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Abstract

The research works that I conducted since the beginning of my PhD were concerned with several tightly
related topics, unified mainly by the common regularizing tools used to approach the problems. All of them
were devoted to "solving" partial differential equations (PDE’s). Must of these problems are nonlinear evolu-
tion equations governed by differential divergence operators with measures as data in M;(Q). This includes
and generalizes various classical problems such as scalar conservation laws, porous medium or Leray-Lions kind
problems including a sum of different operators. Many of the problems I considered should be seen as singular
version of more elliptic and parabolic problems. I also analyzed some generalized porous medium equations
and some nonlinear inequalities. My main activity is the study of relevancy of different solution concepts, it
usually leads to results on existence, uniqueness and structural stability of the appropriately defined solutions
of these problems. While the methods of resolution using the "cut-off test functions" were often already well
established. I treated in a number of works the questions of comportment of the singular part of measure, com-
pactness results, or the asymptotic behavior of solutions u, as n tends to infinity. Most of the problems under
study are of rather academic character, thoroughly motivated by applications from intelligent fluids, continuum
mechanics, population dynamics, image processing and electrorheology, etc. For these problems, I develop
an approximation techniques and the related "convergence results" using the functional-analysis tools, with a
focus on decomposition of measures, convergence of truncates and on coupling of capacities with a priori es-
timates. These techniques permitted to prove convergence of solutions of several academic and applied problems.

Key words : Quasi-linear elliptic equations ; Nonlinear parabolic equations ; Renormalized solutions ;
Weak solutions ; Entropy solutions; Cut-off functions ; Test functions; Truncations ; Auxiliary functions ;
mollifying Kernel ; Leray-Lions operators ; Radon measures ; P—capacities ; Relative capacities ; Generalized
p(-)—capacities ; Strong convergence of truncations ; Marcinkiewicz spaces ; bounded domain ; Generalized
Lebesgue-Sobolev spaces ; A priori estimates ; Gagliardo-Nirenberg estimates ; Capacitary estimates ; Porous
medium equations ; Absorption type equations.

AMS classification : 35R06 ; 32U20 ; 46E30 ; 28A12 ; 35A23 ; 35Q35.



Résumé

Les travaux de recherche que j’ai mené depuis le début de ma thése étaient dédiés & une série de ques-
tions proches les unes des autres, essentiellement reliées par des outils de régularisation communs utilisés dans
I’approximation des problémes, et visant toutes la "résolution" des équations aux dérivées partielles (EDP’s).
La plupart de ces problémes sont des équations d’évolution non linéaires gouvernées par des opérateurs différen-
tiels (divergentielles) avec des données mesures dans My (Q). Ceci concerne et généralise plusieurs problémes
classiques tels que les équations des lois de conservation, du milieux poreux, ou du type Leray-Lions faisant
intervenir une somme de différents opérateurs. Plusieurs de ces problémes doivent étre considérés comme des
versions singuliéres de plusieurs problémes elliptiques et paraboliques. Mon activité principale était d’étudier
la pertinence des différentes notions de solution; les résultats obtenus peuvent alors conduire a ’établissement
de 'existence, de I'unicité et de la stabilité structurelle des solutions définies d’une facon bien adaptée a ces
problémes. Alors que les méthodes de résolution utilisant des "fonctions test isolées" étaient la plupart du
temps déja bien établies, je me suis intéressé dans une série de travaux au comportement de la partie singuliére
de la mesure, les résultats de compacité, ou le comportement asymptotique des solutions approchées u,, quand
n tend vers l'infini. Les problémes que j’ai étudié, bien que souvent de caractére académique, ont toutefois
été, a lorigine, fortement motivés par des applications provenant des domaines de la mécanique des fluides,
du traitement d’images, de la dynamique des populations et de 1’électrorhéologique, etc. Pour certains de ces
problémes, j’ai participé au développement des techniques d’approximation et des résultats de convergence
associés utilisant des outils d’analyse fonctionnelle, en mettant ’accent sur la décomposition de la mesure, la
convergence des fonctions troncatures et sur la liaison entre la notion de capacité avec les estimation a priori.
Ces techniques ont permis de démontrer la convergence des solutions pour divers problémes académiques et
appliqués.

Mots-clés : Equations elliptiques quasi-linéaires ; Equations paraboliques non-linéaires ; Solutions renor-
malisées ; Solutions faibles ; Solutions entropiques ; Fonctions isolées ; Fonctions test ; Troncature ; Fonctions
auxiliaires ; Suites régularisantes de Kernel ; Opérateurs de Leray-Lions ; Mesures de Radon ; P—capacités ;
Capacités relatives ; P(-)—capacités généralisées ; Convergence forte de troncature ; Espaces de Marcinkiewicz
; Domaine borné ; Espaces de Lebesgue-Sobolev généralisés ; Estimation & priori ; Estimations de Gagliardo-
Nirenberg ; Estimation de capacité ; Equations en milieux poreux ; Equations avec terme d’absorption.

Classification AMS : 35R06 ; 32U20 ; 46E30 ; 28A12 ; 35A23 ; 35Q35.
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Avant Propos

Dans le domaine des EDP’s et de la recherche de la solution beaucoup de travaux sont focalisés sur le
cas elliptique & données mesures. Les modéles des EDP’s "classiques" définissent 'importance de la notion
de capacité par rapport & la décomposition de la donnée en utilisant des mesures tel que la mesure diffuse ou
singuliére. Celles-ci déterminent 'importance de la décomposition en fonction de I’apparition des termes définis
dans le probléme approché. Cependant ces méthodes ne permettent pas de vérifier si les solutions délivrées par
le probléme sont uniques, ou, si les nouveaux termes tel que le "terme d’absorption" sont bien définis. Nous
traitons dans cette étude de thése uniquement les travaux avec des données mesures. L’idée c’est de retrouver,
a l'aide de plusieurs travaux récents, des nouvelles approches sur les problémes en question pour ensuite les
extraire et les structurer dans un cas plus général. Il faudra donc mettre a jour des approximations adaptées
lorsque des nouveaux termes apparaissent. Nous devons pour cela déterminer :

e Quelles écritures de solutions permettant d’obtenir des meilleures approximations du probléme pour
retrouver les solutions dans le probléme initial.

e La méthode permettant d’établir, et d’estimer, le lien entre les solutions contenues dans le probléme
approché et les solutions du probléme de base.

Cette problématique mathématique s’inscrit donc parfaitement dans la problématique posée dans cette thése
avec différentes phases que ’on peut retrouver comme le pré-traitement des cas simples, la recherche des
nouvelles extensions et ’extraction des nouvelles questions. La suite de ce rapport citent les contributions
scientifiques principales qui ont été apportées jusqu’a aujourd’hui par différents auteurs et contient les points
que nous avons traités et enfin quelques extensions et les perspectives des travaux & venir (problémes ouverts).

Une étude approfondie sur les équations aux dérivées partielles quand le deuxiéme terme est une mesure
méne & un article de A. Prignet en 1999 avec G. Dal Maso, F. Murat, L. Orsina, "Renormalized solutions for
elliptic equations with general measure data”, permet de dégager des idées intéressantes quand la mesure est
décomposée en un terme absolument continu et un autre terme singulier, la difficulté lors du traitement de ce
type de problémes quasi-linéaires ou méme non-linéaires est le terme singulier qui est concentré sur une partie
de capacité zéro, une technique est nécessaire pour remédier a cette difficulté est d’introduire des fonctions
isolées qui permettent d’avoir des convergences adaptées dans les problémes approchés et on pourra donc faire
disparaitre le terme singulier et trouver une solution a notre probléme initiale par passage a la limite. Il faut
noter que lors du traitement de ce type de problémes il faut toujours faire appel a la notion de troncature et la
notion de p—capacité trouvé par l'inférieur de certaines fonctions admissibles, généralisées par la suite dans le
cas Sobolev avec exposant variable, la notion de p—capacité joue un réle important dans la théorie du potentiel
et utilisée pour mesurer les propriétés finies des fonctions et des parties, cela nous méne a la notion de quasi-
partout et quasi-continue. Enfin il faut mentionner que les techniques usuelles d’approximation et d’estimation
restent valables et qui seront adaptées et utilisées pour trouver les convergences désirées. Aprés une lecture
des approches existantes dans I'article de A. Prignet, nous avons participé activement au développement d’une
démonstration du probléme quasi-linéaire elliptique avec une mesure de variation totale en collaboration avec
Pr. Mohammed Kbiri Alaousi 1, nous avons pu démontrer un résultat d’existence et de stabilité du probléme,
qui permet notamment la généralisation au cas non-linéaire avec un terme gradient, un terme fortement non-
linéaire ou méme un graphe. Cette démonstration a été développée au moyen des techniques de compacité
et d’approximation. La version dont nous disposons est générale et les premiers résultats sont encourageants
puisque nous parvenons & générer le premier modéle traité dans le cas exposant variable avec une mesure

IKing Khalid University, Abha, Saudi Arabia
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générale. En outre nous avons travaillé a I’extension de notre outil de travail & d’autres modéles plus généraux
tels que: le cas des équations parabolique faisant intervenir des opérateurs non-linéaires contenant un terme
mesure. Afin de compléter ’architecture finale correspondant & notre sujet de thése, nous avons commencé
I’étude de la relation entre la capacité parabolique et la mesure qui consiste a la compréhension de la notion de
p(-)—capacité (capacité généralisée) produite dans les nouveaux articles soumis de S. QOuaro afin d’obtenir un
outil permettant ’analyse du terme mesure dépendant du temps. Il y a deux difficultés a surmonter dans cette
opération :

e La premiére est liée a la représentation de la mesure qui dépend du temps.

e La seconde consiste a ’extension de la démonstration du cas elliptique afin d’intégrer le terme %

dans le modéle.

Concernant le 1°* point, nous avons utilisé les travaux de F. Petitta qui est un standard référence reconnu dans
les problématiques de la mesure qui dépend du temps. Nous avons réalisé une premiére conception et une large
documentation a été générée automatiquement aprés la lecture de quelques travaux dans ce sens. Concernant
le 2°™¢ point, cela a demandé une étude approfondie du cas parabolique et fait parti des travaux réalisées.
Enfin, nous avons pu donner une référence de base & large problémes. Cela grice aux travaux de A. Prignet,
A. Porretta, A. Malusa, F. Murat, E. Azroul, S. Ouaro, M. Sanchon, C. Zhang et autres. Les articles de bases
comme [DPP, DP], et article [Pel] constituent des ressources de base pour le cas parabolique avec mesure,
l'avancement de ce titre a été renforcé par différents auteurs comme M.-F Bidon, J. Droniou, H. Redwane
etc..., tous ces travaux concernent les espaces de Sobolev classiques (p = cte), grace aux travaux de U. Traoré
qui a pu donner une généralisation du théoréme de décomposition de la mesure dans le cas exposant variable
dans son article "p(-)—parabolic capacity and decomposition of measure”, nous avons pu avancer dans ’étude
du cas parabolique. Les principaux points traités dans ce cas étaient de donner une définition adéquate des
solutions renormalisées dans le cas exposant variable, les propriétés de ces solutions, afin d’utiliser ’argument
du théoréme du convergence forte des troncatures pour montrer I’existence et I'unicité, tout en utilisant la
référence [DPP], le travail utilise beaucoup d’arguments inspirés du cas elliptique, notre but était de donner
dans un premier temps une approximation adéquate de la mesure u € Mo(Q), un terme qui dépend du temps
apparait dans la décomposition donc il fallait le rajouter a la solution et étudier le probléme avec changement de
variable u — g¢, quelques difficultés apparaissent dans la preuve qui étaient surmontées a ’aide des outils de base
(inégalité de Holder généralisée, Log-Holder Continuité,...etc), les estimations a priori obtenues sur la solution
u ou sur le terme v = u — g; permettent de dégager des convergences adaptées lors du passage au probléme
initial, il faut noter que dans ce travail 'approche de renormalisation est appliquée sur le variable u — g non pas
sur u, notons que cette méthode ne peut pas s’appliquer & des équations avec terme d’ordre inférieur h(u) en
remplagant h(u) par h(v+ g) (voir chapitre 5) sans avoir une condition de bornitude sur g qui apparait dans la
décomposition de . A I’heure actuelle une extension est possible en changeant la démonstration et en inspirant
de l'article [Pe3| de F. Petitta. A partir de 'idée d’article [Ma] de A. Malusa, nous avons pu réaliser aussi une
extension du cas classique fourni par [Pel|, 'avantage majeur de ce travail consiste sur le fait de passer a la
limite dans le probléme approché utilisant la convergence presque partout du gradient dans ). Des nouveaux
travaux de F. Petitta, A. C. Ponce, A. Porretta sur la notion de solutions renormalisées permettant de montrer
I’existence et 'unicité pour une large classe de problémes, et montrant qu’il est tout & fait possible d’améliorer
les réponses apportées par les résultats basiques de compacité, ces nouveaux articles [PPP1, PPP2] utilisent
la notion des mesures équi-diffuses et traitent juste le cas des mesures diffuses, pour le cas générale, la notion a
été introduite derniérement par F. Petitta dans son travail [Pe3]. L’application de cette méthode a I’étude de
quelques problémes d’écoulement en milieu poreux est nouvelle, 'intérét de chercher ’existence des solutions
en remplagant le terme u; par b(u): (qui peut dépendre aussi de x), les méthodes classiques dans ce sens ont
été appliquées par différents auteurs a différents problémes techniques et physiques. Afin de traiter ce cas
nous avons proposé des nouvelles approximations de la mesure comme indiqué dans [PPP1] imposant quelques
conditions sur la fonction b. On a pu prolongé cette étude & des équations générales, on a eu affaire a des termes
b(x,u) bien plus difficile & traiter en collaboration avec Pr. Hicham Redwane?®. Malgré tout, ces méthodes de
résolution qui déterminent 'existence de la solution par des approximations, exigent des conditions sur a et
1, exigent aussi des longs calculs et ne permettent pas de montrer I'unicité dans certains cas. Il faudrait pour
cela chercher a rendre ces méthodes plus rapides, compatibles avec un usage générale (espaces plus générales).

2FSJES, Université Hassan 1, Settat, Morocco.
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Enfin notons qu’il est tout & fait possible d’améliorer les réponses apportées a ces résultats aux problémes avec
des termes qui explosent ou avec des espaces de type modulaire. Deux des points fondamentaux du sujet sont
encours d’exploitation :

e [’amélioration de ’approximation du probléme contenant un terme d’absorption dans le cas exposant

variable.
e Application de ces méthodes en cas anisotropique et obtenir des résultats satisfaisantes dans le cas

des espaces d’Orlicz-Sobolev ou Musielak-Orlicz-Sobolev.

Quelques problémes ouverts seront proposés a la fin de ce rapport.



Introduction

This thesis is devoted to the study of a class of nonlinear elliptic and parabolic initial boundary value
problems with measure data, in bounded domains. If Q@ C RN, N > 2. is a bounded open set, let Au) =
—div(a(x, Vu)) be an operator acting from the space Wol’p(') (Q2) into its dual WwoLe'0) (), p— > 1, and satisfying
the Leray-Lions assumptions (see (2.2.2)—(2.2.4) below) which imply appropriate coercivity and monotonicity
properties. We study, under suitable hypotheses, the existence and the asymptotic behavior of solutions of
initial boundary problems of the type

(1) {A(u) =p in Q,

u(z) =0  on 09,

where p is a general bounded Radon measure on , p(-) : Q — R” is a measurable function such that
C 1
3C >0 p(2) —py)| £ ———, for fo—y[ <o
2) —ln|z —y|
1 < ess inf p(z) < ess sup p(z) < N.
zeN zEQ

To fix the ideas, one can consider, as a special example of (1), the p(z)—Laplace initial boundary value problem

3) —div(|Vu[f™®=2Vu) = in Q,
u=0 on OS2

If both A and p depends on time, then A is generalized to the case of parabolic pseudo-monotone operators
satisfying the natural extensions of the classical Leray-Lions assumptions acting from LP- (0, T} W()l’p<'>(Q))
into its dual space s (0,T; W_l’p/(')(Q)). In this case, a whole theory was recently developed about the
p(-)—parabolic capacity for the parabolic problems whose model is

uy — div(|VuP™"2Vu) = p in (0,T) x Q,
4) u=0 on (0,T) x 89,
u(0,z) = uo(z) in Q,

where 1 € Mo(Q) (measures which do not charges sets of zero p(-)—capacity) and uo € L?(Q) is a smooth
initial data. This difficulty can be overcome by defining the solution in renormalized sense, by adapting the
techniques of non-constant case. With slightly modifications one can investigate the asymptotic behavior of a
sequence of approximate sequence of renormalized solutions u,, as n goes to infinity, proving that it converges,
in a suitable way, to the solution of the same problem, that is the solution of the parabolic boundary value
problem

ug — div(a(t,z,u,Vu)) = in (0,T) x Q,
(5) u=0 on (0,T) x 09,
w(0,z) = uo(x) in Q.
The difficulties in the study of such problems concern the possibly very singular right hand side that forces the
choice of a suitable formulation that ensures both existence and uniqueness of the solution.
Under the classical assumptions that p is constant and u is bounded measure, the existence of distributional

solution was proved in [BG1], by approximating (5) with problems having regular data and using compactness
arguments. But, due to the lack of regularity of the solution, the distributional formulation is not strong
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enough to provide uniqueness (see counterexample of J. Serrin [Ser]), as it can be proved by restricting the set
of admissible functions.

In the case of linear operators the lack of uniqueness can be overcome by defining the solution in a duality
sense, and then adapting the techniques of the stationary case introduced in [S] (see Section 1.5). However, for
nonlinear operators a new concept of solution is necessary to get a well-posed problem. In the case of problem (5)
with g € L'(Q2), this was done independently in [B6] and in [Dal], where the notions of renormalized solution,
and of entropy solution, were respectively introduced (see Sections 1.7 and 1.8). Both these approaches allow
to obtain existence and uniqueness of solutions. Unfortunately, these definitions do not extend directly to the
case of a general, possibly singular, measure y. In [BGO1| the authors extend the result of existence and
uniqueness to a larger class of measures which includes the L'—case. Precisely, they prove (in the framework
of renormalized solutions) that problem (5) has a unique solution for every measure p which does not charge
the sets of null p—capacity (see Section 1.4).

Under some assumptions on a, If o € L* (Q) the existence and uniqueness of a weak solution u of (5)
belonging to suitable energy space and to C([0,7]; L?(£2)) was proved in [L]. In case of linear operators the
difficulty can be overcome by defining the solution through the adjoint operator, this method is used in [S] and
yields a formulation having a unique solution. For nonlinear operators, the authors in [BM]| and [P] extend
the results in two different directions, assuming that p € L'(Q) and uo € L'(R), they prove existence of
renormalized solution, and of entropy solution, the same notions of solutions are used to ensure existence and
uniqueness of equations with bounded Radon measures on ) that does not charge the sets of zero parabolic
p—capacity (see [BM, Pol, DPP]), the authors show in [DP] that these two notions of solutions actually
turn out to coincide. The importance of the measures not charging sets of null p—capacity was first observed
in the stationary case. In order to use a similar approach in the non-constant exponent case, the theory of
p(-)—capacity related to the elliptic operators has been developed in [HHK], where the authors also investigated
the relationship between measures and capacities.

This concept of capacity is of fundamental importance in the study of solutions of partial differential
equations and classical potential theory. For example, a characterization of the relationship between sets and
zero parabolic p—capacity sets is fundamental. In the stationary case, capacity is related to the underlying
Sobolev space, but the situation is more delicate for parabolic partial differential equations. Indeed the theory
of capacity seems to be related more closely to the existence and uniqueness of the solution of some elliptic
and parabolic problems. When p = 2, the thermal capacity related to the heat equation, and its generalization
have been studied by Lanconelli [Lanco| and Watson [Wat|. Capacities defined in terms of functions spaces
are introduced in [Aro, EP, HP, P, Zie|. For non-quadratic case, the authors in [DPP], as well as Saraiva
[Sar|, introduced and studied the notion of parabolic capacity to get a representation theorem for measures
that are zero on subsets of @ of null capacity (see Section 1.12).

Thanks to a decomposition result (Proposition 2.4 below) proved in [Zha], if p is absolutely continuous
with respect to the p(-)—capacity one can still set problem (1) in the framework of renormalized solutions, as in
the Lebesgue-Sobolev spaces case, the idea formally consists in the use of test functions which depends on the
solution itself. Thus, the definition of renormalized solution of problem (1) can be extended to the case of general
measure p by adapting the idea of [DMOP]. Notice that the notion of renormalized solution was introduced
by DiPerna and Lions [DL1] for the study of Boltzmann equations and [DL2] for Fokker-Planck-Boltzmann
equations. It was then adapted to the study of some nonlinear elliptic, parabolic and evolution problems in fluid
mechanics, see [LM, BGDM, BMR, BR]. Here we extend the notion of renormalized solution for general
measure data p and so, this notion will turn out to be coherent with all definitions of solution given before for
problems (1) and (5) . One of essential results (Theorem 3.13 below), gives a generalization of a decomposition
result using the p(-)—parabolic capacity developed in [OT]. This extends Theorem 2.28 in [DPP]. In this
thesis we prove also the existence and uniqueness of renormalized solutions to the parabolic problems (4) for
arbitrary Mo (Q)—data using compactness results.

In Chapter 1 we first recall some basic tools and preliminary results concerning the theory of both elliptic
and parabolic differential problems with measure data, we will state a generalized version of Lebesgue and
Sobolev spaces and a useful existence results contained in [DMOP] and [Pel]; moreover we introduce the
notations we will use throughout rapport of thesis.

Chapter 2 deals with the case of Dirichlet problem in divergence form with Radon measure p with bounded
total variation on ) and variable growth, proving the existence of a special type of distributional solutions, the
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so-called "renormalized solutions" under the Log-Hélder assumption (2) of quasi-linear elliptic problems

(6) —div(a(z,Vu)) =p on Q,

u=20 on 012,
where the operator u — div(a(z, Vu)) is a classical monotone operator from Wol’p(')(ﬂ) into W' ()(Q), and
1 belongs to My () the space of bounded Radon measures on €. In this part, we will present the definition of
renormalized solution and recent results taken from our joint work with Mohammed Kbiri Alaoui. Of course,

in this general case (which includes the problem with ps = 0), solutions will not found in Wol’p(‘)(Q) but in a

%ifp_>2_% %>lifandonly

if p- > 2 — ). For smaller values of p(-), solutions may even not belong to L'(Q2) and we need to use the

large Sobolev space, namely W, (Q) for every ¢(-) < (since

functional class 761’77(')(9) (see Section 1.1). Thus in Theorem 2.9 we prove that if u belongs to M, (Q2) (space
of all signed measures on €, i.e., u = po + ps) and a satisfies (2.2.2) — (2.2.4) then there exist a renormalized
solution u of (6). This result is also contained in [AA1].

In Chapter 3 we study the problem of finding solutions of (7) for every measure p, and in particular the
link between the parabolic p(-)—capacity and the measure p which is needed to have existence of solutions. To
simplify some technical tools, we deal with the case of absolutely continuous part o of u with respect to the
p(-)—capacity called diffuse measures (i.e., p € Mo(Q)). Let Q@ C RY be a bounded open set, N > 2, and let
p(z) : Q> [1,+00) be a continuous, real-valued function (the variable exponent) with p_ = min, g p(z). We
are interested in the existence and uniqueness of the renormalized solution of parabolic problems whose model

u — div(|VuP®=2Vu) = p in (0,T) x Q,
(7 u(t,x) =0 on (0,7T) x 09,
u(0,x) = uo(x) in Q,

with 7' > 0 is any positive constant, ug € L*(£2) is a nonnegative function, 1 < p_ < oo, u —div(|Vu|p(m)_2Vu)
is the p(z)—laplacian operator, and p is a measure with bounded variation over @ = (0,7) x £ which does
not charge the sets of zero p(-)—capacity in accordance with Definition 3.10. Moreover we suppose that pu
depends on time variable ¢, we extend the theory of capacity to generalized Sobolev spaces for the study of
nonlinear parabolic equations, we introduce the definition and some properties of renormalized solutions and
we show that diffuse measures can be decomposed in space and in time. As consequence, we show the existence
and uniqueness of renormalized solutions. The used main technical tools include estimates, compactness and
convergence results. The contents of this Chapter is a joint result with, respectively, Stanislas Ouaro 2 and
Urbain Traoré 3 in [AA3].

Chapter 4 is devoted to the study of the asymptotic behaviour, as e tends to zero, of a sequence of
renormalized solutions (u¢) to the problem

ue — div(ae(t, z, ue, V) = pe in (0,T) x €,
(8) ue =0 on (0,T) x 99,
ue(0) = uo in Q,
where (p) is a sequences of measures with splitting converging to p, and

lim ae(t,x, Se, Ce) - ao(tvxv S, C)?
e—0

for every sequence (se,(c) € R x RY converging to (s,¢) and for a.e. (t,z) € Q. Here both a. and u are
supposed to be dependent on time. We first characterize the measures we consider; indeed, it is easy to see that, if
u € My(Q) does depend on time, then p = f—div(G)+gi+us with f € L*(Q), —div(G) € ¥ (0, T WL (),
gt € LP(0,T; WyP(Q)) and s L p—capacity, that is, thanks to a result of [FST]|, u = po + s with po € Mo(Q)
the space of all bounded Radon measures on ) that not charge the sets of zero parabolic p—capacity and
s € Ms(Q) the space of all singular measures on @ with respect to the p—capacity, to deal with the general
case we prove an improved result generalizing a result of [Ma] which dealt with elliptic problems. The main
point which allows to go further the previous works, is the proof of the almost everywhere convergence of

3LAME, UFR, University Ouaga 1 Pr JKZ, Ouagadougou, Burkina Faso
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gradients in Proposition 4.16 using techniques developed in [Pol, Prl]. Note that to treat the general case, we
also prove a technical lemma that involves a compactness argument and in particular a nonlinear convergence
result contained in [DPP] and we show the interest of cut-off functions to deal with, the possibly singular,
measure using the strong convergence of truncates in order to obtain a stability result. All these results are
contained in [AA2].

In Chapter 5, our approach estimates by regarding solution of some mathematical models of porous media
equations obtained through a stability argument in the sense that, letting {u,} be the convolution of p with
a regularizing sequence of mollifiers (see Figure 1), we consider the approximating problems of the following
model equation

b(u): —div(a(t,z,Vu)) = po in (0,T) x Q,
9) u=20 on (0,T) x 09,
b(u)(t = 0) = b(uo) in Q,

where b is a strictly increasing C' —function such that by < b'(s) < by for positive constants by and by, b(0) = 0,
a(t,z,Vu) is a Leray-Lions operator and po € Mo(Q). With this model in mind, the approach followed in
this part is to consider sequences (u,) of equidiffuse measures having a special properties. Our strategy will
be to associate to every renormalized solution a sequence of parabolic problems solved by its truncations. If
u is a solution in the sense of distributions to problem (9) obtained by approximation (in particular if w is
a renormalized solution, see Theorem 1.2 in [PPP1], then the truncations of u are solutions in the sense
of distributions to parabolic problems of the same form with suitable measure data, see [PPP1, PPP2]).
The key point in the existence result being the proof of the strong compactness of suitable truncations of the
approximating solutions in the energy space, we refer to [A A4| for more details.

In Chapter 6, whose main issues are contained in a joint work with Hicham Redwane (see [AAB]), we give
the same type of result of a rather different class of operators. In fact, we study a nonlinear problem whose
model is

b(z,u)s — div(a(t,z,u,Vu)) =p in (0,T) x £,
(10) u=0 on (0,7T) x 09,
b(z,u)(t =0) = b(x,uo) in Q,

where 1 < p < N, b(z,u) is an unbounded function of u, b(x,-) : @ x R +— R is a Carathéodory and increasing
C*—function with b(z,0) = 0, b(z,uo) € L*(R2) and there exists A\, A > 0, a function B(z) € LP(2) such that

(11) Ag%gAfor a.e. (z,s) € Q xR,
(12) |Vab(z,s)| < B(x) a.e. z €,

and p € My(Q) is a general, possibly singular, measure dependent on time. In the literature, the divergentiel
term assured to have a natural growth since it forces, in some sense, the solution belong to the energy space
L0,T; Wol’q(Q)) forall g < p— NLH These kind of equations, that called generalized porous medium equations,
arise from a class of applications in continuum mechanics, population dynamics and image processing, have been
largely studied recently, especially for divergence monotone operators —div(a(t, z, Vu)) where a : Q X RY - R
is a Carathéodory function; the assumptions on the nonlinearity a, namely (6.3.15), (6.3.16) and (6.3.17), are
rather standard since they ensure, for instance, the existence but not the uniqueness of the solution even with
stronger assumptions on a, namely the strong monotonicity and Lipschitz continuity, or the Holder continuity
with respect to the gradient (these assumptions are satisfied, for instance, by the function a(t, z, s, ¢) = [¢|P~2¢).
Actually, the asymptotic result is obtained via a suitable use of approximation result contained in [PPP2], and
then applying arguments similar to those of Chapter 5. We first prove a capacitary estimate. As we said before,
to apply arguments of Chapters 3 and 4, we need to impose a restriction on the decomposition of the datum
1, essentially, the time dependent term g should be bounded (i.e., g € L*(Q)) to handle the case of problems
with absorption terms; if y is a general, possibly singular, bounded Radon measure, we need to prove that a
solution exist in the sense of renormalized solutions; this machinery was developed using a new definition and
approximation result, with the use of the "near—far from approach" extended in [Pe3] for the parabolic case.
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In Chapter 7, We try to emphasize the fact that, in the inequality case, the role played by the renormalized
solutions is played by the entropy solutions and this definition can be extended to problems with data = A+g
taken such that \ is concentrated on a set E of zero p—capacity plus a function g € L'(Q). Suppose we have a
sequence { f, } of functions which converges to A in the weak—* topology of measures, and a sequence g, which
converges to g in L'(Q), we prove that non-existence result holds true for the variational inequality

(13) (ue — div(a(t,z, Vu)) — p,v —u) >0

with v € K = {w € L?(0,T;Wy*(Q)) : |w| < 1} for every v in K, we provide a characterization of the
solution in terms of approximating sequences of variational inequalities making use a special type of suitable
test functions to deal with the singular part of measure. we obtain a nonexistence result consistency with the
classical theory of variational inequalities. This result is also contained in the paper [AA6].

The Chapter 8 (see [AAT]) deals with an approximation result which leads to existence of solution, we
introduce the concept of (possibly renormalized) solution in the case of quasilinear parabolic diffusion type
equations having continuous coefficients which blow up for a finite value of the unknown with an initial data
up € L'(R2) and a second hand p in My(Q)

uy — div(d(u)Du) = g in (0,T) X Q,
(14) u(t,z) =0 on (0,T) x 0%,

u(0, ) = uo in Q,

where 2 is a bounded domain of RY, T' > 0, d(s) = (d;(s))i, is a diagonal matrix, such that the coefficients
d;(s) are continuous on an interval | — co,m[ of R (m > 0) with values in Rt U {+oc}. To achieve the main
result it is essential a regularity assumptions in it’s coefficients: either a precise condition of coefficient of order
p. Then it is proved that if the initial datum wuo is smaller than the level of the domain of d;(s) (i.e. up < m
a.e. in Q), then u < m a.e. in Q, and both T (u) and d(u) DTy (u)X{—k<u<m} Satisfy regularity results. It may
be considered as the parabolic counterpart of the elliptic framework analyzed in [BR2, Or| and the extension
of the corresponding parabolic results [VG2, VG3, ZR], it should be noted that problems (14) are much
more complex (since the definition induces three parameters m,p and truncation-level k), some feature as the
regularizing coefficients and singular term are intrinsic of the parabolic setting. The purpose of this Chapter is
to exploit, to a certain degree, the a priori estimates and the compactness convergences in order to establish a
new existence result which extends in possibly different directions previous results dealing with this question.

The thesis finishes with an Appendix where some known results, open problems and interesting remarks,
necessary to the development of this work, are collected.
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CHAPTER 1

A review on some preliminary tools and basic results

1.1. Notations and functional elliptic spaces

We set by RY the N-euclidean (simply R if N = 1, while RT™ = (0, 4+00)) on which the standard Lebesgue
measure is concentrated, as defined on the o—algebra of Lebesgue measurable sets. The scalar product between
two vectors a, b in RY will be denoted by a-b. Given an open bounded subset € of RY, whose boundary will be
denoted by 92, we set by C.(2) and C°(£2) the space of continuous, respectively C°°, functions with compact
support in Q, while C(Q) will denote functions which are continuous in the whole closed set Q. We refer to
|[Kes| for the definition of the space of distributions D’(2), that is the space of continuous linear functionals
from Cg°(Q) into R.

Considering C.(€2) with the topology of locally uniform convergence, we denote its dual space by M (),
which is called the space of Radon measures p, since, by means of Riesz’s representation theorem, we will identify
the element p in M(€2) with the real valued additive set function associated, which is defined on the oc—algebra
of Borelian subsets of €2, and is finite on compact subsets. Thus with ,ui we mean the positive measures,
mutually orthogonal, of the Hahn decomposition of j, that is p = u™ — ~. We will always deal with the subset
of M(Q) consisting of measures p whose total variation |u| = p* + = is finite on €2, that is |[u|(Q) < +oo;
this subset of bounded Radon measures is denoted by M;(Q), while M} (Q) = {u € My(Q) : u > 0}. The
restriction of a measure p on a subset F is denoted by p 1 E and defined as follows:

(1.1.1) wL E(B)=pu(ENB) for every Borelian subset B C €.
If (1.1.1) holds true, we will say that p is concentrated on E.
For 1 < p < oo, we denote by L”(2) the space of Lebesgue measurable functions u : Q@ — R such that, if

p <400, [|ullLre) = (fq |u|pdm)% < 400, or which are essentially bounded (with respect to Lebesgue measure)
if p = oo. For the definition, the main properties and results on Lebesgue spaces we follow [Br]. Given a
function u in a Lebesgue space, we set by 88—; its partial weak derivative in the z; direction defined in the space
of distributions D’(Q) as

ou _ e oo
(Geor) == [ ugde VpeCT(@),

and we denote by Vu = (%, RN 63—’;) the gradient of u defined in this weak sense.

The Sobolev space W'?(Q), with 1 < p < oo, is the space of functions u in L”(f2) such that Vu belongs
to LP(Q)Y as well (i.e. Vu is a vector of N functions each belonging to LP(Q)), endowed with the norm
llullw.p ) = [lullLe @) + VUl Le (o), while Wy P(Q) will denote the closure of C2°(Q) with respect to this norm.
We still follows [Br]| for the basic tools related to Sobolev spaces and their main properties. Let us just recall

that, for 1 < p < oo, the dual space of LP(€2) can be identified with the space L”,(Q)7 where p’ = ﬁ is the

conjugate exponent of p, and that the dual space of Wol’p(Q) is denoted by Wb (©). By a well-known result,

each element 7T in W~ (©2) can be written in the form T' = div(F') where F' belongs to Lp/(Q)N.
For every 1 < p < oo, the Marcinkiewicz space MPF(Q) is defined as follows:

MP(Q) = {f : Q@ = R measurable such that 3¢ > 0:
meas{z : |f(z)| > k} < kip Vk > 0},
and it is a Banach space endowed with the norm

£ lsarc@y = inf {e > 0: meas{|f| > k} < (1)"}.

20
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Let us recall that, if © is bounded, for every € € (0,p — 1] we have:
LP(Q) € MP(Q) C LP75(Q)

with continuous embeddings.

Finally, let us explain how positive constants will be denoted hereafter. If otherwise specified, we will write
simply ¢ to denote positive constants (possibly different) which only depend on the data, that is on quantities
which are fixed in the assumptions we make, as the dimension N, the bounded open set €2, etc. Inside the
proofs of our results, similar constants will also be denoted by ¢; : i = 0,1,2, - - - to distinguish possibly different
values. If we want to emphasize the dependence of one of these constants on a fixed parameter 3, we will simply
write cg. In any case, the constants are always meant not to depend on the different indexes we often introduce,
as n, or €, which are not fixed and have a limit, for instance e going to zero, or n going to infinity.

1.2. Some basic tools

We will often use the main properties of Lebesgue and Sobolev spaces which can be found, for instance,
in [Br|. Among them, let us recall explicitly some tools which play a crucial role in the methods we use. We
recall that Q always denotes an open bounded subset of RY.

e Young’s inequality: For 1 < p < oo, p' = ﬁ, we have

p p’
abﬁa——i—b—/ Va,b > 0.
p p

o Hilder’s inequality: For 1 < p < oo, p’ = ﬁ, we have, for every f in LP(Q) and every g in )i ()

fomd< ()} (o)

(2.4) Let 1 < p < oo, and let {f,} C LP(Q), {gn} C I (Q2) be such that f, strongly converges to f in
LP(€) and g, weakly converges to g in L”' (€2). Then

lim fngnda::/fgdm.
Q Q

n— o0

The same conclusion holds if p = 1, p’ = oo and the weak convergence of g, is replaced by the weak—*
convergence in L (). Moreover, if f, strongly converges to zero in LP(Q2), and {g»} is bounded in
7 (Q), we also have:

lim frngndx = 0.
Q

n—r oo

(2.B) Let {fn} converges to f in measure and suppose that:
Jec>0, ¢g>1: | fallpe) <c Vn.
Then
frn — f strongly in L*(Q), for every 1 < s < gq.
(2.C) Fatou Lemma: Let 1 < p < oo, and let {f,} C L?(2) be a sequence such that
frn — f almost everywhere in 2,
fn > h(z) with h(z) € L'(Q),
then
fdzr < lim inf/ frndz.
Q

Q n— oo

(2.D) Generalized Lebesgue theorem: Let 1 < p < oo, and let {fn} C LP(Q2) be a sequence such that
fn— fae in Q

|fn] < gn with g, strongly converges in L”(Q).

Then,
f € LP(Q) and f,, strongly converges to f in L¥(Q).
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(2.E) Let {fn} C L*(Q) and f € L'(Q) be such that
fn>0, fn— fae inQ,

lim fndx:/fdas.
Q Q

n—o0

Then f, strongly converges to f in L'(Q).
(2.F) Vitali’s theorem: Let 1 < p < 0o, and let {f,} C L?(2) be a sequence such that

fn— fae in Q)
lim sup/ | fnlPdz = 0.
meas(E)—0 p E
Then f belongs to LP(€2) and f, strongly converges to f in LP((2).
Note that the reverse of Vitali’s theorem is also true, that is if f, strongly converges to f in L?(2), then

(1.2.1) lim sup/ | frn|Pdz = 0.
B

meas(E)—0 pn

We will refer to this property as to the equi-integrability of the sequence {|f»|"}. We recall that the Dunford-
Pettis theorem (see [Br|) says that a sequence {f,} C L'(Q) is weakly convergent in L'(Q) if and only if it is
equi-integrable. This also allows the following statement:

(2.G) Let {fn} C L' (), {gn} C L>(Q) be sequences such that
fn — f weakly in L' (),

gn — g weakly—* in L°(Q) and a.e. in Q.
Then
lim frgndx = / fgdzx.
Q Q

n— 00
For functions in Sobolev spaces we will often use Sobolev’s theorem stating that, if p < N, Wol’p(Q) continuously
injects into L?" (Q) with p* = NNf’p; ifp=N, Wol’p(ﬂ) continuously injects into L(2) for every ¢ < 400, while
if p > N then W, *(Q) continuously injects into C'(Q2). Let us also recall Rellich’s theorem stating that, if
p < N, the injection of Wol’p(ﬂ) into L(Q) is compact if 1 < ¢ < p*, and Poincare’s inequality:

3C>0:  |uller) < ClIVullpo@yy, Vue WyP(Q),
so that || Vul|po)~ can be used as an equivalent norm in Wy "(Q). Moreover, we will use several times the

following result due to G. Stampacchia.

(2.H) Let G : R — R be a Lipschitz function such that G(0) = 0. Then for every u € W, ?(2) we have
G(u) € WyP(Q2) and VG (u) = G'(u)Vu almost everywhere in Q.

For a proof of (2.H) and related questions one can see [KS]. An important consequence of the previous
result is that, for every ¢ € R we have

(1.2.2) Vu=0ae. in Fo. ={z € Q:u(z)=c}

Moreover, it allows to consider the composition of functions in W,*?(2) with some useful auxiliary functions of
real variable. One of the most used in what follows is the truncation function.

DEFINITION 1.1. For k > 0, we define the truncation function at level £ > 0 as

s if |s| <k
Tr(s) = max(—k,min(k,s)) = < k if s>k
—k if s < —k;
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FIGURE 2. The function Gg(s)

Then if u belongs to W, (), it follows that Ty (u) also belongs to W, (Q2) and
(1.2.3) VT (u) = Vuxqu<ks}, VGr(u)= Vux(uzk ae. onf, for every k > 0.

If w is such that its truncation belongs to WO1 "P(Q), then we can define an approzimated gradient of u
defined as the a.e. unique measurable function v : Q@ — R” such that v = VT}(u) almost everywhere on the
set {|u| < k}, for every k > 0 (see [B6]).

1.3. Elliptic operators on classical Sobolev spaces

Let us recall that a function a : Q x R x RY — R is called a Carathéodory function if the function
x — a(zx,s,¢) is measurable for every (s,¢) in R x RY and (s, () ~ a(z, s, () is continuous for almost every
in Q. Ifu:Q — R, v:Q — RY are measurable functions, then a(z,u(z),v(x)) is measurable in €, so that
Carathéodory functions are used to define composition operators on Lebesgue or Sobolev spaces (see [Vail).

We will say that a Carathéodory function a(z, s, () satisfies the Leray-Lions assumptions (see [LL]) if there
exists p > 1 such that, for almost every x in €, for every s in R and every ¢,n in RY:

(al) a($7 ’57 C) . C Z aO|C|p7 (6] > 07
(az) la(z, 5,¢)| < Blaz(x) + |sP+[C[P™Y) B> 0, ax(x) € L (),
(a3) (CL(:L‘, S, C) - a(:r, 5777)) : (C - 77) > 0 for evry C 7é n.

REMARK 1.2. Tt should be noted that assumption (al) implies that a(z,s,0) = 0 for every s in R. This
follows from the fact a(z,s,t¢) > 0 if ¢ > 0 and a(zx,s,t() < 0 if ¢ < 0, and since a(z, s, () is Carathéodory
(hence ¢ — a(z, s, () is continuous).

Note that (al) — (a3) imply that the divergence form operator A(u) = —div(a(x,u, Vu)) is well defined,
bounded from the Sobolev space VVO1 P(Q) into its dual WP /(Q) and has coercivity and monotonicity prop-

erties. The main result proved by J. Leray and J.-L. Lions is that A is surjective on W’l’p,(Q). Let us recall
this result
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THEOREM 1.3. Let a(z,s,() be a bounded Carathéodory function and let f belongs to Wby (). Then
there exists u € WP (Q) which is a weak solution of

—div(a(z,s,Vu)) = f inQ
u=0 on 01,
in the sense that u satisfies

/ a(z,u, Vu) - Vodz = (f,v) Yo € WyP(Q),
Q
where (-,-) denotes the duality between Wy () and W_l’p/(Q).
Proor. See |[L, LL]. O

The proof of this theorem, which use Schauder’s fixed point theorem, relies on a compactness argument
where the strict monotonicity assumption (a3) plays a crucial role. A basic ingredient in this method is a lemma
which we present here, in a slightly modified version, since it will be very often used in the sequel.

LEMMA 1.4. Let a(z, s, () satisfy (al) — (a3) and let {vn}, {wn} be such that:
vp, — v in LP(Q) and a.e. in Q,

wy, — w weakly in L (Q)N.

Assume that

n——+oo

lim /(a(m, Un, Wn) — a(x, Up, w))(wn —w)dz = 0.
Q
Then we have, up to a subsequence,

wn, — w strongly in LP(Q)Y and a.e. in Q.
ProoF. See [BMP], Lemma 5. O

A whole theory has recently developed about the Dirichlet problem

(1.3.1)

—div(a(z,u, Vu)) = p in §,
u=20 on 0%,

where a(z, s, () satisfies (al) — (a3) and p belongs to My(Q2), the space of bounded Radon measures on €.
The interest is studying problem (1.3.1) arises if p < N, since if p > N then M, (Q) C W~2*'(Q) by Sobolev
embedding theorem and to (1.3.1) it can be applied Theorem 1.3. On the other hand, if p < N, we cannot
expect to have solutions of (1.3.1) in W, *(Q), nor it is clear in which sense the equation should be considered.
In the linear case, i.e. if a(z,s,{) = A(x)¢, with A(z) a bounded and coercive matrix, problem (1.3.1) has been
exhaustively studied in [S] using a duality argument. In the general nonlinear case, the key point in finding
solutions of (1.3.1) is the following standard approximation result in M;(€2). Henceforward, we will say that a
sequence {un} C Mp(Q2) converges tightly to a measure p if

(1.3.2) lim gpdun:/wu Vo € C(Q).
Q Q

n— o0

Let us remark that u, tightly converges to pu if and only if ., converges to p in the weak—* topology of M;(2)
and pn(2) converges to ().

THEOREM 1.5. Let pp € My(2). Then there exists a sequence {frn} C C°°(Q) such that
fnllLie) < llella, ),

fr = p tightly in Mp(Q).
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Thanks to Theorem 1.5, a method for solving (1.3.1) is to find a priori estimates which only depend on the
L' —norm of the datum f and then look for compactness results which allow to pass to the limit in approximating
problems. This method has been proved to work in [BG1] and yields a function u which is a distributional
solution of (1.3.1). However, u only belongs to the Sobolev space Wol’q(Q) for every ¢ < N]gp:ll), and this
regularity is optimal as showed by simple examples (for instance, the fundamental solution of the p—laplacian

equation in a Ball of RY). Since % > 1 if and only if p > 2 — %, for smaller values of p we cannot even
use the framwork of Sobolev spaces to deal with (1.3.1), so that this lower bound on p is required in [BG1].
This obstacle has been overcome in [B6] by using the properties enjoyed not by u but by its truncations T (u),
for which a priori estimates in the space WO1 P(Q) are always available. Let us then precise this new functional
setting and recall some of the known results.

DEFINITION 1.6. We define 761’]” (Q) as the set of measurable functions u : @ — R almost everywhere finite
and such that Ty (u) belongs to Wy (Q) for every k > 0.

With very easy examples it can be checked that 761’1’ (Q) is not even a vector space. However, if u is in
ToP(Q) and ¢ is in Wy P(Q) N L>°(Q) then u + ¢ belongs to T, (). The importance of the space T, 7 () is
that it is possible to extend the notion of gradient to this class of functions.

LEMMA 1.7. Let u belong to 761’17((2). Then there exists a unique measurable function Vu : Q — RN, such
that

VTi(u) = Vux{juj<k} a-e. in Yk >0.

Moreover u belongs to WOI’I(Q) if and only if Vu, as defined above, belongs to L*(Q)N, and in this case it
coincides with the usual notion of gradient in Sobolev spaces.

PRrROOF. See [B6], Lemma 2.1. O

We can now provide the definition of weak solution for (1.3.1), and the gradient appearing in the equation
will henceforth be the gradient as defined in Lemma 1.7.

DEFINITION 1.8. A function u in 73 P(f) is a weak solution of (1.3.1) if a(z, u, Vu) belongs to L*(Q)" and
the equation is satisfied in the sense of distributions, that is

/ a(z,u,Vu) - Vdz = / pdu, Yo e C(Q).
) Q

In [BG1], for p > 2 — %, and in [B6] (see also [BGOL1]) in the general case, the problem of existence of

weak solutions of (1.3.1) is solved by using the following tools, which we here recall for further purposes.

LEMMA 1.9. Let C > 0 and let {un} C T3""(Q) be such that:

/ |VTk(un)|Pdz < C(k+1) VEk>0.
Q

N(p=1) N(p=1)
Then if p < N, {un} is bounded in M N=r  and {|Vun|} is bounded in M "N-1T (Q); and if p = N, {un} is
bounded in M?(QY) for every g < 400 and {|Vun|} is bounded in M"(Q) for every r < N. Moreover, there exist
a measurable function u in T, P () and a subsequence, not relabeled, such that

Up — U a.e. in ),
Tr(un) — Ty (u) weakly in Wy " (Q) and a.e. in Q for every k > 0.

PROOF. As far as the estimates are concerned, see [B6|, Lemma 4.1 and Lemma 4.2 if p < N, while for
the case p = N see [BPV], Lemma 2.5. The convergence results are contained in Theorem 6.1 of [B6]. O

PROPOSITION 1.10. Let {u,} C Wy'P(2) be solution of

—div(a(z, un, Vup)) = frn —div(F,) inQ,
Uup =0 on 01,
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where {fn} C L>(Q) are such that || |1 (q) < C, and {Fn} C L>=(Q)" strongly converges in LP (). Then
there exist u in 761’17((2), and a subsequence, not relabeled, such that

Up —> U a.e. in 2,

Vu, = Vu a.e. in §,
a(x, un, V) — a(z,u, Vu) strongly in L' (Q)V.

Proor. See [B6, BGO1, BPV]. O
Thanks to Proposition 1.10 and to Lemma 1.9 it follows the existence result for (1.3.1).

THEOREM 1.11. Assume (al) — (a3), and let p belong to My(Q2). Then there exists a weak solution u of

N(p—1) N(p-1)
(1.3.1) in 751”’(9). Moreover if p < N, u belongs to M N (Q) and |Vu| belongs to M Mo (2), while if
p= N, u belongs to M?(Q) for every g < +oo and |Vu| belongs to M"(Q2) for every r < N.

PRrOOF. See [B6], Theorem 6.1 for p < N, and [BPV], Theorem 2.6 for p = N. O

If 1 < p < N and p is a function belonging to L"(Q2), with 1 < r < (p*)’, the function u which is given by
Theorem 1.11 can be proved to be more regular.

PrOPOSITION 1.12. Let 1 < p < N, and let p belong to L"(2), 1 < r < (p*)’. Then there ewists a weak
solution u of (1.3.1) such that |Vul[P~'r* and |u|P~D7)" belong to L*(K).

ProoFr. See [BG2]. O

1.4. Elliptic capacity and Measures

Nothing has been said until now on the problem of uniqueness of solutions of (1.3.1), we will not be
concerned with uniqueness problems, nevertheless let us just recall that a counterexample by J. Serrin [Ser]
shows that uniqueness may fail even for linear operators in the class of distributional solutions belonging to
Wh4(Q) for every ¢ < -5 (in this case p = 2). Since this example is constructed with a distributional solution
which is not proved to be in M;(2), uniqueness of weak solutions as defined in Definition 1.8 is still an open
problem. The attempt to find a different formulation of (1.3.1) which could allow to have both existence and
uniqueness has been developed in [B6] and in [LM] where the notions of entropy solution and renormalized
solution have been respectively introduced. Both these definitions (which have been proved to be equivalent, see
for instance [DMOP]) ask for solutions in M, (£2) and use a weak formulation of the equation where nonlinear
test functions depending on u are used to restrict the equation on the subsets where u is bounded. Both these
approaches are able to get uniqueness provided p belongs to Ll(Q) + W_l’p,(Q). In terms of measures, this
restriction has a straight relationship with the notion of p—capacity, as it was proved in [BGO1]|. In order to
recall this result, we need first to introduce the notion of capacity (See [DMOP], Section 2 for details).

For p > 1, the p—capacity of a compact set K of 2 can be defined as follows (yx denotes the characteristic
function of K):

cap,(K) = inf{/ |VulPdz, v e CZ(Q, u> XK)},
Q

with the convention that cap,()) = +oo. This definition can then be extended first to open sets A, then to
every borelian subset B of €, by setting:

cap,(A) = sup{cap,(K), K C A, K compact},
cap,(B) = sup{cap,(A), B C A, A open}.
Let us also recall that a function u is said to be cap,, quasi-continuous if for every € > 0 there exists a set

E C Q such that cap, < € and u is continuous in Q\ E. It is well known that every function u in W, P (Q) admits

a unique cap, quasi-continuous representative @ in WO1 P(Q), that is a function 4 which is equal to u almost
everywhere in 2 and is cap, quasi-continuous. Moreover the values of % are defined cap, quasi-everywhere.
Thanks to this fact it is also possible to prove that
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(2.I) For uin W, P (), letting @ be the cap,, quasi-continuous representative of u, for every Borel set B C
we have

cap,(B) = inf{/ |Vu|Pdz,u € Wy (Q), @ > xp quasi-everywhere in Q} ,
Q

(2.J) If u belongs to Wol’p(Q), and p is a bounded Radon measure such that p(E) = 0 for every E C Q2
such that capp(E) = 0, we have that u is measurable with respect to u and, if u is also bounded, then
u belongs to L™ (£, du) (see also [DMOP], Proposition 2.7).

Then, if a function u belongs to ’761”’ (€2), its truncation Tj(u) has a cap, quasi-continuous representative
i), a natural question is whether u itself may admit a cap,, quasi-continuous representative u. Simple examples
show that in general this is false without further assumptions on u, however it can be proved to be true if u
also satisfies the estimate:

1T (w)

which we know to hold true for solutions of elliptic equations with measure data. Let us give a proof of this
fact, which is established in [DMOP].

[y < Clk+1) VE >0,

LEMMA 1.13. Let u be in T, (Q) and assume that there exists C > 0 such that:
T2, 1 < COEF 1) Yk >0

(0]
Then w is cap, quasi-continuous finite (i.e. cap,({z : |u(z)| = +oo}) = 0) and there exists a cap, quasi-
continuous representative i of u (i.e. u = U almost everywhere in Q and i is cap, quasi-continuous).

Proor. Let us call @ the cap, quasi-continuous representative of Tj(u) in Wy P(€). We define
@ = Uk in {x: |u(z)] < k}.
Let us first observe that if k > j then {z : |u(z)| < j} C {z : |u(z)| < k} and Tk(u) = T;(u) almost everywhere
in {x: |u(z)| < j}, so that:
iy = Uy a.e. in {x: |[u(z)| < j}.
Thus @ is well defined (almost everywhere) in 2, and
u="Tg(u) =1ur =4 a.e. in {z: |u(z)| <k, for any k > 0},

hence v = @ almost everywhere in Q. Moreover, thanks to (2.1), it is possible to use T’“T(“) as test function for

the p—capacity of the set {z : |Tk(u(z))| > k}, so that we have:

(14D cany (o o) 2 K)) = ca, (o [Tu((@)] 2 K € 1Ty < O,

so that letting k tend to infinity we deduce that u is cap, quasi-everywhere finite. Moreover, given € > 0, we
can fix k. such that:

cap,({z : [u(x)| > ke}) < e
Since g, is a cap,, quasi-continuous function, there exists F. C €2 such that capp(Fe) < € and Uy, is continuous
in Q\Fe. Let now E = F.U{x : |u(z)| > kc}. Then cap,(E) < 2¢ and in Q\E we have @ = 1y, which is
continuous. This proves that @ is cap, quasi-continuous. 0

We define Mo(R2) as the set of all measures p in My(2) which are "absolutely continuous" with respect
to the p—capacity, i.e., which satisfy p(B) = 0 for every Borel set B C 2 such that cap,, (B, Q) = 0. We define
M(R2) as the set of all measures p in My(2) which are "singular" with respect to the p—capacity, i.e., the
measures for which there exists a Borel set E' C Q, with cap,(F, Q) = 0, such that u L E. The following result
is the analogue of the Lebesgue decomposition theorem, and can be proved in the same way.

ProposITION 1.14. For every measure pu in My(QQ), there exists a unique pair of measures (po, ps), with
o i Mo(Q) and ps in Ms(Q2), such that p = po + ps. If p is nonnegative, so are po and ps.

Proor. See [FST], Lemma 2.1. O
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The measures po and ps will be called the absolutely continuous and the singular part of u with respect
to the p—capacity. To deal with po we need a further decomposition result.

ProrosITION 1.15. Let po be a measure in Mp(2). Then po belongs to Mo(Q2) if and only if it belongs to
LYQ) + WP (Q). Thus, if po belongs to Mo(S), there exist f € L'(Q) and g in (L? ()N, such that
(1.4.2) o = f — div(g),
in the sense of distributions; moreover one has

/vdﬂoz/fvdx+/g~Vv dr Vv e WyP(Q) N L®(Q).
Q Q Q

Note that the decomposition (1.4.2) is not unique since L'(Q) N W17 (Q) # {0}.
Proor. See [BGO1]|, Theorem 2.1. O

Putting together the results of Propositions 1.14 and 1.15, and the Hahn decomposition theorem, we obtain
the following result.

ProPosITION 1.16. Every measure p in My(2) can be decomposed as follows
(1.4.3) p=po+ ps = f —div(g) + pd — ps

where o is a measure in Mo(S), and so it can be written as f — div(g), with f in L'(Q) and g in (L* ()N,
while pt and p; (the positive and negative parts of us) are two nonnegative measures in My(Q2) which are
concentrated on two disjoint subsets EY and E~ of zero p—capacity. We set E = ET UE™.

The following technical propositions will be used several times in what follows; the second one is a well-
known consequence of the Egorov’s theorem.

PROPOSITION 1.17. Let po be a measure in Mo(2), and let v be a function in Wy " (Q). Then (the cap,,
quasi continuous representative of ) v is measurable with respect to po. If v further belong to L* (), then (the
cap, quasi continuous representative of ) v belongs to L™ (€2, po), hence to LY, po).

Proor. Every cap, quasi-continuous function coincides cap,, quasi-everywhere with a Borel function and
therefore measurable for any measure po in Mo(Q2), since these measures do not charge sets of zero p—capacity.
If v belongs to WyP(2) N L°>°(Q), then there exist a constant k such that |v| < k almost everywhere on Q.
Consequently the cap,, quasi-continuous representative of v satisfies |v] < k cap,, quasi-everywhere on ) (see
[HKM], Theorem 4.12), and thus po—almost everywhere on . O

PROPOSITION 1.18. Let Q be a bounded, open subset of RN, p. be a sequence of L*(Q) functions that
converges to p weakly in L*(Q), and let o be a sequence of functions in L () that is bounded in L>(Q) and
converges to o almost everywhere in ). Then

lim psaedx:/padoc.
Q Q

e—0
let us recall some fundamental results on the link between p—capacity and Radon measures.
THEOREM 1.19. Let pu belong to My(S2). Then u(E) = 0 for every subset E C Q such that cap,(E) = 0 if
and only if p belongs to L* () + W_l'p/(Q),
ProoF. See [BGO1]|, Theorem 2.1. O

THEOREM 1.20. Let p belong to My(2). Then there exist a unique couple of measures (uo, \) such that
Ho, A € My(Q), po(B) = 0 for every subset B such that cap,(B) = 0 while X is concentrated (see 1.1.1) on a
subset E of zero p—capacity, and p = po + \. By Theorem 1.19 we then have that there exist f € L*(Q), F in
LY ()N, such that:

pw=f—div(F)+ X\
Moreover, if u > 0, we have puo > 0, A > 0 and also f can be chosen positive.

PRrooOF. See [FST], Lemma 2.1. O
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Let us remark that, since L' (Q) N w—Le (©2) # {0}, there is not a unique way, in the above Theorem 1.20,
to write po = f — div(F), with f in L'() and F € L (Q)".

In virtue of Theorems 1.19 and 1.20, the measure p can be splitted as follows
(1.4.4) p=po+A po=f—div(F),
where p10, A € My(Q), f is in L'(Q), F is in (Lp,(Q))N and A = A L FE, that is X\ is concentrated on a set
E such that cap,(F) = 0. In what follows we will always make use of the previous decomposition of y, and
moreover in the case u € M (Q), that is u is a positive measure, we also have, in (1.4.4), that f > 0, uo and

A > 0. Then we consider an approximation (u,) of p, for instance, it can be obtained by convolution of p with
mollifying Kernel, satisfying the following conditions:

pn = fn — div (fn) + An,
i € C¥(Q), 3C > 0+ [l ey < C ¥,
(1.4.5) fn — f weakly in L'(Q),
F, — F strongly in Lp,(Q)N,
An = A tightly, ie. [, pdAn = [ pdX Vo € C(Q).

Then, there exist solutions u,, in VVO1 P(Q) N L*™(Q) of the approximating Dirichlet problems:

(1.4.6) —div(a(z, tn, Vun)) = pin  in €,
up =0 on 99,

The key point in our general study is contained in the following compactness result on the sequence of truncations
{T%(un)}, proved in [DMOP]. Two ingredients will be essential, the first one is contained in the following
lemma.

LEMMA 1.21. Let 6 > 0. Then there exists a compact set Ks C E and there exists a sequence (vs) of
functions in CZ°(2) such that:

Ps € CT(Q), 0<uvs<1, vs=1o0nKs, MNE\Ks)<$é

(1.4.7) . )
s — 0 strongly in WP (Q) as 6 tends to zero.

Proor. The existence of a compact set K; such that A(E\Ks) < ¢ follows from the fact that A belongs
to Mp(€2), so that it is a regular Borel measure. Since we have that cap,(Ks) = 0, and since Ks is compact,
the existence and the properties of 1s follows from the definition of p—capacity. O

THEOREM 1.22. Let pp € Mp(2) and 1 < p < N. Let p, be an approzimation of p in the sense of (1.4.5).
Assume that (al) — (a3) hold true, and let u, be solution of (1.4.6). Then there exist a measurable function u
in Ty P (Q), and a subsequence such that

Tr(upn) = Ti(u) strongly in WP (Q) for every k > 0,
(1.4.8) Vun, = Vu a.e. in Q,
a(x,un, Vun) = a(z,u, Vu)  strongly in (LY(Q)N for every 1 < q < %

ProoF. See [DMOP, Ma]. O

1.5. Duality solutions
Let A:Q — RY” be a matrix-valued measurable function such that there exist 0 < o < [ such that
(1.5.1) Az) ¢.¢>al¢f’, |A()] <8,

for almost every x in Q, and for every ¢ in RY. Consider the following uniformly elliptic equations with Dirichlet
boundary conditions

(1.5.2) {—diV(A(w)Vu) =f inQ

u=20 on 09,
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where f is a function defined on 2 which satisfies suitable assumptions. If the matrix A is the identity matrix,
problem (1.5.2) becomes

—Au=f inQ,
u=20 on 09,

i.e., the Dirichlet problem for the Laplacian operator. Now consider the N x N matrix A(z) with entries
a; j(z) € L°°(Q) satisfying assumption (1.5.1) (p = 2), and consider u and v be the solutions of the linear
problems

(1.5.3) {—diV(A(x)Vu) =p inQ, {—div(A*(Jc)V’U) =p inQ,

u=20 on 91, v=20 on 01,

where A" is the transposed matrix of A (note that A* satisfies (1.5.1) with the same constants as A). If
fe Wb (Q), with p’ > N we can consider

(1.5.4) {—diV(A*(I)W) =f inQ,

v=20 on 0N.

Let v be the variation solution of problem (1.5.4); thanks to standard elliptic regularity results we have that
v € C(Q) and

(1.5.5) ||'U||C(ﬁ) < )‘”fHW*l,P’(Q)'

So, for every p’ > N, we can define G}, : W’l’p/(Q) — C(Q), as Gy (f) = v, G, turns out to be linear and
continuous; thus we can define the Green operator as

¢ | w(Q) — Co(9),

p/>N

with G* |W,1,p/(ﬂ): G- This argument justifies the definition of duality solution given by G. Stampacchia in
[S], for the problem

(15.6) {div(A(z)u) —u i,

u=20 on 0N.

DEFINITION 1.23. Let u € My(Q2), we will say that v € L'(Q) is a duality solution of problem (1.5.6) if

(1.5.7) / ug dz = / G*(g) dp for all g € L™(Q).
Q Q

A duality solution, easily, turns out to be a distributional solution of problem (1.5.6) and, if it exists, is
obviously unique as an easy consequence of its definition.

THEOREM 1.24. Let yu € My(QQ), then there exists a unique duality solution of problem (1.5.6). Moreover,
u € Wyt () with ¢ < 5.

PROOF. See [S]. O

REMARK 1.25. Notice that the regularity of the duality solution, that is u € Wy () with ¢ < %, is

sharp and cannot be, in general, improved, in fact one can think about the fundamental solution of the Laplace
operator in a ball. So, in general, we deal with solutions that do not belong to the usual energy space. However
notice that, as we will see below, these infinity energy solutions turn out to have finite energy truncations at
any level.
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1.6. Non—uniqueness for distributional solutions

If the datum p is a measure, we have that the sequence u,, of approximating solutions is bounded in Wol’q(Q)
for every ¢ < % Therefore, and up to subsequences, u, weakly converges to the solution u in WO1 1(Q), for

every ¢ < <~+. Choosing a test function ¢ € C§(f2) in the weak formulation (1.5.6) for (un, ptn), we obtain

(1.6.1) / A(z)Vuy - Vo dx = / frnp do — / F, -V dz,
Q Q Q

which, passing to the limit, yields

/ A(x)Vu - Vo du Ve e Cy(Q),
Q

so that u is a solution in the sense of distributions. Since the definition of solution in the sense of distributions
can always be given (even when the notion of duality solution is unavailable due for example to the operator
being nonlinear), one may wonder whether there is a way of proving uniqueness of distributional solutions (not
passing through duality solutions). The following example is due to J. Serrin [Ser].

EXAMPLE. Let ¢ > 0 and A°(z) be the symmetric matrix defined by

(1.6.2) ag;(x) = 0ij + (ae — 1)TxT§
If ac = 6(1\],\7_7_2{‘_5), then the function w*(z) = xl\x|17N7€ is a solution in the sense of distributions of
(1.6.3) —div(A“(z)Vw) =0, RY\{0}.

TiTj
||

Indeed, if we rewrite w(z) = z1|z|* and a;;(x) = di; + B . Simple calculations imply

wey () = |2]® + axf|z|* 72, we, = azizi|z|*3,

so that div(A(z)Vw) = z1]2|* ?[a+ (N — 1+ a)(aB + a + B))].

Given 0 < e < 1, if we choose a =1 — N — ¢, and 8 = = we have

e(N—1+e€)?
a+(N—-1+a)aB+a+p)=0,
so that w is a solution of (1.6.3) if  # 0. Let now © = B1(0) be the unit ball, and v, be the unique solution of

—div(A®(z)Vv°) = div(A°(z)Vz1) in Q,
v =0 on 012,

which exists since div(A°Vz1) is a regular function belonging to H~'(Q2). Therefore, the function 2¢ = v + z;
is the unique solution in H'(§2) of the problem

—div(A°(z)Vu) =0 in Q,
u¢ =0 on 01,

N

which is not identically zero since z¢ belongs to H'(£2), while w® belongs to W, ¢ (Q) for every ¢ < q. = N-Ite

Hence, the problem
—div(A°(z)Vu) = f inQ,
u=20 on 012,

has infinitely many solutions in the sense of distributions, which can be written as u = u + tu®, t in R, where u
is the duality solution.

One may observe that the solution found by approximation belongs to Wol’q(Q) for every q < <~~, while

N-1’

the solution of the above example belongs to Wol'q(ﬂ) for some g < %, and that we are not allowed to take
€ = 0 since in this case ac diverges. Thus one may hope that there is still uniqueness of the solution obtained
by approximation. However it is possible to modify Serrin’s example in dimension N > 3 (see [Prl]) to find a

non-zero solution in the sense of distributions for
—div(B(z)Vu) =0 in Q,
u=20 on 99,
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which belongs to W;%(Q), for every ¢ < . Here

(E2
1 + (ae — 1)@ (ae — 1);%1;812_2 O
B (x) = (ae —1)-52% 1+ (ac =1ty 0
ml+12 x1+m2
0 0 1

where T is the identity matrix in RN 2 and a. is as above, with ¢ fixed so that w®(z) = z1(\/22 +22)°!
belongs to W9(R?) for every ¢ < 2. On the other hand, in dimension N = 2 there is a unique solution in
the sense of distributions belonging to WO1 "1(Q2), for every g < 2. The proof of this fact uses Meyer’s regularity
theorem for linear equations with regular data.

1.7. Entropy solutions

As we have seen, uniqueness of solutions for distributional solutions can fail even in the linear case if the
regularity of the solutions is not "enough” to allow the choice of less regular test functions. And the lack of
regularity of the solution of the counter-example by Serrin (as modified in [Prl]) is exactly the one which is
typical of the solutions of equations with data in L'(Q) or in M,;(€). In the linear case, however, the lack of
uniqueness is avoided by using the concept of duality solution (see Section 1.5), but it is enough for the operator
to be non-linear (say, —div(a(z,u, Vu), with a is a bounded function) in order to "lose" the duality definition.
This problem is much more evident for operators which are nonlinear also with respect to the gradient. In this
case, a further condition on the solutions has been looked for, in order to guarantee uniqueness (at least for the
solutions obtained by approximation).

DEFINITION 1.26. Let p be a measure in L'(Q) + W_l’p/(Q). Then u € T"P(Q) is a entropy solution of
the problem

(1.7.1)

—div(a(z,u, Vu)) =p in Q,
u € WyP(Q),

if for every k > 0, it satisfies

(1.7.2) /Qa,(ac, u, Vu) - VT (u — ¢)dz < /QTk(u —@)dp,

for every ¢ € Wy (Q) N L>(Q).
REMARK 1.27. Let us observe that both terms of (1.7.2) are well defined; in fact, the first one, taking into
account the definition of Tk, can be rewritten as

/{ <n) a(@, Tnr (w), VI () - VTar (Tar (u) = p)da,

where M = k + ||| oo (q), now using the hypothesis (az), we have that a(x, Tar(u), VI (u)) € (Lp/ )N,
while V7Tar(Tar(u) — @) € (LP(Q))V, since (T (u) — ) € Ty P(Q), for the second member of (1.7.2), we have
[ D= odn< [ T(Tute) - o)+ k()

Q {lul<M}

and therefore it makes sense because (Ths(u) — ) € Wy P (Q) N L=(Q).

It should be noted that there are difficulties in extending the definition of entropy solutions to the general
case 1 € Myp(2) because of the possible lack of y—measurability of the integral on the the right-hand side of
(1.7.1), however, there are cases in which this definition still makes sense outside of L'(Q) + W~"?'(Q), for
example if y = Jp, the Dirac mass concentrated at the origin.

REMARK 1.28. One can prove (see [BGO1]) that u € 7,7 () is a entropy solution of problem (1.7.1) with
pe LNQ) + WP (Q) if

/ a(z,u, Vu) - VI (u — p)dx < / Ty (u — )dp,
Q Q
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for all p € C°(Q2). In Definition 1.26, we can choose test functions in C5°(2) to obtain a equivalent problem.
Finally, note that a entropy solution of problem (1.7.1), with data in L'(Q) + W_l’p,(Q) is also a solution in
the sense of distributions of the same problem (for the proof, see [B6, BGO1]).

In the rest of this part, we recall the theorem of existence and uniqueness of entropy solutions for problem
(1.7.1) with measure in L'(Q) + WL (), in addition, we will analyze the case where = do, in which case,
Definition 1.26 still makes sense, but uniqueness is not guaranteed. To prove the uniqueness of this solution we
will use the following lemma on the behavior of the energy of the solution v on the set where it is large, this
kind of results will have a central role in our work.

LEMMA 1.29. Let u € T, (Q) be an entropy solution of problem (1.7.1), with p a measure in L*(Q) +
WL (Q) and let us define Bpj, = {zeQ:h<|ul <h+k} for every h,k > 0. Then

lim [Vul|?” de = 0.

h—+o0 B i

ProOF. We can write u = f — div(F) with f € LY(Q) and F € (L (Q))V, then for every h > 0,
Ti(u) € Wy'P () N L(Q), we have
/ a(z,u, Vu) - VI (u — Th(u))dr < / fTe(u — Th(u))de + / F - VTi(u—Th(u))dz, for every k> 0.
Q Q Q

Now, VT (u—Th(u)) = Vu in By, i, and it’s zero elsewhere, in addition | T (v — Tx(u))| < k. Then we can write

/ a(z,u,Vu) - Vu dz < k fd:z:—l—/ F~Vudac§k:/ |f|dz + F - Vudz,
Bh,k An Bh,k A

h Bh,k

where A, = {x € Q: |u| > h}, using assumption (a;) and the Young’s inequality, we obtain

a/ |Vu|pdx§k:/ |f|dx+c/ |F|p/dx+g/ |Vu|Pdz,
Q2 An B,k 2 B,k

where ¢ is a constant depending on «, p and p’. So
2 2 /
/ VulPda < i”/ fldz+ 25 [ |FP da
Bk @ Ja, @ By i

Then, from the fact that, for £ > 0 fixed meas(Ap) Ny 0 and meas(Bh,k) Ny 0, f € L'(Q) and F €
— 400 —+oo
(L' ()", the result is obtained. O
Let state the main result about entropy solutions.

THEOREM 1.30. Let p be a measure in L'(Q) + Wb (2). Then there exists a unique entropy solution of
problem (1.7.1).

PRrooF. See [BGO1], Theorem 3.2 and Theorem 3.3. O

What happens if the datum p is the Dirac mass concentrated at one point in 2 ? In this case the
definition of entropy solution is no longer enough to guarantee its uniqueness and can be lost in the general case
11 € My(R); however, there are cases in which this definition still makes sense, even if ¢ L'(€) + W17 (Q).
First of all, We prove that if u = do is the mass of Dirac concentrated at the origin and €2 contains the origin,
then 8o ¢ L'(Q) + WL (Q) for every p € [1,N), in this case (1.7.2) makes sense, because every function is
measurable with respect to do. In general the following result is true.

THEOREM 1.31. Let u € My(R2). Then for p € [1,4+00) we have that yu € Wb () if and only if
Y ou(B(y,r 1_dr
L] 22 2 i) < o
a Lo r r

ProOOF. See [Zie|, Theorem 4.7.5. O

PROPOSITION 1.32. Let pu = &9, p € [1, N) and Q contains the origin of RY . Then & ¢ L* () +wL (Q).
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PROOF. Since Q2 contains the origin of RY, we have

[ [ B ] g = [

applying Theorem 1.31, we have that 6o € W ™27 (€) (and therefore to L' (2) + W17 (Q)) if and only if this
integral is finite, and this is true if and only if % > 0, or if p > N. The we have the desired result. O

As the following example shows, the case where u = do, the uniqueness fails for entropy solutions.

ExaMPLE. We are going to prove that if u charges the sets of p—capacity zero, the the notion of entropy
solution is not suitable in order to obtain uniqueness of solutions. Actually, let N > 2, Q = B1(0), and g = do
the Dirac mass concentrated in the origin of RY. Let us consider the following problem
{Au -8 inQ,

(1.7.3)
u=~0 on 0f).

It is known that (1.7.3) has a unique solution u in the sense of distributions belonging to W, "' (Q), it can be
explicitly calculated, and is (we restrict our example to the case N > 3 for simplicity) u(z) = Cn(|z|>~ — 1),
with Cy is a positive constant depending only on the dimension N. We are going to prove that awu is an entropy
solution of (1.7.3) (that is, it satisfies (1.7.3) below) for every real number « such that 0 < o < 1. We begin by
proving this fact for a = 1, that is

(1.7.4) / Vu- VT (u—@)de < / Ti(u— @)ddy Vo € C5°(Q), Yk > 0.
Q Q

Let fn = xB, /meas(B1(0)), as it is well know, f, converges to do in the weak—* topology of measures. Let u,

be the solutign of

Un =0 on 0N.

By the results of [BG1|, {un} converges to u in W, %(f) for every ¢ < ~. On the other hand, it is easy to
see (also u, can be explicitly calculated) that u, is greater that C,(|n|>~~ — 1) on B1(0), so that, for fized k
and ¢

{—Aun =fn in€,

/ fnTk(un —p)de =k = / T (u — @)ddo,

Q Q

observe that the last expression has sense because Ty (u — @) is continuous. Moreover, using the explicit
expression of u,, for every fixed k > 0, there exists n(k) € N such that Ty (un) is equal to Tj(u) for every
n > n(k). Thus, using properties of u,, and recalling that the test functions ¢ are bounded,

lim Vuy - VT (up — @)de = / Vu - VTi(u— ¢)dx,
Q

n— oo Q

and so u is an entropy solution of (1.7.3), in the sense that (1.7.3) holds with "<" replaced by "=". Note that
this fact is true only for dg, but also for any other datum of the form dq, a €  (and for the corresponding usual
weak solution of (1.7.3)). Let now « be a real number in (0,1). Then, since u is an entropy solution,

/QV(ozu) -VTi(au — p)dz = a2/

Vu-V(u— f)dw < 042E <k,
{lu—21<k}y @ @
and so au is an entropy solution of (1.7.3), i.e., the entropy solution is not unique. Observe that au is not a
solution in the distribution sense of (1.7.3) if a # 1.

One can think that there exists at most a unique function u that satisfies (1.7.3) with "<" replaced by
'=". This is not true, actually, let u as before, and let v be the solution of equation (1.7.3) where dy is replaced
by da, with a € Q, a # 0. Then ug = 0u + (1 — 0)v is a solution of (1.7.3) with "<" replaced by "=" for every
6 € (0,1). This gives infinitely many solutions.

However, if 1 belongs to M (£2), then the entropy solution is also a solution in the sense of distributions,
as we said before. In other works, the behaviour of a solution u around its blow-up points (behaviour that is
not considered in the formulation of entropy solutions), turns out to be unimportant if © does not charge the
sets of zero p—capacity, but it has to be considered if this is not the case.

!
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1.8. Renormalized solutions

Let us come back to the problem

(1.8.1)

—div(a(z,u, Vu)) = in Q,
u=20 on 012,

whether assumptions (al) — (a3) are necessary in order to have existence of solutions via a stability method
described in Theorem 1.22, it would be desirable to have a notion of solution which is much involved with the
stability properties of the equations and such that we still have existence. In order to answer this question we
introduce here the definition of renormalized solution of (1.8.1) extending the notion developed in Section 1.7.

In fact, the definition of renormalized solution was first given in [DL1, DL2]| in the context of hyperbolic
equations of conservation laws and then adapted to second order elliptic problems in [BDGM]. In the theory
of boundary value problems with L'—data this notion has been recently used in order to get uniqueness of
solutions at least for data in L'(Q2) [LM]. Following a recent extension of this framework to general measure
data u € My(Q) provided in [DMOP], we recall how, in dealing with problem (1.8.1), the renormalized
solutions emphasize the stability properties mentioned above by selecting suitable test functions. Roughly
speaking, the idea of renormalized solutions is to multiply the equation solved by u by test functions using
S(u), where S is in Wl’oo(R) and has compact support, so that the equation is in some sense reduced to the
subset of Q where |u| < M, where M is such that supp(S) C [-M, M], and u can be replaced by its truncation
T (u), which belongs to the energy space W, ?(Q). The meaning of the term S(u)u is then motivated by the
fact that
lm [ AnS(un)pdr = S(—|—oo)/ pd\ Yo e C°(Q),

Q Q

n—oo
where S(+00) = , liin S(t) (this limit exist and is finite since S’ has compact support) and S(u)A = 0 (since S
— 400

is also with compact support) and from the fact that, being S(u) = S(Ta(u)) the measure po may be applied
to S(u), both in the sense of measures (see (2.J)) and in the sense of L'(Q) + W_l’p/(Q). Then (1.8.1) is
transformed into the renormalized equation:

(1.8.2) —div(S(u)a(z,u, Vu)) + S (v)a(z,u, Vu) - Vu = S(u)uo-

On the other hand, since the equation (1.8.2) only considers the properties of the truncations of u, the renor-
malized formulation usually needs to add an extra condition to recover, in some sense, the behaviour of u at
infinity. Moreover (1.8.2) does not take into account the singular part A in the decomposition of the measure p,
so that A has to be related to this extra condition at infinity. Let us then introduce the definition of renormalized
solution we will use hereafter. We give this definition for signed (singular) measures in the spirit of [DMOP].

DEFINITION 1.33. Let pu € My(£2) be splitted as in Theorem 1.20, that is:
p=p0+A=f—div(F)+ At =X\~

A function u in 73 ?(Q) is said to be a renormalized solution of (1.8.2) if for every S in W*°(R) having compact
support we have:

(1.8.3) / a(z,u, Vu) - V(S(u)p)dz = fS(u)pdz —I—/ F-V(S(u)p)dz Yo e WyP(Q),
Q Q
and
lim a(z,u, Vu) - Vup dr = / ed\T Vo e C(Q),
(1 8 4) n—+oo {z:n<u<n+1} Q
lim a(z,u, Vu) - Vup dr = / pd\~ Vo e C(Q),
n—+oo {z:—n—1<u<—n} Q

where A\ denote the positive and negative part of the measure \.

Note that all the integrals appearing in the renormalized formulation are well defined since S has compact
support and Tk (u) belongs to W'P(Q) for every k& > 0. In order to understand how (1.8.4) appears, it
is important to recall some others definitions of renormalized solutions if the data is general. We will say
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that a function w € Wy *(Q) N L°°(Q) satisfies condition (1.8.2) if there exists & > 0 and two functions
wt® w™> € Cyp(R), such that

(1.8.5)

w=w" ae. in {u >k},
w=w"" ae in{u< -k}

DEFINITION 1.34. Let p € C2(2). A function u € 73 P(f) is a renormalized solution of problem (1.8.1), if
the following conditions hold

(a) [VulP~' e LY(Q) V< 5,
(b) for any w € W, *(Q) that satisfies condition (1.8.2), then

(1.8.6) /a(ac,u,Vu).Vw dx:/wd,uo—l—/erooduj—/w_ood,uS_.
Q Q Q

Q
REMARK 1.35. Notice that all terms in (1.8.6) are well defined, in fact, as far as the first term is concerned,
it can be written as

(1.8.7) / a(z,u, Vu) - Vw dx —|—/ a(z,u, Vu) - Vw dz,
{lul<k} {|u|>k}
for k > 0 and w € Wy *(Q) N L™®(RQ) satisfying condition (1.8.2), so
(1.8.8) / a(z,u, Vu) - Vw dx = / a(z,u, VI (u)) - Vw dx,
{lul<k} {lul<k}

is well defined since, thanks to assumption (az2), a(z,Tx(u), VI (u)) € (LPI(Q))N and Vw € (L?(Q))" on
the other hand, the second term of (1.8.8) makes sense since, w satisfy assumption (1.8.2), and so Vw €
L ({|u| > k}) while a(z,u, Vu) € (L4(Q))" for any ¢ < . The right hand side of (1.8.6) makes sense as
well, since, using Theorem 1.20 [, wdpo is well defined because of the fact that w € W"?(Q) N L*(£2), while
there are no problem to give sense at the last two terms of (1.8.6), since w™> and w™ are two bounded and
continuous functions on €. Let us also observe that we can choose in (1.8.6) the functions w € C§°(Q) (with

wT™ = w™ > = w), and so a renormalized solution turns out to be a distributional solution of problem (1.8.1).

As we mentioned above, a renormalized solution turns out to coincide with an entropy solution if u €
Mo(€2); actually we can easily prove the following result

PROPOSITION 1.36. Let pu € Mqo(2). Then, problem (1.8.1) has at most one renormalized solution.

Proor. Thanks to 1.30, it will be enough to prove that, if u is a renormalized solution of problem (1.8.1),
then w is an entropy solution of the same problem. For any h > 0, we can choose in (1.8.6), w = Th(u — ¢),
with ¢ € WHP(Q) N L>(Q); in fact, we have

w = Th(Thin(u) — ),

where M = ||¢|| L~ (q), and so w € Wy P (Q) N L>(Q). Moreover, w satisfy condition (1.8.6) since we can choose
wt>® =h, w™ > = —h and k = h + M. Hence, using w = Th,(u — ) in (1.8.6) one can readily check that u is
an entropy solution (with equality sing) being u = u; = 0. d

In order to obtain this existence result of at least one renormalized solution of problem (1.8.1) when p is
an arbitrary measure of My (Q2), the key point is to prove the strong convergence in WO1 "P(Q) of the truncations
at every fixed height k of the solutions of problem (1.8.1) corresponding to some (special but fairly general)
approximations of p. (This is actually the result of continuity with respect to p to which we made allusions
above.) This continuity result is proved by means of a careful study of the energies of the truncations of these
solutions "far" and "near" the set where the measure )\ is concentrated. Concerning uniqueness results, which
in particular allow to recover the uniqueness of the renormalized (or entropy) solution of problem (1.8.1) in the
particular case where u belongs to L'(Q) + W17 (). In the case of an arbitrary measure of M, (), one of
uniqueness results is the following one: let w and @ be two renormalized solutions of problem (1.8.1), if u — @
belongs to L*°(€2) (this condition can be replaced by weaker ones), then u = 4.
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1.9. Elliptic equations with absorption term

The linear theory is an important tool to understand the nonlinear Dirichlet problem

(1.9.1) “Autglu)=p
u=20 on 0f),

where ¢ : R — R is a continuous function. Some pioneering contributions to nonlinear problems with L'
or measure data are due to Brezis and Strauss [BS|, Lieb and Simon [LS| and Bénilan with Brezis (see
[BB, Br2, Br3|). According to Stampacchia’s regularity theory, every solution of the linear Dirichlet problem
belongs to the Sobolev spaces W, 4(Q2) for 1 < ¢ < &5 (see Section 1.5), This is an important difference
with respect to the Calderén-Zygmund LP—theory which tells that if p € LP(Q2) for some 1 < p < +00, then
the solution of the linear Dirichlet problem belongs to W??(£2). The motivation for studying such problems is
beautifully discussed in the preface of [BB| by H. Brezis. The study of the nonlinear Dirichlet problem with
measure data turns out to be more subtle than with L'—data. It was observed in [BB, Br2, Br3] that if
N > 3 and g(t) = |t|P~'t, with p > %, then the nonlinear Dirichlet problem has no solution when p is a Dirac
mass. They also proved that if p < % and N > 2, the nonlinear Dirichlet problem has a solution for any
finite measure p. Later, Baras and Pierre [BPi| characterized all measures p for which the nonlinear Dirichlet

problem admits a solution for a nonlinearity of the form g(t) = |t|?~*¢. Their necessary and sufficient condition
for the existence of a solution when p > % can be expressed in terms of the w2p /—capacity. The case of
exponential nonlinearities of the form g(t) = e’ — 1 was studied by Véazquez [Val] in dimension N = 2 and
more recently by [BLOP] in dimension N > 3. The solution in this case is related to the Hausdorff measure
M2,

Brezis, Marcus and Ponce [BrMP1] introduced the concept of reduced measure in order to analyze the
nonexistence mechanism behind the nonlinear Dirichlet problem and to describe what happens if one forces
the problem to have a solution in cases where the problem refuses to have one. The approach developed
in [BrMP1] was to introduce an approximation scheme. For example, the measure p is kept fixed and g
is truncated. Alternatively, the nonlinearity g is kept fixed and u is approximated via convolution. It was
originally observed by Brezis [Brl] that if N > 3, g(t) = |[¢t|"~'t, with p > %7 and p is a Dirac mass, then
all natural approximations u, of the nonlinear Dirichlet problem converge to 0. However, 0 is not a solution
corresponding to a Dirac mass.

Now let us consider the problem

(1.9.2)

—Au+u/T'u=p  in Q,
u=20 on 0f).

where Q ¢ R, N > 3, is a bounded smooth domain, 1 < ¢ < oo, and u is a bounded Radon measure on 2. A
function u € L(Q) is called weak solution of (1.9.2) if

—/uAgo dr+ [ |u|" tup dx:/cpdu Yo € C*(Q), ¢ =0 on 9.
Q Q Q

It is known [S, BrMP1] that a weak solution u belongs to W, *(Q) for every q < ﬁ The celebrated result

by Bénilan and Brézis [Brl] states that if u is the Dirac mass at a point of €2, then in the case ¢ < % there

%, (©) do not exist. It is to
be noted here that when p € L'(2) the problem (1.9.2) admits a unique solution in some appropriate class

without any restriction on gq.

distributional solutions in L

exists a unique weak solution. Moreover, if ¢ > e

The phenomenon of the non-existence can be better understood using the notion of capacity [BrMP1,
BrMP2|. Roughly speaking, given an exponent ¢, if the measure p on the right-hand side is concentrated
on a very "small" set, then distributional solutions do not exist. [BPi] (see also Galouét and Morel [GM])
were able to characterize how much such set must be small, in terms of ¢, in order to obtain non-existence of
distributional solutions. Namely, they proved that a distributional solution u € L%(2) N W, '" () exists if and
only if

|u|(E) = 0 for every Borel set £ C Q with cap, ,,(E) =0,
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where cap, ,, denotes that capacity associated to WO2 d (see Chapter 7). This result is consistent with that
only if ¢ > <~ (see, Meyers [Mey]).

N
N-2°
Let us consider first the case u = f € L'(Q) (case of existence), let f, € L'(Q) be a sequence of functions
converging to f in the sense of measures, and consider the problem (1.9.2) with p replaced by f,. Such problem
admits a unique solution u, [BS], and the sequence wu,, converges to u, where w is the solution when the datum
is f. Consider now the case u = §, where ¢ is the Dirac mass at a point of 2, say 0 (case of non-existence).
Setting for instance f, = XB(O’%)‘\B(O 1y we have f, — 4, and proceeding analogously, one gets u, — 0.

The failure of existence discussed above can be seen also from another point of view. Suppose that ¢ >

Notice that the function identically zero is not a solution of (1.9.2) (see [Brl, BV] for details). The fact that
in this case solutions do not exist can be roughly expressed saying that sequences of solutions of approximating
equations do not converge to a reasonable solution.

1.10. Functional parabolic spaces

Given a real Banach space V, we will denote by C*°(R; V) the space of functions u : R — V which are
infinitely many times differentiable (according to the definition of Fréchet differentiability in Banach spaces)
and by Cg°(R; V) the space of functions in C*°(R; V') having compact support. For a,bin R, C°([a, b]; V) will
be the space of restrictions to [a, b] of functions of CZ°(R; V), and C([a, b]; V') the space of continuous functions
from [a,b] into V. Then for 1 < p < 400, LP(a,b; V) is the space of measurable functions wu : [a,b] — V such

that
b »
llull e a.bp;v) = (/ ||u|’€,dt> < +o0,

while L*(a, b; V) is the space of measurable functions such that

l|u]| oo (a,b;v) = sup ess |lullv < +oc.

Of course both spaces are meant to be quotiented, as usual, with respect to the almost everywhere equivalence.
The reader can find a presentation of these topics in [DL1], Chapter XVIIIL

Let us recall that, for 1 < p < oo, LP(a,b; V) is a Banach space, moreover if 1 < p < co and V', the dual
space of V, is separable, then the dual space of L?(a,b; V) can be identified with ) (a,b;V'). Now, given a
function w in LP(a, b; V'), it is possible to define a time derivative of u in the space of vector valued distributions
D'(a,b; V), which is the space of linear continuous functions from Cg£°(a,b) into V [Sc|. In fact, the definition
is the following

b
(g, 1) = —/ wy dt Vi € C(a,b),

where the equality is meant in V. If u belongs to C*(a, b; V) this definition clearly coincides with the Fréchet-
derivative of u. In the following, when wu, is said to belong to a space L?(a, b; V) (V being a Banach space) this
means that there exists a function z in L%(a, b; V) N D’(a,b; V) such that:

b
(ug,¥) = —/ uhy dt = (z,%) Vi € CZ(a,b).

In the following, we will also use the notation %7; instead of u; sometimes. We recall the following classical
embedding result (see [DL1], Chapter XVIII, Section 2, Theorem 1). Let H be an Hilbert space such that
(1.10.1) Vv ¢ HCV,

dense

let w in LP(a,b; V) be such that u, defined as above in distributional sense, belongs to L”/ (a,b;V'). Then u
belongs to C([a,b]; H). This result also allows to deduce, for functions u and v enjoying these properties, the
integration by parts formula

(1.10.2) /(v,ut)dt+/ (u, ve)dt = (u(b), (b)) — (u(a), v(a)),
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Ficure 3. Parabolic boundary domain

where here (-,-) is the duality between V and V' and (,-) the scalar product in H. Note that (1.10.2) makes
sense thanks to the embedding result previously mentioned. Its proof relies on the fact that C£°([a,b]; V) is
dense in the space of functions u € LP(a,b; V) such that u; belongs to I (a,b; V') endowed with the norm
lull = llullzr(a,p5v) + [[uell o (4 prvry» together with the fact that (1.10.2) is true for u,v in CZ°([a, b; V) by the
theory of integration and derivation in Banach spaces. Note however that in this context (1.10.2) is subject
to the verification of (1.10.1), if for instance V = Wy ?(Q), then (1.10.1) is true with H = L*(Q) but only
if p > 2. We will see in the next section a possible extensions for more parabolic initial boundary value

N2
problems in generalized context of divergence form operators.

1.11. Parabolic operators on classical Sobolev spaces

Let © be a bounded, open subset of RN, N > 2, with smooth boundary, p and p’ be a real numbers, with
p > 1 and % + i = 1. In what follows, |[¢| and ¢ - ¢’ will denote respectively the Euclidean norm of a vector
¢ € RN and the scalar product between ¢ and ¢’ € RY. Let T > 0, and let © be an open bounded subset of
RN, N > 1. We will denote by @ the cylinder Q x (0,7) and ¥ = 99 x (0,7T) its lateral surface. Let then
a:Q xR xRY — RY be a Carathéodory function (i.e. measurable with respect to (t,z) for every fixed (s, ()
in R x RY and continuous with respect to (s, ¢) for almost every fixed (¢, ) in Q) such that there exists p > 1
for which the following assumptions hold true

(1.11.1) a(t,z,s,¢)-¢ > alll’ a>0,
(1.11.2) la(t, z,5,0) < Bk(t, @) + s + 1<) B>0, k(t,2) € L (Q),
(1.11.3) (a(t,z,s,¢) —alt,z,s,m) - ((—n) >0,

for every ¢,n (¢ #1n) in R and almost every (¢,z) in Q. Thanks to (1.11.1) — (1.11.3), it is possible to define on
the space LP?(0,T; W, "(Q)) the operator A(u) = —div(a(t,x,u, Vu)), which then maps L?(0,T; W, ?(Q)) into
LY (0, T WL (©)) and is bounded and coercive.

Given f in L¥ (0, T; W_l’p/(Q)) and uo in L*(Q), by a weak solution of

uy —div(a(t,z,u, Vu)) = f in Q,
(1.11.4) u=0 on ¥,
U(O) = UuUoQ in Q7

we mean a function u in LP(0,T; W"?(2)) which satisfies the equation (1.11.4) in the sense of distributions,
that is

T
(1.11.5) —/ uthrp dxdt—i—/ a(t,z,u, Vu) - Voo dzdt :/ (f,p) dt Yy € CZ(0,T) Vo e C(Q),
Q Q 0
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where (-, -) denotes the duality between W, *?(€2) and Wt (92). As a consequence of the equation and (1.11.2)
we deduce that u; (which initially only belongs to D’(a,b; W, '?(2))) in fact belongs to I (0,T; Wb (£2))
and it follows that

T T
/ (ue, v)dt +/ a(t,z,u, Vu) - Vo dzdt = / (f,v)dt Yo e LP(0,T : WyP(Q)).
0 Q

Moreover from the injection result previously mentioned, if p > 22= +2 then u belongs to C([0,T]; L*(£2)), which

gives a meaning to the initial condition u(0) (i.e. u(0) = uo in L*(R)). Nevertheless, even if p < ]3—_];’2, it
is possible to find a weak solution u of (1.11.4) which belongs to C([0,T]; L*(R)), as stated in the following

classical result by J. Leray and J.-Louis Lions.

THEOREM 1.37. Let (1.11.1) — (1.11.3) hold true, and let f be in L? (0,T; W1 (Q)). Then there exists
a weak solution u in LP(0,T; Wy (Q)) N C([0,T]; L*(Q)) of (1.11.4).

PRrOOF. See [L]. O

REMARK 1.38. The equation appearing in (1.11.4) can be considered both in the space of vector valued
distributions, as we did before in (1.11.5), and in the space of distributions in @, that is

(1.11.6) / u— dxdt—l—/ a(t,z,u, Vu) - V¢ dzdt = /T(f, ¢y YCelF(Qx(0,T)).
Q 0

1.12. Parabolic capacity and Measures

Let us recall that the parabolic initial boundary value problem, that is (1.11.4) with uo = 0, was studied first
in [BG1] under the general assumptions that p and ug are bounded Radon measures respectively on @ and on 2.
In this case it was proved the existence of a weak solution u which only belongs to the space L0, T; Wy ()
for every ¢ < p— NLH and it was also asked that p > 2— N+1 in order to have that p— N+1 > 1 and the equation
can be considered in a weak sense (the weak formulation also contains the initial condition). The evolution
equation with integrable data was then considered in many other later papers [Pr2, BM, BDGO, AMST],
especially for questions concerning uniqueness of solutions. Thanks to assumptions (1.11.1) — (1.11.3), in
[DO2] it was proved that, even with p € L*(Q) and lower order term, there exists a weak solution of (1.11.4)
belonging to LP(0,T; W, ?(Q2)) (and the extension to the case if u belongs to L(Q) + ) (0, T; Wﬁl’p/(Q)) +
LP(0,T; Wy P (Q) N L*(2)) was given in [DPP]). This is consistent with the content of Theorem 1.11 for elliptic
equations which pointed out that (1.11.1) — (1.11.3) (or, better, the equivalent assumptions in the elliptic case)
allows to find solutions having finite energy. Let us recall that a fundamental notions on capacity made in
the context of elliptic equations with measures as right hand side (written in Section 1.4) exists for data in
LY Q) + LP (0, T; W17 (Q)) + LP(0,T; WaP(Q) N L2(2)), as consequence of the equation and the a priori
estimates. This was also the first motivation for our research in Chapters 3, 5 and in Chapters 4, 6 for the
general case. We start by a description of the functional spaces needed for capacities.

DEFINITION 1.39. Let T > 0 and p > 1. The capacity Sobolev space
(1.12.1) W = {ue LP(0,T;V), u, € L” (0,T;V")}

is a Banach space endowed with the norm ||ullw = [|ullLr0,75v) + [[ut]l o7 (o 1,1-7)> Where V = Wy P (Q) N LA(Q),
endowed with its natural norm || - ||W1,p(Q) + - l2@)-
0

Let us define also, for every p > 1, the space S? as
(1.12.2) SP = {u € LP(0, T;WH?(Q)), ue € LY(Q) + L¥ (0, T; W17 (Q))}

endowed with its natural norm |juljsr = ||u||Lp(0’T;Wé,p(Q)) + lwell Lo (0,00 —107 ()1 11 (@) it IS clear that
SP < (C(0,T;L'(Q)) and its subspace W> as
inj cont

Wa = {u € LP(0, T; W?(Q)) N L=(Q), ut € L (0, T; W17 (Q)) + LY (Q)}

endowed with its natural norm ||u||w, = Hu||Lp(O’T;W01,p(Q)) + llullzee @) + el Lo (o, mw—1.0" @)1 21 Q)
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Let us define for every Borel set B C @, its p—capacity cap,(B, ) with respect to Q by
inf {{|ullw}

where the infimum is taken over all the functions u € W such that v > 1 almost everywhere in a neighborhood
of B. We recall also the other notion of parabolic p—capacity associated to our problem (for further details, see

[P, DPP)).

DEFINITION 1.40. Let T be a real number, with 7" > 0, let K be a compact subset of (). The parabolic
p—capacity of K with respect to Q is defined as
(1.12.3) cap, (K, Q) = inf {|lullw : v € C7(Q), v > xx},

where xxi is the characteristic function of K, we will use the convention that inf # = +oo. The parabolic
p—capacity of any open subset of () is then defined by

(1.12.4) cap, (U, Q) = sup {cap,(K,Q), K compact, K C Q},
and the parabolic p—capacity of any Borelian set B C @ by
(1.12.5) cap,(B, Q) = inf {cap,(U,Q), U open, B C U}.

We say that a property P(t, z) holds cap, quasi-everywhere if P (¢, x) holds for every (¢, ) outside a subset
of @ of zero p—capacity. A function u defined on @ is said to be cap, quasi-continuous if for every ¢ > 0
there exists B C Q with cap,(B,Q) < e such that the restriction of u to Q\B is continuous. It is well known
that every function in W has a unique cap, quasi-continuous representative, whose values are defined cap,
quasi-everywhere in @ [DPP, Pel]. In what follows we always identify a function u € W with its cap, quasi-
continuous representative. A set E C () is said to be cap,, quasi-open if for every € > 0, there exists an open set U
such that £ C U C Q and cap,(U\E, Q) < e. It can be easily seen that, if u is a cap, quasi-continuous function,
then for every k € R the sets {u > k} = {(t,z) € Q : u(t,z) > k} and {u < k} = {(t,z) € Q : u(t,z) < k}
are cap, quasi-open. The characteristic function of a cap,, quasi-open set can be approximated by a monotonic
sequence of functions in the energy space W, as stated in the following Lemma.

LEMMA 1.41. For every cap,, quasi-open set E C Q there exists an increasing sequence (wy) of non-negative
functions in W which converges to X cap, quasi-everywhere in Q.

Proor. See [PPP2]|, Lemma 2.1. O

We define M (Q) as the space of all Radon measures on @ with bounded total variation, and C,(Q) as
the space of all bounded, continuous functions on @, so that fQ wdp is defined for ¢ € Cy(Q) and p in My(Q).

The positive part, the negative part, and the total variation of a measure p in M, (Q) are denoted by u™, ™,
and ||, respectively. We recall that for a measure p in My(Q), and a Borel set E C @, the measure p L F is
defined by (¢ L E)(Q) = u(E N B) for any Borel set B C Q. We define Mo(Q) as the set of all measures p
in My(Q) which satisfy pu(B) = 0 for every Borel set B C @ such that cap,(B,Q) = 0, while M,(Q) will be
the set of all measures p in M;(Q) for which there exists a Borel set B C Q, with cap,(B,Q) = 0, such that
p=ul E.

REMARK 1.42. It can be easily seen that p belongs to Mo (Q) if and only if for every € > 0 there exists
d > 0 such that u(B) < e for every Borel set B C @ with cap,(B,Q) < 6.

In order to obtain more precise convergence results, we need the following characterization of the measures

in Mo (Q).

LeEMMA 1.43. A measure po belongs to Mo(Q) if it belongs to L'(Q) + I (0,T; W_l’p,(Q)) + LP(0,T;V).
Thus, if po € Mo(Q), there exist f € L'(Q), F € L? (0,T; W~ (Q)) and g, € LP(0,T;V) such that o =
f+ F + gt in the sense of distributions. Moreover

T T
(1.12.6) / pdp :/ fe dmdt—i—/ (F, Lp)dt—/ {pt, g)dt.
Q Q 0 0
for any p € CF([0,T] x ), where {-,-) denotes the duality between V' and V.
Proor. See [DPP], Theorem 1.1. O
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So, if p is in My(Q), thanks to a well known decomposition result, see for instance [FST], we can split it
into a sum (uniquely determined) of its absolutely continuous part po with respect to the p—capacity and its
singular part s, that is us is concentrated on a set E of zero p—capacity; we will say that us L cap,. Hence,
if u € Ms(Q), by Lemma 1.43, we have the next result

THEOREM 1.44. For every u € My(Q), there exists a unique pair (uo, tts) such that p = po + ps, o €
Mo(Q), ps € Ms(Q) and

(1.12.7) p=f—div(G) + gt + ps — ps,
in the sense of distributions, for some f € L'(Q), G € (L* (Q))Y, g € L?(0,T; Wy P (Q)), where puf and u;
are respectively the positive and the negative parts of ps.

ProoF. See [FST], Lemma 2.1. O

We say that a sequence (uy) of measures in M;(Q) converges in the narrow topology to a measure p in

Mp(Q) if

(1.12.8) lim pdpn :/apdu,
Q Q

n—-4oo

for every p € Cy(Q). If (1.12.8) holds only for all the continuous functions ¢ with compact support in @ (i.e.,
v € Cc(Q)), then we have the usual weak—* convergence in My(Q).

REMARK 1.45. It can be easily seen that a sequence of non-negative measures (u,) converges to p in the
narrow topology if and only if it converges to u in the weak—* topology and the measures u,(Q2) converges to
1(2). Hence, for non-negative measures, the narrow convergence is equivalent to the convergence in (1.12.8)
for every ¢ € C*°(Q).

An easy consequence of the dominated convergence theorem is the following result.

PROPOSITION 1.46. Let po be a measure in Mo(Q), and let u be a function in Wa. Then u is measurable
with respect to po. If u further is in L°°(Q), then u belongs to L>°(Q, p1o), hence to L'(Q, wo), and ||ul| o (Q,u0) =

l[ulloe (@)-
Proor. The proof can be performed arguing as in [DMOP] and [HKM] for the elliptic case. O

Note that this property will be often used in what follows.

REMARK 1.47. Let (pe) be a sequence of functions in L'(Q) that converges to p weakly in L*(Q), and let
(0¢) be a sequence of functions in L*°(Q) that is bounded in L°°(Q) and converges to o almost everywhere on
Q. Then, as a consequence of Egorov’s theorem

(1.12.9) lim [ peoe dzdt :/ po dxdt
Q Q

e—0
We consider now the initial boundary value problem
uy —div(a(t, z,u,Vu)) = p  in Q,
(1.12.10) u=0 on X,
U(O) = Uo in Qv
where the data are taken such that

(1.12.11) e My(Q), wuo e L'(Q),

where My(Q) is the space of Radon measures on Q with bounded total mass (i.e., u(Q) < 400). As in
the elliptic case of Section 1.4, the relationship between the possibility to find solution of (1.12.10) and the
stability properties is a density argument, that is approximating the singular data p and uo with sequences of



1.12. PARABOLIC CAPACITY AND MEASURES 43

FIGURE 4. The contruction of cut-off functions

smooth functions. For example, letting (1) and ug be a standard approximation of u and wo constructed by
convolution, satisfying the following conditions

fin = g5 + pi = fn — div(Gn) + g + A7 — A7

o € Mo(Q), ps = py L E with meas(E) =0

ph € C(Q),  uf — uo strongly in L' ()

pn € C(Q)e, po +us — p tigntly in @, i.e., in the sense of (1.12.11).

(1.12.12)

We also have that the sequence of functions (f,) weakly converges to f in L'(Q), G, strongly converges in

I (Q)N and g converges in L?(0,T;V). Then there exist a sequence (u,,) of solutions of the Cauchy-Dirichlet
problems

(un)e — div(a(t, z, un, Vup)) = pin in Q,
(1.12.13) Un =0 in'%,

un(0) = ug in Q.

which is a consequence of the technique developed in [Pel], based on the strong convergence of truncations
(Tk(urn)) with a simplify tools adapted from the "elliptic" idea of [DMOP].

LEMMA 1.48. Let pis = pd — uy be a bounded radon measure on Q, where pi and py are non-negative and
concentrated, respectively, on two disjoint sets ET and E~ of zero p—capacity. Then, for every 6 > 0, there
exist two compact sets Kgr C EY and Ky C E™ such that

(L12.14) WH(EN\KD) <6, i (ET\K;) <6
and there exist ¥, 15 € C5(Q), such that

¥i by =1 respectively on Ky | Ky ,
(1.12.15) 0<¢y,¢5 <1,

Supp(py’) N Supp(s ) = 0.
Moreover

lvdlls <6, s lls <6,

and in particular, there exists a decomposition of (V)¢ and a decomposition of (5 )¢ such that

1 2
||(¢;_)t”LP/(O,T;W*1xP/ @) = g, N i@ <6,

(1.12.16) . 9
||(¢6 )t ||LP/(()7T;W—11P/(Q)) < 57 ||(¢5 )t ||L1(Q) < (5,
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and both 13 and 15 converge to zero weakly—* in L*°(Q), in L'(Q), and up to subsequences, almost everywhere
as 6 vanishes. Moreover, if An = AY — S is as in (1.12.12), we have

[ vinz=omo), [ viaut <s
Q Q

/ PEAE = w(n, 5), / W dps <6,

(1.12.17) Q Q

/ (1= A = w(n, ), / (1 — o)t <,
Q Q

[ =uxs =wms), [ (1-vp)des <
Q Q

PRrOOF. (Sketch of the proof) We follow the lines of [DMOP]| and [Pel]. We recall that u* and = are
concentrated on two disjoint subsets ET and E~ whose p—capacity is zero. Moreover, since u* and p~ are
Radon measures, for every § > 0, there exist two compact sets K; C ET and Ky C E™ such that

pH(EN\KS) <6, p (ET\K;) <4
Since K; N K; = 0, there exist two disjoint open subsets A;’ and A; such that K C Al (resp. K; C
A3). Moreover, since capp(K;,Q) = 0) (resp. cap,(K;,Q) = 0), we have that capp(K;,U;r) = 0 (resp.
cap, (K5 ,Us ) = 0) (see [Pel], Lemma 4). Thus, by definition of parabolic p—capacity, there exist two functions
of € C°(UY) (resp. ¢; € C5°(Uy ) such that for every &’ > 0,

leg lw < 6" and @ > x;c+  (resp. |l lw < 8" and @5 > xy-)-

Then we obtain (1.12.14) by taking § = H(pf) (resp. v; = H(pjy)) with (H(s) = % if |s|] < 1,0if |s] > 1,
and affine if 1 < [s| < 1)

H(S) constant
s
3 linear
/ N\C
l l
1 1
-1 -1 1 1 1 S
Zero

F1GUurE 5. The function H(s)

Moreover, we have

0< /Qw(;dﬁ = [ _wran<xtn <xt@ua

SATQ\ES) =AT(EN\K) <6

/ P d\T < 6.
Q
Now let 6,1 > 0 fixed, we have
o< [a-viuhan < [ (1— 9N < NFQ\(KF N K7)
Q

Q\(KFnK;)
SAT(Q\KY) + AT (Q\K) <d+n.

A similar result is obtained for the second inequality (1.12.16). g

analogously

REMARK 1.49. If E* or (E7) is closed (hence compact), we can choose K = Et (K; ) for § > 0. If for
example AT = 0, then we choose K;‘ =, and 1/);“ =0.
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REMARK 1.50. Observe that as a consequence of (1.12.15), we have that both ng and 1; converge to zero
as § tends to zero, strongly in S”, weakly—* in L°°(Q) and almost everywhere in Q.

THEOREM 1.51. Let uy, be solutions of (1.12.13), with (un) and (uy) satisfying the assumptions (1.12.12).
Then there exists a positive constant C, not depending on n, and a positive constant C,, which depends on k
but not on n such that the following estimates hold true

HunHLoo(o,T;Ll(Q)) + HunHLq(o,T;WOLq(Q)) <C,

HTk(un)||Lp(0’T;W01,p(Q)) S Ck? Yk > 0,

(1.12.18)
Ha(t7x7un7 vu”)”L‘l(Q)N S c VQ <p-—

la(t, @, Te(un), VT (wn)ll 1o gy < Ci.

N
N+1’

Moreover there exist a subsequence, still denoted by m, and a measurable function u belonging to the space
L>=(0,T; L*(Q)) N L0, T; Wy () for every q < p — NL_H such that Ty (u) belongs to LP(0,T; W, P (Q)) for
every k > 0 and

U — u weakly in LY(0,T; Wy 9(Q)), strongly in L'(Q) and a.e. in Q,

Ti(un) — Ti(u) weakly in L*(0,T; Wy (Q)) and a.e. in Q,
(1.12.19) a(t, z, Ty (un), VI (un)) — or wakly in Lp,(Q)N for every k > 0,

a(t, z, un, Vun) = o weakly in Lq(Q)N for every q < p — Nl

where o belongs to ¥’ (Q)N and o belongs to LI(Q)N for every ¢ < p — N]il'

Proor. See [BDGO, DO1, DPP]. O

1.13. Duality solutions

Let Q C RY be a bounded open set, N > 2, T > 0, we denote by @ the cylinder (0,T) x Q, we recall some
properties of duality solutions in the case of linear operators with measures. Let consider the linear parabolic
problems

uy —div(M(t,z)Vu) = p in (0,T) x Q, —w; — div(M*(¢t,z)Vw) =¢ in (0,T) x Q,
(1.13.1) u(0,z)) = uo in €, w(T,z) =0 in €,
u(t,z) =0 on (0,T) x 09, w(t,z) =0 on (0,T) x 09,

where M is a matrix with bounded, measurable entries, and satisfying the ellipticity assumption
(1.13.2) M(t,x) ¢-¢ > al¢|> for any ¢ € RY and o > 0,

M*(t,z) is the transposed matrix of M(t,x), up € L*(Q) and u € My(Q) the space of Radon measures with
bounded total variation on Q.

In the elliptic case, the notion of duality solution of the Dirichlet problem was introduced in Section 1.5.
Following the idea of Section 1.5, we can define a solution of (1.13.1) in a duality sense as follows

(1.13.3) —/uow(O) dx—l—/ ug dxdt:/ w dp,
Q Q Q

for every g € L*°(Q), where w is the solution of the backward problem in (1.13.1). Note that all terms in
(1.13.3) are well defined thanks to the standard parabolic regularity [LSU]|. Moreover, it is quite easy to check
that any duality solution of problem (1.13.1) actually turns out to be a distributional solution of the same
problem. Finally a unique duality solution of problem (1.13.1) exists and we have the following result

THEOREM 1.52. Let p € My(Q) and uo € L*(Q), then there exists a unique duality solution of problem
(1.13.1).
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Observe that by Theorem 1.52 a unique solution is well defined for all ¢ > 0. Recall that in the case
u € LYQ), uo smooth, 7, q € R fixed such that r,¢ > 1 and % + % < 2, for every g € L"(0,T; LY(Q2)) N L=(Q)
and every duality solution w of the backward problem (1.13.1), standard results [LSU] implies that w is
continuous on @ and

[wllzee(@) < Cllgllzro,riLa(e))-
Therefore, the linear functional A : LP(0,7; LY(2)) — R defined by A(g) = wi dp + [, uow(0) dx is well
defined and continuous, since

A < (lullzr @) + lluolleee@)lwlize @) < CllgllLro,m;La)-

So, by Riesz’s representation theorem there exists a unique u € L (0,T; L (2)) such that A(g) = fQ ug dzxdt

for any g € L"(0,T; LY(£2)). So we have that, if u € L'(Q) and uo is smooth, then there exists a (unique by
construction) duality solution of problem (1.13.1). A standard approximation argument (see for instance Theo-
rem 1.2 in [BDGO]) shows that a unique solution also exists for problem (1.13.1) if u € M(Q) and uo € L* ().

Note that in the case where the measure i does not depend on time, the duality solution which exists and
is unique converges to the duality solution of the associated elliptic problem

{—div(M(x)Vv) =pu in Q, {—div(M*(x)Vz) =g inQ,

(1.13.4)
v(z) =0 on 012, z(x) =0 on 02,

we recall that we mean by a duality solution of (1.13.4) a function v € L'() such that [, vg dzdt = [,z du
for every g € L*°(2), where z is the variational solution of the dual problem (1.13.4) (see Section 1.5). Then,
a duality solution of (1.13.1) turns out to be continuous with values in L'(Q), and we have the following result

THEOREM 1.53. Let u € Mp(Q) be independent on the time t. Let u(t,x) be the duality solution of problem
(1.13.1) with uo € L'(Q), and let v(z) be the duality solution of the corresponding elliptic problem (1.13.4).
Then u(T,x) converges to v(z) in L*(Q) as T tends to +oo.

1.14. Entropy solutions
We want to solve the parabolic equation

ug —div(a(t, z, v, Vu)) = f  in (0,T) x £,
(1.14.1) u(t,z) =0 on (0,T) x 89,

(0, z) = uo(z) in Q,
with ug € L'(Q) and f € LY(Q), Q = (0,T) x 2 and Q is an open bounded set of RY, a is a Carathéodory
function satisfying coercivity, monotonicity and growth assumptions (1.11.1) — (1.11.3) of Leray-Lions and
defining an operator on L?(0,T; Wy ?(Q2)). Boccardo and Gallouét [BG 1| have shown, in the more general case
where up € M(Q) and f € M([0,T] x Q) (for O an open set M(O) = (C(O))’ is the dual space of the space of

continuous functions on ) endowed with its usual norm, it is a space of measures) that, if p > 2 — there
exists a solution in the following sense

u e N L0, T; W3 ()

(pP—1)(N+1)+1
I<—NF1

1
N+1°

and

T T T
(1.14.2) 7/ / ups drdt — / upp(0) dz Jr/ / a(t,z, Vu) - Vo dzdt = / / fo dx
0o Ja Q 0o Ja o Ja

for all ¢ € D([0,T[x2). However this formulation does not ensure uniqueness for N > 2 as we see in Section
1.13 using the "elliptic" counter-example [Prl] adapted from Serrin [Ser|. Indeed there exists a bounded and
uniformly coercive matrix a, i.e.,

aij(z) € L=(Q), Zaij Ci ¢ > ZCE VG € RY ae. e Q,

i, i



1.14. ENTROPY SOLUTIONS 47

and there exists v(z) # 0 such that v € Ng<a— Wy () (where € > 0 can be arbitrarily small, one chooses here
€ < +) that verifies

—div(A(z)Vv) =0 in Q,
v=20 on 0f,

in the sense of distributions. One sets w(t,z) = v(x), then one has

wy — div(A(¢, z)Vw) =0 in (0,T) x Q,
w(t,x) =0 on (0,7) x 09,
w(0,z) = v(x) in Q,

in the sense of (1.14.2) with w € N__ ~2 L(0, T} Wy?(€)) and v € L*() since € <  [Prl]. Since v € L*(Q)
NF1
there exists a variational solution @ € L?(0, T; H} (Q2)) of the same problem [LMa]. Since w ¢ L*(0,T; Hj(9)),
because v ¢ Hg(Q), w and 1 are not equal, thus @ = w — @ # 0. Hence W € ﬂq<&Lq(0,T; Wy () is a
N+1

solution, in the sense of distribution of (1.14.2), of

w; — div(A(t,z)Vw)) =0 in (0,7) x Q,

w(t,z) =0 on (0,T) x 09,

w(0,z) =0 in Q,
with w # 0. In order to obtain an existence and uniqueness result, an entropy formulation is proposed, it is
very close to the one which has been introduced for the elliptic case in Section 1.7. In the case where a(z, u, Vu)

does not depend on t, existence and uniqueness of entropy solution have been proved, using semigroup theory
in [AMST], this formulation give a solution for problem (1.14.1).

DEFINITION 1.54. For f € L'(Q), uo € L'(Q) and Q an open bounded set of RY, we define a entropy
solution of (1.14.1) as a function u € C(0,T; L*(Q2)) such that for all k > 0, Ty (u) € LP(0,T; W, *(Q)) and

O1(u— )(T) dr— [ Ou(uo— p(0) dr + [ (o Tilu — )
s J J /

T T
+ / / a(t,z,u, Vu) - VI (u — ¢) daxdt < / / FTe(u— ) dxdt
o Jao o Jao

for all k> 0 and ¢ € LP(0,T; W2 P(Q)) N L=(Q) N C([0, T]; L' () such that ¢, € L (0,T; W~ "* (Q)). Then
we have the following result

THEOREM 1.55. Let Q be an open bounded set of RN, f € L'(Q), uo € L*(Q), and a satisfies (1.11.1) —
(1.11.3), then there exists one entropy solution of problem (1.14.1).

We consider now the nonlinear equation (1.14.1) with the initial condition uo in L'(Q) and the right-
hand side is a smooth measure p on @ which is absolutely continuous with respect to the parabolic capacity
associated with the operator —div(a(t, z,u, Vu)). We extend the previous notion of entropy solution, which is
generalization of Definition 1.54 given in [Pr2|. To this end, we define

E = {p € L”(0, T; WA (Q)) N L®(Q) such that ¢, € L” (0,T; W~ " (Q)) + L*(Q)}.
According to [Pol], one has E C C([0,T]; L (£2)).

DerINITION 1.56. Under hypothesis (1.11.1) — (1.11.3), if uo € L*(Q), p € Mo(Q) and (f, —div(G), g) is
a decomposition of p according to Lemma 1.43, an entropy solution of (1.14.1) is a measurable function u such
that

(1.14.4) Ti(u — g) € LP(0,T; Wy'P(Q)) for all k> 0,

te[0,T] — / Or(u—g— ¢)(t,z) dz is (a.e. equal to ) a continuous function,
(1.14.5) o

for all k > 0 and all p € E,
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T
[ erw=g-@)Ta)ds ~ [ Oulun(e) ~ p0,2)do+ [ (o Tilu— g - o))t
Q Q 0
(1.14.6) + / a(t,z,u, Vu) - V(Tk(u — g — ¢))dzdt < / FTe(u— g — @)dzdt
Q Q
—l—/ G-V(Tx(u—g— ))dzdt, forall k>0 and all p € E.
Q

Remark that in (1.14.6), we denote by (-, ) the duality product between W1 (Q) + L' () and Wy ()N
L°°(€2) and the definition chosen of entropy solution in (1.14.6) uses an inequality instead of an equality, this a
standard choice for entropy solutions because it’s sufficient to obtain the uniqueness (in the case when a does
not depend on u and p € L'(Q) for example, see [Pr2]) and makes the proof of the existence quite easier (there
is no need to prove the strong convergence of gradient of the approximate solutions).

1.15. Renormalized solutions

In the section 1.8, we have seen that under assumptions (al) — (a3) there exist a renormalized solutions
of elliptic problem (1.8.1) and we extended the results of existence of a weak solution to the case of bounded
Radon measure on (2. this is due to the approximations in the energy space Wol’p(Q). One may wonder what
happens in the evolution case. In this case, if f € L'(Q) and uo € L'(Q), the existence of a weak solution has
been proved in [Po1] if p = 2, this solution does not have finite energy and it only belongs to L(0, T; W9 (Q))
for any ¢ < %—ﬁ For completeness, let us then rewrite the setting of our assumptions and let us consider the
initial boundary value problem

uy —div(a(t, z,u,Vu)) =p  in Q,
(1.15.1) u(t,z) =0 on X,
u(0,z) = up(x) in Q,

where Q is an open bounded subset of RN, N > 1, T > 0 and Q is the cylinder Q x (0,T), ¥ being its lateral
surface. We assume that

pE Mp(Q), uo € L(Q).

The main point in our study, as in the elliptic case, is the relationship between the possibility to find solutions
of (1.15.1) and the stability properties of the equation, as they naturally arise when one tries to solve (1.15.1)
by a density argument, that is approximating the singular data p and uo with sequences of smooth functions.
For example, letting (un) and ug be a standard approximation of u and ug constructed by convolution, we need
to study the behaviour of the sequence (uy) of solutions of the following problems

Ut — div(a(t, Ty Un, vun)) = HUn in Q7
(1.15.2) un(t,2) =0 on X,

un(0,z) = ug (x) in Q.

The stability properties proved on the solutions of (1.15.2) lead us to the problem of finding a suitable definition
of solution of (1.15.1) which may provide existence and stability at the same time. The comparison with the
results of the stationary case suggests that a good notion of solution which satisfies these requirements is the
notion of renormalized solution. This is why we choose to carry on the whole study in this framework, proving
the existence result directly through the proof of the stability of renormalized solutions, which also includes the
study of (1.15.2) as n tends to oo, since for smooth data renormalized solutions and weak solutions coincide.
Once more, we recall that renormalized solutions were introduced in [DL1, DL2] to deal with first order
hyperbolic equations of conservation laws. This notion was then developed for parabolic problems in [BM], in
several papers afterwards (see the references in [BMR]), and in case of L' —data in order to get uniqueness
of solutions. Following the ideas of [DMOP] for the stationary problem, we provide here the definition of
renormalized solution for the initial boundary value problem (1.15.1) with measures as data. In the spirit of
[DPP], we give this definition for a soft measures (absolutely continuous measures with respect to capacity)
and then we say that this notion always yield for general measures. Henceforward we consider, for every po in
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Mo (Q), its absolutely continuous decomposition by writing
po = f —div(G) + g:, po(E) =0 with cap,(E) = 0.
Moreover, we will always denote by C2°([0,T] x ) the set of functions ¢ in C*(Q) such that ¢ = 0 in
Su{Qx {T}}.
DEFINITION 1.57. A measurable function u is said to be a renormalized solution of (1.15.1) if

(1.15.3) u—g € L>0,T; L*(Q)), Te(u—g) € LP(0,T; Wy P(R)) for every k > 0,

(1.15.4) lim a(t,z,u,Vu) - Vu ¢ dzdt =0 Vo € C(Q),
=0 J{(t,x): n<u<n41}
for every S € W?2°°(R) such that S’ has compact support, u satisfies in the sense of distributions in @Q

(S(u—g))e — div (a(t, z, u, Vu)S' (u — 9)) +a(t,z,u,Vu) - VuS" (u — g)

(1.15.5) , y _ .
=S'(u—9)f+5"(u—-9)G-V(u—g)—div(GS"(u - g))

and

(1.15.6) S(u — g)(0) = S(uo) in L'().

Let us remark that the renormalized formulation is obtained, as usual, through the formal multiplication
of equation (1.15.1) by S’(u) where S belongs to W*°°(R) and S’ has compact support. Then all the terms
in (1.15.5) have a meaning since T} (u) belongs to LP(0,T; W, '?(2)) for every k > 0. Let us also remark that
(1.15.5) can be asked to hold in the weaker sense of distributions, that is

— /o S(u— g)yudt — /0 W div(a(t, z, Vu)S' (u — g))dt + /0 Y a(t,r, Vu) - V(u—g)S" (u— g)dt

= /0 S’ (u — g)dp in D'(Q).

Then since S(u — g): belongs to LP(0,T; W% (Q)) + L*(Q), using a density result we recover that (1.15.5)
holds in the sense of distributions in (). Note that the renormalized solution is also a weak solution. It is also

easy to prove that the two concepts are in fact equivalent if p and uo belong respectively to L (0, T’ Wb ()
and L?(9).

ProprosiTiON 1.58. FEvery renormalized solution is a weak solution, the reverse being true if u belongs to
LP(0, T; W12 (Q)) and ug is in L*(Q).

Proor. The proof is trivial, we can just multiply by S(u — g)¢ and let S to 1. O

To investigate the stability properties of renormalized solutions, which also include as a consequence of
Proposition 1.58, the stability of the behaviour, as n tends to infinity, of the approximating sequence (uy) of
solutions of (1.15.2) where u,, converges tightly to u and uf converges weakly to uo in L'(Q), that is,

(1.15.7) lim odpn :/ pduo Vo € C(Q).

Under the assumptions (1.11.1) — (1.11.3), the stability properties of the renormalized solutions with respect
to the data (ug, un) are strongly related to the compactness of the sequence Ty (uy) in the strong topology of
the energy space LP(0,T;W,?(Q)). This kind of compactness result on the truncations of solutions plays a
crucial role in the existence theory for nonlinear equations with integrable or measure data. As for parabolic
initial boundary value problems, the strong convergence in LP(0,T; W, '?(2)) of truncations of solutions of
approximating problems was proved, in case of L' data, in [B] (see also [BMR])).

THEOREM 1.59. Let pun, C Mo(Q) be a sequence of measures tightly converging to u in My(Q) and let
ug weakly converges to uo satisfying (1.12.12). Let u, be renormalized solutions of (1.15.2) in the sense of
Definition 1.57. Then there exist a measurable function u, and a subsequence un,, such that

Tr(un) — Ty (u) strongly in LP(0,T; WyP(2)) for every k > 0.
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Proor. See [DPP], Proposition 3.14 O

THEOREM 1.60. Let pn € My(Q) and let ugp € L'(Q). Then there exists a unique renormalized solution u
of (1.15.1). Moreover u satisfies the additional regularity v € L*(0,T; L*(Q)) and Tk (u) € L*(0,T; Wol’p(Q))
for every k > 0.

Proor. See [DPP], Theorem 1.3. O

Notice that the notion of renormalized solution and entropy solution for parabolic problem (1.15.1) turn
out to be equivalent as proved in [DP], in Chapters 4, 6 and 8 we extend this notion of renormalized solution
for general measure data p € M;(Q) and so, thanks to this result, this notion will turn out to be coherent with
all definitions of solution given before for problem (1.15.1).

1.16. Parabolic equations with absorption term

Let Q be a bounded domain of R and Q = Q x (0,T), we consider perturbed problems of the model type

ue — div(a(t, z,u, Vu)) + G(u) = p  in (0,T) x Q,
(1.16.1) u(t,z) =0 on (0,T) x 09,
u(0,z) = uo(x) in Q,

where G(u) may be an absorption or source term. In the model case G(u) = +|u|?"'u with ¢ > p — 1, or G
has an exponential type. We give existence results when ¢ is subcritical, or when the measure p is good in time
and satisfies suitable capacity conditions. First we consider the case of an absorption term G(u)u > 0.

Let us recall the case p = 2, a(t,z,u, Vu) = Vu and G(u) = |u|?""u with ¢ > 1. The first results concern
the case 4 = 0 and wuo is a Dirac mass in (2, see [BF|, existence holds if and only if ¢ < % Then optimal
results are given in [BPil] for any p € M(Q) and up € M, (2). Here two capacities are involved: the elliptic
Bessel capacity Cy x with a,k > 1 defined, for any Borel set E C R, by

(116.2) Con(B) = inf {[lel i any : 9 € LFRY), Ga s > x5},

where G, is the Bessel kernel of order «, and a capacity Cg,, with k > 1 adapted to the operator of the heat
|z]2

equation of kernel G(z, ) = X(0,00)(47t) "> e ¢, for any Borel set E C RN 1, by
(1163) Con(B) = inf {lpllr@ysn : o € LHERN), Grp> i)

From [BPil], there exists a solution if and only if ;1 does not charge the sets of Cg o (E) capacity zero and

uo does not charge the sets of C _2 —capacity zero. Observe that one can reduce to a zero initial data, by
a,9

considering the measure p + up ® 65 in Q x (=T, T), where ® is the tensor product and &} is the Dirac mass in
time at 0.

For p # 2 such a linear parabolic capacity cannot be used. Most of the contributions are relative to the
case p = 0 with Q bounded, or @ = RY. The case where u is a Dirac mass in Q is studied in [Gm], [KV]
when p > 2, and [CQW] when p < 2. Existence and uniqueness hold in the subcritical case ¢ <p — 14 £&. If
q>p—1+ % and g > 1, there is no solution with an isolated singularity at ¢ = 0. For ¢ < p — 1+ %, and
up € M (£2), the existence is obtained in the sense of distributions in [Zh], and for any ug € M;(Q2) in [BCV].
The case u € L'(Q), uo = 0 is treated in [DO1], and p € L'(Q), uo € L*(Q2) in [ASW] where G can be
multivalued. The case p € Mo(Q) is studied in [PPP2] with a new formulation of the solutions, and existence
and uniqueness are obtained for any function G € C'(R) such that G(u)u > 0. Up to now an existence result
have been obtained for a general measure pu € M;(Q) with measures concentrated on a set of zero parabolic
r—capacity with 1 < p < r and ¢ large enough in [Pe2]. The case of a source term G(u) = —u? with u > 0 has
been treated in [BPi2] for p = 2, where optimal conditions are given for existence. As in the absorption case
the arguments of proofs cannot be extended to general p.

In order to deal with all problems mentioned above, we will often make use some auxiliary functions
(already used in the stationary problems) linking the entropy, renormalized and weak formulations. Being
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Ficure 8. The function Sy(s)

Tx(s) the truncation function at levels £k defined in Figure 1, we define

Ok(s) z/ Ti(T)dr, Vs€eR.
0

hn(s) =1—1|Ti(s — Th(s))|, Vs€R.
In particular, we note that hy(s) is such that Supp(h,) = [-n — 1,n + 1] (i.e., has a compact support), and
that h,(s) tends to 1 as n tends to infinity for every s € R. So that, the functions S, (s) are defined by

S(s) = /0 ho(r)dr, Vs € R.

Moreover, S, converges as n tends to infinity, to the identity function I(s) = s.

Finally, let us make clear some notations that will be used in the remaining of this Chapters are introduced
as well as in Section 1.1. We will often introduce in our proof different parameters, such as § which tends to
zero, or k which tends to infinity. Then we will denote by those terms such that: If a quantity does not depend
on one of the parameters we will omit to write this one in the notation, writing for instance w(n, d) for a term
which does not depend on k at all. On the other hand, we will use the notation w(k, d(n)) to denote a term
which converges to zero as n tends to infinity for every fixed § and k. In fact, the order in which the parameters
converge is essential in what follows.
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1.17. Variable exponent Lebesgue—Sobolev spaces

We recall some definitions and basic properties of the generalized Lebesgue-Sobolev spaces L”(')(Q),
WP (Q) and Wol‘p(‘)(Q) where Q is an open subset of R"Y. We refer to X. Fan and D. Zhao [FZ1, FZ2]
for further properties on variable exponent Lebesgue-Sobolev spaces. We start with a brief overview of the
state of the art concerning elliptic spaces with variable exponent and parabolic spaces modeled upon them.
Another area where these spaces have found applications is the study of electrorheological fluids, see the papers
by Diening alone [Die2] and with Riizicka [DR] on the role of variable exponent in this context. The same
spaces appear also in the study of variational integrals with non-standard growth, see [AM, CN, Zhi]. First
of all, let us introduce the following notations

p_:=essinf p(z) and py :=esssup p(z),
zeN e
and given a bounded measurable function p(-) : 2 — R, the critical Sobolev exponent and the conjugate of p(-)
are respectively
p*(.) — Np(.) p(.) .

N —p(-) p() -1
We define the Lebesgue spaces with variable exponent LP (')(Q) as the set of all measurable functions v :  — R
for which the convex modular p,)(Q) = [, |u|P®) dg is finite, i.e.,

and /() =

LPO(Q) = {u: Q = R, u is measurable with / lu(z) [P dz < oo}
Q

If the exponent is bounded, i.e., if p; < 0o, we define a norm in Lp(')(Q), called the Luxembourg norm, by the
formula

. u u\xr T
Jull oo ey = 08 (3> 0, gy (e = [ |HE P <1y,
Q

The following inequality will be used later
(1.17.1) min {[[ull 7,0 g 1l o0 )} < /Q Jua) [P da < max {J|ull} . o [l o)}

The space (LP)(Q), ]| - || ,o(y) is a separable Banach space. Moreover, if p— > 1, then L) (Q) is uniformly
_1

convex, hence reflexive, and its dual space is isomorphic to Lp/(‘)(Q), where ﬁ + 7@

= 1. Finally, we have
the following Hélder’s inequality

1 1 . .
(1.17.2) /Q [uvldz < (= + 2 ) lull oo @ 1ol @) Vo€ LPO(Q), v e L7 V()
holds true. One central property of LP(") (€2) is that the norm and the modular topology coincide, i.e., pp(.)(un) —
0 if and only if ||un| ;p) — 0. We define also the variable Sobolev space
WP (Q) == {u € LPV(Q), |Vul € LPV(Q)},
which is a Banach space equipped with one of the following equivalent norms

lullwro0) @) = llull oo @) + VUl oo @)

or

. Vu(x) pa u(r) p(z
full s oy = inf 3> 0, [ (TP 4 | U2 ey, < 1y,

By Wol’p(')(Q), we denote the closure of C§°(Q) in W'r()(Q)

wlr() (@)

Wy (Q) = C5o ()

Assuming p~ > 1, the spaces W'P()(Q) and Wol’p(')(Q) are separable and reflexive Banach spaces and the
space Wﬁl’p/(')(Q) denotes the dual of Wol’p(‘)(ﬂ).
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olt) = 1)~

FIGURE 9. The function t*®)~2¢ for p(z) =2,4,6

The following condition has emerged as the right one to guarantee regularity of variable exponent Lebesgue
spaces. We say that p(-) is Log-Holder continuous if p(-) : @ — R is a measurable function such that

c 1

3C>0:  |p(z) —p(y)| < for |z -yl <3,

(1.17.3) ~ —inje -yl
1 < ess inf p(z) < ess sup p(z) < N.
z€eQ z€Q

This condition is also called Dini-Lipschitz, weak-Lipschitz and 0—Hélder condition. The Log-Holder continuity
condition is used to obtain several regularity results for Sobolev spaces with variable exponents, in particular,
C>(Q) is dense in WP (Q) and WP (Q) = WO (Q) n Wl Q).

For u € Wy™* Q) with p € C(Q) and p~ > 1, the Poincaré inequality holds [HHKV?2]| for some constant
C which depends on 2 and the function p(-). The proofs of the following Propositions can be found in [FZ1,
KR, FSZ], respectively (see [Diel] for more details).

ProprosITION 1.61 (The p(-)—Poincaré inequality). Let Q be a bounded open set and let p(-) : @ — [1, 00)
satisfy (1.17.3). Then there exists a constant C, depending only on p(-) and Q, such that the inequality

(1.17.4) [ull ey oy < ClIVullLee @)
holds for every u Wol’p(')(Q)'
Note that the following inequality [, lulP® dz < C [, [Vul"™®dz, in general does not hold [FZ1].

ProPosITION 1.62 (Sobolev embedding 1). Let Q be a bounded open set, with a Lipschitz boundary, and
let p(+) : Q — [1,00) satisfy (1.17.3). Then we have the following continuous embedding

1,p() p* (") wi * 0 :M
w (Q) =L (92), with p*(+) N—p()

PROPOSITION 1.63 (Sobolev embedding 2). For p(-) € C(Q) with 1 < p~ < pt < N, the Sobolev embedding
(1.17.5) whPO(Q) < L"0(Q),

hold, for every measurable function r(-) :  — [1,+00) such that ess inf (NN_I’;ZZ) —r(z)) > 0.
zeQ
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For T'> 0 let Q := (0,T) x Q. Extending the variable exponent p(-) : © — [1,4+00) to Q@ = [0,T] x Q by
setting p(t, x) := p(z) for all (t,2) € Q, we may also consider the generalized Lebesgue space (which, of course,
shares the same type of properties as LP()(Q))

LPO(Q) = {u: Q — R, u is measurable with / lu(t, z)[P™ dzdt < oo},
Q
endowed with the norm

T
—; u(t, ) p(a)
[ull Lo gy = inf {A >0, /0 /Q | h\ | dzdt < 1}.

Moreover, if p(-) is log-Holder continuous in €2, so it is in @ . Indeed, if p(-) satisfies the log-Holder conti-
nuity condition in §2, according to (1.17.3), there exists a non-decreasing function w : (0,00) — R such that
lim sup w(t)ln(}) < 4oco and

t—0t

Ip(t, 2) — p(s,y)| = Ip(x) — p(y)| < w(z —yl) < w(|(t,z) = (s, 9)]);

holds for all (¢,z), (s,y) € Q such that |(t,7) — (s,y)| < 1.

If V is a Banach space, We will also use the standard notations for Bochner spaces, if 1 < ¢ < >
and T > 0, then L9(0,7;V) denotes the space of strongly measurable functions w : (0,7) — V such that
t — |lu(®)|lv € L90,T). Moreover, C([0,T];V) denotes the space of continuous functions u : [0,T] — V
endowed with the norm ||Jul|c(o, ;v = tgg};]ﬂu(t)ﬂv. The following density result will be used in the study of

the evolution problems.

PROPOSITION 1.64. Let V. = LP(Q) or V.= W"?(Q) and 1 < p < co. Then, D((0,T) x Q) is dense in
L0,T;V) for any 1 < g < 0.

Proor. From [Dr]|, Corollary 1.3.1, it follows that

7= {Zn: Gi(x)i(t), n > 1, ¢ € D(Q), ¥; € D(O,T)} C D((0,T) x Q)

is dense in L9(0,T; V) for any Banach space V' such that D(Q) is dense in V and 1 < ¢ < oo. O

Let p(-) : © — [l,00) be a continuous variable exponent and 7' > 0. The abstract Bochner spaces
' (0, T; LPV(Q)) and LP- (0, T; LP) (2)) will be important in the study of parabolic problems. In the following
we identify an abstract function like v € LP~ (0, T; LP*)(€)) with the real-valued function v defined by v(t,z) =
v(t)(z) for almost all t € (0,T) and almost all z € Q. In the same way we associate to any function v € LP*)(Q)
an abstract function v : (0,T) — L) (Q) by setting v(t) := v(t, ) for almost every t € (0,T).

LEMMA 1.65. We have the following continuous dense embeddings
(1.17.6) LP+(0,T; L (Q)) <& LPO(Q) <& LP- (0, T; L") (Q)).

Proor. For v € LPV)(Q), the corresponding abstract function v : (0,T) — LP)(Q) is strongly Bochner
measurable (by the Dunford-Pettis Theorem, since it is weakly measurable and e () is separable). Moreover,

using
! P ! (@) (@) gop)
/0 ||v(t)|\L;(_)(Q)dt < /0 max [/Q lo(t, z)|P™da, (/Q lo(t, z)|P™ da) P+] dt

T 1-2= T f’i
(117.7) < [ [ papdea v 75 ( Iy |v<t,x>f’<f>d:cdt>
0 Q 0 Q

(»_)?

1-2= -
+ T 7 max | ol g 1911750 (g

p— P
< max [IU|L”(')(Q)’ |U|L+P(‘>(Q)}
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Therefore, the embedding of L) (Q) into LP—(0,T; LP")(Q)) is continuous. If w € LP+(0,T; LP")(Q)), from
LPO(Q) < L'(Q) it follows that u € LP+(0,T; L'(f)), hence, according to [Dr], Proposition 1.8.1, the cor-
responding real-valued function w : (0,7) x 2 — R is measurable and using the same arguments as above we
find the continuous embedding of LP+(0,T; LP)(Q)) into LP)(Q). It is left to prove that both embeddings
are dense. We consider the first embedding and fix v € LP)(Q). Since D(Q) is dense LPO)(Q), we find a
sequence (u,) C D(Q) converging to u in L) (Q) as n — co. According to Proposition 1.64, D(Q) is densely
embedded into LP+(0,T; LP+(S2)), therefore u, € LP+(0,T; LP)(Q)) for all n € N. To prove the denseness of
the second embedding, we fix v € LP~ (0, T; LP*)(2)). Taking a standard sequence of mollifiers (pn)n C D(R)
and extending v by zero onto R, from [Dr|, Proposition 1.7.1, it follows that the regularized (in time) function

(1.17.8) (pm % 0)(*) ::/an(-—s)v(s)ds

is in LP+(R, LP1)(Q)) for each n € N, hence in LP")(Q) and converges to v in LP—(0,T; L*)(Q)) (see [Dr],
Theorem 1.7.1). d

1.18. Orlicz-Sobolev spaces

In this final Section we present some results involving replacement of the spaces LP(€2) with more general
spaces L4 () in which the role usually played by the convex function t? is assumed by more general convex
functions A(t). The spaces L4 (), called Orlicz spaces are studied in depth in the monograph by Krasnosel’skii
and Rutickii [KrR] and also in the doctoral thesis by Luxemburg [Lux]. For a more complete developments we
refer to the books by Adams [A], Adams with Hedberg [AH]|, Musielak [Mus], to the Monograph of Rao with
Ren [RR], and to the papers by Gossez [G1l, G2, G3], Gossez and Benkirane [BGo|, Benkirane and Elmahi
[BEI1, BEI2| and Elmabhi [El|. Following Krasnosel’skii and Rutickii [KrR], we use the class of "N —functions"
as defining functions A for Orlicz spaces, this class is not as wide as the claas of Young’s functions used by
Luxemburg [Lux]| (see also O’Neill [O]), for instance, it excludes L'(Q) and L>(Q) from the class of Orlicz
spaces. However, N —functions are simpler to deal with and are adequate for our purposes. If necessary, it’s
possible to use more general Young’s functions.

If the role played by LP(Q) in the definition of the Sobolev space W™ () is assigned instead to an Orlicz
space L4 (£2), the resulting space is denoted by W™ L4 () and called Orlicz-Sobolv spaces. Many properties of
Sobolev spaces have been extended to Orlicz-Sobolev spaces, mainly by Donaldson and Trudinger [DT]. Let a
be a real valued function defined on [0, 00) and having the following properties

(a) a(0) =0, a(t) >01if ¢t > 0, a(t) = oo,
t—o0
(b) a is nondecreasing, that is, s >t > 0 implies a(s) > a(t),
(c) a is right continuous, that is, if ¢ > 0, then lim+a(s) = s(t).
s—t

Then the real valued function A defined on [0, c0) by

(1.18.1) A(t) = /Ot a(T)dr,

is called an N—function. It is not difficult to verify that any such N—function A has the following properties

(4) A is continuous on [0, c0),
(44) A is strictly increasing, that is, s > ¢ > 0 implies A(s) > A(t),
(441) A is convex, that is, if s, > 0 and 0 < A < 1, then A(As + (1 — A)t) < AA(s) + (1 — N A(¢),
(i) lim A =0, lim Alt) = 00,
t—0t t t—oo 1
A A
(v) ifs>t>0,then%>¥.

Properties (4), (44), (iv) could have been used to define N—function since they imply the existence of a repre-
sentation of A in the form (1.17.8) with a having the required properties (a) — (¢). The following are examples
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of N—functions
A) =1, 1 < p < o0,

Aty =€ —t—1,
A(t):etp—l, 1<p<oo,
A(t) = (1 +¢)log(1+1t) —t¢.
Evidently A(t) is represented by the area under the graph ¢ = a(7) from 7 = 0 to 7 = ¢ as shown in Figure

10. Rectilinear segments in the graph of A correspond to intervals of constancy of a, and angular points in the
graph of A correspond to discontinuities (i.e., vertical jumps) in the graph of a

o =a(r) /

s = A(t)

0 t

F1GURE 10. The functions a(r) and A(t)

Given a satisfying (a) — (¢), we define

(1.18.2) a(s) = sup t.

It is readily checked that the function a so defined also satisfies (a) — (¢) and that a can be recovered from @ via

(1.18.3) a(t) = sup s.

a(s)<t

(if @ is strictly increasing, then @ = a~*). The N—function A and A given by

t s
(1.18.4) A(t) = / a(r)dr, A(s)= / a(o)do
0 0
are said to be complementary, each is the complement of the other. Examples of such complementary pairs are
o s? 11
Aty =—, A(s)=—, 1<p<oo, —+—==1,
(t) » (s) =— oty

At)y=e" —t—1, A(s) = (1+ s)log(1+s) — s.

A is represented by the area to the left of the graph o = a(7) (or more correctly 7 = a(o)) from ¢ =0 to o = s
as shown in Figure 11. Evidently we have

(1.18.5) st < A(t) + A(s),
which is know as Young’s inequality. Equality holds in (1.18.5) if and only if either ¢ = a(s) or s = a(t). Writing
(1.18.5) in the form
A(s) > st — A(t),
and noting that equality occurs when a = a(s), we have

A(s) = max (st — A(t)).

>0

The relationship could have been used as the definition of the N—function A complementary to A
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FIGURE 11. The functions A(t) and A(t)

An N—function A is said to satisfy the global Az—condition if there exists a positive constant k such that
for every t > 0,

(1.18.6) A(2t) < kA(t).

Similarly A is said to satisfy a As—condition near infinity if there exists to > 0 such that (1.18.6) holds for
every t > to. Let € be a domain of RY and let A be an N—function. The Orlicz class K4 is the set of all
(equivalence classes modulo equality a.e. in € of) measurable functions u defined on Q and satisfying

/QA(|u(ac)|)dm < oo.

Since A is convex K4 () is always a convex set of functions but is may not be a vector space, K4 () is a vector
space (under pointwise addition and scalar multiplication) if and only if (A, ) is A—regular (i.e. A satisfies a
global As—condition or As—condition near infinity and € has finite volume). The Orlicz space L4 is defined
to be the linear hull of the Orlicz class K4(f2), that is, the smallest vector space containing K 4(€2). Evidently
L 4 consists of all scalar multiples Au of elements u € K4(§2). Thus K4(Q2) C La(2), these sets being equal if
and only if (A, ) is A—regular. The reader may verify that the functional

u(z)

(118.7) fudla = s =int {0, [ a2 pae <1}
Q

is a norm on L 4(Q2) (this norm is due to Luxembourg [Lux]). For ||u||a > 0 the infimum in (1.18.7) is attained
in k = |lulja. La() is a Banach space with respect to the norm (1.18.7). If A and A are complementary
N —functions, a generalized version of Holder inequality

(1.18.8) ‘/Q u(z)v(z)dx

A sequence (u;) of functions in L4 (f2) is said to converge in mean to u € L4 () if

< 2[fulllla,ellvll 4,0

lim ., A(luj(z) — u(z)|)dx = 0.

J—>o0

Let E4($2) denote the closure in L4(£2) of the space of functions u which are bounded on §2 and have bounded
support in 2. Therefore, if (A4, Q) is A—regular, then E4(Q) = Ka(Q) = La(Q). If (A,Q) is not A—regular,

we have
(1.18.9) EA(Q) C Ka(2) C La(9),

so that Ea(Q2) is a proper closed subspace of L4 (f2) and a maximal linear subspace of K4(2) in this case. For
fixed v € L g the linear functional L, defined by L.(u) = [, u(z)v(z)dz belongs to (La(R2))". Denoting by
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|[Lv]| its norm in that space, we have
(1.18.10) lolla < Lol < 2[Jv]] 4-

Then, the dual space (F4(Q))" of E4(Q) is isomorphic and homeomorphic to L () and La(Q) is reflexive if
and only if both (A, Q) and (A, Q) are A—regular.

For a given domain © in RY and a given defining N—function A, the Orlicz-Sobolev space W™ L 4(Q)
consists of those functions u in L 4(§2) whose distributional derivatives D%u also belong to L4 () for all a with
|| < m. The space W™ E4(Q) is defined in analogous fashion, W™ L4 () is a Banach space with respect to
the norm
(1.18.11) lallma = lullmag = max |[D%ullae,

0<|a|<m
and that W™ E4(Q) is closed subspace of W™ L4(2), and coincides if and only if (A4, ) is A—regular. As in
the case of Lebesgue-Sobolev spaces, W L4 (€2) is taken to be the closure of C§°(Q2) in W™ L 4(Q2) with analo-
gous definition for W3" E4(€2). Many properties of Orlicz-Sobolev spaces are obtained by very straightforward
generalization of the proofs of the same properties for Lebesgue-Sobolev spaces. We summarize some of these
in the following theorem

THEOREM 1.66. We have
(a) WM EA(Q) is separable.
(b) If (A, Q) and (A, Q) are A—regular, then W™ EA(Q) = W™ LA(Q) is reflexive.
(c) Each element L of the dual space (W™ EA(Q)) is given by

L(u) = Z / D%u(z)va(x)dz for some functions va € Lz(Q), 0 < |a < m.
0<laj<m ¢
(d) CZ(QNWTEA(Q) is dense in WM E4(Q).
(e) If Q has the segment property, then C*(Q) is dense in W™ E4(Q).
(f) C5°(RN) is dense in W™ EA(RYN). Thus W"La(RY) = WM™ E4(RY).

ProoOF. See [A], Theorem 8.28. O
Now, let A be a given N —function, we shall always suppose that
1 4-1
AT (t
(1.18.12) / N+(1)dt < 00,
0 tN
replacing, if necessary, A by another N—function equivalent to A near infinity. Suppose also that
S0
(1.18.13) redt = 0.
1 t N
For instance, if A = %, then (1.18.13) holds precisely when p < N. With (1.18.13) satisfied we define the
Sobolev conjugate A, of A by setting
B t A—l
(1.18.14) AN () = / %dr, t>0.
0 TN
It may readily be checked that A, is an N—function. If 1 < p < N, we have, setting ¢ = NN_"p,

Ap~ (t) = ql_qp_%Aq(t)~

It is also readily seen for the case p = N that An.(t) is equivalent near infinity to the N—function e’ —¢ — 1.



CHAPTER 2

Quasilinear elliptic problems with general measure data and
variable exponent

Recently, Sanchén and Urbano [SU] studied a Dirichlet problem of the p(z)—Laplacian equation and
obtained the existence and uniqueness of entropy solutions for L' —data, as well as integrability results for the
solution and its gradient. The proofs rely crucially on a priori estimates in Marcinkiewicz spaces with variable
exponents. Besides, Bendahmane and Wittbold in [BW] proved the existence and uniqueness of renormalized
solutions to nonlinear elliptic equations with variable exponents and L' —data, and Zimmermann with Wittbold
have already studied the corresponding elliptic problem for more general elliptic equations involving lower order
terms in [Zha], taking into account a measure p in L'(Q) + W_l’p/(')(Q). As far as we know, there are few
papers concerned with right-hand side measure [ABR, YAR] and references therein. Recalling that the notion
of renormalized solution was used in [Al], to get the existence of solution in Orlicz-Sobolev spaces under the
assumption that p is general. This Chapter is organized as follows. In Section 2.1, we recall the definition of
p(-)—capacity and establish their relations with measures. In Section 2.2, some basic assumptions and properties
of measures are recalled and a new formulation of renormalized solutions with the main result are proposed. In
Section 2.3, we obtain a priori estimates for renormalized solutions and its weak gradients using approximate
problems with regular data. Finally, in Section 2.4, we consider cut-off test functions and, using the a priori
estimates, we establish the existence result.

2.1. Elliptic p(-)—capacity and general measures

The notion of p(-)—capacity plays the expected role in the potential theory and in the study of Sobolev
functions in the variable exponent setting, see HHK, HHKV1, HHKV2, HL]. In general, the p(-)—capacity
is used to measure finite properties of functions and sets. Then p(-)—capacity enjoys the usual fine properties
of capacity when 1 < p_ < p; < o0, see [ HHKV1, DHHR]|, some of the properties remain still open for the
case p— = 1. In this part, we study Lebesgue points and quasi-continuity of Sobolev functions in the variable
exponent setting. In [HH] (these are extensions of the classical results in [HKM)]), the authors proved that
every Sobolev function has Lebesgue points outside of a set of p(-)—capacity zero and that the precise pointwise
representative of a Sobolev function is p(-) quasi-continuous. First we introduce the basic tools that we need in
our study

DEFINITION 2.1. Let p(-) : Q — [1,00) be variable exponent. The p(-)—capacity of a set E C RY is defined
as

Cp(y(BE) = inf/ [ulP® + |Vul" dz,
RN
where the infimum is taken over admissible functions u € Sp(.)(E) where
Sp(y(E) ={u € WHPO(RNY) : 4 > 1 in an open set containing E}.

It is easy to see that if we restrict these admissible functions Sp.y(E) to the case 0 < u < 1, we get the
same capacity.

DEFINITION 2.2. We say that a claim holds p(-) quasi-everywhere if it holds everywhere except in a set of
p(-)—capacity zero. A function u : £ — R is said to be p(:) quasi-continuous if for every € > 0 there exists an
open U with Cp)(U) < € such that u restricted to Q\U is continuous.

59
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A variable exponent version of the relative p(-)—capacity of the condenser has been used in [HHK]. This
alternative capacity of a set is taken relative to a surrounding open subset of RY. Suppose that p; < oo and
p(z) satisfies the Log-Hélder continuity condition (1.17.3) and let K be a compact subset of Q. The relative
p(-)—capacity of K in 2 is the number

cap,, (K, Q) = inf {/ [Vo|P®da : o € C3°(Q2) and ¢ > 1 in K} .
Q

For an open set U C 2 we define
cap,(. (U, ) = sup {cap,,(K,Q): K C U compact}
and for an arbitrary £ C Q2
cap,.(E,§) = inf {cap,,(U, Q) : U D E open}
Then
cap,.y(E, ) = sup {cap,,(K,Q) : K D E compact}
for all Borel sets £ C €.

DEFINITION 2.3. We say that v : Q — R is p(-) quasi-continuous if for € > 0 there exists an open set
A C Q with cap,,(.)(4,9Q) <, such that uo\ 4 is continuous. Every u € WP (Q) has a p(-) quasi-continuous
representative, always denoted in this paper by u, which is essentially unique.

Denote by My (£2) the space of all signed measures on €2, i.e., the space of all c—additive set functions
with values in R defined on the Borel o—algebra. If u belongs to My(€2), then || (the total variation of p) is
a bounded positive measure on ). The positive part, the negative part, and the total variation of a measure u
in M, () are denoted by pu™, u~, and |u|, respectively. We recall that for a measure p in M, (2), and a Borel
set B C €, the restriction of p in E is the measure p L E defined by (1 L E)(B) = u(E N B) for any Borel
set B C Q. We will denote by M (Q2) the space of all measures p in My(€2) such that pu(E) = 0 for every set
E satisfying cap,(£,§) = 0. Examples of measures in My(2) are the L'(Q)—functions, or the measures in

Wﬁl’p/(')(Q). Next we have a decomposition of a measure in My ().

PROPOSITION 2.4. Let pp € Mp(§2) and assume that p(x) satisfies Log-Hélder condition (1.17.3) with 1 <
p_ < py < oo. Then p € L*(Q) + W_l’p/(‘)(ﬂ) if and only if u € Mo(Q). Thus, if p € Mo(2), there exist
feLYQ) and g € L )(Q), such that

in the sense of distributions.
PRrROOF. See [Zha], Proposition 2.6. O

We denote by M () the set of all measures g € M;(£2) such that there exists a Borel set £ C €2, with
capp(,)(E, Q) =0, and such that g = pu L E. The measures po and pus will be called the absolutely continuous
and the singular parts of 1 with respect to the p(-)—capacity. So, if u € M(Q2), thanks to decomposition result
(i.e., Proposition 2.4), we can split it into a sum (uniquely determined) of its absolutely continuous part po with
respect to p(-)—capacity, and its singular part us, that is ps is concentrated on a set E of zero p(-)—capacity.
Hence, if u € Mp(S2), we have

(2.1.1) p=f—div(g) +ps —ps,

in the sense of distributions, for some f € L'(Q), g € (Lp,(')(Q))N, where pf and p; are respectively the
positive and the negative part of us, note that the decomposition of the singular part of u are nonnegative
measures which are concentrated on two disjoint subsets ET and E~ with E = ET UE™.
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2.2. General assumptions, renormalized formulation and main result

As we said before, the main purpose of this paper is to extend the results in [DMOP] to a non-constant
p(+). Defining the truncation function T} by

Ti(s) ;== max{—k, min{k, s}}, sé€R,
let us consider the space 761’p (')(Q) of all functions u :  — R which are measurable and finite a.e. in , and
such that T} (u) belongs to WP (Q) for every k > 0. It is easy to see that every function u € Ty "*)(Q) has a
capp(.) quasi-continuous representative, that will always be identified with u. Moreover, for every u € 751”’ © (2),
there exists a measurable function v : @ — R”, which is unique up to almost everywhere equivalence, such
that VT (u) = vx{ju<k} &€ in Q, for every k > 0, (see [B6], Lemma 2.1). Hence it is possible to define a
generalized gradient Vu of u, setting Vu = v. If u € L},.(2), this gradient may differ from the distributional

gradient of u, while it coincides with the usual gradient for every u € W (Q). Let Q be a smooth bounded
domain in RV and consider the elliptic problem

{—div(a(aj,Vu)) =p inQ,

(2.2.1)
u=0 on 012,

where p is a Radon measure with bounded variation on Q and a : Q x RY — R¥ is a Carathéodory function
(that is, a(-,¢) is measurable in , for every ¢ € RY, and a(z,-) is continuous in RY, for almost every = € Q),
such that the following assumptions hold

(2.2.2) a(z,¢) - ¢ > bl¢P,
for almost every x € Q and for every ¢ € RY, where b is a positive constant;
(2.2.3) Ja(z, Q) < BG() + ¢,
for almost every z € Q and for every ¢ € RY, where j is a nonnegative function in L”/(')(Q) and 8 > 0;
(2.2.4) [a(z,¢) — a(z, )] - [¢ = ¢'] >0,
for almost every x € Q and for every ¢, ¢’ € RY, with ¢ # ¢'.
Hypotheses (2.2.2) —(2.2.4) are the natural extensions of the classical assumptions in the study of nonlinear
monotone operators in divergence form for constant p(-) = p [LL, KR]. These assumptions allow us, in
particular, to exploit the functional analytical properties of Lebesgue and Sobolev spaces with variable exponent

(see Section 1.17) arising in the study of problem (2.2.1). A weak solution of (2.2.1) is a function u € W, (Q)
such that a(z, Vu) € L},.(Q) and

(2.2.5) / a(z,Vu) - Vedr = / wdu, for all p € C5°(Q).
o) Q

A weak energy solution is a weak solution such that u € Wol’p('>(Q).
REMARK 2.5. If p € Wﬁl’p/(')(Q), it is well known that problem (2.2.1) has a unique solution u €
Wol’p(')(Q), in the variational sense, that is
/Qa(as7 Vu) -V dz = (u, w)w_lyp/(.)(mwg,p(-)(Q),
for all o € Wo*")(Q), notice that if p(-) > N, then M, () is a subset of W1 ()((Q).
The model case for (2.2.1) is the Dirichlet problem for the p(x)—Laplacian operator Ay, (u) = div(|Vu[P®~2Vu)

{—Ap(m)u =pu in Q,

(2.2.6)
u=20 on 012,

We start by extending the notion of renormalized solution to problem (2.2.1) as follows

DEFINITION 2.6. A measurable function u is a renormalized solution to problem (2.2.1) if the following
conditions hold :

(a) ue 7" (Q),
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(b) |Vu[")~! belongs to LI (), for every q(-) < 25,

(c) if w belongs to Wol’p(')(Q)ﬁLoo(Q) and if there exist k > 0, and w*> and w™> in WH"O(Q)NL>(Q),
with r(-) > N, such that

(2.2 w=w"> a.eon the set {u > k},
- w=w" " a.eon the set {u < k}.
Then
(2.2.8) /a(x,Vu) -Vwdz = / wdpg —|—/ wtr=dut — / w” Cduy .
Q Q Q Q

DEFINITION 2.7. Let W' (R) be the set of all bounded Lipschitz continuous functions h : R — R whose
derivative h' has compact support. Clearly every function h € W (R) is constant outside the support of its
derivatives, so that we can define the constants

h(+00) = tiiglooh(t), h(—o0) = tii{nooh(t).

REMARK 2.8. Notice that, if u is a renormalized solution of (2.2.1), then for every h € W'*(R) and for
every o € WH(Q) N L>=(Q), with 7(-) > N, such that h(u)e belongs to Wol’p(')(ﬂ), the function w = h(u)y
satisfies all the requirements in (c). Hence we can put it as test function in (2.2.8), obtaining

/ a(z, Vu) - Vuh' (u)pdx —|—/ a(z, Vu) - Vph(u)dx
(2.2.9) @ &

= [ h(u)edpo + h(+00) | @dud —h(—o0) | wdps .
i A Ik

If h has compact support, (2.2.9) becomes

(2.2.10) /Qa(gc7 Vu) - Vuh' (u)pds Jr/

a(z, Vu) - Voh(u)dx = / h(u)pdpo,
Q Q

for every ¢ € C2°(f2). Hence, since po € L'(Q) + W_l’pl(')(Q) and by a density argument, (2.2.10) holds for
every ¢ € WP (Q) N L= (Q).

Our main result is

THEOREM 2.9. Assume (2.2.2) — (2.2.4) and p € My(Q2). There exists a renormalized solution u to the
problem (2.2.1).

2.3. A priori estimates and compactnes results

To prove the main result we have to obtain the a priori estimates for renormalized solutions in Lebesgue-
Sobolev spaces with variable exponent. From these estimates we derive uniform bounds for solution and its weak
gradients (see Lemmas 2.10, 2.11). Finally, the existence is obtained by passing to the limit in a sequences of
weak energy solutions of adequate approximated problems. Let us first show the following interesting property
of renormalized solutions; throughout the paper C' will indicate any positive constant whose value may change
from line to line.

LEMMA 2.10. Let p(z) € C+(Q) with 1 < p— < py < N satisfy the Log-Hélder continuity condition (1.17.3)
and let u € 761’77(')(9) be such that
(2.3.1) %/ VT (u) P dz < M,
Q

for every k > 0. Then there exist C = C(N, M,p_) > 0 such that

N(p_—1)

(2.3.2) meas({|u| > k}) < Ck_(l\fi—l
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Proor. Recalling the Sobolev embedding Theorem in Proposition 1.62, we have the continuous embedding

WLP(I)(Q) N P (@ Q) — L(p*)_(Q),

Np(=z) NP—

where p*(z) = 5,5 and (p*)- = . It follows from the last continuous embedding that, for every k& > 1,
nothing that {|u| > k} = {|Tk(u)| > k:} ‘Hence

1Tl p)- < CIVTi(w)|lpe) < C(/Q VT (u)[" P da)® < C(ME)®

where
oo [5m TIPS 21,
o if | VT (w)|P® < 1.
Then )
T (u " P)— @ @H- —N(p_-1)
meas{\u\ > k} § <||k(3€”(p>) S CM - Lk P- ") - S Ck N-r- ;
this proves that u satisfies (2.3.2). d

LEMMA 2.11. Let p(x) € C+(Q) with 1 < p— < p; < N satisfy the Log-Hélder continuity condition (1.17.3)
and assume that u € 751’1)(')((2) satisfies (2.3.1) for every k. Then for every h > 0

N(p_-—1)

(2.3.3) meas({|Vu| > k}) < O(N, p_ )M N1}~ N-o=

Proor. For k, A\ > 0, set
®(k,\) = meas{|Vul’~ > A\, |u| > k}.
According to Lemma 2.10, we have

—N(p_—1)

(2.3.4) ®(k,0) < C(N,p_)M~N-7~ = k N=r— | forallk > 1.
Using the fact that the function A — ®(k, \) is non-increasing, we get for £ > 0 and A > 0 that

@(O,A):A/ O)\ds<>\/ (0, 5)d
(2.3.5) < X/0 [©(0, ) + (B(k, 0) — B(k, )]dz

N

A
< ®(k,0) + %/0 (@(0, 5) — Bk, s))ds.

Observe that since
®(0,5) — D(k, s) = meas{|u| < k, |VulP~ > s}
and using (2.3.1), we obtain

(2.3.6) /0 (®(0,s) — ®(k,s))ds = /{u<k} [Vu|P~dz < MEk.

Going back to (2.3.5) and using (2.3.4) and (2.3.6) we arrive at

N —N(p_-—1)

M N Nl
(2.3.7) B(0,)) < Tk ON, p )M N
for all kK > 1, A > 0. The minimization of (2.3.7) in k and setting A = hP— gives (2.3.3). d

For the critical case p; = N, the problem is well posed in the energy class VVO1 N(Q) for the second member
we W1~ On the other hand, for f € L*(Q2) the theory of [DHHR] can be adapted.

REMARK 2.12. We remark that, as a consequence of estimates (2.3.2) and (2.3.3), we can improve the
following results if p+ = N

meas({|v| > k}) < Ck~"=®="Y forall k >0, r(-) > 1,
meas({|Vv| > k}) < Ck™°~ for every s(-) < N.
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Now, let us come back to the existence of a renormalized solution for problem (2.2.1), as we said before, if
1€ Mp(Q) we can split it in this way

= po+ ps = f —div(g) + pd — ps
for some f € L'(Q), g € (Lp,(')(Q))N, and ps € Mg(Q), that is, ps is concentrated on a set E C  with
capp<_>(E) = 0 and such that ¢ = p L E. There are many ways to approximate this measure looking for
existence of solutions for problem (2.2.1), we will make the following choice
(2.3.8) pre = fe —div(ge) + A& = AZ,
where

fe is a sequence of functions in L'(€2) such that

(2.3.9) 1
fe = fin L™ (Q) weakly,
(2.3.10) ge 1s a sequence of functions in (Lp/(')(Q))N such that
N ge — gin (LP,(‘)(Q))N strongly,
(2.3.11) A? is a a non-negative measure in M3p(§2) such that
- A® = 4 in the narrow topology,
(2.3.12) /\69 is a a non-negative measure in My (Q2) such that

AP — 4y in the narrow topology.

Notice that this approximation can be easily obtained via a standard convolution argument. Then, it is easy
to see that, if (i) has a splitting converging to u, then (u.) converges weakly—* in My () to u, so that there
exists M > 0 such that

llpellpry < Clul <M Ve > 0.

Observe that we can decompose AP and A in the following

A =280+ A0, AT =00+ A

with
280 A0 € Mo(Q), A&, A >0,
)\g?sa )‘gs S MS(Q)a )‘5?37 )‘gs 2 0

On the other hand, the measure pe can be decomposed as

He = He,0 + Me,s = He,0 + ;uf::s - y'e_,sa

where g0 is a measure in Mo(2) and where pf, and p, (the positive and the negative parts of pe ) are
two nonnegative measures in M (), which are concentrated on two disjoint subsets Ef and E; of zero
p(-)—capacity. Therefore we can conclude, by the definition of u., that

(2.3.13) feo = fe—div(ge) + X&) — AZo,  pes = AT, — A,
In particular, we have
0<pds <AZ,, 0< oy <AL,

Let us call u, the solution of problem

(2.3.14) {—diV(a(fE, Vue)) = pe  in Q,

ue =0 on 09,

that exists and is unique [LL], and let recall that wu. is a renormalized solution of (2.3.14) with p. as data.
Hence it satisfies

/ a(z,Vue) - Vw dx = / wfedzr + (—div(ge), w) —|—/ wd(A&y — AE)
Q Q Q

(2.3.15)
+/w+°°d,uzs—/w_°°du;8,
Q Q
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for all w € Wol’p(')(Q) N L>=(Q) and such that there exist k£ > 0, w"™ and w™>° in WH"(Q) N L>=(Q), with
r(-) > N, such that w = w™™ a.e. on the set {uc > k} and w = w™> a.e. on the set {uc < —k}. Note that
L'-compactness results for the gradients of a sequence of approximate solutions of nonlinear equations have
been obtained in [BG1], and we emphasize that the first result is contained in a pioneering work by Leray-Lions
[LL]. As a first step, we find a function u € 761”)(')(9) which is the limit, up to a subsequence, of (u.) in suitable
topologies.

PROPOSITION 2.13. Let (uc) be a sequence of renormalized solutions of (2.3.14). Then there exists M > 0
such that

(2.3.16) / |V Tk (ue) [P de < Mk,
Q

for every € and every k > 0. Moreover, there exists a measurable function u such that Ty (u) belongs to LP(')(Q),
and, up to a subsequence, for any k > 0, we have
(i) ue — u a.e. on Q and strongly in L*(Q),
(i) Tk(ue) — Tr(u) in Wy P(Q) and strongly in L' (),
(iii) Vue = Vu a.e. on Q.

(iv) a(z, Vue) — a(z, Vu) in (LIOQ)Y for every 1 < q() < 5.

ProoF. Let us choose w = T (u.) as a admissible test function in (2.3.15). We obtain

/ a(z,Vue) - VT (ue)dx = / Tr(ue)dpe = / Tr(we)dpie.
Q Q Q
Since |Tk(uc)| < k, the previous identity implies by (2.2.2)
(2.3.17) co/ VT (ue) PP da < k|p(Q)| < Mk,
Q

where the constants Cp and M do not depend on e.

(i) We prove now that the sequence (u.) admits a subsequence which converges to a function u. Using
(2.3.17) we see that (VT (ue)). is bounded in LP()(Q) for every k > 0, we also have by (2.3.1), that meas{|u|. >
k} is finite for every k > 0. Let us prove that, up to a subsequence, (u.) is a Cauchy sequence in measure (i.e.
ue — u in measure) in Q. We have

(e = wer] > £ € {Juel > K} U {Juo| > K} U {|T(ue) - T(uo)| > 2}

for every ¢,¢ € N. So that

meas{|ue — ucr| >t} < meas{|uc| > k}

+ meas{|u.| > k} + meas{| Tk (ue) — Tk (ue)| > t}.
for every fixed § > 0, by the first estimate (2.3.2) there exists ko(d) > 0 such that

meas{|ue| > k} + meas{|u| > k} < g,

for every k > ko and for every ¢,¢’ € N. Let now k > ko be fixed. Thanks to (2.3.17), the sequence (Tk(u.)) is
bounded in W,"? ¢)(€), and then we can extract a subsequence of (Tx(uc)) (depending of k) converging strongly
in LYY (Q) for every 1 < ¢q(-) < p*() (i.e., (p* — q)— > 0), we obtain a subsequence, still denoted by (T (uc)),

converging strongly in L) (Q) for every 1 < ¢(-) < p*(-) and which turns out to be a Cauchy sequence in
measure. Then there exist ng € N such that

we) — Th (s q(z)
meas({[Ti(u) = Tu(u)] > ) < [ (P T g < 8

for every €,€¢ > no(k,t). Collecting latest informations we obtain that, up to a subsequence, (u.) is a Cauchy
sequence in measure, hence that ue — u in measure.

(i) In the previous step we have obtained that T} (u.) is bounded in W, " ©)(Q), for every fixed k, then we
can extract a subsequence (still denoted by T} (uc)) converging to a function v, weakly in W,*? “)(Q). Since
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Tk (s) is continuous and w. converges to u almost everywhere in  (by (i)). Then v = Tk(u), in conclusion
u € 761’19(')((2) and
Ti(ue) — Ti(u) weakly in Wo?(Q), Vk >0,

in addition we have [, |VTy(u)[Pdz < Mk, where M is the constant defined in (2.3.1) and u satisfies the
estimates (2.3.2) and (2.3.3).

(iii) Before proving Vu. is a Cauchy sequence in measure we recall that po—compactness results for the
gradients are similar to the one obtained in L'(Q), and we emphasize that this result was generalized in Sobolev
spaces with variable exponent in [BW]. In the proof we will need the following standard result

LEMMA 2.14. [Hal] Let (X, M, m) a measurable space, such that m(X) < +oo. Let v be a measurable
function, v : X — [0,400) such that m({z € X,~v(x) = 0}) = 0. Then for any € > 0, there exists 6 > 0 such
that

m(A) <e, VAe M with /ydmgé.
A

Our proof relies on the following claim
(2.3.18) Vue = Vu in measure.
In order to prove (2.3.18), given t > 0, for every n and k > 0 (¢,¢ € N),
Ei={z€Q:|Vuc(z)| >k} U{z € Q:|Vuu(z)| > k},
Bz = {Juc — uo| > 0},
Es ={z € Q:|uc(z) —uc(z)| <ny |[Vue(z)| <k, |Vue| <k, |Vue — Vu| >t}

Remark that
(2.3.19) {z € Q:|Vue — Vu)(z)| >t} C E1 UE2 U E3.

Since (ue) and (Vu,) are bounded in L' (Q), one has meas(E;) < §/3, for t large enough, independently of ¢, ¢
Thus we fix ¢ in order to have
meas I < g
We now take into account meas(Fs3). Assumptions (2.2.4) implies that there exists a real valued function ~(x)
such that
meas({z € Q:y(z) =0})=0
and
la(z,€) — a(z,&)] - [€ = €] = (=),
for all ¢,¢" € RN : |¢,|¢'| <k, [¢ =] > t, ae. x € Q. Indeed there exists a subset C' of  such that

meas(C) = 0 and the function a(z, () is continuous with respect to ¢ for any z € Q. Then assumption (2.2.4)
implies that for x € Q/C and ¢ # ¢’ one has

(a(x7 C) - CL(.T, C/)) : (C - C/) > 0.
Define K = {(¢,¢") € R* : [(| <k, [¢'| <k, [¢ = (/| >t} Then
(2.3.20) inf{((a(z,¢) —a(z,¢")) - (€= ¢') : (¢,¢') € K} =~(x) >0,
since K is compact, in view of (2.3.20)

/E v(z)dz < ; (a(z, Vue) — a(z, Vuer)) - V(ue — uer )dx

if we use Tk(ue — ues) in (2.3.15) as test function (where T} is the usual function at level +k), we can say that
the last integral is less or equal to 2kM, where M > || e k|| m, . Thus

(2.3.21) /E ~y(z)dx < /E (a(z, Vue) — a(z, Vue)) - V(ue — ue )dz < 2Mn

by choosing n = BLM. From Lemma 2.14 again, it follows that meas F3 < g independently of € and €.
Now we fix such a k and thanks to the fact that u. is a Cauchy sequence in measure, we choose ¢y such that

0
meas Fy < 3 for €, € > €.
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As a consequence, (Vue) converges in measure to some measurable function v. Finally, since (V1% (u.)) is
bounded in LPO)(Q), for all k > 0, it converges weakly to VTx(u) in L'(Q). Therefore, v coincides with the
weak gradient of wu.

(iv) Using (2.2.3), we have

a(, Vuo)l < B () + [Vue 97,
with j € LP' () ¢ LIO(Q), forall 1 < ¢(-) < - We have that (|[Vu|?)7") is bounded in L1 (Q). Hence,
using Fatou’s lemma, (2.2.3) and Vitali’s theorem, we obtain that

N

PO)-1 ¢ 1a0) () )<
Va7t e L9O@), V() < 7,

a(z, Vue) — a(z, Vu) in L7(Q), V1<q()<

N-1

Since a(z, VT (uc)) is bounded in (L”/(')(Q))N (By assumption (2.2.3) and (i7)) and by (4iz), we have that it
converges weakly to a(x, VT (u)).

2.4. Proof of the main result

We now prove the main Theorem in this paper, we essentially follow the proof of [DMOP], Theorem 3.4,
and adapt it to the exponent case. Let

f=po+ = ps s e = fieo + A = AE,

be the decomposition of x and p. given by (2.1.1) and (2.3.8), and ET, E~ be the disjoint sets where ul, s

are concentrated. Let u. be any solution of (2.3.14). By definition, if w € Wg'**)(Q) N L>®(Q) with r(-) > N,
such that w = w" a.e. on the set {uc > k} and w™™ a.e. on the set {ue < —k}, then

/a(x,vug)-vwdx:/wdue,o+/w+°°dA§9—/w*°°dA?.
Q Q Q Q

Using that the sequence (ue) and the function w are such that all the convergences considered in the previous
Section hold. Hence we can pass to the limit on €, proving that u is a distributional solution to (2.2.1), i.e. it
solves

/ a(z,Vu) -V dx = / wdu, for every ¢ € CZ°(Q).
Q Q

Now we want to prove that u is also a renormalized solution. First of all notice that u has the regularity results
stated in (a) and (b) of Definition 2.6. Hence it remains to prove that it satisfies (c).

Let us now take w = h(uc)p such that h € W (R) and ¢ € W")(Q) N L=(Q) with r(:) > N, we
have also that w € Wol’p(')(Q) (and hence h(u)p is an admissible test function in (2.2.5) for u replaced by uc).
Recalling that if A’ has compact support

/ a(z, Vue) - Vueh'(ue)pd +/ a(z, Vue) - Voh(ue)dz
Q Q
(2.4.1) =/ feh(ue)pdr — (div(ge), h(ue)p) + /Q h(ue)pdAE,

= [ ey + h+o0) [ it~ h(=o0) [ .
Q Q Q

In order to pass to the limit in the first term, we need the following improvement of (ii) of Proposition 2.13, since
VT (uc) converges to VT (u) strongly in (LPO)(Q)N, Vuch/(ue) converges to Vuh'(u) weakly in (LPO)(Q))N
and ¢ belongs to L*°(Q2), we conclude that
lim [ a(z, Vue) - Vuch' (ue)pdr = hl’I(l)/ a(z, VTx(ue)) - VT (ue)h' (ue)pdx
€E— Q

e—0 Q

=lim [ a(z, VTk(u)) - VTi(u)h'(u)pdr = /Qa(x, V) - Vuh' (u)pdz.

e—0 Q
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Furthermore, for the second term on the left-hand side of (2.4.1) we have by (iv) of Proposition 2.13, a(x, Vue)
converges to a(r, Vu) strongly in (L2 (Q))Y, for every 1 < ¢(-) < 25 and h(ue) converges to h(u) weakly—*
in L>°(2), due to the fact that h belongs to W' (R), we can pass to the limit

lim [ a(z,Vue) - Voh(ue)de = / a(z, Vu) - Voh(u)dz.

e—0 Q Q

Concerning the right hand side, the first convergence is obvious since f. converges to f strongly in L'(Q),
h(ue)p converges to h(u)e weakly—* in L*°(Q2) and a.e. in 2, and since —div(ge) converges to —div(g) strongly
in W_l’p/(')(Q), h(ue)p converge to h(u)y weakly in Wol’p(')(Q). Then we have

li [ fohuo)g ~ (div(ao), huop) = [ hlale ~ (divlo),hlu)e).
Q Q

To conclude, let consider the last terms of (2.4.1), and for which it’s enough to treat the sum [, h(ue)god)\f?o +
h(+00) [, pdud . Setting ve = A2, — ud s, we can write

/h(ug)npd)\f?o—i-h(—koo)/ dud,
) )

= /S;[h(us) —h(+oo)]¢dA§?O+h(+oo)/Q<pdA§9 —h(—!—oo)/Qcpdl/e.

By the fact that 0 < puf < A%, and by the nonnegativity of A¥, for some ve € My(Q) with 0 < ve < A =
AS?O + )\?s. Then there exist a subsequence, still denoted by (ve), which converges in the narrow topology to a
measure v with 0 < v < uf. As Le,s = )\?5 — A?S, we also have v, = A?s — Me s, SO that 0 < v < g . Since e
and p; are mutually singular, we infer that v = 0, so that the whole sequence v. converge to 0 in the narrow
topology of measures, that is

lim [ dve =0.

e—0 o

Now, if A? is as in the statement (2.3.11) we have, for every € > 0

/ Qd\E = / pdud = w(e).
Q Q

While recalling that if supp(h') C [—M, M|, then h(uc) — h(+0o0) = 0 on the set {u. > M}, and so for the other
term

(2.4.2)

/Q [a(use) — h(+o0)]ipdA%,

< 1A oo el e e / dr%,.

{ue<M}

It remains to estimate AY,({uc < M}) (and the analogous term AZ;({uc > M})). First of all, we have to
consider the cut-off functions ’(/)(;L and ¢ introduced in the following Lemma, proved in [DMOP], Lemma, 6.1.

LEMMA 2.15. Let ps be a measure in Ms(S2), and let wl,us be respectively the positive and negative part
of ws. Then, for every § > 0, there exist two functions ¥y and 5 in C(S2), such that the following hold:

(1) 0<yf <land0<y; <1onQ,

(2) éz'zlo@b;r = éizmowg = 0 strongly in Wol’p(')(Q), and weakly—* in L>°(Q),

(3) Jo¥s dud <8 and [o¢fdus <6,

4) [, - Ui )dud <6 +n and Jo(1 =¥ v5 Ydus < 6 +n for every n > 0.

LeEMMA 2.16. If A% and A\ satisfy (2.3.11) and (2.3.12) respectively, and ¥y , 15 are the functions defined
in Lemma 2.15, as an easy consequence of the narrow convergence, we obtain

S - G _ S + 7,6 _
(2.4.3) ?Lno lezzzo /Qw(; d\e =0, {Szzzo lezzzo /Q Pg dA =0,
(2.4.4) lim lim lim [ (1 — 5 ¢.5)dAE =0, lim lim lim [ (1 — 5 ¢y, )dAE = 0.

n—056—0e—0 Q n—06—0e—0 Q
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FIGUurE 12. Example of cut-off functions

We want to stress that the use of doubly cut-off functions w;'w;{ was introduced essentially to control this
terms. The following estimates will readily follow from Lemma 2.16 by a quite standard argument, we can write

/ NG, = / (1= o )dAE, + / WE o dAS,.
{uegM} {U‘ESM} {ueSM}

o< [ a-wiehad < - viuhod,
{ue<M} Q
which implies, thanks to Lemma 2.16, that

So we have

lim lim lim (1 =iy, )drg =0

n—08—0e—0 {ue<M}

Furthermore, for k = M +1 one has 0 < x{_co,m}(t) < k—Tx(t), for every t € R. Therefore we have, for n > k,
o< [ wread < [ - T e,
{ue<M} Q

< / (k — T (ue)) vy by dAE, + 2k Tt da®,.
{—n<ue<k}

{ue<—n}
To emphasize this interesting property, we need two technical Lemmas.

LEMMA 2.17. Let k be a positive real number. Let fe, ge, \Y and A2 be sequences which satisfy (2.3.9) —
(2.3.12), and let uc be a sequence of renormalized solution of (2.3.14) which satisfies (i) — (it) — (iit) and (iv)
of Proposition 2.13. For § >0 and n > 0 given. Let ¥ ,v5, and 1}, v, be functions in C° () which satisfy
Lemmas 2.15 and 2.16. We then have

/ a2, V(o)) - VT (w7 dz = w(n, 6, ¢),
Q

/ (k — T (w) o o dAEo = wn,m, 6, ¢),
{(—n<uc<k}
and

[ ol VTwe)) - V) by do = i, 8.,
Q
/ (k = Te(ue) 5 by Ao = w(n,m,6,6).
{—k<ue<n}
LEMMA 2.18. Let fe, ge, A\?, and \C be sequences which satisfy (2.3.9) — (2.3.12), and let ue be a sequence

of renormalized solution of (2.3.14) which satisfies (i) — (it) — (i4i) and (iv) of Proposition 2.13. Let n be a
positive real number, and let @?, @? be functions in W'°°(Q) such that

0<dY <1, 0<dY <1,

0< [ @faut <n. 0= [ ofdus <n
Q Q
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We then have )
= / a(z, Vue) - Vued dr < wy(n,e) +n,
n {n<uc<2n}

[ etnd <wmo
{ue>2n}

1 / a(z, Vue) - Vue®P dr < wy(n,€) + 1,
n {—2n<uc<—n}

/ @%Bd)\f?o < wp(n,e) +n.
{ue<—2n}
Finally, thanks to Lemmas 2.17 and 2.18,

(2.4.5) lim lim lim lim (k — Ti(ue)) P by dAEy = 0,

n—0n—06§—0e—0 {—n<uc<k}
2.4. lim lim lim i Frda®, = 0.
(248) i M By oy V2 VAo =0
Hence we obtain
=0.

(2.4.7) lim /Q(h(ue) — h(+00))pd\E,

Putting together (2.4.2) — (2.4.7), we have

i [ h(u)pdAZ + hiroc) [ pdut, = h(+00) [ gt
Q Q Q

e—=0

The estimate A, ({uc > M}) is obtained in the some way, choosing k + Tk (uc) and using the corresponding
Lemmas 2.17 and 2.18, we have

tiy | B(uc)pdAZ — h-oc) [ pduc. =h(-o0) [ ;.
Q Q Q

e—0
And this concludes
/h(U)soduo+h(+00)/ pdus —h(—OO)/ pdus
Q Q Q
that is (2.2.8), as uo = f — div(g), which implies Theorem 2.9. d



CHAPTER 3

Nonlinear parabolic problems with diffuse measure data and
variable exponent

A large number of papers was devoted to the study of solutions for parabolic problems under various
assumptions, for elliptic problems the reader should consult Chapter 2 for more details, for a review on classical
parabolic results, see [B, BG1, DL1, L| and references therein. In [AS, AZ, YL]| some anisotropic problems
with variable exponents are studied and in [AAR, El| for the framework of weight Sobolev spaces and Orlicz
spaces. Moreover, in the case when pu belongs to the dual of the parabolic Sobolev spaces, we refer to [L], see also
[BM, Pr2, AMST] for L' —data. General results for a finite Radon measure can be found in [BGO1, DPP, PJ,
another approaches can be found in [PPP1, PPP2] for diffuse measures and in [Pel, Pe3| for singular
measures. More recently in [AHT, YAR, ABR] for a class of problems different to the one we will discuss.
Actually we shall investigate the relationship between parabolic p(-)—capacity and diffuse measures. Observe
that by virtue of decomposition result of Lemma 1.43 we have y = f —div(G)+g:, where f € L'(Q), G € LY (@)
and g € LP(0,T; V) with V = W, "?(Q) N L?(R2), so the decomposition is well defined for all ¢, we are interested
in the extension of this decomposition result in exponent case. Actually, for a larger class of measures we shall
prove that, as u is decomposed in space and time, the renormalized solution of the corresponding parabolic
problem with p as data exist and is unique. The main technical tools used include estimates and compactness
convergences. This Chapter is organized as follows. In Section 3.1, we recall some basic properties on functional
spaces and p(-)—parabolic capacity. In section 3.2 and 3.3, we state the precise hypotheses on the data and the
main result. We then quickly prove some a priori estimates and properties of renormalized solutions. Finally,
in Section 3.4, we show how these estimates allow to obtain existence of solutions. Our argument will be
based on a special type of distributional solutions, the so-called "renormalized solutions" and also on the strong
convergence of truncates.

3.1. Parabolic p(-)—capacity and diffuse measures

In this part, we shall mainly work with capacities of compact sets, since we are interested in local properties,
we restrict our attention to U C @, where U is an open set. Then, we begin with a general definition (in the
same spirit of Pierre [P]) of the space W,(.y(0,7") and the parabolic p(-)—capacity.

DEFINITION 3.1. Let us define V = W, ) (Q)NL?(Q2) endowed with its natural norm H-HWL,?(,)(Q)+||~||L2(Q)
0
and the space
Wy (0,T) = {u € LP=(0,T; V); Vu e L*(Q), w € L (0,T;V")}
endowed with its natural norm
HUHWP(.)(QT) = HUHLL(O,T;V) + ||vu||LP(')(Q) + ||ut||LpL 0,1V

DEeFINITION 3.2. The parabolic p(-)—capacity of an arbitrary subset E of @ is
(3.1.1) capy, .y (E) = inf {{|lullw,,0,1); v € Wp(,(0,T), u> xu a.e. in Q}.
If the set, over which the infimum is taken, is not bounded from above, then we set capp(_)(E) =0.

REMARK 3.3. Notice also that. The parabolic capacity can be expressed in terms of Borelian subset as

(3.1.2) cap,.,(B) = inf {cap,,(U), U open subset of Q, B C U}.

71
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It also follows immediately from the definition that if £1 C FEs2, then
(3.1.3) cap,(.(E1) < cap,.(Ez2).

Thus, the parabolic capacity is a monotonic set function. And for F;, i € N be arbitrary subsets of @) and
E = U2, F;. Then,

(3.1.4) cap, ) (E) < anpp(,)(Ei).

i=1
The parabolic capacity is also countably sub-additive.

The next result shows that the capacity is inner regular

LEMMA 3.4. Let Q be a bounded subset of RN and 1 < p— < py < oo. Then C°([0,T] x Q) is dense in
Wy(5(0,T).

ProoF. See [OT], Proposition 3.3. O

DEFINITION 3.5. Let K be a compact subset of Q). the capacity of K is defined as
cap,(y(K) = inf {|lullw,. 0, : uwe CZ([0,T] x Q), u> xx}.
The capacity of any open subset U of @ is then defined by
cap,,.,(U) = sup {cap,.,(K), K compact, K C U}
and the capacity of any Borelian set B C @ by
cap,,.,(B) = inf {cap,,(U), U open subset of Q, B C U}.
DEFINITION 3.6. A claim is said to hold cap,,., quasi-everywhere if it holds everywhere, except on a set

of zero p(-)—capacity. A function u : @ — R is said to be cap,,., quasi-continuous if for € > 0, there exists an
open set Ue with cap,,.)(Ue) < € such that u restricted to Q\U. is continuous.

In fact, the natural space that appears in the study of nonlinear parabolic operators is not Wp.)(0,T) but
Wp(y(0,T) C Wyy(0,T). Following the outlines of [OT], let us also define W ,(.,(0,T) by

Wy (0,7) = {u € L7 (0,1 Wy " (@) N L¥(0, T L*(9)); Vu & (L' (@)),
ur € L7~ (0, T; W=7 0 ()}
and for all z € W,.y(0,T), let us denote

’
p_ p_ 2
[z]w,,0,1) = ||Z||Lp_(O’T;W01,p<.)(Q)) + ||Zt||Lp/_ o) + 12120 0,7;22(02))

In [OT], the authors has shown the following result that we present in this Chapter as a Lemma. For the sake
of simplicity, we use the notations
2 2 p’
. = oo (7)ol g gy Il ooy + el
+ Hut”LpL 0.7 + ||Ut||LpL (OVT;V,)||u||L°°(O,T;L2(Q))
and

ul,. = AIVul) + Jul? oo . + ||u p/_,
s = 2o (V) im0y + el
+ fuell e

+ [Juell llull oo (@)-
L

— O, WL O (@) +L1(Q) (0,7;W =12 () (Q)+L1(Q)

LEMMA 3.7. Let u € W,((0,T), then there exists z € W,y (0,T) such that |u| < z and

1
D

[Ew, ) < Ol + )5 + [l + [u]d~ + W] %),

where u € L= (0, T; WeP D (Q)) N L=(Q), ue € LP~ (0, T; W2 O(Q)) + LY(Q) and

1
p_

. 1 1 1
3 (G (»")
I2llw, o) < CulZ + [l + @l +ul” ™ + [,
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Now our aim is to prove the following result

THEOREM 3.8. Let u € W,(,(0,T); then u admits a unique capy,(.y quasi-continuous representative defined
cap,., quasi-everywhere.

To prove Theorem 3.8, we need first a capacitary estimate, that is the goal of the following result.
LEMMA 3.9. Let u € Wy)(0,T) be capy,(.y quasi-continuous, then for every k > 0,
o o
(3.1.5) cap,y({lul > k}) < 2 max(lullyy o lulliy om)-
ProoF. See [OT], Proposition 3.16. O

Proof of Theorem 3.8. Let us first observe that we can approximate a function u € W,(,y(0,T) with
smooth functions v™ € C§°([0,T] x Q) in the norm of W),(.)(0,T) using convolution arguments; so let u™ be a
sequence such that

/

oo P— P_
41 p’ 1 p_ . .
E 2" max{||u™T — um||wp<.)(07T), lu™t — umH‘pr(l)(O’T)} is finite.
m=1

For every m and r, let us define
m m m 1 i m
W™ = {Ju" —w |>2—m}andQ: U w™.

Now we can apply Lemma 3.9 to obtain

p_ p’
m m m—+1 my P m+1 mi P—
Capp(-)(w ) < C 2" max{||u u HWp(,)(O,T)’ fJu o |‘€Vp(-)(O’T)}
and so, by sub-additivity,
p_ p’
r m m+1 my P m-+1 miyP— A
cap,( () < O 3 2 max{lu™ —u" i o T o
m>r
which implies that
(3.1.6) lim cap,,,(Q") = 0.

™00
Moreover, for every y ¢ Q" we have

W = () < 5
For any m > r, ™ converges uniformly on the complement of 2" and pointwise on the complement of N;2,".
But, for any [ € N, we have

cap,()(Nr=1Q2") < capp(_)(Ql),

and so, by (3.1.6), we conclude that cap,.,(N72,92") = 0; therefore the limit of u™ is cap,., quasi-continuous
and is defined cap,,.) quasi-everywhere. Let us denote @ this cap, ., quasi-continuous representative of u, and
let z be another cap,,.y quasi-continuous representative of u; thanks to Lemma 3.9, for any € > 0, we have

’
P

- C . . p’ - _
camy ({1~ 21 > ) < Sl = 2l oyl — 215 oimy) =0

since @ = z in Wp(.)(0,T") and this conclude the proof.

Now, as in Section 1.12, denote by M(Q) the space of bounded measures on the o—algebra of Borelian of
Q, and by M} (Q) the subsets of nonnegative measures of M;(Q), with the symbol Mo (Q) we mean a measure
with bounded variation over @) which does not charge the sets of zero p(-)—capacity, this measures p are called
soft or diffuse measures. We refer the reader to [OT] for further specifications about parabolic p(-)—capacity.
Let us define the space M (Q) as

DEerFINITION 3.10. Let E be a subset of Q. the space M (Q) is defined as
Mo(Q) = {n € Myp(Q) : p(E) =0, VE C Q such that cap,.,(E) = 0}.
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We denote by (:,-) the duality pairing between W .,(0,T) and Wyy(0,T), if v € W,(0,T) such that
there exists ¢ > 0 satisfying (v, @) < C|l¢]| Lo (q) for every function ¢ € C2°(Q). Then, v € W, (0, T)NM,(Q)
and is identified by unique linear application ¢ € C°(Q) — [, o ©y™* when v™°*° belongs to My (Q). This
shows that we need to detail the structure of the dual space W;(_) (0, 7).

LEmMMA 3.11. Let g € W,1(0,T), then there exists g1 € LP~(0,T; W57 0(Q)), g0 € LP-(0,T;V),
F e (LPOQ)N and g3 € LP-(0,T; L*(Q)) such that

T T
(g,u) = /0 (g1, u)dt 7/0 (ut, g2) + /Q F - Vu dzdt +/Qggu dxdt, Yu € Wy,(4(0,T)
and there exist a constant C' (do not depend on g) such that

lgall o +llg2llze- o,mv) + 1F Lo o) gy + llgsll o < Cllglw; . om-

0,7;w =12 () (Q)) ~(0,T5L2() —
Proor. See [OT], Lemma 4.2. O
The next Lemma will play an essential role in this context.

LEMMA 3.12. Let p € Mo(Q), there exists a decomposition (g, h) of p such that g € W, ,(0,T), h € L'(Q)
and

(3.1.7) /Q<p du—(g7g0>+/Qh<p dzdt Ve € CZ([0,T] x Q).

Proor. See [OT]|, Lemma 4.4. O
Finally, the essential tool in this chapter is the following result.
THEOREM 3.13. Let u € Mo(Q), there exists a decomposition (f,F,g1,g2) of pu such that f € L'(Q),
F e (LPO@Q)NN, g1 € LP- (0, T; W1 O(Q)) and g, € LP-(0,T; V) such that
T T
/ o du :/ fo dacdt+/ F- Vo da:dt+/ (g1, p)dt f/ (pt,g2)dt, Yo € C°([0,T] x Q).
Q Q Q 0 0

Proor. The proof is a combination of the proofs of Lemma 3.11 and Lemma 3.12. (]
REMARK 3.14. In general, the decomposition in Mo (Q) is not unique.
Indeed, we have the following result

LEMMA 3.15. Let p € Mo(Q) and let (f,F,g1,92), (f,F,G1,G2) be two different decompositions of p
according to Theorem 3.13. Then, we have
T

T
618) [ e-geedi= [ (F-Dedudes [(F-F)- Vo dade+ [ (5 - g0
0 Q Q 0
where ¢ € C°([0,T] x Q) and g» — §= € C([0,T]; L'(Q)) with (g2 — §2)(0) = 0.
PRroOF. See [OT], Lemma 4.6. O
3.2. General assumptions and weak solutions

Throughout this chapter, we assume that  is a bounded open set on RY, N > 2, Q = (0,T) x Q and
a:Q xRN = RY is a Carathéodory function (i.e. a(-,-, () is measurable on , for all ¢ € RY, and a(t,z,-) is
continuous on R for a.e. (t,z) € Q such that the following holds.

(3.2.1) alt,z,¢) - ¢ > al¢P™,
(3.2.2) la(t, =, €)] < Blb(t, =) + [P,
(3'2'3) (a(t,x, C) - a(t7x777)) . (C - 77) > Oa

for almost every (t,z) € Q, for all ¢, € RY with ¢ # 7, where p_ > 1, a, 8 are positive constants and b is a
nonnegative function in Lp/(z)(Q). For every u € LP-(0,T; Wol'p<')(Q)) with |Vu| € (LPO(Q))V, let us define
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u(z,y,T)

A

FiGURE 13. Example of solutions in (0,7 x R?

the differential operator A(u) = —div(a(t,x, Vu)), which, thanks to the assumptions on a, turns out to be a
coercive monotone operator acting from the space L~ (0, T; W, *(Q)) into its dual L (0,T; Wﬁl’p,(')(Q)). We
shall deal with the solutions of the initial boundary-value problem

us +A(u) =p  in (0,T) x Q,
(3.2.4) w(0,z) = uo(z) in £,
u(t,z) =0 on (0,T) x 09,

where p is a measure with bounded variation over @ = (0,T) x €, and uo € L*(Q).

Let us fix T > 0. If p € LP- (0,T; Wﬁl’pl(')(ﬂ)), it is well known that problem (3.2.4) has a unique variational
solution in @ = (0,7 x Q such that u € W,,(0,T) N C([0,T]; L*(12)), that is

T
/0 (u, @)W_lyp/(_)(QLWé,p(.)(Q) dt —|—/Q a(t,z,Vu) - Vo dx dt

T

(3.2.5) T
= /0 </—'L7 SD>W—17P/(')(Q)7W(}’:D(')(Q) dt

Then we mean that u is a weak solution of problem (3.2.4) if u € LP=(0,T;V), |Vu| € L?*)(Q) and if
- [ teruydt = [ wop(0) do+ [ alt.,Vu) - Vo dodt = (g.),
Q Q Q

for any ¢ € C°([0,T] x ). Since we are going to deal with measures, the solution we will find will not belong
in general to Sobolev spaces. For this reason, we are going to justify the interest of W;(,)(O,T), giving the
following existence and uniqueness theorem.

THEOREM 3.16. Let g belong to W;(‘)(O,T), and let uo € L*(Q). Then there exists a unique solution
u € LP=(0,T;V) of (3.2.4) such that

(3.2.6) —/ (o, u)dt — / uop(0) dz +/ a(t,z, Vu) - Vo dzdt = (g, ),
Q Q Q
for all o € Wp(0,T) with o(T) = 0.
REMARK 3.17. Since g € W,(0,T), by Lemma 3.11 and (3.2.6), we deduce that u satisfies

(u— ga)e = —Au + g1 — div(F) + gs € LP~(0,T; W7 O (Q)) + LP~ (0, T; L*(Q)) = L*~ (0, T; V")).

Therefore, u — g2 € W, (0,T) C C([0,T]; L*(2)). Then by (3.2.6), (u — g2)(0) = uo. Moreover, for any two
solutions u and v of (3.2.6), we have u —v =u — g2 — (v — g2) € Wy,(1(0,T) and (u — v)(0) = 0.
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REMARK 3.18. Theorem 3.16 could also be stated with right-hand side in Wp(.)(O,T) and test functions
in W,y(0,T). Moreover, one has
W) (0.7) = {u € L' (0,T; Wo () N L*(0, T; L*(Q), |Vl € (L"(@)Y;
ur € L7~ (0, T; W=7 ()},

hence the right hand side go € W,.,(0,T) with g2 € L~ (0, T; W(,l’p<'>(Q)) D LP-(0,T;V), the term fOT(apt,gg>
makes sense also when ¢ € W,,(0,7).

We will argue by density for proving the existence of solutions, so that we need the following preliminary
result that applies for equations to obtain additional regularity on the renormalized solutions.

ProprosITION 3.19. Let p € Mo(Q). Then there exists a decomposition (f, F,g1,92) of p in the sense of
Theorem 3.13 and an approzimation p® € C°(Q) satisfying ||u| 1oy < C such that

t
/,uecp dxdt:/ of° dwdt+/ F*V dacdt—|—/ (div G, p)dt
Q Q Q 0

t
—/ (p,g5)dt, Ve C2([0,T) x Q),
0
with (C not depending on €)

freCeE(Q) such that  [|f* = fllL1q) < Ce,

Fe e (C2Q)Y  such that | — Fll gy < Ce
GS € (C2 Q)Y such that  ||G] — Gl”(LP’(‘)(Q))N < Ck,
gs € CZ(Q) such that ||g5 — gzl r— orv) < Ce

ProOF. From Definition 3.10, there exists v € W, ,(0,7) N M () and a nonnegative Borel function
f € CY(Q,dy™™) such that u(B) = [z fdy™<* for Borel set B in Q. From the fact that C2°(Q) is dense
in L'(Q, dy™*), since 4™* is a regular measure; there exists a sequence f, € C°(Q) such that f, strongly
converges to f in L'(Q,dy™***). Then we can assume > oo ||fn — Jn—1llL1(Q,dymeasy < o0, and we define
Un = (fn = fa—1)y € Wp()(0,T), we have v, € W, (0, T) N My(Q) and 307 (v = 3777 ((fn — fr—1)y™™

meas

= u converges in the strong topology of measures, p; * v, °*® strongly converges to v, in WI’,(_)(O, T) as | tends

to infinity, we can then extract a subsequence I, such that ||p;,, * v5'°* — l/nHW/( ,(0,7) < 5=. We have then
o
n n n
meas meas meas meas

Zuk :szk*vk +Z(Vk —pu, KV ).

k=0 k=0 k=0
Let us denote

n n n
My = l/}rcneas’ hn — Zplk % V}l;neas’ gn = Z(yk — Plk * V;:neaS)

k=0 k=0 k=0

and gy = Y7 (v — pi, * V). We have that h, strongly converges in L'(Q) (because ||pi, *

meas

v i) < vy @)) and Y07 (v is totally convergent in My(Q), we denote by h its limite,

we also have g, is strongly convergent in W;(.)(O7T) (because ||py,, * vy — I/k||W/( ,(01) < 2%), denoting by
o

g its limit. Now, we choose (i, € C2°(Q) such that ¢, = 1 on a neighborhood of supp(f, — fn—1); then there

exists C(Cx) only depending on (i such that

IGeblle < CG)|Rle if E C {(L” @)Y, LP~(0,T; V), LP~ (0,T; L*(2))} and h € E;
IV Cill 1 gy < CCNH | poroyw i H € (L7(Q)Y;
”(Ck)th”LP* (0,T;L2(Q)) < C(Ck)”hHLL (0,T;L2(Q)) if he LP~ (07T§ LQ(Q))-

meas 1 — :
We choose i, such that ||ps, * v, — uk||W;(_)(07T) < CICIE )] and {; =1 on a neighborhood of supp(pi,, *

vi®**). Thanks to this choice and the decomposition (bf,div(B}),b5,b5) of vy — pr, * vj"°**, there exists a
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constant C' (C not depending on k) such that

k k k k
||b0||(LP’(~>(Q))N + HBl H(Lp’(l)(Q))N + Hb2||Lp*(0,T;V) + ||b3HLp’_ (0,T3L2(2))

< Cllvi — pi,, * l/zzneasnwl’)(_)(&T)'

So that we can write

Z kb converges in (Lp/(')(Q))N, Z ¢ BY converges in (Lp/(')(Q))N,
k>1 k>1
Z Cibs converges in LP~(0,T;V), Z Cib% converges in - (0,T; L*(2)),
k>1 k>1
(3.2.7) / ,
Z beV(x converges in LP (')(Q), ZB?VQC converges in L? (')(Q),
k>1 k>1
Z(Ck)tbg converges in LP~(0,T; L*(Q)).
k>1

We denote by Fo, G, —ga2, fo, f1, f2 and f3 the respective limits of the terms above; (3.2.7) imply the convergence
in Ll(Q). Since vi — pi,, * v = Ce(ve — pr,, * v °*%) in W;(_)(O,T) and thanks to the choice of (i and py
and the decomposition (b, div(BY),b5,b5) of vy — pi, * v"°**, the last term admits a pseudo-decomposition
(kb6 , CrBY, Cibs, Crbs, —bG VCr, =BT, (Gr)eb5). Thus, as
/ © dm, = / hn dxdt + (gn, @),
Q Q

we can write for all ¢ € Cg°([0,T] x §2),

dm, = B tdi Y b)), td'vn Ky, t t,n bk
/Qsom /Qw +/0< v(kzockww/om<k§jock3)eo>+/o<eo > aah)
t n . n o n - n .

+/ chbgw/%zzo( R vck)w/%zzo( Blvck)w/%zzo(ck)tw.

k=0

From the convergences of m,, to u, of h, to h and using (3.2.7), we have

/Qsodu - /Q<h ot fi—fot o)+ / FVo+ /Ot<div<G>,so> - /OT«ot,gz).

That is (f = h+ fo+ f1 — fa + f3, F,div(G), g2) is a decomposition of u in the sense of Theorem 3.13.
Taking n large enough and e > 0 fixed, we obtain

k
[ chbo - F||(Lp’(~)(Q))N <e
k=0

k
|| ZC’CBI - Gl”(Lp,(')(Q))N S €,
k=0

(3.2.8) -
[ ZCkbg + g2[lLr— 0,1,v) S €
k=0
[+ > CRbs =D (b6 V) = D _(BYVC) + D (Q)ibs — fllzrq) < e
k=0 k=0 k=0 k=0
Note that vy — pr, * Vg™ = (v — pi,, * vi**) and (bf, div(BY), b5, b5) is a decomposition of vy, — py, * v,

note also that, for j large enough, ((¢xb5) * pj, (GeBY) * pjs (Cebs) * ps, (Ceb) * pj, (= S5V Ck) * o1, ((Cr)ebE) * ps)
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is a pseudo decomposition of (v]"**® — py, * v***°) x p; € C°(Q). We take j, such that, for all k € [0,n],

k k €
”(CkbO) *Pjn — CkbO”(Lp'(J(Q))N < my
k k €
106k Br) * pinll = G Brll Lo @pyn < 157
k k €
(3:2.9) |(Ckbz) * pj,, — CkaHLp*(O,T;V) < m7

1(CkbS) * pjn — b5l 1 () + BV CR) * ps — bEV kI L1 (0)

€
HI(BYVEG) * pi = BIVGellr ) + 1(Gk)ib3) * pin = (G)eb5llr () < 5=

Defining
Fe :Z(Ckbg) * i, € (CSO(Q))Nv

k=0

G5 =) (GBY) * pj, € (CE(@Q)Y,
k=0

g5 =— Y _(Ckb5) % pj, € CZ(Q),

k=0
FE =R+ (Crb5) % pj — Y (foVER) * pja
k=0 k=0
+ Z(BIfVCk) * pj, + Z((Ck)tblzc) * pj, € C(Q).
k=0 k=0

Then by (3.2.8) and (3.2.9), we get
HF€ - FH@?’(#)(Q))N < 2,

1G1 — Gl”(Lp’(-)(Q))N < Ze,

192 — g2l Lr- 0,1;v) < 26,

er - f”Ll(Q) < 2e.
Let us write p° as follows p© = f€+ F°+div(G1) +(95): € C°(Q); it remains to prove that ||u€||1g) < C with
C not depending on e. To see this, we recall that ((Cxbf) * pj,., (Ce BY)* pj.,, (Ceb5) * pj.. , (Ceb) * pj.. , (— FEVCr) *

Pins (=BEV L) * pj, ((Ck)ebh) * pj,) is a pseudo-decomposition of (vf*°** — py, * VJ"“**) * p;,., we have

n
€ meas meas
M:thrE (Vi = py xvg ) * pj,
k=0

= hn+ Q" = pu + vE) % .
k=0

According to [DPP], g"“** = my, — hy,. Then, it follows that ||u||L1q) < 2[|hall L1 () + Imnllrg,@)- Since Ay,
converges in L'(Q) and my converges in My(Q), [|hnll11(g) and ||mn|a, (@) are bounded. As consequence we
have the desired majoration on ||u[|11(g)- d

3.3. Renormalized solutions and main result

As we said before, the notion of renormalized solutions was first introduced by DiPerna and Lions in
[DL1, DL2]| for the study of Boltzmann equation, it was then adapted to the study of some nonlinear elliptic
and parabolic problems in fluid mechanics. Recently, this framework was extended to related problems with
measures as data and variable exponent problems in [OO], where S. Ouaro and A. Ouédraogo studied a parabolic
problem involving p(z)—Laplacian type operator and obtained the existence and uniqueness of entropy solutions
for L'—data, as well as integrability results for the solution and its gradient. The proofs rely crucially on the
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semigroup theory. Besides, Bendahmane and al. proved the existence and uniqueness of renormalized solutions
of the same problem in [BWZ] using a priori estimates in Marcinkiewicz spaces with variable exponents, Zhang
and Zhou [ZZ] uses a different method to prove the equivalence for the two notions. Inspired by these works,
we define a notion of renormalized solutions for problem (3.2.4) with measure data. we are naturally led to
introduce the functional space

X ={u:Q x (0,T) — R is measurable such that Ty (u) € L~ (0, T} Wol’p(')(Q)),
with |[VTx(u)| € (LPO(Q))N, for every k > 0},

which, endowed with the norm (or, the equivalence norm)

(3.3.1)

ullx = HVUHLI)(‘)(Q)) or [lullx = ||u||Lp_(07T;ngp(-)(Q)) + Hv“||Lp(~)(Q)7

X is a separable and reflexive Banach space. The equivalence of the two norms is an easy consequence of the
continuous embedding LP) (Q) < LP— (0, T; L) (Q)) and the Poincaré inequality. and the truncation function
at level k T (s) = max(—k, min(k, s)) and its primitive function Ox(z) = [ Tk(s)ds. A function v such that
Tx(v) € X, for all k > 0, does not necessarily belongs to L* (0, T; Wy (Q)). Thus Vv in our equations is defined
in a very weak sense.

DEFINITION 3.20. For every measurable function v : Q x (0,7) — R such that Tx(v) € X for all k& > 0,
there exists a unique measurable function w : Q — RY, which we call the very weak gradient of v and denote
w = Vw, such that

VT, (v) = wX{jv|<k} a-e. in Q and for every k > 0,

where xz denotes the characteristic function of a measurable set E. Moreover, if v belongs to L' (0,T; Wol’1 (),
then w coincides with the weak gradient of v.

Now, let us define po = p — g2 = f + F — div(G) where g2 is the time-derivative part of p. In view of the
definition given in [DPP] and the preceding remarks, we have the following definition

DEFINITION 3.21. Let u € Mo(Q) and uo € L*(Q). We say that a measurable function u is a renormalized
solution of the problem (3.2.4) if, for all k, T' > 0, we have

(3.3.2) u—gs € L0, T; L'(Q)), Ti(u) € X,
(3.3.3) lim IVulP® dzdt = 0.
7o Jn<lu—ga|<n+1}

Moreover, for all S € W2 (R) such that S’ has compact support,

— / S(uo)p(0)dz — / (pt, S(u — g2))dt +/ S'(u — g2)a(t,z, Vu) - Vi drdt
(3.3.4) Q 0 Q

+ /Q S"(u — g2)a(t,z,Vu) - V(u — g2)p drdt = /QS/(u — g2)pdpo,
for every o € LP~(0,T; Wo P (Q)) N L®(Q) with Vi € (LPO(Q)N, @i € LP- (0, T; W17 0)(Q)) with o(T) =
0 such that S’(u — g2)¢ € X, and
(3.3.5) S(u — g2)(0) = S(uo) in L' (Q).
REMARK 3.22. First of all, notice that, thanks to our regularity assumptions and the choice of S’, all terms

in (3.3.4) are well defined, also observe that (3.3.4) implies that equation

(S(u — g2))e — div(a(t,z, Vu)S (u — g2)) + S” (u — g2)a(t, =, Vu) - V(u — g2)
(3.3.6) =8"(u—g2)f + 5" (u—g2)F-V(u— g2) — div(FS (u — g2))

+8"(u—g2)G - V(u— g2) — div(GS'(u — g2))

is satisfied in the sense of distributions since Ty (u — g2) belongs to X for every k > 0 and since S’ has compact
support. Indeed by taking M such that Supp S’ C (—M, M), since S'(u — g2) = S”(u — g2) = 0 as soon
as |u — g2| > M, we can replace, everywhere in (3.3.4), V(u — g2) by VT (u — g2) € (LP(Q))YN and Vu
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by V(Tar(u — g2)) + Vg2 € (LP9(Q))N. Moreover, according to the assumption (3.2.2) and the definition of
Vu, Vu = V(u — g2) + Vga, we have V(u — g3) is well defined and |a(t,z, Vu)| € L” *)(Q). We also have,
for all S as above, S(u — g2) = S(Ta(u — g2)) € X and S'(u — g2)f € L'(Q), S'(u — g2)F € LPO(Q),
Sl(u - 92)G1 € Lp%l)(Q)? S/(u - gQ)G(tvxvvu) € (Lp,(.)(Q))Nv Su(u - gQ)Q(t7xavu) ’ V(u - 92) € Ll(Q)v
S"(u—g2)F-V(u—ge) € LY(Q) and S” (u— g2)G1 - V(u—g2) € L*(Q). Thus, by equation (3.3.6), (S(u— g2)):
belongs to the space X’ + L'(Q), and therefore S(u — g2) belongs to C([0,T]; L*(2)), one can say that the
initial datum is achieved in a weak sense, that is S(u — g2)(0) = S(uo) in L'(Q) for every renormalization S.
Note also that, since S(u — g2): € X' + L'(Q), we can use in (3.3.4) not only functions in C§°(Q) but also in
X NL=(Q).

REMARK 3.23. Observe that (3.3.3) implies

(3.3.7) lim |V (u— g2)|P®dadt =0, for all ¢ > 0.

"7 J{n<|u—gz|<ntc}

REMARK 3.24. Let us denote by v = u— g2 the solution of (3.2.4), since S(v) € X NL*(Q) and (S, (v)): €
X* 4+ L*(Q) and thanks to Theorem 3.8, S,(v) turns out to admit a cap,,., quasi-continuous representative
finite capy,(.) quasi-everywhere.

For classical Sobolev spaces, the definition of renormalized solution does not depend on the decomposition
of the measures p as shown in Proposition 3.10 in [DPP]. Next result try to stress the fact that even for
generalized Sobolev spaces this fact should be true.

PROPOSITION 3.25. Let u be a renormalized solution of (3.2.4). Then u satisfies Definition 3.21 for every

decomposition (f, F,— div(él), g2) such that go — g2 € LP~ (0, T} Wol’p(‘)(Q)) N L=(Q).

PRroOOF. Assume that u satisfies Definition 3.21 for (f, F, —div(G), g2) and let (f, F, —div(é),gg) be a
different decomposition of po such that go — g2 is bounded. Thanks to Lemma 3.15, we readily have that
b =1a—gs € L>(0,T; L*(Q)). To prove that Ty (u—g2) € L~ (0, T; Wol’p(')(Q)) and VT (u—g2) € LPY)(Q) with
k > 0 we can reason as in [DPP] with S = S,, and we choose as test function T (Sn (u—g2)+g2—g2) € XNLZ(Q)
in (3.3.4). Thanks to Lemma 3.15 we have

/0 ((Sn(u—g2) + 92 — g2)t, Ti(Sn(u — g2) + g2 — G2))dt (A4)
+ / Sy (u — g2)a(t,z, Vu) - VTi(Sn(u — g2) + g2 — §o)dxdt (B)
Q

- /Q S (u — g2)a(t,z, V) - Vi(u — ga)Te(Su(u — g2) + > — fo)dadt  (C)

+ / ((Sn(u—g2) = ) f + F)Tk(Sn(u — g2) + g2 — §o)dwdt (D)
(3.3.8) Q
+ /Q(S;z(u —g2) —F + F) - VTi(Sn(u— g2) + g2 — g2)dzdt (E)
+ / ((Sn(u— g2) = 1)G1 + G1) - VT (Sn(u — g2) + g2 — go)dwdt (F)
Q
+ / Sp(u—g2)F - V(u— g2)Tk(Sn(u— g2) + g2 — §2)dzdt (@)
Q

+ / SZ(U - QZ)G : V(U - g2)Tk(Sn('u — 92) + g2 — gz)dmdt (H)
Q
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Let us analyze term by term the above identity. First of all, concerning the first term of (3.3.8) we integrate in
time to get
T

(4) = /OT«Sn(U —92) + 92— §2)t, Ti(Sn(u — g2) + g2 — §2))dt = {/Q Or(u = g2) + g2 — G2)dx

0
= [ Ou(Su(u=@)(T) + (g2 = ) (T — [ O(Su(u = 2))(0) + (o2 = 32)(0)d
Since Sp(u — g2)(0) = Sn(uo) and (g2 — g2)(0) = 0, we have S, (u— ¢2)(0) + (92 — §2)(0) = Sn(uo), so that using
0 < Ok(s) < k(s), the first term of (3.3.8),
(4) < k”UOHLl(Q)
On the other hand, since |S;, (s)| <1 and S, (s) # 0 if |s| € [n,n + 1], using (3.2.2) and Young’s inequality

() +(G) + (H)| < Bk[|Sn(5) | Lo m) / |(b(t, ) + [Vul" ™|V (u — g2)]

{n<lu—ga|<n+1}

+ _ 1 ’ ’ ’
< Ck[/ p (|b(t,x)|p (z) + |G1|P (x) + |Vu|p (w)(p(z)—l))dxdt
{n<lu—ga|<n+1}  P—

+ [ (IVuP® + [Vgal? ™o
{n<|u—g2|<n+1}

< Ck] / (Ib(t, )"+ [FPP'@ 4 |Ga ™) 4 [V ge ) dadt
{n<|u—ga|<n+1}

+ / |VulP dzdt).
{n<lu—gz2|<n+1}

By the fact that meas{n < |[u — g2| <n+1} — 0 and using (3.3.3), we get

[(C) + (@) + (H)] < w(n),

where w(n) tends to zero as n — oco. Now, if E, = {|Sn(u — g2) + g2 — G2| < k} we have (recalling that if
0 < S, (s) < 1 then |S,(s)[”'® < S0(s)),

(D) + (B) + (F) < /Q U1+ 1FDIT (St — g2) + g2 — 5o)|dadt
+[ 1+ P81 0= 92V (0 = 92|+ [Via| + Vot
+ [ UG H1G (S 0 = 02) [T = 02)| + Vsl + Vel
<kl + 1@ + [ ORI B DS, — g2) Vot
+2/Q<F1|+|F1|><|v92 +|vga|>dxdt+/En<|G1|+|é1|>s;<u—g2>|w|dxdt

+2/(\G1|+|G‘1|)(|ng|+|V§2|)dwdt
Q

< k(£ + 1Flr @)

pt—1
p,

2 p(a) 2 P | o P

+ — [VulP'"dxdt + — [ |Vg2|""™ + |VG2|""" dadt

P— Jin<|u—ga|<n+1} p-Jg

< C+w(n).

+2

/ FPP'@ L | FP'@ 4 1Gh '@ 1 (G P @ dadt
Q
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Our main result is the following Theorem

THEOREM 3.26. Let 1 < p_ < py < N, and suppose that p— > 21<,V:11. Assume that (3.2.1) — (3.2.3) hold

true, € Mo(Q) and uo € L* (). Then there exists a renormalized solution u of problem (3.2.4).

3.4. Proof of the main result

We can now start the proof of Theorem 3.26. Following a standard approach, we obtain the existence of a

solution as limit of regular problems. For this purpose we consider the approximate problem

ui — div(a(t,z, Vu®)) = p¢ in (0,T) x Q,
(3.4.1) u(t,z) =0 on (0,T) x 09,

u®(0,2) = ug(x) in Q,
where {u}eso0, {uf}eso are smooth approximations of the data p and ug with

luoll i) < Clluoll iy 11y < Clul-
Hence by the standard theory of monotone operators [LL| or using Lemma 2.5 of [ZZ]| with rather minor
modifications, there exists a variational solution u¢ for each € > 0. Moreover, from Theorem 3.13, there exists
a decomposition (f€, F'¢,div(GY),g5) of u with f€ € C°(Q) such that ||f€ — f|l 1) < Ce, F°© € N
such that [|F€ — FH(LP(')(Q))N < Ce, G € (C(Q))N such that ||G§ — G1||(Lp(.)(Q))N < Ceand g5 € C(Q)
such that ||g5 — g2|| ,»— (o,7;v) < Ce (with C not depending on ¢) such that

t t
[t =gyrds+ [ [ ot vu) Vo dods
0 0 Q

t t t
= / / f o dxds +/ / F -V dzds +/ (div(GY), p)ds,
0o Jo 0o Ja 0

Yo € LP=(0,T;V) with Vi € (LP(Q))N, Vt € [0, T]. Next, following the ideas of [BDGO] (see also [DO1]),
we can perform some estimates for the sequence (u)e>0, to prove that u is actually the renormalized solution
to the parabolic problem (3.2.4).

(3.4.2)

PROPOSITION 3.27. Let u® as defined before, then
lul Loe (0,521 (0)) < C,

/ VT (u) [P dzdt < Ck,
(3.4.3) “

u = g5l Loo 0,721 () < C,

/ VT (uf — g5) [P dadt < C(k + 1).
Q

Moreover, there exists a measurable functions u and v = u — g2 such that Tk (u) and Ty (v) belongs to X, u and
v belongs to L>=(0,T; L*(Q); and, up to a subsequence, for any k > 0, and for every q(-) < p(-) — NL_H, we have

u® = u a.e. in Q weakly in L~ (0,T; Wol’q(')(Q)) and strongly in L' (Q),

(u® —g5) = (u—g2) a.e. in Q weakly in L= (0,T; W&’Q(')(Q)) and strongly in L' (Q),
(Tr (u®) — Tk (u) weakly in LP~(0,T;, Wol’p(')(Q)) and a.e. on Q,

T (u® — g5) — Ti(u — g2) weakly in LP~ (0, T Wol’p(')(Q)) and a.e. on Q,

Vu® — Vu a.e. in Q,

V(u® —g3) = V(u—g2) a.e inQ,

ProOF. Here we give an idea on how (3.4.3) can be obtained following the outlines of [DPP]. Let ¢ > 0,
by taking T (u) as test function in (3.4.1), we obtain

t €
/(%,Tk(m)dwr a(t,x,Vue)-VTk(ue)dxdt:/uETk(ue)dxdt.
0 Q Q
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We have Oy (r) = [ Tk(s)ds and |Ok(r)| < k|r|, then

b ous t ous b 00 (u)
€ _ € _
/0 (—m T (uf))dt = /Q/o 5 T (u)dxdt = /Q/O 5 dxdt

:/Q@k(ue(T))dx—/Q@k(ug)de/Q@k(ue(t))dx_kHU(e)”Ll(Q)'

From (3.2.1) and using the fact that [|ugl[1(q) and [|u||,1(q) are bounded, then

/Gk(ue(t))der/t/ VT (uf) [P dzdt < Ck, Vk >0, Vt € [0,T).
Since O(s) is nonnegQative and \@1(5)\02 |:| —1for k=1, we get
(3.4.4) / e (8)|d + / t / VT ()P dadt < C(k+1) ¥t € [0,T].
Taking the supremum onQ(O, T), we obt(;ins?che estimate

lul oo (0,521 () < C.

To prove the estimate of u® — g5 in L>(0,T; L'(2)), we will use the test function Tk (u® — g§) in (3.4.2), this
gives

¢ 8 € € € ! € € ¢ € N 5
/ <87ut7T1c(u — g3))dxdt — / ((93)t, T (u® — g3))dt +/ a(t,z, Vu) - VI (u® — g3)dzdt
0 0 @

t
:/ feTk(uE—gS)dxdt—i—/ F-VTk(ue—gS)dgcdt—/ (div(GL), Ta(u’ — g5)).
Q Q 0

Now, since g5 has compact support in @, so that (u€ — ¢5)(0) = u*(0) = u§. Using the integration by parts in
time in the first term and using (3.2.1) we get

/ O (u® — g3)(t)dx — / O (uy)dr + a/ |Vus [P dadt — / a(t,z, Vu) - Vgs dadt
Q Q {luc—gSI<k} {luc—g5I<k}
< / FT,(u® — g5)dzdt —|—/ F-V(u® — g3)dzdt +/ G - V(u® — g3)dzdt.

Q {luc—gS|I<k} {luc—g5I<k}

Young’s inequality then implies, using also (3.2.2),

/ Ok (u® — g§)(t)d:1:+a/ |Vus|P®) dadt
Q {luc—g5|<k}
<CB [/ |b(t,x)|1"<””>dxdt+/ |Vu€|p(“”)dxdt—|—/ |Vg§|p(w)dxdt]
Q Q Q
€ € (67 xr € xT
+h [llupllere + 1 Nev@] + 5 [/ |[Vul” )dacdt+/ Vg5 )dzdt}
Q Q

+Ca [/ |F|p/(””)dxdt+/ |Gi|p,(”)dccdt},
Q Q

where C,, denote a positive constant which depends on p+ and p_ but not depending on € and k. In the same way
we can deal with the right hand side of the last inequality, we used the fact that f¢ € L'(Q), F* € (Lp/(') )",
gi € s (0,T; Wol’p(')(ﬂ)), g2 € LP=(0,T;V) and u§ € L*(2), (note that O(s) is nonnegative for any k > 0)
to obtain

O1(u® —g2)(t) < C, Vte([0,T]
/ |Vus|P ™ dadt < C(k + 1).
{luc—g5|<k}

Moreover, using the boundedness of g5 in V', we have
llu® = g3l Lo 0,701 (2)) < C,

/ |VTk(u — g5[P @ dadt < C(k+1).
Q
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Now, we shall use the above estimates to prove some compactness results that will be useful to pass to the limit
in the renormalized formulation for u°.

If we multiply the first equation in (3.4.1) by 7} (u — g§) where v is a C*(R) nondecreasing function such
that v(s) = s for |s| < £ and ~(s) = k for |s| > k, remark that ~;, and 7} has compact support, we get

(v (u® — g5))e — div(a(t, z, Vu)ve(u® — g5)) + 71 (u® — g5)a(t, z, Vue) - V(u — g5)
(3.4.5) = Y (u® — g5) £ — div(Fy, (u® — g5)) + 7m (u® — g5)F - V(u — g5)
+ 7 (U — g5)G1 - V(u — g5) — div(Give (u® — g5)).
We also have v (u’ —g8)a(t, v, Vu) -V (u*—g3) € L'(Q), 7 (u—g5) F*V (u*—g3) € L'(Q), W (u—g5)G1-V (u -
95) € L"(Q), v (uc —gs)a(t,z, Vue) € (LP Q)N vi(u—g5)G5 € (LP D (Q)N, yi(u—g5)F € (L” Q).

Thus, by equation (3.4.5), (vx(u®—g$)): belong to the space X*+L"(Q). On the other hand, by the last equality
T (u® — g5) is bounded in X for any k > 0, then we have

k meas{|u® — g5| > k} = [Tk (u — g3)|dzdt < / | Tk (u® — g3)|dxdt
{lue—g51>k} Q
a

7 1
< 2( meas(Q) + 1) | Th(u” — g5)l|x < Ck7-,
which implies that

(3.4.6) meas{|u — g5| > k} < C —0as k — co.

1—_1

k D_

Let n,m > 0, for all A\ > 0, we have
(3.47) meas{|(u" — ¢3)| > A\} < meas{|u, — g3| > k} + meas{|um — g3")| > k}
= + meas{| Tk (un — g2) — Ti(um — g3")| > A}.

Using (3.4.6) we get that for all € > 0, there exists ko > 0 such that Vk > ko(e),
meas{|un — g5 > k} < % meas{|um — ¢8| > k} < §

On the other hand, we have (Tx(un — ¢3))nen is bounded in X. Then, there exists a sequence still denoted
(Tk (Un - gg))neN such that

Tk(un — g3) =k in X as n — 0o
and by the compact embedding {u € X such that u; € X*} in L*(Q), we obtain
Tr(tun — g3) = i in L'(Q) and a.e. in Q.

Thus, we can assume that (Tx(un — g3 ))nen is a Cauchy sequence in @, therefore for all &k > 0 and A,e > 0
there exists ng = no(k, A, €) such that

(3.4.8) meas{|Tk(un — g3) — Tk (um — g3')| > A} < % Yn,m > ng.
By combining (3.4.6) — (3.4.8), we deduce that for all €, A > 0 there exits ng = no(A, €) such that
meas{|(un — g3) — (um —g3')| > A} < e V¥n,m > ng.

It follows that (u® — g5)e>0 is a Cauchy sequence in measure, then there exists a subsequence still denoted
(u® — g3)e>0 such that

u —gs — u— go a.e. in @,
T (u® — g5 > 0) = T (u—g2) weakly in X.

In the view of the strong convergence of g5 to g2 in LP~ (0,7} Wol’m')(ﬂ)), we have

u —u a.e. in @,
Te(u) = Tx(u) weakly in X.
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Finally, the sequence u® — g5 satisfies the hypotheses of [BDGO], and so we get

V(u®—g3) = V(u—g2) ae. in Q,
Vu® — V(u) a.e. in Q.

Next we shall prove the strong convergence of truncates of renormalized solutions of problem (3.2.4). To do
that we will crossover the approach used in [Pol]. With the symbol Ty (v), we indicate the Landes time-
regularization of the truncate function Ty (v); this notion, introduced in [La|, was fruitfully used in several
papers afterwards (see in particular [ BDGO, BP, DO1]). Let z, be a sequence of functions such that

5 € W@ N L2 (@), 2ullie o < K,
z# — Tk (uo) a.e. in Q as p tends to infinity,

HZ#H 120 (g — 0 as p tends to infinity.

Then, for fixed k£ > 0, and p > 0, we denote by T (v), the unique solution of the problem

(Tk(v)p)t = p(Tr(v) — Tx(v),) in the sense of distributions,
Tk (v)u(0) = 2, in Q.

Therefore Ti(v), € X N L™(Q) and £ Tk (v) € V, and it can be proved, see [La], that up to subsequences

Tk (v), — Tik(v) strongly in X and a.e. in @,
1Tk (V) ulloe (@) <k, Vu>0.

Choosing w® as a test function in the formulation (3.4.2), we obtain

/ / )ew® dxdt —|—/ / a(t,z, Vu®) - Vw* dzdt
:/ / fw* d:cdt—|—/ / F© - Ve dmdt+/ (91, w) dadt.
o Ja 0o Ja 0

So, for the first term on the right-hand side of (3.4.9), we have

(3.4.9)

[ e < [0 [ 15— - 50 + 1)~ @) s

+ / /Q FTo(f — To(w) + To(w*) — (T (v)),0)|dacdt

< 2k/0 /Q|f5 — fldadt
+ / /ﬂ FTo(vf — To(w) + To(v*) — (T (v))y0)|dacd.

By using the fact that f€ is strongly compact in L' (Q), the weak convergence of Ty (v) to Tk (v) in L~ (0, T} Wol’p(') ()
and a.e. in @, the definition of (T%(v),) and the Lebesgue Dominated Convergence Theorem, we have

T T
/ / fewsdxdt‘ < lim / / | fToxk (v — Th(v))|dzdt = 0.
o Jao h=too Jo Jo

Using the notations w(e, u, h), we obtain

T T
(3.4.10) / / fwdazdt = w(e, p, h), / / F© - Vwdzdt = w(e, p, h).
0o Ja 0o Ja

Let us analyze the second term in (3.4.9). Due to the fact that Vw*® = 0 if |v°| > M = h + 4k, observing that

T T
/ / a(t, z, Vu) - Vw dxdt = / / a(t,z, Vux{jvej<my) - Vw dadt.
o Ja o Ja

lim lim lim
h—+ocopu——+ococe—0
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Next we split the integral in the sets {|v¢| < k} and {|v¢| > k}, so that we have, recalling that for h > 2k,

T
/ / alt, @, Vusx uepey) - Vo (0° — Th(v°) + T (v5) — (Te(v)),)dadt
0 Q
= // a(t,z, Vu) - V(v — Ti(v)u)dzdt
{jve|<k)
(3.4.11) + // a(t,z, Vux{joe|<my) - V(0° = Th(v®))dadt
{lve|>k}

- // a(t, z, Vuxqve)<my) - VIk(v)dedt
{lve|>k}

=1+ 1>+ Is.

Let us estimate [». Since v¢ = Tp(v°) = 0 if |v°| < h, using (3.2.2) and young’s inequality, we have
|12| = | // a/(t, xZ, VUEX{‘UelgM}) . V(UE — Th('UE))d.Z'dﬂ
{lve|>k}

S// la(t, z, Vu©)|| Vo |dzdt

{h<|ve|<M}

S/ / Bb(t, @) + [Vu "DV (uf — g5)|dadt
{h<|ve|<M}

<[/ B(b(t, )V ("~ gi)dedr + [ [ CITul ™ [V (u - g5)|dadt
{h<lve|<M} {h<|ve| <M}

g// g|b(t,z)|p/(z)dxdt+// & 1V P dedt
{h<|ve|<Mm} P— {h<|ve|<M} P—

+ / / g|Vg§|p(””>dxdt+ / / |Vus [P dadt
{h<|ve| <M} P {h<|ve|<M}

+// g|Vu6\p(3‘)dxdt+// £|Vg§|p(“)dxdt
{h<lve|<m} P— {h<|ve|<M} P

gc// \Vu€|p<z)dxdt—|—0// Ib(t, 2)|” @ dwdt

{r<|ve <M} {r<|ve|<M}

+C / / |V g5 [P dad.
{h<|ve|<M}

Moreover, since b(t,z) and (Vu®)c>o are bounded in LP- (0, T; Wol’p(')(Q)) and LP-(0,T; Wol’p(')(Q)) respec-
tively, and as meas{h < |v°| < M} converges uniformly to zero as h tends to infinity with respect to €, then,
thanks to the equi-integrability of [Vg5|P®), we can pass to the limit in (I2) as € — 0 and h — 400 respectively,
and using Lebesgue dominated convergence theorem, we easily get

Iy = w(e, h).

It remains to estimate I3, let us remark that, since (Vux|yc|<n) is bounded in LP-(0, T} Wol’p(')(Q)), (3.2.2)
implies that (a(t,z, Vu©)X{jve|<m})e>0 is bounded in Lp/(')(Q). The almost everywhere convergence of v to
v as € — 0, implies that |VT%(v)|x{jve|<k} Strongly converges to zero in LP~ (0, T} W&’p(')(Q)). So that by the
Lebesgue dominated convergence theorem, we have

lim sup// a(t, z, Vuxve<my) - VIk(v)drdt =0
{lve|>k}

e—0
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and we readily have that

IS = // a(t,zVuex{wng}) . VT].C(’U)“dCCdt
{lve}>k
- // alt, @, Vusx oe <ary) - V(T (0), — T (v))dadt
{lve|>k}
= w(e) + // a(t, @, Vux{jve)<ary) - V(T (0) — Te(v))dadt.
{lve|>k}

Observing that (a(t, z, Vux{jve|<m))e>0 is bounded in L”'©)(Q) and thanks to the strong convergence of Ty (v),,
to Tk (v) in X, we can apply the Lebesgue Dominated Convergence theorem to obtain

// a(t,z, Vuxqvej<my) - V(Tk(v)p — T (v))dxdt = w(e, ).
{lve|>k}

We can conclude that
Is = w(e, p).
On the other hand, using (3.4.11), according to the fact that I and Is converge to zero, then

T
/ / a(t,z, Vu) - Vwdzdt = // a(t,z, Vu) - V(v = Ti(v)p)dzdt + w(e, p, h).
0o Ja {lvel<k}

Moreover, (3.4.10) and (3.4.11) together with (3.4.9) yield

(3.4.12) /o /Q(vf)tweda:dt + / /{|v€|§k} a(t,z, Vu) - V(v — (T (v)) p)dzdt = w(e, u, h).

While, for the first term of (3.4.12), using the Lemma 2.1 in [Pol], we have

T
/ /(ve)twE dzdt > w(e, p, h).
o Jo

Hence (3.4.12) becomes
(3.4.13) // a(t,z, Vu) - V(v — (Tk(v))u) dzdt < w(e, p, h).
{lve|<k}

While, since VT (v),, — VTk(v) strongly in (LP©)(Q))Y as u — 400 and g5 — ga strongly in LP~ (0, T’ Wol’p(')(Q)),
thanks to (3.4.13), we easily obtain

/0 /Qa(t,:c, V(95 + Tk (V) X{jve|<k}) - V(u© — Ti(v)))dzdt.

Moreover, again thanks to the fact that VTk(v),, — VTk(v) strongly in (LPO(Q))N as p — +oo, and from
(3.4.13),

T
/ / a(t,z, Vuxqvei<iy) - V(TR (v°) — T (v))dxdt < w(e, p, h).
o Ja

Therefore, passing to the limit in (3.4.11) as € tends to zero, p and h tends to infinity respectively, we deduce
that

T
lim Sup/ / a(t,l‘, VUSX{‘quk}) . V(Tk(ve) — Tk(v)) S 0
0 Q

e—0

Now, let k be such that x{jvej<k} = X{jv|<k} a.e. and g3 — go strongly in L*-(0, T} Wol’p(‘)(Q)), then using
(3.2.2) and Lemma 3.2 in [B], we get

(3.4.14) a(t, 2, V(g5 + Te(v)xqur<ry)) = alt, 2, V(g2 + Te(v)x(oi<i})) in (L7(Q))"
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and from (3.4.14) we obtain

/ /(a(t»x,v(gé’ + T (v))) — a(t, z, V(g2 + Tk(v)))) - V(Tk (v) — T (v))dadt
(3.4.15) 0 Je

< _/0 /Qa(t,x, V(g2 + Tk (v))) - V(Tr(v°) — Ti(v))dzdt + w(e, w, h).

When we use the weak convergence of VT (v¢) to VT (v) in (LP(Q))N, we can conclude that

e—0

T
lim sup/ / a(t,z, V(95 + Tr(v))X{jve|<k}) - V(Tk(v°) — Ti(v))dxdt = 0.
o Jao

In the same time, we can pass to the limit in (3.4.15) as € tends to zero, y and h tends to infinity respectively,
to deduce that

T
lim sup/ / la(t,z, Vux{vei<ky) — alt,z, V(95 + Tk(v))X{jve|<k})] - (VU = V(g5 + Ti(v)))dzdt = 0.
o Jo

e—0

Using that x{joc|<x} converges a.e. to X{jvc|<x} and that g5 strongly converges to ga in LP~(0,T; Wol’p(')(ﬂ)),
then thanks to the standard monotonicity argument which relies on (3.2.3) (see Lemma 5 in [BMP]) we readily
have from (3.4.16),

Vuxoei<ky = V(92 + T (v))X{|ve <k} = VUux(joe|<ky a-e. in Q,
which means that

a(t,z, Vuxqvei<ky) - Vu© = a(t, z, Vuxqjve|<y) - Vu strongly in L'(Q) and a.e. in Q.
Finally, collecting together all these facts with (3.2.1), we obtain the equi-integrability of the sequence |Vu* |p(m)x{|ve <k}

in Q, we can write as consequences of Vitali’s theorem and since g5 strongly converges in L~ (0,T; Wol’p(')(Q))
yields
Tx(u® — g5) — Ti(u — g2) strongly in L~ (0, T} Wol’p(')(ﬂ)).
Now, we have to check that
VT(u — g5) = VTi(u = g5) in (L"(Q))".
We need the following lemmas.

LEMMA 3.28. Let v, v, € Lp(')(Q), n=1,2,---. Then the following statements are equivalent
(1) lim v, — vl =0,
(2) lim (v, —v) =0,
n— oo
(3) v converges to v in @ in measure and lim pyy(vn) = pp)(v).
n— oo

PRrooF. See [FZ1], Theorem 1.4. O

LEMMA 3.29. (Lebesgue Generalized Convergence Theorem) Let (fn)nen be a sequence of measurable func-
tions and f a measurable function such that f, — f a.e. in Q. let (gn)nen C L'(Q) such that for alln € N,
|fn] < gn a.e. in Q and g, — g in L*(Q). Then

/fnd$dt—>/fda:dt.
Q Q

Now, set f¢ = |VTk(u€)|p(‘”), f= |VTk(u)|p(‘”>, 9° = a(t,z, Vuxqjve|<ky) - Vus and g = a(t, @, Vux{joe|<k}):
Vu, f€is a sequence of measurable functions, f is a measurable function and according to the almost convergence
of VT (un) to VT (u) in Q,

f¢— fae in Q.
Using a(z, VTk(u®))- VT (u®) = a(z, VTk(u))-VTk(u) strongly in L' () and a.e. in 2, we have (¢%)es0 C L'(Q),
g° = gae inQ, g¢ = g in L'(Q), and |f€| < Cg°. Then, by Lemma 3.29 we have

/ /Q fedzdt — / /Q fdadt,
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which is equivalent to

/ / VT (1) [ ddt — / / VT ()P dadt.
Q Q

We deduce from (2) that the sequence (VT (u))e>0 converges to VT (u) in @ in measure. Then, by Lemma
3.28, we deduce that

lim / / VT (uf) — VTk (w)|P™ dadt = 0,
Q

e—0
which is equivalent to saying that
VTi(u) — VTi(u) in (LFO(Q)N.

Finally, we are able to prove that problem (3.2.4) has a renormalized solution. Let S € W*°°(R) be such that
S’ has a compact support, and let ¢ € Cg°(Q); then the approximating solutions u® and u® — g5 satisfy

- /Q S(ug)e(0)dz — /o (pt, S(u® —g5)) + /Q S'(u — g5)a(t,x, Vu) - Vi dxdt

+/ SN(UE - g;)a(t,l’, Vue) . v(ue - gS)QD dxdt
(3.4.16) Q

= / S'(u® — g5)f o dadt +/ S'(u® — g5)F° - Vo dxdt —|—/ S" (u — g5)F* - V(u® — g5)p dxdt
Q Q Q

—|—/ S’ (u€ — ¢5)GY - Vo dadt —|—/ S" (u — g5)GY - V(u® — g5)¢ dxdt.
Q Q

We consider the first term in the left-hand side of (3.4.16). Since S is continuous, Proposition 3.27 implies
that S(u® — g5) converges to S(u — g2) a.e. in @ and weakly—* in L°°(Q). Then (S(u® — g5))+ converges to
(S(u—g2)): in D'(Q) as € — 0, that is

/OT/Q(S(u6 — 93))ep dxdt — /OT/Q(S(u — g2))eep dudt.

As supp S’ C [-M, M] for some M > 0, we have
S'(u — g5)a(t,z, Vu) = S" (u — g5)a(t,x, VI (u(u® — g5) + Vgs))
and
S"(uf — g5)alt,z, Vu) - V(u® — g5) = 8" (u" — g5)a(t,x, VTnr (u” — g5) + Vg5) - VTns (u — g5).

Using Proposition 3.27, the strong convergence of g5 to g2 in LP~(0,T; Wol’p(')(Q)) and assumption (3.2.2), we
have

S'(u = gs)at,w, VT (u — g5) + Vgs) = §'(u— ga)a(t,z, VI (u — g2) + Vgo) in (L7 (Q))"
and
S"(u — gs)a(t,x, VIn (u® — g3) + Vgs) - VIar (u” — g3) = S (u — g2)a(t, x, VI (u — g2) + Vg2) - VTar(u — g2)
in L'(Q). The pointwise convergence of S’(u — g§) to S’(u — g2) and the strong convergence of f€ to f in
L'(Q) yield
8 (u — g5) — £S5 (u — ga) strongly in L'(Q) as e — 0.
Finally, we recall that V.S’ (u—g5) — V.S’ (u—g2) weakly in (L) (Q))"™. Then the term S” (u—gs) F-V (u‘—g5)
which is equal to F' - VS’ (u® — g5) verifies the following convergence result.
S"(u — g5)F-V(u —g5) = F-VS'(u—go) in L'(Q) as ¢ — 0.

We can identifies the term F'- V.S’ (u—g2) with §” (u—g2) F-V(u—g2). As a consequence of the last convergence
results, we are in position to pass to the limit as € — 0 in (3.4.16), and to conclude that u satisfies Definition
3.21. It remains to show that S(u — g2) satisfies the initial condition (3.3.5). To this end, we take in mind the
last convergence results of the terms of equation (3.4.16), which imply that

(S(u® — g5))s is bounded in X* 4 L' (Q).
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While S(u® — g5) strongly converges in X, we deduce, see [Pol]|, Theorem 1.1, that S(u® — g5) being bounded
in L*°(Q) and
S(uf — g5) — S(u — g2) strongly in C([0,T]; L' (Q)).
It follows that
S(uf — g5)(0) — S(uo) strongly in L'(Q).
Hence (3.3.5) fulfilled. Thus, the proof of existence of renormalized solution u of problem (3.2.4) is complete.

Now, we try to stress the fact that the notion of renormalized solution should be the right one to get
uniqueness by choosing an appropriate test function motivated by [BW]. Let S, be defined as in Definition
3.21. We take Ty (Sn(u1 — g2) — Sn(u2 — g2)) as a test function in both the equation solved by w1 and uz and
subtract them to obtain that

Jo+Nh=T+Ts+TJa+Ts +Ts + Ir,

where
T
Jo = / /(Sn(ul —g2) — Sn(u2 — g2))tTk(Sn(u1 — g2) — Sn(uz — g2))dxdt,
Ji = / / (S, (s — g)a(t, 2, Vur) — Sl (uz — ga)at, @, Vus)] - VTi(Su (s — ga) — S (uz — go))dadt,
J2 = / [Sh(u1 — g2)a(t,z, Vui) - V(ur — g2) — Sy (u2 — g2)a(t, =, Vuz) - V(uz — g2)]
[T (Sn(ur — g2) — Sn(uz — g2))dwdt],

o= [ (S0 = 02) = S10 = 02 Tu(Sultnr = 02) = Sz — g2)c,

Ti= /QF(S;L(U1 g9 — ' (s — g2)) - VT (St — g2) — S (s — go))dind,

Ts = /Q[Sf{(ul — ) F - V(u1 — o) — S (uz — g2)F - V(uz — g2)]Th(Sn (1 — g2) — Sn(uz — g2))dadt,
o= /Q{Gms;(ul  2) — 5. (3 — g2)) - VTS (s — g2) — 5tz — o))l

Jr = /Q[Sf{(ul —92)G1 - V(u1 — g2) — Sy (u2 — g2)G1 - V(uz — g2)| T (Sn(u1 — g2) — Sn(uz — g2))dadt.
We estimate J;, ¢ = 1,---,7 one by one. Recalling the definition of ©(r), Jo can be written as
Jo = /QGk(Sn(ul —g2) — Sn(uz2 — g2))(T)dx — /Q Ok (Sn(ur — g2) — Sn(u2 — g2))(T')da.
Due to the same initial condition for u; — g2 and us — g2, and the properties of O, we get
Jo = /ﬂ@k(Sn(ul —g2) — Sp(u2 — g2))(0)dz > 0.
We deal with 71 splitting it as bellow

Ji = // la(t,z, Vui) — a(t, z, Vuz)] - (Vur — Vug)dzdt
{ISn(u1—g2)—Sn(uz—g2)|<k}N{|ur—g1|<n,|ug—g2|<n}

/ / [0 (ur — go)a(t,z, Vuur) — Sh(us — ga)a(t, z, Vus))
{|Sn(u1—9g2)—Sn(u2—g2)|<kE}N{|jui —g2|<n,|luz—g2|>n}

- V(Sn(u1 — g2) — Sn(uz — g2))]dzdt

+ / / (S0 (us — go)a(t,z, Vaur) — Sh(us — ga)a(t, x, Vus)]
{ISn(u1—g2)—Sn(u2—g2)|<k}N{|ug—g2|>n}

- V(Sn(u1 — g2) = Sn(uz — g2))]dzdt
= j11 + j12 + Jls.
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Next, as {|Sn(u1 — g2) — Sn(uz — g2)| <k, |u1 — g2| > n} C {Jur — g2 > n, |uz — g2| > n — k} and using the
fact that S, (t) = 0 if |[t| > n+ 1 and |S,(¢)| < 1, we have

177 < / / Jat, 2, Var) ||V (s — go)|dcdt
{n<lug—g2|<n+1}

—|—// la(t, z, Vui)||V(u2 — g2)|dzdt

{n<lur—g2|<n+1}n{n—k<|ug —g2|<n+1}

+// la(t, 2, Vus) ||V (ur — g)|dadt
{n<lur —g2[<n+1}n{n—k<|uz —g2|<n+1}

+// la(t, z, Vu)||V (u2 — g2)|dzdt.
{n—k<|uz—g2|<n+1}

We deduce from the first integral in the right- hand side of (3.4.17),

// la(t, z, Vui)||V(u1 — g2)|dzdt

{n<|uy—g2|<n+1}

< / / Bb(t, ) + Ve [ 1)V (s — go)|dadt
{n<|uy—g2|<n+1}

<[/ b(t,2)|V (s~ go)ldodr + [ [ BIVur [PV (un — go)\dardt
{n<|uy—g2|<n+1} {n<|uy—g2|<n+1}

g// g|b(t,x)|p'(””>d:z:dt+// C Y (ur — g2) P dadt
{lui—g2|<n+1} P— {lu1—g2|<n+1} P-

+// g|vu1|p(z)dﬂﬂdt+// £|V(ul —g2)|p(m)dwdt.
{lu1—g2|<n+1} P— {lu1—gz2|<n+1} P-

Since b(t, z) is bounded in LP- (0, T; Wol’p(')(Q)) and meas{n < |u; — g2| < n + 1} converges uniformly to zero
as n tends to infinity, we deduce from the conditions (3.3.3) and (3.3.7) that

lim // la(t, z, Vu1)||V(u1 — g2)|dzdt = 0.
{lu1—g2|<n+1}

(3.4.17)

n—+oo

Similarly, we prove that all the other integrals in the right-hand side of (3.4.17) converge to zero as n — +oo.
Thus J;> converges to zero. Changing the roles of u; — g2 and us — g2, we may get the similar arguments for
J2. Furthermore, J7 converges to 0. An application of Fatou’s Lemma gives

lim inf J7 > // [a(t,z, Vui) — a(t, z, Vuz)] - (Vui — Vug)dadt.
{lu1—uz|<k}

n—-—+oo

Now, we can pass to the study of the limit of J>. We have

S = / /Q[S;xm — ga)alt, @, Vur) - V(ur — g2)T(Sn (s — g2) — Su(ua — g2))ddt

T
+ / / (S0 (us — ga)a(t, z, Vuz) - V(uz — g2)|Ti(Sn(ur — g2) — S (us — go))drdt
0 Q
= le + Jzz-

By symmetry between J5 and J3, it is enough to prove that .J3 tends to 0.
Since |Sy (s)| <1 and S, (s) # 0 only if |s| € [n,n + 1], using (3.2.2) we can write

T <k / / lat, 2, V)|V (us — g2)|
{n<|uy —g2|<n+1}

< [ B(b(t,2) + [Vur PO Y[V (ur — go)lderdt
{n<|lui—g2|<n+1}

< k’/ Bb(t, ) + [Vur "7V (ur = g2) X (n<us —gz1 <1y dwdt
Q

— 0 as n — +oo.
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We conclude that

n——+oo

Let us recall that by definition of S, we have that S), converge to 1 for every s in R. Then
f(Sh(u1 — g2) — S (uz — g2)) — 0 strongly in L'(Q) as n — +oo0.
Using the dominated convergence Theorem, we deduce that

lim ._73 = 0.

n—-+oo

Let us study the limit of Js, we have Sy, (u1 — g2) — Sp(u2 — g2) = 0 in {Ju1r — g2| < n,|us — g2| < n} U {Ju1| >
n+ 1, |uz| > n + 1}, then

Jo = Ta +Té + T,
where
[G1(Sy(u1 — g2) — Sy (uz — g2))
“V(Sn(u1 — g2) — Sn(uz2 — g2))]

Recalling that S, (¢) = ¢ if |t| < n, S, is nondecreasing and Supp S;, C [-n — 1,n + 1], we have

jﬁl -

/{Sn(m92)Sn(u292)|§k}ﬁ{|u192§n7IU292|>n}

72 < / IGAlIV (s — go)|dardt + / G IV (s — go) | dvd.
{n—k<|uy—g2|<n} {n<luz—g2|<n+1}

So that, using Hoélder’s inequality, we get

1 1
|72 <C)|Ghlly ) (max( Vur — Vgal?®) 7 ( / Vur — Vol dude) 77 )

{n—k<|us—g2<nl|} {n—k<|u1 —g2|<n}

1 1
+ max(/ |Vus — Vgo|?™ dadt) P~ (/ Vg — Vg P dadt) P+ )
{n<Juz—g2|<n+1} {n<lug—g2|<n+1}

Thus by (3.3.3) we get that (Jg) converges to zero as n tends to infinity.
The same is true for (J¢).

[G1(Sn(u1 — g2) — Sp(u2 — g2))

-V (Sn(u1 — g2) — Sn(uz — g2))dzdt].

j62 -

/{|Sn(ul92)Sn(71292)<k}ﬁ{n<|u192<"+1}

Since | Sy, (t)| > n — k implies |t| > n — k, we have
2 < [ GV s — go)ldade + G|V (2 — g2) dd.
{n<|u1—g2|<n+1} {n—k<|ug—g2|<n+1}
So that using Hélder’s inequality and (3.3.3), we get that (JF) converges to zero as n tends to infinity.
The term (J§) can be dealt with the same way using that S, () = 0 if |t| > n + 1. Hence we deduce

lim j(j = 0.

n——+oo
As regards (J7), note that using the properties of S, and (3.2.2), we can split the integral as follows
|T7| = / Sp(ur — g2)G1 - V(ur — g2)Tk(Sn(u1 — g2) — Sn(uz — g2))dzdt
Q

(3.4.18)
- /Q Sy (uz — g2)G1 - V(uz — g2)Tk(Sn(u1 — g2) — Sn(uz — g2))dzdt.
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We denote (J7,J7) the two integrals of (3.4.18). Using the properties of S, and S,/ (recall that S./(s) =
_Sgn(S)X{ng\s|gn+1}) we have

\T7 | < k |G|V (u1 — g2)|dzdt
{n<|ui —g21<n+1}
< CkHGlHLp/(m)(Q)
1 1
x max( |Vur — Vg P dadt) P~ ,(/ [Vur — Vg PO dzdt) 7+ ).
{n<lu1—g2[<n+1} {n<lur—g2|<n+1}

Applying Hélder inequality and using property (3.3.7), we easily get that (J7) converges to zero as n tends to
infinity. Similarly, we have

2
|~77 | < Ck”GlHLp/(m)(Q)

1 1
« mas( Vg — Vgl @ dadt) 7=, ( / Vg — Vgal? @ dadt) 77 ),

{n<|ug—g2|<n+1} {n<lug—g2|<n+1}

Again Hoélder inequality together with (3.3.3) allow to deduce that (J7) converges to zero as well. So that we
finally get that
lim J7 =0.

n—-+o0o
Similarly we have

lim Jy=0and lim J5 =0.
n—+oo n—-—+oo

Putting together (J1 — Js) and (J7), we obtain lim S°!_ 7 = lim >°7_, J;, as n tends to infinity. Then
n— o0 n—r o0

/ [a(t,z, Vui) — a(t, z, Vuz)] - (Vur — Vug)dzdt <0,
{lu1—uz|<k}
and letting k tends to infinity (recall that u; and uo are finite a.e. in @), we deduce that
/ [a(t, z, Vui) — a(t,z, Vuz)] - (Vur — Vug)dzdt < 0.
Q

The strict monotonicity assumption (3.2.3) implies that Vu; = Vug a.e. in Q.
Then, let ¢, = Th (Tn+1(u1 — g2) — Thy1(u2 — g2)). We have ¢, € LP-(0, T} Wol’p(')(Q)) and since V(u1 — g2) =
V(uz — g2) a.e. in Q,
0  onflur—g2f <n+1juz—2| <n+1}U{ur —g2| >n+1,|uz — g2| > n+1},
V(n = X{ul—92—Tn+1(u2—92)\§1}v(u1 —9g2) on {|lu1 — g2| <n+1,[uz —g2| >n+ 1},
— X{uz—g2—Tps1(u1—g2)|<1} V(U2 —g2)  on{lur —ga| >n+1,|us — g2 <n 41}
But, if |s] >n+1,t| <n+1and [t — Tht1(s)| <1, then n < |¢| < n+ 1, which implies that
/ [V ¢ P dadt < / |V (u1 — gg)|”<”>dxdt+/ IV (ug — g2)|P™) dadt.
Q {n<lui—g2|<n+1}

{n<|ua—g2|<n+1}
—0asn— +oo

Then, ¢, — 0 in LP-(0,T} Wol’p(')(Q)), and thus in D'(Q) as n — +oo. Since ¢, — Ti(u1 — g1) — (u2 — g2))
a.e. in S as m — +oo and remains bounded by 1, we also have ¢, — T1((u1 — g2) — (u2 — g2)) in D'(Q). Hence,
Ti((ur — g2) — (u2 — g2)) =0 i.e.,, u1 — g2 = ua — g2 on Q. Therefore u; = uz. Thus, we obtain the uniqueness
of the renormalized solution to (3.2.4). O



CHAPTER 4

Nonlinear parabolic problems with Leray—Lions operators and
general measure data

In this Chapter, the starting point will be the end of the first point of the proof in [Pel] (the a priori
estimates), and the goal will be to pass to the limit in € using the equation solved by ue (see (4.0.1)). The
major advantage of our approach is that we can perform the passage to the limit using the almost everywhere
convergence of the gradients in Q. In the proof of Theorem 2 in [Pel|, the author used the fact that the
approximating sequences . having a splitting converging to y, the estimate concerning . and u. — g, next
he prove the strong convergence of Ty (u. — ge) in LP(0,T; Wol’p(Q)). To obtain this result, he use the same
technique as in [DMOP] adapted to the parabolic case. In the present Chapter we generalize this existence
result to renormalized solutions of problems depending on v and Vu using a new proof of the almost everywhere
convergence of gradients

(ue)r — div(ae(t, z, ue, Vue)) = pre in Q:=(0,T) x Q,
(4.0.1) ue =0 on (0,7T) x 09,
ue(0) = uo in Q,

where (ue) is a sequences of measures with splitting converging to u, and
lim Qe (t7 T, Se, CG) = Cl(](t, Z, S, C)a
e—0

for every sequence (s, () € R x RY converging to (s,¢) and for a.e. (t,z) € Q. The proof in this chapter is
rather technical, and it can be split into two parts. As a first step, the equation solved by u. is used in order
to obtain some a priori estimates, and hence a weak limit u of (u¢), which is the candidate to be the solution
to (4.1.1). In particular it is easily proved that, up to a subsequence, every truncation Tj(u.) converges to
the corresponding truncation Ty (u) in the weak topology of LP(0, T} Wol’p(Q)). The second part, which is the
hardest one, is devoted to showing that the sequence of truncations converges, in fact, in the strong topology
of LP(0,T; W, (Q)). The main point which allows to go further the previous works, is the proof of the almost
everywhere convergence of gradients in Proposition 4.16 using the technique developed in [Prl, Pol]|. In order
to underline the importance of this tool, we have chosen to plan this Chapter in the following way. In Section
4.1, we recall some basic assumptions and notations and we introduce the definition of renormalized solutions.
In Section 4.2, we investigate the link between measures in ) and the notion of parabolic capacity, this notion
can be obtained from the result of the "elliptic capacity" contained in [D], which can be slightly adapted to
this context of parabolic spaces, we show the decomposition method for more general measures with bounded
total variation in order to find a sense of solution to Cauchy-Dirichlet problems, and we introduce and study
a special type of approximating sequences of measures obtained via convolution arguments. In Section 4.3, we
establish the fundamental a priori estimates and we prove convergence results to limit functions. Finally, in
Section 4.4 we show the interest of cut-off functions and intermediary lemmas to prove the strong convergence
of truncates and to obtain the main result.

4.1. Assumptions on the operator and renormalized formulation

Throughout this Chapter Q will be a bounded open subset of RN, N > 2, p and p’ will be real numbers,
with p > 1 and % + i = 1. In what follows, |[¢| and ¢ - ¢ will denote respectively the Euclidean norm of a

94
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vector ¢ € RY and the scalar product between ¢ and ¢’ € RY. Consider the parabolic problem

ur — div(a(t,z,u, Vu)) =p in Q:=(0,T) x Q,
(4.1.1) u=0 on (0,T) x 0%,

u(0) = uo in Q,
where T > 0, Q is the cylinder (0,7) x Q, (0,T) x 99 being its lateral surface, the operator of Leray-Lions
u — —div(a(t,z,u, Vu)) is pseudo-monotone defined on the space LP(0,T; W, ?(Q)) with values in its dual
I (0,T; W_l'pl(Q)). We assume that uo € L?(f2) and the data u is a Radon measure with bounded variation
on Q. Fixed three positive constants co, ¢1, c2, and a non-negative function by = b(t, z) € ¥ (@), we say that a
function a : (0,T) x Q x R x RY — RY satisfies the assumptions H(co, c1, c2, bo) if a is a Carathéodory function
(that is, a(-,, s, () is measurable on @ for every (s,¢) in R x RY, and a(t,z,-) is continuous on R x RY for
almost every (t,x) in Q) such that, for every s € R, ¢, ¢’ € RY with ¢ # ¢, satisfying the following properties.

(4.1.2) a(t,z,s,¢) - ¢ > col¢|”,
(4.1.3) la(t,z,5,0)] < bo(t, @) + ca|s|” " + cal¢[P7,
(414) (a(ta S, 8, C) - a(t,x, S, CI)) : (C - C/) > 0.

Notice that, as a consequence of (4.1.2) and of the continuity of a with respect to ¢, we have that a(¢,z,s,0) =0
for a.e. (¢,z) in @ and for every s € R. Thanks to assumptions H(co, c1, ¢2, bo), the map u — — div(a(t, z, u, Vu))
is a coercive, continuous, bounded and monotone operator defined on LP(0,T; W, ?(Q2)) with values into its
dual space L? (0,T; W7 (Q)); hence by the standard theory of monotone operators (see [L]), for every F' in
L (Q) and uo € L?(Q) there exists a variational solution u of the problem

uy — div(a(t,z,v,Vv)) = F in Q@ :=(0,T) x Q,
v=20 on (0,T) x 09,
’U(O) = Ug in Q7

in the sense that v belongs to W N C(0,T;L*()) (where W = {u € LP(0,T;V), uws € L? (0,T;V’)} with
V =W, P(Q) N L*(Q)), and

T T
@) = [ weOde— [ (onvart /Q a(t2,0,90)- Vpdrdt = | (PLo) 10y wpr oy

for all ¢ € W such that ¢(T) = 0. (Here and in the following (-,-) denotes the duality pairing between
W' () and W3 P(Q)). For any k > 0, we define the truncation function Ty : R — R (see Figure 1) by

Ty (t) = max(—k, min(k,t)), t€ER
Let us consider the space of all measurable functions, finite a.e. in @ such that Ty (u) belongs to L? (0, T; Wy *(Q))
for every k > 0.

We can see that every function u in this space has a cap, quasi-continuous representative, that will always
be identified with u. Moreover, there exists a measurable function v : Q@ — R, which is unique up to almost
everywhere equivalence, such that VTj(u) = vX{ju|<k} a-e. in Q, for every k > 0, (see [B6, Lemma 2.1]). Hence
it is possible to define a generalized gradient Vu of u, setting Vu = v. If u € L'(0, T} Wol’l(Q)), this gradient
coincide with the usual gradient in distributional sense. In the sequel we suppose that p satisfies p > 2 — 7.
Then the embedding Wy ?(Q) C L*() is valid, i.e.,

X = LP((0,T);WoP(), X' =L7((0,T); W "' ().
Let Ty (t) be the Lipschitz continuous function Ty : R — R, so that we recall the auxiliary functions

On(s) =Ti(s — Tn(s)), hn(s) =1 — (On(s)), Sn(s) = /S hn(r)dr, Vs € R,

0
defined in Figures 6-8. We are now in a position to introduce (following [Pel]) the notion of renormalized
solution. To simplify the notation, let us define v = u — g, where u is the solution and g is the time-derivative
part of po, and fio = p— g — ps = f — div(G).
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DEFINITION 4.1. Let uop € L'(Q), p € My(Q). A measurable function u is a renormalized solution of
problem (4.1.1) if there exists a decomposition (f, G, g) of uo such that

N
=u—ge L0, T;WHi(Q))N L=, T; L' (Q) Vg<p— ——,
(4.1.6) v=u-—g ( 0"1(%2)) ( () Vg<p Nl

Ti(v) € X VEk >0,
and, for every S € W%°°(R) such that S’ has compact support on R, and S(0) = 0,

—/ S(u0)p(0) dac—/ (wt,S(v))dt—i—/ S'(w)a(t, z,u, Vu) - Vo dr dt
(4.1.7) “ 0 @

+/ S" (v)a(t, x,u, Vu) - Voo dz dt :/ S’ (v)p dfio,
Q Q
for any ¢ € X N L>=(Q) such that ¢; € X’ + L'(Q) and o(-,T) = 0; for any ¢ € C(Q)

lim l/ a(t,x,u,Vu)-vadxdt:/ pdul,
{n<v<2n} Q

n——+oo N

(4.1.8) )

lim —/ a(t7x,u,Vu)~Vm/1da:dt:/ Yduy ,
{—2n<v<-n} Q

n—+oco N
REMARK 4.2. Notice that, if u is a renormalized solution of (4.1.1), then
(S(u— g))e — div(a(t, z,u, Vu)S (u — g)) + 8" (u — g)a(t,z,u, Vu) - V(u — g)
=S'(u—g)f +8"(u—9g)G-V(u—yg) —div(GS'(u - g))

is satisfied in the sense of distributions. Hence we can put as test functions not only functions in C§°(Q) but
also in LP(0,T; W, P () N L>=(Q).

(4.1.9)

4.2. Statement of results and intermediary lemmas

In what follows the variable e will belong to a sequence of positive numbers converging to zero. Let
ac: Q xR xRN — RY be a sequence of functions satisfying the hypothesis H(co, c1, ca,bo). Assume that there
exists a function ag : Q@ x R x RY — R¥ satisfying the hypothesis H(co, c1, c2, bo), and such that

(4.2.1) lim ae(t, z, se, () = ao(t, z, 8, C),
e—0

for every sequence (s, () € R x RY which converges to (s, ¢) and for almost (t,z) € Q. Fixed p € My(Q), we
consider a special type of approximating sequence p., defined as follows.

DEFINITION 4.3. Let i € My(Q) be decomposed as pp = f+F+gi+ud —p;, with f € LY(Q), F = — div(G),

G € (L”(Q)N and g, € L¥ (0, T; W~ (Q)). Let (uc) be a sequence of measures in M,(Q), we say that ()
has a splitting (fe, Fe, gt, A\, AS) converging to p. If for every e the measure p. can be decomposed as
and the following holds

(i) (f.) is a sequence of C°(Q) functions converging to f weakly in L'(Q);

(i) (G.) is a sequence of functions in (C2°(Q))" that converges to g strongly in (L” (Q))";

(iii) (g%) is a sequence of functions in C°(Q) that converges to g; in LP(0,T;V);

(iv) (\&) is a sequence of non-negative measures in My (Q) such that A\ = )\::? — div()\f,’ga) + A&, with
(,\1;? € LY(Q), )\3:89 € (Lp/ (@)Y and AP, € MT(Q)) that converges to ui in the narrow topology
of measures;

(v) (A9) is a sequence of non-negative measures in M,(Q) such that \Z = )\::()9 — div()\f:()e) + AE, with
()\1”09 € LY(Q), )\3:09 € (Lp/ (@)Y and \Y, € MF(Q)) that converges to u; in the narrow topology
of measures.

Moreover, let u§ € C§°(Q) that approaches uo in L'(2), notice that this approximation can be easily obtained
via a standard convolution arguments and we can also assume

llellLioy < Cluls  uo,ellLio) < ClluollLi(oy-
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REMARK 4.4. Let us introduce the following function that we will often use in the following

2n — |s — s
H(5) = X (9) + 2B a6, o) = [ Har)a,
0
Hn(8)| constant
1 l linear
/ NC
| |
—2n —n n om T S
zero

FIGURE 14. The function H,(s)

and another auxiliary function introduced in terms of H,(s)

By(s) =1— Hy,(s).

B (s) . constant
linear
1 \\ }
| |
j ﬁ
1 1
—2n  —n T n 2n B
Zero

Ficure 15. The function By(s)

PROPOSITION 4.5. Let v = u — g be a renormalized solution of problem (4.1.1). Then, for every, k > 0, we
have

/ |VTk(v)|Pdz dt < C(k+ 1),
Q
where C' is a positive constant not depending on k.

For a proof of the above proposition see [Pel, Proposition 2|.

REMARK 4.6. If we decompose the measures, pc, A\, A\ respectively as jte = fie,0 + fte,s, AP = )‘?0 + >\§?s
(Ao = Ao — div(AZR)), AS = A2 + A2 (Ady = Acly’ — div(AZg)), with pe0, ALy, Ay in Mo(Q), and pic s,
A&, AZ, in M,(Q), then clearly )\f?o, )\20, AP, AD, are non-negative, pieo = fe + Fe + ge + )\?0 — Ago and
pe,s = A&, — AZ,. In particular we have
(4.2.3) 0<uls <A, 0< o, <A

We are interested in the asymptotic behaviour of a sequence of renormalized solutions (u.) to the problem

(ue)r — div(a(t, z, ue, Vue)) = pe  in Q := (0,T) x §,
(4.2.4) ue =0 on (0,T) x 09,
ue(0) = ug in Q,

in the sense of Definition 4.1. Our main result reads as follows.
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THEOREM 4.7. Let (ac),a0 be functions satisfying H(co,c1,c2,b0) and (4.2.1). Let p € Myp(Q) be de-
composed as f + F + g + pd — ps, and let (ue) a sequence of measures in My(Q) which have a splitting
(fes Fe, ge, A2, AE) converging to p. Assume that u. is a renormalized solution of (4.2.4). Then there exists a
subsequence, still denoted by (uc), and a renormalized solution u to the problem

uy — div(ao(t, z,u, Vu)) = p  in Q= (0,T) x Q,
(4.2.5) u=0 on (0,T) x 09,
U(O) = Uo m Qa

such that (ue) converges to u a.e. in Q, and (ve) = (ue — ge) converges to v =u— g a.e. in Q.

REMARK 4.8. The convergence of ue to u is not merely pointwise. The kind of convergences obtained are
listed in Proposition 4.16, where the existence of the limit function w is obtained.

REMARK 4.9. Let z, be a sequence of functions such that
2, € Wy P(Q) N L¥(Q), ||zvllLe) < k,
2z = Ti(uo) a.e. in Q as v tends to infinity,

1
Nl

WP @) — 0 as v tends to infinity.

Then, for fixed k& > 0, and v > 0, we denote by (T%(v)), (Landes-time regularization of the truncate function
Tk (v) introduced in [La] and used in several articles (see [BDGO, BP, DO2|) the unique solution of the
problem

di (’U)y

T v(Tx(v) — Ti(v),) in the sense of distributions,

Tk(U)V =2z, inQ,

therefore, Ty (v), € LP(0,T; Wy'P(2) N L>=(Q)) and deit(v) € LP(0,T; W, (Q)), and it can be proved that, up
to a subsequences, as v diverges
Ti(v), — Ti(v) strongly in LP(0,T; W, ?(Q)) and a.e. in Q,
ITe(0)u @) <k ¥ > 0.
Then choosing this approximation in parabolic case with fact that (ue) approximates p in the sense of Definition

4.3. Hence we obtain, as consequence of the strong convergence of truncates the existence of renormalized
solution of (4.2.5) obtained as stated in the following theorem.

THEOREM 4.10. Let ag be a function satisfying H(co,c1,c2,bo) and uo € L* (), p € My(Q). Then there
exists a renormalized solution u to the problem

ug — div(ao(t, z,u, Vu)) = p  in Q :=(0,T) x Q,
u=20 on (0,T) x 09,
w(0) = uo in Q.
We recall that a sequence (ue) of non-negative measures converges to p in the narrow topology if and
only if (ue(Q)) converges to u(Q) and (1.12.8) holds for every ¢ € Cg°(Q). In particular a sequence (u.) of

non-negative measures converges to y in the narrow topology if and only if (1.12.8) holds for every ¢ € C.(Q).
The following lemma states a consequence result of the Dunford-Pettis theorem.

LEMMA 4.11. Let (pe) be a sequence in L' (Q) converging to p weakly in L'(Q) and (o) a bounded sequence
in L(Q) converging to o a.e. in Q. Then

lim peoedx dt = / po dx dt
e—0 Q Q

Next, we need to localize some integrals near the support of pus € M,(Q) (singular measure with respect
to p—capacity). This will be done in terms of the following cut-off functions (see [Pel, Lemma 5]).
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LEMMA 4.12. Let pus be a measure in Ms(Q), and let ut, uy be respectively the positive and the negative
part of pus. Then for every & > 0, there exists two functions ¥y 5 in C§(Q), such that the following hold
(i) 0<9¢f <1land0<1v; <1onQ,
(i) lims—o ;) = lims_ot; = 0 strongly in LP(0,T; Wol’p(Q)) and weakly—* in L*°(Q),
(iii) lims 0 (¢f): = limso(¥; )e = O strongly in L¥' (0, T; W5 (Q)) + L'(Q),
(iv) fQ Yy dud <8 and fQ Yidps <9,
(v) fQ(l — w;rz/ﬁ)d,uj <d+mn and fQ(l — 5 ¥y )dus <0 +mn for alln > 0.
LEMMA 4.13. Let ps be a measure in Ms(Q), decomposed as pus = pd — py , with ut and p; concentrated

on two disjoint subsets ET and E~ of zero p—capacity. Then, for every § > 0, there exists two compact sets
K;‘ C E' and Ky C E™ such that

(4.2.6) pi (EN\KY) <6, ps (E7\K;) <4,

and there exists V3, 15 € C3(Q), such that

(4.2.7) i, s =1 respectively on K, K,

(4.2.8) 0< o895 <1,

(4.2.9) supp(h; ) N supp(y; ) = 0.

Moreover

(4.2.10) 5 lls <6, w5 lls <6,

and, in particular, there exists a decomposition of (¥ )¢ and a decomposition of (5 )¢ such that
(4.2.11) H(d);_)%||LP'(0,T;W*1,P’(Q)) < g’ 1(3)illzr @) < g,

(4.2.12) 16 o sy < 30 1@5E lrcar < 3

and both ¢y and 1y converge to zero weakly—* in L>°(Q), in L' (Q), and up to subsequences, almost everywhere
as § vanishes. Moreover, if A& and \S are as in (4.2.2) we have

& — wle -
(4.2.13) /Qwé AN = w(e, ), /Q% dut <5,
+ 08 — wle .
(4.2.14) /le; d\e = w(e, ), /Qz% dus <9,
(4.2.15) [a-whand —vesn, [ a-wiehad <s+n,
Q Q
(4.2.16) J R L N N L L B
Q Q

For a proof of the above lemma see [Pel, Lemma 5].

REMARK 4.14. If A¥ and A satisfy (iii) and (iv) of Definition 4.3, respectively, and 5 and ] are the
functions defined in Lemma 4.12, as an easy consequence of the narrow convergence we obtain

. . — D _ . . + \O _
(12.17) filim [ 95 x? =0, Jiglim [ v r? =0
. . . oot D — : : 3 _ b= © =
(4.2.18) Ji, Tim gg%/Q(l s Pn)dA =0, lim lim gg%/Q(l Vs ¥y )AAS = 0.

4.3. Existence of a limit function

The following lemma is the main tool in order to establish the fundamental a priori estimates for the
sequence (u.).
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LEMMA 4.15. Let u,v as defined before, and assume that there exists C' > 0 such that
lullos 0,721y £ €5 vl 1inr @) < €,

4.3.1
(4.3.1) / VT (uw)|"dz dt < Ck, / VT (v)|Pdxdt < C(k+ 1),
Q Q

for every k > 0. Then there exists C = C(N, M, p) > 0 such that
(i) meas{|u| >k} < Ck~®* %) meas{|v| > k} < Ck~P~1+%),
(i1) meas{|Vu| > k} < C’kf(prLH), meas{|Vv| > k} < Ck~ ¥,
PRroor. (i) We can improve this kind of estimate by using a suitable Gagliardo-Nirenberg type inequality

(see [DiB, Proposition 3.1]) which asserts that is w € L9(0,T; Wy 4 (Q)) N L>°(0,T; L*(Q)), with ¢ > 1, 0 > 1.
Then w € L (Q) with o = ¢™F2 and

Pra
; lw|”dz dt < Cllwll S o110 ) /Q |Vw|?dz dt.

Indeed, in this way we obtain

/ Tk (w)[PT ¥ dz dt < CK,
Q
and so, we can write

KP* % meas{|u| > k} < / T (w)|P* ¥ da dt < / T3 (w)[P* ¥ dz dt < Ck,
{lul=k} Q
Then,

C
meas{|u| > k} < =

(ii) We are interested about a similar estimate on the gradients of functions u; let us emphasize that these
estimates hold true. First of all, observe that

meas{|Vu| # A} < meas{|Vu| # A, |u| <k} + meas{|Vu| # A, |u| >k}
with regard to the first term in the right hand side, we have

meas{|Vu| # A, [u| < k} < ip/ VulPda
AP S {9 ulzAilul <k}
(4.3.2) . . -
=— |[VulPdex = —/ VT (u)|Pde < —,
AP J{jul<ky AP Jq AP

while for the last term, thanks to (i), we can write

meas{|Vu| > A, |u| > k} < meas{|u| >k} < %,

with 0 =p — 1+ &. So, finally, we obtain

Cc Ck
> < — 4+ —
meas{|Vu| > A} < 1o + v

and we obtain a better estimate by taking the minimum over k of the right-hand side; the minimum is achieved

for the value

ko (f)%“)\%;l

and so we obtain the desired estimate
meas{|Vu| > A} < CX77

5 = M]\J{iﬁv =p- NLH Then, we found that w (resp v) is uniformly bounded in the

Marcinkiewicz space MPHR (@) and Vu (resp Vo) is equi-bounded in M7(Q), with v =p — NL_H O

with v = p(
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From now we always assume that (a.), ap are functions satisfying H(co,c1,c2,bo) and (4.2.1), that p €

My (Q) is decomposed as f+ F + gi + s, f € L(Q), F € L (0, T; W=1#(Q)), g € LP(0,T; V), ps € M:(Q),
and that (us) is a sequence of measure in M;(Q), which have a splitting (fe, Ft, ge, AY, AP) converging to pu.
We shall denotes by ue a renormalized solution of (4.2.4) with . as datum. Hence it satisfies

T
/ ((ve)t, @) dt+/ a(t, z, ue, Vue) - Vo dz dt
(4.3.3) 0 @

T
:/ fegodxdt+/ <Fe,go>docdt+/ © dAE —\9),
Q 0 Q

for all o € LP(0,T; WP (Q)) N L=(Q), @i € LP (0,T; W=7 (€2)), with o(T, 0) = 0.
As a first step, we find a function u € L°(0,T; L'(Q2)) such that Ty (u) € LP(0,T; Wy ?(Q)) which is the
limit, up to a subsequence, of (u.) in suitable topology.

PROPOSITION 4.16. Let pre € Mp(Q), (uo,e) € L'(Q), with sup, |pe(Q)| < 0o and |luo,e||1,0 < co. Let (ue)
be a sequence of renormalized solutions of (4.2.4), and let ve = ue — ge. Then there exists C' > 0 such that

el oo 0.2 2y < C, / IV T (ue)|Pdz dt < CF,

(4.3.4) @

ol oo 0121 0y < C / VT (o) [Pda di < C(k + 1),
Q

for every e and for every k > 0. Moreover there exists a subsequence, still denoted by ue (resp ve) and a
measurable function u (resp v) such that the following convergence hold

(i) we (resp (ve)) converges to u (resp v) a.e. in Q;
(ii) u (resp v) belongs to L>=(0,T;L"(Q)) and for every k > 0, the sequence (Ti(uc)) (resp Tx(ve))
converges to Ty (u) (resp Ti(v)) € LP(0,T; WP (Q)) in the weak topology of LP(0,T; Wy " (Q));
(iii) Vue (resp (Vve)) converges to Vu (resp Vv) a.e. in Q;
(iv) ae(t,x,ue, Vue) converges to ao(t, z,u, Vu) in the strong topology of the space L(0,T; Wol’q(Q)) for
every q < p — NLH, while ae(t, z,u, VT (ue)) converges to ao(t,x,u, VIi(u)) in the weak topology of
(Lp/ Q)Y for every k > 0.

PROOF. Step 1. a priori estimates. Let us choose Tk (ue) as test function in (4.3.3) and we integrate in
10, ¢ to obtain

(4.3.5) /Q@k(uﬁ(t))dx—&—/Ot/ﬂa(t,ac,ue,Vué)-VTk(ué) dmdt:/Ot/QTk(ue)d,ue—&—/QQk(uo,e)dm

using (4.2.1) and the fact that ||uo,c| 110y and [|uel|L1(g) are bounded:

/QG)k(ue)(t)dx—F/Ot/Q|VTk(u5)|pdxdt§Ck:

Since Ok (s) > 0 and |©1(s)| > |s| — 1, we obtain

t
/|u€(t)|dx+/ /|VTk(u€)|pda:dt§C(k+1), Vk > 0,¥t € [0, T).
Q 0 Q

Taking the supremum on (0, 7). As a consequence we obtain the estimate of ue in L>(0,T; L'(Q))

HUEHL‘X’(O,T;Ll(Q)) <C

We repeat here the same argument to get the estimate on v.: let us choose Tx(ve) as test function in (4.3.3).
By integration by parts (recall that g has compact support in @, so that (ve(0) = uc(0) = uo,e)) and using
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(4.2.1)
¢
/@(ve)(t)dx—l—oz/ /|Vu6|px{‘v€§k|}dmds
Q 0o Ja
¢
g/@k(uo,e)daﬁ—l—/ fETk(ve)d:cdt—F/ /Ge-Vuexﬂuengdxds
Q Q o Ja

t t
—/ /GG-VQEX{‘Uegk‘}dmds—l—/ /a(s,m,uE,Vue)-Vggx{‘vdsk}dsds
0 Ja 0 Jo
+/ T (ve)dNE —/ Ti(ve)dAE,
Q Q

thanks to (4.2.2) and young’s inequality,

t
/@(ve)(t)dwr%/ /IVuele{wegk\}dwdS
Q 0 JQ
< [ilazarsc [ (G araisc [ g para
Q Q Q

+C/ |b(t,x)|p/d:cdt+k:/ |uo,€|dm+k/ dA?+k/ X,
Q Q Q Q

Using that G. is bounded in L*’ (Q), ge is bounded in LP(0,T; W, (Q)), fe, A& and AE are bounded in L'(Q)
and ug,e is bounded in Ll(Q), we have

/ ©1(ve)dx < C Vit € [0,T).
Q

In this way the same estimate of . follows for v, in L>(0,T; L*(Q)):
lvell oo (0,7521 (0)) < C,
/ |Vu€|pX{|U€‘§k}d:L‘ dt <C(k+1),
Q
which yields that T} (v.) is bounded in L?(0,T; W, (Q)) for any k > 0 (recall that g. itself is bounded in
LP(0,T; Wy " (Q))). Then

/ VT (vo)Pda dt < C(k + 1),
Q

Step 2. Up to a subsequence, ue is a Cauchy sequence in measure. We are going to prove now that, up to
subsequences, u. converges almost everywhere in @) towards a measurable function u. Lemma 4.15 gives the
usual estimates for parabolic equation with measure data, that is to say w. is bounded in L?(0, T} Wol’q(Q)) for
every ¢ < p— 47 and in L*(0,T; L*(9)), for which we can deduce that

klir+n meas{(t,z) € Q : |ue| > k} =0 uniformly with respect to u.
— 400

From (4.3.4) we have that Tj(uc) is bounded in LP(0,T; Wy ?(2)) for every k > 0. Now, if we multiply the
approximating equation by T;(v.), where Tx(s) is a C*(R), nondecreasing function such that 7z(s) = s for
|s| < £ and Ti(s) = k for |s| > k, we obtain

(Te(ve))e — div(a(t, z, ue, Vue) T (ve)) + alt, T, ue, Vue) - Vo Ty (ve)

= Ti(ve) fe + T (v)Ge - Voo — div(Ge Ty (ve)) + (A = A2) T (ve)
in the sense of distributions. This implies, thanks to the last equality and to the fact that 7, has com-
pact support, that 77 (v.) is bounded in LP(0,T; W, '?(Q)) while its time derivative (7% (vc)): is bounded in
Lp(O,T;Wfl’p/(Q)) + L*(Q), hence a classical compactness result [Si] allows us to conclude that T (ve) is
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compact in LQ(Q). Thus for a subsequence, it also converges in measure, and almost everywhere in ). Since
we have, for o > 0,
k k
meas{(t,z) : |vn — vm| > o} < meas{(¢,z) : |vp| > 5} + meas{(t,z) : |vp| > 5}
+ meas{(t, z) : |Tk(vn) — Te(vm)| > o},
by (4.3.4) for every fixed € > 0 we can choose k large enough to have
(4.3.6) meas{(t,x) : |vn — Vm| > o} < meas{(t,x) : |Te(vn) — Tg(vm)| > o} +¢,

for all n,m € N. The fact that Tx(ve) converges in measure for every k > 0 implies, using (4.1.7), that, up to
subsequences, v. also converges in measure and almost everywhere in Q. In particular, we have found out that
there exists a measurable function v in L>(0,T; L*(Q)) N L(0, T; W, 9(Q)) for every ¢ < p — such that

Tx(v) belongs to LP(0,T; Wol’p(Q)) for every k > 0, and for a subsequences, not relabeled,
Ty (ve) — Ti(v) weakly in LP(0,T; W, P (Q)), strongly in L?(Q) and a.e. in Q.
We deduce that

N
N+1

ve = v a.e. in @,
and since g, strongly converges to g in LP(0,T; W, (RQ)), there exists a measurable function u such that
Ue — u a.e. in Q,

The estimate (4.3.4) also imply that u € L>(0,T; L*()). Indeed, using Fatou’s Lemma on the first term of
the left-hand of

t
/|u€(t)|d:1:+/ /|VTk(u€)|pd:cdt§C(k+l), Wk > 0,V¢ € [0, T].
Q 0 Q
where

Ti(ue) = Ti(u) weakly in LP (0, T; Wy P (2))

and in addition

(4.3.7) / VT (u)|Pdee dt < Ch, / VT (0)[Pda dt < C(k + 1),
Q Q

that is property (ii) holds.

Step 8. Vue is a Cauchy sequence in measure. Let us show that Vu, is a Cauchy sequence in measure, which
will yields Vue — Vu almost everywhere, for a convenient subsequence. Given § > 0 for every 7 > 0 and k > 0
one has

{(t,2), [Vun = Vum| 2 6} € {(t,2), [un| > k} U{(t, @), [um| > K}
U{(t, 2), |[Vun| >k} U{(E, 2), |Vum| >k} U{(, z), |un —um| > n}
U{(t,2), [Vn = V| 2 6, [un <k, [Vua| <k,
fin] < o, [Vetm| < K Jin — ] <}

(4.3.8)

We will denote A; to Ag the six sets of the right hand side. One could remark, in the sequel of the proof, that
only the upper bound of the measure of Ag uses the equation of which u, and wu,, are solutions. The other
bounds use the boundedness of (u,) and (Vu,). Let us bound meas(A;) and meas(As2), we have

T
kmeas(Al)g/ |Vun|da:dt§/ /|Vun|dccdt
Ay o Jo
hence
C
meas(A1)< |Vun|dxdt E
<

for k large enough, because (Vuy,) is bounded in Lq((O,T) x Q) for ¢
Let us fix k such that

p— % and hence in L'((0,T) x Q).

meas(A;) <e, meas(Az) <e Vn,meN,
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Now let us bound meas(A3), we have (u,) is a Cauchy sequence in L'((0,T) x Q) hence for a given n, there
exist ng such that for n,m > ng one has
meas(43) < e,

it is now sufficient to bound meas(A4), and to choose 7. Thanks to the monotonicity of A, we have [a(t, z, s, (1) —
a(t,z,s,(2)](¢1 — ¢2) > 0 for (1 — (2 # 0. Since the set of ({1,(2) such that: {(¢t,z), |s| <k, |G| <k, | <k
and |1 — (2| > 0} is compact and a is continuous with respect to ¢ for almost all ¢ and z, [a(t,z,s,(1) —
(a(t,z,s,(2)](¢1 — ¢2) reaches on this compact its minimum that we will denotes v(¢,z), and that verifies
v(t,xz) > 0 a.e. Since v(¢,z) > 0 a.e., there exists ¢ > 0 such that, for all measurable set A C (0,7") x €,

/ v <&’ = meas(A) <,
A

hence, to obtain meas(A4) < ¢, it is sufficient to show that

(4.3.9) / y<¢€.
Ay
By definition of v and A4, we have

/ Y S (a(t,:c,un, Vu’m) - a(t,x,um, Vu’m)) : (Vu” - Vu”m)Xﬂun—um‘Sﬁ}'
Ay Ay

Moreover the term to be integrated is non-negative and VT, (tun — um) = (Vtn — VUtim ) X{|un —um|<n}, hence we
have

T
/ Y < / (a(t,x,umVun) - a(t,x,um,Vum)) ' VT??(UTL - um)a
Ay 0
if one chooses ¢ = T),(un — um) € LP(0,T;WHP(Q)) N L*(0,T; L*(Q)), which satisfies Ty, (un — um): €

LP ((0,T); W—"?'()), in equation in the sense of distributions written successively with 1w, and w,, one gets

/OT<(un )t Tt — ) + /OT /Q(a(t,x,un,Vun) — alt, @, tm, Vum)) - VT (tn — i)

T
= / /(un = tm) Ty (un = um),
o Ja
that is (using ©, the primitive of T},)

/Q@n(un — U )(T) — /Q O (un — um)(0) + /OT /Q(a(t,x,un,Vun) —a(t, @, um, Vum)) - VI, (un — tm)

:/OT/Q(un—Mm)Tn(un—um)-

Since the first term is non-negative (©,(x) > 0), and 6, (z) < n|z| one has

T
/ / (a(t,x, un, Vun) — a(t, , Um, Vm)) - VI, (Un — tm)
0o Ja

T
Sn/ /Iun*umHn/lquu(S”IS% (@) + [luoll1.0) -
0 Q Q

Then for n small enough, one has fA4 v < ¢’ and thus meas(A4) < € and therefore for all n,m > ng we have
meas({|(Vun — Vum ) ()| > §}) < 4e,

thus, we obtain that Vu. is a Cauchy sequence in measure. Passing to a subsequence, we assume that
Vue — Vu  almost everywhere in Q.

Similarly, we obtain the convergence a.e of ve, this gives
Vve — Vv almost everywhere in @,

that is property (iii) holds.
It remains to prove (iv). By (4.3.5), Lemma 4.15, and (4.1.3), a(t, &, u., Vu.) is bounded in L7(0, T; Wy %(£2))
for every ¢ < p— NL_H Moreover, by (4.2.1), (i) and (iii), a.(¢, x, ue, Vue) converges to ao(t, z,u, Vu) a.e. in Q.
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Hence by Vitali’s Theorem, we have that a.(t,x, u., Vue) converges to ao(t, z,u, Vu) in the strong topology of
LU0, T; Wy (Q), 1< g <p— NL_H Finally, by (ii) and (4.1.3), the sequence (ac(t, z, ue, VIi(uc)) is bounded

in L* (@), which easily implies that it converges to ao (¢, x,u, VI, (u)) in the weak topology of ¥ (Q). O

4.4. Proof of the main result

At this point we have a subsequence (u.) of renormalized solutions to (4.2.4) and a measurable function
u with Ty (u) € LP(0,T; Wy P(Q)) N L>(0,T; L*(Q)) such that all the convergences stated in Proposition 4.16
hold. We have to prove that the function u is a renormalized solution to (4.2.5). By Proposition 4.16 (ii)
condition (a) of Definition 4.1 is satisfied, while by (4.3.7) and Lemma 4.15, we obtain that u satisfies condition
(4.1.6) of Definition 4.1. Hence, it is enough to prove (4.1.7). Let S € W>>(R), and let ¢ € C§([0,T] x Q).
We choose S’(ve)p as test function in the equation solved by u., obtaining

—/S(uo,s)w(o)dw—/ <30t,5(ve)>+/ S (ve)ae(t, z,ue, Vue) - Vo da dt
(4.4.1) “ 0 Q

+/ S"(vs)ae(t,x,ue,VvE)~Vv6<pda;dt:/ S’(ve)wdﬂe—k/ S’ (ve)dA& —/ S’ (ve)dA.
Q Q Q Q
As supp(S’) C [-M, M], we have
/ ae(t, z, ue, Vue) - VUES”(UE)@ dr dt = / ae(t,, ue, VI (ve)p) dx di
Q Q

To pass to the limit in this term, we need the following improvement of Proposition 4.16 (ii).

ProPOSITION 4.17. Let (ae),ao be functions satisfying H(co,c1,c2,bo) and (4.2.1). Let p € My(Q) be
fivred, and p = f+F + ge + ps, f € L(Q), F € LP (0, T; W7 (Q)), ps € Ms(Q). Assume that () is a
sequence of measures in My (Q) having a splitting (fe, Fe, gi.e, A2, A\2) which converges to pi. Let (ue) a sequence
of renormalized solutions of (4.2.4), and let u be its limit in the sense of Proposition 4.16. Then for every k > 0
the sequence (Tx(ue)) converges strongly in LP(0,T; Wy'P(Q)) to Ty (u) as € goes to 0.

Proor. It is sufficient to follow the lines of the long and not easy proof of the same result, for a fixed
operator independent of u, for the elliptic case in [DMOP, Sections 5-8], for the parabolic case in [Pel, Section
7]. The assumptions on a. allow to obtain some estimates for varying operators explicitly depending on wu.

For any 6, > 0, let w;r7 1/},';, 15 and ¢, asin Lemma 4.13 and let E* and E~ be the sets where, respectively,
Wi, ps are concentrated; setting

Doy = 3 Py + V5 by -
Suppose that, the estimate near F,

(4.4.2) L = / D5 nalt, z, ue, Vue) - V(ve — T (v)y) < w(e, v, d,n),
{lvel<k}
and far from F,
(4.4.3) I, = / (1 = ®s.9)alt,z, ue, Vue) - V(ve — Ti(v)y) < w(e, v, 8,m).
{lvel<k}
Putting these statements together we obtain
(4.4.4) lim sup / a(t,x, ue, Vue) - V(ve — Ti(v),) <0,
v=0,650 J{ju | <k}
so that using the convergence of (T%(v).) to Tk (v) in X we deduce
(4.4.5) lim sup/ a(t, , ue, Vue) - V(ve — Ti(v)) <0,
=0 J{jve|<k}

since by the weak convergence of Ty (ve) to Tk(v) in X, Proposition 4.16 implies that

(4.4.6) /{ - a(t,z,u, V(Ti(v) + ge)) - V(Tk(ve) — Tk (v)) = w(e).
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Then we obtain
/{I Kk}(a(t,x,ug, Vaue) — a(t,z,u, V(Te(v) + ge))) - V(ue — (T (v) + ge)) = w(e),

we also have, using the convergence of Vue to Vu a.e. in @
(4.4.7) (alt, z,uc, Vue)) — alt, z,u, Vu) in (L¥ (Q)V,

then we obtain

limsup/ a(t, z, ue, Ve) - VI (ve) < / a(t, z,u, Vu) - VI (v).
Q

e—0 Q

so that by Proposition 4.16, since (a(t, z, uc, V(Tk (ve+gc)) converges weakly in (L” (Q))N to some Fj, it follows
that F, = a(t, z,u, V(Tx(u) + g)). We get

lim sup/Q a(t,x,ue, V(Ti(ve) + ge)) - V(Tk(ve) + ge)

e—0

e—0 e—0

< limsup/ a(t, x, ue, Vve) - VT (ve) + limsup/ a(t,z, V(Tk(ve) + ge)) - Vge
Q Q
< [ alt.o, 0, V(@) + 1) - V(T +9)
Q

We finally deduce

(4.4.8) (Tk(ve)) converges to Tk (v) strongly in X for all k > 0.

The next Lemma is devoted to establish the preliminary essential estimate.

LEMMA 4.18. Near E we have the estimate

I = / D5 palt, z, ue, Vue) - V(ve — Ti(v)r) < w(e, v, 6,n).
{lvel<k}

Proor. We have

I = / D5 nalt, z, ue, Vue) - VI (ve) — / D5 palt, z, ue, Vue) - V(Tr(v))..
Q {lve| <k}

so that, from Proposition 4.16 (iv) and since a(t,z, ue, VTk(ve) + ge) - VTk(v), converges weakly in L'(Q) to

Fi - V(Tr(v))vs X{jv.|<k} converges to X{jv|<k} a-€ in @, s, converges to 0 a.e. in Q as § — 0 and Ps,,, takes
its values in [0, 1], using Lemma 4.11, we have the first integral

/ sna(t, r,ue, Vue) - V(Tk(v)), = / X {jvel <k} Ponalt, z,ue, V(Tk(ve) + ge)) - V(Tk(v))w
{lve| <k} Q

= / X{lv|<ky P Er - V(Tk(v))y + w(e)
Q

w(e, v, d).

To obtain the second integral, We will use the function k — Tj(s) (and its companion k + Tk(s))
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k — Tk(S)
constant
i linear

—k k S

FI1GURE 16. The function k — Tj(s)

we set, for any n > k > 0, and any s € R
Sk (s) :/ (k — Ti(r)) Hn(r)dr
0
where H,, is defined at Remark 4.4. We take (S, ¢) = (S’n,k,w; ;) as test function in (4.4.1), and we obtain
A1+ As+ Az + Ay + As + As = 0,
where

A== [ @i uSna(v) dod,
Q
Ay = / (k — Tr(ve)) Hp (ve)a(t, z, ue, Vue) - V(5 rF) da dt,
Q

ty == [ a0 V) Vi) do
Q

Ay = 2k w;w;{a(t,m,ue, Vue) - Ve dz dt,

n {—2n<ve<—n}

As = _/ (k — T (ve)) Hn (ve) o3 ¥y dfto e,
Q

AG—/Q(]CTk(ve))Hn(Ue)'(z};qp:]rd()\EB+>\€@).

Therefore, as in [Pel], using the fact that (S, (vc)) weakly converges to Sp x(v) in X, S, x(v) € L%(Q) and
(4.2.11) we obtain

- _ Nr S, L (v) — F W) 801 () + w(e) = w(e, d).
A= /Qws)twnsn,k() /Qw5<wn>s,<>+<> (c,)

Now since ve = Tap(ve) on supp(Hny, (ve)) it follows from Proposition 4.16, (iv) that sequence (a(t, x, te, V(Ton (ve )+
ge))) - V(5 ;) weakly converges to Fa, - V(¢ 4,7) in L' (Q). From Lemma 4.11 and the convergence of ¢ ;"
in X to 0 as § tends to 0, we obtain

A = / (k — T(0)) Hu(we) Fon - V(5 ) + w(e) = w(e, ).
Q

Because 0 < z/zgr <1 (resp 0 < %5 < 1). We then deduce

2k
Ay == a(t, @, ue, V(Ton(ve) + ge)) - [V(Ton(ve) + ge) — Vgl ¢y da dt
n {—2n<ve<—n}
2k +
< = a(t, z,ue, Vue) - Voerp, dx dt 4+ w(e, 6, n).
n {—2n<ve<—n}
Therefore Lemma 4.12 implies

Ay = w(e, 6,n,1m).
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From the weak convergence of ((k — Tk (ve))Hn (ve)s9iF) to (k — Th(v)) Hn(v)Yf ;7 in X and of the weak—*
convergence of (k — Tx(ve))Hn(ve) to (k — Tk (v))Hp(v) in L=(Q) and a.e. in @, the weak convergence of (fe)
to f in L'(Q) and the strong convergence of (g.) to g in (L* (Q))~. From Lemma 4.11 and the convergence of
Y5 to0in X and a.e. in Q as § — 0

A5 = / (k — T (0)) Ha () it dfio + w(e) = wie, 8).
Q
We claim that the last term
Ao <2k | TUTAOE +22) = 2% [ vt +um) + (o).
Q Q

Indeed, from Lemma 4.12 we have
Ag < w(ev 53 77)5

because As does not depend on n. We then deduce from 3% | A; = 0
Ay = / U U alt, o, ue, Vi) - V(v < wle, 8,1).
Q

Similarly, we take (S, ¢) = (Snk,d);z/};) as test function in (4.4.1), where S, x(s) = —S,.x(—s), we have, as
before

/ s Uy alty @, e, Vi) - VTi(ve) < wie,6,1).
Q
So that using the two last inequalities we obtain

/ D5 palt, z, ue, Vue) - VIi(ve) < w(e, v, 0,7n).

Q
We finally deduce
L = / D5 palt, T, ue, Vue) - V(ve — Ti(v)r) < w(e, v, 6,n).
{lvel <k}
d

REMARK 4.19. Note that: It is precisely for this estimate that we need the double cut functions w;zﬁ .
This results turns out to hold true even for more general functions w;{ and ¥, in Wh(Q), which satisfy

0<yy <1, 0<4, <1,
os/w;du; <, OS/Wdu?S??-
Q Q
LeEmMMA 4.20. Far from E we have the estimate

I, = / (1 = ®s,n)alt,z, ue, Vue) - V(Tk(ve) — Th(v)y).
{lvel <k}

Proor. Now we follow the ideas in [Pel, Pol], for any h > 2k > 0, we define
We = TZk(ve - Th(ve) + Tk(ve) - Tk(v)u),

Note that Vw. = 0 if |ve|] > h 4+ 4k. As a consequence of the estimate on Tj(ve) in Proposition 4.16 we have we.
is bounded in LP(0,T; WP ()), we easily obtain

we = Top(v — Th(v) + Ti(v) — Tk (v)))
since || Ty (v)u || oo (@) < k, we have also
we = 2k sign(ve), in {|ve] > h+ 2k},  |we| <4k, we=w(e, v, h) ae. in Q,
{ lignw6 =Thir(v — (T (v))y) — Th—i(v — T (v)), a.e. in @ and weakly in X.
Let us take we(1 — ®5,,,) as test functions in (4.3.3). We obtain
A1+ As+ Az = Ay + As,
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where

T
Al = / <'Ut,€7we(1 - (1)5,7]» dt7
0
As = / a(t, z, ue, Vue) - Vwe(1 — Ds ),
Q

Az = —/ a(t, z, ue, Vue) - V5 yweda dt,
C1244 = we(1l — Ps,,y)dpio,

A5 = /Qwe(l — ®5,)d(AE — AD).

Using the weak convergence of f., again from the decomposition (4.2.2)
Ay = / fewe(1 — ®5.) da dt —l—/ Ge - V(we(l — ®s,)) dzx dt,
Q Q

since f. converges to f weakly in L'(Q), from Lemma 4.11, we obtain

/Qfgwe(l — ®5.,) dedt = w(e, v, h).

LEmMMA 4.21. Let h,k > 0, and u. and ®s,, as before, then

/ [Vuel? (1 — ®s,,) = w(e, h,d,n).
{h<|ve|<h+k}

For a proof of the above lemma see [Pel, Lemma 7].

Note that (gc) converges to g strongly in (L? (Q))Y, and Tk(v), converges to Tk (v) strongly in X. Then
we deduce from Young’s inequality and Lemma 4.21,

/ Ge - V(we(l — @s,)) dxdt

Q

= / (1—=®5,)G - V(Thsr(v —Te(v)) = Thei(v — Tx(v))) de dt + w(e, v)
Q

= / (1 —®5,,)G - Vodxdt +w(e v, h)
{h<v<h+2k}
= w(h,d,n).

Then
Ay =w(e v, h,d,1m).

To estimate of As, we have |w.|] < 2k and reasoning as in the proof of Lemma 4.21, and thanks to
(4.2.13) — (4.2.16), we obtain

As = w(e, d,1m).

To estimate of A;, we observe that, since |T%(v),| < k, we can be written in the following way:
We = Thik (Ve — Ti(v)o) — Th—r(ve — Ti(ve))-
Hence, setting G(t) = fot Th—r(s — Tr(s))ds, we have

/0 (We)er we(1 — Bs)) dt
- / (T (0)0)er T (v — Ti(0)) (1 — @) dt

+/ S (Ve = To(v)o)e(1 — Bs) da dt — / Gv)e(1 — Bs.,) da dt
Q Q
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and since |Tx(v),| < k, using the definition of Tj(v), we obtain
J AT Tiato = T )0~ @5
:uéauw—nw»an—nwm¢wu
so that as € tends to infinity, we have
AT Tiao = Tu0) )1 — 5,
-—mo+u[¥nw»—nw»ﬂaM@—Tuw»u—@mwmw
—w(e) + V/u O T Tkl = T )1~ @)
+/ (k= Tr(0))Thtr(v — Tk(v)y)(1 — @s,p)) dx di
{v>k}
+ /{ R T a0 = Tu(e)) (1 @) dv.

since |Tx(v).| < k, last three terms are positives, hence we deduce by letting € and v to oo,

Ammmﬂ—%mm

=w(e) + /Q Stk (Ve — Ti(0)0)e (1 — @s.) dx dt — /Q G(ve)e(1 — ®s,,y) da dt

=w(e) +/ Shtk(ve — Tk(v)u)aq)é" dz dt —/ G(UE)&I)&,, dz dt
Q dt Q

+/95h+k(ve _Tk(v)y)(T)da;—/QSthk(uo,e — ) do
—/QG(UE)(T) d:r+/QG’(u0,6)d:r.

Now we define the function R(y) = Shyr(y — 2) - G(y), with |z| < k. Then

R(y) = Shtx(y +2) >0, ly| <k,
R(y) =Thir(y —2) = Thr(y — Ti(y) 20, y>k>z,
R'(y) <0, y< —k<z

Hence for every z, |z| < k, we have R(y) > 0 for every y in R, we obtain

/QLS’h_|_,r€(vE — T (v), )(T) dx — /Q G(ve)(T) dz > 0,

letting € and v go to their limits,

[ Gz = [ Suaatuoe—z)do = [ Gluw) = [ el = Tiluo)) + wleor),

Since we have |G (u0) — Shyr(uo — Tk(uo))| < 2k|uo|X{jug|>k}, it follows that by letting h to +oo,

/ G(uo,c) dx — / Sh+k(uo,e — zv) dz = w(e, v, h) .
Q Q
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By the definition of T%(v).,

/ Shik(ve — Th(v),) AP0 10y gt / G(ve) P51 10 at
o dt o dt
dds,
= | (Shyr(v — T (v) — G(v)) 7 dx dt + w(e, v).
Q

So, if |v| < h—k, Shti(v—Tk(v)) — G(v) = 0, then Sy, (v — Tk (v)) — G(v) converges a.e. to 0 on (), and since
v € L'(Q), by dominated convergence theorem

A0 10 gt / G(ve) LLPNPTES w(e, v, h),
dt o dt

/ Shtk(ve — Tr(v)y)
Q
and so

/0 (06, we (1 — s} > wle, v, ).

Now we estimate of Az. Note that Vw. = 0 if |ve| > h + 4k; then if we set M = h + 4k, splitting the
integral (As2) on the sets {|ve| > k} and {|ve| < k}, using the fact that Th(ve) = Tk(ve) = ve in {|ve| < k} and
VT (ve)Xjv >k = 0. Then for {|v| < M} and h > 2k, we have

As = / a(t, z, ue, Vue) - Vwe(1 — Psy) dz dt
Q
- / a(t, @, e, Vi) - ¥ (ve — Te(0)0) (1 — Dsy) da dt
{lve|<k}
+ / a(t, z, ue, Vue) - V[(ve — Th(ve)) — (Tk(v))](1 — ®syy) da dt
{lvel>k}
= / a(t, , ue, Ve) - V(ve — T (v),)(1 — gy dz dt
{lve|<k}
+ / a(t, @, e, V) - V(v — Ta(v)) (1 — Dsy) da dt
{lve|>h}
+ / a(t,, ue, Vue) - V(T (v)y — Tk(v)) + VI (v)(1 — $sy) dz dt
{lvel>k}
- / a(t, 2,1, V) - V(ve — Th(v)o)(1 — @) da dt
{lve|<k}

/ a(t,z, ue, Vue) - Voe(l — @s,,) da dt
{h<|ve|>h+4k}

+

/ a(t, z, ue, Vue) - V(Tr(v)y — Ti(v))(1 — ®sy) dz dt
{lvel>k}
+ / a(t, z, ue, Vue) - VI (v)(1 — @5,) dx dt .

{lvel>k}

Using assumption (4.1.3), young’s inequality, equi-integrability and Lemma 4.21, we see that for some C' =
C(p, c2),

/ a(t, z, ue, Vue) - Voe(l — @5, d dit
{h<|ve|<h+4k}

<C (IVuel” + [Vg[” + |bo(t, )" ) (1 — ®s,) da dt

{h<|ve|<h+4k}
<w(eh,6,m).
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Thanks to Proposition 4.16 and the fact that T} (v), converges strongly to Tk (v) in L?(0,T; Wy *(Q)), we have

/ a(t, z, ue, Vue) - VIR (v)(1 — Psy) dz dt = w(e),
{lvel>k}

/{ ol V) V0~ Th) (1~ Bay)dedt = (e )
ve|>k

Therefore,

As = / a(t,, ue, Vue) - V(ve — Tr(v)w) (1 — @sy) dz dt + w(e, v, b, 0,7n).
{lve|<k}

Next we conclude the proof of Theorem 4.7.
LEMMA 4.22. The function u is a renormalized solution of (4.1.1).

Proor. (i) Let ¢ € X N L*(Q) such that ¢ € X' + L(Q), p(-,T) =0, and S € W*>(R), such that S’
has compact support on R, S(0) = 0. Let M > 0 such that suppS’ C [-M, M]. Taking successively (i, S),
(o, 9F) and (p, 95 ) as test functions in (4.4.1) applied to uc, we can write

Ar+As + A3+ Ay = As + As + Ar,
(A2)5 + (A3)5 + (Ad)y = (As)5 + (A6)5 + (A7)3,
(A2)5 + (A3)s + (Ad)s = (As5)s + (Ae)s + (Ar)s

where
A = —/ o(0)S(uo. )dt, Az — —/ 00S(v.) dz dt,
Q Q
As :/ S (ve)a(t, x, ue, Vue) - Vo d dt,
Q
Ay 2/ S" (ve)palt, z,ue, Vue) - Voedz dt,
Q
Asz/ S (v) pie, AG:/ S (0)pd\®
Q Q
Ar == [ 8'(w)eds?,
Q
and

(&H=—/WﬁmﬂwMMn

Q

(A3)g— = / S/(UE)a’(t7xa uﬁa vue) ° V(Qo/l/];r) d:L‘ dt,
Q

(A4);_ = / S”(vﬁ)@w;—a(taxvuﬁa VUE) : V’UEde dt,
Q
u%>§::/"5%va¢¢;dx?,

Q

(%H—Aymwﬁ&?

Since (uo,) converges to uo in L'(Q), and (S(ve)) converges to S(v), strongly in X, and weakly—* in L>(Q),
it follows that

Aq :/Qap(O)S(uo)dx—kw(e), Ay = —/QgptS(v)—kw(e),

(A2)f = w(€,d), (A2)5 =w(e,d).
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Moreover, Thr(ve) converges to Th(v), then Tas(ve) + he converges to Tj(v) + h strongly in X. Therefore,
Az = /Q S'(ve)a(t, x,ue, V(Tar (ve) + he) - Vip
=w(e) + /Q S'(v)a(t, z,ue, V(Tar(v) + h)) - Vo
=w(e) + /c;) S'(v)a(t,z,u, Vu) - Vo,

and

Ay = /QS"(ve)goa(t,a:,ue,V(TM(UE) +he)) - VT (ve)
= w(e) + /Q " (0)palt, z,u, V(Tas (v) + h)) - VTar (v)
=w(e) + /Q S" (v)pa(t,z,u, Vu) - V.
In the same way, since ¥3 ,¢; converges to 0 in X,
(Aa) = w(e) + /Q S (v)alt,,u, Va) - V(e)i = w(e,d),
(As); = w(e) + /Q S (v)alt,z,u, V) - V(g5 ) = w(e, ),
(A0 = w(e) + /Q S"(v) i) alt.z,u, Vu) - Vo = w(e, o),
(A0)5 = wle) + /Q S (W)pus alt, @, u, Vu) - Vo = w(e, ),
and (g.) strongly converges to g in (L? (Q))". Therefore,
(4s) = /Q S (v)efe + /Q S (v)ge - Vo + /Q S" (ve)pg. - VTas (ve)
— w(e) + /Q S'(v)ef + /Q S (v)g- Ve + /Q S (0)pg - VT ()

—w(0)+ [ S/
Q
Now, thanks to Proposition 4.16 and the properties of w;r and 95 , we readily have

(As)f = w(e) + /Q S W)y djic = w(e,6),

(A5)7 = w(e) + /Q S W)y diic = w(e, ).

Then
(A6)s + (A7)5 = w(e, ),
and thanks to (4.2.14),

(An)f <| / S ()t dX®| < c / BEANE = w(e, 8),
Q Q

(A7)s = w(e,0).
Then
(A0} = [ SwIpvi A = w(e.d),
Q
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Moreover,
Ag = / S’ (ve)dA\E
Q
= [ Swoeviar + [ 8 we(1 - )il
Q Q
< wle.6) + / 15" (vl (1 — A
Q
< w(e8) + [Slhwee w2l @) /Q (1— g)dr
< wl(e,d).
Hence

As = w(e) and (A7) = w(e).

Therefore, we finally obtain

— 0)S(up) dax — +S (v S’ (v)a(t, z,u, Vu) -V
| stz — [ s+ [ o ) Vo
—|—/QS"(U)<pa(t7;1:,u, Vu) - Vo

_ /Q ' (w)pdjio

with ¢ € CJ([0,T] x Q). By density argument we have (4.1.7) for any ¢ € X NL>(Q) such that ¢; € X' +L"(Q)
and ¢(-,T) = 0.

(ii) Next, we prove (4.1.8). We take ¢ € C2°(Q) and (¢, S) = ((1 —¥s—)p, Hrn) as test functions in (4.1.7)
and the same test functions in (4.4.1) applied to u., we can write

BT + By = By + By + By,
B?,e + Bg,e = B?T,L,e + BZe + Bg,ea

where

By = - /Q (1= 65) ) Hn(v) da dt,
By = / H,(v)a(t,z,u, Vu) - V((1 — 95 )p) dx dt,
Q
By = /Q Ha(0) (1 = 5 )odiio,

B} = 7/ (1 — 5 )pa(t, z,u, Vu) - Vv dz dt,
n {n<v<2n}

B = —— 1 — 5 pa(t,z,u, Vu) - Vo dz dt,
5 )P
N J{—2n<v<—n}
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and
Blo== [ (= v5)p) T doat,
By, = /QHn(ve)a(t,x,ue, Vue) - V((1 =5 )p) dx dt,

By = [ (o) =65 ypdliico + 3 =39,
Q

Bi.= 1 / (1 — 45 )pal(t, z,ue, Vue) - Voe dx dt,
N J{n<ve<2n}
1 _
By, = ——/ (1 — 45 )pa(t, z,ue, Vue) - Voe dz di .
nJ{-2n<ve<—n}

In the last terms, we go to the limit as n — oo, since (H,,(v.)) converges to 0, weakly in (LP(Q))", we obtain
the relation

Bl,e + BZ,E - B3,e + Be

where
Bl,e = _/ ((1 - 17[]67)80)751}6’
Q
B2,e = / a(tax7u€7vu€) : V((l - wé_(p)7
Q
By = /Q (1 - ¥7)pdieo,
Bo= [ (= 9)pd0% — 320 + [ (v )pd(02, —2%,).

Clearly, (Bi,.) — (Bf') = w(e,n) for i = 1,3, from (4.2.14) — (4.2.16), we obtain

By = w(e,n, d),
1 / Y5 pa(t,z,u, Vu) - Vo = w(e,n, ) .
n {n<v<2n}
Thus
B} = 1 / wa(t,z,u, Vu) - Vo dz dt + w(e, n, )
n {n<v<2n}
since

|/Q<1—wg>godx?| < ||so||Loo/Q<1—w;>dA?,

it follows that fQ(l — 5 )pdAE = w(e,n,d) from (4.2.16). And |fQ Y5 ed | < |lp|| Lo fQ Y5 dAE. Thus from
(4.2.13) and (4.2.14), [,(1 - 5 )pd\P = Jo odud + w(e,n,d). Then

B. :/ wdpl + w(e,n, ).
Q

Therefore, by subtraction, we obtain successively

1

n

/ wa(t,z,u, Vu) - Vodz dt = / wdpl + w(e,n, ),
{n<v<2n} Q

1
lim —/ wa(t,z,u,Vu) - Vv = / dut,
n—+oo N {n<v<2n}

©
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which proves (4.1.8) when ¢ € C2°(Q). Next assume only ¢ € C*°(Q). Then

lim l/ wa(t,x,u, Vu) - Vo dz dt

n—+4oo N {n<v<2n}
1

= lim 7/ <p1/1+a t,z,u, Vu) - Vodzdt

n—foo n {n<v<2n} ° ( )

1
+ lim —/ o(1 —)a(t, z,u, Vu) - Vodz dt
n—+oon {n<v<2n}

:/ oYFdut + lim l/ o(1 —)a(t, z,u, Vu) - Vodz dt
Q {n<v<2n}

n—+oco N

:/ edpd + D
Q

where

D= / o(1 = )dud + lim l/ o(1 —)a(t, z,u, Vu)Vo dr dt = w(e).
Q {n<v<2n}

n——+oco N

Therefore, (4.1.8) still holds for ¢ € C*(Q), and we deduce (4.1.8) by density, and similarly the second

convergence. This complete the proof of Theorem 4.7.

O



CHAPTER 5

Standard porous medium problems with Leray—Lions operators
and equi-diffuse measure

One of the recent advances in the investigation on nonlinear parabolic equations with a measure as forcing
term is a paper by D. Blanchard, F. Petitta and H. Redwane [BPR] in which it has been introduced the notion
of renormalized solutions to initial boundary value problems involving equations of the type

b(u): — div(a(t,xz, Vu)) = p in (0,T) x £,
(5.0.1) u=20 on (0,T) x 09,
b(u) = b(uo) on {0} x Q,

where Q is an open bounded subset of RV, N > 2, T > 0, Q is the cylinder (0,T) x Q, (0,T) x 99 being its
lateral surface, b : R ~ R is a C''—increasing function, b(uo) € L*(Q) and yu is a Radon measure on Q. This
setting contains as a particular case the doubly nonlinear diffusion equation, extending the standard porous
media equation. The authors adapt to this setting the method of J. Droniou, A. Porretta and A. Prignet
[DPP]| dealing with the case b = 1 and diffuse measures with respect to the parabolic p—capacity. Recently, in
[PPP1, PPP2]|, the authors proposed a new approach to the same problem (b = 1) and obtained the existence
and uniqueness of solutions by approximation as a consequence of a stability result. This approach avoids to use
the particular structure of the decomposition of the measure and it seems more flexible to handle a fairly general
class of problems. In order to do that, they introduced a definition of renormalized solution which is closer to
the one used for conservation laws used in [BCW] and to one of the existing formulations in the elliptic case
[DM, DMOP]. Following the approach [PPP2], our goal is to to provide a new proof of this stability result,
based on the properties of the truncations of renormalized solutions to the framework of the so-called standard
porous medium equations of the type vy — Aptp(v) with 1(v) = w and 1" = b, ¥ is a strictly increasing function.
The approach, which does not need the strong convergence of the truncations of the solutions in the energy
space, turns out to be easier and shorter than the original one. This Chapter is organized as follows. In Section
5.1, we give some preliminaries on diffuse measures and the fundamental capacitary estimate using parabolic
p—capacity. The Section 5.2 is devoted to set the main assumptions and the new renormalized formulation of
problem (5.0.1). In Section 5.3, we prove that this definition of renormalized solution does not depend on the
classical decomposition of p and it is equivalent to the basic formulation. In Section 5.4, we give the proof of
the main result (Theorem 5.1) and we briefly sketch in Section 5.5 the proof of the uniqueness result.

5.1. Capacitary estimates and equi—diffuse measures

Diffuse measures play an important role in the study of boundary value problems with measures as source
terms. Indeed, for such measures one expects to obtain counterparts, in some generalized framework, of existence
and uniqueness results known in the variational setting. Properties of diffuse measures in connection with the
resolution of nonlinear parabolic problems have been investigated in [DPP]. In that paper, the authors proved

that for every 1 € Mo(Q), there exists f € L'(Q), g € LP(0,T; V) and x € L¥ (0, T; W~"*'(Q2)) such that

(5.1.1) p=f+g+xinD(Q).

Note that the decomposition in (5.1.1) is not uniquely determined and the presence of the term g (depends
on t) is essentially due to the presence of diffuse measures which charges sections of the parabolic cylinder @
and gives some extra difficulties in the study of this type of problems; in particular the parabolic case with

117
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absorption term h(u). The main reason is that a solution of
us —Aputh(u)=p=f+x+ginQ
is meant in the sense that v = u — g satisfies
ve = Bp(v+g)+h(v+g)=Ff+xinQ
However, since no growth restriction is made on h, the proof is a hard technical issue if g is not bounded.
For further considerations on this fact we refer to [BP] (see also [BMP, PPP1] and references therein). In
[PPP1], the authors also proved the following approximation theorem for an arbitrary diffuse measure that is
essentially independent on the decomposition of the measure data.
THEOREM 5.1. Let u € Mo(Q). Then, for every € > 0, there exists v € Mo(Q) such that
(5.1.2) I —viim) <€ and v =w — Apw in D'(Q)
where w € LP(0,T; WyP(Q)) N L>=(Q).

Note that the function w is constructed as the truncation of a nonlinear potential of u.

We will argue by density for proving the existence of a solution, so that we need the following preliminary
result.

PROPOSITION 5.2. Given p € Mo(Q) N L¥ (0,T;W~?(Q)) and uo € L*(Q), let u € W be the (unique)
weak solution of
b(u) — Apu=p in (0,T) x Q,
(5.1.3) u(t,z) =0 on (0,T) x 99,
b(u(0,z)) = b(uo) in Q,
Then

(5.1.4) cap, ({|b(u)| > k}) < Cmax{ll, 1} Vi > 1,
kr ko

where C' > 0 is a constant depending on ||ul|ar,(q), [16(uwo)ll L1 (), and p.

Proor. We still use the notations introduced in Section 1.12, in particular, we consider the condition
p > 2]\1?_:11, for simplicity we assume in addition that g > 0 and b(uo) > 0, hence, we have u > 0 (the case
1 < 0 can be obtained similarly). Actually, the proof will be split into three parts, we begin with the first one
to obtain the basic estimates.

Step 1. Estimates of Ty (b(u)) in the space L>°(0,T;L*(Q)) N LP(0,T; Wy *(Q)). For every 7 € R, let
Tr(r) = Jo Tk(s)ds. We recall that if u € W, then u is a weak solution of (5.1.3) if

t t
(5.1.5) / (b(u)¢, v)dt —|—/ |Vu|P*Vu - Vo dedt = / (u,v)dt, YveW,
0 Q 0

where (-, -) denotes the duality between V and V’. Note that, if 1 € Mo(Q)NLP (0,T; W~ (Q)), then (5.1.5)
holds for every v € L?(0,T; V), and we have

(5.1.6) / (b(uw)e, ' (w)dt = /Q B(b(u) (£)) i — / B(b(u)(s))dz,

for every s,t € [0,7] and every function 9 : R — R such that ' is Lipschitz continuous and 9'(0) = 0. Now
we choose as test function Tj(b(u)) in (5.1.5) and using (5.1.6) with ¢ = T, s =0 and t = r to get

/ T (b)) (r)das +/ / a(t, @, Vu) - VT (b(w))dedt < k|l v o) +/ T (b(uo)) dav.
Q 0 Q Q
Let Ex = {(t,z) : |b(u)| < k}, and observing %&)2 < Tk(s) < k|s|, Vs € R, we have

ean [ BEEOE G [ v bwatte. Yo - Vudedt < Kl + 1601 o),
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for any r € [0,T]. In particular, we deduce
(5.1.8) ||Tk(b(u))||2L°°(0,T;L2(Q)) < 2kM,

and from assumption (5.2.2), we have

a/ b (u)|VulPdzdt < / / xE b (W)a(t, z, Vu) - Vu drdt < kM.
Ey,

Note that
¥ (u)| V| dudt / ¥ (w) B~ Vb(u) P dadt

Ey Ey

—/ ;|Vb(u)\pdxdt>/r/ L VT Pdadt

B B, (O)P71 ~Jo Jo ()Pt ’ .
Then,
(5.1.9) TGN, o gty < ORI,
where

bt

(5.1.10) C= and M = ||ullmo (@) + [16(uo) | L1 (-

Step 2. Estimates in W. Note that in virtue of [L, P|, any function z € L (0, T; L*(Q))NL? (0, T; Wy *(Q))
is a solution of the backward problem

—zt — Apz = =27, T (b(u)) in (0,T) x Q,
(5.1.11) z2=0 on (0,7T) x 02,
z = Tk(b(u)) on {T'} x Q.

We can choose z as test function in (5.1.11) and integrate ¢ between 7 and T. Since we have from Young’s

inequality
/Q LOF,, 1 / / b (u)|V 2| dadt < / TCONDL 4, 4 ¢ / / ' (w)|Vul’dadt

we deduce, using also (5.1.6) with r =T

2 T

z(T 1

[ B o [ [ vIvaraed: < Okl @ + 1)) = Ok
this implies the estimate for z
(5.1.12) 121700 (0,722 (52)) + HZ||§I,(O,T;W5,;)(Q)) < CkM.
Since by the definition of V' (i.e. V = Wy *(Q) N L*(R2)), we have
||Z||1Z,P(O,T;V) < C(”Z”ip(o T, Wl p(Q)) + ||zHLp(() T LQ(Q)))
Then we have from (5.1.12) that
1 1
(5.1.13) 12llr 0, 1v) < Cl(EM)? + (KM)2],
using the equation (5.1.11), we obtain
1 1
2l oiraw sy < CUIE 1y + ITRG@DIEL 1)

hence, we get from (5.1.9) and (5.1.12)

1
(5114) ”ZHLP/(O,T;W*LPI(Q)) S C(kM)P, .
Putting together (5.1.13) and (5.1.14), we have the result

1
(5.1.15) Izllw < C max{(kM)% (kM) ¥ }

where M is the constant defined in (5.1.10).
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pn(t; )

1t )] =1

FIGURE 17. Example of mollifiers (p.,)

Step 8. Proof completed. Obtaining the energy inequality (5.1.15) was the main step in order to prove the
estimate of the capacity (5.1.4). It should be noticed that we assume that g > 0 to obtain b(u): — Apu > 0,
u > 0 in @ and the following inequality holds

(5.1.16) (Te(b(u)))e — ApTi(b(u)) > 0.
Indeed, one can choose T}, , (b(u))y (see Section 5.4) in (5.1.5) where ¢ € C2°(Q) and ¢ > 0, using this time
w1 > 0, with the fact that Ty ,(s) is concave for s > 0,
T
—/ 01T, (b(w))dt +/ Y (w)|VulP ">V - VoS, (u) dadt > 0,
0 Q

which yields (5.1.16) as n goes to 0. Therefore, the combination of (5.1.11) and (5.1.16) gives
(5.1.17) —zt — Apz > —(Ti(b(w)))e — ApTr(b(u)).

We are left to prove that z > Ty (b(u)) a.e. in @, in particular, z > k a.e. on {b(u) > k}. This is done by means
of (z— Ty (b(u)))~ in both sides of (5.1.17), and since z and T (u) belongs to L?(0,T; W, *(Q)). Indeed we have
u has a unique cap,, quasi-continuous representative (recall that, u belongs to W); hence, the set {b(u) > k} is
cap, quasi-open, and its capacity can be estimated with (1.12.3). So that

z
cap, ({b(w)| >k} < |7 -
Using (5.1.15) and by means that the result is also true for u < 0, we conclude (5.1.4). d

Now, We consider a sequence of mollifiers (p,) such that for any n > 1,

(5.1.18) pn € CZ(RNTY), Supp pn € B1(0), p, >0 and / on = 1.

RN+1

ExampLE. Consider the mollifier (p,) of nonnegative C*° —functions on RNV *! defined by

pu(t) = 2p(5 L), Supp pn = {(t,x) € RN 1 |(t,2)| < 1} and / pu (b, ) dadt = 1
n n n RN+1

RN+1

where p(t, ) is a nonnegative C'°°—functions on satisfying

Supp p = {(t,z) € RV - ||(t,2) <1} and / p(t, 2)dadt = 1.
RN+1

For example, we can take

ot.z) = 4 OP(aap=r) for o)l <1,
o for ||(t, )| > 1.
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Given p € Mo(Q), we define p,, as a convolution p,, * u for every (t,z) € R x RY by
(5.1.19) bt ) = pr (6, 2) = [ pult = .0 = ().
Q

DEFINITION 5.3. A sequence of measures (u,) in Q is equi-diffuse, if for every n > 0 there exists 6 > 0
such that

cap,(F) <0 = [u.|(E) <n Vn>1.
The following result is proved in [PPP2].

LEMMA 5.4. Let p, be a sequence of mollifiers on Q. If n € Mo(Q), then the sequence (pn * pn) is
equi-diffuse.

For any nonnegative real number, we denote by T (r) = min(k, max(r, —k)) the truncation function at level
k. For every r € R, let Ti(2) = [; Tx(s)ds. Finally by (-,-) we mean the duality between suitable spaces in
which functions are involved. In particular we will consider both duality between W, ?(Q) and W1 (Q) and

the duality between Wy?(Q) N L>(R2) and WP (Q) + LY(Q), and we denote by w(h,n,d,...) any quantity
that vanishes as the parameters go to their limit point.

5.2. Main assumptions and renormalized formulation

Let Q be a bounded, open subset of R, T" a positive number and Q = (0, T') x Q, we will actually consider a
larger class of problems involving Leray-Lions type operators of the form —div(a(t,z, Vu)) (the same argument
as above still holds for more general nonlinear operators [BMRY]), and the nonlinear parabolic problem

b(u) — div(a(t,z, Vu)) = in (0,T) x Q,
(5.2.1) u=0 on (0,T) x 09,
b(u) = b(uo) on {0} x Q,

where a : (0,7) x Q x RY — RY be a Carathéodory function (i.e., a(,-,¢) is measurable on Q for every ¢ in
RY, and a(t, z,-) is continuous on RY for almost every (t,z) in Q), such that the following assumptions holds

(5.2.2) a(t,z,¢)-¢>all]”, p>1,
(5.2.3) la(t, z,¢)| < BIL(t, x) + [¢[P7],
(5.2.4) la(t,z,C) — a(t,z,n)] - (C —n) >0,

for almost every (t,) in Q, for every ¢,n in RY, with ¢ # 7, where a and j3 are two positive constants, and L
is a nonnegative function in L*’ (Q).
In all the following, we assume that b: R — R is a strictly increasing C'* —function which satisfies

(5.2.5) 0<by<b(s)<by VseR andb(0)=0,

(5.2.6) uo is a measurable function in Q such that b(uo) € L'(Q),
and that p is a diffuse measure, i.e.,
(5.2.7) wE Mo(Q).

Let us give the notion of renormalized solution for parabolic problem (5.2.1) using a different formulation, we
recall that the following definition is the natural extension of the one given in [BPR] for diffuse measures.

DEFINITION 5.5. Let p € Mo(Q). A measurable function u defined on @ is a renormalized solution of
problem (5.2.1) if Ty (b(u)) € LP(0,T; Wy '?(Q)) for every k > 0, and if there exists a sequence (\) in Mo(Q)
such that

(5.2.8) Jm [ Akl o @) = 0,
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and

—/ Tk(b(u))gotdxdt—i—/ a(t, z, Vu) - Vodzdt
(5.2.9) @ @

= / pdu +/ ed Ak +/ Ty (b(uo))¢(0, z)dx
Q Q Q
for every k > 0 and ¢ € C°([0,T] x Q).

REMARK 5.6. Note that
(i) Equation (5.2.9) implies that (1% (b(w))): —div(a(t, z, Vu)) is a bounded measure, and since 7% (b(u)) €
LP(0,T; Wy (Q)) and po € Mo(Q) this means that
(5.2.10) (To(b(w))): — div(a(t, z, Wlu)vn(b(u)))) — 1+ A" in Mo(Q).

(ii) Thanks to a result of [PPP2], the renormalized solution of problem (5.2.1) turns out to coincide with
the renormalized solution of the same problem in the sense of [BPR] (see Proof of the Theorem 5.9
bellow).

(iii) For every ¢ € W>°(Q) such that ¢ =0 on ({T} x Q) U ((0,T) x 99Q), we can use ¢ as test function
in (5.2.9) or in the approximate problem.

(iv) A remark on the assumption (5.2.5) is also necessary. As one could check later, due essentially to the
presence of the term g (dependent on t) in the formulation of the renormalized solution (i.e, the term
with p) in Definition 5.5 , we are forced to assume b’(s) > by > 0. We conjecture that this assumption

is only technical to prove the equivalence and could be removed in order to deal with more general
elliptic-parabolic problems [AHL, AW, CW].

5.3. The formulation does not depend on the decomposition of the measure

As we said before, for every measure u € Mo(Q), there exist a decomposition (f,g,x) not uniquely
determined such that f € L*(Q), g € L*(0,T;V) and x € I (0,T; WL (2)) with

p=[+g+xinD(Q).
It is not known whether if every measure which can be decomposed in this form is diffuse. However, in [PPP2]
we have the following result

LEMMA 5.7. Assume that p € M(Q) satisfies (5.1.1), where f € L'(Q), g € L*(0,T;V) and x €
¥ (O,T;Wfl’p,(Q)). If g € L=(Q), then p is diffuse.

Proor. See [PPP2], Proposition 3.1. O
Recall the notion of renormalized solution in the sense of [BPRY].

DEFINITION 5.8. Let p € Mo(Q). A measurable function defined on @ is a renormalized solution of
problem (5.2.1) if

(531) b(u) —g€ Loo(07Ta LI(Q))7 Tk(b(u) - g) € Lp(ovT; WOLp(Q)L vk > 07
(5.3.2) lim |VulPdzdt = 0,
h=eo Jin<ib(u)—gl<h+1}
and for every S € W?°°(R) such that S’ has compact support,
- / S(b(u) — g)prdzdt +/ a(t,z,Vu) - V(S'(b(u) — g)p)dzdt
(5.3.3) @ @
= / 15’ (b(u) — g)pdadt —l—/ G- V(S (b(u) — g)p)dxdt +/ S(b(uo))e(0, x)dx,
Q Q Q
for every ¢ € C°([0,T] x ).

Finally, we conclude by proving that Definition 5.5 imply that u is a renormalized solution in the sense of
Definition 5.8, this proves that the formulations are actually equivalent.
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THEOREM 5.9. Let pu be splitted as in (5.1.1), namely
p=f—div(G)+g, feLYQ), GeL”(Q) andge LP(0,T;V).
Then, If u satisfies Definition 5.5, then u satisfies Definition 5.8.
Proor. We split the proof in two steps

Step 1. Let v = Ty (b(u) — g), we have v € LP(0,T; V). Moreover, using the decomposition of y in (5.1.1),
and integrating by parts the term with g, we have

—/ vy dmdt—|—/ La(t,av,VT;c(b(u))) -V dzdt
Q Q V(u)

:/ fo dmdt+/ G-V dzdt—l—/ cpd)\k—F/Tk(b(uo))@(Om:)dx
Q Q Q Q

for every ¢ € C2°([0,T] x Q). Observe that for every ¢ € W>(Q) the above equality remains true. We can
choose ¢(t, x) such that

t+h
o) = o) [ elotso)s

where ¢ € C°([0,T] x Q), ¢ > 0, ¢(0) = 0 on (0,T) x 99, and ¥ is Lipschitz nondecreasing function. This
clearly implies from [BP1], Lemma 2.1 that

lim inf {—/Q(U—Tk(b(uo))) (g}l /tt+hw(v)ds>tdxdt}

> /Q </0t 1/1(r)dr> Cedxdt 7/9 (/OTk(b(UO)) '(/J(T)d?") ¢(0, z)dx.

Indeed, since 9 is bounded, we have
| 9] < Il et

and since 1 is Lipschitz, we have v (v) € LP(0,T; W, " (Q)). Notice that (1(v))n converges to 1 (v) strongly in
LP(0,T; WP (Q)) and weakly—* in L>=(Q). So that, as h — 0,

_ /Q (/OT ¢(T)d’l") Crdxdt + /Q alt, z, VTk(w)) - V((r)¢)dzdt

(5.3.4) </wa(v)cdde/QG-V(w(u)g)dxdt

Ty, (b(uo))
[T v ) comde + 1€l I Il
0
for every 1 Lipschitz and nondecreasing. In order to obtain the reverse inequality, we only need to take

o) = (o) [ vt )i

where 0(t,z) = v(t,z) when ¢ > 0 and o = U; when t < 0, being U; € Cg°(2) such that U; — Tk (b(uo))
strongly in L' (Q). Thus, using [BP1], Lemma 2.3, we obtain

lim inf {—/Q(U—Tk(b(uo)))(cill /tihw(v)ds)tdxdt}

h—0

<- /Q ( /0 Tzﬁ(r)dr) Codzdt — /Q < /0 v w(r)dr) (0, 2)dz

- / (To(buo)) — Uy)C(0, z)dz
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Recalling that & € LP(0,T; W, P(2)) N L°(Q), when h — 0, we can pass to the limit in the other terms as
before, and we observe that

_/Q </ov¢(’")d7‘> Gedadt + /Q alt, @, V) - V((v)C)dadt
- /Qf@zj(U)Cdxdt T /Q G- V(¢ (v)()dzdt + /Q (/OUO 1/)(7“)d7") ¢(0,z)dx

+ /Q(Tk(b(w)) = Uj)9p(U;)¢(0, z)dx — [¢lloc 9]0 [ Akl Mo (@)

Hence, from U; — Tk (b(uo)), we have

_/Q (/0” w(r)dr> Cedxdt + b’(lu) /Qa(t,oc,VTk(b(u))) -V ((r)C)dadt

Ty (b(vo))
(5.3.5) Z/(Qf¢(v)<dxdt+/QG-V(¢(v))dmdt+/ﬂ (/0 ¢(7')d7'> (0, z)dx

= [I€lloo [ lloo [ Akl a0 (@) -
Using equality (5.3.4) with (S € W»*(R) and ¢ = [;'(S”(t))"dt) and equality (5.3.5) with (¢ = [;(S”(t))dt),
we easily deduce by subtracting the two inequalities (observe that S'(s) = [;(S”(t)" — S”(t)”)dt) that

_ / S(v)¢rdwdt + / a(t,z, V) - V(S (0)C)dwdt
Q Q
(5.3.6) < /Q £S5 (v)Cdadt + /Q G- V(S (0)C)dadt

+/QS(Tk(b(uO)))C(O,x)dw+2||C||ooIIS'IlooIIAkIIM(J(Q),

for every S € W#°°(R) and for every nonnegative .
Step 2. Let us use S’ (O (s)) in (5.3.6) such that ©;, = T1(s — Th(s)) and ¢ = ((¢). Then we easily obtain
by setting Rn(s) = [; On(¢)dC,

— / Ry (Ti(b(w)) — g)Cedadt —|—/ a(t,z, Vu) - V(Tk(b(u)) — g)(dzdt
Q {

h<|b(u)—g|<h+k}

< /Q FOR(To(b(u)) — g)Cdadt + / G- V(Tu(b(u) — g))dadt

{h<|b(u)—g|<h+k}
+ARh(Tk(b(UO)))C(O,w)dw+2IICHoo||>\k||M<Q)~

Moreover, we can use young’s inequality, assumption (5.2.2) and (5.2.3) to get

— / Ry (T (b(u) — g))Cedzdt —l—/ b (w) |V Tk (b(u)) | (dwdt
Q {h<]b(u)—g|<h+1}

< / FOR(Tr(b(w)) — g)¢dadt + C (IGI”" +|g|” + L[ )¢dadt
Q

{h<|b(u)—g|<h+1}
+ [ BT (buo))0,2)ds + 20 elMel i
Q

Now, letting k — oo, thanks to (5.2.8) and Fatou’s Lemma, we deduce

- / R(b(u) — g)Cedxdt + a/ b (w)|VulPdzdt
Q {h<|b(u)—g|<h+1}

< [ 1eutu=g)cdsit+C (G + lgl” + LI )Cdad
Q {h<|b(u)—g|<h+1}

+ /Q R (b(u0))C (0, 7)dz
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Consider ¢ = 1 — %Ts(t — 1), for 7 € (0,7), and letting ¢ — 0, we claim that the estimate of b(u) — g in
L>(0,T; L'(Q)) is valid. By repeating the argument for the nonincreasing ¢. € C2°([0, 7)), we are allowed to
pass to the limit (. — 1 to prove that

boa/ |Vu|Pdzdt
{h<|b(u)—g|<h+1}

<[ ldzdt + C (G + 19" +LP )ododt+ [ buo)dz,
{Ib(w)—gl>h} {h<|b(u)—gl<h+1} {1b(uo)|>n}

which implies (5.3.2). Finally, by using S € W?2°(R) such that S’ has compact support, ¢ € C°([0,T] x Q)
and the regularity (5.3.1), we can easily deduce (5.3.3) by passing to the limit in (5.3.6) and using (5.2.8). O
5.4. Existence of renormalized solutions

Now we are ready to prove our main result. Some of the reasoning is based on the ideas developed in
[BPR] (see also [DPP, PPP2, Pol|). First we have to prove the existence of renormalized solution for
problem (5.2.1).

THEOREM 5.10. Under assumptions (5.2.1) — (5.2.7), there exists at least a renormalized solution u of
problem (5.2.1).

Proor. We first introduce the approximate problem. For n > 1 fixed, we define

(5.4.1) bn(s) =b(T1(s)) + ns ae. in Q, Vs € R,

(5.4.2) ugy € C3°(Q) 1 bu(uf) = b(uo) in L' (Q) as n tends to + oo.

We consider a sequence of mollifiers (p,), and we define the convolution p,, * u for every (¢,z) € Q by
(5.43) W (t) = pu it ) = [ palt = .= (s ).
Q

Then we consider the approximate problem of (5.2.1)

(bn(un))e — div(a(t,z, Vup)) = pin. in (0,7) x Q,
(5.4.4) up =0 on (0,T) x 09,
b (un) = bn(uy) on {0} x Q.

By classical results L], we can find a nonnegative weak solution u,, € LP (0, T; W, ?(£2)) for problem (5.4.4). Our
aim is to prove that a subsequence of these approximate solutions (uy) converges increasingly to a measurable
function u, which is a renormalized solution of problem (5.2.1). We will divide the proof into several steps. We
present a self-contained proof for the sake of clarity and readability.

Step 1. Basic estimates. Choosing Tk (bn(un) — gn) as a test function in (5.4.4), we have

(5.4.5) /QTk(bn(un) ~gn)dw+ /O /Q a(z, 5, Vun) - VTi(bn(un) — gn)dzds

- /Ot /Q foTi(bn(un) = gn)dadt + /Ot /Q G - Vi(bn(tn) = gn)dds + /nTk(bn(ug))dx’

for almost every ¢ in (0,7), and where T (r) = Jo Tk(s)ds. Tt follows from the definition of T}, assumptions
(5.2.2) — (5.2.3) and (5.2.6) that

/ Tr(bn(un) — gn)dz + a/ by, (ur)|Vun [P dzds
Q

{1bn (un)—gn|<k}

(5.4.6) < kllpnllprg) + B L(z,s)|Vgn|dxds
{l
b

n(un)—gn|<k}

+8 [Vun|"™ |V gn|dads + kl|bn (ug) || 11 ()
{1bn (un)—gn|<k}
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Then, from (5.2.5) and young’s inequality

/ T (b (1) — gn ) + & / b, (1) |Vt [P ddt
(5.4.7) o 2 J{lbn(un)—gnl <k}

< KllanllLr@) + BILI Lo () IVInllr @) + ClIVYnll], )

where C is a positive constant. We will use the properties of Tx (Tx > 0, Tx(s) > |s| — 1, Vs € R), bn, fn, Gn,
gn, the boundedness of u, in L'(Q) and b, (ug) in L'(2) to have

+ E[|on (ug) L1 (0

(5.4.8) bn(tn) — gn is bounded in L™ (0, T; L' (2))
Using Holder inequality and (5.2.5), we deduce that (5.4.7) implies
(5.4.9) Ty (bn(un) — gn) is bounded in L (0, T; Wy *(Q)),

Independently of n for any k > 0.
Let us observe from [BM, BMR] that for any S € W?°°(R) such that S’ has a compact support (i.e.,
Supp(S’) C [k, k])

(5.4.10) S(by(un) — gn) is bounded in L*(0,T; Wy *(Q)),
and
(5.4.11) (S(bn(un) — gn)): is bounded in L'(Q) + L (0,T; W17 ().

independently of n. In fact, thanks to (5.4.9) and Stampacchia’s theorem, we easily deduce (5.4.10). To show
that (5.4.11) hold true, we multiply (5.4.4) by S’(bs(un) — gn) to obtain

(S(ba(un) = gn))e = div(S(bn(un) = gn)alt, z, Vun))
(5.4.12) - a(t, z, Vun) : VS/(bn(Un) - gn) + f’ﬂsl(bn(u’ﬂ) - gn)
— div(GnS (bn(un) = gn)) + Gn - VS (bn(un) — gn) in D'(Q),
as a consequence each term in the right hand side of (5.4.12) is bounded either in LY (0, T WL (©)) or in
L*(Q), we obtain (5.4.11).

Moreover, arguing again as in [BPR] (see also [BM, BMR, BR]), there exists a measurable function u
such that Ty (u) € LP(0,T; Wol’p(Q)), u belongs to L (0, T; L'(Q)), and up to a subsequence, for any k > 0 we
have

Up — U a.e. in Q,

Tk (un) — Ti(u) weakly in LP(0,T; Wy P (Q)),
bn(un) — gn — b(u) — g a.e. in @,
T (bn(tn) — gn) — Ti(b(u) — g) weakly in L?(0,T; W, *(Q)),

(5.4.13)

as n tends to 4o0.

Step 2. Estimates in L*(Q) on the energy term. Let p, a sequence of mollifiers as in (5.1.18) and pu
a nonnegative measure such that u,(¢t,x) = pn * p(t,z). Observe that, based on Lemma 5.4 that p, is an
equi-diffuse sequence of measures. Moreover, there exists a sequence p, € C°°(Q) such that

lullzr@) < lllmo(@)s  pn — g tightly in Mo(Q).

Let us consider the auxiliary functions Si,,(s) : R — R and hx,,(s) : R — R that we will often use in the next
chapters; this functions can be introduced in terms of Tx(s) and Sk(s) and defined as follows,

0 if |[s| >k+n 1 if |s| > k+n
(5.4.14) Skan(s) =<1 if |s| <k hin(s) =1—Sk,(s) =<0 if |s| <k
affine  otherwise affine  otherwise

Let us denote by Tk, : R — R the primitive function of Sk, that is

The,n(s) = /0S Sk, (0)do
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Sk,n(8) | constant
1 ¢ linear
/ AN
! !
—k—n—k k k+n | 5
zero
Ficure 18. The function Sk, (s)
hin(s) linear constant
1 \ '
N\ :
—k —n—k Tk k+n s
zero

Ficure 19. The function hg,,(s)

Notice that T ,(s) converges pointwise to Ty (s) as n goes to zero and using the admissible test function
hi,n(b(urn)) in (5.4.4) leads to

/ B (b(un)(T))dz + - / a(t, 2, Vn) - Vhien (blun)) dadt
(5.4.15) o T te<un <kimy

:/ P, (b(un)) tin dasdtJr/E;c,,,b(ug)dx,
Q Q

where hy, ., (1) = Jo heq(s)ds > 0. Hence, using (5.4.2), (5.4.3) and dropping a nonnegative term,
1

” b (un)a(t, z, Vuy) - Vu, drds

~/{k<b(Un)|<k+n}

/ | o | ddt +/
{Ib(un)|>k} {Ib(ug)|>k}

Thus, there exists a bounded Radon measures A7 such that, as n tends to zero

n_ 1 i
A= Ea(t,w,Vun) + Vtn X (k< b(un)|<k+n} — Ak Weakly=* in Mo(Q).

(5.4.16)
<

|b(ug)|dz < C.

(5.4.17)

Step 3. Equation for the truncations. We are able to prove that (5.2.9) holds true. To see that, we multiply
(5.4.4) by Sk,n(b(un))§ where £ € C2°([0,T] x Q) to obtain

T (b(un))s = div(Si (b(un)alt, 7, !

(un)
1 .
= tin + (St (b(un)) = Dpn + —alt, 2, Viun) - VunX (k< fp(un)|<ktn) 0 D'(Q)-

VT (b(un))))
(5.4.18)

Passing to the limit in (5.4.18) as 7 tends to zero, and using the fact that | Sk ,| < 1 and (5.4.17), we deduce

1 .
VT (b(un)))) = fn — BnX{|b(un)|<k} T Ak in D'(Q).

v (u)
Now, using properties of the convolution p, * p and in view of (5.4.16) — (5.4.17), we deduce that A}
—HnX{|b(un)|<k}+Ak is bounded in L'(Q). Then there exists a bounded measures A such that (=B X {)b(un)| <k} +
Ak )n converges to A, weakly—* in Mo(Q). Therefore, using results (5.4.13) of Step.! and (5.4.19) we deduce
that u satisfies

(5.4.20)

(5.4.19) T (b(un))e — div(a(t, z,

Ty (b(w))e — div(a(t, =, Vu)) = p+ Ay in D'(Q).
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Step 4. wu is a renormalized solution. In this step, Ay is shown to satisfy (5.2.8). From (5.4.16) and (5.4.17)

we deduce
”AZ”Ll(Q) = || = tnX{|pun)|>k} + )‘EHLl(Q)

§2/ |un|dxdt+/ |b(ug)|dz.
{Io(un)|>k} {lo(ug) >k}

Aellato(@) < Tim i [|n X (lbun)i> k) + Akllato@)s

(5.4.21)

Since

the sequence (i) is equi-diffuse, and the function b(u{) converges to b(uo) strongly in L*(£2), we deduce from
Proposition 5.2 and (5.4.21) that ||Ax||r(q) tends to zero as k tends to infinity, then we obtain (5.2.8), and
hence, u is a renormalized solution. O

5.5. Uniqueness of renormalized solutions

This section is devoted to establish the uniqueness of the renormalized solution. As we already said, due
to the presence of both the general monotone operator associated to a and the nonlinearity of the term b, a
standard approach (see for instance [DPP]) does not apply here. To overcome this difficulty, we are going to
exploit the idea of [PPP2] for which the uniqueness result comes from the following comparison principle.

THEOREM 5.11. Let ui,us be two renormalized solutions of problem (5.2.1) with data (b(ud),u1) and
(b(ud), p2) respectively. Then, we have

(5.5.1) /Q(b(m) — b(u2)) " (t)da < [[b(ug) — b(ud)|lLi(a) + (w1 = p2) | me@)

for almost every t € [0,T]. In particular, if b(up) < b(ud) and u1 < p2 (in the case of measures), we have
ur <ug a.e. in Q. As a consequence, there exists at least one renormalized solution of problem (5.2.1).

PRrooF. Let Ag,, Ak, be the measures given by Definition 5.5 corresponding to b(u1), b(uz2), we can extend
the class of test functions

— / (Tr (b(u1)) — Tk (b(us2))vedzdt + / (a(t,x, Vui) — a(t, xz, Vuz)) - Vodzdt
Q Q

— [ vt =)+ [ vivies = [ odha [ (TLb) - (b)) (0,2,
Q Q Q Q
for every v € W N L*°(Q), such that v(T') = 0. Consider the function
1 [tth
an(te) =3 [ I 00)  Tu0u2) (5, 2)ds.
t

Given ¢ € C°([0,T)), ¢ > 0, take v = wp( as test function. Observe that both w;, and (wn): belong to
LP(0,T; V)N L*>(Q) for h > 0 sufficiently small, hence w, € W N L*°(Q). Moreover, we have

wh — %TE(Tk(b(ul)) — Tk(b(uQ)))+ strongly in L¥(0,T; Wol’p(Q)).

Using that 0 < wy, < 1 almost everywhere, hence 0 < wp, < 1 cap,, quasi-everywhere [DPP], we have
- / (T (b(ur)) — Ta(b(uz)) = (Tu(b(u)) — T (b(u))}(wn()edwdt
Q
(5.5.2) + / (a(t,z,Vui) — a(t,z, Vuz)) - VwpCdzdt
Q

< NIGlloo (e = 12) T llanc@) + 1M 1 lan@) + IAk2 @)
Using the monotonicity of Tc(s) and [BP1], Lemma 2.1, we have

lim inf {— /Q[(Tk(b(w)) — Tio(b(uz2)) — (Ti(b(up)) — T (b(ug)))](wnCe)dadt}

> - /Q O (Th(b(ur))Codadt — / 6. (Ti(b(ub)) — Te(b(u2))C(0)de
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where O (s) = Iy £T(r)*dr. Therefore, letting h — 0 in (5.5.2), we obtain
- / Oc(Tk(b(ur)) — T (b(uz))Cedadt
Q

+ % /Q(a(t,x, Vui) — a(t,z, Vuz)) - VITe(Tr(b(u1)) — T (b(u2)){dxdt

< /Qée(Tk(b(ué)) — T (b(u3))¢(0)dz + [|€]loo (| (1 — p2) T L) + Mk lac@) + [ Ak2lla@)-

Using (5.2.4) and letting € — 0, we deduce
- /Q (Ti(b(wr)) = Ti(b(uz)) " Grdwdt < /Q (Ti(b(0)) = T (b(u5)) "¢ (0)dw

+ 1¢ Moo (1(u1 = p2) Fllam@) + 1Mk llme@) + IAk2llrm@))
and letting & — oo, we obtain, thanks to (5.2.8),

- /Q(b(U1) — b(u2)) " Gedadt < [|Clloo (1l (b(uo) = b(ug) " llLr(y + (11 — p2) " @)

for every nonnegative ¢ € C2°([0,T)). Of course, the same inequality holds for any ¢ € W**°(0, T) with compact
support in [0, T). Take then ((t) =1 — 1T.(t — 7)", where 7 € (0,T); since b(u1), b(uz) € L=(0,T; L"(2)), by
letting € — 0, we have

— | (bur) = bluz)) Cedwdt = o b(ui) — b(u2)) " dad b(ur) — b(u2)) " (1)dx
| ts) =) Gt = = [ [ ) = o))t [ (6m) b))

for almost every 7 € (0, 7). Using in the right-hand side that ||{||cc < 1, we get (5.5.1). O



CHAPTER 6

Generalized porous medium problems with Leray—Lions
operators and general measure data

Generalized porous medium equations have attracted increasing attention over the last twenty years for their
applications in continuum mechanics, population dynamics and image processing [Va]. Under the assumption
that b is a bounded, increasing C* —function and depends only on u, the reader is referred to the Chapter 5, to
the work [BR] for problems with data in L'(Q) and [BPR] for diffuse measure. It is particularly important to
study the solutions u when such functions b are unbounded and depends on x and

b(z,u); — div(a(t, z,u,Vu)) = p in Q x (0,T),
(6.0.1) u=0 in 9Q x (0,T),
b(z,u)(t = 0) = b(z,uo) in Q.

The case where the right-hand side belongs to Ll(Q) has been studied in [R1], in particular for a class of
nonlinear parabolic operators with continuous function ®, the existence of renormalized solutions for problems
with bounded Radon measure p which does not charge sets of null capacity, u € Mo(Q), using a compactness
argument in the sense of [BPR, DPP] was proved in [MR]. Finally, in [MBR] the authors discussed prob-
lems (6.0.1) with absorption term and equi-diffuse measure and developed an existence result of renormalized
solutions using the theory of [PPP1, PPP2] by a different type of approximations. As far as the unbounded
term b(x,u) is concerned, the case of general measure has not been investigated [Pel, Pe3]. In this Chapter,
we study the existence of the special type of distributional solutions, the so-called "renormalized solutions" for
problems (6.0.1). Our results cover the case of general measures and are also new in such cases of problems.
We construct an approximate sequence of solutions and we establish some a priori estimates. Then we draw a
subsequence to obtain a limit function, and prove that this function is a renormalized solution. Based on the
"cut-oftf" test functions and the "near-far from" approach we obtain a new properties, which leads to treat the
singular term of the measure. We would like to mention that the proof do not based on the strong convergence
of truncates and can be extended to a larger class of non-monotone operators a with respect to u. This Chapter
is organized as follows. In Section 6.1, some preliminary results on capacity and basic properties on measures,
the main assumptions and the definition of renormalized solution will be given. In Section 6.2, we set the a
priori estimates and the existence result, while Section 6.3 is devoted to the proof of the main result. Finally,
in Section 6.4 we discuss some asymptotic properties of the singular part of the measure and the proof of a
capacitary estimate of the solution.

6.1. Main assumptions and renormalized solutions

We will denote, respectively, by bs(z,s) : @ x R — R and V,b(z,s) : Q x R — RY the derivative
parts of b(z,s) : © x R — R with respect to s and to = defined, respectively, as bs(x,s) = %(I,S) and
Vb (z,s) = %(m,s) (with a slight abuse of notation, we will write bs, Vb and B every time this terms
appears, instead of using its real values representations). Suppose that €2 is a bounded domain in RY with
Lipschitz boundary 92, T is a positive number. We focus our attention on the well-posedness of renormalized
solution for the problem

b(x,u); — div(a(t,z,u,Vu)) =p in Q x (0,T),
(6.1.1) w=0 in 9Q x (0,T),
b(z,u)(t = 0) = b(x, uo) in Q,

130
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where 1 < p < N, b(x,u) is a unbounded function of v and —div(a(t,z,u, Vu)) is the Leray-Lions operator
which satisfy a polynomial growth condition with respect to u and Vu. Moreover, assume that the following
assumptions hold true

(6.1.2) b(xz,s), bs(z,s): QxR — R and by (z,s) : 2 x R — RY are Carathéodory functions,

such that for every = € Q, b(x, -) is a strictly increasing C* —function with b(x,0) = 0 and there exists A\, A >0
and a function B € L?(Q) such that

(6.1.3) A < bs(z,s) <A for ae. (z,8) € QxR

(6.1.4) |Veb(z,s)| < B(x) a.e. z €.

Now, let a(t,z,s,() : @ x R x RY — RY be a Carathéodory function (i.e., a(-,-,s,¢) is measurable on Q for
every (s,¢) in R x RV, and a(t,,-,-) is continuous on R x RY for almost every (¢,z) in Q) such that

(6.1.5) alt,z,s,¢)- ¢ >alC]’, p>1,
for a.e. (t,z) € Q, for all (s,¢) in R x RY, with « is a positive constant,
(6.1.6) ja(t, @, 5, Q) < B(L(E, @) + s~ + 1<),

for a.e. (t,z) € Q, for any (s,¢) € R x RY, with 3 is a positive constant and L is a non-negative function in

L"(Q),

(6.1.7) la(t,2,s,¢) = a(t,z,s,m)] - (C = n) >0,
for a.e. (t,z) € Q and for every (s,(,n) € R x RY x RN, with ¢ # n.
Under these assumptions, the operator A(u) = —div(a(t, z,u, Vu)) turns out to be a continuous, coercive,

pseudo-monotone from the space L?(0,T; Wy " (Q)) into its dual space ol (0,T; Wb (©2)). Moreover, assume
that

(6.1.8) up is a measurable function on Q such that b(z,uo) € L' (Q),

(6.1.9) wE Mp(Q).
To simplify the notations, Let us define for every p > 1, The capacity Sobolev space
W = {ue LP(0,T;V); uw € L* (0,T;V')}
which is a Banach space endowed with the norm [lullw = [[ullzr(0,7;v) + llwtll 17 (o 1.y, Where V = W, P(Q) N

L?(Q), endowed with its natural norm || - le,p(ﬂ) + I - llL2(0)- The space S as
0

SP = {u € LP(0, T; WEP(Q)); ue € LY(Q) + L (0, T; W17 (Q))}

endowed with its natural norm |juljsr = ||uHLp(O’T;W01,p(Q)) + el o (0,0 w -1 ()1 11 (@)» it IS clear that
SP . C(0,T; L' (Q)) and its subspace W2 as
inj con

Wa = {u € L(0,T; Wg " () N L¥(Q); ue € L (0, T; W17 (Q)) + L'(Q)}

endowed with its natural norm |Ju|lw, = ||u||Lp(07T;W&,p(Q)) + llullzoe @) + lutll Lo 0,7 —1.07 ()21 () L€t us
also define the measurable function v = b(x, u) — g, where u is the solution, g is the time-derivative part of po,
and fio = p—g—ps = f—div(G). Moreover, we have Vux |y /<ky = bz (z,u)(VTk(v) +(Vg—Vab(z,u))X|v|<k)-
Let us recall some ideas contained in [PPP2]| and essential to prove the existence of renormalized solutions.
The next result shows that every function in Wy satisfy a capacitary estimate for the p—capacity.

LemMA 6.1. Let z € Wa, then z admits a unique cap, quasi-continuous representative. Moreover, we have

C PR
(6.1.10) cap,({|z| > k}) < Emax([z]f, [2]£)
10’ 2 2
where [ehe = 1212, gt vy & 140 sy + 1@ 151 @) + 1oloe gy such that

2 e l” (0, T; Wﬁl’p/(Q)), 27 € LY(Q) is any decomposition of z:, that is z = z{ + 2.
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ProoF. See [Pel|, Theorem 3 and Lemma 2. O

REMARK 6.2. Notice that Lemma 6.1 is useful to obtain a unique cap,, quasi-continuous representative of
u € W3 defined cap,, quasi-everywhere. Then

C ,
(6.1.11) cap, ({{b(z, u)| > k}) < —-max([lulli,, [ulliy, )-

The previous lemma has also the following consequence.

LEMMA 6.3. Let 1 € My(Q) N LP (0, T; W17 (Q)) and b(x,uo) € L*(Q). Then, under the assumptions
(6.1.2) — (6.1.4) the weak solution u of (6.1.1) belongs to W and

1 1
(6.1.12) cap,({[b(z,u)| > k}) < Cmax{—,—}, Vk2>1
kr» kp’
for all C = C(HH”Mb(Q): Hb(iﬂaUO)HLl(ﬂ)a ”B”Ll(Q):p)'
PRrROOF. See Section 6.4. O

We can now recall the approximation on diffuse measures, whose proof holds for any solution in the space
LP(0,T; Wy " (Q)) N L>=(Q), corresponding to the truncations of nonlinear potential of .

PROPOSITION 6.4. If u € Mo(Q). Then, for every e > 0, there exists v € Mo(Q) such that

(6.1.13) e —vm) <€ and v =w: — Apw in D'(Q),
where w € LP(0,T; WyP(Q)) N L™=(Q).
Proor. See [PPP2]|, Theorem 1.1. O

We can also define the class of equi-diffuse measures, that will be play an essential role in the next.

DEFINITION 6.5. A sequence of measures (un) on @ is equi-diffuse, if for every n > 0 there exists § > 0
such that for every Borel measurable set E C @

(6.1.14) cap,(E) <0 = |pa|(E) <n Vn>1.

PROPOSITION 6.6. If u € Mo(Q) and pr, is a sequence of mollifiers on Q. Then the sequence (pn * pn) is
equi-diffuse.

Proor. See [PPP2], Proposition 3.3. O

In order to deal with the renormalized formulation, we will often make use of the following auxiliary
functions of real variable ©,(s) = Ti(s — Th(8)), hn(s) =1 — Oy(s), Sn(s) = fos hn(r)dr, Vs € R (see Section
1.9) and another auxiliary functions that we will often use in the next sections; this functions can be introduced
in terms of Tx(s) and Si(s) and defined as follows,

0 if|s|>k+o 1 if|s| >k+o .
Sir®=41 Sk he®=1-Se0) =0 illsk T = [ Sl
affine  otherwise affine  otherwise 0
. Sk,o(8) hi,o(s)

/ \ : N ~ :
—k—o0o —k k k+o s —k—o0o —k ‘ k k+o s

FI1GURE 20. The functions Sk, (s) and hx,s(s)

Notice that functions Tk, (s) converges pointwise to Tk (s) as o goes to zero.
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DEFINITION 6.7. A measurable function « is a renormalized solution of (6.1.1) if

v e LY0,T; W9 (Q)) N L>(0,T; L' (Q)) for every ¢ < p —

N+1’
Ty (v) € LP(0,T; Wy *(Q)) for every k > 0,
(6.1.15) lim l/ a(t,x,u, Vu) - Vo dxdt :/ vdud,
n—+toon {n<v<2n} Q
(6.1.16) lim l/ a(t,x,u, Vu) - Voo dxdt :/ Pduy ,
n—toomn {—2n<wv<n} Q

and the following equation holds

—/S(b(m,uo))go(O)dx—/ <gpt,S(v)>dt+/ S'(v)a(t,z,u, Vu) - Vo dxdt
(6.1.17) @ 0 Q

+/ S" (v)a(t, z,u, Vu) - Vo dxdt :/ S’ (v)¢djio,
Q Q

for any S € W2 (R) with S’ has a compact support and S(0) = 0, and for any ¢ € LP (0, T; Wy ?(2)) NL>(Q)
such that ¢, € L*' (0, T; Wﬁl’p/(Q)) and o(T,z) =0.

REMARK 6.8. We first introduce some essential regularity results following the equation in the sense of
distribution (6.1.17), notice that, thanks to our regularity assumptions and the choice of S, all terms in (6.1.17)
are well defined since Ty (b(x,u) — g) belongs to LP(0,T; W, ?(2)) for every k > 0 and since S’ has compact
support. Indeed by taking M such that Supp S’ C] — M, M|, since S’ (b(x,u) —g) = S”(b(x,u) —g) = 0 as soon
as |b(z,u) — g| > M, we can replace, everywhere in (6.1.17), V(b(z, u) — g) by VT (b(z,u) —g) € (LP(Q))" and
Vu by bs(z,u) " (VT (v) — Vabxqo|<ary + VIX{wj<r}) € (LP(Q))N. Moreover, according to the assumptions
(6.1.3) — (6.1.4) and the definition of Vu, bs(z,u) ™ (VT (v) — (Vab(z,u) — V@) x{jv|<m}) € (LP(Q))"N, we have
V(b(z,u) — g) is well defined and since |u| < A™"(M + |g|) as soon as [v| < M then, |a(t,z,u, Vu)x{o<m}| €
(" (@)".

We also have, for all S as above, S(b(z,u) — g) = S(Tam(b(x,u) — g)) € LP(0,T; Wy *(2)) and

S'(b(z,u) — g)f € L'(Q);

§'(b(z,u) —9)G € (L" (@)

§'(b(w w) — g)alt,z,u, Vu) € (L (Q)":

8" (b(x,u) — g)a(t, z,u, Vu) - VT (b(z,u) — g) € L' (Q);
S (b(x,u) — g)G - VT (b(z,u) — g) € L'(Q).

Thus, by equation (6.1.17), (S(b(x,u) — g)): belongs to the space LY (0, T WL (2)) + L*(Q), and therefore
S(b(z,u) — g) belongs to C([0,T]; L' (Q2)) (see [Pol], Theorem 1.1) and one can say that the initial datum is
achieved in a weak sense, that is S(b(z,u) — ¢)(0) = S(b(zx,u)(0) — g(0) = S(b(z, uo) in L*(Q) (recall that g has
compact support in @) for every renormalization S. Note also that, since S(b(z,u)—g): € L’ (0, T Wb (2)+
LY(Q), we can use in (6.1.17) not only functions in C§°(Q) but also in LP(0, T; Wy P (2)) N L™=(Q).

REMARK 6.9. The initial condition S(v)(0) = S(b(z,uo)) is the renormalized version of the requirement
that v(0) = b(z,uo). Observe also that conditions (6.1.15) — (6.1.16) are equivalent to

(6.1.18) lim a(t,z,u, Vu) - Vug dzdt = / Edps
Q

h=oo Jih—1<|vI<h}
for any £ € C°([0,T] x Q).

Note that this formulation of renormalized solution does not depend on the decomposition of p.

ProposITION 6.10. Let u be a renormalized solution of (6.1.1). Then u satisfies Definition 6.7 for every
decomposition (f,—div(G),g) of .
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ProoF. See [MR], Proposition 2. O
Another definition of renormalized solutions for problem (6.1.1) can be stated as follows
DEFINITION 6.11. A function u € L'(Q) is a renormalized solutions of problem (6.1.1) if
bz, u) —g € L0, T; L'(Q), Ti(b(x,u) — g) € LF(0, T; Wy (%)),
and if there exists a sequence of non-negative measure v € M,;(Q) such that
(6.1.19) V¥ = s tightly as k — +oo,
and
— / (T (b(x, u))pedxdt +/ at, z, u, (bs(x, 1)) (VTk(b(z,u)) — VaTk(b(z,u)))) - Vi dzdt
(6.1.20) « @
= / wdpo + / odv® Jr/ T (b(x,u0))p(0)dz.
Q Q Q
for every ¢ € C°([0,T] x ).
REMARK 6.12. First observe that (6.1.20) implies that
Ti(b(z,u)): — div(a(t, z,u, (bs(z,u) " (VTk(b(x, 1)) — Vi Tk (b(z,u)))

is a bounded measure, and since T (b(x,u)) € LP(0,T; Wy " (Q)) this means that from the Lipschitz regularity
in a and the fact that |u[?~' < |£[P~" that

(6.1.21) Tr(b(z,w)): — div(a(t, z, u, (bs(x, 1))~ (VTk(b(z, 1)) — Vo Tk(b(z,u)))) € W' N My(Q).
In addition, we have also the following equality for functions Ty (b(z,u) — g)
(6.1.22) Ti(v) — div(a(t, z,u, (bs(z,u)) " (VTk(v) + (Vg — Vab(z, w))X{wi<k}t) = f — div(G) + v

in Q. From Proposition 3.1 of [PPP2] the measure v* is diffuse, then we can recover from equation (6.1.20)
the standard estimates known for nonlinear potentials. Moreover, if u is diffuse the Definition 6.11 coincides
with Definition 1 of [MR]. This fact is easy to check once we observe that non-negative measures that vanish
tightly actually strongly converge to zero in My (Q).

It should be observed that we can consider a larger class of test functions.

PROPOSITION 6.13. Let u be a renormalized solution in the sense of Definition 6.11. Then we have

- /Csz(v)wt dzdt —|—/ at,z,u, (bs(z,u) " (VTk(v) + (Vg — Vab(x,u))X{juj<ky) - Vw dzdt

(6.1.23) @

:/ fo dmdt—i—/ G-V dacdt—l—/ wduk—l—/ Tr (b(z, uo))w(0)dx

Q Q Q Q

for every w € W N L>(Q) such that w(T) = 0 (with W being the unique cap,, quasi-continuous representative of
In Proposition 6.13 we essentially use test functions that depend on the solution itself and can be used

also in (6.1.20). Note that renormalized solutions are distributional solutions of the same problem, see [PPP2],
Proposition 4.2.

PROPOSITION 6.14. Let u be a renormalized solution of (6.1.1). Then u satisfies, for everyk >0 and 7 < T
(6.1.24) /Q@k(b(as,u))(T)dm + /OT /Q bs(z,u)a(t, z,u, Vu) - Vu drdt < Ck(||pl|a, @) + [16(x, v0) L1 (),
where O(s) = fos Ty (t)dt.

PROOF. See [Pe3], Proposition 3. O

Now we state the main result of this paper.

THEOREM 6.15. Under assumptions (6.1.2)—(6.1.9), there exist at least a renormalized solution u of problem
(6.1.1) in the sense of Definition 6.11.
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6.2. A priori estimates and main result

We start by proving a priori estimates and compactness arguments, defining a solutions as a limit of bounded
sequence of suitable approximating problems. Moreover, we will postpone the proof of Theorem 6.15 at the
next section, since it makes use of some techniques of Section 6.2. Now, let us come back to the fundamental
decomposition theorem for general measure; as we said before, if u € M(Q) one can split it in this way

(6.2.1) = po+ ps = [ — div(G) + g + pd — ps

for some f € L'(Q), G € (L” (Q))N, g € L” (0,T; W17 (Q)), and s L cap,, that is, u, is concentrated on
a set £ C @ with cap,(F) = 0. There are many ways to approximate this measure looking for existence of
solutions for problem (6.1.1); we will make the following choice; let

(6.2.2) pn = fn — div(Gn) + gn + XY — AT,
where

fn € C3°(Q) such that f, — f weakly in L'(Q),
G, € C5°(Q) such that G,, — G strongly in (Lp/ @)™,
(6.2.3) gn € C5°(Q) such that g, — g strongly in L?(0,T; Wy *(Q)),

AP e cge (@) such that A% 4 in the narrow topology of measures,

A € C5°(Q) such that A — po in the narrow topology of measures.

Moreover, let

(6.2.4) uf € C°(Q) such that b(z, uy) — b(z,uo) strongly in L' ().
Notice that this approximation can be easily obtained via a standard convolution argument. We also assume
(625) € C(Q) such that [lunlliag) < Cllullacy @) and b, u) sy < b u0) |1 o

Let us consider the following approximation of problem (6.1.1)

(b(z,un))e — div(a(t, z, un, Vun)) = pn  in (0,T) x Q,
(6.2.6) un(t,z) =0 on (0,7T) x 09,
b(x, un)(0) = b(z,ug) a.e. in Q.

Then from the well-known result of [L], there exist at least a weak solution u,, € C([0,T]; L*(Q))NLF (0, T; Wy " (Q))
of problem (6.2.6) such that (b(z,un)): € L¥ (0,T; W% () and satisfies
(6.2.7) / (b(z, un))eyp dadt —|—/ a(t,z, un, Vuy,) - Vip dedt = / Unt dxdt

Q Q Q

for any ¢ € LP(0,T; Wy " (Q)). Approximation (6.2.2) — (6.2.5) yields standard compactness results [DPP,
MR, Pel] that we collect in the following Proposition.

PROPOSITION 6.16. Let u, and vy, = b(x,un) — gn defined as before. Then

[unllLoe 0,710y <€ Nvnllze o1 @) < C,
6.2.8
( ) / VT (un)|Pdxdt < Ck, / VT (vn)|Pdadt < C(k + 1).
Q Q
Moreover, there exists a measurable functions u and v = b(x,u) — g such that Ti(u) and Tk(v) belongs to

L?(0,T; Wol’p(Q)), u and v belongs to L°°(0,T; L*(Q)), and up to a subsequence, for any k > 0, and for any
¢<p— w5

Un — u a.e. in Q weakly in LU(0,T; Wy %(Q)) and strongly in L' (Q),
Vp = v a.e. in Q weakly in LY(0,T; Wy () and strongly in L'(Q),
Tr(un) — Tr(u) weakly in L*(0,T; Wy (Q)) and a.e. in Q,
Tk (vn) — Ti(v) weakly in L*(0,T; Wy *(Q)) and a.e. in Q.

(6.2.9)
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Moreover u, and v, are bounded sequences in L°°(0,T, Wol'p(Q)); in particular, there exists u, v, or and
Vab(z,un) such that (up to subsequences)

Vun, = Vu a.e. in Q,
Vo, = Vv a.e. in Q,
6.2.10 /
( ) a(t, T, Un, Vln)X{|on|<k} — Ok weakly in (L? (Q))N,
Vab(2,un) — Vab(z,u) strongly in (L*(Q))".
ProoF. We choose Ty (b(z,u,)) as a test function in (4.6) (the use of Ty (b(x,un) — gn) as a test function
can be used to have estimates on v), we obtain

O (b(z, un))(t)dz + t a(t,, un, Vun) - VI (b(z,un)) dedt
oy bk

_ / t /ﬂ T (b, un))dpin + /Q Ok (b(x, uf))de

where we have set t € [0,T] and ©(s) the primitive function of Ty(s). It results from assumption (6.1.5) and
the fact that ||b(z,un)||11(g) is bounded

/ O (b(z,un))(t)dz —|—/ bs(z, un)a(t, z, un, Vurn) - Vupdadt
Q {Ib(z,un)|<k}

—|—/ a(t, z, un, Vn) - Vab(x, un)drdt < k|| p]| a, @) —|—/ Ok (b(z,ug))dz.
{Ib(z,un)|<k} Q
Then
/ Ok (b(z,un))(t) + a/ bs(x, un) | Vun |Pdedt < k||, @) + B/ L(t,x) - |Vab(z,un)]
Q By, o

+ B8 unl”" - [Vab(w, un)|dadt + § bs (@, un) | Vuun "™ - [Vb(, wn)| + Kb, u) [ 12 0,
Ey Ey
where Ey, = {(t,z) : |b(x,un)| < k}, using (6.1.3) and by means of Young’s inequality, we obtain

B

B[ |VunlP™" - [ Vab(@, un)|dzdt < 5 [ bs(@, )| Vun|P~" - |Vab(z, un)|dedt
Ey A Ey
o » T 28p" -1 »
<5 [ bl VPt A+ DT 1B oy

and

_ k p
/ [wn [P [V ab(a, wn) |dzdt < / |X|p HVob(w, un)|dadt < C||B|Y, g,
Ey Ey

since O(s) > 0 and |©1(s)| > |s| — 1, we get

/ bz, ) (Oldz + 2 [ by (2, 1n)| Vi [Pdadt

Q 2 /B,

< k(llnllady @) + 1bG w2 o) + CULLIZ,s )+ 1Bl

Finally, we get
t
/ 1b(, ) (8)|dax + %/ / VT (b, wn))Pdadt < C(k+1) Vi > 0, Ve € [0,7].
Q o Ja

From the previous estimates, we deduce that

16(, wn)| oo (0,7;01 (2)) < C and / VT (b(z,un))Pdedt < C(k +1).
Q
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Similarly we can get the estimate on v, = b(x,u,) — gn if we choose Ty (vy,) as test function in (6.2.6).

/ O (vn) (H)dz + a / be (@, tn)|Vitn P dadt

Q By

g/@k(b(x,ug))dx+k||f||L1(Q)—|—/ G - VT (vn) | dwdt
Q Ey

+B( | L(t,2)|Vgn|dedt + /
Ey,

Ey

[un|? ™ [V gn|dzdt + / |V, [P~ dzdt)
Ey

+/ |a(t,:c,u,Vun)~be(x,un)\d:cdt—|—/ Ty (vn)dAE —/ Tr(vn)dNS
Eg Q Q

where C is a constant independent on n and Ey = {(t,x) : |b(z, un) — gn| < k}. Using (6.1.3) and by means of
Young’s inequality, we have

/ G - VT (vn)|dadt < %/ b, un) V[P dzdt + C(| Bl 0 + |Gl
Ey Ey

P P
L7 0Q + ||Vg7l||LT7(Q))7

/ [P~V gt < / (s + lgal)" " IV gldadt < ClgalLr o) + IVgalE o),
Ey Ey

4 _
/ (@t 2, 1, Vit )V b(z, )| dadt < &,/ be (@, wn)|Vun|Pdadt + - (A + 1)(2E -1 3|2
Ep 4p Ey p

J LP(Q)
and
Jé] |Vt [P~ | Vgn|dedt < = be (2, Un ) |[Vun [P [V gn|P dedt
Ey Ey
« 1 4/8 1
< — bs(, un)|Vun|Pdrdt + = (A +1)(—=)P / Vgn|Pdxdt.
i [ s L6 )CE [ 90|
Hence
/@k(un)(t)dx+9/ ba (@, tn )|V, [P dzdt
Q 2 /e,

%

+k(||fn||L1(Q)+/ d)\f—/ dAS)+/@k(b(x,ug))dx.
Q Q Q

G, is bounded in Lp,(Q), gn is bounded in LP(0, T} Wol’p(Q)), fns A2 AT are bounded in L'(Q) and by (x, u)
is bounded in L'(f2), we obtain

+ ||g77»||117,10(Q) + HVQW»HIZ,P(Q) + ”B”ip(n) + ”Gn”ip/(Q))

/ 01 (va)(t)dz < C ¥t € [0,T],
Q
which implies the estimate of v, in L>(0,T; L*(Q2)), and also
/ IVun "X {jon | <kydadt < C(k+ 1),
Q

which yields that Ty (v,) is bounded in LP(0,T; W, (Q)) for any k > 0 (recall that g, is itself is bounded in
LP(0,T; Wy " (92)))- O

6.3. Proof of the main result

In this section we prove Theorem 6.15. From here on w will indicate any quantity that vanishes as the
parameters in its argument go to their limit point with the same order in which they appear, that is, as

an example lim limsup limsup |w(n,m,d)] = 0. Moreover, for the sake of simplicity, in what follows, the
§—0Ft m—4o00 n—oo

convergences, even if not explicitly stressed, may be understood to be taken possibly up to a suitable subsequence
extraction. The proof is divided into 3 Steps. In Step. 1, we establish a estimate on the energy term in L' (Q).
In Step. 2, the limit v/ is proved to converge to us and that (6.1.19) holds. In Step. 3, we define cut-off
functions which allows us to control the singular term of measure when passing to the limit. In the next, we
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suppose the following assumption, which is the key point to assure the weak convergence of a(t,x, un, Vuyn) to
a(t,x,u, Vu) in L (Q), especially in the zone {|v,| < k) (see equation (6.3.12))
la(t, z,u, Vu)| < C(u) + |Vu|"~"
where C' is a bounded continuous functions in R.
Step 1. Basic estimates in L*(Q). Here and elsewhere in the paper, Hy, o (s) will be the primitive function

of hi,o(s) and for technical reasons, we use the special test functions constructed from the function Si(s) and
Tk (s) defined in Section 6.1. We take hi »(b(x,un)) as test function in the weak formulation of (6.2.6). Then

/Hk,a(b(a:,un)(T))dx+/ a(t, z, un, V) - Vhgo (b(x, urn))dzdt
Q Q

(6.3.1)
:/ unhk,g(b(x7un))dxdt+/Hk,g(b(Lug))dx.
Q Q
So that
/Hkyg(b(x,un))(T)dx—l— l/ bs(z, un)a(t, z, un, Vuy) - Vupdzdt
Q G J{k<|b(z,un)|<k+o}
1
(6.3.2) + —/ a(t, , un, Vun)Vab(z, un)dedt
O J{k<|b(zun)|<k+o}

:/ hk,,,(b(x,un))dunJr/Hk,g(b(m,ug))dx,
Q Q

so that, dropping positive terms and using the fact that

1
= / bs(z,un)alt, z, un, Vi) - Vupdxdt
O J{k<|b(@,un)| <k+o}
<c (K7 + 12t + |Bl)dedt + [ dn + [ b, )
{kL|b(z,un)|<k+o} {1b(z,un )| >k} {1b(z,ug)|>k}
then

1

/ bs(z,un)a(t, z, un, Vun) - Vupdadt < C(k) +/ dpin +/ |b(z, ug)|dz,
T J{k<|b(@,un)|<k+o} [b(z,un )| >k} {lo(z,ug)|>k}

{
we readily have the following estimate on the energy term
1

(6.3.3) =

/ bs(z, upn)alt, z,un, Vuy) - Vup, dedt < C(k,n),
O J{k<|b(@,un)|<k+o}

C(k,n)
A

so that, there exist a constant C' = such that

(6.3.4) 1

/ a(t,z, un, Vun) - Vi, dzdt < C,
O J{k<|b(z,un)|<k+o}

because of this fact, there exist a bounded Radon measure A} such that, as o goes to zero
1 n )
(6.3.5) ;a(t,x,un, V) - VUnX{k<|b(e,un)|<kt+o} — A weakly—* in M(Q).

Now, looking at the equation in (6.2.6) and using Sk - (b(z, un))p as test function with ¢ € C°(Q),

/0 <b($7un)t,Sk,a(b(x’un))§0>dt+La(t,$,un,vun)'V(Sk7g(b($,un))§0)d$dt:/QSk@—(b(l',un))gOd/,én

Then,

/0 (b(x, un)t, Sk,o (b(x, un))p)dt — 1

/ a(t, ©, un, Vun) - Vb(x, un)p dzdt
T J{k<|b(,un) | <k+o}

(6.3.6)
—|—/ a(t,x,un,Vun)~Vg05’k,g(b(x,un))dxdt:/ Sk,o (b(x, un))pdn
Q Q
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as o tends to infinity, we have

T
/ (Tw (b(x, un))t, p)dt — / wdAy +/ a(t, z, un, V) - Vo dedt = / odpin.
0 Q {Io(z,un)|<k} {Ib(z,un)|<k}

From the definition of Ti(s), we have

/0 (Tk(b(z,un))e, p)dt + /Q a(t, z, un, (bs(z, un))_l(VTk(b(x,un) — Vab(z,un))) - Vo dadt

(6.3.7)
= / dAy + / pduy — / pdpug + / wdusy
Q Q {1b(z,un)|>k} {1b(z,un)|<k}
then
(638) Tr(b(, un))e — div(a(t, ©, un, (bs (2, un)) " (VTh(0(2, un)) — Vab(z, un))) — uf

= Ak = KO X{|b(z,un)| >k} + Hs X{|b(z,un)| <k}

in the sense of distributions. We define the measure v* as

(6.3.9) Vi = A — X {b(erun) |2k} HEX{b(wsun) <k}
we have that v is bounded in L'(Q) and so there exist ¥ € M(Q) such that
(6.3.10) vl = vk weakly—* in M(Q).

Then, by convergence arguments of Proposition 6.16, we have that
(6.3.11) Tr(b(z,u)): — div(a(t, z, u, (bs(z, 1))~ (VTk(b(z,u)) — Vab(z,u)) = uf + v~ in D'(Q).
Therefore, thanks to distributional formulation (6.3.11), we have for every ¢ € Cg°(Q)

/0 (B, 1n) — To(b(, un)))er )t

(6.3.12) + /Q(a(t,:z:, Un, Vun) — a(t, z,u, (bs(z, 1)) (VTk(b(z,u)) — Vob(z,u))) - Vo dedt

— [ iy~ )+ [ ol =)+ [ @) ~ Ti(bla, o)) de
Q Q Q
and, passing to the limit as n tends to infinity, we obtain
(6.3.13) ¥ — 1. in the sense of distribitions as n tends to + oo.
Step 2. Near and far from E. We will use also the following result

LEMMA 6.17. Let us be a non-negative bounded Radon measure on @, concentrated on a set E of zero
p—capacity. Then, for every § > 0, there exists a compact set Ks C E with

ps (B\Ks) < 6
and there exist 15 € C§(Q) such that
Ps =1 on Ks and 0 < s < 1.

Moreover,

lslls <8 and /Q (1 = s)djas = w(5).

Proor. See [Pel]|, Lemma 5. O

Now, let 15 as in Lemma 6.17, let us mention that the use of these type of cut-off functions is to deal with,
separately, the regular and the singular parts of the data and they first introduced in [DMOP] in the elliptic
framework and then used in [Pel] to deal with parabolic problems. Then we have

/Qsodl/k =/Q<pw5d1/’“+/Qso(1—w5)dvk
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where s is chosen as in Lemma 6.17. Then we want to show that

6.3.14 sdv® = w(k, ),
(6.3.14) /Qw (k, )
and

6.3.15 1 —5)dv* = w(k,d).
(6.3.15) /Qw( s) (k, )

We will prove the estimate (6.3.14) near F and the estimate (6.3.15) far from F, alternatively.
Step 8. Near E. Thanks to the result (6.3.13) we have that

(6.3.16) / osdv” —>/ psdus as k — +oo.
Q Q

Recalling that 95 = 1 on Ks, we have

/ PYsdps = / psdps = / PYsdus + / pdps
Q E {E\Ks} Ks

< Il oo oy s (B\Ks) + / s
Q

< Sllellmce) + / pdjia.
Q

Then

(6.3.17) / psdis —>/ pdps as d — 0.
Putting together (6.3.16) and (6.3.17), (jve have !

(6.3.18) /ngpaduk — /Q wdps as k — 400 and § — 0.

Step 4. The estimate far from E. Let us analyse the term (6.3.15). Using the definition of v* we have

/ (1 — s5)dv” = lim [ lim 1
Q

n—00 o—00 g /{k<b(z,un)|<k+o'}

4 / (1 — s)dul — / (1 — ds)dud),
{Ib(z,un)|<k} {Ib(z,un)|>k}

by means of Lemma 6.3 and Lemma 6.17, we readily have

(6.3.20) /{ PO < gl @l (0] > KD < (B
b(x,un)|>k

a(t,, un, Vuyn) - Vup (1 — 15)p dadt
(6.3.19)

and, again by Lemma 6.17 we get
(6.3.21) / PlL= 0a)di? < ellim@) [ (1= bs)dus < w(n,0)
{Ib(z,un)| >k} Q

We need the following argument similar to the one obtained in [Pel], and the proof will be done with the aid
of test functions depending on )s.
LEMMA 6.18. There exist a constant C' = w(o,n, k,d) > 0 such that for every k >0
1

(6.3.22) =

/ a(t, z, un, Vun) - Vb(x,un)p(l — ¢s)dzdt < C.
T J{k<|b(z,un)|<k+o}

Proor. We choose hi,o(b(z,un))(1 — 1s) as a test function in (6.2.6) where hy »(s) appears in Figure 1.
Thus

/ (B, )1, B (b(, 1)) (1 — th3)) +/ a(t, 2, Vi) - Vo (b, wn)) (1 — tbg)dadt
(6.3.23) 0 Q

= / hi,o (b(z, un))dpin.
Q
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Then
T
/0 (o (b2, )t (1 — t65) et
3
- = a(t,, un, Vun) - Vb(z, un) (1 — 1s)dxdt
(6324) o {k<b(z,up)<k+o}
— / a(t,z, un, V) - Vpshi o (b(x, un))dzdt
Q
_ / e (b2, 1)) (1 — t65) sl + / i (b2, 1)) (1 — th3) il
Q Q
and easily
/Q Hio (b, wn))(T)(1 = 5(T))d (4)
- /Q Hio (b(, ) (0)(1 — 95(0))dz (B)
— [ Hio (0o 00)) () (©)
Q
— i/ a(t, ©, un, V) - Vo(z,un)(1 — ts)dzdt (D)
O J{k<|b(@,un) | <k+o}
—/ a(t,x, un, V) - Vipshi, o (b(z, un))dzdt (E)
Q
</ s (b, n)) (1 — 5y (F)
{Ib(z,un)|>k}
[ o O )1 = ) (@)
Q
Using the convergence in L'(Q) of b(z, uy,), we have
(6.3.25) (C) = w(n, k),
while
(6.3.26) ()] +1(6)] < /{ v /Q (1 = )l = w(n, k).

On the other hand, using the regularity of s and |a(t, z, un, Vu,)|, observing that s goes to zero in @, we
have

(6.3.27) (E) = w(n, k).

Using the condition b(x,0) = 0, we have that the second term in the left hand side are w(n,d). So that from
all these facts we get

(6.3.28) lim [ lim © a(t, 2, tn, Vi) - Vb(a, un) (1 — ts)dzdt] = w(k, 5).

N0 0200 J k<L b(z,un)|<k+o}

Finally, from (6.3.19) and Lemma 6.18, we conclude
(6.3.29) / (1 — 5)dv™ = w(k, ),
Q

for all p € C*(Q). Then from (6.3.18) and (6.3.29) and by a density result, we have for all ¢ € C(Q),

V¥ = us tightly (in measure) as k tends to infinity.
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6.4. Some further properties and remarks

As we have seen, the goal of this approach will be to pass to the limit using the equation solved by the
truncations of u,, see Definition 6.11. The major advantage of this approach is that we can perform the passage
to the limit without using the strong convergence of the truncations in L (0,T; W, ?(Q)) and the proof is based
on the properties of the truncations of the renormalized solutions. Let us complete this approach by proving
an asymptotic reconstruction property of the singular part of the measure.

PROPOSITION 6.19. Let uy, be solution of (6.2.6), then

(6.4.1) im limsup

0 / — b(xz,u
h n—00 {h <_| ( ’IL)‘<_h}
107 €ever 1/ w c CC ( (), ] X SZ).

bs(z,un)a(t, z, un, Vi) - Vupty dedt = / Yt
Q

In the next, we prove the following Lemma, which is the key point to control singular sets where p is
concentrated and that will be developed in the proof of Proposition 6.19.

LEMMA 6.20. Let uy, be solution of (6.2.6), k > 0 and let ¢s be as in Lemma 6.17. Then

(6.4.2) /Q 2 (s — (b)) 5 = w(n, 6)

PrOOF. We multiply the equation (6.2.6) by (k — |b(z, u,)|) "5 where s is given by Lemma 6.17 and we
integrate over @), we get

[b(zun)|
—/(/ (k—s)+ds)(¢5)tdxdt+/ at, T, un, Vg - Vibs(k — |b(z, un)|) T dzdt
Q Jo Q

:/ a(t,m,un,(bs(ﬂc,un))fl(VTk(b(ac,un)) — Vab(z,un)) - Vi (b(z, un))psdxdt
Q

o4 / k—|b +psd / /lb(w’ug) k — s) " ds)ws(0)d
+ Q( — [b(, un) )" Psdpn + Q( ; (k —s)"ds)s(0)dx

B n [b(z,ug )| ot
+ /Q (k — b, un) ) s dpin + /Q ( / (k— )" ds)s (0)da

Now, using Proposition 6.16, observing that folb(m’u")l(k’ —s)Tds € LP(0,T; Wy ()N L>=(Q) and that 15 goes
to zero in S, we get both

[b(z,un)|
(6.4.4) — /Q(/O (k- s)+ds)(1/15)t = w(n,d),

/ a(t, T, un, V) - Vs (k — |b(z, un)|) " dadt
(6.4.5) @
= /Qa(t,ac,un7 (bs(x,un))fl(VTk(b(ac,un)) — Vab(z,un)) - Vips(k — |b(:1:,un)|)+ = w(n,9).

So that, dropping nonnegative terms in the right-hand side, we deduce (6.4.2). Let us also observe that, as a
by-product, we also have the following property of the energy of the truncations near the singular set

(6.4.6) a)\/ [V [Pdzdt < / bs(x, un)a(t, z, un, Vuy) - Vupthsdzdt < w(n,d).
Q Q

Proof of Proposition 6.19. Let
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@h(s) linear constant
N 3 ******\\:*f L 1 if |s| > h,
: : Onr(s) =<0 if |s| < h—1,
—h | —(h—-1) T h-1 ‘ h s affine otherwise,
Zero

FI1GURE 21. The function ©p(s)

and let us take O, (b(x,un))¥ as test function in (6.2.6), where ¥ € Cg°(Q), to have
[b(z,un )]
— / (/ O (s)ds)Vdzdt
Q Jo
+ / a(t, , un, Vur) - Vb(z, un)Vdxdt
{h=1<b(z,un)|<h}

(6.4.7) +/ a(t, , un, Vuy) - VOO, (b(x, uy))dxdt
Q
- / WO (b, wn)) il + / VO (b, un) Ay
Q Q

+ /Q ( /O e O(s)ds¥(0)dx

Let us analyse the previous terms one by one. First of all, thanks to Proposition 6.16 we easily get

[b(z,un)|
— / (/ On(s)ds)Vidzdt = w(n, k),
(6.4.8) QJo
/ a(t,, un, Vun) - VOO, (b(z, un))dzdt = w(n, k).
Q

Similarly dropping the term at t = 0 and using the fact that |©,(s) — 1| < (h — s)* and Lemma 6.20 we have

/ VO, (b, un))dpl + / VO, (b(, un))du
Q Q

<i/ Wi+ [ W]+ | [ (@400, u) - D
(6.4.9) {Ib(z,un)|>h—1} Q Q

< (1] zee @)l dpo | +|/ dps | +|/(h—b(w,un))+¢5du?\ Jr|/(1 — s)dpg]).
{Ib(z,un)|>h—1} Q Q Q
< w(n, k) +w(n,d) =w(n,k,?d).

Finally, gathering together all these results we have

lim limsup

/ bs(z, un)a(t, z, un, Vuy) - Vu, Udzdt = / Wdps.
h=o0 nooo J{n—1<|b(z,un)|<h}

Q
Proof of Lemma 6.3. Let us now consider the capacitary estimate of renormalized solutions: we want to
prove that u satisfies (6.1.12) in Lemma 6.3, we still use the notations introduced in Section 1.9 and Section 6.1,
in particular, for simplicity we consider the case of a(t,,() = a(t,z,u(t, ), ¢) = |V¢|?~2¢ (i.e., p—Laplacian
operator), so that L = L 4 |u|?™*, then the function & satisfies
la(t,z,¢) < B(L+|¢|P™") for ae. (t,2) € Q and all ¢ € RY,

and (6.1.5), (6.1.6) and (6.1.7) (without the dependence in s). Hence, the problem (6.1.1) becomes

b(z,w) —div(a(t,z,Va)) =p in (0,T) x £,

=0 in (0,T) x 9,

b(z,w)(0) = b(x, uo) in Q,
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and we consider also the condition p > 2841 we assume in addition that p € My (Q) and b(z,uo) € L'(Q),
N+1

hence, we have b(x, @) € L>(0,T; L*(Q)) N LP(0,T; W, P (2)). Actually, the proof will be split into three parts,
in the first one we obtain the basic estimates.
Step. 1 Estimates on Ty, (b(z, 1)) in the space L>(0,T; L*(Q)) N LP(0,T; Wy " (Q)). For every 7 € R, let

Or(r) = / Ty (o)do.
0
Take r € [0, T]. Applying (6.1.1) with v = Ty (b(z, %)) and ) = Ok, s = 0 and ¢t = r, we have

/Q@k(b(w,ﬂ))(r)dx—&—/o /Qd(t,m,Vﬂ) - VT (b(x,@))dzdt < k||| a,0) —l—/ﬁ O (b(x, uo))dz,

Observing that %3)2 < Oi(s) < kls|, Vs € R, we have

/QWC[:U-}-/O /Q&(t,l‘,Vﬂ) . Vzb(l’,ﬂ)X{‘b(z’ﬁ)‘Sk}dl‘dt

+ / / be(, @it 2, V) - Vaxgeai<ey < kil + 150 w0)l1i)
0 Q

for ay r € [0,T]. In particular we deduce

~ 2
[ D OF b (2, )| V" dadt
Q 2 {Ib(@,a)|<k}

Sk:M+9/

{Ib(z, )<k}

(6.4.10) T 28y’
~ ~ 4 —
b (x, @) | V| dedt + E(A + 1)(5)1’ B p o

and then we have,

~ 2
/ [T D) ;. 9/ be(w, @)|VilPdadt < kM + C||BIl% 0.
Q {1b(z,a)[<k}

2
Then
(6.4.11) HTk(b(ac,ﬂ))||%oo(0’T;L2(Q)) < CkM and HTk(b(x’a))HzP(O,T;WOl’p(Q)) < CkM,
where
(6.4.12) M = [|pllamy @) + [16(2, wo)ll 20y + 1B 5 (o -

Step. 2 Estimates in W. In order to deduce some estimates in W, we use an idea from [P]. By standard
results there exists a unique solution z € L>(0,T; L?(Q)) N LP(0, T; W, ?(2)) of the backward problem

—zt — Apz = =27, T (b(z,w)) in (0,T) x Q,
(6.4.13) z=0 on (0,T) x 09,
z = Tk(b(z,w)) on {T} x Q.

Let us multiply (6.4.13) by z and integrate between z and T. Using Young’s inequality, we obtain

/ O g 4 L / : [ bt wvapasar < [ (bl XD 4, 4 / ' | IV (bt )t

For every z € [0, T]. Using (6.4.10) with » = T, we deduce

2(7)]? e -
[ B o4 [ [ butovadndt < Chlullania) + I uo)los o) + 1B o),
0
for every z € [0,T]. This implies
(6.4.14) ”'zHiOO(O,T;Lz(Q)) + HZ”ZZIP(O’T;WOLP(Q)) < CkM.
Recall that V = W, " (Q) N L*(Q); thus

”Z”LP(O,T;V) < C(HZ”Z;p(O’T;Wg,p(Q)) + ||ZHI[)4P(O,T;L2(Q)))'
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We deduce from (6.4.14) that
1 1
(6.4.15) ||ZHLP(0,T;V) < Cl(kM)? + (EM)Z].
Moreover, the equation in (6.4.13) implies
—1 ~\y(p—1
||ZtHLP/(Q’T;W71,p/ () < (||Z||ip(O,T;W01,p(Q)) + ||T’C (b(CU, u))“zp(O’T;WOl,p(Q)))»

hence, using (6.4.13) and (6.4.14). We deduce

1
7

(6.4.16) lzell o 1w 10" () = C(kM)®".
Combining (6.4.15) and (6.4.13), we conclude that
(6.4.17) Izllw < Cmax{(kM)#, (kM)# },

where M is defined in (6.4.12).
Step. 8 Proof completed for nonnegative data. Let us assume that p > 0 and b(x,ug) > 0; hence, we have
b(z,u): — Ap(b(z,a)) > 0, and b(z, @) > 0 in Q. We claim that
(6.4.18) Tk (b(.’E, ﬂ))t — Aka(b(J), ﬂ)) Z 0.
To prove (6.4.18), we consider Si,(s) the smooth approximation of Ty(s) and its primitive Tk -(s). Let

¢ € C°(Q) be a nonnegative function and take Ty, , (b(x, @)) as test function in (6.1.1). We obtain, using that
1 > 0 and that T) - (s) is concave for s > 0,

T
- / o Tho (b(z, @))dt + / i(t, 2, Vi) - VepSi.o (b(, @))ddt > 0.
0 Q

which yields (6.4.18) as o goes to 0.
Combining (6.4.13) and (6.4.18), we obtain

(6.4.19) —zt — Dpz > —(Tr(b(z, @) — ApTk(b(x, u)).

since both z and Ty (b(z, @)) belong to L?(0,T; W, ?(Q)), a standard comparison argument (multiply both sides
of (6.4.19) by (z — Tk (b(x,u))) ") allows us to conclude that z > Ty (b(z, %)) a.e. in Q. In particular, z > k a.e.
on {b(z,@) > k}. On the other hand, since @ belongs to W, it has a unique cap,, quasi-continuous representative
(still denoted by u), hence, the set {u > k} is cap, quasi-open, and its capacity can be estimated with (1.12.3).
Therefore, we get

- z
cap, ({{b(z, @) > k}) < [l llw
using (6.4.17) we obtain the result (6.1.12).

Step. 4 Comparison with u and p~ when p is a smooth function. Let us consider the case where
€ C®(Q). Then p™ € My(Q)N LP (0,T; W~ (Q)) and we can consider the unique solution v € W of the
problem

b(z,v) — Apv = pT  in (0,7T) x Q,
(6.4.20) v=0 on (0,7T) x 09,
v =b(z,up)" on {0} x Q.
By comparison principle, we have v > @. Using Step. 3 we deduce that there exists a nonnegative function

z € W such that
z > Ti(b(x,v)) > Tr(b(x, @)

and o

Izllw < Cmax{k, k" },
where C' = C(||ullm, (@), 10(z,u0) || L1 (o), p). Similarly, using the solutions of (6.4.20) with data —u~ and
—b(xz,u0)”, we deduce that there exists a nonnegative function w € W such that

T (b(z, 1)) > —w

and L

l|allw < Cmax{k?,k?" }.
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We have thus proved that there exist two nonnegative function z,w € W such that
1 A
—w < Ty(b(z, 1)) < 2z and [|z[|w + [lw[lw < Cmax{k?,k?"},

where C' depends on ||ul| a1, (@), |6(2, u0) |l 11 (o) and p.
Step. &5 Proof completed. Let us fix © € C°(Q) and set i = Ou. By standard properties of convolution
(see [DPP], Lemma 2.25), given a sequence of mollifiers (p,), we have p, * i € C°(Q),

pn * [L — [i strongly in i (0,T; W_l’p,(Q)),

[on * Allamy @) < NEllmy@) < llillatg@)-

Take now {©;} to be a sequence of C¢°(Q) functions such that ©; — 1 and consider the solutions 4j,, of the
problem

b(x, Ujn)t — Dpljn = pn x (O;p) in (0,T) x €,
(6.4.21) b(z,Ujn) = bz, uo) on {0} x Q,

Ujn =0 on (0,T) x Q.
As n — 00, the sequence (ii;,,) converges in LP(0,T; W, *(Q)) to the solution @; of (6.1.1) with @, as datum.
Next, as j — 400,

@; — @ in L™°(0,T; L' (Q)).

This is consequence of a standard L' —contraction argument. Indeed, subtracting equations (6.1.1) and (6.4.21),
and taking Ty (4j,» — @) as test function, we get (note that both 4, and @ belong to W)

/Q |jn — a|(t)dz < Cllpn * (1 — @jM)HLp'(o’T;Wfl,p’(Q)) (T (tjn — ﬂ)HLP(OyT;WOl’p(Q))

+C [ T - 0)(©; - 1)dn
Q
which yields
(2, — a)(t)”Ll(Q) < Cllpn * (Ojp) — @jMHLP’ (o,T;W—lyp’(Q))”Tl(ﬂj,n - a)”Lp(O)T;WOLP(Q))
+ ClI(1 = ©;)ull my (@)

Since for j fixed i, is bounded in LP(0,T; W, P (Q)) as n — 400, the first term with right-hand side tends to
0, hence

1 — @)l 10y < O~ )1l any (-
Since the later term tends to zero as j — oo by dominated convergence, we deduce the convergence of u; to u.
By Step. 4, there exist a nonnegative function z;, and wj,, such that
—wjn < Th(b(@, Ujn)) < 2jm
and o
lznllw + llwjnllw < Cmax{k?,k#"},

where C' = C(lpn % (8;1) |ty (@)+ 16( u0) [ 112y, p)- Since

llon * (©;m) My (@) < lellmy (@)

the constant C' can be chosen independently of n and j. The sequences (zj») and (w;») being bounded in
W, they converge weakly up to subsequences to nonnegative functions z,w € W and almost everywhere in Q.
Thus,

—w < Ty (b(w, ) < z a.e. in Q
and L.
[2lw + lwllw < Cmax{kr, k#"}.
where C' = C(||t|| m, (@)s 10(z,u0) || L1 (), P). Since @ € W, it admits a uniquely defined cap, quasi-continuous
representative; hence, the sets {4 > k} and {@& < —k} are cap, quasi-open. Using (1.12.3), we get
cap, ({[b(a, @)] > k)}) < cap, ({b(w, @) > k}) + cap, ({[a < =k}) < | L lw + 115w

which yields the result (6.1.12) for v = 4.



CHAPTER 7

Nonlinear parabolic problems with absorption term and
singular measure data

The problem of the nonexistence, the so-called absorption problem, has been the subject of several works.
We can cite in the elliptic framework the results of [Brl, BB, BBC], of [BGO2, CN, OP] in the nonlinear
framework, [Pe2, BidV1] in the case of parabolic problems and [BidVP] for systems. In the case of removable
singularities, the number of publications is so great that we cannot cite all of them; let us only mention
[BV, BidV, ML, BrN] in the case of equations and [SZ] for systems. Recall that such results can be used
for finding a priori estimates and nonexistence results in bounded domains via a blow-up technique. Obtaining
a priori estimates for general spaces is most often difficult, even in the case of Orlicz-Sobolev spaces (see
Section 1.18) and many questions are still open. The main results can be found in [FG, F, FP]|, and also
[Ais, Aisl, Ais3, AisB1]. Let us give an example showing the connections between equations and inequalities
in order to discuss the application of the notion of capacity related to a nonexistence result of solutions for
some nonlinear parabolic equations having absorption term and measure data. Assume that N > 3 and ¢ > 1,
we study the nonexistence of solutions for the following nonlinear parabolic equation whose model is

ug — div(a(t,z, Vu)) + [u| tfu =g+ X in (0,T) x Q,
(7.0.1) u=0 on (0,T) x 0%,
u(0) = uo in Q,

where 1 < p < N, g € L'(Q), X is a measure concentrated on a set of zero parabolic r—capacity and u
—div(a(t,z, Vu)) is a pseudo-monotone operator and consider the corresponding bilateral obstacle problem
with measure data concentrated on a set of zero parabolic p—capacity whose model is

{ (ug — div(a(t,z, Vu)) = A\, v —u) >0,

7.0.2
( ) u€ K ={we LP(0,T; Wy?(Q)) : |w| < 1} for every v € K,

using a notion of entropy solutions with convergence properties essential to establish a non-stability result.

This leads us to come back to the problem where Q be a bounded open subset of RY, N > 2, with 0 € Q, f

a function in L'(Q), and f, be a sequence of L (€)—functions such that liT fQ\Bp(O) |fn — fldz = 0 for
n——+00

all p > 0 with u, be the sequence of solutions of the nonlinear elliptic problems —Au, + |un|? 'u, = f, in
Q with ¢ > %; then u, converges to the unique solution u of the equation —Awu + |u|? 'u = f (see Section
7.1). The result of [Brl] is strongly connected with a theorem by Bénilan and Brezis [BB], which states that

the problem —Awu + |u|?"'u = &y has a distributional solution if ¢ > % On the other hand, if ¢ < %

[Br1, BBC]; then there exists a unique solution of —Awu + |[u|?"'u = do in Q. Thus the preceding result can
be seen as a nonexistence theorem. The dividing range " NIX 5" basically depends on two facts: the linearity of
the Laplacian operator (i.e., the dependence of order 1 with respect to the gradient of w), and the fact that the
Dirac do is a measure which in concentrated on a point (a set of zero N —capacity). In the case ¢ > %, which
is equivalent to 2¢' < N, &o is not "absolutely continuous" with respect to the N —capacity and hence also to the
2¢' —capacity and there is no solution. If ¢ < %, which is equivalent to 2¢' > N, &o is "absolutely continuous"
with respect to the 2¢'—capacity and there is a solution. In [OP], this result was improved to the nonlinear
framework, where the authors actually proved that, if A is a measure concentrated on a set of zero r—capacity,
r < g, and ¢ large enough, then problem —A,u + |u|?"'u = X in Q has no solutions in a very strong sense, that

is, if we approximate A with smooth function in the narrow topology of measures then approximate solution

147
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t=0 Dirac measure | 00(%) t>0
Ki(x)

After t

FiGURE 22. The heat Kernel of Dirac mass dg

u, converge to 0. In the same paper the result is proved for more general Leray-Lions type operators. The
result of [OP] has been extended to nonlinear parabolic operators with measures concentrated on sets of null
r—capacity in [Pe2]. The plan of this Chapter is as follows: In Section 7.1, we details some known results about
nonexistence theorems. Section 7.2 contains some notations on the r—capacity and the main assumptions. In
Section 7.3, we briefly sketch the proof of nonexistence result of problem (7.0.1) and we prove the same result
for the corresponding bilateral obstacle problem (7.0.2) in Section 7.4.

7.1. Classification of some preliminary results

As we said before, we study the non-stability of solutions and the question of removable sets E C @ in
terms of capacity conditions on A and E. This leads us to come back to the problem without perturbation and
measure terms, i.e.,

uy — div(a(t,z, Vu)) =g, inQ
for which we define a notion of entropy solution, and we give convergence properties, essential to our proofs.
Recall some preliminary results on similar elliptic and parabolic problems. Note that the first question is to find
conditions on g and r which ensure the nonexistence of solutions. In the case p = 2, a necessary and sufficient

condition was found in [BB] for the problem with absorption and dy as data (Dirac measure concentrated at
sets of zero N —capacity)

—Au+ [ulT'u =68 inQ,
u=20 on 0f),

this problems has no distributional solution if ¢ > NJX 5. On the other hand, there exist a (weak) solution if and

only if ¢ < % [Br1, BBC]. We have the following Theorem proved in [Brl]

THEOREM 7.1. Let Q be a bounded open subset of RN, N > 2, with 0 € Q, let f € L*(Q) and f, be a
sequence of L°°(Q)—functions such that

(7.1.1) lim |fn — fldz =0, Vp>O0.
n— oo Q\BP(O)

Let uy, be solutions of the nonlinear elliptic problems (with q > %)

(7.1.2)

—Aup + |un|" un = fr in Q,
Up =0 on 0N.

Then, u, converges to the unique solution u of the equation —Au + |[u|? 'u = f.

If f = 0, the sequence of L*°(Q2)—functions converging in the weak—* topology of measures to Jp are an
example of f,. In the case of problems with measures A concentrated on sets of zero r—capacity, a conditions
on g and 7 are also necessary. A precise and sufficient conditions was given in [BPi, GM] for problems

~Au+u/T 'y =p  in Q,
u=20 on 91,
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when p belongs to L'(Q) + W~29(Q), it is equivalent to say that u is "absolutely continuous" with respect to
the (2, ¢')—capacity such that

capy, 4 (F) = 0= cap, ,(E) =0 Ve>0,

see [AH|. It implies in particular that, if u is concentrated on a set of r—capacity zero, and r > 2¢’ (i.e.,
q > =), then p is not absolutely continuous with respect to the (2,¢')—capacity. In the case p # 2, the
question becomes more difficult, because the non-linearity of the divergentiel operator (i.e., the dependence of
order p — 1 with respect to the gradient of u), and the fact that the measure is singular, that means, a special
type of suitable test functions "cut-off functions" to deal with measures (see [BGO2, DMOP, Po, VV]).
Concerning problem (7.0.1) with Dirichlet boundary, it was recently shown in [Pe2] that is: if A is concentrated
on sets of zero parabolic r—capacity, for some » > p > 1, and ¢ large enough, then sequences of approximate
solutions do not converge to a "reasonable" solution. This suggested that in some sense problem (7.0.1) might
have no solution. Using the notion of entropy solution, the result is might true, for singular measures, and
much more general.

THEOREM 7.2. Let 1 <p<rT, q> L;I), and let uy, the unique solution of problem

(un)e — div(a(t,z, Vun)) + [un]?  tn = gn + fn in (0,T) x Q,
(7.1.3) un(t,z) =0 on (0,T) x 09,
un(0,z) =0 in Q.

Then, |Vun,|P~" converges strongly to |VulP~™" in L7(Q) with ¢ < %, where u is the unique entropy
(renormalized) solution of problem

ug — div(a(t,z, Vu)) + |u|? tfu =g in (0,T) x Q,

(7.1.4) u(t,z) =0 on (0,T) x 09,
u(0,2) =0 in Q.
Moreover
(7.1.5) lim / [un|* M uppde = / |u|*  updz + / wdX, Yy e Co(Q).
e Jq Q Q
Notice that we have no restriction of the sign of © and A and this result concerns the case ¢ > T(%_pl), where

r > p > 1. In the case ¢ = Nji,pjll), this is a result of removable singularities. In particular, problems (7.0.1)

have no solution if A concentrated on points. recall that when p = 2, we have a stronger result for the problem
(7.0.1) with source term A, which has to compared to the one of [Brl].

THEOREM 7.3. Let f, be a sequence of functions in L™ (Q) such that

lim pfndz :/ wd\ YV € C(Q),

r
r—2"°

where X is a bounded Radon measure on QQ concentrated on a set of zero parabolic r—capacity, and let q >
Then the solutions of

(un)t — Aty + |un | un = fn in (0,T) x Q,
un(t,z) =0 on (0,T) x 09,
un(0,2) =0 mn Q,

are such that, both u, and |Vu,| converges to 0 in L'(Q). Moreover,

lim |tn " U pda :/ wdX, Yo e Co(Q).
Q Q

n—r o0

Now we come back to our question, namely the characterization of the sets of Radon measures such that
the variational inequality

(7.1.6) (uy —div(a(t,z, Vu)) = A\, v —u) >0
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has a solution. For linear elliptic operators (p = 2) it was shown in [DLeo| by means of duality arguments
and by a new definition of solution, if the measure A is concentrated on a set of zero 2—capacity, the solution
founded is zero. If p # 2, the decomposition result of [FST] suggest that measures concentrated on sets of zero
p—capacity "disappear" passing to the limit in the approximation process. We recall that it is also true for
L'(Q) data [DO3].

THEOREM T.4. Let g be a function in L'(Q), and let (u,) be the sequence of entropy solutions of the

following problem

Um =0 on 0.

Then u,, converges to u as m tends to infinity, where u is the unique solution of the variational inequality

/Qa(ac, Vu) - V(v —u)dzx > /Qg(v —u)dr YveEK,

uwe K ={weWy*(Q):|w <1}.

{Aum + |um|m71um =g inQ,

Thus, in particular for g € W_l’p,(Q) (see [BM1, DO3]J). It applies also to problems with measure data
which is concentrated on a set of zero p—capacity plus a function in L'(Q2) [DO3].

THEOREM 7.5. Let g be a function in L*(Q), G be an element of (L (2))N, A = AT — X\~ be a bounded
Radon measure concentrated on a set E of zero p—capacity and fn, = f — f5 be a sequence of L°°(Q) functions
that converges to A. Let u, be the unique solution of the variational inequality

/Qa(a:,Vun) V(v —up)dz > /Qg(v — up)dx + /Q G-V(v—u)dz+ /Q fa(v—un) Y€K,
ue K ={weWyP(Q):|w <1}

Then uy, converges strongly in Wol’p(Q) to u as n tends to infinity, where u is the unique solution of the
variational inequality

/ a(z,Vu) - V(v —u)de > / glv — u)dﬂc—i—/ G-V(v—u)dr WYveK,
Q Q Q
ue K ={weWyP(Q):|w <1}
Note that these results are based on a priori estimates of the solution given in [B6, DMIOP]. Now consider

a right hand side of the form p = g1 — div(G) + g5 + A and discuss the question of inequalities corresponding
to the problem of the type

ug — div(a(t,z, Vu)) + [u|?tu = p in (0,T) x Q,
u=0 on 90 x (0,7),
u(0) = uo in Q.
REMARK 7.6. If the convergence is stronger than the one stated in Theorem 7.3 and the Laplacian operator

substituted by a more general nonlinear monotone operators of the order p — 1, |Vu,|?~" converges to |Vu|P~*
in L7(Q) with o < D=1 Where u is the unique solution of the problem

ur — div(a(t,z, Vu)) + [u|? tfu =g in (0,T) x Q,

u=0 on (0,T) x 01,
u(0) =0 in Q.
under the conditions 1 < p < r and g > T(%_pl)‘

And the question now is the following: suppose that we have a measure A which is concentrated on a set
of zero p—capacity and a function g in L'(Q); suppose we have a sequence {f,,} of functions which converges to
X in the weak—* topology of measures, and a sequence g, which converges to g in L'(Q). The result of Theorem
7.2 holds true for the corresponding variational inequality? In the next, we will give an answer to the question
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D (domain) D

oD oD

Ficure 23. The absorption (reflection) phenomenon

using the particular sequence of cut-off functions and we deal with a general case of problem (7.0.1) with a zero
lower order term. We shall prove the following result

THEOREM 7.7. Let g1 € L'(Q), G be an element of (L* (Q))N and gt € LP(0,T;V). Let A = AT — A~

be a bounded Radon measure concentrated on a set E of zero p—capacity. Let fn = f& — f$ be a sequence of
L°°(Q)—functions which converges to £\ in the sense of
(7.1.7) lim / fpdr = / wd\T,  lim / 12 pdr = / Qd\~

n—-+o0o Q Q n— oo Q Q

for every function ¢ which is continuous and bounded on Q. Let u, be the unique solution of the variational
inequality

/T((un)t, U — Up)dt + / a(t,x, Vu) - V(v — up)dxdt
0 Q

T
(7.18) > / g1 (v — up)dzdt —/ G- V(v — up)dzdt +/ (93,0 — un)dt +/ fu(v —un)dzdt Vv € K
Q Q 0 Q

up € K = {w € LP(0,T; Wy P(Q)) : |w| <1 a.e. in Q}

Then un converges strongly in LP(0,T; Wy *(Q)) to u as n tends to infinity, where u is the unique solution of
the variational inequality

T
/ (ue, v — u)dt + / a(t,z, Vu) - V(v — u)dzdt
0 Q

(7.1.9) T
> [ gi(v—u)dzdt — | G-V (v—u)dzdt+ (92, v —u)dt Yve K
Q Q 0

U, € K = {w € LP(0, T; Wy P(Q)) : |w| <1 ace inQ}

REMARK 7.8. We explicitly remark that f& and f$ may not be the positive and negative parts of f,, (that
is to say, their supports may not be disjoint). Observe that choosing ¢ =1 in (7.1.7) we obtain

(7.1.10) HfrELBHLl(Q) <C, ||f7?||L1(Q) <C.

As a consequence of the previous theorem, the measures concentrated on sets of zero p—capacity "disappear"
passing to the limit in the approximation process. This fact will allow us to characterize the measures for which
the variational inequality has a "standard" solution. In the following, we define w(n,m,d,n) any quantity

(depending on n,m, é and 1) such that lim lim lim lim |w(n,m,d,n)| = 0. Similarly, if the quantity we are
§—0tn—0tm—oon—o0

considering does not depend one or more of the three four parameters n, m, d and n, we will omit the dependence

from it in w, for example, w(m, d,n) is any quantity such that lim lim lim |w(m,d,n)| = 0. Finally C will be
§—0tn—0tm—oo

a constant that may change from an inequality to another to indicate a dependence of C on the real parameters
0 we shall write C' = C(9).
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7.2. Main sssumptions and entropy formulation

Let © C RY be a bounded smooth domain of RY, N > 2, T > 0 and Q be the cylinder (0,T) x Q. We
are interested in the non-stability results of solutions for bilateral obstacle problems with measures as data
corresponding to the general variational equality

ur — div(a(t, z, Vu)) + [u|? tu = g + A, in (0,7T) x ,
(7.2.1) u=0 on (0,T) x 0%,
u(0) = wuo in Q,
where ¢ > 1,1 < p < N, g € L*(Q) and ) is a measure concentrated on a set of zero r—capacity. The function

a:(0,T) x Q xRY — RY is a Carathéodory function (that is, a(-, -, () is measurable on @ for every ¢ in RY,
and a(t,x,-) is continuous on RY for almost every (t,) in Q) satisfying the following assumptions:

(722) a(t7$,g) : C Z CO‘CVQ’ co > 07
(7.2.3) la(t, ,¢)| < bo(t, ) +ar[¢P™, e >0,
(7.2.4) (a(t,=,¢) —alt,z,{')- (¢ =) >0, ¢#C,

for almost every (t,z) € Q and for every ¢,¢’ € RY, by(t,z) is a nonnegative function in LPI(Q). The map
u— —div(a(t, z, Vu)) is a coercive, continuous, bounded and monotone operator defined from LF (0, T; W, ? (Q))
with values in L¥' (0, T; W~ %' (Q)). We first recall some notations and definitions, let p > 1, we recall the notion
of parabolic r—capacity associated to W, (see definition of W with p replaced by r), for any r > 1, is defined
by

(7.2.5) cap, (K, Q) = inf{|ullw, : u € CZ(Q); u = xx},
for any compact set K C Q. In the sequel we set g > T(%_pl), so that ¢ > -5 when p = 2. Let us recall that a
sequence (A, ) of measures in My,(Q) converges in the narrow topology to a measure A in My (Q) if
(7.2.6) lim pd\, = / wd\
n—-+oo Q Q

for every ¢ € Cp(Q). In order to localize some integral near the support of the singular measure us with respect
to p—capacity. Let us consider the space

S = {u€ LP(0,T; WEP(Q)); u € L¥ (0, T; W7 (Q)) + L' (Q)},

endowed with its natural norm ||ul|s = ||u||Lp(O’T;W01,p(Q)) + uell Lo (o, 00— 1.0 (2))+ 11 () @nd its subspace W2
as
Wa = {u € LP(0,T; Wy P(Q)) N L¥(Q); we € L (0, T; W' () + L1(Q)},

endowed with its natural norm

[ullwe = ||u||Lp(o,T;ngP(Q)) + ||u||L°O(Q) + ”utHLP’ 0,7;W—1.2" (Q))+L1(Q)"

Most part of this Chapter will be concerned with the proof of Theorem 7.7. The notion of entropy solution
for the parabolic problem will be given as a natural extension of the one of the elliptic case (see for instance
[B6, Pr2]).

DEFINITION 7.9. Let po € Mo(Q) and A = 0. A measurable function u is an entropy solution of
ug — div(a(t, 2, Vu)) + [u|? tu = po + X in (0,7T) x Q,
(7.2.7) u=0 on (0,T) x 0%,
u(0) = uo in §,
if
(al) Ti(u— g) € LP(0,T; WyP(Q)) for every k > 0,

(b1l) t€[0,T] — [, Or(u—g— ¢)(t,z)dx is continuous function for all k£ > 0 and all ¢ € S N L>(Q),
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(c1) for all k > 0 and all ¢ € SP N L>(Q)
[ outu— g~ o)Tasin — [ 01002 = )00+ [ fon T = gn —
/Q a(t,z,Vu) - VT (u — g2 — p)dzdt < /leTk(u —g—p)dxdt + /Q G1 - V(Ti(u — g2 — ))dzdt.

We approximate the data with smooth u§ which converge to po in My(Q) and smooth f, = £ — f2,
with £ and f$ converging respectively, to AT and A\~ in the narrow topology of measures. We consider the
solutions u, of

(un)e — div(a(t, z, Vun)) + [un|?  un = pf + fn in Q := Q x (0,7),
(7.2.8) Un =0 on (0,T) x 09,
un (0) = uo in Q.

Thanks to Definition 7.9, it is possible to prove the equivalence of the unique entropy solution of problem (7.2.7)
(with A = 0) with the renormalized solution of the same problem. Moreover notice that the argument in [DP]
allow us to deduce that a entropy solution turns out to coincide with renormalized solution even for diffuse
measures.

LEMMA 7.10. Let p = A — A\; be a bounded radon measure on Q, where AT and A; are non-negative and
concentrated, respectively, on two disjoint sets ET and E~ of zero r—capacity. Then, for every 6 > 0, there
exist two compact sets K;“ C ET and Ky C E™ such that

(7.2.9) MN(ENKF) <6, A (E\K;)<$
and there exist ¥ 5 € C5(Q), such that

¥i by =1 respectively on Ky | Ky ,
(7.2.10) 0 <y, v; <1,

Supp(¥5) N Supp(5 ) = 0.
Moreover

15 llsm <6, s llsm <6,

and in particular, there exists a decomposition of (V)¢ and decomposition of (V5 )¢ such that
13 )ell oo o mow -1 ey < 6 (@5 )ellLig) <6,
(s el o, mw -1 ) <6 (85 )ellzr(@) <6,

and both 1!1}' and s converge to zero weakly—* in L*°(Q), in Ll(Q), and up to subsequences, almost everywhere
as & vanishes. Moreover, if fn = f¥ — f$ is as in (7.1.7), we have

/wgfi?zw(n,&, /w;dxjsa,
Q Q

(7.2.11)

/ WF 12 = w(n, 8), / wHdAT <6,
(7.2.12) @ @

/(1—w§>f?=w<n,6>, /(1—w$)dA: <5
Q Q
/(1—w;>fn@=w<n,6), /(1—w;>dA; <3,
Q Q

ProoF. We follow the lines of [ DMOP, Pel|. We recall that AT and A\~ are concentrated on two disjoint
subsets ET and E~ whose r—capacity is zero. Moreover, since AT and A~ are Radon measures, for every § > 0,
there exist two compact sets K; C ET and Ky C E™ such that

AH(ENKY) <, AT(ET\K;) <6
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Since K; N K; = 0, there exist two disjoint open subsets A; and Ay such that K; - A; (resp. K5 C Ay).
Moreover, since AT and A\~ are Radon measures, for every § > 0, there exist two compact sets K;' C E* and
K; C E™ such that

MENKS) <6, A (ET\K;) <6

since K;r NK; = (), there exist two open subsets A; and Ay , disjoint, containing respectively, K; and K such
that K C AF. Moreover, since cap, (K5 ,Q) = 0) (resp. cap, (K ,Q) = 0), we have that cap, (K;,U;") =0
(resp. cap,. (K5 ,U; ) = 0) (see [Pel], Lemma 4). Thus, by definition of parabolic r—capacity, there exist two
functions ¢} € C5°(US) (resp. ¢; € C5°(Uy )) such that for every §' > 0,

log lw < 8" and @5 > x4 resp. (s [lw < 0" and @5 > x,-).-
Then we obtain (7.2.9) by taking ¥] = H(p]) (resp. ¥; = H(p; )) with (H(s) = 4/3 if [s| <1/2, 0if |s| > 1,
and affine if 1/2 < |s| < 1). Moreover, we have
0< [wpant = [ wpant <atap) <xt@ua)
Q Ay
SATQ\KY) = AT (BT\KS) <6
analogously
/ Y d\T < 6.
Q

Now let 4, > 0 fixed, we have

+o gy vt ot + +
OS/Q(l—% A s/@\(}(;mm(l—wé JAAT < MHQ\(KE N KH))

SAT(Q\KY) + AT (Q\K,)) <6+

A similar result is obtained for the second inequality (7.2.11). d

REMARK 7.11. If E* or (E7) is closed (hence compact), we can choose Kj = ET (K; = E~) for § > 0.
If for example At = 0, then we choose Kgr =, and z/}; =0.

REMARK 7.12. Observe that as a consequence of Lemma 7.10, we have that both 1/}; and 1; converge to
zero as ¢ tends to zero, strongly in S”, weakly—* in L°°(Q) and almost everywhere in Q.

Let us recall the definition of Marcinkiewicz spaces, also called weak Lebesgue spaces.

DEFINITION 7.13. Let p be a positive number. The Marcinkiewicz space M”(Q) is the set of all measurable
functions u on 2 such that

(7.2.13) meas{|u| > k} < % for every k > 0,

for some positive constant C' > 0. We recall that if meas(€2) < +oo, then
(7.2.14) L°(Q) C MP(Q) C LP~°(Q).
with continuous embedding, for every p > 1 and for every € in (0,p — 1).
The following two results are rather technical and will be used in the proof of Theorems 7.2 and 7.7.

LEMMA 7.14. Let p > 0 and let {v,} be a sequence of functions bounded in M*(Q). Suppose that, for every
k > 0, we have

/ |VTi(vn)|Pdadt < CE,
Q

for some positive constant C'. Then {|Vun|} is bounded in M*(Q), with s = F7.
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Proor. We follow the lines of the proof of [DMOP], Lemma 4.2. Let o be a fixed positive real number,
we have, for every k > 0
meas{|Vun| > o} = meas{|Vun| > 0; |vn| < k} + meas{|Vun| > o; |va| > k}

7.2.15
( ) < meas{|Vun| > o; |vn| < k} + meas{|v,| > k}.

Moreover

1
meas{|Vun| > o, |vn| <k} < —p/ |V, |Pda
T J{IVunl>o; Jon <k}

1 1
L Von[Pd = 7/ VT (vn) Pz <
P J{on| <k} o Jq

Ck
oP
Since by assumptions on v, there exists a positive constant C such that

C
(7.2.16) meas{|Vuvn| > 03 |vp| > k} < meas{|vn| > k} < T

equation (7.2.16) then implies

Ck C
(7.2.17) meas{|Vun| > o} < — T
and this latter inequality holds for every £ > 0. Minimizing on k, the minimum is achieved for the value

1 D .
ko = (%)P+1 or+T, we easily get

C
(7.2.18) meas{|Von| >0} < —,
o rt+1
which is the desired result. (]

LEMMA 7.15. Let {v,} be a sequence of LF(0,T; Wol”’(Q))—functions such that
(7.2.19) / VT (vn) P dadt < Ch.
Q

for some positive constant C' there exists a subsequence, still denoted by vy, and a measurable function v such
that vy, converges to v almost everywhere in Q.

Proor. See [Pel]|, Theorem 6.1, Step. 2. |

7.3. Sketch of the Proof of Theorem 7.2

We will follow [DMOP] when dealing with nonlinear elliptic equations with measure data. Since the
operator is monotone, there exists a unique solution u in W (this result is well known and is a consequence of
[LL]) of the following nonlinear parabolic problem

ug — div(a(t,z, Vu)) + [u|? tfu=p  in (0,T) x Q,

u(t,z) =0 on (0,T") x 09,
u(0,z) = uo in Q,
in the sense that
T
(7.3.1) / (ue, p)dt —I—/ a(t,z,Vu) - Vi dzdt +/ lul* tup dedt = / fdu,
0 Q Q Q

for every ¢ in SP(Q) N L>(Q) and for ¢ = u. So that |u/?™ (and |u|?"'u) belong to L*(Q).
Step. 1 A priori estimates. We can choose Ty (un) as a test function in the weak formulation of (7.1.3).
We get, using (7.2.2) — (7.2.4), and the boundedness of (g,,) in L'(Q)

T
(7.3.2) / <(un)t,Tk(un)>dt+a/ |VTk(un)\pdxdt+/ |9 Y T (1)t < C,
0 Q Q
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for some positive constant C'. Dropping the first two terms of the left hand side of the preceding inequality, we
have

k:/ |un|qudt§/ [n |* ™ [t || Tk (wn ) |decdt < CE,
{Jun|>k} Q
so that

(7.3.3) / |t |7 un |dz < C.
{lunl>k}

This implies
|k|“meas{|un| > k} < k|k|? "meas{|un| > k} < C
and so {u,} is bounded in M%(Q). Furthermore

/ 9 | dedt < [|Tmeas(Q),
{‘un|<k}

and so, using (7.3.3)
(7.3.4) lun|? is bounded in L'(Q).
The boundedness of u, in M?(Q), and Lemma 7.14, which can be applied since (7.3.2) also implies that

(7.3.5) / VT () Pdavdt < Ck
Q
yields
7.3.6 Vun|P~ !} is bounded in L° with o < S . B
(736 (Vua ) @ —

Moreover, equation (7.3.5) implies that (Tj(u»)) is bounded in L?(0,T; Wy *()), so that, by the weak lower
semi-continuity of the norm, Ty (u) belongs to L?(0,T; W, *(Q)) for every k > 0, and thus u has a gradient
Vu in a suitable sense. As far the gradients of u.,, we remark that, u, is the solution of the equation u: —
div(a(t, =, Vun)) = f& — f$ + gn — |un|? "un, and that the right hand side is bounded in L'(Q) by (7.1.10)
and (7.3.4). By a result in [BDGOJ, this implies that, up to subsequences,

(7.3.7) Vu, converges almost everywhere to Vu.

From now on, we will suppose to have already extracted from u, a subsequence (which we still denote by w,),
with the properties we have proved before. By (7.3.7) we have also

(7.3.8) |V, [P~ — |Vaul|P~! strongly in (L7(Q))",
we can apply Vitali’s theorem, and we get |Vu, [P~ € L°(Q) and
(7.3.9) / |V, [P~ dedt — / |V, |P~ dadt.
Q Q
Observing that, by assumption (7.2.3) on a, the argument above shows also that
(7.3.10) a(t,z, Vun) = a(t,z, Vu) strongly in (LU(Q))N,

for evry o < m, the last convergence is also available in L'(Q).
Step. 2 Energies estimates. Let ¢s = 1/1; — 1y, where zZJgL and 15 are as in Lemma 7.10. Then

(7.3.11) / |91 — 4bs)dwdt = w(n, m, 5),
{un>2m}

and

(7.3.12) / (|71 — 4hs)dwdt = w(n, m, 5).
{un<—2m}

We will only prove (7.3.11), since the proof of (7.3.12) is identical. We choose S (un)(1 — 1s) as test function
in the weak formulation of (7.3.1), where S (s) is defined as
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ﬁm( ) constant
linear l
1 \ ***** 0 if s <m,
/ Bm(s) = % —1 ifm<s<2m, (7313)
|
: 1 if s > 2m,
T m 2m s
ZEero

F1GURE 24. The function 8 (s)

we obtain, using the fact that the derivation of 3,,(s) is different from zero only where m < s < 2m,

/0 () e, Bon (1) (1 — 155 )lt (A)
+l/ a(t,z,Vun) - Vun (1 — s)dzdt (B)
M J{m<u,<2m}
_ /Q a(t, z, V) - Vs o (un ) didt (©)
Un | g B (un ) (1 — 5 )dad D
+ /Q |t B (10 ) (1 — 05 dzlt (D)
- /Q F2 B (un) (1 — 5) davdlt (E)
- /Q £ B () (1 = 05 )t (F)
Q

we have, by (7.3.4), by Egorov theorem, and since S, (u,) converges to B, (u) almost everywhere in @ and in
the weak—* topology of L*°(Q)

—(C) = /Qa(t,m, Vu) - Vips B (u)dzdt + w(n) = w(n, m),

and the last passage is due to the fact that f,,(u) converges to zero in the weak—* topology of L°°(Q) as m
tends to infinity. For the same reason, we have

(G) =w(n,m).
Finally, by (7.2.9) — (7.2.11)

(B) < /Q 21— ) dadt = /Q 21— g dudt + /Q fE ;5 dudt

:/(1—¢;)dﬁ+/ ¥y dAT 4+ w(n)
Q Q
=w(n,?d).

Since (B) and —(F) are nonnegative, and since

(D) > —/{ } lun|2(1 — 1bs)ddt,
Unp >2m

and since
A) = B (un + + B (un)(1 w(n,m
(A) / (un)tbs) / (un)(T) > w( )

(which By, is the primitive of 8,,). We have the result (7.3.11).
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Step. 8 Passing to the limit. We are now ready to conclude the proof of Theorem 7.2, showing that u is
the entropy solution of (7.1.4) with datum g: Let ¢ be a function in S? N L*>(Q), M = ||¢||L~(qg), kK > 0 and
choosing Ti (un — @) (1 — Ysy) hm (un) (With s, = Y7+ + 95 ¢, and hp(s) = 0 if |s| > 2m, hp(s) =2 — |im‘ if
m < |s| < 2m, and 1 if |s| < m) as test function in the weak formulation of (7.1.3), we get

[ e Titun = )1 = v (4)
+ /Q alt, @, Viun) - VT (un — ©)(1 — 50 (un)dzdt (B)
- /Q a(t, 2, V) - Vbsy T (tn — )l (1)t (©)
+ /Q | i T (e, — ©) (1 — s ) o () dxdit (D)
- /Q FET (= @) (1 = )i ()t (B)
- /Q F Tt — 9)(1 = iy Y ()t (F)
+ /Q 9T (. — 9)(L = s o ()l (@)
- % o 0 V) V(= ) T — @zt ()
+ 1 alt, , Vin) - Vin (1 — sy ) Ti (un — @)dzdt (1)

m {—2m<u,<—m}

using (7.3.11), one has the convergence of a(t, z, Vuy) to a(t,z, Vu) in L°(Q). Thus using (7.2.9) we get
—(C) = /Q a(t,z,Vu) - Vips Ty (u — p)dzdt + w(n) = w(n, s, n),
using (7.2.10) and (7.2.11), we obtain
B+ 1) < K [ (524 200 = o)t =tz 6.m)
It is easy to see that
(@) = /Q 9T (u — @)dzdt + w(n, 5,7)

so that we only have to deal with (A), (B) and (C). Let m > k + M be fixed. We then have

()= il T (tm — 9)(1 = 63, )t (H)
{—2m<u,<2m}
+ / |t |7 k(1 — 1y, )dacdt (1)
{un>2m}
+ [ | (1 — 63t ()
{un<—2m}

It is easily seen that (recall that |u|?"'u € L'(Q))

(H) = /{ s 1T )L i+ )
- /Q )" T — @) (1 = h5q) + w(n,m)

:/ |u|* uTy (u — )dxdt + w(n, m, §)
Q
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we then have, by (7.3.11),
(I) = k/ |u”|q_1u”(1 _¢5W)dxdt:w(n7m757n)a
{un>2m}
and, by (7.3.12),
(J) = k/ Jun|*™ fun | (1 — ¢5y)dzdt = w(n,m, 8,n),
{un<—2m}

so that
(D) = / lu|*" uTy (u — @)dxdt + w(n, 8, 7).
Q

Finally, we have

(B) = /Q[a(t,x, Vun) —a(t,z, V)| - VI (un — @) (1 — sy )dadt (K)

+ / a(t, 2, Vp) - VTk(tn — 9)(1 — o) dardt. (L)
Q

Since the integral function in (K) is nonnegative, and converges almost everywhere in Q to [a(t,z, Vu) —
a(t,z, V)| - VI (u — ¢), as n tends to infinity and then ¢ tends to zero, Fatou’s lemma implies

/ [a(t, z, Vu) — a(t,z, V)] - VI (u — ¢)dzdt < lim inf lim inf lim inf (K).
Q

§—0t n—o0t n—oo

Moreover, since a(t, z, V) belongs to (Lp,(Q))N, we have
(L) = / a(t,z, V) - VTi(u — p)dzdt = w(n,s,n),
Q
so that, putting together the results for (K) and (L), we have

/ a(t,z,Vu) - VT (u — p)dzdt < lim inf lim inf lim inf (B)
Q

§—0+t n—ot n— oo

Summing up the results we have obtained so far, we have
/ a(t,z, Vu) - VT (u — p)dzdt + / |u|T uT (u — @)dadt < / 9Tk (u — p)dzdt,
Q Q Q

and so wu is the entropy solution of (7.1.4). Observe that, thanks to the uniqueness of entropy solution, the
solution u does not depend on the subsequences we have extracted, then the whole sequence u,, converges to
u. To conclude the proof of the theorem, it only remains to prove (7.1.5). In order to do this, we choose a test
function ¢ € CZ°(Q) in the weak formulation of (7.1.3), we get

/ a(t,z, Vuy) - Vdzdt +/ [t | un pdzdt = / (fn + gn)pdxdt.
Q Q Q
Thanks to (7.3.10), and the assumptions on f, and g,, we have
/ [tn | unpdzdt = —/ a(t, z, Vu)edzdt —|—/ gedzdt +/ wd\ + w(n)
Q Q Q Q

since the entropy solution of (7.1.4) is also a distributional solution of the some problem, we have for the some
P

/ a(t,x,Vu) - Vgodxdth/ |u|  updzdt :/ gedxdt,
Q Q Q

and so we have proved that (7.1.5) holds for every ¢ in C°(Q). Since |un|?9 *uy, is bounded in L*(Q), equation
(7.1.5) can then be extended by density to the functions in C2(Q).
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7.4. Proof of the main result

Now, let us come back to the proof of the theorem 7.7.
Step. 1 A priori estimates. Taking v = g2 in the equation (7.1.7), we have

/ ((un — g2)t,92 — up)dt — / a(t,z, Vuy) - V(g2 — un)dzdt
(7.4.1) 0 Q

> / g1(g2 — un)dzdt — / G - V(g2 — up)dxdt —|—/ fn(g2 — uyn)dzdt
Q Q Q

from which it follows by (7.2.2)

(un — 92)2 ' ¢ P !
——| dr+a |[Vuy|Pde — a(t,z, Vuy) - Vgadzdt
Q 2 0 o Ja 0o Ja

(7.4.2)
< / g1(un — g2)dadt — / G - V(up — g2)dzdt —|—/ 2 (un — g2)dxdt — / 1 (un — g2)dzdt.
Q Q Q Q

Recall that (un, — ¢2)(0) = un(0) = uy and using Young’s inequality, this gives

N2 2 t ¢
/wdx—/ L(O)dx+a/ /|Vun|pd9cdt§ ||gl|\L1<Q)+/ /G-Vundxdt
Q 2 Q 2 0 Q 0 Q

t t
+/ /G~Vg2da:dt+/ /a(t,z,wn).vmdmw||f:||L1(Q>—||f;||L1(Q>.
0 Q 0 Q

Using again Young’s inequality and assumption (7.2.2), we get

o g)2(t t t ,
/wdx—kg/ /|Vun|pdxdt§|\g||L1(Q)—|—C’/ /|G|” dxdt+C’/ IV ga|P dadt
Q 2 2 Jo Ja o Ja Q
+ C/ |b(t,l‘)|pdl‘dt + CHUOH%Z(Q) + anHLl(Q).
Q

From now on C denotes a constant that may change from one line to another. Then,

/wdﬁﬁ/ /|wn|f’dxdt
(7.4.3) o 2 2JoJa

< C (lgllt@ + Gl  + 1920l oozt oy + 1 Fnllzscoy + luoll3aey).

We obtain
PRY:
(7.4.4) / de <C Vte(0,7),
Q
which implies the estimate of u, — g» in L>(0,T; L?(2)), and also

(7.4.5) / |Vun|Pdzdt < C,
Q

which yields that u,, and u, —g2 are bounded in L (0, T; W, (Q)) (recall that g is bounded in LP (0, T; Wy P (£2))).
Thus, up to a subsequence, still denoted by u, and w, — g2, un converges weakly in L?(0,T; Wol’p(Q)) to some
finite w which is easily seen to belong to K.

Step. 2 Near the support of \. We have

(7.4.6) / a(t,x, V) - V(uy, — g2)9F dzdt = w(n, d),
Q

and

(7.4.7) / a(t,z, Vun) - V(un — g2)¢5 dzdt = w(n, ).
Q
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Moreover, Let v = 1F + (un — g2)(1 — 17 ); it is easy to see that v belongs to LP(0, T; W, *(2)), since both 17,
uy, and g2 belongs to LP(0,T; W, (Q)) N L>=(Q). Then by definition of ¢y (i.e., 0 < 1 < 1), v belongs to K.
On the other hand, Taking v in (7.1.7), we have, since v — un = (1 — un + g2)95,
T
[ = 9200 (= o)y (4)
0
- / a(t,z, Vug) - V(u, — g2)¢F dadt (B)
Q

+ / a(t,z, Vun) - Vi (1 = un 4 g2)dzdt  (C)
Q

> / g1(1 = up + go)g dadt (D)
Q

— / G - V(un — go)tby dadt (E)
Q

+/ G- VYF(1 = un + g2)dzdt (F)
Q

+/ FE( = + go)i dadt (G)
Q

— [ = gy e (H)
Q

Now, since (u,) is bounded in L?(0,T; W, *()), the sequence (a(t,z, Vu,)) is bounded in L”(Q) by (7.2.3),
we have that for a subsequence of u,, denoted equal, a(t,z, Vu,) converges weakly to some o in (LPI(Q))N .
Thus, since 1 — uy, + g2 converges weakly in L*°(Q) to 1 — w + g2, we get

)= /QJ Vi (1 —w + go)dzdt + w(n) = w(n,d),
since 1y converges strongly to zero in LP(0,T; W, P (Q)). On the other hand
(D)= [ (1= w - go)uif dadt + w(n) = w(n. ),
since 9] converges to zero in the weak—* topology of L>°(Q). Therefore
(F) = /QG SV (w — g2y dedt + w(n) = w(n, d),
again because ] converges to zero in the weak—* topology of L>°(Q), and
(F) = /Q G-V (1 — w + go)dwdt + w(n) = w(n, o),
due to the strong convergence to zero of 1F in L?(0,T; W, *(Q)). Moreover, we have
(H) < 2/ £ dudt = 2/ WA + w(n) = w(n, §).
Q Q

Now let us see how to pass to the limit in (A)
T
) == [ e = 1= e+ g
0
T T
[ = et [l = e - gl
0 0

- /0T<(un — 92) (¥ )edadt + {(un_zgz)z}:

> w(n,d).
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Using the fact that (F') is non-negative, we get
~(B) = [ altin, Vun) - Tl = g2)05 dw = (),
Q
that is (7.4.6), in particular, formula (7.4.7) is obtained in the same way by taking v = —t¢; + (un —g2)(1 — 15 )

(which still belong to K) in the equation (7.1.7).
Step. 3 Far from the support of A. We have

(7.4.8) / a(t,z, Vun) — a(t,z, Vu) - V(un — u)(1 — i — 5 )dzdt = w(n, ).
Q
Define, as in the proof of Theorem 7.2, ¥s = ¥ — 15, and choose v = (un — g2)ts + (un — g2)(1 — ¥5) as a

test function in (7.1.9). Observe that both test functions belongs to K, since the supports of 1/)3' and 15 are
disjoint. We get

/ a(t,z, Vun) - V(un — u)(1 — ¢s)dzdt — / a(t,z, Vug) - Vips (un — u)dadt
Q Q
< / g1t — w)(1 — tbg)dadt +/ G-Vt — w)(1 — 10y dadt
Q Q
- / G - Vips(un — u)dzdt —I—/ I (un —u) (1 — abs)dxdt
Q Q

- / 12 (tm — w)(1 — s dadt,
Q

and
- / a(t,z, Vu) - V(un — u)(1 — ¢s)dzdt —|—/ a(t,z, Vu) - Vs (un — u)dzdt
Q Q

< - /Q g1 (up —u)(1 — s)dadt — /Q G- V(un —u)(1 — tps)dzdt

+ / G - Vs (up — u)dzdt.
Q

Summing up, we get

/Q(a(t,x, Vun) — a(t,z, Vu)) - V(un —u)(1 — tps)dzdt (A4)

< / a(t,z, Vun) — a(t,z, Vu) - Vs (un — u)dadt (B)
Q

12— )1 = ) (©)

- / £ (un — ) - (1 — ths)dadt
Q
Using the boundedness of (a(t,z, Vuy)) in LPI(Q), and reasoning as in Step. 2, it is easy to see that
(B) = / (alt, 2, Vun) — alt, @, V) - Vigsdadt = w(n, 5).
Q
On the other hand, we have
(©) <2 [ 20— s)dods
Q
=2 [ (1= v} — )N )
Q

< 2/@2(1—¢;)dx++/62¢6dﬁ+w(n)
= w(n,0)
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The same technique implies
(A) = W(nv 6)3
that is is (7.4.8).
Step. 4 Passing to the limit. We have u,, converges strongly in L? (0, T; Wy " (Q2)). This will be true, thanks
to the assumption on a, and to a result in [Brow]|, if we prove that

(7.4.9) /Q (alt, 2, Vun)) — a(t, 2, V) - V(un — w)dz = w(n).

In order to prove (7.4.9), we can use the results of Step. 2 and Step. & , decomposing the integral by means of
the function 1/1; and 95 . Then, by (7.4.8), we only have to deal with

[ (@t 9)) = a2, V) - Ve — s,
Q
where, as before, 15 = 1/)(;r + 15 . The integral can be decomposed in the some four terms,

/ a(t,.ﬁl), vuﬂ) : V(Un - 92)1/16d$a / a(t,.T, vu) : V(u - 92)1/16d357
Q Q

—/ a(t,z,Vu) - V(un — g2)¢sdz, —/ a(t,z, V) - V(un — g2)¢sdz.
Q Q

The first one is an w(n,d), by (7.4.6) and (7.4.7); the second one is an w(d), since 1y + 1p; converges to zero
in the weak—* topology of L*°(Q), and u, g2 belongs to LF(0, T} Wol’p(Q)); for the third term, we have

—/ a(t,z,Vu) - V(un — g2)thsdx = —/ a(t,z, Vu) - V(w — g2)dz + w(n) = w(n, d),
Q Q

always because 15 converges to zero in the weak—* topology of L°°(Q). Finally, for the fourth term we have,
by Hoélder’s inequality, by (7.2.3), and by the boundedness of u,, and g2 in L?(0, T} Wol’p(Q))

|/ a(t, @, Vun) - V(u — ga)tsdudt] < 0(/ VulPisdz)? = w(d).
Q Q

Since u, go belongs to LP(0,T; Wy (Q)) and s converges to zero in the weak—* topology of L*°(Q). This
proves that u, converges to u strongly in LP(0,T; W, '?(£2)). Since the limit is independent of the subsequence
extracted, the whole sequence u,, converges to u, and so the proof of the theorem 7.7 is finished.



CHAPTER 8

Nonlinear parabolic problems with blowing up coefficients and
general measure data

Nonlinear diffusion equations, as an important class of parabolic equations, come from a variety of diffusion
phenomena appeared widely in nature. They are suggested as mathematical models of physical problems in
many fields such as energy dissipation, Navier-Stokes flow, turbulent transition, viscosity and incompressible
fluid mechanics. In many cases the equations possess a velocity field w and a pressure of the fluid p. Comparing
to the Reynolds number Re (a positive constant linked to the flow), such equations, to a certain value of Re,
reflect even more exactly the physical reality of the flow. For example, when this value is high enough, the
flow becomes unstable and turbulent structures involving both the velocity field and pressure may appear. the
numerical solutions of such equations is an arduous task due to the large number of nodes of an appropriate
mesh (the interest reader may refer to the papers [Frl, Fr2| for more applications). This Chapter is devoted
to the study of some of this evolution problems whose model

uy — div(d(u)Du) = g in (0,T) X Q,
(8.0.1) u(t,z) =0 on (0,T) x 0%,

u(0, ) = ug in Q,

where  is a bounded domain of RN, T'> 0, Q = (0,T) x Q, d(s) = (d;(s))iL, is a diagonal matrix, such

that the coefficients d;(s) are continuous on an interval | — co,m[ of R (m > 0) with values in RT U {400},

there exists @ > 0 such that d;(s) > « for all s < m and all ¢ € {1,---, N}, there exists an index p such

that lim d,(s) = 400, up € L'(Q) with up < m a.e. in Q and u is a general measure on @ with bounded
sS—m—

total variation. Due to the presence of the character d(u)Du, problems (8.0.1) enters the class of parabolic
problems with blowing up coefficients for which there exists a larger number of references. Among them
[BGR, BR1, BR2, Frl, Fr2, R, VG1, VG2, VG3], let us mention that a priori estimates do not lead in
general to the existence of a weak solution, because there are mainly two difficulties: one consists in defining
the field d(u)Du on the subset {(¢,z) € Q: u(t,z) = m} of @, since, on this set, d,(u) = +0o due to the singular
behaviour of d(s) as s tends to m, we can not set in general dp(u)aaT“p =0on {(t,z) € Q : u(t,x) = m}. A
natural technique to define d(u)Du is to exploit the a priori estimates that can be derived on approximate
problems, the second difficulty is the consideration of L' initial datum and general measure data. So that
distributional solutions could not be expected. Indeed, since a few years, the framework of renormalized
solutions has proved to be a powerful approach to study this class of partial differential equations with L'
and measure data. As far as a reader that is not familiar with this notion is concerned, just recall that it
consists of multiplying the pointwise equation (8.0.1) by a function of the type S(u), where S is any smooth
function such that the support of S is compact. We address then problems (8.0.1) in this setting and we
prove that if d and u satisfies some assumptions, it is well-posed. In particular, we establish a new existence
result which extends in possibly different directions previous results dealing with this question. Note that, in
stationary case where u € L*(Q), it is well known that the existence of solutions for problems (8.0.1) using
an estimate of d(un)Du, was proved in [BR1]| (see also [BR2]) where the authors gave two formulations of
problem of type (8.0.1), both of them using a sort of decoupling behavior of the solution on the subset {u < m}
and on the subset {u = m}. Let recall that, in [Or], Orsina has analyzed the case when p is a bounded
Radon measure on 2 , but his model leads to L°°—estimates for the solutions. Moreover, a similar notions
certainly closer to the one used in [BR2, Or| was used to get existence and uniqueness of solutions for some
nonlinear elliptic problems encountered in physical models, such as the turbulence models derived from the
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Navier-Stokes equations but with right-hand side u € L'(Q2) and also for the parabolic case with u € L'(Q)
[VG2, VG3|. Indeed another type of diffusion-problems can be adopted when d(u) = d(u) + A(u) is a diffusion
matrix that has a non-controlled growth with respect to the unknown u and that has a diagonal coefficient
dp(u) + App(u) that blows up for the finite value m of u. Let us just mention that this type of behavior for
diffusion matrices are encountered in physical setting where an internal variable u is constrained to remain
smaller than m [Frl, Fr2]. For the stationary cases with singular matrices with respect to the unknown, more
precisely the case d(u) = A(x,u) where A(z,u) is a Carathéodory function from Q x (—oo,m) into RY*¥ (the
set of N x N symmetric matrices) and the case d(u) = A(t,z,u) where A(t,z,u) is a Carathéodory matrix
defined on (0,7T) x Q X (—oo, m) not diagonal and blow up (uniformly with respect to (¢,x)) as s = m~ was
proved in [BGR] for L'— integrable data and in [ZR] for diagonal field and diffuse measures which does not
charges sets of zero 2—capacity. For instance if div(d(u)Du) is replaced by the p—Lalpacian operator, the
existence of renormalized was done in Chapter 1. An interesting and complete discussion of this point can be
found in Chapter 4. A powerful method to obtain extensions for more general nonlinear operators in divergence
form is the strong approximation of measures which dates back to [PPP1]| and which has been extensively
developed in [PPP2] and then applied in a recent series of papers (see Chapter 5). In these works, the authors
perform a complete results based on a decomposition theorem for diffuse measure (Theorem 8.5). However,
this decomposition can not be easily used for problems of type (8.0.1) with absorption terms (at least with
reasonable assumptions on the time character g derived from the decomposition of 1). On the other hand,
the right-hand side of (8.0.1) suggests that it should be more natural to include the doubly cut-off functions
to deal with general, possibly, singular measures [Pel]. We show in the present paper that this approach (i.e.
doubling cut-off functions) still works even with problems with vector field d(s) assuming a specific assumptions
on the continuous coefficients d;(s). Of course, the hardest task that we face in handling the zones where us
(s, are measures concentrated on a sets of zero 2—capacity) are concentrated, which we treat with an idea
inspired by an argument used in [DMOP]. In particular, the technical tools that we use here which allow to
deal with these type of problems, is the notion of parabolic capacity and equi-diffuse measures. Moreover, it
is very important to remark that the proof of existence works without the decomposition of the measure data
so that it can be applied also to porous-medium parabolic problems (see Chapter 6). By contrast, a capacity
estimate of u is needed in the proof of the existence result (Lemma 8.4). Here the main argument relies on
approximation properties of the measure, with respect to nonlinear potential of the data and of the truncated
potential, which is proved to be element of L(0,T; Hg(Q2)) N L>=(Q) (see Theorem 8.7). The tools needed
for obtaining this kind of result have been widely developed for diffuse measures p making use of a particular
convolution-regularization introduced in [BP] (see also [MP]). In this Chapter, we use generalized version of
this convolution result which uses a mean regularization together with the singular part of u, the existence of
renormalized solution is then obtained by passing to the limit in the difference of diffuse and singular terms,
and this is where we use the assumption that p is equi-diffuse. A reader who is willing to accept this pointwise
convergence without assuming the boundedness of g in L*°(Q) in the decomposition of x and without the strong
convergence of truncates. This Chapter is organized as follows. In the next Section, we propose some tools,
which will play a crucial role in our proof. Section 8.2 is devoted to the main assumptions and this will lead
to introduce a new definition of renormalized solutions to the problem (8.0.1). The main result is based on
approximate problems whose solutions satisfy the a priori estimates of Section 8.3. We end with the proof of
the main result (Theorem 8.18) under more restrictive conditions on test functions.

8.1. Some preliminary results on parabolic 2—capacity

In the following, we denote by My, (Q) the space of bounded measures on the o—algebra of Borelian subsets
of @ equipped with the norm ||x|| a1, (@) = |1/(Q). The approach followed to define the capacity is in the same
spirit as in [P, DPP].

DEFINITION 8.1. Let us define V = Hg(Q) N L*(2), endowed with its natural norm || - HHé(Q) + 20y
and

W = {u e L*(0,T; Hy (), u: € L*(0,T; H ' (Q))}.

We will define the parabolic capacity using the space W



166 8. NONLINEAR PARABOLIC PROBLEMS WITH BLOWING UP COEFFICIENTS AND GENERAL MEASURE DATA

DEFINITION 8.2. If U C @ is an open set, we define the parabolic capacity of U as
(8.1.1) capy,(U) = inf {||ullw : v € W, u > xv almost everywhere in Q},

(we will use the convention that inf ) = 4+00), then for any Borelian subset B C @, the definition is extended
by setting
cap,(B) = inf {cap,(U), U open subset of Q, B C U}.

Let us recall that a function w is called cap, quasi-continuous if for every e > 0 there exists an open set Fe, with
cap,(Fe) <€, and such that u|(q,,, ) (the restriction of u to Q| ) is continuous in Q|p_. As usual, a property
will be said to hold cap, quasi-everywhere if it holds everywhere expect on a set of zero capacity.

Let us introduce some new notations: if F' is a function of one real variable, then F will denote its primitive
function, that is F(s) = [; F(r)dr. We will indicate simply with S the space S as

S={ue L*(0,T; Hy(Q)); we € L*(0,T; H *(Q)) + L' (Q)},
endowed with its natural norm [lulls = |[ullL2(0,1,m2 (@) + lluellL2(0,7;m-1(2))+ 21 (@), and its subspace W1 as
Wi = {z € L*(0,T; Hy () N L¥(Q), =z € L*(0, T H™'(2)) + L' (@)},

endowed with its natural norm || - [| L2 71 () + | - lee@) + I - l22(0,7;5-1())+ L1 (@) Therefore, thanks to
the Young’s inequality and to the fact that W is continuously embedded in C([0,7]; L'(Q2)) [Pol] we have

PROPOSITION 8.3. If u is cap, quasi-continuous and belong to Wh, then for all k > 0

(8.1.2) cap,({luf > k}) < %maX{IIUH%}-

Proor. See [Pel|, Theorem 3 and Lemma 2. O

In particular, for solutions of parabolic equations we have a capacitary estimate on the level sets of u

LEMMA 8.4. Given p € Myp(Q) N L*(0,T; H H(Q)) and uo € L*(Q), let d; € C°(R) N L>=(R) for every
1€{l,..,N} and uw € W be the (unique) weak solution of problem (8.0.1). Then

(8.1.3) capy ({Jul > k}) < k% Wk > 1,
3
where C' > 0 is a constant depending on ||p|| a1, (@), [|wollL2(q)-

PRrOOF. See [ZR], Theorem 2.3. O

In (8.1.3), u is identified with its cap, quasi-continuous representative, which exists since u € W [DPP]
and the quantity cap,({|u| > k}) is well-defined. In order to better specify the notion of measures in Mo(Q),
we need then to detail the decomposition theorem for its elements.

THEOREM 8.5. Let u € Mo(Q), then there exists (f,g,x) such that f € L*(Q), g € L*(0,T; H}(Q)) and
x € L*(0,T; H '(Q)) such that

T T
(8.1.4) /@du:/ fwdwdH/ <x,<p>dt—/ (pr,g)dt, Vo € CZ([0,T] x Q),
Q Q 0 0
and the triplet (f, g,x) will be called a decomposition of .
Proor. See [DPP], Theorem 2.28. O

The possibility that the above decomposition holds for some g € L*°(Q) has a special interest, as it was
also pointed out in [PPP1] and in Chapter 5. In particular, one has the following counterpart

PROPOSITION 8.6. Assume p € M(Q) satisfies (8.1.4), where f € L*(Q), g € L*(0,T; H3(Q)) and x €
L0, T; HY(Q)). If g € L=(Q), then u is diffuse.

Proor. See [PPP2], Proposition 3.1. O
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We will now state, thanks to what has been done in Theorem 8.1.6 and Proposition 8.6, an approxima-
tion result concerning elements of Mo (Q), which will allow us to obtain additional regularity results on the
renormalized solutions of (8.0.1).

THEOREM 8.7. Let u € Mo(Q). Then for every € > 0 there exists v € Mo(Q) such that
(8.1.5) I —vlim) <€ andv =w: — Aw in D'(Q),
where w € L*(0,T; H5(Q)) N L>®(Q).
Proor. See [PPP2]|, Theorem 1.1. O

Note that we can apply Theorem 8.7 to construct a measurable function u : @ — R such that the truncations
77" (u) satisfy

iy T (u)
(8.1.6) (T3 (w)e — div(d(u) DT (u)) = (Ti"( Z 83: (di(u)——= k J=pu+Ar+TinQ,
=1 *
for sequence of measures Ay € M;(Q) and a measure I' € M(Q) such that
(8.1.7) 1Akl A, (@) — 0 and / @dl' =0 Vo € Cy([0,T]),
Q

such a formulation, no more based on the decomposition (8.1.4), can be extended to problem (8.0.1) straight
forwardly and turns out to be suitable to tackle the problem with absorption term h(u). Let us recall the
following notations that will be used throughout this Chapter: for any £ > 0 and any positive real number
m,n,o > 0, the functions T}", h,, and Z, are defined by

s if —k<s<m 0 if s > —k 0 if s<m-—2c0
(8.1.8) Ti*(s) =<¢m ifs>m hin(s) =1 —1 ifs<—-k—-n Zs(s) =41 ifs>m-—o
affine  otherwise, affine  otherwise, affine  otherwise.
T):n (S) constant
(m > k)

FI1GURE 26. The function T;"(s)
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(k>mn) By () Zo(5) (m > 20)

I ~ S m — 20 m-—o s
|
,,,,,,,,,,,,, _1

FIcURE 27. The functions hy ,(s) and Zs(s)

Finally, we will use the following notation for sequences w(h,n, 9, - - - ) to indicate any quantity that vanishes
as the parameters go to their (obvious, if not explicitly stressed) limit point, with the same order in which they
appear; that is, for instance

lim limsup limsup |w(h,n,d)| = 0.
=0 nstoco h—0

8.2. Main assumptions and renormalized formulation

Throughout this Chapter, we assume that  is a bounded open set of RN, N > 2, T > 0 is a positive
constant, Q = Q x (0,7) and d(s) = (di(s))iL, is a diagonal matrix defined on an interval | — co,m[ of R (m is
a positive real number) with continuous coefficients d;(s) which satisfies the following assumptions

(8.2.1) di € C°(] — oo, m[; RY U {400}) with di(s) < 00 Vs<mVie {l,---,N},

(8.2.2) 3 a > 0 such that di(s) >a Vs<mVie{l,---,N},

(8.2.3) there exists an index p € {1,--- , N} such that lim d,(s) = 400 and / dp(s)ds < +o0,
s—=m= 0

The initial data uo is defined on L'(Q) and is such that

(8.2.4) up < m a.e. in €,
and p is a general measure, i.e.,

(8.2.5) e Myp(Q).

REMARK 8.8. The study of (8.0.1) under the assumption [ d,(s)ds = +oo is easier (see [VG3, Or| and
Remark 8.10) because one can then show that there exists a solution such that v < m a.e. in Q. Assumption

(8.2.3) imply that the s—dependent norm |d% (s)s| on RY blows up as s tends to m uniformly.

Now, we give the definition of a renormalized solution of (8.0.1), this definition is more precise than the
one used in [ZR] in the sense that it localizes the behaviour of the solution near the zone where the singular
measure is concentrated.

DEFINITION 8.9. A measurable function u in L*°(0,7T; L'(€)) is a renormalized solution of (8.0.1) if

(8.2.6) Tw(u) € L*(0,T; Hy(Q)) Vk >0,
(8.2.7) u<ma.e. in@Q Vm >0,
(8.2.8) d(w) DT (w) X k<ucmy € (L2(Q)Y  VE >0,

there exists a sequence of nonnegative measures (Ar) € Mp(Q) and a nonnegative measure I' € M(Q) such
that

(8.2.9) Jm ([ Akl v, @) = s,

(8.2.10) / pdl' =0, Ve Cy([0,TY),
Q
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and for every k > 0 and every ¢ € C§°([0,T) x Q)
(8.2.11) (T (u))e — div(d(u) Dux{—p<u<m)) = po + A* +T
in the sense of distributions.

REMARK 8.10. Note that

(i) Condition (8.2.6) is classical when dealing with renormalized solution for problems with measure data
[M, DPP, Pel]. The fact that u < m almost everywhere is @ is already explained and is natural using
admissible test function T, (un) — Trf (un) and the fact that d,(m— 2) oo, which implies that T, (u) —
T (u) = 0 a.e. in Q and then (8.2.7).

(ii) Condition (8.2.9) on the bahaviour of the energy near the set where p, is concentrated is an improvement
of the one used in [ZR] when u € Mo(Q).

(iii) Condition (8.2.11) means that (T3 (u)): — div(d(u) DuX{—r<u<m}) is a bounded measure, then A* is
a diffuse measure. This is a key fact since it allows us to recover from (8.2.11) the standard estimates known
for nonlinear potentials.

(iv) It is established in [Pel] that since u € Wi then (the cap, quasi-continuous representative of) w is
measurable with respect to u, as a consequence, (8.2.11) makes sense and formally means that all terms have
a meaning in D' (Q)).

(v) The above analysis is restricted to the case where [[™dp(s)ds < +oc.

Now, let us consider a solution « of (8.0.1) such that © < m a.e. in Q and up < m a.e. in . The usual
technique to prove that u is a renormalized solution consists in plugging functions ¢ € L*(0,T; H}(Q))NL>(Q),
@t € L?(0,T; H ' (R2)) with (T, x) = 0. By Definition 8.9, we can use test function that depend on the solution
itself in (8.2.11). Then reasoning as in Proposition 4.5 of [PPP2], renormalized solutions can be proved to be
distributional solutions and enjoy the desired a priori estimates

PROPOSITION 8.11. Let u € Mo(Q), and uo € L'(Q). Then the renormalized solution of problem (8.0.1)
satisfies

N
m 0 o1y (u) v
/Qlk (w)ve dadt ;:1 pr (di(w)) Dm. o, XA-k<us< ydadt

:/ ﬁduo—i-/ f)duk—i-/ @dr+/ TV (uo)v(0)dz.
Q Q Q Q

for every © € W N L*°(Q) such that © = 0 (with ¥ being the unique cap-quasi continuous representative of v).
Proor. See [PPP1], Proposition 4.2. O

As a conclusion of this subsection, where (d;)~_; are continuous, we claim that the notion of renormalized
solutions and of weak solutions are equivalent. To prove this result we will use the following classical notion of
renormalized solutions and weak solutions of (8.0.1).

DEFINITION 8.12. A measurable function u is a renormalized solution of (8.0.1) if, there exist a decompo-
sition (f, G, g) of u such that v =u — g € LI(0,T; Wy 9 (Q)) N L>(0,T; L' (Q)) for every q < %,

(8.2.12) v <m ae. in Q and Ty (v) € L*(0,T; Hy(Q)) N L>(0,T; L' (R)) for every k > 0,

(8.2.13) d(u) Dux(-k<u<my € (L*(@Q)",
and for every S € W*°(R) (S(0) = 0) such that S’ has compact support on R, we have

/ S(uo)p(0)da — / (0, S(v))dt + / S'(0)d(w) D - Do gy dardt
(8.2.14) & 0 Q

+/ S"(v)d(uw)Du - Dvp dxdt :/ S’ (v)edpo
Q Q
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for every ¢ € L*(0,T;H}(Q)) N L>=(Q), ¢« € L*(0,T; H (), with ¢(T,z) = 0 such that S’(v)p €
L?(0,T; Hg(2)). Moreover, for every ¢ € C(Q) we have

lim £ / d(u)Du - Dvip dxdt = / wdpd,
n—toon {n<v<2n} Q

(8.2.15) 1
lim —/ d(u)Du - Dvy d:vdt:/ Yduy
n—+oomn {—2n<v<—n} Q

where puf and p; are respectively the positive and the negative parts of the singular part ps of p.

REMARK 8.13. Note that

(i) Conditions (8.2.15) is the analog of (8.2.9).

(ii) Condition (8.2.14) is obtained through pointwise multiplication of (8.0.1) by S’(v) (or, equivalently,
by using S’(v)p as test function in (8.0.1) for any ¢ € C°(Q)), due to the properties of S’ every term in
(8.2.14) has a meaning in L'(Q) + L*(0,T; H™ (). Actually, we have S’(v)d(u) Dux {v<m} € L*(Q)" because
of (8.2.13), S’ (u)d(u)Du = S'(u)d(T;" (u))Du a.e. in Q for every k > 0.

(iii) Condition (8.2.14) may be equivalently replaced by (8.2.11) according to the interpretations of the
various terms of (8.2.14).

(iv) Condition (8.2.15) prescribes the behaviour of us near the sets where the parts uf and pu; (positive
and negative parts of ps) are concentrated.

We recall the definition of a distributional solution of (8.0.1). Notice that such a definition makes sense for
any measure 4, not necessarily diffuse, even if in our context we are always dealing with diffuse measures [L].

DEFINITION 8.14. If yn € L” (0,T; W~ (Q)) and uo € L*(Q), problem (8.0.1) has a unique solution in
W NC(0,T; L*()) in the weak sense, that is

T

T
- [ wopOde ~ [ pnwdt+ [ d)Dw) - Do dodt = [0 o1,y ot
Q 0 Q 0
for all ¢ € W such that p(T) =0

According to the similar arguments in [PPP2], we have

THEOREM 8.15. A solution of (8.0.1) in the sense of Definitions 8.9 and 8.12 are equivalent and still
equivalent to a weak solution of the same problem.

Proor. To prove Theorem 8.15, it’s easy to crossover the approach used in Theorem 4.11 in [PPP2|. O

8.3. Basic estimates and compactness results

In order to understand the meaning to give to the right hand side of (8.0.1), it is natural to look at what
happens when we approximate the problem, that is when p is replaced by a sequence p, of Cg°(Q)—functions
which converge to p in the narrow topology (note that approximation in the weak—" topology of distributions
would not be enough). We consider an approximation p, of p which has the following properties: For every
(t,z) € Q and u € Mp(Q), we denote by p, * u the approximation of y such that

(8.3.1) tn (t, ) = pp x p(t,x) = / pn(t — s,z —y)du(s,y).
Q

where (pr,) be a sequence of mollifiers satisfying

(8.3.2) pn € C(RYTY), Supp p, € B1(0), pn >0 and / pn = 1.
n RN+1

Moreover, let introduce the following regularization: for n > 1 fixed

(8.3.3) di(s) = di(Tm7%(5+) —Tn(s7)) VseR, Vie{l,---,N},

(8.3.4) ug € C2(Q) : uf — uo strongly in L' (Q) as n tends to + oco.
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Let us call u,, the solution of problem
(wn)e = S0 52 (7 (un) B2 ) = o 0 (0,7) x 2,
(8.3.5) Un(t,z) =0 on (0,T) x 09,

un(0,2) = ug in Q,

the existence of a solution of (8.3.5) can be readily studied by a straightforward application of Schauder’s fixed
point theorem. In fact, u, € L*(0,T; Hy(Q)) verifies the variational formulation of problem (8.3.5) [L] which
yields standard compactness results (see [BDGO, DO2, DPP]) that we collect in the following Proposition.

ProrosITION 8.16. Let u, as defined before. Then
Uy, is bounded in L>(0,T; L' (Q)),
Tx(un) is bounded in L*(0,T; Hy (),

8.3.6
(530 di (un)? ngg‘”) is bounded in L*(Q),
d" (un) DTy (un) is bounded in (L*(Q))".

Moreover, there exists a measurable function u such that Ty (u) € L?(0,T; H5(2)), u belong to L>(0,T; L' (Q)),
and, up to a subsequence, for any k > 0, we have

Up — U a.e. in Q,

To(un) = Tie(u) weakly in L*(0,T; Ho(2)),

(d" (un))® DTy (un) — d(u)? DTyo(u) weakly in (L*(Q))",
d" (un) DT} (un) — d(u) DT} (u) weakly in (L*(Q))N.

Sketch of the proof. Here we give just an idea on how (8.3.6) can be obtained following the outlines of
[ZR]. First of all, we choose Tx(uy) as test function in (8.3.5) to get

(8.3.8) /Q@k(un)(t)dl’—ki/ot/ncl?(un) T (un)

8.731'
which yields from the fact that ||u||.1 (o) and [|un||L1(g) are bounded

(8.3.9) /QGk(un)(t)deré/ot/ﬂd?(un)

Since O (s) > 0 and |O1(s)| > |s| — 1, we get

(8.3.10) /Qun(t)|dx+ZNl/ot/ﬂd?(un)

Taking the supremum in [0, 7], we obtain the estimate of u, in L>(0,T; L*(2)), of Tk(uy) in L*(0,T; H}(Q))
and of d?(un)%% in L?(Q). Similarly we can get the estimate on d"(un)DT}"(uns); let us choose

Jo ™ i (s)X{—k<s<m}ds as test function in (8.3.5). Integrating on @ (recall that [, [ [ di'(s) dsdzdx is

positive and [|pn|| 1) and [|ug || p1(q) are bounded) and using the fact that

|/ di (8)X{—k<s<mpdx| < / di(s)ds = C < 400
0 —k

[ [ @tmirccmdszdo+ [ (@)
QJo 0 Q

< (nllzrc@ + ol croy) | max [ diGs)as
ieq{1,..., k

(8.3.7)

2 t
dxdtg/ /unTk(un)dxdt+/ O, (ug)dx
0o Ja o

2
dzdt < Ck.

T (un)
(9.%@

2
aTgig‘f") dedt < C(k+1) k>0 Viel[o,T).

we have )

0T (wn) " ot

axi

<C max / di(s)ds,
i€{l,...N} J
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which implies the estimate of d" (u,) DT} (uy) in (L2(Q))™.

REMARK 8.17. Let us observe that from above that, thanks to (8.3.6) and Stampacchia’s theorem, we
easily deduce that
(3.11) { S(un) is bounded in L*(0,T; Hy (),

(S(un))¢ is bounded in L'(Q) + L*(0,T; H*(Q)).
Now our aim is to prove the following result.

THEOREM 8.18. Under the assumptions (8.2.1)-(8.2.5), there exists a renormalized solution of (8.0.1) in
the sense of Definition 8.9.

8.4. Proof of the main result

In this part we shall prove the existence of renormalized solutions of problem (8.0.1), to do that we will
crossover the approach used in [PPP2] and [ZR|] for diffuse measures with the one in [Pe3]. Let us introduce
another auxiliary functions that we will often use in this section; this functions can be introduced in terms of
T, hi,n and Z, and defined as follows,

(8.4.1)
1 if s > —k 1 if—k+n<s<m-20 .
Skn(s) =<0 ifs<—k—n S(s)=10 if s<—kands>m—o T;)"(s) = / Si'(s)ds.
affine  otherwise, affine  otherwise, 0
S (s) onsts
(k N 77) k, constant (m > 20_)

. |

/ AN

—k—-n —k m-—20 m-—o T &

FiGURE 28. The function S;";"(s)

Then we have the following technical result whose proof can be obtained as in [Pel].

LEMMA 8.19. Let us be a nonnegative bounded Radon measure concentrated on a set of zero 2— capacity.
Then, for any 6 > 0, there exists a compact set Ks C E and a function ¢s € C°(Q) such that

ps(E\Ks) <6, 0<%¢s<1 w5=1 on Ks,

and
Ps = 0in S asd — 0

Moreover,
[ @ ws)due = wlo)
Q
ProoF. See [Pel|, Lemma 5. O

Proof of Theorem 8.18. The proof follow from [DPP, PPP2, Pel] by a quite standard argument. We
shall prove it in several steps.
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Step 1. Estimates in L'(Q) on the energy term. For fixed 0 <1 < 1 and 0 < o < 1, we take hy,,(un) and
Zs(urn) in (8.3.5) to obtain

Y 1 au
[ Fatw@n+ 25 [ &) | 222" o
(8.4.2) « M= JH—k—n<un<—k} Li
:/ /thk,n(un)‘k/ﬁkm(ug)dx,
Q Q
and
N
_ 1 3 .
/Zg(un(T))—i—fZ/ a () | 22| gt
(843) Q2 g i=1 {m—20c<unp<m—oc} T

:/ unZg(un)undazdt—i—/?a(ug)dx
Q Q

where hy ,(s) = J3 Pk (r)dr and Zy(s) = I3 Zs(s)ds are respectively the primitives of the continuous functions
hin(s) and Z,(s). Observing that both terms in the left hand side of the above equalities are nonnegative,
thanks to properties of hy,, and Z,, we have

1 Oun |?
72/ di (un) | =—| dxdt S/ |pn|dxdt+/ |ug |d,
n = —k—n<un<—k Ti un<—k un<—k
(8.4.4) i=1 71 n< } { } {ug }
1 al un |
—Z/ di (un) n dmdtﬁ/ Za(un)undxdt+/ |ug |dz,
0 = Jim—20<un<m—o} O {un>m—20} {ug >m—20}

while, since p, and u§ are bounded in L*(Q), we easily obtain

N
12/ a7 (un) 8“” dadt < Ch,
M= J{—k—n<un<-k} L
(8.4.5)
1 < Oun |2
72/ 4 (un) | 22| dadt < Co.
g i=1 /{m—20<up<m-—o} 821:1

Thus, there exists a bounded Radon measures A* and v, such that, as n ans o tends to zero
59 n
; Z &7 (un) | 5,
LS g )
o

i=1

X{—k—ngung_k} — X\ weakly—* in M(Q),

(8.4.6)
Oun |

X{m—20<u,<m—oc} — Vo Weakl}/'** in M(Q)

Step 2. Equations for the truncations. Now we want to check that (8.2.11) holds true for u. For all real
numbers 7 > 0, ¢ > 0 and k£ > 0, we multiply (8.3.5) by S;")" (un)p, where ¢ € CZ°([0,T] x ), to obtain, after
passing to the limit as n tends to zero

8Tk o (u")

(T (un))e — Z T(dn( Un) ——2——) — po — po Zo (u")

(8.4.7)
= N 15 X{un>—k} — M0 X{un<—k}

g+ s Zo (W)X fun <m—201 — 16 Zo (W)X {un >m—20}
in D'(Q). We define the measures A} and I'} as

AZ = AZ"’N?X Up>—k _:U/nX up<—k
(8.4.8) { (un>—k} T HOA{un <=0

FZ = V;L + FL?ZU(UH)X{un<m72U} - ,UJ(T)LZJ(un)X{uanf%r}
Notice that
(8.4.9) I1AE i) <C, IT5llL1g) < C.
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So that there exists Ay and I'y in M(Q) such that
Ay — Ar  weakly—* in M(Q),

(8.4.10) . . (@)
Iy =T, weakly—* in M(Q).

Therefore, from (8.3.7) we deduce that

Ty, .
(8.4.11) (Ti" () Za (di(u) ’“ ( )X{ k<u<m)) = fo + Ay + T in D'(Q)
Note that
/ T, |dzdt < liminf/ [T |dxdt
Q n——+o0o Q
(8.4.12)

= liminf/ vy — pnZo(un)|dzdt
Q

n——+o00
< 2llpllm) + lluollnr o)
Then there exists a bounded measure I' such that
'y =T weakly—* in M(Q)

Therefore, after taking the limit as o vanishes

3Tk (U)

(8.4.13) (T3" (w)e — Z Ers (di(u) X{—k<u<m}) = o + A + T in D'(Q)

Step 8. The limit of Ax, and T'. Let us consider the distributional formulation of (8.3.5) and let us subtract
(8.4.13) from it, to obtain, for any ¢ € CZ°([0,T] x )

al du T
- /Q (1 — T () )prdadt + /Q > (i) g ) S

— [ s =)+ [ ol = 20) = [l [ O) i T ())da
Q Q Q Q
For any function ¢ € C§([0,7]), we have
(8.4.14) / wdll = / edly + w(o) = / pdlydxdt + w(o,n)
Q Q

where FZ =1 Zz 1 dn un)| Bun |2X{m—2o’<un<m—a} - Za(un),U/n~
Remark that since Z, (un)ap is an admissible test function in (8.4.5), since ¢ € C§ ([0, T)

(8.4.15) /Za(ug)go(O)da:—&—/ Za(un)aptdxdt:/ eIy dzdt,
Q Q Q
due to the fact that
Zo(un) = Zo(u) in L'(Q) as n — oo,
Zo(uf) = Zo(uo) in L' (Q) as n — oo,
then fQ Z 5 (un)prdz converges to fQ Z s (u)prdr and fQ Zs(ug)edz to fQ (uo)pdz as n tends to infinity.

Since Z,(u) converges to (u —m)" and u < m, up < m a.e, then

(8.4.16) /QZU(“”)‘Pfdx = /Q(u —m) prde = w(o, n),
[ Zotuirgs = | (a0 = m)* ot = torm)

Then, from (8.4.14), (8.4.15) and (8.4.16) we have

/ edl =0 Ve € ([0, T]).
Q
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Using (8.3.7), we are able to pass to the limit in the above equality as n tends to 400 and to establish

/ wdAy, = / wdps +w(n, k) for all ¢ € C5°(Q),

(8.4.17) @ @

/ @dl' =0 for all ¢ € Cy([0, T]).
Q

Finally, we have to prove that the previous limit is true in measure. Let us choose without loss of general
@ € C*(Q), reasoning by density, for every ¢ € C(Q), and using cut-off functions 15 defined in Lemma 8.19

4. dAx = dA — dA
(8.4.18) /Q<p k /Qsmﬁa k+/QSD(1 ¥s)dAk,
then

4. dAx = diis k).
(8.4.19) /was K /Qcﬂwa s + w(k)

While, by construction of ¥s (i.e. ¥s =1 on Kj), we have

/ ppsdps = / pdps + / ppsdps.
Q Ks E\Kjs

On the other hand, Proposition 8.16 and the Lebesgue convergence Theorem implies

/ ehsdps < bl (q) and / edys =/ edps = w(6).
E\K; Ks Q
Putting together last results with (8.4.14), we get
/ psdAg :/ dps + w(k,9).
Q Q
Step 4. Proof completed. Let us now prove

(8.4.20) /Q o(1 — bs)dAs = wik, ).

Using the definition of Ay, we see that
aun

1 —1s)dAr, = lim [ lim / di (un
et = e = tim an{kmﬁ ) |5

+/ o(1 —ts)duy — / ©(1 — 9s5)dug).
{unS—k}} {un>_k}

As a consequence of Lemma 8.4 and the fact that ug are equi-diffuse measures, we obtain

o1 — 1s))dzdt

(8.4.21)

(8.4.22) / o(1 = s )du = w(n, k).
{un>—k}
Finally, we have to prove that
1 8u
(8.4.23) - Z/ a7 (un) | =2 <p(1 — s)dxdt = w(n,n, k,d).
N3 JH{—k—n<un<—k} 2
To do that, we use again (8.3.5) with test functions hg,(un)(1 — 1)5), we have
(8.4.24)

Oun |?

Oz

_ _ 1 o n
Btttz = [ ni)0 s+ 32 [ d ) | (0 e

—Z/ 4 (u 8“” ‘thn( )dzdt = /nghk,n(un)u—wé)dde/QM:hk,n(un)u—w,;)dxdt,

175

ity
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we see that u, and |d} (un)%“Tﬂ converges in L'(Q). The properties of ¥s allow then to conclude that

/Qhk-,,,(un(t, x))(¢s)edzdt = w(n, k),

N
n 8un 8’([)5
;/Qdi (un)a—ma—mhm(un)dmt = w(n, k).
Similarly, let us remark that at ¢t =0

/Q T (4 (@))(1 — 65(0))d = wo(n, k).

Now, thanks to Lemma 8.4 and properties of the equi-diffuse measure u(, we readily have

[ i —va|< [ = ve) = wink),
Q {Ung_k}

\ st 0= )

Collecting together all these results to obtain (8.4.23).

< /Q W (1= 1p5) = w(n, ),



APPENDIX A

Remarks, conclusion and perspectives

1. Uniqueness of renormalized solutions

Most uniqueness results are available in literature when p € Mo(Q), the uniqueness of renormalized
solutions has been proved in [BGO1, LM, M]|. However these are only few references on a vast literature on
the subject. Note that the uniqueness is a hardest task in the framework of renormalized solutions and general
measure data. It follows from [DMOP] that if a satisfies further hypothesis, namely the strong monotonicity
and the local Lipschitz continuity, or the Holder continuity with respect to ¢ (these hypotheses are satisfied
for example by the function a(x,¢) = [(|P72¢) and if u — @ € L°°(Q) (the precise meaning of the fact that
two solutions are comparable), then v = @. This condition can be localized in a neighborhood U of the set
where the singular measure p is concentrated and that it is sufficient to assume that (u — @)~ (the negative
part of u — @) belongs to L>°(U), see [O]. Note also that, in the proof of such results, the test functions
Ti(u — @) € WyP(Q) are needed to ensure uniqueness. Moreover the results of [AA3, AA5| overlap with the
one obtained in [Pel] for parabolic case are obtained without uniqueness. In order to perform the uniqueness,
there are several technical difficulties in the proof of the equivalence results of renormalized solutions as stated
in the elliptic case [DMOP].

2. Diffuse measure and nonlinear parabolic problems with variable exponent

The representation result proved in [OT]| states the following: if u is a diffuse measure, then there exist
fe L Q), FeL”Q)N, ge LP)(0,T;V) and x € L*»-) (0, T; W17 0)(Q)) such that

(A.2.1) /Qcpdﬂ:/Qfgp dacdt—|—/QF~Vga dxdt—F/OT(X,gD)dt—/OT(cpt,g) Vo € C°([0,T] x Q).

The possibility that the above decomposition holds for some g € L*(Q), has a special interest, as it was also
pointed out in Chapter 3. In particular, one has the following counterpart

PROPOSITION A.1. Assume that p € Mo(Q) satisfies (A.2.1), where f € L'(Q), g € LP=(0,T;V) and
X € L(”*Y(O,T;W’l’p,(')(Q)). If g € L=(Q), then u is diffuse.

Let us illustrate the main situation that can be treated in the spirit of this Chapter. In that case, we can
prove that the solution u(t, z) exists for all positive times ¢ > 0 for the parabolic problem with absorption term
and exponent variable. More precisely, the following model problem

us — Apyu+h(u) =p  in (0,T) x Q,
(A.2.2) u=0 on (0,T) x 09,
u(0) = uo in Q,
where Q be an open bounded subset of RY, T' > 0, p() : Q — R is a continuous function such that 1 < p_ <
pr < +oo, where p_ = esseigrzlf p(x) and py := ess sup p(x), Apyu = div(|Vu[P®~2Vu) is the p(-)—Laplace
z zEQ

operator and p is a bounded Radon measure in Q = (0,T) x Q, up € L'(Q), and h : R — R is a continuous
function such that h(s)s > 0 for large |s| using the capacitary estimate of Lemma 3.9 and the same arguments
as [PPP2].
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3. Renormalized solutions for parabolic problems with general form of measures

A possible extension of the result of Chapter 4 could be the proof of existence of a renormalized solution
for problem

ue —div(a(t, z,u, Vu)) = Hu)p in (0,T) x Q,
(A.3.1) u(t,z) =0 on (0,T) x 09,
u(0, ) = uo in Q,

where H is a continuous, positive bounded function (i.e. H € Cj(R)) and p is a general Radon measure. The
operator u — —div(¢, z, u, Vu) is a monotone, coercive and with growth in v and its gradient Vu, motivated by
control problems arising in chemical reactions [MT], the authors in [MPo] prove under the assumption that
H has a limit at infinity

(A.3.2) HeCyR), H(s)>0VsecR, 3 lim H(s) = H(co)

s—4oo

the convergence of approximate solutions towards a function v which solves the equation

(A.3.3)
u=20 on 012,

{div(a(z, Vu)) = H(u)p in Q,
where p belong to M, (Q) splitted as p = po + A = f — div(F) + A, with A > 0 concentrated on E with
cap,(F) = 0. Looking for the asymptotic behaviour, as € tends to zero, of the approximating Dirichlet problem

(A.3.4) {—div(a(x,w» = Hup. nQ,

ue =0 on 09,

where p. is a reasonable smooth approximation of u, like for instance a standard convolution of p with a
mollifying Kernel, a compactness result of the sequence of solutions of (A.3.4) is obtained, that is there exists a
subsequence u. of solutions of (A.3.4) converging to a function u such that H(u) is po—measurable (and hence
belong to L*° (2, duo)) and such that, if H(co) > 0, the function u blows upon the set where A is concentrated.
This suggest that the product H(u)u should be formally written as H(u)u = H(u)po + H(co)A. However, it
should be observed that a straightforward consequence is that, when H(oo) = 0, a same function w is a solution
of equation (A.3.3) relative to all measures p having the same regular part po but possibly different singular
part A. In other terms, if H(co) = 0, the singular parts A "disappear", as € tends to zero, in the limit problem
of equation (A.3.3); for instance, if y is a Dirac mass, the solutions u. of equation (A.3.4) converge to zero. We
recall the following result proved by the approach based on the stability properties of [MPo].

THEOREM A.2. Assume that (A.3.2) hold true. Then there exists u € Wy (Q) for every q < 2 such
that Ty (u) € H(Q) for every k > 0, H(u) belong to L°° (2, dpo), and for a subsequence u. solutions of (A.3.4),
we have

Tr(ue) = Ti(u) strongly in Hy(Q) for every k > 0,

ue — u strongly in Wy 4(Q) for every q < N1

lil’I(l) ©H (ue)dug = / ©H (u)dpo for every ¢ € Hy(Q) N L™(Q),
€E—> Q Q

lim [ @H(ue)dMedx = H(oo)/ @d) for every ¢ € Cy ().
Q

e—0 Q
Moreover, we have

lim 1 a(z, Vu) - Vu = H(oo)/ @dX,  for every ¢ € CP(Q).
Q

n—ooTl {n<u<2n}

Theorem A.2 suggests a setting for the definition of a solution of problem (A.3.3) [MPo], this setting is the
natural extension of the framework of so-called renormalized solutions for measure data defined in [DMOP].
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4. Standard porous problems with natural growth term
Similar results to those of Chapter 5 can be obtained for the initial boundary value problem

b(u)r — div(a(t, z,u, Vu)) + g(u)|VulP = in (0,T) x Q,
(A4.1) u=0 on (0,T) x 09,
b(u)(t = 0) = b(uo) in Q,

where both p and ug are, possibly singular, general measure data, b is a strictly increasing C'' —function and
—div(a(t,x,u, Vu)) is a Leray-Lions operator with growth |Vu[’~! in Vu but without any growth assumption
on u and the function g is just assumed to be continuous on R and to satisfy a sign condition. This should be
done using a method of Chapter 4 with the one of [AR| where the authors prove the existence of renormalized
solutions for problem (A.4.1) where u € L*(Q) and b(uo) € L*(Q) and [BP] where b(u) = u, u € L'(Q) and
b(up) = uo is a general measure in M;(Q).

5. Generalized fractional porous medium problems

The interest of fractional Sobolev spaces has constantly increased over the last years. These spaces arise
in a number of applications such as phase transition, quasi-geostrophic flows and quantum mechanics, see [Sil]
and references therein for more applications. Recently, motivated by some new Laplacian operators, called
"fractional p(x)-Laplacian" arising in continuum mechanics introduced in [KRV], and used to obtain existence
and uniqueness of nonnegative (renormalized) solutions for elliptic equations with integrable data f € L'(Q2) in
[ZZ1]. Formally, the fractional p(z)—Laplacian of order s of a function u € W*P®¥)(Q) is defined as

w(z) — u(y)|P@V "2 (u(z) — u
Al = .. [ D= HOIC ) ), g

|z — y[N+sp(y)

where P.V. is the principal value, s is a fixed real number such that 0 < s < 1, p(:) : Q x Q —]1,+o0[ is a
continuous function with sp(x,y) < N for any (z,y) € Q x Q. We define a weak solution u € W*P®¥) (Q) of
the problem (—A); . u = f if there exist u € Wos’p(z’y)(Q) such that
/ |u(z) — u(y)[P™ =2 (u(z) — uly)) (p(z) — ¢
QxQ

|fIf — y‘N+SP(Ivy)

y))dacdyz/fgodac
Q

for all p € Wos’p(m’y)(Q). Now consider the evolution case with Dirichlet boundary conditions in @Q = (0,7) x Q,
where 2 a bounded domain, we have

THEOREM A.3. Assume that 1 < p_ < p; < co. For every ug € L*(2), there exists a unique renormalized
solution of the parabolic problem
ue(t, ) + (=A)yult,z) = f  in (0,T) x Q,
(A.5.1) u(t,z) =0 on (0,T) x 09,
u(0,x) = uo(x) in Q,
Similar existence results (we refer to Chapter 6 for the precise statements) can be obtained for general
boundary value problems, that is, when we consider
b(z,u)e — Lyyu(t,z) =p in (0,T) x Q,
u(t,z) =0 on (0,T) x 09,
b(z,u)(t =0) = b(x,uo) in Q,
where b(x,u) is a general unbounded term depending on t,  and u with double derivatives Vb : Q x R — RY
and bs : Q x R — R. In this case the asymptotic behaviour is given by using the non-local operator

—Lpyu(t,z) =P.V. /Q u(@, t) — uly, )P 72 (ulz, t) — uly, ) k(z,y)dy,

where the kernel &k : RY x RY — R is assumed to be measurable, and satisfies the following coercivity condition

1 A
Alz — y|N+sp(z.v) < k(z,y) < |x — y|N+sp(z.v)

Ve,y € Q, z#y, A>1.
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6. Orlicz capacities for parabolic problems with absorption term

The foundations for the study of Orlicz capacity were established by Aissaoui in [Aisl], Aissaoui and
Benkirane in [AisB1, AisB2] in view of the several applications in nonlinear potential theory, in harmonic
analysis and also in PDE’s theory. Notwithstanding, the subject is still of interest in recent years, see [Ais2,
MO] for a broad treatment of the topic. In order to study the properties of the capacities, the comparison
theorems turn out to be relevant (see Section 5.1 in [AH]). Moreover, this kind of results are a key tool
in questions related to the existence of solutions for some nonlinear elliptic and parabolic problems involving
measures [FP, OP]. The aim of this part is to give some contributions in these directions. We remark that we
can extend the result of Chapter 7 to problems with lower order terms more general than |u|?" " in the context
of Orlicz spaces. The best approach for this new context will involve also the notion of Orlicz capacity. Such
a notion has been already introduced in literature in [AisB1]. In spite of this, we can adopt a new equivalent
definition of entropy solutions which is closer to the one used in classical Sobolev spaces. Denote by @ the
parabolic cylinder (0,7) x © with Q is an open subset of RY, 0 < o < N and r be a real number with 7 > 1.
The («, r)—capacity of a compact subset K with respect to @ is defined [AH] as

cap,, . (K) = cap, (K, Q) = inf {[Jullyo.rq : v e CT(Q), u> xx},

where xk is the characteristic function of K, we will use the convention that inf ) = +o0o. The («, r)—capacity
of any open subset U of @ is then defined by

cap,, ,.(U) = cap,, ,.(U,Q) = sup {cap,, ,.(K), K compact, K C U},
and the («, r)—capacity of any set £ C @ by
cap,, ,.(E) = cap, .(E,Q) = inf {cap,, ,.(U), U open, E C U}.
The previous definitions can be generalized in the context of Orlicz spaces by using N —functions A.

DEFINITION A.4. Let K be a compact subset of @ and let A be a N—function satisfying (1.18.1). The
(1, A)—capacity of K with respect to Q is defined as
capy 4 (K) = inf {A(|Vulla) : v € CZ(Q), u=xK}

where x i is the characteristic function of K, we will use the convention that inf ) = +o0o. The (1, A)—capacity
of any open subset U of @ is defined by

cap; 4(U) = sup {cap, 4(K), K compact, K C U},
and the (1, A)—capacity of any set £ C Q by
cap; 4(B) = inf {cap, 4(U), U open, E C U}.

Note that this formulations are equivalent (see [Ais4, Ais5, AisB1l, FP]). Consider now a class of
nonlinear parabolic problems more general than (7.0.1)

w — div(a(t,z, Vu)) + " (Ju)u=p in (0,T) x Q,
(A.6.1) u(t,z) =0 on (0,7) x 09,
u(0,2) =0 in 0,
where a : (0,7) x Q@ x RY — R" is a Carathéodory function (i.e., a(-,-,¢) is measurable on Q for every ¢ in

RY, and a(t,z,-) is continuous on RY for almost every (¢,z) in @), such that the following assumptions holds
for some N —function A

(A.6.2) a(t,z,C) - ¢ > aA([¢]),
(A.6.3) la(t, 2, Q)| < eft,z) + kA A(ks[C)),
(A64) [a(tv z, C) - a(tv T, 77)] : (C - 77) > 07

for almost every (¢,x) in Q, for every ¢,n in R with ¢ # 7, where a is a positive constant, k; € RT, for i = 1,2
and c(¢,x) is a nonnegative function in E37q) with the N—function A is the conjugate of A, notice that the
problem (7.0.1) is obtained by taking A(¢f) = t?. Define the differential operator A(u) = — div(a(t, z, Vu)),
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under assumptions (A.6.2), (A.6.3) and (A.6.4), u — —div(a(t,z, Vu)) is a uniformly parabolic, coercive, and
pseudo-monotone operator acting from W'*L4(Q) to is dual Wﬁl””L;(Q) [Ad], and so it is surjective [LL].
Note that u is a bounded Radon measure concentrated on a set E of null 1, A—capacity (i.e u(B) = u(BNE)
for every Borelian subset B of @), note also that problem (A.6.1) with u replaced by § is obtained by taking
A(t) = tV because ¢ is concentrated on a point whose (1, N)—capacity is zero. The definition of an entropy
solution for problem (A.6.1) can be stated as follows

DEerFINITION A.5. Let g € L'(Q) and A = 0 and let ® € C*([0,00[). A measurable function u : Q — R
is called entropy solution of (A.6.1) if u belongs to L°°(0,T; L'(2)), Tk(u) belongs to D(A) N W " L (Q) for
every k > 0, ©x(u) belongs to L'(Q) for every t € [0, T[. Moreover ®"(|u|)|u| belongs to L'(Q) and for every
k>0

/Q@,k(u —)(t,z)dx — /5‘1 Ok (u— ¢)(0, z)dx
+ /o (pt, Tr(u — @))dt + /Q a(t,z,Vu) - VIg(u — @)dzdt

+ / " (|u))uTw(u — p)dzdt < / 9Ty (u — p)dxdt,
Q Q

and the initial condition satisfies

u(x,0) = up(x) for a.e. x € Q,
for every ¢ € Wy'" La(Q)NL>(Q) such that o; belongs to W% L—(Q)+ L' (Q) (recall that O (r) = for Tk (s)ds
is the primitive of the usual truncation T}%).

The question now is the following: Let u satisfy the assumptions above, A be an N —function, and A be a
bounded measure concentrated on a set F of null A—capacity. Let f, be a sequence of functions converging to
X in the sense of (7.1.7), g be a function in L'(Q) and g, be a sequence of L (Q)—functions which converge to
g weakly in L'(Q). What happens if ® € C?(]0, 00[) is a N—function ? What are the conditions on ® for the
analog result of Theorem 7.2 ? For the proof of the nonexistence result, we can construct, as in Lemma 7.10, a
sequence of suitable cut-off functions with the conditions ||V} ||a < & and ||Vib5 [|a < 6.

7. Diffusion parabolic problems with singular coefficients

In this part we propose some possible extensions of Chapter 8 using the framework of renormalized solutions
to the quasilinear parabolic problems

%“: —div(d(u)Du + A(u)Du) = u  in (0,7) x £,
(A.7.1) u(t =0) = uo in Q,
u=0 on (0,T) x 09,

where € is an open bounded subset of RY, N > 1, T is a positive real number, Q is the cylinder (0,7) x  and
(0,T) x 0N its lateral surface. The coefficients (d;(s))_; are defined in Chapter 8 and satisfying assumptions
(8.2.1) — (8.2.3). The matrix A(t) is defined on R and is such that

(A.7.2) A(t) € COR;RY* ™), A(t)¢C-¢ >0 VteR, V¢ eRY.

The initial condition ug € L*(Q), uo < m a.e. in Q and y is a diffuse measure on @ which does not charges sets
of null parabolic capacity. Under these assumptions, it’s not clear that problem (A.7.1) admit a distributional
solution, since it’s necessary to define the vector field (di(u)g—;i N, on Q, and in particular on the subset
{(t,x) € Q : u(t,xz) = m} where d, = +0co. In order to have a solution when y € L?(Q), the definition of
d(u)Vu = (d;(u) 88;2 )N, must be be coherent with the "a priori" estimates obtained by approximation. Through
the truncation on the field d(s) for s < m — € and for s > —%, it is easily to obtain a sequence of approximate
solutions u. € L*(0,T; Hg(R)). Indeed, coercivity assumption implies that u. is bounded in L?(0,T; H ().
Then one can show that the field d.(u.)Du. is bounded in (L*(Q))". Up to a subsequences, it converges weakly
in (L*(Q))" to an element W of (L?(Q))". To obtain the existence of solutions, D. Blanchard and H. Redwane
[BR1] proposed three notions of solutions in stationary case, to deal with the evolution case recall the following

notion of renormalized solutions
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DEFINITION A.6. A function u defined on @ is a renormalized solution of (A.7.1) if

(A.7.3) u e L*(0,T; Hy (),

(A74) d(u)DuX{u<m} S LQ(Q)a

(A.7.5) meas{(t,z) € Q : u(t,z) >m} =0,

(A.7.6) lim 1 [d(uw)DuDu + A(u) DuDu]dzdt = / W dxdt
o—=00 {m—2c<u<m—oc} {u=m}

for all S € W>°(R) such that S(m) = 0, we have

— asa(tu) ~ div(S(w)d(u)Duxucmy + S(w)A(w) DuDu)

+ 5" (u)[d(u) DuDux {u<m} + A(u)DuDu] = S(u)p in D'(Q)
Then we can prove the following result

THEOREM A.7. Under assumptions (8.2.1)-(8.2.8) and (A.7.2), problem (A.7.1) admit a renormalized
solution in the sense of Definition A.6.

To conclude, note that we can also give a sufficient additional assumptions on the vector field d(s) and the
matrix A(s) in order to propose a comparison principle and then a uniqueness result for solutions of problem
(A.7.1).
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Résumé

Nous nous mtéressons ici aux équations elliptiques et paraboliques ayant des données peu
réguliéres : des mesures.

Dans le premier chapitre, nous rappelons quelques outils de base, des résultats prélimiaires
concernant la théorie des problémes elliptiques et paraboliques 3 données mesures, nous
mdiquons la version généralisée des espaces de Lebesgue et de Sobolev et les résultats usuels
d’existence. De plus nous introduisons les notations utilisées dans le rapport de thése.

Le deuxieme chapitre traite le cas d’un probléme de Dirichlet de forme divergentielle avec une
mesure de Radon avec une variation bornée totale et une croissance variable, utihsant des
solutions au sens de distributions, nous montrons I’existence et 'unicité des solutions
renormalisées en tenant compte de I’hypothese de Log-Holder continuité.

Dans le troisieme chapitre, nous cherchons la relation entre la capacité parabohque générahisée
et les mesures diffuses nécessaire pour avoir ’existence et 'unicité des solutions.

Le quatriéme chapitre est consacré a I’étude du comportement asymptotique d’une suite de
solutions renormalisées d’un probléme parabolique assez général, la difficulté majeure consiste
a montrer la convergence forte des troncatures en utilisant des fonctions isolées afin de traiter
le terme singulier de la mesure.

milieu poreux obtenue par un argument de convolution de la mesure avec une suite
régularisante, ainsi le résultat d’existence consiste 3 montrer la compacité forte des troncatures
pour les solutions approchées dans 1’espace d’énergie.

Dans le sixieme chapitre, nous établissons un résultat similaire pour une classe différente
d’opérateurs, appelé équations générales du milieu poreux avec des fonctions non bornées et
des mesures générales.

Dans le septiéme chapitre, nous essayons de montrer la non-stabilité des solutions entropiques
pour des inéquations variationnelles avec des données mesures concentrées sur des parties de
capacité nulle plus une fonction intégrable.

Le huitiéme chapitre concerne un résultat d’approximation qui mene a I’existence des
solutions renormalisées d’un probléme quasi-linéaire de diffusion avec des fonctions qui
explosent pour une valeur finie du variable et une mesure générale.

Le rapport termine par une collection de quelques problémes ouverts et des remarques
mmportantes nécessaires au développement de ce travail
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Dans le cinquieme chapitre, notre approche d’estimation concerne quelques modeles du ‘
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