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Abstract

The chemotaxis system

ut:Au—V-(uS(x,u,v)-Vv), z €N, t>0, *)

*
vy = Av —uf(v), x e, t>0,

for the density u = wu(z,t) of a cell population and the concentration v = wv(z,t) of an at-
tractive chemical consumed by the former, is considered under no-flux boundary conditions in
a bounded domain Q C R", n > 1, with smooth boundary, where f € C*(]0,00);[0,00)) and
S € C?( x [0,00)%; R™*™) are given functions such that f(0) = 0.

In contrast to related Keller-Segel-type problems with scalar sensitivities, in presence of such matrix-
valued S the system (%) in general apparently does not possess any useful gradient-like structure.
Accordingly, its analysis needs to be based on new types of a priori bounds.

Using a spatio-temporal L? estimate for VIn(u + 1) as a starting point, we derive a series of
compactness properties of solutions to suitably regularized versions of (x). Motivated by these,
we develop a generalized solution concept which requires solutions to satisfy very mild regularity
hypotheses only, especially for the component u; in particular, the chemotactic flux wS(z,u,v) Vo
needs not be integrable in this context.

On the basis of the above compactness properties, it is finally shown that within this framework,
under a mild growth assumption on S and for all sufficiently regular nonnegative initial data,
the corresponding initial-boundary value problem for (x) possesses at least one global generalized
solution. This extends known results which in the case of such general matrix-valued S provide
statements on global existence only in the two-dimensional setting and under the additional re-
striction that [[vglzec (o) be small.

Keywords: chemotaxis; global existence; generalized solution
AMS Classification: 35D30, 35K45, 35Q92, 92C17

“michael.winkler@math.uni-paderborn.de



1 Introduction

Chemotaxis with tensor-valued sensitivities. This work is concerned with solutions of the
parabolic initial-boundary value problem

u = Au — V- <uS(z,u,v)-Vv), e, t>0,

v =Av —uf(v), x e, t>0,
Vu-v=u(S(z,u,v)-Vv)-v, Vv-v=0, e o, t >0,
u(z,0) = up(x), wv(x,0)=uv(x), x €,

(1.1)

in a bounded domain €2 C R™ with smooth boundary, where n > 1 and v denotes the outward normal
vector field on 9, and where f : [0,00) — R and the matrix-valued function S : Q x [0, 00)? — R™*"
are supposed to be given parameter functions.

Systems of this type arise in mathematical biology as models for the evolution of cell populations, in
which individuals, besides moving randomly, are able to partially adapt their motion to gradients of
a chemical signal substance. This mechanism, also known as chemotaxis, in prototypical situations
is such that the preferred direction of motion is either toward increasing signal concentrations, or
away from the latter ([7]). A simple model for these processes of chemoattractive and chemorepulsive
movement was proposed by Keller and Segel in 1970 ([9]), at its core containing an equation of the
form

ur = Au— xV - (uVo) (1.2)

for the evolution of the population density u = w(z,t) in response to the gradient of the chemical
concentration v = v(x,t), where the constant xy € R is positive in the attractive and negative in
the repulsive case. Such Keller-Segel-type systems, obtained upon complementing (1.2) or variants
thereof by appropriate equations for the chemical in the respective situations, have widely been used as
models in quite diverse particular biological contexts, including spontaneous aggregation phenomena
in populations of Dictyostelium discoideum ([9]), tumor cell invasion ([3]), and also self-organization
during embryonic development ([15]).

In contrast to this, more recent modeling approaches ([25], [14], [4]) suggest to allow for more general
mechanisms of chemotactic migration in certain situations, including directions not necessarily parallel
to the gradient of the signal. Corresponding models then require the so-called chemotactic sensitivity,
in (1.2) represented by the constant scalar x, to be a general matrix-valued function such as in (1.1).
For instance, a concise derivation of a macroscopic model for the behavior of swimming bacteria near
the surface of their surrounding fluid, as presented in [25], in the corresponding parabolic limit leads
to a description of the cell population density by the first equation in (1.1), with sensitivity tensors of

the form

in their nondiagonal parts inter alia reflecting that when cells swim e.g. parallel to a surface, larger
viscous forces are exerted on those parts of the cells which are closer to the surface. Here in the
simplest conceivable setting y and 8 are assumed to be positive constants, but they may as well vary
with x such as e.g. in cases when rotational flux components are neglected far from boundary regions,
and moreover possibly depend on the the variables u and v if further mechanisms are accounted for



such as saturation effects at large cell or signal densities ([24], [7]).

Boundedness vs. blow-up. Guided by this example, in this work we will concentrate on the case
when besides such a general type of chemotactic motion, the coupling between the quantities v and v is
governed by signal consumption through cells; that is, we shall assume that cells absorb the chemical
in question upon contact, as reflected in the particular form of the second equation in (1.1). A
fundamental mathematical question is then whether and in which sense the resulting initial-boundary
value problem (1.1) can be solved globally in time. Since in view of the choice of boundary conditions,
the system (1.1) formally preserves the total mass of cells in the sense that [, u(-,t) = [, uo, addressing
this question essentially amounts to either ruling out or showing the occurrence of finite-time mass
accumulation. Indeed, in the setting of the minimal version of the full original Keller-Segel system,

{ut—Au—V-(qu), re, t>0, (1.4)

v = Av — v+ u, rze, t>0,

in which the signal is thus produced by the cells, such a singularity formation, mathematically repre-
sented as finite-time blow-up of the solution component u with respect to the norm in L%°(2), may
occur in certain situations: For appropriate initial data, explosions of this type have been detected
when either Q C R? is a disk and the total mass of cells is supercritical in the sense that fQ ug > 8m
([6], [11]), or when € is a ball in R™, n > 3, and [ ug is an arbitrary prescribed number ([22]). Here
the criticality of the spatially two-dimensional setting is underlined by a complementing result which
asserts that in this case the condition fQ ug < 4 is sufficient to ensure global existence of bounded
solutions, thereby ruling out any blow-up phenomenon; in the radial case, this condition can even
be relaxed to the essentially optimal inequality [,uo < 87 ([12]). In the one-dimemsional version
of (1.4), all solutions are global and bounded ([13]), whereas in the three- and higher-dimensional
case alternative smallness assumptions on the initial data, involving norms of ug in LP(Q) for p > §,
warrant global boundedness ([20], [1]).

On the other hand, signal consumption as in (1.1) is known to inhibit this tendency toward blow-up,
at least to a certain extent, when coupled to the mechanisms in (1.2): For instance, the corresponding
Neumann initial-boundary value problem for the prototypical system

{ up = Au— V- (uVv), re, t>0, (1.5)

v = Av — uw, reQ, t>0,

possesses global classical solutions in smoothly bounded convex domains Q C R? for all reasonably
regular initial data, and moreover all these solutions approach the constant equilibrium given by
u = ﬁ Jouo and v = 0 in the large time limit ([16]). For the three-dimensional analogue, at least
certain generalized global solutions can be constructed. These eventually become bounded and smooth
and stabilize in the aforementioned manner, but it is unknown whether they may develop singularities
at an intermediate stage ([16]). Related systems involving nonlinear cell diffusion, essentially modeled
by a porous medium-type operator Au" or non-degenerate variants thereof, have recently been studied
in [2] and [18], where it has been shown that global bounded solutions can be constructed if the
enhancement of diffusion at high densities is sufficiently large in the sense that m > 2 — %

Some of these global existence and boundedness properties of (1.5) can even be found in a more
complex model for swimming aerobic bacteria which, in addition to the mechanisms reflected in (1.5),



includes the interaction of cells and chemoattractant with the surrounding fluid ([5], [21], [23]).

The mathematical challenge: Deriving boundedness despite loss of energy structure.
From a point of view of mathematical analysis, passing from (1.5) to (1.1) by allowing for more
complex cross-diffusion mechanisms in (1.1) appears to bring about a significant structural change:
For (1.5), the integral

/Q {ulnu + 2\Vﬁ\2}

plays the role of an energy functional in that it decreases along trajectories ([16], cf. also [5]). A
corresponding gradient-like structure, along with all its consequences for the a priori knowledge on
the regularity of solutions, apparently cannot be expected for general matrix-valued sensitivities S in
(1.1). It is thus not clear how far the blow-up preventing effect of signal absorption in (1.5) extends to
the general system (1.1). As far as we know, the only available result in this direction asserts global
existence of bounded solutions to (1.1) in bounded convex planar domains, even in the classical sense,
under mild assumptions on S and f (essentially coinciding with (1.6), (1.7) and (1.8) below), but only
under the restrictive additional assumption that [[vo[[ (o) be small enough ([10]). Without such a
smallness condition, the recent paper [2] proves global existence of bounded weak solutions to the
related system obtained from (1.1) upon replacing Awu by the porous medium-type nonlinear diffusion
term Au" with arbitrary m > 1.

Main results.  The purpose of the present paper is to establish a result on global existence for
(1.1) under fairly general assumptions on f and S. More precisely, throughout our analysis we will
assume that

f € C([0,00)) is nonnegative with  f(0) =0, (1.6)

and that S = (Si;); je{1,...n} is a chemotactic sensitivity tensor with
Si; € C*(Q x [0,00) x [0,00))  fori,j € {1,...,n}. (1.7)

Moreover, we suppose that with some nondecreasing function Sy on [0,00), S satisfies the growth
hypothesis B
|S(z,u,v)| < Sp(v) for all (z,u,v) € Q x [0,00) x [0, 00). (1.8)

Our main result then says that within this framework, for all suitably smooth initial data the problem
(1.1) is globally solvable in an appropriate generalized sense. In particular, unlike in [10] we do neither
need to impose any smallness asumption on the initial data here, nor do we require any restriction on
the spatial dimension.

Theorem 1.1 Suppose that n > 1 and that 2 C R™ is a bounded domain with smooth boundary, and
let f and S satisfy (1.6), (1.7) and (1.8). Then for any choice of nonnegative functions uy € C°(Q)
and vg € W1(Q), the problem (1.1) posseses at least one global generalized solution (u,v) in the
sense of Definition 2.2. This solution can be obtained as the limit a.e. in  x (0,00) of a sequence
((ue, ve))e=e, N0 of smooth classical solutions to the reqularized problems (3.1) below.

Key steps in our analysis. In order to highlight the main ideas underlying our approach, and
to outline the structure of this work, let us note that unlike the case when n = 2 and ||vo| () is
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assumed to be small enough, a priori estimates for the solution component u in some reflexive Lebesgue
space seem hard to obtain. As seen in [10] for convex planar domains, such an additional smallness
assumption indeed allows for the derivation of bounds for both u and |Vov|? in L°°((0,T); LP(Q2))
with arbitrarily large p > 1 through an essentially straightforward approach using suitable differential
inequalities for fQ uP + fQ |Vo|?. Instead, our analysis needs to be based on alternative a priori
information on solutions (u.,v.) to adequately regularized versions of (1.1) (see (3.1) below). Here
beyond the immediate boundedness properties associated with the conservation of mass functional
Jque(-;t) and the nonincrease of |[ve(-,t)||z(q) (Lemma 3.2), of fundamental importance to our

approach will be the key estimate
(ue +1) (ue +1)2 = '

with some C' > 0 independent of the regularlzatlon parameter e € (0,1) (Lemma 4.1). Due to the
strong dampening at large values of u. of the weight function w +1)2 therein, however, we do not expect
(1.9) to initiate an appropriate bootstrap process yielding substantial further regularity properties
which would allow for passing to the limit €\, 0 suitably so as to obtain a limit object solving (1.1) in
one of the standard weak formulations. We shall accordingly introduce a generalized solution concept,
to be specified in Definitions 2.1, 2.2 and 2.3, which at its core refers to the transformed quantity
In(u + 1) rather than to w itself.

Indeed, viewing (1.9) as an inequality for VIn(u. + 1) and establishing an appropriate estimate for

O¢ In(ue + 1), we will thereby infer in Corollary 4.3 that

(In(ue +1))ee(0,1)  is relatively compact in L7 (Q x [0,00)) with respect to the strong topology.
(1.10)
Furthermore, (1.9) will be essential in deriving in Lemma 6.2 that

(ue f(ve))ee(o,1) s relatively compact in Lj, (Q X [0,00)) with respect to the weak topology. (1.11)

This will on the one hand allow for passing to the limit along suitable subsequences so as to obtain a
limit object (u, v), for which v solves the second equation in (1.1) in the natural weak sense (Section 7).
On the other hand, (1.11) will enable us to refine straightforward compactness properties of (ve)ce(0,1);
as expressed in Section 5 and in Section 7, so as to obtain in Section 8 that

(Ve)zg(0,1) s relatively compact in L2 (Q x [0,00)) with respect to the strong topology. (1.12)

In the natural weak version of the first equation in (3.1) associated with In(u. + 1) (see (9.1)), these
compactness properties (1.10) and (1.12) will form a main ingredient in taking € N\, 0 termwise, with
Ly
be obtained by using lower semicontinuity of norms with respect to weak convergence.

Therefore, in our solution concept we shall require In(u+ 1) to satisfy the respective integral inequality
only, thus generalizing a supersolution property of u with regard to the first equation in (1.1) (Definition
2.2). As seen in Lemma 2.1, the role of a complementing subsolution-like property can be played by
the simple nonincrease of mass (cf. (2.6)), and within this framework the above limit (u,v) indeed is
a generalized solution of (1.1) (see Section 9).

one exception being an integral containing @ for which it seems that only a one-sided control can



2 A generalized solution concept

To begin with, let us first specify our solution concept. As far as the second component v is concerned,
a generalization of the respective sub-problem of (1.1) is rather straightforward, because there the only
nonlinear part uf(v) is of lowest differentiability order.

Definition 2.1 Let u € Li,.(Q x [0,00)), let f satisfy (1.6), and assume that vg € WH2(Q). Then a
nonnegative function
v € Li5,(Q x [0,00)) N Lif ([0, 00); WH(2))
is said to be a global weak solution of
vy = Av —uf(v), xeN, t>0,
%—0 xed, t>0, (2.1)
v(x,0) = vo(x), x €,

if for all o € L>(Q x (0,00)) N L2((0,00); W12(Q)) having compact support in Q x [0,00) with ¢; €
L2(2 x (0,00)), the identity

/OOO/Qv%Jr/Qvo@(-,O)z/ooo/gw-var/Ooo/Quf(v)w (2.2)

The most important part of our solution concept refers to the cross-diffusive equation in (1.1).

Definition 2.2 Assume that S complies with (1.7) and (1.8), and that ug € L*(Q2) is nonnegative.
Moreover, let ¢ € C?([0,00)) be such that ¢/ > 0 on (0,00), and suppose that v € L5 (€ x [0,00)) N
L2 ([0,00); W12(Q)) is nonnegative. Then a nonnegative function u : Q x (0,00) — R will be called a
global very weak ¢-supersolution of the problem

holds.

ut:Au—V-(uS(x,u,v)-Vv), €O, t>0,
(Vu —u(S(z,u,v) - Vv)) v =0, x eI, t>0, (2.3)
u(x,()) = UO(x)a T €,

d(u) and ¢ (u)|Vul? belong to L}, (Q x [0,00)),
ud (u)Vu and ud' (u) belong to L2 (2 x [0,00)), (2.4)

and if for each nonnegative p € C§(Q x [0,00)) with 6“0 =0 on 90 x (0,00), the inequality

[T o [otwetor = [T [ owap- [T [ swivar
—|-/0 /Quqﬁ"(u)Vu' S(x,u,v)-Vv)(p
+ /0 h /Q ud (u) (S(a,w,v) - Vo) - Vg (2.5)

is satisfied.



Remark. i) It can easily be checked using (1.8) that the required regularity properties of v along
with (2.4) ensure that all integrals in (2.5) are well-defined.

ii) In our final existence argument given in Lemma 9.2, we shall eventually choose ¢(s) := In(s + 1)
for s > 0.

It is evident that in order to become meaningful, the above supersolution property has to be com-
plemented by an additional condition which rules out that the component u has its time derivative
exceeding the one dictated by the first equation in (1.1). We shall see that in a generalized sense,
for this it is already sufficient to require that only the total mass [, u(-,t) be bounded from above by

fQ ug:

Definition 2.3 A couple (u,v) of nonnegative functions u and v defined in Q x (0,00) and satisfying
u e L™((0,00); L'(€2))

with

/ u(-,t) < / uo for a.e.t >0 (2.6)
Q Q

as well as
v € Lis.(Qx [0,00)) N Li,.([0, 00); WH2(9))

will be named a global generalized solution of (1.1) if v is a global weak solution of (2.1) in the sense
of Definition 2.1, and if for some ¢ € C?([0,00)) with ¢ > 0 on [0,00), u is a global very weak
@-supersolution of (2.8) in the sense of Definition 2.2.

Indeed, this concept is fully compatible with that of classical solutions in the following sense:

Lemma 2.1 Suppose that u and v are nonnegative functions from C°(Q x [0,00)) N C%1 (2 x (0, 0)).
Then if (u,v) is a global generalized solution of (1.1), it follows that (u,v) also is a classical solution

of (1.1) in Q x (0,00).

PROOF.  Since it is clear upon a standard reasoning that v is a classical solution of (2.1), we only need
to prove that w is a classical solution of (2.3). To this end, we first fix a sequence ({;)jen C C§°([0, 00))
such that 0 < ¢; < 1 = ((0), ¢; < 0 and supp¢; C [0, %] for j € N, and given any nonnegative
Y € C§°() we choose p(z,t) = (;(t)(x), (z,t) € Q x [0,00), in (2.5). Then thanks to (2.4), the
dominated convergence theorem and the fact that ¢ ]’ approaches the Dirac measure —§(¢), in the limit
j — 0o we obtain

Aﬁwmmw—éwwwzo

for any such . This implies that ¢(u(-,0)) > ¢(up) in 2 and hence u(-,0) > ug in €, because ¢’ > 0
on [0,00). Therefore, (2.6) and the continuity of w at ¢ = 0 warrant that actually u(-,0) = ug in €.
Secondly, choosing arbitrary nonnegative ¢ € C5°(£2 x (0,00)) in (2.5), by a similar density argument
we see that

%gb(u) > Ag(u) — ¢ (u)|Vul? — ¢/ (u)V - (uS(w,u, v) - VU) in Q x (0,00)
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holds in the classical sense. This is equivalent to
&' (w)uy > ¢ (u)Au — ¢ (u)V - (uS(:c, u,v) - Vv) in Q x (0, 00),

and using that ¢’ > 0 on [0, 00) we conclude that u is a classical supersolution of the first equation in
(1.1), that is,

up > Au—V - (uS(x,u,v) . Vv) in 2 x (0, 00). (2.7)

Finally, choosing arbitrary nonnegative ¢ € C5°(Q x (0,00)) supported near 9 x [0,00) and such
that g—f = 0 on 01, in a standard manner we moreover obtain from (2.5) that

ou
Em > u(S(a:,u,v) . Vv) 7 on 99 x (0,00). (2.8)

Now if u was not a classical solution of (2.3) then, by (2.7), (2.8) and a continuity argument, for some
open subset G C £ and some open interval J; C (0, 00) we would have

w > Au—V - (uS(m,u,v) . Vv) in Gq x Ji, (2.9)

or there would exist a relatively open set Gy C 02 and an open interval Jo C (0, 00) fulfilling

ou .
e u(S(x,u,v) . Vv) in Go x Js. (2.10)

In the former case, (2.9) together with (2.7) and (2.8) would imply that for all ¢ € J,

/Qu(-,t)—/ﬂu(]:/ot/gut Ai/ﬂ(AuV-(uS(x,u,v)-Vv))
- /(]/(m(gz-(u,g(az,u,v)~Vv)-y>
0,

>

Vv

meaning that [, u(-,t) > [,uo for all t € J; and thereby contradicting the second assumption (2.6)
on u. Along with a similar argument in the case when (2.10) holds, this completes the proof. O

3 Global solutions of regularized problems

In order to introduce an appropriate regularization of (1.1), let us fix families (pe)ce(0,1) and (Xe)ee(0,1)
of functions

p: €CE() suchthat 0<p.<1inQ and p. "1inQase 0
and

Xe € C5°([0,00)) such that 0<y.<1in[0,00) and x.,1in[0,00)ase N\, 0,



define
Se(x,u,v) := pe(x) - xe(u) - S(z,u,v), zeQ, u>0,v>0,
and consider the problems

Ugg = Aue, — V- (ueSE(x,ug,vg) . Vve), zeN, t>0,

Vet = Avg — ue f(ve), zeN, t>0, (3.1)
Que — 0= — (0 €I, t>0,

ue(2,0) = up(z), wve(x,0) =vo(x), x € Q,
for € € (0,1). These are indeed globally solvable in the classical sense:

Lemma 3.1 For all ¢ € (0,1), there exists a pair (ue,v:) € (C°(2 x [0,00)) N CHLQ x (0,00)) of
nonnegative functions which solve (3.1) classically in 2 x (0, 00).

PrROOF.  Local existence of a smooth solution can be seen by a well-established contraction mapping
argument in the space C°(Q x [0,T]) x L*>((0,T); W4(Q)) for arbitrary fixed ¢ > max{2,n} and
suitably small 7" > 0 (see [19], for instance). Since S.(x,u,v) = 0 for all sufficiently large u, standard
estimation techniques yield extensibility of this local solution for all times (cf. e.g. [8]). O

The following basic properties of solutions to (3.1) are immediate.

Lemma 3.2 The solution of (5.1) satisfies

/ Ue(+,t) = / ug forallt >0 (3.2)
Q Q

as well as
[ve(-s ) oo (@) < llvollne (o) for allt > 0. (3.3)

In particular, with Sy as defined in (1.8) we have the pointwise estimate
|Se (2, ue, ve)| < 81 2= So([[voll e () in 2 x (0,00). (3.4)

PrROOF.  The identity (3.2) directly results upon integration of the first equation in (3.1) with respect
to x € . The estimate (3.3) is a straightforward consequence of the maximum principle applied to
the second equation in (3.1), because we already know that u. > 0, and because f was assumed to be
nonnegative throughout. O

Two more testing procedures easily yield further information:

Lemma 3.3 The solution of (3.1) has the properties

/OOO/QNUEP < ;/Qvg (3.5)
/OOO/QuEf(vs) S/Qvo. (3.6)

and



PRrROOF.  Multiplying the second equation in (3.1) by v. and integrating by parts over 2, we obtain

2 i / / \Vva\Q / usve f(ve) for all ¢ > 0.

Since here by nonnegativity of f, u. and v, the right-hand side is nonpositive, integrating in time
yields (3.5).
Likewise, testing the second equation in (3.1) against a nontrivial constant shows that

d/vg:—/uaf(vg) for all t > 0,

from which (3.6) results upon a time integration. O

4 Estimates for In(u. + 1)

We proceed to derive further estimates for u.. The first of these provides an integral bound for the
gradient of In(us + 1).

Lemma 4.1 For each € € (0,1), the solution of (3.1) satisfies

Vue|? 52
/ / ‘ u€| 1:22/QU()—|—21-/Q’U8, (41)

with the number Sy being as defined in (3.4).

PROOF.  We multiply the first equation in (3.1) by u51+1
in the identity
d ln(u—i-l)——/Vu v1+/v ! (uS(a:u v)Vv)
dt € - Q € ua +1 Q ua + 1 ere y ey VE €
|Vu€|2 / Ue
= — e (Se(z,ue,ve) - Vo) forall £ > 0. (4.2
/Q(ue—i—l)z Q(u€+1)2VU (S($u Ve) Vv) orall ¢t > 0. (4.2)

By Young’s inequality and (3.4),

" 1 |Vue|?
e (e v < g [ oV

; /Q 1 ug |S ( )|2 | |2
. T, Ug, U, - Vo
92 ( E 1)2 e\dy Ye, Ve €

1 |Vu.|? Sl / 9
< = LR VYV
- 2/ (ue +1)2 Ve[

Therefore, an integration of (4.2) with respect to the time variable yields

|VUE|2
In(us(-,t) +1) — [ In(up+1 - = |Vv€| for all t > 0
Q Q (ue + 1)

10
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and thus, since 0 < In(§ 4+ 1) < ¢ for all £ > 0,

2 S2
L < [ S [ [
= /u0+//|Vv5| for allt > 0
thanks to (3.2). As fot Jo IVve|?> < % [, v by Lemma 3.3, this establishes (4.1). O

In order to prepare pointwise convergence a.e. in £2x (0, 00) for u. along a suitable sequence of numbers
€ = &; \( 0, we next aim at deriving a strong compactness property of (In(ue + 1)).c(o,1). This is
prepared by the following.

Lemma 4.2 Let m € N be such that m > 5. Then there exists Ko > 0 with the property that for each
e € (0,1), the solution of (3.1) satisfies

T
8lnu5~,t+1H dt < Ky-(1+T for all'T > 0. 4.3
| ot + 0] g 1< Ko (14) (4.3
PROOF.  For fixed ¢ > 0 and arbitrary ¢ € W" ’2(9), using the first equation in (3.1) and integrating
by parts we obtain

[ omGete )4 1) v = [

1 1
N /Que—i_lAusw_/(;ue‘i‘lv (UESE(':U7’U‘€7U5)'VU€>¢

1 1
= - Vue -V +/vg2
/ng—l-l B v Q(u€+1)2| U|w

Ue
+/Q m(ss(xausvvs) : vvs) -V

_ /Q (uauﬁvua : (Sg(x,ug,va) : vvg)u;. (4.4)

Here, by the Cauchy-Schwarz inequality we have

1
B |Vu|? 2
- [y < ([ R ) 19l

and by the same token we see that

Ug
QU5+1

1
2
(e, uey0e) - Vo) -vw‘ <S5 ( /Q rwﬁ) Vel

and

Ue ‘vu€‘2 > 2 2
‘ —/QWV%. (Sg(ﬂc,ue,vs) : Vv5>w‘ <S5 (/QW> . (/Q V.| ) Nl oo

11



Since clearly

|V |?
<( [ ) Wlimo

. {(/UV‘))/UVU
(/’Vv52> + Sy - (/(Wisf) )5'(/Q!Vva!2>é}x

x (uwum i ||w||Loo<Q>) for all & € W2 (Q).

IR

(4.4) therefore yields

/ O In(ue(z,t) + 1) - ¢(z)de
Q

As our condition m > % ensures that the space W(" 2(Q) is continuously embedded into L>(£2), by
Young’s inequality this implies that with some ¢; > 0,

\V4 52
3cl~{1+/9(’“’ /MP} 2y

In(ug(z,t) + 1) - (x)dx

for all ¢ € W{"*(Q), meaning that

|Vu.|? / 9
1 L)1 ’ <e o<1 — for all ¢ .
H@t n(us(-,t) +1) ‘(WS"’Q(Q))* < { +/Q (i 172 + A | Vel orall t >0

Since according to Lemma 4.1 and (3.5) we have [~ [, LZZ‘:I') < Ky and [° [ [Vee]? < 2 Jovd, an
integration over (0,7") easily yields (4.3) with an evident choice of K». O

Now a straightforward application of (a variant of) the Aubin-Lions lemma can be used to establish
the following compactness properties of (In(ue +1)).¢(0,1)-

Corollary 4.3 Let T' > 0. Then (In(uz + 1)).¢(0,1) is relatively compact in L*((0,T'); W2(Q)) with
respect to the weak topology, and relatively compact in L?(Qx (0,T)) with respect to the strong topology.

PROOF. As (In(ue + 1)).g(0,1) is bounded in L*((0,T); Wh*(Q)) according to Lemma 4.1 and
(3.2), the first statement is immediate. Using that moreover (0;In(us + 1)).¢(0,1) is bounded in

LY((0,T); (W"*(2))*) by Lemma 4.2, since (W{"*(Q2))* is a Hilbert space we may invoke a version of
the Aubin-Lions lemma ([17, Theorem 2.3]) to obtain the claimed strong precompactness property. [
5 Compactness properties of (v.).c(,)

By a simplified variant of the argument of the previous section, we can readily derive the following.

Lemma 5.1 Let T > 0. Then (ve).c(,1) is relatively compact in L?(2 x (0,T)) with respect to the
strong topology.

12



Proor.  We let m € N be such that m > %, and take an arbitrary ¢ € Wgn’z(Q). Then from the
second equation in (3.1) and the Cauchy-Schwarz inequality, for each fixed ¢ € (0,7") we obtain

_ ‘_/ng-w—/gugf(vg)w‘

< / |ws|2)2 NIVl + ( / usf(vs)> Mol

Again since WJ™?(€) < L*(9Q), we thus find that

T T
/0 Hvat(-,t)H(ng(Q))*dtgclfo {1—5—/Q|Vv€]2+/9u5f(v5)}dt

with some ¢; > 0, and hence in light of Lemma 3.3 we conclude that

T
C1 2
* t m, *dt < T - .
/0 e Dl < x4 5 /S)UO+61/§ZUO

Therefore, the Aubin-Lions lemma in [17, Theorem 2.3] along with the boundedness of (ve).¢(o,1) in
L2((0,T); W12(Q)), as asserted by (3.3) and (3.5), yields the claim. O

‘ /Qvat(x, t)(z)dz

IN

6 Precompactness of (u.f(v:))-c(,1)

In passing to the limit in the taxis term in (3.1), we will also need strong precompactness of (Ve ).¢(0,1)
in L? (Q % [0,00)), rather than the corresponding weak compactness property implied by (3.5). This
will finally be achieved in Lemma 8.2 below, but prepared by a series of steps, the first of which can be
interpreted as providing some superlinear integrability property of the inhomogeneity h. := u. f(ve)

in the semilinear heat equation vs; = Av. — h,.

Lemma 6.1 For each € € (0,1) we have the inequality

/ / ue In(ue + 1) f(v:) < K3, (6.1)
0 Q
where
K::/Ulnu+1+voo+2‘K+++UooS‘ v,
3= [ von(uo+ 1)+ (lollzeie) +2) - K+ (5 + 5+ glvollfeiesT) - | b

with S1 and Ky taken from (3.4) and (4.1), respectively.

PROOF.  Using the first and second equation in (3.1), we track the time evolution of [, ve In(ue +1)
by computing

d
veln(us +1) = / Ver In(ue + 1) + / ve et
Q

dt Q2 Q Ue + 1u
= Avg -In(us +1) — / ue In(ue + 1) f(v2)
Q Q
v ,
e [ (e i) @2
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for all ¢ > 0. Integrating by parts, we find that

1
/QAvs-ln(ug—i-l):—/g)ue_i_qug-va

/u5+1AuE - _/Qv(u:—i—l) Ve

1 Ve 9
= —/gzue_i_qug-va /(W]Vusl

and

as well as

_/Q u:j_ 1V. (usse(x,ug,vs) . Vv€> - /Quev(u:}i 1) ) (Ss(%ug,vs) ) VUE)

Ue
= / Vo, - (Sa(x,ua,va) . VUE)
Q
_/ &Vug ) (58(56,%57%) . Vvs)
a(

for t > 0. Upon a time integration, (6.2) therefore becomes
t
/ /usln(us—l—l)f(vs)—l—/ve(-,t)ln(ue(-,t)—l—l) _ /voln(uo—i—l)
0 Jo Q Q
t 1 ¢ v
~2 Vue - Ve + / / —— |V,
/O/§2u5+1 e e 0 Q(ua+1>2| el
t ”
—i—/ / u£+1V1}5- Sg(a;,us,fug)~Vv6>
Ue Ve
/ / (w1 172 . (Sa(x,ug,vé-) : Vv€> (6.3)

for all ¢ > 0. Here we use Young’s inequality, Lemma 4.1 and (3.5) in estimating

t 1 \Vug\Q 9
o e ve = [ aripe e

< K+ - /0 for all t > 0,
2 Ja

A

whereas Lemma 4.1 combined with (3.3) shows that

t Ve Vue
/O/QM\W&P < ol // l+|12_uvo||m o Ki  forallt>0.

Moreover, by means of (3.4) and (3.5) we find that

t " ,
/ /Q P 1V1)5 : (Ss(x7u€7 Vg - VU&) < 51 / / |VU€|
0 €

St - / U for all t > 0,
2 Jo

IN
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and similarly (4.1), (3.3) and (3.5) in view of Young’s inequality yield

U Vs |Vu€|2
. . <
/ / ua T 1 (Ss<$7 Ug, Us) vvs) > / / Us T 1

2 2 ! u? 2
ol 5E [ [ eIVl
< Kt ol - 53 / @
Q

for all t > 0. Since [, ve In(u. 4 1) is nonnegative, (6.3) therefore implies (6.1). O
Along with the Pettis theorem, the above lemma yields the following.

Lemma 6.2 For each T > 0, the family (ucf(ve))ee(0,1) is relatively compact in L' (2 x (0,T)) with
respect to the weak topology.

PrROOF.  Let we := usf(ve), € € (0,1). Then since f(v.) < ¢ := Hf||Loo((O7||UO”LOO(Q>)) according to
(3.3), using Lemma 3.3 and Lemma 6.1 and writing ¢ := max{1, ¢} and m := [, up we find that

/OT/QwE In(w: +1) < /OT/QuEf(UE) o (crue + 1)
/OT/QUsf(Us) -In (c2(u€ + 1))
- lan-/OT/Quef(vs)+/OT/ngln(us+1)f(U€)

< IHCQ‘/UO+K3.
Q

IN

In view of Pettis’ theorem, this equi-integrability property already guarantees that (w).¢(o,1) is rela-
tively compact with respect to the weak topology in L(Q x (0,T)). O

7 Passing to the limit. Solution properties of v

We can now perform a first subsequence extraction procedure, resulting in a limit object (u,v) the
second component of which can already be shown to be a weak solution of its respective equation in

(1.1).

Lemma 7.1 There exists a sequence (€;)jen of numbers e; € (0,1) such that €; \, 0 as j — 0o and

Ue — U a.e. in Q x (0,00), (7.1)
In(ue +1) = In(u + 1) in L2,.([0,00); WH2(Q)), (7.2)
Ve =V a.e. in Q x (0,00), (7.3)
Ve =V in L3,.(Q x [0,00)), (7.4)
ve 2w in L°(2 x (0, 00)), (7.5)
Vo. = Vv in L*(Q x (0,00)) and (7.6)
uef(ve) = uf(v) i L@ x [0,00)) (77)
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as € = €5 N\ 0 with certain nonnegative functions u and v defined in € x (0,00). Moreover, v is a
weak solution of (2.1) in the sense of Definition 2.1.

PROOF.  According to (3.3), (3.5) and Lemma 5.1, (7.3)-(7.6) can be achieved through a straight-
forward extraction process. Similarly, Corollary 4.3 and Lemma 4.1 imply that (7.1) and (7.2) hold
along a further subsequence. In particular, by continuity of f this entails that

e f(ve) = uf(v) a.e. in  x (0,00) (7.8)

as € = ¢; \( 0, which combined with Lemma 6.2 and Egorov’s theorem ensures that upon another
extraction we may assume that

usf(ve) - uf(v) in Llloc(Q X [07 OO))

as € = ¢; \ 0. In light of Lemma 10.3 below, again using (7.8) we conclude that even (7.7) holds.
Now the verification of the claimed solution property of v is quite standard: Given ¢ with the properties
listed in Definition 2.1, testing the second equation in (3.1) against ¢ yields

/OOO/Q%%JF/QUW(.’O) _/OOO/QWE'VWF/OOO/Qusf(%)-w (7.9)

for all € € (0,1). Since ¢ has compact support in Q x [0, 00), the properties ¢; € L?(Q x (0,00)), Vi €
L2(2 x (0,00)) and ¢ € L*(£2 x (0,00)) in conjunction with (7.4), (7.6) and (7.7), respectively, imply
that the identity (2.2) results from (7.9) upon taking ¢ = £; N\, 0 in each integral separately. O

8 Strong precompactness of (Vv.).cq)

Let us next fully concentrate on the problem of asserting strong precompactness of (Vv:).¢(o,1)- Having
Vv as a candidate for the desired limit at hand now, and knowing that by the weak convergence
statement in (7.6) we have f(;[ Jo IVol? < liminfe_. o fOT Jo IVve? for T > 0, in order to show
that actually Vo, — Vo in L?(Q x (0,7)) it is sufficient to make sure that fOT Jo |Vv|? satisfies
a corresponding estimate from below. This will be a consequence of the following lemma which is
concerned with the standard entropy identity

Ld 2 Vo2
2!5/0 /| v]® = /uv;‘(v), t >0,

that clearly holds for smooth solutions of (2.1), but which seems not to be extensible in a straight-
forward way to arbitrary weak solutions v of (2.1) with the function u on the right-hand side only
belonging to the non-reflexive space L>°((0,7T); L'(2)). After all, upon a suitable choice of test func-
tions in (2.2) it is possible to derive a corresponding inequality which will be sufficient for our purpose.

Lemma 8.1 There exists a null set N C (0,00) such that the limit functions w and v gained in Lemma
7.1 satisfy the inequality

;/902(.,T)_;/Qvg+/:/ﬂ|w22—/0T/quf(v) forallT € (0,00)\ N.  (8.1)
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PROOF.  Since v € L™(2 x (0,00)), 2(t) := [, v*(z,t)dz, t > 0, defines a function z € L}, ([0, 00)).
Therefore there exists a null set N C (0 ) such that each T € (0,00) \ N is a Lebesgue point of z;
in particular,

T+6
6/ / v?(x,t)dxdt — / v2(z,T)dz for all T € (0,00) \ N as 0 N\, 0. (8.2)
T Q Q
To see that (8.1) holds with this choice of N, given any T € (0,00) \ NV and ¢ € (0,1) we let
1, te[0,T7],
C(S(t) = 1_%7 tE(T7T+5)7
0, t>T,

and define

O (z,t) :

v(x,t), (z,t) € Q2 x (0,00),
vok(z), (x,t) € Q x (—1,0],

for k € N, where (vor)ren C C1(Q) is such that vop — vg in L?(Q). Then for § € (0,1),k € N and
h € (0,1) we introduce

Qﬁ(l'at) = SD(S,sz(:Uat) = C&(t) ' (Ahf)k)(xat)v (:L',t) €N x (07 OO),

where the temporal average A0y is defined as

(Apie) (2, 1) = ;L/t_hf)k(m,s)ds, (2.1) € Q x (0, 00).

Since v € L*>®(Q x (0,00)) N L?((0,00); W12(Q)) by Lemma 7.1, it can easily be checked that also
belongs to L>(Q x (0,00)) N L2((0,00); WH2(Q2)), and that in addition ¢ is supported in Q x [0, T + 1]
with

Spt(xvt) = Cé(t) : (Ahﬁk)(‘xat) + C&(t) : %(f)k(xJ) - ﬁk(‘%t - h)),(.%‘,t) €0 x (07 00)7

implying that ; € L?(Q x (0,00)). We may therefore insert ¢ into (2.2) to obtain
Li(6,k,h)+ I2(0,k, h) = / /C(; t)Vo(z,t) - V(Aptg)(z, t)dzdt
—I—/O /QC(;(t)u(a;,t)f(v(x,t)) - (Aptg) (z, t)dzdt
= [ [ Gt (v odzar
/ / Cs(t)v(x,t) (vk(:): t) — op(z,t — h))dmdt

+ /Q vo(z)vok (x)dz

=: I3(8,k,h) + 14(6,k, h) + I5(0, k, h), (8.3)
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where we have used that

0
o(z,0) = (5(0) - i/ Ok (z, s)ds = vop(x), r €,

—h

by definition of (5 and @. Now since v € C1(£2), it follows that Vi € L?(Q2 x (=1,T + 1)), so that
Lemma 10.2 a) below applies to yield

V(Apty) = Ap(Vig) = Vi = Vo in L2(Q x (0,7 +1))  as h\,0,

so that ~
I,(0,k, h) — /0 /QQ;(t) V| (z,t)dxdt  as h N\ 0. (8.4)
Similarly, the inclusion 0 € L>(Q x (—=1,7 + 1)) along with Lemma 10.2 b) ensures that
Aptp 2oy =v in L®(Qx (0,T+1)) ash\,0, (8.5)
and that hence
I5(0,k,h) — /OOO/ﬂCg(t)u(:r,t)v(:c,t)f(v(:r,t))d:cdt as h ™\, 0, (8.6)

because uf(v) € LY((Q x (0,T +1)). By (8.5) we clearly also see that

3(0,k, h) —>/ /C5 (x,t)dzdt as h "\, 0. (8.7)

In order to analyze the corresponding limit behavior of I4(d, k, h), we split this integral according to

I,(6,k, h) / / Cs(t) 0 (x, t)dxdt — / / Cs(t)0p (v, t)0p (2, t — h)dzdt

and estimate the second term on the right by means of Young’s inequality to see that

1o o | oo ]
h/o /QCa(t)vk(v,t)vk(x,t—h)dxdt < / /gg(t)vi(x’t)dxdt

/ / Cs(t)vi(x, t — h)dxdt.
Thus, upon substituting s =t — h, we find that

L.k h) > / /45 xtdxdt—/ /g; (2.t — h)dwdt
_ / /g; xtdxdt/ /C55+h 2z, s)duds
o / | Gstdiardoa
_ _;/OOO/QC‘S(H}L})L_C‘S() (mtdmdt—/ /g; w3, (z)dwdt,
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again because Uk (+,t) = vgg for t € (—1,0). Here since (s is continuous with (5(0) = 0, we have

—— /C5 Yoy (2 )dmdt—)—;/v%( )dx as h ™\, 0,

whereas by the dominated convergence theorem we conclude that

;/000/955(75*2_55() (:ct)dxdtﬁ/ /g(; 2z, t)dudt  as h N\ 0,

whence altogether we infer that

1
lim inf 7,(3, k, h) > —/ /ga (z,t) dxdt—/vgk(x)dx.
hN\O 2 Ja

Therefore, taking h \, 0 and recalling (8.4), (8.6) and (8.7), from (8.3) we obtain the inequality

/OOO/QC(s(t)WU(x,t)Fd:cdt - /Oo/C(;(t)u(g;,t)v(x,t)f(v(x,t))dﬂlt
/ / Cs(t)v*(z, t)dzdt

_Q/QUOk( )dach/Q vo(@)vor () dx

for all £ € N, in the limit k¥ — oo implying that

/OOO/QC(s(t)yW(x,t)Fdxdt - /Oo/C(s(t)u(x,t)v(%t)f(v(x’t))dxdt
/ /C(; (z,1) da:dt—k;/ﬂ vg(z)dz. (8.8)

Now by definition of (5, the first term on the right satisfies

1 T+6
/ /C5 (z,t)dzdt = —/ v (x, t)dxdt
20 Jr Q

— —/vz(x,T)dx as 0 N\, 0
2 Jo

according to the Lebesgue point property of 1. Applying the monotone convergence theorem to both
integrals on the left of (8.8), we thereupon readily arrive at (8.1). O

We can now establish the desired strong convergence result. Besides on the above inequality (8.1), its
derivation essentially relies on the strong convergence statement in (7.7).

Lemma 8.2 Let (g)jen be as provided by Lemma 7.1. Then there exists a subsequence, again denoted
by (g5)jen, such that for each T' > 0 we have

Vo, — Vo in L*(Q x (0,T)) ase=¢ej \,0. (8.9)
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PROOF.  Since we know from (7.4) that v. — v in L} (Q x [0,00)), upon passing to a subsequence
if necessary we may assume that as ¢ = ¢; \, 0 we have

/vf(-,T)—>/v2(-,T) for all T € (0,00) \ Ny
Q Q

with some null set N7 C (0,00). Taking N C (0,00) as in Lemma 8.1, we then evidently only need to
verify (8.9) for all T' € (0,00) \ (N UNy). Given any such 7', we apply (7.7) to see that as ¢ = g5 \, 0,

ue f(ve) = uf(v) in L'(Q x (0,7)),
which thanks to the fact that

ve 2 in (2 x (0,7))

[ [weeswr = [ [ wso

Therefore Lemma 8.1 says that due to our choice of T,

[t > L[l [a- [ [ wre
- (G [y [ [ [ o)

Since testing the second equation in (3.1) by v, yields

1 2 1 2 T T 2
-5 Ua('7T) +3 Vo — uevaf(va) = ]val s
2 Jo 2 Jo 0o Ja 0o Jo
T T
/ /\Vz;?zhminf/ /|w€|2. (8.10)
0o Jo e=¢;\0.Jo Ja

On the other hand, by lower semicontinuity of the norm in L?(Q x (0,7)) with respect to weak

by (7.5) implies that

this entails that

convergence,
T T
/ / |Vo|? < liminf/ / |V |?, (8.11)
0o Jo e=ei\0Jo Jo
whence (8.9) results from (8.10) and (8.11) together with (7.6) upon a well-known argument. O

9 Solution properties of u. Proof of Theorem 1.1

We are now in the position to show that also the limit u from Lemma 7.1 solves its associated subsystem
in (1.1) in the sense specified in Definition 2.3. We first establish the mass inequality (2.6).
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Lemma 9.1 The function u gained in Lemma 7.1 satisfies u € L>((0,00); L'(Q)) and

/u(-,t)g/uo for a.e. t > 0.
Q Q

PROOF.  Since according to (3.2) we have [, uc(-,t) = [ ug for all t > 0 and each ¢ € (0,1), both
statements are consequences from (7.1) and Fatou’s lemma. O

The derivation of a corresponding ¢-supersolution property of « in the spirit of Definition 2.2 is more
delicate and crucially involves Lemma 8.2.

Lemma 9.2 Letu and v be as constructed in Lemma 7.1. Then u is a global very weak ¢-supersolution
of (2.3) with

o(s) :=1n(s + 1), s >0,
in the sense of Definition 2.2.
PrOOF.  Using (7.2), we first see that ¢(u) and u¢’(u) =
L2

loc

belong to Li (Q x [0,00)) and to

u+1 loc

(2 x [0,00)), respectively. Moreover, (7.2) guarantees that

Vu/|? _
S @ITU =~ T =TI+ DP € L (@ x [0.00),

and that since
ulVu|

jus () Vul =

< |Vin(u+1)|,
we also have u¢”(u)Vu € L% (€ x [0, 00)).

Now given any nonnegative ¢ € C5°(Q x [0,00)) with g—f = 0 on 99N x (0,00), multiplying the first

equation in (3.1) by ¢ (uc) - ¢ = ﬁ - and integrating by parts we derive the identity

/OOO/QM\V%P@ = —/Ooo/gzln(ua—kl)gpt—/an(u0+1)(p(.’())
—/Ooo/g;ln(ug—l—l)Agp
+/OOO/Q(U€“+€1)QW- (= e, ve) - V) -0

—/0 /Q uguj_ . (Se(x,ua, Ve) - va) -V (9.1)

for all e € (0,1). Here, thanks to (7.2) we have

/ /lnu5+1cpt—> / /lnu+1 (9.2)
—/Ooo/gzln(us—l—l)Ago%—/Ooo/gzln(u+l)Agp (9.3)
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as € = £ \( 0. Furthermore, by definition of S; the statements (7.1) and (7.3) imply that ase = ¢; \, 0
we have
Ue
us + 1
In light of the uniform majorization

Se(x, ue,ve) — UL_HS(JJ,’U,,’U) a.e. in £ x (0,00).

Ue
Ue + 1

as warranted by Lemma 3.2, and the fact that due to Lemma 8.2 we have

Vv = Vv in L2 (Q x [0,00)),

Se(z,ue,v:)| <51 in 2 x (0,00) for all € € (0,1),

according to Lemma 10.4 this implies the strong convergence property

Ue . : _" (g : in L2 (O
— (SE( , Ug, Ug) VUE) - 1 (S( LUy V) Vv) in L, .(Q x [0,00)) (9.4)

as € = £ \, 0. Together with (7.2) this entails that

[o¢] UE B ue
/0 AWVUE'(SE(x,UE,UE)~VUE)'QO = / /Vln ue + 1) - (u€+155($,usave) Vvs) )

as € = ¢; \, 0. Moreover, (9.4) clearly also guarantees that

00 Ue o "
_/O /Slua—i_l(ss(-%',uaave)-vvg) -V(,O-)—/O /(Zu_i_l(S(x,u’U).Vv) 'VQO (9.6)

as e =¢; \0.
Collecting (9.2), (9.3), (9.5) and (9.6), by a lower semicontinuity argument we thus infer from (9.1)
and the nonegativity of ¢ that

/OOO/Q(ILL)?W“’% iE?jQE/OOO/QMW“E‘QW
- _/OOO/an(uH)got—/an(qurl)sO(-,O)
—/OOO/an(qul)A
+/(]°o/(lw+“1)2vu'(5(x,u,v)'vu)«p
_/OOO/QUL(S(x,u,U)-W)-w

for any such test function ¢, meaning that u indeed is a global very weak ¢-supersolution of (2.3). O

IN

Thereby our main result on global existence has actually been established already:

PROOF of Theorem 1.1.  We only need to combine Lemma 9.1 and Lemma 9.2 with Lemma 7.1. [J
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10 Appendix

Let us briefly collect some basic facts on approximation properties of the Steklov averages defined by

1 t
(Apw)(x,t) == h/ w(x, s)ds, xeQ, te(0,7), he(0,1),
t—h

of a given function w € LY(Q x (—1,7)),T > 0.
Lemma 10.1 As h \, 0, we have Apw — w a.e. in Q x (0,T).

PROOF.  Since w € LY(Q x (—1,T)), there exists a null set N C Q such that (—1,7) > t — w(x,t)
belongs to L'((—1,T)) for all z € Q\ N. Then for fixed z € Q\ N, by a known result one can pick
a null set N(z) C (0,7) such that each t € (0,T)\ N(x) is a Lebesgue point of (0,T) > t — w(x, ).
This means that with

N, = {(a:,t) e Qx(0,7) ‘ x € N or (er\NandteN(w))},

we have (Apw)(x,t) — w(x,t) as h \ 0 for any (x,t) € (@ x (0,7")) \ N,. But since

// XN, (z,t)dtdz / / dtd$+/ / dtdx
QN
:]N|-T—|—/ |N(x)|dz =0,
Q\N

the Tonelli theorem ensures that NV, is a null set in Q x (0,7). O

Lemma 10.2 o) Ifw € LP(Q2 x (—=1,T)) for some p € (1,00), then Apw — w in LP(Q2 x (0,T)) as
h ™\, 0.
b) Ifwe L®(Q x (=1,T)), then Ayw = w in L®(Q x (0,T)) as h \,0.

PrROOF. In view of a standard argument involving appropriate extraction of subsequences, Lemma
10.1 and Egorov’s theorem, it is sufficient to assert boundedness of (Ahw)he([)’l) in the respective
spaces. In the case in a) this follows on applying the Holder inequality and Fubini’s theorem in
estimating

1 T

Apw|® = //
clnorm = [ |
1 1 T t
— - hP™ /// w(z, s)|Pdsdtdx
T o Hll (z,s)|

1 T S+h
= // / |w(z, s)|Pdtdsdx

h QJo s

P
w(z, s)ds| dtdz

IN

for all h € (0,1).

1wl Lo =y < 101010
In the situation in b) it is immediate that ||Apw||Lecx(0,7)) < W] Loe@x (=1, for all h € (0,1). O

The derivation of the following criterion for strong convergence in L' is quite straightforward. Since
we could not find a precise reference in the literature, we include a short proof.
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Lemma 10.3 Let N > 1 and M C RY be measurable, and suppose that (w;)jen C L'(M) is such
that w;j > 0 a.e. in M for all j € N and

w; —w in LY(M) and w; - w  a.e in M as j — 0o (10.1)
with some w € L'(M). Then
wj —w in L'(M) as j — o0 (10.2)

PROOF.  Since (w;)jen is necessarily bounded in L' (M), the sequence (,/w;) ey is bounded in the
Hilbert space L?(M) and hence relatively compact in this space with respect to the weak topology.
In view of the second assumption in (10.1) and Egorov’s theorem we thus have /w; — y/w in L*(M)
as j — oo.

Using constant test functions in the weak convergence statement in (10.1), we moreover obtain that

which combined with the former yields ,/w; — /w in L?(M) as j — oo. By means of the Cauchy-
Schwarz inequality, this in turn implies that

o —wloon = [ @ - ver|= [ 1ve - vl v+ val
< [vai = v, - (Vs + 1Vl zon)

— 0 as j — 0o,

as claimed. 0

We finally note a useful consequence of the dominated convergence theorem.

Lemma 10.4 Let N > 1 and M C RY be measurable, and suppose that (w;j)jen C L®(M) and
(2j)jen C L*(M) are such that

lwij| <C in M forall j € N (10.3)
as well as
w; — w a.e. in M (10.4)
and
zj =2z  in L*(M) (10.5)

as j — oo for some C' >0, w € L>®(M) and z € L*>(M). Then
wjzj — wz in L*(M) as j — oo. (10.6)

ProOF.  We directly estimate

/N lwjz; —wz|? < 2/M(wj —w)?2? + 2/ wjz(zj — 2)?, (10.7)

M

24



where by (10.3)-(10.5) and the dominated convergence theorem we have

2/ (wj —w)*2? =0 as j — oo.
M

Since thanks to (10.3) and (10.5) we know that also

Z/Mw?(zj—z)Q §2CQsz—z||%g(M) =0 as j — oo,

(10.7) implies (10.6). O
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