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Abstract. In this note we come back to face a problem regarding
forward-backward parabolic equations like (r(z,t)u); — uze = 0 and
r(x,t)us — uzz = 0 (r is both positive and negative): the continuity of
t [u(z,t)|r(z,t)| do.

1. INTRODUCTION

We here want to consider a simple, but nonetheless important, problem

when dealing with forward-backward parabolic equations like
r(z)up — ugy = 0, te[0,T], z € [—a,a] (a>0) (1.1)

where r is both positive and negative. In fact we will treat a more general
result (with r depending also on t), as illustrated in the next section, but to
fix ideas we now focus our attention to the simple equation (1.1).

The solution of the equation (1.1) lives in the space (or in one of its
subspaces)

W = {ue L*0,T;H (—a,a)) |rv’ € L*(0,T; H }(—a, a)).
In [8] and [6] it is proved that

[0,T] >t / x)dz is continuous and there is ¢ s.t.

\/ dx’/ < clullw (1.2)

= C[|‘U||L2(O,T;H1(fa,a)) + ||ru,||LQ(O,T;Hfl(fa,a))}
which for r = 1 is simply the classical continuous embedding of W in
CY([0,T); L*(2)) (see, e.g, [12], chap. 23).
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134 FABIO PARONETTO

The problem we want to deal with is the continuity, for u belonging to
W, of the function

0,T] >t~ ' u?(x,t)|r(x)| da (1.3)

—a

and to understand if it is possible to get a control of this function by the
norm ||ullw, i.e., if it is true that there is ¢ > 0 such that
@, 1/2
‘/ wX (@, )l ()] de|
—a

< clullw (1.4)

= C[HUHLZ’(O,T;Hl(—a,a)) + HTUIHL2(0,T;H*1(—a,a))}

for every uw € W and every t € [0, 7.

This fact might seem quite meaningless, but on the contrary it turns out
to be important when treating some arguments about forward-backward
parabolic equations, as for instance the regularity (local boundedness and
continuity of the solution, see [10], [9] and the forthcoming paper [7]) because
of the need to control the quantities

/a u?(z,t)ry(z)dr and /a u?(z,t)r_(x) dx

—a —a

(being r4 and r_ the positive and negative part of r) knowing only that
u € W and (1.2) holds.

The problem we study in the present paper have already been treated in
[3] and [1], where an equation like (1.1) is considered with r(xz) = x, but the
result stated in those papers is the following:

tSE(l)I;"} /’U,(.T,t)2|$’ dr < c ||U‘HL2(O,T;H6(—a7a))||xu/HL2(O,T;H*1(—a,a)) . (15)
€10,

There is clearly an oversight in this estimate, since it is sufficient to consider
u independent of ¢ to realise that this clearly cannot be true. Anyway what
is true, and this is a consequence of our main result in the present paper, is
that

sup /“(xvt)2|x|d$ < e lullZaorom —any + 199122 0 21 (—ara)) |-

t€[0,T]
(1.6)
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We stress that for a function w € L?(0,1; Hi(—a,a)) such that |z|u/ €
L?(0,1; H '(—a,a)) it is immediate to have the estimate

sup /u(x,t)2|x\ dr < C[H“H%?(O,T;Hg(—a,a)) + ||‘$|u/”%2(0,T;H*1(—a,a))
te[0,T]
but not necessarily the previous one.

We recall that two particular cases had already been considered in [8].
Roughly speaking, we can briefly explain these two situation as follows: in
the first case one needs r to be locally differentiable around the region where
it changes sign (see Proposition 2.8 in [8]), and this request is satisfied by
the example considered by Beals and Aarao r(z) = z; the second is when the
regions where 7 is negative and r is positive are well separated by a region
where r = 0. Starting from this second situation a characterization for (1.4)
to hold (with r depending also on time) is given in [11]. For this reason in
the present paper, we focus our attention on a simple, but very significant,
situation:

r takes only positive or negative values almost everywhere,
i.e., 7 =0 in a set whose measure is zero,

possibly discontinuous on the interface where it changes its sign .

In this note we want to attack directly the problem and to generalise these
particular cases and estimate (1.6) not only, as in (1.4), where the spatial
dimension is 1, but also when the spatial dimension is higher than 1 and the
function r possibly depends also on time and show that the continuity (1.3)
and inequalities like (1.6) or (1.4) are possible and in fact true (at least for
some r’s).

In particular, we want to prove the analogous of (1.3) and (1.4) for func-
tions u belonging to the space which contains the solutions of (here A,
denotes the p-Laplacian with p > 2)

(r(z,t)u)y — Apu =10 or r(z,t)uy — Apu = 0. (1.7)

We recall that existence and uniqueness for a solution to these last equation
are given in [8] and [6].

Coming to the structure of the paper: in Section 2, we present the as-
sumptions needed and the fundamental steps, i.e., Lemma 2.4, Lemma 2.6,
Lemma 2.7 and Lemma 2.9, which are summarised in Proposition (2.10).

In Section 2, we suppose that the interface where r changes its sign in
one and of a particular case, i.e., satisfying (H3). The essential assumptions
about r are (H1) and (H2). The first one is a request about the regularity
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of the set where r changes its sign. The second one is just an assumption of
convenience: since equations (1.7) do have solutions even if r is discontinuous
(see [8] and [6]) and if this were the case  could not admit a temporal deriv-
ative, we suppose that r» admits a temporal derivative outside the interface
where it changes its sign, even if it may jump on that interface.

Assumptions (H3), (H4), (H5) are just a consequence of (H1), while (H4’)
and (H5') will be explained in the last section, where some examples are
made.

The third section uses all the results of the second section to prove the
main result, again for one only interface, but more general: we consider a
partition of unity in © x (0,7"), and in particular around the set where r
changes its sign, and in each set of this partition we apply the results of
Section 2 and get a global result. A brief section, the fourth, is devoted to
a more general case, when r changes its sign in more than one interface.
The last section, as already said, is devoted to some examples and to an
interesting counterexample.

The proof of (1.5) given by Beals leans on an idea contained in [2] which
is not, in our opinion, the most direct; on the contrary the proof given by
Aarao, despite the oversight, is simple and seems more natural and direct.
Our proof follows, in some sense, this idea.

Finally, we recall that mixed type equations of the kind of (1.1) have been
considered first in [2], than in [5], in [4] and in the already quoted [3] and [1],
and some other papers by the same authors, Pagani and Beals in particular.
In all these papers the coefficient r depends only on = and is always of the
type

sgn(x)|z|P p integer greater or equal to 1.
Among these only Pagani considered a function r different from a polyno-
mial or a positive power, in its paper quoted above he considered r(z) =
sgn(z)|xz|P with p e R, p > —1.

Just to conclude, we mention that, but we refer to [4], [5] and the several
paper by Beals for the details, equations of the type (1.1) have some interest
in kinetic theory, finance and stochastic processes.

2. ASSUMPTIONS AND PRELIMINARY RESULTS

Consider 2 an open and bounded set of R™ with Lipschitz boundary,
T > 0 we will define Q@ := Q x (0,7") and given p > 2 we will denote by V
and V'’ the following spaces

V= LP0,T; W'P(Q)), V' :=LP(0,T; (W'P(Q))).
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Given r € L*™(Q), we denote by R(t) and R the operators
R(t): L*(Q) — L*(Q),  tel0,1],
R(t)u :=r(-,t)u(-), (2.1)
R:L*(Q) — L*(Q), Ru := ru.

Notice that R : [0,7] — L(L?(2)), the linear and bounded operators from
L3(2) to L?(Q2), and R € L(L*(Q)).

Definition 2.1. We say that R, defined via r € L*°(Q), is regular if
0,T] >t~ /Qu(x)v(x)r(a:,t)dx is absolutely continuous
and there is a constant A > 0 such that
5 [ @@ nde] < Allwsollse (22
for every u,v € WHP(Q).

We refer to [8] and [6] for some examples of possible . Here, we only
want to stress that r may be discontinuous, for instance r could be

- 1 for (z,t) € Q4
W’”‘{—l for (a,t) ¢ Q\ Q4
for a suitable @, C Q.
To have an idea of a possible Q4 denote by Q4 (t) = QN (Q x {t}),
Q_(t) = (Q\ Q+) N (2 x {t}) and consider n = 1. By (2.2) we need

t— u(z)v(z)dr — / u(z)v(z)dz
Q4 (1) Q-(t)

differentiable for every u,v € W'P(Q). In dimension 1 we can suppose to

have Q4 (t) = (0,7(t)) and Q_(t) = [y(t), L) for some v which is a function

of time. Then one get

v(t) L
G @@z = [ u@p)is) =29 OuGow60).
0 v(t)

i.e., (2.2) is satisfied if ~y is differentiable and 4 is bounded. For example, in
a situation like that in Figure 1.a r is regular, while a situation like that in
Figure 1.b is not admitted if  is discountinuous on the graph of ~.

To this purpose see also assumptions (H4'), (H5') and the comments made
in the last section, in particular (5.1).
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Remark 2.2. Sometimes, we will say that the function r is regular instead
of saying that R is regular, even if r is not differentiable with respect to
time.

If R is regular we will denote by R/(t) and R’ the operators
R(): W'P(Q) - Wb (Q), telo,T],

d
<R,<t)u’U>W*11P'(Q)><W1vP(Q) = dt/gu(x)v(x)r(a:,t)dw

R :v-=V

T
(R, v) 0,y = /0 (R @)u() ()1 @ wron ) -
Given r € L*>(Q) such that R is regular in the sense of Definition 2.1, we
can consider the two spaces
Wi={ueV|(ru) eV}, W2 i={ueV|rd eV}
endowed by the norms
el = el + ) sl o= el + e .

In fact the two spaces coincide (see [6]) and the two norms are equivalent.
Indeed
(Ru) = R'u + R/

and then

[(Ru)' v < (I1RW v + Allully, Ry < [[(Rw) [l + Aljully.
So, we will simply denote by W, the two spaces W, = W} = W2 and the
two norms | - [|; and || - ||2 will be simply denoted by . .

We recall that C*([0,T]; WP(Q)) is dense in W, (see [8]).
If r is regular there is constant C, such that for every u € W, (see [8] and
[6]) it holds

’ / u?(z, t)r(z, t)dz| < C, [|ully, , (2.3)
Q
where C, = Cy(r) depends (only) on T, ||7]|12(0) and ||R/| v,y We will
denote by
r4+ the positive part of r,
r_ the negative part of r

in such a way that » = r; — r_ and we will denote by R, (t), R_(t), R+,
R_ the operators analogous to (2.1).
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For simplicity, we will suppose that the cylinder Q@ = Q x (0,7) is divided
in two connected regions, one where r is positive, one where is negative, so
that Q =0, UZUQ_, Q=Q(t) UI(t)UQ_(t) with

Q== {(z,t) € Q|r(z,t) >0}, Q_:= {(z,t) € Q|r(z,t) <0},
Z:=0Q\(2tUQ), I(t) :== Q\ (1) UQ_(2)),

Qi (t) = {z € Qr(z,t) >0}, Q_(t) :== {zeQ|r(z,t) <0}

About the “interface” 7 we assume that Q@ and Q_ are open sets, Z is a

subset of codimension 1 in R"*! with T = 09, N9Q_, I(t) is a subset of
codimension 1 in R" for every ¢ € [0,T] with I(t) = 0Q4+(t) NOQ_(t) and

7 is uniformly Lipschitz continuous and

I(t) is uniformly C! for every ¢ € [0, 77, (H1)

that is Z is locally a graph of a Lipschitz continuous function (of n variables)
and for every t € [0,T] I(t) is locally a graph of a C! function (of n — 1
variables) whose gradient is uniformly bounded.

We consider 7 : Q x (0,7) — R, r =r; —r_ with r,r_ > 0, satisfying

r reqular in the sense defined above
T+,DtT+ S LOO(Q+), T‘_,Dt’f‘_ S LOO(Q—)

Remark 2.3. We observe that the function r could be less regular but here,
only for the sake of simplicity, we suppose Dyry € L>®°(Q4) and Dyr_ €
L>*(Q_). Anyway

r could not have temporal derivative in L*°(Q)

(H2)

and in particular it might possibly be discontinuous in the interface Z.
Notice that, under assumption (H2), not only r, but also

ry and r— satisfy (2.2) and (2.3).
Now, we consider the cube C' C R", C' = [—1, 1]", the cylinder
C:=Cx[0,T]
and define
C_:={yeC|y <0} =[-1,0)x [-1,1]*7",
Cy ={yeC|y1 >0} =te(0,1] x [-1,1]"71,
C_:={(y,s) €Q|y1 <0} =[-1,0) x [—1,1]" x [0, T7,
Cr={(y,5) €Q|yr >0} =(0,1] x [-1,1]"" x [0,T7,
J:={yeCly1 =0} ={0} x [-1,1]"".
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Given X a subset of R"*! of the type

xX=|J X@®)x{t}, X@t)cR"
te[0,T

we will denote by (z1,...xn,t) the coordinates of a point belonging to X
and by

[ue ' (X)| Julf, = //X(W +DuP)drdt < +oo}  (24)

with respect to the topology induced by ||- ||y, , where Du denotes the vector
of the derivatives of u with respect to the first n variables. We will use this
notation with @1, Q_,C,Cy,C_ while with X = Q we will simply write V,
the space defined at the beginning of the section.
Similarly, we introduce
Ho, = L*(Qyiry).
Define, for y € C' and s € [0,T], the reflexions

S(y17y27---yn78) = (_917927--~yn73)7 (25)
(Y1, 42, - Yn) 7= (=Y1, Y25 - Yn)-
We suppose in this section that the interface Z is such that I(¢) can be
mapped in the cube C' in such a way the region where r is negative is mapped
in C_ and the region where r is positive in C'y. In general this is not true:
for instance, if the spatial dimension is 2, one could have that Z is a cylinder
and I(t) a circle for every t € [0, T]. Then suppose there is (for the moment
only one, but in the next section we will consider a partition of unity around
7) one function line ¢ : C — Q bijective and such that satisfying
¢:Cr — Q4 Dbijective
¢:C_ — Q_ Dbijective
(_17 1)71 Sy (b(y? 8) € Cl((_la 1>n)
and its inverse is C1(Q) for every s € (0,7, (H3)
0,T] 3 s ¢(y,s),04,0(y,s),...0y,¢(y, s) are Lipschitz continuous
and t > ¢~ (2, 1), 05,0 (2, 1), ... D ¢ (2, )

are Lipschitz continuous for every y € [—1,1]"

o(y,5) = (¢(y, ), )
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so that
o(,t): Co = Q_(t) and (1) : Cp = Qy (1) are bijective . (2.6)

We will denote by J¢ the Jacobian matrix

8y1¢1 (ya 3) cee 8'yn¢1 (ya 8) 8s¢1(y7 S)
Ty, s) = :
<y 8) ay1¢n<y> 3) ce ayn¢n(y7 3) 6s¢n(ya S)
Oy On+1(y,8) - Oydnt1(y,s) Osdnt1(y,s)
Oy p1(y,8) oo Oy, p1(y,8) Osp1(y, s)
| e o Benvis) Bupnly.s)
0 . 0 1

and, by the assumptions, there are positive constants M, m, N, N,K,K and
non-negative constants L, L such that (here | -| denotes the modulus for a
vector, the determinant for a matrix)

m < [J(y, s)| <M,  M'<|Je (@, t) <m!

|Do(y, s)|| <N, |ID¢~ (z,t)|| < N, (H4)
1Digi(y,s)| <K, |Digp; ' (z,1)] < K,
Iro gy, s)| [Dse(y, s)| <L, |r(a,t)] Dy~ (2, t)| < L, (H4')

for every 4,5 = 1,...n, for every y € C and x € Q and almost every s,t €
[0,T] and where by norm of a m x m matrix A we mean

Al == max ||A-v].
veER™ [jv||=1

Notice that, by the last of (H3),
[qub]nJrLj = [J¢_1]n+1,j =0 for every j € {1,...n}
and the same holds for the matrix

M(z,t) = J$(S(¢™ (2,1)) - IS (¢ (2, 1)) - T~ (. 1), (2.7)
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i.e., the matrices J¢, Jo~!, M (and JS which indeed is: (JS);; = &;; for
every i,j except (JS)11, which is —1) are of the type

ail a2 ... Q1p Aln4l
(2.8)
anl Ap2 ... QAnpn Apn+l
0 0o ... 0 1
Notice moreover that
IM(z,t)| =1 for a.e. (z,t) € Q. (2.9)

For this reason one has that
1oy, s)| = |Do(y,s)|  and  |[Jo~ (,t)| = DM (x,t)]  (2.10)

where Di(y, s) (and similarly Do ~!(z,t)) is the n x n matrix

Oy d1(-58) o By (- 8)
Dy(y,s) : = : (2.11)
81!1(;571(‘78) T aynqsn('ﬂs)
ayﬂ’l('as) ayn‘»pl(‘as)
6y1<,0n(',5) cet 8yn90n('75)
By (H4), we get that
IMij(z,t)| <1+ 2KK. (2.12)

At this moment, we define

Puwt={ (o050 wyce. @

Notice that by this choice, we have

EU/ (yly Z/27 o y'I’H t) - EU (_y17 3127 ce yn? t) (214)
Then we define the extension operator as
Eu(z,t) = Euo ¢ '(x,t) (2.15)

| u(z,t) for (z,t) € QO
"\ uogpoSog¢i(z,t) for (z,t) € Q_.
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Lemma 2.4. Fiz q € [1,400). For every v € L1(Q2), one has

/ |Ev|Y(z) de = 2/ |v(x)|? dz.
Q Q4 (t)
Proof. Since

/]Ev\q(a:)dx:/ ]Ev\q(x)dx—i—/ Buli(z) da
o 2. (0 o1

we focus our attention on the second addend of the right hand side. We have

/ |Bof?(z) dz = / (60§01, ) da
Q_(t) Q_(t)

— [ p@I1e]ds
Q4(t)

where by ¢(t), we denote the function

Q_(t) 32— ¢(S(¢ ! (z,1)).
Since (Jo(t) and Jp~1(t) are defined in (2.11), s in (2.5))

JO(t) = Jo(t) - Js- Jo™(t),
we get that |J$(¢)] =1 for every ¢ and then thesis. O
Corollary 2.5. Suppose (H1), (H2), (H3), (H4), (H4") hold. For every u €
CH([0, T]; WhP(Q))

/ (Bu)*(z,t)Ery (x,t) dx —/ u?(x,t) ry(z,t) de
Q_ (1)

Q4(t)
and the function

0,T] >t /(Eu)Q(:E,t)Er+(x,t) dx  is absolutely continuous.
Q

Proof. The result follows as in the proof of Lemma 2.4. O
Now, consider the space

H, = L*(Q; Ery).
Lemma 2.6. For every u € C*([0,T]; WP(Q))
1Bl = 2lulf, . 1EBullf, g =2lullg,):

ID(Ew)I750) < 2C1 [[1Dullfsq,

where Cq = 271 (1 + /1 (1 +2KI~()p>.
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Proof. Fix u € V. By Corollary 2.5, one immediately gets
/ / Bl (2, ) Er (2, 1) dadt = 2 / / lula, )2 (o, ) dadt
Q (o)

and by Lemma 2.4

//Q\Eulp(x,t) dazdt=2//Q+ (e, )P dadt.

The estimate about the gradient is less immediate: now for a function u €
CL([0,T); W1P(Q)), we denote, as usual, by Du the gradient with respect to
the spatial variables, i.e.,

Du € C'([0,T]; LP()),
(Du(t))(z) = (Dyu(z,t),... Dou(z,t)) = (Dyu(,t), ... Dy, u(z,t)),

where D; = D, denotes the weak derivative with respect to z;, by 0; the
partial derivative with respect to ¢ which coincides with «/, i.e.,

u' € GO0, T WHP(Q),  (W/(1))(2) = Buu(x, ),
while by Vu, with an abuse of notation, we denote
Vu(z,t) = (Du(z,t),0pu(z,t)) = (Dyyu(w,t),... Dy u(z,t), Opu(z,t)).

Since M is of the type (2.8) the derivatives D; of Fu do not depend on d:u
since (i =1,...n)

D;(Eu)(z,t) = Dyu(z,t), (x,t) € Qy
D;(Eu)(z,t) = (Vu((ﬁo Sog¢ ! (x,1)) -M(a:,t))i, (x,t) € Q_.

Observe that, by (2.12) and since M is of type (2.8), for (z,t) € Q_, one
has that

1D;(Eu)(z,t)| < (2KK + 1) [Du(¢po S o ¢ ) (z,1)].
Then for (z,t) € Q_
|D(Eu)(z,t)] < vn (2KK + 1) |Du(¢o So ¢ ) (z,t)|.
We conclude that

/ /Q \D(Bu)P(x, 1) dzdt
://Q+ \Dul?(x, 1) d:zdt+//g_ \D(Ew)(x, 1) dedt
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< //Q+ \Dul? (w, 1) dadt
-l-\/ﬁ(QKK—i—l)p//Q ‘Du(gf)oSoqﬁ_l)}p(x,t) dxdt.

As done in the proof of Lemma 2.4, one gets

//Q_ ‘Du(éo So qﬁ*l){P(q;,t) dxdt = //Q+ |DulP(z, t) dydt

and then finally

/ /Q \D(Ew)|P(x, 1) dudt
< (1 +vn (2KK + 1)p) //Q | DulP (x, t) dzdt . 0

Lemma 2.7. For every u € Vg, such that (riu) € V., we have that
Eu € Wgy, . In particular
I(Bry Bu)llv < V2 [Call(ryw) vy, + Cs llullz2e,]s
I(Ers Eu)'|ly < V2[Coll(ru)|lv + Callull 2 (o) + Csllullz2(o.)]
where
o M? M p-2 - p—2
Cr=VIN’N* 5. 5= VaIN* Q[ L+1Q% L,
m m
M | p=2- p=2
Cy=N22|Q|% L, C5=10™ L.
m

Remark 2.8. The constant 2 in the right hand side of the two estimates of
the previous lemma is due to the change of sign of the function r. Notice
that if 7 is independent of time the constants, then Cs = Cy = C5 = 0, since
in that case L = L = 0.

Proof. For ¢ € C1([0, T]; W'P(Q)) with ¢(0) = ¥(T) = 0, we have
—{(Bry Bu), ¥),, ., = (Ery Bu,y),,

:// EuErJra—wdxdt
o) ot

= [ [ a6, Bro (900.0) G (6100 0t 0
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Recall that (see (H3)) we have that ¢(y,t) = (¢(y,t),t). Denoting

Oy L 8801 i, -
o = ( e 5 > and D := (D11, -+ - Dpi)),

we have that

51 (0(60:00) = 57 (6(0.0) + ( Doo(. 1), 57000

and then
((Ery Bu) ¥),, .,

—— [ Bulo() Eri (660.0) 5 (00000 0) ot Dyt (210

0
+ [[[ Eutoty.0) Br(60.0) (Dooty. ). 500 ) 17610 0wt
Now, define 1p = 1) o ¢ and observe that

/ V2 (z, t)dzdt = // \ngﬁ y, t)|dydt
> m// dydt

2 1 2
//Clb (y, t)dydt < m//gl/} (x,t)dxdt. (2.17)
Similarly,

/ /C D (y, )Pyt = / /C DY(b(y. 1) - Dé(y, 1) dydt

<V //c [DY(y: 1))1*1 T by, 1)1 T6~" (y, 1) |dydt

by which

N2 / /C D&y, )P T6(y, 1) dydt

N2
/ / D (y, ) Pdydt < > / / DY (z, t)dadt. (2.18)
c m o
Notice that

[ Butot0.) r(610.0) (Do(0(0. 00, G200 Foly. 0l dyas
C

by which
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L//C | Eu(o(y, 1) [| D (6(y, )| | T6(y. 1) |dyd

£ [[ 1Butoto.0) Plooty. Oduat [ [D(6t0. 0 ot Dlavir)
= // \Eu(x,t)fdxdt/ \Dw(x,t)Fda;dt)l/z
=var( // 2(x,1) dxdt / | D (z, \dxdt)
(O

Then coming back to (2.16), we get
((Brs Bu) 6)y ol < M[((Bry Bu) ),y o,

+ |(Bry Bu, Du(6(y, 1)) %(y,tnw(y,m)

L2(C) ’

ot
st st /
< M|(Ery Eu) vy Wllve + V2 Llul 20 1D¥ ] 220
MN?
< H(Em Eu)'[ly, [4llv + VLol ull 2@ ) 1DVl Le (o

and, taking the supremum over all ¢ whose norm in V is less or equal to 1,

(B Bu)

N2M -~ - b2
p € | (Bra Bu)'[|y, +V2L1Q™ Jull 2oy (2:19)

Now, we estimate the first term on the right hand side.
Consider n € C*([0, T]; WHP(C)) such that 1(0) = n(T) = 0. We have

{((Ery Eu)/, 77>v(ngc = —(Ery Eu, n’)LQ(C).
Define the operators S; and S— (S defined in (2.5))

b [yt for y € Cy
S (y,t) = { (W 0 S)(y,t) foryeC.,

ray = | (e8)y.t) foryely
Sy t) = { 7' (y,t) fory e C_.

Notice that, by the simmetry of the domain C and of Er, Eu, one has that
one of the two following chain of inequalities is always true:

(Em. Eu,S_n ) (ET+ Eu,n ) (Em_ Eu, S+17/)

L ey = Lc) = L2(C)

or
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(E?“+ E“7‘9+77/)L2(c) < (Er+ Eu,n )LQ(C) (Er+ Fu,S_n ) 20y
For sake of simplicity, we denote by 87, the simmetric function (chosen

among Syn’ and S_7n') which makes true

—(Er+ Eu,n )Lg(c) (Er+ Fu,Sn ) 20y

Then, for every n as before, one gets

<(Er+ Eu)/, —(Er+ Fu, 77’) £2(0) < —(Er+ Fu, 877')
—(ET+ Eu? (Sn)/)L2(C) = -

=2 <(E’I”+ Eu)lv 877>Vé+ xVe,

77>vngc - L2(C)

2(E7“+ Eu7 (Sn)/)L2(C+)
Now, since if ||7]|y, < 1, one gets that HSnHVC+ < 1, we derive that

| (Ers Eu)/ (2.20)

v, <2 H (E“r EU),

Now, consider n € C1([0, T]; WLP(C4.)) such that 5(0) = n(T) = 0. We have
that

on
<(Er+ Eu) 77>V’ xVe, = —/ Erg Eua—dydt
//c e 0 600, o (3, 1) 2y, 1)y
0
[ e G 6 )16 @ 0o
Ot
Now, since

-1
& o w0)) = 26w 0) + (Dnlo @), 2 (1)),

we get,
(BreEu) m)y, o,

~ [ et tutan ) S0y 0 67 w0167 )
(O

1
+ / /Q r (s tu(a, 1) (Dn(qb_l(x,t)),aaf (:v,t)>|,]¢_1(:r,t)]dacdt.
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Defining 1 := 7 0 ¢! similarly to (2.17) and (2.18), one gets

// (z,t)dzdt < M// (y,t)dydt,

Q+ C+

// |Dn(z, t)Pdadt < NQM// |Dn|?(y, t)dydt,
Q+ C+

by which, similarly to (2.19)
o IO e

[EreBa)lly, < = =10 iy, + L1Q4 ™ llullrzo,:  (2:21)

By this last estimate, (2.19) and (2.20), we finally get
N2M N2M
|(Ery Eu)'|],, < 2 Cra)llvy,
N M -
+ |27 B +VRLIQ | [l

which concludes the proof of the first inequality.
Now, reconsider (2.20). We have that for every w € V¢

(Bro Bu) w)yy = {(Bri Buxe,) )y
where xc, = 1in C; and xc, = 0in C\Cy. Now, in fact, for every function
veVe suchthat o' €V, and wvxe, = Ery Fu xc, inCy (222)
one has
<(Er+ Eu)/, w>vé+ e, = ((vxe,)'s w>vé+xvc+.
Then, we have
[(Bre Bu) g | < Ioxe, Vg, Tolve, < 19y ol

and taking the supremum over all functions w € Ve, such that [[wlly,, <1,
one finally concludes

(B )|

v, <1l
In particular, defining g € V¢ as g(y,t) := g o ¢(y, t) for g € V, the function
v=TU satisfies (2.22)
and then
|(Ers Eu)'|

<~/
vy, S [GORIVE (2.23)
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Now, proceeding as done to get (2.21), one gets that
N2

[IGORIVAES Itra)llyr + £1Q1 % l[ullL2(g
Then from this last estimate, (2.19), (2.20), and (2.23), we derive
|(Ery Bu)]],,

N2M [NQM

< 2 ) | + L1215 lullz2(o ] V2L lullz2(y)

~ o M? M - p=2
= V2[VENN? [ (ru) v + VEN? - L1QI'5 fJullpa(o)+

p=2
+L{Q % [ull 2oy

which concludes the proof. ]
By the previous lemma, one can immediately derive the following state-
ment, without adapting the previous proof.

Lemma 2.9. For every u € Vo, such that riu’ € V!, we have that Eu €
Wer, . In particular,

[1E74 (Ew)' ||y
< V2[Co [[rd v + Callull z2co ) + Csllullrz(o, ry) + Collullv],
where Cg = A(C1 + C3).
Proof. Since Ru' = (Ru) — R'u, we get that
[Er4 (Bw) v < [[(Ery Bu)' |l + [[(Bre) Eully
< (Ers Eu)'llv + 2A] Bully
<V2[Co||(ru) v + Ca lull 2 (0 + Csllullr20,)]
+ 202/l o) + CIHDUHLP )
Since
1(rw)' [l < [lra [l + Allully,
we finally conclude that
1Er (Bu)' [l < V2 [Collrd v + ACy ully + Cu |lul|2(g)
+ Csllullr2(o] +2A(2)ullog) + CillDull1o(g))-
[l
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We can summarise the estimates of Lemma 2.6, Lemma 2.7, and Lemma

2.9 in the following proposition. Here, the positive constant C' can be ex-
plicitly derived, but depend only on C, Cs, C3, Cy, Cs, A, |Q|, p (and then by

~ ~ —2
n,K,K,N,N,M,m,A,C,,|Q|% , where Cy,Cy,Cs5,Cy, Cs are derived in

the previous lemmas).

Proposition 2.10. Under assumptions (H1), (H2), (H3), (H4), and (H4),
one can consider the operator E defined in (2.15) which extends in a suitable
way a function from Q4 to Q. Then for every u € Vo,

| Bull? < 227 Cllul)?} < 2C|ul},

and for every u € Vo, such that (ryu)’ € V., we have that Eu € Wg,, and
(BB [} < 2C (1) 1B+ ull} )
|Ers(Bu) I3 < 2C (e [+ flul} )

In all the three estimates the factor 2 is due to the change of sign of r.

3. THE MAIN RESULT

In the previous section, we presented a simple situation, i.e., when it
is needed only one function ¢ satisfying (H3), but more than one such a
function could be needed. In this section we consider this more general
situation.

We will still suppose that the set where r changes its sign satisfies

7 is a connected subset of Q,

but we could need more than one function ¢ satisfying (H3). A typical
example, if Q C R?, is if I(t) is a circle. We recall that Z,1(t), Q,C,C are
defined at the beginning the previous section.

Fix € > 0 and, for every ¢ € [0,T],

I(t) = {z € Q } dist(z,I(t)) < €}
and denote
IC(t) = {z € I(t) | r(z,t) <0}, IS (t) ={z € I(t)|r(z,t)>0}
Moreover, denote by

0= J I'®), I5=1NQ;, IE=INQ.
tel0,7
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Notice that
Z¢C {(z,t) € Q% (0,T) | dist((z,1),T) < €}

and in general is a proper subset. An example is shown in the figure below,
where () is an interval, time in the vertical direction and Q is a square. The
curve divides Q into @ and Q_, no matter which is one and the other. The
set Z¢ is the region between the two dashed lines and, as one can see, it may
not be uniform in ¢. This is why we require (H5') and (H4'), but we will
discuss briefly this issue in the last section.

t t
T,,

T,,

a
Figure 1.a Figure 1.b

By the assumptions, we can find a finite partition of unity of @ made by
H + 2 functions, with bounded overlapping,

Ny UL —[0,1], n—:U- —[0,1], np:U, —[0,1], h=1,...H (3.1)

with
H
77_2,_(33‘, t) =+ Z 77}%('7}’ t) + 77%(907 t) =1
h=1
#{x e Q:np(x,t) A0} < A for every ¢ € [0, T.
and where

Uy C QNI U CQ NI U, CI h=1,.H,

and where, once denoted Uy (t) := U, N (Q x {t}). We suppose that

H H
Uth=2° and  [JUut) =I°().
h=1 h=1
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Finally, we define
Uh,Jr =UN Q+, Uh7, =U,NO_.

For every h € {1,... H}, we suppose that there is ¢5, (¢n(y, s) = (¢n(y,s),s))
satisfying (H3), (H4), and (H4') with constants independent of h. We will
moreover suppose that

nh € inp(Q), o
D (2,t)| < =, ae. in Q, (H5)
€
|7 (,t) O (,t)] < L ae. in Q. (H5')

Once defined

J = {y eC:y=(0,y2,...yn), T € [—1,1]}
and for every § := (0,92,...9n) € J

Xy = {y €eC:y=(1,92,---Un), T € [—1,1]},
thanks to assumption (H1),ST we can also suppose that

Qph('v t) (‘]) = I(t) N Uh(t) (3 2)
©h (Eg, t) is a segment othogonal to I(t) for every y € J. '

as shown in the picture below, where in Figure 2.a, we represented the cube
C, in Figure 2.b a possible Uy (t).

Figure 2.a Figure 2.b

Now, consider u € W,.. We define an operator F as follows: first, we consider
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H extension operators

] v(w,t) for (z,t) € Up +
Epv (w,1) = { vogpoSogp, (z,t) for (z,t) €Uy (3:3)
for a generic function v : @ — R. Notice that
veEW, = mu eV, (rmpu) €V,

where
Vi = Vu, (defined in (2.4)).
By Proposition 2.10, we have

H
~ ~ 2\ 2
| Bn(mu) 5, < 2CH Y llmalld < 2CH(1+ ) ullv,.
h=1

Again by Proposition 2.10, we get

| (Brs En(maw)) I3 < 2C (Il rman) I3 + sl

~ 2\ 2 A 2\ 2
<20 [2(1 + E) Nra) By, + 22 [l 3y + (1 + g) ||u||$,h} (3.4)
~ 2\ 2 . 92\ 2
<20 2(1+ E) Iy 13, + (202 + (1+ g) Ml |
Similarly, again by Proposition 2.10,

| Enr (En(npu) (|3

<2C [2 (1+2) |5, + (2£2 +(1+ %)2>Hu|]%h} : (3:5)

Theorem 3.1. Suppose (H1), (H2), (H3), (H4), (H4’), (H5), and (H5') to
hold. If w € W, then the function

0, T] >t /Quz(ar,t)|r|(x,t)dx (3.6)

s continuous and there is a constant 60, depending only onn, K, K, N, N,
-2
M, m, A, C,, |Q|p2ﬂ , €1, such that for every t € [0, T]

[ il tde < 2C [l + 1oy . (3.7)
Q

| el e < 2l + |
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Remark 3.2. If r is independent of ¢ the continuity of the function in (3.6)
could be stated in a simpler and more direct way as

W, continuously embeds in  C°([0, T); L*(; |r])),
where C°([0,T]; L?(£2;|r])) is the completion of C%(Q) with respect to the
topology induced by the norm ( [, u?(z)|r|(z) dz) vz

Proof. We prove only the first inequality, proof for the seond one is the
same. Since, by (2.3) we have that

waue | [ (o0t 0| < € Jull + 1) 1,

te[0,T]

we conclude and get the thesis if we show that

was [ oo, 0do < G [Jull -+ o) 1

te[0,7

for some constant C,. We have

/ u?(z, t)ry (z, t)dx
Q

( i ) U%ug(:n, tiry (z,t)dz

h=1

_ /Q 2 (x, ) (z, t)dx + /

Q

H
— [ et de s Y [ e o
Q4 (1) /e
Clearly, since n4 is supported in Uy and niu € W,, we have
/ n2u? (z, t)ry (z,t)de = / n2u? (z, t)r(z,t)de
Q4 (1) Q

< Co [l + Nrnsw) 1]

Now, take into account the other terms of the sum. Notice that (2.3) holds
also for Epry with some constant C,j, < C,. Then, by (3.4) and (3.5),

/niu2($,t)r+(m,t)dx§/ (Ehnhu)2(x,t)Ehr+(az,t)dx
Q Q

Co [1Bwmr) I3 + N(Enr s En(ome) 13

Co[2C malld + 28 | rm) 1]
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~ 2\ 2
<Co[20(1+ )l
/(12 r2 A 2
)l + (222 + (14 2) ) Il ||

<2 llull}, + 1ru)1, .

+20 [2(1 + %)QH

where

C, = 006*[2£2 +2(1 + %)2}

~ ~ —2
which depends on n, K, K, N, N, M, m, A, Cy, |Q|'% . Summing up, we
have (remember that A is the maximum number of overlappings)

/ u?(z,t)ry (x,t)dx
Q

<Gﬂ4ﬂwmwaww§paMwa+meaﬂ
h=1

2 N 2\ 2
Iy I+ (222 + (14 2) )l

£2 48, [Jul} + ey 1)

< (H+1)[2(1+§)

= 2G| lulf} + llru)|13 .
As regards the continuity, by assumptions (H2), we get that
0, T] >t~ / u?(z,t)ro (z,t)dr is continuous
Q

for every u € CL([0,T]); WP(Q) and then, by density, for every u € Wi.
Since analogous arguments can be done to estimate [, u*(x,t)r—(, t)dz and
prove its continuity, we are done.

4. A MORE GENERAL RESULT

Suppose now to have more than one interface, i.e., Z is not a connected
set anymore, but
IT=71U...UZy

for some integer N > 1 and where each Z;, j = 1,...N, is a connected subset
of O and satisfies assumptions made above for 7 and Q is divided in N + 1
connected regions.
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Suppose moreover there is € > 0 such that (Z¢ defined at the beginning of
the previous section)

dist(Z;, Z;) = inf {|ZL‘ —yl:x ey € Ike} >0

for every j,k between 1 and N. Then the following is a direct consequence
of Theorem 3.1.

The only thing to do is to prove that it is localize estimate around one
interface and then sum all the N estimates. We do not know if these estimates
are sharp, but in the next section, we have an example which shows that the
constant in the right hand side must increase with the number of interfaces.

Theorem 4.1. Suppose (H1), (H2), (H3), (H4), (H4'), (H5), and (H5') hold.
If uw € W,., then the function

0,T] >t~ /QuZ(x,t)M(x,t)dx

s continuous and there is a constant 50, depending only on n, K,K,N,N,
-2
M,m, A, C,, !Q\pTP, €L, such that for everyt € [0,T)

/Q u (@, )7l (a, e < 2N Cy | ull} + l1(ru) I3

, N , ) (4.1)
| el e < 2N E [l + .

5. COMMENTS, EXAMPLES AND COUNTEREXAMPLES

In this section, we want to comment briefly some assumptions and to show
some examples.

To simplify, we consider examples with n = 1. Suppose the domain is
[—a,a] x [0, T] as in the figures below, suppose r # 0 almost everywhere and
suppose that the two regions separated by a curve I in the set [—a, a] x [0, T]
are the regions where r is positive and negative, no matter which is one and
which is the other.

We focus our attention on the function ¢ defined in (H3) and in the
assumption (H4')

—1
r(x,t)%: (z,t)| < L. (5.1)

<L,

‘T(qﬁ(% s)) aaf(yv 5)
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t t t
T T / T+
o
i x x
— a - a —
“ Figure 3.a “ Figure 3.b “ Figure 3.c
t t
T+ T
4

179) [¢]

x i
— a —
“ Figure 3.d “ Figure 3.e

In Figure 3.a, there is the set C, which could represent also a possible
situation when r is independent of time and clearly in this case also ¢ does
not depend on time and (5.1) is easily satisfied. This is the simplest situation.

The curve I' in examples in Figure 3.b and Figure 3.c as it may be as
the graph of a function 7 : [0,7] — [—a,a]. A possible choice for the
function ¢ introduced in (H3) (suppose r is negative in the left hand side of
[—a,a] x [0,T7]) is

p:C.— Q. ¢(y,s) =ya+ (1+y)y(s)
by which
Dy . /
g(y,S) = (1+y)Y(s).

If v € C! and 4/ is bounded, (5.1) is satisfied, whatever the choice of r is.
For instance, we could admit also discontinuous r like

r =1 in one region and 7 = —1 in the other one. (5.2)

If ~ is differentiable everywhere except in a point t,, as in the example in
Figure 3.c, where

lim +/(t) = +oo,

tto
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the choice of r like in (5.2) is not possible. To have (5.1) the continuity
of r through the interface where r changes its sign, at least in the point
(v(to),to), is needed, i.e., r(y(ts), to) has to be 0.

The example shown in Figure 3.d does not satisfy all the assumptions,
since there is no a ¢ from C to Q satisfying (H3). Nevertheless, the result
trivially holds anyway. Suppose for simplicity that r» depends only on ¢t. The
assumption (H2) about 7, in particular that (2.2) holds, implies that r is
continuous (and in fact Lipschitz continuous), so that r(¢,) = 0. Then the
estimate

/a 2@ rd) dz = [r@®)] [ w2z, 1) da

< C[HUHLz(O,T;Hl(—a,a)) + ”(TU)/HLQ(O,T;H—l(—a,a))}

for t = t, becomes trivial and for ¢ < t, and t > ¢, simply follows from (2.3),
since in particular

u ef{v € L*(0,T; H (—a,a)) | (ru) € L*(0,T; H Y(—a,a))} =
ue {veL*0,ty; H(—a,a))| (ru) € L*(0,ty; H *(—a,a))} and
we {ve L, T;H (—a,a))| (ru) € L*(t,,T; H *(—a,a))}.

The example 3.e is more delicate, since we have a “flat part” in the interface,
as in example 3.d, but in example 3.e, r depends both on z and ¢. The main
problem is clearly for t = ¢, since ¢(-,t)(C) = 2 for every ¢ except than for
t = t,. Our conjecture is that Theorem 3.1 holds also in this case, but it
does not satisfy our assumptions.

The constant éo. Suppose now to have more than one interface, as in
the figure which follows, and suppose in the central strip r is positive and in
two other regions is negative or vice versa. R

In this case, in (3.7), we should have 4, and not 2, in front of C, because
for every change of sign, we have a factor 2. Moreover, since C, depends on
e~ !, the constant may increase not only for the number of interfaces, but
also depending on their proximity. For example, in the situation considered
in Figure 4, one could prove the same result as in Section 3 and in particular
the following estimates, as stated in Theorem 4.1:

/Q W (a, 8)|r|(z, O)de < 4G [[lully + () ]

/Q (a2, )l (. t)d < 4.5, [[lully + rdly].
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What we want to stress is that the constant in (3.7) does depend on r, but
not on |r|, since it depends on E, and may explode changing r even if |r|
does not change.

s

Figure 4

The following example (already shown in [11]) shows this fact: consider
a function ¢ € Hi(—a,a) and 9,(t) = Vae /2 consider the function
Ua(x,t) = Yo (t)p(z). Now, consider the function r(x) which is —1 in (—a, 0)
and 1 in (0,a), extend it periodically to the whole R and define r(z) :=
r(hz) with h € N. Notice that |r(x)| = 1 for every h € N. Then u belongs
to

Wy, = {u € L*(=1,1; H}(—a,a)) : rpu’ € L*(=1,1; H }(—a,a))}

for every h € N. Moreover, notice that if we consider the function |z| defined
between —a and a, and extend it periodically to the whole R and call this
function s, then one has that r(z) := §'(x) and, if we define s, (z) := s(hx)
with h € N and z € (—a,a), we also have that

1

rp(x) = 7 sy ().

We have that, being rj,(uq); € L2,

sl Ua||20([_1,1];L2(_a,a)) = ”Ua||?;([_1,1};1;2(_a,a)) =a ||90||%2(_a,a)>

1 a
—at?
ol vy oy =0 [ et [ (@) e < VAT ey

1 —a
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1 ! 2
7n (wa)el| 721 11 (—aa)) =h2HS?LHooH<P!%2<_a,a)/ (Vo ()" dt

-1
o2/

1
< 35 19l (a5 “hosoo 0

Then it is clear that it is not possible to have a constant C' independ of h
such that

a3/2 \/77_
5
Indeed letting first h go to +oco and then choosing « big enough, we can
disprove the above inequality for whatever C.

Notice that, taking instead of a constant e = h® for some positive power
s one realizes that the right hand side is minimum for s = 2. Then taking
a = h?, one gets

1
a H@HQH(_a,a) <C|\vam H‘PIHQH(_a,a) T2 ||80H%2(_a,a)

JE
h ||<p”%2(—a,a) <C \/EH(IO/H%Q(—ZZ,CL) + ”(pH%?(—a,a)T

and this is true for every h only if C' is proportional to h, i.e., to the number
of points where r;, changes its sign. This is coherent with (4.1).
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