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Preface

It is well known that many phenomena in biology, chemistry, engineering, physics
can be described by boundary value problems associated with various types of par-
tial differential equations or systems. When we associate a mathematical model
with a phenomenon, we generally try to capture what is essential, retaining the
important quantities and omitting the negligible ones which involve small param-
eters. The model that would be obtained by maintaining the small parameters is
called the perturbed model, whereas the simplified model (the one that does not
include the small parameters) is called unperturbed (or reduced model). Of course,
the unperturbed model is to be preferred, because it is simpler. What matters is
that it should describe faithfully enough the respective phenomenon, which means
that its solution must be “close enough” to the solution of the corresponding
perturbed model. This fact holds in the case of regular perturbations (which are
defined later). On the other hand, in the case of singular perturbations, things get
more complicated. If we refer to an initial-boundary value problem, the solution of
the unperturbed problem does not satisfy in general all the original boundary con-
ditions and/or initial conditions (because some of the derivatives may disappear
by neglecting the small parameters). Thus, some discrepancy may appear between
the solution of the perturbed model and that of the corresponding reduced model.
Therefore, to fill in this gap, in the asymptotic expansion of the solution of the
perturbed problem with respect to the small parameter (considering, for the sake
of simplicity, that we have a single parameter), we must introduce corrections (or
boundary layer functions).

More than half a century ago, A.N. Tikhonov [43]-[45] began to systematical-
ly study singular perturbations, although there had been some previous attempts
in this direction. In 1957, in a fundamental paper [50], M.I. Vishik and L.A. Lyu-
sternik studied linear partial differential equations with singular perturbations, in-
troducing the famous method which is today called the Vishik-Lyusternik method.
From that moment on, an entire literature has been devoted to this subject.

This book offers a detailed asymptotic analysis of some important
classes of singularly perturbed boundary value problems which are
mathematical models for various phenomena in biology, chemistry,
engineering.



xii Preface

We are particularly interested in nonlinear problems, which have
hardly been examined so far in the literature dedicated to singular per-
turbations. This book proposes to fill in this gap, since most applica-
tions are described by nonlinear models. Their asymptotic analysis is
very interesting, but requires special methods and tools. Our treatment
combines some of the most successful results from different parts of
mathematics, including functional analysis, singular perturbation the-
ory, partial differential equations, evolution equations. So we are able
to offer the reader a complete justification for the replacement of var-
ious perturbed models with corresponding reduced models, which are
simpler but in general have a different character. From a mathematical
point of view, a change of character modifies dramatically the model,
so a deep analysis is required.

Although we address specific applications, our methods are appli-
cable to other mathematical models.

We continue with a few words about the structure of the book. The material
is divided into four parts. Each part is divided into chapters, which, in turn,
are subdivided into sections (see the Contents). The main definitions, theorems,
propositions, lemmas, corollaries, remarks are labelled by three digits: the first
digit indicates the chapter, the second the corresponding section, and the third
the respective item in the chapter.

Now, let us briefly describe the material covered by the book.

The first part, titled Preliminaries, has an introductory character. In Chapter
1 we recall the definitions of the regular and singular perturbations and present
the Vishik-Lyusternik method. In Chapter 2, some results concerning existence,
uniqueness and regularity of the solutions for evolution equations in Hilbert spaces
are brought to attention.

In Part II, some nonlinear boundary value problems associated with the tele-
graph system are investigated. In Chapter 3 (which is the first chapter of Part IT)
we present the classes of problems we intend to study and indicate the main fields
of their applications. In Chapters 4 and 5 we discuss in detail the case of algebraic
boundary conditions and that of dynamic boundary conditions, respectively. We
determine formally some asymptotic expansions of the solutions of the problems
under discussion and find out the corresponding boundary layer functions. Also, we
establish results of existence, uniqueness and high regularity for the other terms of
our asymptotic expansions. Moreover, we establish estimates for the components
of the remainders in the asymptotic expansions previously deducted in a formal
way, with respect to the uniform convergence topology, or with respect to some
weaker topologies. Thus, the asymptotic expansions are validated.

Part II1, titled Singularly perturbed coupled problems, is concerned with the
coupling of some boundary value problems, considered in two subdomains of a
given domain, with transmission conditions at the interface.



Preface xiii

In the first chapter of Part III (Chapter 6) we introduce the problems we
are going to investigate in the next chapters of this part. They are mathematical
models for diffusion-convection-reaction processes in which a small parameter is
present. We consider both the stationary case (see Chapter 7) and the evolutionary
one (see Chapter 8). We develop an asymptotic analysis which in particular allows
us to determine appropriate transmission conditions for the reduced models.

What we do in Part III may also be considered as a first step towards the
study of more complex coupled problems in Fluid Mechanics.

While in Parts IT and III the possibility to replace singular perturbation
problems with the corresponding reduced models is discussed, in Part IV we aim
at reversing the process in the sense that we replace given parabolic problems
with singularly perturbed, higher order (with respect to t) problems, admitting
solutions which are more regular and approximate the solutions of the original
problems. More precisely, we consider the classical heat equation with homoge-
neous Dirichlet boundary conditions and initial conditions. We add to the heat
equation the term *+euyy, thus obtaining either an elliptic equation or a hyperbolic
one. If we associate with each of the resulting equations the original boundary and
initial conditions we obtain new problems, which are incomplete, since the new
equations are of a higher order with respect to ¢. For each problem we need to add
one additional condition to get a complete problem. We prefer to add a condition
at t =T for the elliptic equation, either for u or for us, and an initial condition at
t = 0 for u; for the hyperbolic equation. So, depending on the case, we obtain an
elliptic or hyperbolic regularization of the original problem. In fact, we have to do
with singularly perturbed problems, which can be treated in an abstract setting. In
the final chapter of the book (Chapter 11), elliptic and hyperbolic regularizations
associated with the nonlinear heat equation are investigated.

Note that, with the exception of Part I, the book includes original material
mainly due to the authors, as considerably revised or expanded versions of previous
works, including in particular the 2000 authors’ Romanian book [6].

The present book is designed for researchers and graduate students and can
be used as a two-semester text.

The authors December 2006
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Preliminaries



Chapter 1

Regular and Singular
Perturbations

In this chapter we recall and discuss some general concepts of singular perturbation
theory which will be needed later. Our presentation is mainly concerned with
singular perturbation problems of the boundary layer type, which are particularly
relevant for applications.

In order to start our discussion, we are going to set up an adequate framework.
Let D C R™ be a nonempty open bounded set with a smooth boundary S. Denote
its closure by D. Consider the following equation, denoted E.,

L.u= f(x,e), = €D,

where € is a small parameter, 0 < ¢ < 1, L. is a differential operator, and f is a
given real-valued smooth function. If we associate with E. some condition(s) for
the unknown u on the boundary S, we obtain a boundary value problem P.. We
assume that, for each €, P; has a unique smooth solution v = u.(x). Our goal is
to construct approximations of u. for small values of . The usual norm we are
going to use for approximations is the sup norm (or max norm), i.e.,

19llcpy = sup{lg(z)l; = € D},

for every continuous function g : D — R (in other words, g € C(D)). We will
also use the weaker LP-norm

1/p
190100 = ( / |g|de) |

where 1 < p < oo. For information about LP-spaces, see the next chapter.
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In many applications, operator L. is of the form
L.=Ly+¢Lq,

where Lo and Ly are differential operators which do not depend on e. If Ly does
not include some of the highest order derivatives of L., then we should associate
with Ly fewer boundary conditions. So, P. becomes

Lou+eLliu= f(x,e), z €D,

with the corresponding boundary conditions. Let us also consider the equation,
denoted Ey,
Lou = f07 HAES Da

where fo(x) := f(x,0), with some boundary conditions, which usually come from
the original problem P.. Let us denote this problem by Fy. Some of the original
boundary conditions are no longer necessary for Py. Problem P. is said to be a
perturbed problem (perturbed model), while problem Py is called unperturbed (or
reduced model).

Definition 1.0.1. Problem P; is called regularly perturbed with respect to some
norm || - || if there exists a solution ug of problem Py such that

||ue —ugl| — 0 as e — 0.
Otherwise, P. is said to be singularly perturbed with respect to the same norm.

In a more general setting, we may consider time ¢ as an additional indepen-
dent variable for problem P. as well as initial conditions at ¢ = 0 (sometimes ¢ is
the only independent variable). Moreover, we may consider systems of differential
equations instead of a single equation. Note also that the small parameter may also
occur in the conditions associated with the corresponding system of differential
equations. For example, we will discuss later some coupled problems in which the
small parameter is also present in transmission conditions. Basically, the definition
above also applies to these more general cases.

In order to illustrate this definition we are going to consider some examples.
Note that the problem of determining P, will be clarified later. Here, we use just
heuristic arguments.

Example 1. Consider the following simple Cauchy problem P :

f;‘ feu=folt), 0<t<T; u(0)=0,

where T' € (0,+00), 6§ € R, and fy : R — R is a given smooth function. The
solution of P is given by

ue(t) = e_5t<0—|—/tessfo(s) ds)7 0<t<T.
0
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Obviously, u. converges uniformly on [0, 7], as € tends to 0, to the function

uo(t) = 0—|—/0 fo(s) ds,

which is the solution of the reduced problem

du

g fo(t), 0<z<T; u(0)=0.

Therefore, P is regularly perturbed with respect to the sup norm.

Ezxample 2. Let P. be the boundary value problem

v du
deQ +d1‘ =2z, 0<z<1; u(0)=0=u(l).
Its solution is 9 1
g — —x
Ue('r) :$($—25)+ 1—e /e (1—6 /E)

Note that
ue(z) = (2 = 1) + e /% +re (),

where r.(x) converges uniformly to the null function, as € tends to 0. Therefore,
ue converges uniformly to the function ug(z) = 22 — 1 on every interval [4, 1],
0 < § < 1, but not on the whole interval [0, 1]. Obviously, ug(x) = 22 — 1 satisfies
the reduced problem

du

dx:2x, 0<z<1; u(l)=0,

but [Jus — u0||o[071] does not approach 0. Therefore, P is singularly perturbed with
respect to the sup norm. For a small §, ug is an approximation of u. in [4, 1], but
it fails to be an approximation of u. in [0,¢]. This small interval [0,4] is called
a boundary layer. Here we notice a fast change of u. from its value u.(0) = 0
to values close to ug. This behavior of u,. is called a boundary layer phenomenon
and P. is said to be a singular perturbation problem of the boundary layer type.
In this simple example, we can see that a uniform approximation for u.(z) is
given by uo(z) + e~*/¢. The function e~*/¢ is a so-called boundary layer function
(correction). It fills the gap between u. and ug in the boundary layer [0, d].

Let us remark that P. is a regular perturbation problem with respect to the
LP-norm for all 1 < p < oo, since |[ue — uol| s 1) tends to zero. The boundary
layer which we have just identified is not visible in this weaker norm.

Example 3. Let P. be the following Cauchy problem

d
ad?+ru:fo(t)7 0<t<T; u(0)=0,
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where r is a positive constant, 8 € R and fy : [0,7] — R is a given Lipschitzian
function. The solution of this problem is given by

1 t
us(t) = e/ 4 . / fo(s)e "=/ ds 0 <t < T,
0
which can be written as
1 1
uc(t) = rfo(t) + (9 - Tf0(0)> e Ve fr (1), 0< LT,

where .
1
re(t) = _r/ f(’)(s)e_r(t_s)/sds.
0

We have

L [t L
| ro(t) |< / e t=8)/egs < 5 E>
T 0 T

where L is the Lipschitz constant of fy. Therefore, r. converges uniformly to zero
on [0,7T] as € tends to 0. Thus u. converges uniformly to ug(t) = (1/r)fo(t) on
every interval [§,T], 0 < § < T, but not on the whole interval [0, T] if fo(0) # r6.
Note also that wug is the solution of the (algebraic) equation

ru= fo(t), 0<t<T,

which represents our reduced problem. Therefore, if f(0) # r6, this P: is a sin-
gular perturbation problem of the boundary layer type with respect to the sup
norm. The boundary layer is a small right vicinity of the point ¢ = 0. A uniform ap-
proximation of u.(t) on [0, 7] is the sum ug(t) + (6 — 1 fo(0)) e~"*/<. The function
(0 — L f0(0)) et/ is a boundary layer function, which corrects the discrepancy
between u. and uy within the boundary layer.

Ezample 4. Let P. be the following initial-boundary value problem
EU — Uge = tsine, O<x<m, 0<t<T,
u(z,0) =sinz, x € [0,7]; u(0,¢) =0=wu(mt), te][0,T],
where T is a given positive number. The solution of this problem is
Ue(x,t) = tsinz + e/ sinz + 6(€_t/€ —1)sinz,
which converges uniformly, as ¢ tends to zero, to the function ug(z,t) = tsinz, on
every rectangle Rs = {(z,t): 0<a <m, § <t <T}, 0<é<T.Note that ug

is the solution of the reduced problem P,

—Ugzy = tsinz, u(0,t) =0=u(m,1t).
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However, ug fails to be a uniform approximation of u. in the strip By = {(«,t) :
0<z<m 0<t<d}. Therefore, P. is a singular perturbation problem of
the boundary layer type with respect to the sup norm on the rectangle [0, 7] x
[0,T]. The boundary layer is a thin strip B, where § is a small positive number.
Obviously, a boundary layer function (correction) is given by

c(x,t/e) = e/ sinz,

which fills the gap between u. and wug. Indeed, ug(z,t) + c¢(x,t/e) is a uniform
approximation of ..

It is interesting to note that P. is regularly perturbed with respect to the
usual norm of the space C’([O7 w|; LP(0, T)) for all 1 < p < co. The boundary layer
phenomenon is not visible in this space, but it is visible in C(]0,n] x [0,7T]), as
noticed above. In fact, we can see that P. is singularly perturbed with respect to
the weaker norm || - ||L1(o,ﬂ;o[07T]).

Example 5. Let D C R? be a bounded domain with smooth boundary dD. Let P.
be the following typical Dirichlet boundary value problem (see, e.g., [48], p. 83):
—eAu+u= f(x,y,e) in D,
u=0 on 9D,
where A is the Laplace operator, i.e., Au := gy + uyy and f is a given smooth
function defined on D x [0, ], for some g9 > 0, such that f(z,y,0) # 0 for all
(z,y) € OD. It is well known that problem P. has a unique classical solution

us(x,y). Obviously, P is an algebraic equation, for which the boundary condition
is no longer necessary. Its solution is

uo(x,y) = f(x7ya0)7 (m,y) eD.

Clearly, in a neighborhood of 0D, u. and ug are not close enough with respect
to the sup norm, since uejpp = 0, whereas ug does not satisfy this condition.
Therefore, |lue — uo||c(py does not converge to 0, as ¢ — 0. According to our
definition, problem P is singularly perturbed with respect to || - ||C( D) Moreover,
this problem is of the boundary layer type. In this example, the boundary layer
is a vicinity of the whole boundary 0D. The existence of the boundary layer
phenomenon is not as obvious as in the previous examples, since there is no explicit
form of u.. Following, e.g., [48] we will perform a complete analysis of this issue
below. On the other hand, it is worth mentioning that this P is regularly perturbed
with respect to || - ||, (p) for all 1 < p < oo, as explained later.

Ezample 6. In Dy = {(x,t); 0 <z < 1,0 < ¢t < T} we consider the telegraph
system

{ eur + vy +ru = fi(x,t), (9)

Ut +uw —|—g’U = f2((E,t)7
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with initial conditions
u(z,0) = up(x), v(z,0)=vo(x), 0<x <1, (IO).

and boundary conditions of the form

rou(0,t) +v(0,t) =0,

(0,) +2(0,1) o),
—u(l,t) + fo(v(1,t)) =0, 0<t<T,

where f1, fo: Dr — R, fo: R — R, ug, vp : [0,1] — R are given smooth functions,

and rg, 7, g are constants, o > 0, 7 > 0, g > 0. If in the model formulated above

and denoted by P. we take € = 0, we obtain the following reduced problem Py:

u = Tﬁl(fl - vz)7
{ Vg — 17 g +gv = fo —r 71, in Dr, (5o
v(z,0) =vo(z), 0<z<1, (IC)o
rv(0,t) — 1o, (0, ) + 70 f1(0,t) = 0, BC
rfo(v(l,t)) +ve(1,t) — fi(1,t) =0, 0<t<T. (BCo

In this case, the reduced system (S)o consists of an algebraic equation and a
differential equation of the parabolic type, whereas system (5). is of the hyperbolic
type. The initial condition for u is no longer necessary. We will derive Py later in
a justified manner.

Let us remark that if the solution of P, say U.(x,t) = (uc(z,1),ve(2,1)),
would converge uniformly in D7 to the solution of Py, then necessarily

vy(z) + rup(z) = fi(x,0), Yo € [0,1].

If this condition is not satisfied then that uniform convergence is not true and,
as we will show later, U, has a boundary layer behavior in a neighborhood of the
segment {(z,0); 0 <z < 1}. Therefore, this P. is a singular perturbation problem
of the boundary layer type with respect to the sup norm || - || p,.. However,
using the form of the boundary layer functions which we are going to determine
later, we will see that the boundary layer is not visible in weaker norms, like for
instance || - ||C([071];L,:,((LT))Q7 1 < p < o0, and P. is regularly perturbed in such
norms.

Ezample 7. Let P. be the following simple initial value problem

e —uy = cfi (),

edd’f +ur =efo(x), 0<z<l1,
Ul(o) = 17 UQ(O) = Oa
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where f1, f2 € C[0,1] are given functions. It is easily seen that this P. is singularly
perturbed with respect to the sup norm, but not of the boundary layer type. This
conclusion is trivial in the case f; = 0, fo = 0, when the solution of F; is

us = (cos(z/e), —sin(z/e)).

Definition 1.0.2. Let u. be the solution of some perturbed problem P. defined in
a domain D. Consider a function U(x,¢), = € Dy, where D; is a subdomain of D.
The function U(x,¢) is called an asymptotic approximation in D; of the solution
ue(x) with respect to the sup norm if

sup |lue(x) —U(z,e)]| =0 as € — 0.
xeDy
Moreover, if
sup [|us(z) — Uz, e)l| = O("),
zeDy
then we say that U(z,¢) is an asymptotic approximation of u.(z) in Dy with an
accuracy of the order €¥. We have similar definitions with respect to other norms.
In the above definition we have assumed that U and u. take values in R™, and || -||
denotes one of the norms of this space.

For a real-valued function E(g), the notation E(¢) = O(c*) means that
|E(g)| < Me* for some positive constant M and for all € small enough.

In Example 4 above ug is an asymptotic approximation of u. with respect
to the sup norm in the rectangle Rs, with an accuracy of the order €. Function
up is not an asymptotic approximation of u. in [0, 7] x [0, 7] with respect to the
sup norm, but it has this property with respect to the norm of C([O, w]; LP(0, T))7
with an accuracy of the order e'/?, for all 1 < p < co. Note also that the function
tsinz + e t/¢sinz is an asymptotic approximation in [0,7] x [0,T] of u. with
respect to the sup norm, with an accuracy of the order €.

In the following we are going to discuss the celebrated Vishik-Lyusternik
method [50] for the construction of asymptotic approximations for the solutions of
singular perturbation problems of the boundary layer type. To explain this method
we consider the problem used in Example 5 above, where ¢ will be replaced by &2
for our convenience, i.e.,

—2Au+u = f(z,y,¢) in D,
u=0 on OD.

We will seek the solution of P. in the form
U =Uu+c (1.1)

where u and c are two series: u = Z;‘io efu;(z,y) is the so-called regular series
and does not in general satisfy the boundary condition; the discrepancy in the
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boundary condition is removed by the so-called boundary layer series ¢, which will
be introduced in the following. Let the equations of the boundary 0D have the
following parametric form:

r=p(p), y=1v({p), 0<p<po.

More precisely, when p increases from 0 to pg, the point (¢(p), ¥ (p)) moves on D
in such a way that D remains to the left. Consider an internal d-vicinity of 0D,
0 > 0 small, which turns out to be our boundary layer. Any point (z,y) of the
boundary layer is uniquely determined by a pair (p,p) € [0,d] x [0, po]. Indeed,
let p € [0,po] be the value of the parameter for which the normal at (¢(p), ¥(p))
to D contains the point (x,y). Then p is defined as the distance from (z,y) to
(¢(p),¥(p)). It is obvious that (z,y) and (p,p) are connected by the following
equations
1/2

z=(p) — pd' (0)/ (¢ 0)* +4'(0)?)

y=%(p) + pe' (0)/ (¢ () + w’(p)2)1/2-

We have the following expression for the operator L.u = —2Au 4 v with respect
to the new coordinates (p, p)

Lou=—¢? (upp + (p? "‘pi)upp + (Pzz + Pyy)up + (Poa + pyy)up> .

We stretch the variable p by the transformation 7 = p/e. The new variable T,
called fastindexfast variable or rapid variable, helps us to describe the behavior
of the solution u. inside the boundary layer. The construction of the fast variable
depends on the problem P. under investigation (see, e.g., [18] and [29]). It turns
out that for the present problem 7 = p/e is the right fast variable. If we expand
the coefficients of L. in power series in e, we get the following expression for L.
with respect to (7, p)

L.ou= (—uTT —|—u) —&—Z&ijm
j=1

where L; are differential operators containing the partial derivatives u,,u, and
Upp. We will seek the solution of problem F; in the form of the following expansion,
which is called asymptotic expansion,

oo

us(z,y) =u+c= Zsj (uj(w7y) + cj(T,p)). (1.2)

Jj=0

Now, expanding f(z,y,€) into a power series in £ and substituting (1.2) in P., we
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get
i &l ( — 52Auj(1'7 y) + uj($, y)) + igj ( — chT(T,p) + cj(T,p)>
o o . (1.3)
3 (L) = S i),
7=0 i=1 j=0
ifj (Uj(w(p), b(p)) + Cj(o,p)) = 0. (1.4)
=0

We are going to equate coefficients of the like powers of € in the above equations,
separately for terms depending on (z,y) and (7,p). This distinction can be ex-
plained as follows: the boundary layer part is sizeable within the boundary layer
and negligible outside this layer, so in the interior of the domain we have to take
into account only regular terms, thus deriving the equations satisfied by u;(x,y);
then we continue with boundary layer terms. For our present example we obtain

uj(z,y) = fi(z,y), j=0,1,
UJ(.’L'7y) = f](xay) + Aujf2(x7y)a .7 = 2a37' e

For the boundary layer functions we obtain the following ordinary differential
equations in 7

CjTT(Tap) - Cj(T,])) = gj(Tap)7 T 2> Oa (15)

where go(7,p) =0, g;(7,p) = Z{ZlLicj,i(ﬂ p) for all j =1,2,..., together with
the conditions
¢j(0,p) = —u;(@(p), ¥ (p)). (1.6)

In addition, having in mind that the boundary layer functions should be negligible
outside the boundary layer, we require that

lim ¢;(7,p) =0, ¥p € [0,po]. (1.7)

We can solve successively the above problems and find

—T

co(7,p) = —uo(e(p), ¥(p))e™,
while the other ¢;’s are products of some polynomials (in 7) and e~ ". Therefore,
le; (1,p)] < Kj677/2, j=0,1,...,

where K; are some positive constants. In fact, these corrections c; should act
only inside the boundary layer, i.e., for 0 < 7 < §/e. Let a(p) be an infinitely
differentiable function, which equals 0 for p > 26/3, equals 1 for p < §/3, and
0 < ap) <1ford/3 < p<206/3.So, we can consider the functions a(e7)c; (7, p) as
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our new boundary layer functions, which are defined in the whole D and still satisfy
the estimates above. This smooth continuation procedure will be used whenever
we need it, without any special mention.

So, we have constructed an asymptotic expansion for u.. It is easily seen (see
also [48], p. 86) that the partial sum

Un(z,y,¢) = Z:zofj () +¢i(7.p)

is an asymptotic approximation in D of u. with respect to the sup norm, with an
accuracy of the order of e"*1. Indeed, for a given n, w, = ue — U, (-, -, €) satisfies
an equation of the form

—2Awe (2, y) + we(z,y) = he(z,y),

with a homogeneous Dirichlet boundary condition, where h. = O(e"*!). Now, the
assertion follows from the fact that Aw. < 0 (> 0) at any maximum (respectively,
minimum) point of w,.

On the other hand, since
|l co llLr(py= (’)(51/”) V1<p<oo,

we infer that ug is an asymptotic approximation in D of u. with respect to the
norm || - || »(p), With an accuracy of the order of el/P ¥ 1 < p < oo. In fact, ¢ is
not important if we use this weaker norm.

We may ask ourselves what would happen if the data of a given P. were not
very regular. For example, let us consider the same Dirichlet P. problem above, in
a domain D with a smooth boundary 9D, but in which f = f(z,y,¢) is no longer
a series expansion with respect to €. To be more specific, we consider the case in
which f admits a finite expansion of the form

fawe) =3 @ fiey) + g (w,y),

for some given n € N, where f;, g:(-,-) are smooth functions defined on D, and
19(+> )l o(py < M, for some constant M. In this case, we seek the solution of Pe
in the form

uey) = Y & (uy) + o(rp)) + ey,

where u; and c; are defined as before, and r. is given by

re(e,y) = uelw,y) = 302 (wilww) +es(m.p)),

and is called remainder of the order n. Using exactly the same argument as before,
one can prove that
1
Irellepy = OE™™).



Chapter 1. Regular and Singular Perturbations 13

Of course, this estimate is based on our assumptions on f. In general, an nth order
remainder . will be a real remainder only if the norm of e "r. tends to zero, as
e — 0. Note also that some of the corrections may not appear in the asymptotic
expansion of u.. For example, if f(z,y,0) = 0 on the boundary, then co(7,p) is
the null function. We say that there is no boundary layer of the order zero. If,
in addition, ¢1(7,p) is not identically zero (i.e., f1 is not identically zero on 0D),
then we say that P. is singularly perturbed of the order one (and there exists a
first order boundary layer near 9D).

The whole treatment above is essentially based on the assumption that the
boundary 0D of the domain D is smooth enough, so that the normal to 0D ex-
ists at any point of 0D, allowing us to introduce the local variables (7,p), etc.
For a problem P. in a domain D whose boundary is no longer smooth, things
get more complicated. For example, let us consider the same Dirichlet boundary
value problem in a rectangle D. Again, this problem is in general singularly per-
turbed with respect to the sup norm. One can introduce new local coordinates
and boundary layer functions for each of the four sides of D. But these boundary
layer functions create new discrepancies at the four vertices of D. So one needs to
introduce in the vicinities of these corner points new corrections (which are called
corner boundary functions) which compensate for these new discrepancies. In our
applications we will meet such domains, but the boundary layer will appear only
at a single smooth part of the boundary (for example, at one of the four sides in
the case of a rectangle D). In this case, instead of using corner boundary functions,
one can assume additional conditions on the data to remove possible discrepan-
cies at the corresponding corner points. Let us illustrate this on the problem P.
considered in Example 6 above. This problem admits a boundary layer near the
side {(x,0); 0 < & < 1} of the rectangle Dy with respect to the sup norm. The
existence of this boundary layer is suggested by the analogous ODE problem con-
sidered in Example 3 above. Indeed, ¢ is present only in the first equation of system
(S)e. For a given x this has the same form as the equation discussed in Example
3, with fo(t) := fi(z,t) —v.(x,t). So we expect to have a singular behavior of the
solution near the value ¢t = 0 for all x. We will see that this is indeed the case. We
will restrict ourselves to seeking an asymptotic expansion of the order zero for the
solution of P, i.e.,

Us(z,t) = (us(, 1), v(2,t))
= (X(2,1),Y (2,)) + (co(,7),do(x,7)) + (Ric(@,1), Roc(x, 1)),

where (X (z,t),Y (z,t)) is the regular term, 7 = t/e is the rapid variable for this
problem, (co(x,7),do(x, 7)) is the correction (of order zero), and R := (Ric, Ra:)
is the remainder (of order zero). The form of the rapid variable 7 is also suggested
by the analogous problem in Example 3 above. In fact, according to this analogy,
we expect a singular behavior near ¢ = 0 only for ue, i.e., dg = 0. This will be
indeed the case, but we have started with the above expansion, since our present
problem is more complex and u., v. are connected to each other. We substitute
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the above expansion into P. and identify the coefficients of the like powers of €.
Of course, we distinguish between the coefficients depending on (x,t) and those
depending on (x,7). We should keep in mind that the remainder components
are small as compared to the other terms. This idea comes from the case when
we have a series expansion of the solution of P.. So, after substituting the above
expansion into (S)., we see that the only coefficient of ¢! in the second equation is
dor(x,7) = (0do/O7)(x, 7). So, this should be zero, thus dy is a function depending
on z only. Taking also into account the fact that a boundary layer function should
converge to zero as 7 — oo, we infer that dy is identically zero, as expected. From
the first equation of (S)., we derive the following boundary layer equation by
identifying the coefficients of £°:

cor(x,7) +reo(x, ) = 0.

If we integrate this equation and use the usual condition co(z,7) — 0 as 7 — oo,
we get

—TrT

co(z,7) = a(x)e™ ",

where «(z) will be determined later. Applying the identification procedure to
regular terms, one can see that (X,Y’) satisfies the reduced problem P, we have
already indicated before. We have in mind that the remainder components should
tend to 0 as € — 0. From the initial condition for u., which reads

uo(z) = X (2,0) + a(x) + Ric(2,0),

we get
uo(z) = X (z,0) + a(x),

which shows how ¢g(z,7) compensate for the discrepancy in the corresponding
initial condition. In fact, at this moment co(x,7) is completely determined, since
the last equation gives

1 /
o) = uo(w) = (fi(.0) = vi(a)).
Let us now discuss the boundary conditions. From the equation
ro (X(07 £) + co(0,7) + Ry (0, t)) L Y(0,8) + Roe(0,8) = 0

we derive

roX(0,t) + Y (0,t) =0,

plus the condition ¢o(0,7) = 0, i.e., «(0) = 0. Now, let us discuss the nonlinear
boundary condition, which reads

—(X(l,t) +eo(1,7) + Rua(1, t)) + fo(Y(1,) + Roc(1,8)) = 0.
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We obtain ¢y(1,7) =0, i.e., a(l) = 0. For the regular part we get
=X(1,t) + fo(Y(1,¢)) = 0.

The same result is obtained if we consider a series (or Taylor) expansion for the
solution of P., expand fo(v:(1,t)) around £ = 0, and then equate the coefficients
of 2. Of course, we need more regularity for fo to apply this method. Therefore
it is indeed possible to show formally that (u,v) = (X,Y) satisfies Py. We have
already determined the corrections of the order zero, and it is an easy matter
to find the problem satisfied by the remainder components Ri., Ra.. So, at this
moment, we have a formal asymptotic expansion of the order zero. The next step
would be to show that the expansion is well defined, in particular to show that,
under some specific assumptions on the data, both P. and Py have unique solutions
in some function spaces. Finally, to show that the expansion is a real asymptotic
expansion, it should be proved that the remainder tends to zero with respect to a
given norm. In our applications (including the above hyperbolic P.) we are going
to do even more, to establish error estimates for the remainder components (in
most of the cases with respect to the sup norm).

Let us note that in the above formal derivation procedure we obtained two
conditions for the correction ¢o(z,7), namely «(0) = 0 and «(1) = 0. These
two conditions assure that ¢y does not create discrepancies at (z,t) = (0,0) and
(z,t) = (1,0), which are corner boundary points of Dp. These conditions can be
expressed in terms of our data:

0(0) + ruo(0) = £1(0,0), vp(1) + rug(1) = f1(L,0).

In fact, we will see that these conditions are also necessary compatibility conditions
for the existence of smooth solutions for problems P. and Fj.

By the same technique, terms of the higher order approximations can be
constructed as well.

For background material concerning the topics discussed in this chapter we
refer the reader to [17], [18], [26], [27], [29], [32], [36], [37], [46], [47], [48], [50].



Chapter 2

Evolution Equations
in Hilbert Spaces

In this chapter we are going to remind the reader of some basic concepts and
results in the theory of evolution equations associated with monotone operators
which will be used in the next chapters. The proofs of the theorems will be omitted,
but appropriate references will be indicated.

Function spaces and distributions

Let X be a real Banach space with norm denoted by || - ||x. If @ C R™ is a
nonempty Lebesgue measurable set, we denote by LP(Q; X), 1 < p < oo, the
space of all equivalence classes (with respect to the equality a.e. in §2) of strongly
measurable functions f : @ — X such that @ —|| f(x) || is Lebesgue integrable
over ). In general, every class of LP(; X) is identified with one of its representa-
tives. It is well known that LP(Q; X) is a real Banach space with the norm

1/p
i = ([ 1uto) 15 o)

We will denote by L™ (€; X) the space of all equivalence classes of strongly mea-
surable functions f : Q@ — X such that © —| f(x) |x are essentially bounded
in 2. Again, every class of L>°(Q; X) is identified with one of its representatives.
L>(Q); X) is also a real Banach space with the norm

20 | e ) = €55 SUBeq || (@) [x -

In the case X = R we will simply write LP(£2) instead of LP(€2;R). On the other
hand, if Q is an interval of real numbers, say Q = (a,b), then we will write
L?(a,b; X) instead of LP((a,b); X).
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In the following we assume that 2 is a nonempty open subset of R™. We will
denote by L (€2;X), 1 < p < oo, the space of all (equivalence classes of strongly)
measurable functions u : 2 — X such that the restriction of u to every compact

set K C Qis in LP(K; X). We will use the notation L{, () instead of L} (£;R).

loc

Let C(€2) be the set of all real-valued continuous functions defined on 2. As
usual, we set

C(Q)) = {p € C(Q); ¢ has continuous partial derivatives of any order},
CE(QY) = {p € C=(Q); suppy is a bounded set included in Q},

where supp ¢ means the closure of the set of all points x € Q for which p(z) # 0.
When C§°(€) is endowed with the usual inductive limit topology, then it is denoted
by D(Q2).

A linear continuous functional u : D(Q) — R is said to be a distribution on {.
The linear space of all distributions on 2 is denoted by D’(2).

Recall that if u € L (£2), then the functional defined by

loc

D) 56— / u()p(z)de

is a distribution on 2, called regular distribution. Such a distribution will always
be identified with the corresponding function w and so it will be denoted by u.
Of course, there are distributions which are not regular, in particular the so-
called Dirac distribution associated with some point xo € €2, denoted by d,, and
defined by

0z (#) = ¢(x0) Vi € D(Q).
The partial derivative with respect to z; of a distribution u € D’(2) is defined by

ou

o ()= =1 7Y Ve e D),

8xj
hence
D*(p) = (—1)I*lu(D*p) Vp € D(Q),
where o = (a1, @2, ..., a,) € NP is a so-called multiindex and | « |= a1 + ag +
-+ + ap. Here Ng = {0} UN, N={1,2,...}, and
olel

= [e'5} oy °
ox{* ---0x,,

DOL
Let 1 <p < oo and let k£ € N be fixed. Then, the set
WHP(Q) ={u:Q —R; D ue LP(Q) Ya e NI, |a|< k),

where D%u are derivatives of u in the sense of distributions, is said to be a Sobolev
space of order k. Here D@0y = 4.
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For each 1 < p < o0 and k € N, WFP(Q) is a real Banach space with the norm

1/p

||u||Wka(Q) = Z ||DQU||12p(Q)
lee|<k

Wk°(Q) is also a real Banach space with the norm

[llyyk. ) = max [D%ul| o (q2)-
In the case p = 2 we have the notation H*(Q) := W*2(Q). This is a Hilbert space
with respect to the scalar product

(u,v), == Z /QD”‘u(ac)D”‘v(x)dm.

la|<k
We set for ke N, 1 <p < o0

WEP(Q) = {u: Q—R; Du e LP

loc loc

(Q), Va e Ny, |al|<k}.

We will write HF () instead of V[/llzf (©). Let us also recall that the closure of
D(Q) in WFP(Q) is denoted by WEP(Q), k € N, 1 < p < co. In general this is a
proper subspace of W¥*?(Q). Note that W§’2(Q) is also denoted by HE ().

If Q is an open interval of real numbers, say = (a,b), —co < a < b < +o0,
then we will write L?(a,b), L. (a,b), WP (a,b), WP (a,b), WEP(a,b), H*(a,b),
HY (a,b), Hf(a,b) instead of L?((a,b)), LY ((a,b)), W*?((a,b)), W"P((a,b)),
Wé’p((a,b)), H*((a,b)), HE ((a,b)), H{((a,b)), respectively.

If a, b are finite numbers, then every element of the space W*?(a,b), k€ N, 1 <
p < oo, can be identified with a function f : [a,b] — R which is absolutely
continuous, its derivatives ), 1 < j < k — 1, exist and are absolutely continuous
in [a,b], and f*) belongs to LP(a,b) (more precisely, the equivalence class of f(¥)
belongs to LP(a,b)). Moreover, every element of W(f "P(a,b) can be identified with
such a function f which satisfies in addition the following conditions:

f9a)=f90)=0, 0<j<k-1.
Note also that W*!(a,b) is continuously embedded into C*~[a, b].

Now, let us recall basic information on vectorial distributions. So let 2 be
an open interval (a,b), —0o < a < b < co. Denote by D’(a,b; X) the space of
all linear continuous operators from D(a,b) := D((a,b)) to X. The elements of
D'(a,b; X) are called vectorial distributions on (a,b) with values in X. Again,
any u € Ll (a,b;X) := L{, ((a,b); X) defines a distribution (which is identified
with u) by

b
D(a,b) 5 ¢ — / o(t)ult)dt.
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The distributional derivative of u € D’(a,b; X) is the distribution u’ defined by
u'(p) = —u(y’) Vo € D(a,b),
and hence
w9 (@) := (1) u(eW) ¥ ¢ € D(a,b) ¥j=1,2,....
Now, for K € Nand 1 < p < oo, we set
WEP(a,b; X) = {u € LP(a,b; X); u'9) € LP(a,b; X), 1 <j <k},

where u) is the jth distributional derivative of u. W*?(a,b, X) is a Banach space
with the norm

1/p

k
P
||U||Wk,p(a,b;x) = Z ||u(j)||Lp(a)b;X) 1< p<oo,
§=0

||u||ka°°(a7b;X) = Or%?igxk ||U(J)||L00(a,b;X)'

For p = 2 we may use the notation H”(a,b; X) instead of W*2(a,b; X). If X is
a real Hilbert space with scalar product denoted by (-, -)x then, for each k € N,
HF*(a,b; X) is also a real Hilbert space with respect to the scalar product

k b
RSP o / (O (), 0 (1)) x .
j=07a

As usual, for k € Nand 1 < p < oo we set
WP (a,b; X) = {u € D'(a,b; X); for every bounded subinterval (o, 3) C (a, b)

the restriction of u to (a, ) € W*P(a, 8; X)}.
Every u € W¥*P(a,b; X) has a representative u; which is an absolutely continuous
function on [a,b], such that its classic derivatives d/u;/dt/, 1 < j < k — 1, are
absolutely continuous functions on [a,b], and the class of d*u;/dtF € LP(a,b; X).
Usually, u is identified with u;.
A characterization of WP (a,b; X) is given by the following result:

Theorem 2.0.3. Let X be a real reflexive Banach space and let u € LP(a,b; X),
a,beR, a<b, 1<p<oo. Then, the following two conditions are equivalent:
(i) ue WhP(a,b; X);
(ii) There exists a constant C > 0 such that

b—h
/ lu(t + h) — u()|%dt < ChP ¥ h € (0,b— a].
If p =1 then (i) implies (ii). Moreover, (ii) is true for p = 1 if one repre-

sentative of u € L'(a,b; X) is of bounded variation on [a,b], where X is a
general Banach space, not necessarily reflexive.
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For background material concerning the topics discussed above we refer the
reader to [1], [11], [30], [40], [39] and [52].

Monotone operators

Let H be a real Hilbert space with its scalar product and associated Hilbertian
norm denoted by (-,-) and || - ||, respectively.

By a multivalued operator A : D(A) C H — H we mean a mapping that
assigns to each € D(A) a nonempty set Az C H. In fact, A is a mapping from
D(A) into 2, but we prefer this notation. The situation in which some (or even
all) of the sets Az are singletons is not excluded.

The graph of A is defined as the following subset of H x H

G(A) :={(x,y) € Hx H; x € D(A), y € Az}.

Obviously, for every M C H x H there exists a unique multivalued operator A
such that G(A) = M. More precisely,

D(A) = {x € H; there exists a y € H such that (z,y) € M},
Ax ={y € H; (x,y) € M} Vx € D(A).
So, every multivalued operator A can be identified with G(A) and we will simply
write (x,y) € A instead of: x € D(A) and y € Ax.
The range R(A) of a multivalued operator A : D(A) C H — H is defined

as the union of all Az, x € D(A). For every multivalued operator A, there exists
A~ which is defined as

AT ={(y.); (z,y) € A}
Obviously, D(A™!) = R(A) and R(A™!) = D(A).

Definition 2.0.4. A multivalued operator A : D(A) € H — H is said to be
monotone if

(w1 — 22,91 —y2) >0 V (z1,91), (22,92) € A. (2.1)

Sometimes, having in mind that A can be identified with its graph, we will
say that A is a monotone subset of H x H. If Ax is a singleton then we will often
identify Az with its unique element. So, if A is single-valued (i.e., Az is a singleton
for all x € D(A)), then (2.1) can be written as

<.Z‘1 — JCQ,Aﬂfl — AJCQ> >0V xr1,T2 € D(A)
A very important concept is the following:

Definition 2.0.5. A monotone operator A : D(A) C H — H is called maximal
monotone if A has no proper monotone extension (in other words, A, viewed as a
subset of H x H, cannot be extended to any A’ C H x H, A’ # A, such that the
corresponding multivalued operator A’ is monotone).
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We continue with the celebrated Minty’s characterization for maximal monoto-
nicity:
Theorem 2.0.6. (G. Minty) Let A: D(A) C H — H be a monotone operator. It is

maximal monotone if and only if R(I + AA) = H for some A > 0 or, equivalently,
for all A > 0.

Here I denotes the identity operator on H. Recall also that for two multivalued
operators A, Band r € R, A+ B := {(z,y + 2); (v,y) € A and (z,2) € B},
rA:={(z,ry); (z,y) € A}.

Theorem 2.0.7. Let A: D(A) C H — H be a maximal monotone operator. Assume
in addition that A is coercive with respect to some xg € H, i.e.,

. <'T — Zo, y> _
T
(z,y)€A

Then R(A) = H, i.e., A is surjective.

In particular, if A is strongly monotone, i.e., there exists a positive constant a
such that

(@1 — 22,91 — y2) > aller — wol|* V(@1,01), (22,92) € A,
then A is coercive with respect to any z¢o € D(A). Therefore, if A is maximal

monotone and also strongly monotone, then R(A) = H.

Theorem 2.0.8. (R.T. Rockafellar) If A: D(A) CH — H and B: D(B) C H —
H are two mazimal monotone operators such that (Int D(A)) N D(B) # 0, then
A + B is mazximal monotone, too.

Now, recall that a single-valued operator A : D(A) = H — H is said to be
hemicontinuous if for every x,y,z € H

lim(A(z + 1), 2) = {Ax, 2).
Theorem 2.0.9. (G. Minty) If A: D(A) = H — H is single-valued, monotone and
hemicontinuous, then A is maximal monotone.

Now, for A maximal monotone and A > 0, we define the well-known operators:
In=T+MA)"" Ay=(1/NU =Ty,

which are called the resolvent and the Yosida approximation of A, respectively. By
Theorem 2.0.6, D(Jy) = D(A)) = H. It is easily seen that Jy, A are single-valued
for all A > 0.

Additional properties of Jy and Ay are recalled in the next result.
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Theorem 2.0.10. If A : D(A) C H — H is a mazimal monotone operator, then
for every A > 0 we have:

(i) Jx is nonexpansive (i.e., Lipschitz continuous with the Lipschitz constant
=1);
(ii) Ay is monotone and Lipschitz continuous, with the Lipschitz constant = 1/X;
(iii) Axx € Adxx Vo€ H;
(iv) [[Axz]| < [|A°z]| V = € D(A);
(v) Axz — A°z as A — 0V x € D(A).
We have denoted by A° the so-called minimal section of A, which is defined by

A°x = Proj 4,0 ¥V x € D(A),
i.e., A°z is the element of minimum norm of Ax (which is a convex closed set).

Let us continue with a brief presentation of the class of subdifferentials. First,
let us recall that a function ¢ : H — (—o00, 00| is said to be proper if D(v) # 0,
where D(¢) = {z € H; ¢¥(x) < oo}. D(¢) is called the effective domain of 1.
Function % is said to be convex if

Plax + (1 —a)y) < ap(z) + (1 —a)ply) Vae(0,1), 2,y € H,

where usual conventions are used concerning operations which involve oo.

A function ¢ : H — (—o00,00] is said to be lower semicontinuous at xg € H
if ¥(zo) < liminf, .., ¥ (x).
Let ¢ : H — (—o00,00] be a proper convex function. Its subdifferential at x is
defined by

O(x) ={y € H; ¢(z) —¢P(v) < {y,x —v), Vve H}

The operator 9y C H x H is called the subdifferential of 1. Clearly, its domain
D(0v) is included in D(v)).

Theorem 2.0.11. If ) : H — (—00,00] is a proper convex lower semicontinuos
(on H) function, then v is a mazimal monotone operator and, furthermore,

DY) = D(¥), Int D(OY) = Int D()).

If¢p : H — (—o00, 00| is proper and convex, then operator A = 9 is cyclically
monotone, i.e., for every n € N we have

(ko —x1,20) + (1 — @2, 2]) + -+ + (Tp—1 — T, 1) + (Tp — 20, 2},) >0,

for all (z;,zf) € A, i=0,1,...,n.

An operator A : D(A) C H — H is called mazimal cyclically monotone if
A cannot be extended properly to any cyclically monotone operator. Obviously, if
¥ : H — (—00,00] is a proper convex lower semicontinuous function, then A = 9
is maximal cyclically monotone. The converse implication is also true:
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Theorem 2.0.12. If A: D(A) C H — H is a mazimal cyclically monotone ope-
rator, then there exists a proper convezr lower semicontinuous function ¥ : H —
(=00, 00], uniquely determined up to an additive constant, such that A = 0.

The reader may find the detailed proofs of Theorems 2.0.6-2.0.12 in [7], [10]
and [34].

In the following we give some examples of maximal monotone operators which will
also be used later.

Ezxample 1. We consider the following assumptions:

(I1) Let the function g : [0,1] x R — R be such that z — g(x,€) € L%(0, 1) for all
¢ € R and € — g(x,&) is continuous and non-decreasing for a.a. x € (0,1).

(I3) Let the mapping 8 : D(3) C R? — R? be maximal monotone, where the
space R? is equipped with the usual scalar product and Euclidean norm.

Let H = L?(0,1) with the usual scalar product defined by

We define the operator A: D(A) C H — H by

D(A) = {u € H?*(0,1); (v/(0), —u'(1)) € B(u(0),u(1))},
Au=—u"+g(u(")) YueDA).
Proposition 2.0.13. Assume (I1), (I2). Then operator A is mazximal monotone.
Moreover if 3 is the subdifferential of a proper convex lower semicontinuous func-

tion j : R? — (—oo, 4], then A is the subdifferential of the function ¢ : H —
(=00, +00] defined by

1 . 1 u(x
5l u’(m)de—i—j(u(O),u(l)) + J, dx [, ( )g(ac, s)ds,
o(u) =4 ifue H(0,1) and j(u(0),u(l)) < oo,
400, otherwise.
The proof of this result is given in [24], Chapter 2, and [34], Chapter 3, in

more general contexts. However, the reader could easily reproduce the proof by
using the following simple ideas:

Step 1. It is easily seen that A is a monotone operator;

Step 2. For the case g = 0 one can prove that A is maximal monotone by using
Theorems 2.0.6-2.0.9;

Step 3. By virtue of Theorem 2.0.8 the operator u — —u” +gx(-,u(-)), A >
0, with domain D(A), is maximal monotone in H, where gy(z,-) is the Yosida
approximation of g(z,-). According to Theorem 2.0.6, this means that for each
A > 0 and h € H there exists a function uy € D(A) which satisfies the equation

ux —u¥ + ga(un) = h;
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Step 4. Passing to the limit in the last equation, as A — 0, we obtain that
R(I 4+ A) = H, i.e., A is maximal monotone.

Step 5. If § = 0j, where j has the properties listed in the statement of our
proposition, it is easily seen that ¢ is proper, convex and lower semicontinuous,
and A C Jp, which implies A = Jy.

Ezxample 2. The some assumptions governing the function g will be required, i.e.,
(I1). We further assume that

(I3) There are given two multivalued mappings 8; : D(8;) C R — R, i = 1,2,
which are both maximal monotone.

We consider the product space H; = L?(0,1) x R, which is a real Hilbert space
with respect to the inner product

1
((p1,0a), (P2, 0)) 7, :/o p1(x)p2(x)dz + ab.

Define the operator A; : D(A;) C Hy — H;y by

D(Ay) = {(p,a) € H*(0,1) x R; a = p(1) € D(B2),
p(0) € D(B1), p'(0) = B1(p(0))},
Ai(p,a) = (=p" +g(-,p), Ba(a) +1'(1)).

We have:

Proposition 2.0.14. ([24], p. 93) Assume (I1), (I3). Then the operator Ay defined
above is maximal cyclically monotone. More precisely, Ay is the subdifferential of
w1 : H — (—00,+0o0] defined by

L[ P (@) de + [ k(z,p(x))dz + j1(p(0)) + j2(a),
p1(p,a) = if pe H'(0,1),p(0) € D(j1), a=p(1) € D(ja),
400, otherwise,

where ji, j2 : R — (—00, 00] are proper, convex and lower semicontinuous functions
such that 81 = 0j1, P2 = 0j2, whilst k(x,-) is given by

¢
k(m,():/o g(z, s)ds.

Notice that the existence of j; and js is not an assumption: any maximal
monotone operator from R into R is the subdifferential of a proper, convex, lower
semicontinuous function. The reader may either prove this result as an exercise,
or consult, e.g., [10].
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Example 3. We first formulate some hypotheses:

(j1) Let the functions r, g : [0,1] x R — R be such that (-, §) and g(-,§) belong
to L?(0,1) for all £ € R, and £ — r(x,&), £ — g(z,€) are continuous and
nondecreasing for a.a. z € (0, 1);

(j2) Let the functions aj, a2 belong to L*°(0,1) such that both of them are
bounded below by positive constants;

(j3) Let the operator 3: D(3) C R? — R? be maximal monotone.

We consider the Hilbert space Hy = L?(0, 1)2 with the scalar product defined by

1
((p1, @1), (P2, 42)) =/ (Q1p1p2 + @2q1q2)dz.
0
Define the operator B : D(B) C Hy — Hs by

D(B) = {(p.a) € H'(0,1)% (= p(0),p(1)) € B((al0),a(1)) ) }
B(p,q) = (o' (¢ +7(~p))s ot (0 +9(-9)))
where a; ' denotes the quotient function 1/a;.

Proposition 2.0.15. ([24], Chapter 5) If assumptions (j1)—(js) are satisfied, then
operator B is mazimal monotone. In addition, D(B) is dense in Hs.

Although the proof can be found in [24], the reader is encouraged to reproduce
it by using the steps indicated in Example 1.

Ezample 4. We consider the same assumptions (j1), (j2) formulated above and in
addition:

(ja) Let the functions 79, fo : R — R be continuous and nondecreasing, and let ¢
be a positive constant.

Consider the space Hz = L*(0, 1)2 x R which is a Hilbert space with the scalar
product

1
((p1,q1,01), (P2, G2, a2)) = / (a1p1p2 + 2q1q2)dw + cajas.
0
Define the operator By : D(By) C H3 — Hs by

D(B1) = {(p.0,) € H'(0,1)* x Rs a = q(1), 10(q(0)) +p(0) =0},

Bi(p,g,a) = (o1 (¢ +r(p)), o' (0 +9(-q)), ¢ (=p(1) + fola))).

Proposition 2.0.16. ([24], Chapter 6) If (j1), (j2), (ja) hold, then operator By is
mazimal monotone.

Note that operators B and By occur exactly in this form (involving in par-
ticular al_l, oy 1) in some applications we are going to discuss later. Spaces Hs
and H3 were chosen as adequate frameworks which guarantee the monotonicity of
these operators.
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Evolution equations

Let H be a real Hilbert space. Its scalar product and norm are again denoted by
(-,-y and || - ||, respectively. Consider in H the following Cauchy problem:

(2.2)

u'(t) + Aut) = f(t), 0<t<T,
u(0) = uy,

where A : D(A) € H — H is a nonlinear single-valued operator and f €
LY(0,T; H). In fact, the most known existence results are valid for multivalued
A’s, but we will consider only single-valued A’s. This is enough for our considera-
tions.

Definition 2.0.17. A function v € C([0,T]; H) is said to be a strong solution of
equation (2.2), if:

(i) wu is absolutely continuous on every compact subinterval of (0,7T),

(ii) u(t) € D(A) for a.a. t € (0,T),

(iii) w satisfies (2.2), for a.a. t € (0,T).

If in addition u(0) = ug, then w is called a strong solution of the Cauchy problem
(2.2).
Definition 2.0.18. A function v € C([0,T]; H) is called a weak solution of (2.2),
if there exist two sequences {u,} C W>(0,T; H) and {f,} C L*(0,T; H) such
that:
(k) ul(t) + Aun(t) = fu(t) for a.a. t € (0,7), n €N,
(kk) un, — uin C([0,T]; H) as n — oo,

(kkk) fn, — fin L*(0,T; H) as n — oo.
Again, if in addition u(0) = uo, then u is called a weak solution of the Cauchy
problem (2.2).

We recall the following variant of Gronwall’s lemma which will be used in
the following (see [10], p. 157):

Lemma 2.0.19. Let a,b,c € R, a < b, g € L*(a,b) with g > 0 a.e. on (a,b), and
h € Cla,b] be such that

1

¢
2h2(t) < ;02 +/ g(s)h(s)ds Vt € [a,b)].
Then

| R(t) <] ¢ —|—/ g(s)ds Vt € [a,b)].
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Theorem 2.0.20. (see, e.g., [34], p. 48) If A : D(A) C H — H is a mazimal
monotone operator, ug € D(A) and f € WH1(0,T; H), then the Cauchy problem
(2.2) has a unique strong solution uw € W (0,T; H). Moreover u(t) € D(A) for
all t € [0,T], u is differentiable on the right at every t € [0,T), and

dtu
)+ Au(t) = £(0) Yt 0.7)
+u t
10 <10 - i+ [ireies vicpn. e

If uw and w are the strong solutions corresponding to (ug, f), (uo, f) € D(A) x
W0, T; H), then

[[u(t) —u()]] < [luo — uol| +/0 [£(s) = f(s)llds, O<t<T.  (24)

Theorem 2.0.21. (see, e.g., [34], p. 55) If A : D(A) C H — H is a mazimal
monotone operator, ug € D(A) and f € L*(0,T; H), then the Cauchy problem
(2.2) has a unique weak solution u € C([0,T]; H). If u and u are the weak solutions
corresponding to (ug, f), (uo, f) € D(A) x L*(0,T; H), then u and u still satisfy
(2.4).

Remark 2.0.22. The proof of the last result is straightforward. For the first part,
it is enough to consider a sequence (u, f,) € D(A) x WH1(0,T; H) which ap-
proximates (ug, f) in H x L'(0,T; H). By Theorem 2.0.20 there exists a unique
strong solution, say uy,, for (2.2) with up := u§ and f := f,. Writing (2.4) for u,
and uy,, we see that u, is a Cauchy sequence in C([0,T]; H), thus it has a limit
in this space, which is a weak solution of (2.2). A similar density argument leads
us to estimate (2.4) for weak solutions. In particular this implies uniqueness for
weak solutions.

Remark 2.0.23. Both the above theorems still hold in the case of Lipschitz per-
turbations, i.e., in the case in which A is replaced by A + B, where A is maximal
monotone as before and B : D(B) = H — H is a Lipschitz operator (see [10], p.
105). The only modifications appear in estimates (2.3) and (2.4) :

dtu
dt

uW<W%wm—mm+AZWWﬂﬂm) 0<t<T,  (25)

|mw—u@nsw%mm—wu+AeWWﬂﬁ—ﬂﬁwa,ogtSﬂ (2.6)

where w is the Lipschitz constant of B.

Theorem 2.0.24. (H. Brézis, [10]) If A is the subdifferential of a proper con-
vez lower semicontinuous function ¢ : H — (—o0,+00|, ug € D(A) and f €
L2(0,T; H), then the Cauchy problem (2.2) has a unique strong solution u, such
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that t'/2u’ € L?(0,T; H), t — (u(t)) is integrable on [0,T] and absolutely con-
tinuous on [6,T), V6 € (0,T). If, in addition, ug € D(p), then u' € L*(0,T; H),
t — o(u(t)) is absolutely continuous on [0,T], and

e 2
o) < plu)+, [ @I e 0.7

Before stating other existence results let us recall the following definition:

Definition 2.0.25. Let C be a nonempty closed subset of H. A continuous semi-
group of contractions on C is a family of operators {S(¢t) : C — C; t > 0} satisfy-
ing the following conditions:

(j) St+s)x=St)S(s)x Yz e, t,s>0;
(37) S(0)x ==z Vx € C;
(jjj) for every x € C, the mapping ¢ — S(¢)z is continuous on [0, 00);
(v) Stz =Syl < llz =yl V=0, Vo,yeC.

The infinitesimal generator of a semigroup {S(t) : C — C;t > 0}, say G, is

given by:

G(z) = lim S(h)z -z
3

., © € D(G),

where D(G) consists of all € C for which the above limit exists.

Let A: D(A) C H — H be a (single-valued) maximal monotone operator.
From Theorem 2.0.20 we see that if f = 0, then for every ug € D(A) there
exists a unique strong solution wu(t), ¢ > 0, of the Cauchy problem (2.2). We
set S(t)ug := u(t), t > 0. Then it is easily seen that S(¢) is a contraction (i.e.,
a non expansive operator) on D(A) (see (2.4)) and so S(t) can be extended as
a contraction on D(A), for each t > 0. Moreover, it is obvious that the family
{S(t) : D(A) — D(A); t > 0} is a continuous semigroup of contractions and its
infinitesimal generator is G = —A. We will say that the semigroup is generated
by —A. If A is linear maximal monotone, then D(A) = H, and the semigroup
{S(t) : H— H;t >0} generated by —A is a Cy-semigroup of contractions. Recall
that a family of linear continuous operators {S(t) : H — H; ¢t > 0} is called a
Co-semigroup if conditions (j)—(jjj) above are satisfied with C = H. In fact, in
this case, continuity at ¢ = 0 of the function ¢t — S(¢t)x, Va € H, combined with
(7)—(47) is enough to derive (jjj). For details on Cp-semigroups, we refer to [3],
[22], [38].

Definition 2.0.26. Let A : D(A) C H — H be the infinitesimal generator of a
Co-semigroup {S(t) : H — H; t > 0}, and let f € L*(0,T;H), uo € H. The
function v € C([0,T]; H) given by

u(t) = S(t)up + /Ot S(t—s)f(s)ds Vte[0,T], (2.7)
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is called a mild solution of the Cauchy problem (2.2). Since D(A) = H, the above
formula (which is usually called the variation of constants formula) makes sense
for any ug € H.

Obviously, the mild solution has the uniqueness property.

Theorem 2.0.27. (see [21], [38], p. 109) Let A : D(A) C H — H be the infinitesimal
generator of a Co-semigroup {S(t) : H — H; t > 0}, and let up € D(A), f €
WLL(0,T; H). Then, the mild solution u of (2.2) is also its unique strong solution.
Moreover, u € C([0,T); H), and

f(t) — Au(t) = u/(t) = S(t)(f(0) — Aug) —|—/0 S(t—s)f'(s)ds, 0<t<T. (2.8)

We will apply Theorem 2.0.27 to the special case of a linear monotone (pos-
itive) operator A for which A +wI is maximal monotone for some w > 0 (I is the
identity of H).

Note that the mild solution of problem (2.2) given by the above defini-
tion is also a weak solution of the same problem. Indeed, let (ug, f,) € D(A) x
WLL(0,T; H) approximate (uo, f) in H x L'(0,T; H). Denote by u,, the strong
solution of (2.2) with ug := ufy and f := f,. Then,

Un(t) = S(t)ull + /0 S(t — 8) fu(s)ds, t € [0,T],

which clearly implies our assertion.

The next two results deal with Cauchy problems associated with time-dependent
Lipschitz perturbations of maximal monotone operators.

Theorem 2.0.28. Let A: D(A) C H — H be a linear mazimal monotone operator,
uo € H and let B : [0,T] x H— H satisfy the following two conditions:

t — B(t,z) € L'(0,T;H) V z € H, (2.9)
and there exists some constant w > 0 such that
IB(t,x1) — B(t,x2)|| < w|lx1 —x2|| Yt€][0,T], 1, z2 € H. (2.10)

Then there exists a unique function u € C([0,T]; H) which satisfies the integral
equation

u(t) = S(tyuo — /0 S(t — 8)B(s, u(s))ds, ¢ € [0, T].

The solution of this integral equation is called a mild solution of the Cauchy
problem

"(t) + Au(t) + B(t,u(t)) =0, 0<t<T,
{uu_ u(t) + B(t,u(t) 2.11)

u(0) = ug.
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Remark 2.0.29. In the statement of the above theorem assumption (2.9) can be
replaced by the following condition:

the function ¢t — B(t, 2) is strongly measurable for all z € H, and t — B(¢,0) €
LY(0,T; H), which is equivalent with (2.9) due to (2.10).

The proof of this result is based on Banach’s fixed point principle.

The next theorem is an extension of Theorem 2.0.24 to the case of time-dependent
Lipschitz perturbations.

Theorem 2.0.30. (H. Brézis, [10], pp. 106-107) If A is the subdifferential of a proper
convex lower semicontinuous function ¢ : H — (—o0,+00], ug € D(A) = D(p)
and B :[0,T] x D(¢) — H satisfies the conditions:

(1) 3w >0 such that || B(t,z1)—B(t,z2) |< w || 1 —x2 | Vt € [0,T], V1,22 €
D(A);

(i) Vo € D(p), the function t — B(t,x) belongs to L?(0,T; H),
then, Yug € D(p), there exists a unique strong solution of the Cauchy problem

u'(t) + Au(t) + B(t,u(t)) =0, 0<t<T,
u(0) = uy,

such that t'/2u/(t) € L(0,T; H).

Now, we are going to recall some existence results concerning fully nonlinear,
non-autonomous (time-dependent) evolution equations.

Theorem 2.0.31. (T. Kato, [28]) Let A(t) : D C H — H be a family of single-valued
mazximal monotone operators (with D(A(t)) = D independent of t) satisfying the
following condition

[A(t)z — As)z|| < L[t —s| (L+ [zl + [Als)z])

forallz € D, s,t € ]0,T], where L is a positive constant. Then, for every ug € D,
there exists a unique function v € W(0,T; H) such that u(0) = ug, u(t) €
D vte0,T], and

u'(t) + A{t)u(t) =0 for a.a. t € (0,T).

In fact, Kato’s result is valid in a general Banach space.

Theorem 2.0.32. (H. Attouch and A. Damlamian, [5]) Let A(t) = 9¢(t,-), 0 <
t < T, where ¢(t,-) : H — (—o0,+00] are all proper, convez, and lower semi-
continuous. Assume further that there exist some positive constants C1, Co and a
nondecreasing function v : [0,T] — R such that

$(t,x) < ¢(s,2) + [1(t) = ¥(s)][6(s, 2) + Cillz]|* + Co], (2.12)
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forallx € H,0 < s <t<T. Then, for every ug € D(¢(0,-)) and f € L*(0,T; H),
there exists a unique function u € W12(0,T; H) such that u(0) = ug and
u'(t) + At)u(t) = f(t) for a.a. t€(0,T). (2.13)

Moreover, there exists a function h € L*(0,T) such that
t
o(t, u(t)) < ¢(s,u(s)) +/ h(r)dr for all 0<s<t<T.

Assumption (2.12) implies that D(¢(t,-)) increases with ¢. In all our forthcoming
applications of the above theorem D(¢(t,-)) = D, a constant set.

In the following we present some existence and uniqueness results for partial
differential systems of the form

{ a1 (z)ug + vy +r(x,u) = fi(z,t), (2.14)
o (2)vy +uy + g(z,v) = fo(z,t), 0<z <1, 0<t<T,
with which we associate the initial conditions

u(z,0) = uo(x), v(x,0)=uve(z), 0<z<1, (2.15)
as well as one of the following types of boundary conditions:

(—u(0,t),u(1,t)) € B(v(0,t),v(1,t)), 0<t<T (2.16)
(algebraic boundary conditions),

—u(0,t) = ro(v(0,1)),

{ u(l(, t) i cvtz)l(, t() =)J)“o (v(1,t)) +e(t), 0<t<T 2.17)

(algebraic-differential boundary conditions).

The term “algebraic” indicates that the boundary conditions are algebraic
relations involving the values of the unknowns on the boundary, i.e., in this specific
case at x =0 and z = 1.

The term “algebraic-differential” means that we have an algebraic boundary
condition as well as a differential (or dynamic) boundary condition that involves
the derivative of v(1,t).

It should be mentioned that many practical problems arising from physics
and engineering can be regarded as particular cases of problem (2.14)—(2.16) or
(2.17). For details see the next chapter.

We are going to state an existence result for problem (2.14)—(2.16). The basic
idea is to express this problem as a Cauchy problem in an appropriate functional
framework. Indeed, by denoting U(t) = (u(-.t), v(-,t)), Up = (ug, vo) and f(t) =
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(o{lfl(-,t)7 ozgflfz(',t))7 one can express this problem as the following Cauchy
problem in Hy

U'(t) + BU(®t) = f(t), 0<t<T,
U(0) = U,

where Hs and B were defined in Ezample 3 above.

Theorem 2.0.33. (see [24], p. 115) Assume (j1)—(j3) (see Example 3). Let T > 0 be
fized. Then, for every f1, fo € L*(0,T; L%*(0,1)), and ug, vo € L?(0,1), there exists
a unique weak solution u,v € C([0,T]; L?(0,1)) of problem (2.14), (2.15), (2.16). If
in addition fi, fa € W11(0,T;L?(0,1)), uo, vo € H(0,1) and (—uo(0),ue(1)) €
B((v0(0),v0(1)), then (u,v) is a strong solution, (u,v) € W1°°(0,T; L*(0, 1))2 and

(i) u,v € L((0,1) x (0,T)), uz, v, € L>=(0,T; L*(0,1));

(i) (u,v) satisfies (2.14) for allt € [0,T), a.a. x € (0,1), where ug, v, are replaced
by agtu7 agtv ;

(iii) w,v satisfy (2.15) and (2.16).

All the conclusions of the above theorem follow from Theorems 2.0.20, 2.0.21
with the exception of the regularity property u,,v, € L>(0,T; L?(0,1)), which
can be proved in a standard manner.

On the other hand, problem (2.14), (2.15), (2.17) can be written as a Cauchy
problem in the space Hj :

d

dt (u('vt)vv('7t)a§(t)) + Bl(u('7t)’v('7t)’§(t)) = (fl('vt)’ f2('at)7€(t))7 0<t<T,

(u('vo)a U(70)7€(0)) = (U(), U07’00(1))7
where H3 and B, were defined in Example 4.

Theorem 2.0.34. (see [24], p. 131) Assume (j1), (j2), (ja) (see Ezamples 3 and
4). Let T > 0 be fived. Then, for every fi, fo € L*(0,T;L?(0,1)), and ug, vo €
L?(0,1), e € L'(0,T) there exists a unique weak solution u, v € C([0,T]; L?(0,1))
of problem (2.14), (2.15), (2.17). If, in addition, fi, fo € W11(0,T;L%*(0,1)),
e € WhY(0,T), wuo,vo € H'(0,1), and — ug(0) = 79(v0(0)), then (u, v) €
Whee(0,T; L2(0,1))2 and

(i) w,v € L=((0,1) x (0,T)), g, vs € L¥(0,T; L2(0,1)), v(1,-) € L®(0,T);

(il) w, v satisfy (2.14) for all t € [0,T), a.a. x € (0,1), where uy, vy are replaced

atu otw.
by %oty “or

(iii) u, v satisfy (2.15) and (2.17) (more precisely, the former equation of (2.17)
is satisfied for all t € [0,T], while the latter is satisfied for all t € [0,T),

where vi(1,t) is replaced by a;t” (1,1)).

Again, the proof is based on Theorems 2.0.20, 2.0.21. For the strong solution
we obtain that () =v(1,t),0 <t < T.
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Note also that the last two results still hold if we consider uniform Lips-
chitz perturbations of the nonlinear functions r(z,-), g(x, ), and also a Lipschitz
perturbation of f; in the case of a dynamic boundary condition.

The remainder of this chapter is meant for recalling some existence and
regularity results for second order abstract differential equations.
Consider in H the following boundary value problem

u'(t) = Au(t) + f(t), 0<t<T,
{ uw(0) =a, u(T)=b. (2.18)

As far as the problem (2.18) is concerned, we have the following result of V.
Barbu (see [7], p. 310):

Theorem 2.0.35. Let A : D(A) C H — H be a maximal monotone operator,
a,b € D(A) and f € L*(0,T; H). Then problem (2.18) has a unique strong solution
ue W22(0,T; H).

The above result was extended by R.E. Bruck in [12] to the case a,b € D(A) :

Theorem 2.0.36. Let A : D(A) C H — H be a mazimal monotone operator,
a,b € D(A) and f € L?(0,T; H). Then problem (2.18) has a unique strong solution
uwe C([0,T); H) ﬂVVIQO’f(O,T;H) such that

t2(T — )2 € L0, Ty H), t3/2(T — t)3/?u" € L2(0,T; H).

Another extension has been established by A.R. Aftabizadeh and N.H. Pavel
[2]. Specifically, let us consider in H the problem

(2.19)

p(t)u” (t) +rt)u' (t) = Au(t) + f(t), 0<t<T,
u'(0) € B1(u(0) —a), —u'(T) € B2(u(T) —b).

Theorem 2.0.37. If A, (1, (B2 are mazimal monotone in H; 0, a, b € D(A);
feL*0,T;H);

<AA33—AAZJ,U>ZOVA>OVU7$796H7 .I‘—yED(ﬂl), ’Ueﬂl(z_y)a
<AA33—AAZJ,U>ZOVA>OVU7$796H7 .I‘—yED(ﬂQ), 'UEﬂQ(-T_y),

where Ay denotes the Yosida approzimation of A; either D(1) or D(fB2) is boun-
ded; p,r € WH2(0,T) and p(t) > ¢ > 0V t € [0,T], then problem (2.19) has at
least one solution uw € W22(0,T; H).

If, in addition, at least one of the operators A, (1, B2 is injective, then the
solution is unique.

Note that the last three theorems hold true for multivalued A, and inclusion
relation instead of (2.18),.
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Singularly Perturbed
Hyperbolic Problems



Chapter 3

Presentation of the Problems

In this chapter we present some singularly perturbed, hyperbolic, initial-boundary
value problems which will be investigated in detail in the next chapters of Part
II. More precisely, we are interested in some initial-boundary value problems as-
sociated with a partial differential system, known as the telegraph system. This
system describes propagation phenomena in electrical circuits. In an attempt to
get as close as possible to physical reality, we will associate with the telegraph sys-
tem some linear or nonlinear boundary conditions which describe specific physical
situations. We hope that the models we are going to discuss will be of interest to
engineers and physicists. Although our theoretical investigations will be focused
on specific models, this will not affect the generality of our methods. In fact, we
are going to address some essential issues which could easily be adapted to further
situations.

Note that the nonlinear character of the problems we are going to discuss
creates many difficulties. Nonlinearities may occur either in the telegraph system
or in the boundary conditions. Our aim here is to develop methods which work
for such nonlinear problems.

Let Dy := {(z,t) e R% 0 <2 <1, 0 <t < T}, where T > 0 is a given time
instant. Consider the telegraph system in Dy :

+ vy + = 7t )
eur + vy +ru = fi(x,t) (LS)
v + Uy + gv = fo(x,t),
with the initial conditions:
u(z,0) = uo(z), wv(x,0)=vo(z), 0<z<1, (10)
and nonlinear algebraic-differential boundary conditions of the form:
0,t 0,t) =0,
rou0,0) + (0,1) e
u(1,t) — kve(1,8) = fo(v(1,t)) +e(t), 0<t<T.
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Problem (LS), (IC), (BC.1) is a model for transmission (propagation) in electrical
circuits. Specifically, let us consider a circuit of the form indicated in the figure
below (see [15]).

u(xt)
+
; f.(v) ___k
0 v(x,1)
=0 x=1

We denote by u(z,t) the current at time instant ¢, at point = of the line,
0<x<1; v(z,t) is the voltage at ¢t and z. It is well known that functions v and v
satisfy the telegraph system:

Lug + v, +ru = E(x,t),
Cvs +uz + gv =0,
where r, g, L, C represent the resistance, conductance, inductance and capacitance

per unit length, while E is the voltage per unit length impressed along the line in
series with it.

Obviously, the above system is of the form (L.S) in which we set C=1, since this
assumption does not restrict the generality of the problem. Also, we re-denote L
by ¢, since the inductance will be considered a small parameter. It is well known
that the inductance of the line is small whenever the corresponding frequency is
small.

At the end =0 of the line, we have a resistance ry and we assume that Ohm’s law
applies, i.e., (BC.1);. At the other end of the line, i.e., at the point =1, we have a
capacitance k and a nonlinear resistor whose characteristic is fo(v). Therefore, at
x=1 condition (BC.1)s holds, with e(¢)=0. This boundary condition is nonlinear
due to the presence of the term fo(v(1,¢)). Also, this is a dynamic (or differential)
condition due to the presence of v;(1,t).

Therefore, problem (LS), (IC), (BC.1), which will be studied in the next chapters,
has an obvious physical motivation.

We will also investigate a more general problem in which the latter equation of
the telegraph system is nonlinear. More precisely, we consider in Dr the following
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nonlinear hyperbolic system:
EUL + Vg +TU = x,t),
t fi(z, 1) (NS)
v+ ug + g(x,v) = fa(x,t),

with initial conditions (IC) and boundary conditions (BC.1). As we will see, the
treatment of this more general problem is more difficult and the results are weaker.
The investigation of this nonlinear problem will show how to deal with the case
where the partial differential system is also nonlinear.

Another problem which will be investigated consists of system (IN.S), initial
conditions (IC), as well as two integro-differential boundary conditions of the
form:

{ u(0,t) + kove(0,1) = — —lo fo v(0, 5)ds + eo(?), (BC.2)

u(l,t) — kyve(1,¢) = Tl( ( —|—l1f0 (1,8)ds —er(t), 0 <t <T.
Here, both rg and r; are nonlinear functions. Such boundary conditions also occur
in the theory of electrical circuits. Indeed, let us consider the following electrical

circuit (cf. [15)).

_ u(x,t)

u,

¢ x=0 x=1

At the end =0 we have the following obvious equations:

v(0,t) = vac,
Eo(t) = vbe,
w(0,t) = u1 + ug + us,
where v4., Upe are the potential differences between the corresponding points,

while w1, usa, usg are the currents passing through the three elements (the resistor,
condenser, and inductor) located at =0. Let us admit that the following equations
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connect the currents and vep=v(0,t)—Eo(¢):

—u1 = 19(Vap),
—U2 = ko jtvalh
t
—ug = lo [, vap(s)ds.
Note that the first equation is nonlinear, while the others are linear. We have de-

noted by ¢y the capacitance of the condenser and by [y the inverse of the inductance
value. So we derive the following boundary condition:

U(O, t) + kO[Ut(Ov t) - E(l)(t)]
= —70(v(0,t) — Eo(t)) — lo/o [v(0,s) — Eo(s)]ds.

For the other end of the line, x = 1, we have a similar boundary condition:

u(1,t) = ka[ve(1,1) — Ey (1))
=r1(v(1,t) — E1(t)) + ll/ [v(1,s) — E1(s)]ds.
0

If Ey and E; are null, then the last two equations become of the form (BC.2) in
which eg(t)=0, e;(t)=0. Otherwise, one may replace the unknown v by 0, where

oz, t) =v(x,t) —cE1(t) — (1 — z)Eo(t).

Thus functions u, ¥ satisfy (BC.2) in which ey and e; are zero.

Another case we will study is that in which the capacitance per unit length is
negligible, while the inductance is sizeable. More precisely, system (L.S) is replaced
by:

Ut + Vyp + 17U = z,t),
{ ' filz,1) LSy

eve + Uy + gv = fo(x,t),

with initial conditions (IC') and boundary conditions of the form (BC.1). Note that
this new model also describes the situation in which the inductance is negligible
and the two boundary conditions are reversed. In any case, we will see that this
model requires separate analysis.

Also, we will consider (LS) associated with boundary conditions at the two
end points, which are both algebraic and nonlinear:

(BC.3)

The physical relevance of this problem is obvious. In fact, this will be the first
model we are going to address. For each model we need specific methods of inves-
tigation.
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Of course, there are further boundary conditions which may occur. However,
the models discussed in this book basically cover all possible physical situations
and the methods we use could easily be adapted to further problems, including
more complex models. For example, in the case of integrated circuits, there are n
telegraph systems with 2n unknowns which are all connected by means of different
boundary conditions. Such models could be investigated by similar methods and
techniques. In some cases, there are negligible parameters (for instance, induc-
tances) and so we are led to the idea of replacing the original perturbed models
by reduced (unperturbed) models. In order to make sure that the reduced models
still describe well the corresponding phenomena we have to develop an asymptotic
analysis of the singular perturbation problems associated with such transmission
processes in integrated circuits. This analysis can be done by using the same tech-
nique as for the case of a single telegraph system for which we will perform a
complete investigation.

Mention should be made of the fact that the models presented above, or
similar more complex models, also describe further physical problems, in particular
problems which occur in hydraulics (see V. Barbu [8], V. Hara [23], V. Iftimie [25],
I. Straskraba and V. Lovicar [41], V.L. Streeter and E.B. Wylie [42]).



Chapter 4

Hyperbolic Systems with
Algebraic Boundary Conditions

In this chapter we investigate initial-boundary value problems of the form (LS),
(IC), (BC.3) presented in Chapter 3. The other problems will be discussed in the
next chapter, since they require separate analysis.

In the first section we derive formally a zeroth order asymptotic expansion
for the solution of (LS), (IC), (BC.3) by using the method described in Chapter
1. This problem is singularly perturbed of the boundary layer type with respect
to the sup norm. We determine the corresponding boundary layer function as well
as the problems satisfied by the regular term and by the remainder components.

In the second section we prove some results on the existence, uniqueness and
higher regularity of the solutions of both the perturbed and the reduced problem,
under appropriate assumptions on the data. For the perturbed problem we derive
the existence and uniqueness of the strong solution from the general theory for
evolution equations. For higher regularity of the solution we use an approach
based on d’Alembert like formulas and on Banach’s contraction principle. For
the reduced problem we use the general theory of evolution equations, including
non-autonomous evolution equations. All these results guarantee the fact that our
asymptotic expansion is well defined.

Moreover, they are used in the third and last section to derive estimates for the
remainder components with respect to the uniform convergence norm. These es-
timates show that our expansion is a real asymptotic expansion.

In order to develop our treatment we need to assume higher smoothness of the
data as well as adequate compatibility of the data with the boundary conditions.
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4.1 A zeroth order asymptotic expansion

Let us consider in Dy := {(nc7 HeER%Z 0<ax<l,0<t< T} the linear telegraph
system:

eur + vy +ru = fi(x,t), (LS)
Ut + Uy —|—g’U = fg(.%'ﬂf),
with the initial conditions
u(z,0) = up(x), v(z,0)=uvo(x), 0<z<1, (IC)
and nonlinear boundary conditions:
0,t 0,t)) =0,
(0, 1) + ro(0(0,1) .
u(1,t) = fo(v(l,t)), 0<t<T

We suppose that fi, fa : Dy — R, ug,vp : [0,1] — R, fo,70 : R — R are known
functions while r, g are given constants, r > 0, g > 0, € is a positive small pa-
rameter. Problem (LS), (IC), (BC.3), which will also be called P, is of the hy-
perbolic type with nonlinear algebraic boundary conditions. Denote the solution
of P. by Uc(x,t) = (uc(x,t), ve(x,t)). Arguing as in Chapter 1, we see that U
has a singular behavior with respect to the uniform convergence topology within
a neighborhood of the segment {(z,0); 0 <z < 1} which is the boundary layer.
Indeed, if U, would converge uniformly in Dr, then necessarily

vy(z) + ruo(z) — fi1(z,0) =0, 0<z <1,

and this condition is not satisfied in general. Using the classical singular pertur-
bation theory (see Chapter 1) we can derive a zeroth order expansion for U, in
the form:
Us :U()(.I‘,t) +%($,T>+RE($,t), (41)

where:

Up = (X(z,t),Y(z,t)) is the zeroth order term of the regular series;

Vo = (co(z,7),do(x, 7)), ™ = t/e, is the boundary layer (vector) function;

R. = (Ric(z,t), Rac(z,t)) is the remainder of the order zero.

We substitute (4.1) into P. and then identify the coefficients of £¥, k = —1, 0, those
depending on t separately from those depending on 7. In fact, we have already
discussed the formal derivation of this asymptotic expansion in Chapter 1, but
here we include additional details. First we substitute (4.1) into (LS). We obtain
that X and Y satisfy an algebraic equation and a parabolic equation, respectively:

X =(1/r)(f1 = Yz) in Dr, (4.2)

Y; — (1/r)Yer + gY = fo — (1/7) f1s, in Dr. (4.3)
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For the boundary functions ¢y, dy we get
do =0, co(z,7) = a(x)e™7, (4.4)

where function a will be determined below from (IC).
For the remainder components we formally obtain the following system:

{ Riet + Roco + e = —eX,, in Dr, 5)
Roet + Ricx + gR2e = —Coz, in Dr.
Now, from (IC) it follows do(z,0) + Y (z,0) = vo(z), so
Y(z,0) =vo(z), 0<x<1, (4.6)
co(z,0) + X (2,0) = up(z) &
a(x) =uo(x) + (1/r)(vp(z) — fi(2,0)), 0<a <1, (4.7)
Ri(x,0) = Roc(2,0) =0, 0<x<1. (4.8)
Finally, substituting (4.1) into (BC.3) we derive
X(0,8) + 7o (Y(0,8) =0, X(1,t)— fo(Y(1,¢))=0, 0<¢t<T,
which can be written as (cf. (4.2))
{ —(1/r)Y2(0,8) + 70 (Y(0,1)) = —(1/r) f1(0, ), (4.9)
(1/r)Ye(1, ) + fo (Y(1,1)) = (1/r) f1(1,1), 0<t<T.
Also we obtain
c0(0,7) =co(l,7) =0 < «a0)=a(l)=0, (4.10)
and the following boundary conditions for the remainder components
Rac(0,) + o Rac(0,4) + Y (0,6)) = 10 (Y(0,8)) =0, )

Rio(1,) — fo( Roc(1,8) + Y (1,1) +f0(Y(1,t)) —0, 0<t<T.

Summarizing, we see that the components of the regular part satisfy the reduced
problem Py, which comprises (4.2), (4.3), (4.6) and (4.9), while the remainder
components satisfy the problem (4.5), (4.8), (4.11).

As for conditions (4.10), we have already pointed out at the end of Chapter 1
that they are needed to eliminate possible discrepancies which may occur due to
¢o at the corner points (x,t) = (0,0) and (z,t) = (1,0). As we will see in the
next section, these conditions are also compatibility conditions that we need to
derive results on the existence, uniqueness and smoothness of the solutions of the
problems involved in our asymptotic analysis.
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4.2 Existence, uniqueness and regularity of
the solutions of problems P. and F,
Let us start with problem P., which comprises (LS), (IC), (BC.3). This is a

particular case of problem (2.14), (2.15), (2.16) (see Chapter 2), so on account of
Theorem 2.0.33 we have:

Theorem 4.2.1. Assume that
r,g are nonnegative constants; (4.12)

ro, fo : R — R are continuous nondecreasing functions; (4.13)
fi. f2 € L' (0,T;L%(0,1)), wuo,vo € L*(0,1).

Then problem P. has a unique weak solution (ue,ve) € C’([O,T]; L?(0, 1))2. If, in
addition,
fi, f2 € WHH0,T; L%(0,1)), (4.14)

ug,vo € HY(0,1), and satisfy the zeroth order compatibility conditions:

u0(0) + 7o (v0(0)) =0,
0(0) + 70 (20(0) s

uo(1) — fo (vo(1)) =0,
then the solution (ue,ve) of problem P. belongs to the space W*>°(0,T; L*(0, 1))2
and Ueg, Vey € L (07T; L?(0, 1))

In the following we need higher regularity of the solution in order to validate
the above asymptotic expansion, in particular to obtain estimates for the remain-
der components with respect to the uniform convergence norm. To this purpose, we
will consider in a first stage the particular case r = g = 0, for which we can make

use of some d’Alembert like formulae. We start with the following C! regularity
result:

Proposition 4.2.2. Assume that r = g =0 and
ro, fo € CH(R), 15 >0, fo>0; (4.16)

fi, f2 € CH([0, T} C[0, 1)); (4.17)

ug,vg € C[0,1] satisfy (4.15), and the following first order compatibility condi-
tions hold

=
=
|

{ fl(O, 0) — 1)6(0) + 5T6 (UO(O)) [f2(070) - UE)( (4.18)

0
f1(1,0) = vp(1) =g (vo(1)) [f2(1,0) — up(1)] = 0.

Then, the (strong) solution (u.,v:) of problem P- belongs to C* (DT)2.
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Proof. Without any loss of generality we suppose that ¢ = 1. For simplicity we
will denote by (u,v) the solution of P. corresponding to £ = 1. It is easily seen
that the general solution of system (LS) with r = g = 0 is given by the following
d’Alembert type formulae:

u(z,t) = § [u(z — 1) + (@ + 1))
+3 [ l(fr+ fo)(@ — st — 5) + (fi — fo)(z + 5.t — 5)]ds,
v(z,t) =} [ue —t) —n(z + )]
+3 [l + f2) (@ — st —s) — (f1 — fo) (@ + 5, — 5)]ds,

(4.19)

where p : [-T,1] = R, n: [0,1+T] — R are some arbitrary C' functions. We
consider that in the above formulae f; and fo are extended to R x [0, 7] by

filx,t) = fi(2—x,t), fori=1,2, 1<xz<2,
filz,t) == fi(—z,t), fori=1,2, —1<z<0,

and so on. These extensions belong to C*([0,T]; C(R)). When necessary, every
function defined on D will be extended in a similar manner. In the following we
will show that the unknown functions p and 7 of system (4.19) can be determined
from the conditions that u and v satisfy both (IC) and (BC.3).

First, we obtain from (IC)

o(z) —wo(x), 0<z <1, (4.20)

thus g and 7 are uniquely determined on the interval [0, 1]. By employing formulae
(4.19) in (BC.3) we obtain that

(1/2)[u(—t) + ()] + [y fa(s,t — s)ds

10 ((1/2) (=) = n(®)] + fo fals.t = 5)ds) =0,
(1/2)[p(1 = 1) + (1 +1)] + f(f fi(l—s,t—s)ds

= fo (/D)1 = ) = n(1 +1)] + Jy f2(1 = 5,¢ = 5)ds )

(4.21)

for all ¢ € [0, T]. For simplicity we assume that T < 1. It is easy to see that p and
7 can uniquely and completely be determined from (4.21). Indeed, if we denote by
z1(t), z2(t) the above arguments of functions rg, fo, i.e.,

21(t) = (1/2)[u(—t) — n(t)] + / fals,t — s)ds,

alt) == (21 =) =0+ 0]+ [ L1 =t = s
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then equations (4.21) can be written in the form:

(I+ T‘o)(Zl(t)) = hl(t
(I + fo)(22(t)) = ha(t), 0<t<T,

~—

)

(4.22)

where

{mmz—mw<Mﬁ—hm¢—wa
ha(t) = p(1 — ) + [ (fi + f2)(1 — s,t —s)ds, 0<t<T,

are known functions (see (4.20)). Since 9, fo are maximal monotone, it follows
that z; and 2z are uniquely determined from (4.22) (see Theorem 2.0.9). Thus
p and n are also uniquely determined. In addition, the compatibility conditions
(4.15) and (4.18) imply that p € C*[-T,1] and n € C*[0,1 + T]. Therefore, on
account of (4.19), we obtain that (u,v) € C*([0,T]; C[0,1])2. Since (u,v) satisfies
system (LS) it follows that (u,v) € C! (DT)2. O

Remark 4.2.3. Conditions (4.15), (4.18) are necessary conditions for the C! regu-
larity of (ue,v:). Indeed, by the continuity of v and v in Dy, we can take t = 0 in
(BC.3) and obtain (4.15). Since u and v are continuously differentiable in D, we
can differentiate both the equations of (BC.3) and then take ¢ = 0, thus obtaining
(4.18).

Remark 4.2.4. Note that, under the assumptions of Proposition 4.2.2 problem
P. is equivalent to system (4.19), (4.20), (4.21). But, this system may have a
solution under weaker assumptions. In this situation, it is quite natural to call
it a generalized solution of problem P.. For example, under the following weaker
assumptions: (4.13), f1, fa € C(Dr), uo,vo € C[0,1] and satisfy the compatibility
conditions (4.15), problem P: has a unique generalized solution (u.,v.) € C(Dr)?.
See the proof of the above proposition.

Remark 4.2.5. Both Proposition 4.2.2 and the last statement of Remark 4.2.4
remain valid if (BC.3) are replaced by boundary conditions of the form

(BC.3)

Thus, if (4.17) hold, aj,as € CY0,T], ai,as > 0, ug,vg € C[0,1] and the
following compatibility conditions hold

Uo(O) + 041(0)1}0(0) = 0,
{ un(1) — an(1)uo(1) = 0, (4.23)
100.0) = 0) + ol (0(0) + O (0.0 60N 0.,
f1(1,0) = v5(1) — [y (L)vo (1) + a2(1)(f2(1,0) — ug(1))] =0, '
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then P. (with (BC.3)" instead of (BC.3)) has a unique solution (uc,v.) € C*(D7)%.
If we assume the following weaker conditions: a1, as € C[0,T], a1, a2 >0, f1, f2 €
C(Dr), ug,vo € C[0,1], and (4.23) are satisfied, then P. (with (BC.3)" instead of
(BC.3)) has a unique generalized solution (uc,v.) € C(Dr)?2.

‘We continue with another existence result which will be essential in our treatment.

Proposition 4.2.6. Assume that r = g =0 and (4.13) holds. If
f1, f2 € L*(0,T; LP(0,1)) (or f1, f2 € C(|0,T]; LP(0,1))),

uo,v9 € LP(0,1), where p € [1,00), then problem P. has a unique generalized
solution, (ue,ve) € L°(0,T; LP(0,1))* (C([0,T]; L?(0,1))2, respectively).

Proof. For simplicity and without any loss of generality, we assume again that
T < 1. We suppose first that fi, fo€L>(0,T; LP(0,1)) (C([0,T]; LP(0,1))), and
o, vo € LP(0,1). Since both (I + fo)~%, (I +ro) " are Lipschitzian and

(t,s) — fi(s,t —s), (t,s) = fi(l—=s,t—35), i=1,2,

are Lebesgue measurable, in view of (4.20) and (4.21) we obtain peLP(—T,1) and
neLP(0,1+4T). On the other hand, p(zx —t), n(z+t) € C([0,T]; L*(0,1)) and the
integral terms in (4.19) belong to L* (0,T; LP(0,1)) (C([0,T]; L*(0,1)), respec-
tively). Thus (ue,v.) €L>(0,T; LP(0,1)) (C([0,T]; LP(0,1))?, respectively). O

Remark 4.2.7. Tt is easily seen that Proposition 4.2.6 is also valid if (BC.3) are
replaced by boundary conditions of the form (BC.3)" with appropriate assumptions
on a1 and as. Also, one can consider non-homogeneous boundary conditions and
derive similar existence results.

Using the previous results, we are going to derive higher regularity for the solution
of problem P. in the case 7 > 0 and/or g > 0. The first step in this direction is
the following proposition.

Proposition 4.2.8. Assume that (4.13) holds, and r > 0 and/or g > 0. If f1, f2 €
C(Dr), ug,vo € C[0,1] and satisfy (4.15), then problem P. has a unique gener-

alized solution (us,ve) € C’(DT)2. More precisely, (ue,ve) satisfies (4.19), (4.20),
(4.21) where f1, f2 are replaced by f1 — rue, fo— gve.
If the following weaker assumptions are satisfied

f17f2 S LOO(OaT7 L2(0u ]-))7 Up, Vo € L2(07 ]-)a

then problem P. has a unique generalized solution (ue,v.) € L>(0,T;L?(0, 1))2.

Proof. In view of Theorem 4.2.1, there exists a unique weak solution (ue,v:) €

C([O7 T); L?(0, 1))2 of problem P.. Using Banach’s Fixed Point Theorem, one can
show that the solution is more regular, more precisely it belongs to the space
C(D1)?, if f1, f2 € C(D7), ug,vo € C[0,1] and satisfy (4.15). To this purpose, we



50 Chapter 4. Hyperbolic Systems with Algebraic Boundary Conditions

consider the space Z:C'(DT)2 equipped with the norm || (u, v)|| ,:=max(]|ul|, ||v]),
where
lull == sup e u(z,1) |,
(z,t)eDr

and L is a large positive constant. Define the operator S : Z — Z, which assigns

to each pair v = (y1,72) € C’(DT)2 the unique solution of system (4.19), (4.20),
(4.21), where f1, fo are replaced by fi1—ry1, fo—g7y2. According to Remark 4.2.4

this solution belongs C’(DT)27 and hence operator S is well defined.
For a sufficiently large L, operator S : Z — Z is a strict contraction, i.e.,

ISy =SAll, <Ekllv=Allz Vv =(1,7%), ¥=O1,7%) € Z

where 0 < k < 1. Indeed, we have, for example,
t
‘/ (fr =+ fa = g72)(x — 5,t — s)ds
0
t
_/ (fi—rn+fa—gn)(r—st—s)ds
0

t
N s 2 ~
< 2 max{r, g}y — 7||Z/ elt=9)ds < r max{r, gte" ||y =7l
0

for all t € [0,T]. Therefore
t
H/ (fi—ry+ fo—gy)(z—s,t—s)ds
0

t
~ ~ 2 ~
[T - g st - sas| < | max{rgdly -3
0

Using (4.20) and (4.21), with f; — 771, fa — g2 instead of f1, fa, we obtain similar
estimates for

lu(z =) =z =)z, 0@ +8) =0z + 1) 4

In order to do that, we can make use of (4.22) and the fact that both (I + fo) ™',
I+ ro)_l are Lipschitz continuous. Thus, for a sufficiently large L, operator S is
indeed a strict contraction. So it has a unique fixed point.

The last part of the proposition follows by similar arguments.
In this case, space Z is replaced by Z := L*(0,7;L?*(0,1))? with the norm
[1(w, v)|| gi=max([[ul], [[v]]), where

[lu]| := ess Supt6(07T)€_Lt||u('7t)||L2(071)' .

Remark 4.2.9. Proposition 4.2.8 is also valid in the case of time-dependent bound-
ary conditions of the type (BC.3)’. Moreover, the result can be extended to the
case of non-homogeneous boundary conditions.
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Finally, we can state and prove the following regularity result, which will be
essential for our treatment:

Theorem 4.2.10. Assume that (4.12), (4.16), (4.17) hold, ug,vo belong to C*[0,1]
and satisfy (4.15), and the following first order compatibility conditions are valid

(0)-+ <7 (00(0)) [12(0,0) — guo(0) —(0)] =0,
(1) = &ft (1) [/2(1,0) = guo(1) — up(1)] = 0.

Then, solution (u,ve) of problem P: belongs to C* (DT)2.

Proof. We assume again, without loss of generality, that e = 1 and, for simplicity,
we re-denote (ue, ve) by (u,v). We know from Proposition 4.2.8 that (u,v) belongs
to C(DT)Q.

Now, we consider the following problem, which is obtained by formal differentiation
with respect to ¢t of problem P. :

7ft+'i)x:_7"1f+f1t7. (4.26)
U + Uy = —g0 + for in Dr,
] 70) = fl(‘rﬂo) - T‘UO(.’L') - Ué((E), (4 27)
@( 70)—f2($,0 —gvo(x)—UfJ(x), 0<.%'<]_, .
u(0,t 0,t))v(0,t) =0
(0,0 476 (0, 50,0 =0, s,
a(1,t) — fi (w(1,t)o(1,t) =0, 0<t<T

It follows from Remark 4.2.9 that this problem has a unique generalized solution
(i,3) € C(Dr)°.

Let us prove that (@,0) = (u,v:). First, we note that (u,v) satisfies system
(4.19), (4.20), (4.21) with f; — ru and fa — gv instead of f; and fo. By differ-
entiating this system with respect to t, we see that (us,v:), which belongs to
L*>(0,T; L*(0, 1))2 (see Theorem 4.2.1), satisfies (4.26), (4.27), (4.28) in the gen-
eralized sense. By the uniqueness property of the solution to (4.26), (4.27), (4.28)
in the class of L (0, T; L*(0, 1))2 (see Proposition 4.2.8 and Remark 4.2.9), we get
(ut, vi)=(@, 0), and hence (uy, vt)eC’(DT)2. Finally, using system (LS), it follows
that (u,v) € C1(Dr)". 0

Remark 4.2.11. It should be noted that more smoothness of the data and ad-
ditional compatibility conditions imply even more regularity of the solution of
problem P.. For a discussion of this issue see [24], p. 126. In fact, any degree of
regularity can be reached under appropriate assumptions.
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The rest of this section is focused on the reduced problem Py, which consists
of the algebraic equation (4.2) and the boundary value problem (4.3), (4.6), (4.9).
Let us consider the Hilbert space Hy := L2(0,1) endowed with the usual scalar
product and the associated norm denoted by || - ||o-
We define the operator A(t) : D(A(t)) C Hyp — Ho,

D(A(t)) = {p € H*(0,1); v p'(0) + 01(t) = r0(p(0)),
= (1) +o2(t) = fo(p(1))}, A(t)p = —(1/r)p" + gp,
O'l(t) = —r‘lfl((),t), O'Q(t) = T_lfl(l,t).

Denoting §(t) = Y (,t), h(t) = h(-,t) = (fo—r " f12)(-, 1), 0 < t < T, it is obvious
that problem (4.3), (4.6), (4.9) can be expressed as the following Cauchy problem
in Hy:
7))+ A@®)y(t) =h(t), 0<t < T,
7(0)+ A0 = ht) 129)
y(O) = 9.
Since we plan to prove high regularity properties of the solution of the reduced
problem, we note that by formal differentiation with respect to ¢ of problem (4.3),
(4.6), (4.9) we obtain the following problem:

2t — 17 Y2pe + 92 = hy in Dr,

2(w,0) = z(x), 0<z <1,

7 12,(0,t) + o} (t) = a(t)2(0,t),

—r~ 2 (1,t) + obh(t) = B(t)z(1,¢), 0<t<T,
where z =Y;, z9 = h(0) — A(0)vg, o = 7r((Y(0,-)), 6= fi(Y(1,-)). We see that
this problem can be expressed as the following Cauchy problem in the Hilbert
space Hy:

(4.30)

{ Z(0) + A0 = he(n1), 0<t<T, (4.31)

Z(0) = 2o,
with 'z“(t) = Z(-,t) and Ay (t) : D(Al (t)) C Hy — Hy,
D(Ay(t)) ={p € H*(0,1); r'p'(0) + o (t) = a(t)p(0),
—r ' (1) + o5(t) = Bt)p(1)}, Ar(t)p = —r~'p" + gp.

We continue with a result about the existence, uniqueness, and regularity of the
solution to problem (4.29).

Theorem 4.2.12. Assume that
h € W2%(0,T;L?*(0,1)), o1, oo € H*(0,T); (4.32)

r>0, g>0, ry, fo € C*R), v}, f5>0; (4.33)
vo € D(A(0)), 2o := h(0) — A(0)vg € D(A;(0)). (4.34)
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Then, problem (4.29) has a unique strong solution y(t) =Y (-,t), and
Y € W>2(0, T3 H'(0,1)) (Y W"2(0,T; H*(0,1)).

Proof. First we note that under assumptions (4.33), operator A(t) defined above
is maximal monotone for all ¢ € [0, T] (see Example 1 of Chapter 2). In addition,
A(t) is the subdifferential of the function ¢(t,-):Ho— (—00, +00],

Lo (@)dz + 9 ) p*(2)dz + j1(p(0)) + ja(p(1))
d(t,p) = ¢ —o1(t)p(0) — oa(t)p(1), if p € H(0,1),
+o00, otherwise.

where j1, j2 are primitives for rg, fo, respectively. For every t € [0, T7], the effective
domain D(¢(t,-)) = H'(0,1). Thus, D(¢(t,-)) does not depend on t. Let us show
that condition (2.12) of Theorem 2.0.32 is satisfied. Indeed, for every p € H*(0,1)
and 0<s<t<T, we have

t
o(t,p) — ¢(s,p) < (I p(0) [ + [ p(1) I)/ (lo1(r) [ + [ o5(7) Ddr. (4.35)
Since ji, j2 are bounded from below by some affine functions, we have
1
(25(8,]?) > 20 H p/ ”% —Ch |p(0) | —Cs |p(1) | —C3, Vs € [07T], pE H1(071),

where C7, Cs, (3 are some positive constants. Thus, it is easily seen that

| p(0) [ + [ p(1) |< ¢(s,p) + My || p |5 +Mo,

where Mj, My are positive constants, and therefore, (4.35) implies (2.12) with
~(t) = fg(| o1 (1) | + | o5(7) |)dr. We have used the following obvious inequality

p ) <@ +n) [ pl3+0" 1213 Yo €[0,1), n>0, pe H'(0,1).  (4.36)

So, according to Theorem 2.0.32, problem (4.29) has a unique strong solution
g(t) = Y(-,t)7
Y € Wh(0,T; Ho) (| L*(0, T; H*(0,1)).

Now, we are going to prove that ¥ € W12(0,7; H'(0,1)). We start from the
obvious inequalities

1d s 1 )
gy |7+ 0) =TI+ [Vl t+6) = Yl D)3

<|ow(t+8)—o1(t)|-|Y(0,t+6) —Y(0,¢t) |
+ | ot +0) —oa(t) |- | Y(1,t+8) — Y(L,t) |
+ || Bt + 8) = h() o - [5(t + 8) — 5(®)]lo,
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fora.a.0<t<t+d<T,and

1d . 1
2d5”y(6) —vollg + T||Yz('a5) — vl < o1(8) = 01(0) [ - | Y(0,8) — vo(0) |

+102(8) = 2(0) | - | Y(1,8) = wo(1) | + || A(8) = A(O)wollo - [F(6) — volo.

for a.a. § € (0,7). Since H'(0,1) is continuously embedded into C[0, 1], we infer
from the above inequalities the following estimates

1d s 1 )
gy |7+ 6) =TI+ V(1 +6) = Yl D)3

<Ci(lor(t+8) = o1(t) [2 + | oa(t +6) — o2(t) )
b ¥t 4 8) = Vol B+ (I (e +8) = o
+ (] oa(t+8) = 01 (t) | + | oa(t +6) — 02(2) ) 5t + &) — F(1) o
foraa. 0<t<t+d<T,and
3 SSIT®) = vl TIVa(,8) = vl < o ¥ 8) — bl
+Co(] 71(0) = 31(0) 2 + | 02(8) — 02(0) [2) + (1| 5(6) — A(0)eolo
+Cr(] 01(8) = 01(0) | + | 02(6) = 72(0) 1)) 15(5) — volo,

for a.a. 6 € (0,T), where Cy, Cs5, Cg, C7 are some positive constants. Integration
over [0,7 — §] and [0, d] of the above inequalities leads us to

o [ IWalet+8) = Va0l de < 5 115) = vo I3
™ Jo

T—6
[ [a(ln+ - P+ ot +6) - oate) P)
+ (Csll ar(t+8) = on(t) | + | oalt +6) = oa(t) )

+ |/ Blt +8) = B®llo ) It +8) = (1) o] at,

(4.37)

for all § € (0,7}, and

5
; || i[](é) — Vo ||3§ /0 |:CG(| O'l(s) — 0'1(0) |2 + | 0'2(8) _ 0_2(0) |2>
+ (07(| o1(s) — o1(0) | + | o2(s) — 02(0) |) (4.38)

+ 1| ils) = A©O)vollo ) 15(s) — vollo|ds,
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for all 6 € ( T]. Applying Lemma 2.0.19 to inequality (4.38) and using o1, o2 €
H2(0,T), h, j € W-2(0,T; Hp), we infer that

[19(6) — wollo < Csd, for all § € (0,77,
and then, by (4.37), we get

T—6
/ V(b +8) — Y £)|2dt < Cod?.
0

from which it follows that Y € W12(0,T; H'(0,1)) (see Theorem 2.0.3).

Now, let us prove that Y € W?22(0,7;H(0,1)). Set V := H'(0,1) and
denote its dual by V*. We will prove that Y; satisfies problem (4.30) derived by
formal differentiation with respect to t of problem (4.29). First, let us check that

€ Wh2(0,T; V*). Note that

(@Yi (-t +0) = Yi(, 1) = (@, r ™ (Yau (-t + ) = Yo 1))
—g(tp, ( t+6) ( )>+<@7h('7t+5)_h('7t)>

for a.a. t € (0,7 — §) and all ¢ € V, where (-,-) denotes the pairing between V
and V*. Integration by parts in (4.39) yields

(PYi(t+06) = Yi(, 1) + (@, r T (Yol t +6) = Ya(-,1)))
+ [(ro(Y(0,£+0)) = 7o (Y (0,2)) = (01(t + 6) — 01(2))]p(0)
+[(fo(Y (1,2 46)) = fo(Y(1,1))) = (02(t + 6) — 02
+9(p, Y (-t +0) = Y(-,1)) = (p,h(-,t +6) — (-, 1))
for a.a. t € (0,7 — 0), Vo € V. This equation together with (4.32) and (4.33)

implies

(4.39)

9

()](1)
)

ve < Cuo(ll y(t+0) —y(@) [lv + || (- t+6) = (-, ) lo +6),

where C1g is a positive constant. Thus,
-5
/ I Yi(t+6) = Yl ) 3 dt < C1i62, 6 € (0,7,
0

and so it follows by Theorem 2.0.3 that Y; € W2(0,T; V*). Therefore, one can
differentiate with respect to t the equation in Y:
(0, Ye (1)) + {77 Yo (1) + g, Y (5 8) + (ro (Y (0,8)) — 01(1))(0)

thus obtaining

(@, 2e( 1)) + (9,17 20 (1)) + (0, 2( 1)) + (a(t)2(0, 1) — 0 (1))(0)

+ (B(8)2(1,8) — o4 (£)p(1) = (0, he(-, 1)), Voo €V, (4.40)
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where 2z = Y;, a(t) = r)(Y(0,t)), B(t) = f(Y(1,t)). Obviously, a, 8 € H'(0,T),
a>0, 8>0,and
z(+,0) = zp. (4.41)

One can see that z is the unique solution of problem (4.40), (4.41). Indeed, if we
choose 29 =0, o) =05 =0, p = 2z(-,t) and hy =0 in (4.40), (4.41), we see that

d
&t | 2(-,t) I2< 0 for a.a. t € (0,T) = 2z =0.

Thus z := Y} is a variational solution of problem (4.30), which can be also written
in the form of the Cauchy problem (4.31).
In fact, problem (4.31) has a unique strong solution. To show this, we notice that
operator A;(t) is a maximal monotone operator for all ¢ € [0, T]. Moreover, A; ()
is the subdifferential of the function ¢ (¢, ):Ho—(—00, +o0],
1 1 «
o Jo P(@)dz+ 9§ [ p(x)?dz + °3 p(0)% + 75 p(1)?
d1(t.p) = { —ol(t)p(0) — ah(Hp(1), ifpe H'(0,1),

400, otherwise.

For every t € [0,T], D(¢1(t,-)) = H'(0,1). Let us show that condition (2.12) of

Theorem 2.0.32 is satisfied by ¢1. Indeed, for every p € H'(0,1) and 0<s<t<T,
we have

G1(t.) — 1(51) <, 0(OP + (1) [ ([’ |+ 8 (r)r
s (4.42)

+ (I p(0) | +p(1) I)/ (loy | + [ o3 [)(r)dr.

Since ]
$i(s,p) 2, | P II5 —Ciz | p(0) | —Cus | p(1) |,

where C12, Ci3 are some positive constants, one can easily derive (2.12) from
(4.42). So, according to Theorem 2.0.32, problem (4.31) has a unique strong solu-
tion E(t) = Z('at)7 Z(7t) € D((bl(tu )) = Hl(o’ ]-)Vt € [07T]a

2 € WH(0,T; Ho) () L*(0, T; H(0, 1)),

and there exists a function ¥ € L*(0,T) such that
d1(t,2(t)) < ¢1(0,2(0)) + /Otﬁ(s)ds, YV tel0,T],
which implies
21r /01 2p(x,t)2de < Crgq + o) (t)2(0,1) + ob(t)z(1,1)

1
< Cis+Cug || 2(50) 5+, I 2(0) I, ¥ ¢ € [0,7],

4
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from which we get || 2,(+,t) |[o< Ci7. Therefore, z € L>(0,T; H'(0,1)). We have
used o1, 09 € H%(0,T), 2(-,t) € H(0,1)Vt € [0,T], as well as inequality (4.36).
As z =Y;, we have already proved that

Y € W20, T; L(0,1)) (\W"2(0, 75 H*(0,1)) (| W"°(0, T5 H'(0,1)).

It remains to show that Y;; = z; € L?(0,T; H'(0,1)). To this purpose one can
apply a reasoning similar to that used in the first part of this proof. We need only

some slight modifications which we are going to point out. Starting from equations
(4.31); and

(z—20)t — 7 (222 — 2) + g(z — 20) = hy — A1(0)z0,

one gets the following estimates

1d, . - 1
3 g IFE+D) = ZOIE + 2t +6) = 2, D)3

§(| ol (t+68)— ot (t) |+ | 2(0,t) | - | a(t +6) — a(t) \) | 2(0,t+ &) — 2(0,¢) |
+ (1 o+ 0) = o5t |+ 1 2(1,1) |- | BE+06) = B@) [) | 2(1,t+8) = 2(1,1) |
+ | B+ 8) = 1 (®)llo - 1t + 8) = Z(D)]lo,

fora.a.0<t<t+d6d<T,and

1d,. 1
g5 EO) = 203+ 122 6) - I3

<(105(6) = o40) |+ 20(0) | - | a(6) — a(0) |)
x| 2(0,6) = 20(0) | +(] 74(6) = 75(0) | + | 20(1) | - | B(6) — B(0) |)
x| 2(1,6) = 20(1) | + | 7(8) = A1 (0)z0llo - [5(6) = 20(0)o,

for a.a. § € (0,T). We have used the conditions a > 0, 5 > 0.

As 2(0,-), z(1,-) € L*>=(0,T), one can use the fact that H'(0,1) is continuously
embedded into C[0, 1] to derive the following estimates

M ECRE RO

et 40) = 2 0IR < o et +0) = 2o 13
+ Cus (01 (t 4 0) = o1 (1) + (o5t + 8) — o (1))?

+ (alt +6) = alt)? + (B(t +8) - B(1)?)

+ (Cro(| o5 (t+8) = ol () | + | oa(t +0) — oh(t) |

+ | alt+8) — a(t) | +| Bt +6) - B(t) |

1 Bt +8) = Bu(®)lo) I3t + 8) = Z(t) o,

(4.43)
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fora.a.0<t<t+d<T,and

1d, . 1 1
3 g E@) = 20l3 + 11z, 8) = 23 < o l7(0) — #6113

+ Cao ((01(8) = 01 (0))? + (94(0) — 74(0))°
+ (a(8) = a(0))* + (8() - 5(0))?)
+ (Car(] 05(6) = 5(0) | + | 0(8) = o4(0) |
+ | (@) = a(0) | + | B(6) - BO) |
+ 1 7(8) = Ax(z0)llo) () — zollo

for a.a. § € (0,T), where Cig, ..., Co; are some positive constants.
Note that every ¢ € H'(0,T) satisfies the following estimate

(4.44)

| C(s1) = C(s2) |= ' T)dT‘ <1< 2oy - [ 1 =52 % ¥ 51,80 € [0,7].

Thus, since a, 3, o}, o4 € H(0,T) and A= W12(0,T; Hy), we can derive
from (4.44)

)
na&—m%s@ﬁ%4@/|W@—mmwua
0

Then, Lemma 2.0.19 yields || Z(§) — z¢ ||o< C246. This together with (4.43) implies
the desired conclusion, i.e., 2 € WH2(0,T; H(0,1)). O

Remark 4.2.13. In fact we can also prove that Y € W2°°(0,T; L?(0,1)) (for de-
tails, see [24, p. 82]). In [24] a thorough discussion is also included concerning
different regularity issues, such as: regularity under more relaxed assumptions,
more regularity with respect to x, and higher regularity in the case of a more
general nonlinear parabolic equation. Here, we have included only facts which are
absolutely necessary for our treatment.

Summarizing what we have done so far, we can state the following concluding
result:

Corollary 4.2.14. Assume that
r>0,g>0, 1o, fo€ C*(R), 1620, f5=0;
f1, f2 are sufficiently regular;
ug € H*(0,1), vo € H*(0,1);
and the following compatibility conditions are fulfilled

ug(0) + 70(v0(0)) = 0,
ug(1) — fo(vo(1)) =0,
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f1(0,0) — rug(0) — v((0) =0,

7 (10(0)) (f2(0,0) — gug(0) — uh(0)) = 0,

f1(1,0) — rug(1) — v(1) =0,

Fiwo(1) (f2(1,0) — guo(1) — up(1)) =0,
108 (0) = gub(0) + fr(0,0) = 7 fr20(0,0) — 77 (00 (0)) X
x (r 10 (0) — guo(0) + f2(0,0) — 1 f12(0,0)) = f1¢(0,0),
r o5 (1) = gup(1) + far(1,0) — 1 frew(1,0) + 1 f (vo(1)) x
x (r g (1) — guo(1) + f2(1,0) — = f12(1,0)) = fie(1,0).

Then, all the conclusions of Theorems 4.2.10 and 4.2.12 hold.

Remark 4.2.15. It should be noted that in the statement of the above corollary,
the compatibility conditions are independent of e, and (4.25) are satisfied for
all ¢ > 0. Note also that (4.15), (4.25) as well as the compatibility conditions
required for the reduced problem P, form a compatible system of conditions.
These conditions include in particular our previous conditions (4.10), which were
required to eliminate possible discrepancies caused by correction ¢y at the corner
points (z,t) = (0,0) and (z,t) = (1,0). So, we have created an adequate framework
for what we are going to do in the next section.

4.3 Estimates for the remainder components

Under the assumptions of Corollary 4.2.14, our expansion (4.1) is well defined, in
the sense that all its terms exist. We are now going to show it is a real asymptotic
expansion, that is the remainder tends to zero with respect to the sup norm. We
will show even more, that the remainder components satisfy certain estimates, as
seen in the following result:

Theorem 4.3.1. Assume that all the assumptions of Corollary 4.2.14 are fulfilled.
Then, for every € > 0, the solution of problem P. admits an asymptotic expansion
of the form (4.1) and the following estimates are valid:

IRicll oy = OE®), [[Racllo(pgy = OEY).

Proof. Throughout this proof we denote by Ki, Ko,... some positive constants
which depend on the data, but are independent of €. By Corollary 4.2.14, problem
(4.5), (4.8),(4.11) has a unique smooth solution (Ri., Rac).

In order to establish the desired estimates, we consider the Hilbert space
H = L2(0,1)°, endowed with the scalar product

(p,q) = 5/0 p1(7)q1 (z)dx +/0 p2(x)q2(x)dx, p= (p1,p2), ¢ = (q1,92) € H.
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Denote by || - || the corresponding Hilbertian norm. Note that both the scalar prod-
uct and the norm depend on e. Also, we consider the operator B.(t) : D(B:(t)) C
H —H,

D(B.(t)) = {(I% q) € (H'0,1))%, p(0) +70(q(0) + Y(0,8)) = ro(Y(0,1)),

p(1) = fola(1) + Y (1,6) = —fo(Y(1,0) }.
B.(t)(p,q) = (¢7'¢ +re'p, p' +gq) forallte[0,T).

Obviously, problem (4.5), (4.8), (4.11) can be written as the following Cauchy
problem in H:

{ R.(1) :l?)s(t)Rs(t) =Fe(t), 0<t<T, (4.45)

R.(0)
where Re(t) := (Ric(-,t), Roc (-, 1)), Fo(t) := (— Xi(-, 1), —coa (-, 7)), 0<t< T.

Taking the scalar product in H of (4.45); and R.(t) and integrating the
resulting equation over [0, t], we get

1 ) t _ t
SR + / (B-(5)Re(s), Re(s))ds = / (F.(s), Re(s))ds (4.46)

for all ¢ € [0,T]. We have denoted by || - ||, the usual norm of L?(0,1). An easy
computation involving assumptions r{, f} > 0 shows that

(B=(s)R<(s), Re(5)) = 7| Ri= ()| + g||Rac (- 8)||] for all s € [0,T].  (4.47)

Therefore,
1 5 ¢
GBI < [ IE(s)] - [[Be(s)llds  for all t € [0, T].
0
By Lemma 2.0.19, it follows that
t
IR.(8)] < / IFL(s)|ds for all £ € [0, 7], (4.48)
0
On the other hand,
) 1 1 )
IE- ()]l :5/ Xs(gc7s)2dx+/ coo(,5/¢) dx < Ky
0 0

for all s € [0,T]. Thus,
T
/ 1 (s)]|ds = O(172), (4.49)
0
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Now, it is easily seen that (4.46), (4.47), (4.48) and (4.49) imply

|R-()||* = €| Ric (-, )[|; + || Ra ()| < Koe forall ¢ € [0,T],  (4.50)

T
2 2
/0 (| RacC )2 + gl Roc(r9)|2)ds = O(e). (4.51)
In order to continue the proof, we need the following auxiliary result:

Lemma 4.3.2. If the assumptions of Theorem 4.3.1 hold, then

velle(pry = OQ).
Proof. We define the operator By. : D(By.) C H — H,
D(Bi.) = {(p,q) € H'(0,1)°, p(0) +r0(q(0)) = 0, p(1) — fo(g(1)) = 0},
Bic(p.q) = (7' (¢’ +rp), P+ gq)-

Obviously, problem P. can be written as the following Cauchy problem in H:

(4.52)

UL(t) + B1Uc(t) = Ge(t), 0<t<T,
UE(O) = (’U,O7’U())7

where U.(t) := (ue(-,t),ve(-,t)), Ge(t) := (7 f1(- 1), f2(-,1)), 0 < t < T. The
assumptions of Theorem 2.0.20 are satisfied, therefore we have:

t
IUZB] < 1G=(0) = Bie(uo, vo) | +/O IGL(s)]lds < Kze™/?

for all t € [0,T], which implies
elluct (0[5 + ot (5 B)llg < K3~ ¥t [0, 7], (4.53)
On the other hand, by (4.50) we obtain the estimates:
[o=(5 B)llo < IV CE)llg + [[Rae (- D)llg < K, (4.54)
ue(, )llg < I XC, ) + llco, 7)o + ([R5 D)o < K, (4.55)

for all ¢t € [0,T]. By making use of (4.53) and (4.55), we derive from the first
equation of (LS)
||’st(',t)||0 <Kg 0<t<T.

Together with (4.54), this last inequality shows that v.(-,t) is uniformly bounded
with respect to ¢ > 0 and t € [0,7] in H'(0,1). Since H'(0,1) is continuously
embedded into C10, 1], our conclusion follows. O
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Let us continue the proof of the theorem. We are going to prove some es-
timates for Ri.¢, Roe. Denote RL(t) = (Rlat(-,t)7R25t(-,t)) and write system

(4.5)int, t+6 € [0,T], § > 0, then subtract one system from the other, and
finally take the scalar product in H of the resulting system with R.(t+0) — R (t).
Thus, we get

1d

o 2
y gy | Relt+6) = Re(0) |

7 || Ric(t+6) = Rac( 1) |2 +B1a(t,0) + Boc(t,0)  (450)
< Fe(t+6) = Fo(t) || || Re(t+6) — Re(2) |

forall0 <t <t+ 6 <T, where
Ere(t,8) = [(fo(w=(1,t+8)) = oY (1, +6))) = (fo(o-(1,£)) = fo(¥ (1,1))]
X [RQE (1,t+8) — Ra(1 t]
Bae(t,0) = [ (ro(v- (0, + 8)) = ro (Y (0, 4 8))) = (ro(v2(0,£)) = ro (Y (0, )]
X {Rgs (0t +0) — Ro. Ot}

Integration of (4.56) over [0, ¢] yields
1 t
|| Relt+8) = Ra(t) | +r/ | Ric(s+8) = Ruces) |12 ds
0
t
1
+ [ (Brs.0) + Bas.)ds < | || R.9) | (4.57)
0

[ NEs+8) = ) | | Bels+8) = Re(s) | s
0

forall0<t<t+06<T.
Now, we divide (4.57) by 62. Then, if we take into account that R. € C1([0,T]; H),
ro, fo € C*(R), F. € W12(0,T; H), and let § — 0, we infer that

1 ’ 1
G IR P+ [ Rucos) I3 ds < Ko || R0 |2
;. (4.58)
+ [ NE@ - IR | ds v ee 0.1,
0

We have used the following inequality

i [ Fre(5:9) g /0 o150 — for @) - 4 (Rae1,5))ds

§—0 0 52

= /O (fo(ve (1, 8))ves(1,8) = fo(Y(1,9)Ys(1,5)) (ves (1, 5) — Ys(1, 5)) ds
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> —/O (Fo(ve(1,8))ves (1, 8)Ys(1,8) + f5 (Y (1, 8))ves (1, 5)Ys (1, 5)) ds

t

= fo(we (L 9)YaLs)| S5 (1,9 Y. (L 5)ou1,)

0
t t d2
+/ Folve(1,8))Yas (1, 8)ds +/ e (fO(Y(l, s)))vE(Ls)ds > Ky
0 o as
for all t € [0,T7], as well as the similar one

. ¢ E2E (87 6)
lim

oy 62 ds > —Ky forall t € [0, 7).

For the last two inequalities we have used Lemma 4.3.2. Now, if we combine
inequality (4.58) and the obvious estimates

IRZ0)]] = [ F=(0)]| < Ko,

¢
/ | Fi(s) || ds < K1 for allt € 0,7,
0

we get by Lemma 2.0.19

IRCO)I? = ell Race ()1 + [ Reee (- I < Kz, (4.59)
for all t € [0,T]. Therefore,
el Race ()15 < Kao, [[Race(, )]0 < Kia, (4.60)
for all ¢ € [0, T]. Now, combining (4.58) with (4.59) we find
[ Rictll2(pry < Kis. (4.61)

From (4.51) and (4.61), we derive
t
|Ruc( )2 = 2 / (Riza(8), Ruc(-8))ods
0

t
<2 [ [ BieeCcs)lo- [ Racl,)ods
0
< 2| Rictllz2(pr) - | Ricllzzpry = O(EY?) Ve [0,T].  (4.62)
Using (4.5), (4.50), (4.60) and (4.62), we obtain
||R1€x(-,t)||0 S K14, ||R2€x(-,t)||0 § K1551/4 fOI’ all te [07T] (463)

By the mean value theorem, for every t€[0,7] and € > 0 there exists a point
71.€[0, 1] such that ||Ric(+,t)||3=Ric(zte,t)?. Since

ng(ﬁﬂ,t)2 = Rls(xtsvt)2 + 2/1 R15§(§7t)R15(§7t)d§

S Rla(‘rta7t)2 + 2||R16('7t)||0 : ||Rlaw('7t)||07



64 Chapter 4. Hyperbolic Systems with Algebraic Boundary Conditions

we obtain by (4.62) and (4.63) that
Rla(w7t)2 < Kqge'/* for all (z,t) € Drp.
Similarly, we can show that
R25(1'7t)2 < Kq76%/* for all (z,t) € Drp.

The proof is complete. O

Remark 4.3.3. We suspect that the above estimates could be proved under weaker
assumptions on the data. Also, estimates in weaker norms are expected under even
more relaxed assumptions on the data, including less compatibility. Furthermore,
one may investigate only simple convergence to zero of the remainder components
with respect to different norms. From a practical point of view, it is important to
relax our requirements. This seems to be possible, at the expense of getting weaker
approximation results. Note that the set of regular data (ug, vo, f1, f2), as required
in Corollary 4.2.14, is dense in the space V4 := L%(0,1) x H(0,1) x HY(Dr) x
L?(Dr). Tt is easily seen that for (uo,vo, f1, f2) € Vi, both problems P. and P
have unique weak solutions (i.e., limits of strong solutions in C([0,7T]; L*(0,1))?,
and L?(D7)x{C([0,T]; L*(0,1))NL%(0,T; H'(0,1))}, respectively), provided that
fo and rg are smooth nondecreasing functions. This remark could be a starting
point in proving further approximation results.



Chapter 5

Hyperbolic Systems with
Dynamic Boundary Conditions

In this chapter we investigate the first four problems presented in Chapter 3. All
these problems include dynamic boundary conditions (which involve the deriva-
tives of v(0,t), v(1,t); (BC.2) also include integrals of these functions). Note that
all the four problems are singularly perturbed of the boundary layer type with
respect to the sup norm.

The chapter consists of four sections, each of them addressing one of the four
problems.

As a first step in our treatment, we construct a formal asymptotic expansion
for each of the four problems, by employing the method presented in Chapter 1.
For three of the four problems we construct zeroth order asymptotic expansions.
In the case of problem (LS), (IC), (BC.1), we construct a first order expansion of
the solution in order to offer an example of a higher order asymptotic expansion.
It should be pointed out that first or even higher order asymptotic expansions can
be constructed for all the problems considered in this chapter but additional as-
sumptions on the data should be required and much more laborious computations
are needed.

Once a formal asymptotic expansion is determined, we will continue with its
validation. More precisely, as a second step in our analysis, we will formulate and
prove results concerning the existence, uniqueness, and higher regularity of the
terms which occur in each of the previously determined asymptotic expansions.
As in the previous chapter, we need higher regularity to show that our asymptotic
expansions are well defined and to derive estimates for the remainder components.
Our investigations here are mainly based on classic methods in the theory of evolu-
tion equations in Hilbert spaces associated with monotone operators as well as on
linear semigroup theory. It should be pointed out that each of the four problems
requires a different framework and separate analysis. All the operators associated



66 Chapter 5. Hyperbolic Systems with Dynamic Boundary Conditions

with the corresponding reduced (unperturbed) problems are subdifferentials, ex-
cept for the reduced problem in Subsection 5.4.2. When the PDE system under
investigation is nonlinear (see Subsections 5.2.2 and 5.3.2), the treatment becomes
much more complex.

The third and final step in our asymptotic analysis is to derive estimates for
the remainders of the asymptotic expansions, in order to validate completely these
expansions (see Subsections 5.1.3-5.4.3). In particular, note that our estimates
from Subsection 5.1.3 are of the order of ¢”, p > 1, which enables us to say that
the corresponding asymptotic expansion is a real first order expansion with respect
to the sup norm.

Note also that Subsection 5.2.3 includes two different results: the former gives
estimates in a weaker norm, in which the boundary layer is not visible (and thus the
problem is regularly perturbed with respect to this norm), while the latter result
provides estimates in the sup norm (and the boundary layer is visible in this norm).
Obviously, the latter result is possible at the expense of stronger assumptions on
the data (i.e., higher smoothness and more compatibility conditions). Note also
that estimates in weaker norms are possible, under weaker assumptions, for all the
problems under investigation. The reader is encouraged to derive such estimates
under minimal assumptions.

5.1 A first order asymptotic expansion for the solution
of problem (LS), (IC), (BC.1)

In this section we will investigate the following initial-boundary value problem,
called P. as usual:

gut + vz +ru = f1.7 (LS)
v + Ug + gv = f2 in D,
with initial conditions
u(z,0) =uo(z), v(z,0)=vo(x), 0<a <1, (10)
and boundary conditions of the form
0,t) +v(0,t) =0,
rou(0,2) +v(0,7) (BC.1)
u(1,t) — kve(1,t) = fo(v(1,1)) +eo(t), 0<t<T.

The present data fi, fa,ug,v0, 7,9 have the same meanings as in the previous
chapter; ro > 0, k > 0 are given constants and eg : [0,7] — R is a known function.
Note that (BC.1) are boundary conditions of algebraic-differential type, the latter
condition being a (nonlinear) dynamic one (since it involves v¢(1,1)).

A reasoning similar to that used at the end of Chapter 1 reveals the existence of a
boundary layer phenomenon in a neighborhood of the segment {(z,0);0 < < 1}.
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5.1.1 Formal expansion

Here we construct a first order asymptotic expansion for the solution U, = (uc(z,t),
ve(x,t)) of problem P. introduced above.

We are going to apply the usual technique described in Chapter 1. More precisely,
we will try to find a first order asymptotic expansion in the form

U. = Uo(a,t) + eUr(z, t) + Vo(z, 7) + eVi(x, 7) + Re(x,t), (z,t) € Dp, (5.1)

where:

T = t/e is the fast variable;
Up = (Xo(.I‘, t)7 Y()(.I‘, t))7
U = (Xi(z,t),Y1(x,t)) are the regular terms;
Vo = (CO('T’ 7-)’ do(l‘, 7')),
Vi = (ci(z,7),d1(x, 7)) are the boundary layer functions;
R. = (Ric(x,t), Roc(x,t)) is the remainder of the order one.

Now, we require U, given by (5.1) to satisfy P. formally and identify the coefficients
of like powers of e¥, k= —1,0, 1.

For the components of the zeroth order regular term we obtain as in the previous
chapter

Xo = (1/r)(f1 — Yoz), (5.2)
Yor — (1/7)Youe + 9Yo = fo — (1/7) f1» in Dr, .
Yo(z,0) = vo(x), 0 < <1. (5.3)

We have re-denoted the equations for the convenience of the reader. For the zeroth
order boundary layer functions we obtain the formulae

co(z,7) = a(x)e™™, do(z,7) =0, (5.4)
where function « has the known expression which is derived from (IC),
a(z) = uo(x) + (1/r) (vj(z) — fi(x,0)).

For the components of the first order regular term we can easily derive the system

Xot + Y1z +7X1 =0, (5.5)
Vi + Xip + g¥1 =0 in Dr, '
which can be written in the following equivalent form
X1 = —(1/r)(Xot + Yia), (5.6)

Yy — (1/T)Y1ww + ng = (1/T)X0$t in Dr. (57)
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The components of the first order remainder satisfy formally

{ eR1ct + Rocy + 7R1c = —2 X1y, (5.8)
Roct + Ricx + gRoe = —€(c12 + gdi) in Dr.
The first order boundary layer functions satisfy the system
{ cir +dig +1rc1 =0,
dir + cor = 0,
and so it is easily seen that
{ iz, 7) = Bx)e™" — (" (z)/r)Te”"7,
dy(z,7) = (1/r) (x)e™ "7,
where function § can be determined from (IC). Indeed, from (IC) we get
di(z,0) + Yy (z,0) = 0 &
Yi(x,0) = —(1/r)d/(z), 0 <x <1, (5.9)
X1(z,0) + c1(z,0) =0 &
B(x) = (1/r)Xo(x,0) — (1/r2)a’ (z), 0<z < 1. (5.10)
For the remainder components we obtain the initial conditions:
Ri(x,0) = Roc(2,0) =0, 0<x<1. (5.11)
Now, let us use (BC.1). We first derive the equation
r0Xo(0,t) + Yo(0,¢) =0, 0<t<T,
which yields (see (5.2)):
Y0(0,t) — (ro/7r) Y0, (0,t) = —(ro/7) f1(0,t), 0<t<T. (5.12)

Next, we derive a condition similar to (4.10); of the previous chapter, namely
co(0,7) =0, i.e.,
a(0) = 0 < rup(0) = f1(0,0) — v{(0). (5.13)

We can also derive from (BC.1) :
ToXl(O,t) + Yl((),t) = 0, 0 <t< T,
and, consequently (see (5.6)),

Y1(0,4) — (ro/7)Y1a(0,8) = (ro/r)Xos(0,2), 0 <t <T. (5.14)
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In addition, we obtain the equation
7"061(077') + d1(077') =0,

i.e.,

a/l(o) — 07
{ a’(0) + rro3(0) = 0. (5.15)

From the latter boundary condition we get
XO(L t) - kYOt(Lt) = fO(YO(la t)) + eO(t)a
Xi1(1,t) — kY1 (1,t) = fi(Yo(1,¢))Y1(1,¢)
Clearly, these equations can be rewritten (see (5.2);, (5.

kYOt(la t) + (I/T)YOCC(L t) + fO(}/O(L t)) = (1/T)f1(1, t) - 60(t), (516)

kY1:(1,t) + (1/r) Y1 (1,t) + fo(Yo(1,8)Y1(1,t) = —(1/r) Xo:(1, 1), (5.17)
for all ¢ € [0, T]. Another equation given by the identification procedure is

co(1,7) — kdi(1,7) =0,

which is satisfied if and only if

a(l) + ka’(1) = 0. (5.18)
Note that equations (5.13), (5.15) and (5.18) guarantee that our boundary layer
functions cp,c; and dy do not introduce any discrepancies at the corner points
(0,0) and (1,0) of Dy. We will see in the next subsection that these equations
are also among the compatibility conditions which we will require to get enough
smoothness for the terms of expansion (5.1).

Let us also point out that, unlike dy, dy is not zero. This means that the
boundary layer phenomenon comes also into effect for the latter component of the
solution, but starting with the second term (first order term) of the asymptotic
expansion of order N, N > 1.

Finally, it is easily seen that R. should satisfy the following boundary conditions:
TORls (0, t) + R25 (O, t) = 0,
Ric(1,t) — kRoct (1,t) = fo(ve(1,t)) — fo(Yo(1,1)) (5.19)
—8.](‘6(}/0(1725))5/1(1, t) - 661(1, T)a 0<t<T.
It is worth noting that the first term of expansion (5.1), Uy = (Xo(z, 1), Yo(z, 1)),
coincides with the solution of the reduced problem Py which comprises the alge-
braic equation (5.2), and the boundary value problem (5.2),, (5.3), (5.12), (5.16).

In conclusion, if there are smooth solutions for P-, ¢ > 0, Py, and for problem
(5.6), (5.7), (5.9), (5.14), (5.17), denoted by Pj, then U. can be represented by
(5.1), where R, = (R, Rac) satisfies (5.8), (5.11), (5.19).

Note that a zeroth order asymptotic expansion for the solution of P. had
previously been constructed in [35] under weaker assumptions on the data.
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5.1.2 [Existence, uniqueness and regularity of the solutions
of problems P., Py and P;

We start this subsection with problem P.. Note that this problem is a particular
case of problem (2.14), (2.15), (2.17) presented in Chapter 2. Therefore, we can
apply Theorem 2.0.34. However, we plan to obtain higher regularity results for the
solution U, of P, so we have to pay more attention to this problem.

Let us consider the Hilbert space Hy = (L*(0, 1))2 x R, endowed with the
scalar product

1 1
(h1,ha) = 6/ p1(z)p2(x)dz +/ q1(7)q2(z)dr + kaiaz,
0 0
for all hi:(pi,qi,ai) 61‘117 7::1,27

and the associated Hilbertian norm, denoted by | - ||.
Define the operator B, : D(B.) C H; — H; by:

={(p,q,a); p,g € H'(0,1), rop(0) + (0) = 0, a =q(1)},
<(pg,a) = (e71(d" +rp), P +9a, K (=p(1) + fo (a))) -
Obviously, B is a special case of operator By considered in Example 4, Chapter 2.

Therefore, by Proposition 2.0.16, B. is a maximal monotone operator.
We associate with problem P. the following Cauchy problem in H;:

"(t) + B t)y=F.(t), 0<t<T,
w(1) <we (1) =(t) (5.20)
we(0) = wo,
where
wo = (u071}07§0) ws( ) (uE 7t) (7t) gs(t))
F.(t)= (6_1f1( t), fa(-,t), =k teo(t )) 0<t<T.
Let us reformulate Theorem 2.0.34 for the present particular case:
Theorem 5.1.1. Assume that
g,r are nonnegative constants, and ro, k > 0; (5.21)
fo: R —= R is a continuous nondecreasing function; (5.22)

ug,vo € H'(0,1), 7ouo(0) +v9(0) =0, & =vo(1), (fi1,f2.e) € WH(0,T; Hy).

Then, problem (5.20) has a unique strong solution w. € W1°°(0,T; Hy), with
&(t) = v-(1,t) for all t€[0,T). In addition, u.,v. € L> (0,T; H'(0,1)).
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Remark 5.1.2. Obviously, the assumptions on ug, vy in Theorem 5.1.1 say nothing
else but that
wo = (Uo,’l}07§0) S D(BE)

The equation rouo(0) + vo(0) = 0 is called a zeroth order compatibility condition.

In order to obtain higher regularity results we can use the classical method:
first we differentiate formally our problem P. with respect to ¢, then we establish
some regularity of the solution of the resulting problem, and then we return to the
original problem to derive higher regularity for its solution. This method provides
immediate results in the case of linear problems. Nonlinear problems require much
more work. Now, we prove the following result:

Theorem 5.1.3. Assume (5.21) and
fo€ C2(R), f3 =0, fi,f € W2 (0,T;L%0,1)), eo € W>(0,T); (5.23)

wop € D(Be), wo1 := F.(0) — Bzwy € D(B.). (5.24)
Then the strong solution w. of the Cauchy problem (5.20) satisfies

we € C*([0,T]; Hy), ue,v. € CH([0,T]; H'(0,1)).

Proof. By Theorem 5.1.1, we know that problem (5.20) has a unique strong so-
lution w. € W1>°(0,T; Hy), with & (¢) = v.(1,t) for all t€[0, T]. Next, we define
the operators C,(t) : D(C.(t)) = Hy — Hy,

Ce(t)(p g, a) = de(£)(0,0,a) — FL(t),
where d.(t) == k71 f} (v(1,t)), d-(t) > 0 for all ¢t € [0,T]. Denote by Bo. the

operator obtained by taking fo = 0 in the definition of B..

Obviously, operator E.(t) = Bo. + C.(t), with D (E.(t)) = D(B.), is maximal
monotone for all ¢ € [0, 7).

Moreover, since d. € L*°(0,T) and F.” € L*(0,T; H;), there exists a positive
constant L. such that

B (t)z — Ec(s)z]| < Le [t —s | (1+lz]]),

for all x € D(B.) and all s,t € [0, T]. Therefore, according to Theorem 2.0.31, the
following Cauchy problem

{ 2L(t) + Eo(t)z(t) =0, 0<t<T, (5.25)

2:(0) = wor,

has a unique strong solution

Za(t) = (ﬂe('ﬂt)76£('7t)a§a(t)) € W17OO(07T;H1)7
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such that z.(t) € D(B.) for allt € [0,T], which implies & (t) = #.(1,t) for all t €
[0,T]. On the other hand, operator By, is linear and maximal monotone. If we
denote by {S:(t), ¢t >0 } the continuous semigroup of contractions generated by
— By, then the solutions of problems (5.20) and (5.25) satisfy

we(t) = Se(t)wo + /t Se(t — s)Fie(s)ds, 0<t<T, (5.26)
0

solt) = S.(wor + / St s Fu(s)ds, 0<t<T, (5.27)
0

where:

Fie(t) = F.(t) — (0,0,k" fo (ve(1,1)) ,
Foe(t) = FL(t) = (0,0,d:(t)3=(1,1)), 0 <t <T.

Since wy € D(Bo.) = D(Bc) and Fy. € W1>(0,T; Hy), we can differentiate (5.26)
(see Theorem 2.0.27) to obtain

Wl (8) = S.()wor + / S.(t— $)F!.(s)ds, 0 <t <T. (5.28)

From (5.27) and (5.28) it follows that

) = 20l < [ IFL(6) ~ Fac(o)lds
< K. / Wl (s) — z(s)||ds, 0<t<T, (5.29)

where K. = sup{| d:(¢) |; t € [0,T]}. Gronwall’s lemma applied to (5.29) yields
wl(t) = z:(¢) for all ¢ € [0, T7.
Therefore, w. € W2°°(0,T; Hy), i.e

ue,v. € W2°°(0,T; L*(0,1)), ve(1,-) € W°°(0,T).
In fact, w, is even more regular. Indeed, z. = w. satisfies the problem

zL(t) + Boeze(t) = F3:(t), 0<t<T,

Z(O) = Wo1,
where Fs.(t) = F/(t) — (0,0, k71 fi(ve(1,8))ver (1, 8)) for all ¢ € [0, T).
Since wo; € D(Bo.) = D(B.) and F3. € W1>°(0,T; Hy), it follows by Theo-
rem 2.0.27 that z. € C1([0,T); H1), Boez- € C([0,T); Hy), i.e

w. € C*([0,T]; Hy), ue,v. € CH([0,T]; H*(0,1)). O
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Remark 5.1.4. Hypotheses (5.24) hold if the following sufficient conditions (ex-
pressed in terms of the data) are fulfilled: ug,vq € H2(0,1),

roup(0) + v (0) =

f1(0,0) = vp(0) + TUO( )

f2(0,0) = u4(0) + gvo(0),

k[f2(1,0) — ug(1) — guo(1)] = —eo(0) + uo(1) — fo (vo(1))-

Let us point out that all these conditions are independent of ¢, and so they are
good for any value of € > 0. This is important for our asymptotic analysis.

(5.30)

In the following we are going to investigate the reduced problem Py, which
comprises the algebraic equation (5.2); and the boundary value problem (5.2),,
(5.3), (5.12), (5.16). In this case, we choose as a basic setup the space Ho =
L?(0,1) x R, which is a Hilbert space with the scalar product

1
(P ). (@.5)) g, = / p(2)(x)d + kab,

and we denote by || - ||y, the associated norm. Let us define an operator A(t) :
D(A(t)) C Hy, — Hs, by

D(A(t)) = {(p,a) € Ha; p € H*(0,1), a=p(1), r~'p'(0) + ar(t) = 5 'p(0) } ,
A(t)(p,a) = (=r~'p" +gp, k7P (1) + fola)]), ar(t) = —r~ " f1(0,1).
Tt is easily seen that A(t) = d¢(t,-), t € [0,T], where

o(t,-) : Hy — (—o0, 400],

5 O ()da;+9f0 x)?dx + 4 p(0)*
o, (p,a)) = —al()p( ) +lo(a), lfpeHl(OJ) and a = p(1),

400, otherwise,

in which lp : R — R is a primitive of fy (see also [24], p. 93). Obviously, for every
t€1[0,T], D(¢(t,-)) = {(p,a); p€ H'(0,1), a=p(1)} =: V, which is independent
of t. In addition, V is a Hilbert space with the scalar product:

1
((p1,01), (P2, a2))v = / (Pph + prp2)dx + kayaz, ¥ (pi,a;) €V, i=1,2.
0
We associate with Py the following Cauchy problem in Hj :

{ Z'(t)+ A Z(t) = h(t), 0<t < T,

2(0) = Z, (5.31)
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where

Z(t) = (Yo(,1),¢(1) ; Zo = (vo, o), h(t) = (ha(-1), ha(t)),
hi(z,t) = (fo — 17" fro) (@, ), ho(t) = k71 fu(18) — eo(t)).
In the following we are interested in higher order regularity of the solution. Thus
we will formally differentiate several times problem (5.31). Consequently, we need
to introduce several operators and notations. First, let B(t) : D(B(t)) C Hy — Hj
be defined by
D(B(t)) = {(p,a) € Ha; p € H*(0,1), a=p(1), r~'p'(0) + a4 (t) = 5 'p(0) },
B(t)(p,a) = (—r 9" + gp, k7 r /(1) + az(t)a]) , with az(t) = fo(Yo(1,1)).

We will use the notations B’(t) and B”(t) for the operators which are obtained

from the definition of B(t) by replacing o by of and af”, respectively. We also

define the function
h(t) = h"(t) — k(0 ab () Yo (1, 1)),
and denote

Zo1 = h(0) — A(0)Zo, Zoz = I (0) — B(0) Zo1,
Zos = h(0) — B'(0)Zgs.

Theorem 5.1.5. Assume that

r, 1o, k are some positive constants, and g > 0; (5.32)
fo € C3(R), £} >0, he W2(0,T; Hy), oq € H*0,T); (5.33)
Zy € D(A(0)), Zo1 € D(B(0)), Zoz € D(B'(0)), Zoz € V. (5.34)

Then, problem (5.31) has a unique strong solution Z € W*2(0,T; Hs), ((t) =
Yo(1,t) for all t € [0,T), and Yoitee € L*(D7).

Proof. We will apply Theorem 2.0.32. As noted above, D(¢(t,-) =V for all t €
[0,T]. We are going to show that condition (2.12) is fulfilled. Indeed, for every
p€ HY0,1), 0<s<t<T,we have

o(t, (p,p(1))) — &(s, (p,p(1))) = — (1 (t) — a1(s))p(0)
L (5.35)
<p0)| [ [ air) | ar
On the other hand, it follows from the definition of ¢ that

#(s, (p.p(1) = K1 | ' [l K2 [ p(1) | —K3 | p(0) | —Kas,
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where || - [|o denotes the usual norm of L2(0,1)), and thus

| p(0) |< (s, (p,p(1))) + K5 || (p,p(1)) |77, +Ks,

where K;, + =1,...,6, are dinerent posmve constants This inequality together
with (5.35) 1mphes (2 12) with ~(¢ fo | o/ (s) | ds. Therefore, according to
Theorem 2.0.32, problem (5.31) has a unique strong solution Z € W 2(0,T; Hy),
such that ¢(t) = Yo(1,t) for almost all ¢ € (0,T), and Yy € L>(0,T; H'(0,1)). By
a reasoning similar to that used in the proof of Theorem 4.2.12, it follows that
Yo € WH2(0,T; H(0,1)).

To prove higher regularity of the solution, we will formally differentiate prob-
lem (5.31) with respect to t.
First, let us check whether function ¢t — (Yoi(-,t), Yor(1,1)) € WL2(0,T;V*),
where V* is the dual of V. We will reason as in the proof of Theorem 4.2.12.
We start with the following obvious equation which is satisfied by the solution of
problem (5.31):

(9, 0(1)), Z" (1)) + 17 You (-, 1))o + g, Yo (-, 1))o
= a1(£)¢(0) + g Yo(0,£)¢(0) + fo(Yo(1,1))¢(1) (5.36)
= (@, (1), h(t))r, ¥ (0, 0(1)) € V.
We have denoted by (-,-)o the usual scalar product of L?(0,1) and by (-,-) the
pairing between V' and V*. It follows from (5.36) that
(9 0(1)), Z'(t +0) = Z'(1)) + r~ (¢, You -, t + ) = You (-, ))o
— (a1t +6) — a1 (t))(0) + g{p, Yo (-, t + 6) — Yo(-, 1))o
797 (Yo(0, £+ 6) = ¥o(0,£))2(0)
+ (fo(Yo(1, 2+ 6)) — fo(Yo(1,1)))(1)
= (0, (1)), h(t + 8) = h(t)) 1,

for all (v, (1)) € V,a.a. t, t+6 € (0,T), § > 0. Therefore,
1 Z'(t+0) = Z'(t) I}~ < Kr(l aa(t +6) —aa(t) |7
+ 1 2t +8) = Z(t) I} + | bt +6) — h(t) II,),

where K7 is a positive constant. We have taken into account that H'(0,1) is
continuously embedded into C[0, 1] and that fj is Lipschitz continuous on bounded
sets. The above inequality leads us to

T—6
/ | (Yor(-,t+6) = Yor(-, 1), Yor (1, +6) — You (1, 1)) ||+ dt < Kg6® V8 € (0,T),
0

where K is another positive constant. Therefore, according to Theorem 2.0.3, ¢t —
(Yot (-, 1), Yor(1,t)) belongs to W12(0,T; V*). Thus, one can differentiate equation
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(5.36) and see that Z'(t) =: Z(¢t) = (Yo(-,t),Yo(1,1)) satisfies the equation

)
)(0) + an(t)Y o (1,t)p(1) (5.37)
(

as well as the initial condition
Z(0) = Zo,. (5.38)

It is easy to check that problem (5.37), (5.38) has at most one solution. This
problem is a weak form of the following Cauchy problem in Hs

{ Z'(t)+ B)Z(t) = W'(t), 0<t<T, (5.39)

Z(0) = Zo1.
Obviously, as € H'(0,T), as > 0. On the other hand, operator B(t) is the
subdifferential of the function ¢ (¢,-) : Hy — (—o0, +00],
L Jo o' (@) ?de + g [ p(e)2de + Sao(t)a® + ! p(0)?
¢1(t, (p,a)) = § =4 (t)p(0), if p € H'(0,1) and a = p(1),
400, otherwise,

with D(¢1(t,-)) =V for all ¢t € [0,T]. One can apply again Theorem 2.0.32 (since
condition (2.12) is fulfilled). Therefore problem (5.39) has a unique strong solution
Z, 7 € WY2(0,T; Hy), Yor € L=(0,T; L(0,1)).

Moreover, since Zypy € D(B(0)), it follows by a standard reasoning (see Theo-
rem 4.2.12) that Yo € W12(0,T; H(0,1)). As Z satisfies problem (5.37), (5.38),
one can see that Z = Z’ and so

Yo € W>2(0,T; H(0,1)), Yo(1,-) € H*(0,T).
Now, using similar arguments, we can differentiate equation (5.37) and see that
Z/(t) =Z"(t)=:Z(t) = (Yo(1t),Yo(1,t)) satisfies a similar equation,
(6, 9(1), Z (B) + 7716, Youl, D)o + {2, Yol 1o
— o (1)2(0) + 15 Y 0(0, £)p(0) + (1) Yo (1, )(1) (5.40)
= (g, (1)), h(t) 1, ¥V (0,9(1)) €V,

as well as the initial condition
Z(0) = Zoa. (5.41)

In fact, Z(t) = Z"(¢) is the unique strong solution of the Cauchy problem in Hy

{ Z(t)+ B(0)Z(t) = ht), 0< 1 < T, (5.42)

Z(0) = Zos.
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Since Zoz € D(B'(0)), h € WY2(0,T; Hs), of € H'(0,T), we get by known
arguments
Z e Wh(0,T; Hs), Yo € WH2(0,T; H'(0,1)),

and thus
Yo € W22(0,T5 H'(0,1)), Yo(1,-) € H*(0,T).

To conclude the proof, it is sufficient to notice that under our assumptions Z(t) =
(Yoree (-, t), Youee (1,¢)) is the unique strong solution of the time-dependent Cauchy
problem

{ Z'(t) + B"()Z(t) = h(t), 0 <t <T, (5.43)

Z(0) = Zos,
where h(t) = B () —k=1(0, oy (t)Youe (1,1)). Since h € L2(0, T; Hy), o'¥ € HY(0,1),

and Zo3 € V, one can apply again Theorem 2.0.32 which yields Z € W1 2(0,T; Hy).
From (5.43) we derive You10e € L?(D7), which completes the proof. O

Remark 5.1.6. Our assumptions Zy € D(A(0)), Zox € D(B(0)) in the above
Theorem hold if the following sufficient conditions are fulfilled: vy, f1 and fy are
smooth enough, and

TUO(O) - 7"0’06(0) = _T0f1(0a0)7 CO = 7}0(1)7

(04 (0) = rguo(0) + 7 f2(0,0) — f1.(0,0)) — ro[r— v (0)

—gv)(0) + f22(0,0) — r~* f122(0,0)] = =70 f1:(0, 0), (5.44)
vy (1) + rfo (vo(l)) — f1(1,0) + req(0)

= —k[’()g(].) - Tg?}o(l) - flw(la 0) + Tf2(]-u O)L

We encourage the reader to formulate additional conditions for data which guar-
antee that Zps € D(B'(0)), and Zps € V.

Now, we are going to investigate problem P;. We associate with P; the
Cauchy problem in H :

Zi(t) + C(H)Zu(8) = (1), 0<t<T,
Z(0) = Zyo,

(5.45)

where C(t) : D(C(t)) C Hy — Ho,

D(C(t)) = {(p.a) € Ha; p € H*(0,1), a=p(1),
r'p'(0) + as(t) = rg 'p(0)},
C(t) ((p.a) = (=r'p" +gp. k7 [r™p'(1) + az(t)a]) ,
t) = (Vi(,1),Gi(t), Zio = —r~'(d/(-),0/ (1)),
t) = (1" Xowt (1), —(kr) "  Xoe (1, 1)), as(t) =r' Xo:(0,1).
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Obviously, if in addition to the assumptions of the previous theorem we require
f1 € W32(0,T; H'(0,1)), we can see (if we also take into account the equation
Xo=71"1(f1 — You)), that | € W22(0,T; Hy) and a3 € H?(0,T). If we suppose in
addition that

Z1o € D(C(0)), 1(0) — C(0)Z10 € D(C'(0)), (5.46)
where C’(¢) is the operator obtained by replacing a3 with o in the definition of
C(t), then a device similar to that used in the proof of the preceding theorem
shows that problem P; has a unique solution (Xi,Y1) € W%2(0,T;L?(0,1)) x
W22(0,T; H(0,1)).
Remark 5.1.7. Assumption (5.46), reads (—r—'a/(:), —r~'a/(1)) € D(C(0)).
Clearly, this condition is satisfied iff

a € H30,1), —roa”’(0) 4 rorXo:(0,0) + ra’ (0) = 0. (5.47)

If we take into account (5.10), we see that (5.47) is equivalent to (5.15),, which
was required in the previous subsection.
On the other hand,

TﬁlXOzt(y 0) — 7‘720[(3) + T*lga/ T
X (1,0) + 72k (1) o (1) Sy (1) )

Thus, if ug, vg, f1, fo and ey are smooth functions, then one can indicate explicit
sufficient conditions in terms of the data such that (5.46) are satisfied.

So, we are able to formulate the following concluding result:

Corollary 5.1.8. Assume that (5.32) holds. If ug, vo, f1, fo and eq are smooth
enough,
fo e C*(R), fo >0, (5.48)

and the compatibility conditions (5.30), (5.34), (5.46) are satisfied, then the con-
clusions of Theorems 5.1.3, 5.1.5 hold and problem P) has a unique solution

(X1,Y1) € W22(0,T; L?(0,1)) x W>2(0,T; H'(0,1)). (5.49)

Remark 5.1.9. Concerning the above compatibility conditions (5.34), (5.46), we
have formulated just a partial system of sufficient conditions (see (5.44) and
(5.47)), but it is not difficult to give a complete system of conditions in terms
of the data. It is worth mentioning that such a system is compatible. For example,
equations (5.30), 5, (5.44),,

T‘Ouo(O) + ’00(0) = 0,
f1(0,0) = v5(0) + rug(0),
rvo(0) — rovp(0) = =70 f1(0,0),

are compatible, the third one being a combination of the first two equations.
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Note also that all the conditions which have been introduced to avoid dis-
crepancies at the corner points (0,0) and (1,0) (i.e., (5.13), (5.15) and (5.18)) are
incorporated into our set of assumptions on the data. Indeed, (5.13) is exactly the
second equation above; condition (5.15), follows from (5.47), as remarked before;
in fact, in view of (5.2) and (5.12), we can see that equation (5.30), implies that
10X0:(0,0) +¢/(0) = 0 and so (5.47) also yields (5.15);; (5.18) follows from (5.30),,
and (5.44),.

5.1.3 Estimates for the remainder components

We are going to show that, under appropriate assumptions, the components of
the first order remainder R, are of the order of ¢*, with @ = 9/8 and a = 11/8,
respectively, with respect to the uniform convergence norm. This is more than
enough to guarantee that (5.1) is a real first order asymptotic expansion.

Theorem 5.1.10. Assume that all the assumptions of Corollary 5.1.8 hold. Then,
for every € > 0, the solution of problem P. admits an asymptotic expansion of the
form (5.1) and the following estimates are valid:

IRscllowog) = OC), |Rzclleor) = O,
[Baetlloqo,m); 20,1y = 0(?), [ Raet || o j0,77;2.2(0,1)) = O(€),
”leHC([&T};LQ(OJ)) =0(e), ||R2€f6||0([0,T];L2(0,1)) = 0("").

Proof. Throughout this proof we denote by My, (k = 1,2,...,19) different pos-
itive constants which depend on the data, but are independent of €. Using the
conclusions of Corollary 5.1.8 as well as the definition of (R1., Rac) (see (5.1)), we
obtain that, for every € > 0, problem (5.8), (5.11), (5.19) has a unique solution

R. € W22(0,T; L2(0,1))>. In fact,
Ra(t) = (Rle('7t)uR2a('at)7R2E(]—at)) ) 0<t< T7

satisfies the Cauchy problem in H; (the Hilbert space H; as well as operator By,
were defined in Subsection 5.1.2):

{ RL(t) + BoRe(t) + (0,0,0-(t)) = Le(t), 0 <t < T, (5.50)

RE(O) =0,
where L.(t) = (L1c(+,t), Loc (-, t), L3 (1)),
Lls( ,t) —€X1t($ t)
Loc(x,t) —€(Clw($ T) + gdi(x, 1)),
Lae(t) = k™ (e (1, 7) + efo(Yo(1,0))Y1(1, 1) + fo(Yo(1,1)) — fo(8e(t))),
)
)

14
o= (t) = k™' (fo(Ra=(1,1) + 6-(t)) — fo(8-(1)),
0-(t Yo(l,t)-‘rEYl(Lt)-l-&‘dl(l,T).
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Let us take the scalar product in H; of (5.50); and R.(t). Integrating the resulting
equation over [0, t] we get

1 9 ! t
iR +/O (BOERE(S),RE(3)>ds+k/O 0.(5)Rac (1, 5)ds -

:/0 (Le(s), Re(s))ds,

for all t € [0,T]. Therefore
1 5 ¢
GBI < | lILe(s)] - [ Be(s)llds for all ¢ € [0, T].
0

We have used the monotonicity of By. and f§ > 0 which implies the obvious
inequality

t
/ 0e(8)Rac(1,8)ds >0 Vit e[0,T].
0
If we apply Lemma 2.0.19 to the previous inequality we get
t
IR.(8)] < / IL(s)[|ds, for all £ € [0,T]. (5.52)
0

On the other hand,
1
LI <= [ Xuuloro)da
0

1
+ M, e? [/o <c1 (z, (s/e))2 + ¢°dy (z, (s/s))Q)dx
+er(1,(s/2)) + i (1, (s/2))” + 52},

for all s € [0,T], because

| fo(0-(1) — fo(Yo(1, 1)) — ef5(Yo(1,1))Y1(1,¢) |
< MgE(dl(LT) + 5).

Therefore,
|Le(8)||? < Mse® + Mye?

2
4 M5€2672r8/5(]_ + 22) for all s € [0,T7.

An elementary computation yields

/OT (1+ %) as = 00),
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and thus
T
/ | Le(s)||ds < Mge®/2. (5.53)
0
Now, (5.52) and (5.53) imply
N R1c I + [ Roc (I + kRac(1,8)? < Mye? (5.54)
(we denoted by || - ||, the usual norm of L?(0,1)).
In the following we are going to derive some estimates for (Rict, Roet). First,

we see that R.(t) =: Q:(t) = (Q1(+, 1), Q2:(+, 1), Q2:(1, 1)) satisfies the problem

€Q1et + Qoer +1Q1e = Lit(1),

Q2et + Qrex + 9Q2: = Loct(1),

Q2et(1,t) — k™ Quer(1,) 4+ oL (t) = L5.(1), (5.55)
Qa(ma 0) = La(w7 0),

70Q1(0,t) + Q2:(0,t) = 0.

Taking the inner product in Hy of equations (5.55), 5 3 by Qc(t) and integrating
the resulting equation over [0, t], we obtain

1
QDI +7 [l Que 1172,
t
g1l Qo IBapy) + /0 0" (5)Rasa (1, 5)ds (5.56)
< IO+ [ 1L - 1Q:)]ds for all ¢ € (0.7
0
where D; = (0,1) x (0,t). Obviously, || Lc(0)||* < Mge?, and
/ o (5) Raes (1, 5)ds :/ [£(60:(5) + Roc(1.5))
0 0
x (Raea(1, ) + 02a(s)) — f (95(5))955(5)}R2€S(17 5)ds
t
> /0 [fé(@s(s) =+ R26(175)) - f(l)(es(s))ww(S)R%S(la S)ds
2 —Mg/ |R25(178)| . |R255(1, S)|d$
0
—Mype®? | |Raes(1, 5)|d
> <0102 [ R (1, 3)lds

for all t € [0,7T] (in the last inequality we have used (5.54)).
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It follows from (5.56) that

1
2||C»?s(7«‘)||2 +7 | Que 122(p,) +9 || Q2= 112,

< e e [ (Rt + [ 1L 1Q.(0)ds
< ;M8£2 + /Ot(||L’E(s)|| + M12%/2)||Qc(s)||ds for all ¢ € [0,T).
Therefore,
1Q-(1)|| < /Mse + /Ot L. (s)||ds + My3e®/? for all t € [0,T7, (5.57)
and

T Q1e ||%2(Dt) +9 | Qa2 H%?(Dt)

1 2 ! ’ 3/2 (5.58)
S  Mssmt (L2 ()l + Mi2e™ %) |Q=(s) [ ds
for all t € [0,T]. Since
—5X1tt(',t) T
LL(t) = (ﬂ'r +r1a®) — B r 4 ga')e*”
k(= rB(1) — o’ (1)r~t + 7a”(1))e ™™ + eSe(t),
where S.(t) is a bounded function, i.e.,
sup {| S:(t) |; €>0, 0<t<T} < oo,
it follows that .
Iz s < e (5.59)
0
Now, from (5.57) and (5.59) we infer that
Q=01 = ell Ruce (- £)II5 + [ Race (-, ) [g + kRec(1.)* < Muse™. (5.60)

On the other hand, combining the obvious inequality
t
A<ah&@»RA$Msszuﬁam>+mR%ﬁ%m>mrmtemﬂm

with (5.51), (5.53) and (5.54), we infer

PReN 2 ppy + 9l Rocll 2y = O(®): (5.61)
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Similarly, from (5.58), (5.59), (5.60) one gets
THRlet”i?(DT) + g”R%tHi?(DT) = 0(e?). (5.62)

As a consequence of (5.61) and of (5.62) we find

|Ric( DI =2 / (Rica(-+ ), Rac - 8))ds

(5.63)
< 2||Rlst||L2(DT)||Rls||L2(DT) = 0(55/2)
(we have denoted by (-, ), the usual scalar product of L?(0,1)).
From (5.60), (5.63) and system (5.8) it follows that
1Roca (-, )lg < Mige™™. (5.64)
By a similar reasoning we can show that
[Rica(- )]l < Mize. (5.65)

By using the obvious formulae
1
Rac(, 0 = Rac(1,t = =2 [ Roc(€ ) Raca (1)
Rac(e 0 = (0,87 =2 [ Rucl€.)Ria6, ),
0

for all (z,t) € Dy, on account of (5.54) and of (5.63)—(5.65), we derive the follow-
ing estimates

Roc(2,1)? < Rac(1,1) + 2||Rac (-, )]0 - | Raca (-, t)[Jo < Mige'/?,

Ric(z,t)? < (1/1)Rac(0,4)* + 2| Ric (-, t)[lo - | Rica (- )]0 < M1ge®/?,

for all (z,t) € Dp. The proof is complete. O

5.2 A zeroth order asymptotic expansion for the
solution of problem (NS), (IC), (BC.1)

In this section we examine the case in which one of the equations of the telegraph
system is nonlinear and construct a zeroth order asymptotic expansion for the
corresponding boundary value problem.

One can extend this investigation to higher order asymptotic expansions (in
particular to first order expansions, as in the previous section) at the expense of
more assumptions on the data as well as some additional technical difficulties.
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More precisely, the problem we are going to investigate consists of the system

eur + vy +ru = fi, . (NS)
Vt + Uy —‘rg((E,’U) = f2 mn DT;
the initial conditions
u(z,0) = uo(z), v(z,0)=wvp(x), 0 <z <1, (IC)
and boundary conditions
0,t) +v(0,t) =0,
rou0,£) + v(0,1) e
u(1,t) — kve(1,t) = fo(v(1,8)) +eo(t), 0<t < T,

where g : [0,1] xR = R, f1,f2: Dr — R, ep : [0,T] — R, ug,vp : [0,1] — R,
fo : R — R are known functions, r,7g,k are constants, r > 0, k, rg > 0, and
0<ex 1.

Remark 5.2.1. Note that all the results of this section can be extended to the more
general boundary conditions

—u(0,t) = r*(v(0,t)),
u(1,t) — kve(1,t) = fo(v(1,8)) +eo(t), 0<t < T,

where r* is a nonlinear nondecreasing function. However, we prefer (BC.1) for the
sake of simplicity.

We will denote again by U. = (uc(z,t),ve(x,t)) the solution of problem P,
which consists of (N.S), (IC), (BC.1). Py will designate the corresponding reduced
problem. Again, P. is a singularly perturbed problem of the boundary layer type,
with respect to the sup norm of C(Dr)? (see Chapter 1), and the boundary layer
is a thin strip [0, 1] x [0, d], 6 > 0.

5.2.1 Formal expansion

Using previous arguments one can see that a zeroth order asymptotic expansion is
U. = Ug(x,t) + Vo(x, ) + Re(x, t), (5.66)

where:

Up = (X(z,t),Y(x,t)) is the zeroth order regular term;
Vo = (co(x,7),do(x, 7)), T = t/e, is the boundary layer function;
R. = (Ric(x,t), Rac(x,t)) is the remainder of the order zero.

By the reasoning used in Subsection 5.1.1 one can determine

do=0, co(z,7) =az)e™, 0<x <1, 7>0,
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where a(x) = uo(z) + (1/7) (vy(z) — f1(2,0)), 0 < 2 < 1. Moreover, X and ¥
satisf;
' X =1/r)(f1 = Ye) in Dr, (5.67)
Yy =1 Wau + g(2,Y) = fo =17 fip in Dr,
Y(x,0) =vo(z), 0<x<1,
Y(0,8) = (ro/r)Yz(0,) = —(ro/7) f1(0,1),
kY (1,8) + 7Y, (1,8) 4+ fo(Y(1,8) = r~ 1 f1(1,8) —eo(t), 0 <t <T.

(5.68)

For the components of the remainder we derive the following boundary value
problem

5R15t + RQsm + TRlE = _EXta (5 69)
R2at+Rlez+g(‘r7R2a+Y) —g(me) = —Cox in DT7 .
Ri(x,0) = Roc(2,0) =0, 0 <z <1, (5.70)
roR1:(0,t) + R2-(0,t) = 0,
Ric(1,t) — kRoet(1,1) — fo (ve(1,1)) + fo (Y(1,¢)) (5.71)

=—co(1,7), 0<t<T.

By the identification procedure we also obtain
co(0,7) =0 < «(0) =0.

This equation will appear again in the next subsection as a necessary compatibility
condition for the data. So, with this condition, our correction ¢y does not introduce
any discrepancy at the corner point (0,0) of Dy. Concerning the corner point
(1,0), here the situation is completely different. Since we have a dynamic boundary
condition at = 1, we may include the term co(1,7) into the (dynamic) equation
(5.71),. This term is sizeable at ¢t = 0, but the remainder remains “small” (even
if the derivative Rac; is not small around ¢ = 0). Thus, ¢ does not introduce any
discrepancy at (1,0) and we do not need to require that a(1) = 0 (as needed in
the case of an algebraic boundary condition at « = 1). This discussion shows that
the case of dynamic boundary conditions makes a difference.

Summarizing, we can see that Uy = (X,Y") satisfies the reduced problem Py,
which is made up by the algebraic equation (5.67) and the boundary value problem
(5.68), while the pair (Ric, Ro.) satisfies the above problem (5.69), (5.70), (5.71),
which is of the same type as the original problem P..

5.2.2 [Existence, uniqueness and regularity of the solutions
of problems P. and F,

In this subsection we are going to investigate problems P. and Fy, which are
formulated in Subsection 5.2.1. First we consider problem P.. The presence of the
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nonlinear term g in system (IN.S) makes our problem more complex. We choose as

in Subsection 5.1.2 the Hilbert space Hy=(L?(0, 1))2><}R7 endowed with the same
scalar product and norm denoted || - ||. Instead of operator B., we now define the
operator By, : D(B1.) C Hy — Hj,

Bls : {p,q7 ip,q € H'(0,1),a = q(1), rop(0) + ¢(0) = 0},
Bic(p.q,a) = (e (¢ +rp), P +9(,0), k' (—=p(1)+ fo(a))).

We associate with P. the following Cauchy problem in Hj:

wl(t) + Brewe:(t) = F.(t), 0 <t < T,

w.(0) = wp (5.72)

where

wf(t) (UE(-,t)7UE(~7t),§5(t)), Wo = (Uoﬂ)o,fo) € Hy,
E.(t) = (e fi(,t), fo (), =k Peo(t)), 0 <t < T.

For the time being, let us restate Theorem 2.0.34 for the case of our problem
(which is a particular case of problem (2.14), (2.15), (2.17)):

Theorem 5.2.2. Assume that

r is a nonnegative constant, and ro, k > 0; (5.73)

fo: R —= R is a continuous nondecreasig function,; (5.74)

x— g(x, &) € L*(0,1) for all £ €R and & — g(x, &) (5.75)
is continuous and nondecreasing on R for a.a. x € (0,1);

wo € D(By.), F. € WhY(0,T; Hy). (5.76)

Then, problem (5.72) has a unique strong solution w. € W1°°(0,T; Hy), with
&(t) = ve(1,t) for all t € [0,T). In addition, u.,v. € L°(0,T; H(0,1)).

Next, we will state and prove a result concerning higher smoothness of solution w.:

Theorem 5.2.3. Assume that (5.73), (5.76) hold and, in addition,
fo € CHR), fi(x) >0 for all x € R; (5.77)
x — g(z,€) € L*(0,1) V€ € R and 0g/9¢ =: ge € C([0,1] x R), g¢ > 0. (5.78)
Then, the strong solution w. of the Cauchy problem (5.72) satisfies

w. € CH([0,T]; Hy), wue,v. € C([0,T]; H'(0,1)). (5.79)
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Proof. By Theorem 5.2.2 there exists a unique strong solution of problem (5.72),
€ Wh(0,T; H;), such that u.,v. € L>(0,T; H(0,1)).

It remains to show assertions (5.79). To this end, we consider the Cauchy
problem in Hj:

(5.80)

wi(t) + Boewe(t) = G (1), 0<t<T,
we(0) = F.(0) — Bycwo,

where we(t) = (ue(-,t),v-(-,t),&.(t)), Ge:(0,T) — Hy,

1f1t(,t)
Ge(t) = Jar(58) = ge (02 (1)) ver (-, £)
—k~ e ()+fo (ve(1,1)) vt (1,1)]

Here v.(-,t), v-(1,t) are the last two components of our solution w;;
Bo. : D(By.) C Hy — H; is the operator By, with g =0, fo =0.

Now, (5.77) and (5.78) imply that G. € L'(0,T; Hy).
Therefore, we can apply Theorem 2.0.21 to infer that problem (5.80) has a unique
weak solution w. € C ([0, T]; H1), which satisfies the equation

wo(t) = S.(Hw.(0) + /Ot S.(t—$)G. (s)ds, 0<t<T, (5.81)

where {S.(t), t > 0} is the contractions semigroup generated by —By.. Since w.
is the strong solution of problem (5.72) and the function

Fie(t) i= Fo(t) = (0,9 (v-(, 1) k™ fo (0=(1,8)), 0 <t <T,
belongs to W1(0,T; Hy), we have

wl(t) = / Se(t—s)F.(s)ds, 0<t<T.

Obviously, F]. = G. and from (5.81) and the last equation it follows that w,(t) =
we(t) for all t € [0,T], so we € C([0,T); Hy).

Finally, from (NS) we infer that u.,v. € C([0,T]; H'(0,1)). Thus, the theorem is
completely proved. (|

In the sequel, we are dealing with problem (5.68). We write it as a Cauchy
problem in the Hilbert space Ho = L?(0,1) x R, defined in Subsection 5.1.2, with
the same scalar product and the corresponding induced norm, denoted || - || zr,. To
this purpose, we define the operator A(t) : D(A(t)) C Hy — Hs by:

D(A(t)) = {(p,a) € Hz; p € H*(0,1), a=p(1), 7 p'(0) + au(t) = 5 'p(0) } ,
AW (p,a) = (=71 +g(op), k7 r7 (1) + fola)])  aa(t) = —r~ 1 f1(0,1),
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and associate with problem (5.68) the following Cauchy problem in Hy :

{ Z'(t)+ A(t)Z(t) = h(t), 0<t <T, (5.82)

Z(0) = Zy,
where
Z(t) = (Y(-,1),¢(1)) s Zo = (v0,C0), h(t) = (ha(:,1), ha(t))
hi(z,t) = (f2 =~ fro) (@, t), ho(t) = k71 (r7 fi(1,8) — eo(t)).

Let us also define the operator B(t) : D(B(t)) C Hy — Ha,

D(B(t)) = {(p.a) € Hz; p € H*(0,1), a=p(1), 7 'p'(0) + ) (t) = 15 'p(0)},
B(t)(p,a) = (=r~'p", k™l (1)),
which will be needed to prove the following higher regularity result:

Theorem 5.2.4. Assume that (5.74) holds, and

r, To, k are given positive constants; (5.83)
g=g(xz,€) :[0,1] x R — R is continuous, and (5.84)
it is nondecreasing with respect to its second variable;

he WHH0,T; Hy), a1 € HY(0,T); (5.85)
Zy € D(A(0)). (5.86)

Then, problem (5.82) has a unique strong solution Z € W2(0,T; Hs), with Y €
L2(0,T; H*(0,1)) \YWY2(0,T; H*(0,1)) and ((t) = Y (1,t) for all t € [0,T).
If, in addition,

fo € C*(R), £} >0, he W»Y(0,T; Hy), oy € H*(0,T); (5.87)
ge, gee exist and are continuous on [0,1] X R, g¢ > 0; (5.88)
Zor == h(0) — A(0)Zy € D(B(0)), (5.89)

then Z € W22(0,T; Hz) and Y € W22(0,T; H*(0,1)) YW12(0,T; H*(0,1)).

Proof. The first part of the theorem follows by an argument similar to that used
in the proof of Theorem 5.1.5 (see also [24], p. 101). Indeed, it is sufficient to point
out that A(t) = 9é(¢,-), t € [0,T], where
¢(t7 ) : H2 - (_OO7+OO]7
3 Jo 2/(@)’dz + fy Glo,p(a))dz + ) p(0)?

o(t, (p,a)) = § —a1(t)p(0) +lo(a), if p€ H'(0,1) and a = p(1),

+00, otherwise,



5.2. A zeroth order asymptotic expansion 89

in which Iy : R — R is a primitive of fy whilst G(z, §) f (x, T)dT (see also [24],
b 93). For every £ € [0.7), D(o(t. ) — {(pa) pe H(O.1, @ —p)} =V
which is independent of ¢t. V is a Hilbert space with the the scalar product
defined in Subsection 5.1.2. According to Theorem 2.0.32, problem (5.82) has
a unique strong solution Z € W2(0,T; Hs), with Y € W12(0,T; H*(0,1)) N
L?(0,T; H%(0,1)) and ((t) = Y(1,t) for all t € [0, T]. Now, assume that our addi-
tional assumptions (5.87)—(5.89) hold. Then, Z belongs to W22(0,T; V*), where
V* is the dual of V, and Z(t) = (Y (-,¢),Y(1,t)) satisfies the equation (see the
proof of Theorem 5.1.5)

<((P7 90(1)% (Y;St(V t)u Y;Et(]- t))> + r71<(pl’ Y;S:E(7 t)>0
— @ (£)(0) + 751 Y3 (0, £)p(0) (5.90)
= ((p, (1), h(t)) s Y (p,0(1)) €V, a.a.t €(0,T)
and the initial condition
7'(0) = Zo1, (5.91)
where
h(t) = h'(t) = (ge (- Y (- 1) Ya (-, 1),k fo (Y (1,8))Ya(1, 1))

(we have denoted by (-,-)o the usual scalar product of L?(0,1) and by (-,-) the
pairing between V and V*). Obviously, Z'(t) is the unique solution of problem
(5.90), (5.91). Now, let us consider the Cauchy problem in Hj

Z'(t)+ BM)Z(t) = h(t), 0 <t < T,
Z(0) = Zp,
where Z(t) = (Y'(-,t),((t)). This is obtained by formal differentiation with respect

to t of problem (5.82). Since B(t) is similar to A(t), one can make use again of
Theorem 2.0.32. Thus, since Zy; € D(B(0)) and h € L?(0,T; Hs), it follows that

Z e WH(0,T; Hy), Y, € L*(0,T; L*(0,1)), ((t) =Y (L,t), t €[0,T].
Since Z also satisfies problem (5.90), (5.91) we infer that Z = Z’. Therefore,
Y € W22(0,75 L2(0,1)) (W20, 75 H2(0, 1)), Y(1,-) € W22(0,T),

from which it follows that h belongs to W'(0,T; Hy) and thus, by usual argu-
ments (see Theorem 5.1.5), one can conclude that Y =Y; € W2(0,T; H'(0,1)).
The proof is complete. O

Remark 5.2.5. From our hypotheses wg € D(Bi.) and Zy € D(A(0)) (see The-
orems 5.2.3, 5.2.4), it follows that «(0) = 0. This condition was determined in
Subsection 5.2.1 as a result of identifications.
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Taking into account the three theorems above we are going to state two
corollaries which show that our expansion (5.66) is well defined. Moreover, they
will be used in the next section to get estimates for the remainder components in
different norms, which will validate completely our asymptotic expansion.

Corollary 5.2.6. Assume that (5.74), (5.83), (5.84) hold and, in addition, the fol-
lowing conditions are fulfilled

f1 € W0, T; HY(0, 1)), fo € WH1(0,T; L2(0, 1)),

f1(0,-) € HY(0,T), eg € WH(0,T), ug € H*(0,1),v0 € H?(0,1),
rouo(0) + v (0) = 0, rovy(0) — rv9(0) = 10£1(0, 0).

Then, for every € > 0, problem P. admits a unique strong solution
(ue, ve) € WH(0, 75 L%(0,1))* () L>(0,T: H'(0, 1)),
and problem Py admits a unique solution

(X,Y) €(L*(0,T: H'(0,1)) (YW (0,T; L*(0, 1))
X (L*(0,T; H*(0,1)) (Y W"2(0,T; H' (0, 1)).

Corollary 5.2.7. Assume that (5.83) holds. If wog,vo, f1, f2 and ey are smooth
enough, fo € C*(R), f{ > 0, g satisfies (5.84), (5.88), and the following com-
patibility conditions are fulfilled:

rouo(0) + vo(0) = 0,

rovy(0) — 1v0(0) = 70 f1(0,0),

r(r~ g (0) — g(0,v0(0)) — " £12(0,0) + f2(0,0)) + 70 f1:(0,0)
= 7o(r~10§”(0) = g2(0, v(0))

—9¢(0,10(0))v(0) + faz(0,0) — 77 f122(0,0)),

M ug(1) + fo(vo(1)) + €0 (0) — 7~ f1(1,0)

= k[=r~tog (1) + g(1,v0(1)) = f2(1,0) + 77" f1.(1,0)],

then, for every € > 0, problem P. admits a unique strong solution
(ue, ve) € CH([0,T); L*(0,1))* () C([0, T; ,1))?
and problem Py admits a unique solution

(X,Y) (W' (0,T: L*(0,1)) (\W"2(0,T; H'(0,1)))
< (WH2([0,T]; H*(0,1)) (Y W*2(0,T; H'(0,1))).
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5.2.3 Estimates for the remainder components

We begin with some estimates concerning our expansion (5.66) with respect to the
LP(0,T; L*(0,1)) x L*(0,T;C[0,1]) norm, under fairly weak assumptions on the
data. We have the following result:

Theorem 5.2.8. Let p € [2,00). Assume that all the assumptions of Corollary 5.2.6
hold. Then, for every € > 0, the solution of problem P. admits an asymptotic
expansion of the form (5.66) and the following estimates hold:

e = X||£o(o,7522(0,1)) = O('P),
[ve = Ylleqo,m22(0,1)) = 0(51/2)a [ve = Yo (0,1:000,1)) = 0(51/4)-

Proof. Throughout this proof we denote by My (k = 1,2,...) different positive
constants which depend on the data, but are independent of . According to Corol-
lary 5.2.6, problem (5.69), (5.70), (5.71) has a unique solution

R. € (Wh'(0,T5L%(0,1)) N L*(0,T; H'(0,1)))
x (W2(0,T; L*(0,1)) N L*(0,T; H'(0,1))),

and (see Theorems 5.2.2 and 5.2.4) Ra.(1,-) € WH2(0,T). It is easily seen that
Rs(t) = (Rls('7 t)a R26('a t)7 R2€(1a t))
is the strong solution of the following Cauchy problem in Hjy:

{ RL(t) + Bo:Re(t) + 0c(t) = Gie(t), 0<t<T, (5.92)

R.(0) =0,
where H; and By. were defined in the proof of Theorem 5.2.3, and

Ua(t) = (0,0’15(t),0'25(t)) ) Gls(t) = g(-,vs(-,t)) - g(-,Y(-,t)),
o2e (t) =k fo(ve(1, 1)) = fo(Y (1,1))],
G1:(t) :( — Xi(- 1), —coz (- T), kilco(lﬂ')) for all t € (0,7).

By a standard computation we get
t t
| R-(t)]|? + 2/ (BoeRe(8) + 0:(s), Re(s))ds = 2/ (G1e(s), Re(s))ds  (5.93)
0 0

for all t € [0,T]. Together with
(BoeR:(s) + 0:(s),R(s)) >0, s €[0,T7,

and Gronwall’s lemma, (5.93) yields

| R(2)]| S/O [G1<(s)l|ds, t € [0,T]. (5.94)
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On the other hand,
1 1
|G1(s)|1? = E/ X, (z,s)%dx + (/ o (z)?dx + kla(1)2> e~ 2rs/e
0 0
for all s € [0,T], which yields
T
/ 1G1(s)]lds = O('/?). (5.95)
0

Combining (5.94) with (5.95) one gets
IR-(0)]? = el| R (- O)llg + | Ra= (-, 0)I[§ + kRoe(1,)* < Mie (5.96)
for all t € [0, 7], where || - ||o denotes the usual norm of L?(0,1).

As fo and £ — g(x, &), x € [0, 1], are nondecreasing functions, we have

T
/0 (BoeR:(8) + 0(s), Re(s))ds

. . (5.97)
2 [ RacOsPds e [ R0
0 0
Since r > 0, it follows from (5.93), (5.95), (5.96) and (5.97)
T
/O 1R1= (-, 8)l[5ds = || Raclliz(py) = Ofe)- (5.98)

Combining the obvious inequality

T T
/O | Ruc ) |2dt = / | Rac (o 0)12 - [ Ruc (- 1) [E 2t
9 T
<V lmaony [ 1FaeCoIR

with (5.96) and (5.98), we infer that
[ Ricllzeo,mir2(0,1)) < ||R1a||i/2’EDT)||R15||é_([20/7§1];L2(071)) =0(/P).
Since ue = X + ¢o + Rie, and |[col|po(0,7:22(0,1)) = O(€/P), we find
lue = XlLeo,122(0,1)) < 1RaellLe(o,m;22(0,1)) + llcollLr(o,7;22(0,1)) = O(e'/7).

On the other hand, (5.96) implies that ||Rec(-,¢)[|3 < Mie for all ¢ € [0,T]. Since
we(t) = (ue(- 1), ve(+,t),v-(1,1)) is the strong solution of problem (5.72), we have
(see Theorem 2.0.20)

t
lwl ()] < ||F=(0) — Biewol| +/ |FL(s)|lds < Mye™/2 for a.a. t € (0,7).
0
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Therefore,
elluce( )l + llvee (1) [[§ < Mae™

for a.a. t € (0,T). On the other hand,
[ue( )llo < IXC 0o + el Tllg + [1R1e( )l < My for all ¢ € [0, 7],

and from v., = f1 — ey —rue in Dy, we derive ||vey (-, 1) || o< M5 for a.a. t € [0,T].
Therefore,

[Raca (-, D)l < M[vea (- D)llo + 1Yz (-, 8)llg < Mg for a.a. t € (0,T).
Finally, using (5.96), we find
R26(mat)2 < RQs(lat)Q + 2||R25(-,t)||0 : ||R2sx('7t)||o = ]\4751/2

for a.a. t € (0,7) and for all z € [0,1], and thus [|Roc|| 1o 7,000,1)) = O(eM4).
This concludes the proof. O

Remark 5.2.9. Note that our boundary layer function ¢y does not appear in the
statement of Theorem 5.2.8. This is quite natural because || co [|zn(0,7;12(0,1)) =

(’)(51/ P). In fact, this means that our problem is regularly perturbed with respect
to the given norm. In other words, the boundary layer is not visible in this norm.

Now, we are going to establish estimates with respect to the uniform norm for
the two components of the remainder. To this purpose, we need to require more
smoothness of the data as well as higher compatibility conditions.

Theorem 5.2.10. Assume that all the assumptions of Corollary 5.2.7 are fulfilled.
Then, for every € > 0, the solution of problem P. admits an asymptotic expansion
of the form (5.66) and the following estimates hold

||Rla||c(DT) = 0(51/8)’ ||R25||0(DT) = 0(53/8)~

Proof. We will use the same notation as in the proof of the previous theorem. Of
course, the estimates established there remain valid, since our present assumptions
are stronger. Note that X (the first component of the solution of P,) belongs
to W(0,T;L?(0,1)) (see Corollary 5.2.7) and thus Q.(¢) := R.(t) is the mild
solution of the Cauchy problem in H;:

{ QL(t) + BoeQo(t) + oL(t) = G (t), 0<t<T,
Q:(0) = G1:(0),

which is obtained by differentiating the Cauchy problem (5.92) with respect to ¢.
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Now, we continue with an auxiliary result:

Lemma 5.2.11. If u = (u',u3,u3) € C([0,T]; Hy) is the mild solution of the fol-
lowing Cauchy problem in Hy

u'(t) + Bocu(t) = f(t,u(t)), 0<t<T,
u(0) = uyg,

where f:[0,T] x Hi — Hy, ug € Hy and f(,u()) € LY(0,T; Hy), then

t
lu@l? + 2rllwt 12 (p,) < lluoll® + 2/0 (f(s,u(s)),u(s))ds, 0<t<T, (5.99)

where Dy := (0,1) x (0,¢).
Proof. Obviously,

u(t) = Se(t)uo + /Ot Se(t—7)f(r,u(r))dr, 0<t<T, (5.100)

where {Sc(t), t > 0} is the continuous semigroup of contractions generated by
—Boe. Since D(By.) is dense in Hy and C1([0,T]; Hy) is dense in L(0,T; Hy),
there exist sequences {ugn }, ey € D(Bo:) and { fn}, ey € C((0,T]; Hy), such that
Uop — up in Hy and f, — hin L'(0,T; Hy), as n — oo, where h(t) = f(t,u(t)).
On account of Theorem 2.0.27, the Cauchy problem in H

{ uly(8) + Bosun(t) = falt), 0<t<T,

Un (0) = Uon,

has a unique strong solution u, = (ul,u2,u3) € C'([0,T]; H1), which satisfies

t
Un (t) = S:(t)uon +/ St —7)fn(r)dr, 0<t<T, VneN. (5.101)
0
From the obvious equality
t t
||un(t)||2+2/ (Boctn(s), un(s))ds = [[uon|| +2/ (fn(s),un(s))ds  (5.102)
0 0
for all t € [0,T], n € N, we derive
t
lun(OI + 27 upll72(p,) < lluonll® + 2/0 (fn(s),un(s))ds (5.103)

for all ¢ € [0,7]. By (5.100) and (5.101) we obtain that u, — uw as n — oo in
C([0,T7; Hy). Therefore, inequality (5.99) follows from (5.103) by letting n — occ.
O
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By Lemma 5.2.11 and the obvious inequality ||G1:(0)|* < Mg, we have

t
1Q=()I1? + 20| Rucel2 ) < My +2 / (Gho(s) — 0(5), Qe(s))ds

for all t € [0,T].
On the other hand,

[ 101660 Qutonas = o [ Racat:9) s+ [ R )lods).

/ (Gh(5), Qx(s))ds <e / 1Xas(8)llo - | Rres( 8)llods
0 0

95

(5.104)

(5.105)

t
r _7Ts
+ E/O e = ([lall - [R2es (s 8)llot | (1) Razs(1,5) |) ds

Mol [ (Ve o+ e ) 1Quto) 1 d5)

for all ¢ € [0, T]. Combining the last inequality with (5.104) and (5.105), we get

t
T s
QeI < 81y [ (14 Vel Xl + e ) 1 Qul) s 0< <,

and thus, using Gronwall’s inequality, we can infer that
1Q=(®)]1* = el Ract (-, )1F + | R2ee (-, I + kR2et(1,8)* < Mz
for all ¢ € [0,T]. Therefore,
el Rt O)lIf < Mia, [[Roce(8)]lo < Mo
for all ¢t € [0, T]. Now, combining (5.104) with (5.106), we find
||Rlat||%2(DT) =0(1).
In addition (see (5.70), (5.98) and (5.108)), we have

| Rc( D)2 =2 / (Rica(5), Ric (-, ))ods

<2 [ 1Rl 1Al )l
<2||Ricellze(pry | Ricllze(pyy < Mise'/?.
Now, by (5.69), (5.107) and (5.109), it follows that
[Rica (5 t)lo < Mua, ||Raca(-,t)]lo < Mise™/* V £ € [0,T].

(5.106)

(5.107)

(5.108)

(5.109)

(5.110)
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Taking into account (5.96), (5.109) and (5.110), we obtain

1
Roc(,8)2 = Ro(1,4)% — 2 / Rove (€, 6) Rac (€, )de

< Roc(1,8)% + 2||Roc (-, )|l - | Race (- 1) [0 < Mige®4,
Ric(z,t)* < Ri(0,8)” + 2||Rac (-, 1) lo - [ Rica (-5 £) 0
= (1/73)R2c(0,t)* + 2| Rac (-, t)lo - || Rica (-, 1) |0 < Mage'/*

for all (z,t) € Dr. Thus, |Ricllcp,) = O(e1/3), [Recllo(pyy = O(c%/#). The
proof is complete. O

5.3 A zeroth order asymptotic expansion for the
solution of problem (NS), (IC), (BC.2)

In this section we consider the problem P. consisting of the system

EUt + Vg +TU = [1,
t bil . (NS)
Ut + Uy —|—g((E,’U) = f2 m DT;
the initial conditions
u(z,0) = uo(z), v(z,0)=wvo(x), 0<z<1, (10)
and the nonlinear boundary conditions
w(0,t) + kove(0,t) = —ro(v — fo (0, s)ds + eo(t), (BC2)
u(l,t) — k1o (1,t) = ri(v (1 t)) —l—llfo v(l,s)ds —ey(t), 0 <t <T,

where 7, ko, k1, lo, [1 are given nonnegative constants and g : [0, 1] xR — R, fi, f2 :
Dr — R, eg,e1 : [0,T] — R, ug,vp : [0,1] — R, rg,71 : R — R are known
functions.

Note that in this case both the boundary conditions are of the dynamic type
and contain some integral terms.

Again, the present P. is a singularly perturbed problem of the boundary layer
type with respect to the C'(D7)?-norm, the boundary layer being a neighborhood
of the segment {(z,0); 0 <z < 1}.

5.3.1 Formal expansion

In the following we will determine formally a zeroth order asymptotic expansion
of the solution U, = (uc(x,t),ve(2,t)) of problem P., which will be of the same
form as in Subsection 5.2.1 (see (5.66)), i.e

Us =Up(z,t) + Vo(z,7) + Re (2, 1). (5.111)
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We have relabeled the expansion for convenience, but Uy, Vy, R, 7 have the
same meaning. Again, we make use of (5.111) in (NS) and (JC) to derive by
identification the same systems of equations and initial conditions, as previously
derived in Subsection 5.2.1. Here, we relabel them as follows:

X=rYfi-Y,
(i = ¥2), (5.112)
Y;g—’f‘ wa—l-g(l' Y) f2_71_1f1w in -DT7
Y (z,0) =wvo(x), 0 <z <1, (5.113)
do =0, co(z,7) =a(r)e”, 0<z <1, 7>0, (5.114)

where a(x) = ug(x) + (1/r)(vi(z) — f1(z,0)), 0 <z <1,

5R15t + RQsm + TRls - _EXta (5 115)
Roct + Ricy + g(z,v.) — g(2,Y) = —co, in Dr, '
Ri(x,0) = Roc(2,0) =0, 0 <z < 1. (5.116)

Finally, we derive from (BC.2) by the identification procedure the following bound-
ary conditions (see also (5.112),)

koYi(0,8) — 1Y, (0,8) = —1ro(Y(0,1)) — lo fy Y(0,5)ds
—T_lfl(o,t) + eo(t)7

. (5.117)
—k1 Yy (1,8) =7 1Yo (1) = i (Y(L, 1) + 1 fy Y(1,5)ds
—r fi(1,t) —e(t), 0<t<T,
R1:(0,t) + koRact(0,t) 4+ ro (v5(07 t)) —T0 (Y(07 t))
= —lo [ Ro-(0, 8)ds — ¢o(0,7), (5.118)

ng(].,t) — klRQEt(l,t) — T (1}5(17t)) —+ 71 (Y(Lt))
=l [y Roe(1,5)ds — co(1,7), 0 <t < T.

It is worth mentioning that in this case we do not have any condition for « at
=0 or x = 1. This is due to the fact that both the boundary conditions of P
are of the dynamic type (see Subsection 5.2.1 for an explanation).

5.3.2 [Existence, uniqueness and regularity of the solutions
of problems P. and F,

We start with problem P. consisting of (NS), (IC), (BC.2). Our basic framework
for this problem will be the product space Hs := L2(0,1)” x R?, which is a real
Hilbert space with the scalar product defined by

ey, =< [ m@m@i+ [ a@ed

+ koy1vi + k1ysys + loysys + Liyivi
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for all w; = (pi, qi, yi, yb, y4,yi) € Hz, i = 1,2. The corresponding norm will be
denoted by || - ||, Next, we define the operator J. : D(J:) C H3 — Hj,

D(J.) :=={(p,q,y) € Hs; p,q € H'(0,1), y1 =q(0), y2 = q(1)},
Je(p,q,v) ::(8’1(11' +rp), 0"+ 9(- ), ko ' [p(0) +ro(y1) + loys,
K7 =p(1) + 71 (o) + Lyl —91, —pe)

where y := (y1, Y2, s, y4). We associate with P. the Cauchy problem in Hj:

{ wl(t) + Jowe(t) = F.(t), 0<t<T, (5.119)
we(0) = wy,
where
we (t) = (ue(+ ), ve (1), Y1 (1), Y2e (), y3e (t), yac (1)),
F.(t) == (7' f1( 1), fo (1), ko teo(t), ki ter(t),0,0) , t € [0,T7,
wo :=(uo,v0,Y0) € Hz, Yo := (Yo1, Y02, Yo3, Yoa)-
As far as problem P. is concerned, we have:
Theorem 5.3.1. Assume that:
r,lo, 11 are given monnegative constants, kg, k1 > 0; (5.120)
ro,71 € CY(R), vy >0, 7] > 0; (5.121)
x — g(z,€) € L*(0,1) V€ € R and 9g/0¢ =: ge € C([0,1] x R), g¢ > 0; (5.122)
F. ¢ WhY0,T; Hs); (5.123)
wo € D(Je), yo3 = yoa = 0. (5.124)

Then, problem (5.119) has a unique strong solution w. € C'([0,T]; Hs). In addi-
tion, ue,ve belong to the space C ([O,T]; HY(0, 1)), and y1c(t) = v:(0,1), yoe(t) =
ve(1,t) for all t € [0,T].

Proof. First we will prove that J. is a maximal monotone operator. Indeed, the
monotonicity of J. follows by an elementary computation, and for its maximality
we make use of the equivalent Minty condition, i.e., R(I + J.) = Hs, where [ is
the identity operator on Hs (see Theorem 2.0.6). Thus, it suffices to show that for
every (h,k,z) € Hs the equation

(P, 9) + J= ((p:0:9)) = (b, k, 2)
has a solution (p,q,y) € D(J.). This equation can be rewritten as
ptetd +etp=h,
q+p +9(,q9 =F, (5.125)
(=p(0),p(1)) = 8 ((4(0),4(1))) ,
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where 3 : R? — R2 is some maximal monotone operator which comes out from cal-
culation. Problem (5.125) has a solution, since this problem represents the Minty
maximality condition for operator B given in Fzample 3, Chapter 2. Thus J.
is indeed maximal monotone. Now, by Theorem 2.0.20, it follows that problem
(5.119) has a unique strong solution w. € W1>°(0,T; H3), w.(t) € D(J:) for all
t € [0,7], and hence y1.(t) = ve(0,1), yoe(t) = ve(1,t) V ¢t € [0,T]. Moreover,
Uer, Vex € L°(0,T; L2(0,1)) (see (NS)).

It remains to prove that w. € C1([0, T]; H3) and ue., ve, € C([0,T]; L2(0,1)).
These properties follow by arguments we have already used before (see the proof
of Theorem 5.2.3). We leave the details to the reader. 0

We continue with problem (5.112),, (5.113), (5.117). In this case, we choose as a
basic setup the space Hy := L?(0,1) x R, with the scalar product defined by

1
€y, = / pi(@)p2(x)de + koyryi + k1yays + loysys + Liyiys
0

for all ¢* = (pi, yi, y5, Y3, y4) € Ha, i = 1,2. Denote the associated norm by || - [| -
We associate with problem (5.112),, (5.113), (5.117) the Cauchy problem in Hy:

{ 2(t) : Lz(t) = h(t), 0 <t <T, (5.126)

2(0) = 2o,
where L : D(L) C Hy — Hy,
D(L) :={(p,y) € Hy; p € H*(0,1), y1 = p(0),y2 = p(1)},
Lip,y) i=( =" +g(.p). kg [=r"0(0) + 1o (p(0)) + los],

ket (1) + (p(1)) + Liyal, =1, —y2>,

Y =(y1,Y2,Y3,y4), 2(t) = (Y (-,1),&1(t), €2(t),&3(1), €a(t)), 20 € Ha,
h(t) ::<f2(~7t) () kg (= A1(0,8) + eo(t))
ko AL + e () 0, 0), 0<t<T.

It is easy to show that operator L is not cyclically monotone, i.e., L is not a
subdifferential. However, we are able to prove the following (fairly strong) result:

Theorem 5.3.2. Assume that
lo, 11 are given monnegative constants, and r, ko, k1 > 0; (5.127)

ro,71 € C%(R), vy >0, 7} > 0; (5.128)
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g=9(x,€), g¢, gee : [0,1] x R — R are continuous functions, g¢ > 0; (5.129)
h € W20, T; Hy); (5.130)
20 = (’Uo, 201, 202, 0, 0) S D(L), h(O) — Lz € D(L) (5131)

Then, problem (5.126) has a unique strong solution z € C*([0,T]; Hs), with Y €
wW22(0,T; H'(0,1)) N C*([0,T]; H?(0,1)).

Proof. One can easily see that L is a monotone operator in Hy. To show its
maximality we need to prove that for each (¢,a) € Hy4 there exists a (p,y) € D(L)
such that

(p,y) + L(p,y) = (q,a).
This equation is equivalent to the problem of finding (p,y) € D(L) which satisfies

p—r1p +g(x,p)=q, 0<z<l,
(1'(0), —p'(1)) = a(p(0),p(1)),

where a : D(a) = R? — R? is some maximal monotone operator which comes out
by computation. Therefore, the maximality of L follows by the maximality of the
operator discussed in Fzxample 1 of Chapter 2.
Since zg € D(L) and h € W?1(0,T; Hy), one can apply Theorem 2.0.20 to derive
that problem (5.126) has a unique strong solution z € W1°°(0,T; Hy) and z(t) €
D(L) for all t € [0,T], so &1(t) =Y (0,t), &(t) =Y (1,¢) for all t € [0,T].

Now, let us show that Y € W2(0,T; H*(0,1)). We can use our standard
reasoning. Indeed, starting with the obvious inequality

o | IO =@l [ I8 =YD o
T—6
< [ I ) = WOl e+ 8) = 0, ¥ € 0.7 3],

and taking into account that h € W21(0,T; Hy) and z € W1>°(0,T; H,), we infer
that

T-6
/O ||Y$(at+ 5) - Yx('7t)||%2(0)1) < 0527

where C' is some positive constant, which implies that (see Theorem 2.0.3) ¥V €
Wh2(0,T; H(0,1)).

Next, we will show that Y € C?([0,T]; L?(0,1)). For this we will rewrite
problem (5.112),, (5.113), (5.117) as another Cauchy problem in the Hilbert space
Hs := L?(0,1) x R?, endowed with the scalar product

1
(01,02) 5, = / pipadz + koyryi + k1yays ¥ 0i = (pi,y1,3) € Hs, 0= 1,2,
0
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using the operator Lo : D(Ly) C Hs — Hs,
D(Lo) :={(p,y1,92); p € H*(0,1), y1 = p(0), y2 = p(1)},

Lo(pyr.y2) 1= (=", (ko) ~'p/(0), (rky) ~'p'(1))
which is the subdifferential of the function ®y : Hs — (—o0, +

L (@)da, if p e HY(0,1), 51 = p(0),y2 = p(1),

400, otherwise.

oo,
Do ((p,y1,92)) = {

Thus we have a new Cauchy problem in the new space Hs:

W (1) + Low(t) = ha(t), 0<t <T, a2
(0) = Co,
where w(t) = (Y('7t)’Y(0’t)7Y(17t))a Co = ('007'00(0)7'00(1)) € D(LO)7
Fa( 1) =17 ra ) = g (Y (1) !
hl(t) = —koil[T_lfl(O,t) — €o(t) + ’I"o( (0 t —|— lo fO O S dS] R
klil[T_lfl(l,t) + 61(t) -7 ( — U fO 1 S dS

0 < t < T. This new Cauchy problem is associated with a subdifferential, Ly,
and we are going to take advantage of this fact. Since z € W1°°(0, T; Hy) and
Y € Wh2(0,T; H'(0,1)), we have hy € W2(0,T; Hs). On the other hand, & €
D(Ly), and applying Theorem 2.0.27 we obtain that

w e CY([0,T); Hs), Low € C([0,T); Hs) =
Y € C([0,T]; H*(0,1)) () C*([0, T]; L*(0, 1)), ¥(0,-), Y (1,-) € C'[0, T.

Using (5.131) we can see that hl(O) — LoCo € D(Ly). Thus, according to Theo-
rem 2.0.24 we obtain that w := w’ is the strong solution of the problem

'(t) + Low(t) = hy(t), 0 <t < T,
w'(t) + Low(t) = hy(t) (5.133)
w(0) = h1(0) — LoCo.
Therefore,
w € W0, Hs), w(t) € D(Ly) for a.a. t € (0.T),

so hy € W21(0,T;Hs) and using Theorem 2.0.27 we derive that we C*([0,T];Hs),
Low € C([0,T]; Hs) and w(t) € D(Ly) for all ¢t € [0, T]. Thus we have proved that

Y € C*([0,T]; L*(0,1)) () ([0, T; H*(0,1)), Y(0,-), Y(1,-) € C*[0,T].

Finally, using a standard reasoning one can show that ¥; € W12 (0, T; HY(0, 1))
This completes the proof. O
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Corollary 5.3.3. Assume that (5.127) holds. If ug, vo, f1, f2, €o, €1 are smooth
enough, ro, 11 € C%(R), rfy, r} >0, g satisfies (5.129) and the following compat-
wbility conditions are fulfilled
(kor)_lvé(o) ko™t (ro (v0(0)) + =1 £1(0,0) — €o(0))
“lug”(0) — 9(0 UO( ) + f2(0,0) — 771 f1.(0,0),
(kﬂ“) "0h(1) = k1 (1 (vo(1) = 171 f1(1,0) + €1(0))
=T 1 (1) (17v0(1))+f2(130)_Tilflw(1a0)7

then, for every € > 0, problem P. has a unique strong solution

(5.134)

(ue, ve) € CH([0,T); L*(0,1))* () C([0, T; 1))
and problem Py admits a unique solution
(X,Y) e(W>1(0,T; L2(0,1)) () C*([0, T); H'(0,1)))
x(C([0,T); H*(0,1)) (Y W*?(0, T; H'(0,1))).

5.3.3 Estimates for the remainder components

In this subsection we will prove some estimates for the components of the re-
mainder term with respect to the uniform convergence norm, which validate our
asymptotic expansion.

Theorem 5.3.4. Assume that all the assumptions of Corollary 5.3.3 are fulfilled.
Then, for every € > 0, the solution of problem P. admits an asymptotic expansion
of the form (5.111) and the following estimates hold:

IRicll oy = O(E®), [[Racllo(pyy = OEY®).

Proof. In the sequel we will denote by My, k = 1,2,..., different positive con-
stants which do not depend on e. Since all the assumptions of Corollary 5.3.3 are
fulfilled, we obtain by virtue of Theorems 5.3.1, 5.3.2 and (5.111) that

(Rie. Roc) € (0" ([0.7): L2(0.1)) ()€ (0.7 10, 1))

with Rac(0,-), Rac(1,-) € C[0,7], is the unique solution of problem (5.115),
(5.116), (5.118).
In the sequel we will denote

Re(t) i= (Buc(,t), Rac (1), Rac (0,8), Rac(1,1), /0 Ry.(0, 8)ds, /0 Raz (0, 5)ds).

By a reasoning similar to that we have already used in the proofs of Theo-
rems 5.1.10, 5.2.8 and 5.2.10 we derive the estimates

el Ric (- )12 + || Rac (-, 1) ||2 + ko Rac (0, 1) + ky Roo(1,8)2 < Mie (5.135)
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for all ¢ € [0, 7] (we denote by | - ||, the usual norm of L?(0,1)), and
IRicll72(pry = O()- (5.136)

On the other hand, Q.(t) := RL(t), t € [0,T], is the mild solution of the following
Cauchy problem in Hj :

Q;(t) + JOst(t) + Js(t) = N;(t)v 0<t<T,
QE(O) = Na(0)7
where
N(t) == _(Xt('7t)aCOw('7T)7k0_1CO(0,T), —k1_100(177')70,0), t €10,T],

Joe is equal to a particular J., which was defined in the previous subsection, where
g, ro, r1 are null functions, and

0
9 (- ve (1)) Race (1) + (95('7%('715)) —gs(vY(vt)))K(~7t)
ko (7‘6 (v:(0,1)) Ract (0, 1) + (T (ve(0,1)) — Té(Y(OJ))Yt(OJ))
kit ((7"/1 (ve(1,8)) Raee (1, 1) + (7’ (ve(1,t)) — ri(Y(l,t))Yt(l,t))

o~

_"~

o O

for all t € [0, 7.
Now, by arguments similar to those used in the proof of Theorem 5.2.10 (see
Lemma 5.2.11) and by the obvious estimate | N:(0)|| < Ma, we obtain

1Q=() 2, 427 Rict s 1, (5.137)
t
<ME 2 / (N2(5) — Jo(5), Qe(5)) g, ds.

On the other hand, || ve ||¢(p,)= O(1) (see the proof of Theorem 5.2.8) and thus,
since gee € C([0,1] x R) and ro, 1 € C%(R), we have

/O<J5(S)7Q5(8)>H3d82/0<(g§(',’05(',8))—gg('7Y(',S)))YS('7S),RQES(',S»()CZS
+/0 (ré(UE(O, s)) —r6(Y(07s)))Y5(0, $)Racs(0, s)ds
+/O (7 (0 (1.9)) = LY (1.9) ) Va(L ) Raea (1, )ds
Z—Mg(/o ||R255(~7s)||0ds+/0 |R255(0,s)|ds+/0 |R255(17s)|ds)
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V t € [0,T] (we have denoted by (-,-)o the usual scalar product of L?(0,1)).
Note also that

t t
/0 (NZ(s), Qu(s))ryds < / 1XeaCr )l - [ Raes (- 8)ods
t
., s
+ ol [ e

¢ ¢
+ ra(O)/ €™ Rocs(0, 5)ds + Za(l)/ e Rocs(1,8)ds
0 0

Rocs (-, 9)ods

€

rs

<My [ (VEIXuon)lo+ Do ) 1 Qulo) iy s

for all t € [0,T7.
By (5.137) and the last two inequalities we infer

t
T s
Qe < 805 [ (14 Vel Xulsllo+ [ ) 1 Qul) g ds, 0<t<T

and, using Gronwall’s lemma, we arrive at [|Q:(t)[|;, < Ms for all t € [0,T].
Therefore, by (5.137), we have

[Ractll L2 (ppy = O(1) (5.138)
and obviously
| Rict ()| + || Roct (- )12 + ko Ract (0,8)2 4 k1 Roct (1,8)% < My (5.139)
for all ¢ € [0, T]. Now, using the inequality
IR (5 )15 < 20 Ractll 2 pyy I1R1ell 2oy
together with (5.135) and (5.138), we can easily obtain that
| Ric (- )|y < Mge'/* for all t € [0, 7. (5.140)
On the other hand, (5.139) implies
VellRict (5 )lg < /Mo, ||Roct (- 8)|lg < /M7 for all t € [0,T).

Taking into account these estimates, as well as (5.115), (5.135) and (5.140), we
find that

| Rice (- 1) |ly < Mo, || Raca (-, 1) ||y < Mroe™/* ¥ t € [0, 7). (5.141)



5.4. A zeroth order asymptotic expansion 105

From (5.135) and (5.141) we derive

Row (2, 1)2 =Rou (0, 1) + 2 / Roce (€,1) Roo (€, £)d€
0
§R2E(0at)2 + 2||R25(~7t)||0 . ||R2aw('7t||)0 < M1153/4

for all (z,t) € Dr. Therefore, ||Racllc(p,.) = O(e%/3).

Now we are going to prove the estimate for R;.. For each t€[0,T] and € > 0 there
exists an x4 €[0, 1], such that Ry (xs.,t)?<MZe'/?. Therefore, from

ng (JC, t)2 :Rls (.Z‘ts, t)2 + 2 /I ngg (5, t)Rls (5, t)d§

Tte

§R15($t57t)2 + 2||R15('7t)||0 : ||R15:E('7t)||07

we get [[Ricllo(pyy = O(e/8) (see also (5.140) and (5.141)). This concludes the
proof. O

5.4 A zeroth order asymptotic expansion for the
solution of problem (LS)', (IC), (BC.1)

In what follows we will be interested in the case of a small capacitance. Therefore,
the small parameter € will appear in the second equation of the system, multiplying
the term v;. More precisely, let us consider in Dy = [0,1] x [0,7] the following
problem, denoted again P., which consists of the system

ut +vg +ru = fi, (L)
v + Ug + gu = fa,
the initial conditions
u(z,0) = uo(z), v(z,0) =wvo(z), 0<z<1, (10)
and the nonlinear boundary conditions:
0,t) +v(0,t) =0,
rou(0, 1) +0(0,%) (BC.1)
u(1,t) — kve(1,t) = fo (v(1,t)) +e(t), 0<t<T,

where f1,fo : Dr — R, ug,v9 : [0,1] = R, fo: R =R, e:[0,7] — R are given
functions, while r, g, 79, k are given nonnegative constants.

Again, by a reasoning similar to that used in Chapter 1 we can see that
problem P. is singularly perturbed, of the boundary layer type, with respect to
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the uniform norm (i.e., the C'(Dr)%mnorm). The boundary layer is located near
the line segment {(x,0); 0 <z <1}

Obviously, we may study the case in which the term ru of system (LS)’ is

replaced by a nonlinear term of the form r*(-,u). We prefer the linear case for
simplicity and clarity.
Moreover, condition (BC.1); may be replaced by a nonlinear one. We also note
that our approach may be used to investigate either pure algebraic boundary
conditions, or pure dynamic boundary conditions (i.e., both conditions involve the
time derivative vy).

5.4.1 Formal expansion

We look for a zeroth order asymptotic expansion for the solution U, of problem
P. formulated above,

Us = Up(x,t) + Vo(x,T) + Re(z,t) (5.142)

(see (5.66)), where Uy, Vp, Re, T were defined in Subsection 5.2.1. By the standard
identification procedure, we are led to the following reduced problem:

Y =g '(f2 — X,) in Dr, (5.143)

Xy —g ' Xpa+7X = f1 =g ' for in Dr,

X(z,0) =up(z), 0<x <1,

10X (0,t) — 971X, (0,t) = —g 1 f2(0,1), (5.144)
kXie(1,t) + gX(1,t) — gfo (97 (f2(1,t) — X4(1,1)))

=ge(t) + kfau(l,t), 0 <t <T.

Our boundary layer functions (correctors) are
=0, do(z,7) =0(x)e™ 97, 0<z <1, 7>0,

where B(z) = vo(z) + g~ (uf(z) — fa(x,0)).
The remainder R. satisfies the boundary value problem
Rizt + Roey + TR1. = —doy,
eRset + Rico + gR2e = —€Yi in Dr,
Ric(2,0) = Roe(2,0) =0, 0 <z <1, (5.145)
T0R1£(0,t) + Roc(0,1) = 0,
ERoect(1,t) — Ric(1,t) + fo (ve(1,t)) — fo (Y(1,2)) =0, 0<t <T.

In addition, we derive from (BC'.1) the following two conditions

B(0) = B(1) = 0. (5.146)
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It is worth pointing out that in this case we do not need any correction for
the first component of the solution. This is quite natural since the small parameter
multiplies v;. Unlike all the previous cases, at the corner (1,0) of Dr we have the
condition 3(1) = 0. To explain this, note that the term v (1,¢) of (BC.1)s includes
—gB(1)e~te™97, hence (B(1) must be zero. Otherwise, a discrepancy would appear
at the corner (1,0).

5.4.2 Existence, uniqueness and regularity of the solutions
of problems P. and F,

We start with problem P.. This is similar to problem P. studied in Subsec-
tion 5.2.2. Our basic framework in this case will be the product space H; =
(L(0, 1))2 x R, endowed with the scalar product

1 1
(1, C2>H1 = / p1(x)pe(x)dx + 5/ ¢1(z)g2(z)dz + kajas,
0 0

for all ¢; = (pi,qi,a;) € Hi, ¢ = 1,2 and the corresponding norm denoted by
| [I3,- We associate with our problem the following Cauchy problem in H:

{1%@+Bw&ﬂ=ﬂﬁ%0<t<ﬂ (5.147)

we(0) = wo,
where B. : D(B.) C H1 — Ha,

) :=={(p,q,a) € Hy; p,g € H'(0,1), rop(0) +¢(0) =0, a = g(1)},
B. ((p,q:a)) == (¢ +rp,e ' (' + 99), k™" (—=p(1) + fo(a))),

)

)

One can prove the following result, which is similar to Theorem 5.2.3

Theorem 5.4.1. Assume that

r, g are nonnegative constants, ro,k > 0; (5.148)
fo € CYR), fb>0, F. € Wh(0,T;H,); (5.149)
wo € D(Be). (5.150)

Then, problem (5.147) has a unique strong solution w. € CY([0,T];H1) with
&(t) =ve(1,t) for all t € [0,T]. In addition, u.,v. € C([0,T]; H*(0,1)).
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In the sequel we deal with the reduced problem Py, which consists of the
algebraic equation (5.143) and the boundary value problem (5.144). In order to
homogenize the boundary conditions (5.144); ,, we set

X(z,t) = X(z,1) = y(H)x = 0(t),
where v and 6 will be determined from the system:

10X (0,t) — g7t X, (0,t) =
fa(1,t) = Xo(1,1) = =X, (1,t), 0 <t < T.

One gets
¥(t) = f2(1,1), 6(t) = (rog)” " (f2(1,8) = f2(0,8)),¢ € [0, .
Obviously, X satisfies the following problem

Xi—9g 'Xyp +7X = hy in Dr,
X(z,0) =uo(x), 0 <z <1,

v (5.151)
10X (0,t) — g1 X ,(0,) = 0,
kg™ Xea(1,8) + X (1,1) = fo (97" Xa(1,1)) = ha(t), 0 <t < T,
where
hi(x

z,t) = fi(@,t) — g7 fau(@, t) =7 (D)2 — 0'(t) — ry(t)w — 70(2),
uo () = uo(x) = v(0)z — 5(0),
ha(t) = e(t) + kg™ 2 (1,t) — kg™ (t) — () — (1)

Next, we choose as a basic setup the space Ha := L?(0,1) x R, which is a Hilbert
space with respect to the scalar product

1
(wi,wa) g, = 9/ 1(@)p2(x)da + kg~ 'araz, wi = (pi,a;) € Ha, i =1,2,

and associate with problem (5.151) the following Cauchy problem in Hs:

(5.152)

2Z(t)+ Az(t) = h(t), 0 <t < T,
2(0) = 2o,

where A : D(A) C Hy — Ho,

D(A) ={(p,a) € Hz; p€ H*(0,1), a=p'(1), grop(0) =p'(0)},
Ap,a) = (=g~ 'p" +rp, k7 'g(p(1) — fo(—g~'P'(1))))
Z(t) = (X(-,t)7§(t)), 20 € H27 h(t) = (h1(~7t),g/€_lh2(t)) .
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Theorem 5.4.2. Assume that

r>0; k, ro, g>0; (5.153)
fo € C2(R), £, >0, h € W3(0,T; Hs); (5.154)
20 € D(A), h(0) — Az € D(A). (5.155)

Then, problem (5.152) has a unique strong solution z € C*([0,T]; Ha) and £(t) =
X.(1,t) V t €[0,7T). In addition, X, € L*(Dr).

Proof. Tt follows by a standard reasoning that A is maximal monotone (but not
cyclically monotone). The rest of the proof of the present theorem is also based on
previously used ideas. Let us just describe the main steps to be followed. Accord-
ing to Theorem 2.0.20, problem (5.152) has a strong solution z € W°°(0, T’; Hz),
and z(t) € D(A), which implies that £(t) = X,(1,t) V ¢t € [0,T]. In addi-
tion, X € W12(0,7; H*(0,1)). Then, we differentiate problem (5.152) with re-
spect to t. In view of Theorem 2.0.31, the resulting problem has a solution be-
longing to W1°°(0,T;Hz). Since this solution is equal to 2/, we conclude that
2z € W%°(0,T;Hz). In addition, by standard arguments, it follows that X €
W22(0,T; H'(0,1)). In fact, since 24 is the mild solution for a linear inhomoge-
neous equation associated with the linear part of operator A, we conclude that
z € C%([0, T); H). O

Remark 5.4.3. Obviously, one can formulate sufficient conditions involving regu-
larity assumptions on ug, vg, f1, f2, e, such that the hypotheses of both Theo-
rems 5.4.1, 5.4.2 are fulfilled. Also, conditions (5.150), (5.155) can be expressed
explicitly in terms of the data. The reader may state a common existence and
smoothness result for the solutions of problems P. and Py using explicit assump-
tions on the data.

On the other hand, it is worth noting that from the zeroth order compatibility
condition (5.150) we necessarily obtain that 3(0) = 0 (see (5.146)). But, the other
condition on @3, B(1) = 0, cannot be derived from the two previously quoted
compatibility conditions. It would follow if we required first order compatibility
conditions for the data of P.. However, we will require this additional condition
on 3 to obtain estimates for the remainder components. In fact, as pointed out
before, if this condition is not satisfied, then a discrepancy occurs at (z,t) = (1,0).

5.4.3 Estimates for the remainder components

We will prove some estimates with respect to the uniform norm for the remainder
components of the asymptotic expansion determined in Subsection 5.4.1. They
validate our asymptotic expansion completely.

Theorem 5.4.4. Assume that all the assumptions of Theorems 5.4.1, 5.4.2 are
fulfilled and, in addition, guo(l) = f2(1,0) — uy(1) (i.e., B(1) = 0). Then, for
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every € > 0, the solution of problem P. admits an asymptotic expansion of the
form (5.142) and the following estimates hold

[Ricllc(pyy = O(e%), [R2ellc(pyy = O('®).

Proof. One can use previous ideas (see Theorems 5.1.10, 5.2.8, 5.2.10). We will
just describe the basic steps to be followed. First of all, by Theorems 5.4.1, 5.4.2
we can see that

R.(t) := <R15(~7t),Rga(-,t)7R2€(1,t))

is the unique strong solution of the following Cauchy problem in Ha

RL(t) + Bo-Re(t) = S.(t), 0 <t <T,
RE(O) =0,

where By, is equal to B, with fo = 0 ( B. and Hs have been defined in the previous
subsection), and

Sa(t) = _(dOI(UT)th(Vt)ﬂ kil(fO(RQE(Lt) + Y(l,t)) - fO(Y(lvt)))'

By performing some computations that are comparable with those in the proofs
of Theorems 5.1.10, 5.2.8, and 5.2.10, we derive the estimates

[Ric(-, 8)|12 + ]| Rae (-, 8)]12 + kRac (1,8)% < Mye for all t € [0,T7,

2
||R25||L2(DT) < M257

(we denote by || - [|o the usual norm of L2(0,1)).
On the other hand, Q.(t) := RL(t), 0 < ¢ < T, is the mild solution of the
Cauchy problem in Hso

QL(t) + BoeQ(t) = SL(t), 0 <t < T,
Q:(0) = 5:(0).

By standard computations, we arrive at the estimate
R, )15 + el Roce (-, )| + kRt (1,8)2 < Mj for all ¢ € [0,T).

Employing again our standard device (that has been used, for example, in the last
part of the proof of Theorem 5.2.10), we can show that

IRicll oy = OE¥®), [1Racllcpyy = O"®). O
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Chapter 6

Presentation of the Problems

In this chapter we introduce the problems we are going to investigate in the next
chapters of this part. They are mathematical models for diffusion-convection-
reaction processes. We are particularly interested in coupled problems in which
a small parameter is present. More precisely, let us consider in the rectangle
Qr = (a,¢) x (0,T), —00 < a < ¢ < 00, 0 < T < 00, the following system of
parabolic equations

u + (—euy + ar(z)u)y + G1(x)u = f(z,t) in Qur, ()
vt + (—p(@)vg + a2(2)v)s + Ba(z)v = g(2,t) in Qor,
with which we associate initial conditions
u(z,0) = uo(x), a <z <b; v(z,0)=wv(z), b<z <cg, (IC)

transmissions conditions at x = b:

u(b,t) = v(b, 1), ()
—cug(b,t) + a1 (b)u(b,t) = —p(b)vz (b, t) + az(b)v(b,t), 0<t<T,

as well as one of the following types of boundary conditions:

u(a,t) =v(c,t) =0, 0<t<T; (BC.1)
ug(a,t) =v(c,t) =0, 0<t<T; (BC.2)
u(a,t) =0, —uz(c,t) =~(v(ct)), 0<t<T, (BC.3)

where Q17 = (a,b) X (0,T), Qar = (b,¢) x (0,T), b€ R, a <b < ¢, v is a given
nonlinear function and ¢ is a small parameter, 0 < ¢ < 1.

Denote by (P.k). the problem which consists of (5), (IC), (T'C), (BC.k), for
k=1,23.
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It is well known that transport (transfer) of energy or mass is fundamental
to many biological, chemical, environmental and industrial processes. The basic
transport mechanisms of such processes are diffusion (or dispersion) and bulk
flow. Therefore, the corresponding flux has two components: a diffusive one and a
convective one. Here we pay attention to the case in which the spatial domain is
one-dimensional. It is represented by the interval [a, c|.

Let us recall some things about heat transfer. We know that conductive
heat transfer is nothing else but the movement of thermal energy through the
corresponding medium (material) from the more energetic particles to the others.
Of course, the local temperature is given by the energy of the molecules situated at
that place. So, thermal energy is transferred from points with higher temperature
to other points. If the temperature of some area of the medium increases, then
the random molecular motion becomes more intense in that area. Thus a transfer
of thermal energy is produced, which is called heat diffusion. The corresponding
conductive heat flux, denoted ¢;(z,t), is given by the Fourier’s rate law

Q1 = _kTw7

where k is the thermal conductivity of the medium, and T' = T'(z,t) is the tem-
perature at point x, at time instant t. We will assume that k& depends on z only.

On the other hand, convective heat transfer is a result of the bulk flow (or net
motion) in the medium, if present. The heat flux due to convection, say ga(x,t),
is given by

a2 = apcy(T = To),

where « is the velocity of the medium in the x direction, p is the density, c, is the
specific heat of the material, and Ty is a reference temperature.
Therefore, the total flux is

g=q + g2 = —kTy + apc,(T — Tp).

We will assume that o depends on x only.
The first law of thermodynamics (conservation of energy) gives in a standard
manner (see, e.g., [16], pp. 29-31) the well-known heat equation

(KTy)w — pep(al’)e + Q = pepTh,

where @ is the rate of generated heat per unit volume. By generation we mean
the transformation of energy from one form (e.g., mechanical, electrical, etc.) into
heat. The right-hand side of the above equation represents the stored heat. In
other words, the heat equation looks like

T+ (—pTy + oT), = S(z,t),

where

k Q

PCp PCp .
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Recall that p is called thermal diffusivity. In our model we do not take into account
radiation which is due to the presence of electromagnetic waves. Note that the same
partial differential equation is a model for mass transfer, but in this case T'(x,t)
represents the mass density of the material at point z, at time ¢. Instead of the
Fourier law, a similar law is available in this case, which is called Fick’s law of
mass diffusion. An additional term depending on the density may appear in the
equation due to reaction. Again, both the diffusion coefficient p and the velocity
field a are assumed to depend on z only.

Now, let us assume that the diffusion in the subinterval [a,b] is negligible.
Thus, as an approximation of the physical process, we set in our model u(x) = ¢
for x € [a,b]. On the other hand, we assume that p is sizeable in [b, ¢]. Denoting by
u and v the restrictions of T' (which means temperature or mass density) to [a, b]
and [b, c], we get the above system (.5). Of course, a complete mathematical model
should include initial conditions, boundary conditions, as well as transmission
conditions at x = b, as formulated above. Concerning our transmission conditions
(T'C), they are naturally associated with system (S). Indeed, they express the
continuity of the solution as well as the conservation of the total flux at = = b.
The most important boundary conditions which may occur in applications are the
following:

a) The temperature (or mass density) is known on a part of the boundary
of the domain or on the whole boundary, in our case at © = a and/or x = ¢. For
example, let us suppose that u(a,t) = s1(t), u(e,t) = s2(t), 0 < t < T, where
s1, Sg are two given smooth functions. In this case, one can reduce the problem
to another similar problem in which we have homogeneous Dirichlet boundary
conditions at x = a and x = c. Indeed, we may use the simple transformations

(z,t) = u(z,t) + hi(t)x® + ho(t)x + hs(t),
O(x,t) = v(x,t) + ha(t)z? + hs(t)z + he(t),

=3}

where h;(t), i =1,...,6, are determined from the following algebraic systems

a2h1(t) + ahz(t) + hg(t) = —Sl(t),
b2hy(t) + bhovy + h3(t) = 0,
2bhy () + ha(t) = 0,

C2h4(t) + Ch5(t) + hg (t) = —82(15),

b2h4(t) + bhsv + h@(t) =0,

2bhy(t) + hs(t) = 0.
So the pair (@, 9) satisfies a coupled problem of the form (P.1).. Note however
that the right-hand side of the first partial differential equation of the new system

includes an O(e)-term. But the treatment is basically the same as for the case in
which ¢ is not present there.
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b) Sometimes the heat flux is specified on a part of the boundary. In this
case, we have a boundary condition of the following form, say at = = a,

—k(a)uz(a,t) = s3(t).

Let us also assume that a (possibly nonhomogeneous) Dirichlet boundary condition
is satisfied at = ¢. Then, as before, the corresponding coupled problem may be
transformed into a problem of the type (P.2).. Again, a term depending on €
occurs in the right-hand side of the first equation of system (.5), but this does not
essentially change the treatment.
If the boundary point « = a is highly insulated, then s3(t) = 0, and so we do not
need to change u.

¢) The most usual situation is that in which heat (or mass) conducted out
of the boundary is convected away by the fluid. Let us suppose this happens at
x = ¢. The balance equation will be of the following Robin’s type

—k(c)vz(c) = hlv(e, t) —v7],

where h is the transfer coefficient, and v* is a constant representing the tempera-
ture (or mass density) of the environment. Thus, if we assume a Dirichlet condition
at © = a, we have a coupled problem of the form (P.3).. Sometimes, the above
boundary balance equation is nonlinear.

For specific problems describing heat or mass transfer, we refer the reader,
e.g., to A.K. Datta. [16] (see also the references therein).
In the case of stationary (steady state) processes, we have coupled problems in
which v and v depend on z only (so initial conditions are no longer necessary).
See the next chapter.



Chapter 7

The Stationary Case

In this chapter we consider the following coupled boundary value problems of the
elliptic-elliptic type

{ ( —eu'(x) + oq(ac)u(sc))/ + Bi(x)u(z) = f(x), = € (a,b),
(— pl@) (2) + az(@)v(@)) + Ba(x)v(z) = g(z), 2 € (bc),

with the following natural transmission conditions at z = b

(5)

w(b) = v(b), —eu'(b) + a1(b)u(b) = —u(b)v'(b) + az(b)v(b), (TC)

and one of the following types of boundary conditions

u(a) = v(c) =0, (BC.1)
u'(a) =v(c) =0, (BC.2)
u(a) =0, —v'(c) =70(v(c)), (BC.3)

where a, b, c € R, a < b < c and ¢ is a small parameter, 0 < ¢ < 1. In this chapter,
we denote again by (P.k). the problem which comprises (), (T'C), and (BC.k),
k=1,2,3, just formulated above. We will make use of the following assumptions
on the data:

(h1) a1 € H(a,b), 1 € L?(a,b), (1/2)a) + B1 >0, a.e. in (a,b);

(ho) ag € HY(b,c), B2 € L%(b,c), (1/2)aly+ B2 >0, a.e. in (b, c);

(h3) u € HY(b,c), u(z) > 0 for all x € [b,c| (equivalently, there is a constant
po > 0 such that p(x) > po for all € [b, c]);

hs) f € L3*(a,b), g € L%(b,c);

a1 > 01in [a,b] or

a1 < 0in [a,b];

7Y : D(v) = R — R is a continuous nondecreasing function.

—~~

(ha)
(hs)
(hs)’
(hs)

he
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Note that the sign of a; is essential for the asymptotic analysis we are going
to perform. That is why we have introduced two separate conditions, (hs) and
(hs)’. We will omit the case in which a possesses zeros in [a,b]. This case is
more complicated and leads to a turning-point problem, which requires separate
analysis, based on techniques different from those used in the present monograph
(see, e.g., R.E. O'Malley [37] and A.M. Watts [51]).

This chapter comprises three sections.

In the first section we investigate problem (P.1)., under assumptions (hq)-
(hs). We show that it is singularly perturbed of the boundary layer type with
respect to the uniform convergence norm. In fact we have an internal boundary
layer (or transition layer), which is a left vicinity of the coupling point 2 = b.
An asymptotic Nth order expansion is determined formally, by using the method
presented in Chapter 1. Then some existence and regularity results for the prob-
lems satisfied by the regular terms are formulated and proved. The main tool we
make use of is the Lax-Milgram lemma. Note that classical ODE tools could also
be employed to obtain existence for such problems and the reader is encouraged
to employ this alternative approach. Here we prefer such an approach since this
might also be used for similar problems in more dimensions. In the last part of this
section we prove some estimates for the remainder components with respect to the
sup-norm. These estimates together with our existence and regularity results vali-
date completely our asymptotic expansion. Of course, appropriate assumptions on
smoothness of the data and compatibility conditions are required to achieve our
asymptotic analysis.

Note that, if assumption (hs)’ is required instead of (hs), then problem (P.1).
is also singularly perturbed with respect to the sup-norm, but in this case the
boundary layer is a right vicinity of the endpoint x = a. So, this case is very close
to a classic one and we will omit its investigation.

In Section 7.2 we study problem (P.2)., under assumptions (h1)—(hs) and
(hs)'. Unlike (P.1)c, this problem is regularly perturbed of the order zero, but
singularly perturbed of higher orders (of the boundary layer type) with respect to
the sup-norm. The corresponding boundary layers are right vicinities of the point
x = a. For the sake of simplicity, we restrict our investigation to an asymptotic
expansion of the first order. Again, after the formal derivation of such an expan-
sion, we prove that it is well defined. More precisely, we show that (P.2). as well
as the problems satisfied by the zeroth and first order terms of the expansion have
unique solutions which are sufficiently smooth. We also prove some estimates for
the remainder components in the sup-norm, which show that our expansion is a
real first order expansion (which means that the remainder divided by & goes to
zero uniformly).

In the last section we analyze problem (P.3)., under assumptions (h1)—(hs)
and (hg). This is a nonlinear problem due to the nonlinear boundary condition
at £ = c¢. That is why we construct only a zeroth order asymptotic expansion of
the solution. Of course, higher order asymptotic expansions could be constructed
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as well, at the expense of some more complicated calculations. As in the case
of (P.1)., the present problem is singularly perturbed with respect to the sup-
norm, with a transition layer on the left-hand side of z = b. We perform a similar
asymptotic analysis. Of course, the nonlinear character of the problems involved in
this analysis creates some difficulties. However, this is a good exercise which shows
again how to handle nonlinear problems. This section ends with some estimates
which validate our asymptotic expansion.

Mention should be made of similar results for problem (P.1). obtained in [13]
and [14].

Also, we recall that problems similar to (P.1). and (P.2). have been studied
by F. Gastaldi and A. Quarteroni in [20], in an attempt to explain things related
to parallel coupled Navier-Stokes/Euler problems, but they did not develop a
complete asymptotic analysis.

7.1 Asymptotic analysis of problem (P.1).

Here we are concerned with problem (P.1). formulated at the very beginning of this
chapter, under our assumptions (h1)—(hs). This problem is singularly perturbed
with respect to the sup-norm. In order to justify this assertion, let us suppose
that the solution (ue,ve) of problem (P.1). would converge in Cla,b] x C[b, ] to
some pair (X,Y). It is easily seen that, under the assumptions mentioned above,
(ue,ve)€ H%(a,b)x H?(b, c) (see also Theorem 7.1.1 below). Now, if we multiply the
equations of system (S) by ue, ve, and integrate over [a, b] and [b, ], respectively,

we get
b o c ol
Sl 2ol 13+ [ (5 Yo+ [ (s ) it
a b

_ b c
+OZ2(b) 5 Oll(b) Ua(b)2 < / fuadx—i—/ gvadm.
a b

Note that in this chapter we will use the symbols || - ||; and || - ||2 to denote the
usual norms of L?(a,b) and L?(b, c), respectively. The above inequality shows that
sequences {\/cu’}.~0, {v.}e>0 are bounded in L?(a,b) and L?(b,c), respectively.
So, eul converges to zero in L2(a,b) as e — 0. In addition, Y € H'(b,c) and
ve converges to Y weakly in H'(b,c) as ¢ — 0, at least on a subsequence. On
the other hand, one can use (S) to derive the boundedness of {—cu. + a1ue}e>0
and {—pvl + asv:}teso in H(a,b) and H'(b,c), respectively. Since H(b,c) is
compactly embedded in C[b, c], we have Y € H2(b, c),

—pvl + agve — —pY' + Y in Cb, ],

and
—MU, + ave) — (—pY + s =g — p2Y, weakly 1In yC)s
! ! Y’ Y) B5Y, kly in L?(b
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as ¢ — 0, on a subsequence. Similarly,
—eul + aque — X in Cla, bl

and
(—eul +aru.) — (1 X) = f — 31X, weakly in L?(a,b).

Therefore, (X,Y) satisfies the system

{ (1 X) + /X = f(z) in (a,b),
(—pY' + agY)/ + B2Y = g(x) in (b, c),

as well as the following four conditions

>
o
IS
2
|
~
paY
&
Il
<o
>
o
=
Il

Y(b), —pu®d)Y'(b) + az(b)Y (b) = a1(b) X (b),

which follow by passing to the limit in (T'C') and (BC.1), as € — 0. Obviously, there
are too many conditions for the transmission problem satisfied by (X,Y"). Thus,
problem (P.1). is singularly perturbed with respect to the uniform convergence
topology. Moreover, it is of the boundary layer type, as we will show later. Here, in
order to figure out the nature of the phenomenon, let us consider a particular case
of problem (P.1):: p =1, a1 = ag := «, « a real nonzero constant, 81 = B3 = 0,
f = fo a constant function. Let @ be the function defined by
u(z) = J;?(ac —a), x€ [a,b,

which clearly satisfies equation (5);. Let ¥ be the solution of (S)2 which satisfies
in addition ¥(b) = 0 = ¥'(b), i.e.,

@ y
o(z) = —e‘”/ e*ay/ g(s) dsdy.
b b

Now, wee seek the solution of (P.1). in the form

{ ue ()
e ()

A straightforward computation gives

Ti(e) + To(e)es +a(z), z € [a,b],
T3(e) + Tu(e)e™ +0(x), =€ [b,c].

a” ! (b) (1—e®=) ) 4 (a(b)+5(c))e* )
Ty(e) = © ®( o )+ (ab)+i(c)) 7

a
e® & —ea(b—c)

To(e) = —e~ <" Ti(e),

a(b—a)

Ty(e) =e ®(—e = Ti(e)+ ' (b)),

(e

Ts(e) = —5(c) — e**Ty(e).
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Now, if a > 0, it is easily seen that

b—a

Ti(e) =e = ((a(b) + 17(0))6”‘(1776) + O(e)).
Thus

@

Tr(e)e™ = —emo’s ((a(b) + o(c))e*v=) 4 O(e)).
Therefore, the following decomposition holds

uc(z) = X(x) + [Y(b) — X(b)]e @ < +ric(x), = € [a,b],

and, similarly,
ve(x) =Y (2) 4+ roc(x), z € [b, ],

where
X(x) = a(z), Y(zx):=d(z)+ab) - [a(b) +o(c))e*=),

while 7., 2. are some functions which approach zero, uniformly in [a,b], [b, ],
respectively. In addition, (X,Y") satisfies the reduced transmission problem we
found before, except the transmission condition X (b) = Y (b). It is clear that u.
converges uniformly to X in any subinterval [a, d], a < d < b, but not in the whole
interval [a, b]. In other words, u. has a singular behavior in a left neighborhood of
the coupling point 2 = b, which is an internal boundary layer (or transition layer).
On the other hand, v. converges uniformly to Y in [b, ¢|. This is exactly what we
expected since the small parameter is present (hence strongly active) in [a, b].

Note that cu(b) converges to o (Y (b) — X (b)), which is different from zero.
However, after passing to the limit in (T'C')2, we obtain the transmission condition
aX(b) = (—pY’ 4+ aY)(b), which says that the total flux is conserved, even if a
discontinuity at « = b occurs in the limit solution (X,Y).

The above decomposition is actually a zeroth order expansion for (u.,ve),
where the term [Y (b) — X (b)]e™® "=" represents the corresponding boundary (tran-
sition) layer function, which compensates for the discrepancy at = b in the limit
solution (X,Y’). We have also derived our fast variable, £ = (b — z)/c. We guess
that the above asymptotic analysis fits in well the general problem (P.1), includ-
ing the form of the fast variable. In fact, the form of the fast variable could also
be derived by using some arguments in W. Eckhaus [18], J. Kervorkian and J.D.
Cole [29].

Using the above computations, one can show that the same particular case
of (P.1)c, but with @ < 0, is also a singular perturbation problem with respect to
the uniform convergence topology, with a boundary layer at the end point z = a.
The fast variable will be of a similar form, £ = (x — a)/e. This time the condition
X (a) = 0 is no longer satisfied. This situation is the same for the general case of
(P.1)., under assumptions (hj)—(hys) and (hs)’. The reader is encouraged to check
this assertion by using arguments similar to ours.

Note that we could go further in investigating the above particular case of
problem (P.1)., by constructing higher order asymptotic expansions. This would
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illustrate some issues which will be tackled in the very next subsection. However,
we leave it to the reader as an exercise, since the corresponding computations are
easy.

7.1.1 Higher order asymptotic expansion

The classical perturbation theory (see Chapter 1) can be adapted to our specific
singular perturbation problem. Following this theory and taking into account the
above discussion on a particular case, we seek an expansion of the solution (u., ve)
of problem (P.1). in the form

{ ue(z) = Spo " X () + Yo e¥ik(€) + Ric(2), x € [a,b],

7.1
ve(x) = Ziv:o e*Yi(x) + Roc(z), = € [b, ], ("1)

where:
¢ :=¢e (b — ) is the stretched (fast) variable;
Xk, Y, k=0,1,..., N, are the first (N + 1) regular terms;
ik, k=0,1,..., N, are the corresponding boundary layer functions;
(R1e, Rae) denotes the Nth order remainder.

In fact, one may start with three more “fast” variables, corresponding to the right
sides of points x = a, * = b and to the left side of z = ¢, respectively. However, by
the identification procedure one can see that there are no boundary layers there.
The identification procedure is based on the assumption that (u.,ve) given by
(7.1) satisfies problem (P.1). formally. Indeed, if we introduce (7.1) in (P.1). and
equate the coefficients of €*, k = —1,0,..., (N — 1), separately those depending
on z from those depending on £, we can determine all the terms involved in (7.1).
Thus, from (S) we derive:

{ (o (2) Xp () + Bi(x) Xp(z) = fr(z), a <z <b, 72)
(— p(@)Y(@) + az(2)Yi(@)) + Bo(2)Yi(z) = gi(@), b<z <, '
for k=0,...,N, where
o f(.%‘), k= y
Jul@) = { X! (z), k=1,...,N, (73)
x), k=0,
<w):{§(12:1.(.).N (7.4)
ig (&) +a1(b)ig(§) = 0, (7.5
Zg(g)"_al(b)Z;e ) :Ik(g)ﬂ k:]., 7N7 7.6
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where I are functions which are to be determined recursively and depend on
is,1%, 10, with s < k, e.g.,

I(§) = £ (D)ig(€) + (a1 (b) + B1(D))in(€)-

Since all the boundary layer functions should be negligible far from the boundary
layer, i.e.,
Zk(é-) — 0 as 5 — 00,

from (7.5) and (7.6) we infer that

i0(€) = Apoe™ 1 V)%, (7.7)
Zk(é—) = (Ak+l7k§k+1 +"'+A1k£+AOk)6_al(b)£u k= ]-7"'7N7 .
where Ay, | = 0,...,k 4+ 1, are constants which can be determined recursively

and depend on o{™ (B), m =0,... k, B(b), ¢=0,....k—1, Yo(b) — Xo(b), ...,
Yi(b) — Xk (b), Ajs,s =0,...,kforall k=1,..., N. Constants Agx, k =0,...,N
will be determined later from (7'C);.

The boundary layer is located on the left side of point z = b, as seen in the
previously investigated particular case. This fact will be proved rigorously later on.
The remainder satisfies the system

{ (—e(R). +eNX}) + a1(z)Ric) + Bi(z)Rie = he(x) in [a, b],

: (7.8)
(— pRb. + as(z)Ro:) + Ba(x)Rae = 0 in [b, ],

where hy.(z) is a function depending on a{™(b), m = 0,...,N, gP®), q¢ =
0,...,(N—=1), a1, &), b1, ik, i), k=0,...,N, and . For example
hoe(z) = —=(B1(x) + o ())io(€) + (a1 (z) — a1 (b))e ™ Hig(€), (7.9)
hie(@) =[e™ (a1 (z) — a1 (b)) + Ea ()]ip(€)
1

T (o) — ax (B))i4 (€)
~ () — o (B)iolE) — (Bule) - Do) )

~ e(Bu(x) + a4 (@))ir (6), = € [a,b]

From (BC.1) it follows
Xk(a) 0,
{ Yi(e) =0, k=0,...,N, (7.11)
Rls(a) =I'ne,

{ Re o) 0. (7.12)

where Iy = —(ig(£(a)) + -+ + eVin(é(a))), &(a) = H(b—a).
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Finally, making use of (T'C), we get
Yk(b) — Xk(b) = ik(O), hence Aok = Yk(b) — Xk(b), k= 07 ey N, (7.13)

a1 (D) Xo(b) — a2 (b)Yo(b) = —(uYg)(b),
a1 (b) Xk (b) — az(b)Yi(b) = (7.14)
—(pY))(b) — A + Xi_4(b), k=1,...,N,

{ Ric(b) = Rac(b),

—e(R)(b) + eN X1y (B)) 4 1 (b)Ryc (b) = —u(b) R (b) + aa(b) Rac (b). (7.15)

Note that all the terms of the asymptotic expansion (7.1) are now determined.
The regular terms (X, Y%) satisfy problems (7.2),, (7.11),, (7.14),, which will be
denoted by (P.1)g, for k = 0,..., N. Obviously, the reduced problem is (P.1)o.
The boundary layer functions are explicitly given by formulas (7.7), where the
constants Ao are given in (7.13), while the Nth order remainder satisfies problem
(7.8) , (7.12) , (7.15).

7.1.2 Existence, uniqueness and regularity of the solutions
of problems (P.1). and (P.1);

In this subsection we will prove some results concerning the existence, uniqueness
and regularity of the solution (ue,v:) and of the regular terms (X, Yy) as well.
We start with problem (P.1). for which we are able to prove the following result:

Theorem 7.1.1. Assume that (h1)—(hs) are satisfied and
[a(b)] := aa(b) — a1(b) > 0. (7.16)
Then, problem (P.1). has a unique solution (u.,v.) € H?(a,b) x H%(b,c).

Proof. 1t is obvious that our problem can be written in the following variational
form: find a function w. € H}(a,c), such that

ac(we, p) = / heda for all p € H}(a,c), (7.17)

where h|, = f. bl =9, ac: Hl(a,c) x H}(a,c) — R,
ac(w,p) = / pew' o' dx —/ awy’ d —|—/ Bwpdz,

o() = { g, x € (a,b),

w(x), = € (b, c),
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| ai(@), z € (a,b), ) Bi(z), x € (a,b),
o) "{ are), v e (o), ) { Ba(x), @ € (byc).

Next, we will show that w. € H}(a,c) satisfies (7.17) and u. := We (g4 Ve =
We|(p, is the unique solution of (P.1)..
First, since

/

c b
a(p0) =< | ¢ 13+ | w@)e' @) ’de+ | (B + ' )pda
1 /b /a (%) (7.18)

n /b (52 n O;/2><p2dﬂc i [a;b)]go(b)2 Vg€ Hi(a,c),

by using (h1)-(hs), (7.16) and the Poincaré inequality, one can see that the bilinear
form a. is continuous and coercive on H}(a,c)x Hg(a,c).

Therefore, by the Lax-Milgram lemma (see, e.g., [11], p. 84), there exists a unique
solution w.€H¢ (a, ¢) of problem (7.17). Hence, we have

(—pewl + awe) + fw. = b in (a,c),

in the sense of distributions. This implies that —p.w! + aw. € Hl(a,c), and
therefore
ue € H(a,b), w. € H'(b,c) = v. € H*(b,c).

Thus u., v, satisfy (S) a.e. on (a,b), and (b, c), respectively. Since w. € H(a,c)
we infer that the solution satisfies (BC.1) and u.(b) = v (). Finally, making use
of (7.17), we obtain that u., v. satisfy (T'C),. O

The sum of the first two terms in the right-hand side of (7.18) defines a norm
in Hi(a,c). In fact, we may formulate alternative assumptions on a1, as, 81, (2
which assure coerciveness for a.. To show this let us state the following auxiliary
result which will also be useful later on.

Lemma 7.1.2. For all ¢ € H(b,c), ¢(c) =0 and § > 0 the following inequalities
hold

1
p(2)? <Ollglls + ;1213 w(@)* < (c=b)lle'll5 ¥ @ € [bye]. (7.19)

Proof. One has just to use the obvious formulas

1 1
p(2)? = -2 Véw(t)\/éw’(t)dt§5ll<ﬁ||§+5||<p’||§7

o) =— [

for all z € [b, ¢]. O

¢ (t)dt
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Remark 7.1.3. It follows from the above lemma that the bilinear form a. remains
coercive (hence Theorem 7.1.1 still holds) if [a(b)] < 0, but either

[e(D)]

, (c=b)>0, (7.20)

Mo +
or

{ there exists a positive constant dy, such that ( )
7.21

o + [Oégl;)] > 0, [a(l;)]éo + O;é + (B2 > 0 a.e. on (b, c).
Moreover, any of the two inequalities in (h1) and (ha) may be relaxed if the
contribution of other terms of the right-hand side of (7.18) is sufficient to preserve
the coerciveness of a..

Now, we are going to investigate problems (P.1)g, k= 0,..., N. Our purpose
is to prove existence, uniqueness, and higher regularity of all the regular terms,
(Xk, Ys), involved in our asymptotic expansion in order for this expansion to be
well defined. We will also need higher regularity for proving estimates for the
remainder components.

Let us first discuss the assumptions we should require to achieve our goal.

Thus, from (7.8) we can see that we should have Xy € H'(a,b). To obtain this,
taking into account (7.2),,, it follows that X}, € HN=*+l(a,b), k=0,...,N.
It is quite easy to show by induction that (7.2),,, with Xj(a) = 0, has a unique
solution X;, € HN=**1(q,b) for all k = 0,..., N, if we assume that f € H" (a,b),
ay € HN*Y(a,b), 31 € HY (a,b).

On the other hand, Y} is a solution of (7.2),, with the boundary conditions

Yi(e) =0, — (uYy)(b) + az(b)Yi(b) = p.

where

) a1(b)Xo(d), k=0,
PESZY au(0)Xa(b) + Arg — XL (b), k=1,...,N.
As far as problems (P.1); are concerned we can prove the following result:

Theorem 7.1.4. Assume that (h1)—(hs) hold, aa(b) > 0, and
oy € HN Y (a,b), B1 € HY(a,b), f e HY(a,b). (7.22)
Then, problem (P.1)y has a unique solution
(Xg,Y3) € HNT1F(a,b) x H*(b,¢) ¥V k=0,...,N.

Proof. In order to prove the theorem it is sufficient to show that problems (7.2),,
(7.11), and (7.14) admit unique solutions Y, €H?(b,c) for all kK = 0,1,..., N.
These problems can be written in the following variational form: find Y}, € V such
that

a(Yr, @) = / gredr + prp((b) Y 0 €V,
b
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where V = {p € H'(b,c); p(c) =0}, a:V xV =R,

a(w, ¢) :/b '’ dae —/b awy'dx +/b Bowpdx ¥ w,p € V.

Clearly, a is a continuous bilinear form which satisfies

/

¢ « as(b
a(p, ) > o || ¢’ ||§+/b (ﬁz+ 22><p2dx+ 22()@(b)2V90€V~

Thus, according to our assumptions, a is coercive. The conclusions of the theorem
follow from the Lax-Milgram lemma. O

Remark 7.1.5. Tt is worth pointing out that Theorem 7.1.4 remains valid under
alternative assumptions which preserve the coerciveness of functional a. In partic-
ular, the case aa(b) < 0 (hence [a(b)] < 0) is allowed and both Theorems 7.1.1 and
7.1.4 are still valid if we require that one of the assumptions (7.20), (7.21) holds.
Indeed, according to Lemma 7.1.2, both the forms a. and a remain coercive.

7.1.3 Estimates for the remainder components

In this subsection we will establish some estimates for the two components of the
Nth order remainder of the asymptotic expansion (7.1).

Theorem 7.1.6. Suppose that all the assumptions of Theorem 7.1.4 as well as (7.16)
are fulfilled, and that ocgN), Bngl) are Lipschitz functions on [a,b] (for N =0, ay
is Lipschitz on [a,b] and By € L*(a,b)). Then, for every € > 0, the solution of
problem (P.1). admits an asymptotic expansion of the form (7.1) and the following
estimates hold

||Rls||c[a,b] = O(5N+1/2)a ||R25||C[b7c] = 0(5N+1/2)-

Proof. By Theorems 7.1.1 and 7.1.4, (R;., R2.) belongs to H!(a,b) x H%(b, ¢) (see
7.1.1). If we denote

Ri.(z) := Ric(z) + (Az + B)'ne, A:=(b—a)"", B:=—b(b—a) ",
it is not difficult to see that Ri.(a) =0, Ri-(b) = R1.(b) = Ra.(D).
Now, taking into account (7.8), (7.12), and (7.15), we obtain
(—eSi.+a1(z)Ric) + Bi()Ric = Hy-(x) in [a,b],
(— 1Ry + 02(2)Raz)" + Ba(2)Rae = 0 im [b, ],

ng(a) = 0, RQE(C) = 0, ng(b) = Rgg(b),
—£51.(0) + a1(b) R1c (b) + AT Ne = —pu(b) Ry (b) + a2 (b) Roc (b),

(7.23)
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where Si. = Ri. + eV Xy € H?(a,b), and
Hye(z) := hne(x) + |Aaq(z) + (B1(x) —|—oz1(3:))(Asc—|—B)] I'ne V€ [a,b]. (7.24)

By a straightforward computation we infer from (7.23) that

R — R on [a, b],
Ry on (b, ],

satisfies R. € H}(a,c), and for all ¢ € H{(a,c),

b b
ac(Re, ) = —eNH/ XN dx +/ Hyepdr + AT ye(b). (7.25)

For the sake of simplicity, we assume that
B1+ai/2>wy > 0a.e. on (a,b), B2+ ah/2 > wo >0 ae. on (b,c).

If we choose in (7.25) ¢ = R., we can see that

b c
 [@ o [ e+ Y e

b O/ - c Oé/
+/ (ﬂ1+ ;) RfEdJH—/b (ﬂ2+ 2"’) R3.dx (7.26)
b ~ b )
= - 5N+1 / X]/VRllsd‘T + / Hy:Ri.dx + EAFNERQE(b).
In the general case $1 + «}/2 > 0 a.e. on (a,b), B2 + a5/2 > 0 a.e. on (b, c), we

choose in (7.25)
e "Ry (z) in [a,D)],
pr(@) = { e PRo.(z) in (b, ],
and we may use a slight modification of our reasoning below.
In a first stage, we suppose that [a(b)] > 0. Using (7.26), we can easily derive

A 2 Wk a(b)
sIIR’15||1+uo||R’25||2+w0(||R15||1+||R25||§)+[ ! ]R%(b)g
1 2 ~ 2
<y [gzN+1||X§V||1 +ell R -
. 5 2, L 2¢A|T
Ty I H el + woll Brel + | é)]RQE(b)2+ [a|(b)1]\/a| |

On the other hand, since agk) and ﬁikilh k=1,...,N, are all Lipschitz functions
on [a,b], one can see by an easy computations that ||Hy:||, = O(eV*+/2) and
I'ye = O(e¥) Yk > 0. As a consequence of these estimates and of (7.27), we derive

1BLcll = OE™), [Ricll, = OENY2), [|Rycll, = OENH72). (7.28)
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Since

R2E(w) = _/C Rge(()dc Ve [bv C}v

it follows that
||R25||C[b7c] = O(5N+1/2)- (7.29)

It should be noted that Si. = Ry + eV Xn belongs to H?(a,b), Sic(a) = 0 and,
making use of (7.23), and (7.28), we obtain that

el 87 1, = OE™) = || S [, = 0.
But Si.(z)? < 2| Si. ||, - | Si. ||, for all z € [a, b], therefore

Il S ey = O@EN71?) (7.30)

(we have also used the estimate || S, ||, < V| Xn ||, + || R!. |, = OEN)).
If we integrate (7.23), on [a,z], we get

~e(51.0) - S@) + @) + [ B Factidy = [ Hv)dy
Now, this equation, together with (hs), (7.28) and (7.30), implies
| a1 (@) Ric(x) |< MeN T2V 2 € [a,0] = || Ric (o = OEVT2).

As

[Ricllcran < ||R1€||C[a o T (A2 + B)nell g4
we infer that || Ric||cp, 5 = O(eN+1/2),
If [a(b)] = 0, we take ¢ = (ug,ve) in (7.17) to get

2 2
ellullly+rollvelly + ‘UO(HUEHT + ||UE||§)

17 _
<, [ (U715 + lgl13) +wo e + o= 13)] -
Therefore, [[ve]l, =O(1) and [|vz[,=O(1). Since ve(¢)=0, [|ve[| o, =O(1). In view
of (7.1), || Racll o, g=O(1). Therefore | Ryc(b) |= O(1). This allows us to continue
the proof as in the previous case. O

Remark 7.1.7. The above estimates remain valid under alternative assumptions,
as described in Remarks 7.1.3 and 7.1.5 above. The proof goes similarly, with slight
modifications.
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7.2 Asymptotic analysis of problem (P.2).

In this section we deal with problem (P.2). under assumptions (h1)—(h4) and (hs)’.
For reader’s convenience, we state it in detail:

{ (- cu'(@) + ar(@)u(@)) + Bi(@)u(@) = f(x), @ € (a.b), )
(— w(@)v' (z) + az(@)v(@)) + Ba(a)v(x) = g(z), = € (b,c),
with transmissions conditions at x = b
u(b) = v(b), —eu'(b) +ai(d)u(b) = —p(b)v'(b) + az(b)u(b), (TC)
and the boundary conditions
v (a) = v(c) = 0. (BC.2).

As in Section 7.1, one may consider a particular case of problem (P.2). which
satisfies the above assumptions, including (hs)’. For such an example an explicit
solution is available, which shows the fact that under assumption (hs)’ there is a
boundary layer on the right side of point £ = a (and no other boundary layer).
The analysis of such an example is left to the reader.

7.2.1 First order asymptotic expansion

Taking into account the general theory of singularly perturbed problems of the
boundary layer type as well as the above comments, we will construct a first order
asymptotic expansion for the solution (ue,ve) of (P.2)c in the form

(7.31)

ue () = Xo(z) + X1 (x) +i0(¢) + €ir(C) + Ruc(z), x € [a,b],
ve(z) = Yo(x) + eY1(z) + Rae(), z € [b, (],

where:
¢ :=¢e 1 (x — a), is the stretched (fast) variable;
(Xk, Yi), k=0,1, are the first two regular terms;
i, k=0,1, are the corresponding boundary layer functions (corrections);
(R1e, Roc) denotes the remainder of the first order.

We have considered only one fast variable, corresponding to point x = a. We will
see that this is indeed the case.

If we require that (ue,v:) given by (7.31) satisfy formally (P.2)., we obtain

(7.32)

{ (a1(x2) Xk (7)) + Bi(x) Xk (z) = fr(z), a <z <b,
(— p(@)Y(x) + as(2) V(@) + Bo(@)Vi(z) = gi(z), b <z <,
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k =0,1, where
| @), k=0, | g@). k=0,
el ‘{ Xy, k=1, ‘{ 0. k=1
—(0) + an(@ib(c) =0, .
—i1(¢) + a1(a)iy (¢) = —ai(a)(io(C) + ¢ip(C)) — Br(a)io(C). '
On the other hand, from the boundary conditions we obtain
Yo(e) =0, Yi(c) =0, (7.34)
R (a) = —eX/(a), Ra:(c) =0, (7.35)
i0(0) =0, #1(0) = —X{(a). Therefore, making use of (7.33), we find
i0(¢) =0, i1(¢) = — 01 cantarc (7.36)

a1(a)

As ig =0, our problem (P.2). is regularly perturbed of order zero. The remainder
components satisfy the system

{ (= (R, +£X}) + a1(z)Rac) + Bu(2)Rye = he(x) in [a, b], 737)
(— pu(z)Rh, + as(x)Rac) + Ba(x)Roc = 0 in [b, ],
where h(z) = (o1 (a) — a1 (2))i1(¢) —e(Bi(z) + o4 (2))i1(C), = € [a,b].
Finally, from (T'C") we derive
Yo(b) = Xo(b),
{ an(5)Xo(b) — a2(B)Yo(8) = —(uY) (), (739
Y1(b) = X1(b), (7.39)
a1 (0) X1(b) — aa(b)Y1(b) — Xg(b) = —(uY7)(D), '

Ry (b) + €1 (C(b)) = Rac(b),
—e(R}.(b) + X[ (b)) + a1 (b)Ri(b) (7.40)
= —H(b) R (b) + az(b) Roe (b) + Q-

where Q¢ = & (i1 (¢(b)) — a1 (b)ir (¢(b)) , ((b) =™ (b—a).
Thus, all the terms of expansion (7.31) have already been determined: (Xg, Yy) sat-
isfies the reduce problem (P.2), i.e., (7.32),_,, (7.34), and (7.38), while (X1,Y7)
satisfies problem (7.32),_,, (7.34), and (7.39), denoted by (P.2);.

Unlike the case studied in the preceding section, the present reduced problem
(P.2)p inherits both the transmission conditions of (P.2)..
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One may also consider higher order expansions. The whole construction goes
analogously to that presented above, without any essential complications if all the
data are sufficiently smooth. The reader is encouraged to analyze this case.

Note again that (P.2). is regularly perturbed of order zero, and singularly
perturbed of higher orders. This is due to the Neumann condition at x = a. If we
would replace it by the Dirichlet condition u(a) = 0, we could see that the new
problem is singularly perturbed of order zero, with a boundary layer located in
the vicinity of the same point * = a. The reader may try to construct an Nth
order asymptotic expansion for this new problem and prove estimates similar to
those of Theorem 7.1.6.

7.2.2 Existence, uniqueness and regularity of the solutions
of problems (P.2)., (P.2), and (P.2);

Here we will state and prove some existence and regularity results for the solutions
of problems (P.2)., (P.2)g and (P.2);. We are looking for regularity properties
which are minimal for our treatment. We begin with the perturbed problem, for
which we have the following result

Theorem 7.2.1. Assume that (hi)—(h4), (hs)' are satisfied and
[a(D)] := aa(b) — ay(b) > 0. (7.41)
Then, problem (P.2). has a unique solution (u.,v.) € H?(a,b) x H%(b,c).

Proof. 1t is similar to the proof of Theorem 7.1.1, so we will just outline it. Problem
(P.2). has the variational formulation: find a function w. € W, such that

a1 (We, ) = / hedzx for all p € W,
where W = {p € H'(a,c); ¢(c) = 0}, h|(a7b) =/ h|(b,c) =¢, a1 : WxW =R,

are(w, @) :/ ,usw'go'dsc—/ ozwgp'dx—k/ Bwedr — ai(a)w(a)p(a)

YV @, w € W (for the definitions of u., «, B see the proof of Theorem 7.1.1).
Next, the obvious inequality

2

e Y g, 0O o ()
w[ (o F) e PP - P @ v pew,

b /
Q
ar(e, @) >e || ¢ |13 +uo || ¢’ ||%+/ (61+ 1>¢2dx
a

combined with our assumptions implies that a. is continuous and coercive on
W x W. Now, using the Lax-Milgram lemma and arguing as in the proof of The-
orem 7.1.1, we will derive our conclusions. O
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Now, we come to problem (P.2)¢. First, it should be remarked that (7.38)
can be written equivalently as:

Yo(b) = Xo(b),
{ (a1(b) — aa(b))Yy(b) = —(,UYOI)(b)7 (7.42)

therefore Yj satisfies the problem
(— p(@)Y{ (@) + az(2)Yo(x)) + Ba(2)Yo(z) = g(z), b< z < ¢,
(a1 () — as(b))Yo(b) = —(u¥¢)(b), Yo(e) = 0.
We are going to show that this problem has a unique solution Yy € H?(b,c). We

define the bilinear form a; : V xV — R, V = {p € H'(a,c); ¢(c) = 0},

ar(w,p) = /b pw' ' dx —/b aswe’dz —|—/b Bowpdr — ay (b)w(b)p(b) VY w, ¢ € V.

An easy computation leads to

aloe) = [ ute Pt [ (4 0) ot ) (@0)] - @) o0 ¥ €V

Therefore, taking into account (hs), (hs), (hs)’, (7.41) and using the Poincaré
inequality, it follows that aq is continuous and coercive on V x V. The Lax-Milgram
lemma applied to

a1 (w,p) = / gpdz ¥ o €V (7.43)
b
yields that there exists a unique function Yy € V' which satisfies (7.43). Hence
(—p(@)Yg + a2 (2)Y0)" + Ba(2)Yo = g(x) on (b, ),

in the sense of distributions, so uYy + aoY € H(b,c) = Yy € H?(b,c). Since
Yy € V we have Yy(c) = 0 and the boundary condition in b follows from (7.43).
Now, X satisfies the problem

(o1 (2)Xo)" + Bu()Xo = f(z) in (a,b), Xo(b) = Yo(b),

which under assumptions (h1), (hs), (hs)" has a unique solution X, € H'(a,b). If
in addition we suppose that

] € HQ(a’a b)7 ﬂl € Hl(a’a b)7 f € Hl(a7b)a

it is quite easy to show that Xy € H?(a,b).

By similar arguments, one can show that problem (P.2); has a unique solution
(X1,Y1) € H(a,b) x H%(b,c), if assumptions (h1)—(hs), (hs)’, (7.41) hold, and
Xo € H%(a,b).



134 Chapter 7. The Stationary Case

Summarizing, we have the following result
Theorem 7.2.2. Assume that (h1)—(h4), (hs)’, (7.41) hold and, in addition,
a1 € H*(a,b), f1 € H'(a,b), f € H (a,b). (7.44)
Then, problems (P.2)o and (P.2)1 have unique solutions (Xo,Yy) € H?(a,b) x
H?(b,c), (X1,Y1) € HY(a,b) x H*(b,c).

Note that the conclusions of the above two theorems remain valid under alter-
native assumptions which preserve the coerciveness of the bilinear forms involved
in the corresponding variational formulations. For example, we may assume that
[a(b)] < 0, if either (7.20) or (7.21) holds.

7.2.3 Estimates for the remainder components
In order to validate completely our first order expansion, as derived before (see
(7.31)), it is sufficient to prove the following result:

Theorem 7.2.3. Assume that (h1)—(ha), (hs)’, (7.41) are fulfilled. Then, problems
(P.2). and Py have unique solutions, (uc,v.) € H?(a,b) x H*(b,c), (Xo,Yo) €
H'(a,b) x H?(b,c), and

[ue — X||C[a7b] = 0(51/2% [ve — Y||C[b7c] = 0(51/2)- (7.45)
If, in addition, (7.44) are satisfied, then for every ¢ > 0, the solution of prob-

lem (P.2). admits an asymptotic expansion of the form (7.31) and the following
estimates are valid:

1Ricll ooy = OE*2), | Rocll gy = OE). (7.46)

Proof. Denote S; = (S1¢, S2:) := (ue — Xo,v: — Yp). By Theorems 7.2.1 and 7.2.2
we have S. € H'(a,b) x H?(b,c) and, under assumptions (7.44), R = (R1., Ra.)
€ H'(a,b) x H?(b,c). On the other hand, using (P.2)., (P.2)y and (P.2)1, it is
quite easy to show that
—eul + (a1 (x)S1e) + B1(x)S1e =0 in [a, b],
(= 1She + a2 ()S2:)" + Ba(2)Spe = 0 in [b ],

(7.47)
uz(a) =0, Sz(c) =0, S1(b) = S2:(b),
—euz(b) + a1(0)S1(b) = —pu(b) S5 (b) + a2(b)S2<(b),
and
—eT! + (a1 (x)R1e)' + B1(x)Ric = he in [a,b],
( — uRh + ag(x)st)/ + B2(z)Rae = 0 in [b, ], (7.48)

T!/(a) =0, Rac(c) =0, Ric(b) +€ir(C(b)) = Rac(b),
—eTZ(b) + a1 (b) Rie (b) = —pu(b) Roo (0) + a2 (b) Rae (b) + Qe
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respectively, where T.(z) := Ri.(z)+eX1(z) belongs to H?(a,b), hence T!(a) and
T!(b) make sense. From (7.47) we obtain

b
a1:(Se, p) = —5/ Xop'de ¥ o € W. (7.49)

Arguing as in the proof of Theorem 7.1.6, we can suppose for the sake of simplicity
that

B1+ai/2>wy > 0a.e. on (a,b), B2+ ay/2 > wy >0 ae. on (b,c).

We take ¢ = S, in (7.49) to derive

b c b
s/ (Sis)2dx+/ u(SéE)Qdm+/ (ﬂ1+ )Slsdx
a b a

. (7.50)
/ (»32-1- )Sgad + ot )]525( —E/ X(S1.dx.
b
Therefore,
2 2 1 2 2
ENS1IT + Holl S5l +wo (ISl + 1S2:113) <, [ + el Sl
From the above inequality it follows
181l = O), [[S1clly = OE"2), (|82l = O("?). (7.51)
Now, using the formula
Sae(x / S5 (s)ds ¥V x € [b, ],
one can see that (see (7.51))
[192ell o, = O('?). (7.52)

Next, making use of (7.47), and (7.51), we infer
el u? 1= 001) = u! [h= 0@,

and hence || u. |c(ap= O(e~2) (we have used that || v/ ||;= O(1) in view of
(7.51),). Now, integrating (7.47), over [z, b], we derive

—e(ul () — ul(2)) + 01 ()1 (b) — a1 (2) She ( /ﬁl 1. (y)dy =

Since S1c(b) = Sa:(b), the last equality leads to (see also (7.52))

”SIEHC[mb] = 0(51/2)~ (7.53)
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Thus, estimates (7.45) are proved. It remains to show (7.46). To this end, multiply
the two equations of (7.48) by Ri., Ra., respectively, then integrate the resulting
equations over [a,b] and [b, ¢, respectively, and finally add the two equations. It
follows that

b c b /
[t [ urode s [ 4 6) R
a b a
+ / (O‘& + 62> R2.dz — O“Q(a) Ri-(a)? + [(®)] Ry (b)?
b

9 2
= 2010000+ <01 (€O (1) B 0) — 22(0) o )

+ €0 (b)i1(¢(b)) Roe (b) + Qe (Rae(b) — £ir (C(b)))
:/bhERladx+52 /bX{ | d.

An easy calculation which involves the above equality shows that

€ wo a1(a)
1 BG 2 +i0 | Bge 13+ 1 Ruc I o | Rec 13 =) Ry

2 e 7.54
< I he I+ XTI +Mos(] Rect) |+ Recty ) (75

X (1 Qe [+ 2(¢0)) )+ [1(C(0)Qe |,

where M is a positive constant independent of .
If we analyze the structure of he, Q. and i1(¢(b)), we can easily see that

ke 1= OE?), [i(CD) |= OEY), Q- |=O@E") ¥k >0.

Now, we are going to derive some estimates for Ro.(b) and R5_(D).

Since |[Sa2cllcp,qg = O(e'/?), taking into account (7.31),, we get | Rac(b) |=
O(c'/?).

On the other hand, using ||S5.||, = O(e'/2), we derive |[v.|, = O(1) and this
together with (S); implies that |[v”|, = O(1). Since H'(b, ) is continuously em-
bedded into C[b,c], the preceding estimates lead to [lvzllo, g = O(1), therefore
| R,.(b) |= O(1). Now, by virtue of these estimates and (7.54), we derive

IRl = O(e), 1Ricll, = O(%2), [[Rocll, = OE*). (7.55)

Since Rac(c) =0, it follows from (7.55) that || Rac||qqp q = O(%/?).

To show that || Ric||c(ys = O(£%/?), one can argue as before. Indeed, from (7.48),
and (7.55) it follows that || 7 |[1= O(1). Then, by the definition of T, and
(7.55),, we get || T7 ||cja,0)= O(e2). Now, we integrate (7.48), over [a,x]. Since
| T! Nl cla,n= O(e2), Ri(a) = O(e3/?) (cf. (7.54)), and (7.55),, we conclude by
the resulting equation that || Ric[|o(, = O(e%/2). O
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Remark 7.2.4. The above result still holds under alternative assumptions. For
example, we may allow [a(b)] < 0, if either (7.20) or (7.21)) holds. This claim can
be proved by slightly modified computations.

7.3 Asymptotic analysis of problem (P.3).

In this section we examine problem (P.3).. We suppose that assumptions (hq)-
(hg) are fulfilled. One can justify as in Section 7.1 that our problem is singularly
perturbed, with an internal transition layer in a neighborhood of point x = b.

It should be pointed out that «y may be assumed to be multivalued and all
the results which follow remain valid. However, to obtain higher order asymptotic
expansions, we need to assume that 7y is single valued. The case 7y = 0 corresponds
to a homogeneous Neumann boundary condition at x = c.

7.3.1 Formal expansion

Here we construct a formal zeroth order asymptotic expansion for the solution
(ue, ve) of problem (P.3). which will be of the following form:

{ us(z) = Xo(z) +i0(§) + Ric(z), x € [a, b], (7.56)

0
<(x) = Yo(x) + Rac(z), = € [b, ],

where: ¢ = e 1(b — ) is the stretched variable; (Xo, Yp) is the first term of
the regular series; ig is the boundary layer function corresponding to the first
component of the solution; (R1., Ra.) is the remainder of order zero.

Since we can use arguments similar to those we have used for the previous
cases, we will not go into many details. We will determine only the problems
satisfied by the terms specified before.

Thus, (Xo, Yo) satisfies the reduced problem, say (P.3):

(a1(x)Xo(x)) + f1(z) Xo(z) = f(x), a <z <b,

( (@) Y] (x) + as(2)Yo(z)) + Ba(2)Yo(z) = g(z), b< z <c,
Xo(a) =0, a1(b)Xo(b) — a2(b)Yo(b) = —(uY¥y)(b),

—Yj(c) = 70 (Yo(e)).

The boundary (transition) layer function is given by

i0(€) = (Yo(b) — Xo(b))e ™)<,
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while the pair (R;., Ro.) satisfies the problem

(= e(R}. + X{) + a1 (z)Rac) + Bi(z)Ric = he(x) in [a,b],

(— Ry + az(a:)Rgg)/ + Ba(x)Roe =0 in [b, ¢,

Ric(a) = —io(&(a)), &(a) =1 (b —a), (7.58)
Ric(b) = Rac(b),

—e(R1.(b) + X(b)) + a1(b) Ric(b) = —pu(b) Ry (b) + a(b) Rac (b),

—Rj.(c) = 0(Yo(c) + Rae(c)) —v0(Yo(c)),

where hoc(z) = —(B1(z) + i (x))io(§) + (a1 (@) — a1 (b))e ™ ig(€), @ € [a,b].

7.3.2 Existence, uniqueness and regularity of the solutions
of problems (P.3). and (P.3),

The main difficulty in studying problems (P.3). and (P.3)y comes up from the
fact that the boundary conditions at ¢ are nonlinear. Concerning problem (P.3).
we can state and prove the following result:

Theorem 7.3.1. Assume that (h1)—(he) are satisfied and
[a(D)] := a2(b) — a1(b) > 0, az(c) > 0. (7.59)
Then, problem (P.3). has a unique solution (ue,v.) € H*(a,b) x H?(b,c).

Proof. Since all the assumptions of Theorem 7.1.1 are satisfied, there exists a
unique solution (@, v.) € H?(a,b) x H?(b,c), which satisfies system (S) a.e. in
(a,b) x (b,¢), (TC), as well as the homogeneous Dirichlet boundary conditions
te(a) = v:(c) = 0.

Notice also that (u,v) = (ue,v:) — (e, Ve ) satisfies the homogeneous system

{ (- e (z) + a1 (@)u()) + B (2)u(z) =0, = € (a,b), (7.60)
(— pla)'(z) + ag(x)v(ac))l + Ba(z)v(x) =0, x € (b,c),
as well as the boundary and transmission conditions

u(a) =0, u(b) = v(b),

—eu'(b) + a1 (b)u(b) = —u(b)v'(b) + az(b)u(b), (7.61)

v'(e) +0(v(e) = —vL(c).

Now, let us point out that all the assertions of our theorem are satisfied if and
only if there exists a unique solution (u,v) € H?(a,b) x H?(b,c) of problems
(7.60), (7.61). To check this, let {u1,us} C H?(a,b), {vi,v2} C H?(b,c) be the
fundamental systems of solutions for the two equations of (7.60), which satisfy
the following conditions: u1(a) = 0, uz(a) = 1, vi(c) = 0, vi(c) = 1, va(c) = 1,
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vh(c) = 0. We have chosen these conditions to make our next calculations simpler.
The general solution of system (7.60) will be

u = dyuy + doug, v = kivy + kovs, (762)

dy,da, k1,ks € R. The problem of the existence of a unique solution to (7.60),
(7.61) reduces to the problem of the existence of a unique solution of an algebraic
system with unknowns d, da, k1, k2. Indeed, if we use (7.62) in (7.61), we get:

u1(b)dy — vi(b)k1 —va(b)ke =0,

dy(—euf (b) + o1 (b)ur (b)) + k1 (u(b)v) (b) — ca(b)vs (b))
+ha(p(b)vy(b) — a2 (b)va2(b)) = 0,

k1 +70(k2) = —v:(c)

(the condition u(a) = 0 implies da = 0). Note that the first two equations of sys-
tem (7.63) form a linear system with unknowns di, k1, which has a unique solution
for each ko. To show this, it is enough to prove that the corresponding homoge-
nous system (which corresponds to ko = 0) has only the null solution. Indeed,
if we take into account how these constants were introduced, it is necessary and
sufficient to prove that functions v = dyuy,v = kyv1, where dy, k1 satisfy the ho-
mogeneous system, are identically zero. In fact, these functions satisfy (7.60) with
homogeneous Dirichlet boundary conditions at a, ¢, and transmission conditions
at b, as considered in (7.61). Therefore, as the solution of this problem is unique
(see Theorem 7.1.1), we have u =0, v =0, i.e., d; = k1 = 0. Now, we determine
uniquely di, ky from (7.63), ,, as functions of k2, and plug them into (7.63);. Thus
the following nonlinear algebraic equation in ko is obtained:

Mo + 70 (k2) = —0:(c). (7.64)

(7.63)

We have not computed the exact value of A since only its sign is relevant in the
reasoning to follow. Indeed, by (hg), Y0 is a continuous nondecreasing function, so
(7.64) has a unique solution if A > 0 or, equivalently, \k3 = v'(c)ka > 0 Vka # 0.
Since v = diu1, v = kv + kova, with di, k1 solutions of equations (7.63), ,,
satisfy 7

g/ab(u’)2d$+ /bC p(v')dx + /ab (Ogl + 51) u’dz + /bc (O;/Q + 52) vida (7.65)
[a;b)]z)(b)? + ”2(6) k3 — n(e)v'()kz = 0,

we infer that u(c)v'(c)ke > 0 Vkg # 0.
Therefore, (ue,ve) = (Ue, Ve) + (u, v) is the unique solution of problem (P.3).. O

_|_

Remark 7.3.2. The above theorem remains valid under alternative assumptions.
For example, this is the case if (7.59) does not hold, but one of the following two
conditions holds:

I
po+ (e =) >0, (7.66)
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or

there exists a positive constant dy such that,
(7.67)

Ho+ 55, >0, 150+ + B2 2 0 ae. om (be),

where
as(c), if az(c) < 0 and [a(b)] > 0,

[a(b)], if az(c) > 0 and [a(b)] < O,
[a(b)] + aa(c), if as(c) < 0 and [a(b)] < 0.

=< [of

b)

a(b)
Now, we are going to investigate problem (P.3)y. Obviously, under our as-

sumptions, (7.57),, with X¢(a) = 0, has a unique solution X, € H'(a,b).

Note also that Yj is a solution of (7.57), with the boundary conditions

—(uYg)(b) + a2 (b)Yo(b) = a1(b) Xo(b), — Yg5(c) =0(Yo(c)). (7.68)

The next result is concerned with the existence and uniqueness of the solution of
problem (P.3)o:

Theorem 7.3.3. Assume that (h1)—(hg) are satisfied and either aa(b) > 0, as(c) >
0 or as(b) > 0, as(c) > 0. Then, problem (P.3)o has a unique solution (Xo,Yy) €
H'(a,b) x H?(b,c).

Proof. Taking into account the above comments, in order to prove our theorem it is
sufficient to show that problem (7.57),, (7.68) has a unique solution Yy € H%(b, c).
Let § € H?(b,c) be the unique solution of equation (7.57), which satisfies the
following boundary conditions

a1(b)Xo(b) = —pu(b)' (b) + a2(b)5(b), §(c) =0

(such a solution exists and is unique on account of Theorem 7.1.4).
Since y := Yy — y satisfies the homogeneous equation

—(/Ly' + azy)/ + P2y =0 on (b,c), (7.69)
together with the boundary conditions
(1y')(b) = az(b)y(b), —7'(c) —¥'(c) = 10(y(c)), (7.70)

it is enough to show that y is unique with this property. As in the proof of the
previous theorem, let {y1,y2} C H2(b, c) be the fundamental system consisting of
the solutions of the homogeneous equation (7.69) which satisty y1(c) = 1, yi(c) =
0, y2(c) =0, y4(c) = 1. Obviously, the general solution of equation (7.69) has the
form y = dyy1 + daye, d1,ds € R. Thus, the problem of finding y reduces to that
of finding constants dy,ds which satisfy the boundary conditions (7.70). Hence,
we arrive at the following algebraic system

{ (2 (B)ya(b) — u(b)y5(B))da = (u(b)y} (b) — a2 (b)ya (b)), (7.71)

dz2 +70(d1) = —7'(c).
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We need to show that this system has a unique solution. Let us first note that
az(b)y2(b) — u(b)ys(b) # 0; otherwise y := yo would be the solution of the equation
(7.69) with the boundary conditions as(b)y(b) = w(d)y'(b), y(c) = 0. By Theo-
rem 7.1.4, yo would be the null solution, which is impossible by the construction
of y2. Thus, one can calculate dy as a function of d; and plug it into (7.71),. We
arrive at the the following nonlinear algebraic equation:

Ady +7(dy) = =7/ (c), (7.72)

which has a unique solution if A > 0. Let us show that A > 0. Take y = d1y1 +d2ys2,
which satisfies (7.71), and (7.69). By a simple computation, we get

/bc jido+ (aé ) (7.73)

@ 2+a§@w@2—may@w@>=&
and hence
ple)Adi = p(e)y' (c)y(e) > OQQ(C) di g(b)y(b)2 +po [y 113> 0 ¥dy #0.

Therefore, A > 0 and obviously Yy = y + y is the unique solution of problem
(7.57)y, (7.68). O

Remark 7.3.4. In fact, Theorem 7.3.3 remains true under alternative assumptions
on the data.

7.3.3 Estimates for the remainder components

In this subsection we will establish some estimates for the two components of the
zeroth order remainder of the asymptotic expansion (7.56).

Theorem 7.3.5. Assume that (h1)—(he), (7.59) are fulfilled and o is a Lipschitz
function on [a,b], B1 € L>®(a,b). Then, for every e > 0, the solution of prob-
lem (P.3). admits an asymptotic expansion of the form (7.56) and the following
estimates hold:

IRicllcpany = OEY?), | Raell . = OE?).

Proof. One can use arguments similar to those in the proof of Theorem 7.1.6, for
N = 0. Thus, we are not going into many details. We will use the same notation
as in the proof of Theorem 7.1.6. Note that

Ri-(z) := Ri(z) — (Az + B)ig(&(a)), A:=(b—a)" ', B:=—bb—a)""

satisfy N .
Rle(a) =0, Rla(b) = Rla(b) = R2e(b)7
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and - -
(—eS1. + a1(z)Rie) + B1(z)Rie = He(z) in [a, b],

(—pRL, + as(z)Ra:) + P2(z)Re: =0 in [b, ¢],
Ric(a) =0, Ri(b) = Roc(b),

—£81.(b) + a1 (b) Ra(b) — eAig(£(a)) =

= —u(b) Ry (b) + a2 (b) Rac (),

— Ry (c) = 70(Yo(c) + Rae(c)) — v0(Yo(c)),

where S, = Ry + Xo,

H. () i= he(x) = [Aa(2) + (81 () + o} (2))(Az + B) |io(¢()) ¥ € [a,b].

Therefore, we have the following equation:

b _ c b / B
[ Ry [ | (ﬂ1+O;1>Rfsd1‘

/bc (ﬂ2+ é)R%d + P Rt + % Rt

+p(c) (0 (Yo(c) + Rae(c)) — v0(Yo(c))) Rae(c)

b
— / X} R, dx + / H. Rueda — = Aig(£(a)) Rox (b).

By assumption (he) the term of the above equation which contains u(c) is positive.
The rest of the proof goes as in the proof of Theorem 7.1.6. 0

Remark 7.3.6. The estimates of the above theorem remain valid under some al-
ternative assumptions on the data.
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The Evolutionary Case

In the rectangle Qr = (a,c¢) x (0,T) we consider the following partial differential
system

ur — (euy — aq(z)u)y + fr(x)u = f(z,t) in Qur, ()
vy — (()ve — a2(2)v)s + P2(x)v = g(z,t) in Qor,
with which we associate initial conditions
u(z,0) =uo(z), a <z <b, v(x,0)=uwv9(z), b<z<g, (10)

the following natural transmissions conditions at b:

u(b,t) = v(b, 1), ee)
—euy(b,t) + a1 (b)u(b,t) = —u(b)vy (b, t) + az(b)v(b,t), 0 <t <T,

as well as one of the following boundary conditions:

u(a,t) =v(e,t) =0, 0<t<T; (BC.1)
ug(a,t) =v(c,t) =0, 0<t<T; (BC.2)
u(a,t) =0, —uvg(e,t) =7(v(et)), 0<t<T, (BC.3)

where Q117 = (a,b) x (0,T), Qar = (b,c) x (0,T),a, b, ce R,a<b<e¢, T >0,
and ¢ is a small parameter, 0 < ¢ < 1.

The following general assumptions will be required:

(i1) a1 € H'(a,b), p1 € L*(a,b), (1/2)ay + 1 > Cy a.e. on (a,b), for some
constant Cf;

(i2) as € HY(b,c), B2 € L3(b,c), (1/2)aly + B2 > Cs a.e. on (b,c), for some
constant Csy;

(i3) p€ H(b,c), p(z) > po > 0;
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(2
7

) f:Qir—R g: Q2T_’R uo : [a,b] = R, vo : [b,c] = R;
) a1 >0on [a,b]; 0

) a1 <0 on [a,b];

6) v:D(y) =R — R is a continuous nondecreasing function.

5
i

(i
(i
(
(1
Denote by (P.k). the problem which consists of (5), (IC), (T'C), (BC.k), for
k =1,2,3. Note that the problems studied in the previous chapter are stationary
versions of these ones.

This chapter contains three sections. Each section addresses one of the three
problems (P.k)., k =1,2,3.

In Section 1, problem (P.1). is investigated, under hypotheses (i1)—(i5). As
in the stationary case, this problem is singularly perturbed with respect to the
uniform norm, with a boundary layer located on the left side of the line segment
{(b,t); t € [0,T]}. A first order asymptotic expansion of the solution will be
constructed. To validate this expansion, we will prove existence and regularity
results for the perturbed problem as well as for the problems satisfied by the two
terms of the regular series which are present in our expansion. In addition, we
will obtain estimates for the remainder components, with respect to the uniform
convergence norm. Of course, smoothness and compatibility conditions should be
imposed to the data.

In the second section, we investigate problem (P.2)., under the same require-
ments, except for (i) which is replaced by (i5). For the solution of this problem,
we construct an asymptotic expansion of order zero with respect to the uniform
norm. Note that (P.2). is regularly perturbed of order zero with respect to this
norm, so there is no correction in the asymptotic expansion. But the problem is
singularly perturbed of order one, with respect to the same norm. Indeed, in the
first order asymptotic expansion we will construct, a first order boundary layer
function will be present, corresponding to a boundary layer located near the right
side of the line segment {(a,t); ¢t € [0,T]}. Again, we perform a detailed analysis
to validate both these asymptotic expansions.

In the third and final section we deal with problem (P.3)., which is nonlinear
due to the nonlinear boundary condition at x = ¢. We restrict ourselves to the
construction of a zeroth order asymptotic expansion, under assumptions (i1)—(ig).
As expected, (P.3). is singularly perturbed with respect to the uniform norm. We
again perform a detailed asymptotic analysis, which is a bit more difficult due to
the nonlinear character of the problem. As usual, we conclude our analysis with
some estimates for the remainder components.

Throughout this chapter we will denote by || - || and || - ||2 the norms of
L?(a,b) and L2(b, c), respectively.
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8.1 A first order asymptotic expansion
for the solution of problem (P.1).

In this section we examine problem (P.1). formulated above, for which assump-
tions (i1)—(i5) are required. Using a similar justification as in the corresponding
stationary case, one can show that (P.1). is singularly perturbed with respect
to the uniform norm, with a boundary layer in the vicinity of the line segment
X ={(b,t); t €[0,T]}.

8.1.1 Formal expansion

Let us denote by U. := (uc(z,t),ve(x,t)) the solution of problem (P.1)e. In the
following we derive a first order asymptotic expansion of this solution by using
the classical perturbation theory presented in Chapter 1 and taking into account
our comments on the stationary case (see Subsection 7.1.1). Thus, we seek the
solution of our problem in the form

{1%@J)ZXd%ﬂ+fXﬂ%ﬂ+%M§ﬂ+fh@J)+Rk@J% 61)

ve(x,t) = Yo(x,t) + eYr(x,t) + Roc(x, t),

where:
& :=¢e (b — ) is the fast variable associated with the left side of X;
(Xk(x, t), Yi(x, t))7 k =0,1, are the first two regular terms;
ix(€,t), k=0,1, are the transition layer corrections;
(Ric(z,t), Roc(x,1)) is the first order remainder.
As usual, we replace (8.1) into (S) and get

{ Xp+ (1 Xp)e + 51 Xe = fo i Qur, (8.2)

Yir + (—pYeo + @2Yi)z + 52Ye =Gk in Qar, k=0,1,

where

~ ) fl=t), k=0
filz. 1) _{ Xoua(2,8), k=1,

~ g(x, t)7 k= Oa
t =
B(e1) { 0, k=1
The transitions layer functions 7g,¢; satisfy the equations
ioge (&, 1) + an(b)iog (&, 1) =0,
Zl§§(£7t) + al(b)21€(£7t) = Il(£7t)a te [07T]u 5 Z Oa
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where 11 (§,t) = i0¢(€, 1) + £ (b)ioe (&, 1) + (o) (b) + B1(b))io(&, ). By easy compu-

tations, we derive

io(€,t) = Oo(t)e~ (B,
i1(&,t) = 01 (t)e—r ()€
e 18

o (<o) — B + OO gy(o)e)

where 6y, 6, are as yet undetermined functions.
For the components of the remainder, Ry., Ra., we derive the system

Rict + (—€Thex + a1R1c)s + f1Ric = he in Qur,
Roct + (= pRoce + a2 Rye)  + faRoe =0 in Qar,

where

Tie =u. — Xo —ip — €i1 = € X1 + R,

= (Bi(x) = B1(B))in(&, 1) — e(Bu(x) + i (2))ir(&,1) in Qur

Next, from (IC) and (BC.1) one gets

5 k:07 9 k:07
SRS U (RS (e

10(5,0) + 62.1(5,0) =0Ve >0« 90(0) = 06(0) = 91(0) =0,

Ri(2,0) =0, a<uz<b,
Roc(2,0) =0, b<z <g,

Xi(a,t) =Yi(c,t) =0, 0<t<T, k=0,1,

where £(a) = e 1 (b—a), P.(¢,t) = —io(C,t) — sil(C,t).
Finally, on account of (T'C') we find

Or(t) = Yi(b,t) — Xi(b,t), 0<t<T, k=0,1,
—1(b) Yoz (b, t) = a1 (b) Xo(b,t) — aa(b)Yp(b,t), 0 <t <T,

—/L(b)le(b7 t) + a2 (b)Yl (b7 t) = 1 (b)Xl (b, t)
= Xoa(b,t) — ar ()71 (O4(t) + BL(D)0o(t)), 0t < T,

(8.10)

(8.11)

(8.12)

(8.13)
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Ri.(b,t) = Rac(b, 1),
—€Tlsx(b, t) + a1 (b)RlE (b, t) (814)
— —p(B)Roca (b, £) + cn(b)Rou (b,1), 0 < t < T.

In conclusion, from what we have done so far we see that the components of the
zeroth order regular term satisfy the reduced problem, say (P.1)g, which consists
of (8.2),_y, (8.6),_g, (8.9),_, and (8.12), while the components of the first or-
der regular term satisfy the problem (P.1); which comprises (8.2),_;, (8.6),_1,
(8.9),_, and (8.13). The remainder components satisfy the problem (8.4), (8.8),
(8.10) and (8.14).

Note that equations (8.7) will appear again in the next section as smooth-
ness and compatibility conditions. It is worth pointing out that these conditions
also guarantee that our corrections ig, ¢; do not introduce discrepancies at point

(z,t) = (b,0).
We finally remark that (P.1). is a coupled parabolic-parabolic problem, while
(P.1)g, k= 0,1, are coupled hyperbolic-parabolic problems.

8.1.2 Existence, uniqueness and regularity of the solutions
of problems (P.1)., (P.1)p and (P.1)

In order to investigate problem (P.1)., we choose as a basic setup the Hilbert space
H := L?(a,b) x L*(b, c¢), endowed with the usual scalar product, denoted (-, -), and
the corresponding induced norm, denoted || - ||. This problem can be expressed as
the Cauchy problem in H:

(8.15)

W) + JW.(t) = F(t), 0<t<T,
We(0) = Wo,

where J. : D(J.) C H — H,

D(J.) ::{(h, k) € H%(a,b) x H2(b,c), h(b) = k(b),

( ) k(c) =0, eh/(b) — a1(b)h(b) = p(b)K'(b) —Oéz(b)k(b)}
=((— 5h'+a1h + Brh, (—pk' + agk) + Bak),
(us( at * ) Wy = (Uo,?)o), F(t) = (f('?t)’g('vt))'

Regarding operator J., one can prove that

Lemma 8.1.1. Assume that (i1)—(i3) and (i5) are satisfied. Then, there is a positive
number w, independent of €, such that J. + wl is mazrimal monotone, where I is
the identity of H.
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Proof. Obviously, J. is well defined and linear. To prove the monotonicity of J. +
wI for a suitable w, we can see that for (h, k) € D(J.)

(J-((h, k) + w(h, k), (h, k))
b b b
:—g/ h”hdm+/ (aﬁz)’hdm—k/ (w + B1)h*dx
— C kY x ‘ ask) kdx ‘ w 2dx
/b(,m)kd +/b( ok) kd +/b( + B2)k"d

— /b (h’)2dx+/bcu(k’)2da:+ [ag’)]k(bf

b O/ c O/
+/ (w+ﬂ1+ 21>h2dx+/ (w+ﬂ2+ 22>k2dx,
a b

where [a(b)] := az(b) — ai(b). If [a(b)] > 0, there is an w > 0 big enough which
makes J, +wI monotone. If [a(b)] < 0, then we can use Lemma 7.1.2 of Chapter 7
to prove the existence of such a number w. Indeed, we have

Ol = OO (5 [ars | [ W) voso

(8.16)

Taking 6 = —[a(b)]/uo in this inequality and using (8.16) we obtain

2

b / c ! 2
+/ (w + 61 + OZl) h2d$ +/ (UJ + 62 + Qg _ [O[(b)] > k2d$ Z 0’
a 2 b 2 2p0

(Jo ((hy k) +w(h, k), (b, k)) > e/b (')?dz + 10 /b (k') da

for w big enough. Now, we are going to show that operator J. 4+ wl is maximal
monotone or, equivalently (see Theorem 2.0.6), for all (f1, f2) € H, there exists
(h,k)eD(J.), such that (h,k) + (J- + wI)(h,k) = (f1, f2), that is, the following
problem

(—eh' +aih)' + (B +w+Dh = fi in L*(a,b),

(—pk' +azk) + (B2 +w+ 1)k = f2 in L(b,c),

h(a) = k(c) =0, h(b) = k(b),

—eh/(b) + a1 (0)h(b) = —p(b)K'(b) + 2 (b)k(b)
has a solution (h,k) € H?(a,b) x H?(b,c). This fact follows as in the proof of
Theorem 7.1.1, if w is sufficiently large. 0

As far as problem (P.1). is concerned, we have the following result

Theorem 8.1.2. Assume that (i1)—(i5) are fulfilled and

FeWhH0,T;H), W, € D(J.).
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Then problem (8.15) has a unique strong solution W, which belongs to
CH([0,T); H) [(\W'2(0,T5 H' (a,b) x H'(b,¢)) [ | C((0,T]; H*(a,b) x H?(b,¢)).
If, moreover,
FecW?40,T; H); (8.17)
Wy € D(Je), F(0) — J.Wy € D(Je), (8.18)
then W, belongs to

C2([0,T); H)(Y\W>?(0,T; H' (a,b) x H'(b,¢)) () C'([0,T]; H?(a,b) x H*(b,c)).

Proof. By Lemma 8.1.1, J. + wl is maximal monotone for some w > 0. Then,
—(J: + wI) generates a linear Cy-semigroup of contractions on H, say {S(t); t >
0}, i.e., —J generates the Cp-semigroup {S,(t) = e“'S(t); t > 0}. Therefore,
according to Theorem 2.0.27 in Chapter 2, problem (8.15) has a unique strong
solution W, € C*([0,T]; H). Since J.W. € C([0,T]; H), one can easily see that
W. € C([0,T]); H?(a,b) x H?(b,c)).

Let us now prove that W. € W12(0,T; H'(a,b) x H(b,c)). By a standard
computation, we find

1d

b
o gt | We(t+ h) — W(¢) ||2 —1—5/ (tew(z,t+ h) — um(w7t))2dw

+ ‘;0 / (Vew (@, t + h) — vew (2, 1)) 2da
b
<w || Wa(t+ h) — We(t) ||?

I Welt+h) =We(t) || - | F(t+h) = F() |,

for 0 <t <t+ h <T. By integration over [0,T — h] this implies

T—h
5/’ it (ot 1) — s () |2 dt
0

T—h
0 [ ol ) = ) 3 e < O
0

for some C' > 0. We have used our condition F € W11(0,T; H) as well as the fact
that W. € C1([0,T]; H). By virtue of Theorem 2.0.3 this last inequality gives

Uer € WH2(0,T; L%(a, b)), vee € WH2(0,T; L2(b, ¢)),

so the first part of theorem is proved.
In what follows we suppose that (8.17) and (8.18) hold. Obviously, W, = W/
is the strong solution of the following Cauchy problem in H

W.(t) + JW.(t) = F'(t), 0<t<T,
W.(0) = F(0) — Wp.
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Therefore, according to the first part of the proof, W/ belongs to

C'([0,T); H)(Y\W"2(0,T; H' (a,b) x H'(b,c)) () C([0,T]); H*(a,b) x H?(b,c)).
O

Remark 8.1.3. It is important to note that our asymptotic analysis works if The-
orem 8.1.2 is valid for all ¢ > 0. Fortunately, assumptions (8.17) and (8.18) hold
if the following sufficient assumptions (independent of ¢) are fulfilled:

few>10,T;L*(a,b)), g € W>1(0,T; L*(b, c)),

f(-,0) € H?(a,b), g(-,0) € H?(b,c), a1 € H*(a,b), as € H3(b,c)

B1 € H?(a,b), Bo € H2(b,c), p € H3(b,c), ugp € H*(a,b), vg € H(b,c),

ug(a) =vo(c) =0, up”(a) =0, f(a,0)=
9(¢,0) + (nvp)'(¢) = az(c)vy(c), uo”(b)
f(0,0) = (aruo)’(b) — (Bruo)(b)
= 9(b,0) + ()’ (b) — (a2v0)' (b) — (B2v0)(b),
up® (b)) =0, fu(b,0) = (aruo)”(b) + (Bruo)' (b),
—p(0)[92 (b, 0) + ()" (b) — (azv0)” — (B2vo)’ (b)]
= (a1(b) — a2(b))[f(b,0) — (e1u0)'(b) — (Bruo)(b)].
We continue with problems (P.1)g and (P.1);. Our aim is to obtain existence,
uniqueness and sufficient regularity for the solutions of these problems, which will
allow us to validate our asymptotic expansion and, even more, to obtain estimates
for the remainder components.
We start with (P.1); for which we need a solution (X1,Y7) satisfying

X, € W0, T; H'(a,b)), Y1 € WH2(0,T; H* (b, ¢)).

ug(b) = vo(b), up(b) =0, —pu(b)vy(b) = al(b)Uo(b) — az(b)vo(b),
= 07

(8.19)

In order to homogenize the boundary conditions at b, we set
Xl(x7t) = Xl(x7t) + B(t)l‘ + Bl(t)7 (.T,t) € QlTa

where

p(t) = Xoa(b, t) + ar(b)~H(05(t) + Br(b)o(t), 0 <t < T.
A straightforward computation shows that (X1, Y1) satisfies the problem
Xyt + (@1 X1)e + 1 X1 = f; in Qi
Yie — (uY1e — a2Y1)e + B2Y1 = g1 in Qor,
X1(z,0) =o(z), z € [a,b], Y(2,0) =0, z € [b,], (8.20)
Xl(aﬂf) = 07 Yl(Cﬂf) = 07
—p(0)Y15 (b, 1) + a2 (b)Y1(b, 1) = a1 (b)X1(bt), 0 <t <T,

{ B(t) = p(t)/[e1(b)(a — b)], Bi(t) = —aB(t),
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where

o(z) =B(0)(z —a),

fi(x,t) =fi(x,t) + B'(t)x + By(t) + B(t)a: ()
ay(z) + Bi(2))(B(t)x + Bi(t)).

Now, we associate with this problem the following Cauchy problem in H

(8.21)

Z{(t) + AlZl(t) = Fl(t), 0<t<T,
Zl(O) = Z1,

where Ay : D(A;) C H — H,

D(A1) := {(p,q) € H'(a,b) x H*(b,¢); p(a) = q(c) =0,
— a1 (b)p(b) + cz(b)q(b) = p(b)q'(b)},
A1(p,q) = ((1p) + Bip, (—pg + a2q) + Bag),
Zi(t) == (X1(1),Y1( 1)), Fi(t) = (f1(51),91(+, 1)), 21(z) := (o(2),0).

Concerning operator A; we have the following result:

Lemma 8.1.4. Assume that (i1)-(i3) and (i5) are satisfied. Then, operator Ay +wl
is maximal monotone in H forw > 0 sufficiently large, where I is the identity of H.

Proof. For all (p,q) € D(A;), we have

c b /
(a0 + .00 0n) 2 o [ (@ Pes [ (w0 )

: o @]z 4 1)
[ (o me ) eao e O Pawr 2 60) - v

By Lemma 7.1.2, A; + wl is monotone for w > 0 large enough.
Now, let us prove that A; + wI is maximal monotone, i.e., for every (f1, f2) € H,

there exists a pair (p,q)€D(A1), such that (p,q) + (A1 +w) ((p,q)) = (f1, f2),
that is:

(1p)' + (BL +w+ 1)p = f1 in L*(a,b),
(—pq + a2q) 4+ (B2 + w+1)g = fa in L*(b,¢), (8.22)
p(a) = q(c) =0, p(b) = q(b), a1 (b)p(b) = —u(b)q'(b) + cx2(b)q(b).

First, we note that there exists a unique p € H'(a,b) which satisfies (8.22),
and condition p(a) = 0. On the other hand, on account of Theorem 7.1.4 and
Remark 7.1.5 in Chapter 7, we derive the existence of ¢ € H?(b, ¢) which satisfies
(8.22), and the above boundary conditions at b and c. O
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The next result is related to problem P;.

Theorem 8.1.5. Assume that (i1)—(i5) are fulfilled and, in addition,
FL e WhY0,T; H), 2 € D(A)). (8.23)
Then problem (8.21) has a unique strong solution Z; € C1([0,T]; H),
X, € C([0,T]; H (a,b)), Y1 € WH2(0,T; H (b, c)) ﬂO([o,T];H2(b, c)).

Proof. By Lemma 8.1.4, A; generates a Cp-semigroup on H. Then, taking into
account (8.23), we derive from Theorem 2.0.27 that problem (8.21) admits a unique
strong solution Z; € C1([0,T]; H). Therefore, using equations (8.20), ,, we get

X, € C([0,T]; H'(a,b)), Y1 € C([0,T); H?(b, ¢)).

It remains to show that Y3 € WH2(0,T; H' (b, c)). From the inequality

o Yia(et ) = Vi, 0) |1
<((A1 + wI)(Z1(t + h) — Z1(t)), Z1(t + h) — Z1 (1))
S AR ACY

+ <(F1 +WZ]_)(t + h) — (Fl +le)(t), Zl(t + h) — Zl(t)>7

for 0 <t <t+h <T, we find by integration over [0,T — h]
T—h
/ | Yia(-rt + B) — Yia (-, £) [2< const. h2
0

(here, we have used condition F; € W0, T; H) as well as the fact that Z; €
CL([0,T); H)). Therefore, according to Theorem 2.0.3 of Chapter 2,

Yi, € WH2(0,T; L?(b, c)),
which concludes the proof. O

Remark 8.1.6. Assumptions (8.23) are implied by the following sufficient condi-
tions

XO?MC € Wl’l(OaT; L2(a7b))a P € W271(07T)7

a1 (b)ug(b) = —65(0) — B1(b)8o(0). (8:24)

Thus, our next goal is to show that p € W21(0,T'), therefore it is enough to obtain
that 6o € W31(0,T).
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As we said before, we want to have X; € W2(0,T; H'(a,b)). To achieve this, we
consider the separate problem for X;

X+ (@1 X1)e + 1 X1 = f1 in Qir,
X1(2,0) =0, a <z <b, (8.25)
Xi(a,t) =0, 0<t <T.

In order to study this problem, we consider the Hilbert space H; := L?(a,b),
which is equipped with the usual inner product denoted (-,-); and the induced
norm, denoted || - [|;. Define the operator A; : D(Az) C Hy — Hy,

D(As) := {z € H'(a,b); U(a) = 0}7 Aol = (anl) + il V1€ D(As).

It is quite easy to show that under hypothesis (i1) and (i5) operator As + wl
is (linear) maximal monotone, for some w > 0, where I stands for the identity
operator of H;. Clearly, problem (8.25) can be written as the following Cauchy
problems in H;

X{(t) + A X1 (t) = Fi(t), 0<t<T,
1(t) + Ax X (t) = Fa(t) (8.26)
X1(0) =0,
where X1 (t) = X1(-,1), Fi(t) = fi(-,t), 0<t <T.
We have
Theorem 8.1.7. Assume that (i1), (i5) are fulfilled and, in addition,
Fr € W2H0,T; Hy); (8.27)
F1(0) € D(As). (8.28)

Then, problem (8.26) has a unique strong solution
Xy € C*([0,T); Hy) () C*([0,T]; H(a,b)).
Proof. Since A 4+ wl is linear maximal monotone, it follows that A, generates

a Cy-semigroup on Hi, say {S(t); ¢ > 0}. By Theorem 2.0.27, problem (8.26)
admits a unique strong solution A7,

X (t) = /Olt S(t— s)Fi(s)ds.

In fact, under assumptions (8.27), (8.28), X1 € C?([0,T]; H1), and
A2X17 AQX{ S C([O7T],H1)

This concludes the proof. O
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Remark 8.1.8. It may readily be checked that the following conditions imply (8.27)
and (8.28):
Xo € W210,T; H?(a,b)), uo € H*(a,b),

ug(a) = 0. (8.29)

Thus, as we want to have 6y € W31(0,T) (see Remark 8.1.6 above), it is
sufficient to prove that the solution (X, Yy) of problem (P.1)¢ belongs to

(W20,T; H?(a, b)) (YW (0,T; H' (a,b))) x W>(0,T; H' (b, ¢)).

First, we see that problem (P.1)g can be expressed as the following Cauchy problem
in H

{ Z(t) + A1 Zo(t) = F(t), 0<t<T, (3.30)
Zo(0) = 2o,
where A; is the same as before,
Zo(t) == (Xo(-,1),Yo(-,1)), F(t) := (f(-1),9(,1)), 20 := (uo0,v0)-
For this problem we are able to prove the following result:
Theorem 8.1.9. Assume that (i1)—(i5) are fulfilled and, in addition,
FeW?2Y0,T;H), z € D(A;), Zo := F(0) — Ayzo € D(A;) (8:31)

F'(0) — A1z0 € D(Ay).
Then, problem (8.30) has a unique strong solution
Zy € C3([0,T]; H), Xo € C*([0,T); H'(a,b)), Yo € W>2(0,T; H'(b, c)).
Proof. One can use again Theorem 2.0.27. g

Remark 8.1.10. Here are some specific conditions (independent of &) which imply
(8.31);:
(f,g) € W3L(0,T; L*(a,b) x L?(b,c)), f(-,0) € H'(a,b), g(-,0) € H?(b,c),
ug € H?(a,b), vo € H(b,c), u € H3(b,c),
ai € H%(a,b), f1 € HY(a,b), as € H3(b,c), B2 € H?(b,c),

uo(a) = vo(c) = 0, (aruo)(b) = (a2v0)(b) — (1)(b),
f(a,0) = (a1uo)’(a) = (Bruo)(a) = 0,

9(¢,0) + (uvp)' (¢) = (azv0)'(¢) — (Bawo)(e) =0,

a1 (b)(f(b,0) — (aruo)' (b) — (Bruo) (b))

—az(b)(g(b,0) + (vp)'(b) — (a2v0)’ (b) — (B2v0) (b))

= —11(b) (92 (b, 0) + ()" (b) — (a2v0)" (b) — (B2v0)' (1))
Moreover, one can formulate additional sufficient conditions (independent of ¢),
in terms of f, g, wo, vo, o, B; (i = 1,2), p, which imply (8.31),.

(8.32)
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Finally, since we need higher regularity for Xy, we consider the following
separate problem for X

Xot + (1 Xo)z + 51 Xo=f in Qir,
Xo(z,0) = up(x), a <z <b, (8.33)
Xo(a,t) =0, 0<t < T,

which admits the abstract formulation

/ —

{ iﬁ%i iz’Xo(t) = Fo(t), 0<t<T, (3.34)

where A, is the operator defined above, and
Xo(t) := Xo(-,t), Fol(t) := f(-,t), 0 <t <T.
We have
Theorem 8.1.11. If (i1), (i5) hold and, in addition,
a1 € H*(a,b), f1 € H'(a,b);
f e W 0,7 Hy) (YW*'(0,T; H' (a,b)); (8.35)
ug € D(Ag), uy = FSFD(0) — Ay(up_1) € D(Ay), k=1,3, (8.36)

then problem (8.34) has a unique strong solution
Xo € W»H0,T; H*(a,b)) () C*([0,T); H' (a, b))

The proof is very similar to the proof of Theorem 8.1.7. We omit it.
Remark 8.1.12. The above conditions for ug and uy in (8.36) are fulfilled if

{ ug, f(-0) — (aruo) — Pruo € H'(a,b),

uo(a) =0, f(a,0) = ay(a)uj(a). (8.37)

Conditions (8.36),_, 3 can also be explicitly expressed, but this leads to compli-
cated equations. We also require the additional conditions

ug € H*(a,b), a1 € H*(a,b), By € H3(a,b),

since they appear as natural sufficient conditions in order that (8.36) are fulfilled.

Let us point out that all the assumptions we have used in this section so
far for different problems form a compatible system of assumptions. Note that
the conditions ug(b) = vo(b), ug(b) = 0 (see Remark 8.1.3) and aq(b)ug(b) =
—04(0) — B1(b)00(0) (see Remark 8.1.6) imply that 6p(0) = 6,(0) = 0. Therefore,
in particular, we reobtain (8.7).
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By virtue of what we have proved so far, we can formulate the following
concluding result:

Corollary 8.1.13. Assume that (i1)—(i5) are satisfied. If f,g, a1, oo, B1, B2, p, ug
and vy are smooth enough and the compatibility conditions (8.19), (8.23),, (8.28),
(8.32) (plus additional conditions which imply (8.31),), (8.36) are all satisfied,
then, for every € > 0, problem (P.1). has a unique strong solution

(ue,v.) €C?([0,T]; L*(a,b) x L2(b,c)) ﬂ W22(0,T; H (a,b) x H (b, ¢c))
(CH([0,T]; H?(a,b) x H*(b, c)),
and problems (P.1)o, (P.1)1 admit unique solutions
(Xo.Y0) € (W10, T3 H(a, b)) () C*([0,T]; H' (a, 1))
x (310,715 L2(b, ) (YWH2(0, T3 H' (b,)))
(X1.13) € (C1(0, T H'(a,0)) () C*([0,T]: L(a, b))
X (Cl([aT];L?(b, &) (YW'2(0,T; H' (b, ¢)) () C([0, T]; H*(b, c))) .

8.1.3 Estimates for the remainder components

In this section we are going to establish estimates with respect to the uniform
convergence norm for the two components of the first order remainder. Of course,
these estimates should be of order O(e”), r > 1, since the final goal is to validate
completely our first order expansion.

Theorem 8.1.14. Assume that all the assumptions of Corollary 8.1.13 are fulfilled.
Then, for every e > 0, the solution of problem (P.1). admits an asymptotic expan-
sion of the form (8.1) and the following estimates hold:

[ R = 0(e0), || Rae | =0(ehh).

le@,n le@.s

Proof. Throughout this proof we denote by My (k = 1,2,...) different positive
constants which depend on the data, but are independent of €. By Corollary 8.1.13
and (8.1) we can see that R.(t) := (Ric(-,t), Ra(-,t)) is a strong solution of
problem (8.4), (8.8), (8.10) and (8.14). Taking the scalar product in H = L?(a, b) x
L?(b,c) of (8.4) and R.(t), we get (as in the proof of Lemma 8.1.1)

1d

- I — Rl

[BeG )+ el Riaw )7+ [ Rca

)
<[ heCot) 11+ || Baclt) +a12<a>

+e2 | Xia(t) 1+ | Rica (1)
+e| Rie(a,t)Thex(a,t) | forall t € [0,T].

Rls (a, t)2
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—2wt

If we multiply the above inequality by e , integrate on [0, ], and then multiply

the resulting inequality by €2, we find

1 2 € i t s 2wt s
IR +5 [ e+ [ R ) s
gd [t
< [ I X |7 ds
2 Jo
t
I O[l((l) / €2w(t_s)R1€((l, 8)2d8
2 0
t
+5/ e2w(t=s) | Thew(a, s)Ric(a, s) | ds
0
t
+/ e he (- 8)||, - [[Rac( 9], ds ¥t € [0,T). (8.38)
0
Next, if we look at the structure of h., we can see that
/ | he(eys) |l ds < Myed ¥t € [0,T]. (8.39)

Note also that Vk > 1 there exists a positive constant My such that
| Ric(a,t) |=| P-(&(a),t) |< Mac® ¥V t €[0,T). (8.40)

In the following we are going to derive some estimates for ueyr, e (a, ), Uetz(a, )
and veyy which will be used in the next part of the proof. Since the solution
We = (ue,v.) of problem (P.1). belongs to C?([0,T]; H), we can differentiate two
times in the corresponding variation of constants formula (see Theorem 2.0.27)
and then derive the estimate

(W @) < e“’t(||F’(o) — J(F(0) — J.Wo)| +/0 e_“’SHF”(s)Hds) < Ms,

for all ¢ € [0, T]. Consequently,

HR/HC’(OT] H) T o), HW”HC(OT] i H) =0@), (8.41)
HWE/HC’([O,T];H) o), |W HC(OT 1:H) = 0.

To establish an estimate for u.;(a, ), we start with the obvious inequality (see the
proof of Lemma 8.1.1)

(WL, W) + & e (1) 7+ 1 vea (1) 13

<(F(t) + wWe(t), Wa(t) ¥ t € [0,7],
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from which, in view of estimates (8.41), ,, we derive

| ttea loo,myiz2(ap)= O 7/3). (8.42)
From the first equation of system (5) we also obtain

H Uezz HC([O,T];Lz(a,b)): 0(573/2)'

This together with (8.42) implies || ues [lo(g, )= O(e71). Indeed, by (8.42) and
the mean value theorem, for each ¢t € [0,T] and ¢ > 0, there exists an ;. € [a, b]
such that ue,(z¢)* < Mye™!, so our assertion follows from

uaw(w7t)2 = 2/:C uez(£7t)uezz(£7t)d€ + uaw(wt7£at)2-

€

Consequently,
| Tez(a,) [lep,r= O™). (8.43)

Similarly, starting from the problem which comes out by formal differentiation
with respect to ¢ of problem (P.1)., we derive || et [o(q,, = O(e™), from
which it follows

| Trets(a, ) | L2(0,m= O™1). (8.44)

Now, making use of (8.38) — —(8.40) and (8.43), we find
[Ric( 0|, < Mse2, ||Ree(-,1)|, < Mse? ¥ t € [0, 7). (8.45)

Let us prove some additional estimates for Ri.; and Rae;. Since we do not have
sufficient regularity for i; and Ra. (Y1 € C([0,T]; L?(b,c))), we cannot use the
standard method based on differentiation with respect to ¢ of the problem satisfied
by the remainder. Denote Si. = Ry + €i1. Note that

Sie = u. — Xo —ig — Xy € W22(0,T; L?(a, b))
and from (8.4) we obtain the system

(8.46)

Stet + (=eT1ew + 01 Ric)z + f1R1e = he in Qi
Roct + (= pRacw + a2Rae)  + faRo- =0 in Qar,

where

he(z,t) =[e™ (a1 (@) — a1 (b)) + Eaq (D)]ioe (£, 1)
+ (aa(z) - al(b))llg(&t) — (df(z) — A (b))io(&; 1)
— (Br(x) = Br(b))io (&, t) — e(Br(x

he eWh2(0,T; L*(a,b)).

+
Q
_~
—~
=
=
—_
—~
m
=
B
O
=
=
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Taking the scalar product in H of system (8.46) with (Ri., R2.), we derive in a
standard manner the inequality

oL (110 + 1 e, 0]12)] — ] B0

arpla
< het) - Baet) I+ R,y

, (8.47)
5 1 Xaa () 17 +e ) S1ee,8) - a2
+e| Rie(a,t)Thex(a,t) | for all t € [0,T].
Now, from (8.41), it follows
| Re(t1) — Re(to) ||< Mg | t1 —t2 | V t1, t2 € [0,T].
This Lipschitz property together with (8.8) and (8.45) implies
| Re(t) |°< Mrte®2 ¥ t € [0,T).
Obviously, for every function ¢ € W2(0,T; L?(a, b)) we have the inequality
1 CCtt) = CCota) Bt — 2 111G [2aguny ¥ t10t2 € (0,7
which in the particular case {(x,t) = (1 (z)(2(t) becomes
1¢Ct) = CCota) IR tr —ta |- 1 Gl - 1 G 20,y Yt € [0, 7).

Since i1, h. are functions of this form, and Vk > 1 there exists a positive constant
Mg such that

| Ric(a,t) | =] P-(£(a), 1) [< Msvteh Yt € [0,T],
we have
| Ric(a,t)Thee(a,t) | < Mote®~1 (cf. (8.44)),
[ he(58) [l - [ Rac(8) o < Migte®?,
| S1ee(ot) [l1 - [ 61 (- t) |1 < Muste/2 Yt € [0,T] (cf.(8.41),),
where Mg depends on k. For these estimates we have used that
he(-,0) =0, Ric(-,0) =0, i1(-,0) =0, S1¢(-,0) =0
(cf. (8.7), (8.2);, k=0,1, and (S),). Thus, it follows from (8.47)

;[jt(llsle@t)!ﬁtHRM-J)HE)] .

gz tl| Xito 2200,y +Mizte®? for all t € [0,7].
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If we integrate (8.48) over [0, 4], we get
[S1c( O], + || Bac (-, 0) ||, < M13de®/* for all 6 € [0, T7]. (8.49)

Now, we write (8.46) for ¢ and ¢t + 6, 6 > 0, such that ¢, t + ¢ € [0,T], subtract
the two equations, and then take the scalar product in H of the resulting equation
with R.(t + ) — Re(t). Then, by our standard computations, we arrive at

HSIE('at—’_é) Sla ) ’|1+’|R2e t+6 R28 7t H2
< SO} + [[Raz -, 0)][5 + Muad®e™

forall0<t<t+6<T.
Thus, according to (8.49), we have

[S1c(t+0) = S1c ()|, + || Rae (-t +6) — Roc(-,1)||, < Misde™*

foral0<t<t+6d<T.
After dividing this last inequality by ¢, since

S1e € W*2(0,T; L*(a,b)), R € C*([0,T]; L*(b,c)),
we can pass to the limit as § — 0 to obtain
|| S1ee(-st) |1 + || Raet(-5 ) [|2< Mise®/* for all t € [0,T]. (8.50)

Now, from the estimate
<(Sl€t('ﬂt)vR2Et('ﬂt))7R6(t)> +e ” Rlew('7t) H% ""_A;O H R2Ew('7t) H%
a1(a

<l Re(t) 12+ Ricfo,1y?
+&2 || X 1) [l - || Rica (5 8) [
+e | T1€1(a7t)PE(§(a)7t) ‘
+ || ha('7t) ||1 ’ || Rla('7t) ”1

for all ¢ € [0,T], on account of (8.45) and (8.50), we easily find

ell Riea(:5t) ”? < M1659/47 | Roca (-, 1) ”3 < M1659/4

(we have also used the inequality

g3 €
e || X1a(,t) [l1 - || Ruea(-,t) [1< 5 | X1a(-,t) 13 +y | Rica (- 1) [I7)-

Therefore,
Roc(2,1)* < 2|| Roc(-,1) |l - || Roca (1 1) |I5 < Myzes ¥ (x,t) € Qar.

Similarly, we get || Ric ||C(Q1T): (’)(5%(75). O
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Remark 8.1.15. If 41, X7, Y7 were more regular (this is possible under additional
assumptions), we would be able to derive better estimates for the two components
of the remainder. Indeed, in this case we can differentiate with respect to ¢ problem
(8.4), (8.8), (8.10), (8.14), and then, by computations similar to those which led
to estimates (8.38), we find

| Rict [lc(o,1);L2(a b)) = O(*?), || Row lleqo,sL2(0,0)= O(e%/?),

which give the estimates
O(ed),

|| R1c O(e?).

|R2a

HC(QlT) = HC(Q2T) -

8.2 A first order asymptotic expansion for
the solution of problem (P.2).

In this section we investigate problem (P.2). (which has been introduced at the be-
ginning of this chapter), under assumptions (i1 )—(i4) and (i}). Since the coefficient
a1 is a negative function, the boundary layer phenomenon is now present near the
line segment {(a,t); t € [0,7]}. Moreover, since we have a Neumann boundary
condition at x = a, we have no boundary layer of order zero, even with respect
to the uniform topology, as in the stationary case considered in Section 7.2. In
particular, the first order asymptotic expansion we are going to establish includes
a first order correction only (i.e., problem (P.2). is singularly perturbed of order
one with respect to the uniform topology).

8.2.1 Formal expansion

By examining examples of problem (P.2)., we are able to guess the form of the
general first order asymptotic expansion for the solution. In particular, one can
see that there is no boundary layer inside the rectangle Qr, except for the neigh-
borhood of the line segment {(a,t); ¢t € [0,T]}. Therefore, we seek a first order
asymptotic expansion for the solution U. := (uc(z,t),v-(z,t)) of problem (P.2).
in the form:

{ ue(z,t) = Xo(z, 1) + eXa(x,t) + io(C, ) + €ir((, t) + Rac(x,t), (8.51)

ve(x,t) = Yo(x, t) + eYq(z, t) + Roc(z, t),

where:
¢ := e }(x — a) is the fast variable;
(X (2, t), Ye(z,t)), k= 0,1, are the first two regular terms;

19, 11 are the corresponding boundary layer functions;
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(Rla(ac, t), Roc (, t)) represents the remainder of order one.

Like in Subsection 8.1.1, substituting (8.51) into system (S), we find:

Xit + (1 Xi)o + BiXe = fr in Qir, (8.52)
Yir + (—1Yke + @2Yi)e + B2Ye = g in Qor, k=0,1,
where
rs f(.I‘, t)7 k= 07
1) =
fk(‘r ) { XO:c:c(xat ) k= 1a
~ g(l‘, t)7 k= Oa
t =
Gl ) { 0, k=1,
io(g — Oél(a)ioc = 0, (8 53)
ircc — ar(a)irg = ior + oy (a)io + (@ (a) + Bi(a))io-
From (BC.2) we derive:
iog(a,t) =0, ilg(a,t) = —Xogc(a, t), 0<t<T, (854)
Yo(e,t) =0,
o(e,?) - (8.55)
Yi(e,t) =0, 0<t < T,
Ricz(a,t) = —eXiz(a,t),
tes (@ )_ 1a(a, 1) (8.56)
Roc(c,t) =0, 0 <t < T.
Now, (8.53) and (8.54) lead us to
. . Xo;p(aﬂf) (a)¢
= t) = — aila . 857
10 07 Zl(C7 ) O[l((l) € ( )
Therefore, the remainder components satisfy the system
Rict + (—€T1ex + a1R1c)e + f1R1e = he in Qi7, (8.58)
Roct + (= piRoce + agRa:) , + faRo: = 0 in Qor, ‘

where

Tie = ue — Xo — €ty = Ri. + X,
he(z,t) = —ci1e((, ) — (a1 (z) — ai(a))iic(C,t) — e(Bi(x) + i ()i (¢, ).

Imposing the transmissions conditions at b we get:

Xo(b,t) = Yo(b,t), (8.50)
—ﬂ(b)YOz(b, t) = Ozl(b)Xo(lL t) - OéQ(b)YO(IL t), 0 § t § T, ’
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(8.60)

Xl(b7 t) = Yl(bv t)v
—p(0)Y12(b,t) + a2(b)Y1(b, 1) = a1(b) X1(b,t) — Xoxz(b,t), 0 <t < T,

Ric(b,t) + £i1(¢(b),t) = Roc(b,t),
—€T1ce(b,t) 4+ 01 (b) R1c (b, t) — € (i1¢(C(D), 1) — a1 (D)ir (C(D), 1)) (8.61)
= _,U'(b)RQEz (bv t) + QQ(b)RQE(ba t)v 0 S t S T7

where ((b) :=e"1(b—a).

Finally, from (IC) we have

ug(z), k=0, vo(z), k=0,
Xi(z,0) :{ 070(13): ! Yi(z,0) :{ 0?(k): | (8.62)
Ri(2,0) =0, a<z<b, (8.63)
Roc(2,0) =0, b<z<cg, ’
i1(¢,0) = 0 = Xou(a,0) = 0. (8.64)

The last condition says that ¢; does not introduce any discrepancy at the corner
boundary point (z,t) = (a,0) of our domain Q7. This condition will appear again
in the next section as one of the compatibility conditions the data have to satisfy
in order that problem (P.2). admit a sufficiently smooth solution.

Summarizing, we can see that the components of the zeroth order regular
term satisfy the reduced problem (P.2)o which consists of (8.52),_, (8.55),, (8.59)
and (8.62),_,; the components of first order regular term satisfy the problem
(P.2); which consists of (8.52),_,, (8.55),, (8.60), (8.62),_,; and the remainder
components satisfy (8.56), (8.58), (8.61) and (8.63).

8.2.2 Existence, uniqueness and regularity of the solutions
of problems (P.2)., (P.2); and (P.2),

To investigate problem (P.2). we can follow a device similar to that of Subsec-
tion 8.1.2. We denote H := L?(a,b) x L%(b,c). This is equipped with the usual
scalar product, denoted (-,-), and the corresponding induced norm, denoted || - ||.
We define the operator L. : D(L.) C H — H by

D(L.) = {(h, k) € H(a,b) x H2(b,c); h'(a) = k(c) = 0,

h(b) = k(b), eh/(b) — a1(b)h(b) = pu(b)K'(b) — a2<b)k(b)},
L.(h,k) == ((—eh' + a1h)’ + Bih, (—pk' + ask) + Bok).

As far as this operator is concerned we can prove the following result which is
similar to Lemma 8.1.1:
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Lemma 8.2.1. Assume that (i1)—(i3) and (i) are satisfied. Then, there is a positive
number w, independent of €, such that L. + wl is mazimal monotone, where I is
the identity of H.

Proof. 1t is similar to the proof of Lemma 8.1.1, so we just outline it. Using
Lemma 7.1.2 in Chapter 7, one can see that operator L. 4+ wl is monotone for
w > 0 sufficiently large. To prove the maximality of this operator one can use
Theorems 2.0.6 and 7.2.1. 0

Now, we write problem (P.2). in the form of the following Cauchy problem in H :

(8.65)

W) + LW.(t) = F(t), 0<t<T,
WE(O) = Wo,

where
We(t) := (uc(-,t), v (-, 1)), Wo = (uo,v0), F(t) := (f(-,£),9(-,t)), 0<t<T.

Making use of the above lemma we are able to prove that:

Theorem 8.2.2. Assume that (i1)—(i4), (i5) are fulfilled and
FewhbY0,T;H), Wy e D(L.). (8.66)

Then problem (8.65) has a unique strong solution W, which belongs to
C'([0,T); H)(Y\W"2(0,T; H' (a,b) x H'(b,c)) () C([0,T]); H*(a,b) x H?(b, c)).
If, in addition,

FeW?2Y0,T;H), F(0)— L.(W,) € D(L.), (8.67)
then W, belongs to
C2([0,T); H)(Y\W>?(0,T; H' (a,b) x H'(b,c)) () C'([0,T]; H?(a,b) x H*(b,c)).

The proof of this result is based on arguments similar to those we used in the
proof of Theorem 8.1.2; so we omit it.

Remark 8.2.3. The following conditions are sufficient to insure that (8.66) are
fulfilled for every ¢ > 0 :

f e whl0,T; L*(a,b)), g € WH(0,T; L2(b, ¢)), uo € H?(a,b), vo € H*(b, c);

(8.68)

Obviously, condition uj(a) = 0 implies (8.64).
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If (8.68) hold and, in addition, we assume that

few240,T;L?(a,b)), g€ W2L(0,T; L*(b,c)),
f(-,0) € H?(a,b), g(-,0) € H?(b,c), oy € H3(a,b), as € H3(b,¢),
B € H*(a,b), B2 € H?(b,c), u € H3(b,c), ug € H*(a,b), vo € H*(b,c),

up™®(a) =0, f.(a,0) = (arug)’(a) + (Biuo) (a),

9(c,0) + (pvg)' () = az(c)vy(c), uo”(b) =

f(0,0) — (@1uo)’(b) — (B1uo)(b)
= g(b,0) + (up)" (b) — (@v0)’(b) — (B2v0)(b), (8.69)
up® (b) = 0, f(b,0) = (c1uo)” (b) + (Bruo)' (b),

—(b)[g2(b,0) + (pv)” (b) — (@2v0)” — (B200)" ()]
= (a1(b) — aa(b))[f(b,0) — (a1uo)’(b) — (Bruo)(b)],

then (8.66) and (8.67) are all satisfied. Note that (8.68) and (8.69) are all inde-
pendent of ¢.

Next we deal with problems (P.2); and (P.2)g. Since we want to obtain
estimates for the remainder with respect to the uniform convergence norm, it
would be enough for the regular term (X7,Y7) to belong to the space

Wh2(0,T; H' (a,b)) x WH2(0,T; H' (b, c)).

First of all, let us homogenize the boundary condition at b, (8.60),. Consider
the substitution

Yl(.%'ﬂf) = Yl(ac,t) + l($7t), (x,t) € QQT,

Tt is easily seen that (X7,Y ) satisfies the problem

X+ (@ X1)e + i X1 = fi in Qur,

Yie+ (=pY1e + oY1), + (oY1 =g, in Qor,

X1(z,0) =0, z € [a,b], Y1i(z,0) = y,(z), z € [b,c], (8.70)
X1(bt) = Ya(by1), Yi(e ) =0,

—u(B)Y 12(b,t) + az (b)Y (b, t) = a1 (b)X1(b,t), 0 <t < T,
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where y, (z) = —Il(x,0), b <z < ¢, and
g1 = —lb+ (pls — a2l)z — Bl in Qor.

This problem can be written as the following Cauchy problem in H

{ Zi(t) + BiZi(t) = Fi(t), 0<t<T, (8.71)

Zl(O) = z1,
where By : D(By) C H — H,
D(B1) := {(p,q) € H'(a,b) x H?(b,¢); p(b) = q(b), q(c) =0,
— a1 (b)p(b) + az(b)q(b) = p(b)d'(b)},
Bi(p,q) := ((cup)' + Bip, (—pd’ + a2q)’ + B2q),
Zi(t) = (X1 (1), Y1 (1), Fi(t) == (fi(1), 91(- 1)), 21 := (0,5,).

Regarding operator B; we have the following result:

Lemma 8.2.4. Assume that (i1)—(i3) and (i5) are satisfied. Then, operator By +wl
18 maximal monotone in H for w sufficiently large, where I is the identity of H.

The proof is similar to that of Lemma 8.1.4.

Using the above lemma, we can derive existence, uniqueness and smoothness
of the solution of problem (P.2);. More precisely, we have:

Theorem 8.2.5. Assume that (i1)—(i4), (15) are fulfilled and, in addition,
F e W240,T; H); (8.72)
21, F1(0) — Biz € D(By). (8.73)
Then problem (8.71) has a unique strong solution Z; € C%([0,T); H),
Xy € C*([0,T); L*(a, b)) () C*([0, T); H' (a,1)),
Yy € W22(0,T; H'(b,¢) () C'([0, T]; H*(b,c)).

Proof. As in the proof of Theorem 8.1.5, we show that problem (8.71) has a unique
strong solution Z; € C([0,T]; H), and moreover X; € C([0,T]; H(a,b)), Y1 €
WhH2(0,T; HY(b,¢))NC([0,T]; H2(b, c)).

Note that, under assumptions (8.72) and (8.73), Z] is a strong solution of
the Cauchy problem obtained by differentiating (8.71) with respect to ¢. Then,
reasoning as before, we can see that Z; € C1([0,T]; H),

X1, € CY([0,T); L*(a, b)) () C((0, T}; H' (a, b)),
Yie € WH2(0,T: H' (b, ¢)) [ C((0, T); H2(b, c)). O
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Remark 8.2.6. It is easy to formulate sufficient specific conditions for the data
which insure that (8.72) and (8.73) are fulfilled. We see that it is enough for X
to satisfy the following conditions

Xoze € W10, T; L?(a,b)), Xoz(b,:) € W(0,T). (8.74)

Thus, our next goal is to show that Xo € W31(0,T; H?(a,b)).

The reduced problem (P.2)p can be expressed as the following Cauchy prob-
lem in H

{ Zy(t) + BiZo(t) = F(t), 0<t<T, (8.75)

Zo (0) = 20,

where ZO(t) = (XO(-,t),Yo(',t)), F(t) = (f("t)mg("t))v 20 ‘= (UOaWO)'

Obviously, for Xy we need more regularity than for Y;. However, in this case
we cannot split the reduced problem in two distinct problems, since Xy and Yj
are connected by the transmission condition X(b,t) = Yy(b, t). Thus, in the next
result we derive for Xy as much regularity as we need, and incidentally we get for
Yy more regularity than necessary.

Theorem 8.2.7. Assume that (i1)—(i4), (i) are fulfilled and
Fewh'0,T;H), 2 € D(By). (8.76)
Then problem (8.75) has a unique strong solution
Zy € CH([0,T); H) () (C([0,T); H' (a, b)) x W2(0,T; H' (b, c))).
If, in addition,

F eW>Y0,T;H), z, := F*Y(0) = Byzj_1 € D(By), k=1,2,3,4, s.77)
fewY0,T; H (a,b)), a1 € H*(a,b), 51 € H'(a,b), '
then Zo € C°([0,T); H),
Xo € WHH0,T; H?(a,b)) () CX([0, T); H'(a, b)),
Yo € W52(0,T; H' (b, ¢)).

Proof. According to Theorem 2.0.27 in Chapter 2, problem (8.75) has a unique
strong solution Zy € C1([0,T]; H). Moreover, by a reasoning similar to that used
in the proof of Theorem 8.1.5, one can see that

(X0, Yo) € C([0, T} H' (a,6)) x (W2(0, 75 H'(b,¢)) (| C(10, T); H2(b, <)) ) -

Next, by our usual argument based on differentiation of problem (8.75) with re-
spect to t, we obtain higher regularity of the solution. Thus, Zék) is a strong
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solution of the problem

(8.78)

25" VW) + Bz (1) = FO(1), 0 <t <T,
Z§9(0) = 2, k=1,2,3,4.

Consequently,
Zo € C°([0,T]; H), Xo € C*([0,T); H'(a,b)), Yo € W>*(0,T; H' (b, c)).
Moreover, (8.78), for k = 3 reads

(1 Xotet)e = frer — Xowerr — B1Xowe in Qur,

from which, according to assumptions (8.77), we infer X, € W31(0,T; H*(a,b)).
O

Remark 8.2.8. We can formulate specific conditions implying (8.76) as follows:

(f,9) € WHY(0,T; H), ug € H'(a,b), vo € H?(b,¢),

ug(b) = vo(b), vo(c) =0, (a1uo)(b) = (a2v0)(b) — (vg)(b).
Similarly, one can formulate sufficient conditions in terms of the data which imply
(8.77). This is left to the reader.

It is worth pointing out that all the conditions we have required (see (8.68),
(8.69), (8.73), (8.76),, (8.77)) are not contradictory, i.e., they form a compatible
system of assumptions.

By virtue of what we have proved so far, we can formulate the following two
concluding results:

Corollary 8.2.9. Assume that (i1)—(i4), (i5) are satisfied and, in addition,
f e Whi(0,7; L*(a, b)), g € WHH(0,T5 L*(b, c)),
uo € H*(a,b), vo € H*(b, c),

ug(a) = uy(b) = vo(c) = 0, up(b) = vo(b),
1(b)vy(b) = —ar(b)uo(b) + az(b)vg(b).

Then problems (P.2)c, € > 0, and (P.2)g have unique solutions
(ue, ve) € CH([0,T); H) (\W"2(0, T3 H' (a,b) x H' (b, c))
() C([0, T); H(a,b) x H*(b, c)),
(Xo,Y0) € C([0,T); H) ()(C([0,T); H'(a,b)) x W"2(0,T; H' (b, ¢)).
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Corollary 8.2.10. Assume that: (i1)—(i4), (%) are satisfied; f, g, a1, az, f1, B2,
I, uo, vo are smooth enough; and conditions (8.68), (8.69), (8.73), (8.76),, (8.77)
are fulfilled. Then, for every € > 0, problem (P.2). has a unique strong solution

(ue, v:) € C*([0,T); L?(a,b) x L*(b,c)) (YW**(0,T; H' (a,b) x H' (b, c))
()C'([0,T); H?(a,b) x H?(b,c)),
and problems (P.2)o, (P.2)1 admit unique solutions
(Xo,Yp) € (W0, T5 H2(a,0)) [ CH([0, T]; H' (a, b)) x W*(0,T; H' (b, )),
(X1, Y1) € (C*([0,T); L*(a, b)) () CM ([0, T; H'(a, b)) x W>2(0,T; H' (b, ).

8.2.3 Estimates for the remainder components

Here we establish estimates for the remainder components with respect to the
uniform convergence norm. These estimates validate completely our first order
expansion. Under weaker assumptions, we prove that problem (P.2). is regularly
perturbed of order zero with respect to the same norm (see the first part of The-
orem 8.2.11 below).

Theorem 8.2.11. Assume that all the assumptions of Corollary 8.2.9 are fulfilled.
Then, for every € > 0, the following estimates hold true

e = Xollegpy = 0 floe = Yollogg,,) = O):

If, moreover, all the assumptions of Corollary 8.2.10 are fulfilled, then the solution
of problem (P.2). admits an asymptotic expansion of the form (8.51) and the
following estimates are valid:

| R1e O(e1), || Rae O(e?).

||C(Q1T> - ||C(Q2T> -

Proof. To prove the first part of the theorem, we denote
S1e = ue — Xo, S2e =ve — Yo, Se(t) = (S1(+ 1), S2:(+, 1))
By Corollary 8.2.9, we have
(S1e, S2c) € CH([0, T1: H) ((C([0, T H (a,0)) x WH2(0,T; H' (b, ).
Taking into account problems (P.2). and (P.2)o, we derive

Ss"'_ ex T Ssm+ SEZO. )
{ 1let ( gl o 1) B151 in Q17 (8.79)

Soet + (= S2ex + @252:)  + P2S2: = 0 in Qar,

S1e(2,0) =0, a <z <b, S2(z,0)=0, b<z<gc, (8.80)
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8.81
Soc(e,t) =0, 0<t < T, (8.81)

S1e(b,t) = Sa:(b, 1),
— ey (b, t) + a1 (b)S1c(b, 1) (8.82)
= _,u(b)SQEz(b? t) + QQ(b)SQE(ba t)v 0 S t S T.

In the next part of the proof we denote by M (k = 1,2,...) different positive
constants which depend on the data, but are independent of ¢.
By a standard computation (see Theorem 8.1.14), we derive

1
IS0+ [ 51t olis + 0 [ 2catc )]s

{ Ueg(a, t) = 0,

(8.83)
< §e2wT/ | Xox (-, 8)||2ds v ¢ € [0, 7],
0
which implies || Sc(t) ||2< M;e, and therefore
| S1e(5t) 1< VM2, || Sac (1) (o< V/Mye'/? Y t € [0,T]. (8.84)

Since W, is a strong solution of problem (8.65), it follows by Theorem 2.0.27 (see
also (2.8) in Chapter 2)

¢
W20l < e (IF0) - LWol + [ e |F(o)lds) <M2 (855)
0
for all t € [0, 7], and hence
| uer ||o([o,T];L2(a,b)) =0(), || v ||o([o,T];L2(b,c)) =0(1). (8.86)
Using again system (8.79), we get after scalar multiplication in H by S.(t)
!
ellS1ex (-, )T + 20 18260 (-, )3 — w || S=(2) |7
<ISZ@) 1 11Se) Il +e | Xoa () [l - Il S1ea(5) I1a
for all ¢ € [0, T7. Combining this inequality with (8.84) and (8.86), we derive
[S1ea (5 0)||, < Mae™ 4, |[Sacal- 1), < Mae/* V£ €[0,T7. (8.87)

On the other hand, using (8.84) and the mean value theorem, we can associate
with each (¢, ) a number x;. € [a,b] such that | Si.(z¢,t) |< Mse'/2. Now, taking
into account the following obvious formulas

Sie(z,t)? = 2/ S1e(y,t)S1ey(y, t)dy + Ste(wee,t)? Y (2,t) € Qyr,

So. (i, £)2 = —2 / Soe (4, 1)Saey (3, )y ¥ (2,8) € Qo
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as well as estimates (8.84) and (8.87), we easily derive the first two estimates of
our theorem.

Remark 8.2.12. If X were more regular, for instance Xq € W12(0,7; H'(a, b)),
then it would follow by a reasoning similar to that used in the proof of Theo-
rem 8.1.14 that || Set [|c(jo,7);m)= O(Ve), and therefore the following stronger
estimates would hold true

= 0(ct), ||o. = O(e2).

[Jue — XOHC(QU-) YOHC(er)

Let us now prove the last part of the theorem. Obviously, all terms of our
expansion (8.51) are well defined. Thus, we only need to prove that the remainder
components satisfy the corresponding estimates. Denote

Ric(x,t) = Ric(a,t) +€i1(C(b), 1), (z,t) € Qur.
It is casily seen that R.(t) := (Ric(-,t), Rac(-,t)) satisfies the problem

Rie + (—eTiee + aléls)x + 61Ric = he in Qur,

Roct + (= pRocy + aaRac) | + foRoc = 0 in Qor,

Els(x,()) =0, a<z<b, Ro(2,0)=0, b<z<cg,

Tiex(a,t) =0, Roc(c,t) =0, (8.88)
Rls (ba t) = R (b, t)7

10 (b, t) — a1 (b)Ric (b, 1)

= p(b) Rocy (b, 1) — cr2(b) Roc (b, t) — €inc(C(b), 1), 0<t<T,

where

he(@,t) = he(z,t) +€i1:(C(b), t) + e(a) + Br)(2)ir(C(b), 1)
Next, by a computation similar to that used in the proof of Theorem 8.1.14, we
get

RN+ [ Rreatoos + 50 [ [ Rantcs) s
7 / | X10(o8) 1 - | Bacaly8) |1 ds
(8.89)
+€/ | 31¢(C(b),t)Ra-(b, s) | ds
/Hh M, e ds) v t € 0,77,

Arguing as in the proof of Theorem 8.1.14, one can show that || vet ||C(Q2T): o),
which implies that

| Ract (b, ) llcro,ry= O(1), || Rae(b, ) llopo,my= O(1). (8.90)
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Note that h. € W2(0, T; L*(a, b)). We have
| eo) Iy < Mge? Vi€ 0,7,
On the other hand, for every k > 1 there exists a positive constant M7 such that
| i1¢(¢(b),t) |[< Mre Vit € [0,T).
Taking into account the last two estimates, we infer from (8.89) and (8.90),
|Ric( )|, < Mse?, ||Rac(-,1)|], < Moe? ¥ t € [0, T). (8.91)

Now we are going to prove some estimates for Elst and Ro.;. Denote R, = Elst,
Rs. = Ryet. Note that the problem satisfied by the remainder components can be
differentiated with respect to t and thus Ri., Ra. satisfy the following problem

Rici + (= eThete + a1Ric)  + f1R1c = hey in Qi

Roct + (— pRocw + a2 Roc) 4 PaRoe = 0 in Qor,

Ric(2,0) =0, a <z <b, Ra(x,0) =0, b<z<cg,

Tictz(a,t) = 0, Roc(c,t) =0, (8.92)
Ri:(b,t) = Rac(b,t),

€T etz (b, t) — a1 (b)Ryc(b,t)

= ((b)Rocr(b,t) — ca(b)Roc (b, t) — ei14¢(¢(b), 1)), 0 <t <T.

A standard computation leads us to the estimate
1 2 T (E° K 2
R0 < e (5 [ s
t ~
o [Tl Il )
0
t
e [ ] Raclbs)inelc(0),) | ds)
0
for all t € [0,T]. Since
t
/ | oee(o8) 11 ds < Mige? V £ € 0,7,
0

and for every k > 1 there exists a positive constant M7; such that
| i1ec(C(D), 1) |< Myie® for all t € [0, T7,
it follows from (8.90); and (8.93) that

| Rice(-,t) 1< Mise?, || Roc(-,t) |2< Myse? ¥V t € [0, 7). (8.94)
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Next, combining the obvious estimate
o >3 €D 2 Mo 2
(RLE), Re(t)) + 5 ) Raea2) 15 +50 1) Roca ) 13
<w || Ro(t) ||* +& | Roc (b, t)irc(C(0), 1) |
3
8 ~ ~
+ oy I XaaCt) [F el t) | Bac(t) [l V £ € (0,7

with (8.91) and (8.94), we infer that

~ 2
|| Rlsﬂ:('vt) ”1 < M14€2, H R2sx('7t) ”3 < M1553 Vite [O,T].

The rest of the proof is similar to that of Theorem 8.1.14. O

8.3 A zeroth order asymptotic expansion for
the solution of problem (P.3).

In this section we investigate the nonlinear coupled problem (P.3). (which com-
prises (S), (IC), (TC), and (BC.3)), under assumptions (i1)—(ig). Since oy > 0,
a boundary (transition) layer of order zero is expected to occur near the line seg-
ment {(b,t); t € [0,T]} with respect to the uniform norm, like in the linear case
investigated in Section 8.1. This is indeed the case, as proved below.

8.3.1 Formal expansion

Since the problem under investigation is nonlinear, we confine ourselves to con-
structing a zeroth order asymptotic expansion for the solution. We could deter-
mine higher order asymptotic expansions, but much more difficult computations
are needed and additional assumptions on the data should be required. Having in
mind the linear case studied in Section 8.1, we suggest a zeroth order asymptotic
expansion for the solution U := (u(x,t),ve(x,t)) of problem (P.3)e in the form:

'Ug(.?f,t) YO(-T,t) + RQe(-T,t), (895)

{ ue(z,t) = Xo(z,t) +i0(€,t) + Ric(x,t),

where the terms of the expansion have the same meanings as in Subsection 8.1.1.

By the standard identification procedure, we can see that the components
of the zeroth order regular term, X, Yp, satisfy the reduced problem, denoted
(P-3)o

{ Xot + (1 Xo)e + 51 Xo = f in Qur, (8.96)

Yor + (—pYor + a2Yp)e + 52Yo = g in Qor,
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Xo(z,0) =up(x), z € [a,b],
{ Yo(x,0) = vo(z), x € [b, ], (8.97)
)(()(Cl7 t) = 07
—p(0)You (b, t) = a1 (b)Xo(b, 1) — az(b)Yo(b, 1), (8.98)

—Yo:(c,t) = v(Yo(c, 1)), 0<t<T,
while the (zeroth order) transition layer function (correction) is given by
7:0(57 t) = (}/O(b7 t) - XO(ba t))eia(b)g'
Finally, for the remainder components we obtain the problem
Riet + (=€ (Riex + Xoz) + 1 Ric)e + f1R1e = he in Qur,
Roct + (— pRocs + 02 Re)  + faRoe =0 in Qar,
Ri(2,0) =0, a<z<b, Ro(x,0)=0, b<z<g,
ng(a7 ) —’Lo( ( ) ) ng(b7 t) = R25(b7 t), (899)
(ng (b, t) + Xo(b t)) + Oél(b)ng (b, t)
— (D) Roex (b, 1) + a2(b)Rac (b, 1),
—Raca(c,t) = y(ve(c, 1)) —7(Yo(e 1), 0<t<T,

where £(a) = (b — a)/e,
he(,t) = —io(€, 1) — (B1(2) + af (2))io (&, 1) + & (aa(2) — a1(D))iog (€, 1)
We also obtain the condition
i0(£,0) =0 < uo(b) = vo(b),

which will appear again in the next subsection among the compatibility conditions
that are required for the data to achieve higher regularity of the solutions.

8.3.2 Existence, uniqueness and regularity of the solutions
of problems (P.3). and (P.3),

To investigate problem (P.3)., we consider as a basic framework the Hilbert space
H := L?*(a,b) x L*(b,c) we have already introduced in Subsection 8.1.2, endowed
with the usual scalar product, denoted (-, -), and the corresponding induced norm,
denoted || - ||. We define the nonlinear operator J. : D(J.) C H — H,

D(J.) ::{(h, k)€ H, (h,k) € H%(a,b) x H2(b,c), h(b) = k(b), h(a) = 0,

—K'(¢) =v(k(c)), eh’(b) — a1 (b)h(b) = u(b)k'(b) — Oéz(b)k(b)}
Jo(h, k) :==((—eh + arh)' + Bih, (—pk' + azk) + Bak).
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Obviously, problem (P.3). can be written as the following Cauchy problem in H

W.(0) = Wo, (8.100)

{ W.(t)+ J.W.(t) = F(t), 0<t<T,
where We(t) := (ue(-,t),ve (-, 1)), Wo = (uo,v0), F(t) = (f(-,1),9(-1)).
Regarding J., we have the following result
Lemma 8.3.1. Assume that (i1)—(i3) and (i¢) are satisfied. Then, there is a positive

number w, independent of €, such that J. + wl is mazrimal monotone, where I is
the identity of H.

Proof. Tt is similar to the proof of Lemma 8.1.1, so we will just sketch it.

By a standard computation involving Lemma 7.1.2 in Chapter 7, it follows that
operator J. + wl is monotone for some w large enough.

To prove the maximality of this operator one can use Theorem 2.0.6 and Theo-
rem 7.3.1 (see also Remark 7.3.2 in Chapter 7). O

Using the above lemma, we are able to derive existence and uniqueness for
problem (P.3)., as follows:

Theorem 8.3.2. Assume that (i1)—(ig) are fulfilled and

FewhY0,T;H), Wy e D(J.). (8.101)
Then problem (8.100) has a unique strong solution W, which belongs to
W (0,75 H) (Y Wh2(0,T; H (a,b) x H'(b,¢) (| L>(0, T; H*(a,b) x H*(b, c)).

The proof is similar to that corresponding to the linear case. Here, we can
use Theorem 2.0.20 instead of Theorem 2.0.27. See the first part of the proof of
Theorem 8.1.2.

Remark 8.3.3. For our asymptotic analysis, it would be convenient to have as-
sumptions which are independent of € and insure that Theorem 8.3.2 is valid for
all € > 0. This is indeed possible: conditions (8.101) hold if the following sufficient
assumptions (independent of ¢) are fulfilled:

up € H?(a,b), vo € H2(b,c),
uo(a) =0, ug(b) = vo(b), ug(b) =0,
—1(b)vg (b) = 1 (b)uo(b) — ar2(b)vo(b), (8.102)
—vg(c) = v(vo(c)).

{ f e Wh(0,T; L2 (a,b)), g € WH1(0,T5 L2(b, ),
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Next we examine problem (P.3)g. For our asymptotic analysis, we need a
solution of this problem which satisfies at least the following smoothness conditions

Xo € WH2(0,T; H (a,b)), Yo € WH2(0,T; H (b, ¢)).
We define the operator A: D(A) C H — H,
D(4) := {(p.q) € H'(a,b) x H*(b,c); p(a) =0, —q'(c) =7(q(c)),
— a1(b)p(b) + az(b)q(b) = u(b)q'(b)},
A(p,q) := ((c1p)' + Brp, (—pg’ + a2q)’ + Baq).
As usual, let us express our problem (P.3)y as a Cauchy problem in H:

{ Z'(t)+ AZ(t) = F(t), 0<t<T,

2(0) = 20, (8.103)

where Z(t) := (Xo(, 1), Yo (-, 1)), F(t) := (f(-.1),9(-,t)), 20 := (uo, o).
Concerning operator A we have the following result:

Lemma 8.3.4. Assume that (i1)—(i3) and (i) are satisfied. Then, operator A+wl is
mazximal monotone in H for w > 0 sufficiently large, where I is the identity of H.

The proof is similar to that of Lemma 8.1.4 and relies on Theorem 7.3.3 and
Remark 7.3.4 in Chapter 7.

Using this lemma we derive the following
Theorem 8.3.5. Assume that (i1)—(ig) are fulfilled and, in addition,
FeWhY0,T;H), 2z € D(A). (8.104)
Then problem (8.103) has a unique strong solution
Z e Wh(0,T; H), Xo € L*>(0,T; H*(b,¢)),
Yo € WH2(0,T; H'(b,¢) (| L>°(0, T; H*(b, c)).
The proof is omitted since it is similar to that of Theorem 8.1.5.
As shown before, we need Xy € W42(0,T; H'(a,b)).

In order to achieve this regularity for Xy, we consider the following separate prob-
lem for X

Xot + (1 Xo)z + 51 Xo = f in Quir,
Xo(z,0) = up(x), a <z <b,
Xo(a,t) =0, 0<t < T,
which is similar to problem (8.25) in Subsection 8.1.2. Thus, if we assume that
feW>H0,T;L?(a,b)), f(-,0),51 € H'(a,b), ug,a1 € H?*(a,b),
uo(a) = f(a,0) — (a1uo)'(a) = 0,
then (see Theorem 8.1.7) Xo € C2([0,T]; L*(a,b)) N C*([0,T]); H'(a,b)).
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Summarizing, we have

Corollary 8.3.6. Assume that assumptions (i1)—(ig) are satisfied. If f, g, a1, a2,
081, B2, p,ug and vy are smooth enough and the compatibility conditions

uo(a) =0, uo(b) = vo(b), ug(b) =0,
—p(b)vg(b) = a1 (b)uo(b) — az(b)vo(b),
f(a,0) = (a1uo)'(a) = 0, —wp(c) = ¥(vo(c))

are all satisfied, then problem (P.3). has for every e > 0 a unique strong solution

(e, ve) EWH(0,T; L2 (a,b) x L(b,¢) [\ W"2(0,T; H' (a,b) x H' (b, ¢))
(L0, H?(a,b) x H*(b,c)),

and problem (P.3)o admits a unique solution

Xo € CH([0,T]; H'(a, b)) () C*([0,T]; L (a, 1),
Yo € Wh2(0,T; L2(b,c)) (\W"*(0,T; H' (b, c)).

8.3.3 Estimates for the remainder components

According to the above qualitative analysis, our expansion (8.95) is well defined.
Here we state some estimates for the remainder components, which are more than
enough to validate this expansion completely. More precisely, we have

Theorem 8.3.7. Assume that all the assumptions of Corollary 8.3.6 are fulfilled.
Then, for every e > 0, the solution of problem (P.3). admits an asymptotic expan-
sion of the form (8.95) and the following estimates hold true

3

| Ri- O(e#), O(e?).

|R2£

HC’(QlT) = HC(Q2T) -

The proof follows ideas similar to those we have already used in the proof of
Theorem 8.1.14. It is left to the reader, as an exercise.

Remark 8.3.8. If Xy, Yy were more regular (this is possible under additional
assumptions), we would be able to get better estimates for the remainder compo-
nents, as follows

|| R1c O(e4),

[ |Bae| g,y = Ole2)-
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Chapter 9

Presentation of the Problems

While in Parts II and IIT of the book we discussed the possibility to replace
singular perturbation problems with the corresponding reduced models, in what
follows we aim at reversing the process in the sense that we replace given problems
with singularly perturbed, higher order (with respect to t) problems, admitting
solutions which are more regular and approximate the solutions of the original
problems. More precisely, let us consider the classical heat equation

ug — Au = f(z,t), x€Q, 0<t < T, (E)
with which we associate the Dirichlet boundary condition
u(z,t)=0forz €09, 0 <t <T, (BC)

and the initial condition
u(z,0) = uo(x), z €Q, (10)

where (2 is a nonempty open bounded subset of R” with smooth boundary 0f2, and
A is the Laplace operator with respect to « = (z1,...,2y,), L.e., Au= Y Ug,q,-
Denote by Py this initial-boundary value problem. If we add feus, 0 < e < 1, to
equation (E), we obtain a hyperbolic or elliptic equation, respectively,

eup +ur — Au= f(x,t), t€Q, 0<t < T, (HE)

eup + Au =uy — f(z,t), 2 €Q, 0<t <T. (EE)

Now, if we associate with each of the resulting equations the original conditions
(BC) and (IC), then we obtain new problems. Obviously, these problems are
incomplete, since both (FE) and (HE) are of a higher order with respect to ¢
than the original heat equation. For each problem we need to add one additional
condition to get a complete problem. We prefer to add a condition at t = T for
equation (EE), either for u or for us, and an initial condition at ¢ = 0 for u,
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in the case of equation (HE). So, depending on the case, we obtain an elliptic
or hyperbolic regularization of the original problem, which is expected to have a
more regular solution that approximates in some sense the solution of problem F.

In fact, what we have said so far can be expressed in an abstract form. Let
H be a real Hilbert space. Consider the following linear evolution problem in H,
denoted again Fp :

w + Lu= f(t), t € (0,T),
u(0) = uyg,

where L : D(L) C H — H is assumed to be linear, self-adjoint and positive (or,
more generally, L 4+ w] is positive for some w > 0), while f is a given function, say
f € L*(0,T; H) (see the next chapter for more precise assumptions).

Now, let us consider the following second order equation, again denoted (EE),

eu —u' — Lu=—f(t), t € (0,T), (EE)
with which we associate either
w(0) = ug, u(T) = ur, (BC.1)

uw(0) = ug, u'(T)=ur. (BC.2)

We denote by (P.k). the problem (EE), (BC.k), k = 1,2. Both these problems
are “elliptic regularizations” of the original problem F.
If instead of equation (FF) we consider the equation, again denoted (HE),

eu +u' + Lu= f(t), t € (0,T), (HE)
together with the initial conditions
w(0) = ug, ' (0) = uy, (1C.3)

we obtain a “hyperbolic regularization” of problem P, denoted (P.3).. Problems
(Pk)e, k = 1,2,3, will be investigated in the next chapter. Note that we will
require different assumptions in the case of the hyperbolic regularization. All the
three problems are singularly perturbed of the boundary layer type (the last two
are singularly perturbed of order one), with respect to the norm of C([0,T]; H).
Obviously, from our abstract setting we can derive results for the heat equation
we started with. In fact, we will illustrate our results on a more general parabolic
equation.

In Chapter 11 we shall investigate regularizations of the Dirichlet problem
associated with the nonlinear heat equation

ur — Au+ f(u) = f(z,t), z€Q, 0<t <T, (NE)



Chapter 9. Presentation of the Problems 183

where 0 : R — R is a nonlinear function. More precisely, the starting problem
Py will be the following

ur — Au+ f(u) = f(z,t), 2€Q, 0<t < T,
u(z,t) =0 for €9Q, 0<t <T,
u(z,0) = uo(z), x € Q.

Like in the linear case, we will investigate elliptic regularizations given by the
nonlinear elliptic equation

eup + Au = B(u) + us — f(z,t), x €, 0<t < T, (NEE)

with the Dirichlet boundary condition on 02 as well as two-point boundary con-
ditions in the form (BC.1) or (BC.2). Also, we will be interested in the hyperbolic
regularization given by the nonlinear wave equation

eupy +ur — Au+ B(u) = f(x,t), z€Q, 0<t < T, (NHE)

together with the Dirichlet boundary condition on 0f2 and initial conditions in the
form (IC.3). Since there is no danger of confusion, we will denote again the three
nonlinear regularizations by (P.k)., k = 1,2, 3. We will show that, under suitable
hypotheses, problem (P.1). is singularly perturbed of order zero, while problems
(P.k)e, k =2,3, are singularly perturbed of order one, all of them with respect to
the norm of C([0,T]; H).



Chapter 10

The Linear Case

As promised in Chapter 9, we are going to study in this chapter elliptic and hyper-
bolic regularizations of the following linear evolution problem in H, denoted F :

u' + Lu= f(t), t € (0,T),
u(0) = uyg,

where H is a real Hilbert space. The scalar product of H and the norm induced
by it will be denoted (-,-) and || - ||, respectively.
The following assumptions will be used in what follows:

(h1) L: D(L) C H — H is linear, densely defined, self-adjoint, and positive, i.e.,
(Lu,u) >0V u € D(L);

(h2) uo € D(L);

(hs) f € L*0,T; H).

According to our discussion in the previous chapter, we examine in what follows

two elliptic regularizations of problem Py, denoted (P.1). and (P.2)., which are
defined by the linear perturbed equation

eu" —u' — Lu=—f(t), t € (0,T), (EE)

with boundary conditions in the form (BC.1) or (BC.2), respectively.
If instead of equation (E'E) we consider the equation

eu +u' + Lu= f(t), t € (0,T), (HE)

with initial conditions of the form (IC.3), then we obtain a hyperbolic regulariza-
tion of problem Py, denoted (P.3)..
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In this last case, we shall require different assumptions:

(¢1) V and H are two real Hilbert spaces, V C H C V*, with dense and continuous
inclusions, where V* stands for the dual of V', and H is identified with its
own dual.

In order to formulate further assumptions, let us denote by (-, -) and (-, -} the scalar
products of V and H, respectively. The norms induced by these scalar products
will be denoted | - | and || - ||, respectively. The duality between V and V* will
also be denoted by (-, -).

(ia) L:V — V* is linear, continuous, symmetric, and

Ja >0, w > 0 such that (Lv,v) +a ||v ||*>w]|v]? VveV;

(ig) up €V, up € H;
(i4) f € L?(0,T; H).

The present chapter comprises four sections. The first three sections are concerned
with the asymptotic analysis of problems (P.k)., k = 1,2, 3, just formulated before.
Each of the first three sections starts with the formal derivation of an Nth order
asymptotic expansion, N > 0, by employing the method discussed in Chapter 1.
We shall see that in the case of the first two problems some boundary layers (of
order zero and one, respectively) occur in a neighborhood of point ¢ = T, with
respect to the norm of C([0,T]; H). On the other hand, in the case of problem
(P.3)c, a boundary layer (of order one) occurs in a right vicinity of point ¢ = 0. We
continue our treatment by validating these asymptotic expansions. We establish
some estimates for the corresponding Nth order remainders, which are more than
enough to validate our asymptotic expansions completely. In the fourth and last
section we exploit our theoretical results to discuss possible regularizations for a
parabolic type equation with the homogeneous Dirichlet boundary condition.

Let us point out that elliptic regularizations of the type (P.1). and (P.2).
have previously been studied in J.L. Lions [32], pp. 407-420, where asymptotic
expansions (of order zero and one, respectively) have been established, including
some boundary layer functions (correctors). However the methods used in that
book are different from ours.

Note that J.L. Lions [32] (see pp. 491-495) also discussed a regularization
of the form (P.3)., determining a zeroth order expansion for the corresponding
solution.

Moreover, an Nth order asymptotic expansion for the solution of problem
(P.1). was constructed in [4] in the case in which L is self-adjoint and strongly
monotone.

In addition, J.L. Lions investigated in [31] some abstract hyperbolic varia-
tional inequalities with singular perturbations.
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10.1 Asymptotic analysis of problem (P.1).

In this section we investigate problem (P.1). under assumptions (hi)—(hs). In
order to get some information about the nature of the problem, we start with a
particular example. More precisely, we consider the following two-point boundary
value problem associated with a scalar ordinary differential equation:

eu’! —ul —u. =0, t€[0,T],
€ £ € [ ] (101)
u:(0) = a, u(T) =0,
where a, b € R.
The solution of this problem is given by
a(eT’2sT+7’15t _ 67“15T+7“25t) b(erzst _ 67“1515)
ua(t) = er2sT — erlsT er2sT — e'f‘lsT ’ te [07T]’
where
2 -2
Tie = , Toe = .
T 1441 T T J144e+1
It is worth pointing out that u.(t) converges uniformly to Xo(t) = ae™t, as ¢ — 0,

on every subinterval of the form [0,7—¢], 6 € (0,T), but not on the whole interval
[0, T]. More precisely, u.(t) can be written in the form

ue(t) = Xo(t) +io(7) + R:(t), t € [0,T7,
where Ty
7= ,io(t) = (b— ae*T) e ".
€
One can easily check that R.(t) converges uniformly to zero on [0,T] as € — 0.
Consequently, problem (P.1). is singularly perturbed with respect to the uniform
convergence norm, and there is a boundary layer near the endpoint ¢t = T'. We also

note that the corresponding rapid variable is 7 = (T — t)/e.
As expected, function Xy is the solution of the reduced problem

Xy+Xo=0, te[0,T],
Xo(O) = a.

Additional information related to a problem which is more general than (10.1) can
be found in W. Eckhaus [18], pp. 51-63.

10.1.1 Nth order asymptotic expansion

Taking into account the above example as well as the general theory developed in
Chapter 1, we propose an asymptotic expansion of order N for the solution u. of
problem (P.1). in the form
N N
ue(t) =Y Xi(t)eF + > ir(r)ek + Re(t), t € [0, T, (10.2)
k=0 k=0
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where:

7 := (T —t)/e is the stretched (fast) variable;

Xk, k=0,1,..., N, are the first (N + 1) regular terms;

ik, k=0,1,..., N, are the corresponding boundary layer functions;
R, denotes the Nth order remainder.

Following the usual procedure, we substitute (10.2) into (P.1). and then equate
the coefficients of ¢¥, k = —1,0,..., (N —1), separately those depending on ¢ from
those depending on 7, thus determining formally the terms of expansion (10.2).

First of all, we see that the regular terms satisfy the following problems, de-
noted (P.1)g:
Xllﬁ(t) + LX(t) = fr(t), 0<t<T,

ug, k=0, 10.3
X,(0) = (10.3)
0, k=1,...,N,

where

it ={ L=

X/ @), k=1,...,N.

For the boundary layer functions we derive the equations
io (1) +ig(r) =0, 7 =0,
i0(0) = ur — Xo(T),

iy (1) + iy (1) = Lig_1(7), 7 >0,
ir(0) = —Xi(T), k=1,..., N.

Taking into account the usual requirement that || ix(7) ||[— 0 as 7 — oo, we derive

10(7) = (ur — Xo(T'))e™ 7,
0(r) = (ur — Xo(T) 10
Zk(T) sz(T)e 77 k= 1,...,N,

where Py, k = 1,..., N, are polynomials of degree at most k whose coefficients

belong to H. Finally, one can see that the remainder of order N satisfies the
boundary value problem

e(R. +eVXN)"—R. — LR. =N Liy in (0,7), (10.5)
R.(0) =In(T/e), R(T) =0, '
where Iy = —ig —ei; —--- — eNip.

Thus, all the terms of the suggested expansion (10.2) have been determined
formally.
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10.1.2 Existence, uniqueness and regularity of the solutions
of problems (P.1). and (P.1);

We start with problem (P.1).. Since operator L satisfies assumption (hy), it is max-
imal cyclically monotone. Indeed, L is the subdifferential of ¢ : H — (—o00, +00],

L 71/2.,.|2 1/2
o) = SIILY2x||” for 2 € D(LY/?),
400 otherwise,

which is convex and lower semicontinuous (see, e.g., [34], p. 43).
Now, in order to obtain higher order regularity of the solution of (P.1)., we are
going to examine the problem

u”" =Lu+h, te(0,T),
{ ©.1) (10.6)

u(0) = uo, u(T) = ug.

We have
Lemma 10.1.1. Assume that (h1), (h2) are satisfied and, in addition,

h e WY2(0,T; H), ur € D(L).

Then, problem (10.6) has a unique solution u € W22(0,T; H)ﬂVVli’f(QT;H),
and
t3/2(T — 4)3/2u"" € L*(0,T; H).

Proof. According to Theorem 2.0.35, problem (10.6) admits a unique solution u
which belongs to W22(0,T; H). In order to prove that this solution is as regular
as stated, we consider the following problem which one derives by formal differen-
tiation with respect to t of problem (10.6):

' =Lz+h(t), t€(0,T),
2(0) = u/(0), 2(T) = u/(T).
According to Theorem 2.0.36, this problem has a unique solution z € VV120’62(07T;H),

with t3/2(T — t)3/22" € L2(0,T; H).
We shall prove that z = u’. We consider the following approximate problems

{zf\’ = Lz + 1/(t), t € (0,T), (10.7)
2x(0) = u'(0), 2A(T) = u'(T),
and
{uA = Lyux + h(t), t € (0,7) (10.8)
ux(0) = ug, ux(T) = ur,
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where Ly denotes the Yosida approximation of operator L, A > 0 (for details on
Yosida’s approximation, see Chapter 2, Theorem 2.0.10).

Since L) is everywhere defined, positive and continuous, problems (10.7) and (10.8)
have unique solutions

2y € W22(0,T; H), uy € C*([0,T]; H) ¥V A > 0,
and (see [7], p. 306)
uy — u, vy — v in C([0,T); H), as A — 07, (10.9)
as well as (see [12])
zy — 2in C([0,T — d8); H), as A — 0T, (10.10)

for any 0 < 6 < T. Therefore, if we denote vy = u) — zy, then vy — u' —
zin C([6,T = ¢]; H).

Moreover, since Ly is linear, continuous, and h € W12(0,T; H), one can
differentiate equation (10.8),, then subtract it from equation (10.7), to derive

vy = Lyvy for a.a. t € (0,7,
{ AT A (©.1) (10.11)

va(0) = u} (0) = w'(0), vA(T) = u\(T) — u'(T).
Obviously, vy € W2(0,T; H) and

d2
&2 || x [|12= 2{vx, vY) +2 || v} [|*> 0 for a.a. t € (0,T).

Consequently, the function ¢t — || vy (¢) ||? is convex, which implies

Foa(®) 1< max{]| w3 (0) = w'(0) [I, | uA(T) —w'(T) I}V t € [0, 7.

Therefore, in view of (10.9), one has vy — 0 in C([0,T]; H), as A — 0". Thus,
u’ = z, which concludes the proof of the lemma. O

Now, using Lemma 10.1.1, one can state

Theorem 10.1.2. Assume that (hy), (ha) are satisfied, and
fewh0,T;H), ur € D(L). (10.12)

Then, problem (P.1). has a unique solution u. € W22(0,T; H) ﬂVVlif(QT;H),
with
t3/2(T — 4)3/2u"" € L*(0,T; H).

Proof. First of all, note that (P.1). is a particular case of problem (2.19) in
Chapter 2. Therefore, according to Theorem 2.0.37, it has a unique solution
ue € W22(0,T; H). Now, we apply Lemma 10.1.1 with L := ¢"!L and h :=
e Yl — f) e WH3(0,T; H). O



10.1. Asymptotic analysis of problem (P.1). 191

In what follows we deal with problems (P.1);, £k =0,...,N. Our aim is to
show that, under appropriate assumptions, Xy € W2(0,T; H), which will be
needed for deriving estimates for the Nth order remainder of expansion (10.2).

Denote agg = ug, aogp =0V k=1,...,N. For a fixed k € {0,..., N — 1},
we have

Theorem 10.1.3. Assume that N > 1, (hy), (ha) are satisfied, and
fe € WN=R2(0,T; H); (10.13)
ajr=f0"0)~Laj 1, eD(L)Vj=1,...,N—k—1,
QN_k k= f,ngk*l)(O) —Lan_k_1% € D(Ll/Q).
Then, problem (P.1)y has a unique solution X), € WN=k+1.2(0. T; H).

(10.14)

Proof. As noted before, by virtue of (hq), L is a subdifferential: L = 9. Therefore,
by Theorem 2.0.24, (P.1); has a unique strong solution X, € W12(0,T; H). Note

thatVji=1,... N—k, X ,gj ) is the unique strong solution of the Cauchy problem
{Z; +LZ;=f9, te(0,T),
Z;(0) = ajp.
Thus, Z; = X\ € WY2(0,T;H)V j=1,...,N — k.
Therefore, X, € WN=F+12(0,T; H). O

Remark 10.1.4. We suppose that NV > 1. As said before, we want to obtain Xy €
W12(0,T; H). Thus, taking into account the form of problems (P.1), one should
have

X, e WN=ML20 T H)VEk=1,...,N — 1.

Hence, according to Theorem 10.1.3, if
fewh20,T; H),
ajr € DL), FNTFD(0) - Lan_x_1.4 € D(p) = D(LY?), (10.15)
vVk=0,....N—-1,Vj=0,...,.N—k—1,

then, Xy_1 € W22(0,T; H). Taking into account problem (P.1)y, we obtain that
Xy € Wh2(0,T; H).
Note also that the following conditions

FN=D0) e D(LY?), fN=2(0) e D(L),..., f(0) € D(LY), up € D(LN+1)
are sufficient to imply that

aje €D(L),  f¥FV(0) - Lan k-1 € D(LY?),
Vk=0,....N—-1Y¥j=0,...,.N—k—1.
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If N = 0 and assumptions (hg), (hg) hold, then one can easily see that
Xo € WH2(0,T; H).

By employing what we have proved so far, we can state the following con-
cluding result:

Corollary 10.1.5. Let N > 1. Assume that (h1), (hz2), (10.15) are satisfied and
ur € D(L). Then problems (P.1);, € > 0, and (P.1)g, k=0,...,N, have unique
solutions

ue € W22(0,T; H) (\Wi2(0,T; H), t3/2(T — t)*u" € L*(0,T; H),
X, € WN=FL2(0, T H).

If N =0, (h1)-(hs) hold, and ur € D(L), then problems (P.1)., e > 0, and (P.1)g
have unique solutions

ue. € WH2(0,T; H), Xo € WH2(0,T; H).

Remark 10.1.6. The above results remain valid to some extent, if (h1) is replaced
with the following weaker assumption:

(hy) L: D(L) C H — H is a linear operator, with the property that there is a
constant w > 0 such that L+wI is maximal monotone (I denotes the identity
operator).

Indeed, in our above investigation of problem (P.1). we have used (h1) to obtain
maximal monotonicity for L. But, if the weaker assumption (h)) holds, then one
can use the transformation v(t) = e 7u(t) to rewrite equation (EE) in the form

—ev” + (1 =2e)0 +y(1 —ey)v+ Lo =e "' f(t), t € (0,T),

and operator L = L+(1 —ev)I is maximal monotone for v = 2w and € < 1/(4w).

On the other hand, in the study of problems (P.1); we have essentially
used the fact that L is a subdifferential, L = O¢. If the weaker assumption
(h}) holds, one can apply Theorem 2.0.27 in Chapter 2 to derive a result sim-
ilar to Theorem 10.1.3. However, our previous requirements (10.13) and (10.14),
should be replaced with the stronger assumptions f;, € WN=*+L1(0 T; H) and
f,ngk*l)(O) — Lay_k—1 € D(L), respectively, and our requirements (10.15)
should also be modified accordingly.

10.1.3 Estimates for the remainder

In what follows we establish an estimate in the norm of C'([0,T]; H) for the Nth or-
der remainder of expansion (10.2). In particular, this estimate validates expansion
(10.2) completely.
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More precisely, we have:

Theorem 10.1.7. Suppose that all the assumptions of Corollary 10.1.5 are satis-
fied. Then, for every e > 0, the solution of problem (P.1)c admits an asymptotic
expansion of the form (10.2) and the following estimates hold

HRE”C([QT];H) = O(ENHM), | RL lz2(0,7,m)= O(EN)

(LR, R€>L2(O,T;H) =02V,

)

For N =0, u. — X{ weakly in L*(0,T; H).

Proof. From Corollary 10.1.5 and (10.2) we derive R, + eV Xy € W22(0,T; H),
R. € WH2(0,T; H).
Now, let us homogenize the first condition in (10.5),. Denote

R.(t) = R.() - <TT_ t)zN(Z) te[0,7).

Obviously, R, satisfies the boundary value problem

{ g(Ra + ) lN(Z) + 5NXN>” ~ R, — LR. = h. in (0,7), (10.16)

RE(O) = RE(T) =0,
where he(t) = eV Lin — F}ZN(Z> + T:FtLlN(Z)

If we take the scalar product in H of equation (10.16), with R.(¢), and then
integrate the resulting equation over [0, 7], we get

5/0T <<Re + (Tr; t)lN<Z) +€NXN)/,R5>/— | R/s 12

dt

1 (Td ) r
5| g VR [ (LR R
T

T
+/ (he, R.)dt + sN“/ (X, RL)dt.
0 0
Since R. € H}(0,T; H), this equation leads us to

(LRe, Re)r2(0,m;m) +€ || R. Z20,750)
< | Re ll20,13m) - || he Nl 20, 15m0)
+ eV B Nz - | Xiv a0, (10.17)
<K | Rls 20,70y - || he 220,70
+ M B e - | X ez,

where K is a positive constant, independent of e.
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On the other hand, for every k =0,..., N and j € N, we have

51/2) 51/2)

I ix [l z200,m5m) = O(€?), || Lin || 2200,15m)= O(
T 4 (10.18)
- J

from which it follows that

)

Il he 20,15y = O(eN+1/2),
From (10.17) and (h;) we easily derive the estimate
| R |l 20,75y = OV /). (10.19)

In what follows we are going to obtain an estimate for || R. ||z2(0,7;m). Denote
R. = e 'R.. Thus, equation (10.16), reads

ce " (R. +eNXy)" = R. — R. — LR. = h. in (0,7),

where Es = e¢7th.. If we multiply this equation by R. and then integrate the
resulting equation over [0, 7], we get:

T
| Re 1 2200,7:m1) +/0 (LRe, R.)dt
T _ T — _
:g/ e_t<(R€+sNXN)”,RE>dt—/ (e, B2V,
0 0
from which we derive
| Re |1*L2(0,7:0) +€/ e ?" || R || dt + (LR, Re) £2(0,1:m)
0
T _ _ T _
<[ 1R e [ (SR |
0 0
T
1 T ’
—2t N v/
Xh— 1 ( ) ‘dt
+5/Oe ‘<5 N (o RE>
<1 7 2 1 D 2 D S/
<, | he 12200,7; ) *y | Re 200,70 +2€ | Re llz20,7:0) - || Se [lL2(0,7:m)

i ()

g T / 2
+ 2/ e || R, ||* dt + Mye
0

L2(0,T;H)

(M is a positive constant independent of ).

Denoting E. =| R. 20,731y and taking into account estimates (10.18) and
(10.19), we get

;EEQ < M2€N+1/2E5+M3E2N+17
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where My, M3 are some positive constants, independent of e. It follows that
I Es ||L2(07T;H): O(5N+1/2) =| R ||L2(0,T;H): 0(€N+1/2)-
This together with (10.17) implies
/
(LRe,Re) pao oy = O, | B, 200m= OV, (10.20)

Thus, from the obvious formula
t /
| e(t) =2 [ {Re(s), RL(s))ds ¥ ¢ € [0.7),
0

we derive

1Rl 0,2y = OENT4).
Taking into account the definition of R., we obtain the desired estimates for R..
In the particular case N = 0, it follows from (10.20), that {R.}.~o converges to
zero weakly in L2(0,T; H). O

Remark 10.1.8. If we consider the particular case N = 0 and ur = Xo(T) (i.e.,
iop = 0) then, the problem is regularly perturbed of order zero, and the following
estimates hold true

[lue — XO”c([o,T];H) = 0(51/4)7 [lue — X0||L2(0,T;H) = 0(51/2),
(L(ue — Xo), ue — X0>L2(0,T;H) = 0(e).

Remark 10.1.9. Theorem 10.1.7 is still valid if we require the weaker assumption
(h}) (instead of (h1)). In this case, one can use similar ideas and computation,

with R, = e~ (1H@)tR_.

10.2 Asymptotic analysis of problem (P.2).

In this section we examine problem (P.2). (which has been formulated in Chapter
9), under assumptions (hi)—(hs). This problem comprises equation (E) and the
boundary conditions (BC.2).

If we considered again the example discussed in Section 10.1, but with the
new condition u’(T") = b instead of u.(T") = b, we would easily conclude that the
solution u. of problem (P.2). converges uniformly on the whole interval [0,T] to
the solution X of the corresponding reduced problem (which is exactly the same as
in the previous case: see below). Thus, such an elliptic regularization is a regularly
perturbed problem of order zero. However, we shall see that in general (P.2). is
singularly perturbed of any order > 1, with respect to the norm of C([0,T]; H).
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10.2.1 Nth order asymptotic expansion

According to the above remark on that particular example, we shall try to deter-
mine a high order asymptotic expansion for the solution u. of problem (P.2). in

the form
N N

ue(t) =Y Xi(t)ek + > ir(r)ek + Ro(t), t € [0, 7). (10.21)
k=0 k=0

The terms involved in this expansion have the same meaning as in Subsec-
tion 10.1.1, and the rapid variable 7 is the same. Moreover, one can see that X (t)
satisfy the same problems, which will be re-denoted here (P.2), k =0,..., N, for
convenience. The boundary layer functions satisfy the problems

io(T) +1ip(1) =0, 7> 0,

ir(t) +iy,(1) = Lig—1(7), 7>0, k=1,...,N,
?:/ (0) _ Xé(T) —ur, k= ]-7

F X! (T), k=2,...,N,
in(00) =0, k=1,...,N,

and therefore

io(7) =0, (10.22)

where Py, k=1,..., N, are polynomials with coefficients in H, whose degrees do
not exceed k — 1.

Finally, the Nth order remainder satisfies formally the following boundary value
problem

e(Re +eVXN)"—R. — LR. = eNLiy in (0,7),
R:(0) = In(T/e),

iy~ {T X}(T), N =0,
: —eNX\(T), N >1,

(10.23)

where Iy = —eiqg — -+ — eNin.
It is worth mentioning that there is no boundary layer of order zero, since ig

is the null function (see (10.22)). This assertion will be validated later.
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10.2.2 Existence, uniqueness and regularity of the solutions
of problems (P.2). and (P.2);

One can use ideas similar to those in Subsection 10.1.2 to establish similar results.
We shall not go into details, but just state these results. For problem (P.2). we
have

Theorem 10.2.1. Assume that (h1), (he) are satisfied and, in addition,
fewh2(0,T;H), ur € D(L).

Then, problem (P.2). has a unique solution u. € W22(0,T; H) ﬂVVli’f(O,T;H),
and
t3/2(T — 4)3/2u"" € L*(0,T; H).

The problems satisfied by the regular terms are exactly the same as in Sub-
section 10.1.1, thus Theorem 10.1.3 in Subsection 10.1.2 can be used here as such.

We conclude by stating the following

Corollary 10.2.2. Assume that N > 1, (h1), (h2), (10.15) are satisfied, and
ur € D(L). Then problems (P.2)., € > 0, and (P.2)g, k=0,...,N, have unique
solutions

u. € W2(0,T; H) ﬂWif(O,T;H), t3/2(T — )32 € L2(0,T; H),
X, € WN=FHL2(0, T, H).

If N =0, (h1)-(h3), ur € D(L) hold, then problems (P.2)c, ¢ > 0, and (P.2)g
have unique solutions

us € W22(0,T; H), Xo € WH2(0,T; H).

10.2.3 Estimates for the remainder

As usual, we continue our asymptotic analysis with estimates for the remainder.
In particular, our estimate below for R., with respect to the norm of C([0,T]; H),
is more than enough to validate our Nth order asymptotic expansion (10.21).

Theorem 10.2.3. Suppose that all the assumptions of Corollary 10.2.2 are satis-
fied. Then, for every e > 0, the solution of problem (P.2). admits an asymptotic
expansion of the form (10.21) and the following estimates hold

”REHC’([O,T];H) = O(ENHM)’ | RL ||L2(0,T;H)= O(EN)

)

<LRaaRE>L2(o,T:H) =0TV N > 1.
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Moreover, in case N = 0 we have the estimates
llue — XO”c([o,T];H) = 0(51/4)7 [lue — X0||L2(0,T;H) = 0(51/2%
(L(ue — Xo),ue — Xo)r20,1;1) = O(€),
and ul. — X} weakly in L?(0,T; H).

Proof. 1t is similar to the proof of Theorem 10.1.7. We shall just provide the reader
with the main steps of it. First, by the substitution

R.(t) = R(t) — (TT_ 2 lN(Z>7 te0,7],

we homogenize the boundary condition (10.23),. Indeed, the new unknown R.

satisfies the problem
Re+ T (T) +V¥Xy) — R, — LR. = h. in (0,T
5( e+ T N(E)+E N) — i, — e = eln(u )a (1024)
R.(0) = 0. RUT) = RUT) + 1in (7).

where 1 T Tt T
he(t) = eNLiy — Tm(g) + . LlN<E).
If we repeat the computation which led to (10.17), we derive the inequality
e N B, Booean + | Re(T) |2 +{LRe, Re) 100
< Re \l20,13m) - || he L2010
e R | (I RLT) 1477 v (e7'T) [+ | X)) (10.25)
+N Rla 20,0y - | XN l£200,m:00)
<MY 45 R Ragoirny +y | RAT) I,
where M is a positive constant which does not depend on €. We have used estimates

(10.18), || R; (T) ||= O(e™), as well as the homogeneous condition R (0) = 0. From
10.25) it follows
(10.25)

| B |20 = OENY2), || RA(T) |= OEN).
In case N = 0, we have h, = 0, and so we find
| R || 220,02 = O(1), || Re(T) ||= O("/?).

To derive convenient estimates for || R. ||12(0,7;#), we denote R. = e tR., and
follow our previous reasoning from the proof of Theorem 10.1.7 to reach the desired
conclusions. (]

Remark 10.2.4. Tt is worth pointing out that all the results of this section remain
valid if we replace (hq) with (h]).
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10.3 Asymptotic analysis of problem (P.3).

In this section we deal with problem (P.3)., which is a hyperbolic regularization of
a parabolic problem. In our investigation we shall require assumptions (i1)—(i4).

As for the previous cases, to get information on the existence of possible
boundary layers and the form of the corresponding rapid variables, we examine
the Cauchy problem associated with a simple ordinary differential equation:

eu’ +ul +u. =0, t€[0,T],
{5 < 0. 7] (10.26)

u:(0) = a, ul(0) =b,

where a, b € R.
A straightforward computation leads us to

arge — b b— are

enet + e te 0,7,

U (t) =
6( ) T2e — Te T2e — Te

(1) 14V —4e I RV 2
N 2 » e = % Tl —de 41

It is easily seen that uc(t) can be written as
us(t) = ae™t + (a+b—at)e te — (a + b)e e + R.(t), t € [0,T],

where e 'R.(t) approaches zero uniformly on [0,7], as ¢ — 0. This first order
expansion shows that the problem is regularly perturbed of order zero with respect
to the uniform norm, but singularly perturbed of order one (with respect to the
same norm). We have a boundary layer of order one near the endpoint ¢ = 0, and
the corresponding rapid variable is £ = t/e.

Taking into account this example, we guess that the general problem (P.3).
is regularly perturbed of order zero with respect to the norm of C([0,T]; V), but
singularly perturbed of order one, and of any order N > 1. We can also guess the
form of the fast variable: £ = t/e.

In fact, one can also derive (heuristically) these things by transforming (P.3).
into a first order problem by the usual substitution v = ' and by comparing the
latter with the hyperbolic problems examined in Part II.

10.3.1 Nth order asymptotic expansion

Taking into account the above discussion, we shall attempt to determine an Nth
order asymptotic expansion for the solution u. of problem (P.3). in the form

N N
ue(t) =Y Xi(t)ek + ) ir(€)e" + Re(t), t €[0,T], (10.27)
k=0 k=0
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where £ = /¢ is the fast variable, while the terms of the expansion have the same
meaning as in Subsection 10.1.1. In order to determine these terms we follow the
standard procedure. We start with the following problem satisfied by 4¢:

ig(§) +ip(§) =0, £ =0, (10.28)
i5(0) = 0, ig(+00) = 0. |

Obviously, ig = 0, as expected. Then, we see that X (¢) should satisfy the reduced
problem (P.3)o:

{X(’)(t) +LXo(t) = f(t), 0<t<T, (10.29)

Xo(O) = Up-

If X{(0) makes sense, one can determine i1(£) as the solution of the problem
(&) +141(¢) =0, £>0,
(O + () =0, €2 050,
i1(0) = =X{§(0) + w1, i1(4+00) =0,

ie.,
i1(€) = [X5(0) — ua]e™.
For the other regular terms we derive the following problems, denoted (P.3)g:

X, (t)+ LX,(t)=-X;" (), 0<t<T,
A LD 1) (10.31)
Xp(0) = —ip(0), k=1,...,N.
The other boundary layer functions should satisfy the problems
ill + 7:/ — _L’L _ , Z 07
.k(ﬁ) 1 (&) k 1(6), € 1032)
it(0) = =X, _,(0), ir(+00) =0, k=2,...,N.

Since 41 is known, problem (P.3); is completely defined. Using (10.31) and (10.32)
alternatively, we can determine all the corrections (see the next subsection). More-
over, all (P.3); can be determined formally.

Finally, for the Nth order reminder we can derive the Cauchy problem

{ eR! + RL+ LR. = —eN(eX} + Lin) in (0,T), (10.33)

R.(0) =0, R.(0) = —eN X1 (0).

10.3.2 Existence, uniqueness and regularity of the solutions
of problems (P.3). and (P.3);

We start with problem (P.3).. Without any loss of generality, we assume that
¢ = 1 and denote the unknown function by u (instead of u.). Consider the product
Hilbert space Hy =V x H with the scalar product

<h17h2>1 = <LU17U2> + OZ<U17U2> + <’()1,1}2> v hi = (Ui7vi) S Hl, 1= 1,27
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and operator A : D(A) C Hy — Hi,
D(A) = {(u,v) € Hy; Lu € H}, A(u,v) = (—v, Lu +v).

Obviously, problem (P.3). can be written in the form of the following Cauchy
problem in Hj:

{U’(t) +AU(t) = F(1), t € (0,7), (10.34)

U(0) = Uy,
where U(t) = (u(t),u/(t)), F(t) = (0, f(t)), Uyp = (up,u1). We have the following
existence and regularity result (where u. appears again for later use):

Theorem 10.3.1. Assume that (i1)—(i3) are satisfied and
fewhl0,T;H), Lug € H. (10.35)

Then, problem (P.3). has a unique solution u. € C*([0,T]; V) C?([0,T); H). If,
i addition,
few>40,T;H), uy €V, Lu; € H, (10.36)

then u. belongs to the space C*([0,T]; V) (N C3([0,T); H).

Proof. Tt is well known that under assumptions (i1), (i2) (see [7], p. 268) operator
A + w1 is maximal monotone, where w is the positive constant defined by

a(u, v)
w1 = su sueV,veH, |ul+]v 0y,
=5 s+ ul e 1)

while I is the identity operator on H;. Thus, — A generates a linear Cy-semigroups
on Hi. On the other hand, assumptions (i3) and (10.35), imply that Uy € D(A).
Therefore, according to Theorem 2.0.27 in Chapter 2, problem (10.34) has a unique
strong solution U € C*([0,T]; Hy), AU € C([0,T); Hy), i.e.,

ue € C'([0,T}; V) () C([0,T); H), Lu. € C([0,T); H).

If, in addition, assumptions (10.36) hold, then F'(0) — AUy € D(A) and F’ €
WL1(0,T; Hy), and hence U’ is the strong solution of the equation which is derived
by formal differentiation of equation (10.34),, with U’(0) = F(0)— AUy. Therefore,
the last conclusion of the theorem follows immediately. O

Let us continue with problems (P.3)x, k = 0,..., N. First of all, we may
assume that o = 0, since otherwise we can see that X, = e ** X}, satisfy the
following problems

X, (t)+ L Xi(t) = e otf(t), 0<t<T,
X4(0) = X4(0), k=0,...,N,
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where

B f(t)v k=0,
fr(t) = {—Xgl(t)u k=1,...,N,

and L = L+al (I is the identity operator on V') satisfying the inequality (Lv,v) >
wlvl]? VoeV.
Now, we define Ly : D(Ly) — H by

D(Lyg)={ueV; Lue H}, Lyu=Lu Y u¢€ D(Ly),

which is a monotone operator in H. It is well known that Ly is maximal monotone.
In fact, Ly is the subdifferential of ¢ : H — (—o0, +00],

1
o(z) = o (Lx,x) for z €'V,
+00 otherwise.

Consider the Cauchy problems

X (6) + LuXk(t) = fr(t), 0 <t <T,

X (0) U, k:07
k =
—ix(0), k=1,...,N.

For k = 0, if we denote
Qo = Uy, Qo = f(jfl)(O) —Laj_10Vj=1,...,N+1,
then, under the following conditions
fewNtL2(0,T; H); (10.37)

OéjoEV, LO&joEHVjZO,...,N, OéN+170€VY, (1038)

we can show (see Theorem 10.1.3) that problem (P.3)p has a unique solution
Xo € WN+22(0,T; H), and

xP(t) e D(Ly) Vte0,T]V1=0,...,N.
On the other hand, from (10.30) we know that
ir = (X(0) — ur)e ¢ = (f(0) — Lug — ur)e * VE£>0.

Let us assume that the above conditions (10.37) and (10.38) hold. We continue
with the case k = 1, in which f; = —X{ € W™:2(0,T : H). Denote

Qo1 = —il(O) = —f(O) + L’LL() + uy, ajl = fl(jil)(()) — Laj,m Vj = 17 .. .,N.
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Assume in addition that the following conditions are satisfied
aji €V, Lajy e HV j=0,...,N—-1, any1 € V. (10.39)
Like in case k = 0, we can prove that problem (P.3); has a unique solution
X, e WNHL2(0,7; H), X\"(t) e D(Ly) Vte[0,T|V1=0,...,N—1.
From (10.32) we infer that
i2(€) = (X1(0) — Laos — ELagr)e ™ ¥V E>0.

By a recurrent procedure, one can formulate conditions for f, ug, uy (which are
in fact regularity and compatibility conditions for the data) which ensure that all
problems (P.3); admit unique solutions X € WN=F+2.2(0, T; H), and

Zk(g):Pk(5)67£V£ZOVk:177N7

where Py, k=1,..., N, are polynomials of degree at most k — 1 with coefficients
inV.
Taking into account the above results, we can state the following

Corollary 10.3.2. Assume that (i1)—(i2) hold and that f, uo, w1 satisfy appropriate
conditions as described above. Then, problems (P.3)c, € > 0, and (P.3)k, k =
0,...,N, have unique solutions

ue € C*([0,T[; V) () C3([0, T); H), Xy € WNTFF22(0,T; H).

10.3.3 Estimates for the remainder

We conclude this chapter with some estimates for the Nth order remainder of
expansion (10.27):

Theorem 10.3.3. Suppose that all the assumptions of Corollary 10.3.2 are satisfied.
Then, for every € > 0, the solution u. of problem (P.3). admits an asymptotic
expansion of the form (10.27) and the following estimates hold

||RE||C([07T];V) = O(€N+1/2)7 ” R; ||L2(0,T;H): O(€N+1/2),
Proof. According to Corollary 10.3.2 we get from (10.27) that R € W22(0,T; H).

In addition, R.(t), R.(t) € V, LR.(t) € HV t € [0,T].
Now, we choose a positive constant 7y > « and denote

Re(t) = e ™' R(t), t €[0,T].

A straightforward computation shows that R, satisfies the following boundary
value problem

eR” + (14 2e70)R. + (o + £93)R- + LR. = h. in (0,T),
R-(0) =0, R.(0) = —eV X} (0),
where h, = —eNe (e X} + Lin), he € L*(0,T; H).

(10.40)
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We multiply equation (10.40), by R;. Thus, we can derive

ed
2dt

(1 R0 17 493 1 Rele) 1)+ 1 RLGEY 2+ 5 (R (8) + 20 Re(8), Rel)

< (he(t), RL()) YV t € [0,T].

If we integrate this inequality over [0, ¢] and take into account that (Lu+~you, u) >
wlul?VueV, we get

g / ¢ / w € /
o I Be(t) ||2+/ | R(s) |I” ds + o | Be(t) ?< o [ £:(0) [
0 (10.41)

I ) I
o [ Mhe(s) Pds+ | I Be(s) [I” ds
0 0

vt €[0,T]. Since || he |[r20,7,m)= OENT1/2), || R;(O) |= O(eN), we can derive
from (10.41) the following estimates
| Be@) || < Mie®,
| Re(t) | < Moy 1 € 0,7, (10.42)
/
|| Rs ||L2(O,T;H) = O(€N+1/2)7

where M;, M, are some constants, independent of e. Finally, taking into account
the definition of R., one can easily derive the desired estimates for R.. O

Remark 10.3.4. If we choose u1 = f(0) — Luyg, then R.(0) = 0, and so inequality
(10.41) leads us to

| Ro(t) |< Che, || Rt) 1< Co' 2V £ € [0,T), || B ||120,m:m)= O(e),

since || he |[z2(0,m;m)= O(g). Consequently, we can readily derive the following
stronger estimates

e — X0||c([o7T};v) =0(e), || ul — X ||c([o,T];H) = 0(51/2)7
| ule - X6 ||L2(07T;H) = O(e).

10.4 An Example

In this section we illustrate our previous abstract results on a specific parabolic
problem.

Let Q@ C R™ be a bounded open set, with boundary 02 sufficiently smooth,
and let T > 0 be given. Denote Qr = Q x (0,7T], X7 = 9Q x [0,T].
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Consider the following linear differential operator

L:D(L)C H— H, H=_L*Q), D(L) = H*(Q)( | Hy (%),

J

Iy =- Z 6(3; (%‘(1‘) g;i) + ;bi(x) 88;1 +e(x)u Yue D), (10.43)

ij=1

where a;; : Q@ = R, a;; € CH(Q), ai; = aji; by, c € L®(Q), 1<4, j<n.
Assume in addition that operator L is uniformly elliptic, i.e., there exists a constant
6 > 0 such that

n

D)8 > 0[P Ve VE=(&,....&) ERT, (10.44)

4,j=1

where | - | stands for the Euclidean norm of R™.
Consider the following problem, denoted Py,

w(z, t) + Lu(x, t) = f(x,t), (z,t) € Qr,
u(z,t) =0 for (z,t) € X, (10.45)
u(z,0) = uo(x), = € Q,

where f: Qr — R, ug : Q — R are given functions.

Obviously, if a;; = di5, b; =0, ¢ =0, then L = —A and problem Py coincides
with problem (E), (BC), (IC) with which we started Chapter 9.

Suppose that H = L?(Q) is equipped with the usual scalar product (-,-) and
the induced norm || - ||. We can write problem (10.45) as a Cauchy problem in H,
as follows

u' + Lu= f(t), t € (0,7T),
u(0) = uo.

It is well known that, under the above hypotheses, there exists an w > 0 such that
L + wI is maximal monotone in H, where I is the identity operator on H (see
L.C. Evans [19], pp. 421-422).

Let us consider elliptic regularizations of the above problem P, of the form
presented in Chapter 10 and again denoted (P.i)., i = 1,2. A zeroth order asymp-
totic expansion of the solution u. of problem (P.1). is

ue(z,t) = Xo(x,t) + io(z, 7) + Re(x,t), (x,t) € Qp, (10.46)

where X is the solution of problem Py, io(z,7) = (ur(z) — Xo(z,T))e™ ", 7 =
(T —t)/e, R is the remainder of order zero.
For problem (P.2)., we have the following first order asymptotic expansion

ue(w,t) = Xo(a,t) + eX1(x,t) + iy (2, 7) + Re(w,t), (,t) € Qr, (10.47)
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where X has the same meaning as before, X; is the solution of problem (P.2);

Xit(z,t) + LX 1 (z,t) = X[ (2,1), (z,t) € Qr,
Xi(z,t) =0 for (x,t) € Xp,
X1(z,0) =0, z € Q,

i1(z,7) = (ur(zx) — f(z,T) + LXo(z,T))e” 7, while R, is the corresponding first
order remainder.

From Corollary 10.1.5, Corollary 10.2.2 and Remark 10.1.6 we derive the
following result:

Proposition 10.4.1. Assume that
f € L*(Qr), uo, ur € Hy(Q)[ | H*(Q). (10.48)
Then, problems (P.i)., i = 1,2, € > 0, and Py have unique solutions
ue € W**(0,T; L*(92)),
Xo € WH2(0,T; L2(9)) (| L*(0, T; Hy () (| L*(0, T; H*(Q)).
If, in addition,
feWh(0,T; L*(2)), f(-,0) — Lug € Hy(), (10.49)
then the solutions of problems (P.2)s, Py satisfy
ue € W>2(0,T; L*(Q)) [\ Wi (0, T; L*(2)),
Xo € W>2(0,T; L*(Q)) [ L>(0, T; H*(Q)) (| W"2(0,T; Hy (%)),
while the solution Xy of problem (P.2); belongs to
W20, L2(Q)) () L*°(0, T3 Hy () (| L*(0,T; H()).

Remark 10.4.2. More information on the regularity of the solutions of the above
problems is available in the literature (see, e.g., L.C. Evans [19], pp. 360, 365).

According to Theorems 10.1.7, 10.2.3, we can state the following two results
concerning the remainders (of order zero and one, respectively) of the asymptotic
expansions (10.46), (10.47):

Proposition 10.4.3. Suppose that all the assumptions (10.48) are satisfied. Then,
for every e > 0, the solution u. of problem (P.1): admits an asymptotic expansion
of the form (10.46) and the following estimates hold true

1), v,

||R8||C([O,T];L2(Q)) =0( [| ue — Xo ||L2(0,T;H3(Q)): O(e

and ue; — Xo¢ weakly in L?(Q7).
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Proposition 10.4.4. Suppose that all the assumptions (10.48) are satisfied. Then,
for every e > 0,

e — XO”C’([O,T];L?(Q)) = 0(51/4% Jue — XO||L2(0,T;H5(Q)) = 0(51/2%

and uey — Xop weakly in L2(QT), where us and X are the solutions of problems
(P.2). and Py, respectively.

If, in addition, hypotheses (10.49) are satisfied, then u. admits an asymptotic
expansion of the form (10.47), and || Ret|| p2(q,.) = O(e),

||Re||c([0,T];L2(Q)) = 0(55/4)7 | ue — Xo — Xy ||L2(0,T;H5(Q))= 0(53/2)-

Finally, let us examine the hyperbolic regularization (in the sense described
before) of problem (10.45), which will again be denoted Py. Consider the Hilbert
spaces V = H}(Q) and H = L?(Q). It is well known that V C H C V' densely
and continuously. Consider L : V' — V' defined by (10.43). We admit the same
assumptions on ) and coeflicients a;;, ¢, but we suppose that b; = 0. This last
assumption is required just for simplicity.

Denote as before by (P.3). the corresponding hyperbolic regularization:

euw +u + Lu= f(t), t € (0,7),
u(0) = ug, u'(0) =uy.

It is well known that operator L satisfies assumptions (i2) in this chapter (see L.C.

Evans [19], pp. 300-301).

According to our previous treatment, we have the following first order asymptotic
expansion for the solution of problem (P.3).:

ue(z,t) = Xo(x,t) + eXi(x,t) + i1 (z, &) + Re (2, 1), (z,t) € Qr, (10.50)

where X is the solution of problem Py, R. denotes the first order remainder, X
satisfies problem (P.3);:

Xu(z,t) + LXq1(z,t) = = X{ (z,t), (z,t) € Qr,
Xi(z,t) =0 for (x,t) € Xp,
Xl(.ﬁU,O) = Ul(.I‘) - f(.I‘,O) + LUO(JC)7 HAS Q7

while i1 (2, &) = (f(x,0) — Lug(x) — ui(z))e™%, € =t/e. Our results from Subsec-
tion 10.3.2 read as follows:

Proposition 10.4.5. Assume that

feW2(0,T;L*()), uo, f(-,0) — Lug € Hy(R), w1, Lug € L*(). (10.51)
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Then, problems (P.3)., € > 0, and Py have unique solutions
ue € CH([0,T; Hy () () C*([0, T); L*(9)),
Xo € W20, T; L*(Q)) [ ) L0, T; H*(Q)) [\ W2(0, T; H}(Q)).

If, in addition,
f e W22(0,T; L*(Q)), (10.52)

ur € Hy(Q) [V H(Q), f(-,0) — Lug € H*(Q),
L(f(-,0) — Lug), fi(-,0) € H}(Q), (10.53)
then u. € C*([0,T]; Hy(2)) N C*([0,T]; L*(2)),
Xo € W32(0,T; L*(2)), X1 € W22(0,T; L*(Q)).

Remark 10.4.6. In fact, the solutions of the above problems satisfy higher order
regularity properties, since L is a divergence operator (see, e.g., L.C. Evans [19],
pp. 360, 365 and pp. 389, 391).

Let us also point out that assumptions (10.51)—(10.53) imply (10.36)—(10.39).
Finally, Theorem 10.3.3 and Remark 10.3.4 lead us to the following results:

Proposition 10.4.7. Suppose that all the assumptions (10.51) are satisfied. Then,
for every € > 0, the following estimates hold

61/2) 61/2),

e — X0||c([o7T};H5(Q)) = O( s N uer = Xot (| 2200)= O(

where ue and Xo are the solutions of problems (P.3). and Py, respectively. If, in
addition, ui(x) = f(x,0) — Luo(x) for a.a. x € Q, then

lue = Xollogo,rymacy = O€)s I uet = Xot lleo.r:220)= O(?),
l[uet = Xotll L2y = O(E)-

Moreover, if assumptions (10.52), (10.53) are also satisfied, then we have (10.50),
as well as

IRell oo ryamyen = OE), | Ret la@n= O2).



Chapter 11

The Nonlinear Case

In this chapter we address elliptic and hyperbolic regularizations of the nonlinear
parabolic problem introduced in Chapter 9 and denoted here P :

u(z,t) — Au(z, t) + B(u(z,t)) = f(x,t), (z,t) € Qr,
u(z,t) =0 for (z,t) € X,
u(x70) = Uo(.f), T e Q7
where 0 C R" is a bounded open set with boundary 92 sufficiently smooth; T' > 0

is a given time; Qr = Q x (0,T); T =02 x [0,T]; f: Qr = R, up: Q — R are
given functions, f € L?(Qr), ug € L3().

Concerning the nonlinear function 8 we assume that
(h) B:D(B) =R — R is continuous, nondecreasing, and 3(0) = 0.

As promised before (see Chapter 9), we consider here two kinds of elliptic regu-
larization of the above problem Py, which are defined by the nonlinear equation

eupt(x,t) —ur(z, t) + Au(z, t) — Blu(z, t)) = —f(x,t), (z,t) € Qr, (NEE)
with the homogeneous Dirichlet boundary condition
u(z,t) =0 for (z,t) € X,
and with conditions in the form (BC.1) or (BC.2), respectively, i.e.,
u(z,0) =uo(z), u(z,T) =ur(x), v €Q, (BC.1)

or
u(z,0) = uo(z), u(z,T) =ur(z), z€Q, (BC.2)



210 Chapter 11. The Nonlinear Case

where up € L?(2). These problems will be denoted again, as in the linear case,
by (P.1): and (P.2)., respectively. We shall also examine the hyperbolic regular-
ization, denoted by (P.3)c, and defined by the nonlinear hyperbolic equation

eup(z,t) + u(z,t) — Aulx, t) + Blu(z, ) = f(z,t), (z,t) € Qr, (NHE)
with the homogeneous Dirichlet boundary condition
u(z,t) =0 for (z,t) € X,
and initial conditions of the form (IC.3), i.e.,
u(z,0) = uo(x), w(x,0) =ui(z), x € Q, (IC.3)

where u; € L*(Q).

In this case the nonlinear function ( is supposed to satisfy the Lipschitz

condition, i.e.,
(i) B: D(B) =R — R and 3 > 0 such that | 8(z)—0B(y) |[<I|z—y| Va,yeR.
As in the linear case, we shall investigate the three types of regularization in
the following three sections of this chapter. Obviously, the nonlinear case is more
delicate and requires much more effort.

In the case of problem (P.1)., we shall determine only a zeroth order asymp-
totic expansion. Like in the linear case, this is a singularly perturbed problem of
order zero with respect to the norm of C ([0, T]; L2(f2)), with a boundary layer lo-
cated near the boundary set  x {T'}. Under suitable assumptions, we shall prove
results on the existence, uniqueness and regularity of the solutions of problems
(P.1). and Py, and establish estimates for the remainder term. The boundary layer
function (of order zero) is determined explicitly. Thus the zeroth order asymptotic
expansion is completely determined and validated.

We continue with the elliptic regularization (P.2).. This problem is regularly
perturbed of order zero, but singularly perturbed of any order N > 1, with respect
to the norm of C([0, T]; L*(Q2)). In fact, we shall restrict our investigation to the
case of an asymptotic expansion of order one, which is enough to describe the
situation.

In the third and last section, we shall pay attention to the hyperbolic regular-
ization (P.3).. For its solution we shall try to determine a first order asymptotic
expansion, since (P.3). is regularly perturbed of order zero, but singularly per-
turbed of order one, with respect to the norm of C([0,T]; Hi(9)), with a bound-
ary layer located near Q x {0}. As usual, we determine formally the corresponding
asymptotic expansion, then, in the case n < 3, we prove existence and smoothness
results for the problems involved, and conclude with estimates for the remainder
of order one with respect to the norm of C([0,T]; Hi(Q)).

Note that an elliptic regularizations of the form (P.1). can be found in J.L.
Lions [32], pp. 424-427, where the nonlinear function § has the form [(u) =
u ¥V u € R.

Moreover, a zeroth order asymptotic expansion for the solution of problem
(P.1). has been constructed in [4].
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11.1 Asymptotic analysis of problem (P.1).

In this section we study the elliptic regularization (P.1). formulated above. Having
in mind the information we have acquired about the linear case (see Section 10.1),
we guess that the present (P.1). is singularly perturbed of order zero with respect
to the norm of C'([0, T]; L?(€2)). We shall see that this is indeed the case.

11.1.1 A zeroth order asymptotic expansion for
the solution of problem (P.1).

As in the linear case (see Subsection 10.1.1), one can determine a zeroth order
asymptotic expansion for the solution of problem (P.1). in the form

ue(x,t) = Xo(x,t) +io(x, 7) + Re(x, t), (x,t) € Qr, (11.1)

where:

7 := (T —t)/e is the stretched (fast) variable, Xy is the regular term, i is
the corresponding correction, while R. denotes the remainder of order zero.

By the standard matching procedure, one can see that X, satisfies the re-
duced problem Py, while i( satisfies the following problem

iorr (2, 7) +ior(x,7) =0, (z,7) € Q x (0, 00),
io(z,0) = ur(z) — Xo(2,T), x €Q, [do(-,7) |- 0as T — oo,

where || - || denotes the usual norm of L?(£2). Therefore,
io(z,7) = (ur(z) — Xo(z,T))e 7. (11.2)
Finally, one can see that the remainder term satisfies the problem
e(Re + Xo)tt — Ret + AR: — B(ue) + B(Xo) = —Adg in Qr,

RE = —io on ET7 (113)
R.(x,0) = —ig(x,T/e), Re(x,T) =0, x € Q.

11.1.2 Existence, uniqueness and regularity of the solutions
of problems (P.1). and P,

In order to investigate the existence of solutions to problem (P.1)., we consider
as our framework the Hilbert space H = L?(f2) with the usual scalar product and
norm, denoted (-,-) and || - ||, respectively. Define 8 : D(3) C H — H by
D(B)={ue H; z — p(u(x)) belongs to H},
(B(w)) (z) = B(u(z)) for a.a. z € Q, Y u € D(B).
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Recall that (§ is called the canonical extension of 3 to H. Obviously, it is maxi-
mal monotone (see, e.g., [34], p. 31). Now, problem (P.1). can be written as the
following two-point boundary value problem in H

"—u—Ju=—f, te(0,T),
{Eu u u f (0,7) (11.4)

u(0) = ug, w(T) = ur,
where u(t) = u(-,t), f(t)= f(-,¢t), t€(0,T7),J:D(J)C H— H,
D(J) =Hg () [V E*(@) () D(B).
Ju=—Au+p(u) Y ue D).

It is well known that under assumption (h) operator J : D(J) — H is maximal
monotone (see, e.g., [34], p. 181). Note that J is also injective. Therefore, if f €
L3(Qr), uo, ur € D(J), and (h) holds then it follows by Theorem 2.0.37 in
Chapter 2 that problem (11.4) has a unique solution u. € W?%2(0,T; H) and
Bus) € L?(0,T; H).

If, in addition, f € W2(0,T; H), ' € L>(R), and denote

he = e (ul + B(ue) — f), Le = — 1A,

then h. € W12(0,T; H), and problem (11.4) has the form (10.6). Therefore, from
Lemma 10.1.1 in Subsection 10.1.2, we derive the following result:

Theorem 11.1.1. Assume that (h) is satisfied, and
f € L*(Qr),uo, ur € Hy () [V H*(Q), Bluo), Blur) € L*(Q).
Then, problem (P.1). has a unique solution u. € W22(0,T; H). If, in addition,
fewb0,T;H), g € L(R),
then u. belongs to the space W22(0,T; H) ﬂVVlgo’f(O,T;H), with

t3/2(T — 4)3/2u"" € L*(0,T; H).

In the following we deal with problem F,. This can be represented as the
Cauchy problem in H:

{X(’JJrJXo:f(t% te(0,7), (11.5)

Xo(O) = Uo,

where Xo(t) := Xo(-,t), f(t) :== f(-,t), t € (0,T). As noted above, operator J is
maximal monotone. In fact, J is even cyclically monotone. More precisely, since 3
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is the derivative of the convex function j(z fo y)dy, operator J = 0, where
¢ H — (—00,00],

) = {;f9|vu|2dx+fﬂj( w)dz, if u € HY(RQ), j(u) € L}(), 11.6)

400, otherwise,

where | - | denotes the norm of R™. Therefore, by Theorems 2.0.20 and 2.0.24 in
Chapter 2, we have

Theorem 11.1.2. Assume that (h) holds, and
feL?Qr), ug € Hy (), j(ug) € L(Q).
Then, problem Py has a unique solution
Xo € WH2(0,T; L3(Q)), Xo(-,t) € HY(Q) Vte[0,T].
If, in addition,
feWhH0,T; L7(Q)), uo € H*(Q) () Hy(Q), Bluo) € L*(),

then Xo belongs to the space W1>°(0,T; L?(Q)) and Xo(-,t) € HY(Q) N H%(Q) for
all t €10,T7.

By employing what we have proved so far, we can state the following con-
cluding result:

Corollary 11.1.3. Assume that (h) is satisfied and
f € LX), uo, ur € Hy(Q)(VH*(Q), Bluo), Blur) € L*(Q).  (11.7)
Then, problems (P.1)., € > 0, and Py have unique solutions
€ W2(0,T; L*(Q)), Xo € W"2(0,T; L*(Q)).

If, moreover,
fewh(0,T; L*(Q)), §' € L®(R), (11.8)
then
ue € W22(0,T; LX(Q)) [\ Wi (0, T; LA (), t3/2(T — t)**u” € L*(Qr),
Xo € Whe(0,T; L*(9)).
Remark 11.1.4. It should be pointed out that, under assumptions (11.7) of Corol-

lary 11.1.3, Xo(-,t) € H}(Q) Vt € [0,T] (see Theorem 11.1.2), thus ig(-,7) €
Hg(Q) ¥V 7 > 0. Therefore, according to (11.3),, we infer that R. =0 on 7.
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11.1.3 Estimates for the remainder

While our expansion (11.1) is well defined under the above assumptions, we can
validate it completely by stating and proving the following result:

Theorem 11.1.5. Suppose that (h) is satisfied, and f € L*(Qr), uo,ur € Hi ()N
H?%(Q), B € L>=(R). Then, for every ¢ > 0, the solution of problem (P.1). admits
an asymptotic expansion of the form (11.1) and the following estimates hold

IRl o rrizzay = OEY), e = Xo |l L2013 2= OE?).

In addition, ue; — Xo¢ weakly in L?(Qr) as e — 0F.

Proof. First of all, we homogenize the boundary conditions (11.3); by the change

R.(x,t) =R (x,t) + ae(x, ),

ae(z,t) :(T; t)io (J:, Z), (z,t) € Qp.

A straightforward computation shows that R, satisfies the boundary value problem

€(R5 — Q¢ + Xo)tt - Rst + ARE - B(UE) + B(XO) - hs in QT7
R. =0 on Xp, (11.9)
R.(2,0) = Re(2,T) =0, z € Q,

where h, = —Aig — agt + Ace.
From Corollary 11.1.3 and equation (11.1) we infer that

R. 4+ Xo € W*%(0,T;H), R. € W"2(0,T; H).

We multiply equation (11.9); by R.(t) and then integrate the resulting equation
over Q7. Thus, by applying Green’s formula, we obtain

0
6/9 [615 ((RE Coet X0>t ' Re) — (Ret)? | dedt
T
1
_ 9 (R.)? dzdt :/ |VR.|>dzdt + h.R. dzdt (11.10)
2 Jo, Ot o 5

+ R.(B(ue) — B(Xo)) dwdt + ¢ XotRet dxdt,
QT QT

where | - | denotes the Euclidean norm of R”.
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Since [ is nondecreasing, it follows that

/ |VR5|2d1'dt +e€ || Ry ||%2(QT)
Qr
< Zis lz2z) - | e ||§2(QT) (11.11)
451 Ret Pagamy + | Xot [Bagan)
+ [ Re 2 (r) - | B(Xo +d0 — ae) — B(Xo) |l z2(0r) -
On the other hand, we have
Il io ||L2(QT): 0(51/2)7 | Aig ||L2(QT): 0(61/2)5
o( L)
io
€
|| B(Xo +i0 — ac) — B(Xo) z2(0r)= 0(81/2)5

since ' € L (R).
Estimates (11.11), (11.12) and the Poincaré inequality lead us to

=0E)Vj>1, (11.12)

| Re | 2(20)= O@E"?), || Ret 22y = O(1), || VR: [|z2(0pirm)= O('/?),
from which we derive the desired estimates. O

Remark 11.1.6. Assume that ur(z) = Xo(z,T), =z € Q, which implies iy = 0.
Then a. = h. = 0. If, in addition, Xy € W%2(0,T; L*(2)) (this happens under
additional assumptions on f and wg), then, making use of the obvious equality

XOt . Ret dxdt = — XOtt . RE d(Edt7
QT QT

we infer from (11.10) that
I Re llL20)= 0(e), | Ret ||z2(20)= O(Ve).

Therefore, in such circumstances, problem (P.1). is regularly perturbed of order
zero, and the following estimates hold

e — XO”C([QT];L?(Q)) = 0(53/4)a | uet — Xot ||l L2(0r)= 0(51/2)7
llue — XU”L?(O,T;H(}(Q)) =0(e).

Remark 11.1.7. If X € L>(Qr) and up € L>=(Q) (hence ip € L (Q x [0,0))),
then it is easily seen that estimation (11.12), can be obtained under the following
weaker assumption on 3

(h) B € L (R),

loc

and the conclusions of Theorem 11.1.5 hold.
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Let us present a particular case in which (h) is enough. Indeed, one can
prove that if (h) holds, and

f € W171(07T;H)a ug € H2(Q)HH&(Q)3 ﬂ(u()) S L2(Q)7

then Xo € L>(0,T; H?(Q) N HE(2)) (see [9], p. 257).
On the other hand, by the Sobolev-Kondrashov theorem, if m - p > n, then

WmP(Q) C C(£2) compactly. In particular, for m = p = 2 and n < 3, we have
Xy € LOO(QT)7 and up € H2(Q) = ur € C(Q) C LOO(Q)

11.2 Asymptotic analysis of problem (P.2).

As in the linear case investigated in Section 10.2, the nonlinear problem (P.2). (for-
mulated in the beginning of this chapter) is regularly perturbed of order zero, but
singularly perturbed of any order > 1 with respect to the norm of C ([0, T]; L(£2)),
with a boundary layer near {T'} x Q. In fact, we shall confine ourselves to finding
a first order expansion.

11.2.1 A first order asymptotic expansion for the solution
of problem (P.2).

Having in mind what we did in the linear case, we suggest a first order asymptotic
expansion for the solution of problem (P.2). in the form

ue(z,t) = Xo(z, t) + Xy (x,t) + i (2, 7) + Re(z, 1), (z,t) € Qr, (11.13)

where: 7 := (T'—t) /e is the stretched (fast) variable, and the terms of the expansion
have the same meaning as in Subsection 10.1.1.

The first regular term of the expansion, Xy, should satisfy the reduced prob-
lem Py formulated in the very first part of this chapter, while X; satisfies the
linear problem

Xie(z,t) — AXy (x,t) + 8 (Xo(z, t) X1 (2, t) = Xow(x, 1), (x,t) € Qp,
Xi(z,t) =0 for (z,t) € X,
X1(z,0) =0, z € Q,

which will be denoted by (P.2);.

The first order boundary layer function has the same form as that we derived
in Subsection 10.2.1, i.e.,

i1(z, 1) = (ur(zr) — Xot(z,T))e™ ™, 7>0, z € L
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Finally, the (first order) remainder R, of expansion (11.13) should satisfy the
problem

e(Re +eX1)tt — Ret + AR,

—B(ue) + B(Xo) + ef'(Xo) X1 = —eAiy in Qr,

R. = —ei1 on X,

R.(z,0) = —eiy(x,T/e), Ret(x,T) = —eX1(2,T), x € Q.

(11.14)

11.2.2 Existence, uniqueness and regularity of the solutions
of problems (P.2)., P, and (P.2)

In this subsection we shall use the definitions and notation from Subsection 11.1.2.
As far as (P.2). is concerned, we have the following result:
Theorem 11.2.1. Assume that (h) is satisfied, and

feL*(Qr), uo, ur € Hy(Q)[VH* (), Bluo), Blur) € L*(Q).
Then, problem (P.2). has a unique solution u. € W22(0,T; H). If, in addition,
fewht0,7;H), ' € L(R),
then u. belongs to the space W22(0,T; H)(\W2(0,T; H), with

loc
32T — t)3/2u"" € L*(0,T; H).

The proof of this theorem relies on arguments similar to those from the proof
of Theorem 11.1.1.

In the following we shall examine problems Py and (P.2);. We anticipate
that in establishing estimates for the remainder R. we shall need that X; €
W12(0,T; L3(2)), hence Xq € W?22(0,T; L?(2)). As we remarked in Subsec-
tion 11.1.2, the reduced problem Py can be written as a Cauchy problem in H,
namely (11.5), where J = 9, with ¢ defined by (11.6). Therefore, one can prove
the following result:

Theorem 11.2.2. Assume that (h) holds, and
feL?Qr), ug € Hy(R), j(ug) € L(Q). (11.15)
Then problem Py has a unique solution
Xo € WH2(0,T; L3(2)), Xo(-,t) € HY(Q) VY t€[0,T].
If, in addition,
f € WI2(0,T; L3(9)), § € C'(R), B € L¥(R),
ug € H*(Q), f(-,0) + Aug — Bluo) € HH(Q),
t)

then Xo belongs to the space W%2(0,T; L*(Q)), Xoi(-,t) €
and problem (P.2)1 has a unique solution X; € W42(0,T; L*(

(11.16)

Hg(Q) vV t € [0,7],
)
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Proof. By Theorem 11.1.2 we know that under assumptions (h) and (11.15) prob-
lem Py has a unique solution Xo € W12(0,T; L*(Q)), Xo(-,t) € Hi(Q) V¢ € [0,T].
If, in addition, assumptions (11.16) hold then one can prove by a standard rea-
soning that Xo = Xo(-, t) satisfies the problem obtained by formal differentiation
with respect to t of problem Py:

{Xé +LXy=g¢1in (0,7),

Xo0(0) = £(0) — J(uo),
where

9(t) =fi (1) = B'(Xo(-, 1)) Xoe (-, ), t € (0,T),
L:D(L) = H*(Q)(Hs(Q) — H, Lu=—AuY u e D(L).
Obviously, g € L?(Q7) and L = Ov, where ¢ is the function defined by (11.6)
in which j = 0. The last assumption of (11.16) implies that Xo(0) € D(%o).
Thus, it follows by Theorem 2.0.24 that X = Xo: € W12(0,T; L*(Q), Xoi(-,t) €
HY(Q)Vt €]0,T]. Now, we write problem (P.2); as the following Cauchy problem
in H:
{X{ + LX; + B(t,X1(t)) =0, in (0,7T),

X1(0) =0,
where X;(t) = X1(-,t), B:[0,T] x H — H,
B(t,z) = X{ (-, t) — B/ (Xo(-, )z Vte€[0,T], z € H.
By Theorem 2.0.28 the above problem has a unique mild solution
X, € C([0,T); LA()).

Consequently, the function t — B(t, X1(t)) belongs to L?(Qr). According to The-
orem 2.0.24, the problem

Z1(t) + LZ(t) = —B(t, X1(1)) in (0,7),
Z(0) =0,
has a unique strong solution which coincides with X;. Therefore,
X, € Wh2(0,T; LA(2)). O

Remark 11.2.3. In the case n < 3, if we take into account our arguments from
Remark 11.1.7, we see that, under assumptions (11.16), the above condition 3’ €
L>(R) can be replaced by a weaker one, namely 3’ € L{ (R), such that the
conclusions of Theorem 11.2.2 are preserved.
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The following corollary gathers all our results above in an integrated fashion:

Corollary 11.2.4. Assume that (h) is satisfied, and

f € L*(Qr), uo, ur € HY(Q)(H*(Q), Bluo), Blur) € L*(Q).  (11.17)
Then problems (P.2)., € > 0, and Py have unique solutions

u. € WH2(0,T; L*(Q)), Xo € WH2(0,T; L3(Q)).

If, in addition, (11.16) are fulfilled, then problem (P.2)1 has a unique strong solu-
tion X; € WH2(0,T; L*(Q)), and

ue € W22(0,T; LA(Q)) [\ Wi2(0, T5 LA (), t3/2(T — t)*u” € L*(Qr),

Xo € W32(0,T; L*(Q)).

11.2.3 Estimates for the remainder

We conclude this section by proving an estimate for the remainder, which validates
completely our first order expansion, as well as other estimates. One of these
estimates (see (11.18); below) shows that problem (P.2). is regularly perturbed
of order zero with respect to the norm of C([0,T]; L?(£2)).

Theorem 11.2.5. If (h) and (11.17) hold, then
lue = Xolloqo. 120 = O, | e = Xo 20,713 0= O(7?), (11.18)

and uey — Xop weakly in L? (Qr), where ue and Xy are the solutions of problems
(P.2): and Py. If, in addition, assumptions (11.16) hold and 3" € L*=(R), then,
for every € > 0, us admits an asymptotic expansion of the form (11.13), and the
following estimates hold

IRell oo, L2y = O™ [l ue = Xo — e Xy | 20,3 2= O(6¥/?). (11.19)

Proof. Denote S. = u. — Xo. By Corollary 11.2.4 we have S. € W12(0,T; L*(Q)).
Obviously,
ElUett — Set + ASe — Bue) + B(Xo) =0 in Qrp,
S: =0o0n Xr, (11.20)
Se(x,0) =0, Set(x,T) = upr(x) — Xoe(z,T), x € Q.
Now, we multiply equation (11.20); by S.(t) and then integrate the resulting

equation over Qp. Thus, by using Green’s formula as well as the monotonicity of
3, we obtain

1
IV llz2@rimn) +€ || Set 720y 4 I S=(T) |l

< e(Il Set lzzan) - | Xor llzzar) + Iz ||+ | ST 11 )
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This together with the Poincaré inequality leads us to the following estimates
I Se ez @y = OE?), |l Set 2y = O1), || VS |2 (@pmm= O("/?),

which imply (11.18).
In what follows we suppose that (11.16) hold and that 3” € L>°(R). In order
to homogenize (11.14),, we denote

R.(z,t) =R (z,t) + ae(z,t),

ae(x,t) =€ (T; t)il (m, Z), (z,t) € Qp.

It is easily seen that R. satisfies the following problem

e(R: — oz +eX1)y — Ret + AR.

—B(ue) + B(Xo) + ef'(Xo) X1 = he in Qr,

R.=0on Xp,

R.(2,0) =0, Ret(2,T) = —eX1(2,T) + aee(z,T), © € Q,

(11.21)

where h, = —eAi1 — o + Ace.
Now, we multiply equation (11.21), by R.(t), then integrate over Qr. By a
computation similar to that from the first part of the proof, we get

1
| VR, ||L2(QT;]R") +e| R ||2L2(QT) +2 | R(T) ||2
< R llz2r) - | e ll22(00) (11.22)
+ || Ret lz2ar) - | Xut lz2ger) e [ act || | Ro(T) |
+ || Re [[z2@r) - || Blue = Re) — B(Xo) — f'(X0) X1 [|L2(0y) -

Since ', 8" € L>(R), for every given j > 1, we have

| he llr2or) = O(E%3), || aet |2(0r)= O(),

(11.23)
| B(Xo + X1 +cir — az) — B(Xo) — B/ (X0) X1 || 2(0m = O(E*?).

Thus, making use of the Poincaré inequality and (11.22), we find
| Re llz2(2r)= OE*?), || Ret [ 12(2r)= O), || VR: |[L2(07mm= O(?),

which imply the desired estimates (11.19). O

Remark 11.2.6. If it turns out that both Xy, X; belong to L>(Qr), then inequal-
ity (11.23), holds under the weaker assumption 3” € L® (R). Taking into account
the problem satisfied by X7, if Xoi € WH2(0,T; L2(R)), we have

X1 € L(0,T; H*(Q) () Hy ()
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On the other hand, if the following conditions are added to the set of hypotheses
of Theorem 11.2.2

f € W20, 75 LA(9)), fu(0) — B (uo)(£(-,0)  Juo) + A(f(,0) ~ Juo) € HY(©),

then, indeed,
Xo € WH2(0,T; L2(Q) [\ Wh>(0, T; H*(Q) [ | Hy ()

and therefore, if n < 3, Theorem 11.2.5 remains true if 8" is assumed to be a
function from L{< (R) (see also Remark 11.1.7).

11.3 Asymptotic analysis of problem (P.3).

In this section we discuss the hyperbolic regularization of problem Py, denoted
(P.3), which comprises the nonlinear equation (N H E), the homogeneous Dirich-
let condition (BC) and initial conditions (IC)s, as presented in Chapter 9. Like
in the linear case which has been examined in Section 10.3, the present (P.3). is
regularly perturbed of order zero and singularly perturbed of any order N > 1
with respect to the norm of C([0,T]; H}(£2)), with a boundary layer near the set
{0} x .

11.3.1 A first order asymptotic expansion

Since problem (P.3). is nonlinear, we shall restrict our analysis to a first order
asymptotic expansion, which is enough to understand the corresponding boundary
layer phenomenon. More precisely, based on our experience from the linear case,
we seek the solution of problem (P.3). in the form

ue(z,t) = Xo(x,t) + eXy(x,t) + i1 (z,§) + Re(x,t), (z,t) € Qr, (11.24)

where £ = ¢/e is the fast variable, and the terms of the expansion have the same
meaning as in Subsection 10.3.1. Using the standard matching procedure, we see
that X should formally satisfy problem Py. In addition, assuming that Xo(-,0)
is well defined, we find that i; satisfies a problem similar to (10.30), i.e

7:1(.73,5) = (XOt('T7O) - ul('r))e_ga T E Q7 5 > 0.
For the first order regular term, we obtain the following problem, denoted (P.3);:

Xlt(x,t) — AXl(JC,t) + BI(X()(.T, t))Xl(JC,t) = —X()tt(.r, t), in Qrp,
X1 =0on ET,
X1(z,0) = ui(x) — Xoe(z,0), = € Q.
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Finally, the remainder should satisfy the problem
€Rett + Ret — AR: + B(uc) — B(Xo) — ef'(Xo) X1
= _52X1tt + EAil in QT7
RE = —6i1 on ZT,
R.(x,0) =0, Ret(x,0) = —eX14(x,0), x € Q.

(11.25)

11.3.2 Existence, uniqueness and regularity of the solutions
of problems (P.3)., P, and (P.3);

In order to examine problem (P.3)., we assume without any loss of generality that
¢ = 1. In addition, we shall denote by w the solution of this problem (instead of
u:). We choose as our framework the real Hilbert space Hy = HJ(Q2) x L*(Q),
with the scalar product

<h1,h2>1 = / Vuy - Vug d$+/ vivg dx 'V h; = (ui,vi) €EHy, i=1,2,
Q Q

and the corresponding induced norm, denoted || - ||1.
Define the operator A : D(A) C Hy — Hy,

D(A) = (H@)(VHH®) x LA(Q), A(u,v) = (~v, ~Au+v) ¥ (u,0) € Hy.

This operator is (linear) maximal monotone, as the Lax-Milgram lemma shows.
We also define

B:Hy — Hy, BU = (0,8(u)) VU = (u,v) € Hy,

where 8(u) denotes the composition of functions 8 and u. Of course, under as-
sumptions (¢), D(B) = Hy. With these definitions, we can express problem (P.3).
as the following Cauchy problem in Hi:

U'(t) + AU() + BU(®) = (0, f(1). t € (0.7), 126,
U(0) = Uy, '
where U(t) = (u(-,t), ue(-,t)), Up = (up,uq).

Since B is a Lipschitz perturbation, we can apply Theorem 2.0.20 and Re-
mark 2.0.23 in Chapter 2 to problem (11.26) to derive that this problem has a
unique solution U € W1>°(0,T; H;). Moreover, by a standard device (see, e.g.,
the proof of Theorem 5.2.3), we obtain

Theorem 11.3.1. Assume that (i) holds and
feWhH0,T; LX(Q)), uo € H*(Q)(H(Q), w1 € L*(Q). (11.27)
Then, problem (P.3). has a unique solution

ue € CH([0, T]; Hy () () C2([0, TT; L*()) () (0, T); HA(42)).
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Concerning the solutions Xy and X; of problems Py and (P.3);, we shall
need in the next section that X; € W22(0,T; L?(Q) and X, € W32(0,T; L*(Q).
We are going to show that these regularity properties hold under some adequate
assumptions on the data. Consider again the Hilbert space H = L?(f2) and the
linear self-adjoint operator

L:D(L)C H— H, D(L)=H*Q)(|H}(Q), Lu=—Au Y ue D(L).

Problem P, can be expressed as the Cauchy problem in H:

Xj(t) + LXo(t) + B(Xo() = (1), 0< ¢ < T, 112%)
Xo(O) = Uop, ’
where Xg(t) := Xo(+,t) and 3 is the canonical extension of 3 to L?(2).
On the other hand, problem (P.3); reads
XU(8) + LX1(8) + B/ (Xo(£) X1 (t) = —X{(t), 0 < t < T,
X1(0) = uy — X(0),
where Xl(t) = Xl(',t)7 te [O,T}
Now, we are able to state the following result:
Theorem 11.3.2. Assume that assumption (i) holds, and
e Wh2(0,T; L*(Q2)), B € CY(R), up € H*(Q)[( VH (),
FEWIO.TLAD), B CUR), we H@ONB®, o

F(,0) + Aug — B(ug) =: ¢ € Hy ().
Then problem Py has a unique solution
Xo € W22(0,T; L3(Q)), Xo(-1t), Xo:(-,t) € Hi(Q) Vt € [0,T).
If, in addition, n < 3 and
fe W*2(0,T; L*(Q)), f € C*(R),
(€ H*(Q), fi(-,0) = B (u0)¢ + AC € Hy(9), (11.30)
ur € Hy(Q) (Y H*(Q), B'(uo)(ur = ¢) + Alur — ¢) € Hy(9),

then Xq belongs to the space W32(0,T; L?(R)), and problem (P.3)1 has a unique
solution X1 € W22(0,T; L*(12)).

Proof. By Theorem 2.0.20 and Remark 2.0.23 in Chapter 2, we infer that prob-
lem (11.28) has a unique strong solution Xy € W1°(0,T; H). Moreover, Xo €
L>(0,T; H*(Q2)), Xo(-,t) € H2(Q)NH}(Q) vVt € [0,T]. Since § is Lipschitz
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continuous, it is differentiable almost everywhere and 3 € L°°(R). Note that
Xo := X|, is the strong solution of the problem

(11.31)
X0(0) = f(0) = B(uo) = Lug = ¢,
since the right-hand side of equation (11.31), is a member of L?*(0,T;H) and
X0(0) = ¢ € D(vho) = H}(2) (1o is the function defined by (11.6), where j is the
null function), thus Xo = X}, € WH2(0,T; H). In addition, X} € L?(0,T; H*(Q))
and X{(t) € D(v) = H} () Vt € [0,T]. The first part of the theorem is proved.
In what follows we shall assume in addition that n < 3 and that (11.30) hold.
By the Sobolev-Kondrashov theorem, L?(0,T; H?(2)) C L%(0,T; L>(Q)), so the
right-hand side of equation (11.31), belongs to the space W1(0,T; H). Therefore,
X} € C([0,T); HX(Q)) c C([0,T]; L>=(£2)). Thus, X, := X/ is the strong solution
of the Cauchy problem

{ X)) + LXo(t) = — & (B(Xo(8) + f7(t), 0 <t <T,
Xo(0) = —f'(uo)¢ — L) + £'(0),

and belongs to W12(0,T; H).
Analogously, one can prove that problem (P.3); has a solution X; € W22(0,T; H).
O

{ Xo(t) + LXo(t) = = (Xo() X4 (t) + f'(1), 0<t < T,

Remark 11.3.3. One can easily formulate sufficient separate conditions on ug, u1,
B, f such that all assumptions (11.30) are fulfilled.
Taking into account the above results, we can state the following
Corollary 11.3.4. Assume that (i) is satisfied, and

feWh(0,T; L)), B € CH(R), up € Hy(Q)[ |H*(Q), (11.32)
ur € L*(Q), f(-,0) 4+ Aug — Buo) € Hy(Q).

Then, problems (P.3)c, € > 0, and Py have unique solutions
uz € C*([0,T]; L2()) () C* ([0, T]; Hy () () C ([0, T); H(€)),

X € W2(0,T; L*(Q2)).

If, in addition, n < 3 and (11.30) are fulfilled, then problem (P.3); has a unique
strong solution X1 € W22(0,T; L*(2)), and Xo € W32(0,T; L*(12)).

11.3.3 Estimates for the remainder

We conclude this section by establishing some estimates for the difference u. — X
and for the first order remainder as well. They validate completely our first order
expansion (11.24).
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Theorem 11.3.5. If (i) and (11.32) hold, then, the solution u. of problem (P.3)c
satisfies

llue = Xolle o, 0)) = O('?), || uet — Xot | 2(00y= O("?).  (11.33)

If, in addition, n < 3, assumptions (11.30) hold and 5" € L*°(R), then, for every
e >0, us admits an asymptotic expansion of the form (11.24), and the following
estimates hold

[ Rellcfo,my:13 (02)) = OE*"), || Ret || 2y = O(*?). (11.34)

Proof. Denote S. = u. — Xg. By Corollary 11.3.4, S. € W22(0,T; L*(Q)). Using
Py and (P.3)., we see that

€Sett + Set — AS: + B(ue) — B(Xo) = —eXoye in Qr,

S: =0on X7,

Se(2,0) =0, Ser(x,0) = ui(x) — Xot(z,0), z € Q.
Now, denote S, = e~ 7°!S,, where vy > 0 will be chosen later. A simple computa-
tion yields

eSau + (1 + 2670)Set + (0 +€75)S: — AS.
+ e (B(ue) — B(Xo)) = he in Qrp,

where h, = —ge ™70t X (.
Scalar multiplication in H of (11.35) by S+ and Green’s formula lead us to

(11.35)

S P+ 1 Sl 12470 5. |
+(VSe(+:1), VSet (-, 1)) L2 (rm)
+e 7 B(ue (1)) = B(Xo (1)), St (1))
<(he(-,t)), St (1)) for a.a. t € (0,7),

which yields by integration over [0, ¢]
S t) 17 4 / | Sers) |12 ds
TS0 I 4 VS0 [y
f2/ I heleys) 12 ds + / | Seals) |1 ds (11.36)
+ 9 || ur — Xoe(+,0) ||
+ / "0 | Blue(5)) — BXo(+5)) | - | Ser(-rs) | ds
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for all t € [0, 7], where we have denoted by || - ||, (,-) the usual norm and scalar
product of L?(Q). Since

e |22 = Ofe),

e 1 B 5) = B -1 S | s

: (11.37)
<t [ NS 10 Sels) | s
e 2 2 2
<4 | [ Set(-8) I7 ds + T || Se |&j0,7):02(0))
for all t € [0,T], we can derive from (11.36) that
1 2 Yo 2 1 2
4 [ Set 172(00) + 9 | Se l&o,m:22(0) Ty | VSe 1&o,m:02(0:8) (11.38)

<Me + T || Se & ory22())

where M is a positive constant, independent of . Now, if we choose v = 2127, it
follows

| Szt z2@rmy=OE2), 1l Sz lleqory;myo)= OE?),
which lead to (11.33).

The proof of the last part of the theorem can be done by similar arguments. [

Remark 11.3.6. If uy = f(-,0) + Aug — B(uo) in €, then Se(-,0) = 0, so it follows
by (11.36) that

lue = Xolloqo,mmi () = O€)s | ter = Xot oo, 1y:L2(0)) = O(e'?),
| wer — Xot |22y = Ofe).

Remark 11.3.7. If we are interested in a zeroth order approximation only, then
obviously less assumptions on the data are needed. It is just a simple exercise to
formulate such assumptions. On the other hand, all these results extend to the
more general case 8 = (¢, x), under adequate conditions.
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perturbed problem, 4
regularly ~, 4

rapid variable, 10
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regular series, 9
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singular perturbation problem of the
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singularly perturbed problem, 4
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