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Abstract Let 2 € RV a bounded open set, N > 2, and let p > 1; we prove existence of
a renormalized solution for parabolic problems whose model is

uy—Apu=pn in(0,7) x £2,
u(0,x) =ug in £2,
u,x)=0 on (0,7T) x 082,

where T > 0 is a positive constant, u € M(Q) is a measure with bounded variation over
0=(0,T)x 2,up € L'(2), and —A ,u = —div(|Vu|P~>Vu) is the usual p-Laplacian.
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1 Introduction
Let £2 be a bounded, open subset of RY, T a positive number and Q = (0, T') x £2. We will
deal with parabolic initial boundary value problems
ur+Aw)=pn in(0,7T) x £2,
u=~0 on (0, 7T) x 952, (1.1)
u(0) = ug in 2,

where A is a nonlinear monotone and coercive operator in divergence form which acts from
the L?(0, T; Wol’p(.Q)) into its dual L”’ O, T; W_l’p,(.Q)), W is measure on Q with bounded
total variation, and ug € L'(£2).
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564 F. Petitta

As a model example, problem (1.1) includes the p-Laplace evolution equation:
u, —div(|VulP2Vu) = in (0, 7T) x £2,
u=0 on (0,T) x 952, (1.2)
u(0) = ug in £2.

As we said before, we are interested in the study of problem (1.1) with a general Radon
measure i with bounded total variation on Q, and initial datum ug € L'(£2) as data. Under
our assumptions, if u € Lp/(Q) and ug € L%(£2), then problem (1.1) turns out to have a
unique solution u € C(0, T; L%(£2)) in the weak sense (see [17]).

Under the general assumption that i and ug are bounded measures, the existence of a dis-
tributional solution was proved in [3], by approximating (1.1) with problems having regular
data and using compactness arguments. But, due to the lack of regularity of the solutions, the
distributional formulation is not strong enough to provide uniqueness, as it can be proved by
adapting to the parabolic case the counterexample of Serrin for the stationary problem (see
[23], and refinements in [21]).

In the case of linear operators the lack of uniqueness can be overcome by defining the
solution in a duality sense, and then adapting the techniques of the stationary case introduced
in [24] (see also [18]).

However, for nonlinear operators a new concept of solution was necessary to get a well—
posed problem. In case of problem (1.1) with u € L'(Q), this was done independently in
[5] and in [22] (see also [1]), where the notions of renormalized solution, and of entropy
solution, were respectively introduced. Both these approaches allow to obtain existence and
uniqueness of solutions if u € L'(Q) and ug € L'(£2). Unfortunately, these definitions do
not extend directly to the case of a general, possibly singular, measure /.

In [11] the authors extend the result of existence and uniqueness to a larger class of mea-
sures which includes the L' case. Precisely, they prove (in the framework of renormalized
solutions) that problem (1.1) has a unique solution for every ug in L'(£2) and for every
measure ¢ which does not charge the sets of null parabolic p-capacity (see Sect. 2 for the
definition).

The importance of the measures not charging sets of null p-capacity was first observed in
the stationary case in [4].

In order to use a similar approach in the evolution case, the theory of p-capacity related to
the parabolic operator u; + A (1) has been developed [11], where the authors also investigated
the relationships between time—space dependent measures and capacity.

Thanks to a decomposition result proved in [11] (see Theorem 1 below), if w is absolutely
continuous with respect to the p-capacity (these are usually called soft measures) one can
still set problem (1.1) in the framework of renormalized solutions; as in the elliptic case,
the idea formally consists in the use of test functions which depend on the solution itself.
Thus, the definition of renormalized solution of problem (1.1) can be extended to the case of
general measure by adapting the idea of [9] for the elliptic case.

Notice that the notion of renormalized solution and entropy solution for parabolic problem
(1.1) turn out to be equivalent as proved in [12]; here we extend the notion of renormalized
solution for general measure data p and so, thanks to this result, this notion will turn out to
be coherent with all definitions of solution given before for problem (1.1).

The plan of the paper is as follows. We first introduce some basic knowledge on parabolic
p-capacity and our main assumptions on the operator we deal with (Sects. 2 and 3). Then, in
Sect. 4, we give the definition of renormalized solution for problem (1.1), deriving a useful
estimate enjoyed by any renormalized solution, and we state our main result on the existence
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of such a solution; in Sect. 5 we prove that any renormalized solution of problem (1.1)
(actually a regular translation of it), with possibly singular datum y, admits a cap ,-quasi
continuous representative defined cap ,-quasi everywhere.

In Sect. 6 will see how the definition of renormalized solution does not depend on the
decomposition (not uniquely determined) of the regular part of ; we mentioned above and
to the statement of standard approximation argument we will use later, while Sect. 7 will be
devoted to the proof of a key result, namely the strong convergence of the truncates of the
approximating sequence in the energy space L” (0, T'; W(;’p (£2)).

In Sect. 8, using the above result, we prove that there exists a renormalized solution of
problem (1.1), and, finally, in Sect. 9 we deal with a partial uniqueness result (essentially
for the linear case) and we state, as an easy consequence of the definition of renormalized
solution, a sort of inverse maximum principle for general parabolic operators.

2 About capacity

We recall the notion of parabolic p-capacity associated to our problem (for further details
see for instance [19,11]).

Definition 1 Let Q = Q7 = (0,7) x £2 for any fixed T > 0, and let us call V =
1, .

W, P(£2) N L%(£2) endowed with its natural norm || - ||W(§,p(9) + 1 l2¢) and

W ={ueLlO,T:V), uy € LV (0,T; V'),

endowed with its natural norm |[u|lw = llullLr@,7:v) + ||u,||L,,/(0 T2V So,if U C Qisan
open set, we define the parabolic p-capacity of U as

capp(U) = inf{|lullw :u € W,u > xy a.e.in Q},
where as usual we set inf ) = 4-c0. For any Borel set B C Q we then define

cap,(B) = inf{capp(U), U opensetof O, B C U}.

Let us denote with M (Q) the set of all Radon measures with bounded variation on Q,
while My(Q) will denote the set of all measures with bounded variation over Q that do not
charge the sets of zero p-capacity, that is if © € My(Q), then w(E) = 0, forall E € Q such
that capp(E) =0.

Remark 1 In [11] the authors give another notion of parabolic capacity, equivalent to the
one given here as far as sets of zero capacity are concerned; this different notion is defined
on compact sets by minimizing the same energy over all smooth functions greater than the
characteristic function of the set and then extended to Borel sets as usual. Therefore, thanks
to this approach, we can also define this notion of parabolic capacity of a Borel set with
respect to any open subset U of Q and this will turn out to be very useful in what follows
(see for instance Lemma 4 below).

In [11] the authors also proved the following decomposition theorem:

Theorem 1 Let u be a bounded measure on Q. If @ € Mo(Q) then there exist h €
LY 0, T; WP (2)), g € LP(0, T; Wy'”(2) N LA(2)) and f € L'(Q), such that
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T T
/wdu:/(h, /go,, dt+/fg0 dx dt, 2.1)
(9] 0 0

forany ¢ € CX([0, T x §2), where (-, -) denotes the duality between V' and V.

Proof See [11], Theorem 1.1.

So,if pisin M (Q), thanks to a well known decomposition result (see for instance [14]), we
can split it into a sum (uniquely determined) of its absolutely continuous part (1o with respect
to p-capacity and its singular part ug, that is ug is concentrated onaset E (g = ul_E) of
zero p-capacity; we will say that pug L cap,,. Hence, if 4 € M(Q), by Theorem 1, we have

p=f—div(G) + g + u — uy, (2.2)

in the sense of distributions, for some f € L'(0),G € (LP’(Q))N, geLl,T, Wol’p(.Q)),

where pu and 11 are respectively the positive and the negative part of i4; note that the decom-

position of the absolutely continuous part of  in Theorem 1 is not uniquely determined.
Moreover, letting

Wi = {u e LP©.T: Wy'"(2)). ur € L (0, T; W7 (2))},

then, in our setting, any function of W; will admit a cap ,-quasi continuous representative
(that is, it coincides cap ,-quasi everywhere with a function which is continuous everywhere
but on a set of arbitrarily small capacity, see [11]).

3 General assumptions
Leta:(0,7)x 2 xRY - RV bea Carathéodory function (i.e. a(-, -, £) is measurable on

0, Ve € RN, and a(t, x, -) is continuous on RN for a.e. (r, x) € Q) such that the following
holds:

a([’xv‘%‘)'s Za|5|pv (31)
la(t, x, §)| < Blb(t, x) + £]P7'], (3.2)
(a(t,x, E) - a(tsx7 77)) N (S - T]) > Ov (33)

for almost every (t,x) € Q,forall &, n € RN with & # n, where p > 1, @, B are positive
constants and b is a nonnegative function in L”/(Q). Foreveryu € LP(0, T; Wol’p(.Q)), let
us define the differential operator

A(u) = —div(a(t, x, Vu)),

that, thanks to the assumption on a, turns out to be a coercive, monotone operator acting
from L?(0, T; WOI”'(.Q)) into its dual L’ 0, T; W_]*”/(Q)). We shall deal with solutions
of the initial boundary value problem

ur+Aw)=pn in(0,7T)x 2

u=~0 on (0,7T) x 082, (3.4)

u(0) = up in §2,

where u is a measure with bounded variation over Q, and ug € L' (£2).
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Renormalized solutions, parabolic problems with measures 567

For the sake of exposition we will make a further assumption on the range of p; we assume

p > % that is a standard assumption that gives good compactness results and we will
assume it throughout the paper. Let us observe that, in this setting, the spaces W and W turn

out to coincide.

Remark 2 As we said before, if u € LY (Q),and ug € L?(£2), itis well known that problem
(3.4) has a unique solution u € W in the variational sense, that is

T

T
- [wo@ax= [l ars [awx v Vodrdi= [ .00y 0 g i
2 0 ) 0

for all ¢ € W such that ¢(T') = 0 (see [17], and [11]); notice that W continuously injects in
C([0, T1; L?(£2)), and the initial datum is achieved in this sense.

In [2] (for more details see also [4]) the concept of entropy solution of the elliptic boundary
value problem associated to (3.4) was introduced for a measure u € M (S2), thatis a measure
with bounded variation over 2 which does not charge the sets of zero elliptic p-capacity
(for definition and basic properties see for instance [15]); an analogous definition was given
for the parabolic problem in [22]. The entropy solution u of the problem (3.4) exists and
is unique as shown in [22] for u € L' (Q), result then improved for more general measure
data: more precisely, for £ € My(Q) (see for instance [20] and [11] in which the result is
proved via the notion of renormalized solution that turns out to be equivalent to the one of
entropy solution with this kind of data as proved in [12]). Moreover, the solution is such that
la(t, x,Vu)| € L1(Q) forallg < 1 + m, even if its gradient may not belong to
any Lebesgue space. Our purpose is to extend all these definitions to general measure data.

Finally, let us state the following result that will be very useful in the sequel; its proof
relies on an easy application of Egorov theorem.

Proposition 1 Let p, be a sequence of L' (Q) functions that converges to p weakly in L' (Q),
and let o be a sequence of functions in L*°(Q) that is bounded in L*°(Q) and converges to
o almost everywhere on Q. Then
lin}) pe 0 dx dt = /pa dx dz.
e—0,
o 0

4 Definition of renormalized solution and main result

Here we give the definition of renormalized solution following the idea of [6]. Let Ty (s) be
the truncation at levels %k, that is Ty (s) = max(—k, min(k, s)), for any k > 0;

+ Ti(s)
k _ = =
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To simplify notation, let us also define in what follows v = u — g, where u is the solution,
g is the time-derivative part of o, and fig = u — g — us = f — div(G); moreover we will
write

/wd,&o meaning /fwdxdt+/G~dexdt,
0 0 0

for every w € LP(0, T W&’p(.Q)) N L*(Q).

Definition 2 Assume (3.1)—(3.3), let © € M(Q), and ug € L1(£). A measurable func-
tion u is a renormalized solution of problem (3.4) if there exists a decomposition ( f, G, g)
of wo such that v € L9(0, T; W(}’q(ﬂ)) N L®0, T; L'(2)) for every ¢ < p — NLH’
Ty(v) € LP(0, T; Wol’p(.Q)) for every k > 0, and for every S € W2 (R) such that §” has
compact support on R and S(0) = 0, we have

T
—/S(uo)(p(O) dx — /((p,, S(v)) dr + / S (ya(t, x, Vu) - Vo dx dt
Q2 0 o
—I—/ S”"(wya(t,x,Vu) - Vv ¢ dx dt = / S’ (v)e diig, 4.1)
0 0

for every ¢ € LP(0, T; Wy'”(22)) N L(Q), such that ¢, € L” (0, T; W=7 (2)), and
@(T, x) = 0. Moreover, for every ¥ € C(Q) we have

1
lim — / a(t, x, Vu) - Vv ¢ dx dt :/yf dut, 4.2)
n—>+oon
{n<v<2n} 0
and )
lim - / a(t,x,Vu) - Vv ¢ dxdr = / Ydug . 4.3)
n—>+oo n ;
{—2n<v<-—n} Q

Remark 3 First of all, notice that, thanks to our regularity assumptions and the choice of S,
all terms in (4.1), (4.2), and (4.3) are well defined; in what follows we will often make a little
abuse of notation referring to v as a renormalized solution of problem (3.4). Observe that,
the condition ¢(T) = 0 is well defined in the sense of L2(§2) thanks to the standard trace
result mentioned above.

Also, observe that (4.1) implies that equation

S(); —div(a(t, x, Vu)S'(v)) + §” (v)a(t, x, Vu) - Vv

=S f+G-S"W)Vv—div(GS' (v)) 4.4
is satisfied in the sense of distributions. Since S(v), € L” (0, T; W=7 (2)) + L' (Q), we
can use in (4.4) not only functions in C;°(Q) but also in L (0, T Wol‘p(.Q)) NL>®(Q). Let
us also observe that, since for such S we have S(v) = S(Ty (v)) € LP(0, T; W&’p(.Q)) aif
supp(S") C [=M, M]) and S(v); € L? (0, T; W=7 (2)) + L1(Q) then S(v) € C([0, T;
L(£2)) (see [20]). Hence, one can say that the initial datum is achieved in a weak sense, that

is S(v)(0) = S(uo) in L'(£2) for every S as in Definition 2 (see [11] for more details).
Finally, we want to stress that Definition 2 actually extends all the notions of solutions
studied up to now and, in particular, if © € My (Q) it turns out to coincide with the notion of
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Renormalized solutions, parabolic problems with measures 569

entropy solution as shown in [12]; notice that, in this case, entropy and renormalized solutions
turn out to be unique.

Let us first show the following interesting property of renormalized solutions; throughout
the paper C will indicate any positive constant whose value may change from line to line.

Proposition 2 Let v = u — g be a renormalized solution of problem (3.4). Then, for every
k > 0, we have

/ VT (v)|? dx dr < C(k + 1), 4.5)
o

where C is a positive constant not depending on k.

Proof Obviously it is enough to prove (4.5) for k large enough. First of all observe that,
thanks to (3.1), (4.2) and (4.3), using Young’s inequality one can easily show that there exists
a positive constant M such that

|Vu|Pdxdt < M. (4.6)
{n<|v|<2n}
On the other hand, using the definition of v, we have
/lVTk(v)lp dxdr <C / |Vu|Pdx dr + C. 4.7
0 {lv]<k}
Hence, we have to control the first term on the right-hand side of (4.7); using (4.6), we have

[log, k]+1

[Vu|Pdx dt < Z / |Vu|Pdx dt + / |Vu|Pdx dt
{lvi<k) n=0 on<jyl<antly {0<[vl<1}
[log, k1+1
<M Z 2" 4 =M@l _ Lo <Ck+1),
n=0

that, together with (4.7) yields (4.5).

The main result of this paper is the following one:
Theorem 2 Assume (3.1)—~(3.3), let 1 € M(Q) and ug € L' (2). Then there exists a renor-
malized solution of problem (3.4).
5 cap,-quasi continuous representative of a renormalized solution
Now we prove some essential properties of renormalized solutions; in particular we shall

prove that a renormalized solution (actually the regular translation of it, v) is finite cap ,-quasi
everywhere and admits a cap,-quasi continuous representative (which will be always
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570 F. Petitta
referred to). To this aim we introduce the following function:
1 if |s| <n,
2n —s .
if n <s <2n,
Hy(s) = 5 n 5.D
n—+s .
if —2n<s < -—n,
n
0 if |s| > 2n.
} Hy(s)
1
| |
| |
Il Il
—2n —n n 2n s

Let us also introduce another auxiliary function that we will often use in the following;
this function can be introduced in terms of H,, (s):

B,(s) =1

y

— Hy(s). (5.2)

We will also use the following no@ion: if F is a function of one real variable, then F will
denote its primitive function, that is F(s) = fOS F(r) dr; we define the space S

S=1{uelLlO,T; Wy (@);u € L” 0, T; W (2)) + L' ()},

(5.3)

endowed with its natural norm |u||s = ||M||Lp(0’T;W(:.p(Q)) + ”ut”LP/(O.T;W*lvl’/(ﬂ))+L1(Q)’

and its subspace W, as

W = {u e LP(0, T; Wy P (2)) N L=(Q); ur € LY (0, T; W H'(2)) + L'(Q)), (5.4)

endowed with its natural norm

||M||W2 = ”u”Lr"(O,T;W(;'p(Q)) + |Iu||L°°(Q) + ”ut”LP/(O,T;W’l-p/(Q))+L1(Q);

forany p > 1, fgllowing the outlines of [11] let us also define W= WiNL®0, T; L2(£2))

and for all z € W, let us denote

p

< =z
(2w =12l 7

”
iy + 210
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Renormalized solutions, parabolic problems with measures 571

In the proof of Lemma 2.17 of [11] the authors show that

Lemma 1 Ifu € W», then there exists z € W such that lu| <z and

1,7
L 07w @)

mwscowﬁ

LP(O,T; W, (2)

il 1l 1oy + Nl o 71202 ) (5.5)

where utl € Lp/(O, T, W_I*PI(Q)), ut2 e LY(Q) is any decomposition of u;, that is u; =
1 2
u, +uy.

Remark 4 Observe that ul1 and ut2 can be chosen such that

1 2
”ut ”LP/(O,T;W*LP’(Q)) + “ut ”Ll(Q) = 2””’”LP’(O,T;W*lvp/(Q))+L1(Q)’

and so (5.5) easily implies

< P p//
[zlw =C (”u”LI’(O,T;WOI’p(Q)) + ”ul ”Ll’ O,7; W=7 (2)+L1(Q)

2
+||M ||L°°(Q) ”uf ”Lp/(O,T;W’1~I’/(Q))+L1(Q) + ||L£ ||L°°(0,T;L2(.Q)))’ (56)

that was a result of Lemma 2.17 in [11]. For the sake of simplicity let us define

_ P 1,0
Luehe = ] LP(0,T;W, P (2)) +llue ”LP'(O,T;W*LP’(Q))
2 2
+||M||L°°(Q) ”u[ ||L1(Q) + ||u||L°C(0,T;L2(.(2))’
and

— Nyll? P
Lit]io = ”u”L!’(O,T;WOI'”(Q)) + ”ut”LF/(O,T;W*‘J’/(S?))JrL'(Q)

2
+||u||L°°(Q) llus ||Lp/(0,T;W*1,[1/(Q))+L1 Q) + [lu ||LOO(0,T:L2(Q))'
Now our aim is to prove the following result:

Theorem 3 Let u € W3, then u admits a unique cap,-quasi continuous representative
defined cap ,-quasi everywhere.

To prove Theorem 3 we need first a capacitary estimate, this is the goal of next result:

Lemma 2 Letu € W3 be a cap p-quasi continuous function. Then, for every k > 0,
C o (1tF 1
cap,({lu] > k}) < ¢ max [ule, [uls ). (5.7)

Proof We divide the proof in two steps.

Step 1. Let u € C3°([0, T] x £2), so that the set {|u| > k} is open and we can estimate its
p-capacity in terms of the norm of W. By Lemma 1 there exists z € W such that [u| < z
and (5.5) holds true, so, recalling that 1% C W continuously, i is a good function to test
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572 F. Petitta

p-capacity of the set {|u| > k} and we can write

Z
B < ety = = (el ir
A X X LP (0. T; WP ()

cap, (flul > k}) =<

Hlzl 0,722y + 12l 7w 2 )

IA

Cf & 1
i ([u]f +[ul? +[u]£)

1 1
__%mm(mﬁiﬂf)

A

as desired.
Step 2. Let u € W5 be cap ,-quasi continuous. Then, for every fixed ¢ > 0, there exists an
open set A, such that cap,(A,) < ¢ and u,, ,. is continuous. Hence, the set {|u|,,,. | > k}N

(Q\A,) is open in Q\ A, that is there exists an open set U € RV *! such that
{lujga, | > K} N (Q\Ae) = U N (Q\Ay).
Therefore, the set
{lu] > k}U Ag = {lujg,, | >k} N (Q\A) UA, = (UUA) N Q

turns out to be open; let z be the function given in Lemma 1, let w € W be such that w > x4,
and

lwllw < cap,(Ae) + & < 2é;
we have that w + % > 1 almost everywhere on {|u| > k} U A, so that

llzllw
k

cap,({lu] > k}U Ae) < [lwllw +
_ lzllw
Tk
Finally, using the monotonicity of the capacity and thanks the arbitrary choice of ¢ we can
conclude as in Step 1.

+ 2e.

An interesting consequence of these results, whose proof can be performed arguing as in
[9] and [15] for the elliptic case, is the following

Corollary 1 Let u € Wy and g € Mo(Q). Then (the cap,, quasi continuous representa-
tive of) u is measurable with respect to . If u further is in L°°(Q), then (the cap p-quasi

continuous representative of) u belongs to L*(Q, 1), hence to L' (Q, 10).

Remark 5 Obviously we also have that

1 1

C > =
cap, ({lul > k}) = -~ max ([u]f*, [u]f*); (5.8)

therefore, thanks to Young’s inequality and to the fact that W» is continuously embedded in
C([0, T1; L1(£2)) (see [20]) we deduce that

C /
cap, ({lul > &) = — max ([l lullf, ). (5.9
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Renormalized solutions, parabolic problems with measures 573

Proof (of Theorem 3) Let us first observe that there are no difficulties in approximating, for
instance via convolution, a function u € W, with smooth functions u™ € C{°([0, T] x £2)
in the norm

m m
1 o0, 7swir T 1 Iiw 0. w10 @41 c0)

with || || L) < C (see [10] and [11]); so, let u™ be a sequence like this for which it is
not restrictive to assume that

1 1
- /
2 2m max ( m+1 _ m]:*’ [um+] _ um]*p*)

is finite. Now, for every m and r, let us define

wm=[|um+l—um|>zim] and 2" = Ua)”’

m=>r

Applying Lemma 2 and recalling (5.8) we obtain
1 5
cap (&™) < C2" max ([u’”“ —u" L, [ - u'"]:*),
and so, by subadditivity

, .
cap,(2") < C D 2" max ([u’”+1 —u" L [ — um]f*)7

m>r

that implies

lim capp(.Q’) =0. (5.10)

r—o00
Moreover, for every y ¢ §2” we have that

1
+1
|u™ u"l(y) < 7

for any m > r, and so u”™ converges uniformly outside of 2" and pointwise outside of
N2, 2. But, for any [ € N, we have

o0
cap,, (ﬂ .Qr) < capp(.Ql),

r=1

and so, by (5.10), we conclude that cap,, (72, £2") = 0; therefore the limit of u"™
cap,-quasi continuous and is defined cap ,-quasi everywhere.

Letus call i this cap p-quasi continuous representative of u, and let z be another cap ,-quasi
continuous representative of u; thanks to Lemma 2 (in particular using its consequence (5.9)),
for any ¢ > 0, we have

- C - - /
cap, ({1 — 2| > &) < — max (it = 2. i — 2, ) =0
since i = z in W. This concludes the proof.

Now we want to prove that, if v = u — g is a renormalized solution then it is finite
cap,-quasi everywhere and it admits a cap ,-quasi continuous representative.
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574 F. Petitta

Theorem 4 Let v = u — g be a renormalized solution of problem (3.4). Then v admits a
cap,-quasi continuous representative which is finite cap ,-quasi everywhere.

Proof Let us denote by H,(s) the Erimitive function of H,,(s). Observe that from (4.5) we
readily have a similar estimate for H,, (v), that is

/|vﬁ,,(u)|" dxdt <C(n+1) (5.11)
0

and so, choosing H,(v) and ¢ in the renormalized formulation (4.1) for v, we have

—/<p, H, () dxdt—i—/H,,(v)a(t,x,Vu)-V(p dx dt
0 0

1
:/H,,(v)w dig+ — / a(t,x,Vu) - Vv ¢ dx dr
n
0

{n<v<2n}

1

—— / a(t,x,Vu) - Vv ¢ dxdt. (5.12)

n
{—2n<v<-—n}

Hence we deduce that, in the sense of distributions

% (Ha(v)) € L7 (0. T; W=7 (2)) + L'(Q):

therefore, since H,(v) € LP(0, T; Wol’p(.Q)) N L%°(Q), thanks to Theorem 3, H,(v) has
a cap ,-quasi continuous representative which is finite cap ,-quasi everywhere. Therefore, to
conclude the proof is enough to prove that v is finite cap ,-quasi everywhere.

Actually, from (5.12) we have

d — 1
dr (Hn(U)) = div(H,(v)a(t, x, Vu)) + ;a(t, x, Vi) - Voxin<v<an)

1 ~
_;a(t» X, Vu) - Vuyion<v<—n) + Hy(v)ido,

and so, from (5.11), we easily deduce that there exists a decomposition of (H,(v)); such that

I, o) 17

p
, <Cn,
LP' (0, T;W=1r'(2)) —

and
ICH )7l 110y < C.

Now, thanks to Theorem 3, we have that H,, (v) admits a cap p—quasi continuous represen-
tative. Since {|v| > n} = {|{H,(v)| > n}, we can apply Lemma 2 to obtain

_ C — L 1
cap, ({[v] > n}) = cap,({|H,(v)| > n}) < ~ max ([Hn(v)]f, [H,()]{ ) ;0 (5.13)
hence, using the obvious estimate

”ﬁn (U) ||iOC(O’T;L2(Q)) =< ”ﬁn (U) ”LOO(Q) ”ﬁn(v) ”LC’C(O,T;L1 (£2))>
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the fact that v € L>®(0, T; L1 (£2)), and (5.11), we can conclude from (5.13) that

C 14
cap,,({v] > n}) < — max (n,,)

so that v is finite cap ,-quasi everywhere.

6 Approximating measures; basic estimates and compactness

First of all, we want to emphasize how the renormalized solution does not depend on the
decomposition of the regular part of the measure j1¢; the proof of this fact essentially relies
on the following result proved in [11]:

Lemma 3 Let jug € Mo(Q), and let (f, —div(G1), g2) and (f, —div(G1), §2) be two dif-
Jferent decompositions of u according to Theorem 1. Then we have (g2 — §2): = f — f —
div(G1)+div(G) in distributional sense, gy — g, € C([0, T1; L'(£2)) and (g2 —2)(0) = 0.

Proof See Lemma 2.29 in [11], p. 22.

If u € Mo(Q), the definition of renormalized solution does not depend on the decom-
position of the absolutely continuous part of © as shown in Proposition 3.10 in [11]. The
next result tries to stress the fact that even for general measure data this fact should be true;
we will actually prove that the definition of renormalized solution is stable under bounded
perturbations of the decomposition of g (see also Remark 6). Here and in the rest of the
paper w(v, n, €, n, h, k) will indicate any quantity that vanishes as the parameters go to their
(obvious, if not explicitly stressed) limit point with the same order in which they appear, that
is, for example

lim lim sup lim sup lim sup |w (¢, n, 8, v)| = 0.
v=>0 550 n—>too g0

Proposition 3 Let u be a renormalized solution of (3.4). Then u satisfies Definition 2 for
every decomposition (f, —div(G), g) suchthatg — g € LP(0, T; Wol’p(.Q)) NL®(Q).

Proof (Sketch) Assume that u satisfies Definition 2 for ( f,—div(G), g) and let (f, —diV(G), g)
be a different decomposition of 1o such that g — g is bounded. Thanks to Lemma 3 we readily
havethat? = u — g € L%(0, T; L'(£2)); to prove that T (u — g) € L?(0, T; Wol’p(.Q)) for
every k > 0 we can reason as in the proof of Proposition 3.10in [11], choosing S(v) = H,(v)
and using the fact that thanks to (4.2) and (4.3) we have

1
lim — / |Vul? dx < C.
n—oon

{n=lu—g|<2n}

To prove that the reconstruction properties (4.2) and (4.3) are satisfied for v we have to
be more careful.
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To prove (4.2) we choose B (7 (v) + g — §)¥ (where By (s) = By(s™) and ¢ € C1(Q))
and S'(s) = hy(s) = H,(sT) in (4.4). Writing y,, = h,(v) + g — & and using Lemma 3, to
obtain

T
/ (des BaCy) ) dt (A)
0
+ / T )a(t, x, Vi) - V By (y) ¥ dx di B)
0
— % / a(t,x,Vu) - Vv Bn(yn) ¥ dx dt ©
{n<v<2n}
4 / hn(@alt, x, Vi) -V B (ya) dx de (D)
0
_ / (@) — D f + F1Bu(y)¥ dxd (E)
[¢)
+ / () = DG + G1- V(By (ya)¥) dx di ()
0
+ / G- Vha(v) Bu(y) ¥ dxdr. G)
0

Now, integrating by parts in (A) we have

(A) = —/ﬂh(yn)tlfz dx dt+/ﬂh()/n)(T)1/f(T) dx —/ﬂh(ﬁn(uo))I/f(O) dx = w(n, h);
0 2 Q2

while, thanks to the properties of B, and to the fact h,(v) strongly converges to 1 in
LP((0, T); WL-P(£2)) (this fact essentially relies on the estimate (4.5)) we have that

IB) + (B)] = o, h).

On the other hand, using Holder’s inequality and the fact that 0 < B, (y,) < 1, we have

1

1
P P

G) < C /|G|P’ dx dt /|th(v)|p dxdt | =owm),
0 0

again using the fact that 4, (v) strongly converges to 1 in L”((0, T); WwLhp(£2)).

Moreover, since g — g is bounded, we can truncate v on the set {|y,| < 2h}, that is
u = Ty () + gon {lv]| < M} C {|y,| < 2h}, for a suitable M > 0 not dependent on 7.
Hence, since T»;, (y,) is weakly compactin L? (0, T'; Wol‘p(.Q)) (actually arguing as in [11],
that is taking 7»;(y,) as test function in (4.4), one can show that it is bounded, uniformly
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with respect to n, in LP (0, T’; Wol’p(.Q))), we have

B) = % / h,()a(t, x, Vu)Vy, ¢ dx dt

{h=yn<2h}

1
A a(t,x, Vu)Vo ¢ dx dt + w(n),
{(h<i<2h)

and, on the other hand, since /,, (v) strongly converges to 1 in L?((0, T); W7 (£2)), we have

1
—(C) = - / a(t,x,Vu) - Vv ¢ dx dt
n
{n=v<2n}n{|y,|=2h}
1
41 / at, x, Vi) - Vv Bu(yn) ¥ dr de
n

{n=v<2n}Nflyn|<2h}

1
= - a(t,x,Vu) - Vv ¢ dx dt + w(n)
n
{n=v<2n}N{|yn|=2h}

a(t,x,Vu) - Vv ¢ dx dt

n
{n<v<2n}
1
—— / a(t,x,Vu) - Vv ¢ dx dr + w(n)
n
{n<v<2n}N{|yn|<2h}

/Iﬁ duf + o(n);
0

Collecting together all these facts we derive that

h—o0 h
{h<v<2h}

1
lim — / a(t,x, Vu)Vi  dxdr = / v duf
Q
Then we conclude by density for every ¥ € C(Q); the proof of (4.3) can be treated analo-
gously.
Finally the fact that v satisfies Eq. (4.4) can be proved as in the proof of Proposition 3.10
in [11].

Remark 6 Let us stress the fact that in Proposition 3 we deal with bounded perturbations of
the time derivative part of (1o because of technical reasons; actually the proof of Proposition
3.10 of [11] is given by suitable estimates and with the use of Fatou’s lemma. Unfortunately,
as far as the reconstruction properties (4.2) and (4.3) are concerned, we have to make use of
a more subtle analysis on each term. The requirement of boundedness on g — g arises from
this fact.

However, in the linear case, we can drop this stronger assumption proving the result in
its general form. Indeed as we will see later (see the proof of Theorem 6), in this case a
renormalized solution turns out to be a duality solution and so, using the duality formulation
for u and Lemma 3, we can easily conclude.
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Now, let us come back to the existence of a renormalized solution for problem (2); as we
said before, if © € M (Q) we can split it this way:

w=po+ps = f—div(G) + g + nf — uy, (6.1)

for some f € L'(Q), G € (L” (Q)N, g € LP' (0. T; W=1"7'(£2)), and pus L cap,,, that is,
Ws is concentrated on a set £ C Q with cap,(E) = 0. There are many ways to approximate
this measure looking for existence of solutions for problem (3.4); we will make the following
choice: let

pt = f¢—div(G®) + g/ +rg — A5, (6.2)
where f¢ € C3°(Q) is a sequence of functions which converges to f weakly in L'(0),
G* € C§°(Q) is a sequence of functions which converges to G strongly in (LP/(Q))N ,

g° € C3°(Q)isasequence of functions which converges to g strongly in L? (0, T'; Wol’p (£2)),
and Ag € C3°(Q) (respectively 1) is a sequence of nonnegative functions that converges
to p (respectively u;) in the narrow topology of measures. Moreover let ug € C3°(82) be
a sequence converging to ug strongly in L' (£2). Notice that this approximation can be easily
obtained via a standard convolution argument. We also assume

||M€||L1(Q) < Clinllmgys ”u(a)”L'(Q) = C||MO||L1(_Q)~
Let us define u® the solution of problem
uf + Aw®) =p* in(0,7) x 2
ut®* =0 on (0,T) x 052, (6.3)
u®(0) = ug in £2,
that exists and is unique (see Remark 2 above), and let v® = u® — g°. Approximation (6.2)
yields standard compactness results (see [3,8], and [11]) that we collect in the following

Proposition 4 Let u® and vé be defined as before. Then

||M£||L00(0,T;Ll(_(z)) <C, (6.4)
/|VTk(u£)|p dxdt < Ck, (6.5)
(9]

vl o0, 721 (2)) < Cs (6.6)
/|VT;((v‘€)|17 dxdt < C(k+1). 6.7)
(o}

Moreover, there exists a measurable function u such that Ty (u) and Ty (v) belong to
LP,T; Wol’p(.Q)), u and v belong to L®(0, T; L' (2)), and, up to a subsequence, for
any k > 0, and for every q < p — NLH’ we have

u® — u a.e.on Q weaklyin L1(0, T, Wol’q(.Q)) and strongly in L'(0),
Ve —> v a.e.on Q weaklyin L1(0, T, Wol’q(.Q)) and strongly in LI(Q),
Ti (u®) — Tx(u) weaklyin LP(0, T, Wol’p(.Q)) and a.e. on Q,

T; (v) — Ty (v) weaklyin L?(0, T; w(}*”(:z)) and a.e. on Q,

Vu® — Vu a.e.on Q,

Vvé¥ — Vv a.e.on Q.

@ Springer



Renormalized solutions, parabolic problems with measures 579

Remark 7 Letus observe that from Proposition 4, thanks to assumption (3.2) on a and Vitali’s
theorem, we easily deduce that a(z, x, Vu?®) is strongly compact in L'(0).

7 Strong convergence of truncates

In this section we shall prove the strong convergence of truncates of renormalized solutions
of problem (3.4); to do that we will put together the approach used in [9] for the elliptic case
with the one in [6].

With the symbol T (v), we indicate the Landes time-regularization of the truncate func-
tion Ty (v); this notion, introduced in [16], was fruitfully used in several papers afterwards
(see in particular [3,8], and [6]). It is defined as follows: let z,, be a sequence of functions
such that

1,
20 € WP (2)NL®(R2), zvlle@) <k,

zy —> Ti(up) a.e.in £2 as v tends to infinity,

1 . .
;||zv Ik —> 0 as v tends to infinity.

Wy (£2)

Then, for fixed k > 0, and v > 0, we denote by Ty (v), the unique solution of the problem

dTy (v) . o
” = v(Ti(v) — Tx(v),) in the sense of distributions,
Tx (v)y(0) = zy in 2.

Therefore, Ty (v), € LP(0, T; Wy’ (2)) N L®(Q) and %0 ¢ 120, T; W,'P (£2)). It can
be proved (see [16]) that, up to subsequences, as v diverges

Ti(v), —> Ti(v) strongly in LP(0, T; Wy'”(£2)) and ae. in Q,
1Tk (WvllLo) <k Yv>0.

First of all, let us state a preliminary result about the capacity of compact sets, and then
our basic result about approximate capacitary potential.

Lemmad Let K be a compact subset of Q = (0, T) x £2 such that cap,(K, Q) = 0, then
for every open set U such that K C U € Q, we have

capp(K, U)=0.
Proof Letvrs € C3°(Q) be asequence approximating the capacity of K in Q (see Remark 1),
and ¢ be a cut-off function for K in U, that is a function in C§°(U) such that ¢ = 1 on K
and extended to zero on Q\U; therefore we have
Capp(K7 U) < lIvsellw = ||¢5¢||Lp(07T;W0]<p(Q)) + ||(l/f8<ﬂ)r||Lp’(0,T;W71,p’(Q));

easily we have that

150l 00wy = Cl¥slw-
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On the other hand, if (y5); = —div(F) in the sense of L? (0, T; W—17'(£2)), we have,
reasoning by a density argument, that, for every v € L?(0, T; Wo’p (£2))

((Ys9)s, U>LP’(0,T;W*I«P/(_Q)),LP(O,T;WOI"’(.Q)) = / Fs - V(vp) dx dr + / Yserv dx dr.
Q 0

Thus, using standard trace results (recalling that p > %

embeddings, one can check that

), Holder’s inequality and Sobolev

| (Ws9): ”Lp’((),T;W—Lp/(_Q)) < Clsllw,
that implies the result thanks to the choice of 5.
Lemma5 Let ug = u — u; € M(Q) where /,Lj' and g are concentrated, respectively,

on two disjoint sets E and E~ of zero p-capacity. Then, for every 8§ > 0, there exist two
compact sets Kgr C Etand K s S E7 such that

nE(ENKS) <8, pui (E\Ky) <36, (7.1)
and there exist w;, Ys € C(])(Q), such that
1//;', Vs = 1 respectively on K;', K, (7.2)
0<v, ¥y <1, (1.3)
supp(y") N supp(y; ) = ¥. (7.4)
Moreover
s lls <8, Ny lls <. (7.5)

and, in particular, there exists a decomposition of (w;') ¢ and a decomposition of (Vg ), such
that

A
W[ S W[ >

IA

(7.6)

+31 +32
||(W5 )t ”LP/(O,T;W_LI’,(.Q)) = ||(1/f5 )z ||L1(Q)

A

W] S W &

WO N ozt oy < =+ 1@ 10 < (1.7)

Both w;‘ and 5 converge to zero x-weakly in L°°(Q), in L'(0Q), and, up to subsequences,

almost everywhere as § vanishes.
Moreover, if Mg, and )% are as in (6.2) we have

/1//; drgy = (e, 8), /1//5 duf <38, (7.8)
0 0
/w; drf = (e, 8), /W; du; <6, (7.9)
0 0

/<1 = V5 ¥,) dig = w(e, 8, ), /(1 —y ) dul <840, (7.10)

Q Q

/(1 — Y5 ¥,) dAg = (e, 8, m), /(1 — Vs ¥y dpg =8+0. (7.11)
0 0
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Proof Letus fix § > 0, so that, thanks to the regularity of the measure 4, there exist two dis-
joint compact sets K;r CEtand K s S E7,suchthat (7.1) is satisfied, and there exist two
opensets U (;r and Uy, disjoint, containing respectively K ; and K . Now, thanks to Lemma 4,
since capp(K;, Q) = 0 (resp. capp(KS_, Q) = 0), we have that capp(K;’, U;“) = 0 (resp.
cap,(Ky , Us) = 0). Hence, by definition of parabolic p-capacity there exists two functions
(,03+ S CSO(U(;F) (resp. p5 € C§°(Uy ) such that, for any 8’ > 0, we have

los llw <8, (resp. llgy lw <8 (7.12)
and
05 = Xg; (tesp.- @5 = Xg-)s

where we have extended these functions to zero, respectively, in Q\U ; and Q\Uy ; we will
choose the value of 8’ in a suitable way later.
Now, let us define

v =H(p)), v5 =H(p;), (7.13)

where H (s) is the primitive of the continuous function

3 if Is] < 3,
H(s) = {affine if § <|s| <1, (7.14)
0 if |s| > 1.

It is easy to see that (7.2), (7.3) and (7.4) are satisfied. Moreover we have

il — [t +
||‘/f5 ls = II% ||Lp(0,T;W(;~p(Q)) + ||(1//5 )”Lp/(()’T;W—l,P/(Q))-le(Q)

+ +31 +52
= ||W5 ||L,;(0,T;W(;-ﬂ(_(2)) + ”(1//5 ) ”Lp’((),T;W—l.[’/(Q)) + ||(W3 ) ||L1(Q)’

for every decomposition of (wgr );. From now on we deal only with 1/f5+ since the same
argument holds for v". Let us observe that, in the sense of distributions, we have (w;r ) =

H (g3 (@)1, and so, if (¢3); = —div(F;") in L' (0, T; W17 (£2)), we have that, for any
ve LP(O,T; Wy (2))

+
(W50 V) 0, 13w-10' @ Lr 0.7 WE (@)

8
:/H((p;r)FgL-Vvdxdt—g / F;" - Voivdxdr
0

{QSW;—SI}

Therefore from (7.12) we have
+ ’
||W5 ”LP(O,T,WOIP(.Q)) S C8 )
NN Lo o zsw—10 g2y < €8s

and, using Young’s inequality,

1) gy < CEP + 8.
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So, we can actually choose 8’ small enough such that (7.5), (7.6) and (7.7) are satisfied;
moreover, thanks to a Simon type compactness result (see [8]) we also have that these func-
tions tends to zero in L' (Q) as § goes to zero and so, up to subsequences, almost everywhere;
due to this fact the L°°(Q) x-weak convergence to zero as § vanishes is obvious.

Now, if Ag, is as in the statement we have, for every § > 0,

0= [vr @i = [ 45 i +o.
o o
while recalling (7.1) we have

0= /% duf = / Yy dut < uf ) < who\uhH
(Y] Uy

< uf (Q\K;) = uf (EN\K) <36

Therefore (7.8) is proved, and (7.9) can be obtained analogously. Now, let § and n be two
nonnegative fixed values: we have

0= [a-wiuhag = [a- v aud + oy
o 9]

on the other hand, since 1 — w; w;r is in C(@), and is identically zero on K;’ NK ,;* , using
again (7.1) we can obtain
0< /(1 — YU duf = / A=y i) dut
0 O\(Ky NK;)
< uF(O\(K N K;D) < uf (O\K;D) + 11 (O\K;H) < 8 + .
This proves (7.10) while the proof of (7.11) is analogous.

Remark 8 This resultis enough to our aim; however, one would like to have a stronger result:
can one choose 1//(;' and ¥ as uniformly bounded functions in C§°(Q) vanishing in the W,
norm? This is an open problem which, for instance, should allow us to prove the reverse
implication of the decomposition Theorem 1; that is, if & € M (Q) admits a decomposition
asin (2.1), then u € My(Q).

In what follows we will always refer to subsequences of both 1/f;' and v that satisfy all
the convergence results stated in Lemma 5.
The essential key in the proof of Theorem 2 is the following

Theorem 5 Let v¢ and v be as before. Then, for every k > 0
T (v®) —> Ti(v) stronglyin LP(0,T; Wol’p(.Q)).

Proof Our aim is to prove the following asymptotic estimate:

lim sup/a(t,x, Vu®) - VT (v¥) dx dt < /a(t, x, Vu) - VT (v) dx dt. (7.15)
e—0
0

The result will readily follow from (7.15) by a quite standard argument. We shall prove it
in several steps.
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Step 0. Near E and far from E.
For every §, n > 0, let 1//;, w;r, Yy, and 1//"_ as in Lemma 5 and let E1 and E~ be the sets

where, respectively, u™ and p4 are concentrated; setting Ds = 1//5+ 1//,'"‘ + Y5 ¥, , we can
write

/a(t, x, Vu®) - V(T v°) — Tr(v)y) H, (v%) dx dr
o

= /a(t, x, Vu®) - V(T (v°) — Ti(v)y) H, (v°) P55, dx dt
0

+/a(t, x, Vu®) - V(T (v%) — T (v)y) Hy (v¥) (1 — Ps ) dx dr. (7.16)
o

Now, if n > k, since a(t, x, VT5,(u?)) - VT (v), is weakly compact in L'(Q)ase goes to
zero, H, (v®) converges to H, (v) x-weakly in L>°(Q), and almost everywhere on Q, thanks
to Proposition 1, we have

lim sup/a(t, x, Vu®) - V(T (v*) — Ti(v)y) H, (v°) Py dx dt

e—0

= lim sup /a(z, x, Vu®)VTi (v*)Ps , dx dt —/a(t, x, Vu) - VT (v)y Hy (v) Ps,, dx dr.

e—0

So we have

lim sup/a(t, x, Vu®) - V(T (v°) — Ti(v)y) H, (v°) Py dx dt
)

Q

= lim sup /a(t, x, Vu®)VTi (v*)Ps ,, dx dt —/a(t, x, Vu) - VI (v) H, (v) @5 , dx dr.
0
E—> Q Q
Since 0 < H,(v) < 1 and @; , tends to zero x-weakly in L°°(Q) as § goes to zero,
/a(t, x, Vu) - VT (v)H, (vV) D5,y dx dt = @ ().
(@)

Therefore, if we prove that

lim sup/a(t, x, Vu?)VT (v®)Ps,, dx dt <0, (7.17)
£,8,n

then we can conclude

lim sup/a(l, x, Vu®) - V(T (v¥) — T (v)y) Hy (v®)Ps y dx dt < 0. (7.18)

&,v,8,n,1m
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Step 1. Near to E.

Let us check (7.17). If u® = f15 + A — Ag, then, choosing (k — Ty (v*))H, (ve)l,//;w;]" as
test function in the weak formulation of u®, defining I, x (s) = f(; (k — Ty (r))H,(r) dr, and
integrating by parts, we obtain

—/rn,k(vs) %(wyw;) dx dz+/(k— T () Hy (v%)a(t, x, Vu®) - V(i yF) dx dr
0 0

+/a(z, X, Vu®) - VH, (v°) (k — Te* )Y, dxdr
0

—/a(t,x, Vi) - VTi(v) Hy ()Y ¢, dx dr
0

= / (k — Ti (v*) Hy )Yy, dfi + / (k — T () Ha )P ¥, digy
0 0

- / (k — Ti (V) Hy )Y 9,7 dA;
0

so, for n > k, we have

/ at, x, VT +8°) - V(T(®) + g v dedr )
0
+ / (k — Te®) Ha 00 i 2 ®)
(0]
3 d +ot
_ / L) L5 0 dx s ©
(9]
2k e & oot
+ o / a(t,x,Vu’) - Vv© ¢ wn dx dr (D)
{—2n<vé<—n}
4 / (k = T ) Hyw)at, x, Vu©) - V(i i) dx dr ®)
o
- / (k — Te ") Ha 0O )y i i P
(0]
+ / (k — Te@") Ha (o) 05 05t i ©)
o
+/a(t,x, V(L) + g°) - Ve vy ddr. (H)
o
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Here we have used the fact that

/a(t, X, Vu®) - VT (v°) ¥y F dxcde
0

:/a(t,x,V(Tk(va)—l-gs))-VTk(ve)l//;rl//; dx dr
0

= / a(t, x, V(Te(v) + ) - V(T () + g7, ¥, dude
0

—/a(z, x, V(T (v°) + g%)) - Vg°© W;_‘l’;_ dx dz. (7.19)
o

Let us analyze term by term using in particular Proposition 4 and Lemma 5; due to the
fact that I, x (v®) converges to I},  (v) weakly in L7 (0, T; Wol‘p(.Q)), we obtain, observing
that I3, ¢ (v) € LP(0. T: Wy (2)) N L¥(Q)

+

d
W, dxdr + / Tk (v) z’t" Y dxdt + () = (e, 8):

_ dy;"
)= / Faw <
¢ 0

now, since (k — T (v¥)) H, (v®) converges to (k — Ty (v)) H, (v) *-weakly in L>°(Q), we have

(E) = / (k = Ti () Hy )a(t, x, VT2,(v) + 8) - VW ;1) dx dt + o(e) = (e, 8):
o

moreover, since H, (vs)w;rl//,"*' weakly converges to H), (v)w(;rt//,';' in LP(0,T; W&’p(.Q))
and using again Lemma 5, we easily have

~(F) = / (k = Te@) Hy )Y 05 dfto + o (e) = (e, 8);
[¢)

while, using (7.9) we have

0<(G) < 2k/w;w; drg = 2k/¢;w; du; +w(e) = w(e,d),
0 0

and we readily have that (H) = w (¢, 9).

It remains to control term (D); we want to stress the fact that the use of the double cut-off
function w;’ W,?L has been introduced essentially to control this term. Suppose we proved that
(D) = w(e, §, n, n) and let us conclude the proof of (7.17); actually, collecting all we shown
above, we have

(A)+ B) =w(e,d,n,n),
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and, observing that both (A) and (B) are nonnegative, we can conclude that

/ at, x, V{TW®) + g NVTW)) + g3y dedt = w(e, 8., (120)
(0]
and
/(k — T ) Hy (V) 0 oy = oo (e, 8, m, ). (7.21)
9]

On the other hand, reasoning as before with (k + Ty (v*)) H, (v*) 5 Wrz_ as test function
we can obtain

/a(t, x, V(T (v*) + gDV (T (v¥) + gs)wgl//n_ dxdt = w(e, 8, 1n), (7.22)
0

and
/(k + Tk(vs))Hn(v‘E)ws_vfﬂ_ d)\se =w(e, 8,n,n). (7.23)
(¢

Now, (7.20) and (7.22) together with (7.19) (that obviously holds true with /5 (5 in
place of w(;r 1/’;_ ) yield (7.17), while (7.21) and (7.23) both show an interesting property of
approximating renormalized solutions; they suggest that, in some sense, v® (and so the solu-
tion u®) tends to be, respectively, large (larger than any k > 0) on the set where the singular
measure ] is concentrated, and small (smaller than any k < 0) on the set where the singular
measure (i is concentrated.

So, to conclude let us check that (D) = w(e, §, n, n) (and the analogous property for
173 l[f;). First of all, since 0 < 1/fa+ < 1, we have that

2k o P e ey o+
(D) = o / a(t,x, V(Ip,(v°) + g°)) - V(T2 (v°) + &%) Y5 ¥, dx dt

{—2n<vé<—n}

2k

n / a(tr X, V(TZn(Ug) + gs)) : Vgs w;_w;;_ d.x dt

{—2n<vé<—n}

2
7" / a(t, 2. V(Ton(v) + g°)) - V(Toa (v) + ) ¥} dudi + (e, )

{—2n<vé<—n}

2k £ £ +
— a(t,x,Vu®) - Vv t/fn dxdr + w(e, 8, n),
n

{—2n<vé<—n}

IA

where to get last equality we used (3.2), Holder’s inequality and the estimate on the truncates
of u® given by Proposition 4; therefore, we have just to prove that

n
{—2n<vé<—n}

1
- / a(t,x, Vu®) - Vv° w;' =w(e, n,n).

To emphasize this interesting property that, at first glance, may appear in contrast with
the reconstruction property (4.3), we will prove it in the following
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Lemma 6 Let u® be a solution of problem (6.3) and 1//,;r, ¥, asin Lemma 5. Then

1
- / a(t, x, Vu®) - Vo y,f dxdr = w(e, n, ), (7.24)
n

{—2n<vé<—n}

and 1
- / a(t,x, Vu®) - Vv° ¥, dxdt = w(e, n, n). (7.25)

n
{n<vé<2n}

Proof Let us prove (7.25); if 8,(s) = B, (s™), we can choose B, (v¢ )wn‘ as test function for
problem (6.3), and rearranging conveniently all terms, we have

1
. / a(t, x, V(Ton (v°) + g°)) - V(Ton (v) + g°) ¥, dx dt (A)
{n<vf<2n}
+/ﬂn(v€)lﬂ{ drg (B)
0
_ vy
=/ﬂn(va)% dx dt ©
Q0
- /a(l, x, Vu®) - len_ﬂn(ve) dx dt (D)
0
+/ﬂn(v€)1/f,f djig ()
0
+ [ oty @i ®)
0
+ % / a(t, x, V(Tou(v°) +g%)) - Vg© ¥, dxdr. (G)
{n<vf<2n}

Observing that both (A) and (B) are nonnegative, let us analyze the right-hand side term by
term; thanks to Proposition 4 and to the fact that 8, (v) converges to 0 a.e. on Q and *x-weakly
in L°(Q), we have

(D) = w(e, n),

while, since f,, (v®) converges to 8, (v) as & goes to zero, and B, (v) tends to 0 in L' (Q) as
n diverges, again thanks to Proposition 4 we easily obtain

(O) = w(e, n);

moreover, again thanks to Proposition 4 and to the definition of f,, in particular using
the fact that 8, (v) strongly converges to 0 in L? (0, T’ W(;‘p(.Q)) (againthis fact is an easy
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consequence of the estimate on the truncates of #® in Proposition 4) and x-weakly in L>*°(Q),
we have that (E) = w (¢, n) and, using (3.2) and Holder’s inequality as before, we have

(G) = w(e, n);
finally, thanks to (7.8),

GUS/W{Mé=w@w)
(9]

Putting together all these facts we obtain (7.25), while (7.24) can be proved in an analogous
way choosing B, (s~) and 1//,7+ as test functions in (6.3).

Remark 9 Notice that the result of Lemma 6 turns out to hold true even for more general
functions 1#,7’ and v, in W-*°(Q) which satisfy
0<y, <1 0<y, <1,

and

Os/wn*du;s;v Os/w;dujsn,
0 0

since we can reproduce the same calculations as in the proof of Lemma 6 using the fact that
the reminder terms of the integration by parts easily vanish as first & goes to zero and then n
diverges. We will use this fact later.

Step 2. Far from E.
We first prove a result that will be essential to deal with the second term in the right-hand
side of (7.16):

Lemma 7 Let h, k > 0, and u® and @5, be as before, then
[Vuf|P(1 — @5 ) = w(e, h, 8, 1) (7.26)
{h<|vé|<h+k}

Proof Let vy (s) = Ti(s — Ty (s)) and let us multiply the formulation of u® by the test function
N

Y () (1 — D5 p); integrating, if O 5 (s) = / Y (o) do, we have
0

/@k,h(ué?),(l — @) dxdr +/a(t, X, VuE) - VT (of — Ty (%)) (1 — ®s.,) dx dr
0 0
—/a(t, x, Vu®) - V&s p T (v — T (v)) dx dr

[¢)
=/ﬁnm—nwwa—%wmm+/G“wnw—nwwa—%MNMr
0 0
+/nm—nw%a—%wmgﬁ/nm—nwwa—%wmg
[¢) [¢)
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Now using the fact that

/a(t, x, Vu®) - VT (v° — T (v¥)) (1 — Ps ) dx dt
0
= / a(t, x, Vu®) - Vu® (1 — @5 ) dx dt
{h=|v®|<h+k}
- / a(t,x, Vu®) - Vg (1 — &5 ) dx dt,
{h<|v®|<h+k}

and, using Young’s inequality we obtain

(7.27)

/GS VT — Th(0%) (1 — @) dx di| < €y / IGE1P (1 — ®5.,)) dx dt

0 {h<|ve] <h-+k)

+C / IVu®|? (1 — @s,) dx dt + / G®-Vg*(l — &5 dx dt|;

{h=[v®|<h+k} {h=|v®|<h+k}

where, when we use Young’s inequality, we can choose C» small as we want (for instance
Cr < %); in the same way we can deal with the second term on the right-hand side of (7.27)
after we used assumption (3.2) on a; therefore, using assumption (3.1) on « in the first term
of the right-hand side of (7.27), noticing that &y ;(s) is nonnegative for any s € R and

integrating by parts, we obtain

dos
Op.n(v° M dx dt
/k,h(v) o &
0

+ / [Vu®|? (1 — @5 )) dx dt
{h=|v®|<h+k}

<C / IG*|P" (1 — ®s.,) dx dt
(h<lvfl<h+k)

+C / IVg®|” (1 — s, dx dr
(h<lvf|<h+h)

+ / |FE1(1 — ®s.,) dx dt
(1v]=h)

+C / b, x)|” (1 — By, dx dr

{h<|vé|<h+k}

+ / T — Th)) (1 — b5 )dAsy
(Y]

(A)

(B)

©

D)

(B

)

G)
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- / T (v* = T, (v*))(1 — @5 )dAg (H)
9]

+ / @k,h(u(e)) dx. @
2

First of all, thanks to the definition of & ;(s), the strong compactness in L! (Q) of both v®
and ug), using Vitali’s theorem we readily have

(A + D] = w(e, h),
while thanks to the equi-integrability property
©)+ D)+ E)+ (F) = w(e h);

finally, thanks to (7.8) and (7.10) we have

@1 =k|[a-viuh s - [viv; o5 =oesn
(9] (9]

analogously using (7.9) and (7.11) one has |(H)| = w(e, 8, n); collecting together all these
facts we obtain (7.26).

Now, let us analyze the second term in the right-hand side of (7.16), that is, in some sense,
far from the set where the singular measure is concentrated.
We can write, for n > k,

/a(t, x, Vu®) - V(T (v*) — T (v)y) Hy, 0°) (1 — P ) dx dt
)

= / a(t,x, Vu®) - V(v* — T (v),)(1 — Ps ) dx dt
{lv®| =k}

- / a(t,x, Vu®) - VI (v), Hy (v) (1 — @5 ) dx dt; (7.28)
{lve >k}

First of all, thanks to Proposition 1 and to Proposition 4, and since, by its definition, | T¢ (v),| <
k a.e. on Q, we have

a(t,x, Vu®) - VI (v), Hy (V) (1 — s ) dx dt

{lve|>k}
= / a(t, x, V(T2 (v°) + g%)) - VI (v)y Hy (v°) (1 — Ps ) dx dt
{lve|>k}
= / a(t, x, V(T2 (v) + 8)) - VI (v)y Hy (v)(1 — P5,) dx df + w(e)
{lve]>k}
=w(e,v). (7.29)
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To deal with the first term on the right-hand side of (7.28) we adapt a method introduced,
for the parabolic case, in [20]; for & > 2k let us define

w® = Tk (v — T (v*) + T (v®) — T (v)y);

notice that Vw?® = 0 if |[v®| > h + 4k, thus the estimate on Tk (v®) of Proposition 4 implies
that w® is bounded in L? (0, T WOl P (£2)); therefore we easily have that

w® —> T (v — Tp(v) + Tx (v) — Tx(v),) weakly in LP(0, T, Wé’p(.Q)) and a.e. on Q.

Hence, let us multiply by w®(1 — @; ;) the equation solved by u® and integrate to obtain

T
/(vf, w1 — s )) dt (A)
0
+/a(t, x, Vu®) - Vw® (1 — @5 ) dx dt (B)
0
- /a(t, x, Vu®) - V&g, w® dx dr ©
0
:/ff w (1 — @ ,y) dx dr D)
0
+/G£'V(w5(1 — ®5.,)) dxdt (E)
0
+ / w1 — @y )dA, )
0
—/uﬁ(l — @5,)dAg,. (&)
0

Let us analyze term by term the above identity; first of all, thanks to the properties of w® and
to Lebesgue’s dominated convergence theorem we have that (D) = w (e, v, h); while, on the
other hand, we have
(BE) = / G-Vv(l—®s,) dxdt +w(e, v, h),
{h<v<h+2k}

and using Young’s inequality and Lemma 7, we have that

G-Vv(l—®s,) dxdt =w(h,3b,0n).
{(h<v<h-2k)

Now, reasoning as in the proof of Lemma 7, thanks to (7.8)—(7.11), using the fact that
|w®| < 2k, we have that both (F) = w(e, 8, n) and (G) = w(e, §, n), while thanks to
Proposition 4 and to the definition of w® we have (C) = w (¢, v, h).
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Let us now analyze term (B); if we define M = h + 4k we have

/a(t, x, Vuf) - Vw(l — @5 ) dx dt = /a(l, x, Vu® xqve1<my) - V' (1 — @s ) dx dr.
0 0

Now, if E; = {|v® — T, (v®) + T (v®) — Tr(v),| < 2k} and h > 2k we can split it as

/a(l, x, Vu®) - Vw® (1 — @5 ) dx dt
0

= /a(t,x, Vul xqve<ky) - VO0© = T (0)y) (1 — @5 ) dx de
o

+ / a(t, x, Vu® xgve1<my) - V& = T, (v%)) (1 — &5 ) xg, dx de

{v1>k)
— / a(t, x, Vu® xque1<my) - VIr(0)y (1 — @5 ) xg, dx dr. (7.30)

{lve >k}

Let us analyze the second term in the right-hand side of (7.30); since v® — T, (v®) = 0 if
[vé| < h, we have

a(t, x, Vu® xqvei<my) - V& = T, (v%)) (1 — @5 ) xg, dx dt
{[ve >k}

< / la(t, x, Vu®)||Vv®| dx dt,

(h<|ve|<h-+4k)

and using assumption (3.2) on a and Young’s inequality we get:

la(t, x, Vu®)||Vv®| (1 — s ;) dx dt
{(h<|v¢[<h+4k)

<C / [Vu®lP (1 — &s,) dx dt

{h=|v®|<h+4k}

+C / IVe®|P (1 — @) dx dr

{h<|v®|<h+4k}

+C / b(t, x)|P (1 — Ps.,) dx dr.
(h<|ve| <h+4k)
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Thus, using equi-integrability and Lemma 7 we obtain
a(t, x, Vu® xqve|<my) - VO =T, (v)) (1 = Ps ) xE, dx df = w(e, h, 8, m). (7.31)
{lv®I>k}

Let us now analyze the third term in the right-hand side of (7.30); since, thanks to Proposi-
tion 4, we have

a(t, x, Vu® xgvei<my) - VI (v) (1 — @5 ) x g, dx dt = w(e),
{lve|>k)
then
a(t, x, Vu® xvej<my) - VI (v)y (1 — @5 ) x g, dx dt
{lve|>k)

_ / at, 3, Vi yurnn) - V(T @)y — Te@)) (1 — sz, dx di + w(e),
{lve >k}
(7.32)

so, thank to the fact that Ty (v), strongly converges to Ty (v) in L? (0, T'; WOl P (£2)) and using
again Proposition 4 we have

a(t, x, Vu® xve1<my) - V(T )y — Te(v) (1 = @5.5) xE, dx dt = w(e, v),
{lve|>k}
that together with (7.32) yields
a(t, x, Vuex{we\fM}) VT (v)y (1 = s ) xE, dx df = w(e, v). (7.33)
{lv? >k}
So, putting together (7.30), (7.31) and (7.33) we get

B) = /a(t,x, Vu® xqoei<k)) - VO = Te()o) (1 = @5,) dx dt + w(e, v, h, 8, ),
Q

and then, gathering together all the above results

T
/(Uf, w (1 — @5 ) dt +/a(t,x, Vu® xqei<ky) - V& = T (0),) (1 — @5 ) dx dt
0 Q

=w(e, v, h,§8,n). (7.34)

If we prove that

T
/<vf, w1 — @s ) dt > w(e, v, h), (7.35)
0

@ Springer



594 F. Petitta

then we obtain our estimate far from E:

lim sup/ a(t, x, Vu®) - V(T; (v°) — Te(v),) Hy(v¥)(1 — @5 ) dx dr < 0. (7.36)

&,v,8,n,1n

So, let us prove (7.35). Observing that, thanks to the fact that |7 (v),| < k, we can write
(recalling that & > k > 0)

w® = Ty (v — Tr(0)) — Tk (v° — T (v%));

we have,
T T
/ vy, w'(l — Ps)) d / (Ti())i, Tk (v° = Ti(0)) (1 — Ps,)) dt
0 0

+ / Shk (@ — Te())y (1 — By.) dx di
[¢)

—/ Ghrk(v*) (1 = @5, dx dr,
0

where
Shk (s) =/Th+k(0) do,
0
and
s
Ghi(s) = / Th—k (o — Ti(0)) do.
0

First of all, thanks to the definition of 7y (v), we have
T
/((Tk(v)v)ra Tpk (v° = T (0)y) (1 — P5,)) dt
0

=V /(Tk(v) = Tk ()o) Thk (v — T (0)y) (1 — Ps ) dx dt + w(e)
0

/ W = T ()W) Tk (v — T (0)y) (1 — Ps ) dx dr
{lvl=<k}

+v / (k = T ()W) Thtk (v — T (v) ) (1 — D5 ) dx dr
{v>k}

+v / (=k = T (W) ) Thx (v — T (v),) (1 — D5 ;) dx df + w(e);
{v<—k}
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and the three terms in the right-hand side are all nonnegative, so we can drop them to obtain
T
/((Tk(v)v)h Thk (0 = T (0)0) (1 = Ps ) dt > w(e), (7.37)
0

while integrating by parts we have

/Sh+k(v€ = T (v)y): (1 = Ps ) dx dt — / G-k (v®); (1 — @5 5)) dx dt
¢ do y do
=/Sh+k(v£ — Ti(w)y) —2" dx dr —/ 50 4y dr

dr

G7 &
” h—k (V%)

Q Q
+/Sh+k(vg — Tie(0)y)(T) dx _/thk(vs)(T) dx

2 2
+ [ Guoetu) ax = [ Suantu -z ax
2 2

Reasoning as in the proof of Lemma 2.1 in [20] we can easily show that both

/Sthk(ve — T (v),)(T) dx — / Gk (v*)(T) dx = 0,
2 I}
and
/Gh—k(ué) dx — / Shak (g — zy) dx = w(e, v, h).
2 2

Therefore we have proved that

T
do
/(Uf, w(l = @5.)) dt > /Sh+k(va — Tr(v)y) d‘;’" dx dr
0 0
e 45y
— | Gp_r(v%) ” dxdr +w(e, v, h),
Q
so, to conclude we have to check that
. dos , e dPs
Sppk (0 = Ti(v)y) ” dxdt — [ Gp—k (V%) ” dxdt > w(e, v, h); (7.38)
0 0
actually, thanks to Proposition 4 and to the properties of T;(v), we have
do do
/Sh+k(v£ — Te(v)y) —2" dx dr —/Gh_k(uf) 1 dx dr
dt dt
0 0
dos dos
> | Spyr(v — Ti(v)) T dxdr — | Gp_ir(v) dt’ dxdr + w(e, v)
Qo Q
dos ,
= [ Fa(v) == + ol ),

o
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where Fj, (s) = Spyr(s — Tk (s)) — Gp—i(s); that is, if h > 2k,
S (Thpr(0) = Thr(0)) do if s >h —k
Fu(s) = 0 if |s|] <h—k
S (Thaa(0) = Tik(@)) do if s < —(h — k),

So, Fj(v) converges almost everywhere to O on Q and, since v € L'(0Q), we can apply
Lebesgue’s dominated convergence theorem to conclude that (7.38) holds true.

} Ty 1 (0)~Th—_i (o)

2k

/ h—k o
,,,,,,,, —2k

Step 3. Strong convergence of truncates.
Collecting together (7.16), (7.18), and (7.36) we have, taking again n > k,

lim sup /a(t, x, Vu®) - VT (v®) dx dr —/a(t,x, Vuf) - VT (v), H,(v®) dxdr | <0,

e,v,n 0 0
(7.39)

therefore, since using Egorov theorem and Proposition 4 we have
/a(t, x, Vu®) - VT (v), H,(v®) dx dt = /a(t, x,Vu) - VT (v) dx dt + w(e, v, n),

Q 0

then (7.39) implies (7.15).
Now, recalling that

/a(t, x, V(T (v®) + g°)) - VT (v®) dx dt
0

Z/a(t,x,V(Tk(va)Jrgs))-V(Tk(va)+g€) dx dr
0

—/a(t, x, V(T (v®) + g%)) - Vg© dx dt, (7.40)
0

using Fatou’s lemma, and Proposition 4 we can easily conclude that
/a(t, X, V(T () + 8°) - V(T (v%) + g°) dx dr
0

= /a(hx, V(Ti(v) + 8)) - V(T (v) + g) dx di + w(e); (7.41)
0
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Thus, being nonnegative, a(t, x, V(T (v®) + g%))V(Tr(v®) + g°) actually converges to
a(t,x, V(T (v) + g)V(Tr(v) + g) strongly in L'(Q); hence, using assumption (3.1)

a|V(Te(v) + g)I7 < a(t, x, V(T (") + &%) - V(T (v°) + g°),

and so, by Vitali’s theorem, recalling that g° strongly converges to g in L” (0, T'; WO1 P (£2)),
we get

T (v®) —> Ty (v) strongly in LP(0, T; Wol‘p(.Q)).

This concludes the proof of Theorem 5.

8 Existence of a renormalized solution

Now we are able to prove that problem (3.4) has a renormalized solution.

Proof (of Theorem2)Let S € W2 (R) such that S has a compact support as in Definition 2,
and let ¢ € Cé ([0, T) x $£2); then the approximating solutions u® (and v®) satisfy

T
—/S(ué)w(O) dx—/(fﬂz,S(U€)>+/S/(v6)a(t,x,Vus)-Vgo dx dt
2 0 0
+/S//(U5)a(t, x, Vu®) - Vo® ¢ dx dt
0
:/S’(vf)go dﬁs-i-/S/(va)(p dig —/S/(vg)go drg,. (8.1)
0 0 0

Thanks to Theorem 5 all but the last term easily pass to the limit on &; actually the only terms
that give some problems are the last two. We can write

/ S’ () dAg, = / S’ () s ding, + / S’ w%)e (1 — yH)dag, (8.2)
0 0 0

where w;r is defined as in Lemma 5; thus

/ymwa—wwmgsc/u—%6m5=Ma&
(0] o

while choosing S’ (v® )(pl//(;r in the formulation for u® one gets,

/ywwwdgz—/ywwwﬂw+/ywwwﬂ@

0 0 0
—/(<p1//;), S(v®) dx dl—}-/S/(va)a(t,x,Vug)~V(<p1p6+) dx dr
0 0
+/ S"(v)a(t, x, Vu®) - Vv© @y dx dr; (8.3)
0
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now, thanks to Proposition 4 and the properties of I/f; , we readily have

[ 5weu; ai = wte.s.
o)
and, thanks to (7.9),

/S’(ve)w; dis| < c/w; drl = w(e, 8)
0 0

while, since S(v) € L?(0, T, W(;’p(.Q)) N L*°(Q) and using (7.6),

/(w/f;), S(°) dx dt = w(e, 8);
Q

moreover, since a(t, x, Vu®) is strongly compact in L'(0Q), §'(v®) is bounded, and w;r

converges to zero in L7 (0, T'; WOl P(2))as § goes to zero, we have

/ S'(w)alt, x, Vu) - Vigyy) dx dt = w(e, 8),
9]
and, finally, using Theorem 5 and the fact that Vu® = Tj;(v®) + g° on the set {v® < M},

/S”(vs)a(t, x, Vu®) - Vo© oyl dxdt = w(e, §).
0

Therefore, from (8.2) we deduce

/S’(vs)go drg = w(e). (8.4)
Q

Analogously we can prove that
/ S’ drg = w(e). (8.5)
o

Then u satisfies Eq. (4.1) with ¢ € C(l) ([0, T) x £2); now, an easy density argument shows
that u satisfies the same formulation with ¢ € LP(0, T; W(}’p(.Q)) N L°°(Q) such that
@ € LY (0, T; W=7 (£2)), and o(T, x) = 0.

To prove the existence result it remains, then, to prove properties (4.2) and (4.3); so let us
take H, (v)(1 — 5 )@ as test function in the formulation of u, where ¢ € C§°(Q). We obtain

—/((1 —Y5)@) Hy(v) dxdr +/Hn(v)a(t,x, Vu) - V((1 — 5 )p) dx dr
0 0

:/Hn(v)(l—t//a_)w dﬁo—i—% / a(t,x,Vu) - Vv (1 — ¢ )e dx dt
0

{n<v<2n}

1
—— / a(t,x,Vu) - Vv (I — ¢5 ) dx dr. (8.6)
n

{—2n<v<-—n}
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Now, recalling that u® is also a distributional solution with datum u® we have

—/((1 — 5 @) v dx dt +/a(t, x, Vu®) - V((1 — ¢y ) dx dr
(9] o

_ /(1 e dig + /(1 e dr — /(1 CyDedrs,  8)
0 0 0

for every ¢ € C3°(Q).
Therefore, let us take the difference between (8.6) and (8.7); we obtain

- (W= asat [@—v00 arar
o o
+ / Hy,(v)a(t, x, Vu) - V((1 — ¥5 )p) dx dt
o)

- /a(t, x, Vu®) - V((1 — ¥ ) dx dt

0
—/Hn(v)(l — Y5 e djio +/(1 — s e d1g
0 0
1
+ — / a(t,x,Vu) - Vv (1 — ¢ )p dxdz
n
{—2n<v<-—n}
+ [a-vpea
9]
- [a-veas
o
1
= - / a(t,x,Vu) - Vv (1 — ¥ )e dxdr.
n
{n<v<2n}
First of all, we easily have
(A) = w(e, n),

and, thanks to Proposition 4,

B) + (C) = w(e, n).

(A)

(B)

©

D)

()

(F)

(&)

(H)

Now, since H, (v) strongly converges to 1 in L?(0, T; WP (£2)) (thanks to the estimate on
the truncates of Proposition 2, as we said before) and then H, (v)(1 — 5 )¢ converges to

(1 =y in LP(0, T; W, " (£2)), we have
D) = w(e, n).
Moreover, thanks to (7.11),

(G) = w(e )
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and thanks to Lemma 6 (see also Remark 9), and to Theorem 5, we have
(E) =w(n,)d).

Finally, using again Theorem 5, and Lemma 6, we have

1

H) = - / a(t,x,Vu) - Vv o dx dt + w(n, §),

n
{n<v<2n}

while, by construction of A%, we have

(F) = /w duf + w(e, 8).
0

Putting together all the above results we obtain (4.2) for every ¢ € C3°(Q). Now, if ¢ €
C*®(Q) we can split

1 1
- / a(t,x,Vu) - Vv g dxdt = — / a(t,x, Vu) - Vv oy dx dt
n

n
{n<v<2n} {n<v<2n}
1
+— / a(t,x,Vu) - Vv o(1—y;) dx dr,
n
{n<v<2n}
(8.8)
and, thanks to what we proved before
1 .
lim — / a(t,x,Vu) - Vv gol//(s+ dxdr = /go d,u:r + w (). (8.9
n—oon
{n<v<2n} (Y]

On the other hand, reasoning as before, we are under the assumption of Lemma 6 (see
Remark 9), so we have

1 & 3 +
— a(t,x,Vu®) - Vv® o(1 — ¢5") dx dt = w(e, n, §),
n

{n<vé<2n}

that, gathered together with the strong convergence of truncates proved in Theorem 5, yields
1
— / a(t,x,Vu) - Vv ¢(1 —1/f6+) dxdt = w(n, ). (8.10)

n
{n<v<2n}

Finally, putting together (8.8), (8.9) an(L(S.IO) we get (4.2) for every ¢ € C (), and,
reasoning by density, for every ¢ € C(Q), which concludes the proof of (4.2). To obtain
(4.3) we can reason as before using 1//5+ in the place of v and viceversa, and this concludes
the proof of Theorem 2.

9 A partial uniqueness result and inverse maximum principle

9.1 Uniqueness in the linear case

In this section we try to stress the fact that the notion of renormalized solution, as in the ellip-
tic case, should be the right one to get uniqueness. As we said before if the datum p belongs
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to Mp(Q) the renormalized solution turns out to be unique (see [11]); the same happens for
a general measure datum and ug € L! (£2) as initial condition, if the operator is linear, that
is if

a(t,x, &) = M(t,x) - &, 9.1

where M is a matrix with bounded, measurable entries, and satisfying the ellipticity assump-
tion (3.1) (obviously with p = 2). In fact we have

Theorem 6 Let M be as in (9.1), u € M(Q), and ug € LY(£2). Then the renormalized
solution of problem

uy —diviM(t, x)Vu) =n in(0,T) x $2,
u(0, x) = ug in $2, 9.2)
u(t,x) =0 on (0, T) x 952,

is unique.

Proof We will prove this result by showing that a renormalized solution of problem (9.2) is a
solution in a duality sense; uniqueness will follow immediately as in the elliptic case where the
notion of duality solution was introduced and studied in [24]. So, let w € L? 0, T; H(} £2)N
C(Q) such that w;, € L%(0, T; H~1(£2)) with w(T) = 0 and choose H,(v) and w as test
functions in (4.1); we have

- / H (ug)w(0) dx (A)
Q
T
- / (wi, Hy(v)) dt (B)
0
+/ H,(vW)M(t, x)Vu - Vw dx dt ©
0
— % M(t, x)Vu - Vow dx dr (D)
{n<v<2n}
+ % / M(t,x)Vu - Vow dx dt (E)
{—2n<v<-n}
= / Hy (v)w djio, (F)
0
and by properties (4.2) and (4.3) we readily obtain
A)+B)+(©O)—(F) = / wdus +wn), 9.3)
0

s -

where u; = puf — p
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On the other hand if ¥ € C§°(Q) we can choose w as the solution of the parabolic
retrograde problem

—w; —diviM*(t, x)Vw) =4  in (0, T) x £2,
w(T,x) =0 in £2, 9.4)
w(t,x) =0 on (0,T) x 052,

where M*(z, x) is the transposed matrix of M (¢, x); now, since both H, (v) and g are good

test functions for this problem, and recalling that H,(v) converges to v in L'(Q) while
H, (up) converges to ugp, we have

A)+®B)+(©) - (F) = —/ﬁn(uo)w«)) dx

(we, Hy(v)) dt+/ VH,(v)  M*(t,x)Vw dx dt
0

H,(v) wd,uo—i-/H (v)Vg - M*(t, x)Vw dx dt

:o\ m\ o\ﬂ

H,(up)w(0) dx + /ﬁn(v)w dx dr

—/Hn(v) w djig +/Hn(v)Vg - M*(t, x)Vw dx dt

o 9]
= —/uow(O) dx—i—/m/x dx dr
2 Q0

—/wd/lo—i—/Vg-M*(t,x)Vw dx dt + w(n)

[ 0
=—/uow(O)dx—l—/m/fdxdt—/wd/lo—i—/gwdxdt
Q 0 (o} o

+ [ (wr, g) df + w(n)

uow(0) dx—l—/mﬁ dxdt—/wduo—i—w(n); 9.5)

|
O o~

(0] (9]
hence, comparing (9.3) and (9.5), we obtain
—/uow(O) dx +/u1// dx dr :/w du, 9.6)
Q Q 0
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for every ¥ € C(°(Q). Therefore, since if u; and u; satisty (9.6), then

/(ul —u)Y dxdr =0
0

for every ¥ € CSO(Q), and so u1 = uy, u is the unique solution of (9.2).

9.2 Inverse maximum principle for general parabolic operators

In the elliptic case, an easy consequence of the definition and existence of a renormalized
solution (see [9]) is the so called Inverse maximum principle for general monotone operators
proved independently in [13] in the model case of the Laplace operator. This result has a
large number of interesting applications; for instance it allows to prove a generalized Kato’s
inequality when Au is a measure (see [7]). In the same way for parabolic equations, a straight-
forward consequence of Definition 2 and Theorem 2, using again the notation v = u — g, is
the following result where, for technical reasons we must make a stronger assumption on g.

Theorem 7 (Parabolic “inverse” maximum principle) Let u € M(Q), and suppose that
there exists g € LP(0, T, Wol’p(.Q)) N L°°(Q) such that i can be decomposed as in (6.1);
let u be the renormalized solution of problem (3.4). Then, if u > 0, we have ug > 0.

Remark 10 Notice that obviously the result has an easy nonpositive counterpart and that
Theorem 7 applies, in particular, for purely singular data. Also observe that the stronger
assumption on g is rather technical and relies on the fact that we are not able to prove that,
in the decomposition Theorem 1, g can be chosen to be bounded, this question being still
an open problem. Finally notice that the sign assumption on u in Theorem 7 can be relaxed;
actually, because of the reconstruction property (4.3), the same result holds true even if u is
only supposed to be bounded from below (or from above in the nonpositive analogue).
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