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Abstract

In this note we give existence results for the generalized Tricomi equations Ru” +Bu = f and
(Ru') + Bu = f with suitable boundary data where R may be an operator (or a function)
depending also on time assuming positive, null and negative sign, while B is an elliptic
operator. To do that we also extend a result for equations like (Ru')’ + Au’ + Bu = f to
equations like Ru” + Au’ + Bu = f and use these to derive the existence for the generalised
Tricomi type equations mentioned above.

Mathematics Subject Classification 35M10 - 35R20 - 35190

1 Introduction

The goal of this paper is to give some existence (and uniqueness) results for some elliptic-
hyperbolic type equations ed in particular for some generalisation of the Tricomi equation

?u  9%u
Yo T2 T
which is of hyperbolic type where x > 0 and becomes elliptic where x < 0 and has some
applications in the study of transonic flow. We refer to the review papers [2] and [6] (and the
references therein) for an overview about Tricomi equation and more generally equations of

elliptic-hyperbolic type, and their applications.
Equations of elliptic-hyperbolic type like

O'I/t”‘i‘But‘i‘Au:f, (1)

where A and B are “elliptic” operators and o a function which may be non-negative or
changing sign, have been considered by some authors, beside to [2] and [6] we mention here
[3], where o may be positive and negative and also first order equations with changing sign
coefficient are considered, and a very general result due to Showalter and contained in [13]
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where o > 0, but in return instead of a function o an operator R is considered, i.e. equation
like

Ruy + Buy + Au = f 2)

is considered, with R linerar non-negative operator, but not depending on time.
In [10] a general and abstract result for such type of equation is studied. The equation
considered in [10] (with suitable boundary data) is

(RM[)[ + BM[ + AM = f

where A and B are elliptic operators and R is a linear operator possibly depending on time.
This result extends the one contained in [13], both for the fact that R may depend also on
time and for the fact that R may change sign.

In the present paper we consider another generalisation of the result contained in [13] and
which is in some sense, complementary to the one contained in [10]. Indeed we consider an
abstract equation like (2) with R linear operator possibly depending on time. This study is
presented in Section 3. But this result is only functional to the study of a generalized Tricomi
equation we present in Section 4 and which is the main subject of the present paper. Using
also the result of [10] we study the two equations, with suitable boundary data,

Rus)i +Bu=f Ruy+Bu=f.
The idea is to approximate these equations with equations like
(Ru[)[ + GAM[ + Bu = f RM{[ + EAM; + Bu = f (3)

where € is a positive parameter and analyse the limit behaviour of the solutions when € goes
to zero. The result is not immediate, since a natural estimate of the solutions u, of one of the
two equations in (3) goes as €71/2 (see (34)).

If R is the identity operator the approximation via the equations (3) is called parabolic
regularisation and in that case, i.e. for the wave equation as done for instance in chapter 3 of
[5], easily works. In our case this is more delicate due to the changing sign of the operator
R, therefore some more accurate estimates are needed.

As regards the boundary data, roughly speaking we assign a value for u at time 0 and for u,
we give the initial datum at time 0 where R “is positive” and we prescribe a final datum at
time 7 where R “is negative”, no datum is prescribed where R = 0, both at time # = 0 and
r=T.

As regards the assumptions we stress that about the operators R and 5 and the datum f we
have to require some regularity in time, but the assumptions about the operator R depend on
the case: studying the equation

Ru”" +Bu=f

seems to require some more regularity (see subsection 4.1, and in particular point 5, for
details) than studying the equation

(Ru'Y +Bu = f.

Anyway for the details we refer to Section 4 and Section 5 where some examples are shown.
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2 Notations, hypotheses and preliminary results

Consider the following family of evolution triplets
VcHcCV tel0,T] )

where H is a separable Hilbert space, V a reflexive Banach space which continuously and
densely embeds in H and V' the dual space of V, and we suppose there is a constant k which
satisfies

lwlly <kllwlg, and lvllg <klvlly (&)
forevery w € H,v € V and every t € [0, T]. Moreover we define the spaces

V:=L%0,T;V) and H:=L*0,T;H) (6)
endowed with the norms

T T
||v||v2=</0 ||v<r)||zvdt> c vl = (/0 ||v<r>||%,dt>

By V' we denote the dual space of V endowed with the natural norm

T 1/2
Il = (/0 ||f(r)||2wdr> :

Definition 2.1 Given a family of linear operators R(¢) such that

1/2 1/2

R depends on a parameter t € [0, 7] and R(t) € L(H), (@)

being L(H) the set of linear and bounded operators from H in itself, instead of (7) we
sometimes will write

R:[0,T] — L(H), te[0,T] 8)

Now consider an abstract function R : [0, T] — L(H). We say that R belongs to the class
E(Cq, Cr), Cy, Cy = 0, if it satisfies what follows for every u, v € V:

o R(t)  isself-adjoint and ||R(¢)||zuy < C forevery t € [0, T],
Ot > (R(t)u, U)H is absolutely continuous on [0, T],

d
o |E(R(t)u, V)| < Callullvivily  forae.re[0,T].

Now, given two non-negative constants C; and C», consider R € &£(Cy, C3). For every
t € [0, T'] we consider the spectral decomposition of R(?) (see, e.g., Section 8.4 in [7]) and
define R4 (¢) and R_ () as follows: since R(¢) is self-adjoint we get that R ()2 = R*(t)oR(t)
is a positive operator; then we can define the square root of R(z)? (see, e.g., Chapter 3 in [7]),
which is a positive operator,

IR()| = (R?)"?

and then define the two positive operators

1
Re(0) = Z(IROI+RW).  R-(1) = [R()| = R (1),
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By this decomposition we can also write H (1) = H,(t) & Ho(t) ® H_(t) where H, (1) =
(Ker Ry (1)) and H_(tr) = (Ker R_(¢))* and Hy(¢) is the kernel of R(z). Finally we denote
Hy(t) = Hy(t) = Ker R(t) and

I:I(t), I-I+ (1), H_ (t) = the completion respectively of H (t), Hy(t), H_(t) )
with respect to the norm [[w]| 5, = RO ?wll g ).
Clearly the operation ~ depends on R. In this way R(t) = R4 (t) — R_(t), |[R(t)| =
Ry(t)+ R_(t) and R4 (1) o R_(t) = R_(t) o R4 () = O (see, e.g., Theorem 10.37 in [7])
and Ry (t) : Hy(t) > H4(t)and R_(t) : H_(t) — H_(¢) turn out to be invertible.
Moreover we introduce the orthogonal projections

P.(t): Ht) — H.(t) and P_(t): H(t) — H_(t) (10

Given an operator R € £(Cy, Cy) it is possible to define two other linear operators. First we
can define the derivative of R which, unlike R, is valued in £(V, V), i.e. the set of linear and
bounded operators from V to V': since R € £(C, C) we can define a family of equibounded
operators

R'(t), tel0,T], R@®:V—=>V by

d
(R'(Ou, v)yryy = E(R(t)u, V). wveV.

By the density of U in V we can extend R’(¢) to V. Then we can also define

R:H—>H, (Ru)t):=ROu),
Ry :H—H, (Rew)t) = RyOu), (11)
R_:H—H, (R_u)t):=R_(u(r),

which turn out to be linear and bounded by the constant C; and, by density of &/ in V, an
operator

T
RV =V by (Rlu,vhyxy = / (R'(Ou(t), v(t))vixydt (12)
0

which turns out to be linear, self-adjoint and bounded by C;. As done before we can define,
in a way analogous to that done for the spaces (9),

H, H., H_ = the completion respectively of H, H., H_ (13)

with respect to the norm [|w|l;; = I[|R|"/?wll7;, where |R| = Ry + R_.
Analogously, we define . and H_ and P and P_ the orthogonal projections from 7{ onto
‘H+ and H_ respectively. H is the kernel of R and Py the projection defined in H onto Hy.

Remark 2.2 Notice that since R is self-adjoint and bounded we can define | R|(¢) 172 R4 (1) 12,
R_(1) 1/2 (see, e.g., Chapter 3 in [7]).

Now consider the two spaces
Wr={ueV|Ru' eV} ad WF={ueV|Ru) eV}
endowed respectively with the norms

lulwe = lully + IR« Il and  Jullyr = llully + I[(Ruw)' [y
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Since (Ru)' = R'u + Ru’ one gets that
(R Iy = IR ully + 1Ru v < IR Ny, v llully 4+ 1Ru [y,
IRu' v = (Ru) — Rullyr < IR Iy v llully + 1(Ru) Iy

and then the two spaces Wx and W™ turn out to be the same and the two norms equivalent.
We will simply denote by

Wr

the two spaces, without specifying if not necesary. We now recall some results contained in
[8] and [9].

Proposition 2.3 Given R € £(Cy, Ca) we have that for every u,v € Wg the following
holds:

d
77 Ru@®), v)u
= (R'u(t), v(®))yrxv + (Ru'(t), (1)) yrxev + (RV'(1), u(®))yrxy .

Moreover the function t — (R(t)u(t), v(t)) gy is continuous and there exists a constant c,
which depends only on T, such that

max [(R(t)u(t), v(t)) |
[0.7]
= C[IIRM'IIV’IIUIIV IRV v llelly + IR L zw v lulv vlly + ||R||£(H)||u||H||U||H]~

Finally we recall a classical result (see, e.g., Section 32.4 in [15], in particular Corollary
32.26) for which we need some definitions, which we remind.
We say that an operator S : X — X”, X being a reflexive Banach space, is coercive if

(Sx, x)

m
lxll—+oo  |lx]|

— +00,

The same operator S is hemicontinuous if the map

t— <8(u + tv), w> is continuous in [0, 1] for every u, v, w € X.

X'xX
A monotone and hemicontinuous operator S is of type M if (see, for instance, Basic Ideas of

the Theory of Monotone Operators in volume B of [15] or Lemma 2.1 in [14]), i.e. it satisfies
what follows: for every sequence (i) jeN C & such that

uj —u in X-weak

Suj — b in X'-weak —  Su=>b. M)
lim sup(Suj, Mj)X/XX = (b, ”>v'xv
Jj—+oo

Theorem 2.4 Let M : X — X' be monotone, bounded, coercive and hemicontinuous. Sup-
pose L : X — 2% to be maximal monotone. Then for every f € X' the following equation
has a solution

Lu+Mu> f
and in particular if L, M are single-valued the equation Lu + Mu = f has a solution.

If, moreover, M is strictly monotone the solution is unique.
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3 An existence result for a second order equation

In [10] an existence result for the abstract equation
Ru'Y + Au' +Bu = f

is presented, where R, A, BB are operators defined in V or in one of its subspaces, where V
is the reflexive Banach space defined in (6). We state the result at the end of this section
(Theorem 3.5).

The aim of this section is to present an analogous result for an abstract equation like

Ru” + Au' 4+ Bu = f

with suitable boundary data. Clearly when R is an operator independent of time the two
results coincide.

We need to consider three operators, R, A, B: about R we will require, even if R’ does
not appear in the equation, one derivative in the weak sense given in Definition 2.1, i.e.
we consider two non-negative constant C; and C; and (the class £(Cy, C3) is defined in
Definition 2.1)

R € £(Cq, (). (14)
About the operator .A we do not require, for the moment, any assumption, only that
AV — V. (15)

Assumptions about A will be clarify in Theorem 3.3.

About B we make the following assumptions: that there is a family of operators (with the
notations already used in the previous section), two non-negative constants C3, C4 and t, €
[0, T'] such that

o B:[0,T] — L(V, V),

¢ B(t) linear, monotone and symmetric for a.e. t € [0, T'],

o maxseo,71 1Bl v, vy = C3,

Ot > <B(t)u, v)V,XV is absolutely continuous in [0, '] foreveryu,v € V, (16)
d

o d—(B(t)u, )y, <0 foreveryu,v eV andfors € [t,, T]

E(B(t)u, “)v'xv >0 foreveryu,v e Vandforz € [0, 1,].

In this way we define an abstract operator B as follows
B:V—YV, Bu(t)=B@l)ul) 0<t<T, 17

which turns out to be linear, monotone and symmetric. Thanks to assumptions (16) we
moreover can define an operator B’ as follows:

forae.r €[0,T] B'(t) € L(V,V') with ||[B ()|l < C4  where
d
(B/(t)u’ v)V’XV = E(B(t)”h U>V/><V’ u,v e Va (18)
and foru € V wedefine  B'u (t) := B (t)u(t).
The assumption about the derivative of the operator B is needed because of the following

result, which will be used below with Q = B (for the proof we refer to [10]).
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Proposition 3.1 Consider Q : [0, T] —> L(V, V') satisfying (16) and consider the two
operators

Q: V-V, Qut)=00v@),

t
Ji, 1V =V, (Jr,v)(1) ::/ v(o)do forsomet, € [0, T].
1

0

If Q' (t) is monotone for a.e. t € [0, t,] and — Q' (t) is monotone for a.e. t € [t,, T] then the
operator

t
QolJ,: V=V, (QolJ,)V=0J,V= Q(t)/ v(o)do
to

is monotone. If Q is bounded, QJ,, is bounded by T || Q|| £y, V).

We want to stress that the proof is based essentially in the following inequality which can be
obtained following the proof of Proposition 2.3 in [10]:

15 1 n o o
/tl (QU,v(0), V(@) do = 5/z1 <Q(a)/t0 v(s)ds,[ v)ds)  do (19)

0

forevery t;, 1 € [0, T], 1] < tr,v € V.

3.1 Theresult

Now we want to study the problem

Ru”" + Au' + Bu = f
Py (0)u'(0) = ¢
P_(T)u(T) = ¢
u(ty) =n

(20)

with f € V', ¢ € Hy(0), ¥ € H.(T),n € V, P.(0) and P_(T) are the orthogonal
projections defined in (10) and u will belong to the space

Zr:={ueV|u eVandRu" €V}

The boundary conditions with respect to the variable z, i.e. the initial-final conditions, are
given as follows: we give an initial condition for u” at time zero where R is positive (i.e. the
datum ¢) while a final condition at time 7 where R is negative (i.e. the datum ). Where R
is null, no conditions for u" are given. About u we impose a datum at time 7, € [0, T'] (the
datum 7).

By Proposition 2.3 one has that

1+ (R(t)u'(t), u/ (1)), is continuous

Z . . .
uesm = u e HY0,T; V) and then ¢ — v(¢) is continuous in V

so the data ¢, ¥ and n makes perfectly sense.
If R = 0 the initial-final conditions about " make no sense and the problem simply becomes
Au' + Bu = f

21

{ ulio) = @D

The initial/final conditions we require about u’ and u are easily understood by explaining
how we prove the existence result: indeed the idea to solve problem (20) is to consider an
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operator J;, defined in Proposition 3.1 for some arbitrary 7, € [0, 7] and the change of
variable v = u’ in (20) and then solve, once set g = f — Bn, the first order problem

RV + Av+ BJv=g
PL(0)v(0) =¢ (22)
P_(T)u(T) = .

Qeﬁnition 3.2 We say that u € Zg, is a solution of problem (20) with f € V', ¢ €
A4 (0), v € H-(T),n € V(1,), if

Ru' (1) + Au'(t) + Bu(t) = f(t) inV' forae.re[0,T],
PL(0)/(0) = ¢ in Hi(0), P_(T)u/(T)=+ in H_(T), u(t,)=n inV.

If R = 0 the solution of (21) will be a function in the space H 1 O, T;V).
A function v € Wy, is a solution of problem (22) if

RV (1) + Av(t) + BJ,v(t) = f(r) inV' forae.tel[0,T],
PL(0)v(0) =¢ in Hy(0), P_(T)v(T)=1 in H_(T).

Now to solve problem (22) we write the right hand term in the equation (22) as

RV + Av + BJ,,v = <Rv’ + %R’v) + <—%R’v + Av + BJIOU>
= Lv + Mv.
The idea is to use first, when ¢ = 0 and ¥ = 0, Theorem 2.4 in the space
WY = {u € W | PL(0)u(0) =0, P_(T)u(T) = 0}.
Indeed one has (see Proposition 3.8 in [8]) that the operator
LWy =V

is maximal monotone; then if — %R’ -+ A+ BJ,, is pseudomonotone, coercive, bounded one
can conclude. Then one can take general ¢ and ¥ assuming that

V., (0) dense in H, (0),  V_(T) dense in H_(T). (23)
where
Vi (0) = {w e V[ [P4(0) + Po(O)lw € V} = V N (H4+(0) & Ho(0)),
V(T) ={weV|[P(T)+ Py(D)lweV}=Vn(H(T)® H(T)).

(see (9) for the definition of H_, I:IO, Iﬁ). The following result follows from Theorem 3.13
in [8].

Theorem 3.3 Fix t, € [0, T] and suppose the existence of three non-negative constants
C1, Ca, C3 such that R € £(Cy, C2) and B satisfies (16). Then

(i) if—%R/ + A+ BJ,, is pseudomonotone, coercive, bounded then for ¢ = 0 and =0
problem (22) has a solution for every g € V', if moreover —%R’ + A+ BJ,, is strictly
monotone the solution is unique.

@ Springer



Two generalized Tricomi equations Page9of28 84

If there are two positive constants o, B such that
A is continuous and JAully < B llully

1 2
<.Au — Av — ER/(M —v),u— U>V’XV > o llu—vlly

foreveryu,v €V then

(ii) there is a constant ¢ > 0 depending only on «, B and C3 (and proportional to a~/?)
such that for every u € Wr

= 2 2
g < [IBullv + IRVl + IR ©uO . 0 |

where, for v € Wr, Pv = Rv' 4+ Av + BJ, v; 3 y
(iii) finally, if moreover (23) holds, then for every g € V', ¢ € H.(0), ¥ € H_(T) problem
(22) has a unique solution.

Proof Point i) is an immediate consequence of Theorem 3.10 in [8], while points ii) and iii)
follow by Theorem 3.13 in [8] since

BJ,, is linear  and (BJi,v,v)yrxy >0 foreveryv e V.

[m}

Now we solve problem (20) for some fixed 7, € [0,T] and for f € V', ¢ € I:I+(0),
Yve H.(T),neV.

Theorem 3.4 Fix t, € [0, T] and suppose (23) holds, suppose the existence of three non-
negative constants C1, Co, C3 and two positive constants o, B such that R € £(C1, C2), B
satisfies (16) and
A is continuous and || Auly < B llully,
1
<Au —Av — 57%/(14 —v), U — v>

2
>alu—vly,

V'xV

for every u,v € V. Then for every f € V', ¢ € I:I+(O), Y o€ H_(T), n € V problem
(20) admits a unique solution u € Zg and there is a positive constant ¢, depending only on
o, B, C3, T and proportional to a2 such that

IRu"lly + l'llv + sup [lu@®lv

te[0,T]

1/2 1/2
<lnllv + ¢ (I f v + IRl + IR ¢l . )-

Proof By Theorem 3.3 we get a function v solving (22) with g = f — Bn, then consider the
function

t
u(t) :=n +/ v(s)ds.
to
It is easy to verify that u is a solution of (20). The uniqueness is easily obtained since if

ui, up € Zr are two solutions of (20) we have that both vy () := | (t) and v2(¢) = (1)
are solutions of (22). By Theorem 3.3, point iii ), we get that

r_
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Since u1, up are two solutions of (20), we have that

ui(ty) = uz(ty) = n,

by which u = uy. The estimate follows again by the estimate in point ii ) of Theorem 3.3.
O

3.2 Theresult for the equation (Ru’) + Av' + Bu =f

Here we recall the result contained in [10], first because we need it in the next section and also
because we slightly modify the assumptions. The proof in [10] is done assuming something
stronger than (23), but this can be weakened as done in Theorem 3.3 and Theorem 3.4.
Consider the following problem

(Ru"Y + Au' +Bu = f

PO/ (0) = ¢
P_(TY'(T) = 4)
u(ty) =n

with f € V', ¢ € H,(0), ¥ € H_(T), n € V(1,). Consider the space
Zr:={ueV|u eVand (Ru') eV'}.
In fact the space Zr coincides with the space ZR.

Theorem 3.5 Fix t, € [0, T] and suppose (23) holds, suppose the existence of three non-
negative constants Ci, C2, C3, two positive constants «, 8 such that S € £(Cy, C»), B
satisfies (16) and

A is continuous and lAully < B llully

2
zalfu—vly,

V'xV

<Au — Av + %R/(u —v),u— v)

for every u,v € V. Then for every f € V', ¢ € IS@(O), v € H.(T), n € V(t,) problem
(20) admits a unique solution u € Zg and there is a positive constant ¢, depending only on
o, B, C3, T and proportional to a2 such that

I(Ru'Y Ny + llully + sup Nlu(®)lly
t€(0,T]

1/2 1/2
<lnlv +¢ (If v + IR la_ ) + IR > Ol 0)-

Moreover if the function [0, T] > t — |lully is continuous for every u € U then the function
[0, T] >t |lu(t)|ly is continuous.

4 The existence result for two generalized Tricomi equations
In this section we want to give some existence results for some generalized Tricomi equation
using the results of the previous section. We recall that Tricomi equation is

XUy — Uy =0

where u = u(x, t), and then the equation is of hyperbolic type in the half-plane x > 0 and
is of elliptic type in the half-plane x < O.
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Our goal is to give existence results for equations like
Ru"+Bu=f and (Ru) +Bu=Ff

with R and B suitable operators. Consider (the spaces are defined in Section 2)

fof' eV, 9eH0), yeHA(T), neV (25)
and the two problems
Ru”" +Bu=f
P (Ou'(0) =¢
P_(T)/(T) = 20
(P+(0) + P_(0)u(0) = (P+(0) + P_(0))n,
(Ru') +Bu = f
P (0)u/(0) =
P_(TY/(T) = y @0
(P+(0) + P—(0))u(0) = (P4(0) + P_(0))n.
Notice that we do not simply require f € V', but also that
the datum f € V' admits a derivative and f' € V'. (28)
This is needed in the proof we present below. About the operators we will need that
o R satisfies (14),
& B satisfies (16) and: there are «, 8, C4 > 0 such that
allull}, < (B@u, uyyrxy, (BOu,v)ywy < Bllullvlvly, 29)

d
77 BOw vy | = Callullviivil

fora.e.t € [0, T] and every u,v € U,
¢ in (16) we consider t, = 0.

Asusual R and R’ are defined as done in (11) and (12), B as done in (17) and B’ as done for
A" in (3).

4.1 The equation Ru” + Bu = f

For problem (26) we suppose

R <0 (30)
and, coherently with (16) and the fact that 7, = 0,

B <0. 3D

Moreover, since we lean on the results of the previous sections, we will also need (23).
Finally we make the further assumption

R :H—>H. (32)
In this case the solution will belong to the space
Vg i={ueV|IRI"*u e Hand Ru" € V'}.

Theorem 4.1 For every f, ¢, ¥, n as in (25) and under assumptions (23), (29), (30), (31)
and (32) problem (26) admits a unique solution in the space YR.
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4.2 Proofs

In this subsection we present the proofs of the two theorems just stated above. The computa-
tions are very similar, so we confine to prove Theorem 4.1, being the other proof very similar
and actually equal in many parts. To prove the results we consider the family of second order
problems Ru” + € Bu’ + Bu = f with suitable boundary data and take the limit when € goes
to zero. The main difference between the two problems we are going to consider is due to
some difficulties when taking the limit to get the Tricomi equations: to get the existence of
the solution to problem (26) we assume (32) which is not needed to get the existence of the
solution to problem (27). This difficulty is well explained in point 5 below.

For the same reason the space Y defined above and the space X'z defined in Subsection 4.3
could be different, because, a priori, we do not know anything about R u’.

1. A family of approximating problems - The idea is to consider a second order problem, like
those considered in the previous section, and choose A = € I3 where € is a positive parameter
which will be sent to zero. Then for € > 0 we consider the family of problems (remember
that ¢, = 0)

Ru” +€Bu' + Bu = f

Py (O (0) = ¢
P_(T)/(T) = ¥ (33)
u0) =n

for feV,p e FI+(0), /NS H_ (T), n € V and denote by u, the solution. Then we show
that the family (u¢)e~0, or some sequence selected from (u¢)e~0, converges in some sense
to a limit u which satisfies (26).

Notice that the estimate in Theorem 3.4 does not help to have some boundedness of the
solution, since the constant on the right hand side is proportional to € ~/2, so we have

IRu v+ luglly 4 sup,cpo, 7y lue () llv

C
Je (£ v + IR Iy + IR 0@l 0))

with ¢ depending on T" and max;c[o,71 | B(t) |l (v, v7)-

Another attempt can be done multiplying the equation by 2u., following what done in [5],
chap. 3, section 8.5, but, as we will see, also this will be not sufficient. Anayway this procedure
gives one of the two steps needed to get an estimate on u., (41) and (42).

(34)
< Inllv +

2. Modifying the initial datum n— Indeed we cannot choose every possible 7. Since passing
from problems (33) to (26) we loose some boundary conditions, and precisely Py(0)n does
not appear in the limit problem (26), we can modify the information which will be lost
without modifying the limit problem. This will allow to get uniqueness of the solution (see
point 7). First of all we state the following lemma, needed only because we are concerned
with moving spaces.

Now, thanks to the previous lemma, we can consider the following problems (a family of
problems depending on ¢). Once defined the space Vp(¢) := V N Ker R(¢), for every fixed
t € [0, T] we solve the problem

(35)

(BOwW, @)y, = (f(O0) = BO”, @)y, forevery ¢ € Vo(0),
w € Vp(0).
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Denote by w the solution of problem (35) and by w the function

_ [0 in Hy(0)® H_(0),
Y= 1w inKer R(0).

Finally consider the function 7 defined by

Then we will consider, instead of (33), the following family of problems:
Ru” +€Bu' +Bu=f
P (0)u'(0) =¢ (37)

P_(Tu(T) =
u(©0) =17

3. Boundedness for the solutions u. - Denote by u, the solution of equation (37), multiply
(37) by 2u and integrate between 0 and ¢; we will derive (41). Notice that if R were positive
(and so invertible) this would be sufficient to conclude. On the contrary, in our situation this
estimate is not sufficient. We will couple this estimate with (42) and, since f is differentiable,
get (47).

Then we get (to lighten the notation we sometimes omit to write H as subscript in the scalar
product of H and V' x V as subscript in the duality product between V' and V)

(Rl (1), ul(t)) + (Bue(t), ue(®)) — /0 t [(R'ul(s), ul()) + (B'ue (), ue(s))] ds
+2¢ /O t (Bul.(s), u.(s))ds (38)
=2 fot (f(®), u (9))ds + (Ru.(0), u,(0)) + (Bue(0), uc (0)).
Since R’ < 0 and B < 0 we get
(Rul (1), u. (1)) + (Bue(t), ue(t)) + 2€ /Ot (Bul(s), u_(s))ds
<2 /O , (£ (). ul(9))ds + (Rul.(0), u,.(0)) + (Bue (0), uc (0)) (39)
and in particular

(Rul (1), u, (1)) + (Bue(t), ue(t))

t
< 2f (£(), ul(s))ds + (Ru_(0), u_(0)) + (Buc(0), uc(0)). (40)
0
It is clear that this procedure cannot lead to an estimate, since R is not necessarily positive

and neither non-negative. Indeed if R were positive we would have a bound both on ||z ||%,
and on ||u, ||%{ besides to a bound on € |u.. ||%}. But since

(RuL(t), ul(1)) = (Re (Dl (1), . (6)) — (R (e)udl (1), (1))
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this is not possible. Anyway, consider now ¢t = T in (39) and divide by 2 to derive

1 1 1
SIRADULT) w (D) + 3[R (O, (0), ul0)) 4 S(B(T)ue (7). ue(T)
1)

T
1 o
< [ 4wl + SR 9+ SR 0002 0) + 5B O ).
This last is the first one of the two inequalities we need to get the desired estimate. Notice
that in the right hand side there is a term fOT ( F(s), ul (s))ds which cannot be controlled.
So now we proceed and make a more detailed and refined estimate using (19) with #1; = 0,

tr =T, t, = 0and with @ = B and v = u, (we denote for simplicity by J the operator J; ).
Then we have

T o T
ca [ s +5 [ )~ w0l ds <
0 0
T
5/ (€ B(s)ur(s) + BJ ()ul(s), up(s))y, ds
0
T
= /0 (€ B(s)u (s) + B(s)(ue(s) — uc(0), u(s)),, ,ds =

T

T
_/0 (R(s)u;’(s),u;(s))v,xvder/O (£, 1,9))r, s +

T
—/0 (Bs), u (), yds =

1 ’ ! 1 / /
—E(R(T)MG(T), u (T)), + E(R(O)MG(O), u,(0)) ,+

1 T T
+5 /0 (R'(5)ul (s, () vrvds + /0 (£ (), 1)), s +

T
a v/O <B(S)ﬁ7 l/té (S)>V/><Vds

by which, using also the inequality 2711al1? < |la — b))% + ||b|? to estimate ||ue — ue(0) ||%,,

2 ¢ 2
eallucl} + 7 luell} LR )

2
1 / / 1 / /
+§(R+<T)u (7). u (T)) + 5 (RO 0, u(©) ,

(42)
< (R DY, ¥)y + (R+<0)<p o+ 5 ||ﬁ||%,
<f’ ”e>v’><v - <B'7’ E)V’XV'
We estimate (Bn u >V’><V as follows, using the assumptions (29) on B:
T
- /0 (B(s)i, up ()0, yds
T
:A <B,(S)77], ué(s))vrxvds

+<B(O)ﬁa MG(O)>V’XV _(B(T)ﬁ5 uG(T))V/XV (43)
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Cy 1 . » B~ 1
< 7[# ||ue||%;+5||n||%,]+ﬂ||n||2v+§[z>‘ ||ue(T>||2V+5||n||2V]

for any 9%, 9 > 0. Then we estimate ( f.u > y as follows:

V/
T
2/0 (F(5), u.(s))ds

T
=2 /0 (£/(5), ue())ds + 2 (£ (T), ue(T)) = 2(£(0), ue (0))

[\

3 IfIIV/+5||ueIIV+§ Sup IIf(l)IIVr-I-BIIue(T)IIv + 8 1711 (44)

2
[§ IfIILoo(o vy T3 ||f IIV/} + 8 lluellyy + 8 lue (DI + 8 1715 -
Now summing (41) and (42)

(R (T u(T), u,(T)) + (R-(0) u,(0), u,(0))

o 2 /2 o 2 1 /o7 ’
3 e (TG + ol I+ 7 luell}y — S (R g, u)yrcy

o p 45)
< (R(D)Y, ) + (R (0, ¢) + Enﬁn%, o+ Ellﬁllzv
+ 2(f’ ”ls>v’xv - <B’7’ ”/e>wxvds'
Using (43) and (44) in (46) we get
(Re(T) ul(T), u,(T)) + (R-(0) u,(0), u_(0))
1
+%uue<r>n2v A %nuen%, — (R vy
C -
< (R-(D)Y, ¥) + (R+(0)p, ¢) + [5 + —4] I3+
2 209 (46)

38 B ~:| -2 |:2 2 1 2 ]
+|=+—=+93 +| = 00 vyt 2 '
|: B % ||77||V 5||f”L 0,T:V") s Il f ”v

Cit J s
+ [% +8} el + [/82 +8} lue (DI

Now using the estimates (43) and (44) with C49/2 = § = «/16 and ,315/2 =68 = /8 by
(46) we finally get

(R (Tl (T), ul(T)) + (R_(0)u,(0), u, (0)) + € o [|u|I3;
el + L e (DB = SR ul ey
8 \% 4 1% 2 € €

3 282 47)
< <R_(T)1/f, V) + (R+-(0)g, ¢) + —’3 L I3
8 %

16
”77”];+ (”f”LOO(()T V)+||f ”V’)

@ Springer



84 Page 16 of 28 F. Paronetto

Then we conclude, recalling that R’ is self-adjointand R’ < 0, that there is a positive constant
¢ and a sequence (ue;) jeN such that (we for simplicity write u, instead of u )

luelly < c, Uue — u  in V-weak

Velluglly <e, Jeu, — v inV-weak 48)
eu, — 0 in V-strong

I(=RHYV2ullly <e,  (=RHYV?ul — @ inV'-weak.

4. Taking the limit on the boundary conditions concerning u. -In this step we want to show
that

(¢, R(t)u/€ (t))H — ((/), R(t)u/(t))H uniformly in [0, T]  forevery ¢ € H

where u il the limit in (48). Alongside we prove other estimates and convergence results
regarding (’Ru;)/, R'u,. and Ru. First notice that since

Ru! = —e Bu, — Bue + f

by (48) we derive that also Ru/ is bounded in V' and then it, or one of its subsequences, is
weakly converging to some z € V', that is

Ru! = z in V'-weak (49)
and, by (48), there is w € V' such that (up to select, if necessary, a sequence)
Ru, — w=—(-RH*b  inV'-weak.
Then, since
(Ru.) = R'u, + Ru,
also (Rué)/ is bounded in V' and
(Ru.) - w+z  inV'-weak. (50)

Integrating (’Rué)/ between #1 and #,, we get

15 15
R(tz)u’e(tz) — R(tl)u;(tl) = / ’ R/u/é(s)ds + / ’ ’RuZ(s)ds
' '

1 1

and estimating we get
|R(t2)u (12) — Rt (1)

%) n
.7 1
/z Rué(s)ds—i—/t Rug(s)ds
1

19} l
k [ / R u.(s)| V,ds]
1
5] 2 1/2 5]
km-nvﬂﬂ]"HW¢@nwm] e[ rieo)
11 n

klty — 0" 2(IR ul vy + IRl ).

H

IA

[5)
ps+ [ R0
5]

IA

12
%/,ds:l ]

IA

Then we derive that the family

(R(t)u; (t))6>O is equibounded and equicontinuous in [0, T']
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with respect to the topology of H

and then (R(t)ué (t))g>0 is weakly relatively compactin H, i.e. there is a sequence (¢;) ; and
y € C°([0, T]; H) such that for every ¢ € H

(¢. R(u (1)), — (¢, (1)),  uniformly in [0, T].
Now we see that y = Ru’: for every ¢ € CL([0, T; H) with ¢ (0) = ¢(T) = 0 we have that
. / . /
(v @)y = jEToo (Ruc; 9)y, = jEIJIrloo (e, Ry

=— lim ((Re),ue;), =—(Re), u),,. (51)

J—+oo
We denote by R the isomorphism
Rln,eH Hy ®H- — Hy ® H-

and for each ¢ we denote by v the function R¢ € Hy @ H_ which has a derivative in H.
Then, by (51), we have

(. R_I‘/I)H = (ﬁ_ly’ ‘/’)H =—(v". ”)H'
We conclude that
u' = ﬁ_ly inHy ®H_, iey= Ru' = Ru’
by which we get Ru. — Ru’ weakly in H, i.e. for every ¢ € H
(6. Ru (1), — (¢. R(u'(1)),,  uniformly in [0, T]. (52)

Since R4 (0)u, (0) = Ry (0)p and R_(T)u_(T) = R_(T)y forevery ¢ > 0 we in particular
get that the conditions

Ri(0ug(0) = R1(0)¢ and  R_(Tu(T) = R-(T)y
are obviously maintained also at the limit and, by (52), we get that

Ri(0)u'(0) = Ry(0)p and  R_(T)u'(T) = R-(T)y (53)
where u is the limit of u, defined in (48).

5. Taking the limit in the equation - By the previous point we know that

Ru, — Ru’ in H-weak, (54)
where u = lim¢_.o u. in V-weak and moreover that

Ru! — z in V'-weak,

Rul — w in V'-weak.
Then for every ¢ € C([0, T; V) with ¢(0) = ¢(T) = 0 we have that
(R, ¢/)H = Elf}) (Ru. ‘/’/)H = _glif}) (Rup)', ¢)v’xv =" Elf}) (e +w, ¢>v'xv
by which we derive that Ru’ has a derivative in V" and

Ru) =7+ w. (55)
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Now the goal is to show that
Ru’" =z and R'u' =w.

Before going on we recall the following simple result, needed shortly (see, e.g., Proposition
21.27 in [15]).

Lemma 4.2 Consider X and Y Banach spaces and L : X — Y linear and continuous. Then
L is weakly continuous, i.e. if (x,)neN is a weakly converging sequence in X to x € X then
(Lxp)neN is a weakly converging sequence in Y to Lx € X.

Observe that, by (54) and the lemma just stated, we in fact have that
u, — u' in (H4+ @ H-) -weak

with . € V, while about u’ we only know that Ru’ € H. Now, since we are assuming (32),
and since

KerR' D KerR,
by Lemma 4.2 we also have that
Ru, — R'w in H-weak,
At this point we can conclude since we have that
R'u’ makes sense and w =Ry
and then, by (55),
Ru"Y =R'v +Ru” and Ru” =z.

Now, taking the limit in the equation Ru = —e Bu, — Buc + f (always for a special
sequence €; converging to 0) and using again Lemma 4.2, we get that u, the limit of u,,
satisfies

Ru” +Bu = f.

6. Passage to the limit on the boundary conditions concerning u. - The last thing to be veri-
fied to have existence is that the condition about u(0) is maintained.
We know that

luelly e, IRuclxn < c.

This does not allow to conclude that u,(0) converges to u(0) (in some sense) because we
have not enough information in Ker R. Anyway we have enough information in (Ker R)™*.
Indeed we have that there is a positive constant ¢’ such that

IRuell¢ < ¢ and  [[(Rue)lly < c'.
This because
IRuellx < IRIMuelln = IRIMuellv < c IRl
and

I(Rue) v = IR uellv + IRucllee < IR luelly + IRuliz < ¢ IR'|l + c.
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As done in the step 4 we can get that (R(tue (1)), _,
there is a sequence (¢;); such that for every ¢ € H

(R(ue), ¢); = (RMu(t), ¢),,  uniformly in [0, T].

This in particular holds for + = 0 and then we conclude that

is weakly relatively compact in H, i.e.

RO)u(0) = R(0)7 in H. (56)

7. Uniqueness -Point 2 is devoted to explain how to modify the initial datum 7 with a function
7 defined in (36). This modification does not affect the limit problem (26) as got in (56), but,
on the other side, forces this problem to have only one solution. Indeed suppose now problem
(26) has two solutions u and u; and suppose u; (j = 1, 2) is obtained as limit of some

sequences selected from the solutions (ugl))g>0 and (u£2))g>o of the following problems

Ru”" +€Bu' + Bu=f Ru” +€Bu' + Bu=f
PLOW'(0) = ¢ PLOu/'(0) = ¢ &7
P_(T)u(T) = P_(T)u'(T) =
u0) =m u0) =m
with i and 7, for the moment and a priori, different, but chosen in such a way to satisfy
(P+0) + P_(0)m1 = (P+(0) + P_(0))na. (58)
Now call u the function uy — u; then u satisfies
Ru” + Bu =0
100) =
PL(0)u'(0)=0 (59)

P_(Tu'(T) =0
(P1(0) + P_(0))u(0) = (P+(0) + P_(0)) (2 — n1).

Anyway u?) — ugl) satisfies (33) with f = 0, ¥ = 0, ¢ = 0; then in particular, by (34), we

get

IR@® — udY' [y + 1 @® = uPdY Iy + sup @ @) —uP Oy < 2 — millv
t€[0,T]

and this inequality has to be satisfied by each sequence selected from (ug))oo and from
(u?))é>0. It is clear that the choice (58) it is not sufficient, since Py(0)n; could differ from
Py(0)ny. Butifin (57) we replace n; with 17 and i, with 7)o, the suitable modifications of 7
and 7, defined in point 2, we get that also Py(0)771 and Py(0)7; are the same. Indeed denote
by w; and wy the solutions to (35) respectively with 71 and 7. Then it is easy to check that

n+wp=n+w
that is, 71 = 72 (remember that f = 0 and in particular f(0) = 0) by which we conclude.

8. Convergence of all the family {u}¢~o - In all previous points we have shown the existence
of a sequence {€;}jen converging to 0 such that lim_, ;o tte; = u in V-weak and u solves
(26).

Now for every sequence selected from the family {u.}.~( one can find a subsequence con-
verging to some function v solving problem (26). By uniqueness saw in the previous step we
get that v = u. Since this holds for every sequence selected from {u}c~o we conclude that
all the family {u,}e~0 converges to u, solution of (26).

@ Springer



84 Page 20 of 28 F. Paronetto

4.3 The equation (Ru') + Bu=f

The differences between this case and the previous one are, first of all, that we will assume
R >0 and B <0 (60)
instead of (30) and than that we will not need R’ : H — H and therefore
we drop assumption (32).
Also in this case we will also need (23). In this case the solution will belong to the space
Xr = {u e V|IRI"*u' € Hand (Ru') e V'}.

Theorem 4.3 For every f, ¢, v, n as in (25) and under assumptions (23), (29) and (60)
problem (27) admits a unique solution in the space XR.

In this case we consider, the following family of approximating problems:

(Ru'Y +eBu' +Bu=f
PL(0)u'(0) =¢
P_(T)u(T) =
u(0) =17
These problems have a unique solution thanks to assumptions (60) (see Theorem 3.5).

One can go over the steps 1-8 of Subsection 4.2 and prove Theorem 4.3, the only difference,
which we report here below, is in the third step.

(61)

3. Boundedness for the solutions u. - One denoted by u. the solution of equation (61), mul-
tiply (61) by 2u. and integrate between 0 and ¢. You obtain

t
(Rul(t), u. (1)) + (Bue (), ue(®)) + /0 [(R'u,(s), u.(s)) — (B'uc(s), ue(s))| ds
1
2¢ / (Bul.(s), u..(s))ds
0

t
= 2[0 (f(®), u (9))ds + (Ru(0), u,(0)) + (Bue(0), uc (0)),

and since R' > 0 and B’ < 0 we get (39) and from now on one can proceed as done in
Subsection 4.2 for the other problems. The main difference is that we get that

Ru, — Ru'  in H-weak

as in the step 4 of the previous subsection, but by that we get that
(Rul)  is boundedin V'

and then (up to select a sequence) we get the existence of an element x € )}’ such that
(Rul,) = x  inV'-weak

and

(6.0 = im ((RULY. ), = — lim (RuL ), = (Ru. ),
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for every ¢ € CY([0, T1; H) with ¢ (0) = ¢(T) =0, by which we derive that
(Ru) € V' and x = (Ru').

To do that we do not need to assume (32). All the other estimates and computations are
exactly as in Subsection 4.2.

5 Examples

In this section we focus our attention only on the “Tricomi type” equations and present some
simple examples of possible choices of R and B, with particular attention to some possible
choices of the operator R.

In all the examples we consider 7 > 0, 2 C R" abounded open set with Lipschitz boundary.

1 - The equation Ru" + Bu = f
First we consider the following situation:
V=H}(Q) and H=L*Q) foreverytel0,T],
B(r): H/(Q) — HY(Q)
(B()u)(x) := —div (b(x, 1) - Du), (62)
with b;; € L*(2 x (0, T)),

verifying  « £ < (b(x.1)-£.6) < B Hy

for every & € R” and for some positive «, 8. By B we denote the operator defined as in (17).
For simplicity, as done in the previous section, we consider 7, = 0 and, in order that (16) and
(29) are satisfied, we consider b such that

9 (bij) € L (2 x (0, T))
and denoting by % the matrix whose entries are 9; (b;;)
ab
/Q (E(X’ 1) - Du(x), Du(x)) dx <0 fort €[0,T] (63)
for every u € H(; ().
We fix now our attention on the operator R. Consider a function
r:Qx[0,T]—> R, relL®Qx(0,T))
and
R(t) : L*(Q) — L*(),  (R(MOu)(x) = r(x, Hu(x).
Finally for every ¢ € [0, T'] we denote
Q) ={xeQ|r(.1 >0},
Q_(1):={xeQ|r¢,1n <0}, (64)
Qo) :==Q\ (R NQ-)
and (see also (9))

r4 the positive part of r, r— the negative part of r,
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H.(0) = L*(24(0), r4(-,0)) the completion of C¢(24(0))

w.r.t. the norm ||w||2 = / wz(x) ry(x, 0)dx, (65)
Q4(0)

H_(T) = L*(Q_(T),r_(-,T)) the completion of C¢(24(0))

w.r.t. the norm ||w||2 = / w2(x) r—(x, T)dx.
T)

1. Among the many examples notice that classical equations are included. Consider the
data, as supposed in Section 4,

feH O, T;H (Q), ¢el*Q), velL*(Q), neHy(Q).

First of all notice that if r = 1 we have the wave equation

upy +Bu= f(x,t) inQ x (0, 7T)
u(x,t) =0 indQ2 x (0,7)
ur(x,0) = @(x) in

u(x,0) =n) in 2.

If r = —1 we have the elliptic equation (in dimension n + 1) with Dirichlet type condition
in Q x {0} and Neumann type condition Q2 x {T'}

—uy+Bu= f(x,t) in2x (0, 7T)

ux,t) =0 ind2 x (0, T)
ur(x, T) = ¢¥(x) in
u(x,0) =nx) in Q

while we have a family of elliptic equations (in dimension ») if » = 0 (notice that f is
continuous with respect to time)

B(t)u(t) = f(-,t) inQ foreveryt € [0, T],
u(x,t) =0 ind2 x (0, 7).

In the following examples consider, for r = r(x, 1) € L>(Q2 x (0, T')), the data, as supposed
in Section 4,

feH O, T H ()., ¢eL*(Q210),r4(.0),
v e L*(Q_(T),r-(T)), ne Hyj(Q)

(see (64) and below for the definition of these spaces).
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2. If we consider r = r(x) € L*°(2) then

r(x)uy +Bu = f(x,t) in Q2 x (0, T)

ulx,t)=0 indQ x (0,7)

u;(x,0) = @(x) in Q. (66)
u(x, T) =¥ (x) in Q_

u(x,0) =nx) inQy UQ_

(here 24 and Q2_ do not depend on time) has a unique solution provided that (23) holds.
As long as r > 0 every function is admitted, even, for example,

r) =1 inQy,  r(x)=0 inQ,

Q4 and ©p Cantor-type sets of positive measure.

This because assumption (23) is satisfied. This assumption might not be satisfied if one
considers a generic r € L°° (), if for instance

r(x) =1 in Q, r(x) =0 in Q, r(x)=—1 inQ_,

Q4, Qo, Q2_ Cantor-type sets of positive measure.
The request (23) is surely satisfied if there are two open sets Ay, Ap with
Al NAy =0, Q4 C Ay, Q_ C As.
3. If r = r(r) we suppose r € W12°(0, T'). Suppose that
r@ >0 and r(T)<0O

otherwise, if 7(#) < 0 or r(t) > 0 for every 7, we have some “standard” cases as in
Examples 1. The problem in this case is

r(Ouy +Bu= finQ x (0,T)

u(x,t) =0 ind2 x (0, 7)
ur(x,0) = p(x) inQ4(0)=Q
u(x, Ty=vx) mQ_(T)=Q

u(x,0) =n(x) inQyO)UQ_(T) =2
which has solution if, coherently with (30), the following holds
r'(t) <0.
Notice that at time O there are data both for u# and for u, in the whole €2, while at time T’

only for u;. By continuity of r, there is #, € (0, T') such that r(z,) = 0. Then in [0, 7,]
the equation is a hyperbolic equation, in [7,, T'] is an elliptic equation.
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4. For a general r depending both on ¢ and x the problem is

r(x,Duy +Bu= finQ x (0, T)
ulx,t)=0 ind2 x (0,7T)
ur(x,0) = ¢(x) in £2,(0)

ur(x, T) =v¥(x) in Q_(T)

u(x,0) =n) in 24 (0)UQ_(T)

and, by (32), the problem has a solution if

ar

e L®(Q x (0, T)) (67)
at

r,

and, due to (30), if

9
a—; <0 aeinQx(0,7T). (68)

5. Now consider the following R : [0, T] — L(L*(R)). For a fixed function r such that

0
r, a—: € L®(Q x Q x [0, T])
with
ar
E(x,y,t)fo forae. (x,y,1) e Q x Q2 x(0,7T)
and define

(R(t)u)(x) ::/Qr(x,y,t)u(y)dy u e L*(Q).

If assumption (23) is satisfied we have the existence and uniqueness of the solution of
the following problem

/ r(x,y, Duy(y, t)dy + Bu = f in Q x (0, T),
Q

u=20 indQ x (0, T),
u-,0) = ¢ in H,(0),

ut, Ty =19 in H_(T).

u(-,0) =17 in H, (0) @ H_(0).

In this case the difficulty is to characterise the spaces fl+ (0) and H_ 0).
6. Unbounded coefficients. Another admissible situation is the following. Consider two
functions

w, ke LY(Q).

Suppose A > 0 a.e. while i can change sign and also be zero. Denote by || a suitable
function (see [11] or [12] for this detail) such that |t| > 0 a.e. (we choose |ft| = A where
n = 0)and

i = nw in{er u(x)>0}
m= -1 in{er u(x)<0}
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7.

and the weighted Sobolev spaces (also for these details about this spaces we refer to [11]
orto[12])

H:=LX(Q,14l), V=W (Q,lul ).
Then we consider
B@t):V— V', (BMu)x):=—div(b(x, 1) Du(x)),
withb : Q x (0,7) x R" — R", (69)
verifying  A(x) [§* < (b(x. 1) - £.£) < LA(x) &

for every £ € R” and for some L > 1.
Consider the spaces and the operator just introduced and once defined

Q4 = {x e Q| nx) >0},
Q_ = {x S Q|;L(x) < 0},
define the operators
R: LY, |nl) = L2(Q, (1), R:=Py—P_,
Py LZ(Q, |[,L|) — LZ(Q+, |,u|) the orthogonal projection,
P_: LZ(Q, |M|) — LZ(Q,, |u|) the orthogonal projection.

In this way R turns out to be bounded even if n is unbounded. Then for every ¢ €
L (24, 14 ), ¥ € L2(Q—, ), n € Wy X(K2, |iel, 1) and f € V' the problem

wxuy +Bu= f(x,t)in Q2 x (0,T)

u(x, 1) =0 indQ x (0,7)

u;(x,0) = p(x) in Q. (70)
ur(x, T) = Y(x) in Q_

u(x,0) =nx) inQy UQ_

has a unique solution.
One can adapt example 5 and consider an unbounded p as in example 6.

11 - The equation (Ru')' + Bu = f

8.

If r = r(t) we suppose r € Wk, 7). Suppose, coherently with (60), that
r'(t) > 0.
If
r) >0
we have a hyperbolic equation and get that forevery f € H' (0, T; H~1(Q)),¢ € L*(Q),

ne HO1 (£2) the following problem has a unique solution:

rOuy +r'Ou +Bu= finQ x (0, T)

u(x,t) =0 in a2 x (0, T)
u;(x,0) = p(x) in
u(x,0) =nx) in Q

@ Springer



84 Page 26 of 28 F. Paronetto

If
r(T) <0

the problem is an elliptic problem with a Dirichlet (at time 0) and a Nuemann (at time
T) boundary condition

rOuy +7'(Ou;, +Bu= finQ x (0,T)

u(x,t) =0 in a2 x (0, T)
u;(x, T) = v(x) in
u(x,0) =n(x) in Q

and has a unique solution forevery ¥ € L*(Q),n € Hj (@) and f € H'(0, T; H~'(Q)).
An interesting situation is when

r <0 and r(T)>0.
In this case boundary data regarding u, are missing at all and the following problem has
a unique solution for every f € H'(0, T; H~!(Q)) and n € H} (Q)
rOug +r'Ou +Bu= finQ x (0, T)
u(x,t) =0 ind2 x (0,7)
M()C,O) :n(x) in Q.
In this case, by the continuity of r, there is 7, € (0, T) such that r(¢,) = 0. In the interval
[0, #,] the equation is of elliptic type, in [¢,, T'] of hyperbolic type.
In this case we could divide in two part the problem and solve first the “elliptic” one
r(Ouy +r'Ou, +Bu = finQ x (0,1,)
ulx,t) =0 in 92 x (0, 1,) (71)
u(x,0) =n) in Q

where the boundary datum in 2 x {#,} is missing. This is coherent with the Fichera
conditions given in his paper [1] for the well-posedness of a boundary value problem
of elliptic-parabolic type (see also, e.g,, [4] for a more recent paper discussing these
conditions).

In the interval (z,, T) we have an equation of hyperbolic type (possibly degenerate if
r = 0 in some interval) whose initial conditions may be derived from the equation (B
and f continuous in time).

9. For a general r depending both on ¢ and x the problem is

r(x,Duy +ri(x,Hu; + Bu= finQ x (0, 7T)
u(x,t)=0 indQ2 x (0,7)
ur(x,0) = ¢(x) in £2,(0)

u(x, T) = y¥(x) in Q_(T)

u(x,0) =n(x) in Q1 (0) UQ_(T)
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a b

t t
3 3
2 2

r=-—1
1 1
x x
4 5 4 5

Fig.1 Two possible examples in which R’ < 0

as long as

ar . ar .
r, o e L(Q2x(0,T)) and o <0 aeinQx(0,7).

But assumption (14) could be satisfied even if
r does not admit a partial derivative with respect to time.

In this case we write the problem

(rus) +Bu=finQx(0,T)
u(x,t)=0 indQ x (0,7)
ur(x,0) = @(x) in24(0)

ur(x, Ty =v¢(x) in Q_(T)
ux,0)=nkx) inQyO)UQ_(T)

The operator R’(r) will be the operator defined as (w;, wy € V = HOl (RQ))

(R 0wr, wa)y,, =

d
o /g wi (xX)wy(x)r(x, 1) dx.

We show here a simple example, but for further details we refer to the analogous example
in [9] and [8]. In dimension 1 consider r assuming only two values, 1 and —1. Consider
then Q = (a, b), T > 0, a function

y [0, T1— (a,b), y e Wh™(0,T)
and define the sets
o ={,NeQx0,T)|x<y®}, ow-=2x(0,7T)\wt (72)
and the function r

1 in w4

—1 in wyp. (73)

r(x,l) = Xw+(x,t) - Xa)+(x!t) = {
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In this case

d

d y(®) d b
E(R(t)wl, w2)L2(a,b) = E/a wi (x)wa(x) dx — o /y(t) wi(x)wa(x) dx

=2wi(y(®) wa(y () y' (1),

Then R’ turns out to be a non-positive operator if y’(f) < 0. This situation is shown in
Fig. 1a; Fig. 1b shows another possible situation in which R’ < 0.

10. One can adapt examples 5 and 7 for the equation / (r(x, v, Hug(y, t))tdy + Bu = f.
Q
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