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1. INTRODUCTION

We are interested on strong solvability of the Cauchy-Neumann problem
for a class of nonlinear parabolic operators

(*) a(f,t,u, Ux,uxm) — U = f(qjvt?u’ux)

in rectangle @ = {(z,t) € (0,X) x (0,7)}. The data a(x,t,z,p,§) and
f(x,t,z,p) are supposed to be Carathéodory’s functions, i.e, they are mea-
surable in (z,t) € R x Ry and continuous with respect to the other variables
(z,p,€) € R xR x R. The operator satisfies the condition of Campanato (see
[2]) which ensures its “nearness” to the heat equation u,, —u; both considered
as mappings in the Sobolev space W22 ’1(Q). Concerning the right-hand side
f(z,t,z,p) we suppose the optimal (quadratic) growth with respect to p.

Strong solvability results for initial-boundary value problems for linear
and quasilinear operators have been obtained in [6], [8], [12] supposing sub-
quadratic growth of f with respect to p. In [13], [14] and [9] there are consid-
ered other kinds of boundary problems for elliptic and parabolic Campanato’s
operators supposing the optimal growth of the right-hand side with respect
to the gradient.

It is worth noting that the Campanato’s condition is a nonlinear variant
of the famous linear Cordes condition (see [4], [5]) which ensures isomorphic
properties of a linear elliptic operator with solely bounded and measurable
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coefficients. In fact, the both conditions coincide if a(x,t, z,p,&) would be
linear with respect to (z,p,&). We refer the reader to the recent monograph
[9] where detailed study on elliptic and parabolic operators with various kinds
of discontinuous coefficients is presented.

General second order parabolic equations, like the ones discussed here,
describe in physical applications the time-evolution of the density of some
quantity u (say chemical concentration, temperature, electrostatic potential).
The principal part a(x,t, u, uy, uy,;) describes analytically a relation between
nonlinear characteristic of the medium at the point x and the moment ¢,
the diffusion of the quantity wg,, its linear transport wu,, and creation or
depletion of the quantity wu.

The existence of a W22 ’1(Q) solution to the Cauchy-Neumann problem for
the operator (x) is established by the Leray-Schauder fixed point theorem. It
is reduced to deriving of a priori estimates for the L°°-norm of the solution and
for the L*-norm of its spatial derivative. The first one is reached by applying
the maximum principle due to Nazarov [10]. The second one is obtained
making use of a technique developed by Tomi [15] and Von Wahl [16] (see also
1)).

In our considerations we essentially exploit the near mappings theory (see
[2]) which restricts us to the Sobolev space W' (Q). On the other hand, the
maximum principle has to do with solutions belonging to W3+11 (Q) where n is
the dimension of the spatial variable x. That is why we are forced to consider
our problem for one dimensional spatial variable.

The unicity of the solution follows by the maximum principle imposing
additional structure conditions on the data.

2. STATEMENT OF THE PROBLEM

We are interested of the next Cauchy-Neumann problem

a(;v,t,u, Uy Umx) — Ut = f(l',t, U,Ux) a.e. in Q,

1) u(z,0) = p(x) x € (0,X),
uz(0,t) + au(0,t) = 1 (t)
uzp (X, 1) + au(X, t) = a(t) te (0,7).

defined in the rectangle @ = {(z,t) € (0, X)x(0,7)}. Under a strong solution
of (1) we mean a function u lying in the Sobolev space

ou

W2(Q) = {u € LX(0, T H(0,X)): 5 €

L%(Q)},
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satisfying the equation above almost everywhere in () and the conditions on
the boundary hold in the trace sense. The space W22 ’I(Q) is equipped with
the norm

1/2
Hu||W22’1(Q) = (/Q(|U|2 + [tza|® + |ue]?) dxdt) )

The Banach space H*(0,X) with a positive integer k consists of all L>-
functions having weak derivatives up to order k, that are 2''-power summable
on (0,X). Because of the trace theorems, the lateral boundary data should
belong to the corresponding Besov spaces H'(0,7) (0 < I < 1). Let us recall
that H'(0,T) consists of all L2-functions for which the following norm is finite

T T | _ 2 1/2
o(t) — g(7)
lolwoir = oz, + ([ ot [ 5040 ar)

The data a and f are supposed to be Carathéodory’s functions and together
with ¢(x), 11(t) and ¥9(t) satisfy the following conditions:

(A) Campanato’s condition: there exist positive constants v and K, K < 1,
such that

7= lae,t.2p.6 +7) — alast 2, p. )| < K7,
a(x,t,z,p,0) =0

for a.a. (z,t) € @ and all z,p, &, 7 € R.

(B1) Monotonicity of f with respect to z:

{ signz - f(2,1,2,p) > —pa(z,t)p — po(2, 1)z — ps(z,t)
B, p2 € LOO(Q)’ us € L4(Q)7 M1, 2, 13 > 0

for all z € R such that |z| > My for some positive constant M.

(B2) Quadratic gradient growth:

{ |f(z,t,z,p)| < fi(l2])[fa(z, 1) + p|?]
fi,f2>0, fi € CORT), f2 € L*(Q),

and f; is monotone nondecreasing function.
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(C) Regularity of the initial and boundary data and compatibility condition:
plz) € H'(0,X);  4u(t),¥a(t) € HY4(0,T),
02(0) + ap(0) = ¥1(0),  ¢u(X) + ap(X) = 92(0).

THEOREM. (Existence theorem) Under the assumptions (A), (B1), (B2)
and (C) the problem (1) has a solution u € W22’1(Q).

It is worth noting that (B1) and (B2) do not ensure uniqueness of this
solution. However, as shows the next theorem, some additional requirements
on the structure of the functions ¢ and f imply unique strong solvability of

(1).

THEOREM. (Uniqueness theorem) Suppose (A) and (C). Let the function
a be independent of z and p. Assume further that for almost all (xz,t) € Q
and for each p,p’ € R, f(z,t,z,p) is nondecreasing in z and

\f(x,t,z,p) - f(x,t,z,p’)| < f3($7t7 Z)’p _pl|

where SUP|z|<M f3(',2> - f4($,t) € LOO(Q)
Then, if u,v € WQZ’I(Q) solve the problem (1) they coincide in Q.

Remark 1. Tt is easy to see that the principal part a(zx,t, z,p,§) is a
Lipschitz continuous function with respect to . By virtue of the Rademacher
theorem, it follows the existence almost everywhere of the derivative a¢ and its
boundedness. This implies the standard ellipticity condition =5 < ag < 4K
(see [12]). However we use the condition (A), in order to apply the Campanato
theory on near operators (cf. [2], [3], [9]).

Remark 2. By virtue of the Sobolev imbedding theorem [7, Chapter II]
the solution of (1) is a Holder function with an exponent 1/2.

3. A PRIORI ESTIMATES

We start with a useful construction that reduces the problem (1) to one
with zero data on the boundary. It is well known from the linear theory (cf.
[7]), that the Cauchy—Neumann problem

Yz — Y =0 a.e. in @,
o ,0) = ¢(2) v e (0.),

yx(07 t) + ay(ov t) =1 (t)

Yo (X, t) + ay(X,t) = a(t) te€(0,7T)
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with initial and boundary data satisfying condition (C) is uniquely solvable in
the space W22 1(Q). Taking h = u—y we have the following nonlinear problem
for the new function h

a(x,t,hyhy, hoy) — he = f(x,t,h,hy) ace. in Q
3) h(z,0) =0 z € (0,X),
hz(0,t) + ah(0,t) =0
hy(X,t) + ah(X,t) =0 t e (0,7).
where a(z,t, h, hy, hyr) = a(z,t, h+y, he+ Yz, hor +Yzz) — Yoz and f(a:,t, h,hy)
= f(z,t,h+y, hy +yz). It is easy to see that also the functions a and f satisfy
the conditions (A), (B1), and (B2).
Moreover, introducing a new function v = ue®* we reduce the problem (1)
to the next one

(T, t, 0,0, V) — v = f(x,t,0,0,) ae. in Q,
v(z,0) =0 z € (0,X),
v2(0,t) = v, (X,t) =0 te(0,7),

ar —Q « —ar)

, V€ T — aqve™ Y vp,e” Y — 2av,e” T 4 vate
and f = ea””f(:c,t,ve_w,vme_ax — awve” ). Simple calculations show that
the new functions satisfy the conditions (A), (B1) and (B2), respectively.
Thus, without loss of generality, we may concentrate our attention to the
problem

where a = e*®a(x, t,ve”

a(xutvuuuxa Uxa:) — U = f(l',t, u)ul‘) a.e. in Q)
(1) u(z, 0) = 0 v e (0,X),
uz(0,1) = ug(X,t) =0 te(0,7),

instead of (1). The solution that we are looking for will belong to the space

du

WENQ) = {we 120, 120, X)): 5

€ LA(Q); ulimo = 0, uploo,x =0}

equipped with the norm (cf. [3])

[l = llull ¢

1/2
2 2 2 .
= ex|” + dxdt th 8> 0.
gy = (] (el PPt ) it 9

To obtain existence of a strong solution to the problem (4) we are going
to apply the Leray—Schauder fixed point theorem. For this goal we need of
suitable a priori estimates.
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LEMMA 1. If the problem (4) has a strong solution then it is bounded and
satisfies

(5) lullos.@ < X2 exp{2MT}/7/(1 — K) | usl4q-

Proof. According to Remark 1 we can transform the equation in (4) in a
linear one with bounded coefficients

1
Az, t)ugy —ug = f(x,t,u,uy) with  A(z,t) :/ ag(,t,u, Uy, Stigy)ds.
0

The assertion follows from the maximum principle due to Nazarov [10]. 1

To derive L* estimate for the derivative u,, we rewrite the equation in (4)
in the equivalent form

a(x,t, u, Uz, Uzy) + b(z, t)ufC — fo(z, )u —up = F(x,t)

where

B _f(m,t,u, Ug) o oo
© o) = —P R € 12(Q) (see (B2)
M Ry = TEERWRED e )

fa(@,t) +u3
Let 0 € [0, 1] be a parameter and u be a fixed solution of (4). The problem
. {a(a:,t,u,ux, Vgz) + b(x, )02 — fo(x,t)v — vy = 6F(x,t) ae. in Q,

ve W2(Q)

has a trivial solution v = 0 for 6 = 0 and coincides with (4) for § = 1. A
natural question that arise is the uniqueness of that solution.

LEMMA 2. Let vy and va be two solutions of (8) corresponding to the
values 01 < 0y of the parameter. Then

[v1 — v2lloo,@ < (62 — 61) [f1([[t]lc0,@) + [[©]l0,@]-

The proof is based on the maximum principle [10] and is analogous to that of
[14, Proposition 3. The uniqueness of the solution of (8) follows immediately
from Lemma 2 taking §; = Js.
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LEMMA 3. If the problem (8) is solvable in Wg’l(Q), then its solution has
a derivative in L* and

(9) lvallig < Clos K, [l fillse: 1 £2ll2: ulloo@)-

Proof. We consider solutions v' and v” corresponding to values ¢’ < §” of
the parameter. Hence the difference w = v’ — v” is a solution of the problem

a(x, t,u, ug, (W4 0") ) — alz, t,u, ug, vl,) —we = G(z,t) a.e. inQ,
weW3(Q)

where
G(z,t) = Fa,t)(6 — ") — bz, t) ((wy +v2)? = v2%) + fa(z, t)w.
Having in mind condition (A) and Young’s inequality, we obtain

2
|Wee — 'ywt|2 < K2(1 + 5)|7VUJ,;;,;|2 + <72 + 1) \G(m,t)|2

where w = v — v”. On the other hand, Lemma 2.3 in [3] yields

2
lwlE, < /K2(1+a)\wm\2dxdt+/ (w”l) G(z,t)|*dxdt.
Q

Choosing ¢ so small that K?(1 4 ¢) < 1 and making use of Lemma 2, we get
ol < CIGE Dllag < C[1+ [0 gy + 04 2iq)
< C[1+ ol g + Il o]

where 32 = 2/ (1 — K?(1+ 5)) From the Gagliardo-Nirenberg interpolation
inequality (cf. [7], [11]) follows

20 < ol < C{1+ I3 g + Mllweallao }

| W

with M = N(6"—8")[f1(||ullos,0)+2t||cs,0] and N is a constant which depends
only on Q.
If 0" — ' = 7 is so small that CN7T[f1 (]|t c,Q) + ||t]lcc,0] < 1 we can write

lwazll2@ < C+ 04113 o)-
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Hence
(10) lvpllZ g < O+ C"|[vL I3 o-

In the case of ' = 0 and ¢” = 7 we have v = 0 and v = v" and it follows
immediately an estimate for the L* norm of the derivative of v™. To complete
the proof of Lemma 3 we separate the interval [0, 1] of m subintervals each of
length less than or equal to 7 and repeat the above procedure m times. |

LEMMA 4. Let the conditions (A), (B1) and (B2) be fulfilled. Then for
any T small enough, the problem (8) with § = 7 has a strong solution v™ €

W2 (Q).

Proof. In order to prove our assertion we are going to exploit the Leray-
Schauder fixed point theorem. Define the space

S={y:ye L™(Q), v € L(Q), llylls = ¥l + llvzllac}
and consider the operator M : [0,1] xS — W%’I(Q) defined by the problem

a(watauaumazxz) — 2t =
(11) o|TF(x,t) — bz, t)|yz|> + fg(x,t)y] a.e. in @,

2 e W2Y(Q).

From conditions (B2), (6) and the definition of S follows that the right-hand
side is L? function. On the other hand the condition (A) and [2, Theorem 9]
mean “nearness”’ between the operators a(z,t,u, Uy, 242) — 2t and zg, — vz
which gives that the problem (11) has a solution if and only if the next problem
is solvable

Zew — V2 = 0 |[TF(2,t) — b(z, t)|yz|> + fo(z,t)y| a.e. in Q,

(12) o
z € W%’l.

The linear theory (see [7]) asserts strong solvability of (12) and hence also of
(11). In such a way, the operator M is well defined. Further on, having in

mind the imbedding theorem ([7]), we get V?/g’l(Q) C S compactly and thus
we can consider M to act from [0,1] x S into S.
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The condition a(z,t, u, u,,0) = 0, required in (A), shows that M(0,y) =0
for each y € S.

The continuity of the operator M with respect to y follows by standard
arguments (see [8], [12]).

Finally, the a priori estimate (10) provides a uniform with respect to o and
y bound for each solution to the equation M(o,y) = y. Therefore, the Leray-
Schauder theorem implies existence of a fixed point of the mapping M(1, ")
which, in view of the definition of M, becomes a solution of the problem (8)
withd=7. 1

4. PROOF OF THE EXISTENCE THEOREM

Proof. We are going to use ones again the Leray-Schauder theorem. For
this goal we take v € S and o € [0, 1] and consider

a(x,t,u, us, Yprz) — Yt = of(x,t,u,u;) a.e. in Q,
(13) {( Yaz) — Yt f( )

72,1
y € Wi (Q).
Since the operator above is “near” to the heat operator and f € L?(Q) in

view of (B2) the problem (13) admits a unique solution y € W%’I(Q). Define
now the operator

N(oyu): [0,1] x S — W2(Q) — S.

As before N is a continuous and compact one and from (5) and (9) follows
|lu||s < C for each solution u of the problem N (o, u) = u with C' independent
of w and ¢. Thus the Leray-Schauder theorem asserts existence of a fixed
point of the mapping N (1,-) which is the desired solution of (4). 1

5. PROOF OF THE UNIQUENESS THEOREM
Proof. Let u and v be two solutions of (4). Introduce the function w =
u—vE I/?/gl(Q) Since f(z,t, z,p) is nondecreasing in z, we have
—f(z,t,u,vy) + f(z,t,v,0,) <0 ae. in Qy,
where Q4 = {z € Q : w(x,t) = u(z,t) — v(x,t) > 0}.
On the other hand

1
a(x, tyugy) — a(z, t,vy,) = wm/ ag(x,t, SWaap + Vog)ds = A(2, 1) Way.
0
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Moreover, we can linearize in the same manner the function f, i.e.

1
flz tyu,v,) — fla, t,u,uy) = —wm/ fo(@,t,u, swy + vg)ds = weF(x, ).
0

Note that f is Lipshitz continuous with respect to p and hence the derivative
fp exists almost everywhere and is bounded. Then

Az, t)wze + F(z, )wy —wy >0 ace. in Q,
w e WFH(Q),

with A, F' € L*°(Q). The Nazarov maximum principle (cf. [10]) implies that
supg, w < 0 whence w < 0 almost everywhere in Q. Analogously infg_ w >

0, whence w > 0 almost everywhere in @ and this completes the proof of
Theorem 2. |}
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