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Abstract Realistic models of traffic flow are nonlinear and involve nonlocal effects
in balance laws. Flow characteristics of different types of vehicles, such as cars and
trucks, need to be described differently. Two alternatives are used here, L?-valued
Lebesgue measurable density functions and signed Radon measures. The resulting
solution spaces are metric spaces that do not have a linear structure, so the usual
convenient methods of functional analysis are no longer applicable. Instead ideas
from mutational analysis will be used, in particular the method of Euler compactness
will be applied to establish the well-posedness of the nonlocal balance laws. This
involves the concatenation of solutions of piecewise linear systems on successive time
subintervals obtained by freezing the nonlinear nonlocal coefficients to their values
at the start of each subinterval. Various compactness criteria lead to a convergent
subsequence. Careful estimates of the linear systems are needed to implement this
program.
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1 Mathematical models of traffic flow

A large class of mathematical models of traffic flow is formulated as partial differential
equations of hyperbolic type, mostly continuity equations or balance laws. Recently
three aspects have been identified which deserve more attention from the analytical
point of view.

First, highways and streets usually consist of more than just one lane and, so we
need a theory that can handle systems of hyperbolic equations. Second, drivers of
vehicles can watch each other and, modern technology (like navigation tools, mobile
phones and centrally controlled restrictions on speed) provide facilities to take dis-
tant information into consideration. From the mathematical point of view, this leads
to nonlocal problems, i.e., the desired solution occurs in the coefficients not just in
a pointwise dependence, but in a functional dependence. Convolution operators, for
example, are preferred to Nemytskii operators in the quasilinear hyperbolic equa-
tions. Nonlocal models of hyperbolic type have already been investigated thoroughly
by Colombo, Goatin and collaborators, for example (see [2,16,22-25,28,36] and ref-
erences therein).

In addition, recent models try to avoid the a priori assumption that traffic is “suffi-
ciently dense” which is required for describing it in terms of a Lebesgue measurable
density. If both vehicles and trucks are using a highway, the traffic control panel has the
facilities to specify different restrictions on these groups. Hence it is worth considering
them as two components of the traffic system, but the trucks are usually so few that they
cannot be described as a Lebesgue measurable density function. From the analytical
point of view, the next larger function space (as a generalising alternative) consists of
Radon measures. Various models using time-dependent Radon measures have already
been published by Carrillo, Colombo, Piccoli and collaborators, for example (see,
e.g., [20,21,62-64] and references therein). The main results in [62-64], however, are
formdulated for the continuity equation or for Radon measures with compact support
in R,

Motivated by the large number of traffic flow models published so far, the focus of
our interest is the following class of nonlocal hyperbolic problems

[at f+dive (GG, fop) f) =UE fow) - f+ W fo )
d m+divs (B(t, fop) ) =C(t, fip) - 1

with given initial conditions at time # = 0. The main goal consists in specifying
sufficient conditions on the coefficients for its well-posedness for weakly continuous
distributional solutions f : [0, T] — LP(RM) (with p > 1) and pu : [0,T] —
M(@RN), where M(RY) denotes the set of finite Radon measures on RV, i.e., to
allow their existence, uniqueness as well as the continuous dependence on given data
to be established. The coefficient functions here describe the functional dependence,
i.e., we regard them as functions

B:10,T] x LP®RY) x MRN) > Wh*®RN, RVY),
C:10,T] x LP(RY) x M@®RY) - WHo®RN R),
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G:00,T1x LP(RY) x M(RY) — {ge L2@RY,RY)n L7 | dyg € L™},
U:[0,T1x LPRY) x MRY) — {u e L@®RY) N LIRY) | Vyu € L=},
W:[0,T] x LP(RY) x MRY) — LP(RY)

because we aim at the most general class of problems for which aspects of nonlocal
dependence are characterised by appropriate conditions of boundedness and continu-
ity. From a slightly different perspective, the spatial dependence of the coefficients
is completely covered by the function values in W2 (RY), L(R") and L?(R"),
respectively. The pointwise influence of the sought functions f, i on their own evolu-
tion here is determined by the structure of the respective partial differential equation.
It determines essentially to which special examples of traffic flow models the main
results can be applied.

In this article we provide new results in various aspects:

e The Lebesgue measurable solution f to the nonlocal transport equation is consid-
ered with values in the Banach space L” (R") for some arbitrarily fixed parameter
p € (1, 00). Most of the publications so far specify weak solutions in L' with
bounded total variation in space so the well established theory about hyperbolic
balance laws can be applied (see, e.g., [2,23,25,30]). Clearly, the latter function
space opens the door for the coefficients to a larger class of pointwise dependence
on space, but it restricts the admissible set of solution values significantly. We
regard it as realistic in traffic flow models that drivers keep watching their close
environment and, this can be modelled in terms of a convolution operator, which
need not be symmetric in space and which can have a small support in comparison
with the length scale of interest. L”(RY) provides the analytical advantage that
various types of singularities in spatial densities are covered.

e All coefficients involved can depend on the desired solutions in a functional and,
thus, nonlocal way (differently from [20], for example).

e The measure-valued component p has its values in the space M(RY) of finite
signed Radon measures, i.e., the dual space of continuous functions RN - R
vanishing at infinity supplied with supremum norm (see below for details). Such
measure values need not be probability measures or are not assumed to have
compact support (as in [62], [63, Section 3], for example).

e The measure-valued component i need not be conserved (as, e.g., in [51, Sec-
tion 2.8], [62]).

The results about well-posedness concern three aspects: Firstly, we specify condi-
tions on the coefficients sufficient for the existence of weak solutions, which do not
necessarily imply uniqueness. Similarly to the standard Peano theorem for ordinary
differential equations (ODEs), they are based on appropriate continuity and concluded
from compactness arguments. Secondly, supplementary assumptions about Lipschitz
continuity of the coefficients w.r.t. state imply the uniqueness of weak solutions to the
respective initial value problem. Finally, the same conditions of Lipschitz continuity
guarantee the continuous dependence of solutions on given data, i.e., initial states and
coefficients, which then follows, essentially, from Gronwall’s inequality.
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Outline of the paper

Some basic ideas on mutational analysis are briefly sketched in the next section, Sect.
2. Then, in Sect. 3, the main results on the well-posedness of solutions of the nonlocal
balance equations presented in the introduction are stated, first for L?-valued solutions
and then for Radon measure-valued solutions. The rest of the paper is dedicated to their
proofs. Existence results of L”-valued solutions of linear transport problems under
different regularity assumptions and various estimates needed later are collected in
Sect. 4. They are then used in the Euler compactness method in Sect. 5 to provide
proofs of the theorems stated in Sect. 3. Finally, Radon measure solutions are handled
analogously in Sects. 6 and 7.

2 Mutational analysis on spaces without a linear structure

From the analytical point of view, this article provides another novelty in comparison
with former publications in this field. It is the underlying concept for constructing
solutions. The main idea is to imitate the classical Euler method in combination with
compactness arguments. Importantly, this can be realised without special emphasis on
the linear structure of the underlying space.

Indeed, whenever the full dynamic problem is too complex for solving it explic-
itly, one usually relies on some notion of decomposing it into tractable subproblems.
Mild solutions to semi-linear evolution equations, for example, combine strongly
continuous semi-groups of linear operators with the variation of constants formula
leading to fixed-point problems. Galerkin methods are based on the projection on
finite-dimensional linear subspaces in combination with the limit for their dimensions
tending to infinity and so on. One of the simplest methods is the Euler algorithm,
which starts with some discretisation in time and then solves a simpler (usually lin-
ear) problem on each time subinterval. Originally introduced for ordinary differential
equations (ODEs), this approach has proved to be very powerful in various fields like
nonlinear evolution equations or stochastic differential equations (see, e.g., [45,61]).
There are many dynamic problems, however, whose states are not in a linear space,
but just in a metric space. A large class of examples looks for compact sets in RY as
functions of time which determine their own evolution similarly to ODEs (see, e.g.,
[1,29,31,32,46,49,50,57]).

We focus on the mutational approach to differential equations in metric spaces by
Aubin [9-11]. It is similar to, but developed independently from the quasi-differential
equations by Panasyuk [58—60], which has been applied by Colombo and collaborators
(see, e.g., [18,26,27] and references therein, a comparison in more details is presented
in [51,52], for example).

The key idea here is to start with a class of semi-dynamical systems on the (possibly
nonlinear) state space. The systems in that class are identified by a parameter. In the
standard situation RV, each vector v € R" induces an affine semi-dynamical system
on RY defined by [0, 00) x RN 5 (h, &) — & +h -v. (Here v € RY indicates the
parameter mentioned before.) A vector v € RY is defined as the (right) derivative of
acurve £ : [0, T) — RN attime z € [0, T) if
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1

lim o [6G ) — (€0 +h-v)| =0,

=

For an ODE x’ = f(z, x), a vector field function f : [0, T] x RY — R¥ is given
which prescribes the right derivative of the wanted curve in dependence of time ¢ and
respective state.

In the (not necessarily linear, but) metric setting (X, d), a family of semi-dynamical
systems ¥, : [0, 00) x X — X for p € Pplays the role of the tangent vectors v € RN
and their corresponding affine maps. For a curve x : [0, T] — X, ¢, represents
the counterpart of the right derivative at time ¢+ € [0, T) if it induces a first-order
approximation in the sense that

1
Jim d(xt+m, 9, (hx0)) = 0.
This notion does not rely on any aspects of linear structure of X, but merely on
distances. The final step for generalising ODEs is now to prescribe the parameter
p € P as a function of time ¢t € [0, T) and state in X. This leads to a so-called
mutational equation on the tuple (X, d, (z?,,)l,e]p).

They were introduced by Jean-Pierre Aubin as a joint environment for evolving
vectors in RV and compact subsets of RY [9-11] and then extended by the authors for
various further examples like stochastic differential equations with nonlocal sample
dependence, random closed sets in a Hilbert space and fuzzy differential equations
with evolving membership grade (see, e.g., [41-44,51,52]).

A key goal in mutational analysis so far has been to specify conditions on the given
semi-dynamical systems ¥, p € IP, sufficient for the well-posedness of initial value
problems if the given feedback function satisfies standard assumptions like continuity
and Lipschitz continuity, respectively. The main approach for constructing solution
is always the Euler algorithm, so there is a special interest in the “error propagation”
along two Euler approximations for later conclusions about their maximal distance
while the time step is tending to 0. This basic notion has the immediate consequence
that any two components (or more) fitting in this framework can be combined in a
system immediately, i.e., sufficient conditions for the well-posedness of systems are
available without any additional considerations. That is the essential aspect motivating
our interest in this mutational framework. In this article, particularly, we are free to
consider the solutions with values in L?(RY) and M (R") separately.

Finally, our main goal here is not to advertise some further abstract theory providing
yet another generalised solution to differential equations in metric spaces. Instead, we
want to emphasise the benefit of mutational analysis of specifying explicit continuity
conditions on the semi-dynamical systems which guarantee the convergence of the
Euler method, in a generalised sense, however. This makes it significantly easier to
check whether a decomposition of the full dynamic problem into a class of simpler
problems (inducing the semi-dynamical systems) plus feedback will succeed or not.
Then, in the very end and for each example individually, it is recommended to identify
an established solution criterion which the existing curve in the metric space satisfies.
In the concrete examples of nonlocal balance laws here, the curves are L? bounded,
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458 P. E. Kloeden, T. Lorenz

weakly continuous weak solutions and narrowly continuous distributional solutions
with values in the space of signed Radon measures, respectively. These connections
to partial differential equations specify essential differences of our results from recent
contributions of Aubin et al. to traffic flow modelling (see, e.g., [12-14]).

3 The main results

The main results on the existence and uniqueness of various kinds of solutions to the
nonlocal balance equations are stated in this section and will be proved later after
developments of other background results. These results are stated in terms of the
following metrics and convergence.

Definition 1 For p € (1, 0o) fixedand g := %,deﬁnedm LP(RMyx LP(RY) —
[0, 00)

dio(f.g) = sup [/RN*" (f =g dx | g € CL@®Y), llplus = 1. llplli= <1,

[VxollLe <1 ] .

Here C? (R™) denotes the space of continuous functions R¥ — R with compact
support and Cg (RV) its closure with respect to the supremum norm, respectively.
Furthermore, M (RN ) consists of all finite real-valued Radon measures on RN e, it
is the dual space of (CJ(RY), || - |z=) (due to the Riesz theorem [7, Remark 1.57]),
and M*(R") denotes the subset of nonnegative measures 1 € M(RN),i.e. u(-) > 0.

Definition 2 A sequence (i,)ncry in M(RY) is said to converge narrowly to . €
M@®N ) if for every bounded continuous function ¢ : RN > R,

lim odu, = / odu.
RN RN

n— oo

Definition 3 ([51, Definition 2.42], [15, Section 8.3]) The mapping M(RY) x
M(@RN) — [0, oc) defined by

(. v) = sup |/RN Y d(u=v)|y € C'®Y). 1l VYl < 1
is called the W1 dual metric d 'm or the Kantorovich-Rubinstein metric on M@@RM).

3.1 L?(R")-valued solutions to nonlocal balance laws

Proofs of the following theorem and propositions are given in Sect. 5.
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Theorem 4 (Existence of solutions in L?(RY)) Consider the initial value problem

O f+dive (G, f) f)=UE f)- f+WE. . fO0) = fo ey

with the coefficient functions

G:10,T] x LP(R) — {ge L¥RY, RN)N L7 | dyg € LOO},
U:10,T] x LP(RY) — {u e L°(RY) N LIRY) | Vyu € L°°},
W0, T] x LP(RY) — LP(RY)

under the following assumptions:

(i) (Global a priori bounds) sufP (”divX g, ) “LOO(]RN) + ||U(t, D) “LOO(]RN)
tn
W@ Dl peny) < o0

(ii) (Locally uniform a priori bounds) For every r > 0, there exists a constant
C, < oo such that forallt € [0, T] and f € LP (RN with ”f”Lp(]RN) <r

|ga. f) ||L°°(RN)
+]

8X g(tv f) ||LOO(]RN’RN><N) S Crv ||qu(ta f)”L()O(RN’]RN) S Cr-

(iii) (Locally uniform choice of function dominating values of VV) For every radius

r > 0, there exist w € LP(RN) and a compact set Ky C RN such that for all
t €10, TTand f € LP(RN) with || fll o zn, <7,

|W(t, ) (-)| < w(-) Lebesgue-almost everywhere in RN\KX .

(iv) G, U : [0,T] x (LP(RN)’de) N (Lq, | - ||Lq) and W
(LPRN), dpr) — (LP, || - |lLr) are measurable.
(v) (Continuity) The functions G(t, ), U(t, ) : (LI’(]RN), de) — (Lq, Il ||Lq) and

Wi, ) : (L”(]RN), de) — (L”, I - ||Lp) are continuous for Lebesgue-almost
everyt € [0, T]:

[0, T] x

Then every initial value problem related to (1) has a weak solution f : [0, T] —

LP(RN)Y in the following sense: f : [0,T] — (LP(RN), weak) is continuous with
f(©0) = foand

5]
/R ¢ (f(t2) — f(1)) dx = / /R F5.0G(s. F())®) - Vy p(x) dx ds
N tl N

+ / /R (a0 U ) )

+W(s, f(5))(X) @(x) dx ds )
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460 P. E. Kloeden, T. Lorenz

forany) <t <th <T,¢p € CC1 (RMN). Furthermore this function f(-) is bounded
w.r.t. the LP(RN) norm and continuous w.r.t. dyp.

In hypothesis (i), the global a priori bound on [W(z, /)| .»®ny can be weakened to a
linear growth condition w.r.t. || f{|z» ) since the subsequent considerations and the
Gronwall’s inequality still imply an a priori estimate of the L? (R") norm of weak
solutions at each time instant.

Proposition 5 (Uniqueness of weak solutions in L? (RN)) Consider the initial value
problem (1) with the coefficient functions

G:[0,T]1x LP(RY) —» {ge LY®RN,RV) N LY | ayg € L™},

U: [0,T]x LP®RY) - {u e L°®RY) N LIRY) | Vyu € L7},

W: [0,T] x LP(RY) » LPRY)

under the assumptions (i)—(iv) of Theorem 4 and the hypothesis

(vi') (Locally uniform Lipschitz conditions w.r.t. states) For every r > 0, there
exists a constant A, > O such that

”g(tv f]) _g(ta fz)HLq(RN’RN) S Ar .de(fl7 f2)7

||Z/{(t, fl) - u(t’ fz)”Lq(RN) S Ar : de (flv fz),
W, f) =W, )] sy < Ar-dur (fi. )

holds for all t € [0, T) and f1, f» € LP(RN) with | fi e @nys 120l e @iy <7

Then for each initial state fo € LPRN), the continuous weak solution f :
[0, T] — (L”(RN), weak ) to the nonlinear problem (1) satisfying the measura-
bility conditions associated with

GCL )y GG, ), UG, f) e L™(0,T; L), W(, f) e L'(0,T; LP)

is unique.

Proposition 6 (Lipschitz continuous dependence on given data) Let G0, ) and
WU satisfy the assumptions of Proposition 5 (with the same a priori bounds). In
addition, let fU) denote the unique weak solution of problem (1) for the coefficients
GD UD W) and the initial state fo(]) eL?P (RN),j =1, 2, respectively. Choose

some R > 0 with max;—1» ||f(§j)||Lp(RN) < R and set

A, C)i= sup 6V, 0) =GP O] L@y r
ceLP(RN): ’
ISlr =C
+ osup U@ 0 -UPE O Loy
ceLP(RN):
Ilglep =C
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+ sup WP WP 0 gy
e LP(RN):
ISlir =C
Then there exists a constant C > 0 depending on R, T and the constants of coefficient
functions (in assumptions (i)—(iv),(vi’')) such that for every t € [0, T],

dir (fP0), fP@0) < e (de(fél) f<2>) /OtA(s,C)ds).

3.2 Measure-valued solutions to nonlocal balance laws

Proofs of the following theorems and propositions are given in Sect. 7.

Theorem 7 (Existence of distributional solutions with values in M(RY)) Consider
the initial value problem

O pm + divg B, w) w) =Ct, ) - in [0, ], p(0) = o 3

with the coefficient functions B : [0, T] x M(RN) - WL@®RN RN), C: [0, T] x
M@RYN) — WL RN R) under the following assumptions:

(i) (Global a priori bounds) sup (||B(t,§)|| P (43 Lw(RN)) < o
1,

(ii) (Locally uniform a priori bounds) For every r > 0, there exists a constant
C, < oo such that

” 8X B(tv ;)”Lm(RN’RNxN) = Cra ||VX C(t7 g)”LOO(RN’RN) = Cr

holds for all t € [0, T, ¢ € MRN) with |¢|(RN) < r.
(iii) The functions B(-,£),C(-,¢) : [0, T]1 — (L, ||-|Iz>) are measurable for each

e M@RN).
(iv) (Continuity w.rt. states) The functions B(t,-), C(t,-) : (M(RN),dM) —
(L°°, I - ||Loo) are continuous for Lebesgue-almost every t € [0, T].

Then every initial value problem related to (3) has a narrowly continuous dis-
tributional solution u : [0,T] — M@N) in the sense that nw [0, T] —»
(./\/l (RM), narrow), t — Wy Is continuous for | given and

/RN od it —/R pduy, = / / (s, i) (X) - Vx p(x) dpus(x) ds
/ / (s, ps)(X) @(X) dps(x) ds  (4)

forany0 <t) <th <T,p € CC1 (RN). Furthermore, this function ju(-) is bounded
w.r.t. the total variation, has tight values and is continuous w.r.t. d pq.
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462 P. E. Kloeden, T. Lorenz

Proposition 8 (Uniqueness of distributional measure-valued solutions) Consider the
same initial value problem (3) with the coefficient functions

B:[0,T] x MRY) - Whe@®RN RY), C:[0,T] x MRY) > Wh* RN R)

under the assumptions (i)—(iii) of Theorem T and the hypothesis
(V') (Locally uniform Lipschitz conditions w.r.t. states) For every r > O there exists
a constant A, > 0 such that
1B, ¢1) = Bt 2| joon vy < Ar - daa (61, 62),
||C(tv Cl) - C(tv 4-2) ||L°°(RN) S Ar : dM (;lv §2)

forallt € [0, T]and ¢, & € M@RN) with |£1|(RV), || (RY) < 7.

Then for each initial Radon measure g € MRN), the narrowly continuous dis-
tributional solution v : [0, T] — M@Y) to nonlocal initial value problem (3) is
unique.

Proposition 9 (Lipschitz continuous dependence on given data) Let BY) and C\)
satisfy the assumptions of Proposition 8 (with the same a priori bounds). In addition, let
w'? denote the unique distributional solution of problem (3) related to the coefficients

BY . CD and the initial measure ,u(()j) e M@RY), j = 1,2, respectively. Choose
some R > 0 withmax;—1> |ué’)|(RN) < R and set

At C)i= sup B o) — BP0,
e M(RN):
lZIRN) <C

+ sup eV, o) - P, O -
e MRN):
[ZIRN) <C

Then there exists a constant C > 0 depending on R, T and the constants of coefficient
functions (in assumptions (i)—(iii) and (V') such that

t
dp(pi”, 1) < e (dM(M(()D, ns) + C-/O A(s, ©) a’S)
foreveryt € [0, T].
4 LP(RN)-valued solutions to linear balance laws

4.1 The metrics dy», er» of the state space L? (RY)

In Definition 1, we have already specified the metric dz» on L? (RY). It will mainly
serve the comparison of two densities at the same time instant. Now two further metrics
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on L?(RY) follow. They will be used for describing the regularity of weak solutions
with respect to time.

Definition 10 Let | < p < oo and ¢ > 1 with % + 5 = 1 and define é1p, err :
LP(RN) x LP(RN) — [0, 00) as

ér(f.8): = sup {/RNso (f =gy dx | ¢ e CLRY), ligllyra < 1. llpllwi~ < 1]

err(f,g):=¢érr(f. 8+ | ||f||L17(RN) - ||g||Lp(RN) | .
Remark 11 Obviously the following inequalities hold for all f, g € L”(RV):

err(f.8) =drr(f.8) = IIf —8ller@wyy,  err(fi8) = 21 — gllrwny.-

Remark 12 The metrics dpr and ér» are constructed in a very similar way, namely
in terms of a supremum for all test functions in a unit ball. What differs, however, is
the class of test functions and the norm underlying the unit ball. From a more general
point of view, they both modify the L” norm. Indeed, the well-known Hahn-Banach
theorem implies for every f, g € L?(RY)

If = gllLr@y, = sup[/Rwa—@ dx | ¢ e LYRY), liglo = 1]

=sup[/RN<p-<f—g) ax | ¢ e CLRY), llgls < 1}

since L4 (RV) represents the dual space of L” (RY) and C! (R ) is dense in the Banach
space L4 (RM). The main difference concerns the class of test functions. For the metric
drr (concerning distances between density functions at the same time instant later on),
for example, we additionally suppose every test function ¢ € C!(R) to be in the unit
ball of Wl’OO(RN ), i.e., ¢ is bounded and 1-Lipschitz continuous in addition. Hence,
the related functional

LPRY) — R, fr—>/ ¢ fdx
RN

might hardly change when comparing two density functions f, g € L?(R") although
the L? norm | f — gll.» ) is rather large. Similar modifications of the norm have
already proved to be useful for L? density functions in cancer cell migration models
in [53,54], for example.

In this subsection we specify relations between the metrics dyr, €1, e;» and more
established topologies like the L? (R") norm and the weak topology. Then in Sect. 6.1
below, the notion is adapted to signed Radon measures on RY (see Remark 41 for
more details).
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464 P. E. Kloeden, T. Lorenz

Lemma 13 &, metrizes the weak topology on norm-bounded tight balls in L? (RN)
in the following sense: Suppose f € LP(RN) and let (fi)ren be any sequence in
LP (RN such that (|fk|p) is tight in RN i.e.,

Jim sup | fellLo ey v, 0 = O

Then,

N sup | fllprwyy < 00 and
fx — fweakly in LP(R™)(k — 00) & keN
khm err (fk, f) =0.
— 00

Proof The “«” direction: This is an immediate consequence of the fact that C cl RY)
is a dense subset of the dual space LI (R") = (LP(RN))/ (see, e.g., [68, IV.9 Exam-
ple 3.

The “=" direction: Every weakly converging sequence is known to be bounded w.r.t.
the underlying norm as a consequence of the Banach—Steinhaus theorem. Write S :=

sup || fill Lr gy < o0. It follows from the lower semicontinuity of the norm w.r.t. the
keN
weak convergence that || f || .»gyy < S.

To prove that é;»(fx, f) — 0, choose ¢ > 0 arbitrarily. There is a radius p > 1
such that

”f”LP(RN\Bp(O)) + ]fug ||fk||Lp(RN\[Bp(o)) < %
€

since (| fx|”)ken is tight by assumption. According to the Sobolev embedding theorem,
the set {(p € CCl (B2, (0)) | loellwie < 1, [l@llwieo < 1} (strictly speaking, their zero
extensions to R¥) is relatively compact in (Lq @Ry - Lq(RN)). Hence there exist
finitely many functions ¢, ..., ¢; € Cg (B2, (0)) (with j = j(e, p) € N) such that
sup {ll@illwas @i llwie} < 1 and

i<j
[¢ecl@ap |Iglwa =1, ol =1}
j

’ &
LY(RN — g .
cU{ge ®Y) | llg ¢,||Lq<45+1]

i=1

Then we obtain

v Def.
() sop| [ o= pax [ e CLEM. gl < 1. ol < 1|
< s [ e (o= D dx| g ClBa. oo < 1. olhys < 1]
R
+8
2
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& &
< .. — d —_ —
= w0 e Gt g U Pl + 5
< sup / ei - (fi — f)dx + e

l<i<jJRV

Hence lim sup;_, o, é2» (fi, f) = 0.
O

Corollary 14 Every norm-bounded closed tight subset of LP (RN) is (sequentially)
compact w.rt. pp.

Proof The Banach space L”(RY) (with | < p < 00) is reflexive and so, every
bounded closed ball in L”(R") is known to be sequentially compact with respect to
the weak topology (e.g., [68, V.1.Theorem 1]). The equivalence in Lemma 13 then
implies convergence w.r.t. érp. O

Corollary 15 Let (fi)ren and (gi)xen be two bounded sequences in LP (RN) such
that both (|fk |1’)kEN and (|gk|f’)kEN are tight in RN . Then the following equivalence
holds

Jim Err(feoge) = 0« lim dir(fi.gk) = 0.

Proof The “«<=" direction: This is a consequence of éz» < dp».

The “=" direction: This implication results from essentially the same argu-
ments as Lemma 13 for two reasons: Firstly, the (now larger) subset {(p €
CCI(IB%Q,)(O)) | lelle < 1, lellwie < 1} is also relatively compact in (Lq(RN), Il -
I Lq(RN)). Secondly, both dr» and é;» depend only on the difference of their two
arguments. (These metrics originate from norms, although we do not use this deeper
structure elsewhere.) O

Corollary 16 Norm-bounded closed convex tight subsets of LP(RN) are relatively
compact with respect to dpp in the following sense: Let M C LP(RN) be any norm-
bounded closed convex subset with lim,—.oc supscpr Il f ”LI’(RN \B,(0)) = 0. Then

every sequence in M has a subsequence converging in (L” RN), de).

Proposition 17 The following equivalence holds for any sequence (fi)ren in
LP(RN):

lim epp (fk, f) =0
li — ) =0 k—
kin;o ” fe=t ”L' ®Y) < [ (|f;t<|>p)kGN is tight in RN

lim || filler = I1fllLe
k— 00

= lim de(fk, f):()
k— 00
(|fk|”)kEN is tight in RV .
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Proof This results essentially from the fact that L? (R") is a reflexive Banach space.
According to a theorem by Riesz and Radon (e.g., [3, U6.6] or [34, Proposition 5.10]),
every weakly converging sequence (fi)eny in LP(RY) has the property || fr —
f”LP(RN) — 0k - 00) & | fillprwyy = IIfllLr@yy(k — 00). Hence the
first claimed equivalence is a direct consequence of Lemma 13. Finally the second
equivalence results from Remark 11. O

Proposition 18 Norm-bounded closed convex tight subsets of L? (RN are complete
with respect to dyp in the following sense: Let M C LP(RN) be any norm-bounded
closed convex subset with lim,_oo SUP fepy ”f”Lp(RN\Bp(())) = 0. Then every
Cauchy sequence w.r.t. dpp in M has a limit in M w.r.t. dpp.

This can be concluded indirectly from the compactness property in Corollary 16. Sup-
plementarily we now give a separate proof without using the topological equivalence
of drr and ey » specified in Corollary 15 (see [54, Section 5.1] or [53, Section 5.1] for
the corresponding metrics on L? with different arguments).

Proof Let (fx)ren be a Cauchy sequence in M w.r.t. drr. Then (fi)ren is Cauchy
sequence w.r.t. ér» due to Remark 11. Hence Corollary 14 provides a function f €
LPRNywithépr(fi, f) — 0ask — oo orequivalently fi — f weaklyin L?(RV).
By Mazur’s Lemma (see, e.g., [68, V.1.Theorem 2]), the norm-closed convex set
M c LP(RV) is weakly closed, so f € M.

It remains to prove dr»(fi, f) — 0 for k — oo. Choose any ¢ > 0. As (fi)reN
is Cauchy sequence w.r.t. dz», there is some J = J(¢) € N with d» (fk, ﬁ) < e
for all k,1 > J. For every test function ¢ € CC1 (RN) with |@llze < 1, |l@llre <
1, ||Vx ¢llLe < 1 and any k > J, we conclude from the weak convergence of ( f;);cn
to f that

/ o-(fi—fdx = limSUP/ ¢ (fx — f) dx < limsup dpr(fx, fi) <
RN | — 00 RN | — 00
i.e.,drr (fx, f) < € holds for every k > J. O

4.2 Nonautonomous linear problem: uniqueness of weak solutions

Proposition 19 Suppose for any T > 0 that g € LOO(O, T; L®RV, RN)), kg €
L0, T; L2@®RN,RV*N)), i € L>®(0, T; L¥RY))andw € L'(0, T; LP(RY)).
Then for any initial function fy € LP(RN), there exists at most one weak solution
felLl (O, T; LP(RN )) of the nonautonomous transport equation in [0, T']

O f +divk(f 8(1) =u@®)f + w®), [fO)= fo.

In short, every weak solution in Proposition 19 proves to be a “renormalized”
solution (in the sense of DiPerna and Lions [33]) and so is unique. The proof is
essentially based on the smoothing arguments of Le Bris and Lions in their article
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[48] about “transport equations with partially W!-! velocities”. The norms in L!, L>®
used there have just to be replaced by the L” norm as indicated in [33].

Weak (possibly measure-valued) solutions to linear transport equations and the rela-
tion to their (generalised) flow along ODEs (with discontinuous coefficients) belong
to the current fields of research in analysis (see, e.g., [4-6,17,55,56] and references
therein). Existence of solutions can usually be proved by means of smoothing coeffi-
cients. Uniqueness of weak solutions, however, proves to be a very challenging topic.
[55, Theorem 5.10] exemplifies how rather weak assumptions about the divergence of
the vector fields ensure the uniqueness of weak solutions to homogeneous transport
equations if their values are nonnegative bounded Radon measures on the Euclidean
space. In [6], however, it is pointed out as an open question whether similar uniqueness
results also hold for signed measures (as values of weak solutions), unless the vector
field is assumed to fulfil an Osgood-type condition.

4.3 Linear problem with ‘“more regular” coefficients: existence of solutions
Proposition 20 Suppose that g € C!(RN,RV), u € C'®RN) N WH*®RN) and
w € LP(RN). Then for any initial function fy € LP(RN) and period T > 0, there
exists a weak solution f : [0, T] — LP(RM) of

O f +divx(f g =uf +w, f(O0)=fo &)

in the sense that f : [0, T] — LP(RN) is weakly continuous with f(0) = fo and

19}
/ ¢ (f() = f(1) dx=/ / (£6) @ Vxp+ug)) dxds
RN n RN

+ (2 —11) / ¢ wdx (6)
RN

foranyO0 <t <trb <T,p € CCI(RN).
This solution can be represented as

t
/ o f(1) dx = / (w,,¢<o; Vo + w / w,,w(s;-)ds)dx %
RN RN 0

with Y, o € cl(o, 1] x RM) denoting the unique solution to the adjoint problem (11)
below. Moreover, with the notation [r]™ := min{r, 0} forr € R, it satisfies the a priori
estimate

”f(t)”LP(IR{N) < (”fO”LI’(]RN) + ”w”LP(RN) t) . (Idivx gl ™ llLoo+llullLoe) -1

The proof is given at the end of the subsection after some preparatory lemmata.
The characterisation of “weak solution” in Proposition 20 differs slightly from the
standard definition, but it implies successively by means of approximation that:
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1. Forany ¢ € Cg (RN), the function from [0, T]to R givenby ¢ > / @ f(t) dxis
RN

Lipschitz continuous. Indeed the image £ ([0, T]) € L?(R") is weakly compact,
hence bounded and so, the claimed Lipschitz continuity results from the detailed
reformulation (6) of weak solutions.

2. In addition, for any test function ¢ € C2°([0, T'] x RM) depending on time

/]RN (¢(T,x) f(T,x) —¢(0,%) fo(x))dx
T
= / / (f(& X) (8(x) - Vx¢ (s, X) + u(x) ¢ (s, X))) dxds
0 RN
T
+ / /R (¢(S, X) w4 950 (s, x) f(s, x))dxds )
0 N

The existence of weak solutions in L>(0, T; L?(R")) of the initial value prob-
lem (5), has already been verified under weaker assumptions about g, divxg and u
(see, e.g., [33, Proposition II.1] with the modified regularization presented in [48]).
For investigating the dependence of solutions on initial data and coefficients, however,
we prefer supplementary uniqueness and need an appropriate representation such as
in (7).

Lemma 21 (The flow along the autonomous ODE) For every ¢« € R and g €
LIIOC(RN, RN) with d9xg € L® RN, RV*N) there exists a function Xa,g : [0,00) x
RN — RN induced by the unique Carathéodory solutions to the autonomous ordinary
differential equation

0 :{a,g(l; X)=a - g(—/{a,g(t; X))» :{a,g((); X) = X. (8)

Moreover, Xy g(t; -) : RN — RN isa Lipschitz continuous homeomorphism for each
t > 0 and, with the notation [r]™ := max{r, 0}, [r]™ := min{r, 0} for r € R, satisfies

|| Ox Xag(t; .)HLOO(RN,RNW) < £COonst(N lal) (1+10xglipoo) - 1 )

B detdy Xog(t; ) = o - (divyg) (Xog(t: 1) - detdy Xog(t: -)

e lllldvsel lloo 1 < et gy Xy g1 ) < eIdvxel et (10)

If, in addition, g € CC1 (RN, ]RN), then Xqg(t, -) : RN — RN s continuously differ-
entiable for each t € [0, 00) and satisfies

. St(N, 1+(1D -t
|0x Xag(t; .)||LOO(RN’RNX1V) < econst(N.la]) (1+[IDgllpoo) -1

In particular, each function Xy g(t, ) : RN — RV fort € [0, 00), is a diffeomor-
phism.

These properties of X g result from the standard theory about ordinary differential
equations (see, e.g., [39, § V.3], [4, Remark 6.3]).
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Lemma 22 Suppose that g € C!(RY, RY) andu € C'(RN) N WL RN). Then for
anyt € [0,T] and ¢ € Cg (RN, there is a unique solution \; y =\ € cL(o, 1] x
RN) of the first-order end-time problem

WV +g Vv +uvy=0in[0,t]xRY, v@)=¢ inRY (11)

given by

t—s
v(s; x) = (p(%l,g(t — 5 x)) - exp (/ u(.’fl’g(r; x)) dr). (12)
0
Moreover, the a priori estimate
”Wt,(p(S; ')”Lq < el . eUIldivx gl [l oo +llullpoo) - 1 (13)

holds for every) <s <t < T and ¢ € Cg(R”).

Proof Choose t € [0,T] and ¢ € Ccl, (RN). The method of characteristics provides
the explicit solution ¢ € C'([0, 1] x RY), namely

P(s; ) =@(X1g0s5 ) - GXP(/OSM(%Lg(s —r; ) dr),
of the semi-linear initial value problem
G dp—g Vep—u¢p=0 in[0,1] xRN, ¢(0)=¢ in R".
Substituting ¥ (t; x) := ¢ (¢ — 1; x) for T € [0, ¢], we obtain the claimed solution

¥ e C([0, ] xRY) of the given transport equation with end-time condition (¢, - ) =
©:

t
Vi) = o =5 ) - exp ([ ulRige = si) dr).
N
Moreover, the transformation theorem for Lebesgue integrals leads to

Jo ot Wi ax et im0 (g =i ) d

< ¢ lulloe - (t=9) Hdet (BX Xy,g(t —s; -))_1 H ||<p||’£q

LOO
< ot Izt |ldiveg] || o -1 lell?, .

O
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Proof of Proposition 20 For any t € [0,T] and ¢ € Ccl. (RM), consider the solution
Yrp €C 1 (10, 1] x RN ) to the semi-linear end-time problem (11). Due to the a priori
bound (13) in Lemma 22, the linear operators

t—s
O = Yrpls; ) =9 (xl,g(t -5 )) - €Xp (/0 u(X1,g(r; -)) dr) )
t
90'_)/0 Yr,p(s; -)ds

from C!(R") into C!'(R) are continuous with respect to the L9 (R") norm and so,
they have unique continuous extensions to L9 (RM),

For each ¢t € [0, T, select the unique function f(¢) in the dual space LP (RN of
L9(RN) such that

t
/ @ f()dx = / (I/Iz,ga((); )fo + w/ Vi,p(s3-) dS) dx  (14)
RV RN 0

for any ¢ € cj. (RN). In particular, || f ()|, RNy 1s bounded by a constant depending
on |[[divx g1~ || ,oo» el llwliLe, | foll » and T only:

1f Ol = sup [/R 0 f@0) dx| g e LYRY), llpls < 1}

sup [/RN o- f() dX“PGCCI(RN)’ ol La 51]

sup {1 (53 Mo (Ifoller + Iwller 1) | @ € CLRY),

lole <1, s st}

(13) o .
< llldivx gl lizootlullpoo) -1 (”fO”LP(RN) + lwllLr@w) t).

This leads to the bounded function f : [0, T] — L? (R™), which we now prove to
be a weak solution of problem (5).

For any test functiong € C Cl (R™)) with compact support, the function @ : [0, T] —
R given by ¢ — fRN @ f(t) dx is absolutely continuous with

(1) = (fO(X)§0 (x]’g(t; X)) eJo 1(Xrgrix))dr

dt Jrw

t
+ w(x)/ /WICH x)ds) dx
0

a t
_ /RN E (fO(X)(p (:fl.g(t; X)) . exp(/o u (:{1,g(1’§ X)) di’)) dx

9 ! S u(Xy g (r; %) d
+/]RN w(x) - 3 /0 ((p (361,g(t —s; x)) el uXig(rix) ’) ds dx
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= /]RN {fo(x)(WD (X115 X)) - 9, X1,4(1; X)
t
+ o (xl,g(t; X)) u (%l,g(t; X))) - exp (/0 u (xl,g(r; X)) dr)} dx
t
+/RN w(X) {go(x) +/0 (w|(3€1.g(t_s;x)) 0 X1,g(t — 55 X)
+ (,0|(%1 o(—5:%)) M(%Lg(t—s; x))) ef(;*su(xl,g(r;x)) dr ds] dx

(1=4)/ (V(p-g(x) + (pu) - f(@®) dx +/ ¢ w dx.
RN RN

Indeed, the global a priori bound on both || f(¢)||z» and the other functions g, u, ¢, w
ensure that all Lebesgue integrals here exist and so, the rules of differentiation can be
applied to weak derivatives (see, e.g., [69]). O

4.4 Linear problem with ‘“more regular” coefficients: an explicit formula for
solutions in L? (RY)

Proposition 23 Under the assumptions of Proposition 20, the weak solution f :

[0, T] — LP(RM) of the initial value problem (5) presented in Eq. (7) has the explicit
form

t
F.8) = fo(X-150: ) - exp ( /O (u = divy ®) (X1 g(s5 £) ds)
—i—/o (w(%_l,g(t—s; £)) - exp (/o _‘(u—divx 2)(X_1g(r: &) dr))ds.

For our conclusions later on, the main benefit of this explicit formula is to provide a
dominating function of space and time. It will help us to verify tightness of solutions
while coefficients are perturbed in a suitably bounded way (see Lemma 31 below).
Corollary 24 (A function dominating this weak solution) Under the assumptions of
Proposition 20, the weak solution f : [0, T]1 — LP(RN) of initial value problem (5)
presented in Eq. (7) satisfies

£ §)] = el it (| (2 g 6))|
t
+/ |w (X1 gt — s; 5))|ds),
0

t
o = C e (| fo(ko1g0: )] + /0 (X140 =53 )| ds)

for everyt € [0, T and Lebesgue-almost every & € RN with a finite constant C that
depends on N, p, T, ||[divx 1™ ||~ and ||u| p.
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Proof of Proposition 23 The main idea is to change the right-hand side of Eq. (7) by
means of the theorems of Fubini and the change of variables. The change of coordinates
X = X1g(t; X) = & from RY to RY has the continuously differentiable inverse
&> X_14(t; §) = x from RY to RV. Hence, the change of variables formula for
Lebesgue integrals (see, e.g., [47, XXI, Theorem 2.6]) leads to

/RN Vi,0(0; X) fo(x) dx

D [ foteise ) e ([ uiseo) ar) | o ax
- /RN @(&) - exp (/0 u(Xig(r: Xo1(: 6))) dr) fo(X-14(t: )

| det 0sX_1,¢(t; €)| dé

- / 0 (&) - oxp ( / u(X1g(t i €) dr) fo(Eo1gt: £)
RN 0

| det dX_y g(t; &)| dE

(9 /RN @) - exp (/O u(Xoyg(t —r: £) dr) fo(X-1,4(: 6)

e~ Joliveg)(Xorg(s: E)ds e

= /RN @(&) - exp (/0 (u — divx g)(X-1,g(s; £)) dS) Jo(X-1g(t5 ©)) dé

Similarly, by the transformation X — X ¢(¢ — s; X) = &, we obtain

/ (w(x) / Yt (8 X) ds) dx
(10) t—s
/ / w(x) - Xl gt —s; x)) - exp (/ u (%Lg(r; x)) dr) dxds
0
:/ [, 0l -5 0) - 0
0 JRN

- eXp (/0 h u(Xig(r; Xo14( — 55 8))) dr)

< |det 0:X_1 g(t — 53 §)| déds

// w(X_14(t —5: ) - 9(&)
RN

-exp (/0 ) (u — divx 8)(X_1.4(r; ©)) dr) deds

=/ ¢($)~/ (w(X_14(t — 55 8))
RN 0
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- exp (/ _S(u — divx 8)(X_1.4(r; ©)) dr) ) ds dé.
0

Finally the claim results directly from Eq. (7). O

Remark 25 The results of this subsection can be extended easily to nonautonomous
linear problems as considered in Sect. 4.2, i.e., for any T > 0 and coeffi-
cients g € L>(0,T; L¥®RN,RM)), &g € L>(0,T; L®RN,RV*V)), i €
L>(0,T; L*@®M))and w € L'(0, T; LP(RY)).

According to Proposition 19, every initial function fy € L”(R") leads to at most
one weak solution f € L! (0, T:; LP(RN )) of the nonautonomous transport equation

O f +divk(f 8(1) =u@®)f + w®), [fO)= fo. (15)

Considering now the flow Xy 5 : [0, T] x RN — RV of the nonautonomous differ-
ential equation

O Xog(t;x) = -B(1, Xagt; %), Xog0;%) =x

in the sense of Carathéodory solutions, we can follow the same arguments as in the
proof of Proposition 20 for verifying that the function f : [0, T] — LP?(RN) with

. t
/ o F(t) dx = / o(X15(: %) - exp ( / 7(r. X150 %) dr) fodx
RN RN 0

t
+/ / w(s,x) (X1 gt —s; X))
RV Jo

t
-exp (/ u(r, X1g0r; x)) dr) ds dx
0

for each ¢ € Cg (RV) is this unique weak solution of (15). This leads to the counter-
parts of the explicit representation in Proposition 23 and to the dominating function in
Corollary 24 by using the area formula (e.g., [35, § 3.3, Theorem 2]) rather than the
change of variables formula for Lebesgue integrals.

Finally, the weak solution f : [0, T] — L”(R"Y) of the nonautonomous linear
problem (15) satisfies

A

) < ec"-(|fo(3€—1,g(t; 6)|+ /0 w(s, Xo1g(t —s; s>)|ds)

NAGRILE

IA

t
et (I ) + [l Tz s 0)'as)
(16)

for Lebesgue-almost every ¢ € [0, T] and Lebesgue-almost every & € RY with finite
constants C depending on N, p, T, [|0xg|l L0, 7: 1), 12l o0 (0, T; L)
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4.5 Autonomous linear problem with “more regular” coefficients: further
estimates

Definition 26 For any functions g € CC1 RN RN, u e CY®RN) N WL (@RN) and
w e LP(RN), let l?éfu,w 1[0, 11x LP(RN) — LP(RM) be defined as the unique weak
solution ﬁéu’w(t, fo) := f(t) of

O f +divk(f 8 = uf + w in[0,7], f(0) = fo,
the existence and uniqueness of which are stated in Propositions 19 and 20 respectively.

Proposition 27 Suppose that g, g € CLRN,RN), u, w € C'®RY) n WH*®RN) N
LY(RN) and w, W € LP(RN). Then the following properties hold for any fo, fi €
LP@®RN), s, t € [0, 1] withs +1t < 1:

(D) 90w, fo) = fo

@) W +1,f0) = V(s Vuw(t. f0)

@) [0duwt. )] o = (IfollLr + lwliLp ) - MO gl oo Huloo)
@ (9L f)], = Ifollr-e — wlie 1
(5) érr(for Pduw(t. fo)) < t-const(N, liglzos. || [divx g~ llz=. llull>)- (Il foll

<
> — const(N)-(1+| [divxg] T || poo+ullgoo) -

+ llwllzr)

©) err(fo, Oduw(t, fo)) < 1-const(N, llgllze, | divsgllze, lullz=) - (Il follzr
+ lwle) |

D) der (0w, f0),  Oduw(t, 1)) < drr (fo, 1)

£COonst(N) (14| 9xgll oo +l[ull oo+ Vxul| Loo) - £
®) dir (9w, fo). 0450 f)) < C-(1follr + IDllLr) - 1 (||g — 8.+
||u - ﬁ”Lq + ||w - @”Ll,)with a constant C = C(N, P, 10x glize, |0xEllLee,
lellyroe, [Ellyro0)-
Lemma 28 Under the assumptions of Proposition 20, let Y, , € C 1[0, 1] x RN)
denote the unique solution to problem (11) foranyt € [0, T] and ¢ € CC1 (RN) given.
In addition, let ¥, , € CL([0, 1] x RN be the solution to problem (11) with instead

the coefficients g € CLRN,RN) andw € C'RN) N WL @®RN) N LI(RV).
Then, the following a priori estimates

IVx ¥ip(s: )| 0 < UV @llze + l@llize (¢ —s) [ Vxullo)
'eCOHSt(N,p)'(1+||3xg”L00+Hu”LDO)'t’

V(53 ) = Vrpls: ] 0 < (l@llze + 1 Vx @l )
CteC (lg—8llra+ llu —llzq)

hold for every0 <s <t <T and ¢ € CC1 (RN) with a constant C which depends on
N, p, llox gllzee, 19x 8llzoe, IVx ull Lo and || Vx ul| Lo
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Proof of Lemma 28 As before Xjg denotes the solution of initial value prob-
lem (8). The explicit representation of ¥y, i.€., ¥ ,(s; X) = ¢ (Il,g(t — 5 X)) .

t—s X . . .
elo u(Xrg(rix) dr provides for the gradient with respect to x

[Vxtnpss ] = (|Vag(®iglt =55 ) -t Xrglt =53 )|

t—s
+\ o(X1g(t — 51 1)) /0 Vatt (X1.g(rs ) - 0x X1g(r ) dr\)

e (;ﬂ' u(Xy,g(r;+)) dr )

The change of variables formula for Lebesgue integrals leads to the following upper
estimate of the first scalar product:

/RN |Vi o (X1g(t — 531 %)) - 9 X1 g(r — 53 x)|7 dx

< |lox X1.g(t =51 )| o0 -/RN |Vxo (X154 — 53 %))|? dx

©)
<

. ) —1
e PR )

(D) peonst(V.p) - (1+1oxell o) 1 IV ol .

The corresponding conclusion for the second term and Minkowski inequality imply

[ Vx Wt (s .)”U < Onst(N, p) - (1+]|9xgl Loo +llull oo) - 1
. 9 q —

(IVx @liLa + llgllza (¢ = s) | Vxul L)

To “compare” the solutions ¥ , and @W related to the coefficients g, u and g, u,
respectively, we use the auxiliary functions g; := A-g+(1—1)-g,u; := A-u+(1—1)-u
and llftﬁp e CH([0, 1] x RY), where 0 < A < 1, with

r1—s
lIlt’}(p(s; -) = w(ﬁ{l,gx(t—s; -)) - exp (/O uk(ﬁfl’g.h(r; -)) dr) .

In particular, IPI{W = Y,y and 'th% = ‘;W‘ Furthermore, the integral form of differ-
ential equation (8), i.e.,

'
X1t x)=x + / g,\(xl,gk(s; X)) ds,
0

provides an integral equation for the partial derivative X1 g, (-; X) W.r.t. parameter A:
t

0. X1.g, (13 X) =/ (8 —8) (X1, (s; X)) + 0xg1 (X1, (53 X)) - 33 X1,g, (55 X)) ds
0
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)

- 0h X1,g, (53 X)H ds

t
|3)L.%1,gk(l‘; X)| = 2A max”(g _)g\)|x1_g.h(s;x) 8"‘g}‘|.’{1,gk(s;x)

e n
<217 (/0 max[‘(g—g)‘xl,gx(s;x)

q
axgx‘%l,g}\(ﬁx) : 8)» xl,gx(ﬂ X)‘ } dS)

q

)

1
q

q

)

e ! R
|3)\}:1,gl(l‘; x)’q < 2‘11‘1'/0 max”(g—g)’xl,gk(s;x)
q
il (w0 Xrg (0| | ds

a ! ~
52‘1”/0 (‘(g_g”x]_gk(sﬂ()

+

q

q
3Xg*|3€1.gx<s;x) -0 X1,g, (55 x)‘ ) ds,

SO
t
EESPRGEI S szqt%/() (lg—8%, - e + sl |02 X1 g (s ®]%,) ds

with a constant ¢ = ¢(N, | [divx g]™ ||z, || [divx 8]~ ||z ). Hence by the Gronwall’s
inequality,
[6x X6, (s )| g < lg—8llpa - Cte

with some constant C = C (N, p, ||0x gllz, ||0x gl ). Thus,
ff—s .
3A lI/t):(p(S; X) — ejo th(}:l.g)h(r,x)) dr {axw‘xl‘“(ﬁs;x) . akxl,g)h(t — s X)

t—s
+¢|3€1,gx(t—s:X)'/0 ((u _ﬁ)|3€1,g,\(r;X)

0], ey 9%, (7)) dr}
implies the upper estimate

s W, (53 )] g < 0 lltlloe)

| PN LRI I
Flelire - (=)

x (Ilu —@llga - eV + |Jox ]| oo - sUp [9:X1, (7 -)Ilm)]
r<t—s

<CeC'(t—5) {IVx ol llg—8lL
+lglzee (lu—allra + (I13xullzoe + 13l L)
g =8l ¢ —9)}
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with some constant C = C (N, p, |9k gl 19x 8l llull Lo, [[#llL~) < oo. The
last claimed inequality now results from

1
[Vrpss ) = V(s ')”Lq = /0 [ q’:tp(S; ')”qu)‘-

[}

Proof of Proposition 27 The statements of the theorem will be considered sequen-
tially.

(1) The property ﬁé w.w (0, fo) = fo results immediately from Definition 26 of ﬁé PRYE
(2) The semi-group property ﬁgfju,w(s +1t, fo) = ﬁgfyu,w(s, ﬁgyuyw(t, fo)) is a con-
sequence of the uniqueness of solutions to the initial value problem (5) as stated in
Proposition 19.

(3) This upper L? bound has already been formulated (and proved) in Proposition 20.
(4) Choose any ¢ € [0, 1] and fy € LP(RY). The characterizing condition (6) on
weak solutions implies immediately that f : [0, 1] — L? (R™) is a weak solution of
initial value problem (5) if and only if f:: f(@t— ) :[0,1] - LP(RVN) is a weak
solution of

af—divg(fg)=—uf —w in[0.7], FO)=f(. (17)

From the uniqueness mentioned in Proposition 19, we conclude that the weak solutions
of (17) characterize the inverse of z‘/‘gfju,w(t, 3 LP(RYY > LP(RM), ie.,

O uwt, ) LP®RY) > LP®RY),  f@) > F) = fo, (18)

where ﬁgf,u’w(z‘, fo) = f(t). Now the lower L? bound of f(¢) := 19gf,,,,w(t, fo) results
from the counterpart of property (3) for Eq. (17):

Ifollr < (| F@] L+ lwllze 1) - onstWep» (Tl ol o thulzo -t

(5) For f(t) := ﬁgffu,w(t, fo),t € [0,1]and ¢ € C!(RV), Eq. (6) and property (3)
imply

t
Lo vo-fnax=[ [ (76.) @ ap+ue)duds
RN 0 JRN

+t/ @ wdx
RN
13
< [ (1F s Gelies 199l

Flull e |I<P||Lq)) ds + t-|lellLe lwlze
< t-(lelis +1Vellza) - (1 follr + llwllzr)

@ Springer



478 P. E. Kloeden, T. Lorenz

(I + ligllzee + llullz)
- exp (const(N, p) - (1 + || [divx g] ™ [Ize + [lullz)) -

The supremum w.r.t. all ¢ € CC1 (RV) satisfying both lellwie < 1and [|@|lyie <
1 leads to the claimed estimate of éLp( fo. f (t)).
(6) Statements (3) and (4) imply the right continuity of [0,1] — R, ¢t
H ﬁgjiu)w(t, fO)HLP at + = 0. Due to the semi-group property (2), the norm is right
continuous at every ¢ € [0, 1). By means of (18), we similarly obtain the left conti-

nuity of | 8¢ 4w+ f0)], in (O, 11.
Furthermore, statements (3) and (4) guarantee that the right Dini derivative is
bounded at each time instant ¢t € [0, 1):

lim sup ”ﬁgf‘“’wu th fo) ”Lp — | 19g}iu,w(t, Jo) ||Lp
hi0 h
< const(N, p, ||divggllze, |lullz=) - (“ﬁgjiu,w(t, fo)”” +llwllzr)

(3) .
< const(N, p, |[divxglize, lullz=) - (I follr + lwler).

so the function ”ﬂgf,u,w(-, fo) ”Lp : [0,1] — [0, 00) is even Lipschitz continu-
ous. Together with property (5), this leads to the claimed Lipschitz continuity of
ﬁg}iu,w(-, fo) w.r.t. the metric e p.

(7) For every test function ¢ € C Cl (RV), the representations (7), (12) guarantee for

the solutions ﬁgjf ww(t, fo) and z?é w.w(t, f1) related to initial states fp, f1 € LP(RN),
respectively,

/RN ¢ (0wt fo) = Oduw(t, f1)) dx = /RN V(05 %) (fo — 1) () dx

t
=/RN<P(3€1,g(t: X)) - exp (/0 u (X14(r; x)) dr) (fo— fi)®dx. (19)

By means of density arguments, this relation can be extended to any auxiliary function
@ € CORN)N WL (RN). Due to the assumptions g € C (RN, RY), u € C'(RM)N
W1oo(RN), the function from RY to RY defined by

t
X ¢ (X1,4(t; X)) - exp (/0 u (X1,g(r; x)) dr)

is Lipschitz continuous with compact support in RY at each time instant ¢ € [0, 1]
and, the following a priori estimates hold

o (rgtes ) 5, = ol - |det (o X1g: )"

(10)
< lell, e

LOO

const(N) - || [divxg] ™ [ oo -
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) .
S ||VX(P||L°° . econst(N)~(l+||dxg\|Loo)-t .

Correspondingly, the second factor in representation (19) of the difference, i.e., the
expression ng s : RN — R defined by

1
X > exp (/ u (X1g(r; X)) a’r) ,
0

and its gradient are essentially bounded with the a priori bound

t
R PR A A XTC T P T

Q) jeonst(N) (1-+l1axgl oo +Hlullzoo) 1 | Vit ot

Hence, standard arguments (about homogeneity w.r.t. the norm of test functions) lead
to

dir (St o). Ddu(t, /1)
19
= Sup [/RN (P(xl,g(l; )) Ng,u,t * (fO_fl) dx‘
0 e CLRY), llglis < 1. gl < 1, [Vx0le <1}
< £omsUN) (+dxgloe-+Hlulloo HIxullzoo) gy (. 1)

(8) For every test function ¢ € Cg. (RM), let Yt ‘:”\t,w e CY([0, 1] x RY) denote
the auxiliary functions as specified in Lemma 28. We conclude from the estimates in
Lemmas 22, 28

/R 0 (Pt fo) = 47 5. fo) dx

2 /R (W0 ) = (0 ) fo

t t
+ w/ Yrp(s; ) ds — @/ 1//f\f,(p(s; ) ds) dx
0 0
< [Wrp©: ) = Fg @ o Wfoller + =], - sup W65 9]
s =
+ @] - sup [Wip(si ) = Yiglss ), ¢
s<t

= (gl + 19x @) (1foller +1@1r) - € et (g =] + |u—] )

+ llgliga - Ce" t Jw—n],,
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with a constant C = C(N, p, [|9x gl 10x 8ll oo, | Vx ull oo, | Vx @]l Loo). O

4.6 Extending existence and estimates for autonomous linear problems to “less
regular” coefficients

In comparison with Proposition 20 about existence of solutions, the coefficients g, u, w
are now supposed to satisfy the weaker regularity assumptions of the main Theorem 4,
but we still consider the autonomous problem:

Proposition 29 Assume g € L°(RN,RN) N L9, dyg € LXRNY RVN) 4 €
L®RYYyN LY, Vyu € L°RN,RY), w € LP(RYN). Then for any initial function
fo € LP(RN), there exists a weak solution f :[0,1] — LP([RN) of the following
initial value problem in the sense of Proposition 20

O f +divx(f 8 =uf + w in[0,1], f(0)= fo. (20)

Furthermore, this solution is unique and denoted by ﬁgf,u,w ¢, fo) : [0, 1] — LP(RM).
Finally, all estimates in Proposition 27 hold under these weaker regularity assump-
tions.

The proof is essentially based on smoothing the coefficients g, u such that Proposi-
tion 20 can be applied without any significant effects on the a priori estimates.

The following lemma can be verified quite easily by means of mollifying with
some Dirac sequence of smooth functions (see, e.g., [47, Section VIIL.3]) in combi-
nation with any cut-off function for the compact support. It is worth mentioning that
this lemma states just the L9 convergence of the sequence (gx)icn, but not the L™
convergence of the derivatives (0x8x)reN-

Lemma 30 C*°[RY,R™)NLY RN, R™) isdensein {h € L1(RN,R™) | osh € L®
RV, RmXN)} w.r.t. the L9 norm. In particular, for every functionh € L4(RN R™)

with distributional derivative dyh € L (RN, R"™*N)  there exists a sequence (hy) ey
in C®@RN, R™) with

lim b — h|,, =0, sup llhgllze < Illze, sup [[dxhglizoe < [[xh] o
k—o0 keN keN

and (ifm = N) supeny lldive gl < [ldivy bl zoc.

Moreover, for any function h € L®@RN,R™) N LY(RN,R™) with dsh €
L®@RN, R™N) the sequence (hy)ien in C o0 (RN, R™) can be constructed in such
a way that limg_, o Hhk — h“Lq = 0 in addition to

sup ||hillze < [Ihllze, sup |Ihgllzee < [[h|[zee, sup ||oxhg|lLe < |[0xh]ze + [[h] e
keN keN keN
and (ifm = N) supcy [|divx hgl[ze < [[divx h|[ze + [[h]| L.
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In general, any proof via smoothing coefficients requires some limit process in the end,
so we need the completeness of the underlying subset of L” (RY) with respect to dy ».
As a consequence of Proposition 18, this feature is closely related to the tightness of
the values to the power p (of solutions to the approximate problems). The dominating
function mentioned in Corollary 24 provides the tool for specifying which norms of
the coefficients should be uniformly bounded in this context:

Lemma 31 (Tight values due to uniformly bounded velocities) Let G C C, Cl (RN, RM)
and U c C'RN) N WL RN) be any nonempty subsets with y := sup {||g||Loc +
IIdivg gllpe + ||u||Loo|g e G, u € U} < 0. Suppose that W .= {w €
LP(RN)||w| < W Lebesgue-a.e. in RN\ Ky } for some w € LP(RN) and a com-
pact set Ky C RV,

Then for every fy € LP(RN), the subset {|19gfu,w(t, fol” ‘ tel0,1],g€G,

ueU,weW}c LY RN) is tight, i.e., for r — oo,
sup[/ |0 (0, fo)|” dx ‘ tel0,1, g€G, ucl, we W] - 0.
RN\B, (0)

Proof of Lemma 31 This is based on the simple observation that |% 1,g(t,X) —x| <Ct
holds for all x € RY and ¢t > 0 with the constant C := sup ||g|;~ < oo.

gelG
Indeed, for every ¢ > 0, there is a radius 7 > 0 with Kx C B#(0) and
HfOHLP(RN\IBS?(O)) + ”w”LP(RN\IB;(O)) < &SetR:=7+C 27andZ

= RV \B,(0) C R¥ for each r > 7. Due to Corollary 24, the function & :=
ﬁgf,u,w(t, fo) € LP(RY) with anyge G,ue U, we W,t € [0, 1] satisfies

|6z = | Iei00I" ax

< ¢ . eclldivxgllzoo+lul o) 1 (/ | fo(X 14, 0))|” dx
Zg

+/ sup |w(X_1,4(s,%)|" dx)
z

r s€[0,7]

<. e ||divxguLoo+uu||Loo>-t/ (| fo|” + 1@17) dx
Z

T

with constants ¢ = ¢(N, p) > 1 because for each k € N and s € [0, 1], the diffeo-
morphism X 1 g(s, -) : RN — RN maps Zg in a subset of Zz C RY. Hence we
obtain ] & H[Z r(Zg) = const(y, N, p) - ¢ with a constant depending on the fixed bound
y < 00, dimension N and p € (1, co0) (butnoton g, u, w ort € [0, 1]). |

Proof of Proposition 29 Choose sequences (gx)ren in C(RY, RY) and (ug)jen in
Ccx (RV) converging to g, u, respectively, as described in Lemma 30. According to
Proposition 20, each related initial value problem

O fr +dive(fx g) = urfr + win [0,T], fr(0) = fy
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has aweak solution f; : [0, T] — L? (RM). Estimates (3), (5) and (8) in Proposition 27
imply

Ife|l,, < e (I foller + llwllze),  ecr (fi(s), fi(®) <C -t —s|

with a constant C = const(N, p. || folle, lIglizee. ldivx gllze, llullz, llwlzr) for
allk e N,s,t € [0, T] and

sup dpr (fi(D), fi(1)) = 0 for k, I — oo.
te[0,T]

Furthermore, the subset {|f¢(1)|? | k € N,t € [0, T]} C L'(RV) is tight due
to Lemma 31. According to Proposition 18, there exists a bounded limit function
110,71 — LP(RY) with dpr (fi(1), f(t)) — 0 (1 — oo) foreach t € [0, T]. By
the triangle inequality, this convergence proves to be even uniform w.r.t. t € [0, T']:

sup dpr(fi(®), f(1)) >0 (k= o00).
te€[0,T]

In particular, f is Lipschitz continuous with respect to é,» and so it is weakly
continuous due to Lemma 13.

Finally, f : [0, T] — L?(R") proves to satisfy the characteristic condition (6) on
weak solutions, i.e.,

n
/ ¢ (i) — F(1)) dx =/ / (f(s.:) (8- Vxg +u ) dxds
RN 11 RN

+(l2—l1)/ @ w dx
RN

forany0 <t <t < Tandg € C° (R™).Indeed, the general relation &7 » < dy» and
Lemma 13 imply f(t) — f(¢t) weakly in L” (RN) for each ¢ € [0, T']. For arbitrary
& > 0, choose the index J € N sufficiently large such that ||g; —g|l pa + ||u; —ullLs < ¢
holds for all / > J. Fixing any indices k, [ > J, the uniform convergence of ( fi)rcN
w.r.t. dpp leads to

%) I
‘/ / Ji(s, g+ Vx g dx —/ / f(s,)g- Vx o dx
n RN 2 RN
n
/ / Si(s, ) (g —8) - Vxo dx‘
11 RN

19}
[ G- s ) Ve s
11 N

5]
[, reow-e Vo
11 RN
< const(N, p. ol lwler, 9 @l - llg — gl

=

+
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+ const(N, p, |Ig - Vx ¢llwi.c

+llgr - Vx@lle) - sup drr (fi(s), f(s))
5€[0,T]

+const(N, p, I folle, lwllze, IVx¢llze) - llg — glre-

Hence we obtain

lim
k— oo

%)
/ / (fiCs.) & - Vxo — f(s,) g Vx9) dx
11 RN
< const([l follze, lwllze, [ Vx @llze) - .

Essentially the same arguments guarantee

lim
k — oo

%)

/ /R (fuCs, Jukep — f(s, Jugp) dx
51 N

< const(|l follze, lwlize, llglie) - €

with € > 0 having been fixed arbitrarily small.
Finally the weak solution f : [0, T] — L”(R") is unique as a consequence of Propo-

sition 19. The uniform convergence w.r.tdz» implies that all estimates in Proposition 27

hold for 24 .o (-, f0) "2 £() 1 [0, 1] — LP(RN) (with T = 1). o

5 Euler compactness method for L? (RN)-valued solutions

Whenever we want to solve more complicated initial value problems by means of
the linear autonomous problem (20), we have to rely on a method of approximation.
There are usually two analytic bases between which we can choose: Completeness
and compactness.

Proposition 18 gives sufficient conditions for the completeness of a subset of
L? (RN ) with respect to the metric dy ». In short, they consist of tightness and bound-
edness (w.r.t. the L? (RY) norm).

Here we are going to verify a form of sequential compactness which proves to
be suitable for constructing solutions by means of Euler methods. In particular, this
criterion is closely related to the observation that all Euler approximations are to start
in the same initial state given. This motivated the term “Euler compact” in the general
metric setting of mutational equations (see [51, Definition 2.15]).

Proposition 32 Fix fo € LP(RY), T >0,y > 0, w € LP(RN) and a compact set
Ky C RN arbitrarily. Set

My 5= {(g,u, w))g e LR, RN N LI, dyge L™, u e L°RV)N LY,
Vyu € L°RY,RY), we LPRY), |w| < O Leb.-a.e. in RN\ Ky,
Il + ldiv gl + il + e < 7}

@ Springer



484 P. E. Kloeden, T. Lorenz

and let Npp = Npp(fo, T, y, W) denote the subset of all functions f : [0,T] —
LPRN)Y constructed in the following piecewise way: For an arbitrary equidistant
partition 0 =ty <11 <--- <t, =T of [0, T] and n tuples (g, ux, wy) € M, 5 for
k=1,...,n, define f:[0,T] — LP(RN) by means of the unique weak solution of
the autonomous linear transport equation

O f+divi(f g) =urf + wi in [tr—1, %], f(©O) = fo

(according to Proposition 29) in a continuous piecewise way, i.e., successively for
k=1,...,n.

Then the set {If(t)|p| tel0,T], f() e NL;)} c LYRY) is tight. At each time
t € [0, T], the set {f(t)’f() € NLp} c LP(RN) is relatively compact w.r.t. the
metric dpp.

The first statement of this proposition can be summarized briefly in the following
way. The preceding Lemma 31 can be extended in two regards, namely from “more
regular” to “less regular” coefficients and from just one autonomous linear problem
to a piecewise autonomous linear problem. The first aspect is reflected by the choice
of M, 3, while the second aspect refers to the construction of Niv(fo, T, y, ).

For the sake of transparency, we present an intermediate step first. Indeed, the proof
of Lemma 31 is based essentially on Corollary 24 providing a function dominating
the weak solution for “more regular” coefficients. For tightness, however, we need
estimates for their integrals over complements of balls, as the proof of Lemma 31
reveals. This feature is concluded for solutions to the autonomous linear transport
equation with “less regular” coefficients.

Lemma 33 (Integrals of powered weak solutions outside balls) Let the assumptions
of Proposition 32 hold and consider any tuple (g, u, w) € M, 3. Then the weak
solution f : [0, T] — LP(RY) of the autonomous linear initial value problem (20)
presented in Proposition 29 satisfies for every t € [0, T'] and every radius r > 0 with
Kx C B,(0)

/ [f(t,x)|” dx < const(N, p, T, )/)~/ (Ifo|p+|@Ip) dx.
RN\ B4, (0) RN\ B, (0)

Proof of Lemma 33 The approximation method underlying the proof of Proposi-
tion 29 essentially bridges the gap between the autonomous linear transport equation
with “more regular” coefficients and its counterpart with “less regular” coefficients.
We choose the same approximating sequences (gx)en in Co° (RN, RN)Y and (Ui keN
inC® (RM) converging to g, u respectively as described in Lemma 30. Due to Propo-
sition 20, each related initial value problem

O fr +divx(fr g) = urfr + w in[0,T],  fi(0) = fo
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has a weak solution f; : [0, T] — L? (RM). Furthermore, we have already verified in
the proof of Proposition 29

sup drr(fi(®), f(1)) =0 (k= 00).
te€[0,7T]

For each t € [0, T], the general inequality é7» < drr and Lemma 13 imply f;(¢) —

f(t) weakly in L? (RM), so the sequence of restrictions ( fr(@®) ‘]RN con-

\Br+yt(0))keN
RN\ B,+:(0) in L”(RN\]B%r+y,(O)). The norm is known to
rry

be lower semicontinuous w.r.t. weak convergence in a Banach space (see, e.g., [19,
Proposition 3.5 (iii)]), thus

/ | f (@, x)|” dx < liminf / | fr(2, x)|? dx.
RN\ B, (0) k=00 JRN\B, 4y (0)

As in the proof of Lemma 31, we conclude from Corollary 24 for each k € N and
te€[0,T]

verges weakly to fi(¢)

/ | fi(t, x)|? dx

RN\ B, 4:(0)

<cC. / | fo(X 1., (0. 0)|” dx
RN\ B, ,:(0)

t
+/ / lw(X_1,g (t—s,%)|" ds dx)
RN\]BV+Vt(O) 0

with a constant C = C(N, p, T, y) < oo due to Holder’s inequality.

In the next step, we essentially use that |%—l,gk (t—s,X) —x| < |gkllre [t —5] < pt
holds for every s € [0,¢] and x € RY. This implies X_; g, (t —s,x) € RV\B,(0)
whenever x € RV \B,4,/(0) and s € [0, T], so we conclude from the change of
variables theorem for Lebesgue integrals that

/ | fie(t, x)|7 dx
RN\Br+yt(O)
=c(/ [fol(X-1,0.30)|” dx
IRlv\]]%rﬂ/r(o)
t
+/ / |w(X_1g(t—s,%)|" dx ds)
0 RN\BHryl(O)

t
<Ce (/ |f0|p dx+/ / |w}p dxds)
RN\ B, (0) 0 JRN\B,(0)

§Ce”’-(/ |f0|pdx+t-/ |m|f’dx)
RN\ B, (0) RN\ B, (0)
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< C bt / (| fo]” + 1@I7) dx.
RN \ B, (0)

m}

Proof of Proposition 32 Consider any function f : [0, T] — L?(RY)in Np» (fo, T,
y, ). By definition, there are an underlying equidistant partition0 = 19 <] < --- <
t, = T and n tuples (g, ux, wy) € M, 3 fork =1, ..., n. We now apply the same
arguments as in the preceding proof of Lemma 33 successively to the subintervals
[tx—1, tx] and, for every ¢ € [0, T] and r > 0 with Kx C B, (0), obtain

/ £t 017 dx < const(N, p, T, y) - / (Lol + 1@17) dx.
RN\ B, 4, (0) RN\ B, (0)

This slight extension of Lemma 33 to piecewise autonomous problems implies directly
that the set {| £ (1)|P|t € [0, T1, f() € Np»} € L'(RYN) is tight.

Finally, at each time 7 € [0, T], the set { f(t)‘ f() e NLp} c LPRY) is
norm bounded as a piecewise consequence of Proposition 27 (3) (extended to “less
regular” coefficients). Hence its norm closed convex hull is relatively compact in

(LP RN, de) according to Corollary 16 and so is the set itself. This completes the
proof of Euler compactness as specified in Proposition 32. O

5.1 Proofs of the well-posedness results in Sect. 3.1

Now we consider the “full” nonlinear balance law (1) whose coefficients depend on
the current L” integrable state in a functional (i.e., nonlocal) way as stated in Sect. 3.1:

O f + divk (G, f) f)=U@, f)- f+W(, f) in[0,T], f(O)=fo.

On the way to the existence of a weak solution, we first consider the stronger
assumptions that all coefficient functions are continuous (w.r.t. both arguments) and
not Carathéodory as assumed in Theorem 4. In particular, it is then more transpar-
ent to construct solutions by means of Euler method and the auxiliary solutions

z?gf’ ww 10, 1] X LP(RY) — LPRM) to autonomous linear problems specified in
Proposition 29.

Proposition 34 Consider the coefficient functions
G:10,T1 x LP(RY) — {g e L°@®Y,RV) N L? | dyg € L™},
U:[0,T] x LPRY) - {u e L°®RY) N LIRY) | Vyu € L},
W:[0,T] x LP(RN) — LP(RN),

under the assumptions (i)—(iii) of Theorem 4 and the hypothesis

(V') G, U : [0,T] x (LP(RN),drr) — (L9, - |lpe) and W : [0, T] x
(LP(RN), dpr) — (LP, || - llLr) are continuous.
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Then there exists a function f : [0, T] — LP(RN) with the following properties:
(1) f is bounded with respect to the L? (RN) norm,
(2) £:10,T] — (LP(RN), éLp) is continuous,

3) fora.e.t € [0, T[, lim L.d ( t+h), 0 h, £t )
(3 1 (0. 7L iy oder (SR (g(z,f(z)),ua,f(z)),W(z,fm))( 1)
=0,

(4) f [0, T] — (LP(RN), weak) is a continuous weak solution to initial value
problem (1).

(5) f is a renormalized solution (in the sense of DiPerna and Lions [33]) to the
nonautonomous linear problem

O f +divk(f g0) =u@®)f + w@) in[0,T], fO)=fo

with the time-dependent coefficients g := Q(~ , f(')), U= U(~ , f(~)), w =
W( T f('))'
The proof of Proposition 34 consists of several steps:

Lemma 35 (A “mutational” solution) Under the assumptions of Proposition 34, there
exists a function f : [0, T] — L? (RN with properties (1)—(3) specified there.

Proof 1t is essentially based on Euler method in combination with the suitable form
of compactness. Let C > 0 denote the constant depending on N, p, T, y mentioned
in Lemma 33. We follow the arguments in the proof of [51, Theorem 3.19] applied to
the tuple (E,d, e, |-]) consisting of

E = [f € LP(RN)’for every radius p > 0 with Ky C B,(0) C RN .

/ flPdx < 6/ (Ifol? + 1817)dx
RN \Bpﬂ/ 7(0) RN \]Bp (O]

with [ - | == || - [[Lp®n)> d := dpr (in the sense of Definition 1) and e := é,.» (in the
sense of Definition 10).
On the basis of assumption (i) of Theorem 4, set the abbreviation

1= sup (Jdiv G Dl +[UC D +VE D] ) < 0.
t!.

Step 1. Construction of the Euler approximation f, : [0, T] — E C L?(R").
For each index n € N (with 2" > T), set h,, := %, t,],‘ =k h, fork=0,...,2",
Jn(0) := fo € E and
Y _ 4k k ko k+1
I = DG papy,uat. ratn, wat, sapn &~ o F@) - for 1€ (6, 677,
0<k<?2".
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This leads to a function f;, : [0, T] — LP(RN), Proposition 27 (extended to “less
regular” coefficients as mentioned in Proposition 29) implies in a piecewise way

o 1HlLe < (IfollLr +n) - e N-DT = p forall £ € [0, T],
o f, 1[0, T] — (LP(RN), &) is A-Lipschitz continuous with A = A(N, n, p, C,)
where C,, denotes the constant in hypothesis (ii) of Theorem 4.

Furthermore, we conclude from Lemma 33 in the same piecewise way as for Propo-
sition 32

e f,(t) € E holds forevery t € [0, T] and n € N.

Step 2. Selecting a subsequence (fnm)mEN and its pointwise limit f : [0, T] — E
w.r.t. dpp.

Proposition 32 about “Euler compactness” states at each time ¢ € [0, T'] that the
set { Ja(®) |n eN } is relatively compact with respect to the metric dy». Hence we can
extract a subsequence ( Som (t))m N converging to some f(t) € L?(RY) w.rt. dp».
From é7» < drr and Lemma 13, this implies f,, (t) — f(f) weakly in LP(RN), so
the lower semicontinuity of norms w.r.t. weak convergence leads to

/ [ £(t,x)|Pdx < liminf/ | e (2. %) |7 dx
RN\ B,y 7(0) m= o0 JRV\ By, 7(0)
< 6/ (Ifol? + 1D17)dx.
RN\ B, (0)

i.e., hence f(t) € E.

We now consider all rational ¢ € [0, T'] successively. Cantor’s diagonal method
provides both a subsequence (again denoted by) (f, ),y and a function f :
[0, 71N Q — E C LP(RY) such that dp» (fp, (1), f()) — 0 (m — o) for
every 7 € [0, T]N Q. Then (even) for every ¢ € [0, T1\Q, the sequence (fy,, (1)), .
converges to some f(t) € E w.r.t. drr. Indeed, fix t € [0, T]\Q arbitrarily. Due to
Proposition 32, (fy,, (1)), .y has a point of accumulation f(r) € E w.rt. dpp. It is
now suffices to verify

Jim ére(f(sk), f@) =0

for any sequence (sx)ien in [0, 7] N Q tending to ¢, because then the point of accu-
mulation of ( Som (t))m oy Wt dpp is unique and hence its limit. From the general
relation é;» < dpr, we conclude that

err (f (o). f®) < err(f(s1)s Fun(0)) + rr (frn (56)s fr, ()
+ero (fu, (), (D)
<dre(f(1)s fanG0)) + 4 sk — t] +dip (fu, (0. f(0)).

In addition to lim,, _, oo dp» (f(sk), Soim (sk)) = 0 for each k € N, the choice of
f(t) € E implies that
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liminf dr (fp, (), () = 0.

Thus é.»(f(sx), f(t)) < A |sx — t| holds for every k € N and converges to 0 for
k — oo.
To summarise, we have now found a subsequence ( f,,m)m oy and a function f :

[0,T] — E c L?(RY) such that

dpe (fu, @), fF@) — 0 (m — o0)

for every ¢t € [0, T].

Step 3. Some estimates for this limit function f : [0,T] — E C L? (RM).
In view of Lemma 13, the pointwise convergence of ( fnm)m ey 10 (E, drr) implies
that

fan @ = f@©) weaklyin LP(RY)  (m — o0)
forevery ¢t € [0, T'], so
If@Oler < liminf | £, O], < ».
Furthermore we obtain for any s, ¢ € [0, T]and m € N

err (F (), F(O)) <err(F () fun(8)) 4 err(fun (8)y fun ()
+err (fun (1), f©)
<dpr(f(8)s fan () +Als —tl+drr(fn, @), f@).

The limit for m — oo yields é» (f(s), f(t)) < A |s — | forany s, t € [0, T],
i.e., f is A-Lipschitz continuous w.r.t. ¢7». Hence, the claimed properties (1) and (2)
(formulated in Proposition 34) are verified for f.

Step 4. f also has the claimed property (3), i.e., fora.e. t € [0, T,

lim 1.4 t+h), o h, f(t ):o.
o B (f( ) (G Fon.Ua. fay). W(uf(z)))( f®)

Proposition 27 (8) specifies the dependence of solutions to autonomous linear problems
(with “more regular” coefficients) on the coefficient functions. Similarly Proposi-
tion 27 (7) describes that the distance between initial states may increase at most
exponentially.

Both estimates can be extended easily to “less regular” coefficients (as mentioned
in Proposition 29) and to piecewise autonomous linear problems as they have just
occurred in the construction of each Euler approximation f, : [0,7] — E C
LP(RN),
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Using the notation [s], := max {rt¥ | 0 <k < 2", t* < s} forany s € [0, T], we
obtain for eachm € Nand ¢t € [0, T]

f
d t + h ) 19 h7 t
L (f (1 1) (G, ran.ua. ), wa, f(t)))( A )))

f
<d t+h), © h, t
= o (f (1) (G fan. UG, F©). WG, f(t)))( J "'”()))

f
+ d 7 l? h’ m t )
Lt ( (Ga. Fon.Ua. fay. W(;,f(t)))( N0)

o/ )(h, f(t)))

(Ga. rwy.ua. o). Wa. £y
t+h
< const(N. .9 Cp) [ (19(05hye iy 051a) = 9o, FO)]
t

+ | U5 frn sTn,)) = Ut FO) ],
+ [WAsTn S (sIn,)) = W(t. FD)],,) ds
+dLe (o, (1), f (@) - N mC R,

For each s € [0, T], we will show that d» (fnm ([s]n,,), f(s)) — 0(m — o0).
Indeed, we know for every m € N that

T
eLr (Fun UsTnn)s fun (8)) < A |[s]n,, — 5| < ,\zn—m —- 0 (m— 0).

Due to the tightness of all functions in £, Corollary 15 leads tody » ( S US1nn)s frm (s))
— 0 for m — oo. Hence, the triangle inequality of dy» and the construction of f(-)
(as a pointwise limit) imply

dpe (fun (UsTn)s £(9)) < dre(fan (Tap)s fun(9))
+dLP(fnm(S), f(S)) — 04+ 0 (m— o00).

From the continuity of G, U, W for every h € [0, T — t] we conclude that

!
d t+h), O h, f
L (f( % (go,f(r)).u(z,f(z)),W(z.f(r)))( A )))

, s
— lim d t+h), 0 h, f(t
m oo (f""’( 1 66 rorua, f(r»,W(z,f(z)))( A )))

t+h
< const(N. 1. p. Cp) - / (166, &) = 6(t. FO)],.
t

+ | uls, f) = ule, FO)]
+ [ Wis, f(9)) =W(t, f®)],,) ds+ 0.

@ Springer



Nonlocal multi-scale traffic flow models. . . 491

Finally, the fundamental theorem of calculus guarantees that

lim %dLP(f(f‘i‘h) (

h, f(t =
hi0 G(t, f@), U, f(1), W(t, f(t)))( f( )))

O

Lemma 36 (A weak solution) Under the assumptions of Proposition 34, every func-
tion f : [0, T]1 — LP(RN) with properties (1)—(3) satisfies the properties (4) and (5)
claimed in Proposition 34.

Proof Choose ¢ € Ccl, (RN) arbitrarily and define ¢ : [0,7] — R by ¥ (1) =
fRN @(x) f(t,x)dx. Due to the Lipschitz continuity of f w.r.t. ¢, (assumed in
property (2)), ¥ is Lipschitz continuous. Furthermore at Lebesgue-almost every time
instant ¢ € [0, T'[, we conclude from property (3) that

lim 1. / t+hdx—/ 9! h, f(t dx)
hyo (]R v fa+h ey’ (g<r,f(r»,u(t,f(r)),W(nf(r)))( f®)

< 1im lella+lelioe+Vxpll o0
“hi0 R
flth h, f(t =
( ( ), g(z FE), U@, f), W, f(t)))( J( )))
Hence,
lim et @® _ i, L. 4 dx— Ny
hli% I hlil(l)h RN‘Pf(—i— )dx RN(pf()X
= fimi / ) h, f(t))dx
nio” (]RN@ (Q(t,.f(t)),uu,f(t)),W(,,f(,)))( f®)
A f(t)dX)
RN
© . 1
— i S, 1))
nyo” (/ /IRN( (g6, Fan, U, F@), W, f(m)( f®)

(G, f(1)-Vxg + U, f(1) ¢)) dxds
+ h/RNw W(t, f(t)) dx) ,

ie., limhiow = fRN f@) (g(l‘,f(f)) - Vxo + U(t, f(t)) (0) dx +

Jan 0 W(t. £ (1)) dx.
Rademacher’s theorem implies condition (2) on weak solutions to initial value
problem

o f + divk (G, ) /) =UC - f+WE, f) in[0,T], f(O0)= fo.
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Finally consider the composed coefficient functions as in property (5) in Proposition 34

2:=0(-.f()):10,T] - {ge L@ ,RY)N L7 | dyg € L},
i=U(-, fO)) [0, T1— {u e L°®RY) N LYRY) | Vyu € L™},
W =W(-, f()) : [0, T]1 - LP(RY).

They satisfy the regularity assumptions of Proposition 19, so the weak solution to the
nonautonomous linear problem

o f +divk(f8(®) =u@®) f + w@®) in[0,T], f(O)=fo

is unique. Hence, it is always a renormalized solution (in the sense of DiPerna and
Lions [33]). O

Now we extend the existence result in Proposition 34 from continuous coefficients
G, U, W to Carathéodory functions as assumed in Theorem 4. This gap is bridged
approximatively by means of the following Scorza-Dragoni theorem for metric spaces.

Lemma 37 ([65, Theorem 1]) Let S be a compact Hausdorff topological space, |1 a
Radon measure on S and X, Y metric spaces. Suppose X to be separable.

Then every Carathéodory function g : S x X — Y satisfies the Scorza-Dragoni
property, i.e., for every € > 0, there exists a closed subset S C S with u(S\S,) < ¢
such that the restriction g|s,x x is continuous.

Proof of Theorem 4 Fix ¢ > 0 arbitrarily. The Scorza—Dragoni theorem for metric
spaces (i.e., Lemma 37) provides a closed subset J; C [0, T]with £ ([0, TT\J;) < &
such that the restrictions

Je x LP(RY) — {ge LR, RY)N L7 | dyg € L™},

Ul r@ny : Jex LPRY) — {u e L2®Y) N LIRY) | Vyu € L™},
W, @yt Je x LPRY) = LP@®RY)

g|Jg><L1’(RN) :

are continuous.

The complement of J; in [0, T'] is open, so consists of (at most) countably many
open intervals. This allows us to extend these restrictions in a linear way to continuous
functions

Ge 1[0, T1x LP(RY) — {g e LY®RY,RV)N LY | ayg e L™},
U 10, T] x LPRY) — {u e L°@®RY)NLIRY) | Vyu € L7},
W, : [0, T] x LP(RN) — LP(RV),

whose values share the norm bounds and dominating function with the original coef-
ficients G, U, W specified in hypotheses (i)—(iii) (of Theorem 4).
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The modified coefficient functions G, U, W, satisfy the assumptions of Proposi-
tion 34 and so, there exists a weak solution f, : [0, T] — L? (RN) with properties
(1)—(5) specified there.

For ¢ > 0 we next consider any sequence tending to 0. Then the same arguments as in
the proof of Lemma 35 lead to a (sub-) sequence (¢x )N and a function f : [0, T] —
LP?(RN) such that for every ¢ € [0, T],

dir (fo O, f(1)) = 0 (k — 00).

Let n, p, C, abbreviate the a priori bounds introduced in the proof of Lemma 35.
The construction of f, (-) (as limit of Euler approximations) and Proposition 27 (7.),
(8.) imply forevery k e N, ¢t € [0, T), h > 0 (with # + h < T') and any “less regular”
coefficients g, u, w (as in Proposition 29)

dir(for 0+, 0u(h, f0)))
< e (dur (f 00, £ (1)

t+h
0 [ (19005, i) =l + [tha 5. o) =l
t

W, Fa () = w]],,) ds)

with a constant C = const(n, p, C,) > 0. Forevery k € Nandt € [0, T), the triangle
inequality for dy » leads to

dpy ny, o/ h,
. (f([+ ) (g . ua. fa). wa,f(r)))( f(t)))

s
=dur (f(t th, Sl +h)) + du (fgk(’ +h), ﬁ(g(z, FOY U f@). W, F©)) (& f(’)))

=d(FE+m, fut+B) + dur(fu@, f0) -

t+h
+C el / (||g€k<s, fer () = G, FO)] 1 + [Us (50 fer () — UG, fF@)],,
Jt

[ We s, fers) = W, F, ) ds.

The limit for k — oo provides every t € [0, T) and h > O witht +h < T

dr» hy, o/ h,
b (f(tJr ) (Ga. r@n. ua. f@). W(t,f(r»)( f(t)))

t+h
cch [ (166 160 - 50 500l + it 16 - i 10,
t
-|-HW(s, f(s)) — W, f(t))”LP) ds.
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As a consequence of general results about Lebesgue points, it can be verified indirectly
that the limit for k — oo implies for Lebesgue-almost every ¢ € [0, T),

hmsupﬁ de(f(t+h) ( h, f(t))) <0

G, f), U@, f), W, f(t))) (

i.e., the limit function f : [0, T] — LP(R") has the properties (1)—(3) specified in
Proposition 34. According to Lemma 36, it is then a weak solution to nonlinear initial
value problem

O f + divk (G@, f) f)=U@, f)- f+W, f) in[0,T], f(O)=fo
O

Until now our way to weak solutions is essentially based on the construction of func-
tions f : [0, T] — L?(RY) which are bounded w.r.t. L? (R™), continuous w.r.t. &»
and satisfy the infinitesimal condition on distances

(h 1®)) =0

11m 5 d ( t+h
pm ol f( ) (g(t FE), U@, f), W(t, f(f)))

Then Lemma 36 guarantees that f is a weak solution to the full nonlinear transport

equation (with nonlocal dependences). For our further conclusions about the well-
posedness, we formulate the inverse implication.

Lemma 38 Suppose that the assumptions of Theorem 4 hold and that f : [0, T] —
LP(RN) satisfies the following conditions:

(1) f is bounded with respect to the L? (RN) norm,

(2) f:10,T] —> (LP(RN), weak) is continuous,

(3) the composite coefficient functions

g:=G(-.fO): [0, 71— {ge LR, RV)N LY | ayg € L™},
ii=U(, fO) 10, T] = {ue L°®RY) N LIRY) | Vyu € LY},
W :=W(-, f()) 1[0, T]1 - LP(R")

satisfy the measurability conditions underlying g € L°°(0, T; L°°), kg €
L>®(0,T; L®), i € L>(0,T; L) and w € L'(0, T; L”),

(4) f 10, T] — LP(RN) is a weak solution to initial value problem (1) (ln the
sense of Eq. (2) forany 0 <t; <thp <T and ¢ € CC (RN)).

Then, the set {|f(t, 3P | t €10, T]} C LY(RN) is tight and f is continuous w.r.t. the
metrics érp, dpp. Moreover, f fulfils the infinitesimal condition at Lebesgue-almost
every time instant t € [0, T)

lim - (f(t+h) ( )(h, f(t))) =

hio h Gt f@), U, f(1), W, f(1))
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Proof The proof is carried out in three steps.

Step 1. Theset {| f(t,)|” |t €10, T1} C L'(R") is tight.

In Remark 25, inequality (16) specifies a function dominating the weak solution f
Lebesgue-almost everywhere in [0, T] x RV . Hence, essentially the same arguments
as in the proof of Lemma 33 imply that

/ £ 017 dx < const - B+ / (Ifol” +117) dx
RN \]Beryt(O) RN \IB/) (0)

for every t € [0, T'] and each radius p > 0 with Kx C B, (0). This in turn implies the
claimed tightness of {|f(t, )P | t € [0, T]} c L'(RYN) as explained in the proof of
Proposition 32.

Step2. f:[0,T] — L?(RY) is continuous w.r.t. both &7, and d».
Weak continuity and tight values imply the continuity w.r.t. é,» according to
Lemma 13. Due to Corollary 15, this is equivalent to the continuity w.r.t. dz».

Step 3. The infinitesimal condition on f (¢ + -) w.r.t. dp».

The coefficient functions G, U/ : [0, T] x (LP(RN), de) — (Lq, Il - IILq) and W :
[0, 7] x (LP(RN),drr) — (LP, ||-|lz») are supposed to be Carathéodory functions
(according to hypothesis (iv), (v) of Theorem 4). Hence the composed functions g,
w :[0,T]— (L9, || |ze) and w : [0, T] — (LP?, | - |lz») are measurable.
Proposition 34 ensures the existence of a function f : [0, T] — LP(RY) satisfying

(D) f is bounded with respect to the L” (R") norm,

(2) f:10,T]1— (LP(R"), é.r) is Lipschitz continuous,

3) tim & doo(F+m), 07 h, f(1)) =0forae.r € [0, ),

G Jim e (FOHIIG ) ) O TO) [0.7)

@ f:10,T] - (LP(RN ), weak) is a continuous weak solution to nonautonomous
linear problem

o f +div(f ) =u() f + () in[0.T], fO0)= fo.
According to Proposition 19, the weak solution to the last nonautonomous linear
problem is unique, so f must coincide with f,i.e., f(t) = f(t) € LP(R") for each
t € [0, T]. Property (3) gives the claimed infinitesimal condition on f (¢ + -) for

Lebesgue-almost every ¢ € [0, T'). O

Proof of Proposition 5 As a consequence of Lemma 38, each continuous weak solu-
tion f : [0, T] — (LP(R"), weak) of the full nonlinear problem

O f + divk (G, f) f)=UG, f)- f+W(, f) in[0,T], fO)=fo

considered here in Proposition 5 also satisfies the properties (1)—(3) and (5) listed in
Proposition 34. Furthermore, the set {|f(t)|”|t € [0, T]} c L'(RY) are tight, so f
is also continuous w.r.t. dz» due to Corollary 15.
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Let f, f - [0, T] — LP(RY) be two arbitrary solutions to the nonlinear problem
sharing the initial state f(0) = fo = f(0) € LP(RY). Then the function v :
[0, T] — [0, o) defined by ¥ (1) = drr(f(t), f(t)) is continuous with ¥ (0) = 0
and satisfies, for Lebesgue-almost every ¢ € [0, T),

lirzlls(l)lp VRV — Jimsupy, | o & - (dr (f(+h), ft+h0) —du (£, F©)))

<limsup 1 .d t+h), o h, t)
w0l B (f( ) (g(nf(t».,u(t,f(r»,W(r,fa)))( f®)

+lim su l.(d (ﬁf h, £(t)),
TR Nt (gu,.f(r»,u(z,f(z»,w<z,f<r>))( f®)

; _ _
% (66, o ue. Fon. Wi, 1) (5 f(l))) ~dur(f @, f(t)))

(h, ),

4+ lim su l~a’L (ﬂf
ol TN\ g ran.ua, sy wa, ran)

9! (. f(t)))

(9a. Fon. ua, f@). wa. fy)

+ lim sup % ~dpp (l?f _ _ _
110 (6a. Fwy. ua. f@). wa. f1))

<O0+limsup } -dpo(f(1), F(B))- (e —1)
hi0

(h, f), fa@ +h>)

+C - (|G, f@) — G, fFO)|,, + UG fF@) — UG, F@)
+ [wa, f@) —=wWa, fFo)l|,,) + 0

L4

due to Proposition 27 (7) and (8) (extended to “less regular” coefficients as mentioned
in Proposition 29). Here the constant C dependson p := sup {||f(t) e, | £ Lp}
1€[0,T]

< 0o and the bounds given in hypotheses (i) and (ii) of Theorem 4.
Assumption (vi’) about A ,-Lipschitz continuity of the coefficients w.r.t. state dp.»
leads to

IA

VDV O < Codpp(f(0), f(0) + C-3 Ap-dir(f(0), F(0))

CA+3A,)-v@)

lim sup
hl0

IA

for Lebesgue-almost every ¢t € [0, T'[. Finally, Gronwall’s inequality (e.g., [51, Propo-
sition A.2] or [52, Cor9llary A.1]) implies ¥ (t) = O for every ¢t € [0, T'], i.e., the
weak solutions f and f coincide. O

Proof of Proposition 6 1t follows essentially the same track as the preceding proof of
Proposition 5 about uniqueness and, it just takes the different coefficient functions into
consideration. The basic analytical tool is Gronwall’s inequality again. The auxiliary
function ¢ : [0, T] — [0, 0o) defined by ¥ (¢) := dp» (f(l)(t), F@ (t)) is continuous
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with ¥ (0) = dp» (f O (2)) and satisfies, for Lebesgue-almost every ¢ € [0, T),

lim sup —‘//(Hh,z*‘//(t)
hl0
= lim sup %-(de(f(‘)(tJrh), fRE+m) —du (fO0, f(2>(t))) <.
hi0
<O0+limsup §-deo (FP@)., fP@)- (e —1)

hl0
C. (”g(l)(;, fPm) = g®@ fPm)|,.
+uP (e, 1) - uP (e, FAo)
+ WO FO0) =W fPW) )+ 0

lim sup Y=y @) (t+h27‘/’(t)

hl0
<C-dp (V). fPm)

c- (|60 rOw0) = ¢V F20)]
+ 60 fP0) - 62 fPm)],,

+u® e fOw) - U“)(n F20)
+[ UV FP0) = U FP0),,
+ WO (e, fP0) = W, £P0) .o

O s D) = WA ),
<C-dur(fP0. fP0)
+c~(Ap~de(f<”(r), fPm) + sup |GV - P o,

;eLP(RN):
ISl =p
+ Ap-dpe (P, fP0) + sup UV o) - U 0|,
ceLP(RN):
gl =p
+ A, dur (FO0, P0) + s WO = WA o),
reLP(RN):
IEllep <p

<C (1434, -y + C - A®)
with the bounded auxiliary function A : [0, T] — [0, co) defined by

An = sup |GV - 62w 0],
¢ eLP(RN):
ISlr <p
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+ sup || u(l)(t’ é‘) - U(Z)(ta é‘)HLq
¢ eLP(RN):
IElzr <p
+ sup W@ - WP 0,
e LP(RN):
l¢llr <p

which is also Lebesgue measurable due to hypothesis (iv) of Theorem 4. Hence, by
Gronwall’s inequality,

t
Y(t) < Y(0) UMy / A(s) - € 1H34p) - (t=5) g4
0

for every ¢t € [0, T]. O

6 Measure-valued solutions to linear problems

Here we investigate distributional solutions to nonlinear balance laws whose values are
Radon measures on RY . From the analytical point of view, we follow the arguments in
[51, Section 2.5] right away and give enough details for a self-contained presentation.

The basic idea is again to break the problem up into the family of autonomous
linear problems and “feedback” via the Euler algorithm, exactly as for solutions with
values in L”(RV) (in Sect. 4, 5). We simply adapt the classes of test functions when
specifying the metric and now take the total variation into consideration. This special
choice of test functions proved to be useful for structured population models in [38].

6.1 Key features of the W1-> dual metric d A on Radon measures M@RN)

The weak* topology on M (R”) is a rather obvious choice. There is, however, a very
useful alternative which proves to be equivalent if we restrict our considerations to
subsets of Radon measures which are “‘concentrated not too far away from each other”.

Definition 39 A nonempty subset S € M(RY) is called (uniformly) tight if for every
& > 0 there exists a compact set K, C R such that the total variation of each 1 € S
satisfies sup,, ¢ s |,u|(IR{N\K8) < e.

Tightness is just one of the many concepts which are often introduced (merely)
for probability measures or positive Radon measures (see e.g. [4,5,8]). Many results
also hold in M(RV) by considering the total variation (if necessary). Here we want to
dispense with any global restrictions about the sign or total variation of Radon mea-
sures, so we cannot simply use, in particular, any Wasserstein metric (for probability
measures).

The narrow topology on every tight subset of M (R”) is equivalent to the weak*
topology (with respect to M RN) = C8 (RN)'). It is metrizable on tight subsets with
uniformly bounded total variation.
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Proposition 40 (/) For every > > 0 and ju, v € M(RV),
dpm(p, v) = sup‘% /N pd(n—v) ’ 9 € CMRY), llpll= < A, Vel < k]
R

= Sup[%/w pd(pn— V)‘ @ e WhO®RY), llglle < A, Vel < A]

= [lu —vilwieoy

(2) For any tight sequence (i) pen and w in M(RN), the following equivalences
hold

im_daq(pn, 1) =0 & sup |ua|(RY) < 00 & 1y — p weak*  (n — 00)
n— oo n€N

& WUy — unarrowly (n — 00).

(3) The set {/L e M(RM) | lu|(RN) < r} is complete w.r.t. dpq for any r > 0.
(4) EverytightsetS c M(RN) with sup |,u|(RN) < o0 is relatively compact w.r.t.
nes
dpm.

Remark 41 The metric d 4 on Radon measures (specified in Definition 3) is known
under various names in the literature. It is called Kantorovich-Rubinshtein metric in
[15, Section 8.3], W1 dual metric in [51, Section 2.5.1]. Statement (1) in the recent
proposition motivates us to prefer the second name. Equivalent counterparts can be
found as bounded Lipschitz a.k.a. Fortet-Mourier distance (originally for probability
measures) in [66, Section 6] or as flat metric of finite Radon measures on Rt and RV
respectively in [20,21,38], for example.

From our point of view, the motivation of d 4 has two origins: First, the theorem
of Hahn-Banach leads to a representation of the well established total variation of a
Radon measure i on RY

II@®RY) = sup[/RNw(x) di(x) | ¢ € CORN), JlgllLe < 1]

similarly to Remark 12 about the L? norm. Second, the popular Wasserstein metric
can be characterized both in terms of an optimal transport problem and by means of
dual function. The latter has the form

Wilu,v) = Sup{/RN @(x) dp(x) —/RN p(x) dv(x) | ¢ € CORN), Lip ¢ < 1}

but the underlying equivalence is restricted to probability measures w, v (even on
Polish metric space) in general (see, e.g., [15, Section 8.10], [66, Section 6]). The
restriction to 1-Lipschitz continuous test functions ¢ which are bounded in addition
enables us to preserve the metric properties while generalizing the distance in two
directions: First we can consider signed Radon measures (instead of positive ones)
and second, the two compared Radon measures need not have the same total variations
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(as probability measures do). d p4 (almost) suggests itself in this context, and we have
already benefited from this notion in [38,51], for example.

Similarly to Sect. 4.1 about L? density functions, Proposition 40 serves the purpose
of providing connections with more established concepts of convergence for Radon
measures on RY —restricted to tight subsets, at least.

Proof of Proposition 40 We essentially follow the arguments for [51, Proposi-
tion 2.43] and give all relevant details here for the sake of a self-contained presentation.
(1) Considering the restrictions to an arbitrarily fixed compact subset of RY,
each function in W1 (RM) can be approximated by elements of C2° RN ¢
C'@RN)y n wH°(RN) with respect to supremum norm. This implies the equivalent
characterizations of d A (u, v) asserted here.
(2) The equivalence of narrow and weak™* convergence results from the assumption
of tightness according to the comment preceding the statement of this proposition.

Now let (i,)nen be any sequence in M(RY) and u € MRY) satisfying
lim, 00 dp(tn, #) = 0 and sup, .y lua|RY) < oco. In particular,
Jgv @ ditn = Jgn ¢ dpforn — oo and every ¢ € W (RV). This sequence also
converges for ¢ € CS(RN) since W1 (RN) ﬂCg(RN) is dense in (Cg(RN), - 1lzee)
and the total variations of (u,),cn are bounded. Thus, the sequence (uy),eN also
converges weakly* in M(RY) = CJ(RNY'.

Finally, assume the tight sequence (i,),en in M(RY) to converge weakly* to
w e M(@RN). Then C := sup | ,un|(RN ) < oo due to the uniform boundedness

neN
theorem (e.g., [68, Section V.1 Theorem 10]) and,

RIRY) < liminf |u,|®") < C.

We still have to prove for n — oo that

sup I/RN od (1n — ) )w € CEMRY), llglr= < 1, |Vollzx < 1] — 0.
Choose ¢ > 0 arbitrarily. Then there exists a sufficiently large radius R > 0 with

sup |1ta | RM\BR(0) + |u|®RY\Bg(0)) < ¢

since {u,|n € N} is tight. Due to the Arzela-Ascoli Theorem (see, e.g., [37]), the
set {(p € CSO(IBR+1(O))| lellre < 1, ||V@|re < 1} is relatively compact in
(CO(ERH(O)), I - ||oo). Hence, there always exist finitely many functions ¢y, ...,
P, € C(RN) with support in B41(0) and ||@; leo < 1, | V@illoo < 1 such that

{p € CXBRr100) | llpllLe <1, IVgllze < 1}

C U {0 | e = GilBe, 0 llLe <&}
i=1..ke
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This implies

Sup[/RN ¢ d(un — 1) ‘so e CPMRY), llgllre <1, [Voll= < 1]

= sup[/IB o ¢ =) |0 e C®Y), Nigli~ < 1, Vol < 1] +é
R

IA

SUP[/ @id(un—u)‘lfz‘sks]Jrng +e
Bg(0)

e+ 2Ce¢e + ¢

A

for all n € N sufficiently large (merely depending on ¢) since u, — © weakly*.
(3) Let (n)nen be a Cauchy sequence w.r.t. d g satisfying sup, ¢y |,un|(]RN) <
r < 00.

The arguments proving the first part “=="" of statement (2) imply that (i,),eN
is Cauchy sequence with respect to the weak* topology of M(RY). There is the
unique measure ;1 € M(RY) as weak* limit of (i, ),y due to [7, Theorem 1.59]. In
particular, || (RY) < l’ilrgigof | RY) < 7.

It remains to verify that d o (i, ) — 0 for n — oo. Indeed for arbitrary ¢ > 0,
there exists an index n, € N such that for all m, n > ng,

Def.
dp(tms in) = sup [/RN od (tm — tn)

¢ € CPRY), lgllr, IVollre < 1]

< e&.

Due to the weak* convergence of (i)nen to pin M(RY) = (CORY), | - ||oo)/, the
limit for n — oo reveals for every m > n,

Def.
dpm(fm, 1) = sup [/RN od (fim —M)’<ﬂ€ CP®RM), gl IVelle < 1]

IA

sup { tim [ gd(n = pa) |0 € CX®Y), g, [Voli~ < 1)
n— oo ]RN

E.

IA

(4) By the assumption of tightness, the relative compactness of S with respect to the
metric d 4 results from its weak* compactness in M(R"Y) = Cg (RN)' and, the latter
is ensured by the Banach-Alaoglu Theorem.

(Alternatively, the Prokhorov Theorem states that bounded and tight subsets of
positive Radon measures are sequentially relatively compact with respect to narrow
convergence [5,8]. An extension to Borel measures on a complete separable metric
space can be found at [15, Theorem 8.6.2].) O
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6.2 Linear transport equations induce transitions on M(RY)

Among the transport equations for Radon measures, the linear one is much simpler
to solve, of course. Indeed, the method of characteristics even provides an explicit
solution to the initial value problem:

Letb : R¥ — R and ¢ : R¥ — R be bounded and Lipschitz continuous.
For any given vy € M(RY), the linear problem here focuses on a measure-valued
distributional solution u : [0, T] — M(RN ) defined by # — u; of

Orpe +divg (buy) = c py in [0, T], o = o

in the sense that
t
/ o dus — / o dvy = / / (Vo) - b(x) + 9(x) c(x)) dpts (ds
RN RN 0 JRN

for every ¢t € [0, T'] and any test function ¢ € C2° (RN, R).

We use the notation introduced in Lemma 21: X1 p : [0, T] % RY — R¥ is induced
by the flow along b, i.e., X1 p(-, Xp) : [0, T] — RV is the continuously differentiable
solution to the Cauchy problem

% x(t) =bx(t)) in [0,T], x(0) =Xxp.

As a well-known result about ordinary differential equations, solutions to Cauchy
problems are continuously differentiable with respect to initial data and right-hand
side if the vector field (on the right-hand side) is continuously differentiable and, the
following estimates result from the corresponding integral equations and Gronwall’s
inequality (see, e.g., [39, Chapter V], [40, Chapter 17], [67, Section 13]).

Lemma 42 For any vector fieldsb, b € CL RN, RVN) N WLRN | RN) the solution
maps X1 p, xl,f) 210, T] x RY — RN are continuously differentiable with

Lip X1,p(1, ) < P10 X1t ) — X, 55, )l < b —bllg -1 PP,
Proposition 43 Foranyb € WL RN RY), ¢ € WL RN | R) and initial measure
vo € M@®RN), a solution = [0, T] — M®RN) written as t — w, to the linear
problem

Oy +divg (b)) = ¢y in [0, T], po = wo

(in the distributional sense) is given by
t
/ @ dp =/ @(X1,p(7,X)) - exp (/ c(X1,p(s, X)) dS) dvo(x)
RN RN 0
forall p € C/(RN).
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Proof First, we verify that the right-hand side provides a distributional solution to the
linear problem with the initial measure vg. In fact, it is absolutely continuous with
respect to ¢ because for any subinterval [s, t] C [0, T,

V e —/ ¢ dps
RN RN
= ' / (o1, x0) - el CCE I (5, %)) - el CCERED A Gy )
RN

< /]R . (\ [0(X1(0, )]

= (I9@ll= bl @ = s) e 10 gl e e 11 el o (1 = ) liol (RY).

e llell oo + |§0(%l,b(S7X))| I:ef(;' (X1, p(r,x)) dr:|f7=t) d“LO(X)l
o=s

From the chain rule for weak derivatives, at Lebesgue-almost every time ¢ € [0, T'],
we conclude that

t
(QD(fl,b(t,X)) - exp (/0 c(X1,p(s, X)) dS)) dvy(x)

dt Jgn
= /R (Ve@ib( %) bE1b (%) + (X1 bt X)) @1t %))

ef()t (X p(r,x)) dr de

= /]RN (V(P(Y) -b(y) + ¢(y) C(y)) A (y).

O

This solution is already well-known and usually denoted in the form of a push-forward.
Furthermore, it is unique because solutions to the nonautonomous linear transport
equation fulfil the following comparison principle (see also [5,8,33]):

Proposition 44 ([55] Lemma 3.5, Proposition 3.6) Let v € L! ([0, T]; W1 (RN,
RN )) be a Borel vector field and let c(-, -) be a Borel bounded and locally Lipschitz
continuous (w.r.t. the space variable) scalar function in (0, T) x RN,

(1) Foreach probability measure [ty on RV (ie., positive measure jiy € M@N)Y with
I (RNY = 1), there exists a unique narrowly continuous p : [0, T] — MR,
written t «— ;, solving the initial value problem (in the distributional sense)

8t/*Lt + diVX (Ut M[) = Ct MUyt in (O, T) X RN, no = ﬁo .

(2) The comparison principle holds in the following sense: Let o, written t +— oy,
be a narrowly continuous family of (possibly signed) measures solving

0,0 + divx (v; 0y) = ¢;0p in (0,T) X RN
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with oy < 0 and

T
L L (el + e dierico de < .
0 JRN

T
/ (1o11B) + sup wl + Lip vil5) dt < oo,
0 B
T
| (B) + sup je + Lipals) di < o0
0 B

for any bounded closed set B C RN . Then, o; < 0 holds for any t € [0, T).
The solutions to the linear problem lay the basis for transitions on M (RV):

Definition 45 For each b € WH (RN, RY) and ¢ € WH*(R", R), define oy, :
[0, 11 x M@RN) — M@®RN) by 9’ (¢, j10) = p; with e : [0, T] — M(RY), written
t — [, denoting the unique solution of

Orpe + divg (buy) = c e in [0, T]

(in the distributional sense) as specified in Proposition 43.

Proposition 46 For any b, b € C'RN,RY) n WLo@®RN RN) and ¢, ¢ <
WLoo RN | R) the measure-valued maps

O e Op 2110, 1] x MRY) — M®RY)

fulfil for any o, vo € M(RN) and t, h € [0, 1] witht +h < 1

(1) 94 0, po) = o

(2) Oy (h, O (1, 10)) = Oy (t + h, j0)

(3) |94 (h, po)|(RY) < el 6| (RY)

(4) dpm (B (2, o), Oy (t+h, o)) < A(IIbllrso+ llclzoe) el o (RN)

(5) dm (O (h, o), Dy (1, v0)) < dpq(peo vo) - o LiDbHlcly1.00)

(6) dp (94 (h. o). O (h. o)) = (Ib = bllzee - IV 4 jje — & z00)h
e Lipb4max{|icf oo, lIclloo}) ’MO’(RN)-

Assuming b, b e Cl(RN, ]RN) in addition to b, b € Wl’OO(RN, ]RN) serves the
single purpose that we can use the estimates of the preceding Lemma 42 for the
comparisons specified in Proposition 46. The additional regularity of b and b does
not have any influence on the inequalities though. Indeed, for each & € [0, 1] and
wo € M(RYN), the map (b, ¢) — O o, p10) with

(o)t (WHO RN, RV N Ch |- o) x (WO ®RN,R), || - [l Lo)
— (M®Y), dp)
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is continuous according to statement (6). For this reason, we can extend all state-
ments in Proposition 46 to arbitrary b, b € W1 (RN RY) because C' (RN, RY) N
whoo RN RV)isdensein W°(RY, RV) with respect to the L norm and, bounded
subsets of M(RY) are complete w.r.t. d as specified in condition (3) of Proposi-
tion 40.

Proof of Proposition 46 Statements (1) and (2) follow directly from the explicit for-
mula in Proposition 43 and the semi-group property of the flow Xip(:, ), ie.,
Xip(h, X1p(t,x)) =X p(t +h, x) forallx e RV and#, h > 0.

(3) The total variation of any measure u € M(RN) in an openset A C RY is

la) = sup[/RNgodu ¢ e O, Tl = 1}

due to [7, Proposition 1.47]. Thus, we conclude from Proposition 43 for every ug €
M@N)and h € [0, 1]

|94, 120)|(RY)

= sup {/R w0l o) | @ € CORM), gl = 1]
oh
= sup [/ (X1 p(t, X)) - elo CFpGdsg 0 (xy ‘ @€ CORM), |lplre < 1]
]RN

< el b gy [/RN @b 00l ) | ¢ € CORY), gl < 1]

< el b | RY).

4) Letg e CSO(RN) be an arbitrary function with ||¢||z~ < 1 and |Velp~ < 1.
Due to Proposition 43 again, we obtain for every ug € M(RY) and t, h € [0, 1] with
t+h <1

[ o d e+ b ) =04 o)
t+h d
=/ 5/}1@ @(X)d 9}, (s, po) (X) ds
t N
t+h
:/ /]R (pr(x) -bx) + ¢(x) c(x))d ﬁl’:c(s, wo) (x) ds
t N

t+h
5/ (IV@liLe Iblie + lgliie lielize) |9 (s, 140)|(RY) ds
t

<h- (bl + llellze) el ol (RY)

as a consequence of statement (3). The supremum with respect to all these functions
@ leads to claim (4) about d z4 (z?{fc(t, o), 19{)‘00 + h, ,uo)).
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() Letyp € CSO(RN) again denote any function with ||¢||z~ < l and ||Ve|/r=~ < 1.
Then, any measures /o, Vo € MR satisfy at every time & € [0, 1]

/RNfﬂd(l?{,fc(h, 140) — Oy (h, v0))

h
=/RN @(X1,p(h, X)) - exp (/0 c(X1,p(s, X)) dS) d(po — vo) (x)

< LiPbHIely o) b g o ).

Indeed, the last estimate results from assertion (1) of Proposition 40 because the
composition

h
Un: RY = RV, x > @&1p(h.x)) - exp (/O c(X1p(s, X)) ds)

is continuously differentiable with compact support and, Lemma 42 implies that
”wh”L"O < ||(p||LoceHC”L°° h < eHC”LOC h

and

IVnll Lo
\ h
< ellelleee (||V(/’||L°° l0x X1,6(h, llLoe + ll@ll Lo -/0 Vellze [10x X1p (s, )l Lo dS)

< ellcllzoo (eLipb~h +h”VC”LOCeLipb~h)

< eLipb+liclizoe) h(l + h||VC||Lac)

< oLipbHlcl o) b hl Vel oo _ p(Liph+lclyioe) b

The supremum withrespecttoallp € CZ° (RV) satisfying [|¢||z < land || Vo|lpx <
1 leads to

dpm (9 (hy o), O (b, o)) < e®PPHIChLa) T g (g, vo).
(6) For estimating d g (z?{ic(h, o), ﬁgé(h, ,uo)) with any po € M(RN) and
h € [0, 1], we again choose an arbitrary function ¢ € CCOO(RN) with ||g|lp~ < 1

and ||[Ve| L~ < 1 and consider now an appropriate convex combination ¥ : [0, 1] x
[0, 1] x RN — RN:

YO hxX) = gk Xip(h, %) + (1= ) X, 5(h, %)
. gf()h A-e(X p(r,x) + (1=2)-¢(X| j(r,x)) dr.
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Obviously, ¥ is continuously differentiable and, Lemma 42 ensures

0 _
I35 v e < IOl [Ranh, ) = X, ()] o - el delizd

h
llgle - /0 e p(r. ) — 2, 50 N o dr

s ot max{lell oo, €] oo}
< [[b = b| coheh Lipb . gh-maxiliclpee. [l 00)

= h h - Lipb

+ h(lc = cllize + [IVellree b — bl pche HPP)

. et max{llel oo, licli oo}

< (Ib = bl " Vel 4 e — &)l c)h
« e (Lipbmax{fic oo 1l o))

Hence we obtain

/ ¢od (P, (h, po) — Vg (h po)) = / (¥ (1 2, %) = ¥(0, h, X)) dpro(x)
RN J RN

L'
:/]RN /o ﬁl//()\,,h,x)d)» d g (x)

a
|2 ) e oY)

(Ib = bllzee " Vel 4 jlc — &)l o)
x el Liph+ maxlelzoo [Eloeh) |41 (RN

IA

O

7 Euler compactness method for measure-valued solutions

Similarly to Proposition 32 about L” (R")-valued solutions, we now specify the spe-
cial form of sequential compactness that is sufficient for concluding the existence of
solutions (to the full nonlinear problem) from Euler approximations (on the basis of
autonomous linear problems).

Proposition 47 Choose 1o € M(@RN), T > 0 and R > 0 arbitrarily. Let N =
N(po, T, R) denote the subset of all curves i : [0, T] — M®RN) constructed in
the following piecewise way: For an arbitrary equidistant partition 0 = 1ty < ] <

- <t, =Tof[0,T] (withn > T) and functions by, ..., b, € Whoo(RN RV
andcy, ..., ¢y € WHO RN, R) with max {|be i, llekllwio | 1 <k <n} <R,
define i : [0, T] — M@RN) as

M = ﬂﬁ;,ck (t —tio1, py,) for 1€ -1.], k=1,2,...,n.
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Thenateachtimet € [0, T], the set {p;|u(-) € Nag) € M (RN is relatively compact
with respect to the W dual metric dnq. Furthermore, the set of all measure values
of Na(po, T, R), i.e, {pe| 1 €10, T1, () € N} © M(RY), is tight.

Proof As a piecewise consequence of assertion (3) of Proposition 46 the total vari-
ation |v|(]RN ) is uniformly bounded for all measures v € {u;|t € [0,T], u() €
Nud € M@®RY) - wIRY) < eRT || (RYN). Tt suffices to prove that this set
{u, |t e [0, T], n(-) € NM} C M(RY) is tight. Indeed, assertion (4) of Proposi-
tion 40 then implies its relative compactness w.r.t. the metric d 4.

For every ¢ > 0, there exists a compact subset K, C RN with |uo| (RN \Kg) <¢e. We
conclude

e (RM\BRT(Ke)) < || (RM\BR:(Kr)) < eef < eefT

for all + € [0,T] and u(-) € Naq(uo, T, R). Indeed, let 0 = 19 < #; < ... <
t, = T denote the underlying equidistant partition of [0, 7] and with by, ..., b, €
WLe@®N RNy and ey, ..., ¢, € WH (RN, R) denote

ny = ﬁg{,ck (t — tk—1, lu“tk—l) for te (tr_1,%], k=1,2,...n.
From Proposition 43, we obtain for each ¢ € (#x_1, #¢] by induction with respect to k

1o (RN \BR,(K.))

— H —
= sup [/]\RN % dﬁbk,ck(t Tk—1, /JLtkq)

¢ € CORM\Bri(K.)). ||¢||Loo51]
< sup { /]R L X =t ) dpy () - TR G CURY\BR 1 (K-),
||¢>||Loo51]

< sup I/RN V00 dp (000 K| g e CORMNBRy (Ko, Il < 1]
= DR | (RN \Bgy,, (Ko)) -

O
Corollary 48 The closure of Noq(jo, T, R) C M(RN) with respect to d g is tight.

Proof Consider any Radon measure ¢ in the closure of Ny (io, T, R) w.rt. dpr, ie.,
there is a sequence ({x)xen With daq(gk, £) — O for k — oco. This implies & — ¢
weakly* in M(RY) = CJ(RY)’ due to assertion (2) of Proposition 40.

For ¢ > 0 fixed arbitrarily, Proposition 47 provides a compact subset K, C RY
with [n|(RV\K) < & for all n € Nq(po. T, R). Considering just the restrictions
to RN\ K., we conclude from ¢y — ¢ weakly* in M(RN\KS) = Cg (RN\KS)/ that
|§|(RN\K8) < lli{rgi;lof |§k|(RN\K8) < ¢ (see,e.g., [68, § V.1 Theorem 9 (ii)]). Hence

the closure of My (io, T, R) € M(@RY) w.r.t. dy is tight. O
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7.1 Proofs on the well-posedness of the nonlocal balance law in Sect. 3.2

We follow similar arguments to those presented for L”(R")-valued solutions in
Sect. 5.1 to the results stated in Sect. 3.2.

An infinitesimal condition w.r.t. d A lays the foundations for another type of solu-
tions whose existence can be verified by means of Euler compactness method. This
alternative criterion represents what is usually considered in mutational equations in
the (purely) metric setting (see [10,11,51]). Then we provide a connection between
these generalised (“mutational”) solutions and distributional solutions to the transport
equation.

Proposition 49 Consider the coefficient functions B : [0,T] x M®RY) —
WL @®RN RN, € 1 [0, T] x MRY) — WLRN, R) under the assumptions
(i) and (ii) of Theorem T and the hypothesis

(i) B,C: [0, T] x (M®RN), dpg) — (L, || - [I) are continuous.
Then there exists a function i : [0, T] — M(RN) with the following properties:

(1) wis bounded with respect to the total variation and, {/Lt |t e [0, T]} c M@RM)
is tight.
(2) w:00,7] — (M(RN), dM) is continuous,

1 13 _
Ly (M,+h, TN (3 ,L,)) —Oforaetel0,T]

3) i

(3) m

(4) w:[0,T] > M@®RN)isa narrowly continuous distributional solution to initial
value problem (3).

This existence result can be extended to Theorem 7 by means of the Scorza-Dragoni
theorem in metric spaces (i.e., Lemma 37). The corresponding arguments of approxi-
mation are the same as from Proposition 34 to Theorem 4 (presented in Sect. 5.1).
The proof of Proposition 49 consists of several lemmata.

Lemma 50 (A “mutational” solution) Under the assumptions of Proposition 49, there
exists a function ju : [0, T] — M(RN) with properties (1)~(3) specified there.

Proof (Sketch) The shortest formulation might be: We can simply apply [51, The-
orem 2.18] to the tuple (M(RY), dpy, | - [(RY)). For the sake of a self-contained
presentation, we summarize the gist of the proof as follows.

The steps for verifying Lemma 35 are all based on the Euler method in com-
bination with the suitable form of compactness (presented in Proposition 47). A
subsequence of Euler approximations proves to converge to a Lipschitz continuous
function p : [0, T] — (M(RY), day) pointwise w.r.t. dpy. Corollary 48 guarantees
that {u, |t € [0, T1} € M(RY) is tight. The estimates for the distances between two
Euler approximations result from Proposition 46 in a piecewise way if we take the
following a priori bounds into consideration:

1 = sup (||B<t, O +Ca, ¢>||Loo) < 0o, pi=luol®Y) - e 41
¢
and the constant C,, according to hypothesis (ii) of Theorem 7. O
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Lemma 51 (A distributional solution) Under the assumptions of Proposition 49, every
function 2 [0, T] — MMRY) with properties (1)—(3) is narrowly continuous and
solves

0 o+ divg (B(t, ) p) =C(t, 1) - o

in the distributional sense, i.e., forany 0 <t <tp < T, ¢ € Cg. (RN),

[ wane = [ et = [ [ 5o w0 S i as

/ / (5, ms)X) @(x) dpus(x) ds.

Proof The continuity w.r.t. d o4 and tight values always imply the narrow continuity
due to Proposition 40 (2). Moreover, for every ¢ € Ccl, (RN), the auxiliary function
¥ : [0, T] — R defined by ¥ (¢) = fRN @(x) dus(x) is continuous and satisfies for
Lebesgue-almost every ¢ € [0, T')

(@ +h) —y@)

— lim L. dpviyn — d
hli%h (/RNQO Mt+h /RNQD Mz)
~lim L. -
= lim (/RN @ diitn /R ¢ d9(50, up, c. un “f))
. 1
+ lim (/R @ AV, ). oy B 1) = /RN‘O d’”)

h
im % . (/RN w(xl,B(z,u,)(hy X)) - efo C(t, 1) (X1, B(t, uy) (5:%)) dsd,u;(x)

- ¢ dﬂt)
RN

=/RN (Vo(y) - B(t, u)(y) +¢y) Ct, n)(y) dui(y)

due to the property (3) of iu(-) and Proposition 43 respectively. O

These two lemmata imply Proposition 49, i.e., the main result about the existence
of a measure-valued solution to nonlocal balance law (3) whenever both coefficients

C:[0,T] x (M®"),dpg) — (L, || - |lz>) are assumed to be continuous
(in addition). This statement can be extended to Carathéodory coefficient functions
by means of Scorza-Dragoni theorem in metric spaces (i.e., Lemma 37) and so, we
finally obtain Theorem 7.

In the next step, we provide a connection from narrowly continuous distributional
solutions to the generalised type of solution described in Lemma 50. The following
statement plays the role of Lemma 38 in the setting of measure-valued distributional
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solutions. The narrow topology implies the analytical advantage that the number of
assumptions is smaller this time since some features (of distributional solutions) can
be concluded.

Lemma 52 Under the assumptions of Theorem 7, let v : [0, T] — M@RM), satisfy
the following conditions:

(1) w is narrowly continuous,
(2) w:[0,T] = M@RN) is adistributional solution to initial value problem (3) (in
the sense of Eq. (4) forany 0 <t; <th < T and ¢ € Ccl. (RM)).

Then, 1 is bounded with respect to the total variation and, the set {u,t | t € [0, T]} -

M@®NY is tight. Moreover, i is continuous w.r.t. the metric dq and, at Lebesgue
almost every time instant t € [0, T) it satisfies the infinitesimal condition

. 1 2 —
;%1?3) 7 An (e D5y, iy (e 1) =0

Proof  : [0,T] — (M(RY), narrow) is assumed to be continuous and so, the
image set u([0, T]) € M(RY) is compact with respect to the narrow topology.
According to the generalisation of Prokhorov’s theorem to Borel measures on a com-
plete separable metric space in [15, Theorem 8.6.2], this compactness implies that
w([0, T € M(RY) is both bounded w.r.t. the total variation and tight (in the sense
of Definition 39). Hence, n : [0, T] — (M(RN ), d M) is continuous according to
assertion (2) of Proposition 40.

The coefficients B, C : [0, T] x (M(RY), dag) — (L, | - |z) are Carathéodory
functions by assumptions (iii) and (iv) of Theorem 7. Hence the composite coefficients

b:=B(, n0): [0,T] - (WECRN,RY), |- [|z),
¢:=C(,pn(): 10,71 — (WHO®RN), || - [l1)

are Lebesgue measurable and bounded. Proposition 49 provides a function v :
[0, T] - M(@RY) whichis anarrowly continuous distributional solution to the nonau-
tonomous linear problem

o, v + diVx(B(l‘) v) =c(t)-v in [0, T], v(0) = uo 21

and satisfies the infinitesimal condition at Lebesgue-almost every time instant ¢t €
[0, T)

im 1

}lz¢0 n 'dM(V[J,_h,l?M (hv vt)) = 0.

(b(1), (1))
The comparison principle in Proposition 44 implies the uniqueness of solutions to (21)

and so, v and u coincide in [0, T']. Thus, w satisfies the claimed infinitesimal condition
w.r.t. dpg. O
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This equivalence of solution criteria lays the basis for proving Proposition 8 (about
uniqueness of distributional solutions) and Proposition 9 (about its continuous depen-
dence of data) by the same arguments as for L? (R")-valued solutions in Sect. 5.1.
In addition to Proposition 46, the key tool is Gronwall’s inequality again (see [51,
Proposition A.2]).
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