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Abstract

In this paper we perform an asymptotic analysis for two different vanishing viscosity coefficients
occurring in a phase field system of Cahn—Hilliard type that was recently introduced in order to
approximate a tumor growth model. In particular, we extend some recent results obtained in [5],
letting the two positive viscosity parameters tend to zero independently from each other and
weakening the conditions on the initial data in such a way as to maintain the nonlinearities of the
PDE system as general as possible. Finally, under proper growth conditions on the interaction
potential, we prove an error estimate leading also to the uniqueness result for the limit system.

1 Introduction

In this paper we study the system of partial differential equations

adyp + Opp — Ap = p(p) (o — yi) (1.1)
1= [0 — Ap + F'(p) (1.2)
do — Ao = —p(p)(o — ), (1.3)

together with the boundary and initial conditions

op=0,p=0,0=0 (1.4
1(0) = o, ©(0) =¢o and o(0) = 0y. (1.5

~ ~—

Each of the partial differential equations (1.1)—(1.3) is meant to hold in a three-dimensional bounded
domain €2, endowed with a smooth boundary I", and for every positive time, and 0, in (1.4) stands for
the outward normal derivative on I'. Moreover, « and 3 are nonnegative parameters, strictly positive
in principle, while +y is a strictly positive constant. Furthermore, p is a nonnegative function, and F'is
a nonnegative potential. Finally, 1o, ©o and o are given initial data defined in €.

The physical context of this paper is that of tumor growth dynamics. This topic has in recent years
become of big interest in applied mathematics, especially after continuum models were developed
(cf., e.g., [7,18]). The fact that multiple constituents interact with each other made it necessary to
consider diffuse interface models based on continuum mixture theory (cf.,, e.g., [4,6, 12,15, 20, 26]).
These models consist of a Cahn—Hilliard type equation (in general with transport) containing reaction
terms that depend on the nutrient concentration (e.g. oxygen) and in turn obey an advection-reaction-
diffusion equation. Even though numerical simulations of these models have already been carried out
in several papers (cf., e.g., [7, Chapter 8] and references therein), the rigorous mathematical analysis
of the resulting PDEs systems is still very poor. To our knowledge, the first results are related to the so-
called Cahn—Hilliard—Hele—Shaw system (cf., e.g., [19,25]) in which the nutrient is neglected, while two
very recent contributions [5] and [13] (cf. also [16], where formal studies on the corresponding sharp
interface limits are performed) deal with a model recently proposed in [14] (or approximations thereof,



see also [27]), where the velocities are set to zero and the state variables are the tumor fraction ¢
and the nutrient-rich concentration 0. We can set ¢ ~ 1 in the tumorous phase and ¢ ~ —1 in
the healthy cell phase, while o typically satisfies ¢ ~ 1 in a nutrient-rich extracellular water phase
and o ~ (0 in a nutrient-poor extracellular water phase. Moreover, the third unknown g is the related
chemical potential, specified by (1.2) as in the case of the viscous Cahn—Hilliard or Cahn—Hilliard
equation, depending on whether 3 > 0 or 5 = 0 (see [3, 10, 11]). In addition, in [5] the PDE system
(1.1)—(1.5) was studied for the very particular case that « = (3, and the asymptotic analysis as the
coefficient « = (3 tends to zero was performed, yielding the convergence of subsequences to weak
solutions of the limit problem; moreover, in [13] the existence of weak solutions, as well as uniqueness
and existence of attractors, was proved directly for the limit system where a = (3 = 0 (cf. also the
following comments in this Introduction).

In the case a@ = 0, the sub-system (1.1)—(1.2) becomes of viscous or pure Cahn—Hilliard type, de-
pending on whether 3 > 0 or 3 = (. On the other hand, in the case « > 0 the presence of the term
ad;pu in (1.1) gives a parabolic structure to equation (1.1) with respect to .

We remark that the original model deals with functions F' and p that are precisely related to each
other. Namely, we have

p(u) =2po/ F(u) iflu/ <1 and p(u) =0 otherwise, (1.6)

where py is a positive constant and F'(u) is the classical Cahn—Hilliard double-well free energy density.
However, this relation is useless in many aspects of the mathematical study. Moreover, one can allow
F" to be even a singular potential.

As mentioned above, [5] just deals with the case o« = [3 for the mathematical study, although the
constants o and (3 have a different meaning. In that paper, the existence of a unique solution to the
system (1.1)—(1.5) was proved under very general conditions on p and F', and, in the same framework,
the long-time behavior of the solution was discussed. In addition, in a more restricted setting for the
double-well potential F', [5] investigated the asymptotic behavior of the problem as the coefficient
« = [3 tends to zero, finding the convergence of subsequences to weak solutions of the limit problem.
Moreover, under a smoothness condition on the initial values, uniqueness for the limit problem was
proved and, consequently, also the convergence of the entire family. It must be pointed out that a
unigueness result was proved in [13] under weaker assumptions.

In the present paper, we first extend some of the results of [5]. Namely, we let the positive parameters
« and [ be independent from each other, and we weaken the assumptions on the initial data while
keeping the potential as general as possible. At the same time, we establish a general a priori estimate
that is uniform with respect to the parameters o and /3. This is the starting point of possible asympotic
analyses with respect to these parameters. Then, we confine ourselves to a class of regular potentials.
In this framework, we state a convergence result as both o and (3 tend to zero independently, and we
prove an error estimate in terms of o and (3 for the difference of the solution to (1.1)—(1.5) and the one
of the limit problem. The case of just one of the parameters tending to zero is the subject of a work in
progress.

Let us express our belief that the results of the present paper are general and interesting enough
so that methods and estimates could be extended to other situations. In particular, in case of the
trivial choice p = 0 (admitted by our assumption (2.3)) our system (1.1)—(1.3) decouples and (1.1)—
(1.2) reduces to a well-known phase field system of Caginalp tye which can be seen as a (doubly)
viscous approximation of the Cahn—Hilliard system obtained at the limit as o and /3 go to zero. To this
concern, let us quote the papers [8,9, 22, 23], where different investigations on this kind of viscous



approximations of Cahn—Hilliard system are performed, and point out that the results contained in [22]
are here generalized and somehow improved.

Our paper is organized as follows. In the next section, we will state the assumptions and our results
on the mathematical problem. In Section 3, we will prove the extensions mentioned above. The last
section is devoted to the asymptotic analysis and the error estimate. In the remainder of the paper, we
take v = 1, without loss of generality.

2 Statement of the problem and results

In this section, we make precise assumptions and state our results. As in the Introduction, 2 C R3
denotes the domain where the evolution takes place and I is its boundary. We assume (2 to be open,
bounded, and connected, and I" to be smooth. Moreover, the symbol 0, denotes the outward normal
derivative on I'. Given a final time 7', we set

Q:=Qx(0,7) and X:=T x(0,7). (2.1)
Moreover, we set for brevity
Vi=H'(Q), H:=L*Q), and W:={ve H*(Q): d,v=00nT}, (2.2)

and endow these spaces with their standard norms. For the norm in a generic Banach space X (or a
power of it), we use the symbol || - || x with the following exceptions: we simply write || - ||, and || - ||.
if X = LP(Q) or X = LP(Q) for p € [1,400] and X = V*, the dual space of V, respectively.
Finally, it is understood that H is embedded in V* in the usual way, i.e., such that (u, v) = fQ uv for
everyu € Handv € V, where (-, -) stands for the duality pairing between VV* and V.

As far as the structure of the system is concerned, we are given two constants « and (3 and three
functions p, B and T satisfying the conditions listed below

a, 3 €(0,1) (2.3)
p: R — [0, +00) is bounded and Lipschitz continuous (2.4)
B:R— [0, +-00] is convex, proper, lower semicontinuous (2.5)
7 € C'(R) is nonnegative, and 7 := 7/ is Lipschitz continuous. (2.6)
We also define the potential /' : R — [0, +oc] and the graph B in R x R by
F:=B+7% and B:=0B. (2.7

We notice that if F'is a C? function then our assumptions imply that ' is bounded from below.
We also remark that B is maximal monotone. In the following, we write D(B) and D(B) for the
effective domains of B and B, respectively, and we use the same symbol B for the maximal monotone
operators induced on L? spaces.

Remark 2.1. We notice that, among many others, the most important and typical examples of po-
tentials fit our assumptions. Namely, we can take as F' the classical double-well potential and as the
logarithmic potential, which are defined by

Fu(r) = i(r2 — 1)2 = i((r2 — 1)*)2 + i((l — 7’2)+)2 forr € R (2.8)
Flog(r) = (1 —r)In(1 =)+ (1 +7r)In(1+7) + x(1 — 73T for|r| <1, (2.9)



where the decomposition F' = B +7asin (2.7) is written explicitly. In (2.9), x is a positive constant
which, depending on its value, does or does not provide a double well, and the definition of the
logarithmic part of Fj,, is extended by continuity to £1 and by +o0o outside [—1, 1]. Moreover,
another possible choice is

F(r):=1(r)+ ((1—=7*T)?* forr € R, (2.10)

where [ is the indicator function of [—1, 1], which takes the value 0 in [—1, 1] and 400 elsewhere. For
such an irregular potential, the associated subdifferential is multi-valued, and the precise statement
of problem (1.1)—(1.5) has to introduce a selection & of B(u).

As far as the initial data of our problem are concerned, we assume that
Vapy, o0 € H o€V, and Fl(gpy) € L'(9), (2.11)

while the regularity properties postulated for the solution are the following:

w0 € H(0,T;V*) N L*0,T;V) (2.12)
o€ H'Y(0,T; H) N L*(0,T; W) (2.13)
£€L*0,T;H), and &€ B(u) ae.inQ. (2.14)

We notice that (2.12)-(2.13) imply that i, € C°([0,7]; H) and ¢ € C°([0,T]; V). At this point,
we consider the problem of finding a quadruplet (i, ¢, 0, &) with the above regularity in order that
(11, , 0, &) and the related function

R =p(p)(c —p) (2.15)

satisfy the system

a(@tu,v>+/8tgpv+/Vu-Vv:/Rv
Q Q Q

foreveryv € V, a.e.in (0,7) (2.16)
p=p00p—Ap+E+7m(p) and € € B(p) ae.in@ (2.17)
(00, v) +/VU-VUZ —/Rv

Q Q

foreveryv € V, a.e.in (0,7) (2.18)

1(0) = po, ©(0) =¢o and o(0) =o0y. (2.19)

This is a weak formulation of the boundary value problem (1.1)—(1.5) described in the Introduction. The
homogeneous Neumann boundary condition for ¢ is contained in (2.13) (see (2.2) for the definition
of W), while the analogous ones for ;4 and o are meant in a generalized sense through the variational
equations (2.16) and (2.18). We notice once and for all that the addition of (2.16) and (2.18) yields

<8t(a,u—i—90+0),v>+/V(u+a)~Vv:0 (2.20)
)
forevery v € V, a.e.in (0, 7). We also set for convenience

S=/plp)(c—p). (2.21)

Our first results deal with the well-posedness of the above problem and general a priori estimates.
Namely, we have:



Theorem 2.2. Assume (2.3)—(2.7) and (2.11). Then, for every o, 3 € (0, 1), there exists a unique
quadruplet (11, p, o, &) satisfying (2.12)—(2.14) and solving problem (2.15)—2.19).

Theorem 2.3. Assume (2.3)—2.7) and (2.11). Then, for some constant 6 that depends only on 2, T’
and the shapes of m and p, the following is true: for every o, 3 € (0, 1), the solution (i, @, 0, &) to
problem (2.15)—2.19) with the regularity specified by (2.12)—«2.14) satisfies

a2\l Lo o,y + IV il 220,7m)

+ 8200l 20 1y + el oy + IF @12 0 710
+ |l ||z 0,050 Lo 0.0 z20,15v) + 1SN L2 0,0:m) + 1R 220,750
+ 10 + o)l 20,19+
< C (a?|lpollr + lgollv + I1F (o) 1470 + llooll) (2.22)

as well as

HMHLQ(O,T-V) + HSOHB 0,17;w) T ||§HL2 (0,T;H)
< C (|l pollzr + llpollv + I1F(po)ll ity + ool + el 2o + 1) (2:23)

Thus, a uniform estimate for the left-hand side of (2.22) holds in terms of the norms of the initial
data related to (2.11), while an estimate for the left-hand side of (2.23) follows whenever a bound for
| ]| L2(0,7; 1) has been proved.

Remark 2.4. We note that Theorems 2.2 and 2.3 improve the results of [5], since the stronger as-
sumption made there,
Hos 0,00 €V and  F(po) € L'(9), (2.24)

is now replaced by (2.11) (and also since just the case o = (3 is dealt with in [5]).

Our next results regard the asymptotic analysis as the coefficients o and 3 tend to zero, independently.
To this end, we restrict ourselves to a particular class of potentials. Namely, we also assume that

DB)=R and |B°(r)|<C <§(7") + 1) for every r € R, (2.25)

where B° is the element of B with minimal norm and C' is a given positive constant. Let us note
that, for example, all polynomially growing potentials, as well as exponential functions, comply with our
assumption (2.25). Let us point out that (2.25) implies (actually, it is equivalent to) the condition

-~

D(B)=R, |[s|<C (B\(T) + 1) forallr € R, s € B(r) (2.26)

for the same constant C, as checked precisely in the next remark.

Remark 2.5. In fact, a similar equivalence holds for a more general growth condition and in the
general setting of Hilbert spaces, as we show at once. If X is a Hilbert space, B:X — [0, 4+00) is
convex and L.s.c. (thus continuous since it is everywhere defined), B := 8§ and, for every u € X,
B°(u) is the element of B(u) having minimal norm, the assumption

|B°(u)||y < (B (u)) foreveryu € X,



where ¥ : [0, +00) — [0, 400) is continuous, implies
¢l < W(B(u)) foreveryu € X and every ¢ € B(u).
Indeed, for arbitrary u € X, ( € B(u) and € > 0, we have
(Bou+e0) — ¢ (u+eC)—u) >0, whence ||Clly < [ButeQlly. (227
By applying our assumption to u + €, we deduce that
¢y < U(Bu+20)).

By taking ¢ — 0 and owing to the continuity of ¥ o B, we conclude.

Now we are ready to state our result on asymptotics.

Theorem 2.6. Assume (2.3)—2.7) and (2.25) on the structure and (2.11) on the initial data. Moreover,
let ({8, Yo, Oa.p: Ea,p) be the unique solution to problem (2.15)—2.19) given by Theorem 2.2.
Then, we have that there exists a quadruplet (1, p, o, &) such that

Lo — 4 weakly in L*(0,T; V) (2.28)
Dap — ¢ weakly starin L>°(0,T; V)N L?(0,T; W) (2.29)
Oup — O weakly in H(0,T; V*) N L*(0,T;V) (2.30)
Oi(ptas + Pap) — Opp weaklyin L2(0,T;V*) (2.31)
€ap — & weakly in L*(0,T; H) (2.32)
at least for a subsequence. Moreover, every limiting quadruplet (11, @, o, ) satisfies
(Owp,v) + [ V- Vo= [, Rv VoeV, aein(0,T) (2.33)
p=—-Ap+&+m(p), £€B(y) aein@ (2.34)
(o, v) + [ Vo -Vv=—[,Rv YveV, aein(0,T) (2.35)
©(0)=¢y and oc(0) =0y in (2.36)

where R is defined by (2.15), accordingly.

The above result generalizes the analogous [5, Thm. 2.6] as far as the assumptions on the initial data
are concerned (and also since just the case o = 3 was considered there). Moreover, in [5, Thm. 2.6],
even uniqueness for the solution to the limit problem was proved. However, also for this point, stronger
conditions on the initial data are assumed in order that the solution to the limit problem is rather
smooth. Here, we can consider the natural regularity requirements, i.e.,

pe L*0,T;V) (2.37)
o€ HY0, T; V)N L>(0,T; V)N L*0,T; W) (2.38)
o€ H (0, T;VYNL*0,T;V) c C°([0,T); H) . (2.39)

For uniqueness in this framework, we can quote the even more general result [13, Thm. 2]. However,
uniqueness also follows from the error estimate we present at once (see the forthcoming Remark 4.1



for details). In order to state our last result we need to reinforce the assumptions we made on the
potential F'; namely, we assume

D(B)=R and F =B +7 isaC?functionon R (2.40)
IF(r)| < Co(|r|®+1), |[F'(r)| <Cu(|r)>+1), and |F"(r)| < Co(Jr|* +1).  (2.41)

Although the third condition in (2.41) implies the other two, we have written all of them for convenience.
We also remark that the classical potential (2.8) fulfils such assumptions. Furthermore, we notice that
(2.41) is slightly more general than the analogous assumption made in [5, Thm. 2.6]. Finally, we
can observe that the exponents in (2.41) are related to the dimension of {2 and the related Sobolev
embeddings. Here is our last result.

Theorem 2.7. Assume (2.3)—2.7) and (2.40)—2.41) on the structure and (2.11) on the initial data.
Then, with the notation of Theorem 2.6, the estimate

H%z,ﬂ - SOHLOO(O,T;V*)mm(o,T;V) + HMa,ﬁ - /“LHLQ(O,T;V*)
+|oas — llr=@rvonrzorm < C (o' + B7?) (2.42)

holds true with a constant C' that depends only on €1, T', the structure of the system, and the norms
of the initial data related to assumptions (2.11), but not on v nor on [3.

The rest of the section is devoted to list some facts. We make repeated use of the notation
Q= Q x (0,t) fort €[0,T] (2.43)
and of well-known inequalities, namely, of the elementary Young inequality
ab < 6a® + % b*> foreverya,b>0andd >0 (2.44)

as well as of Holder’s inequality and its consequences. Moreover, as (2 is bounded and smooth, we
can owe to the Poincaré and Sobolev type inequalities, namely,

lvlly < C(HVUHH + UQUD for every v € V (2.45)
V. C LYQ) and |jv|l < CJv|ly foreveryv e Vandl <q<6 (2.46)
LY cV* and |v|. < C|v|, foreveryv e LI(Q2)andg > 6/5. (2.47)

In (2.45)—(2.47), C only depends on €. Finally, we recall the interpolation inequality
lvl|3 < |[v]lv ||lv]l« foreveryv € V, (2.48)

which trivially follows from the identity ||v[|% = (v, v) for every v € V.

3 Proofs of Theorems 2.2 and 2.3

We start proving Theorem 2.3 in the following form: (2.22)—(2.23) hold for every v and (3 and every
solution to problem (2.15)—(2.19) satisfying the regularity specified by (2.12)—(2.14). We do not know
anything about well-posedness yet, indeed.



First a priori estimate. We test (2.16) and (2.18) by i and o, respectively, and integrate over (0, t),
where t € (0,7) is arbitrary. At the same time, we multiply (2.17) by —0; and integrate over Q);.
Then, we add the resulting equalities to each other, obtaining

(8%
S [mwr+ [ oon [ (vup
Q Q¢ t
1
~ [ wdnv8 [ 10wl 5 [ 1VeF + [ Flew)
Qt Q¢ Q Q
1
+—/|a<t)y2+ Vol2+ [ Rio—p)
Qt Q¢

1
/|uo|2 /!W)o!Q /F(soo)+§/\aol2-
Q Q

Clearly, two terms cancel out. Moreover, ' is nonnegative by assumptions (2.5)—(2.6). Finally, we have
R(o0 — ) = |S|* and |R| < |S|sup /p a.e.in Q with the notation (2.21). Therefore, with the help
of (2.4) we immediately deduce

o\l Lo o,y + IV Bl 220,75m)

1/2
+ BY210u0 | 2010 + IVl o) + 1F ()12 (OT:L1(9)
+ ||U||Loo(0,T;H)mL2(0,T;V) + ||SHL2(0,T;H) + HRHL2(0,T;H)
1/2
< C (a|pollm + Vol + 1 F (o)l ity + lloollar) 3.1)

for some constant C' that depends only on p. Thus, in order to prove (2.22), we have to complete the
full norm of ¢ and estimate the terms that are missing in (3.1).

Second a priori estimate. We estimate the mean value of ¢ by testing (2.20) by v = 1. We obtain,
for every t € [0, 7],

/Q(ozu(t) + o(t) + U<t>) = /Q(Oéﬂo + @o + 00) < |Q\1/2H04M0 + o + 0ollm

and deduce that (since @ < 1)

‘/ < Ca (| lpoller + lpoller + lloolla + o u®)lla + llo®)la),  (3.2)
where C depends only on ).

Third a priori estimate. We test (2.18), written at the time ¢, with v(t), where v is arbitrary in
L?(0,T;V). Then we integrate over (0, T') with respect to ¢ and obtain

T
| / @r(t), o) dt| < (IV el + IRl oz ol 2o -
0

This means that
10| r20,mv) < (IVo 2 + 1Rl 20,1 - (3.3)

Fourth a priori estimate.  Similarly, we test (2.20), written at the time ¢, by v(t), where v is arbitrary
in L2(0,T; V). We obtain

‘/ (Or(ap + ) (2 dt’ ’/ (Bro(t) ) dt| + ||V(H+U)||L2(0TH)||U||L2(0TV),



whence immediately

10:(ape + D) L20,75v+) < 0ol 20,mv) + IVl 20y + VOl (34)

First conclusion. We combine (3.1)—(3.4) with the Poincaré inequality (2.45) applied to ¢ and im-
mediately deduce (2.22) with a constant C' that depends only on p, 2 and 7.

Fifth a priori estimate and conclusion. By estimate (2.22) and the Lipschitz continuity of 7, we
deduce that

7)oz < C (@ luolli + pollv + [1F (2ol gy + lloolla +1),  @5)

with the same 6 without loss of generality, provided that we allow 6 to depend on 7 as well. Now, we
write (2.17) in the form

—Ap+E=f1=—P0p —7(p) +p
and observe that (2.22), (3.5) and 3 < 1 imply

1 ll20rny < C (@2 llmollar + llollv + I (00) 14ty + llooller + 1+ llullz2o2:0m))

with the same 6 once more, without loss of generality. If M denotes the right-hand side of this in-
equality, a standard argument (formally multiply by —A) shows that both Ay and & are bounded in
L?*(Q) by a multiple of M. Therefore, the same holds for || || 12(0.7) by elliptic regularity. Finally,
the full norm || 4| 20, 7;v) is is equivalent to the sum of ||V | L2 (0,1 1y @nd || ft| L2 (0,7, 1) - Thus, (2.23)
follows and the proof of Theorem 2.3 is complete. O

Proof of Theorem 2.2. As far as uniqueness is concerned, we can refer to the proof of the unique-
ness part of [5, Thm. 2.2] since it holds under the present assumptions. In order to prove the existence
of a solution, we approximate the data (.o and o by functions 1o . and o . satisfying

Mo, 00e €V fore >0, Hoes — po and og. — o9 inH ase\ 0.

Then, for every € > 0, the condition (2.24) holds for the approximating data so that the assumptions
of [5, Thm. 2.2] are fulfilled. Thus, the problem (2.15)—(2.19) has a unique solution (jic, ¥., 0c, &)
with R, defined by (2.15) accordingly. Moreover, such a solution must satisfy (2.22)—(2.23) due to the
above proof. As o and (3 are fixed, such estimates provide uniform boundedness with respect to &
even for pi. in L>°(0,T; H) and Oyp. in L*(0,T; H). Therefore, (2.23) implies that ., ¢. and &,
are bounded in L*(0,T; V), H'(0,T; H) N L*(0, T; W) and L*(0, T’; H), respectively. Finally, the
estimate for the time derivative of cji. + . derived from (2.22) and the estimate for J;. mentioned
before imply that 0, /. is bounded in L(0, T'; V*). Hence, we have

pe — p weakly starin H1(0,7;V*) N L*(0,T; V)
0. — @ weaklyin H'(0,T; H) N L*(0,T; W)
o. — o weakly starin H'(0,T;V*) N L*(0,T;V)
& — & and R. — R weaklyin L?(0,T; H)
ase \, 0, at least for a subsequence. This implies, in particular, that the initial conditions for (1, ¢, o)

are satisfied. Moreover, the above convergence for . and the Aubin-Lions lemma (see, e.g., [17,
Thm. 5.1, p. 58]) imply that

fe — [, Qe — p, 0.— o stronglyin L2(0,T; H).



Then, 7(¢.) and p(¢.) converge to 7(i0) and p(¢), respectively, strongly in L?(0, T'; H). Therefore,
we can identify the limits of the nonlinear terms &. and R.. For the former, we can apply, e.g., [1,
Cor. 2.4, p. 41] and conclude that { € B(p) a.e. in Q. For the latter we note that R. converges to
p(p)(o — p) strongly in L'(Q), whence (2.15) follows. At this point, we can write the integrated—in—
time version of problem (2.16)—(2.18) for the approximating solution with time dependent test functions
and take the limit as  tends to zero. We obtain the analogous systems for (11, p, 0, £), and this implies
(2.16)—(2.18) for such a quadruplet. This completes the proof of Theorem 2.2. O

4 Asymptotics

This section is devoted to the proof of Theorems 2.6 and 2.7. In order to simplify the notation, we follow
a general rule in performing our a priori estimates. The small-case italic ¢ without any subscript stands
for different constants, that may only depend on 2, T', the shape of the nonlinearities and the norms of
the initial data related to assumption (2.11). A notation like cs signals a constant that depends also on
the parameter ¢. We point out that ¢ and ¢s do not depend on « and 3 and that their meaning might
change from line to line and even in the same chain of inequalities. On the contrary, those constants
we need to refer to are always denoted by different symbols, e.g., by a capital letter.

Proof of Theorem 2.6. We follow the argument done for [5, Thm. 2.6] rather closely, but we have to
modify the types of convergence since our assumptions are different and more general. We start from
(2.22)—(2.23), written for the solution (ita. g, Ya.8, Ta.8; {a ), @and improve the latter by estimating the
norm of fi, 3 on its right-hand side. However, we omit the subscripts v and /3 for a while. Thanks to
(2.17) and (2.26), we have that |£] < C’(E(gp) +1) a.e.in Q. Then, by integrating over {2 we obtain

/Qlf(t)] < C/Q(l?(gp(t)) +1) foraa.t e (0,7). (4.1)

At this point, we can estimate the mean value of i on account of (2.6) and (2.7). Indeed, by just
integrating (2.17) over €2, we deduce that

[ #0)] = | [ G0+ €+ w0 0)

< Blase Ol + c(1B ()l + le@)lh +1)
< 8200l + c(I1F ()l + o)z + 1) (4.2)

fora.a. t € (0,7), beacause of the Lipschitz continuity of 7 and the nonnegativity of 7. Then, (2.22)
implies that the function ¢ +— UQ u(t) dt‘ is bounded in L?(0, T"). By combining this with (2.22) and
the Poincaré inequality (2.45), we derive that 1 is bounded in L?(0, T'; V). Hence, recalling estimates
(2.22)—(2.23) it turns out that the convergences (2.28)—(2.32) and a convergence for 1, 3 hold, at
least for a subsequence. For the reader’s convenience, we write this conclusion explicitly, as well as
the consequences we are interested in. These are obtained by means of strong compactness results
(see, e.g., [24, Sect. 8, Cor. 4]), the Sobolev inequality (2.46) and the Lipschitz continuity of = and p.
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We have
o — i weaklyin L2(0,T; V)N L*(0,T; L%(2))
Yap — ¢ weakly starin L>(0,T; V)N L*(0,T; W)
oy — o weaklyin H'(0,T;V*) N L2(0,T; V) N L2(0, T; LS(Q2))
€ap — € and R. — R weaklyin L*(0,T; H)
Qs — 0 strongly in L>(0,T; H) N L*(0,T; V) N L*(0,T; L%(2))
BOipas — 0 stronglyin L2(0,T; H)
Oi(ttas + ap) — Orp weaklyin L2(0,T;V*)
Qias + Pap — @ strongly in C°([0,T]; V*) N L*(0,T; H)
m(¢a,) = () and p(pas) — pe) stronglyin L*(0, T; H).
Hence, we infer that ¢ and o satisfy the initial conditions (2.36). Moreover, we deduce that £ € B(y)

(apply, e.g., [2, Prop. 2.5, p. 27]) and that R,, 5 also converges to p(¢) (o —pu) weakly in L' (0, T'; LP(12))
for some p € (1, 2): consequently, we have R = p(p)(0 — ).

Finally, we take the limit in the integrated—in—time version of problem (2.16)—(2.18) for (,uaﬁ, Va,85 Ta,8 §a,@)
with time-dependent test functions. We obtain the analogue for the system (2.33)—(2.35). Finally, as
the solution of the limit problem is unique by Theorem 4.1, the convergences we have obtained for a
subsequence hold for the whole family. This completes the proof of Theorem 2.6. Il

Proof of Theorem 2.7. As we use some ideas of [13], it is convenient to rewrite the equations
(2.16) and (2.18) as abstract equations in the framework of the Hilbert triplet (V, H, V*) related to an
invertible operator. To this end, we introduce the Riesz isomorphism A : V' — V* associated to the
standard scalar product of V, that is

(Au,v) == (u,v)y = /(Vu Vo4 uw) foru,veV. (4.3)
0

We notice that Au = —Au + w if u € W and that the restriction of A to W is an isomorphism from
W onto H. We also remark that

(Au, A~ "*) = (v*,u) foreveryu € V and v* € V* (4.4)
(w*, A~ ") = (u*,v*), forevery u*,v* € V*, (4.5)

where (-, - ). is the dual scalar product in VV* associated with the standard one in V, and recall that
(v*,u) = fQ v*uif v* € H. As a consequence of (4.5), we have

d

7 |v*||1? = 2(d,v*, A" v*) forevery v* € HY(0,T; V™). (4.6)
In view of the regularity conditions (2.12)—(2.14) and (2.37)—(2.39), we rewrite (2.16)—(2.18) and
(2.33)—(2.35) for the solution (fia.5, Pa.8, Tas) 10 (2.15)—(2.19) and the one of the limit problem,

respectively. If we term the latter (71, 3, 7 ), we have

Ofatﬂa,ﬁ + 8tS0a,ﬁ + ‘Aluaﬂ = Raﬂ + Ha,p (4.7)
fiap = B0iPap + APas + F'(Pap) = as (4.8)
0100+ Aoaps = —Rop+0ap (4.9)
OF+AL=R+T0 (4.10)
R=Ap+F(9) -9 (4.11)
0o+ A =—-R+7, (4.12)
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where R, s and R are defined by (2.15) according to the equations we are considering. All these
equations are meant in V* a.e. in (0,7"). However, (4.8) and (4.11) also hold a.e. in (). Moreover,
the solutions have to satisfy the initial conditions (2.19) and (2.36), respectively. Now, we take the
differences between (4.7)—(4.9) and (4.10)—(4.12) at time s € (0,7") and test them by

A" oo+ 0)(s), —(apas+¢)(s), and A7lo(s),

respectively, where we have set for convenience
= fos— T, ©:=@as—P, 0:=0,3—0, and R:=R,5— R.

Next, we sum up and integrate over (0, ) with respect to s, for an arbitrary t € (0,7"). We obtain
(by omitting the evaluation at s inside integrals, for brevity)

t t
/ Oty + 9), A Oftag + 9)) ds + / (Apty A (s + 0)) ds
0 0
t

t t
_ / (s O + ) ds + / (0o 5r iy + 9) ds + / (A, o + ) ds
0 0 0
t
4 / (F'(0ns) — F'(7), ftas + o) ds
0
t t
+/ (00, A o) ds—i—/ (Ao, A o) ds
0 0

t

t t
— [(ra o+ s+ [ Gn A s+ ) ds+ [ {ovapias+ o) ds
0 0 0
t t
—/ (R, A o) ds—l—/ (o, A" o) ds .
0 0

For the reader’s convenience, we just rearrange and use the decomposition F' = B + . We have

t
/ (O (ttas + 2), A aptas + ) ds
0
t t
4 [ A g+ 0 ds = [ G apoa -+ o) ds
0 0
t t
+ / (A, p)ds + / (B(¢a,8) — B(®), ¢) ds
0 0
t t
+ / (0,0, A" o) ds + / (Ao, A o) ds
t 0 0 t t
= / <R7‘A71(O‘,U/oz,,8 + @ — 0>> dS - / <68t§0a,67 O‘/vba,ﬁ + 90> dS - / <‘A(p7 aﬂa,5> dS
0 0 0

" / (1o A~ (ptr + )} s — / (r(ag) — 7(@), @) ds

_/Ot<F’(sOa,ﬁ)—F'(@,(waﬂ) d3+/0

t

¢
(0, afto g+ @) ds + / (o, A_10> ds.
0

At this point, we account for (4.3)—(4.6) and observe that the second and third terms on the left-hand
side cancel out. Finally, owing to the initial conditions (cjin g + ©)(0) = apy and o(0) = 0, we
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deduce
I+ O+ [ el ds+ | (Blens) - B@)e

t
1
45l + [ 1of
Qt
t

1 t
=§Hauollf+/ (R,aua,aJrsD—U)*ds—/ (8Os At + @) ds
0 0

_ /Ot(% fta ), ds + /Ot (1, Qptas + ) ds — / (7(a8) — (@) ¢

t

t
- / (F'(pup) — F'(@)) aftas + / o(Optap + ) + / lol2ds.  @13)

t Qt

All of the terms on the left-hand side are nonnegative, the third one by monotonicity. Now, we treat
each integral on the right-hand side, separately. In the sequel, ¢ is a positive parameter whose
value will be chosen at the end of the procedure. We first observe that (2.22) holds for the solution
(Ha,8s Py Oa,p) and that Theorem 2.6 improves (2.23) for such a solution. Indeed, the restricted
setting of regular potentials satisfying (2.41) led to (4.2). So, as we have seen in the previous proof,
(2.22) and (2.23) imply

| tha8ll 200,75y + 1008l L20,mw) < e (4.14)

Now, we prepare estimates for |||« and || R||. a.e.in (0, T"). Again for simplicity, in performing them,
we omit writing the evaluation point. From the mean value theorem and the third assumption in (2.41)
we easily derive that

[F'(0a,8) = F'(@)| < clol(lasl' + o' +1) aein@.
Therefore, by the H6lder and Sobolev inequalities, we infer that
1F"(0a,8) = F'@)lless < cllolls(llen sllar2 + 118 lla2 + 1)
= cllells(leaslls + 1215 + 1) < cllellv (leaslly + @llv +1) < clellv, (4.15)

the last inequality following from estimate (2.22) for ¢, 3 and the regularity (2.38) of . Taking the
difference between (4.8) and (4.11) and using the dual Sobolev inequality (2.47), we deduce that

1]l = [|1B0kpas + Ap + F'(@ap) — F'(@) — ¢«
< Bl10wasll« + lellv + el F' (¢a,s) — F'(@)ll6ss + ¢l
< c(BlOrpaslls + llellv) < e +cllelly (4.16)

where the last inequality follows from (2.22). In order to estimate |||, we first observe that the
boundedness and the Lipschitz continuity of p and the Sobolev inequality (applied to Vi and the test
function v € V') imply that, for every v € V,

Ip@)vllv < lp@)lla + IVe(@) vlla + lp@)Volla
< dlvllu + e[ Vellalvlla + cllVolla < c(lfellw +Dollv -
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Hence, we have for every v € V the estimate

/sz/OM%@@w—uwﬁ—M@@—ﬁDU

< [ 0(00) = @) 70 = sl o)+ | [ 2N = 00

< cllelislloas = paslslvlls + llo = ull lp(e )vHv
< cllellv lloas = pagpllviivly +ello = pll (@llw + Dvllv -

Therefore, we can estimate || R||. a.e. in (0,7"), also owing to (4.16), in this way:

1Bl < cllellv lloas = papllv +cllo = pll. (I@llw + 1)
< cllelly loas = paslly + clloll + 82 + lellv) (IZlw + 1)

< cvapllellv +lloll) + cB2,

where 1, 3,7 : (0,T) — R are defined by

Yo = ||0as — pagllv + |@lw +1 and ¢ :=|p|lw+1, aein(0,7).

Coming back to the right-hand side of (4.13), we can treat the first term as follows:
t t
| (Reaposto=0).ds < [ Rl lapas + 0 = ol ds
0 0
t
/ (as(lellv + lloll) + B2 %) (lapas + ¢l + llol.) ds

<6 [ollas+ [ ds o [0 (lapas -+ ol + lo2) ds.

(4.17)

We observE at once that the regularity (2.38) for » and estimates (2.22) for o, g3 and (4.14) for (i, 5
imply that ¢» € L*(0,T') and that 14,5 is bounded in L*(0, T, so that ¢, ; is bounded in L*(0, T').
This will allow us to apply the Gronwall lemma. Now, we estimate the next term on the right-hand side

of (4.13). Using (2.22), we see that
t
- / <ﬁat90a,ﬁa Ay 3 + 90> ds
0
t
Saﬂmmmmmm+6/nm%w+%ﬁW@@mmmmm
0

t
§0a+5/ ey ds +cs 3.
0

Next, we have , .
—/ (go,oz,ua,g)vdsgé/ ol ds + cs a®
0 0

thanks to (4.14) for fha,3, S well as, by (4.16),
t t
[ wanea+ o) ds <c [(87 + ol lapas + - ds
0 . . 0
S5AHM%+ﬁ+qéﬂwmﬁ+Mﬁ@~
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Moreover, by using the Lipschitz continuity of 7, the interpolation inequality (2.48) and (4.14) for ji,
once more, we can write

/( (o) — (@ 90<C/ |90|2<C/|190Hv\|s0|| s
<5 / Il ds + cs / oIl ds

<6 [l ds-+es [ s + ol ds + esa 4z
0 0

The next term to deal with is the one involving F’. We use (4.15), the Holder, Sobolev and Young
inequalities, and the estimate (4.14) for ji, 3. Thus, we have

t
- / (F(¢ap) — F'(®)) aptag < / 1 (0ag) — F'@)llys latiaslls ds

t t
<e / lolly alliasly ds < 6 / Il ds + 5 0. @.22)
0 0

Finally, the last integral on the right-hand side of (4.13) does not need any treatment and the preceding
term can be estimated in this way:

t t t
[ oanaatoras <o [ ol ds+es [ lamoa+olfas (4.29)
0 0 0

At this point, we combine (4.13) anclthe list (4.17)—(4.23) of estimates we have obtained. Then, we
choose ¢ small enough, recall that ¢ € L?(0,7) and that 12 4 is bounded in L*(0,T’), and apply
the Gronwall lemma in the form [2, Lemma A.4, p. 156]. We obtain

1 ! 1
1o+ QO+ [l ds + oI+ | Joft < o+ 5)

t

forevery t € [0, 7). As ||apia g(t)||? < caforevery t € [0, T] by (2.22), the above inequality implies

el Lo 0, mvynzzo,mv) + |0l L0 v )20y < C (a1/2 + 51/2)- (4.24)

Now, we take the differences of equations (4.8) and (4.11) and estimate the L2(O, T;V*) norm of it.
With the help of (2.22) and (4.15) it is straightforward to infer that

HMHL?(O,T;V*) <cp HatSOa,ﬁHLQ 0;H) T C ||<PHL2(0,T;V)
+c|F'(¢ap) — F'(@ )”L2 0,T;L6/5(Q)) T ||90HL2(0,T;V*)
< cﬁ1/2 +c ||90||L2(07T;V). (4.25)

Hence, in view of (4.24) and (4.25) we finally obtain the estimate (2.42), where one has to read ¢, [
and o in place of ¢, © and o, respectively, due to the change of notations within this proof. U

Remark 4.1. By going through the above proof, one sees that uniqueness for the limit problem (2.33)—
(2.36) has been never used, that is, the following formulation of Theorem 2.7 has been proved: the
error estimate (2.42) holds for every solution (11, ¢, o) of the limit problem satisfying the regularity
requirements (2.37)—(2.39). This implies the uniqueness for such a solution. Indeed, if (p;, @5, 0;),
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1 = 1,2, are two solutions of the limit problem, by writing (2.42) for both of them and using unique-
ness for the solution (¢4 g, tla.8, 0a 3), One immediately derives

o1 — 902HL°<>(0,T;V*)0L2(0,T;V) + {1 — ,U2”L2(O,T;V*)
+ |low = o2l L0, rv )20y < C (041/2 + 51/2)

for every o, 8 € (0, 1), whence 1 = 9, 11 = 1o and 01 = 9. Then, by comparison in (2.34), it
follows that & = &5, as well.
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