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Abstract

The paper deals with a phase field system of Cahn-Hilliard type. For positive
viscosity coefficients, the authors prove an existence and uniqueness result and study
the long time behavior of the solution by assuming the nonlinearities to be rather
general. In a more restricted setting, the limit as the viscosity coefficients tend to
zero is investigated as well.
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Introduction

In this article, we study the coupled system of partial differential equations

adyp + Ou — Ap = p(u)(o — yp)
p = adwu — Au+ W'(u)
do — Ao = —p(u)(o — yp)
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in a domain Q x (0,00), together with the boundary conditions
Oypt = Oyu = 0,0 =0 on the boundary I' x (0, 00) (1.4)
and the initial conditions
w(0) = o, u(0) =wy and o(0)=o0p. (1.5)

Each of the partial differential equations (1.1)—(1.3) is meant to hold in a three-dimensional
bounded domain {2 endowed with a smooth boundary I'" and for every positive time, and
0, in (1.4) stands for the normal derivative. Moreover, a and 7 are positive constants.
Furthermore, p is a nonnegative function and 'W is a nonnegative double well potential.
Finally, o, ug, and oy are given initial data defined in €.

The physical context is that of a tumor-growth model which has been derived from a
general mixture theory [16, 12]. We also refer to [4], [15] and [6] for overview articles and
to [7] and [5] for the study of related sharp interface models.

We point out that the unknown function u is an order parameter which is close to
two values in the regions of nearly pure phases, say v ~ 1 in the tumorous phase and
u ~ —1 in the healthy cell phase; the second unknown g is the related chemical potential,
specified by (1.2) as in the case of the viscous Cahn-Hilliard or Cahn-Hilliard equation
depending on whether a > 0 or o = 0 (see [3, 9, 10]); the third unknown o stands for the
nutrient concentration, typically ¢ ~ 1 in a nutrient-rich extracellular water phase and
o ~ 0 in a nutrient-poor extracellular water phase.

In the case that the parameter « is strictly positive, the problem (1.1)—(1.5) is a
generalized phase field model, while it becomes of pure Cahn-Hilliard type in the case
that @ = 0. On the other hand, the presence of the term ayu, in (1.1) gives, in the
case a > 0, a parabolic structure to equation (1.1) with respect to p. Let us note that
the meaning of the coefficient « here differs from the one in (1.2): in (1.1) « is not

a viscosity coefficient since it enters in the natural Lyapunov functional of the system,
which reads (cf. [13])

Bluo) = [ (G170 W00 + 5+ 502).
o \2 2 2
However, the fact that the coefficients are taken equal in the system (1.1)—(1.3) is somehow
related to the limiting problem obtained by formal asymptotics on «. Indeed, we refer to
the forthcoming article [13] for a formal study of the relation between these models and
the corresponding sharp interfaces limits.

We remark that the original model deals with functions W and p that are precisely
related to each other. Namely, we have

p(u) =2po/W(u) if Ju/ <1 and p(u) =0 otherwise (1.6)

where py is a positive constant and where W(u) := — [ f(s)ds is the classical Cahn-
Hilliard double well free-energy density. However, this relation is not used in this paper,
whose first aim is proving the well-posedness of the initial-boundary value problem (1.1)—
(1.5) in the case of a positive parameter . In this setting, we can allow W to be even a
singular potential (the reader can see the later Remark 2.1).
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Actually, we prove the existence of a unique strong solution to the system (1.1)—(1.5)
under very general conditions on p and W, as well as we study the long time behavior
of the solution; in particular, we can characterize the omega limit set and deduce an
interesting property in a special physical case (cf. the later Corollary 2.5). Next, in a
more restricted setting for the double-well potential W, we investigate the asymptotic
behavior of the problem as the coefficient a tends to zero and find the convergence of
subsequences to weak solutions of the limiting problem. Moreover, under a smoothness
condition on the initial value ug we are able to show uniqueness for the limit problem and
consequently also the convergence of the entire family as o\, 0 (see Theorem 2.6).

Our paper is organized as follows. In Section 2, we state our assumptions and results
on the mathematical problem. The forthcoming sections are devoted to the corresponding
proofs. In Section 3, we prove the uniqueness of the solution. After presenting a priori
estimates in Section 4, we prove the existence of the solution on an arbitrary time interval
in Section 5, while we study its large time behavior in Section 6; Section 7 is devoted to the
study of the limit of the phase field model (1.1)-(1.5) to the corresponding Cahn-Hilliard
problem as a — 0.

2 Statement of the mathematical problem

In this section, we make precise assumptions and state our results. First of all, we assume
Q) to be a bounded connected open set in R? (lower-dimensional cases could be considered
with minor changes) whose boundary I is supposed to be smooth. As in the Introduction,
the symbol 0, denotes the (say, outward) normal derivative on I'. As the first aim of our
analysis is to study the well-posedness on any finite time interval, we fix a final time
T € (0,+00) and let

Q:=0x(0,7) and X:=T x(0,7). (2.1)
Moreover, we set for convenience
V:i=H'(Q), H:=L*Q) and W:={ve H*Q): dv=00nT} (2.2)

and endow the spaces (2.2) with their standard norms, for which we use a self-explanato-
ry notation like || - ||y. If p € [1, +00], it will be useful to write | - ||, for the usual norm
in LP(Q). In the sequel, the same symbols are used for powers of the above spaces. It is
understood that H C V* as usual, i.e., in order that (u,v) = fQ uv for every u € H and
v € V, where (-, ) stands for the duality pairing between V* and V.

As far as the structure of the system is concerned, we are given two constants o and
and three functions p, # and X satisfying the conditions listed below

a€(0,1) and >0
p: R — R is nonnegative, bounded and Lipschitz continuous

B : R — [0, 4+00] is convex, proper, lower semicontinuous

~~ —~ —~
S Ot = W
= I —

A € C1(R) is nonnegative and )\ is Lipschitz continuous.
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We define the potential W: R — [0, +00] and the graph 8 in R x R by
W:=3+X and 3:=0905 (2.7)

and note that 3 is maximal monotone. In the sequel, we write D(3) and D(3) for the
effective domains of # and (3, respectively, and we use the same symbol 3 for the maximal
monotone operators induced on L? spaces.

Remark 2.1. Note that lots of potentials W fit our assumptions. Typical examples are
the classical double well potential and the logarithmic potential defined by
Wy (r) = %(7“2 —1)*=
Wieg(r) := (1 —r)In(1

((7“2 _ 1)+)2 + le((l — 7‘2)+)2 forr € R (2.8)

1
4
—r)+ (1+r)In(1+7)+ k(1 =7 for|r|<1 (2.9)
where the decomposition W = 3 + \ as in (2.7) is written explicitely. More precisely, in
(2.9), Kk is a positive constant which does or does not provide a double well depending on
its value, and the definition of the logarithmic part of W,, is extended by continuity at
+1 and by +o0o outside [—1, 1]. Moreover, another possible choice is the following

W(r) := I(r) + ((1 —r*)")*> where I is the indicator function of [—1,1] (2.10)

taking the value 0 in [—1,1] and 400 elsewhere. Clearly, if § is multi-valued like in
the case (2.10), the precise statement of problem (1.1)—(1.5) has to introduce a selection
¢ of B(u). We also remark that our assumptions do not include the relationship (1.6)
between 'W and p, and one can wonder whether what we have required is compatible
with (1.6). This is the case if § and A satisfy suitable conditions, in addition. For
instance, we can assume the following: D(j3 ) includes the interval [—1, 1] and /3 vanishes
there; A is strictly positive in (—1,1) and A(£1) = N (£1) = 0. In such a case, W presents
two minima with quadratic behavior at £1 and the function p given by (1.6) actually
satisfies (2.4). We note that this excludes the case of the logarithmic potential, while it
includes both (2.8) and (2.10).

As far as the initial data of our problem are concerned, we assume that
fo, U, 00 € V- and  B(ug) € LY(Q) (2.11)
while the regularity properties which we obtain for the solution are the following

p,u,0 € HY0,T; H) N L*(0,T; W) c C°([0,T]; V) (2.12)
€€ L*0,T;H) and ¢ € B(u) ae. in Q. (2.13)

At this point, the problem we want to investigate consists in looking for a quadruplet
(1, u, 0, &) satisfying the above regularity and the following boundary value problem

adiyp + 0w — Ap =R where R =p(u)(c —yp) ae in @ (2.14)
= adwu — Au+ &+ N(u) a.e. in Q (2.15)

0o — Ao =—-R a.e. in @) (2.16)
o,p=0,u=03a,0=0 a.e. on (2.17)

w(0) = po, u(0) =wuy and o(0) =09 in Q. (2.18)
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We note once and for all that adding (2.14) and (2.16) yields
O(ap+u+o)—A(p+o)=0 ae inQ. (2.19)
Here is our well-posedness result.

Theorem 2.2. Assume (2.3)~(2.7) and (2.11). Then, there exists a unique quadruplet
(1, u,0,&) satisfying (2.12)—(2.13) and solving problem (2.14)—(2.18).

Remark 2.3. By starting from the regularity requirements (2.12)—(2.13) and owing to
the regularity theory of elliptic and parabolic equations, one can easily derive further
properties of the solution. For instance, as R € L*°(0,7; H) one can show that

o € W (0,T: H) N LP(0,T;W)  for every p € [1, +00) (220)

provided that oy is smooth enough (see, e.g., [8, Thm. 2.3]).

Once we know that there exists a unique solution on any finite time interval, we
can address its long time behavior. Our next result deals with the omega limit of an
arbitrary initial datum satisfying (2.11). Even though the possible topologies are several,
by recalling (2.12) we choose

O :=VxVxV (2.21)

as a phase space and set

W= w(,uo,uo,ao) = {(vauwaaw) €d: (M?uao—)(tn) - (Mw7uwagw)

strongly in ® for some {t,} ~ +oo}. (2.22)

Our result reads as follows

Theorem 2.4. Assume (2.3)-(2.7) and (2.11). Then, the omega limit set w is non-
empty. Moreover, if (f,, Uy, 0,) is any element of w, then u, and o, are constant and
their constant values s, os and the function u, are related to each other by

pluy)(os —yus) =0 and  — Auy, + Buy) + N (uy) 3 s a.e. in €,
O, =0 ae onT. (2.23)

We deduce an interesting consequence in a special case which, however, is significant.

Corollary 2.5. Assume that D(B) = [—1,1] and that p is strictly positive in (—1,1) and
vanishes at 1. Then, we have

either o5 ="yus or u,=-—1 ae mQ or u,=1 a.e Q.

Indeed, if oy # s, (2.23) implies u, € D(B) and p(u,) = 0 a.e. in Q. On the other
hand, we have u, € V', whence the conclusion. We also remark that, in the case of the
potential (2.10), the inclusion in (2.23) reduces to F(u,) 3 ps. In particular, u,, = —1 if
s < 0 and u, = 11if pg > 0.
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Our final result regards the asymptotic analysis as the viscosity coefficient o tends to
zero and the study of the limit problem. We can deal with this by restricting ourselves
to a particular class of potentials. Namely, we also assume that

D(B)=R and W=7F+X\ isa C? function on R (2.24)
W(r) = dolr| —co, W) <alrf+1), WEOl<alr+1)  (2.25)

for any € R and some positive constants oy and ¢g, ¢1 , co. We have written both the last
two conditions in (2.25) for convenience even though the latter implies the former. We
also remark that the classical potential (2.8) fulfils such assumptions. Here is our result.

Theorem 2.6. Assume (2.3)—(2.7), (2.11), and (2.24)—(2.25) in addition. Moreover,
let (fio, Ua, Oy €a) be the unique solution to problem (2.14)—(2.18) given by Theorem 2.2.
Then, we have: i) the following convergence holds

Lo — [ weakly in L*(0,T;V) (2.26)
Uy — U weakly star in L>(0,T;V) N L*(0,T; W) (2.27)
g — O weakly in H*(0,T; H) N L*(0,T; W) (2.28)
Oy (e, + o) — Opu weakly in L*(0,T; V™) (2.29)

at least for a subsequence; ii) every limiting triplet (p,u, o) satisfies

(Opu,v) + [(Vu-Vo= [fRv YveV, ae in(0,7T) (2.30)
R = p(u)(o — yu) a.e. inQ (2.31)
= —Au+W(u) a.e. in Q (2.32)
00 — Ao =—R a.e. inQ (2.33)
Oyu = 0,0=0 a.e. on X (2.34)
u(0) =uy and o(0) =0y in Q; (2.35)
iti) if
uy € W (2.36)

then every solution to problem (2.30)—(2.35) satisfying the regularity given by (2.26)—(2.29)
also satisfies the further reqularity

p€ L0, T; H)N L*(0,T; W) (2.37)
u€ HY(0,T; H) N L®(0,T; W) C L®(Q). (2.38)

Moreover, such a solution is unique.

Remark 2.7. We observe that even further regularity for o could be derived on account
of the regularity of R induced by (2.37), provided that oy is smoother. It must be
pointed out that a uniqueness result for the limit problem has been proved in [11] by
a different argument. In the same paper, a slightly different regularity result is shown
as well. Finally, we remark that the uniqueness property implies that the whole family
(for, Ua, 0o) converges to (u,u, o) in the sense of (2.26)—(2.29) as a \, 0.
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The rest of the section is devoted to list some facts and to fix some notations. We
recall that 2 is bounded and smooth. So, throughout the paper, we owe to some well-
known embeddings of Sobolev type, namely V C LP(2) for p € [1, 6], together with the
related Sobolev inequality

lv]l, < Cllv|ly foreveryv eV and1<p<6 (2.39)
and WP(Q) c C°(Q) for p > 3, together with
[v]loo < Cpllvllwrng) for every v € WHP(Q) and p > 3. (2.40)

In (2.39), C only depends on €2, while C}, in (2.40) also depends on p. In particular, the
continuous embedding W C W5(Q) ¢ C%(€Q) holds. Some of the previous embeddings
are in fact compact. This is the case for V' C L*(Q2) and W C C°(Q). We note that also
the embeddings W C V., V C H and H C V* are compact. Moreover, we often account
for the well-known Poincaré inequality

lvllv < C’(||Vv||H + |va‘> for every v € V (2.41)

where C' depends only on 2. Furthermore, we repeatedly make use of the notation
Q=0 x(0,t) forte[0,T] (2.42)

and of well-known inequalities, namely, the Holder inequality and the elementary Young
inequality:

1
ab < §a® + oy b>  for every a,b >0 and 6 > 0. (2.43)

Next, we introduce a tool that is generally used in the context of problems related to the
Cahn-Hilliard equations. We define N : domN C V* — V as follows:

domXN := {v* € V*: (v*,1) =0} (2.44)
and,
for v* € dom N, Nv* is the unique w € V such that

/ Vw-Vov=(v*v) foreveryveV and /w =0. (2.45)
0 0

Note that problem (2.45) actually has a unique solution w € V' since (2 is also connected
and that w solves the homogeneous Neumann problem for —Aw = v* in the special case
v* € H. It is easily checked that

(2", Nv*) = (v",Nz*) = /(VNZ*) - (VNv*)  for z*,v* € dom N (2.46)
Q

v* = |[v*]|s = VN || = (0, No*)Y?  is a norm on dom N (2.47)

|v*|lv+ < Cljv*||s« for some constant C' and every v* € dom N (2.48)

d d
2(0w* (t), Nv*(t)) = —/ IVNv*(t)]? = — [[v*(t)||? for a.a. t € (0,T)
dt o, dt
and for every v* € H'(0,T; V*) satisfying (v*(t),1) =0 for all t € [0,T].  (2.49)
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Inequality (2.48) (where one could check that C' = 1 actually is suitable) essentially says
that || - || and the usual dual norm || - ||y« are equivalent on dom N (the opposite inequality
is straightforward, indeed). Finally, throughout the paper, we use a small-case italic ¢
without any subscript for different constants, that may only depend on €2, the constant ~,
the shape of the nonlinearities p, # and A, and the norms of the initial data related to
assumption (2.11). We point out that ¢ does not depend on « nor on the final time 7" nor
on the parameter € we introduce in a forthcoming section. For any parameter d, a notation
like ¢5 or ¢(9) signals a constant that depends also on the parameter 6. This holds, in
particular, if § is either «, or T, or the pair (o, T). The reader should keep in mind that
the meaning of ¢ and ¢y might change from line to line and even in the same chain of
inequalities, whereas those constants we need to refer to are always denoted by different
symbols, e.g., by a capital letter like in (2.39) or by a letter with a proper subscript as
in (2.25).

3 Uniqueness

In this section, we prove the uniqueness part of Theorem 2.2, that is, we pick two solutions
(i, uiy 04,&), @ = 1,2, and show that they are the same. As both o and T are fixed, we
avoid to stress the dependence of the constants on such parameters. Moreover, as the
solutions we are considering are fixed as well, we can allow the values of ¢ to depend on
them, in addition. So, we write (2.19) and some of the equations of (2.14)—(2.18) for both
solutions and take the difference. If we set p := py — po for brevity and analogously define
u, o and &, we have

d(ap+u+o)—Alp+o)=0 (3.1)
p=cadu— Au+E&—+ N(u) — N(ug) (3.2)
8t0 — Ao = R2 - Rl. (33)

We note that (3.1) implies [,(ap+u+0)(t) = [,(opu+u+0)(0) = 0 for every ¢, so that
N(ap + u+ o) is meaningful and we can use it to test (3.1). Then, we test (3.2) by —u
and sum the resulting equalities. Using the properties (2.45), (2.47) and (2.49) of N, we
have for every ¢ € [0, 7]

lau®) +ult) + oI + [ (u+o)au-+u+o)

- /Q g / u(tm@@ Vi + | Gut / (V) = V() u =0

We note that the term involving ¢ is nonnegative since (3 is monotone. So, we rearrange
and estimate the right-hand side we obtain by accounting for (2.48) and the Lipschitz
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continuity of X as follows
1 2 2 @ 2 2
gllep+u+o)Oi+a | |uf+5 [ @ + [ [Vy|
Q¢ Q Q¢

< —/tua—/ot«amu+a><s>,a<s>>ds+c/ uf?

t

<O |ulPtes | fofP e[ fuf
Qt Q¢ Q¢

6 / I ds + ¢ / lap +u+ o)(s)|2 ds (3.4)

for every § > 0. Next, we test (3.3) by o and get

1 , . R
5 ek + [ 9ok = [ (=R
= [ (o) = plun) o2 =)o = [ ptan)o — )

t t

<c [ Jou—allullol 4 [ lo—ullo 35)
Qt Q¢

since p is Lipschitz continuous and bounded. Now, we estimate the last two integrals,
separately. By the regularity (2.12) of 15 and o3 and the Sobolev inequality (2.39), we have

t
g |02 = vha| [u] |o] < /0 I(o2 = v2)(s)la [lu(s)l|2 o (s)]l4 ds

t
< [Jus)l o) v ds <5 [ (o + Vo) +5 [ fuf
0 Qu Q1

for every 6 > 0. On the other hand

/IU—WIIUIS/ |a|2+c/ |u||0|§5/ WP te [ 1ol
Qt Qt Q¢ Q¢ Q¢

At this point, we combine the last two estimates with (3.5) and sum to (3.4). Then, we
take 0 small enough in order to absorb the corresponding terms in the left-hand side. By
applying the Gronwall lemma, we obtain g = 0, v = 0 and ¢ = 0. By comparison in (3.2)
we also deduce £ = 0, and the proof is complete.

4 A priori estimates

In this section, we introduce an approximating problem and prove a number of a priori
estimates on its solution. Some of the bounds we find may depend on « and 7', while other
ones are independent of such parameters. The notation we use follows the general rule
explained at the end of Section 2. The estimates we obtain will be used in the subsequent
sections in order to prove our results.
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For ¢ € (0,1), the approximation to problem (2.12)—(2.18) is obtained by simply
replacing (2.13) by
&= F(u) (4.1)

where 3. and the related functions 3. and W, are defined on the whole of R as follows

LB, Welr) = Bulr) + 20, (42)

Bulr) =min (£ (s =)+ B(s)), B() =
It turns out that J3. is a well-defined C* function and that 3., the Yosida regularization
of 3, is Lipschitz continuous. Moreover the following properties

0<B.(r)<fB(r) and B.(r) ~ B(r) monotonically as £ \, 0 (4.3)

hold true for every r € R (see, e.g., [2, Prop. 2.11, p. 39]). Our starting point is the result
stated below.

Proposition 4.1. Under the assumptions of Theorem 2.2, the approximating problem has
a unique global solution.

Uniqueness is already proved as a special case of the uniqueness part of Theorem 2.2.
As far as existence is concerned, we avoid a detailed proof and just say that a Faedo-
Galerkin method (obtained by taking a base of V, e.g., the base of the eigenfunctions of
the Laplace operator with homogeneous Neumann boundary conditions) and some a priori
estimates very close to the ones we are going to perform in the present section lead to the
existence of a solution. We also remark that the system of ordinary differential equations
given by the Faedo-Galerkin scheme has a unique global solution since (. is Lipschitz
continuous and the function (u,u, o) — p(u)(c —yu) on R? is smooth (since p is so) and
sublinear (since p is bounded).

From now on, (u,u,0) = (ue,u.,0.) stands for the solution to the approximating
problem. Accordingly, we define R. by (2.14). However, we explicitely write the subscript
¢ only at the end of each calculation, for brevity.

First a priori estimate. We multiply (2.14) by u, (2.15) by —0,u and (2.16) by o /7.
Then, we add all the equalities we obtain to each other, integrate over Q);, where ¢t € (0, 7))
is arbitrary, and we take advantage of the boundary conditions (2.17). We have

v 8}
S L wr =5 [P+ [ o+ [ 1vap
2 Jo 2 Ja Qi Qi
1 1 1
+2—/ |a(t)]2——/\00]2+— Vol? - / Wt a | |9l
7 Ja Q¢
1
—1—5/ (Vu(t)? ——/\Vuo|2 /W /W ug)
Q

= [, (= Rom) == [ s =) (44

and notice that two integrals cancel out. Moreover, we point out that

[ W) < [ Bl + [ o) <
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thanks to (4.2)-(4.3), (2.11) and (2.6). By rearranging in (4.4) and using (2.11) and (4.3),
we thus deduce

o' 1 1
— HeE+ | |V 2+—/0t2+— Vol|?
5w [ s [ewr - [ o
1
—i—a/ \0tu|2+§/ \Vu(t)|2+/Wa(u(t))+/ p(u)(wl/z,u—fy_l/Qa)2 <ec. (4.5)
¢ Q Q Qt

On the other hand, by simply integrating (2.19) over €2 for a.a. t € (0,7") and using (2.17),
we get

/ﬂ(au(t) +u(t) + G(t)> = /Q(OCNO + up + Uo) =c

whence immediately (here || is the Lebesgue measure of )

[ a0] < (e alluh + Io0l)* < 3¢+ 3a2u(Of + 3lo0)
< e+ 3QU(?u@l + Io()3) < e+ D(alu®) I3+ Lo @)3)

where D := 3|Q| max{1,7}. At this point, we multiply the above inequality by 1/(4D),
sum what we obtain to (4.5) and rearrange. Using also the Poincaré inequality (2.41), we
conclude that

o' 2|\ e oo oy + ||V el 2,1
+ & 2| Opue | 20, + Nttell oo,y + [ We () || oo 07500 )
+ loell oo,y + IV O 200,500
+ 1 (p(u) 2 (2 = 0| 20y < - (4.6)

By recalling the definition of R. in (2.14) (this is the notation for the approximating
problem, indeed), we have

R = p(uc)(oe — ype) = —(p(ug))l/Q’yl/Z : (p(us))1/2(71/2ﬂs - 771/205)-
As p is bounded, from (4.6) we infer that

| Rell 20,y < €. (4.7)

Second a priori estimate. We write (2.14) in the form adu — Ay = R — dyu and
multiply this equation by d,u. By integrating over Q;, we obtain

1 1
o [ o5 [ 19u@F =5 [ Vil
Qt Q Q

= / (R — 0u)Oup < || R — Opul| 20,70, | Ot 20,13 ) -

t

Thanks to (4.6) and (4.7), we conclude that

Hat#aHL?(o,T;H) + ||Ua||L°°(0,T;V) < cqo- (4'8>
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In the same way, we derive the analogue for o. by using (2.16): however, in this case we
obtain the better estimate

1 1
[ 100k 45 [ 1VoF <5 [ Vo + [Rlzonmlaclmora.
t Q Q

which implies, along with (4.6),

Hataa”LQ(O,T;H) + HUaHLw(O,T;V) <ec. (4.9)

Third a priori estimate. By writing our system in the form
Qe — Ap = R — 0, —Au+ Be(u) = p— adu — N(u), 0o —Ac=—-R

and accounting for the bounds already found, it is straightforward to derive the following
estimates (multiply by —Awv with v = p, u, o, respectively, and use 5. > 0)

I1Au 20,0 < ca |Aull 208 < Car |A0|| L2070 < C. (4.10)

By the elliptic regularity theory, (2.15) and the boundary conditions (2.17), we con-
clude that

||Ma||L2(0,T;W) < CaT and ||Ua||L2(0,T;W) <cr (4~11)

e 22 0,mm) + |8 (ue) || L20,1:0) < Carr - (4.12)

5 Existence on a finite time interval

In this section, we conclude the proof of Theorem 2.2 by showing the existence of a
solution. As « and T are fixed now, we can account for all of the estimates of the
previous section. Owing to standard weak compactness arguments as well as by the strong
compactness result in [18, Sect. 8, Cor. 4], it turns out that the following convergence
holds

fe = [, U — U, O — O
weakly star in H(0,7; H) N L*°(0,T; V)N L*0,T; W),
strongly in C°([0,T]; H) N L*(0,T;V) and a.e. in Q (5.1)
R.—p and [.(u.) — & weakly in L?(0,7T; H) (5.2)

at least for a subsequence. The strong convergence in C°([0, T]; H) entails that the limiting
functions satisfy the initial conditions (2.18). Moreover, the pointwise convergence a.e.
and assumption (2.4) imply that R. converges to R := p(u)(c — yu) a.e. in @, so that
p = R. Furthermore, as X' is Lipschitz continuous, \'(u.) converges to X'(u) strongly in
L?(0,T; H). Finally, a standard monotonicity argument (see, e.g., [1, Lemma 1.3, p. 42])
based on the weak convergence u. — u, 3.(u.) — € in L?(Q) and on the property

hr?\s‘élp/Qﬁs(us)us :}tl\rj(l)/Qﬁs(us)us = /qu
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(easily following from (5.1)—(5.2)) yields £ € (u) a.e. in Q). Therefore, the quadruplet
(i, u, 0, &) satisfies (2.12)-(2.13) and solves (2.14)—(2.18).

We conclude this section by recovering the uniform estimates for the solution (u, u, 0, €)
to the problem (2.12)—(2.18). First of all, we can speak of a unique solution on the time
half line [0,+00). For such a solution, the estimates we found for the approximating
problem still hold, i.e., we have

|| ull Lo 0,00 + IV 1]l L2 0,0050)
+ &' 2| 0pul| L2 0,005y + [2l] 20 (0,005v) + W) || v 0,002 (0
+ 1100 L2(0,00:m) + oI o0 (0,00:v) + IV O £2(0,00:1) + | AT £2(0,00:10)

+ 1Bl z2(0,003m) < € (5.3)
10e1a]| 2(0,00: 1) + [[12]| oo (0,005v) + (|2l o0 (0,005v) F 1|0 ]| L0 (0,0031) < Ca (5.
12l 220wy + lull z2o,wy + ol 200wy + 1€l 220y < Carr (5.5)

the last one for every T" € (0,+o00). This simply follows from the weak semicontinuity
of the norms for all the inequalities but the one involving W(u). As far as the latter is
concerned, we note that, for all ¢ > 0, u.(t) — wu(t) strongly in H. Then, using (2.6) and
the mean value theorem, it is not difficult to check that

[Au=(t)) = Au(®)] < clue(t) = u@)] (1 + [uc ()] + |u(t)])

and consequently A(u.(t)) converges to A(u(t)) strongly in L'(Q2). Hence, in view of (2.7)
and (4.2) it suffices to prove that

/Q Blul) < timint / B (u.(t). (5.6)

To this end, we fix ¢ > 0 for a while. By accounting for the lower semicontinuity of 5
and the inequality (.(s) < (.(s) which holds for every s € R and € € (0,&’) (see (4.2)),
we obtain

/Q Fu(t) < limint / For(ue(1)) < Timint / B.(u-(1)). (5.7)

Now, we let ¢’ vary and recall (4.3) in terms of ¢’. Thus, the Beppo Levi monotone
convergence theorem implies that

[ Bt®) = g, [ Botute) (53)

and combining (5.8) and (5.7) yields (5.6). Therefore, (5.3) follows.

6 Long time behavior

In this section, we prove Theorem 2.4. From (5.4) we see that the omega limit w we are
interested in is non-empty. It remains to characterize its elements as in the statement.
So, we fix (fi, Uy, 0,) € w and a sequence {t,} according to definition (2.22). We set for
convenience

va(t) i=v(t+t,) fort>0 with v=p, u, 0, & R (6.1)
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and study the behavior of such functions in a fixed finite time interval (0,7"). First of all,
we notice that the quadruplet (g, t,, 0y, &,) solves the problem obtained from problem
(2.14)—(2.18) by replacing the initial condition (2.18) by the following one

wn(0) = p(tsn), un(0) =u(t,) and 0,(0)=0c(t,). (6.2)

On the other hand, by (5.4), the new initial data are bounded in V' and (5.3) provides
a uniform L'-estimate for W(u,,(0)) = W(u(t,)). Therefore, the dependence of the con-
stants on the norms of the initial data just mentioned leads to a dependence only on the
norms involved in our assumptions (2.11). Moreover, we observe that, for every Banach
space Z, if some function v belongs to L*(0,00; Z) and v, is related to v as in (6.1), we

trivially have
T

im [ fon (02 dt < lim/ lo(®)|Z dt = 0
0 n—oo [,

n—oo
so that v,, — 0 strongly in L?(0,7T; Z). At this point, we can derive the estimates and the

convergence we need from (5.3)—(5.5). We infer that

[[£nll oo 0,005y F | Lo 0,005y + ol Loe(0,005v) < Ca

HMnHL?(o,T;W) + HunHL2(0,T;W) + HUnHL2(0,T;W) + an”L?(o,T;H) < Ca,T

Vi, —0 and Vo, — 0 strongly in (L*(0,T; H))?

Oiptn — 0, Oup, — 0, 0o, —0 and R, — 0 strongly in L?(0,T; H).

Therefore, at least for a subsequence, we also have

fn = oo, Up — Us and o, — 0s

weakly star in L>(0,T;V) N L*0,T; W) (6.3)
U — Hoo Up — Usy and o, — 0o strongly in L*(0,T; H) (6.4)
& — & weakly in L2(0,T; H) (6.5)

the strong convergence (6.4) being a consequence of (6.3) and of the bounds for the time
derivatives. In particular, thanks to the Lipschitz continuity of p, we derive that R,
converges t0 p(Uso) (0o — Yfieo) strongly in L'(Q), whence

P(Uoo) (0o — Ypoo) =0 a.e. in Q. (6.6)

Furthermore, ., and 0., are constant functions and u., is time independent. We denote
the constant values of o, and o by ps and o, respectively, and set us := uy(t) for
t € (0,7). By taking the limit in (2.15) written for u, and wu,, we see that the pair
(Uoo, €xo) sOLVes the following problem

ps = —Algo + & + N (Us) ae.in @ and dyus, =0 ae on X,

In particular, £, also is time independent, £, (t) = & for t € (0,7), and the above
boundary value problem and (6.6) become

ps = —Aug + &+ N(us) and  p(us)(os —yus) =0 a.e. in Q,
Jyus =0 a.e. onl. (6.7)
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Now, as in Section 5, we derive both &, € f(uy) a.e. in @, i.e., & € B(us) a.e. in Q, and
the convergence

Hn — Heo Up — Ueo, Op — 0o strongly n OO([07 T]a H) N L2(07 Ta V)

It follows that pu(t,) = p,(0) converges to pis(0) = ps in H. As pu(t,) converges to i,
in V., we infer that p, = us. In the same way we obtain u, = us and o, = 0s. Therefore,
we also have from (6.7)

tow € —Auy, + B(uy) + N(u,) and  p(uy,)(os —yps) =0 a.e. in Q
and the proof is complete.

Remark 6.1. Even though we have to confine ourselves to study the omega limit of an
initial datum satisfying (2.11), we could take a phase space ® that is larger than (2.21)
and is endowed with a weaker topology. This may lead to further properties of w. For
instance, if we choose ® = (L*(€2))? with the strong topology, estimate (5.3) implies that
the whole trajectory of the initial datum is relatively compact in @, so that general results
(see, e.g., [19, Lemma 6.3.2, p. 239]) ensure that w is invariant, compact and connected
in the L? topology.

7 Asymptotics and limit problem

In this section, we perform the proof of Theorem 2.6. As T' is fixed, we avoid stressing
the dependence of the constants on T

i) As in the statement, (fio, Ua, Oa, Ea) (Where &, = ((u,) since B is smooth) is the so-
lution to problem (2.14)—(2.18) and we define R, accordingly. We recall that (5.3) implies
l|ta| o0,y < ¢, whence also |[uq || e 0.7:06(0)) < ¢ due to the Sobolev inequality (2.39).
By the assumption (2.25), we infer that

18(1ua) + X (ua)ll o o.samy = W (ta) 2=y < e(ltallioe sy +1) < e (7.1)

Now, we integrate (2.15) over {2 and use the homogeneous Neumann boundary condition
for u,. Then, we square and integrate over (0,7") with respect to time. We obtain

/OT‘/Q,M(t)\th:/OT‘/Q(aatuQ(t)+W'(ua(t)))‘2dt

§2|Q|a2/ |0tua|2+2|§2|/ W (uq)]* < ¢
Q Q

the last inequality following from (5.3) and (7.1). Then, recalling the estimate for Vyu,
in (5.3) and owing to the Poincaré inequality (2.41), we conclude that

tall 21y < c. (7.2)
By comparison in (2.15), we deduce ||Aug| 20,1y < ¢, whence also

|uallr20rmw) < c (7.3)
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by elliptic regularity. Now, we test (2.14) by an arbitrary v € L?(0,T;V) and get

< c||vl20,1:v)

‘/Q@t(ocua + Ugy) v

- ‘/ (Rav — Vo - V)
Q
by the estimate (5.3) of R, and (7.2). This means that
|0uata + w20 < - (74)
Next, still from (5.3) it follows that
Haa||H1(0,T;H)ﬁL2(0,T;W) <c. (7.5)

At this point, we can use weak and weak star compactness and conclude that

fo — [ weakly in L2(0,T;V) (7.6)
Uy — U weakly star in L>°(0,T; V) N L*(0,T; W) (7.7)
Og — O weakly in H'(0,T; H) N L*(0,T; W) (7.8)
(e + uo) — ¢ weakly in L2(0,T;V*) (7.9)

at least for a subsequence. This proves the part ¢) of the statement but (2.29), which is
more precise than (7.9) and is justified in the next step.

i1) Take any triplet (i, u, o) satisfying the above convergence (note that (7.9) is weaker
than (2.29)): we prove that it solves the limit problem (2.30)—(2.35) and that { = dyu
(so that (2.29) holds). First of all, we notice that (7.8) implies ¢(0) = o(. Next, as
(7.6)—(7.7) imply that o, +u, — u weakly in L*(0,T; V) and (7.9) holds, we can apply
the Lions-Aubin theorem (see, e.g., [14, Thm. 5.1, p. 58]) and deduce that

Qe + Uy — u  strongly in L*(0,T; H).
On the other hand au, — 0 in L*(0,T;V) by (7.6). Hence
U, — u strongly in L?(0,T; H) and (= Osu. (7.10)

By a standard argument (the same as in Section 5), we can identify the limit of R, as
p(u)(o —~yp) and the limits of the other nonlinear terms. Thus, we conclude that (u,u, o)
solves (2.30)—(2.34) (in fact, one proves an equivalent integrated version of (2.30) rather
than (2.30) itself). It remains to check the first condition in (2.35). By also accounting
for (7.9), we see that au, + u, converges to u weakly in C°([0,T]; V*). This implies that

afig + ug = (i + ue)(0) = w(0)  weakly in V*.

On the other hand, apg + ug — ug strongly in V. Therefore, u(0) = ug, and the proof of
i1) is complete.

i7i) A formal estimate that leads to (2.37)—(2.38) could be obtained by testing (2.30)
by Oyu, differentiating (2.32) with respect to time, testing the obtained equality by px and
adding up. Here we perform the correct procedure, namely, the discrete version of the
formal one, by introducing a time step h € (0,1). For simplicity, we allow the (variable)
value of the constant ¢ to depend on the norm ||ug|lw involved in (2.36) and on the
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solution we are considering (which is fixed). Of course, ¢ does not depend on h. First of
all, we introduce a notation. For v € L?(—1,T; H) and h € (0,1), we define the mean
v, € L*(0,T; H) and the difference quotient §,v € L?(0,T; H) by setting for ¢t € (0,T)

v(t) —v(t—h)

op(t) = E/tt:(s) ds = /0 v(t—hTt)dr and Spv(t) := O,ou(t) = (7.11)

and we do the same if v € (L?*(—1,T; H))? in order to treat gradients. We notice that

Or || 20,08 < ||Vl 2 (<1750 (7.12)

as we show at once. We have indeed

T 1 1 T
il < [ [ [ we=pnfaraae= [ ] [ ot imPadir
T— hT
/ // [[; S |2dsd1‘d7‘</ // [L‘ S |2d8dl‘d7'_||'U||L2 —1,T;H)
—1

As we are going to apply (7.12) to u and R, we need to extend such functions to the whole
of @ x (—1,T). Our tricky construction is based on assumption (2.36) on uy and involves
u as well. We first solve a backward variational problem with the help of the theory of
linear abstract equations. We set

HO::{UGH: va:O} and Wy :=WnNH,

and construct the Hilbert triplet (Wy, Hy, W), where W( is the dual space of Wy, by
embedding Hy into W{ in the standard way. In the sequel, the symbol (-, -) denotes
the duality pairing between W and W,. We introduce the continuous bilinear form
a: Wy x Wy — R by setting

a(z,v) == /Q(Az) (Av) for z,v € W,

and observe that a(v,v) + |[v||%} > al|v||}, for some o > 0 and every v € W), thanks to
the elliptic regularity theory. We also notice that Aug € Hy since uyg € W. Therefore, as
is well known (e.g., [17, Prop. 2.3 p. 112]), there exists a unique z satisfying

z € HY(—1,0;W§) N C°([—1,0]; Hy) N L*(—1,0; W) (7.13)
—(0z(t),v) + a(z(t),v) =0 for every v € W, and for a.a. t € (—1,0) (7.14)
2(0) = —Auyg (7.15)

and we also have

2l e (—10wnzes (—1,0mnze(-1,0m) < cll2(0)][a < cffuollw = c. (7.16)

As 2z € C°([—1,0]; Hy), for every ¢t € [—1,0] we have that z(t) € domN (see (2.44)).
Hence, we can define a function w by setting

w(t) == N(z(t)) for everyte [—1,0] (7.17)
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and it turns out that w € C°([—1,0]; W): the restriction of N to Hy is an isomorphism from
Hy onto Wy, indeed. Moreover, w is even smoother. Namely, from (7.16) we have that

||W|’Lw(,17o;w) S C and H@thLz(_LO;H) S C. (718)

Here, the former is due to the above argument and we now prove the latter. Clearly, an
estimate on the difference quotients is sufficient to conclude. We observe that the operator
—A: Wy — Hj is a well-defined isomorphism. Thus, the same property is enjoyed by its
adjoint operator (—A)* : Hy — W{ given by

(—A)'y,v) = / y(—Av) for every y € Hy and v € W,
Q

*

Hence, for every w* € Wi there exists a unique y € Hy such that (—A)*y = w*, i.e.,
/ y(—Av) = (w*,v) for every v € Wy (7.19)
Q

and the estimate ||y||gz < C||w*|w; holds true with C' depending only on 2. Assume now
h € (0,1) and t € (—1+h,0). From the definition (7.17) of w we immediately derive that
y = dpw(t) belongs to Hy and satisfies

/Q y(—Av) = /Q (= ASyw(t))w = /Q (Gnz(B)0 for every v € W,

i.e., it fulfils (7.19) with w* = 0,2(t). Therefore, we have |6 w(t)||ln < c||dn2(t)|lw; for
every t € (—1+h,0), and (7.16) immediately implies

0 0
/ 15w ()12 dt < c/ 16,2(8) | dt < ¢ for every h € (0,1).
—1+h —1+h 0

This proves the second estimate in (7.18). Once (7.18) is completely established, we go
on. We term (ug)q the mean value of uy and notice that uy — (ug)q coincides with w(0)
given by (7.17) and (7.15). Therefore, we are suggested to define u in (—1,0) by setting

u(t) :=w(t) + (ug)q fort e (—1,0). (7.20)
By doing that, we have both the estimates
[l oo (-10w) < ¢ and [|Gull 21,08y < € (7.21)

and the fact that u(t) — ug (e.g., in H) ast ~ 0. This implies that the extended function
uw € L*(—1,T; H) (which is continuous in [—1,0] and [0, 7], separately) does not jump
at t = 0. Thus, u € C°([—1,T]; H) and its time derivative dyu is a V*-valued function
(rather than a distribution) on the whole of (—1,7), so that (2.30) will hold in the whole
of (—1,7T) whenever we properly extend p and R. As the former is concerned, we set

p(t) == z(t) + W(u(t)) = —Au(t) + W(u(t)) forte (—1,0). (7.22)

Now, in order to properly extend R, we check that Ap is a well defined function. Indeed,
Az € L?(—1,0; H) by (7.16). On the other hand

AW (u) = W (u)|Vul* + W (u)Au € L>=(—1,0; H)
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on account of (7.21), assumption (2.25) on W and the Sobolev embedding W C W4(Q).
Hence, we can set

R(t) := uw(t) — Ap(t) = dwu(t) — Au(t) fort e (—1,0). (7.23)

We obtain
H/,LHLQ(_LO;W) é C and ||R”L2(—1,O;H) S C. (724)

Notice that it is confirmed that (2.30) holds for every v € V and a.e. in (—1,7T"). Moreover,
(2.32) is satisfied a.e. in 2 x (—1,T") (while (2.31) still holds only in Q). By collecting
(7.21), (7.24) and the regularity of the original functions, we deduce, in particular, the
following estimates

lullLee—1,mv) < ey lpllzecrmyy < ¢ and  ||[R|| 21y < c. (7.25)

At this point, we come back to (7.25) and apply it to the extended p and R. By also
observing that Vi, = (Vu),, we obtain the estimates

anll 20y < lell2iryvy < e and  ||Rillizozm < Rl 2msm < ¢ (7.26)

Now, we are ready to perform our procedure that leads to the desired regularity of the
solution. Clearly, in order to show that dyu € L*(0,T; H) and that u € L>(0,T; H), it
suffices to prove estimates for the proper norms of the different quotient d,u and of the
mean fi, respectively. To this end, we remind the reader that (2.30) and (2.32) have been
extended up to t = —1. So, we can integrate (2.30) with respect to time over (s — h, s),

with s € (0,7, and divide by h. We obtain

/ dpu(s)v + / Viip(s) - Vo = / Ry,(s)v  for almost every s € (0,T) and every v € V
0 0 0

and choose v = dpu(s). Then, we integrate over (0,t) C (0,7) with respect to s and have
|5hu|2 + / Vﬂh : Véhu = / Rh 5hu. (727)
Qt t t

At the same time, we derive from (2.32)
Opp = —Adpu + W' (u) a.e. in Q.

We multiply this equation by fi;, and integrate over ;. We have
/ Ofin, iy, = Vopu - Vi, + / (5hW’(u) Ly . (728)
t Qi t
Finally, we sum (7.27) and (7.28). Two integrals cancel out and we obtain

1 _
|5hu|2 / |/~Lh = 5 / |ﬂh(0)|2 + / Ry, opu + / 5hW'(u) Ly - (729)
Q1 Q Qt t

Now, we estimate the integrals on the right-hand side, separately. The first one is bounded
by the first inequality in (7.24). Moreover, the second condition in (7.26) implies

_ 1 _ 1
Rh (5hu S —/ |5hu|2 —|—/ |Rh|2 S —/ |5hu|2 +c.
Qt 4 t Q 4 t
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For the last term of (7.29) some more work has to be done. We notice that (2.24) and
the mean value theorem yield 6, W' (u) = W"(u)d,u, where @ is some measurable function
taking values in between u and of u(-—h). In particular, we have |a| < |u| + |u(-—h)]
a.e. in @, so that our assumption (2.25), the Sobolev inequality (2.39) and (7.25) imply
for s € (0,7)

W asIE < e [ (14 1a6)) <e [ (14 ()l + fuls - BI)
Q Q
(L )+ s = W) < (14 ellerr00) =
Hence, owing to (7.26) as well, we have

W' (w) fin < [ |W(@)] [0nul |fin]
Qt Q¢

< / W (@)l [80(3)]l2 | ()]s ds < / 6wta(s) 2 [1n(s) v ds

1 [t T 1
<3 [ 1ot s e [ ds< g [ ok +e
4 0 0 4 Qt

By combining all this and (7.29), we conclude that the estimate

Gnul? + / P < c
Qt Q

holds true for A small. This proves that dyu € L?(0,T; H) and pu € L>(0,T; H). Now,
by comparison in (2.30) and on account of (2.31), we infer that Ay € L?(0,T; H). By
elliptic regularity we deduce that p € L*(0,T;W). Finally, by writing (2.32) in the form

—Au+ B(u) =p—N(u) € L=(0,T; H)

and using a standard argument, we see that Au € L*>(0,7;H). Therefore also the
regularity uw € L*°(0,7; W) holds true and the proof of (2.37)-(2.38) is complete. To
conclude i), we show uniqueness, i.e., we pick two solutions (u;, u;, 0;), i = 1,2, to the
limit problem and prove that they are the same. We set for convenience

W= 1 — U2, U= Uy — U and O = 01— 09.

Let us write equations (2.30)—(2.33) for both solutions and exploit the regularity result
just proved in the course of the proof. Taking the difference we obtain a.e. in ()

Owu—Apu=R (7.30)
R = (p(ur) — p(us)) (01 — ) + pluz)(o — vp1) (7.31)
p=—Au+Wi(u) — W(up) (7.32)
0o — Ao =—R (7.33)

as well as the homogeneous initial and boundary conditions. Next, we multiply equations
(7.30), (7.32) and (7.33) by u, u and o, respectively, integrate over @; with ¢ € (0,7") and
sum them up. As two integrals cancel out (thanks to boundary conditions), we have

/ ()P + / P+ / o)+ | (o

R(u—o)+ / (W' (u1) = W (u2)) (7.34)

Qt
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and we can estimate the term on the right-hand side, separately, as follows. In the sequel,
the (variable) values of ¢ are allowed to depend also on the solutions we are considering,
since they are fixed. Accounting for (7.31) and for the boundedness and the Lipschitz
continuity of p, we deduce that

[ Ra=oy<e [ oyl ul+lol) +e [ o= ol +1o0)
< e [l — (@) ()] + o)1) ds

In order to estimate the last term of (7.34), we recall that u; and uy are bounded and
that W’ is Lipschitz continuous on every bounded interval. Hence, we have

| v -weuse [ i< [ ree [

¢ Q¢ Q¢ Q¢

At this point, we collect (7.34) and the above inequalities and apply the Gronwall lemma
by noting that the function s +— ||oy(s)—yu1(s)|ls belongs to L?(0,T) (since both oy and
p1 belong to L2(0,T; W) C L*(0,T; L>=(2))). This immediately leads to u =y =0 = 0
and the proof is complete.
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