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Dynamics of dislocation densities
in a bounded channel. Part I: smooth solutions
to a singular coupled parabolic system.
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Abstract
We study a coupled system of two parabolic equations in one space dimension. This system is singular
because of the presence of one term with the inverse of the gradient of the solution. Our system describes
an approximate model of the dynamics of dislocation densities in a bounded channel submitted to an
exterior applied stress. The system of equations is written on a bounded interval and requires a special
attention to the boundary layer. The proof of existence and uniqueness is done under the use of two main
tools: a certain comparison principle on the gradient of the solution, and a Kozono-Taniuchi parabolic

type inequality.
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1 Introduction

1.1 Setting of the problem

In this paper, we are concerned in the study of the following singular parabolic system:

Kt = ERpy + PaPoz _ TPz on I x(0,00)
Ka (1.1)
pt = (L+8)pps — Thy on I x (0,00),
with the initial conditions:
5(2,0) = z) and  p(,0) = p°(x), (1.2)
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and the boundary conditions:

x(0,.) = k°(0) and k(1,.) = K°(1), (1.3)
p(0,.) = p(1,.) =0,
where
e>0, TH#QO,
are fixed constants, and
I:=(0,1)

is the open and bounded interval of R.

The goal is to show the long-time existence and uniqueness of a smooth solution of
(1.1), (1.2) and (1.3). Our motivation comes from a problem of studying the dynamics
of dislocation densities in a constrained channel submitted to an exterior applied stress.
In fact, system (1.1) can be seen as an approximate model of the one described in [21],
where the model presented in [21] reads:

+ —
0 = KG —0a 7'> Hﬂ on Ix(0,7)
O+ + 6~ - Y

_ 0 —6; _
Ht :|:—<m—7'>9 :|x on IX(O,T),

(1.4)

with 7 representing the exterior stress field. System (1.4) can be deduced from (1.1), by
letting ¢ = 0; spatially differentiating the resulting system; and by considering

pr =0 p=pt—p, k=pT+p . (1.5)

Here 07 and 6~ represent the densities of the positive and negative dislocations respec-
tively (see [33, 25] for a physical study of dislocations).

The next challenge (that will be the motivation of another work by the authors) is
to show some kind of convergence of the solution (p°, k%) of (1.1) to the solution of (1.4)
as ¢ — 0.

1.2 Statement of the main result

The main result of this paper is:

Theorem 1.1 (Existence and uniqueness of a solution)
Let 0 < a < 1. Let p°, &0 satisfying:

p° k0 e C=(I), p°(0) = p°<1> =r%0) =0, &°(1)=1, (1.6)
(1+e)pl, = 7K on 01

0 (1.7)
(I+e)ky, =Tp, on OI,
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and

min (+2(z) — p3(2)]) > 0. (18)

Then there exists a unique global solution (p, k) of system (1.1), (1.2) and (1.3) satisfying
(p,k) € C'3+O"3+Ta(f x [0,T]) forany T >0, (1.9)

and
(p,k) € C(I x [¢,0)), V(¢ >0. (1.10)

Moreover, this solution also satisfies :
ke > |pz| on I x[0,00). (1.11)

Remark 1.2 Conditions (1.7) are natural here. Indeed, the reqularity (1.9) of the solu-
tion of (1.1) with the boundary conditions (1.2) and (1.8) imply in particular condition.

Remark 1.3 Remark that the choice k°(0) = 0 and x°(1) = 1 does not reduce the
generality of the problem, because the problem is linear and equation (1.1) does not see
the constants.

1.3 Brief review of the literature

Parabolic problems involving singular terms have been widely studied in various as-
pects. Degenerate and singular parabolic equations have been extensively studied by
DiBenedetto et al. (see for instance [12, 13, 14, 15, 10] and the references therein). The
authors regard the solutions of singular or degenerate parabolic equations with measur-
able coeflicients whose prototype is:

ug — div (\Vu]p_2Vu) =0, p>2orl<p<2

The study includes local Holder continuity of bounded weak solutions, local and global
boundedness of weak solutions and local intrinsic and global Harnack estimates. Other
parabolic equations of the type

u —Au™ =0, 0<m<l1,

are examined in [12, 16, 17]. These equations are singular at points where u = 0. In
[16], the authors investigate, for special range of m, the behavior of the solution near the
points of singularity. In particular, they show that nonnegative solutions are analytic
in the space variables and at least Lipschitz continuous in time. However, in [17], an
intrinsic Harnack estimate for nonnegative weak solutions is established for some optimal
range of the parameter m. Other class of singular parabolic equations are of the form:

b
Up = Upy + Eux, (1.12)

b is a certain constant. Such an equation is related to axially symmetric problems and
also occurs in probability theory. A wide study of (1.12), including existence, uniqueness
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and representation theorems for the solution are proved (Dirichlet and Neumann bound-
ary conditions are treated as well). In addition, differentiability and regularity properties
are investigated (for the references, see [11, 37, 2, 9]). A more general form of (1.12),
including semilinear equations, is treated in [32, 7, 8, 29].

An important type of equations that can be indirectly related to our system are
semilinear parabolic equations:

up = Au+ [ulftu, p> 1. (1.13)

Many authors have studied the blow-up phenomena for solutions of the above equation
(see for instance [38, 31, 30, 22, 35, 36]). This study includes uniform estimates at the
blow-up time, as well as the investigation of of upper bounds for the initial blow-up
rate. Equation (1.13) can be somehow related to the first equation of (1.1), but with a
singularity of the form 1/k. This can be formally seen if we first suppose that u > 0, and
then we apply the following change of variables w = 1/v. In this case, equation (1.13)
becomes:

2
v
and hence if p = 3, we obtain:
1
vy = Av — —(1 4 2|Vv|?). (1.14)
v

Since the solution u of (1.13) may blow-up at a finite time ¢ = T', then v may vanishes at
t =T, and therefore equation (1.14) faces similar singularity to that of the first equation
of (1.1), but in terms of the solution itself.

1.4 Strategy of the proof

The existence and uniqueness is made by using a fixed point argument after a slight
artificial modification in the denominator k, of the first equation of (1.1) in order to
avoid dividing by zero. We will first show the short time existence, proving in particular

that
Ke(@,t) = V2 (t) + pi(z,t) >0, (1.15)
for initial conditions satisfying:

ke (,0) > 1/7%(0) + p2(,0)

with some suitable v(¢) > 0. The only, but dangerous, inconvenience is that the function
~ depends strongly on ||pzzz||c0, roughly speaking:

where ||pzzz]|co does not have, a priori, a good control independent of 7. Here where a
logarithmic estimate interferes (see Section 2, Theorem 2.16) to obtain an upper bound
of ||prazllco Of the form

E
HpmmmHoo <FE (1 + 10g+ ’Y_m> )

4
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where E is an exponential function in time, and m € N. This allows, with (1.16), to
have a good lower bound on v independent of ||pzzz||00. After that, due to some a priori
estimates, we will move to show the global time existence. One key point here is that

Z—z < 1 which somehow linearize the first equation of (1.1), and then allows the global

existence.

1.5 Organization of the paper

This paper is organized as follows: In Section 2, we present the tools needed throughout
this work; this includes a brief recall on the LP, C* and the BMO theory for parabolic
equations. In Section 3, we show a comparison principle associated to (1.1) that will
play a crucial rule in the long time existence of the solution as well as the positivity of
K. In section 4, we present a result of short time existence, uniqueness and regularity
of a solution (p, k) of an artificially modified system of (1.1). Section 5 is devoted to
give some exponential bounds of the solution given in section 4. In section 6, we show a
control of the VV22 ! norm of Przz- 1IN a similar way, we show a control of the BM O norm
of pgzz in section 7. In section 8, we use a Kozono-Taniuchi parabolic type inequality to
control the L norm of pg.,. Thanks to this L* control, we will improve the comparison
principle of section 3. In Section 9, we prove our main result: Theorem 1.1. Finally,
sections 10, 11 are appendices where we present the proofs of some standard results.

2 Tools: theory of parabolic equations

We start with some basic notations and terminology.

Abridged notation.

e Ir is the cylinder I x (0,7); I is the closure of I; I7 is the closure of I7; OI is the
boundary of I.

e |l.llze(xy = II-llp,x, X is a Banach space, p > 1.
e Sp is the lateral boundary of I, or more precisely, Sp = 91 x (0,7T).

e OPI7 is the parabolic boundary of Iz, i.e. OPIp = Sy U (I x {t =0}).

® Dju = g;ﬁ, u is a function depending on the parameter y, s € N.
e [I] is the floor part of [ € R.
e Qr = Q. (x0,tp) is the lower parabolic cylinder given by:
Qr = {(z,1); |x —xo| <1, tog—12 <t <tg}, r>0, (xo,to) € Ir.

e || is the n-dimentional Lebesgue measure of the open set 2 C R™.
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e mq(u) = ﬁ Jq u is the average integral of the u € L'(Q) over Q C R™.

2.1 L? and C“ theory of parabolic equations
A major part of this work deals with the following typical problem in parabolic theory:

Up = EUgy + f on Ir
u(z,0) = ¢ on [ (2.1)
u=>ao on 9OI x (0,7),

where T" > 0 and € > 0. A wide literature on the existence and uniqueness of solutions
of (2.1) in different function spaces could be found for instance in [27], [20] and [28]. We
will deal mainly with two types of spaces:

1. The Sobolev space Wﬁ ’1(IT), 1 < p < oo which is the Banach space consisting
of the elements in LP(Ir) having generalized derivatives of the form Dj Dju, with r
and s two non-negative integers satisfying the inequality 2r 4+ s < 2, also in LP(Ir).
The norm in this space is defined by the equality

lallyy2: gy Z > 1D/ Dullp.ry

1=0 2r4+s=1

2. The Holder spacesiCZ(f) and C%*/2(Tr), £ > 0 a nonintegral positive number.
The Hélder space C*(I) is the Banach space of all functions v(z) that are continuous
in I , together with all derivatives up to order [¢], and have a finite norm

¢ 4 j
ol = @) + > W, (22)
§=0
where . .
(@) =0l = [vlloo,r,
¢ [
)9 = |Dio¥, @) = (DB,
with
<U>§a) = inf{c; |v(z) —v(2')| < clx —2'|%, z,2 €T}, 0<a<l. (2.3)

The Hélder space C“%/?(Tr) is the Banach space of functions v(z,t) that are con-
tinuous in I, together with all derivatives of the form D} DZv for 2r + s < £, and

have a finite norm ’
4

ol = )8 + 3 WP, (2.4)

j=0
where . .
W) =10/ = [vlloc 1z

6



hal-00281487, version 3 - 31 May 2008

j rmys,. (0
W = > DDl
2r+s=j

Y4 l l
W) = )+ )72,

and , s
@, = 3 (Drpsn Y, (2.5)
2r+s=[{]
¢ - R L—2r—s
<U>£,I/j): Z <DtDmU>t(,IT2 ) (2.6)
0<f—2r—s<2

with
()], =inf{e; (@, 1) —v@,0)] < ez — 2| (@,8), (& 1) €Tr}, 0<a<l, (27)
W) = it{e; Jo(z,t) —v(a,t)| < cft — |, (z,0), (z,t') €Tr}, 0<a<l (28)

The above definitions could be found in [27, Section 1]. Now, we write down the com-
patibilty conditions of order 0 and 1. These compatibility conditions concern the given
data ¢, ® and f of problem (2.1).

Compatibility condition of order 0. Let ¢ € C(I) and ® € C(S7). We say that the
compatibility condition of order 0 is satisfied if

Slor = |,y (2.9)

Compatibility condition of order 1. Let ¢ € C*(I), ® € C'(Sy) and f € C(I7).
We say that the compatibility condition of order 1 is satisfied if (2.9) is satisfied and in

addition we have: .
(6za+ )y = E‘tzo’

We state two results of existence and uniqueness adapted to our special problem. We
begin by presenting the solvability of parabolic equations in Holder spaces.

(2.10)

Theorem 2.1 (Solvability in Hélder spaces, [27, Theorem 5.2])
Suppose 0 < o < 2, a non-integral number. Then for any f € C’O"O‘/Q(E),

e C?) and e C'T%(Sy),

satisfying the compatibility condition of order 1 (see (2.9) and (2.10)), problem (2.1) has
a unique solution u € Ctol+a/2 (I7) satisfying the following inequality:

24+« a 24« 1+a/2
ul @7 < e (1716 + 1617 + )G ) | (2.11)

for some ! = cf(e,0,T) > 0.
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Remark 2.2 (Estimating c(c,a,T))
The constant appearing in the above Holder estimate (2.11) can be estimated as follows:

e, a, T) < (T +1)2eT+), (2.12)
where ¢ = c(e,a) > 0 is a positive constant. In order to obtain (2.12), we consider three
cases for the time T.

Case 1, T = 1. In this case, we obtain c(e,a,T) = c(e, o) > 1.

Case 2, T < 1. We linearly extend the function ® from [0,T] to [0,1], and we extend the
function f from Iy to I by f(x,t) = f(x,T) for T <t < 1. In this case, We have the
same result of Case T = 1.

Case 3, T > 1. Taken € N such that n <T < n -+ 1. We obtain the estimate (2.12) on
ct by iteration. Let F = |f|§ +|®lg,. U+a/2) We know that:

(2+a (2+a) (24a)
<Z‘ ’ka 1,k) + |u ‘IX(nT (2.13)
(2+a) (2+a) . .
We use the fact that |u(., ) < |u |I><(] 1) J € N, and 1 < j <n, we first compute

for ¢ = c(e, ) given in Case 1:

n+1
(2+ i 2+
i < 2 CF el
i=1
< (4D (P el

where for the last line, we have used the fact that ¢ > 1. The other terms of (2.13) can
be estimated in a similar way. Since n+ 1 < T + 1, the estimate (2.12) directly follows.

We now present the solvability in Sobolev spaces. Recall the norm of fractional Sobolev
spaces. If f € W;(a,b), s>0and 1 <p < oo, then

(Is 1/p
17 1w3t00) = 1F gy + (/ /'fm_|H8h$”> L e

Theorem 2.3 (Solvability in Sobolev spaces, [27, Theorem 9.1)])
Letp>1,e>0and T > 0. For any f € LP(Iy),

¢ € W22P(I) and @ € WEV*(Sy), (2.15)

with p # 3/2 (p = 3/2 is called the singular index) satisfying in the case p > 3/2
the compatibility condition of order zero (see (2.9)), there exists a unique solution u €
Wg’l(IT) of (2.1) satisfying the following estimate:

el apy < ¢ (I e+ 19lhyz2m gy + 1@l yrsimnsy, ) > (216)

for some ¢ = c(e,p,T) > 0.
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Remark 2.4 (Neumann conditions)
An analogous theorem of Theorem 2.3 is wvalid for problem (2.1), but with Neumann
boundary conditions

u, =0 on Sp.

The singular index in this case will be p = 3, see [27, Chapter 4, Section 10].

Remark 2.5 We recall that there exists a constant ¢ = c(p,T) > 0 such that if ¢ €
2,1
Wp (IT)) (’D‘IX{O} = ¢ and (’DIST = ¢7 then
1Dy 222 1oy T 19 My-1r2e g, < el -

Remark 2.6 (The sense of the compatibility condition stated in Theorem 2.3)
Remark that in the case p > 3/2, the two functions ¢ and ® presented in (2.15) are
continuous up to the boundary, i.e. ¢ € C(I) and ® € C(St). This is due to the fact
that we have

s=1-1/2p>2/3 and s =2-2/p>2/3,

hence
sp>n and s'p>n,

where n = 1 is the space dimension. In this case the fractional Sobolev embedding [1]
gives the result, and a sense of the compatibility condition stated in Theorem 2.3 is then
glven.

For a better understanding of the spaces stated in the above two theorems, especially
fractional Sobolev spaces, we send the reader to [1] or [27]. The dependence of the
constant ¢ of Theorem 2.3 on the variable T" will be of notable importance and this what
is emphasized by the next lemma.

Lemma 2.7 (The constant c given by (2.16): case ¢ =0 and ® =0)
Under the same hypothesis of Theorem 2.3, with

=0 and & =0,
the estimate (2.16) can be written as:

”quJT + ”uprJT

N

where ¢ = ¢(eg,p) > 0 is a positive constant depending only on p and e.

+ Hul’SU”Pr[T + Hut”P,IT < C”f”P,ITv (2'17)

The proof of this lemma will be done in Appendix A. Moreover, We will frequently make
use of the following two lemmas also depicted from [27].

Lemma 2.8 (Sobolev embedding in Holder spaces, [27, Lemma 3.3])
(i) (Case p > 3). For any function u € Wﬁ’l(IT), ifa=1-3/p>0,ie p>3, then

we O (Tr), and [ult < ellullya g, e = cp,T) > 0. (2.18)
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However, in terms of u,, we have that u, € Co"o‘/z(ﬁ) satisfying the following estimates:

luzlloo,rr < e {0 (lutllprr + luaallpir) + 0 2llullpir },  c=clp) >0, (219)

and )
W) < c{lulptr + Nosallsr + llllne | c=cp)>0. @220

(ii) (Case p > 3/2). If u € W't (Ir) with p > 3/2, then uw € C(Ir), and we have the
following estimate:

ootz < e {0 g + Itz 1) + 6~ Pllullpry b e = elp) > 0. (2.21)
In both cases § = min{1/2,/T}.

Lemma 2.9 (Trace of functions in W2 (Ir), [27, Lemma 3.4])
Ifue Wg’l(IT), p > 1, then for 2r + s < 2 —2/p, we have

Dy Djul,_, € Wa—2r—72/7(1) (2.22)
and
||u||W§72r7572/p(I) < C(T)HUHW,?'I(IT)' (2.23)

In addition, for 2r + s < 2 —1/p, we have
DjDjulg € W, =*/>71/2(5p) (2.24)

and
Hu”wgfr'fs/271/2p(§) <(T) ”uHWZf’l(IT)’ (2.25)

A useful technical lemma will now be presented. The proof of this lemma will be done
in Appendix A.

Lemma 2.10 (L*° control of the spatial derivative)
Let p > 3 and let 0 < T < 1/4 (this condition is taken for simplification). Then for
2,1 .
every w € Wy~ (I1) with
u=0 on 0O°(Ir)

in the trace sense (see Lemma (2.9)), there exists a constant ¢(T,p) > 0 such that
HUIHOO,IT < C(Tap)Hu”ngl([T)a (2'26)

with s
o(T,p)=c(p)T"? —0 as T —0. (2.27)

10
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2.2 BMO theory for parabolic equation

A very useful tool in this paper is the limit case of the L? theory, 1 < p < oo, for
parabolic equations, which is the BMO theory. Roughly speaking, if the function f
appearing in (2.1) is in L? for some 1 < p < oo, then we expect our solution u to have
u; and ug, also in LP. This is no longer valid in the limit case, i.e. when p = co. In
this case, it is shown that the solution u of the parabolic equation have u; and ug, in
the parabolic/anisotropic BMO space (bounded mean oscillation) that is convenient to
give its definition here.

Definition 2.11 (Parabolic/Anisotropic BMO spaces)
A function u € L}, (Ir) is said to be of bounded mean oscillation, u € BMO(Ir), if the

quantity
sup / —mgq, |>
Qi (!Qr\ ol

is finite. Here the supremum is taken over all parabolic lower cylinders Q, (see the
beginning of Section 2 for the notation).

Remark 2.12 The parabolic BMO(Ir) space, which will be refereed, for simplicity, as
the BMO(I) space, and sometimes, where there is no confusion, as BMO space, is a
Banach space equipped with the norm,

|ullBrrocrr) = Jup <|Q |/ —mg, (u \>. (2.28)
7“ It r

We move now to the two main theorems of this subsection; the BM O theory for parabolic
equations, and the Kozono-Taniuchi parabolic type inequality. To be more precise, we
have the following:

Theorem 2.13 (BMO theory for parabolic equations)
Consider the following Cauchy problem:

{ut = EUgr + [ on R x(0,7), (2.20)
u(z,0) = 0.
If f e L°(R x (0,T)) and f is a 2I-periodic function in space, i.e.
flx+2,t) = [z, 1),
then there exists a unique solution u € BMO(R x (0,T)) of (2.29) with
Ut, Ugy € BMO(R x (0,7)).

Moreover, there exists ¢ > 0 independent of T such that:

[utll Brro@x 0,1)) + Nzl Brromx0,1)) < ellfllBromx 0,y + Marxom ()] (2.30)

11
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The proof of this theorem will be presented in Appendix B. The next theorem shows an
estimate concerning parabolic BM O spaces. This estimate, which will play an essential
role in our later analysis, is a sort of control of the L norm of a given function by
its BMO norm and the logarithm of its norm in a certain Sobolev space. It can also
be considered as the parabolic version on a bounded domain Ip of the Kozono-Taniuchi
inequality (see [26]) that we recall here.

Theorem 2.14 (The Kozono-Taniuchi inequality in the elliptic case, [26, The-
orem 1))
Let 1 < p < oo and let s > n/p. There is a constant C' = C(n,p, s) such that the estimate

| lloozn < € (14 1o (1+ 108" I flwgen )) (2.31)
holds for all f € W, (R").

Remark 2.15 It is worth mentioning that the BMO norm appearing in (2.31) is the
elliptic BMO norm, i.e. the one where the supremum is taken over ordinary balls

B, (Xo) ={X e R"; |X — Xo| <r}.

The original type of the logarithmic Sobolev inequality was found in [5, 6] (see also [18]),
where the authors investigated the relation between L, Wf and W, and proved that
there holds the embedding

Jullzoe gy < € (141087 (14 ullwyeey) ) sp>n

provided |ullyx <1 for kr = n. This estimate was applied to prove existence of global
solutions to the nonlinear Schrodinger equation (see [5, 23]). Similar embedding for
vector functions u with div v = 0 was investigated in [3],

IVl e gy < C (1 + [[rot ul| e @n) (1 +log* Hu||W;+1(Rn)> + ||rot uHLZ(Rn)) . (2.32)

with sp > n, where they made use of this estimate to give a blow-up criterion of solu-
tions to the Euler equations. Estimate (2.31) is an improvement of (2.32) where a sharp
version of (2.31) can be found in [34].

In our work, we need to have an estimate similar to (2.31), but for the parabolic
BMO space and on the bounded domain Ip. This will be essential, on one hand, to
show a suitable positive lower bound of k, (x given by Theorem 1.1), and on the other
hand, to show the long time existence of our solution. Indeed, there is a similar inequality
and this is what will be illustrated by the next theorem.

Theorem 2.16 (A Kozono-Taniuchi parabolic type inequality)
Let v € L*™(Ir) N W22’1(IT), then there exists a constant ¢ = c¢(T) > 0 such that the
estimate

lolloe.tr < cllvlgxrary) (1 + 108" ol 1,y + 1™ I0lBx753000)) (2.33)

holds, with
lollEaroiy) = lvllBmour) + 10l

12
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This inequality is first shown over R, x Ry, then it is deduced over I (for a sketch of
the proof, see Appendix B).

3 A comparison principle

Proposition 3.1 (A comparison principle for system (1.1))
Let -
(p,K) € (C’?H'o"T (E) )2, for some 0 < o < 1,

be a solution of (1.1), (1.2) and (1.8) with k; > 0. Suppose that
for some constant ¢ > 0. Suppose furthermore that:

0 = min(s) — ) > 0. (3.2)

Then there exists a continuous non-increasing function y(t) > 0 such that:

Ke(m,t) > \/Y2(t) + p2(z,t) over Ir. (3.3)

Moreover vy satisfies () > v(0)e~(“tO for some constants (independent of T ): ~v(0) > 0
only depending on ag, and ¢ > 0 only depending on € and T.

Proof. Throughout the proof, we will extensively use the following notation:
Goly) =Va?>+y?> a,yeR. (3.4)

Without loss of generality (up to a change of variables in (z,t) and a re-definition of 7),
assume in the proof that
I=(-1,1).

Define the quantity M by:
M($7t) = ’{E(:Evt) - G’y(t)(pr(l‘¢t))v ($7t) € E) (35)
~(t) > 0 is a function to be determined. The proof could be divided into five steps.

Step 1. (Partial differential inequality satisfied by M)

We do the following computations in Ir:

’

My = gy = G (pa)par — —mpr—s. (3.6)
Ve + Pz
M:c = Rga — Giy(px)pxm M:c:c = Rggax — G;(P:c)/)?m - Giy(px)p:c:cm (37)
and from (1.1) we deduce that
2
o pﬂ PzPrzx . PrPxrRrx .
Rat = ERgax + P + Ko KJ% TPz, (38)

Pzt = (1 + E)me — TRgg-

13
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We set

!

Y

=

From (3.6), (3.7) and (3.8), we get:

M; = rrr l r)Prxx
= — G )pnan) + (2 - 2

!

+ (M - Gi,(px)pmw> = T(Pae = Gy (po)tiae) =T

Ry
pap2e G (pz)
K2

" 2 ,02 Pz Pzx
= e(Myy + G (px)prg) + | =25 — 7 Mz —
Kg K2

PmmmG, (pa) /
_+M = T(pee — G (p)Kax) — T,

where we have used in the last line that Giy (y)G~(y) = y. Define the function F, by:

F,(y) =y — yarctan(y/v),

we note that F; = (G;)2 and hence we have:

2
My = My + Gl (pa)p2e — 225 M, + L2210 1 G (p2) — G (p2) ]

K2 K2
—%@M = TIE(p)paa + (1= F(p2))paz — G (pa)hiae] = T
= eMy, + Gl (pa)p2, — L f%“ M, + %M + %(G’y(px) — G, (pz)pa)
—%@M +7G (pr) My — (1= Fo(p2))paz — T,
therefore
M, = My, + <TG;<px> -k ;) M, + (% - Loy o) fV G ””)> M
2 2 " (3.9)

2
1" px:c / /
+ 5ny(/0m)/092m + ?[Gv(pw) - G’y(p-’ﬂ)p-’ﬂ] -7(1- ny(P:c))pm -I

xT

We notice that

. A2 ) A2
G, (y) = CEESEIEE and 1-F,(y) = NN
Using Young’s inequality 2ab < a? + b2, we have:
TV paal _ &0l 7’7’ (3.10)

< + .
e O o N Y O

14
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Plugging (3.10) into (3.9), we get:

M; > eMy, + <TG:V(/0:(:) _ pmﬂxw) M,

! ’ 3.11
+ pix . meGy(P:c) M— ’727'2 B Yy ( )
Kz Ka de\/P2+ P2 P2

Step 2. (The boundary conditions for M)

The boundary conditions (1.3), and the PDEs of system (1.1) imply the following equal-
ities on the boundary (using the smoothness of the solution up to the boundary),

ERpy T+ Paboz Tps =0 on OI x[0,T]

Kz (3.12)
(1+¢€)pee — Thze =0 on OI x1[0,T].
In particular (3.12) implies
T /

To deal with the boundary condition (3.13), we now introduce the following change of
unknown function:

M(z,t) = cosh(Bx)M (z,t), (x,t) € Ir. (3.14)
We calculate M on the boundary of I to get:

M, = (ﬁ tanh(fz) — %HG;(;)%)) M on 9Ix[0,T]. (3.15)

We claim that it is impossible for M to have a positive minimum at the boundary of I.
Indeed we have

M has a positive minimum at x =1 = M, <0;

M has a positive minimum at x = -1 = M, > 0.
Both cases violate the equation (3.15) in the case of the choice of 3 satisfying:

T

tanh 3 >
ftan 6‘14—6

, (3.16)

and hence the minimum of M is attained inside the interval I. We make the following
calculation inside Ir.

M, 1 = ﬁtanh(ﬁ:n)ﬁ

~ cosh(Bx)’ M = cosh(Bx)" “  cosh(Bzx) =’

1 — 243 tanh(ﬁ:p)ﬁ n #(2tanh?(Bz) —1)—.

Moz = cosh(Bz) ™ cosh(fz) cosh(fz)

15
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Using the previous identities into (3.11), we obtain:

B cosh(Bx)y?7? B cosh(Bz)yy'

— Btanh(fx) <7'G:/(px) — Pz:2m> +¢3*(2tanh?(Bx) — 1)| M.

xT

M;>eM,, + [TG;(pm) — pg{:;” — 283e tanh(ﬁx)] M,

K2 Kz

+

(3.17)
Step 3. (The inequality satisfied by the minimum of M)

Let o
m(t) = min M(x,t).

Since the minimum is attained inside I, and since M is regular, there exists zo(t) € I

such that m(t) = M(xo(t),t). We remark that we have:
My (z0(t),t) =0, and M.(xo(t),t) >0,

and hence we write down the equation satisfied by T, we get (indeed in the viscosity
sense):

R
2 /
™y > <f;i2r _ M — [tanh(fz) <7'G;(px) - pg:;“) + e6%(2 tanh?(Bz) — 1)) m
B cosh(Bz )22 B cosh(fz)yy' at 2 = zo(t).

Step 4. (Estimate of the term R)

(3.18)

We turn our attention now to the term R from (3.18). By Young’s inequality 2ab <
a® + b?, we have:

B tanh(82)G, (o) < 226% tanb? (8) + (G )" (3.19)

therefore the term R satisfies:

.T.T.TGI x 2 /
Ll TGy e 30

2
R> p_x; + B tanh(fx) pxp;m -
/{ZE I{"E

. . . . 2 2
Moreover, using again the identity ab > —% — %,

V2pus | (Btanh(B) po\ _ _pi, B tanh®(Gx) pj
) () sty

2
K2 4 K2

we get

pxp:(:x
B tanh(fx) P

T

and hence (3.20) implies

P:c:c:cG;(Px) B2 tanh?(Bz) p2 T2, 9 9
> - LA — e .
R L T (G () -2 (3.21)

16
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By the hypothesis (3.2), for all 5 € R, there exists a unique n = n(3) > 0 satisfying:

n* = minfcosh(Bz)(x (z) — v/ (p3(2))* + 7). (3.22)
Define
a1 = v(0) = n(B), where 3 satisfies (3.16). (3.23)

From (3.22), we know that
m(0) = af > 0,

and the continuity of 7 preserves its positivity at least for short time. Then, as long as
m is positive, we have
Ke > /72 + p2. (3.24)
By using (3.24), (3.1), and the basic identities
|tanh(z)| <1 and |G;| <1,

inequality (3.21) implies:

- Ve 4 8

- 2 2 4 8¢
SRR
c
5 2—61, (3.25)
2+ 02

where
2 2 )
Cl_z+§+€ﬁ

Step 5. (The choice of v and conclusion)

When ' < 0, we deduce from (3.18) and (3.25) that
~ 2 2 ’
L > — c T <7’ coshﬁ) vy o (3.26)
V2 + 2 e )P VPR

We remind the reader that p, appearing in the previous inequality have the following
form:

Px = Pm(l‘o(t)7 t)v

where
m(t) = M(zo(t),t), xo(t) € 1. (3.27)

Two cases can be considered:

Case A: m = 2 smooth.

17
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Assume first that v is C! (which is not the case in general). Then we plug the function
m =~2 in (3.26) to deduce when » < 0:

1 ’ c ’}/2
2 —— | > — =+ |- ep——— (3.28)
( v%+@> <V%+£ ) VYt i
with
72 cosh 3
o= ——.
2 4de
Let
¢ = max(cy, c2), (3.29)
inequality (3.28) implies:
> c+ (142 +p2) o2
- 142y/92+ p2 ’
hence
vy > —(E+ )2 (3.30)
In other terms
my > —2(E+ C*) m
This directly implies that 7z(t) > m(0)e~ 2+t
Case B: the general case.
Simply choose N
() = ane” N, (3.31)

where ¢* is given by (3.29), and «; is given by (3.23). We claim that 2 is a sub-solution
of (3.26). Indeed, the function ~ given by (3.31) is constructed in such a way that v is a
sub-solution of (3.26). To see this, we remark that v solves the equality that corresponds
to the inequality (3.30) and therefore it solves (3.30) with the reverse inequality. Hence,
coming back from (3.30), we can see that 72 is a sub-solution of (3.26). Since
7*(0) = of =m(0),

we deduce that

m(t) > 2 (t). (3.32)
Finally, remark that

0

o3 > min(k) — 1/ (p)2 + ) = min(xd — p — a1) > ap — a,

T

ie. a% + a1 > ag. If ap <1, then 204% > ), therefore in general

a1 > min <1, \/ %) =: ao. (3.33)

Inequality (3.32) implies in particular that we have

Ko 2 VP2 + 2 (1).

Finally, this result is still true with v(0) = oy = aa. O

18
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4 Short time existence, uniqueness, and regularity

In this section, we will prove a result of short time existence, uniqueness and regularity
of a solution of problem (1.1), (1.2) and (1.3). This could be done in two steps. At the
first step, we show a short time existence and uniqueness result of a truncated system of
equations that will be specified later. At the second step, we show an improved regularity
of this solution by a bootstrap argument.

4.1 Short-time existence and uniqueness of a truncated system

Fix a time T > 0. Consider the following system defined on I x (Tp, Ty + T') by:

pxxT2Mo (p:c) .
Kt = ERgr + -7 in Ix (Ty,To+T
e )+ (ke — 0/ To.To+T)
pt = (14 ¢€)pes — Thy in Ix(Ty, To+T),

with My > 0 and o > 0 are two positive constants. Here, the function T, (z), z € R and
a > 0, is called a truncation function and is given by:

a if z>a
To(x) =< x if |z|<a (4.2)
—a if =< —a.

The initial conditions are:

plz, Ty) = pPo(z) in Ix{t=Ty} (4.3)
K(x, Ty) = 10 (x) in Ix{t="Ty}, '
and the boundary conditions:
p(07t):p(17t):0 for To<t<To+T (44)
k(0,t) =0 and k(1,t) =1  for Top <t <Ty+1T. '

Remark 4.1 (The terms p and )
In all what follows, and unless otherwise precised, the term p is a fized positive real
number such that

p >3,

and the term 0 < a < 1 is a fized real number that is related to p by the following relation
a=1-3/p.
We write down our next proposition:

Proposition 4.2 (Short time eristence and uniqueness)
Let p >3, and Ty > 0. Let

pT()’K’TO € Coo(f x{To}), a=1-3/p, (4.5)
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be two given functions such that:

{ pT(0) = p™(1) = (4.6)
k10(0) =0 and rT(1)=1,
KO >~y on I x{t=Ty}, (4.7)
and
(D5 p™, DEKTY s < My on I x{t=Ty}, s=1,2, (4.8)
where v9 > 0 and My > 0 are two given positive real numbers. Then there exists
T =T(My,v0,&,7,p) > 0,
such that the system (4.1), (4.3) and (4.4) admits a unique solution
(psk) € (WPNI x (T, To + T)))*.
Moreover, this solution satisfies
Ke >70/2 on I x [Ty, Ty +TY, (4.9)
and )
lpz| <2My on I x [Ty, Ty + T (4.10)

Remark 4.3 Remark that the reqularity (4.5) of the initial conditions that we have
considered is somehow strange and mnot natural for a result of existence in the Sobolev
space Wﬁ 1o In fact, the regularity (4.5), which is natural in connection with the main
theorem of this paper (see Theorem 1.1), was just taken for the simplification of the
forthcoming announcements of our results.

Remark 4.4 [t is worth noticing that (4.6) justifies the compatibility of zero order with
the boundary conditions (4.4) (see (2.9)).

Proof of Proposition (4.2). Let
Ity = I x (To,To+T) and Y =Wy (I, 7).

We will prove the existence and uniqueness for T° small enough using a fixed point
argument. Define the application ¥ by:

U:Y?— Y2 (4.1)
(k) — V(p, &) = (p, k), '
where (p, k) is a solution of the following system:
pxxT2Mo (/3:(:) ~ .
Kt = €Rgg + ~ -7 in IpT,
T 002 F (e — 02 ® To.l (4.12)
Pt = (1 + E)p:csc - T/%x in [To,Ty
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with the same initial and boundary conditions given by (4.3) and (4.4) respectively.
Recall that p™® and &0 verify (4.6). Hence we deduce from Theorem 2.3 (using on one
hand, the fact that the source terms of both equations of (4.12) are in LP(Ip, 7); the fact

that pTo, k70 € Wg —2/p (I x{Tp}) “this is a direct consequence of (4.5)”, and on the other
hand, the compatibility of the boundary conditions (see Remark 4.4)), the existence and
uniqueness of the solution (p,x) € Y2 of (4.12), (4.3) and (4.4). We claim that ¥ is
a contraction map over some suitable closed subset of Y2 for T small enough. Let us
clarify that the constant ¢ that will frequently appear in the proof may vary from line to
line but always has the form:

c=c(e,p,7)>0.

Assume we are searching for some 17" > 0 such that

0<T<1/4

The proof is divided into three steps.
Step 1. (Defining the map ¥ over a suitable subset)

Let A be any fixed constant. Define D{ and D} as the two closed subsets of Y given by:
DY ={ueY; Hupr’ITO’T <A, u=pon PIn, 1} (4.13)

and
DY ={veY; |lvlpmr <A v= w10 on 0PI, 1} (4.14)

We will prove that ¥ is a well defined map over Df x DY into itself, at least for sufficiently
small time 7. Let (p, &) € D{ x D¥ and let

V(p, k) = (p, K)-
We use system (4.12) to write down some estimates. Take
ﬁ(‘rat) :p(xat)_pTO(‘T) and R(.Z',t) :H(‘Tat) _’%TO(‘T)’ (415)

From (4.12), the equations satisfied by p and & are:

pr=(1+)pae + (1 +)plt — iy on Ipr, (4.16)
p=0 on &DITO’T, )
and
_ _ (ﬁxz + pg?v)TQMo (ﬁx) T ~
Rt = €Rge + = +er 0 — T on Ip .,
T T 00)2) + (he — 0/2)F e T T ot (4.17)

k=0 on apITO7T,

respectively. We use equation (4.16) together with the estimate (2.17), we obtain

1Pellptngr < VT (105t + e iy )
< VT (TPl s + )
< eTYP (My+\),
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and from (4.15), we deduce that
1oallp, by r < €TVP(A + Mo). (4.18)

Therefore, choosing T satisfying:

T < (ﬁ)p (4.19)

ensures that ||pp,1, » < A and hence
p € Df.

In the same way, we use equation (4.17) with the estimate (2.17) to obtain

IN

_ 4 My .
Felltry < VT | 2l g+ TP + Wil |

< T [% (Tl/pMo + A) +TVPM, + )\]
o

AM,
< TP [TO (Mo + A) + Mo + )\]
0

< TV (My + \) <4—M° + 1> , (4.20)
Y0

where we have used again, passing from the first to the second line, the equation (4.16)
together with the estimate (2.17). Precisely, we have used that:

1Pellp ey < € (TP Mo + 1)

From (4.20) and (4.15), we deduce that

4 M,
16 llp gy 7 < TP (Mo + \) <7—0 + 1> . (4.21)
0
In this case, choosing
P

T < A (4.22)

oMo+ ) (%Jﬂ)

ensures that ||rz|p,r,, » < A and hence
k € DY.

From (4.19) and (4.22), we deduce that for sufficiently small time T', the map ¥ is a well
defined map from D§ x D¥ into itself.

Step 2. (U is a contraction map)

22



hal-00281487, version 3 - 31 May 2008

Let
U(p, k) = (p,r) and V(' ~") = (oK)

The couple (p — p/, k — k') is the solution of the following system:

k—K) =¢e(k — K ) gz + p 0
S T
PieaTont, (D7) LN (4.23)
_ - —71(p—p)p in I
Cor) + (R — o2 0 P)e I I
(p - p,)t = (1 + 5)([) - p,)mc - 7_("% - "%,)IE in ITo,Ta
with
(p—p,k—K)=(0,0) on OPIg . (4.24)
Step 2.1. From the second equation of (4.23), and (2.17), we have:
lp = p'lly < ell(& = &)allp,rz, - (4.25)

By the boundary conditions (4.24) and the L? parabolic estimate (2.17), we deduce that
for some ¢ > 0, we have:

(7 = &)allp iy < VTR = &) = (B = & )aallp gy r < VTR =&l (4.26)

Therefore from (4.25),

lp—Flly <eVT|k—#y, (4.27)
Step 2.2. Let F' be the function given by:
PazTorty (Px) Py Tonto (P5) Ly
F = — — — —7(p — . 4.28
o2 + (e — 072 (o72) + (7, —of2) P (428)
From the first equation of (4.23) and using (2.17), we get
Ik = &' lly < el Fllp,z, 7 (4.29)
The function F' can be rewritten as follows:
A1 A2
L Ton, () / Plea(Tanty () — Tont, (53))
Ft1(p—p)e= - Prz = Prg) + :
(0= P ) = CoTa + (e — maf2)F =~ P22 ¥ 00y 1 (e — 020
Az
1 1
) e s |
PexTorto Pe) \ GOy T (s —of2® ~ (of®) T (B — 02

(4.30)
We are going to use the system (4.23), (4.24) together with the inequality (2.17) in order
to estimate each term of (4.30). First, from (4.27), we have:

Mo
HAIHP,ITO,T < 4%H(p_p/)mr”p,1:ro,tf

IN

M,
CTOVT\\& —#ly. (4.31)
0
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For the term A, we proceed as follows. We apply the L control of the spatial derivative
(see Lemma 2.10) to the function p — p/, we get:

A =3
16 = P elloo sz, r < T2 [lp = plly (4.32)

For the term p’,,, we first remark that if we let p' = p' — p’0, this function satisfies (4.16)
with #, replaced by #!, and hence we deduce that

1P llp. 1y < (Mo + ). (4.33)
From (4.32) and (4.33), we deduce that

Mo+ X)), =3 .
HA2||p,1TO,T < C(’Yio)T w ||p - P,HY- (4.34)

The term Ag could be treated in a similar way as the term Ao, and we obtain the following
estimate:

Mo\ + M, p=3
nAﬂM%ISc—ﬂ;T—QT%HK—wmA (4.35)
0

Also we have

1(p = A )ellptry v < VTN = ) = (p = P aallpitny » < VT Np—= P lly

Step 2.3. From (4.27) in Step 2.1, and (4.29) in step 2.2, we finally get:

o R p=3 M() Mo—i—)\ MO o R
\W%@—M%&thCTﬁb+—~% Q+—)Mmm—wmww
Yo Y0 Y0

and therefore, taking T satisfying:

2p
1
T < : (4.36)

M, Mo+
c<1+7§> (1+—30 )

(4.19) and (4.22), we deduce that ¥ is a contraction from D§ x D¥ into itself.
Step 3. (Conclusion)

In order to terminate the proof, it remains to show (4.9) and (4.10), again for sufficiently
small time T'. In fact, this will be done by controlling the modulus of continuity in time
of p, and kK, uniformly with respect to 7. The time T that we will use in Step 3 is that
determined by (4.19), (4.22) and (4.36), ensuring existence and uniqueness. However,
additional conditions will be imposed on T" so that the inequalities (4.9) and (4.10) are
valid on Q7.

Step 3.1. (Controlling the quantity p,)
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Indeed, from estimate (2.20), we deduce that

(P

IN

_ _ 1,
e (1ltnyr + sl + 10l
< (Mo + M),

where for the last line we have used estimate (2.17) for equation (4.16). Hence we have

()P < e(My+ ).

t7IT0,T -

Call m; = ¢(My + \), and recall that p = p — p’®, we therefore obtain

()2 < my. (4.37)

tJTO,T —
From (2.8), (4.8), and (4.37), we deduce that for any (z,t) € Qr, we have
[pal, )] < T2 + My,

and then for

T < <%>2/a, (4.38)

= \my

we obtain B
lpu| <2Mp, V(z,t) € Qr.

Step 3.2. (Controlling the quantity x,)

We argue in a similar manner in order to control (/{m>(a/ 2 Again, using (4.17), (2.20)

tIry,T
and (2.17), we deduce that
2
(k)2 < ma, (4.39)
with Ny
mg = c(My+ N) <—0+1>.
Yo
Following the same arguments as above, we obtain that for
"o 2/e
T<|—/— 4.40
(o) (1.40)
we have

Kz > %/2, V(z,t) € Qr.

By choosing T verifying (4.19), (4.22), (4.36), (4.38) and (4.40), we reach the end of the
proof. O
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4.2 Regularity of the solution

This subsection is devoted to show that the solution of (4.1), (4.3) and (4.4) enjoys
more regularity than the one indicated in Proposition 4.2. This will be done using a
special bootstrap argument, together with the Holder regularity of solutions of parabolic
equations.

Remark 4.5 (The computations of Proposition 3.1)

The following proposition shows that the solution of (4.1), (4.3) and (4.4) has the suffi-
cient reqularity so that the calculation of the proof of the comparison principle (Proposi-
tion 3.1) can be done.

Proposition 4.6 (Regularity of the solution: bootstrap argument)
Under the same hypothesis of Proposition 4.2, let p™® and k™0 satisfy:

(1+e)plt =70 at I, (4.41)

and

(1+e)lo =7rplo at Ol (4.42)
Then the unique solution (p, k) € Y? given by Proposition 4.2, satisfying (4.9) and (4.10),
s in fact more reqular. To be more precise, it satisfies:

p e CSN ([ x [Ty, Ty +T]), a=1-3/p, (4.43)
and -
k€O (I x [Ty, To+T]), a=1-3/p, (4.44)
where T is the time given by Proposition 4.2. Moreover, we have:
- 2
(o) € (C=(I x (Ty, Ty + 1)), (4.45)
precisely,
_ 2
(p,K) € (COO[IX [T0+5,T0+T])) . YO<d<T. (4.46)

Proof. Let us first indicate that since, from (4.9) and (4.10), k; > /2 and |p,| < 2My,
then
Tor(pe) = po and (0/2) + (5 — 70/2)" = i,

therefore the system (4.1) can be rewritten as:

Kt = ERgy + PaPrz _ TPz on Ix(Ty,To+T)
Kz (4.47)
pt = (14 €)pra — Thy on I x(Ty,To+1T).

For the seek of simplicity, let us suppose that Ty = 0. We first write system (4.47) as a
two “separated” equations:

pt = (1 +&)pps — Thy on Ip=1x(0,T)
p(z,0) = p°(x) on [ (4.48)
p(z,t) =0 xe€dl, tel0,T].
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and

Pz Pxx
—Tp, on Ir

Kt = ERgpy +
X

#(x,0) = KO(z) on [ (4.49)
k(0,t) =0 and k(1,t)=1, te]0,T],

where we set p = p’® and k° = k70, The proof could be divided into three steps.
Step 1. (The Holder regularity of the solution)

Since k € Wﬁ’l(IT), we use Lemma 2.8 to deduce that x, € C%*?(Ir). From the
boundary conditions of system (4.48) and form (4.41) we deduce the compatibility of
order 1 for the equation (4.48). Also, we have p' € C?T%(I). This altogether permits
using the solvability of (4.48) in Hélder spaces (see Theorem 2.1) to deduce that

p e CHO 2Ty a=1-3/p, (4.50)

in particular, we have
P; Pt,Pxs Pz € Ca7a/2(IT)- (4.51)
From (4.51) and the fact that k, > /2, we deduce that the source term 2 ”“‘H’;" — Tpg of

system (4.49) lies in C**/2(I7). We also have, from (4.9), (4.41) and (4.42), that:

0,0
0 0 TPrRy
— Tpx‘ = ERpp +———+
K9 ol (14¢e)xY
€

= (el ) |

= 0.

0.0
0 pxpmm 0
ERzg + 0 - Tpx‘a]

This, together with the constant boundary condition of system (4.49), ensures the com-
patibility of order 1, and hence we reuse Theorem 2.1 to deduce that

ke CHON(TL o =1-3/p. (4.52)
Step 2. (The increment of the Holder regularity)

From (4.52), we see that the regularity of the source term of system (4.48) is increased.
In fact, now
14a, e 5— _
Ky €CTTY 2 (Ip), a=1-3/p. (4.53)

However, in order to use the Holder solvability for the system (4.48), in particular The-
orem 2.1, with this new obtained regularity of the source term (4.53), we just need to
check that the compatibility of the boundary conditions is not altered. Indeed, this is
the case since

0<l+a<2

We also remark from (4.5) that p° € C?T(14)(]), and therefore, we can use Theorem
2.1 to deduce that

p € O35 (Tp), (4.54)
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hence (4.43) is satisfied. Similarly, as in Step 1, (4.54) increases the regularity of the
source term of system (4.49) hence

L a7}

T

Again the compatibility between the boundary conditions of system (4.49) is unchanged,
and from (4.5), we know that k0 € C2T(1+2)(]). Therefore, upon reusing Theorem 2.1,
we deduce that

3+a —

w € C3T7 5 (Ir), (4.55)
hence (4.44) is satisfied and the proof is done.

Step 3. (The C'™ regularity)

At this point, we will show how to obtain more regularity of the solution (p, k) away from
the initial data. Remark that if we want to follow similar arguments of what was done
in the previous two steps, we might think of increasing the regularity of p by using the
Holder solvability, Theorem 2.1, and the fact that x, € C’2+°"2+TQ(E) (see (4.55) above).
In fact, this requires higher order compatibilty conditions that are not satisfied having
only (4.41) and (4.42). We send the reader to [27, Chapter 4, Section 5, page 319] for
the details of these compatibility conditions. To overcome this difficulty, we introduce
the following function. Let 0 < § < T', define the test function Bz € C°*°[0,T] by:

0 if 0<t<4/3
Bs(t) =< Ps(t) € (0,1) if 6/3 <t <2§/3 (4.56)
1 if 26/3<t<T.
We introduce the quantities
p=pps and K = KPs. (4.57)

We can easily check that these quantities satisfy two parabolic equations with the higher
order compatibility of the initial data are all satisfied. By the bootstrap argument (see
Steps 1, 2 above), we get:

(p,F) € C*(I7).

From (4.56) and (4.57), we deduce that
(3.%) = (p.r) on [26/3.7)

hence the C* regularity (4.45) and (4.46) are both satisfied. 0.

5 Exponential bounds

In this section, we will give some exponential bounds of the solution given by Proposition
(4.2) and having the regularity shown by Proposition (4.6).
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It is very important, throughout all this section, to precise our notation concerning
the constants that may certainly vary from line to line. Let us mention that a constant
depending on time will be denoted by ¢(7"). Those who do not depend on 7" will be
simply denoted by c. In all other cases, we will follow the changing of the constants in
a precise manner.

Proposition 5.1 (Exponential bound in time for ||(py(.,t), £z (.,1))|l0o,r)
Let

3+a
2

(p, k) € C3T5 (I x [0,00)) NC®(I x (0,00)) N C®(I x [8,00)), ¥ > 0,

be a long time solution of the following system.:

Palrz Tpe on I x(0,00)
Ka (5.1)

pt = (14 €)pra — Thy on I x(0,00),

Kt = ERgy +

with p(z,0) = p°(x), k(x,0) = k°(x), and the boundary conditions
p(0,.) =p(1,.) =0 on 0OI x[0,00), (5.2)

k(0,.) =0, k(1,.)=1 on OI x[0,00). (5.3)
Suppose furthermore that

B="22 satisfies [Bloo < 1.
K

xT

Then we have
(02 (-5 1), Kz (- 8)) [l oo,r < ce, (5.4)

where
e = e (1 llyz-2ropy 1K lya-2rmpy) Z 1, P> 3.

Remark 5.2 (Improved exponential bound)
Concerning the exponential bound (5.4), we can even get

[(pz(-st), Kz (s )] oo,r < cae®,

where a = <1 + HpOHWp272/p(I) + ”HOHWPQ—Q/p(I ), and ¢ > 0 is a fized constant independent

)
of HpOHWI?fz/p(I) and HHOHW572/I)(I) (see the final step of the following proof). However,

this result will not be used in that refined form.

Proof of Proposition 5.1. We use the special coupling of the system (5.1) to find our
a priori estimate. Roughly speaking, the fact that x, appears as a source term in the
second equation of system (5.1) permits, by the LP theory for parabolic equations, to
have LP bounds, in terms of ||kz|/p,7,, on p; and py, which in their turn appear in the
source terms of the first equation of (5.1) satisfied by x. All this permits to deduce our
estimates. To be more precise, let T' > 0 an arbitrarily fixed time.
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Step 1. (estimating x, in the LP norm)

Let x’ be the solution of the following equation:

(5.5)

Ky =Ky on Ip
K =k on OPIp.

As a solution of a parabolic equation, we use the LP parabolic estimate (2.16) to the
function ' to deduce that:

15 2 17y < D) (IR yy-2rmpy + 1) - (5.6)

where the term 1 comes from the value of K = k on Sp. Take

’

R=K—K, (5.7)

then the system satisfied by & reads:

i

_ _ ’
Rt = Rga — (’{t - g’lq’xx) +

Pz Pxx

—Tp, on Ir
Ke (5.8)
F=0 on OPIp.

Using the special version (2.17) of the parabolic LP estimate to the function %, we obtain:
HRSUHPJT < VT <”/€t”P7]T + HHSCSCHPJT + ”pSL‘SL‘”PvIT + HPIHPJT) ) (5.9)

where we have plugged into the constant ¢ the terms e, 7, p and || B|s. Combining (5.6),
(5.7) and (5.9), we get:

allpiz < e(T) (IR0l 2-2rm gy + 1) + VTl - (5.10)

The term ||pl[ ;2.1 (Iy) APpearing in the previous inequality is going to be estimated in
p
the next step.

Step 2. (estimating p in the Wﬁ’l norm)

As in Step 1, let p/, p be the two function defined similarly as x/, & respectively (see (5.5)
and (5.7)). p’ satisfies an inequality similar to (5.6) that reads:

17l y < Ty 2210 (5.11)

The term 1 disappered here because p’ = p = 0 on Sy. We write the system satisfied by
p, we obtain:

(5.12)

pr =1+ s+ (L +€)ppy — pr) —Thy on I
p(x,0) =0 on OPIr,
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hence the following estimate on p, due to the special L interior estimate (2.17), holds:

1Pl gy < € 1kt + 12l e+ Al i) - (5.13)

Again, we have plugged ¢, 7 and p into the constant ¢, and we have assumed that T' < 1.
Combining (5.11) and (5.13), we get in terms of p:

T P N (5.14)
We will use this estimate in order to have a control on ||k||p, 1, for sufficently small time.
Step 3. (Estimate on a small time interval)
From (5.10) and (5.14), we deduce that:
allpiz < e(T) (IR0llya-2ro gy + 10 ya-2rogy + 1) + VT lallpge (5:15)

Let us remind the reader that all constants ¢ and ¢(7") have been changing from line to
line. In fact, the important thing is whether they depend on 7" or not. Let

*

=53 ¢ is the constant appearing in (5.15),
c

we deduce, from (5.15), that

[ P — <H"‘0||w2*2/1’(1) 110"y 227wy + 1) )

P

where c3 = ¢3(T*) > 0 is a positive constant which depends on T*. Recall the special
coupling of system (5.1); the brief introduction in the beginning of the proof of this
proposition, and the above estimate, we can deduce that:

0 0
H(p7 H)ng’l(IT*) <G <”H HWIE*Q/P(I) + ”p ”W572/p(1) + 1) s (516)

with ¢4 = ¢4(T*) > 0 is also a positive constant depending on 7™ but independent of the
initial data.

Step 4. (The exponential estimate by iteration)
Now we move to show the exponential bound. Set

£ = 10 W) w2t sy 20 = 1(0es o)l xenr

and
o(t) = 15 )l gy + N0l )ly-2m - (5.17)

We have proved in Step 3, estimate (5.16), that
f(0) < ea[g(0) + 1],
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and we know, from the Lemma 2.9 “trace of WI? )1 functions”, estimate (2.23), that
g(T*) < cs5f(0), ¢5=0c5(T7) >0,
hence for A =14 ¢4c5 > 1, we get:
g(T") +1 < Alg(0) + 1]
Therefore, for n € N, n > 1, by iteration we have:
g(nT™) +1 < X"[g(0) + 1],

and hence
f(nT*) < esA"[g(0) +1]. (5.18)

From the Sobolev embedding in Hélder spaces, Lemma 2.8, estimate (2.19), we know
that
h(nT*) < cef(nT*), cg=ce(T™) > 0. (5.19)

Combining (5.18) and (5.19), we obtain
h(nT*) < ez A"[g(0) + 1],  ¢7 = cacs. (5.20)
Using the fact that
h(t) < h(nT*) + h((n+1)T*), if nT* <t<(n+1)T7,
we deduce, from (5.20), that:

h(t) < cslg(0) + 1]e",

where
cs=(14+Ncr, cg= % with = log \.
Since
”(px(’7 t)v "150(’7 t))HOO,I < h(t)v
the result easily follows. O

Remark 5.3 (Exponential bound for \px\go;)(t pre) and ]ﬂx\go;)(t t+T*))
We remark that from the Sobolev embedding in Holder spaces (see Lemma 2.9):

W2l (Ip) — C™5%(Tr), p>3,

the previous result could be improved to an exponential bound of |pw|§o;)(t T and

(a)

IX(t,t4+T*)? namely:

Kz |

‘px‘gi)(t,HT*) <ce” and ‘Hx‘gi)(m_,.w) < ce, (5.21)

where ¢ > 0 is a positive constant only depending on the initial conditions.
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Proposition 5.4 (Exponential bound in time for ||pyz(.,t)|cc.r)
Under the same hypothesis of Proposition 5.1, we have

1Pz (s )oo,r < cAe, 20, (5.22)

where
0 0 0((2+a)
A = 1 + ||p ||W§*2/P(I) + ||K: ||W§*2/P(I) + |p |[ 9

and ¢ > 0 is a fived positive constant independent of the initial data.

Proof. Throughout the proof, we will omit, without loss of generality, the dependence
on ||B|leo. The ideas of the proof are somehow contained in the proof of the previous
proposition. In fact, we will not only show the exponential bound for the L* norm of
Pzz, but also for the C“ norm. The proof is done in two steps.

Step 1. (Estimating p in the 2o e norm)

We start by writing down the Holder estimate (2.11) for the second equation of (5.1).
Indeed, since k, € C*%/ 2(I7), and since the compatibility conditions of order 1 are
satisfied, we have that:

2+ a 2+a
ol < e(r) (aliy) +107157) (5.23)

We aim to control ‘Rx‘gi) for an arbitrarily fixed small time. Following the same argu-
ments of Steps 1 and 2 of Proposition 5.1, we get (for a sufficiently small time T') an
estimate of HRHW2,1(IT), similar to (5.15), that reads:

P

_ 0 0
H'L{HWE’I(IT) <T) <1 + o HW,?”“’(I) + s HW,?”“’(I)) + |l Kallp,1ps (5.24)

where £ is given by (5.7). Using the Sobolev embedding in Holder spaces, namely esti-
mates (2.19) and (2.20), together with the fact that & = 0 on the parabolic boundary
oPIr, we get:

_ _ _ a_q_ p=3
alloe.tr < {T2(Rellptr + ae ) + T8 Elpr } < T [Blly20,,, (5:25)

and )
(Fa) ) < c{ur-etnp,zT a7 + Tnanm} <l (5.26)

where p and « are always given by Remark 4.1. We notice that for the first equation
(5.25), we have used Lemma 2.10 (the ideas are contained in the proof of this lemma,
see Appendix A), while for the second one (5.26), we have applied estimate (2.17) for
the term |||y, 7, Combining (5.25) and (5.26), we deduce (for T small enough) that:

|Rx|§i) < CHRHWEJ(IT)’ ¢ > 0 independent of T,
and hence, from (5.24) and the definition (5.7) of %, we obtain:

() 0 0
al 3 < eT) (1416 lyya-2rm gy + 1 yzo2in ) + elifllpn: (5:27)
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For the term where it interferes the x/, we have used the following:
50 < Ty gy < o) (190 ya-2rmyy + 1)
Having in mind that the term ||k;||p, 1, satisfies:
Iallprr < T2
inequality (5.27) can be written:
(1= e Iralfy) < o) (14 16y gy + 16 22m )

and hence for T* small enough, namely

1
g
2cP
we get
al 2 < 10 (14 16 yya-2rmgpy + Il yy2-2m ) ) 5 er0 = c1o(T*) > 0. (5.28)

Plugging (5.28) into (5.23), we deduce that:

(2+ 2+ *
\P\IT*Q < cn (1 + HPOHW}Q/p(I) +115°l,,, 2-2/p () + 10| ) , en=cn(T7) > 1.

(5.29)
Here we consider c11; > 1 for technical reasons.

Step 2. (The exponential estimate by iteration)

This is similar to Step 4 of Proposition 5.1. We first notice that the arguments presented
in that step can be adapted to get an exponential bound on the function g given by
(5.17). Indeed, we use (5.18) and the estimate of the traces of functions in Sobolev
spaces (see Lemma 2.9, estimate (2.23)), to deduce that, for every t > 0:

g(t) < c1a[1 4 g(0))e2t (5.30)

with ¢19 > 1 is a fixed positive constant independent of the initial conditions. Also here
c11 > 1 is taken for technical reasons. Let

£ty = 1ol

Plixery T s given in Step 1.

From (5.29) and (5.30), we know that

F0) < e (14900) + 107

< 1+ cprern(l + g(0)] + e ]p° |

IN

(2+a)

In a similar way, knowing that c¢;; > 1 and ¢j2 > 1, we obtain:

f(T™) < e (14 g(TF) + £(0))
< 28 4 2¢ enall + g(0)]ec2T 4 &y |0 P,
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and hence, by iteration, we get for every n € N:
FT*) < (4 Deift + (04 1)ef en1 + g(0)]eme2 T 4 o0

From this inequality, and the fact that for nT* < t < (n + 1)T”, we have ft) <

f(nT*) + f((n + 1)T*), we easily arrive to the result (see the conclusion of Step 4 of

Proposition 5.1). O
(24+a)

Remark 5.5 (Exponential bound for \p\lx(t t+T*))

Proposition 5.4, as it appears in the proof, gives an exponential bound, mot only for

2+
o) loc.1. but also for || ¢ 7

6 An upper bound for the I/V22 1 norm of Prra

This section is devoted to give a suitable upper bound for the VV22 1 norm of Paaz- Lhis
result will be a consequence of the control of the W22 1 horm of k¢ and Kgz;. The goal
is to use this upper bound in the Kozono-Taniuchi inequality (see inequality (2.33) of
Theorem 2.16) in order to control the L* norm of p,.,. Let us consider the following
hypothesis.

(H1). The term T is a fixed time that satisfies:
0<Th <T, (6.1)

where 71 is an arbitrarily small fixed number.

(H2). The function k, satisfies:
ko (z,t) > 7(t) >0, tel0,T], (6.2)

where 7(t) is a positive decreasing function with v(0) < 1.

Let
D = I, (6.3)

we start with the first lemma.

Lemma 6.1 (VV221 bound for k; and k)
Under hypothesis (H1)-(H2), and under the same hypothesis of Proposition 5.1, we have:

FE
H’{taﬁmmuwgvl(p) < F)
where
v :=~(T),
and B
E = deT,

with d > 1 is a positive constant depending on the initial conditions but independent of
T, and will be given at the end of the proof.
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Remark 6.2 (The constant E depending on time)

Let us stress on the fact that, througout the proof, the term E = de?” of Lemma 6.1
might vary from line to line. In other words, the term d in the expression of E might
certainly vary from line to line, but always satisfying the fact of just being dependent on
the initial data of the problem. The different E’s appearing in different estimates can be
made the same by simply taking the maximum between them. Therefore they will all be
denoted by the same letter E.

Proof. Define the functions u and v by:
u(z,t) = pe(x,t) and v(z,t) = Kke(x,t).

We write down the equations satisfied by u and v respectively:

up = (1 +&)ugy — 10, on D,
u|t O_U (1+€)pmp_ g on I’
and with B = Z—z:
p:(::(: px:(:
Vg = EVgy + — Uy + Bugy, — B—v, — Tu, on D,
X K:Z'
vls =0, (6.5)
popd
V|pmo = 00 = erl, + % — 72 on I.

T

The proof could be divided into three steps. As a first step, we will estimate the L (D)
norm of the term v, = kK¢ In the second step, we will control the VV22 ’I(D) norm of
v = K¢. Finally, in the third step, we will show how to deduce a similar control on the
W22’1(D) norm of Kyg.

Step 1. (Estimating ||vz]|c0,p)

Since v, = ki, it is worth recalling the equation satisfied by k:

Kt = ERgg + PaPoz _ TP (6.6)

€T

In Step 3 of Proposition 4.6, we have shown that k € O3+ 5e Therefore, writing the
parabolic Holder estimate (see (2.11)), we obtain:

P

D

T

Italloop < 615 < <1 + + |pe (”")) : (6.7)

where the term 1 comes from the boundary conditions, and ¢ > 0 is the positive

constant given by (2.12) that can be estimated as ¢/ < E. We use the elementary
identity

1+ 1+ 1+
179157 < 1 loomlg1 % + lglloo D FIST™ + 1 £elloon|glS) + lgelloopl 17,
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(1+a)

to the term |PePee with f = 22 and g = p,,, we get:
(14a) (14a) (o)
3
Pl < 3|p|( ) + ||Pm||°°D<pm> + ||pm:v||°°D<pm>
Rz |p Ke [ D )
2’ ’(24—0!
+ ~ ([lpzz]loo, D + |£zz [|00,D), (6.8)

where we have used the fact that k; > v and k; > |pz|. We plug (6.8) in (6.7), we
obtain:

(I+a) (a) 1
Itz lloo.p < E <1 + ol <%> + |l <£—x> = (11w )) :

D
(6.9)
has an exponential bound (see

(2+a)

where we have used used the fact that the term |p|}

Remark 5.5) of the form | p|(2+a < E. Tt is worth noticing that the term F appearing in
(6.9) is the maximum between different E’s that might exist as different bounds. This
will be frequently used for the sake of simplicity.

(14w)
Step 1.1. <Estimating<z—fc>D >

From the definition of the Holder norm (see (2.4) and the notation therein), we see that

1+a)

(
in order to control <£—;”>D , it suffices to control the three quantities:

(%) a (%)
(&) = (),

We use the the following identity:

D=l e i, o2
<9>t,DS Illo,p 19 w7D<g>t’D+ g OO7D<f>t,D’

with f = p, and g = k;, we get

(HTQ) 1ta 1ta
Pz 1 Ha 14a
<:> <2 <<px>§,; )b (o) 2 )). (6.10)
x/ t,D v
Similarly, we obtain:
() a)
Pzx ||/0:Em||oo D ) <p$$>x D
— S ——F—(Kg)ppt+t ———. 6.11
< Ky >xD 72 < > D Y ( )

We also use the inequality:

F9)D < 1 lloen(@)D + lglloon ().
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with f = 2= and g = £2, we get:

(@) (K >(a)
RaxPx X ) 2 D H"i:c:cHooD () ”KxxHooD (@)
= 7 % T () g - 12
< K2 >x,’D N vy * 72 (pz)ep + 42 (K)ap (6.12)

xT

Similarly, we get

() 2) (o))
<pxx> < ||pmc||200D< m>t(2D) I {p >t,D : (6.13)
Ke /D Y ’ Y
and
(3)  (rau) (2 . .
RaxPx TT/t D ||/{mm||ooD (5) ||K/xx||ooD (5)
’ D p)rz) 4 MeeliooD o yia) 6.14
< K3 >w ol 2 Pl 2 i (619
Collecting the above inequalities (6.10), (6.11), (6.12), (6.13), and (6.14) yield:
(14a)
Pz E (24a) (a)
<Hx>p < 3 (LIS + oo p) ) (6.15)

where we have used the fact that 1 < E , v <1and ]p](2+a < FE (see Remark 5.5).
. . (3+a) (2+a)
Step 1.2. <Est|mat|ng lplp 7 and ]/i\ )
We recall the equation satisfied by p:
pt = (14 €)pps — Thy. (6.16)
As for the term x at the beginning of this Step 1, we have the following estimate for p:
PS5 < B (14 1kl5™). (6.17)

Having a second look at the equation (6.6) of x, we can use again the parabolic Holder
estimate but for a lower order. In fact, we have:
(o)
+ rpx\%“’) .
D

pxp:c:c

T

kST < B <1+

Similar computations to those in Step 1.1 yield:

E
6l < Z (14 Il (6.18)
’Y
and hence from (6.17), we also get a similar estimate for | p|(3+a):
E
o3+ < > <1 ¥ ke (DO‘)> : (6.19)
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Step 1.3. (The estimate for ||k¢z /0o, D)

By combining (6.9), (6.15), (6.18) , (6.19), and by using the fact that ’/ﬁ;x‘%x) has an
exponential estimate (see estimate (5.21) of Remark 5.3), we deduce that:

E
”"ft:cHOO,D < ?a (6.20)

where we have frequently used that v < 1, and we have always taken the maximum of
all the exponential bounds of the F = de?” form.

Step 2. (Estimating ||v||W§,1(,D))

We turn our attention to the equation (6.4) satisfied by u. We will show that we are
in the good framework for applying the L? theory of parabolic equations. In fact, note
first that u = p; € C(D), and hence the compatibility condition of order 0 is satisfied.
Moreover, since v, = ki € C(D) then v, € L?*(D). Finally, the initial data satisfies
u’ € C1*(I), hence u® € W} (I). The above arguments show that the L? theory for
parabolic equations (see Theorem 2.3) can be applied to the function u, therefore we get:

u € W22’1(D) = pt, Pity Pt Praz € L2(D),
with the following estimate:
lully 2y < B+ [oslzp). (6.21)

Here the term E of the previous inequality hides in it all the constant ¢ of the Sobolev
estimate (see (2.16) and (2.17)), where this constant ¢ behaves like T or VT. Also the
term 1 in (6.21) comes from the initial data. Since v, = ky,, we plug the estimate (6.20)
obtained in Step 1.3 into (6.21), we get

—F
ez py < B <1 + \/:F$> .

Using some elementary identities, we finally obtain:
E
oid

Let us remind the reader that the term F is changing from line to line. We now consider
equation (6.5) satisfied by v. In fact, for the same reasons as above with the new fact
that u € W22 ’1(D), we can easily deduce that we are in the good framework for the L2
theory applied to v. Indeed, we have:

< (6.22)

HUHW;J(’D)

vE W2271(D) - Ky Kty Rta s Rtz S L2(D)7

with the following estimate:

oz < B (1 2] Heella + 1Bl pll 2o
HIBl 2] el + sl ) (6.23)
T oo, D
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hence from (6.20), (6.22), and some repeated computations, we deduce from (6.23) that:

E
HHtHI/[/szl(D) < ? (6.24)
As a byproduct of this last inequality, we can also get, using the Sobolev embedding
Lemma (see Lemma 2.8-(ii)), that:

E
Ielloo.p < 25

Remark that we can even get a better control by simply integrating (6.20) with respect

to xz, hence we obtain:

E
el p < =3

=1 (6.25)

Step 3. (Estimating HmmHsz,l(D))

The estimate of ”HMHWQ’l(’D) requires a special attention. We will mainly use the equa-
2

tions (6.16) and (6.6) satisfied by p and x respectivly. The four parts ||kzz||2,D, ||Kzat|2,D,
|kzzzll2,p and ||Kzzezll2,p of the above norm will be estimated separately.

Step 3.1. (Estimate of ||kzz||2,D)

This can be easily deduced from the equation (6.6) of k. Indeed, this equation gives:

IN

E (Iill20 + VTlIpralloon + VT peloe.p)
E
v

H’fMHZD

(6.26)

where for the last line, we have used estimate (6.25), and the exponential bounds on
llpzlloo, 0 and || pzzllcs,p- Indeed, by the same way, we can even get, from the L> bound
(6.25) on k¢, that

B

[Fazlloc,p < ? (6.27)
Step 3.2. (Estimate of ||kgzt/|2,D)
As an immediate consequence of (6.24), we get

Iaailop <

Rext||2,D =~ —-
Step 3.3. (Estimate of ||kzz2|/2,D)
Using (6.19), we deduce that

B
lpawallocio < = (14 bl
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therefore, the fact that ’/ix‘%x ) <E (see Remark 5.3) gives:

FE
prxx”2,’D < ;7 (628)

and hence (6.18) implies that:

FE
||"‘im||oo7D < —
~

This will be used in estimating ||kz.¢||2,p. In fact, we derive the equation (6.6) satisfied
by k, with respect to x, we obtain:

2
P PxPrxx PxRxxPrx
Ktz = ERggx + = 4+ -

— , 6.29
P P /{% TPzxx ( )

and hence, using (6.28), we get:

||K/xxw||2,D < (630)

Qw'| e

Step 3.4. (Estimate of ||kgz02(|2,D)

We first derive (6.16) two times in z, we deduce (using (6.22)) that ||pzgzzz/l2,p has the
same upper bound as ||kzzz|l2,0, €.

E

We derive the equation (6.29) once more with respect to x:

Ktzx = ERgzzxr + - 2 + 2
K K2 K K2
2 2
Przlxx PrPraxRrzx PxRzzPrxx Zﬁxxpxpmm
- 2 2 - 2 3 ~ TPazz;
v Kz Kz e

and we use (6.31) and our controls obtained in the previous steps, in order to deduce
that:

E
H"i:c:c:c:cHZD < F (632)

In fact, the highest power comes from estimating the following term:

2
— 1 1 E
00,D 0 Y i
where we have used the L™ estimate of ||kz|/co,p. All other estimates are easily deduced.
Let us just state how to estimate the other term were ||kzz||c0p interferes. In fact, we

have ) ) )
\ = (2) () ()
00, D Y Y Y
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3
Kz

<

2,D

2
RpxPzx
K2

T

Rz

PxPrrxxlax

<
2
Kz

2,D

€T



Step 3.4. (Conclusion)

From the above estimates (6.26), (6.30) and (6.32), we finally deduce that:

E
1#zz |21y < oy (6.33)
This terminates the proof. O
We move now to the main result of this section.
Lemma 6.3 (W221 bound for piy. )
Under the same hypothesis of Lemma 6.1, we have:
E
prxxHWQQ’l(D) < ?

Proof. From Step 3 of Proposition 4.6, we know that
(p,k) € C(I x [6,T]), VO<4&<T.

Therefore, we do the following computations over D\ (I x {t = 0}). Indeed, we derive
twice the equation of p with respect to x, we get

Prxt = (1 + €)pmmmm — TRgza,

where on Sz, we have:

hal-00281487, version 3 - 31 May 2008

TK
(L+8)ppe = Thy = Paat = 0 jtg.
Combining the above two equations, we obtain:
T T
Prrrr = Or <(1 T 6)2 Kt + 1T 6"%}:{:) on ST' (634)
Set
_ T T
k= (1—1—5)2&—1— 1+€/{mm and W = pPren
and

w=w—Kk.

We write down, after doing some computations, the equation satisfied by w:

-
wy = (1 + €)wm — m/{tt on D
Wyls, =0 on Sz (6.35)
Blimg = @° = 2. — T(l+2) o 7 P2PY 7'2 0

B T (142 " (1+¢e)? kY (14¢)2""

Let us show that the framework of the L? theory for parabolic equations with Neumann
boundary conditions (see Theorem 2.3 and Remark 2.4 that follows) is well satisfied.
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First, from Step 2 of Lemma 6.1, we know that sy € L%(D). Moreover, since we have
supposed (p°, k%) € (C*°(I))?, then we eventually have w" € WJ(I). We note that the
compatibility conditions are not necessary in this case because the singular index in the
Neumann framework is 3 (see Remark 2.4). These arguments permit to use the L? theory
of parabolic equations with Neumann boundary conditions, hence we get:

w e Wyl(D),

and
[@]ly21 (D) < E(L + [[kull2,0)- (6.36)

Since w = w — R, we deduce, from (6.36), that:

lparellwzry < B (14 Isulo + lilyer o) + Irealyzrpy)» - (637)

and eventually (6.37) with Lemma 6.1 gives immediately the result. O

7 An upper bound for the BMO norm of p,,,

This section is devoted to give a suitable upper bound for the BMO norm of p,,. This
result will be a consequence of the control of the BMO norm of a suitable extension
of k... As in the previous section, the goal is to use this upper bound in the Kozono-
Taniuchi inequality (see inequality (2.33) of Theorem 2.16) in order to control the L™
norm of p,... We first give some useful definitions.

Definition 7.1 (The “symmetric and periodic” extension of a function)

Let f € C(E) be a continuous function, we define f%¥™ as the function constructed
out of f, first by symmetry with respect to the line x = 0 over the interval (—1,0), i.e.
f(=z,t) = f(x,t), and then by spatial periodicity with f(x+ 2,t) = f(z,t).

Definition 7.2 (The “antisymmetric and periodic” extension of a function)
Let f € C(IF) be a continuous function, we define the function f*¥™ over R x (0,T),
first by the antisymmetry of f with respect to the line x = 0 over the interval (—1,0),
i.e. f(—xz,t) = f(z,t), and then by spatial periodicity with f(x + 2,t) = f(x,t).

We start with the following lemma that reflects a useful relation between the BM O norm
of f5Y™ and fesvm™,

Lemma 7.3 (A relation between fY™ and f*Y™)
Let f € C(Iz), then:

1™ [ Bro@x0,1)) < ¢ (IF ™ | Bro@x(o,)) + Marx,r) (1F7]) -

The proof of this lemma will be presented in Appendix B. The next lemma gives a control
of the BMO norm of (Kz4)*Y™.
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Lemma 7.4 (BMO bound for (kzz)*Y™)
Under hypothesis (H1), and under the same hypothesis of Proposition 5.1, we have:

()™ ™ | sarox 07 < e (7.1)

where ¢ > 0 is a constant depending on the initial conditions (but independent of T).
The function (Kgz.)®Y™ is given via Definition 7.2.

Proof. Let &(x,t) = k(z,t) — x%(z). We notice that i|sy = 0, therefore R**¥"™ satisfies:

—asym __ __asym (px)asympg:fcym asym 0 \asym m
Ry 7 =¢€R + ——— —7(p2) + e(Kpg) on R x(0,7)

X (Hx)asym (72)
ROV (1.0) = 0.

where, from Propositions 5.1 and 5.4, and the fact that

(po)
[
T 00,Rx(0,7)
we have: ()58 sy B
H 2 o _ T(px)asym + 6(/{2x)asym | B < CECT, (7‘3)
(f2) o0, Rx (0,T)

¢ > 0 is a constant depending on the initial conditions. From (7.3), we use the BMO
theory for parabolic equations (Theorem 2.13), particularly (2.30), to deduce that:

_ T
||";§cym||BMO(Rx(0,T)) < ce”,

and hence the result follows. O

We now present the principal result of this section.

Lemma 7.5 (BMO bound for p;.)
Under hypothesis (H1)-(H2), and under the same hypothesis of Proposition 5.1, we have:

|pzazllBrroD) < E, (7.4)
where E is the same as in Remark 6.2.

Proof. The proof is based on the following simple observation on the boundary Sz.

In fact, recall that the holder regularity C3+Q’S+Ta, up to the boundary, for the solution
(p, k) permits using to conclude that:

(1 +&)pps = Thy on S_T
(14+e)kpe = TPz on Sy

hence a simple computation yields that:

pm=m<7“). (7.5)

14+¢
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Let

_ TK
k= )
1+¢
we write down the equation satisfied by &:
Rt = €k + T PoPes 7’ on D
t T 1t e Ry 1+ €px
0
_ 0 TK
Rli=0 == R = on [
5| TK
Rlqg_ =
T 1+e S
L /%x‘ST = Pxx-
Let
U = Puz,

we also write the equation satisfied by v:

ve=(14¢&)Vyy — Thze on D

vlimo =2 :=p% on I

(7.7)
U’ST = Pz
'Um|ST = Pzxx-
Take
UV =v—RK,
the equation satisfied by v reads:
2
_ _ ET T T
vt:(1+e)vm—1—+€/¢m—1+€p::)m 1+€pm on D
X
_ _ T
O)j=0 = o = pg 1T 6/40 on I (7.8)
T’:B|S? =0.

We can assume, without loss of generality, that the initial condition ?° = 0. This is
because being non-zero just adds a constant depending on the initial conditions in the
final estimate that we are looking for. From the fact that z‘;x|5? = 0, we can easily deduce
that the function v°Y™ satisfies:

g
2 sym sym
—sym __ — T T (px) (pxx) ET
?}t - (1 + E)U;Z‘m + 1 + E(pl‘)sym - 1 + e (Hx)sym B 1 n E(Kf:cx)sym
on R x(0,T)

o%"™(2,0) =0 on R,

therefore, using the BM O estimate (2.30) for parabolic equations, to the function o, one
gets:

1922 | Baro@x 0,1 < € |19l Brro@x o)) + m21x(o,T)(|9|)] : (7.9)
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From Propositions 5.1, 5.4, we deduce that

HQHBMO(Rx(o,T)) S B+ ”(Hl‘x)symHBMO(RX(O,T))’ (7.10)
and
Moreo1)[91) < E+myp, o7 (Faz) ™). (7.11)
Recall the definition of the term F from Remark 6.2. At this stage, we write the following
estimate:
sym’) ,

(7.12)
which can be deduced using Lemma 7.3. The constant ¢ > 0 appearing in (7.12) is
independent of T. Finally, we deduce that:

1(k22)™ ™ | srro@x 07y < € [1(5e2)*™ ™ | Brro@x 07 + Marx o7 (| (Kaz)

022" | paomx oy = € |E+ 1K) | prromx o7 + mzzx(o,ﬂ(l(%m)syml)]
< e[B 4 mypy oy (I(ka) ™)
< c[E+ (/T kaelo]
< o[B+T P lkealpn] .

where we have used (7.9), (7.10), (7.11) and (7.12) for the first line, and Lemma 7.4 for
the second line. For the last line, we have used that p > 3. From (H1) and (5.16), we
know that:

T kaallpp < Ty V/E.

From the above two inequalities, and since Uyz = pPrer — %, we easily arrive to our

result. O

8 L™ bound for p,,, and revisited results

In this section, we use the results of Sections 5, 6 and 7, in order to give an L*° bound for
Pzae via the Kozono-Taniuchi inequality. The next step is to improve some previously
obtained results.

Proposition 8.1 (L bound for py..)
Under hypothesis (H1)-(H2), and under the same hypothesis of Proposition 5.1, we have:

E
prxxHoo,D < E (1 + log+ ¥> . (81)

Proof. Applying estimate (2.33) to the function p,,, over D, we get:
sl > < cllpere Imrr00m) (14108 pene iy (o) + 108 [ pere gm0 )+ (8:2)
where we remind the reader that

”px:c:cum(lj) = prxx”BMO(D) + prxxul,D'
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Using (8.2) together with Lemmas 7.5 and 6.3, lead to the result. The only term left to
control is ||pzzz|l1,0. In fact, we know that:

—1_1
”p:c:c:c”l,D S T » ”px:c:c”p,D7 (83)

and since, by repeating the same arguments of the proof of Lemma 7.5, and of Lemma
2.7 (see Appendix B), using the LP estimates for parabolic equations instead of the BMO
ones, we can conclude that:

Hpmmme,D < C(l + H"{wwHP,D)’

where from (5.16), we finally get:

prwwupﬂ < ceT.

This inequality together with (8.3) terminates the proof. O

Remark 8.2 (Improving the comparison principle)

The L bound on pger. given by Proposition 8.1 shows that we can improve our choice
of the function v of Proposition 3.1. Although the function v was essentially used, on
one hand, to ensure the positivity of k, for all time t > 0, and on the other hand, for
the boundedness of the ratio ﬁ—ﬁ: it was insufficient for showing the long time existence of
(p, k) given by Propositions 4.2 and 4.6; this lies from the fact that v strongly depends,
and in a dangerous way, on Py, (see inequality 3.30). The remedy of this inconvenience
s to revisit the comparison principle “Proposition 3.1”7 with the new information given
by Proposition 8.1, namely estimate (8.1).

Now, we show that we can even improve estimate (8.1) by eliminating the restrictive
hypothesis (H1) and changing somehow the constant E appearing in (8.1). To be more
precise, we write down our next corollary.

Corollary 8.3 (Proposition 8.1, revisited)
Under hypothesis (H2), and under the same hypothesis of Proposition 5.1. Let

T >0,

be any fized time. Then we have:

E
||pmmm||oo,IT < E <1 + log+ ?> . (8.4)

Proof. We know, from Propositions 4.2, 4.6, used for Ty = 0, that there exists some
small §; > 0 only depending on the initial conditions, with:

”px:c:cHoo,I(;l < 3, (85)

where c;3 > 0 is a constant only depending on the initial conditions. We now apply
Proposition 8.1 with
Ty := o1,
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we get

E
| przzlloorr < E (1 +log™ F) if T >4, (8.6)

where it is important to indicate that the term E = F(d;) appearing in (8.6) depends
on T = 6; (see for instance the end of the proof of Lemma 7.5). Combining (8.5) and
(8.6), we deduce that V1" > 0:

FE
prww”oo,IT <c3+ E <1 + 10g+ F) 5
and hence the result follows. O

The following proposition reflects how to improve Proposition 3.1.

Proposition 8.4 (The comparison principle, revisited)
Under the same hypothesis of Corollary 8.3, and under the condition (3.2), we have:

Ke(,t) > /F2(t) + p2(z,t), Vt>0 (8.7)

where ¥ > 0 is a positive decreasing function depending on the initial conditions, and
will be given in the proof.

Proof. In Proposition 3.1, we have that ¢ (recall (3.1)) is a bound on ||pzzz|co, - From
the a priori estimate (8.4) we can choose

c— B(T) <1 +log* i%) , (8.8)

for any T' > 0. We assume that ~(t) is a continuous decreasing function, and that the
solution (p, k) satisfies:
Ke(z,t) > y(t) >0, te0,T].

Therefore, from the proof of Proposition 3.1, we have that
= ing <cosh(ﬁ:1:) </€x -2+ p%)) ;
e

satisfies (3.26) on (0,7"). Here 3 satisfies (3.16) with I = (—1,1). Therefore, using (8.8),
we obtain

E(T) (1+log" 5 B(T) 2 '
> — ( i) o |mo =2 e (0,7), (89)

VAP P2 VPR VAR

with ¢ = % + g— +ef2, and ¢y = 2 Cfshﬁ. Since (8.9) is true for any 7' > 0, we deduce
that: -
1 + log 2 t
(1) > — )>+c1 m(t) — e’ ()
t)+ pi xo( t) V() + p(xo(t), 1)
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A7 (©
Ao Awoy D G0

(recall the definition of g by (3.27)). Following the same reasoning of the proof of
Proposition 3.1, in particular Step 5, Case A, we know that, as long as m = 72 is a
solution of (8.10) with v € C', 4" < 0 (which is not the case in general), we have (see
(3.30)):

E(t)
Y4(t)

Inequality (8.11) gives inspiration to the choice of 7 as a solution of the following ODE:

iy (o ot EOVY -
5 (t) = ( + E(t) <1 + log™ = t)>> ¥(t), te€(0,T) (8.12)

7(0) = (2,

!

v (t)>— (c* + E(t) <1 + log™

>> ~(t), ¢ given by (3.29), t € (0,7). (8.11)

where ay is given by (3.33). It is easy to check that 72 is a subsolution of (8.10), hence

m > >0,
with
m(t) = it (cosh(5e) (ala.0) = \/720) + 2(01)) )
In this case, as long as,
Ke(z,t) >7(t) >0, on [0,T], (8.13)
we deduce that (1)
ke(x,t) > 7(t) + cosh 3 on [0,T7. (8.14)

Finally, from (8.13), (8.14) and the short-time existence result, Proposition 4.2, we easily
deduce that x, > 0 for all time and

Ka(7,t) = \/72(t) + pi (. 1),

then the result follows. O

In fact, Proposition 8.4, can be used to improve our L*° exponential bounds found
in Propositions 5.1 and 5.4. This will be the result of the next proposition.

Proposition 8.5 Under the same hypothesis of Proposition 8.4. Let ag given by (3.23)
satisfies:
0<ag<l,

then the solution (p, k) € e O3t = (It), VT > 0, satisfies:

b(E+1)

Ky t) > e ¢ , Vt>0, (8.15)
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(P (D)

()P < e ) (8.16)
and (3+a) Cb(t+1)
k(. 0)|; < ef , Vt>0. (8.17)

Here b > 0 is a positive constant depending on the initial conditions and the fized terms
of the problem, but independent of time.

Proof. The proof of this proposition could be divided into three steps.
Step 1. (Minoration of 7 by 7)

From the ODE (8.12) satisfied by 7, and after doing some computations using the fact
that E(t) = de? is an increasing function over (0,7, we get V¢ € (0,T):

) = — [c* + E(t) <1 +log™ %)} 7(t)
> = [+ B (14 g d| + B(T) + 4 og 7(1)] )| 700
> —de! (14 |1og7(1)|)7(1),
where
d = max(4a,2d), and a = max (c*, 4d, d|log d|, d2) )
Let

E(t) = de?.
Define v as the solution of the following ODE:

!

7 (t) = ~E(T)(1+ [loga(t)])1(1), ¢ € (0,7)

(8.18)
7(0) = asz.
From (8.18) and the above inequalities, we deduce that
7(t) = 4(t), vte(0,T).
Step 2. (Explicit minoration of 7)
It is clear that the decreasing function
() = el (-logaa)e 0N g (8.19)
is the solution of (8.18), and hence
A1) 2 et Oee ) I g e (0,7),
then we get (by the continuity of 7 at ¢t = T'):
() > el—(l—logaz)eitedt
B b(E+1)
> e ¢ , Vt>0, (8.20)
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for some constant b > 0 depending on the initial conditions and some other fixed terms,
but independent of ¢. Inequality (8.15) directly follows from (8.7) and (8.20).

Step 3. (Estimate of |/¢|§?;+a), |p|§i+a) and conclusion)

From the proof of Lemma 6.1, we can easily deduce that the estimate of ||kiz||c0,p (S€€

(6.20)) is also true replacing ||kt ||oo,p by ’K‘gﬁa). Therefore, from (6.19), (6.20) and
(8.20), we deduce the result. O

9 Long time existence and uniqueness

Now we are ready to show the main result of this paper, namely Theorem 1.1.

Proof of Theorem 1.1. Define the set B by:

. | . 3+a,3+—a T
5 {T > 0; 3! solution (p,k) € C 2 (I7) of } _ (9.1)

| (1.1),(1.2) and (1.3), satisfying (1.11)

The proof could be divided into two steps.
Step 1. (B is a non-empty set)

The inequality (1.8) ensures the existence of 7(0) = ag > 0 given by (3.23), such that

kg >7(0) on I, (9:2)
which together with (1.6) permits to apply the short-time existence result (Proposition

4.2). Hence there is some 77 > 0 and a unique solution (p, k) € We' (Ir,), of (1.1), (1.2)
and (1.3), with

xT

> @ >0 on Ip. (9.3)

From the boundary conditions of the initial data ('1.7), we deduce, using Proposition 4.6,
that this solution from W' (Ip,) is in fact 03+0"3+TQ(I_T1) and therefore

|me|§51 on I_Tl, (94)

for some ¢; > 0. From (9.3), (9.4) and (1.8), we can use Proposition 3.1 where it follows

that
p_m
Ky

The above identities (9.3) and (9.5) show that

<1. (9.5)

Ty € B,

and hence

B #0.



hal-00281487, version 3 - 31 May 2008

Set
Too = sup B,

our next step is to prove that T, = oc.

Step 2. (T = )

We will argue by contradiction. Suppose 17 < T, < oo. In this case, let § > 0 be an
arbitrary small positive constant, then there exist some T' € B such that

Too — 0 <T < Ty.

Since T' € B, we recall from (8.15) that:

eb(t+1)
Ky(. 1) > e ¢ , YO<t<T,
and we recall from (8.16)-(8.17) that:
b(t+1) o b+
(., 1)) < e and |k(, 0P < 0<t<T. (9.6)

We are going to apply Proposition 4.2 with Ty = T, — d. In fact, as a consequence of
(8.15), we have:

oeb(Too=6+1) B(Too+1)

Re(yToo —0) > €~ >e ¢ = > 0. (9.7)

Moreover, from (9.6), we deduce that

H(Too+1)

I(D3k(., Too — 6), Dip(-s Too — 9))|loo,r < €° =:M; for s=1,2. (9.8)

From (9.7) and (9.8), we use Proposition 4.2 to obtain some

T = T*(M1771767Tvp) >0 (99)
such that there exists a unique solution (p,x) € Wo''(I x (Tp,To +T*)), p = 2 of
(1.1), (4.3) and (4.4) with Ty = T, — ¢ and

sz%>o on I x [T — 6T —8+T". (9.10)

Again by (9.7) and (9.8), we can easily check that the quantities 7; and M; are inde-
pendent of 4, and then T™* given by (9.9) is also independent of §. However, we have by
Proposition 8.4 that:

ol Too — 8) 2 \/72(Toe — 8) + p2(., T — 0),

then
min (M(.,Too —8) — |pale Too — 5)]) > 0. (9.11)

The compatibility conditions (4.41) and (4.42) are valid for Ty = T, — ¢ and this is due
to the fact that the equation is satisfied in a strong sense up to the boundary where p
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and k are constants. This argument together with (9.11) permit, using first, Proposition
4.6 on the regularity C’3+°"3%, and then Proposition 8.4 on the minoration of x;, to
increase the regularity of this solution and then show that

ke >0 and |22 <1 on Ix[Te —6Te —6+T" (9.12)

Kz

From (9.12) and the above arguments, we find that
Tw—0+T" € B,

with T > 0 independent of §. By choosing

0<od< T,

we deduce that
To —0+T" > Ty,

which contradicts the definition of T, = sup B. Therefore T, = co. To complete the
proof, we have to indicate that the C*° regularity (1.10) is automatically satisfied (see
Step 3 of Proposition 4.6). O

10 Appendix A: miscellaneous parabolic estimates

Al. Proof of Lemma 2.7 (LP estimate for parabolic equations)

As a first step, we will prove the result in the case where ¢ = 1, and in a second step, we
will move to the case € > 0. It is worth noticing that the term ¢ may take several values
only depending on p.

Step 1. (The estimate: case € = 1)
Suppose ¢ = 1. Recall that u € Wg’l(IT),p > 1 is the unique solution of (2.1) with

f e LP(Ir) and ¢ = ® = 0. Let @ be a special extension of the function u defined over
R x (0,T) by:

u(z,t) = u(z,t) if 0<z<1
a(z,t) = —u(2 — x,t) if 1<zx<2 (10.1)
u(r +2,t) = u(x,t) otherwise.

In exactly the same way, we can define f out of the function f. It is easy to verify that
U satisfies:

Uiy = Gigw + f on Rx (0,7)
a(z,0) =0, on R. (10.2)
a(z,t) =0, x € L.

Take a test function ¢"(x),n € N defined on R by:

¢"(z) =1 if z € (0,2n)
¢

10.3
"z)=0 if >2n+1lorz<—1. (103)
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and set

Define @ by
u=up", (10.4)

this function satisfies:

Ut = Ugg + 77 R x O,T
wee f,on ©.7) (10.5)
a(z,0) =0, on R,
with o
f=fo" —aoh, — 2u,on. (10.6)

The parabolic Calderon-Zygmund estimates (see [28, Proposition 7.11, page 168]) ensures
the existence of a constant ¢ = ¢(p) > 0 such that

1aellp e 0,7) + Naallprx0,1) < el Fllprxo1), (10.7)
where from (10.3), (10.4), (10.6) and (10.7), we deduce that
||y, sz + @ssllp,sr) +O1) < el fllp.sy (10.8)

with O(1) remains bounded as n — oo. Dividing (10.8) by n and taking the limit as
n — oo, we deduce that

[ellp, sz + e llpiz < el Fllpes
hence by (10.1), we obtain
lutllp,zz + lueallp,rr < cllfllprr, ¢ =clp) >0. (10.9)
Since u € Wg’l(IT) with ul;—gp = 0, we use [27, Lemma 4.5, page 305] to get
[ullp,rr < T (uellp,rr + 1tz lp,rr) (10.10)

and

Combining (10.9), (10.10) and (10.11), we deduce that

HUSL‘HPJT < C\/T(”uthJT + HUIIHPJT)' (10’11)

1 1
THUHPJT + ﬁ”ul'HpJT + vazllp,rr + luellp,rr < el fllp,zr- (10.12)
Step 2. (The estimate: general case € > 0)

To get the general inequality, we consider the following rescaling of the function w:
w(z,t) = u(z,t/e), (x,t) € L, (10.13)

which allows to get the desired result. O
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A2. Proof of Lemma 2.10 (L* control of the spatial derivative)

Since u € Wg’l(IT) for p > 3, we know from Lemma 2.8 that u, € C%*/?(Ir) for
a=1- % In this case, we use the estimate (2.19) with § = /T, we obtain

uzllo,rr < e@HTZ (luellp,rp + Nttasllp,rr) + T2 ullp,zr }- (10.14)

Remark that the fact that « = 0 on the parabolic boundary 0PI, and that it satisfies
the simple equation:

10.15
u=0 on 0PIy, ( )

{ut:uxx+fa f:ut_uxx

permits to apply estimate (2.17) to the function w. Hence (10.14) becomes (with a
different nature of ¢(p)):

Hu:cHoo,IT < c(p){T% | — umeJT + T%_ITHUt - Uxx”p,IT}
< c(p)T> HUHWPQJ(]T)
p—3
< cp)T 2 HUHWPQ’l(IT)’
and the result follows. O

11 Appendix B: parabolic BMO theory

BO0. Proof of Lemma 7.3. We divide the proof into two steps.
Step 1. (treatment of small parabolic cubes)

Let us consider parabolic cubes Q = Q. (xo,tp) C R x (0,7) with 0 < r < % Assume,
without loss of generality, that 1 < zy < 2 (the other cases can be treated similarly).
Define the left and the right neighbor cubes of Q,(xg,ty) by:

Q_ = Q;(l - tO)a

and
Q+ = Q:—(l + 7, tO)v

respectively. Since 2r < 1, then
Q™ C(0,1)x (0,T) and QF C (1,2) x (0,7).

Using the fact that for any function g € L*(Q):

/Ig—m9(9)|§2/|9—6|, Ve € R,
Q Q
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We compute:

L sym sym l sym L (fasym
|Q|/Q!f mo(fr™)| < |Q|/Q\f T e (f25™)
2 sym L (Fasym
< —|Q_|/Q PV 4 mgs (£
2 sym asym
+ —|Q+|/Q+|fy + mo+(f*V™)]. (11.1)

We know that from the properties of f*¥" and f**¥™ that:

mo+ (fasym) = —mg- (fsym)7

and
fsym — _fasym on Q+, and fsym — fasym on Q_-

Using the above two inequalities in (11.1), we get:

2
o1 i = mat < o [ me- (o

Q7| Jo-

i asym __ +( fasym
]
< o [ g (e

Q| Jo-
1QF| Jo+
<A™ Baro@x (0,1))-

Step 2. (treatment of big parabolic cubes)

Consider parabolic cubes @ = @, C Rx (0,T) such that r > % In this case, we compute:

sym _ sym i sym
,Q‘/\fy o(Fvm) < ‘Q,/Q\fy\

<
’Q‘ 2Ix(0,T)

sym‘

with
|Q| ~ N x |2I x (0,T)],
therefore
ol / 79— mg(f™)] < emapeoy (™).
Steps 1 and 2 directly implies the result. O

B1. Proof of Theorem 2.13 (BMO estimate for parabolic equations)
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Let f be a bounded function defined on R x (0,7) satisfying f(x + 2,t) = f(z,t). We
extend the function f to R x R4, first by symmetry with respect to the line {¢t = T'} and
after that by time periodicity of period 27 call this function f. Set @ as the solution of
the following equation:

{ut:&?um—kf on R xR, (11.2)

a(x,0) = 0.

We apply the standard result of BMO theory for parabolic equations. Since f € L™ (Rx
(0,7)), then f € BMO(R x R;), and hence we obtain that

Ty, e € BMO(R x Ry),
with the following estimate:
el Brro@xr, ) + 1taz || Brro@xr, ) < C”JF”BMO(RXIEh)v (11.3)
and hence (from the definition of the BM O space),

luell Bro@x o,1) + uezll Brro®x ) < el flBrmo®xr,)- (11.4)

The BMO theory for parabolic equations, particularly estimate (11.3) is rather classical.
This is due to the fact that the solution of (11.2) can be expressed in terms of the heat
kernel I" defined by:

2

-1/2,-4i5
(2, t) = (4dmet)” e 2t,  for t>0
0 for t<0,

in the following way:
aet)= [ T-gt-9)f€s)dds
RXxR+

As a matter of fact, it is shown in [19] that ', is a paraboic Calderon-Zygmund kernel
(here we are working in nonhomogeneous metric spaces in which the variable ¢ accounts
for twice the variable x). Therefore I';, : BMO — BMO is a bounded linear operator.
This result is quite technical and can be adapted from its elliptic version (see [4, Theorem
3.4]). It is less difficult to show that I'y, : L — BMO, a bounded linear operator (see
for instance [24, Lemma 3.3]).

Having (11.4) in hands, it remains to show that

I fllzaro@xr.) < ¢ (Ifl Bro®x 1) + Marxor) (| f1)) (11.5)
with ¢ > 0 independent of T'. This can be divided into three steps:

Step 1. (treatment of small parabolic cubes)

We consider parabolic cubes Q,(zo, o), (xo,t0) € R x R4, with

TS\/T.
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Let us estimate the term )

‘QT” Qr

Assume, without loss of generality, that

|f = mq, fl.

T <tyg<2T.

In fact, any other case can be done in a similar way because of the time symmetry of the
function f. Define Q% and Q?; the above and the below parabolic cubes, as follows:

QS«L - Qr(x07T+ 72) and Q?« - Qr(me)-

Clearly
QrC(QrUQRb) and Q] =1QY = Q.

We compute:

1 ~ ~ 2 ~ ~
Vaml f—mq.f| < F=2mgu f +mqef
Q] Jo, T Il = g Jo M pmar tmar]
< S [ A magiit o [ 1 maed]
mMob moa
— 1@l e, o \Qr! Qr ©
4 - -
<
< 10 Jo |f = mqufl+ 5 !Qr\ Qb\f mey f|
2 - - N
+ —mgqQaf|+ mQa
‘QT” Qg‘f Qrf‘ ’Qr‘ Qb‘f Qrf‘
We remark (from the symmetry-in-time of the function f) that:
mQ?f:ngf7
and
/Q !f—c\z/Qb!f—c!, VeeR.
Therefore the above inequalities give that:
1 - .
o Jo |f —mq, fl <16[|fllBrmomxr,)- (11.6)
r ”

Step 2. (treatment of big parabolic cubes)

Consider now parabolic cubes @ C R x Ry, 7 > V'T. Because of the symmetry-in-time
of the function f, and its spatial periodicity, we compute:

1 ~ - 2 -
i _ < =
|Q7‘| o, ’f mQrf‘ = |Q7‘| o ’f’
< £,

m 2Ix(0,T)
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Where
|Qr| ~ N x [21 x (0,T)].

Therefore, the above inequalities give:
1 . .
0] 0 |f —mq, f| < cmargo,m)(f])- (11.7)
Step 3. (conclusion)

Combining (11.6) and (11.7), we obtain our result. O

B2. Sketch of the proof of Theorem 2.16 (a Kozono-Taniuchi parabolic type
inequality)

The proof of the Kozono-Taniuchi parabolic type inequality will be a consequence of the
following theorem where we give an analogue estimate over R, x R;. More precisely, we
have:

Theorem 11.1 (A Kozono-Taniuchi space-time parabolic type inequality)
Let u € C§°(R?), supp u € Qgr. Then we have

lullso 2 < ellullprroge) (1 +1og™ llulgrmoEe + 108" lullyzg2)) (11.8)

where
lullgare = llullBro + [ull L1,

and ¢ = c¢(R) > 0 is a positive constant.

Sketch of the Proof of Theorem 11.1. First, we need to define some notations and
spaces. Let X = (x,t) € R?, we define the parabolic distance of X from the origin by:

1X|, = (a* + )2 ~ 2 + 1. (11.9)
We write the parabolic version of the Littlewood-Paley dyadic decomposition. Let ¢;(X)

be the inverse Fourier transform of the j-th component of the parabolic dyadic decom-
position ¢ = {¢;(£)}32, C S(R?), S(R?) is the Schwartz space, with

supp ¢o C {&; [€], < 2},

R , . (11.10)
supp ¢; C {& 2771 < ¢, <2} if jeN, j>1.

Here & = (£,,&) € R?, and we have:
D i) =1.
0

The Lizorkin-Triebel space £},
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Let v >0. Let 1 <p<oo,1<p<oo(orp=o00,1<p< o). We define the parabolic
Lizorkin-Triebel space by

Y " R2Y. .
Fyp= {u e S (R%); HUHF;,J < oo}, (11.11)
where
. 1/p
lall g = |1 D 27771+ ul? . (11.12)
7=0
p,R?

The ideas of the proof could be separated into several steps.

Step 1. Let v > 0. We compute:

lulloo < lullpo

< D0 Igul]l (D272 e+l
0<j<N o J>N o
1/2 1/2
< ||NV/? Z | * ul + ¢, 27N Z (23‘7’% * u])z
0<j<N j>N
o o0
< NYullpo |+ 27V lullgy (11.13)

where ¢, ~ % Now we optimize (11.13) in N. For each u, we set
lull g
N = logy, [ ¢ r=2 |,
Tullo _

we finally obtain

1/2
< < 11 +HUHF3°’2 / 11.14
lulloo < g, < ellullzg, | 1+ { 5 log il : (11.14)

Step 2. Using the fact that u € C§°(R?), we get:
|po * u| < cflul|
and
|pj *u| < cllullBpmo, Vi >1,
and then we obtain:

1/2

1/2
V2l (11.15)

lulgs,, < lularpliels

Using (11.14) with (11.15), we deduce that:
fulgo

lullzaro

. . il
<c|l+log™ |lullgr  +log™ ||lullgie +logT ——— |,
lull 370 00,2
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hence
lulloo < llull o | < cllullro (1+1og s | +log* lullgz) - (11.16)

Step 3. (Hqugﬂgoy2 < cHuHW22,1, with 0 < v < )

Recall that
1/2

el , = || | 2 7165+ ul)’

>0
o0

We calculate

<

2 (g xu)(0) = 2 / b i

. ot
. 9Vj J L (£2
2 [ Gl @l

where ¢7 is the complex conjugate of ¢;, and u(x) = u(—z). Therefore, from Cauchy-
Schwartz inequality and the fact that

0;=0 if (&+&a)"? <27,

| | R\ 12
29, v < 2V ( / (ngw) ( / |a|2<s§+|st|>2>

C

we obtain:

IN

m”unwgvl-

Finally, we get
1/2

, (11.17)

o] =

e > i
lelley,, < cllullyzs | 3 =
Jj=0

where the above series converges since vy < %
Step 4. (Conclusion)
Combining (11.16) form Step 2, and (11.17) from Step 3, we get the required result. O

Back to the sketch of the proof of Theorem 2.16. Let v defined on I x (0,7).
Take ¥ as the special extension of the function v defined as follows:

o(x,t) = =3v(—z,t) + dv(—x/2,t) V—-1<z<O0.

The continuation to R x (0,7) is made by spatial periodicity. The extension in time will
be done, first by symmetry with respect to {¢ = 0}, and after that by time periodicity
of period 2T'. Define the two zones Z; and Z5 as follows:

2 ={(z,t); —1/3 <x<4/3, —=T/3 <t <4T/3},
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and
Zy ={(z,t); —2/3 <2 <5/3, —2T/3 <t <5T/3}.

Take 9 a cut-off function such that
Y=1on 2, and =0 on R?\ Z,.

Let
u =0y,

we apply Theorem 11.1 to the function u, we get
olle.tr < el lgrrome) (1 -+ 1087 39 llmos, +log* 9 y21ps) - (1118)
The special extension of the function v permits to write:
”6¢HW22’1(R2) < CHUHWf’l(IT)' (11.19)

Moreover, repeating similar arguments as in the proof of Theorem 2.13, Steps 1 and 2,
we can treat relatively small cubes Q° or relatively big cubes Qb for the BAMO norm of
|9 5rro®2)- As a final consequence, we get

1
Q|
The only new case that we need to take care about is when the cube intersects the zone
29\ Z1 where ¢ # 0,1. In this case we use the fact that

[ 156 = mu(0)] < lolg, i s.b)

19¢]|Brmo < cllvllBymo + |09 L1,

which return us to one of the above two cases considered above. Therefore, we obtain

10Y ]l Baro®2) < dlvlmo,)- (11.20)

From (11.18), (11.19) and (11.20), the result follows. O
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