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4 Contents

"There is no general theory known concerning the solvability of all partial differential
equations. Such a theory is extremely unlikely to exist, given the rich variety of
physical, geometric, and probabilistic phenomena which can be modeled by PDE.
Instead, research focuses on various particular partial differential equations that are
important for applications within and outside of mathematics, with the hope that
insight from the origins of these PDE can give clues to their solutions."

"Our effort will be largely devoted to proving mathematically the existence of solu-
tions to various sorts of partial differential equations, and not to so much to deriving
formulas for these solutions. This may seem wasted or misguided effort, but in fact
mathematicians are like theologians: we regard existence the prime attribute of what
we study. But unlike most theologians, we need not always rely upon faith alone."

Lawrence C. Evans: Partial differential equations.



Chapter 1

Introduction

1.1 Why we introduce the weak solution

We expect that the reader has at least basic knowledge of the classical theory of partial differential equations. The
aim of the introductory part is to explain that the notion of classical solutions is sometimes not sufficient or even not
natural with respect to the studied problem and why it is natural to replace it by the notion of weak solutions. From
many possible examples we chose the following ones.

e On the example of the Dirichlet problem for the Poisson equation we show in Subsection 1.2.1 that the classical
solution requires certain a priori smoothness of the data. If the data do not fulfil these smoothness requirements,
it is necessary to generalize the notion of the solution. We shall follow one possible path which will lead us to
the notion of the weak solution and. We shall also present basic problems we need to consider in these Lecture
Notes. It also indicates us requirements on the function spaces in which we look for solutions.

e In Subsections 1.2.2 and 1.2.3 we present two situations, where the weak solution appears naturally. In other
words, the weak solution of a partial differential equation (PDE) is here the primary notion and the classical
solution is the secondary notion which was used rather due to historical reasons.

— The first example are the necessary conditions for the existence of critical points of functionals as the length
of a curve, the measure of a surface, the total energy of some physical system etc. The critical points are
in the classical mechanics solutions of Euler-Lagrange equations. These equations in the classical setting
are, however, not the primary notion, they are deduced from the condition:

the Gateaux derivative is zero at the critical point in any direction.

This is in fact equivalent with the claim that the critical point is a weak solution to the Euler-Lagrange
equations.

— The balance laws of continuum mechanics are formulated on arbitrary sufficiently "nice" subsets of the
given domain (so-called control volumes) which is filled by the body. This is another example of a problem,
where the notion of the weak solution is primary. We shall show that from the balance laws (mass, linear
momentum, total energy) it is possible to obtain directly the weak formulation and the classical formulation
is secondary and can be obtained only under the extra assumption of sufficient regularity of the data and
the solution itself.

1.2 Several examples

1.2.1 Homogeneous Dirichlet problem for the Poisson equation

Let Q C R? be a bounded open set with the boundary 9. We consider the following problem®

—Au(x) = f(z) Vo € Q (12)
u(z) =0 Yz € 09, '
1Let us recall the notation. If q = (ql, R qd)T is a vector-valued quantity (for example the heat flux), then the equation
divg=f nQ (1.1)

balances the flux of the quantity q over the boundary 92 and the source term f. If the flux q is proportional to Vu (it means, it is linearly
dependent on Vu), where u is a scalar quantity u: @ — R (for example the temperature), then we obtain from (1.1) equation (1.2)1, since
after using @ = —Vu (in our example, the heat flows from warmer parts to colder ones) in the left-hand side of equation (1.1) we get

d d d
9q; 1o} ou 2u
divg = =5 = — _Auw.
ivq = dz; Pt Oz; (8z1> P 8112 u
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where f: © — R is a given function. The boundary condition is for simplicity chosen to be constant (and zero is just
our choice since we may simply add/subtract any constant value without changing the equation).

A classical solution to problem (1.2) is a function u € C? () NC (Q2) which fulfils pointwisely (or equivalently in the
sense of continuous functions) (1.2). If u is a classical solution to (1.2), then we necessarily require f € C (). If the
function f on the right-hand side of the equation is not continuous (which may easily be the case for many problems
coming from physics), then the notion of classical solutions is not sufficient. Since such problems are interesting from
application point of view, it is important to formulate them mathematically correctly. This requires to introduce a
more general definition of a solution to the given problem to obtain a well defined object which we can work with in
such examples.

Let us assume that

feL*9), (1.3)

we multiply equation (1.2); on an arbitrary function ¢ € C§°(£2) and integrate the obtained equality over . We get

—/Augpdx:/fgpdx Vo € C5° ().
Q Q

We rewrite the left-hand side by virtue of the Gauss Theorem (more precisely, by its consequence called the Green
formula which describes the integration by parts in higher space dimensions). We also recall that the boundary integral
over 0f? is zero, since the function ¢ has compact support in . It reads

/Vu~V<pdz:/f<pdx Yo € C3° (), (1.4)
Q Q

or
(Vu, Vo) 20y = (f, ) 120) Vo € C37 (D). (1.5)

We could go on and transfer one more derivative from u onto ¢. We shall not follow this path (it leads to so-called
very weak solutions), we namely require that the space in which we look for a solution is the same (or at least close
to the) space, where we take the function ¢ from. Particularly, we raise the following questions:

Question 1.2.1. Is it possible to set in (1.5) ¢ = u?
If yes, then it follows from (1.4)

Va0 = / V2 de = (£,0) 2y < I oo 1l 2 (16)

where we used in the last step Holder’s (or Cauchy—Schwartz) inequality.
Let us assume that
3> 0, Vi [Jull ey < ¢ Vel (17)

or the norm of the function is controlled by the norm of its gradient. In general, it cannot be true; it is enough to
consider a constant function. However, in our case we have u|,, = 0 which excludes all nontrivial constant functions.
A question remains:

Question 1.2.2. For which functions we may expect (1.7) to hold?
If (1.7) holds, then it follows from (1.6)

||VU||L2(Q) <c Hf||L2(Q) .
This inequality and (1.3) imply that Vu € L?(Q) which leads to the natural definition of the space

ov
8l‘i

wh2(Q) = {v cL*(Q)|Vi=1,...,d: € LQ(Q)}.

This, however, raises another question:
Question 1.2.3. How can we define derivatives for functions which are not continuous?
We further introduce the space
Wy (@) = {v € WH(Q)] v]yq =0}

Recall, however, that for functions v € LP(Q), p € [1, o0] it does not make sense to speak about values of the function
on the boundary, as the boundary 92 is in standard situations a set of zero d-dimensional Lebesgue measure. Functions
from W12(Q) form a subset in L?*(Q2). We can therefore also talk about derivatives, at least in a certain sense. The
question is if this information is sufficient to speak about values on the boundary. Hence, it will be necessary to solve
the following problem:

Question 1.2.4. Is is possible to speak about boundary values for functions from W*12(Q)? If yes, in which sense?
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Let us still return to Question 1.2.1. It follows from (1.5) that the answer will be positive, provided there is a
positive answer to the question:

Question 1.2.5. Are the smooth functions with compact support dense in VVOI’2 (Q)?
If the answer is affirmative, we call u € W;"*(€2) the weak solution to problem (1.2) if the equality

(Vu, Vo) 2y = (f,90) 2(q) -

holds for all ¢ € I/VO1 -2 (€). We introduced a notion of solution which requires less knowledge about the regularity of
the functions (both the given and the sought ones). The application of the new definition of a solution immediately
raises the following questions.

1. What can be said about existence and uniqueness of a weak solution? Is it possible to show a continuous depen-
dence on the data of the problem? If yes in which norm? Altogether, these questions deal with generalization
of the well-posedness in the sense of J. Hadamard. They are denoted as problems of existence, uniqueness and
continuous dependence on the data for weak solutions.

2. Is it possible to get an extra information about the smoothness of the solution in case when the data are smoother
than required for the existence of a solution? Under which conditions on the data the solution will be a classical
one? Altogether, these questions are denoted as regularity problem for weak solutions.

We shall study these fundamental problems not only for the motivational example (1.2), but mostly for linear and
nonlinear elliptic and later also parabolic and hyperbolic problems in the relevant chapters of these Lecture Notes.

Let us note that the problem of existence and uniqueness of weak solutions is simpler than the regularity problem.
The reason is that the definition of weak solutions is based on more complex structures, function spaces etc. For linear
elliptic problems it is enough to use the Riesz representation Theorem and its generalizations.

1.2.2 Problems of calculus of variation — necessary conditions

The calculus of variations deals with the study of critical points of functionals, it means of mappings from a Banach
space (complete normed vector space), usually infinite dimensional, to the space of real numbers. Typically ¢: X — R,
where X is a function space (in the classical setting X is typically C!((a,b)) N C([a,b]) with zero values at endpoints
or C1(Q2) NCy(Q), where the latter denotes the space of continuous functions up to the boundary of 2 which are equal
to zero on 0f2).

Let us recall a few basic notions.

Definition 1.2.6 — Local maximum (minimum). We say that the functional ¢: X — R has at the point
zo € X a local maximum (or minimum), if

36 > 0,Yz € Us(z0) : ¢(z0) > p(z) (or o(z0) < p(z)),
where Us(zo) = {z € X| ||z — zo|| x < 6}

Definition 1.2.7 — Gateaux derivative. We say that the functional ¢: X — R has at the point zg € X
Gateaux derivative, if Vh € X, ||h||y = 1 there exists the limit

m ¢(wo +th) — Sﬁ(xo)'

dp(wos h) = }go ¢

If 20 is the point of the local minimum (or maximum) of the functional ¢, or in other words, if z( is the extremal
point of the functional ¢ and if the limit d¢(xg; h) exists for some h € X, then necessarily dp(xo; h) = 0. In particular,
if p has the Gateaux derivative at the extremal point xy € X, then necessarily

Vh e X: op(xo; h) =0. (1.8)

The proof of the previous claim is simple. We denote gy, (t) = @(zo + th). Since gx(t) has at 0 a local extremum,
the theory of real functions implies that if g (0) exists, then g;,(0) = 0. However, according to the definition of the
Gateaux derivative it holds g}, (0) = dp(xo; h).

Let us mention several classical problems of calculus of variations.

Example 1.2.8 (Brachistochrone problem). Let
v = {(z,y) €R*|z €[0,a], y = y(x), y(0) =0, y(a) = b}

be a curve connecting the origin of the cartesian coordinate system with the point [a, b], given as a graph of a function
y(z). The Brachistochrone problem (Problem of the fastest descent curve) is a problem to find such a function v from
the suitable class of functions (in the classical setting)

Y = {y €C'((0,a)) nC([0,a]) |y(0) = 0,y(a) = b}
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e e,
TWﬁAwamd'

This functional provides the time needed for a mass point to reach from the point [a, ] the origin on the curve y(z)
in the homogeneous gravitational field g. Any friction is neglected here.

which minimizes the functional

Example 1.2.9 (Curve of the minimal length). Using the same notations as in the previous example, the functional

LM=AKA+W@VM

provides the length of the curve described as the graph of the function y(x). The problem is to minimize L[y] in a
certain class of curves Y (typically, with fixed endpoints and with possible limitation that the curve lies in a given
manifold).

Example 1.2.10 (Minimal surface). Let Q C R? be a (reasonable) set and let the function g: 9 — R be given. The
problem of the minimal surface is to find such a function w: € — R that w minimizes the functional

Alu] :/Q\/l—t— |Vul|? dz

which provides the measure of the surface described by the function u, where the set of surfaces over which we minimize
the function is described as

Y ={ue CH)NCE) | ulon = 9},
where g is a given function.

The spaces Y introduced in Examples 1.2.8-1.2.10 are, however, not linear. We therefore choose in Examples 1.2.8
and 1.2.9
X =C'((0,a)) NCo([0,a)),

Co([0,a]) denotes here the space of continuous functions in [0, a] such that u(0) = u(a) = 0. We look for the critical
point v in the form
v(z) = vo(x) + &(x), (1.9)

where £ € X and vg: [0,a] — R is a smooth function fulfilling the boundary conditions v(0) = 0 and wvg(a) = b.
Similarly, we choose in Example 1.2.10
X =CHQ)NCy(Q)

and look for the critical point (the extremal) w in the form

(JJ(CL’,y) = WO(xay) + f(xa y)a

where £ € X and wp: € — R is a smooth function fulfilling the boundary condition wy|,q = g

For Example 1.2.9 we show that the requirement that the Gateaux derivative (1.8) is zero corresponds to the
requirement to find a weak solution of the Euler-Lagrange equation; the Euler-Lagrange equation (in the classical
formulation) is in this case a secondary notion, since it is deduced under the assumption of higher regularity of the
considered functions.

It holds for arbitrary ¢ € X

Ll +69) = g | VIT (@) + @) T W@ da

t=0

/awm+wmwwmd4 [ e,
o VIt @r | Vitwpe
We rewrite in this case condition (1.8) as

Yo € C1((0,a)) NCo([0,a]): /Oawclxo. (1.10)

/
Assuming higher regularity of the considered functions, for example if (m> € C((0,a)), we get from the

previous equation after integration by parts the relation

Ve € Co([0, a]): _/Oa (%) o(z) da = 0. (1.11)
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This relation already implies the pointwise validity of the Euler-Lagrange equation?

B (S G B /:0. 1.12
( 1+(U’($))2> (112)

It is reasonable to ask, why we do not call the weak solution to equation (1.12) a function v € C1((0,a)) N Co([0, a])
fulfilling equality (1.10), and why we rather work with more general functions®. A very serious objection against this
possibility is the fact that C!(€2) is not complete with respect to the integral norm ”“”cl(n),f = [ v/ ()| dz, while
the integral norm is for the given problem natural.
Assuming v in the form (1.9), then the function £ from the aforementioned decomposition is a suitable test function
in quality (1.10). Indeed, if we set & = ¢, we get
v (x))? o — V' (@)vg(z)

S o[
/o NSO 0:>/0 St @2 T (0(2)

This equality and the fact that % < 1 can be used to obtain the estimate

‘ R G /12y4
|v'|dz:/ ——— (14?7 dx
/0 o (L+[vf?)s

1 a /|2
g \/1|U|7/|2 / V14 |2 de
_l’_

1 a

1
5/0 \U6|dx+§+§/o |v'| d.

/0|1/\de/0 lvp| dz + a (1.13)

which shows that the L'-norm of the derivative is a natural norm for the given problem.
At the end we present one claim connecting the present and the previous subsections.

IA

Altogether, we get

Lemma 1.2.11 — Variational formulation of the Poisson equation. The function u € VVO1 2(Q) is an
extremal point (local minimum) of the functional

olul zé/ﬂ|Vu\2dx—/qudz,

if and only if it is a weak solution of problem (1.2), i.e., it fulfills equality (1.4) for all ¢ € W*(1).

Proof. Step 1: Proof of implication "=-"
If u € W)?(Q) is an extremal point of the functional ¢, then we have §¢(u; @) = 0 for all € W;*(Q). Since

olu+tp] = /|Vu|2d$—/fudsc+t{/ Vu- Ve — f(pdsc}

(1.14)
+5 [ veaz,
2 Jo
we immediately get that
6 (u; ) = (Vu, Vo) 2y — (f,0) 2
This proves the first implication.
Step 2: Proof of implication "<"
On the other hand, using (1.14) with ¢ = 1 we easily see that (1.4) implies
Slu+ ¢l > olu] Vo e WyH(Q).
|

This example clearly shows that if we understand the elliptic problem as Euler-Lagrange equation of the cor-
responding variational problem, then the correct formulation is the weak one, while the classical formulation is a
consequence of a further assumption, namely that the solution is sufficiently regular.

2Here we used the following claim: If u € C(Q) fulfills for any ¢ € C5°(f) the equality fQ z)p(z)dz = 0, then w = 0 for all z € Q.
3The first candidate for a suitable function space could be the Sobolev space W1:1((0,a)) = {u € LY((0,a)) | € LY((0,a))} or rather
the space of functions with bounded variation.
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1.2.3 Balance laws of continuum mechanics

Equations which describe the body movement in the framework of continuum mechanics and thermodynamics are
based on the balance laws, whose validity is required for any open subset B of the domain € filled in by the body.
The general formulation of these balance laws has the form (v is the external unit normal vector to 0N2)

(i/BD(t,a:)dx—&—/(aBF(t,x)~udS=/BP(t,x)dm, (1.15)

where D denotes the density of the physical quantity (mass p, components of the linear momentum vector pv,
components of the angular momentum vector pv x x, specific total energy £ = %|v|2 + e with e the specific internal
energy), F is the corresponding flux of this quantity through the boundary and P is the volume production of the
given quantity.

To have better understanding of the functions D, F and P, let us present the balance of mass

— | p(t,x)dz +/ p(t,x)v(t,z) -vdS =0, (1.16)
dt /s o

the balance of linear momentum (T is the stress tensor, b the volume external force)

%/Bp(t,x)v(t, x)dz + /BB (p(t,z)v(t,z) @ v(t,x) — T(t,z))vdS = /Qp(t,x)b(t,x) dz, (1.17)

and the balance of total energy (q is the heat flux, r is the density of the heat sources)

% Bp(t,x) <|v(t,2x)| + e(t,x)) dz + /86 (p(t, x) (V(téx)l + e(t, x)) v(t,z) + q(t, z) — T(t, z)v(t, x)) -vdS

_ /Q (bt 2)b(t,2) - v(t,2) + p(t, 2)r(t, 2)) da. (118)

The standard procedure of deducing equations of continuum thermodynamics is based on rewriting (1.15) by virtue
of the Green identity and the interchange of derivative and integral to the form

/ (0,D + divF — P) (t,2) dz = 0,
B

where B C B C 0 is an arbitrary control volume. Assuming the integrand continuous, the previous equality implies
that it holds Vz € Q, Vt € (0,T)

8:D(t, ) + divF(t,z) = P(t,z). (1.19)

It is evident that (1.19) requires differentiability of functions which is in (1.15) not needed. The weak formulation is
then "usually" deduced from (1.19) and the boundary conditions.

Our goal is to show that the general form of the balance law (1.15) implies directly the weak formulation. To
this aim we shall need the following result; its proof can be found, e.g., in (Evans and Gariepy, 1992, Section 3.4.3
Theorem 2).

Theorem 1.2.12 — Coarea formula. Let n: R? — R be a Lipschitz function and let v € L!(R?). Then it holds

L. vlzerd| n(z)=ry is integrable in the sense of the (d — 1) dimensional (Hausdorff) measure
2. fRd |V77 | dz = fR (f{xeRd‘ n(z)=r} U(fE) dS) dr

We now follow the procedure proposed in book Feireisl (2004). Let 1 be a smooth non-negative function with compact
support, hence n € C§°(Q2). Then the set {x € ] n(x) > r} has for almost every r € (0,+00) a smooth boundary
{z € Q| n(x) =r} as follows by the Sard Theorem (see, e.g., (Luke§ and Maly, 1995, Theorem 34.17)). Let us now
consider the general form of the balance law (1.15) with the control volume B = {z € Q| n(z) > r} for r € (—o0, +0)
and integrate the balance law with such control volume from 0 to +oc0. We have (recall that the outer unit normal

vector to the set {x € Q| n(z) =r}is f‘g—zl).

“+oo +oo
/ D(t,x) dxdr—/ / F(t,z) - Vn(z) dsSdr
dt B={z€Q | n(x)>r} OB={xeQ | n(z)=r} |Vin(z)]

+oo
:/ / P(t,z) dxdr.
0 B={zeQ|n(z)>r}
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We now apply the Coarea formula from Theorem 1.2.12 to the second term and rewrite the first and the third ones
based on the following calculation (h(t,z) = D(t,x) or h(t,z) = P(t,x))

+oo +oo
/ / h(t,z)dxdr = / / sign (n(z) — )" h(t,z) dzdr
0 B={zeQ | n(z)>r} 0 Q

+oo
= [ h(t,x) / sign (n(z) — )" drdz = [ h(t,z)n(z)dz;
Q 0 Q

we get for arbitrary n € C§°(2) non-negative

i/ D(t,z)n(x)dz — / F(t,z) - Vn(z)de = / P(t,z)n(x) dz.

dt Jo Q Q

It is not difficult to verify that this implies the validity of (1.19) in the sense of distributions (i.e., also for arbitrary
n e Cg ().

Before we touch the questions of solvability of partial differential equations in the weak sense and qualitative
behaviour of these solutions, we introduce the Sobolev spaces W*P?(Q2) and we study their properties. We do it in
two steps. First, we only list their most important properties and skip all technicalities needed in the proofs, then we
apply them to the study of linear problems. We return to them later and give all details of the proofs of the main
properties as the density of smooth functions C§°(£2), C°°(Q2) or C>°(Q) in different types of Sobolev spaces, question
of interpretation of the boundary values of Sobolev spaces (trace theorems), the connection of Sobolev spaces and
other spaces (theorems on continuous and compact embeddings) and finally also to different equivalent definitions
of the Sobolev spaces. Then we apply our knowledge to a few classes of nonlinear problems. Similarly we proceed
for the evolutionary problems (parabolic and hyperbolic equations and the corresponding functions spaces, called
Lebesgue-Bochner or Sobolev—Bochner spaces).

Exercise 1.2.13. Deduce both the weak and the strong formulations of the Euler—Lagrange equations for the function
1 1
L(ZL', u, vu) = 7|u|p + 7|vu|p?
p p

P
2

where |VulP = (Zle | 2u |2)
Exercise 1.2.14. Prove that
(u,v) = / (wv 4+ Vu - Vo) de

Q

is a scalar product on the space B
V ={we Q) |w=0on dN},

but this space is not complete with respect to the norm associated to this scalar product.

Exercise 1.2.15. Based on computations below Theorem 1.2.12 deduce the weak and strong formulation of the
balances of mass, linear momentum and total energy introduced in (1.16)—(1.18).



Chapter 2

An easy guide to Sobolev spaces

We saw in the previous chapter that sometimes the classical solution for different kinds of partial differential equations
may not exist or it is not the appropriate type of solution with respect to the problem. On the other hand, it follows
from the examples therein that in these situations it is possible to speak about a generalized solution which will be in
what follows called a weak solution. To introduce this notion we must build the theory of the relevant function spaces,
so called Sobolev spaces W"P(Q) which play the main role in the modern theory of partial differential equations. In
this chapter we only introduce them and explain their most important properties. Several finer results as well as all
long and technical proofs will be presented later, in Chapter 6.

We assume in this chapter that the reader knows the elements of the theory of Lebesgue integral and Lebesgue
spaces and knows the main properties of spaces of continuous, Hoélder continuous and continuously differentiable
functions. For completeness and for the reader’s convenience we present a short overview of these results in Appendix
A. We also assume that the reader has sufficient knowledge of functional analysis; a short overview of the main
important results is presented in Appendix B.

2.1 Definitions, basic properties

Let us first recall the definition of the multiindex.

Notation 2.1.1 (Multiindex). The ordered d-tuple o = (o, ..., aq), o; € Ng, is called the multiindex. The length
of the multiindex is denoted |a| and is defined as |a| = a1 + - - - + aq.

In what follows we also use a shorten notation for partial derivatives.

Notation 2.1.2 (Partial derivative written by a multiindex). The symbol D*¢ denotes the partial derivative of a
function ¢

o (2
Da(b(.%’) — 0 (b()

- %1 ag
ox{" ... Oxy

We can now introduce the basic notion in the modern theory of partial differential equations’.

Definition 2.1.3 — Weak derivative. Let @ C R? be an open (possibly also unbounded) set and a =
(a1,...,aq) be a multiindex. Let u,v, € Li_(9). We say that v, is a weak derivative of u with respect to

2, if it holds for any ¢ € C§°(Q)
/ uD®¢dx = (—1)l* / Vo d.
Q

Q

The following properties of the weak derivative are more or less evident.

I The weak derivative is a special case of a more general notion — the distributional derivative. If u € Ll (), we may assign to the

loc
function u the regular distribution 73, defined as
Vo € D(Q): (Tu,p) := / up dzx,
Q

where (-,-) denotes the duality pairing between (D(Q))* and D(Q2). Every distribution can be differentiated infinitely many times. A
distribution G is the derivative of a distribution T" with respect to ¢, if

Vo € D(Q): (T, D) = (-1)I*1(G, ).
In particular, if G = G, and T' = Ty, are regular distributions, it holds

Vi € D(Q): /QuD%dw = (Tu, D) = (—=1)!*1 (G4, ) = (—1)I*! /de:v;

it means that v = D%u in the weak sense. While the derivative of a distribution exists for any order, it may not be the case for weak
derivatives. On the other hand, if the weak derivative of the second (or higher) order exists and Q C R? with d > 2, then the derivative is
independent of the order of differentiation, see also Exercise 2.1.10 below.

12
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Lemma 2.1.4 — Connection between weak and classical derivative I. The following claims hold.

1. Let u € C*(Q). Then for any |a| < k the classical and weak derivatives coincide.

1

150 (92), thus almost everywhere) given uniquely.

2. The weak derivative is (in the sense of equality in L

Proof. We leave the proof of these claims to a kind reader as a useful exercise. |

Remark 2.1.5. If the classical derivative is continuous, it is necessarily equal to the weak derivative. Therefore, we
shall use the same notation for both; if v, is a weak derivative of u with respect to %, we shall write D%u = v,.

We are ready to present the most important definition of this chapter.

Definition 2.1.6 — Sobolev spaces. Let 2 C R? be an open set, & € N and p € [1,00]. The Sobolev space
WkP(Q) is defined as
WEP(Q) := {u € LP(Q)|V|a| < k| D*u € LP(Q)}.

We endow this space with the norm

> ID%ulyqy | for pe [Lo0),

lellep = lullwes@) =9 \ja<e
ax || D%ul| ;oo for p = oo.
‘Ing}](CH ullp, (®) rp=0o0
If it is clear from the context on which set we work, we shall use the shorten notation || - || . If there is a danger
of ambiguity, we shall use the full notation || - ||y x.»(q). Similarly as in the case of the LP(€2) spaces, the elements of

WkP(Q) are in fact classes of functions which differ on a set of measure zero.

Remark 2.1.7. Tt is possible to define the Sobolev spaces for kK € Ny which means that the case kK = 0 is included. For
k = 0 we identify the Sobolev space with the Lebesgue space, i.e.,

WOP(Q) := LP(Q).

Remark 2.1.8. We also often shorten the notation for partial derivatives of u. For u € WkP(Q), we define for

m = 1,...,k the vector (the tensor of the m-th order) V"u : Q — R?" as follows
am
[Vmu]“lm = Tuaxlm, where 7:[ = ].7 N ,d.

If m = 1, we write shortly Vu := V'u.

The correctness of Definition 2.1.6 is summarized in the following theorem.

Theorem 2.1.9 — Sobolev norm. The space W*?(Q) is a normed linear space.

Proof. The space W*?(Q) is clearly a linear space (cf. Exercise 2.1.10 below). It is therefore enough to verify that
Il - lle,p is a norm. We consider only the case p € [1,00), the proof for p = oo is left for a kind reader as a useful
exercise. We check step by step that || - ||, satisfies all the axioms of a norm.
Step 1: Property 1. of the norm
It evidently holds for any u € W*P?(€) that
0 < flulley < 0.

Moreover, if [|u|[r,, = 0, then also [lu[[, = 0 and therefore (property of the || -, q)-norm) we also have u = 0 almost
everywhere in € , i.e., u is equivalent to a zero function. The opposite implication is straightforward. Whence it holds

u=0 <= |ulkp=0.

Step 2: Property 2. of the norm
The weak derivative satisfies D* (Au) = AD“u (cf. Exercise 2.1.10), further also ||AD®u||, = |A|||D%ul|,. Altogether,
we have

S =

Il = [ D ID* ) ll5 | = (1A Y 1Dl
ol <k <k
= [Alllull,p,

and we verified that the proposed norm is positively 1-homogeneous.
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Step 3: Property 3. of the norm
Weak derivative is clearly linear D* (u + v) = D*u + D% (cf. Exercise 2.1.10) and for the LP-norm, the Minkowski
(triangle) inequality holds (cf. Theorem A.3.10)

[u+vllp < lullp + [[0]lp-

Moreover, also the "discrete" Minkowski inequality holds, i.e., we have for any non-negative {a,, b, }7

1

() (29 (59

n=0 n=0
This inequality yields

lutvllip = | D ID%+D%|5 | < [ > (ID%ully + | Dvll,)"

S
S

lee| <k lo| <k
P P
< | Yo Dl )+ DS 1Dl | = lulley + vl
lal<k lal<k
we thus verified the triangle inequality. It follows from Steps 1-3 that | - ||x,p is a norm. |

The following exercise contains elementary properties of the weak derivative. Their proofs are easy, however, we
strongly recommend the reader to perform them in detail.

Exercise 2.1.10 (Properties of weak derivative). Show that it holds for arbitrary two functions u,v € W*?(Q), where
k € N, and an arbitrary multiindex « satistying |a| < k:

1. D% € Wk=lel?(Q) and D*(DPu) = D?(D*u) = D**Pu, whenever |a| + |3| < k
2. M+ pv € WEP(Q) and D®(Au + pv) = AD%u + pD%v whenever A\, u € R
3. if Q € Q is open, then u € Wkr(Q)
4. if n € C>(Q2), then nu € WHP(Q) and it holds that
o
D(nu) = DDy,
o) > (4

{B1Vi=1,...,d, Bi<a;}

where () := I, (5.)-

Let us now present several typical examples showing which functions belong or do not belong to the spaces W*P ().
The first example illustrates that Sobolev functions cannot have a jump across a (d — 1)-dimensional manifold.

u(a) = {x in (0,1)

2 in[1,2)

Example 2.1.11. The function

is not an element of W1P((0,2)), because the weak derivative, if it had existed, would have been equal to the classical
one in the intervals (0,1) and (1, 2); the classical derivative is the function

1 i (0,1)
vl@) = {0 in (1,2).

This function, however, is not a weak derivative of2 u, but it is a weak derivative of a function

z in (0,1)
1 in[1,2).

Generally, a function which has a jump discontinuity across a (d — 1)-dimensional manifold in 2 C R% does not have
a weak derivative in ).

2The function v indeed possesses a distributional derivative. It is equal to the distribution Ty (o.1) T 61, where x; is the characteristic
function of the interval I and ds is the Dirac distribution with the support at the point s. But this distribution is not regular and the
function u does not possess a weak derivative. The function u, however, belongs to the space BV ((0, 2)), i.e., to the space of functions with
bounded variation. The space BV (Q2) is defined as a subspace of the function space L!(§2) for which all distributional partial derivatives
of the first order are Radon measures, cf. (Lukes and Maly, 1995, Section 21).
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The second example shows a typical behaviour near a singularity.

Example 2.1.12. Let Q = B;(0) € R% Then u(z) := -1z € W'P(Q) & a < %. We see that also unbounded

RER
functions belong to some WP (). Note that for @ < dp%p the function u € L4(R) for every g € [1,p*), where p* := ddfpp
(compare with the Embedding Theorem 2.4.5).

Solution. Consider the function
T

’U/l(ﬂj) = —QW
and show that u;(x) = a‘; ﬁ (in the weak sense). To this aim, apply the definition of the weak derivative and
consider any ¢ € C§°(Q) (it is in fact enough to take ¢ € C}(2))
0
—/u 2 de =~ lim u&pdx
Q 81'1' e—04 Q\B:(0) al'i

and apply the Green formula (integration by parts in higher dimensions) on the second integral; (it is possible, as both
functions are sufficiently smooth on Q\ B.(0)). Then compute the limit ¢ — 0. O

The last example illustrates the fact that the set of points, where the Sobolev function is discontinuous or un-
bounded, can be even dense in ).

Example 2.1.13. Let {r;};-, be a dense countable subset in B;(0). We define for z € B;(0)

oo

1 —a
u(zx) = Z§|oj—n| .

i=1
If p<dand a € (0, %), then u € WHP(B;(0)), but the function is not bounded on any open subset of By (0).

The basic important properties of Sobolev spaces as completeness, separability and reflexivity are summarized in
the following theorem.

Theorem 2.1.14 — On properties of Sobolev spaces. For every k € Ng and p € [1, 00| the space W*P(Q) is
a Banach space. For p € [1,00) the space W¥*P(Q) is separable and for p € (1,00) the space is reflexive. For p = 2
the space W*2(Q) is a Hilbert space with the scalar product

(u, V)wrzy = (U, V)g,2 = Z /D"‘uDo‘v dz. (2.1)
o<k 79

Proof. Step 1: Completeness
The aim is to show that every Cauchy sequence in W*?(Q) has a limit in W*P(Q). Let {u,}—, C W*P(Q) be a
Cauchy sequence, i.e.,

Ve >0, 3ng €N, Vn,m > ng 1 ||un — Umllkp < e

The definition of || - ||, implies that for any multiindex « such that |a| < k it holds || D®u,, — D®u,, ||, < €. Therefore
all sequences {D%uy,} -, C LP(2) are Cauchy sequences. The spaces LP(Q) are complete (cf. Theorem A.3.11), and
therefore there exist limits

Up = U in LP(Q)

2.2
D%y, — ug in LP(Q), |a| < k. (22)

Since the limits of sequences D%u,, were constructed separately, it is not clear whether we have D“u = u,. It remains
to verify this claim. First, it holds u, € L{_(Q) (as us € LP(£2)); we have verified the first property of the weak

loc
derivative. We take arbitrary a such that |a| < k. By virtue of the definition of the weak derivative it holds for every

¢ €C(Q)
/unDo‘gbdx:(71)|0“/Dau7,¢dz.
Q Q

We pass to the limit n — 0o on both sides of the equality. For the left-hand side we have due to (2.2);

lim unDo‘zj)dx:/uDagbdx,

and for the right-hand side we obtain due to (2.2)9

lim (—1)'a‘/ﬂpaun¢dx:(—1)‘“'/Qua¢dx.

n— oo

Whence it must hold for any ¢ € C§°(Q) that [, uD*¢dx = (—1) Jo ta® dz. This implies D*u = uq,.
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Step 2: Reflexivity and separability
To show the reflexivity and separability we use the properties of the LP(Q2) spaces, cf. Theorems A.3.34 and A.3.37.
Denote X = (LP(Q2))", where  is the number of all multiindeces with the length equal or less than k. The space X
is clearly reflexive (for p € (1,00)) and separable (for p € [1,00)).

We further define the mapping I: W*?(Q)) — X as?

ou ou Ok

I = [D* = —_— e, — | .
(’LL) [ u]|a|§k u, amlﬁ 78xd7 )8.%'2

Then I is an isomorphism between W#?(Q) and I(W*?(Q)) C X. Due to the completeness of the space WP (1),
cf. Theorem 2.1.14, the set I(W"P(Q)) is a closed subset of X. Thus due to Theorem B.2.4 the space W*?(Q) is
separable, if p € [1, 00), and reflexive, if p € (1, 00).

Step 3: Case p =2
We leave for a kind reader the verification that (2.1) is a scalar product. Since the associated norm is the standard
norm in W*2(Q), the space W*?2(Q) is a Hilbert space. [ |

On the other hand, for the value p = 1 the Sobolev spaces (similarly as the Lebesgue ones) are not reflexive and
for p = oo neither reflexive nor separable.

Theorem 2.1.15 — On non-reflexivity and non-separability. The Sobolev space W% () is not separable
and the Sobolev spaces W*1(Q2) and W*>(Q) are not reflexive.

Proof. The proof of the first claim is left for the reader, cf. the following Exercise 2.1.16. The proof of the second
claim can be found in (Kufner et al., 1977, Theorems 5.2.4 and 5.2.6). |

Exercise 2.1.16 (W%>(Q) is not separable). Let  C R? and let § > 0 be such that Bs(z¢) C € for a certain x.
Consider for £ = (&1,...,&q4) € Bs(xo) functions ¢ = min(1, |z — &1|). Show that ¢, is an uncountable system of
functions from W1°°(Q) such that ||¢e — Pellwroe(o) = 1 for & # &1

In what follows we introduce certain subspaces of Sobolev spaces whose elements "are zero" on the boundary €.
These subspaces play an important role when we introduce the solution to certain boundary value problems in the
theory of PDEs as well as at the rigorous justification of integration by parts for Sobolev functions.

Definition 2.1.17 — The space W}fp(ﬂ) Let © C R? be an open set, p € [1,00) and k € N. Denote
whe(q) = Gy e
Remark 2.1.18. If we allow p = oo in the definition above, we would get
co@ = fue C*@) |Vla| < k, Va € 99Q: Du(z) = 0}
which follows directly from the definition of the convergence in the norm | - ||5,00-

The following relation between W#?(€) and W, (Q) is left as an exercise for a kind reader.

Exercise 2.1.19. Show that WJ"?(Q) is a subspace of W*?(Q). Show further that WE?(Q) € WP(Q) for an
arbitrary open Q C R%.

The spaces Wéf P(Q) share many properties with W*P? () as it is formulated in the next theorem.

Theorem 2.1.20 — On properties of spaces W{"*(Q). For any k € N and p € [1,00) the space WP () is a
Banach space. For p € [1,00) the space Wéc’p(Q) is separable and for p € (1,00) the space is reflexive. The space
I/Véc () is not reflexive.

Proof. The proof is, similarly as the proof of Theorem 2.1.14, based on known properties of the Lebesgue spaces LP(€2).
A more detailed proof can be found in (Kufner et al., 1977, Theorems 5.2.2, 5.2.4 and 5.2.6). |

Remark 2.1.21. If we allow for k = 0 in the definition of the space W ?(Q), then W?(Q) = LP(Q) for 1 < p < oo
and 2 C R? open, since the smooth compactly supported functions are dense in LP(£2) in this situation.

Finally, as a direct consequence, we deduce the formula for integration by parts for elements of Sobolev spaces
Wy ?(Q) and W' (Q).

3The mapping I forms the vector of all possible (weak) partial derivatives of the order at most k.
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Theorem 2.1.22 — On integration by parts I. Let Q C R? be an open set, k € N and p € [1,00). Then for
any multiindex « such that |a| <k, every u € Wéc’p(ﬂ) and every® v € W' (Q) it holds

/Dauvdx:(fl)la‘/uDo‘vdx. (2.3)
Q Q

9Recall that p’ := p’%l with the convention that for p = 1 we have p’ = oco.
Proof. By virtue of Holder’s inequality A.3.12 it is not difficult to verify that both integrals in (2.3) are finite. Fur-
thermore, from the definition of the space Wéc P () we know that there exists a sequence {u, }5°; C C5°(Q2) such that

for any multiindex «, |a| < k we have
D%u,, — D% in LP(Q).

As also D € L¥' (Q), we immediately obtain

/D“uvdx: lim D%u, vdx
Q

n—o0 O

(2.4)
/ uw D% dzr = lim u, D%vdx.
Finally, directly from the definition of the weak derivative (recall that u, € C3°(f2)) we deduce
/ D%, vdz = (—1)l / uy, D% dz
Q Q
and plugging this identity into (2.4) we get (2.3). |

Inspired by Definition 2.1.17, we introduce at the end of this section yet other function spaces which we obtain as
closure of smooth functions up to the boundary in the corresponding Sobolev norm.

Definition 2.1.23 — Sobolev spaces as closure. Let 2 C R? be an open set, p € [1,00) and k € N. The space
WFP(Q) is defined as

—|- ||k,z7

WHhP(Q) :=C>(Q)

Remark 2.1.24. Analogously as in the case Wéc’p(Q) (cf. Remark 2.1.18) it does not make sense to define W’“"X’(Q),
because we would get due to the properties of || - ||k, that W*>(Q) c C*(Q).

The following lemma summarizes the properties of the space defined as the closure of smooth functions up to the
boundary in the Sobolev norm.

Lemma 2.1.25 — On properties of spaces W*?(Q). Let k € N and p € [1,00). Then W*2(Q) is a closed
subspace of W*P?(Q2) (and thus a Banach space) which is separable and furthermore for p € (1, 00) also reflexive. In
particular, WP (Q) c WkP(Q).

Proof. The fact that the space is closed follows directly from the definition. Other properties can by shown by virtue
of Theorem 2.1.14. Their proof is left as a useful exercise for a kind reader. |

The answer on the question when it holds Wk7p(ﬂ) = WkP(Q) will be given in the next section; all proofs then later,
in Chapter 6. The validity of such claim will require certain assumptions on the qualitative properties of the set (2.
We now only present a counterexample of this claim for a sufficiently "ugly" open set 2.

Exercise 2.1.26 (W"?(Q) # W*?(Q)). We define the set Q C R? as
Q:=B1(0)\ {(z,0): z €[0,1)}, see also Figure 2.2 from Example 2.2.11.

Consider a function u defined as
0 ifz<0,
u(z,y):=<¢0 ifz>0ay>0,
z ifx>0ay<0.

Show that for every p € [1,00] it holds u € WP(), but for p < co we have u ¢ WP (Q).

Let us note that introducing the Sobolev spaces by Definitions 2.1.6 and 2.1.23 is not the only possibility. In the
last section of Chapter 6 we present an alternative, but fully equivalent definition based on the so-called Beppo Levi
spaces.
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2.2 Density of smooth functions

Starting from this section, we shall rather present overview of properties of Sobolev spaces and skip the proofs. We
first look at results concerning the density of different types of smooth functions. They are important since they
allow the following proof strategy: we first show validity of certain integral identity for smooth functions and in the
next step, based on the density argument, we show by suitable limit passage that the identity also holds for Sobolev
functions. These results will be mostly based on mollification of Sobolev functions.

In what follows the notation 1 will be used exclusively for the mollification kernel, i.e., for smooth radially symmetric
function supported in the unit ball with integral mean value equal to one, see also Definition A.3.28. The function
Ne(x) := e~ (%) stands then for its rescaling and finally for u € L{, .(R?) we introduce the mollification of the function
u, denoted u., as (see also Definition A.3.30)

wee) = e wu(e) = [ oo =iy

2.2.1 Local approximation of Sobolev functions
The first result concerns a direct application of the mollification of a Sobolev function.

Theorem 2.2.1 — On local approximation by smooth functions. Let @ C R? be open, p € [1,00) and
u € WFP(Q) be arbitrary. We define u as zero outside of Q and let u. := 7. * u denote the mollification of u. Then
it holds:

1. D%u, = (D*u). almost everywhere in Q. := {z € Q| dist (x,0Q) > e}

2. u. — u in WkP(Q') for every open ' C Q' C Q.

This theorem has several corollaries. The first one is a precise characterization of W*?(R%).

Lemma 2.2.2 — Connection of W}*?(R%) and W*?(R%). Let k € Nap € [1,00). Then Wk (R?) = Wi*(R).

Another, "intuitively" straightforward corollary of the Theorem on local approximation by smooth functions 2.2.1
is the following claim dealing with Sobolev functions which have zero first order derivative almost everywhere (and,
as follows from the theorem, the functions are constant).

Lemma 2.2.3 — On constant functions. Let  C R? be an open connected and u € I/Vlacl (©2). Then the
following two assertions are equivalent.

1. The function u is constant almost everywhere in 2.

2. For any multiindex « of the length one it holds D%u = 0 almost everywhere in €.

We stated in the previous lemma that a Sobolev function has zero gradient on an open connected set, if and only if
the function is constant there. We now formulate the result that if a function is constant on a measurable set, then all
derivatives of the first order are there zero almost everywhere. This will allow us to present a claim about composition
of Lipschitz and Sobolev functions. Recall that yp denotes a characteristic function of a set B.

Theorem 2.2.4 — On the derivative of a composite function. Let Q be open and u € WP(Q) for some

p € [1,00]. Denote for arbitrary a € R
Qg = {z € Q|u(z) = a}.

Then for any ¢ € {1,...,d} it holds that 5% = 0 almost everywhere in ),.
Further, let f € C%(R) (note that f’ € L>(R)). Then fou — f(0) € WHP(Q) and it holds

%(x)) = f’(u(x))ag(x>X{zeQ|u(z)eSf} almost everywhere in (2, (2.5)
z; L

where Sy := {s € R| the classical derivative f’(s) does not exist}.

Note that the Rademacher Theorem A.2.16 ensures that the derivative f’ exists almost everywhere in R and thus the
set Sy is of zero measure. If moreover (2 has finite measure, then f(0) € W'?(Q) and thus f(u) € WP(Q2). Finally,
as an easy corollary of Theorem 2.2.4 which is in fact a part of the proof we get a claim which is often used in the
theory of partial differential equations.

Corollary 2.2.5. Let u € WH1(Q) be arbitrary and denote u™ := max{0,u} and ©~ := — min{0,u}. Then we have for
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all : € {1,...,d} and almost everywhere in 2 that

out  Ou

81‘2‘ - %X{LEEQ |u(xz)>0}
ou~ ou

o, = _%X{IGQ | u(x)<0}
O|ul

. (7
oz, = SlgnuaixiX{wEQ | u(z)#0}-

In particular, u™, v~ and |u| € WH1(Q).

In general, a composition of two Sobolev functions may be not a Sobolev function.

Example 2.2.6. Consider the function u(z) = z®sin® (1) € W*°((—1,1)) and further the function f(z) = ¢/z €
Wh4((=1,1)) for ¢ < 3. Then the function (f o u)(x) =z sin (1) does not belong even to W!((—1,1)).
2.2.2 Global approximation of Sobolev functions by functions from C*((2)

We shall explain in this subsection that it is possible to strengthen Theorem 2.2.1 in the sense that the approximate
sequence belongs to C*(Q) N W*P?(2). Note that this "stronger" formulation does not require any extra assumptions
on the set €2, on the other hand, this result does not say anything about the global approximation by means of
C>°(2)-funtions. This problem will be studied in the following subsection.

Theorem 2.2.7 — On approximation by smooth functions in Q. Let O C R? be a bounded open set,
p € [1,00) and u € WHP(2). Then there exists a sequence {u,} —, C C*(Q) N W*P(Q) such that u,, — u in
wkr(Q).

2.2.3 Global approximation of Sobolev functions by functions from C*((2)

We aim at obtaining global approximation of Sobolev functions by smooth functions up to the boundary. To this aim,
we need to apply Theorem 2.2.1. Since the approximation must be done up to the boundary, it will already depend on
the properties of the boundary. For general domains, this given result is not true (cf. Exercise 2.1.26), thus we must
exclude such situations as in the above mentioned exercise. We shall present two results of this type. The first one
is connected with a special type of domains, so-called star-shaped ones for which the proof is rather straightforward.
The other case covers more general class of domains, but the definition of the domain is much more involved. Indeed,
also the proof is more complex.

Definition 2.2.8 — Star-shaped domain. We say that an open set Q C R? is star-shaped (with respect to
a point xg), if there exists a point zp € Q such that for any = € Q, x # x¢ the half line starting at z¢ and going
through x has exactly one common point with the boundary of €. It means that

{y eRe|IreRy,y=1(z —z0) + xo} N 0N contains exactly one point.

An example of a star-shaped domain is a ball or cube in R? or, as indicated by the name of the domain — a symmetric
star in the plane. Recall that a star-shaped set is necessarily connected.

Theorem 2.2.9 — On approximation up to the boundary for star-shaped domains. Let  be a star-
shaped domain and u € WP () for p € [1,00). Then there exists a sequence {u,} -, C C®(f) such that u, — u
in WkP(Q).

The main idea of the proof is connected with the fact that we may "slide out" the function along the half lines
starting at xo (the point with respect to which the domain is star-shaped). We can do it in such a way that the slid
out function is close to the original one in the Sobolev norm. Then we molify this function (the mollification makes
sense up to the boundary of Q).

The star-shaped domains are too specific and do not include a big class of otherwise "nice" domains. Another class
for which the approximation of Sobolev function by smooth functions holds true are so-called domains with continuous
boundary. Since it is not more difficult to define domains with Hélder continuous (or even more general) boundary,
we present the definition in full generality.

Definition 2.2.10 — Domain with C*#-boundary. Let Q C R? be a bounded domain, k € Ng and x € [0, 1]%.
We say that € is a domain with the C**#-boundary (shortly domain of the type C** and denote 2 € CMH), if
there exist positive numbers «, 3, and M cartesian coordinate systems, i.e., the coordinates of an arbitrary point
x € R? in the r-th coordinate system are denoted as x = (v, ...,2,) := (2}, 2,,), and M continuous functions
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ar: A, — R of class CF*, where we define for any r € {1,..., M}
Api={z,eR"i=1,...,d=1: |z,] <a}
such that the following holds.

1. If we denote by T, the mapping (rotation and shift) which describes the change of coordinates from the r-th
cartesian coordinate system (z.., x,,) to the global coordinate system (z’, z4), then for any z € 9 there exists
a coordinate system (i.e., there exists r € {1,...,M}), such that z = T,.(z, ar(z])) for some z]. € A,.

2. If we define

V= {(z],2,) €ERY| 2L € A, ar(2)) < 20y < ar(2)) + B}
Vo ={(2),2,) €ERY|2. € A, ar(z)) — B < xp, < ar(z))}
A= {(al,z,,) R |2 € Ay, ap(x)) =20, ),

then T.(V.Y) c Q, T.(V,7) C R4\ Q and T,.(A,.) C 9.

Property 1. implies furthermore that 0Q) = in:l T.(A,). If we denote the open set V, := V" UV,” UA,, then
o0 C Ui\/[:1 T.(V;.) and {T;.(V;.)}M | is a finite open covering of a certain neighbourhood of 9.

r=1

%For 1 = 0 we speak about domains with C*-boundary; if further k& = 0, then by C%° we understand a continuous function and we
speak about domains with C°- or C-boundary.

Figure 2.1 displays the typical situation how the boundary should look like.

Tq

Figure 2.1: Domain Q with the C%!-boundary.

Example 2.2.11. Typical examples of different types of domains are as follows.

1. Domain defined as (0,a)%, a > 0 (i.e., the d-dimensional cube) is a domain with the C%!-boundary (Lipschitz
boundary).

2. The ball in R? is a domain with the C*°-boundary.

3. The ball in R? without one line (see Figure 2.2) is even not a domain with the C-boundary.

Figure 2.2: Domain which is not of the type C.

Note that the third example is in fact a typical example of the domain assumed in Exercise 2.1.26 for which we do
not have W*?(Q) = W*P(Q). On the other hand, as we shall see below, the equality holds for domains © € C and
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together with the continuity of the boundary, the key property is that we may speak about a well defined interior of
the domain (represented by T,.(V,*)) and exterior of the domain (represented by T,.(V,~)) which allows us to modify
the proof from the case of star-shaped domains.

Remark 2.2.12. Some of the domains have special names; the domain € € C is usually called the domain with
continuous boundary, and © € C%! is called the domain with Lipschitz boundary.

Important tool in the proof of the theorem below which will also be very useful at several other situations, is the
following lemma.

Lemma 2.2.13 — On partition of unity. Let {Gi}le be a finite number of open sets in R? such that
Q0 C Uj;Gi. Then there exist non-negative functions ¢; € C5°(G;), i = 1,...,k such that for any i we have
1¢illc@@my < 1 and it holds for any z € Q

k
> ¢i(z) =1.
i=1

The main result reads as follows.

Theorem 2.2.14 — On the approximation up to the boundary for 2 € C. Let Q €C, p € [1,00), k € N
and u € W*P(Q). Then there exists a sequence {u,} -, of functions from C*°(Q) such that u, — u in W*P(Q).

In other words, for p € [1,00), k € N and © € C we have W’“’p(Q) = Wkr(Q).

The proof is based on the following. We consider each part of the boundary (the remaining part away from the
boundary is easier and Theorem 2.2.1 can be applied) in the local coordinate system and apply the Lemma on partition
of unity 2.2.13. We "slide the function out" in the direction of the last variable (i.e., out of 2) and then mollify the
resulted function. To have everything well defined, the continuity of the boundary is required.

2.3 Weak derivative and differences

We saw in the previous subsection that the Sobolev functions can approximated arbitrarily close in the Sobolev norm
by smooth functions. We also know that if a function has continuous classical derivatives, then they coincide with the
weak derivatives. We shall now consider the opposite relation, namely if the weak derivative can be considered as a
certain approximation of the classical derivative.

We denote for arbitrary ¢ = 1,...,d and h € R the difference quotient

u(x + he;) — u(x)
h )

Aly(z) = (2.6)

where e; is the unit vector in the direction of the x; axis. It is evident that if u has at the point x (classical) partial
derivative with respect of the x; variable, then

_ Ou

lim Alu(x)
h—0

We aim to clarify that something similar "in the mean" holds also for the weak derivative almost everwhere in 2. The
first result in this direction is the following.

Theorem 2.3.1 — On the connection between difference quotient and weak derivative I. Let () be
open, p € [1,00] and u € LP(Q2). We denote for arbitrary 6 > 0

Qs = {z € Q| dist(z,00) > §}.
Then we have the following.
1. If u € WhP(Q), then for any i € {1,...,d}, d € (0,1) and || € (0, %) it holds

ou
8840 < |

Lr(Q) '

2. If p € (1,00] and there exist constants {C;}%_; such that for any i € {1,...,d}, § € (0,1) and || € (0, %) it
holds

HA?UHLP(Q(;) <G,
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then u € WHP(Q). Moreover, we have for any i € {1,...,d} the estimate

Corollary 2.3.2. Note that (verify that the assumptions of the second part of Theorem 2.3.1 are satisfied) Lipschitz
functions belong to W1>°(Q). We even have the embedding C%!(Q) — W1°(Q). The opposite inclusion requires
certain regularity of the domain and will be discussed later.

ou
(9:1%‘

< (.
Lr(Q)

Remark 2.3.3. The second part of Theorem 2.3.1 does not hold for p = 1, as a kind reader may verify for the function
u(z) := signz in the interval (—1,1). Nonetheless, the function fulfilling the assumptions of the second part of the
theorem for p = 1 belongs to the space BV (€2) — functions with bounded variation.

We now strengthen the previous theorem in the sense that we will replace weak convergence by the strong
one.

Theorem 2.3.4 — On the connection between difference quotient and weak derivative II. Let ) be
bounded, p € [1,00) and u € WH?(Q). We denote for § > 0

Qs = {z € Q| dist(x,00) > §}.

Then it holds for any § > 0
ou

Al —
it (93?1‘

=0. (2.7)

lim
h—0

Lr(Qs)

Remark 2.3.5. Since the strong convergence implies almost everywhere convergence, at least for a chosen subsequence,
Theorem 2.3.4 guarantees that for any subsequence h,, — 0 there exists a set of zero Lebesgue measure N C €2 such
that (for a chosen subsequence)

B ou
6mi

thBO Alny(z)

()| =0 for all z € Q\ N.

This claim, however, does not imply existence of the classical derivative, since the function v can be changed on a
set of measure zero which can be dense in €2 and thus after this change the function « is not continuous at any point
and cannot have the classical derivative anywhere. A different situation is for p > d, where already a continuous
representative of the function exists. We shall discuss this case later.

On the other hand, we may strengthen Lemma 2.1.4; we assumed there the continuity of the derivatives and we
can relax the assumptions as follows.

Lemma 2.3.6 — Connection of weak and classical derivative II. Let {2 be an open set and v € WhH1(Q).
Let D C 2 be defined as

D :={z € Q| there exists the classical partial derivative of u with respect to z;}.
Then the weak and classical derivatives of u coincide almost everywhere in D.

Finally we present a small generalization of Theorem 2.3.1.

Lemma 2.3.7 — On the connection between difference quotient and weak derivative III. Let € be
open, p € [1,00] and u € WHP(Q). We denote for 6 > 0, h € (—g, g) and arbitrary unit vector e € R?

)
>
i

{z € ] dist(x,00) > §}
u(z + he) — u(x)
- :

Ahu(z) =

Then it holds
||AZUHLP(Q2‘M) < ”vu : e”Lp(Q) :

2.4 Theorems on continuous and compact embeddings

Before we present the results concerning the embeddings, we first mention two auxiliary results connected with
extensions of Sobolev functions. They are used in the proofs of the further results, however, play also an important
role in the theory of partial differential equations.
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Theorem 2.4.1 — Extension operator. Let Q € C%! and p € [1,00]. Then there exists a continuous linear

operator
E:W'P(Q) » W'P(RY)

such that:
1. Fu=wuin Q
2. Ewu has compact support in R?

3. there exists C = C(d, ) > 0 such that
[Eullypray < C llullyrsq) -

Remark 2.4.2. Tn what follows we shall call Eu extension of u € WP(Q) to u € W1P(R?) and the operator E will
be called the extension operator. The extension can be defined so that it preserves the C! regularity. It is possible to
preserve also higher regularity, but more regularity of the boundary of 2 must be required. This is due to the fact
that the construction can be easily done for flat boundaries, while for more general non-flat boundaries we first need
to flatten the boundary.

Let us assume that the boundary is described (for simplicity, we do not consider the change of variables caused by
different coordinate systems)

zg=a(@), 2’ e A={a' eR"|Vie{l,....d— 1} [z;] < a}.
Recall the notation from Definition 2.2.10
VT = {(2/,24) eRY|2’ € A, a(2') < 24 < a(z) + B}
V™ ={(2/,24) eRY |2 € A, a(z') — B < x4 <alz))}
A={(/,zq) eR*|2' € A, a(z)) = x4}
V=VtuV - uUA.

We now look at the change of variables which "flattens" the boundary. We define new variables (y',y4) and the
mapping F: (—1,1)¢ — V by means of

o= oy ) (2.8)
zq=a(ay’)+ Bya, (e, z=F(y))
and
/ 1 /
Yy =z
T, | (2.9)
Yd Emd - Ba‘(‘x )7 (l'e'a Y= F (33)),

respectively. Denote further

Ct:=(-1,1)4"1 x (0,1)
C™:=(-1,1)%1 x (~1,0).

Then F maps C* onto V*, C~ onto V~ and (—1,1)¢7! x {0} onto A. Furthermore, if a is at least Lipschitz, the
following key lemma holds true.

Lemma 2.4.3 — Flattening of the boundary. Let F and F~! be defined above by (2.8) and (2.9). Let a be
a Lipschitz continuous function in A. Then the change of variables F and its inverse F~! are Lipschitz continuous.

Moreover, there exists constants C; = Ci(a,a, 3,d) and Cy = Cy(a,a, 3,d) such that for any u € WhP(VT)
with p € [1,00), the function U := uoF € WLP(C*) and it holds

Ch ||U‘|W1,p(v+) < HUHWLp(ch) < Cy HU”WLP(VH : (2.10)

Remark 2.4.4. There is also another method of extension of Sobolev functions, so called Calderén method (the method
from Theorem 2.4.1 is called Nikolskii method) and to construct the extension for any k& and p € (1,00) it is enough
to have Q € C%!, while the Nikolskii method requires, due to the flattening of the boundary, at least C*~! boundary.
Disadvantage of the Calderén method is that it does not work for p = 1 and p = c0.?

4The Calderén method is based on integral representation of functions. More details can be found (for p = 2) in Negas (1967) or Zenisek
(2001), the generalization for p # 2 can the reader easily construct himself; it is based on the theory of Fourier multipliers. The restriction
p # 1 and p # oo is connected with the fact that the LP — LP estimates of the used singular integral operators generally do not hold true
for p=1 and p = co.
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We turn now our attention to different embeddings (continuous or compact) of Sobolev spaces. From the definition
of Sobolev spaces it directly follows that u € W*P?(Q) belongs also to LP(2). The main goal is to show that the
function u belongs to a "much better" space, provided 2 has a Lipschitz boundary.

Recall Example 2.1.12. We studied for which o € R the function

f@) o=z~

belongs to W1P(B(0)) and to LI(B1(0)), respectively. We showed that if a < %, then f € W1P(B(0)), and,
simultaneously, f € L9(B1(0)) pro any ¢ € [1 ﬂ]. This on one hand indicates that if u € WP(Q), for p < d, then

» d—p
u € L1(Q) for g € [1, ddfppL too. On the other hand, this examples shows that the best we may expect for p < d is that
WhP(Q) — L4(Q), where ¢ < ddfpw higher exponent would contradict the above mentioned example.

Finally, for p > d, the assumption v € WHP(Q) implies that —a > 1 — % > 0. Note that for such a we already
have f € C%ll(B,(0)).
This simple example leads to the conjecture that for "reasonable" domains §2 it may hold that

L5 (Q)  forp € [1,d),

WhP(Q) < { ‘-
CH'7%(Q) for p € (d, o).

2.4.1 Theorems on continuous embedding

We denote for p < d
. dp
=— b

As indicated above in the introduction to this section, the following results hold.

p (2.11)

Theorem 2.4.5 — Embedding W!'?(Q) — LI(Q) for p < d. Let Q € C%! and p € [1,d). Then it holds for any
q € [1,p7]
WLP(Q) — LYQ).

More precisely, for any ¢ € [1, p*] there exists C' which depends only on p, d, ¢ and € such that for any u € WP(Q)
we have

||U||L<1(Q) <C Hu”vvl,p(g) . (2.12)

The theorem above does not say anything about the case p = d, however, as a direct consequence of Theorem 2.4.5
we easily get the following.

Theorem 2.4.6 — Embedding W?(Q) — L(Q). Let Q € C%'. Then it hold for any ¢ € [1,00)
Whd(Q) — LY(Q).

Let us now consider the case p > d. Define

d
K=, 2.13
m . (2.13)

where we set for p = co the value p* := 1. The main result in this situation is the following.

Theorem 2.4.7 — Embedding W1?(Q) — C%*(Q) for p > d. Let Q € C%! and p € (d,o0]. Then it holds for
any a € [0, p*] _
WhP(Q) — Q).

More precisely, for any o € [0, 2*] there exists a constant C' which depends only on a, p, d and © such that for any
u € WHP(Q) there exists a representative u* € C%%(Q), i.e., u* € [u], satisfying

”U*”co‘a(ﬁ) <C Hunwl,p(g) .

It follows from the above stated theorems that the case p = d is particular and the embedding from Theorem 2.4.6
is not "sharp". Nonetheless, as shown in the following exercise, better result on the scale of Lebesgue spaces cannot
be expected.®

Exercise 2.4.8. Show that the function f(z) := In (ln (1 + ﬁ)) belongs for d > 2 to W14(B;(0)), but does not
belong to L>(B1(0)). Whence W14(Q) £ L>(Q).

5We show in Subsection 2.6 that if Q is a bounded set, then

U

771/ d‘pd)%<CHV I
‘Ql o LP(Q)
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ou ou
V'LL . <8m1 76$d> .

Recall the notation (cf. Remark 2.1.8)

Then the Euclidean norm of Vu is

and furthermore
IVull e ray = l[VulllLr (o)

Then it is not difficult to see that
[ully + IVl Lo re

is an equivalent norm in W1?(£2). To simplify the notation, if no confusion may arise, we always work with Vu instead
of carefully writing all partial derivatives.

Example 2.4.9. Let us try to find a condition for ¢ to satisfy: let p € [1,d), then there exists C' > 0 such that for
any u € WP(R?) it holds
Hu”Lq(Rd) <C HVUHLP(Rd;Rd) : (2.14)

We take u € C5°(R?) for which we assume (2.14) to hold, and define the functions
ux(z) ;== u(\z), with arbitrary A € R,

Inequality (2.14) should hold for all functions from W1»(R%) with the constant C independent of u. In particular, it
must hold for all functions uy. Using the change of variables, we easily get

_d
||u>\||L<I(Rd) =274 [|ul| (R)

||VUAHLP(Rd;Rd) =\ ”vu“LP(Rd ;Rd)

and from inequality (2.14) applied on uy it follows
_d _d
AT Hu”Lq(Rd) < OX' ”vu”LP(Rd ;Rd) -

Since the parameter X is arbitrary, for the inequality above to hold it is necessary that

d d d
1+4-—--=0, orqzip.
q p d—p

Indeed, inequality (2.14) really holds for u € C§°(R?), provided d, p and ¢ satisfy 1 + g — % =0.

Theorem 2.4.10 — Gagliardo—Nirenberg. Let p € [1,d). Then it holds for any u € C}(R?)

p(d—1)
HU||Lp*(Rd) < d—p ||vu||LP(Rd;Rd) o (2.15)

Choosing 2 = B1(0) and applying the change of variables z = z + ry, y € B1(0) we get (perform carefully!)
[ -
By (z)

1
| By ()] Brm

1
udy

Po\#
dz < Cr||Vul| 2)) -
1B ()| B, () > LP(Br(z))

Particularly for p = 1 we have

1 1

udy| dz < C |[Vu|dz
C1Be@)] /B ’ "1B:@) /)

1 ¢ 1
cor ([ wuttas) 1Bl < 01T ulag.
B, (@] < B RO

The left-hand side characterizes the space BMO(R?) (bounded mean oscillations). This space is a Banach space and

1

sup ——— u—
BT(I)CRd |BT‘($)| By (z)

1

udy| dz
1Br(@)] /B, ()

[U]BMO(Rd) =

is the seminorm in this space. It plays an important role in the harmonic analysis, where it is often used as a replacement of the space
L*> (), see, e.g., Stein (1993).
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Remark 2.4.11. Since the smooth functions with compact support are by definition dense in I/VO1 P(Q) for arbitrary
open sets §2, inequality (2.15) holds also for them. More precisely, for the same constant as above and any u € VVO1 P(Q),

<

||U||Lp* @ = ||vu||LP(Q;Rd) :

p(d—1)
d—p
If u € WHP(Q), then using the extension from Theorem 2.4.1 we get a similar inequality also in this case. However,
we need to require that € is a bounded Lipschitz domain and on the right-hand side we need to have the full norm in

wWir(Q).
A natural question arises, whether the assumption Q € C%! is really necessary for the optimal embedding exponent.
The following example contains counterexamples, showing the necessity.

Example 2.4.12. We show that for WP(Q) < LP"(2) to hold in the class of sets Q € C* with a € [0,1], the
necessary condition is © € C%!. Assume that Q C R? has a part of the boundary in the neighbourhood of the point
(0,0) described by |y| = z#, where p > 1 and x € (0, 1), and the rest of the boundary is smooth, cf. Figure 2.3. Check
carefully that then Q € cO% (the description of the boundary = = |y|/%, y € [—1,1], must be considered).

Now, similarly as in Example 2.1.12, we consider functions of the type u(z,y) := =%, where we only deal with
the part of the domain close to the origin, i.e. with the set Q := {(z,y) |z € (0,1), y € (—a*,z")}, since outside the
origin, the function is smooth. Then

1 zt 1
Hu“%q(ﬂ) :/0 (/ anqdy> dx=2/0 Y dy

1 zh 1
IVl ey = lal” [ (/ x—<a+1>pdy> da = 2fap [ 2= g

From here we immediately get that

1
WELIQ) = q< —F
a
1 _
WEWWP(Q) e a< TP
p
This example confirms that we have for a two-dimensional domain Q € c%% at most WP (Q) — L% (), where

_ (pp @=1p  pop
I 1+pu—p d—14p—p*
more details see (Adams, 1975, Theorem 5.35). It is possible to see that g, is a decreasing function of y, having for

i =1, i.e., for a Lipschitz domain, optimal value ¢; = p*, and at infinity (domain with continuous boundary) only the
value oo = p.

. This example can be easily transformed to d dimensions, where the correct choice is ¢, =

y=—at

Figure 2.3: Domain 2 from Example 2.4.12.

We show at the end of this subsection that inequality (2.15) allows to prove interpolation inequalities of the type

1—
Hu”Lr(Rd) <c ||vu||(zp(Rd;Rd) Hu”Lq(ofqd) )

for suitably chosen ¢, r, p and .

Example 2.4.13. The following inequalities hold®.

6The constants obtained above are not optimal and can be improved, see e.g., Temam (2001). These inequalities play an important
role in the proof of existence, uniqueness and regularity of weak solutions to the incompressible Navier—Stokes equations and they are
"responsible" for a significant difference between the results for two and three space dimensions.
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1 1
1. We have for d = 2 [[v]| pagay < 2% |V 22 gospey 01122 ge) -
3 3 1
2. We have for d = 3 [|v]| 4 (gs) < (3)1 ||Vv||£2(R3;R3) Hv||£2(R3) .

We start with inequality (2.15) for p = 1. We take for d = 2 the function u = |v|? and by virtue of Holder’s
inequality we compute

2 2
/ |v|4dxs(/ |V|v|2|dw) 34(/ |Vv||v|dx) < 4|V s g 1ol 2 -
R2 R2 R2

Taking the fourth root we obtain the result.
8
For d = 3 we choose u = |v|3, then

$ g\ 3
/v|4dx§(/ |V|v§|dx) g()
R3 R3 3
8\ 2 1, 4
<(5) " (L Ivelleltelfao
3 Ra

AR T
< (3) 190 Pl I

%
/ IVoljv|3 d:c)
R3

v 2~ N\

We now divide by ||v||2L4(R3) and we conclude by taking the square root.

Based on similar considerations, it is possible to show a general claim which is left as a useful exercise for the kind
reader.

Exercise 2.4.14 (General interpolation inequality). Show that for any « € [0,1) and any 7, p, g € [1, 00| satisfying

1 11 1
i - _Z 1—qa)=
r a(ﬁ d)ﬂ a)q

there exists a constant C' = C(p, ¢, 7, d) such that it holds for any u € C5°(R?)
a -«
[ullLr(ray < ClIVUl Lo Rapay [l Lo(ray - (2.16)

Moreover, if p < d, it is also possible to take « = 1. Due to the density argument, these inequalities can be extended
for functions u € L"(R?) for which Vu € LP(R%;RY).

As a corollary of the embedding theorem for p > d we have
Corollary 2.4.15 (If Q € C%, then C%1(Q) = W>°(Q)). Let Q € C%. Then C%1(Q) = W12 (Q).

Proof. We already know (cf. Corollary 2.3.2), that for any open set C%!(Q) < W'*°(€2). On the other hand, we
know for Lipschitz domains that W1°°(Q) — C%1(Q) and thus also C%1(Q2) = W1°(Q). [ |

The only "weakness" of this approach is the use of the Rademacher Theorem A.2.16 in the proof of the extension
theorem. However, this can be removed, since it is possible to show a more general result which include the Rademacher
Theorem as a special case.

Recall that a function u has at the point = total differential if there exists a € R? such that

lim
y—== |z -yl

Recall also that a is equal to the gradient of u at the point x in the classical sense. In the theorem below we deal with
the continuous representative [u], since due to Theorem 2.4.7 it holds W?(Q2) — C°(Q).

Theorem 2.4.16 Let u € W1P(Q) and p € (d, cc]. Then the function u has total differential almost everywhere in
Q and the classical derivative is at almost all points, where the total differential exists, equal to the weak derivative.

2.4.2 Theorems on compact embedding

We now strengthen the results of the previous subsection and state that the corresponding compact embeddings for
Sobolev spaces defined on Lipschitz domains hold true. Furthermore, we also claim that some results remain true even
for less smooth domains, in particular for only domains with continuous boundary. We again consider separately the
cases p < d, p = d and p > d. Recall also the notation p* = ddfp and p* =1— %. The main result for p < d is the

P
following.



28 Chapter 2. An easy guide to Sobolev spaces

Theorem 2.4.17 — On compact embedding of W'?(Q) for p < d. Let Q € C%! and p € [1,d). Then it
holds for any ¢ € [1, p*)
WHP(Q) —— LY(Q).

For p > d we have the following result.

Theorem 2.4.18 — On compact embedding of WP (Q) for p > d. Let Q € C%! and p € [d,0]. Then it
holds for any ¢ € [1, c0)
WhP(Q) s LYUQ).

Moreover, if p > d, then it holds for any a € [0, u*)
WhP(Q) —— C*(Q),
and thus also WHP(Q) << L>(Q).

As indicated in Example 2.4.12, the assumption on the Lipschitz continuity of the boundary is a key one, otherwise
the embedding (continuous) up to the limit spaces cannot be true. On the other hand, the same example indicates
that for domains with Hoélder continuous boundary it is possible to expect some improvement in the integrability and
we may hope for some compact embedding. The following theorem gives the claim which will be also fundamental for
the proof of Theorem 2.4.17.

Theorem 2.4.19 — On compact embedding for domains with C-boundary. Let Q € C and p € [1,0).
Then it holds
WhP(Q) —— LP(Q).

As a trivial corollary we also have.

Corollary 2.4.20. Let Q € C and p € [1,00). Then it holds for any ¢ € [1, p]

WP (Q) —— LY(Q).

2.4.3 General Sobolev embeddings

The previous subsections dealt with W1P(Q). By induction, the results above can be generalized.

Theorem 2.4.21 — General Sobolev embeddings. Let Q € C%!, k € N and p € [1,00]. Let further
j €{0,1,...,k — 1} be arbitrary. Denote
1 k—j 1
mO::ffij and if mqg # 0, mi= —.
p d mo

Then we have the following.
1. If mg > 0, then

(a) WEP(Q) = WI™(Q)
(b) for any m; € [1,m) it holds W*P(Q) < WIm1(Q).

2. If mo = 0, then it holds for any ¢ € [1,00) that WP (Q) << W54(Q).
3. If mp <0, we set y := —dmyg and it holds

(a) if u € (0,1), then WkP(Q) — C7#(Q) and for any « € [0, 1) we have WFP(Q) < C7%(Q)
(b) if p =1, then

p#oo: Yae[0,1): WhP(Q) s CI(Q)

p=o00: Wk>(Q) < Cck11(Q)

(c) if 4 > 1, then it holds for any «a € [0,1] that WP (Q) —— C7(Q).

The last result describes a special case which gives a slightly better result than expected.

Theorem 2.4.22 — On embedding of W%1(Q). Let Q € C%!. Then W%(Q) < C%(£2), where

Cp(Q) = {u € C(Q)] sup [u()] =+ [|ulleg (@) < o0}

Exercise 2.4.23. Prove the above result for d = 1!
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2.5 Traces of Sobolev functions

The Sobolev functions are used to formulate the boundary value problems for partial differential equations. It is
therefore necessary to have a possibility to speak about values of Sobolev functions on the boundary of the domain
Q. There are two approaches how to solve this problem. One is based on the notion of "capacity" of a set and can
be found, e.g., in Mazja (1985). The other approach which is more commonly used is based on extension of a certain
linear operator and will be presented here.

If u € WHP(Q), then for p > d there exists a continuous representative (up to the boundary of €2, provided the
domain is sufficiently regular) which equals to the given function u almost everywhere in 2. Whence in this case the
boundary value is well defined (and is even Holder continuous). Thus, below we discuss only the case p < d.

In this situation it is not any more clear what does the boundary value mean, since the d-dimensional measure of
the boundary is zero. On the other hand, under suitable assumption on the regularity of the boundary of Q (at least
for Q € C°) we know that smooth functions up to the boundary are dense in WP(Q), the restriction of functions
u € WHP(Q) on 99 is well defined for a dense subset of W1P(2). It therefore suffices to study if the restriction
operator for functions u € C>®(Q) on 99 is well defined as an operator from WP(£2) into a certain function space
defined on the boundary of 2. Below we explain that it is possible. First, however, we need to define correctly the
corresponding spaces.

2.5.1 Surface integral and spaces LP(02)

In the whole subsection we assume that the boundary is of the class C%! and we use the notation from Definition 2.2.10.
Further, let {gb,,}fil be the partition of unity on a certain small neighbourhood of 92 covered by the local description
of the boundary. We first define sets of zero measure.

Definition 2.5.1 — Set of zero measure on 0f). Let A C 09). We say that A is a set of zero measure, if it
holds for any r € {1,..., M}
{zr. € Ar| T (27, ar(27)) € A} gy = 0.

Similarly as in the case of the standard Lebesgue measure, in what follows, we use the terminology almost everywhere
on 09, if the claim holds for all z € 92\ A, where A is a set of zero measure.
We continue with the definition of measurable functions.

Definition 2.5.2 — Measurable functions on 9. Let f: 90 — R. We say that f is measurable, if for any
re{l,...,M}, foT, is measurable on A, with respect to the (d — 1)-dimensional measure.

We are now ready to define the surface integral.

Definition 2.5.3 — Integral [,,-dS. Let u: 9Q — R be measurable. Denote u,(z) := u(z)¢,(z), where
{¢,}M | is the partition of unity corresponding to the open covering of 9Q by UM ,V,.. Then we define the integral
of a function u over 0f) as

M
/3§szS = Z/A ur (T (2], ar(2)))) v/ 1+ |Var(xl)? dz)., (2.17)

provided all the integrals on the right-hand side exist and are finite.

Remark 2.5.4. Note that in the definition above, each integrand on the right-hand side of (2.17) is a measurable
function. It follows from the fact that w is measurable and thus, due to the smoothness of ¢,., also the function w, is
measurable. Furthermore, since functions a, are Lipschitz, then the Rademacher Theorem A.2.16 ensures existence of
Va, almost everywhere in A, and the gradient is also measurable.

The above defined surface integral seems to depend on the choice of parametrization (description) of the boundary
0f). The following key theorem justifies that, indeed, it is not the case.

Theorem 2.5.5 — Independence of surface integral of parametrization. Let 2 € C%! be arbitrary. Let
{a1, Arl,Trl}%;l and {a,2,Aro, Tro }%2:1 be two arbitrary descriptions of the boundary which are in agreement
with Definition 2.2.10. Let further {qbrl}%l:l and {d)ﬂ}%; be two partitions of unity corresponding to them. Then
a function u is measurable with respect to the first parametrization, if and only if it is measurable with respect to
the second parametrization. Furthermore, it holds for any measurable u

My
S [ T an @)1+ Vo ()P doty
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whence the surface integral of u does not depend on the choice of parametrization of 2.

The surface integral is thus well (and uniquely) defined and we can present the definition of the Lebesgue spaces
on 0. This definition is in fact a straightforward modification of the spaces L” ().

Definition 2.5.6 — Spaces LP(992). Let Q € C%! and let u be a function defined almost everywhere in Q. We
say that the function w is an element of LP(99), p € [1, 00), if

/ |ul? dS < cc.
o0

We further say that the function w is an element of L>°(92), if (the essential supremum, more precisly the notion
of a set with zero measure, is understood in the sense of Definition 2.5.1)

esssup |u(x)| < oo.
€N

We consider the following norms in the spaces LP(9f2)

1
</ |u|P dS> p € [1,00)
lull r a0y = i) (2.19)
esssup |u(x)| p = 00.
eI

Similarly as for the classical Lebesgue spaces we understand elements of LP(0N2) as classes of equivalent functions,
i.e, we say that u ~ v, if ¥ = v almost everywhere in 0f2. Based on this convention we have the following re-
sult.

Theorem 2.5.7 — Properties of spaces LP(992). Let Q € C%1. Then the space LP(9f2) with the norm defined
in (2.19) is a Banach space which is separable for p € [1,00) and reflexive for p € (1, 00).

Remark 2.5.8. Recall that if Q € C%!, then due to the Rademacher Theorem A.2.16 the functions a, are differentiable

in A, and there exists a constant C' > 0 such that ’ gg,

< C < oo almost everywhere in A, for any r € {1,2,..., M}.

r

Thus we may consider, for p € [1, 00), instead of norm (2.19) an equivalent one,

1
P

N (@) 1o(o0) = (Z J et aanr dx;) (2.20)

which is sometimes easier to work with.

The following lemma claims that yet another equivalent norm can be defined without the functions {¢,}M; from
the partition of unity.

Lemma 2.5.9 Let Q € C%!, a function u defined almost everywhere in 92, be measurable such that it is non-zero
only in T;.(A,) for some r € {1,..., M} fixed. Let it hold [, |u(T} (2, ar(x})))|" dz, < oo for a certain p € [1,00).
Then u € LP(0N) and there exists a constant C = C(952) such that

”uHLP(aQ) <C (/A ‘u(TT(x;,ar(x;))NP dxi)

2.5.2 Theorems on traces for W'?(Q)

Before we introduce the main result of this subsection which allows to speak about boundary values for Sobolev
functions, let us motivate the optimality of the result.

Example 2.5.10. Let u(z) := |x|~®. We already know from Example 2.1.12 that this function belongs to W1 (B1(0))
provided v < =2 The same holds if we replace By (0) by the half-ball {z € R?||z| < 1,24 > 0}. Since this function is
smooth outside the origin, we may expect that its trace will coincide with the function outside the origin. Computing
its trace, the only interesting part is the set x4 = 0 (otherwise the function is smooth). We therefore have

1
/ |x|71dS = C(d)/ proatd=2 gy
{B1(0)CR~1 | z4=0} 0
This integral is finite provided —ag+d —2 > —1, i.e., for ¢ < %. This indicates that the best result we may expect

is that if u € W1P(Q), p < d, then u € L4(99) for q € [1, (cililgp].

We are now ready to formulate the promised main result.
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Theorem 2.5.11 — On trace operator for W'?(Q) with p € [1,d). Let Q € C*'. Define the linear continuous
operator T: C*(Q2) — C(0R) by
Tu = u|pq.

Denote for arbitrary p € [1,d)
¢ dp—p : 1 1 p-1
= , e, —=-————.
d—p P p pld-1)

Then there exists a uniquely defined extension of T" such that the mapping is linear and

T: WhP(Q) — L1(09),

is bounded (thus continuous) for all ¢ € [1, p].

Remark 2.5.12. Since C(99Q) — L%(01), the operator T' defined as T := u|sq is in fact defined as an operator from
C>®(Q) — L1(09) for any ¢ € [1, 00]. However, it is possible to extend it to W?(Q) only for ¢ < p.

The situation is much simpler for p > d and the following claim holds.

Theorem 2.5.13 — On trace operator for W'?(Q) with p > d. Let Q € C%! and T be the trace operator
defined in Theorem 2.5.11. Then the operator is continuous from W14(Q) to L(09) for each g € [1, 00). Moreover,
the operator T is continuous from W1P(Q2) to L4(99Q) for each q € [1, 00] if p € (d, o0].

Next we consider further properties of the trace operator. In fact, except for p = 1, the operator is compact as an
operator from W1P(£) to certain Lebesgue spaces on 952.

Theorem 2.5.14 — On compactness of trace operator. Let Q € C%!' and T be the operator defined in
Theorem 2.5.11. Then it holds.

1. If p € (1,d), then the operator T is compact from W1P(Q) to L(dN) for any ¢ € [1,p).
2. If p > d, then the operator T is compact from W1P(Q2) to L4(9€) for each ¢ € [1, ).

3. If p = d, then the operator T is compact from W14(Q) to L4(99) for each q € [1,00).

We saw in the section devoted to continuous and compact embeddings that we may hope for weakening the
assumptions on the regularity of the boundary of €, from Lipschitz to (Holder) continuous, for the price to get "non-
optimal" results. The following example shows that any weakening of assumptions on the regularity of the boundary
leads to problems with the definition of the traces.

Example 2.5.15. Let us consider a domain Q C R? such that part of its boundary is formed by the curve (cf.
Example 2.4.12)

lyl=a", z€[0,1], p>1.

We showed in Example 2.4.12 that if the rest of the boundary is smooth, then the function u(x,y) = =% belongs to
Wh2(Q) if a < =2 = -1
If we compute the integral over the boundary, we get”

a<l<— lul dS < 0.
oN

Therefore, for > 3, there exist functions from W12(Q) which do not belong to any L?(9Q) for arbitrary ¢ > 1. It
illustrates that the condition 2 € C%! cannot be weaken.

A question appears, whether L?* (09) is the range of the trace operator from W1P(Q) (if p € [1,d)). This question
is important in connection to the boundary value problems for partial differential equations. The answer is negative.
It only holds that the range of the corresponding trace operator is dense in Lpn(aQ). The precise characterization
requires to build the theory for spaces with fractional derivative. In fact, the range of the trace operator is the space
Wlf%’p(aﬂ), 1 < p < oco. For p = 1 the range of the trace operator is L*(92), but the situation is rather complex
here. More precise information about these spaces will be given in Chapter 6.

“If we consider the parametric description of the boundary = = t, y = t*, t € [0, 1], we thus compute

1
/ £/ 1+ (utr—1)2 dt
0

which leads to the result presented above.
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2.5.3 Characterization of W, ”(Q) and integration by parts

The theorems on traces have many important corollaries. It not only allows to speak about boundary values for Sobolev
functions at the boundary 0f), but it also makes possible to generalize the classical theorem on integration by parts
for Sobolev functions and to characterize precisely the space VVO1 P(Q). Let us start with the integration by parts. It is
usually formulated for smooth Q (piecewise smooth ) and functions with continuous derivatives up to the boundary.
We saw in Theorem 2.1.22 that the assumption on smoothness up to the boundary can be weaken, provided we consider
functions from WO1 P(Q). We now generalize this result for Lipschitz domains and Sobolev functions (generally with
nonzero trace on the boundary)

Theorem 2.5.16 — On integration by parts II. Let Q € C%!'. Then the outer normal v exists almost
everywhere on 9. Let further p,q € [1,00) be such that one of the possibilities holds:

1. p€l,d) and ¢ € [1,d) such that 11;+ % < %
2. p=dand g >1 (or ¢g=d and p > 1, respectively)
3. p>dand g >1 (or ¢ >dand p > 1, respectively).

Then it holds for any u € WP(Q) and v € W4(Q) (v is the unit outer normal vector to 99)

uav dz :/ uvy; dS—/ 8uvdav. (2.21)
o O oQ o Oz;

Another important consequence of the theorem on traces is the following characterization of the space VVO1 P(Q).

Theorem 2.5.17 — Characterization of Wol’p(Q). Let Q € C%!. Then

WyP(Q) = {ue W"P(Q)|Tu = 0 almost everywhere on 9} .

2.6 Poincaré inequalities and equivalent norms

We show in this section that in some cases it is possible to replace the standard norm on the space W*?(Q) by
different functionals which define there equivalent norms. These equivalent norms play an important role in the theory
of partial differential equations, for example if we prescribe the boundary value on the full boundary or its parts, or
if we consider functions with prescribed mean value. We start with one general lemma.

Lemma 2.6.1 Let Q €C% k€N and p € [1,00). Denote by Py polynomials of the degree at most k. Let {fi}ézl
be continuous bounded functionals (not necessarily linear) on W*»(Q) which fulfil for any u € Pj_;

l
Z |fi(u)] =0 <= wu =0 almost everywhere in Q.
i=1

Let it further hold for any v € W*?(Q), \€ Rand i =1,...,1
|fi(Au)| < [AL|fi(u)] -
Then there exist positive constants ¢; and ¢y such that we have for any v € WF» Q)
1

l
e ullwrny < | Do 1D Ul oy + D IH@IF | < e llullywrn - (2.22)
o=k i=1

Proof. The second inequality in (2.22) is trivial, let us therefore consider only the first one.
For contradiction, let us assume that there exists a sequence of functions {f, }"., € W*P(Q) such that it holds

1

o l o ’ [@nllyye.n ()

Z ||D U7L||LP(Q)+Z|fi(un)| <
i=1

n
lee| =k

Evidently 1, # 0, therefore uy, := @/ [|tn[lyy 1.0 () is well defined. Dividing the above stated inequality by || |y r.0 ()
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and using the assumptions on f; we get

. 1
> IDunlf, Q>+Z\fl w)” | < (2.23)

|l =k

as well as [[un|[yyep() = 1. Since the sequence {u,}3Z; is bounded in WkP(Q), due to the compact embedding

WEP(Q) s WF=LP(Q) (Theorem 2.4.19 or 2.4.21) we may choose subsequence (relabeled) and find u € W*=1P((Q)
such that u,, — u in W*=1P(Q). Furthermore, it follows immediately from (2.23) that for |a| = k we have D%u,, — 0
in LP(2). This implies that u, — u in W*P(Q), too.

The strong convergence implies for the limit function u that ||u||Wk,p(Q) = 1 and D% = 0 for any |a| = k. Applying
Lemma 2.2.3 and a simple induction it is not difficult to see that © € Px_1. Since the functionals f; are continuous,

we see that 2221 |fi(u)|” = 0 and since u € Pyx_1, we also get u = 0 which contradicts to lullyprn @) = 1. |

Remark 2.6.2. Functionals satisfying assumptions of Lemma 2.6.1 always exist, it is enough to take
falu) = / z%u(z)dz, forall o] <k -1,

or

fo = D%(z)dz, forall o] <k -1,
Q*

where * is an arbitrary non-empty subdomain of ().

Lemma 2.6.1 has a number of applications. Let us present the most important ones.

Theorem 2.6.3 — On equivalent norms in W1?(Q). Let Q € C%1. Let Q* C Q be such that [Q2*|; > 0
and I' C 99 such that |T'|4—1 > 0. Let further p € [1,00) and «;, i = 1,...,4, be non-negative numbers such that
Zle a; > 0. Then there exist positive constants ¢; a cp such that it holds for any u € WP (Q)

p
/udS / udx
I‘ *

Proof. Denote fi(u (fF |u|P dS) fa(u) = |fFudS| f3(u (fQ* |u|P dx)p and fi(u) = UQ* udx| All four
functionals are clearly positive homogeneous (in the sense as presented in Lemma 2.6.1), bounded and continuous
on WHP(Q) (here we use the theorems on traces, i.e., Theorems 2.5.11 or 2.5.13 and the assumption Q € C%!). We
finally apply Lemma 2.6.1 and it is enough to verify that if u = const. almost everywhere in 2, then for arbitrary
ied{l,...,4}

N
> <c ||u||wl,p(Q) .

+Oé3/ |u|P dz + ay

& Nl < (||Vu||Lp(m+a1 [l as+as

filu)=0 <= wu=0.
This equivalence is, however, evident. |

Note that unlike in Lemma 2.6.1, we consider in Theorem 2.6.3 domains with Lipschitz boundary. This is connected
with the fact that we speak about values of u on the boundary and use the theorems on traces (Theorems 2.5.11 and
2.5.13). If we do not consider integral over (a part of) the boundary, it would be enough to consider domains with
continuous boundaries only.

Some inequalities (equivalent norms) have traditional names. Below we present their short list.

Remark 2.6.4 (Important inequalities). Let 2 € C%!. Using Theorem 2.6.3 we can easily obtain the following inequal-
ities.

1
1) Inequality 1 [|ullyip) < (HVqu - Jo lul? dS) " is called Poincaré-Friedrichs inequality. Evidently, we

can replace [, |ulPdS by ([ |u/?7dS)7, 7, where g [1, 4= —L] for p € [1,d) and ¢ € [1,00) for p > d.

2) Inequality c1 [[ullyyip(g) < (||Vu|| r) T | [qudz|” )5 is called Poincaré inequality. Its generalization for the
space W¥*P(Q) can be found below.

3) It is possible to replace [, [ul? dz by ([ [u]? dx)g, where ¢ € [1, ddT”p] for p € [1,d) and ¢ € [1,00) for p > d.

Let us finally mention several important inequalities for Sobolev spaces of higher order.

Theorem 2.6.5 — On equivalent norms on W*?(Q). Let Q € C° Q* C Q be such that |Q*|; > 0, p € [1,00)
and k € N. Let o and s be non-negative numbers satisfying a; + ag > 0. Then there exist positive numbers ¢y
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and ¢y such that it holds for any u € WP (Q)

P P
allulyeoen < | X 100l +en ([ 1lde) +az 3 | [ Doudal | <eallullyese-
|al=k o o] <k—1 2
Proof. The proof is left for a kind reader as a useful exercise. |

We did not consider integrals over boundary in the theorem above. There were two reasons for it. The above presented
result holds for domains with only smooth boundary, since it is based on compact embedding and we do not need
the theorems on traces and the Lipschitz boundary. Second reason is that unlike Theorem 2.6.3, it is not enough
to consider for Sobolev spaces of higher order only integrals over the boundary; we need also certain qualitative
assumptions of a part of the boundary. We shall illustrate it on the case of W2P(£2) and leave the general situation
for a kind reader.

Theorem 2.6.6 — On equivalent norms on W??(Q). Let Q € C%! and p € [1,00). Let I' C 99 be such that
I is not a hyperplane and satisfies |T'|4—1 > 0. Then there exist positive numbers ¢; and c¢p such that it holds for
any u € W2P(Q)

1

et lullweniy < | 32 I1D%ul%0 + / WP dS | < e llullyanay
|a|=2

Since 02 cannot be a hyperplane, the above presented inequality holds always for I' = 9f).

Proof. Due to Lemma 2.6.1 it is enough to check that if w € Py and [p |[u[?dS = 0, then u = 0. Let u be a linear
function and w = 0 almost everywhere on I'. This, however, may happen only in the case when I' is a hyperplane. By
our assumptions, this case is excluded. |

We considered up to now only the questions concerning equivalent norms. We have seen that it is important to
exclude the possibility that the function v is a non-zero polynomial of the (k — 1)—th order. These functions cannot
always be excluded, as for example in the weak formulation for the Poisson equation with the Neumann boundary
condition. We therefore introduce subspaces of Sobolev functions which are equivalent up to polynomials of a certain
order.

Definition 2.6.7 — Factor space W*?(Q)/P. Let Q CR? k€ N and p € [1,00]. Let P C Py_; be a subspace
of polynomials of the (k — 1)-th order. Denote by W¥P?(Q)/P the factor space, i.e., we say that it holds u; ~ us
for uy,upy € WFP(Q), if u; — us € P. We endow this space by the norm

ulwerye =t il

This space is evidently a Banach space which is for p € [1,00) separable and for p € (1, 00) reflexive. The proof, as
well as the proof of the following theorem, is left as an easy exercise for a kind reader.

Theorem 2.6.8 — Poincaré inequality for factor spaces. Let Q € C° and k € N. Then there exist positive
constants ¢; and ¢y such that it holds for any u € WP (Q)

allullwer@yp, < | D 1D | < ellulwes@yp_,-
la|=k

2.7 Dual spaces

Let k£ € N and p € (1,00). Denote
(W7 @) =wtr@),

where % + ﬁ =1
The restriction F € WkP(Q), k € N onto C5°(2) clearly defines a distribution. In what follows, we shall

characterize these distributions more precisely.

Theorem 2.7.1 — Equivalent characterization of dual spaces to Wéc’pl (Q) I. Let p € (1,00), k € N. Then
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F € W=FP(Q), if and only if there exist functions {fa}iaj<k C LP(2) such that

F= Y (-1)*D"fa,

|| <K

where D f, denotes the distributional derivatives, i.e., it holds for v € W(f P /(Q)

(Ru)WSC.p(Q): Z /QfaDO‘udx. (2.24)

lo| <k

Moreover,

”FHW*IWJ(Q) = inf Z Hfoc”ip(g) ,
|a|<k

where the infimum is taken over all sets of functions {fa}, <) which fulfil (2.24).

Proof. For the general case, see, e.g., (Kufner et al., 1977, Theorem 5.9.2), the special case k = 1 and p = 2 can be
found, e.g., in (Evans, 1998, Section 5.9 Theorem 1). [ |

Another possible characterization is as follows.

Theorem 2.7.2 — Equivalent characterization of dual spaces to W(f’p/(Q) II. Let p € (1,00), k € N and
Q € C*°(Q). Then for any g € Wé“’p (©) the formula

(b9 Nwiry = D /Q DgD° fdz, f € WEP(Q)

|| <k

defines a continuous linear functional on WéC P(Q).
On the contrary, for any ¢ € (Wé“’%ﬂ)) there exists exactly one g € Wée’p’(Q) such that

Ve WP Q) : (& Nwpaq) = > /QD"‘gD“fdx.

|| <k

Furthermore, there exists a positive constant K = K(d, k, p, 2) such that
K lgllwest oy < 18] oy < Dol ey -

Proof. The proof can be found in Simader (1972). |



Chapter 3

Linear elliptic PDE’s

Elliptic equations of second order belong to the most important types of partial differential equations. They are also
the most studied ones and the best understood ones. The reason of such intensive study of this type of PDEs is the fact
that they describe numerous real-world problems. We shall first show several simple problems and explain the main
ideas connected with the notion of weak solution to these problems. Next we turn our attention to more complex (but
still linear) equations with more complex boundary conditions. We concentrate our effort to questions of existence
and uniqueness of solutions. We further ask the question whether more regular data imply also higher regularity of
the weak solution and we shall also study the question under which conditions the weak solution becomes the classical
one. Then we show that in some situations the weak solutions are minimizers of certain variational problems. Even
though the reader may get impression that the theory is complete and in some situations rather simple, the general
theory of these equations still contains many open problems and there are results showing that not everything is so
simple as it might seem at the first glance. Nonlinear problems will be studied in Chapter 7.

3.1 A few simple problems

Let us recall the problem studied in Subsection 1.2.1 and consider several similar problems. At this moment we can
dispose with a certain knowledge of Sobolev spaces, however, still quite limited.
First, let us consider
—Au+u=f in

3.1
u=20 on 0f). (3.1)

Based on considerations in Subsection 1.2.1 we easily deduce that the corresponding weak formulation of Problem
(3.1) is (for simplicity with f € L?(Q)) as follows. We look for u € W, **(2) such that

/(Vu~V<p+ug0) dz = / fodx Vo € Wy (Q). (3.2)
Q Q

The existence of a weak solution in the sense of (3.2) is based on direct application of the Riesz representation
Theorem for linear bounded functionals in the Hilbert space (Theorem B.2.2). The left-hand side of (3.1) is clearly
the scalar product in W12(Q) and we know that W,*(Q) is a closed subspace of W2(Q). Thus we may consider
the same scalar product also on W;?(2). We therefore only need to verify that the right-hand side of (3.2) can be
understood as an application of a linear continuous functional on the function ¢. This is, however, trivial, since

<Fa90>W01’2(Q) 5:/S2f90d517

is clearly linear and

‘/wadx‘ < fllez@llellzz@ < Ifllzz@llellwz@-
Whence we know that for any F € W~12(Q) = (W, (Q))* there exists uniquely defined u € W,'*(2) such that
(F, 80>W01~2(Q) = (U#P)W(}’?(Q) Vo € WOLQ(Q)

This function u is clearly a weak solution to our problem in the sense of (3.2). Moreover, it is easy to see that any
classical solution to Problem (3.1) fulfils also (3.2). The other question, namely whether a more regular weak solution
is also a classical solution (or an intermediate solution, called the strong solution) we skip for a moment and return
to this at the end of this section. Note that in our considerations the regularity of the set Q did not play any role.
In fact, any open nontrivial set is sufficient for the definition of the weak solution as well as for the existence and
uniqueness of the weak solution to Problem (3.2).

36
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Next we return precisely to the problem considered in Subsection 1.2.1. We take

—Au=f in

3.3
u=0 on 0N). (3:3)
The weak solution reads as follows. We look for u € VVO1 2(Q) such that (again, we assume f € L2(Q))
/ Vu-Vedr = / fodz VYo e Wi2(9). (3.4)
Q Q

The main difficulty of this problem is connected with the fact that the left-hand side of (3.4) is not any more a
scalar product in W2(2). On the other hand, due to Poincaré-Friedrichs inequality, we have that there exists C
independent of u € W, *(Q) such that

lull2(0) < Cl|VullL2(0) (35)

for all u € Wy?(€); this implies (we recommend the reader to check it carefully!) that the left-hand side is indeed
a scalar product in Wy'?(€2). The norm associated to this scalar product is then equivalent on Wj'?(€2) with the
standard norm on W12(Q) (associated to the standard scalar product on W2(Q)). We can now again employ the
Riesz representation Theorem (the fact that the right-hand side of (3.4) defines a continuous linear functional on
W, 2(2) with respect to the norm associated to the scalar product defined by the left-hand side of (3.2) requires to
use once more inequality (3.5)) to conclude that there exists unique weak solution to Problem (3.4). Again, we did
not need any smoothness of the boundary.

Next, we still keep the Poisson equation, however, instead of the homogeneous Dirichlet boundary condition we
consider the inhomogeneous one. The classical formulation reads as follows

Au=f in © (3.6)
U = U on 0f).
The classical formulation requires that ug € C(99) at least. For the weak solution, the choice of the optimal function
space is more complex and requires the use of fractional Sobolev spaces on the boundary of €. In fact, the range of
the trace operator from W12(2) can be for Q € C%! characterized as W%’Q(Q); this space will be introduced in more
details in Chapter 6. To simplify, we assume that there exists Uy € W12(£2) such that Uy = 1y on 99 in the sense of
traces. Indeed, the choice of Uy is non-unique.
The weak formulation of our problem (3.6) is the following. We look for u € W12(Q) such that u — Uy € W, ()
and

/ Vu-Vedr = / fodz Y € W01’2(Q). (3.7)
Q Q

The application of the Riesz representation Theorem is less straightforward. We look for « in the form v = v+ U,
1,2 .
where v € W,;"°(2) and satisfies

/Vu~Vgpdx:/fgad:z:f/VUo-chdx Yo € Wy 2 (). (3.8)
Q Q Q

Since evidently
(G,g@}wol,zm) ::/Qﬂpdx—/QVUo-Vgadx (3.9)

is a linear continuous functional on I/VO1 2(Q) with respect to the norm associated to the scalar product defined by
the left-hand side of (3.8), the existence of the unique v = v(Up) is a direct consequence of the Riesz representation
Theorem, exactly as for Problem (3.4). However, it does not imply directly that also u = v(Uy) 4+ Uy is independent
of the choice of the extension of the boundary data Uj.

Let U} and U be two different functions from W?(Q) having the same trace, U} = Ug = ug on 9 in the sense
of traces. Let v! and v? be the corresponding solutions to Problem (3.8). Then w := (v! + U}) — (v? + Ug) satisfies

/Vw~V<pdac=0 Vo € W2 ().
Q
Since w € W(}’Q(Q) too, it is possible to use ¢ := w which yields

/ |Vw|?dz = 0.
Q

Whence w = const almost everywhere in 2 and since the trace of w is zero, it implies that w = 0 almost everywhere
in Q. Thus, the solution u is independent of the choice of the boundary data extension Uy. Recall that Q € C%! is
required in order to have the trace of a Sobolev function well defined.



38 Chapter 3. Linear elliptic PDE's

The last problem we look at in this section is the Neumann problem for the Helmholtz equation
—Au+u=f in
A (3.10)
— = on Jf.
v 7
Above, v is the unit exterior normal vector. Here, the weak formulation requires more attention. Formally, for ¢
smooth up to the boundary and assuming Q € C%!, we get

/—Awpdx:— %gpd5+/Vu~V<pdx:—/ g<pdS+/Vu-V<pda:.
Q o0 OV Q a0 Q
Therefore, we consider the following weak formulation. We look for u € W12(2) such that
/ (Vu-V(p-i-ugo)dx:/ fgod;v—&-/ gpdS Vo e Wh3(Q). (3.11)
Q Q o0

2(d—1)

Assuming g € L*(99) (we could reduce the assumption, e.g., to g € L (09) if d > 2 or L1(0f?) for some ¢ > 1 if
d = 2) the Riesz representation Theorem provides us unique weak solution to our Problem (3.11).

Clearly, whenever we have existence of a classical problem to our Problems (3.1), (3.3), (3.6) or (3.10), it is also a
weak solution in the corresponding sense. Let us now look at the opposite problem, namely whether a weak solution
which is sufficiently regular is also a classical solution to our problem. This question (in both directions) is usually
referred as consistency of weak solutions to the given problem. We start with Problem (3.2). Let u € W;%(Q) be a
weak solution to Problem (3.2) and let furthermore, u € C?(2) N C(2). Then clearly u = 0 at 99 in the sense of
continuous functions. Using the integration by parts formula (2.3) we have for any ¢ € C§°(£2)

/(Vu-Vgo—l—ugo)dx:/(—Au—i—u)gpdx;
Q Q

thus we have
/(—Au—i—u—f)(pdx:O (3.12)
Q

for any ¢ € C§°(2). Therefore, it holds
—Au+u=f
in Q (in the sense of continuous functions; since u € C?(12), then also f € C(£2)) and our function u is the classical
solution to (3.1). Similarly we show the consistency of weak solutions for the weak formulations (3.4) and (3.7).
Problem (3.11) is slightly different. Assume that u € C?(2) N C1(Q) satisfies (3.11) for all ¢ € W12(Q2). Then,
using integration by parts (2.1.22) with ¢ € C§°(Q2) we get as above that
—Autu=f

in . Next, we take ¢ € C*°(Q2). We get

/ gpdS = (Vu-VgD—I—ugo—fgp)dx:/
a0 Q

ou
—pdS.
Q 81/

(—Au+u— f)godx—!—/
o0
Since the volume integral is identically zero and the equality holds for any ¢ € C°°(Q), it is not difficult to see that
ou
w7
on 99, i.e., the function u is a classical solution to (3.10).
If we replace the assumption u € C%(Q) by u € W22(Q), we get then only
—Autu=f

a.e. in . In this situation we speak about strong solution. This remark is relevant for all four problems considered
above.

3.2 Linear elliptic partial differential equations of the second order

In this section we turn our attention to a general second order differential operator and we shall discuss the weak
formulation for rather general boundary conditions. We define for Q C R? and a function u: Q — R

L du L R,
b= = 30 o (o) + Lo+ X e+ (319

where A := (a;)f,_1: @ = R ¢:= (¢;);: Q= RY, d:= (di)i;: @ = R? and b: Q — R are the coefficients of L.

To shorten the notation, we shall often use the tensor (vector) notation

Lu = —div (AVu) + ¢ - Vu + div (du) + bu.
We now introduce the elliptic operator; it will be closely connected to our operator L.
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Definition 3.2.1 — Elliptic operator I. Let Q C R? be open. We say that the operator L defined in (3.13) is
elliptic, if it holds for any 4,75 € {1,...,d} that a;;,b,¢;,d; € L°°(Q) and there exists C; > 0 such that it holds for
any z € R? and almost every z €

d
z'A(z)z = Z aij(w)ziz; > C1lz|?. (3.14)
i,5=1
We now focus on the elliptic problem we would like to solve. Below, we understand under the data the following.

e The domain Q C R? will be Lipschitz and its boundary will be formed by
0N=T1UlUl'sUM,
where I'; are open in 9 for ¢ = 1,2, 3 and the (d — 1)-dimensional Lebesgue measure of the set M is zero.

e The datum in Q is
f: Q=R
e The data on 0f) are
ug: 'y = R
g: I'ul's =+ R
o:T's > R.

In this chapter we shall mostly directly assume that there exists Up: 2 — R such that Uy = up on I'; in the
appropriate sense.
We aim at solving the following problem.

Definition 3.2.2 — Boundary value elliptic problem: scalar equation. For the given data Q, f,uq (or Up),
g and o and the operator L defined in (3.13) which is elliptic in the sense of Definition 3.2.1, we look for u: & — R
such that (v is the exterior unit normal vector to 9)

Lu=f in Q (3.15)

u = ug on I'y (Dirichlet boundary condition) (3.16)
(AVu—du)-v=g on T'y (Neumann boundary condition) (3.17)
(AVu—du) - v+ou=yg on I's (Newton boundary condition). (3.18)

The above stated definition includes elliptic equation with three kinds of boundary conditions. Recall that equations
(3.15)—(3.18) can be written as follows.

d d d
0 Ju ou 0
- 5| Gija— ey —(d; bu = in 3.19
> an (o) S Ragta cm=s @19
u =g on I'y (3.20)
d d
Z Zaij% —dulv,=g on I'y (3.21)
T - 830.7-
i=1 j=1
d d
Z Zaij% —du | v;+ou=g on I's. (3.22)
T - a.’I}j
i=1 j=1

The term (AVu — du) - v is (for d = 0) often replaced by Vu - n, where n is the so called conormal vector defined
by n; := Z?:l a;;V;.
Observation 3.2.3. Note that if d = 0, the conormal vector n(z) = (ny,...,nq) points at every point z € 92 (where
it exists) outside of €, since due to the assumption on A (see (3.14)) it holds n(z) - v(z) = szzl a;j(z)v;(z)v;(x) >
Cilv(z)|*> = C1 > 0.

Below we present two examples of (scalar) elliptic problems.

Example 3.2.4. Let A(z) = | (thus a;;(z) = §;; foreachz € Q), b=0ac=d = 01in . Then Problem (3.15)-(3.18)
is reduced to

—Au =f in
U = U on I'y
ou Ou (3.23)
v on 7 on iz
U
— +tou =g on I's.

ov
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This problem describes thermal equilibrium in homogeneous and isotropic material under the conditions that on I'y
the temperature is prescribed as ug, on I's the heat flux through the boundary is prescribed and on I's the heat flux
is proportional to the difference of the outer (given) temperature and the interior (unknown) temperature.

Another example shows that elliptic problems can describe convection and diffusion.

Example 3.2.5. Let b =0, d = 0 and let ¢ be such that dive = 0 in Q. Then equation (3.15) is reduced to
—divA(Vu)+c-Vu = fin Q. (3.24)

This equation describes two phenomena: the term AVu represents the diffusion (e.g., the Brownian motion) and the
term c¢ - Vu represents the transport of the quantity v in an incompressible fluid moving with the velocity field c(x),
x e Q.

Even though we shall mostly be concerned with the "scalar" operator L defined in (3.13), most results can be shown
for systems of equations. It means for problems, where the a-th component of the operator L, where a € {1,...,N}
and N € N denotes the number of unknown functions, is defined for @: Q — RN as

N

o N D (g0’ s SNNR D s g NS pas
(La) =-% > 3o <aij axj>+zzci Bo; +Zzaxi(di uf)+ 3 btf, (3.25)

B=11,j=1 B=1i=1 B=1i=1 B=1

-

The coefficients of the operator L should be understood in this sence and we define mappings A Q— RAXAXNXN g

Q — RUNXN g Q — RINVXN and b: Q — RV*N with the help of (A)% = af’, ()77 = ¢, 0)87 = d?” and

(b)*# := b*#. To shorten the notation, we use again the vector (tensor) notation
Li = —div (/Kw) 4T Vit + div (33) + ba

which should be now understood as equality in RY. The expression ¢ - Vi is to be understood as (¢ - Vi)® =
S SN PO i as (0a)F = Yoh_, dfPuP, biT as (b@)* = S5, 0°FuP.

a=1"1 Qx;°’

Similarly as for the scalar problem (N = 1) we can also define the ellipticity for the operator defined in (3.25).

Definition 3.2.6 — Elliptic operator II. Let Q C R? be open. We say that the operator L defined in (3.25) is
elliptic, if it holds for every 7,5 € {1,...,d} and o, 8 € {1,..., N} that a%’g, d?’g, C?B, b8 € L>°(9) and there exists
C; > 0 such that for all Z € R*Y and almost every = €  that

d N
ZA@ZE= Y Y ail ()02 > C1lz)* (3.26)

i,j=1aB=1

Similarly as in the scalar case, we consider the following data of our problem.

e The domain Q C R? will be Lipschitz and its boundary will be formed by four parts
0N=T,UlUTl's UM,
where I'; are open in 0 for ¢ = 1,2, 3 and the (d — 1)-dimensional Lebesgue measure of the set M is zero.

e The datum in € is
f:Q—RN.
e The data on 0f2 are
ﬁo: Iy — RN
G:TouTy — RY
: Ty — RVXN,
As for the scalar case, we mostly assume in this chapter that there exists ﬁos Q — RY such that ﬁo =1y on I'y in the

appropriate sense.
We aim at solving the following problem:

Definition 3.2.7 — Boundary value elliptic problem: vector equation. For the given data (2, f, g, g and
and the operator L defined in (3.25) which is elliptic in the sense of Definition 3.2.6, we look for @: © — RV
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satisfying (v is again the unit exterior normal vector to 952)

Li=f in 9,

(3.27)

TR on I'y (Dirichlet boundary conditions) (3.28)

(AVi — i) v =g on T’y (Neumann boundary condition (3.29)
(AVi — i) v+ d=g on I'z (Newton boundary condition). (3.30)

The above stated definition includes system of elliptic equations with three kinds of boundary conditions. Recall that
equations (3.27)—(3.30) can be written as follows. For every o € {1,..., N} it holds:

N d 9 8uﬁ N d a’u,B N d 9 N
3P Ox; (a%BM> + ch?ﬁ o >0 x,(d?ﬁuﬁ) +y bl = fe in Q (3.31)
wi ? J ! % ; i

B=11,j=1 p=11i=1 p=11i=1 0 ps=1
u® = ug on I'y (3.32)
N d d
ou
Y X | - @) =g onr: (339
B=1i=1 j=1 L
N d N
ap 8UB aB, B aB, B a
ZZ Zaij T — (d3"u?) l/i—l—ZO' u =g on I's. (3.34)
B=1i=1 j=1 i =1
Often, if 9 = 8, the term AV v is replaced by Vii- i, where # is the conormal vector defined as n?’e = 2?21 a?jﬁyi.

We now present one example which includes also the "reactive" terms.
Example 3.2.8. Let N =2, A=1 (i.e, a?jﬁ i= 6ii0ap), 0 = € =0 and b*? := (=1)*(1 — 8,p). Then equations (3.27)

are reduced to
—Aul _ U2 _ fl
in Q. (3.35)

The rest of this chapter contains the treatment of questions of solvability and further qualitative properties of
solutions to problems stated in Definitions 3.2.2 and 3.2.7. The reader should, however, keep in mind that the most
important issue is to understand different problems included in (3.15)—(3.18) and (3.27)—(3.30) rather than building
the general theory. This is also the main motivation of the definition of weak solution, although in some cases, the
definition could be different.

3.3 Definition of weak solution

The procedure how to deduce the weak formulation was partially shown (at least for a simple elliptic operator) in
Subsection 3.1. We shall follow this idea here and deduce the formulation for our rather complex problem. We shall
first proceed for the scalar case, then we also explain the idea for the vector one. Assume that u is a classical solution
to (3.15)—(3.18) and assume that all coefficients of the elliptic operator are smooth. Let ¢ € C>(Q) be arbitrary such
that ¢ = 0 na I'y. We multiply (3.15) on ¢, and integrate over . It yields (see also (3.19))

d

/(Za<a~au)+icau+za(dzu)+bu) dx—/f dz
o\ 4 0n \VOwy) 0 O L AR

We now look at the terms with the divergence operator and perform the integration by parts.
d d d d d
ou Oy ou de ou
[ttt St S a2 cmd)as [ (-3 arts Saame)oas = [ sear
i,j=1 J i=1 i=1 i,j=1 J i=1

To treat the boundary integrals we employ the boundary conditions (3.21)—(3.22) together with the fact that ¢ = 0
on I'; and rewrite the above identity to the final form

¢ ou Oy ¢ du ¢ Op
/Q (Z aija—xjafxi + Zcia—%<p — Zdzua—xl + bu<p) dx +/F oupdS = /Qfapda: +/F o gedS.
i,7=1 i=1 i=1 3 2Ul3

Using the (vector-) matrix-calculus we can rewrite this identity into

/ (AVu~V<p+C'Vug07d~V<pu+bu<p>do:+/
Q

chpdS:/fgoder/ gpdS. (3.36)
s Q TaUT's
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For fixed operator L and fixed o we introduce the following bilinear form which represents the left-hand side of (3.36)

Bro(u,p) = /

(AVu -Vo+c-Vup —d-Vou+ bu<p) dz + / oupdS, (3.37)
Q

T's

where we assume that all integrals exist and are finite. We have already seen in Subsection 3.1 that the correct space
for our problem is the Sobolev space W12(£2). To recall the motivation we use the special case A =1, b =1 and f
arbitrary square integrable function and all other parameters zero. If we use ¢ := u in (3.36), we get

1 1
Julfta = [ ude < 51513 + gl (3.39)
where we used on the right-hand side the Young inequality. We see that the second term can be subtracted from
both sides of the inequality and the norm which we naturally have under control (at least formally) is the W2-norm.
Following Subsection 3.1 we shall assume in the rest of this chapter that Uy € W2(Q) is such a function that the trace
of Uy is equal to ug on I';. This leads us to the following definition of the weak solution to (3.15)—(3.18).

Definition 3.3.1 — Weak solution of boundary value problem for elliptic equation. Let € C%!,
{I';}2_, be the corresponding parts of the boundary and the operator L be elliptic in the sense of Definition 3.2.6.
We define

Vi={p| ¢ € WH(Q), Tplr, =0}

with the standard norm [j¢[|y := [|¢|lwr.2(q). Let further the function u € W'2(Q) and the data Uy € W2(Q) ¢,
o€ L®(s), g€ (W22, UTs))* b and f € V*. We say that u is a weak solution to (3.19)—(3.22), if

u—UyeV (3 39)
Br.o(u, ) = {f, p)v + <g’(‘0>w%’2(rzur3) for any ¢ € V. :

20Uy = ug on I'7 in the sense of traces.
bDual space to the range of the trace operator from W12(Q).

Due to the assumptions on the data and on the coefficients of the operator L, all terms in (3.39) are well defined
and finite. This can be easily seen from Holder’s inequality and from the fact (not yet proved) that the range of the
trace operator can be well characterized and it is a Banach space. Note that we replaced the integrability assumption
on f and g by the assumption that they belong to certain dual spaces. Nevertheless, if we assume f € L?(2) and
g € L?(Q), we may simply define

(fiehv ::/chpdx, (9: 0Dy 1250 ::/ g9 ds,

o0

and solve problem (3.39). On the other hand, the general form of (3.39) allows us to cover also the case when the
right-hand side is defined as derivative of a non-smooth function. If, e.g., I'y = 9Q and f := divF, where F; € L?(Q),
we may easily set

(fyo)v ::—/QF~V<pdx.

This definition is, moreover, consistent with the prefered integral formulation, as if F; € W, (Q) and thus f € L2(Q),
we may due to integration by parts (Theorem 2.1.22) identify

(fyo)v = —/ F.-Veodzr= [ divFpdz= | fedz.
Q Q Q

We showed at the beginning of this section that if « is a classical solution to our Problem (3.15)—(3.18), then it
satisfies also the weak formulation. We will now look at the opposite implication, i.e., if u is a weak solution which is
additionally sufficiently smooth, then it is also the classical solution. This implication is the key property to justify
the weak formulation as it says that whenever we may show sufficient regularity of the weak solution, then the weak
solution becomes the classical one. If we can furthermore show also uniqueness of weak solutions, then the weak
formulation is the only correct choice. Everything is summarized in the following theorem.

Theorem 3.3.2 — On consistency of weak solutions I. Let all assumptions of Definition 3.3.1 be satisfied. Let
for any i, j € {1,...,d} it hold a;;,d; € C*(Q), ¢;,b, f € C(Q), 0 € C(T'3), g € C(T2 UT3) and Uy, u € C*(Q) NC3(N).
Then u is a classical solution to (3.19)—(3.22), if and only if u is a weak solution.

Proof. The first part of the proof that any classical solution is a weak solution was explained at the beginning of this
section and we shall not repeat it. Let us look at the proof of the second implication. Let u € C'(2) N C%(Q). We
want to show that if u satisfies (3.39), then it also satisfies (3.19)—(3.22). Let the function ¢ € C§°(2) be arbitrary.
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Using this test function in (3.39) and due to assumptions on f we get (note that all boundary terms disappear due to
the fact that ¢ has compact support)

/(AVu'V<p+c~Vug0—d'V§0u+bu<P>dx:/f@dx'
0 Q

We apply in the first and in the third terms integration by parts (it is possible due to strong assumptions on all
functions) and using the fact that the boundary terms disappear we get

/prdx:/ﬂpdx.
Q Q

Since ¢ is an arbitrary smooth compactly supported function, we immediately obtain the validity of (3.15). The
validity of (3.16) follows from the definition of the function spaces; we therefore look at the validity of (3.17)—(3.18).
We repeat the procedure with the difference that ¢ € C>°(Q) such that ¢ = 0 on I';. These functions satisfy ¢ € V/
and thus can be used in (3.39). We get

/ (AVu~V<p+c-Vu<p—d-V<pu+bugo)dx+/
Q

s

awpdSz/fapdx—k/ g dS.
Q LUl

We use again in the first and in the third terms integration by parts, but we must include now also the boundary
terms (note that the integral over I'; again disappears as ¢ =0 on I'y)

/prdaj—&—/ (AVu-wp—ud-u)gpdS—F/ ngodS:/fgodx—F/ gpdS.
Q TaUl's I3 Q T'aUl's

Due to the previous step we know that the first terms on both sides are equal. Since ¢ can be an arbitrary smooth
function on I's U T3, we immediately get (3.17)—(3.18). [ |

Before coming to the vector case, let us define another notion of the solution which lies between the weak and the
classical one.

Definition 3.3.3 — Strong solution I. Let all assumptions of Definition 3.3.1 be satisfied. Let, moreover, for
any i,j € {1,...,d} it hold a;;,d; € Wh>(Q), f € L*(Q2), g € L?(09) and Uy € W?%(Q). We say that u € W22(Q)
is a strong solution to our problem (3.15)—(3.18), if (3.15) holds almost everywhere in © and (3.16)—(3.18) hold
almost everywhere on 0f).

It is again not very difficult to see that if u € W22(Q) and u is a weak solution, then it is also a strong solution and
vice versa. The proof can be performed exactly as the proof of Theorem 3.3.2.

We now repeat the same procedure as above for the vector problem (system of elliptic equations). We multiply
the a-th equation on the function ¢® from C*(Q), where ¢® = 0 on I';. We sum the resulted equalities over
a=1,2,..., N and integrate over €. It yields

ouf d ouP
ap vt ap
Z / <aij 3%‘) " ; “ o,

a,B=1

N
i(d?ﬁuﬁ)+baﬂuﬁ)<padx:/ Zfaspadx.
Li Qa:l

As in the scalar case, we perform integration by parts at several term and get the identity

d

B 9> ouP O™
aﬁaii ob 28,8 0P% e B o) 4
Z/ ig=1 U 61‘]‘ 8$l+;1 8 90 Z o 8xi+ U@) *

a,f=1 i=1
+ Z / a;; —Vl—i-Zda’B Pui <p *dS = /Zfa *dx.
a,B=1 i,j= 1 Oz

We replace the boundary terms by (3.33)—(3.34) and use the fact that ¢* = 0 on I'y. The resulted identity has the
form (as in the scalar case, we define g to be zero on I't)

s 0P 9° w0 N g 50 B, B a
Z/ 11Jﬁ££+215;@ Zdﬂﬁ@i +bPufy )d:z:
i,j= i=

a,f=1 i=1 v

+Z/ oPulpds = /Zf%ada:+2/

a,B=1 Fgmrs

Using the (vector-) matrix-calculus we can rewrite the identity into shorter and more understandable form (we use as

in the previous section @ = (u!,...,u"") and similarly for other terms)

/Q<AVu V@ + (Vi) - ¢ — (0V) - i + bﬁ.@) dx+/

( ﬁ)-gZdS:/f~gZd:z:+/ g-@ds. (3.40)
I's Q T'aNT's
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Above, the denoted AV : V@ := Zgzl Z?Zl(zgzl Z?Zl a%ﬂ%)%. We again introduce the following bilinear
form (with L and fixed)

B, (0.9) = |

(Avi: Vg + (Vi) ¢ — (59) - + (bil) - §) dx+/ ( @)-@ds, (3.41)
Q

I's

where we assume that all integrals exist and are finite. This allows us to introduce the definition of the weak solution
to (3.27)—(3.30).

Definition 3.3.4 — Weak solution of boundary value problem for system of elliptic equations. Let
Q € C%! with the corresponding parts of the boundary {I';}3_; and let L be elliptic in the sense of Definition 3.2.6.
We define

Vi={G=(¢'...,¢")|Va=1,...,N, o* ¢ WH3(Q), Te®|r, = 0}

with the standard norm ||¢||3 = Zgzl ||QDO‘H%/V1,2(Q). Further, let for any «, 5 = 1,..., N the functions u® €

W2(Q) and the data Ug € W2(Q), 0*f € L®(T's), g* € (W2:2(9Q))* and f* € V*. We say that @ is a weak
solution to (3.31)—(3.34), if

U — [70 eV
L } (3.42)
By, (@,@) = (£.@v + D (6" 9"y by, o a0y GE€V.
a=1

Similarly as below Definition 3.3.1 it is possible to verify that under our assumptions all integrals (dualities) are
well defined and finite.
Furthermore, the same claim as in the scalar case can be shown concerning the consistency of weak solutions.

Theorem 3.3.5 — On consistency of weak solutions II. Let all assumptions of Definition 3.3.4 be fulfilled.

Let for any 4,5 € {1,...,d} and any a, € {1,..., N} it hold afjﬁ,df‘ﬁ € CL(Q), .28, f> € C(Q), 0 € C(T3),
g® € C(T2UT3) and US,u® € C*(Q) NC3(). Then @ is a classical solution of (3.31)-(3.34), if and only if @ is a

weak solution.
Proof. The proof is similar to the scalar case. |
Exercise 3.3.6. Prove Theorem 3.3.5.
Finally we also define the strong solution in the vector case.
Definition 3.3.7 — Strong solution II. Let all assumptions of Definition 3.3.4 be satisfied. Let for any i,j €
{1,...,d} and any o, 8 € {1,..., N} it holds a®’,d*® € Wh>=(Q), f* € L2(Q), g* € L2(dN) and UZ € W>2(1Q).

ij
We say that @ such that u® € W22(Q) for any o € {1,2,...,N} is a strong solution, if (3.31) holds almost
everywhere in  and (3.32)—(3.34) hold almost everywhere on 0.

It is again not difficult to show that u® € W22(Q) for any « € {1,...,N} and @ = (u',...,u") is a weak solution,
then it is a strong solution and vice versa.

Exercise 3.3.8. Prove the claim about the consistency for strong solutions.

3.4 Existence of weak solutions, uniqueness and continuous dependence
on data for coercive operators

We have already seen in Subsection 3.1 that operators of the type —Aw + u are elliptic and provide good estimates
for the solution of corresponding elliptic problems: the bilinear form

BL(u,v):/(Vu~Vv+uv)dz
Q

has the property that
By (u,u) = / (Vuf? + %) dz = ull?,.
Q

We shall consider in this subsection similar operators (even for the vector case) which will however be as general as
possible. In Subsection 3.1 the main tool to get existence of a weak solution was the Riesz representation Theorem.
This, however, requires that the bilinear form can be viewed as scalar product which means that the main part of
the elliptic operator is symmetric; more precisely, the matrix A from the differential operator of the second order

_ szzl a%i(aij%“j) must be symmetric. We shall first relax this condition.
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Theorem 3.4.1 — Lax—Milgram. Let V be a real Hilbert space with the scalar product (-,-)y and the norm
Il -llv=(,)'/2. Let B: V x V — R be a bilinear form on V which is:

a) V-elliptic, i.e., there exists m > 0 such that for any u € V' it holds

B(u,u) = mlfulff (3.43)

b) V-bounded, i.e., there exists M > 0 such that for any w,v € V it holds

|B(u, v)| < Mlullv o]y (3.44)

Then for any F' € V* there exists unique v € V' such that for any v € V' it holds
B(u,v) = (F,v)y. (3.45)
Moreover, u satisfies the estimate

1
< —||F|ly=. 3.46
fullv < m” v ( )

Proof. Let us first look at the simpler part of the proof. If u satisfies (3.45) for any v € V, then choosing v := u in
(3.45) and using (3.43) we get
mlull} < B(u,u) = (F,u)y < ||F|

v l|lullv

which directly implies (3.46). Furthermore, let uy,u2 be two solutions of (3.45). Then the bilinearity of B and the
linearity of the duality immediately yield

B(uy —ug,v) =0 for any v € V.

Choosing v := u; — ug and using the V—ellipticity we see that u; = us which implies the uniqueness of solutions to
our problem.

It remains to show existence of « which solves (3.45). We first use the Riesz representation Theorem B.2.2 and find
for the given F' € V* unique w € V such that for any v € V' it holds (w,v)y = (F,v)y. Problem (3.45) transforms
into the problem to find u € V' such that for any v € V it holds

B(u,v) = (w,v)y. (3.47)

We now rewrite the left-hand side to the form of the scalar product. More precisely, due to the bilinearity and the
V-boundedness of B we see that for a fixed u € V it holds B(u,-) € V*. Due to the Riesz representation Theorem
there exists unique element A(u) € V such that for any v € V' it holds

B(u,v) = (A(u), v)v. (3.48)

Equation (3.47) then rewrites into
(A(u),v)y = (w,v)y. (3.49)

To finish the proof of existence of w € V' which fulfils for all v € V equation (3.49), it is enough to show that the
mapping A: V — V is onto.
Let us first summarize properties of A which directly follow from the properties of the form B.

(i) A is linear. Indeed, since B is bilinear, we have for any uy,ug,v € V

(A(uy + ug),v)v (848) B(uy + ug,v) = B(u1,v) + B(uz,v)
3.48
B2 (A(wr),v)v + (Alu), v)y
and thus A is linear.

(ii) A is injective and A(V) is a closed subspace of V. The property that A(V) is a subspace follows from the
linearity of A. Further, due to the V-ellipticity of B we have for any u € V

m|lull{ < B(u,u) = (A(u),w)y < [|A®u)|v|ullv;
thus 1
lully < E”A(U)HV

which due to the linearity implies the injectivity. Furthermore, if { A(u™)},en is a Cauchy sequence, then due to
the linearity of A and the above presented estimate the sequence {u"},en is Cauchy and thus we see that A(V)
is a closed subspace.
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(iii) A is bounded. Indeed, due to the V-boundedness of B we have

AW = (Aw), Aw)y "= Blu, A(u)) < Mlully [ Au) v
and thus ||A(u)||v < M||ullv.

From the properties above it follows that A: V — V is linear, bounded (thus continuous) and injective operator
with the closed range A(V') which additionally forms a subspace of V. Assume now that A(V) # V. Then there
exists v € V' \ A(V) which can be chosen so that ||v||y = 1, and for any w € A(V) it holds (v,w)y = 0. Choosing
w = A(v) € A(V) and using the V-ellipticity of the form B we get

0= (v, A(0))v = (A(v),v)v = B(v,v) > mfv[[{; =m >0
which leads to contradiction. The operator A is thus onto and the proof is finished. |

The goal of this section is to formulate assumptions on the operator L and on the data of Problem (3.27)—(3.30)
so that we may apply the Lax—Milgram Theorem. For a moment we consider only the vector problem since the scalar
problem in the setting of the following theorem is on the same difficulty level as the vector problem. Before we do so,
let us look at the special problem of the Neumann problem. Let us set ¢ = 9 = 6 and b = 0 in the definition of the
operator L and assume that [I's| = |0€]. In this situation the space V in Definition 3.3.4 reduces to

Vi={F=(¢",...,¢"); for any a € {1,..., N} it holds that ¢* € W'?(Q)}

and the weak formulation has the form
/QAV’J: V@dr = (f,8)v + (7, @'}W%YQ(GQ;RN) for all g e V. (3.50)
If we now choose in this identity @ := (0,...,0,1,0,...,0), we get that for any o € {1,..., N} it must hold

(5 Dwrz@) + (9% 1) 12 o) =0 (3.51)

2
which for f and ¢ integrable does not mean anything else than
/fadm+/ g¢dS =0forany a € {1,...,N}. (3.52)
Q a9

We see that condition (3.51), or (3.52), respectively, are necessary conditions for the existence of a solution. In
what follows we show that these conditions are also sufficient. We now show one abstract result telling us that the
V-ellipticity of the bilinear form By, defined in (3.41) is the sufficient condition for existence of the unique weak
solution.

Theorem 3.4.2 — On existence and uniqueness for coercive operators. Let all assumptions of Defini-
tion 3.3.4 be satisfied.
a) If By, is V-elliptic, then there exists unique solution to Problem (3.27)—(3.30).

b) If¢=0=23, b =o, T3] = |09 and conditions (3.51) are fulfilled, then there exists a weak solution to Problem
(3.50) which is unique up to an additive constant.

Proof. Let us first look at the simpler case b). We showed in (3.51) the necessary condition for the existence of a
solution. Since in this case the condition is reduced to

N
/QAVﬁ: V@dr = (f,F)v + Z<9a"?a>wév2(aﬂ)’
a=1

we see that replacing =i+ E, where k € RY is arbitrary, is again a solution if # were so. This leads to the idea that
we should consider instead of the space V rather the factor space V/PL; we say that @ ~ i, if @1 — @2 = k € RN
almost everywhere in Q. The space V/P} is again a Hilbert space and due to Theorem 2.6.8 can be endowed by the
norm

N
@13, pp == Va3 =) [Vu3;
a=1
furthermore, clearly (&, %)y, py = Jo Vi - Vida is a scalar product. Due to the assumption on the matrix A the

expression

B(it,¥) := / AV : Vidz
Q
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is a bilinear form. Assumption (3.26) yields
B(it, @) = / RVii: Viida > Cy|Vil3 = Ol
Q

and B is also elliptic. To be able to apply the Lax-Milgram Theorem 3.4.1 we have to find F € (V/ P{)* so that

Due to the trace theorem (recall that the space W2:2(;RYN) is the range of the trace operator) we can define F € V*
by means of

—

N
(F,&)v =(f,@)v + Z_jl<ga, OVt = OV +{T.9) 120w

It remains to show that this F' belongs also to (V/PJ)*; in other words we need to show that for any k € RY and any
@ € V it holds that . . B
<F7<ﬁ+k>v = <F793>V-

This is, however, a simple consequence of (3.51). We can therefore apply the Lax—Milgram Theorem (Theorem 3.4.1)
and we get existence of a unique @ € V/PJ solving our problem. As # is unique in the factor space V/PY, we get
uniqueness of the weak solution up to an additive constant which finishes the proof for the Neumann problem.

Let us now deal with the case a). Similarly as above the space V is Hilbert space a due to the properties of the
traces of Sobolev functions and assumptions on f and ¢ we may define F' € V* by means of

<Fa¢'>V = <f7§5>V + <§a ¢>W%‘2(F2UF3;RN).

Consider now the form By, defined in (3.41); due to the linearity of the integral and assumptions on the data (the
reader can easily check it using Hélder’s inequality), that the form is a bilinear bounded form on W12(Q;RY). Since
V is a closed subspaces of this space (an easy corollary of the trace theorem), then By, is a bilinear bounded form
on V. Hence assume according to a), that By, is V-elliptic.

Let us first consider uniqueness of solution to problem

—

By, (@.¢) = (F,@)y forany G V. (3.53)

Let u] and #s be two solutions such that w; — ('701 € V and ty — 173 € V (recall that iy is the prescribed value on
I'y and Uy and UZ are two functions having on I'; the same trace equal to ). Then also Us — Ug € V and we can
choose in (3.53) the test function ¢ := @; — @y € V. Subtracting the corresponding equations for @; and @s we obtain

BL7 (ﬂl - 62,171 - 62) =0
which due to the V-ellipticity (it is possible to use it as @; — iy € V') leads to i = iy (almost everywhere in ) giving
us the uniqueness of the solution.

Let us now deal with existence of a solution. We look @ in the form @ = @ + Uy, where 7 € V. Plugging this into
(3.53) and due to the linearity of By, we easily see that to find the function @ it is enough to show existence of ¥ € V
which satisfies .

By, (0,¢) =(F,@)v — Br, (Up,p) forany geV. (3.54)

7
First, due to the bilinearity of By, on W'2(Q;RN) we can find G € V* such that
(G, @)v = (F,@)v — B, (U, ) forany g€ V.

Equation (3.54) transforms therefore to

By, (#,¢) = (G, @)v- (3.55)
We can now apply the Lax-Milgram Theorem 3.4.1, since we verified that By, is a V-bounded bilinear form and due
to our assumptions it is also V-elliptic. Therefore there exists unique ¢ € V' satisfying (3.55) and thus also i, a weak
solution to problem (3.27)—(3.30). |

We realized that to the proof of existence and uniqueness of solutions to problem (3.27)—(3.30) it is enough to
show that By, is a V-elliptic form. Furthermore, for the Neumann problem we showed that conditions (3.51) are
necessary and sufficient for the existence of a solution. We further concentrate on the identification of assumptions on
the parameters of the operator L which allow us to obtain the desired ellipticity. Note that the ellipticity condition
is fundamental as we shall see in the following sections and violation of this condition can lead to non-existence or
non-uniqueness of solutions. Later, in the nonlinear case, this condition will be replaced by the so-called coercivity
which will be equivalent to the ellipticity in general Banach spaces.
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The results which we formulate and show use "brute force" to show the ellipticity of By . In many cases, as will
be shown below in several examples, they cannot be applied, although it can be verified by finer techniques that the
form Bj, is elliptic.

For the next part, we first define two auxiliary functions

N

b(z) == inf Z b ()2 2"

ZeRN . |Z|=1
{zeRN [z1=1} S~

N

o(x) := inf P (2)222P.
(@) {EERN;‘Z‘:HQ%;1 (@)

(3.56)

Note that in the scalar case, i.e., N = 1, it trivially holds b=band 5 =o.
We first formulate the existence theorem for the situation when at least on a part of the boundary (nontrivial one)
the Dirichlet condition is given.

Theorem 3.4.3 — On existence for |I';| > 0. Let all assumptions of Definition 3.3.4 be satisfied and |T';| > 0.
Assume that there exists € > 0 dependent only on 2 and I'; such that if data and coefficients of L satisfy

Cib(a) — [E(@)* - [3(2)?

> —eC? almost everywhere in Q,
o(x) > —eCy, almost everywhere on I's,

(3.57)

where b and & are defined in (3.56) and C is the constant from the ellipticity of the operator L. Then there exists
unique weak solution to (3.27)—(3.30). Moreover, there exists C' > 0 dependent only on 2, I'y, C; and € such that
the solution @ satisfies

ve + | Tollw2 @y + 1] (3.58)

il < € (1] T —

This theorem claims that if the Dirichlet condition is prescribed on a part of the boundary, then existence and
uniqueness of weak solutions is ensured if either all terms are sufficiently small or the terms b and are good (non-
negative) and they control the potentially bad terms ¢ a 9. Moreover, it is evident that the stronger the ellipticity of
Ais (hence, the higher C is) the worse situations can be covered. We leave as an easy exercise the proof of existence
and uniqueness of weak solutions in the following situations: (i) problem (3.23) for ¢ > 0 and |T'y| > 0 (ii) problem
(3.23) with (3.23); replaced by (3.24) for ¢ = 0 and |T'y| > 0 (iii) vector problem with the equations (3.35) and such
boundary conditions of the type discussed above with |I';| > 0.

We now formulate the theorem for the case when we prescribe only Neumann or Newton boundary condition. The
main difference with respect to the previous theorem is the fact that not only need that the terms b and are not
bad, but one of them must be even sufficiently good.

Theorem 3.4.4 — On existence for |I';| = 0. Let all assumptions of Definition 3.3.4 be satisfied and let
IT'1| = 0. Let Cy be the constant from the ellipticity of the operator L. Then the following holds.
1. Let ~ ~
C1b(x) — [¢(@)]? — [9(2)]> > 0 almost everywhere in Q,
- R 3.59
/ (C1b(z) — |e(z)]* — [0(x)[*) dz > 0. (8.59)
Q
Then there exists € > 0 (however, now dependent on (3.59), C; and €2) such that if fulfils
o(x) > —e almost everywhere on I's,
then there exists unique weak solution to (3.27)—(3.30).
2. Let
o(x) >0 almost everywhere on T's,
(3.60)

/ odS > 0.
s

Then there exists € > 0 (dependent on (3.60), C; and Q) such that if b, ¢ and ? fulfil
C1b(z) — |¢(z)|? — [3(x)|> > —c  almost everywhere on I's,

then there exists unique weak solution to (3.27)—(3.30).
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Moreover, in both cases, there exists a constant C' > 0 dependent only on 2, I';, C; and & such that the solution

satisfies
(3.61)

lall,, <C (||f| ve 4 1Tollwazomn) + (171

(W2 FzUFg RN)) )

Corollary 3.4.5. Since the problem is linear, then the mapping F: [f, g, ﬁo] — ¥ as a mapping from V* x (W%’Q(I‘Q U
I3;RY))* x WH2(Q;RY) to V is bounded and continuous.

Proof of Theorem 3.4.3 and Theorem 3.4.4. Due to Theorem 3.4.2 it is enough to show that the bilinear form By, is
V-elliptic. Let us take arbitrary @ € V and plug it in formula (3.41). Using the ellipticity of the matrix A (see (3.26))
and definitions of b and & (see (3.56)) we get the inequality

By, (ﬁ,ﬁ):/ (A’va:va+€w-ﬁ—ﬁva-ﬁ+bﬁ-ﬁ)dgg+/ (i) idS
Q

T
> / (Cl|Vﬁ|2 — |&|val|a) — )| V||| +g|ﬁ|2) dx +/ oli)* ds.
Q s
Applying the Young inequality we may further estimate

et = O A2+ PP .
vl + 5 vaj < v + R e

Gy

and the above mentioned inequality reduces to the form

T m2 A2
B, (a,a)z/ (9|va|2+|a|2w) dx—i—/ 5|2 dS. (3.62)
' Q 2 Cl T3

From now on we proceed separately for |I';| > 0 and |T'1| = 0.

In the former we use the Poincaré inequality and the Theorem on traces to obtain the required inequality. More
precisely, using Theorem 2.6.3 we get existence of ¢; dependent only on €2 and I'; such that

S, < [ (vapdot [ |a?as,
Q I
Similarly due to the Theorem on trace operator 2.5.11 we get existence of ¢ dependent only on 2 such that

> dS < || 5
I's

We apply these inequalities in (3.62) to get
C e o i
B, (@) > Al + | | |21H|dx+/ i s
I's
2 C1 .,
> Gl +dd [ tas
2 2
/|*|2 |°| o1 da:+/ 52 ds
s
C .
= & Ivall3 + ¢y /|u| 34710+ O — |2 - [0)?) da (3.63)
—|—/ (334710 +0)|a* dS
I's
> AR + O [ [P (E47CF + b= 4 — i) do
—|—/ (334710 +0)|d)* dS,
I's
where in the last inequality we used again Theorem 2.6.3. If we choose
£ := 34" min(1, c3),

hence € > 0 depends only on  and T'y, then it holds for any data satisfying (3.57)

4 Ch 1+C1

By, (u, 7~_[)>C1 (| ||12_C1 4 s ||V
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The bilinear form By, is therefore V-elliptic and the proof is in this case finished.

Let us now turn our attention to the latter, i.e., |I';| = 0. We cannot dispose any more with the Poincaré inequality
which works with the values of the function on the boundary. However, we may replace this by requirement that at
least one of the terms in (3.62) is good. Let us consider now case 1. from Theorem 3.4.4. Due to (3.59) there exists
O* € Q and ag > 0 such that |Q2*]4 > 0 and

012 Qa3

Cib(z) — [8(2)]? = p(a))? > almost everywhere in Q.

Using this inequality in (3.62) and using the fact that expression in (3.59) is non-negative in the whole 2, we have

Bu. (i) > % (/ |Vﬁ\2dx+a3/ |ﬁ|2dx) +/ 5l ds. (3.64)
Q * T3

We can now repeat the procedure from the previous part;, we apply Theorem 2.6.3 to get from the first term the whole
norm and Theorem on trace operator 2.5.11 to estimate the last term. Altogether we have

2
J— ciCr
By, (@) = Tl
2 2.2
SO ciCy cseiC \ o
+/ gl ds > 2 1Hu||f72+/ ( 2122 +a> @ dS.
I's 4 Is 2
Choosing
2.2
c5csC
gi= 217
2
we get the desired estimate, provided o satisfies assumptions of point 1. Point 2. can be shown similarly and is left as
an exercise to a kind reader. [ ]

This part contained basic techniques and procedures how to show that our operator is elliptic (hence the form By,
is V-elliptic). We saw that if we prescribe Dirichlet boundary values on at least a part of the boundary, we can handle
also the unpleasant terms, provided they are not too big. If the Dirichlet conditions are not prescribed, at least one
of the other terms must be sufficiently good. The whole proof did not use any structure of the unpleasant terms and
the following exercises contain several cases which do not fall into our theory, developed up to now.

Exercise 3.4.6. Let us consider 2 C R? open bounded, not necessarily Lipschitz. For a given f € L?(Q) we want to
find a weak solution to
—Au=f in

u=20 on 0f2.

Solution. We already discussed this case, however, the main issue now will be the properties of the boundary. In this
situation, we cannot speak about the trace of u, nonetheless, the natural candidate for the suitable function space is
V= VVO1 -2 (©2). Let us recall that this space is defined as a closure of smooth compactly supported functions in €.
The weak solution is called a function u € V' such that

B(u, ) ::/QVU-Vgodx:/Qfgpdxzz (F, @)y for any ¢ € V.

The form B is evidently bilinear and V-bounded, it is enough to verify its V-ellipticity in order to be able to get from
the Lax—Milgram Theorem 3.4.1 existence of exactly one weak solution. Since €2 is bounded, we may find a sufficiently
large ball Br(0) C R? such that Q C Bgr(0). If we define u to be zero outside of Q, we get u € W, > (Bg(0)). (Verify
carefully this step!) Since the ball has Lipschitz boundary (even a C* one), we may use Theorem 2.6.3 to get

B(u,u) = / Vul? de = / IVl do > Sl s, 0 = EllulFe)-
Q Br(0)

The form B is V-elliptic and the existence of a unique weak solution is a direct consequence of the theory developed
above. g

This exercise shows that if we prescribe the Dirichlet boundary condition ug on the whole boundary, we are not
obliged to deal with Lipschitz domains, but it is enough to to assume that there exists Uy € W12(£2) such that the
trace of Uy is equal to ug on 9€2. We then look for our solution « in the form v = Uy + v, where v € V| or rather
(u— Up) € Wy*(Q). Note that if Q is Lipschitz and ug is sufficiently regular, the existence of such Uy is guaranteed,
but even some situation with less regular domain 2 can be considered.

Exercise 3.4.7. Let Q = (—1,1)2. For a given f € L*(Q2) and a € L>(—1,1) such that [ja|le < 2, let us show
existence and uniqueness of weak solution to the problem

0%u 0?u 0%u
76733%(33) - Tx%(m) + a(xl)iaxl&ng

u(z) =0 on €.

Lu(zx) := x) = f(x) in
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Solution. The expression on the left-hand side is not in the divergence form and thus we cannot use the theory
developed above. However, we aim to rewrite in particular the third term into the divergence form. A big mistake
would be the following

L0 () e
0r10ry 01y 0x4

81‘1 31172 '

Formally, we achieved the form we need, however, by our assumptions we have no information about any derivative of
a (even not about a weak one) and thus the expression on the right-hand side is not meaningful. On the other hand,
since a is independent of x5, we may proceed as follows:

Pu_ 9 ( ou
aa.’lﬁlal‘g - 81‘2 a8$1 '

A0 = (L)

—div (A(z)Vu(z)) = = Y (;Zi <(A(z))ij$> = Lu(zx).

ij=1

If we define the matrix A(z) as

we have

The operator L is now rewritten into the correct form and we need to verify the ellipticity of the matrix A, i.e., to
verify condition (3.26). A simple computation shows that it holds for any 7 € R?

2
Z (A(x))ijzizj =22 422 —alx)nm > 2 — (1 —¢) —

> 2
—€Z1+< i1—e) )™

where we used the Young inequality. We see that if ||a||o < 2, choosing ¢ := (2 — ||a||sc)/2 > 0 we ensure

2
1-— M > ¢ almost everywhere in €.
41 —¢)

Thus
d

Z (A(a:))ijzizj > ¢lz|?.
i,j=1
Hence, the operator L is elliptic and we may use the theory developed above to prove existence and uniqueness of a
weak solution to our problem. O
The following exercise deals with equation (3.24). We already know that for |c| < 1 (the smallness depends now
on the ellipticity constant Cy of the matrix A) there exists unique weak solution. We now show how we can generalize
this result for particular vectors ¢ which often appear in applications.

Exercise 3.4.8. Let Q C R? be Lipschitz, f € L?(Q2), p € (2,00] and the vector ¢ = (c1,...,cq) be such that
¢ € LP(Q), 1 =1,2,...,d. Let moreover divc < 0 in € in the sense of distributions in Q, i.e., for any non-negative
v € C5° () it holds

d
e
c-V dx:/ Ci dx > 0. 3.65
/Q 7 Q; Oz (8.65)

For p’s from an interval as large as possible show the existence and uniqueness of a weak solution for equation (3.24)
with homogeneous Dirichlet boundary condition without any restriction on the size of ||c||,.

Solution. First, we have to formulate correctly the problem. The choice of the function space is evident, V' := WO1 ’2(9),
and u € V is called a weak solution to our problem, provided is satisfies for any ¢ € V

/Q (AVu -Veo+c- pr) dz =: B(u,¢) = (F,p)y := /Qf(pdx'

Since we have no smallness of a norm of ¢, our above proved results cannot be applied. We therefore try to apply
directly the Lax—Milgram Theorem (Theorem 3.4.1) on our problem. Clearly F' € V* and the form B is bilinear. It
remains to verify its V-boundedness and V—ellipticity. We start with the boundedness. The Holder inequality give us
the following estimate

Bl < [ (WITalVel + el Vullel) da
< Al Tl Vells + el | ulal @] 22
< CA ) ullv (el + 1] 2.
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The last term contains a certain norm; to bound it by the norm in V' we need to apply the continuous embedding
2
W12(Q) < L7-2(2). Using Theorem 2.4.5 we obtain

p>2 ford=2,

W2(Q) < L2 (Q) <=
p>d ford>2.

In what follows we consider only such p’s a and we know that our form B is V-bounded.
Let us now concentrate on the V—ellipticity. Using our assumptions on A (see (3.26)) together with the Poincaré
inequality (see Theorem 2.6.3) we get the estimate

B(u,u) = / (AVU -Vu+c- Vuu) dz > C1||Vul3 +/ c- Vuudx
Q Q
> A0 ||Jul) + / c- Vuudz.
Q
Let us now look at the last integral. Using the definition of W, *(€2) we may find a sequence {u"},en € C5°(9) such

that u —u in VV0 %(Q). Moreover, due to the continuous embedding and our choice of p’s we also have that u" — u

in L7 (€2). The last integral can be rewritten to the following form:

d
8 n
/C-Vuudx: lim c-Vu"u"dr = lim /Zci Y
Q n—oo Jo n—o0 Jo ox;

— 5 Jm. / Z

In the last inequality, we used (3.65) with ¢ := (u")? which is clearly non-negative and due to the properties of u"
also smooth and compactly supported. The form B is thus V—elliptic; the existence and uniqueness of a weak solution
for p > d (or p > 2 for d = 2, respectively) is a direct consequence of Lax—Milgram Theorem 3.4.1. 0

Exercise 3.4.9. Consider for A € L>(Q;R¥*?), f € LP(Q), b € L4(Q) and ¢ € L"(Q;RY) the following problem: find
u € Wy () such that

8|un ‘2 (3 65)

¢ ou Ov
Ajj— —— ct v+buv> dx:/fvdx
/Q (”2_:1 J Oz Ox; Z Q
for all v € Wy?(€). Assume that the bilinear form on the left-hand side is W, *-elliptic. In dependence on d find

minimal requirements on p,q and r such that there exists a solution to the problem above (i.e., show under which
conditions the bilinear form is bounded and the right-hand side forms a bounded linear functional).

3.5 Existence of a weak solution by means of the Fredholm alternative

The previous section dealt with existence (and uniqueness) of a weak solution for a large class of data and we showed
that the existence of a weak solution can be shown, provided the corresponding operator is coercive; in other words,
provided we are able to show a priori estimates. This was typically possible in the cases, when b or ¢ was sufficiently
good (positive). In this section, we rather concentrate ourselves on the characterization of the data for which a solution
exists (and is possibly unique). For simplicity! we shall not deal with inhomogeneous Dirichlet boundary condition
and in case we prescribe values iy on the boundary, then we always take iy = 0. Recall first the operator L

N od g Suf d ouf A g N
(L) =-3 > a( a5~ ) ch;*ﬁa DD g @)+ D 0’ (3.66)
G—1ig—1 9T B=1i=1 Tio a5 9F B=1

and its shorter notation
Li = —div (/Kw) 4T Vi + div (33) + ba

which will be elliptic, i.e., its coefficients satisfy Definition 3.2.6. Recall also that we aim to study solvability (weak)
of the following problem

Li=f in Q,
=0 on I'h
(AVi —00) -7 = § on Ty (3.67)
(AVi —000) - T+ u=gq on Ty.

We now define the adjoint operator L*.

IThe whole theory can be developed also for inhomogeneous Dirichlet conditions which have, however, to be more regular.
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Definition 3.5.1 — Adjoint operator. Let L be an elliptic operator defined by (3.66). The operator L* defined

as

B=114,j=1 Li

B=11i=1 ’ B=11i=1 =
is called the adjoint operator to L.
In the short notation, the adjoint operator is written as
L*@ = —div (Z\*w) — div (@) — - V@ + b* 3,
where we denoted

A= (A, (@)= @7, @) =@ (%) =0

ji
Note further that in the scalar case (i.e., for N = 1) we have A* = AT, b* = b, ¢* = c and d* = d. We now define the
adjoint problem.

Definition 3.5.2 — Adjoint problem. We say that the problem

L*¢=f in Q
5=0 on I

I ' (3.69)
(A'Vg+7T'g)- V=g on Ty
AVE+T@) -7+ *F=7 on Ty

is adjoint problem to (3.67). In (3.69), we denoted ( *)* := ( )5,

Since this section deals with question for which data the weak solution exists (while in the previous one the main
question was not only existence of weak solution, but also its uniqueness), we introduce the following notation.

Definition 3.5.3 We say that (f,7) € L2, if f=(f%...,fN) and 5= (¢*,...,¢") and for any o € {1,... N} it
holds f* € L2() and ¢* € L2(T5 UT).

Remark 3.5.4. The space L? is a Hilbert space endowed with the scalar product
(7). @)= [ Frados [ go5as,
I'ouUl's

We can now clarify why we speak about the adjoint operator and the adjoint problem. If we define the following
bilinear forms

7, 3) 0 Oul 0 aa ap 0
(@9) z/z J’ai‘p+2 g dx—z/zdﬁ(;;;jsc

a,B=1 i,j=1 i=1 a,f=1
+ Z /baﬁ B dx + Z / o*Pulp™ds
ozﬁ 1 a,B=1
d N d
0P 8u ou® 0P
af oy w\af B s\ aB 0P
a,f=1 zg 1 i=1 ¢ a,f=1"7%%i=1 g
s / b P A+ Z/ )8 g ds,
a,f=1 a,p=1

we see that @ € V' is a weak solution to the problem (3.67), if and only if it holds for any @ € V (see Definition 3.3.4)
B (@9 = [ Fodos [ gopas (3.70)
Q I';ul's
Similarly (again from Definition 3.3.4) @ € V is a weak solution to (3.69), if and only if it holds for any @ € V

T'aUl's

*

Moreover, from the definition of A*, &, 9*, b* and * we get that for any @, geV

By, (4, ) = Br-, =(,1). (3.72)
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Relation (3.72) can be also rewritten as
(L, @)y = (L@, d)v,
and therefore we speak about the adjoint operator and the adjoint problem. We should however keep in mind that
the equality above is also related to a certain Newton boundary condition represented by or *, respectively.
In what follows we shall study properties of Problems (3.67) and (3.69). Let us first mention consequence of
Theorems 3.4.3-3.4.4.

Theorem 3.5.5 — Generalized existence theorem I. Let Q C R? be Lipschitz, {I';}?_; be the corresponding
parts of the boundary and L be an elliptic operator. Then there exists 7o > 0 such that for any v > 70 and any
(f,d) € L? there exists unique weak solution to the problem

Lyi:=Li+~i=f in Q

=0 on I'q

= (3.73)
(AVE —0t) -V +vyd =g on I'y
(AVi — 1) -7+ d+ri=g on TI's.

Moreover, there exists C' dependent only on L, and () such that for any v > =y the solution  satisfies
ldlly < ClI(f, )l (3.74)
Proof. Tf |T'1| > 0, we use Theorem 3.4.3. The sufficient condition (3.57) has in this case the following form
Ci(vy +g(x)) — &) > — [o(x)]* > —eC}?  almost everywhere in €,
v+ o(x) > —eC; almost everywhere on T's, (3.75)
v > —e(C7 almost everywhere on I's.

If we choose o := C7 1 (||€l|2 + 19]|2% + ||blloc + || llso), then for any « > o the condition (3.75) is fulfiled, therefore
Theorem 3.4.3 finishes the proof. If |T'y| = 0, we similarly apply Theorem 3.4.4. |

We present without proof a similar result for the adjoint problem. Its proof is, however, identical to the proof of the
previous theorem.

Theorem 3.5.6 — Generalized existence theorem II. Let Q2 C R? be Lipschitz, {I';}?_; be the corresponding
parts of the boundary and L the elliptic operator. Then there exists 7o > 0 such that for any v > 7o and any
(f,3) € L? there exists unique weak solution to the problem

L@ =L*G+v@=f in Q
7=0 on I
) 4 ! (3.76)
(A*VG+TF) - T+v3=7 on Ty
(A*VG+Q) - 7+ *F+yp=4g on ;.

Moreover, there exists a constant C' dependent only on L, and  such that for any v > ~y the solution ¢ satisfies

—

Iellv < CI(f, - (3.77)

The following results will be based on the Fredholm alternative and its consequences (see Theorem B.3.6). For the
reader’s convenience, we repeat it here.

Theorem 3.5.7 — Fredholm alternative. Let H be a Hilbert space and let K: H — H be a compact linear
operator. Then it holds:

1. N(I — K)) is finite dimensional

2. R(I — K) is closed

3. RI-K)=N(I - K*)*

4. NI-K)={0}  RI-K)=H

5. dim N(I — K) = dim N(I — K*)

6. The spectrum of K is at most countable and contains 0. If the spectrum is infinite, then 0 is its only
accumulation point.
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Let us recall the notation used above: N denotes the kernel of the operator, R is the range of the operator, K* is the
adjoint operator, i.e., the operator satisfying for any w,v € H that (Ku,v)yg = (u, K*v)gy. The spectrum is defined
in Appendix, in Definition B.3.1. Finally, quite often, only Property 4. from Theorem 3.5.7 is called the Fredholm
alternative. This claim says that either for any f € H the problem u — Ku = f has (unique) solution or there exists
a nontrivial solution to problem v — Ku = 0.

We can now formulate the most important result of this section.

Theorem 3.5.8 — Fredholm alternative for elliptic operators. Let 2 C R? be Lipschitz, {I';}?_, be the
corresponding parts of the boundary and let L be the elliptic operator.

— -,

1) Either for any (f,7) € L2 problem (3.67) possesses exactly one weak solution or for (f,7) := (0,0) there exists
a nontrivial solution to problem (3.67).
2) Denote

—,

Ny :={@ € V; | @ is a weak solution to problem (3.67) for (f,§) := (0,0)},
N+ :={@ € V; | ¢ is a weak solution to problem (3.69) for (f,§) := (0,0)}.
Then Ny, and Ny~ are closed subspaces of V and it holds dim Ny, = dim N« < oc.

3) Problem (3.67) has a weak solution for a given (f, ) € L2, if and only if it holds for any @ € Np-

0= ((£,9), @ Arar))a = [ F-gdot [ g-gas
Q I'yUl's
Proof. For an arbitrary v > 0 we define bilinear forms

B} (@,§) = B, (W)+v/ﬂﬁ~¢dx+v/ i 3ds
(3.78)

B]. .(#,4@):= By, *(55’,11')+’y/9g5'ﬁdx+’y/ Z-idS.

These bilinear forms correspond to problems (3.73) and (3.76). In other words, for (f,7) € L2 the function @ € V is
called a weak solution to problem (3.73) if it holds for any g € V

By @)= [ Fgdos [ g5dS= (7918 dror) (3.79)
Q I'oUl's
Similarly, @ € V is a weak solution to problem (3.76) for (f, g) € L2, if it holds for any @ € V

B}. ()= / Fogdet / G-7dS = ((F.9). (@ dlrsors)) Lo (3.80)
Q I'yUl's

Recall that due to the trace operator and Lipschitz continuity of the boundary of ) it makes sense to speak about
values of functions from V on the boundary and in this sense we also understand @|r,ur, and @|r,urs.

Using Theorems 3.5.5-3.5.6 we fix v > 0 such that problems (3.73) and (3.76) have unique weak solution for any
(f.§) € L2 We define the operator L7':L*> =L by

—

L;l : (f,g) — (ﬁ7 ﬁ|F2UF3)7

it means that we assign to (j?, g) unique weak solution to problem (3.73), i.e., the function @ satisfies (3.79). Similarly
we define the operator (L)™' as

(Lj;)_l : (ﬁg) = (()57 @‘qul—é)v

where @ € V is the unique weak solution to (3.76), i.e., the function Z satisfies (3.80). Both operators are clearly linear
and due to (3.74) and (3.77) also bounded (we apply here the Theorem on trace operator 2.5.11). Furthermore, due
to the compact embedding W12(Q) <+ L?(Q) (Theorem 2.4.17) and due to the compactness of the trace operator
(Theorem 2.5.14) both operators L L and (Lf‘y)*1 are linear continuous compact operators from L? to L2.
We now define the operator K: L2 — L% as K := vL5 L. Evidently, also this operator is linear continuous compact.
We now rewrite problem (3.67) using the operator K. Due to the weak formulation of (3.70), weak formulation
for the operator L, (i.e., identity (3.79)), definition of the operator L7' and definition and linearity of the operator
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K we subsequently obtain

@ €V solves (3.67)

<~ B} (U,@):/(7ﬁ+f)-@dx+/ (v +g) - gdS VFeV, (3.81)
Q TauUl's

)7 (’Yﬁlrzura + g))

)

- . - - 1 -
< (4, U|ryurs) — K (4, @ryurs) = h, where h:= ;K(f,g).

Let us now show Claim 1. from the theorem. Since K is compact, we may use the Fredholm alternative 3.5.7,
where Property 4. claims that either there exists a nontrivial solution (a@,b) € L? to problem

(@5) - K(@,b) = (0,0) (3.82)

or for any (@, b) € L? there exists unique solution (%, ) € L? to problem

(0,0

|
=
=
g

) = (@,b). (3.83)

Let us first verify that K(f,g) = (0,0), if and only if (f,§)
evident. Let us therefore show that if K(f,§) = (0,0), then (f
that @ = 0 solves (3.73). This means that we have for any @ €

/f-(ﬁdx—&—/ G-3dsS =0.
Q I'yUl's

Since [C3°(Q)]Y C V, we immediately see that f = 0. Similarly we also get § = 0. We further show that (3.82) is
equivalent to the existence of a nontrivial solution to (3.67) with f = 0 and § = 0. The definition of K implies that

any nontrivial solution (@, b) of (3.82) can be written as (d@,b) = (@, @|r,ur, ), where 4 € V. Thus a nontrivial solution
to (3.82) exists, if and only if there exists a nontrivial @ € V' which satisfies

(0,0). One impliction is, due to the linearity of K,
= (0,0). The definition of the operator K implies

K

)

K(0,0).

(I_L', ﬁ|r2 UF3) - K(ﬁ7 G‘FzUFS) = (67 0) (384)

Comparing this equality with (3.81) we see that this property is equivalent with existence of a nontrivial solution to
(3.67).

We thus have that if no nontrivial solution to (3.67) with zero data exists, then there does not exist any nontrivial
solution to (3.82). Hence for any (@,b) € L2 there exists unique solution to problem (3.83) and in particular for any
(f.) € L2 there exists unique solution (7, ) € L2 to problem (we use the fact that K(f,7) € L2)

1

(#, @) — K (¥, ) = ;K(ﬁ 9)- (3.85)

Due to the definition of operator K, there exist @', @2 € V such that
1 -1 S o o |
(U‘ , U |F2UF3> :K(’U,’U})7 (u , U |F2UF3) = ;K(fmg)

Therefore

("77 u_f) = K(ﬁa U_j) + ;K( 75) = (u aﬁl‘FQUTB) + (772’172|F2UF3) = (Uv ﬁ|F2UF3)>

where i := @' + @? € V. Thus we get from (3.85) that for any (f, G) € L? there exists unique @ € V such that
Lo Lo 1 2.
(u’u‘rzUré) - K(u’u|F2UF3) = ;K(fvg)

We may now use (3.81) and we obtain that for any (f, §) there exists a weak solution to problem (3.67).

Let us now assume that there exists a nontrivial solution @ € V for problem (3.67) with (f,7) = (0,0). Then if
arbitrary @ € V solves (3.67), due to the linearity @+ also solves the same problem and we showed the nonuniqueness
of solutions to (3.67).

Let us now show Claim 2. We showed in the preceding part that N(I —K) = {(@, @|r,ur,) | @ € Ni}. Therefore the
finite dimension of Ny, follows from Property 1. of the Fredholm alternative applied on the operator K. We now need

to speak about the adjoint operator to K; to this aim, we define the operator (but this operator may not be the adjoint
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operator to K') K* := ~y(L%)~'. Repeating the previous step we may show that N(I — K*) = {(&, &|r,ur,) | # € Nr-}.
To finish the proof we need to verify that K* is indeed the adjoint operator to K, i.e., we need to verify that

(K (@), (4.0)) > = ((7.0), K*(¢,0)) ,for any (7). (¢,0) € L. (3.86)
Formula (3.86) is due to the definitions of both operators and their linearity equivalent to
(L5 (0,40), (4,0)) > = ((¥,9), (L3) " (4,6)) , for any (¥, @), (¢,0) € L% (3.87)
The definitions of the operators and Theorems 3.5.5 and 3.5.6 provide us @, § € V satisfying (4, @|r,ur,) = L3 (7, @)
and similarly (F, Fraur,) = (Lfy)*l(i;, 6). Thus @ a @ are unique solutions to
B} (i, h) :/17-de+/ @ - hdS for any h €V, (3.88)
’ Q )
B]. *(6,5)2/1; Z’dx—l—/ 0-7dS for any zZ € V. (3.89)
Q T'oul's

Identity (3.87) can thus be rewritten to the form

/ﬁ-qzdx+/ a-§d5:/ﬁ-<ﬁdx+/ @ - FdS. (3.90)
Q ToUl'3 Q TaUIl's

Choosing 1 := @ € V in equation (3.88) and Z:= @ € V in equation (3.89) we sce that (3.90) is the same as
Bj., (1) =B} (i)

By virtue of definition (3.78) it is not difficult to see that this equality is equivalent to
Br-, «(@,u) = By, (1,§).

This equality, however, holds always since the problems are adjoint, see (3.72). Thus K* is indeed the adjoint operator
to K and the proof of Claim 2. is finished.

Let us show Claim 3. Due to (3.81) we know that @ € V, solution to problem (3.67), exists, if and only if ¥ € V
satisfies

S’J

(ﬁv ﬂ‘rzUFs) - K(ﬁ7 U|F2UF3) - (f (391)

-,

Exactly as in (3.81) we may show that & € V solves (3.69) with (f,g) := (0,0) (and thus @ € Nz-) is equivalent to

-,

- e 1. - -
(@790|F2UF3) -K (W?@‘FzUF:s) = ;K (070) = (0’0) (392)

Due to Property 3. of the Fredholm alternative (Theorem 3.5.7) a solution to (3.91) exists, if and only if it holds for
any ¢ € N

0= ( K(f.9).(%, @qurg)> :( K(f.9), (¢,¢|F2UF3))L2
= ((J?’ g), K*(, Blryurs) ) ( (f,4), (&, f\rzurg))LQ (3.93)

=/f~95d:c+/ §-3ds,
Q I'oUl's

where we subsequently used the fact that K* is the adjoint operator to K as well as identity (3.92). The proof of
Claim 3. is finished. |

The Fredholm alternative characterizes equivalently solvability of problem (3.67). We now show that due to the
Fredholm alternative we may characterize the solvability of elliptic problems even more precisely. We show that it is
closely connected with the spectrum of a certain operator. Let us now consider the following generalization of problem
(3.67)

f in §,

on I'y,

Lu

H
@l

S
Il
(=7}

o o (3.94)
(AViZ —0u)y =Ai+g on Ta,

(AVi —d@)7+ @ =Ai+§ on Is.

The solvability of this problem is connected with \. We have already shown (see Theorems 3.5.5 and 3.5.6), that if

A < 0 is sufficiently small, then the above stated problem has always the unique solution. We shall now study this
problem in more details. Let us first present the following natural definition.
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Definition 3.5.9 — Spectrum of the elliptic operator. Let ) C R? be Lispchitz and {I';}?_; be the corre-
sponding parts of the boundary. Let L be the elliptic operator as above and ¢® € L>(I';) for o, 3 =1,2,..., N.
We say that A € R belongs to the real spectrum of the operator L, if there exists a nontrivial solution to problem
(3.94) with (f,§) = (0,0). The set of such , called the real spectrum, is denoted by .

It is important to realize that the definition of the spectrum is connected not only to the operator L, but takes into
account also the boundary conditions. Therefore we have in general different spectrum for, e.g., homogeneous Dirichlet
and homogeneous Neumann boundary conditions.

We finally show, how is the spectrum connected with the solvability of the original problem and we also show that
the spectrum is at most countable.

Theorem 3.5.10 — On properties of the spectrum. Let Q2 C R? be Lipschitz and {T';}3_; be the corresponding
parts of the boundary. Let L be an elliptic operator and {aaﬂ}gﬁ:l € L*>®(I'3). Let X be the real spectrum of the
operator L. Then it holds.

1. ¥ is at most countable. Moreover, if it is infinite, ¥ = {\;}2,, where A\, — oo.

2. The following two claims are equivalent:

e \¢ X
e for any (f,§) € L2 there exists a unique weak solution to (3.94).

3. For any X\ ¢ X there exists C' > 0 such that for any ( f, d) € L? and the corresponding unique weak solutions
@ € V to problem (3.94) it holds

Ia@llv < ClI(f, DLz (3.95)

Proof. Let us start with the proof of Claim 1. Due to Theorem 3.5.5 we already know that it holds ¥ N (—oc0, —7o] = 0.
Moreover, if A < —~p, all claims of the theorem hold. We may therefore assume A > —v,. Using (3.81) with v > g
we may again show that @ € V solves problem (3.94), if and only if

1 —
@, dr,or,) — K (@, @)r,or,) = —K(F + M, §+ M|, or.
( | 2U 3) ( ‘ 2U .3) v ( ‘ 2U .3) (396)
— ’7(67 ﬁ|F2UF3) - ('V + )‘)K(ﬁv ﬁ‘FZUFfS) = K(fag)

Let (f,) = (0,0) and @ € V be a nontrivial solution to (3.96). Then (recall that v+ A > v — 7o > 0)

v
0< —— =
v+ A K
is the eigenvalue of operator K. Due to Claim 6. of Theorem 3.5.7 the spectrum of K is at most countable. Thus
the set of such X in ¥ must be at most countable. Moreover, it is is infinite, i.e. 3 = {A;}72,, then there must exist

eigenvalues of operator K such that

gl V(1 — p)
S g M M pe
Since the only accumulation point of the spectrum of K is 0, we see that Ay — oo and the proof of Claim 1. is finished.
Claim 2. follows directly from Claim 1. of Theorem 3.5.8.
We show Claim 3. by contradiction. Let A ¢ X be fixed. Assume (3.95) does not hold. Then there exist

{(ﬁ,jk)}z‘;l C L? and the corresponding {@x}3°, C V (due to Claim 2. solutions i, exist and are unique) such that
ldk|lv > k(||ij;||L2(Q) + |Gkl z2(r,ury)) for any k € N. Moreover, due to the linearity we may assume without lost of
generality that |||y = 1; we rescale {( f;;, Jk)}, if necessary. These solutions satisfy for any g € V
Br. (@,9) = [ (it i) Gdot [ (G Am) - #ds. (3.97)
Q I'ouUll's

Since the space V is reflexive and ||@x||yv = 1, we may choose a subsequence (we may relabel it) such that
Up — U weakly in V. (3.98)

Theorem on compact embedding, compactness of the trace operator (see Theorem 2.4.17 and Theorem 2.5.14) and

the definition of the sequence {( f;, Jx)} imply that there exists a subsequence (we again relabel it) such that for any
ae{l,...,N}

uf — u® strongly in L*(Q), (3.99)
ujp —>u” strongly in L?(T'y UT3), (3.100)
fa—0 strongly in L*(Q), (3.101)
gr =0 strongly in L*(Ty UT3). (3.102)
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We now pass to the limit ¥ — oo in (3.97). It is evident from (3.99)—(3.102) that

lim (/(ﬁ+Adk)~¢dm+/ (§k+)\ﬁk)"ﬁds>
Q Ul

k—o0

(3.103)
Aﬁ~<ﬁdx+/ i - 3dS.
Q TaUl'g

Let us concentrate now on the left-hand side of (3.97). Relation (3.98) implies that it holds for any w € L*(Q),
ge{l,...,N}and j € {1,...,d}

af gv®
ij Ox;

Choosing w := a; and w := c cp this identity yields

d 8 d
Ouy 0p® ouP 0p°
li B2k dr = E pygputaal d
kggo/ Z i dx; Ox; . 22 %5 gy Ox; “
=1 Q=1 J

0 ouP
lim P uk(p dx /cqﬁ Y ¥ dx.

k—o0 Q ,L 3 9] K 3172

Using these convergences and (3.99)—(3.100) we obtain
lim By, (dx,$) = B, (4, §).
k—o0

We received, altogether with (3.103) that for any J € V' it holds

B, (U,@):/Aﬂ-ﬁdx—&-/ - @dS. (3.105)
Q TaUl's

It means that @ € V is a weak solution to problem (3.94) with (f,g) = (0,0). Since A ¢ %, it must be @ = 0. If we
show that @]y = 1, we obtain our desired contradiction. However, as |||y = 1 for any k € N, it is enough to show
that i@y — @ in V. From (3.99) we already know that @, — % in L?(Q); hence to conclude the proof, it is enough to
verify that ||V, — V|2 — 0. Using the ellipticity (i.e., (3.26)), definition of By, and identities (3.97) and (3.105)
we easily deduce the estimate

Cy | Vi — Vi3 < / AV (il — @) - V(i — @) dz
Q
—Bu (-G D)~ [ (@) (@ - D)
s
—/ (¢ Vi — )y — ) — - V(i — ) (5 — 0))
Q
= [ (Gt M — ) e~ ) da
Q
+[ @M@ D) (- ) dS
TaUl's
—/ (il — @) - (i — @) dS
s
- / (E- V(@ — @) (@ — @) — 3 - V(@ — @) (@ — a‘)) de.
Q
By virtue of Holder’s inequality and strong convergences (3.99) and (3.100) we may pass with & — oo to show
lim ||V — Vi3 = 0.
k—o0
Thus, it holds due to (3.99) and assumptions on the sequence {uy} that
1= lim |Jdg|v = ||y
k— o0

which leads to the contradiction. [ |
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3.6 Maximum principle for weak solutions

This section deals only with scalar equations, the situation for systems is quite different. If we know that solution to
our problem is sufficiently regular and thus classical, we may use the maximum principle for classical solutions. We
shall discuss this issue in the following sections and we shall see that this is not always true. The aim of this section
is thus to show that the maximum principle holds also for weak solutions only.

We first recall Corollary 2.2.5 which says that if u € W1P(Q), then also (u — M)™ € W1P(Q) for any M € R.

Let us consider the problem (in the weak setting)

N Z dz; ( i3 B ) =0 i © (3.106)

U = Ug on 0f).

We know that under corresponding assumptions there exists unique weak solution u € W2(2) of this problem. More
precisely,

uw—Uy € Wg(Q)

d
ou Oy 1,2 (3.107)
Z Aij=— 9z, 9rs dz for any ¢ € W7 (Q).
3,j=1
Let us now formulate the main result of this section.
Theorem 3.6.1 — Weak maximum principle for elliptic equations. Let u satisfy (3.107). Then
||“HLoo(Q) < HUOHLoo(aQ)- (3.108)

Proof. If [Juol| f.ec (90) = 00, the claim of the theorem holds trivially true. Let us assume that the norm is finite and
denote M := [Jugl| . (9)- We aim to show that

—M <wu(x) <M almost everywhere in . (3.109)

Since (u — M)" is an element of W12(€2) and the trace of this function is zero, we see that (u — M) € W, *(Q).
This function is therefore an eligible test function in (3.107)2. By virtue of (3.107)2 and Corollary 2.2.5 we get

B ou O(u—M)* (u— M)t O(u— M)*T
0= /Qa”axjﬁxi de = /{;CLU 81'] aml dz

> Oy ||V(u— M)*|[s > o (u— M)

I
where we used the ellipticity of the operator and the equivalence of norms on VVO1 2(Q) Therefore it holds
(u— M)t =0 almost everywhere in ; or u < M almost everywhere in Q.
Since —u solves the same equation with the boundary condition —ug, repeating the proof above implies
(—u— M)T =0 almost everywhere in 2; or v > —M almost everywhere in ).
Inequalities in (3.109) are proved. [

Remark 3.6.2. The same results also holds under suitable assumptions for more general elliptic problems. Assuming
be L>*(Q), b >0, the weak maximum principle as in the theorem above also holds for the unique solution to problem

u—Uy e Wy2(Q), (3.110)

d
/ ( Z aij g“ g + bw) de =0 for any ¢ € Wh2(Q). (3.111)
Q 0 J=

3.7 Regularity of weak solutions

In what follows, we restrict ourselves on the scalar equation

Lu=f in

3.112
U = Ug on 0, ( )

where
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Assume that ug € W22(9Q) (the range of the trace operator in W12(Q); we rather work with Uy € W2(Q) such
that Uy = ug on A€ in the sense of traces) and f € (W, *(€2))*, A satisfies the ellipticity condition

d
Z ai;(2)&:&; > C1I€? for all £ € R? almost everywhere in Q

b(z) >0 almost everywhere in

and for 4,5 = 1,2,...,d we have that a;; € L>®(Q) and b € L>°(Q). Then the Lax-Milgram Theorem 3.4.1 yields
existence of a unique weak solution to the following problem.
We look for u € W2(2) such that for a given Uy € W2 we have u — Uy € Wy'?(€) and

for all p € W,%(Q).
The regularity theory studies the following problem: Let the data of the problem are smoother (better) than it is
required by the existence theorem. In addition to (3.113) we assume

Vi,j € {1,2,...,d}: a;; € WH(Q), be L>=(Q), f € L*(Q), Uy € W*2(Q), Q e C . (3.114)

Can we show that the unique weak solution is more regular, i.e., u € W22(Q)?
Or even more generally, for some k£ > 2, we assume

Vi,j € {1,2,...,d}: a;; € WFTL2(Q), b € WF2°(Q), f € WF22(Q), Uy € WH2(Q), Q e cF 1L (3.115)

Does it hold that v € W*2(Q)?
In particular, assuming

Vi,j e {1,2,....d}: ai; € C®(Q), be C=(Q), f € C=(Q), Uy € C(Q), Q€ C®. (3.116)

Does it imply that u € C>(Q)?

We first explain in detail the case k = 2 (i.e., extra conditions (3.114)), then in less detail the general case k > 2
(i.e., condition (3.115)). The case (3.116) is then a direct consequence of embedding of Sobolev spaces, provided we
can show the previous result for arbitrary k € N, k > 2.

The proof is based on the following procedure. We first consider the problem in the full R%. This subsequently
implies, using a suitable localization, the regularity of the solution in arbitrary ' C Q' € Q (' cC Q). This result
is independent of the regularity of Uy as well as of .

Next we deal with the question of regularity near the boundary. Here, the regularity of U;, as well as of {2 come
into play. The proof is based on the local description of the boundary together with the corresponding partition of
unity which reduces the regularity question to a special situation with our solution having a very particular support
located in V," U A,.. We flatten the boundary (here, the regularity of 2 comes into play) and show first the regularity
in the tangential direction and then, using the weak formulation, also in the normal direction.

Finally, we collect all the results together and obtain the regularity in 2, up to the boundary. Let us therefore
consider problem (3.112) with (3.113) and (3.114) (we aim to show that u € W?22(()).

However, before doing so, let us consider the problem in the full space. Here the situation is slightly more complex
since the unbounded domain causes small troubles.

We consider
d

0 ou B . od
- Z 95, (a”axj) +bu=f inR% (3.117)

1,j=1

We have the following result.

Lemma 3.7.1 — Existence of weak solutions in the full space. Let f € L?*(R%), a;; € L>=(R?) for any

i,j =1,2,...,d, b € L>°(R%), b > 0 almost everywhere in R?, Z;i,j=1 a;j(2)€:& > C1]€|? for almost every z € R?

and all £ € R%, C; > 0. Let either b(z) > by > 0 almost everywhere in R? or let f and b have bounded support.
Then there exists a weak solution to the problem

d
/ Z aij%g? dx—|—/ bug@dx:/ feodx (3.118)
Rd ij=1 XTj 0T Rd Rd

in the sense specified below. Moreover, the solution is unique provided d > 3 or if b(z) > by > 0 almost everywhere
in a nontrivial subset of R%.
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Remark 3.7.2. In fact, if b = 0, we may always formally add a constant and get the same solution. However, we
fix the constant by requiring that for d > 3 the solution is globally integrable with the power corresponding to the
Gagliardo—Nirenberg inequality. For d = 2 the solution may logarithmically grow at infinity and we have no such
power available.

Proof of Lemma 3.7.1. The main point is to choose correctly the weak formulation. If b(x) > by > 0 almost everywhere
in R?, we look for u € W2(R%) such that

d
ou Op B
/Rd ( Z a”aixjail‘z + b’U,gD) d(E = /Rd f(,Dd(E (3119)

4,J=1

for all p € W12(R?). The existence and uniqueness of the weak solution is a direct consequence of the Lax-Milgram
Theorem 3.4.1.

Assume now the other situation, i.e., f € L?(R?) with a bounded support and b > 0 almost everywhere in RY,
b e L*°(Q) with a bounded support. Let d > 3. Then we set

V = {ue L¥2(RY)|Vu € L*(R;R?)}
with

lully = el 2t oy + 1Vl 2o

We look for u € V such that (3.118) holds for any ¢ € V. As
| [ seaa] <| [ foda| < Uflimplielez < CRIS Il
R

similarly for the integral fRd bup dx and

d
Ou Ou
L o +bu) do > G|Vl gy > Clul?

Qij 5
=1 8xj 8:@

we can again use the Lax—Milgram Theorem 3.4.1 to prove the existence and uniqueness of a solution to our problem.
Assume now d = 2, b(x) > by > 0 in Q*, a nontrivial subset of R? (i.e., the two-dimensional measure of Q* is larger
than zero). Then we define
V ={ue L*Q")|Vu e L*(R%4RY)}
with
lullv = llullz2@x) + [[Vull L2 (re;Re)-

Since the support of f is bounded, we get

| [ soda] < 1z Wellomn < 1l lolwn o
S Clfllezsryleliez@s + IVellLzsrry) < ClliflLzmnllellv,
similarly for the integral fRd bup dx and
d Ou Ou
(X de + bu? ) de 2 C1|Vul Fa o + bollulFaany 2 Cllully-

aij—
Ox; Ox;
i,j=1 J

b

Finally, if d = 2 and b = 0 almost everywhere in R?, then the solution is clearly non-unique. However, we may fix the
additive constant by choosing

V ={u€ Li,.(R") | Vu € L*(R};R?), / udz = 0},
Br(0)

where supp f C Bg(0). Then [jully = ||[Vul|L2re) and we get

| [ sda] < I lezcon lellzczn < Ol IV lausm

for any ¢ € V. Then we can also use the Lax—Milgram Theorem 3.4.1 to complete the proof. Clearly, adding any
constant to u and changing the space V' in this direction we get that the solution is non-unique. |
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Let us now show that under the assumptions
Vi,j=1,2,...,d: aj;; € WH°(R?Y), be L®(R?) and f € L*(R?) (3.120)

together with the assumptions of the previous lemma we get that the unique weak solution to the corresponding weak
formulation satisfies that the solution is more regular, i.e., Vu € Wl’Q(Rd; Rd). Recall that the solution from Lemma
3.7.1 fulfils

(i) b(x) > by > 0 almost everywhere in R?

[ullwr.2ray < C|l fllL2(re)
(ii) f and b have bounded support, d > 3
VullL2(ra;ray + [Jull

L% ) < O fllz2(ray

(iii) f and b have bounded support, d = 2, b is nontrivial
IVullL2ra;rey + JullL2r) < CllfllL2rey,

where we assume that supp f and suppb lie in Br(0)
. (iv) f has bounded support, d = 2, b =0 in R?

[Vl g2 rasrey < Cllfllp2(rey-

Theorem 3.7.3 — Regularity in the full space. Let assumptions of Lemma 3.7.1 be satisfied. Let more-
over (3.120) hold for {a;;}{;_;, b and f. Then the uniquely defined weak solution u € WL2(RY) (or WH2(RY),
respectively) to problem (3.117) is such that Vu € W2(R%;R%) and it holds
||VUHW1,2(Rd;Rd) <cC ||fHL2(Rd) : (3.121)
Moreover, if b(x) > by > 0 almost everywhere in R%, then also
||u||W2v2(Rd) <C ||fHL2(Rd) ) (3.122)
otherwise only
lullz2(Brio) < C IS - (3.123)
Proof: formal, incorrect, but fast and clear idea. We fix I € {1,2,...,d} and for a function Z we denote Z’ = g—le. We

differentiate our equation
Lu=f in R?

with respect to x;. It leads to equation

d

! 0 , Ou P
EEE) L) o

1]1

We multiply this equation on u’, integrate over R? and perform integration by parts (apply the Green theorem). It

yields
d d
ou’ ou’ ou ou’
ajj———dr = — ah (x)=— - bu) v’ dz + v dax.
/Rdi;1 “(?xj ox; /Rdig_:l u( )axj oz, /Rd( ) Rdf
We now integrate by part in the last two integrals on the right-hand side to get

o’ 8u / 8u o’ / " / "
Qij— a; — + buu” dx — fu' dx.
/Rd l’]Z: J ox 890 Rd Z J 8Ij 8Ii Rd Rd

The left-hand side is due to the ellipticity condition bounded from below by Cy ||Vu/ HQLQ(Rd Ray- We now estimate the
right-hand side by means of the Holder inequality

C1lIVU |22 ragay < If Nl p2gray 10”11 Laray + 10] oo ra) ]l 22 supp ) 10| 22 (Ra)
+ [|A]| Lo (Ritsraxay [ V' || L2 (raray [Vl L2 (R sRa)

< ||f||L2(Rd)||VU/||L2(Rd) + C(”bHLOO(Rd)a ||A/HL°C(Rd-,RdXd))||fHL2(Rd)||Vu’||L2(Rd;Rd)

Gy
< 7||VU/||%2(Rd;Rd) + C([Ibll Lo Ry, |A[| Lo (Resrexa)) | F 11 2 (ray-
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Thus we get the desired bound

VU] L2retsray < C(Ch, ([0l Lo (Re), 1A [ oo (ResRaxa)) || ]| L2 (RA)-
[ |

This proof is formal (incorrect), because it was based on the classical formulation of the problem. We, however,
do not know whether the weak solution u € W2(R?) satisfies the corresponding equation almost everywhere (or
pointwise) in R?, the less we know that we can differentiate the equation. Moreover, as in intermediate step we also
needed differentiability of b. The correct proof must be based on the weak formulation of our problem.

Proof: rigorous considerations. Theorem 2.3.1 claims that

u(x + hey) — u(x) |2
h

ueWH(RY) «—= ue L*(R?) &
Rd

de <C<oo VIh| <hy ke{l,2,...,d}.

We want to verify that Vu € WH2(R% R9). It is enough to show (since we know that Vu € L?(R%; R?))

/ |Vu(z + her) — Vu(z)]?
R |h?

where the vector e, = (0,...,1,0...,0) is the k-th vector of the canonical basis in R?.

Estimate (3.121) then follows from Theorem 2.3.1, Claim 2. Recall the notation Afu(z) = w7 where k
and h are fixed. Since Vu € L*(R%R?), then also A!Vu € L*(R%R?). Moreover, if b(z) > by > 0 almost everywhere
in RY, then even Ahu € WH2(R4), if not, then at least Ahu € L2 (R?) and we also have that supp f and suppb are
bounded.

In order to obtain our estimate (3.124), we first use as a test function in the weak formulation ;"¢ := ¢(z — hey,).
After a standard change of variable the weak formulation transforms into

/ Z ai(z + hey) Ou(x + hey) 0p(x) dz + b(x + heg)u(x + heg)p(x) da = y f(z+ hep)p(z)dx.  (3.125)

=1 8xj 8£EZ Rd

Note that all integrals are finite. We now subtract the weak formulation with the function ¢ from (3.125) and we plug
¢ = Aly into the resulted equality.

8A2u( ) OARu(z) Ou(z + hey) OAMu(z)
/ Z ai;(x o, Do /Rd Z aij(x + hey) — a;j(z)) o, e dz

i,5=1

1
_ /R (b + he)u(e + hey) — bz)u(@)) Afu(w) da
1
+/ (o + hew) — £ (@) Abu() do.
Rd
The last term is transformed by the change of variables to

f( VA, ( Zu( Vda = — /Rd f(x)u(m + heg) — 212(3) + u(x — hey,) e

Since AZu is bounded in L?(Bg) independently of h (however, the bound may depend on R in case the function f
does not have a bounded support) it follows from Theorem 2.3.1 that (we set g = Alw)

1A Al = 1A gll, < elIVgll; = ¢ [[V(Au
The last term in (3.125) is therefore estimated by
Clfll ||V (Aku)

M-

I

Similarly we get
1
| /R = (b(@ + henyu( + hey) = b(x)u()) Afu(e) da| < CIBl o ol 2 upp | VARl 120
Other terms in (3.125) are estimated similarly as in the formal proof. We therefore get
2
C1 ||V(ARw)]], < CIARAllsolIVull2[[V (AR 2 + [1Bllos [[ull2 |V (AR [l2 + [ £l V(Afu)]2)

C
< C( Blloe) (1113 + [V ull3 + el 2B o)) + fIIV(AZU)H%-

Above, Br(0) is chosen so that supp f, supp g C Bgr(0). Thus, inequality (3.124) is proved. [ |

We now apply the result from the previous theorem to obtain the interior regularity result.
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Theorem 3.7.4 — Interior regularity in bounded domains. Let 2 be a bounded domain (in particular, we
have no regularity assumptions on ), let {a;;}¢,_,, b and f satisfy (3.113)-(3.114). Let u € W2(2), unique weak
solution to Problem 3.112, i.e.,

/ Z a” ou

7,5=1

&pd +/buapdx:/f@dw V(pEWOI’Q(Q). (3.126)
Q

Then for any ' C ' C Q we have
HUHWZ#’(Q’) <CO(®) Hf||L2(Q)

Proof. Recall that we have |u(|y1.2(q) < C||f]|12(q) and it is enough to show the estimates of the second derivative. We
transfer our problem to the situation of Theorem 3.7.3 as follows. We replace ¢ by ©|¢|? in (3.126), where £ € C5°(€2),
E=1in Y, 0<¢ < 1. We rewrite (3.126) for the quantity w = u€. Then we extend w by zero outside of 2. Thus our
equation can be understood as equation in R. Even though b is not strictly positive in R?, we see that after extension
by zero all functions have compact support in R?. We have

du ( ) = 9(ug) 0(¢8) Qu 9¢ 0§ O(¢)

i B, O, ox, on  “or, % om " 0x, o
Thus we get
d d
O(ug) 9(¢¢) __/ Ouw 08 0 08
/Q<§_:1a” dx; O +b(“5)(¢5)> do= Q<§_:la”axj‘pgaxﬁaxi (“”“axj)‘Pf) dz

+ / (f€)(t) da

Defining w := ué, 1 := ¢ and g := f& — 22‘7:1 (aij aafj f?ai + B%i (aiju%i)) and extending all these functions by zero
outside of 2, we end up with

d
ow _ L2 nd
/Rd(.; i o, -+ bw w)dx—/Rdgwdx for all » € W"*(R%), supp ) C Q.

Recall that both supp g, suppb C 2. Since we know that

[ullr,2 < C[lfll2,

we may now successfully apply Theorem 3.7.3 which yields

[wllw22rey < Clgll2rey + 1 fllL2Ray) < CllfllL2Ray-
Whence
ull w22y < Cll fllL2)

and the proof is complete. |

Remark 3.7.5. Note that in the previous theorem we do not need any information about any regularity of the boundary
(we only need the basic estimate for the weak solution which may require the Lipschitz continuity) and we do "not
see" the boundary conditions. The same procedure as above can justify the same result as above for only

FEWMQNLE(Q), aiy € LX(QNWEE(Q), be LP(Q) N Lis(Q)

loc

forp>difd>2andp>2ford=2.

We now consider the boundary regularity. Let us first look at a very particular situation, namely for the domain
C* =(-1,1)%"1 x (0,1) with the main part of the boundary A = (—1,1)?"! x {0} we study the following problem.
Let u — Uy € WH2(Q), suppu C CT U A and

d
ou Op L2
/m(z U 9, e Y dx—/ fedzr  forall p € Wy™(CT), (3.127)

supp f C CT UA as well.
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Lemma 3.7.6 — Regularity in a cube. Let Uy € W22(CV), a;; € WHo(CT) for all 4,5 € {1,2,...,d},
be L>(CT), f € L2(CT) and let u be a weak solution to (3.127) and both u and f have support in C* U A. Then
u € W22(CT) and it holds

ullw2z2c+) < CUIfllz2e+y + 1Tollwz2(0+))-

Proof. Since u is the unique solution to (3.127), we have

lullwizcry < CUfllz2cry + 1Uollwr2cty)-

We now repeat the technique from the full space estimates (local regularity results), but this is possible only for the
tangential derivatives (the normal derivatives may require knowledge of u(z + hey) which is for x € A, h < 0 outside
of C).
We first use as test function
o(x) == A (A u—Ty)), 1 <k <d—1.

This test function is clearly eligible, it belongs to VVO1 -2 (CT). Moreover, it is well defined as the differences are computed
only along the boundary. We can now repeat the computations from the full space situation, the only difference is
that on the right-hand side some extra terms appear which are not controlled by || f|z2(c+), but by [[Uo|lw=22(c+). Let
us first look at the most restrictive term (but also the term giving the main estimate)

/c+ Z:: g 8x] &r (AZ(U —Uy))) dz

A Ol du(z + hey) DAl
) 7 h - W
/c+ ”ZI T or; o, /C+ ijzl aij(z + hex) — aij(z)) oz, Bz;
8A2u GAZUO / ou(z + hey) AR,
7 7 + h - 3 d B
/C+ i]zl 9 (91'j 6:51 Cc+ i]zl i ] ek) “ j( )) an (91'1 .

Thus we get

d d
OA}u aAku _ 1 .\ Oulz + hey) DALu
/ Z D, O dz = /C+ ”Z:I h(a” (x + hey) — a;j(x)) oz, o, dz

/C oA @) e+ [ A aku() b
d u\x e ’LL h
+/c+ ”z_:lfll aij(x + hey) — aj(x ))3 (a;rjh k)aA UO / ”21 i 8333 o :JO
+ [ Meou@aT AL de = [ AT (AT (@) do.

Using the estimates

OARU,
h k0
1A OO e + |5 Lo

A" (A k(u))||L2(C+)§C||V(AZ(U))HL2(C+;R(1)

together with the ellipticity of the differential operator and standard Young’s inequality (similarly as in the case of
the full space estimates) we end up with

< C|IV?Uo|| 12 (Ra:raxay

IV (AR @)z o+ rey < CIAlwr= 0+ raxay, (bl @) C)(If 2y + 1 Tollwzz(en), k=1,2,...,d~1.

The only second order derivative we do not consider on the left-hand side is g%. The technique of differences does
d

not work in this case. However, we can write for any ¢ € C§°(Q2)

ou Op B ou Oy
/(jJradda—ua—de—L (fcp buyp Z a”@azj 3xi)dx

4,j=1
’L+]<2d

:/C (f<p—bu<p—|— Z axz<ijaamuj)gp)dx.

1,0=1
i+j<2d
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The ellipticity condition implies agq > 0 (for & = (0,0, ...,1) we have agq&3 > C1|€]* = C1£2). The formula above by
Py (C™T), together with the estimate

0%u o
|5 ey S CUIz0n = 32 1D ulizen) < CU Nz + Whllwascn)
al<L2
oz;élo,‘(i.,.,z)
The proof is complete. |

We need to deal with the situation when suppu C V™ U A. We shall transform this situation to the case in the
previous theorem, i.e., we flatten the boundary. To this aim, consider the following change of variables

x=¥(y), U:Ct VT and (—=1,1)T 1 x {0} = A
y = ®(z), oVt Ot and A — (—1,1)%"1 x {0},

where .
yi=—,i=1,2,...,d—1, ri=ay,t1=12,...,d—1
o
1 1 , ,
Yo = Zxa — za(r'), zq = Bya + alay’).
B B
Above, 2’ = (z1,22,...,24—1), similarly for y’. Moreover, we have for the jacobians

Ju(y) = det V, ¥ (y) = a3

Jo(z) = det V,®(z) = ﬁ.

Clearly, these changes of variables are inverse to each other and assuming Q € CY1, they are of class W2°°. Moreover,
we have for (y) = u(¥(y)), b(y) = b)), F(y) = F((y)) and @ (y) = 30, Qs (V(y) 22D PBEW

)65(19) d—1
[ 2 %% 0e— [ G0

i,j=1 CF k=1
Therefore we end up with the weak formulation
- dily) 93(y) ; :
L[> @) dy+ [ bwiawewdy= [ F)ay)dy. (3.128)
cr o Oyr Oy c+ c+

We need to verify that the differential operator in the weak formulation (3.128) is elliptic. However, it is easy to show
that

d d d

k,l=1 k,l=1 m,n=1 O O
d
2
Z mn 77m771 Z Cl |"7\ )
m n:

where n = (V®)T¢, ie., £ = (VU)Ty. Thus €| < Cn| which yields the desired ellipticity estimate

d
> any)&s = Cilnl* > Cilg.

k,l=1

Since the mappings * = ¥(y) and y = ®(z) are of class C1'!, thus W2, we finally see that ay; € WhH(CH),
be L>®(C*) and f € L*(CY). In the last claim we used the form of the jacobians.
We have therefore proved

Theorem 3.7.7 — Regularity near the boundary. Let u € Wy *(V*1), u—Uy € WH2(VT) satisty in V't (the
set from the definition of a domain with smooth boundary and u is the unique solution here)

d
ou 0
/v+< E aija—;a—j—i—bwp) dac:/v+ feodx for all o € WH2(VT),
irj=1 s

where Uy € W*2(V*). Assume that the support of all functions belong to V* U A. Let {a;;}{;_, € Whe(VT),
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be L*°(V*) and f € L2(VT). Then u € W22(V*) and we have
lullwzz2v+) < CUIfllL2ov+y + [Tollw22(v+y)-

Proof. By the change of the variables specified above we showed that % € W22(C™) together with the estimate (see
also Lemma 3.7.6)

[@llw22cry < CUIf N2y + 10ollwz2cry)-
It is now enough to realize that by the inverse change of variables z = ¥(y) we may return back to V* and since the
mapping is of class W2>°(Q), we get the desired estimate in V+. |
Combining Theorems 3.7.4 and 3.7.7 we get

Theorem 3.7.8 — Regularity in the whole bounded domain. Let u be the unique weak solution to Problem
(3.112) with the data satisfying (3.113)—(3.114). Then u € W*2(Q) and it holds

lullw22) < C(fllz2@) + IUollw22(0))-

Proof. We use the partition of unity applied on the covering of Q by {V,.}*, and by Vas41 (which lies strictly inside
of ). To simplify, we ignore the possible rotation and shift expressed by the mappings 7T,.. We have

M
U= uppi1 + Zusor =t Ui+ Y Uy
r=1 r=1
We now apply Theorem 3.7.4 on upry1 and Theorem 3.7.7 on u,, r = 1,2,..., M and sum up the estimates. Recall

that the functions have exactly the same type of support as required in the corresponding theorems and satisfy the
corresponding problems with lower order terms due to the presence of ¢, on the right-hand side; more precisely, we

have
d
ou,. o 6gor630
% br d - r d d
/V(Z I O, o, -+ burp) do = /f*“”*/, Z “0u; 0,
r=1,2,...,M; similarly for up;11. We obtain

lurrllwzzvar ) < Cllflle@)
lurllwzz2v,y) < CUIfll2 v,y + 10ollwezv,y), r=1,2,..., M.

Summing up these estimates we end up with

M

lullw220) < lunrillw22 @) + D ltellwz2n) < CUFlz2@) + 1Tollwz20)-
r=1

Remark 3.7.9. The whole procedure can be applied also in the situation when we have general elliptic operator and
u is a solution which is generally non-unique (obtained, e.g., in the part devoted to the application of Fredholm
alternative). Then, under the same assumptions as above we conclude with the estimate

[ullwz2) < CUIfllLz@) + 10ollwz2) + llullL2(q))- (3.129)
We shall skip details of this proof. If the solution is unique then we know that we can estimate the last term on the
right-hand side by the other two ones.

By induction of the previous process we can show
Theorem 3.7.10 — Higher regularity. Let u be the unique weak solution to Problem (3.112) and let the data
satisfy (3.113) and (3.115) for some k > 2. Then u € W*2(Q) and it holds
lullwrz@) < CUflwr-22() + |Tollwrz2q))-

Since the previous theorem holds for any & € N, k > 2, we have

Corollary 3.7.11 (Full regularity). Let u be the unique weak solution to Problem (3.112) and let the data satisfy
(3.113) and (3.116). Then u € C*(2).

Remark 3.7.12. Remark 3.7.9 also applies to Theorem 3.7.10 for any fixed £ € N, k > 2.
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Proof of Theorem 3.7.10. Step 1: Induction in interior regularity

We proceed by induction. We first consider the interior regularity (corresponding to wps4+1), where the situation is
easier. Assume that we have for all V C V C Q and some k > 2 (under corresponding assumptions on the data of our
problem, f € Wk=22(Q), a;; € WF1°(Q), 4,7 =1,2,...,d and b € WF=2>2(Q))

[ullwrezvy < Cllfllwe-22(),

the constant C' may depend on V. Indeed, Theorem 3.7.4 corresponds to k = 2.

Assume now that f € Wk=12(Q), a;j € Wk(Q), 4,5 =1,2,...,d and b € Wk=1:°(Q). Take any multiindex «
such that |a| = k — 1 and choose ¥ € C§°(V) for some V C V C Q. Use as a test function in the weak formulation
the function ¢ := (—1)*D*v. Using integration by parts we obtain

( ¢ ou v ~
S aija—o+ buv de = [ fode, (3.130)
Q ig=1 8.13_7 33:, Q

where u = D% € WH2(V) and

Fe0rs 2 () g 3 o) - (5o

B<a B<a
BZa

As (3.130) holds for any v € C§°(V), we see that u is a weak solution to

where f € L3(V) with

Hﬂ|L2(V) S Clfllwr-120vy + CUIAlwr.o (raxay, [[Dllwr-1.00 @) [ullwr2) < Cllfllwe-1201)-

We now apply Theorem 3.7.4 and get
HaHWQZ(W) < C||fHWk—1,2(v)

where C' = C([|Allwx. (), Ibllwr-1.5(0), C1) and W € W C V. Thus u € VVIIZjl 2(Q).

Step 2: Induction for regularity near the boundary; flat part of the boundary, tangential derivatives
We now proceed with the regularity near the boundary. Let us first consider the case of the flat domain C*. We proceed
by induction. We aim to show that for Uy € W52(C), u — Uy € Wy 2(CH), f € WE22(CH), a;; € Wh12(CT),

i,j=1,2,...,d and b € WF=2°(C*) we get

l[ullwrzcry < CUIfIws-22(c+) + 10ollwr2c)),

where C' = C(||Al|ywr-1.00 (¢ ;raxay, [|b][wr—2.00 (c+), C1). We know that the inequality is true for & = 2; this is exactly
the claim of Lemma 3.7.6. Let us therefore assume that the claim holds for some k& > 2 and let us show it for k + 1.

Let o be a multiindex such that |a| = k — 1, but ag = 0. Then u := D%u belongs to W12(C7T). Similarly as in
Step 1. it solves

where again

d
0DPu «@
o a=B, 7 T\| _ a=Bpnpb
f Def - Z( )[ a%(sz (7] 5£Ej )] Z(B)D bD" .

BLa 4,j=1 B<a

B#a
Then f € L2(C*) and

I fllz2cry < CUfllwr-1.2(c) + [[Uollwr2cr))-

Thus, exactly as in the proof of Lemma 3.7.6 we have
IDPul|p2c+y < Ol fllwr-r2(c+y + 1Uollwrsrzory)

for any |8| =k + 1, 84 = 0,1 or 2 which we wanted to prove; however we miss the terms with 84 > 2.
Step 3: Induction for regularity near the boundary; flat part of the boundary, normal derivatives
We have to deal with 84y > 3. We proceed by induction. Assume that we have

IDPull 2oy < CUIfllwr-12(c+y + |Uollwrsr2c+y)
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for f=k+1and 8, =1,2,...,7 for some j € {2,3,...,k}. Let now || =k+1 and B, = j+ 1. We write 8 =+ 9,
§=1(0,0,...,2) and |y| = k — 1. From Step 1. we know that u € W,*7"?(Q) and thus

loc

0 0
1,)]=
holds almost everywhere in C*. Then also
d
D(= 32 g (wigys) +ou) = 271
i,j=1

almost everywhere in C*. We write

r(-3;

where ¢g contains terms with at most j derivatives with respect to x4 and at most k& + 1 derivative overall. As
agq > C1 >0, we get

(aUa ) + bu) = agaD’u + g,

IDPullp2(c+y < CUIfllwr-12c+y + |Uollwrs12(c+y), Bl=Fk+1, Ba=j+1.

Thus by induction
lullwrrr2cry < CUflwr-12c) + [[Uollwrrr2cy)-

Step 4: Regularity near the boundary; curved part of the boundary, special support
To obtain the same result in V', we proceed exactly as in the proof of Theorem 3.7.7, we flatten the boundary and
apply Step 3. Here we use that Q € Ck~1! for estimates of the W*?2(V*) norm.

Step 5: Regularity in the whole domain
To get the estimates in the whole domain 2, we proceed exactly as in the proof of Theorem 3.7.8. We write u =
Zfil U + upr4+1 and apply Step 1. for upsqq and Steps 2.—4. for u,.. [ |

Remark 3.7.13. (i) Note that in the Step 1. we in fact show that u € W/2(Q) provided f € W\~ %2(qQ), aij €

loc loc

whk-b °(Q),4,j=1,2,...,dand b € w2 2( ). Similarly, if f, a;;, i,j =1,2,...,d and b € C*°(2), then also

loc loc

u € C*(Q) (but generally u is not in C*°(Q)!).

(ii) If d = 3, then we get from Theorem 2.4.21 (continuous embedding) that v € C%2(Q) (for k = 4). Then u is a
classical solution to our problem.

(iii) A similar result holds also for the Neumann problem. Under the same assumptions on {a;; }¢ b, f and Q as

in Theorem 3.7.10 we have

1,7=1>
geW*22(00) = ue WF(Q), k>2.

(iv) We must be careful for mixed boundary conditions. A singularity may appear between I'; and T's.

3.8 Connection with calculus of variations — solvability for a symmetric
coercive operator

We show in this part how for certain type of elliptic operators solvability of (3.31)—(3.34) is connected with minimization
of quadratic functionals. In the whole section we thus do not consider a general elliptic operator L, but we restrict
ourselves to symmetric (selfadjoint) operators L which are additionally coercive. We consider again the systems of
elliptic equations.

Definition 3.8.1 — Symmmetric linear elliptic operator. Let L be an elliptic operator. We say that the
operator L is symmetric, if it is given as

N d 9 8’11, N
(L) == D o ( aif 5— ) +3bPf (3.131)
. 7 le

and for any o, f € {1,...,N} and i,j € {1,...,d} it holds

al = aP* P = pPe

i i o almost everywhere in . (3.132)
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We can write such an operator in the shorten form
Lii == —div (AV@) + bl

and condition (3.131) as
A=AT,  p=0p".

We consider instead of (3.27)—(3.30) a simplified problem

Li=f in Q
U= ’J() on Fl
O - (3.133)
AVi-v=g on Iy
AVi-v+ @=¢g on I,
where we additionally assume the symmetry of | i.e.,
0% = P for any o, 8 € {1,..., N} almost everywhere on 9. (3.134)
Let us further recall the notation from (3.56)
N
b(z) = inf bP @B, €N
(=) {ZeRN; |2]=1} Z (z)2"2 :
a,B=1
N
G(x) = inf 0B (x)2%2P, zel
() {ZeRN; |7|=1} Z (z) 3
a,B=1
and in this section we always assume that
b(z) >0, g(xz)>0 almost everywhere in 2 and on I's, respectively. (3.135)

The space of test functions we consider here is V = {#@ € W1H2(Q;RY)|# = 0 in the sense of traces on I';}. Recall
also that
W2 QRY) :={F = (¢1,.. ., oN) | o € WH2(Q) for any a € {1,...,N}}.

The corresponding bilinear form for problem (3.133) is

(AVi : V3 + bid - @) dx+/ i 3ds.
I's

B, (0.9) = [

Q

The weak solution to problem (3.133) (compare with Definition 3.3.4) is then a function @ such that @ — Uy € V,
Uy € WH2(Q), the trace Uy = iy on I'1, and for any @ € V it holds

Br, (@8) = (F. @V + (5 Dy s ny (3.136)

Note that due to our assumed symmetries it holds By, (@, F) = Br, (F, %) and our problem is thus selfadjoint. This
will allow us to formulate the problem of existence of a weak solution equivalently as looking for a minimum of a
certain functional. Let us define the functional ®: W12(€;RY) — R by the formula

1
@y, (i) = 5By, (). (3.137)

Then the following theorem holds true.

Theorem 3.8.2 — Connection between weak solution and minimum of a functional. Let Q € C%!
with the corresponding parts of the boundary {I';}?_; and let L be a symmetric ellliptic operator in the sense of
Definition 3.8.1. Let further for any o, 3 = 1,..., N, 0% € L>(T'3) satisfy additionally (3.134) and together with
b also (3.135). Finally, let @ € W12(2;RY) be an arbitrary function satisfying @ — Uy € V, Uy, V as above. Then
the following two claims are equivalent.

1. The function # is a weak solution, i.e., it satisfies (3.136).

2. For any ¢ € V it holds that

-

@1, (@+8) — @1, (@ 2 (5O + Gy, (3.138)
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Before we start with the proof of this theorem, let us present an equivalent form of 2. in the case when f €
(W12(€;RN))*. For this slightly more regular f we may reformulate 2. as minimization on a convex set and we get
(the proof is left for a kind reader as a simple exercise) that to find @ satisfying 2. is equivalent to finding @ such that
i — Uy € V and it holds for any @ satisfying & — Uy € V

—

(I)L7 (ﬁ) - <faﬁ>V - <§7 ﬁ>W%’2(F2UF3;RN) < ‘I)L, (17) - <f317>V + <§7 17>W%’2(F2UF3;RN)'

—

Problem (3.136) is also called the Fuler—Lagrange equations for the functional ®1 (@) — ( f, Wy — (g, )
and (3.136) can be obtained as

1
W 22(T'Uls;RN)

d L e B
|55 (0r, @+80) = (Fa+td)y = @a+10) 10 pomy) ], = O

or t = 0 is the critical point of the function ¥(t) := @, (4 + tg) — (foid +t@)v — (.7 + tnﬁ)wég(r UFyRY)
2 35
gevV.

for any
Proof of Theorem 3.8.2. We start with the implication 1. = 2. We get directly from the definition of &7, (see
(3.137)), from the fact that @ solves (3.136) and from the fact that Bz, is due to our assumption a symmetric bilinear
form that 1

Pp, (U+ @)=, (4) = B}
1 Lo Lo S o
iBL (’LL, ’LL) + BL (U, SD) + 7BL, ((pa @) -

) )

— (1A + @Dt gm * 55 (B.9).

To finish the proof of the first implication it is enough to verify that By, (, @) > 0 for any ¢ € V. This is evident
due to the assumption on the ellipticity of the matrix A (see (3.14)) and non-negativity of b and & (see (3.135)).

Let us now consider the other implication 2. = 1. Let J € V be arbitrary. Using assumption 2. and the same
computations as above we conclude that

0< @y (T+9) —p, (@) — (f, D)y — (G,9)

-, - o - - -,

:BL7 (ﬁ77/’)+§BL, ( P )7< ’¢>V7<§’¢>W%’2(F2UF3)'

12
W2 2(T,UTs)

For arbitrary ¢t > 0 and & € V let us choose in the inequality above @/7 : = t@ which due to the bilinearity yields

Lo 1 S oS 7o Lo
0<tBy, (4,@)+ 5t*Br, (7,8) K, @)v =t B)yd 2 pyur,)

Dividing by ¢ > 0 and passing with ¢ — 04 we thus get

. Lo 1 S - o
0< jip (B (@.9)+ 551, (5.9~ F.Av ~ 0.9 hopn,

t—04

= Bra(@,8) = (f.8v = (5. D)y 121,00,
This inequality holds for any ¢ € V' and thus also for —¢ which due to the linearity of the inequality in ¢ yields that
equality (3.136) holds and thus Claim 1. is proved. |

We proved above that for certain types of problems (more precisely, for the symmetric ones) finding a weak solution
is equivalent to finding a minimizer of a certain variational problem. We now show that if b = o and |I's| = 0, we may
formulate the problem differently, but we anyway get to the same. This new formulation is called dual formulation.
The word "dual" refers here that instead of variational formulation for @ we consider variational formulation for
T = AV4. To this aim we first define a suitable closed subset of L2(; R¥*N)

W= {T e LA RPN) | for any @ € V it holds / T:V@de = (f.3)v + (7, ) (3.139)
Q

-
w2 (F2UF3)

Note that T : Vg = 2?21 Zflvzl T 9% This definition does not mean anything else that T € W solves (in the sense

t Ox;

of distributions) the following problem
—divT=f in Q,
B} (3.140)
T-v=g on Is.

Thus if @ is a weak solution to the original problem, then automatically T = AV € W. Let us further introduce the
dual functional

S 1 o s S S S
o (T)=- [ A'T:Tdex— [ VU, : Tda, (3.141)
2 Q Q
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where A~! denotes the inverse matrix to K, i.e., it holds

N d
SN R AT = Gapdi;.

y=1k=1

Note that due to the measurability, boundedness and ellipticity of the matrix A (see (3.26)), the inverse matrix A1
exists and is again measurable, bounded and elliptic. We may finally formulate the theorem on the equivalence of the
dual formulation and the existence of the weak solution.

Theorem 3.8.3 — Dual variational formulation. Let Q € C%! and let {I';}7_;, be the corresponding parts
of the boundary, |T's| = 0 and let the operator L be symmetric elliptic in the sense of Definition 3.8.1. Let further
b =0 for any a, 8 € {1,...,N}. Then the following claims are equivalent

1. Function T € W is such that it holds for any Wew

*(T) < &*(W).

0 = KV@', where 4 is a weak solution to the corresponding elliptic problem, i.e., & — (70 € V and it satisfies
(3.136) with b = o.

Proof. Step 1: 2. — 1.
If @ is a weak solution to our original problem, then it follows directly from the definition of V* (see (3.139)) and the

weak formulation of (3.136) that T = AVii € W. Let now W € W be arbitrary. Due to the ellipticity of the matrix
A~! and definition of ®* we get

P*(W) — &*(T) =

where the last equality is based on the facts that @ — Uy € V and T, W € W. We thus see that ®*(W) > &*(T) for
any WeW.
Step 2: 1. = 2.
We first deduce the Fuler—Lagrange equations for problem formulated in claim 1. Therefore, let T € W be a
minimizer of ®* over W. Let further Z € L2 (€; RN be an arbitrary function satisfying for every 3 € V

/ Z:V@dz =0. (3.142)
Q

We set for arbitrary ¢ > 0, W := T + tZ. Since T € W and Z satisfies (3.142), it is then evident that W e W and it
can be used in the variational formulation. From Claim 1. we thus have

0 < —(®*(W) — &*(T)) = E(@*(T +tZ) — *(T))
1 1oy = e ., Lo
—7/ (—A_l(T—i-tZ) (T—i—tZ)——A_lT:T—tVUO:Z)d:c
t Jo \2 2

Since (—Z) satisfies also (3.142), we get the opposite inequality, and thus for any Zc L2(£; RN satisfying (3.142)
it holds

/ (A"'T — VU,) : Zdz = 0. (3.143)
Q
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Equations (3.143) are the Euler-Lagrange equations to the minimization problem for ®*.

We show in the second step of the proof that the validity of (3.143) requires further properties of T; in particular
existence of @ such that @ — Uy € V and T = AV#. If such @ really exists, it must fulfil Vi = A-'T almost everywhere
in Q. Instead of this, at the first glance strong assumption, we look for @ such that o — Uy € V and

/ Vi :Vgde = / AT . V@gdx for every g€ V. (3.144)
Q Q

Since A1 is bounded, we may define ( f Py = fQ A-IT . Vg@dx and see that we look for a weak solution of an
elliptic problem. Due to Theorem 3.4.2 (verlfymg of the assumptions is left as an exercise for a kind reader) we know
that there exists a unique solution to problem (3.144) (in the case of |I'1| = 0 we have the Neumann problem and the
solution is unique up to an additive constant). We now show how from (3.143) and (3.144) Claim 2. follows.

It holds due to (3.144) that Z defined by Z := A~'T — V satisfies (3.142) and thus can be used in (3.143). We
get the identity

/K’lf:(ﬂ’lf—Vﬁ)dz:/Vﬁo (AT — Vi) da. (3.145)
Q Q

—

Further, the choice @ := @ — Uy in (3.144) yields
/Qva . (Vi — VUp) dz = /Q/K—lf : (Vi — VUp) dz. (3.146)
From (3.145) and (3.146) we get (we also use the symmetry of A)
0= /Q (A’—lf S(AT'T = Vi) 4+ Vi : (Vi — VUy) + VU : Vi — AT va) dz
- /ﬂ (AP — 27T - Vi 4 (Vi) do = /ﬂ AT — Vil da.

Therefore it holds that T = AV# almost everywhere in 2 and @ — UyeV. Furthermore, since T e W, then 4 must
fulfil (we use that fact that AVd = T € W) the weak formulation (3.136) and thus it is also a weak solution. The
proof is therefore finished. n

Remark 3.8.4. We saw in the text above that the primer variational problem (minimizer for ®) and the dual variational
problem (minimizer for ®*) are in a certain sense equivalent for symmetric operator without absolute terms, i.e., in
the cases when b = = o, and lead to the same solution. The difference lies in the fact that by minimizing <I> we
enforce the validity of the relation Lu = f , while by minimizing ®* we enforce the validity of relation T = AVi. From
the point of view of applications it is more useful to solve the problem for ®, if we are interested in #, and the problem
for ®*, if we are interested in the form of T = AVi.

The first part of this chapter dealt with existence of weak solution to the elliptic problems based on the Lax—
Milgram theorem. We now show that the proof of existence of weak solutions is much easier by looking for minima of
a certain functionals, provided the operators are not only V—elliptic, but also symmetric.

Example 3.8.5 (Existence by means of minimizing certain functionals). Show the existence of a solution to (3.133)
by showing existence of # satisfying (3.138).

Solution. Let us now consider the elliptic problem with symmetric operator and assume that (3.135) holds and By,

is V-elliptic. We show how it is possible to solve problem (3.133). We look the solution in the form @ = ﬁo + w0, where
w € V. Theorem 3.8.2 claims that « is a weak solution, if and only if

®p, (i+@) - Pp, (@) > (F, v + (5.9 W2 (Cyura RN

Let 1; € V be arbitrary and choose @ := 1/7— w € V, where 4 is given by 4 = Uy + @. Then the above given inequality
changes into the form

- -, -

@1, (To+ ) — (F00 = (G.8) 112 gy < @ To+8) = (F 0 = G820y
Since 1Z € V is arbitrary, we in fact look for a minimizer of a certain functional. Let us consider

1= inf (@1, (Oo+ ) = (F)v = G0y 4o ms )

It follows from the definition of the infimum that it holds for any J € V that

-, -

I<®r, (Uo+9) = (F v = (00 1emureme
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and choosing 1/7 = 0 we thus have =
1< (I)L’ (Uo) < 00.

The definition of the infimum implies that we can find a sequence {i"},en C V such that

1= lim (9, (To+a") — (fa")v — (5, @")

1
n— o0 Wf*z(rgurg;RN))

and furthermore that there exists ng such that for any n > ng

—

<T+1< () +1. (3.147)

q)L, (UO +’U_jn) - <f,U7n>V - <§3wn>W%y2(F2Up3;RN) —

Hence we see that the sequence " is bounded in V. The continuity of the trace operator also yields that the sequence
1
is bounded in W2:2(9Q; RY). Due to the reflexivity (we again relabel the subsequence)

-2 n

W™ = w weakly in V,

, 3.148
@™ — i weakly in W2:2(90Q; RY). ( )

Using the definition of ® and the V-ellipticity, symmetry and bilinearity of By, we get the following estimate

L
:§BL7( 0+ W, 0+wn)+§BL, (W™ —w, Uy + W)
+%BL (0" — W, W™ — W)
= 2By, O+, U+ ) + By, (Do + 00" — )
+%BL (0" — W, W™ — W)

Next, due to the V-ellipticity we know that there exists F € V* such that F = Br, (, (70 + &f). We get, using the
definition of the infimum I and the weak convergences (3.148) that

1= 1im (@, (Go+@") — (F,@")y - (7,7")

1
n—00 W§’2(F2UF3§RN))

>0y, o+ @)+ lim ((Fa" —@) — ([@")y - (,d")

1
n-soo W@’Q(qurs;RN))

= (I)L, (UO + ’LD) - <f7w>V - <§a w>W%’2(F2UF3;RN)'
On the other hand, the definition of the infimum of I implies that

I< (I)(UO + ’ID) - <f7w>V - <§a w>W%'2(F2UF3;RN)

and thus necessarily
I = (I)(Uo + U_;) - <fvu_;>V - <§a U7>W%’2(FQUF3;RN)
< (I)(UO + 95) - <f7 95>V - <§’ 6>w%*2(FQUF3;RN)

for any ¢ € V. The function 0 is thus a minimizer and further, due to Theorem 3.8.2, 4 = Uy + @ is a weak solution
to our problem. O



Chapter 4

An easy guide to Lebesgue—Bochner and
Sobolev—Bochner spaces

In this chapter, we briefly introduce the necessary function spaces and tools needed for the correct formulation of the
evolutionary partial differential equations in the weak setting. As in the case of Sobolev spaces, we only introduce the
basic concepts and present more details, including most of the proofs, in Chapter 8.
We aim at studying mappings
ffTCR—=X,

where X is a Banach space. Most of the results in this section remain true even if we replace the one-dimensional
interval by a measurable subset of R?, however, since we do not need this level of generality, we remain in R. Moreover,
instead of the Lebesgue measure on R we may as well consider a more general measure p. The space X is always
a Banach space; sometimes, however, we will require more properties (separability, reflexivity etc.). For simplicity,
we always assume in this chapter that I C R is open and bounded, even though most of the results remain true for
arbitrary interval in R; however, the proofs must be slightly modified in this case. The presentation below follows in
the first part nicely written thesis Kreuter (2015), the second part is then based on Boyer and Fabrie (2006) or more
precisely, on Pokorny (2022).

4.1 Bochner integral

First, we construct a new type of integral, in order to be able to integrate functions with values in general Banach
spaces.

Definition 4.1.1 — Simple function. A function s: I — X is called a simple function, if we can write
n
s(t) =Y xixe, (1), (4.1)
i=1

where z; € X, E; are pairwise disjoint, measurable, and Y1 ; A1 (E;) < +oc.
Remark 4.1.2. Assuming x; # x; for i # j and U}, E; = I (it also means that we define s to be the zero element on
the set of one dimensional Lebesgue measure zero, where the function is possibly not defined), then the representation

of the function s in the form (4.1) is unique.

Definition 4.1.3 — Strong and weak measurability. 1. A function f: I — X is (strongly) measurable, if
there exists a sequence of simple functions {s, },en such that

T (Jsn(t) — F(B)]1x =0
for almost all t € I.
2. A function f: I — X is weakly measurable if

<l‘/, f>X

is measurable for all 2’ € X*, where X* denotes the dual space to X.

76
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Definition 4.1.4 — Almost separably valued function. A function f: I — X is called almost separably
valued, if there exists a set N C I, A;(N) = 0 such that f(I \ N) is separable. If N is empty, then we say that the
function f is separably valued.

We have the following important result
Theorem 4.1.5 — Pettis. A function f: I — X is measurable, if and only if f is weakly measurable and almost

separably valued.

The theorem has several corollaries.
Corollary 4.1.6. Let f: I — X be continuous. Then f is measurable.

Corollary 4.1.7. Let {fn}nen be a sequence of measurable functions from I to X such that f,(t) = f(¢) in X for
almost every ¢t € I. Then f is measurable.

We are now ready to define the Bochner integral. For a simple function s, we may evidently set

/Sd)\l = leAl(El);
I i=1

where s = > | #;xpg,(t). It can be easily shown, similarly as for the Lebesgue integral, that this definition is
independent of the representative of s and that

H/sd)qH §/||s||xd>\1.
I X I

We now extend the definition to measurable functions.

Definition 4.1.8 — Bochner integral. A measurable function f: I — X is Bochner integrable, if there exists
a sequence {s, }nen of simple functions converging to f almost everywhere such that

n—oo

lim /Hf_sn”Xd)\l =0.
I

Then for such a function f we define
/fd)\l = lim /snd)\l.
I n—oo I

Note that the definition is correct in the sense that

H/snd)\l —/smd)\lH g/usn ~ spllx dA g/usn—andAl
I I X T I

+/||3m_f||Xd)\1—>O as m,m — 00.
I

Hence [ ;sndA; is a Cauchy sequence and due to the completeness of X it is convergent. If {5,},en is another
sequence of simple functions approximating f in X almost everywhere, it is easy to see that the limits of sequences

{ f 7 5n d)\l} \ and { f 7 Sn d)\l} \ are the same which shows that the definition of the integral is independent of
ne ne

the approximating sequence of the simple functions. The linearity of the Bochner integral is a consequence of the
linearity of the integral for simple functions.
The following fundamental theorem yields the correspondence between the Bochner and Lebesgue integrals.

Theorem 4.1.9 — Bochner. Let f: I — X be a measurable function. Then f is Bochner integrable over I, if
and only if || f||x is Lebesgue integrable over I. Moreover,

H/IfdleX S/I||f||Xd)\1. (4.2)

Corollary 4.1.10 (Dominated convergence Theorem). Let {f,}nen be a sequence of Bochner integrable functions and
let f be a measurable function such that f,, — f almost everywhere in I. Let g € L!(I;R) be such that ||f,[|x < ¢
for all n € N almost everywhere in I. Then f is Bochner integrable and

I n—oo [r

Corollary 4.1.11. Let f be Bochner integrable. Then the sequence s, of simple functions converging to f can be
chosen so that ||s,(t)||x < 2||f(¢)||x holds for almost every ¢ € I.
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Corollary 4.1.12. Let 2’ € X* and let f be Bochner integrable over I. Then

/I<1:’,f>X A\ = <x’,/lfd)\1>x

Corollary 4.1.13. Let f be Bochner integrable over I. Then

lim /fd>\1:OeX.
M ()—=0+,JCT ) ;

We finish this section by a generalization of the Fubini theorem for the Bochner integral.

Theorem 4.1.14 — Fubini. Let J = I} x I be a product measure space with respect to the measure Ay @ A1 = A
and let f: J — X be measurable. Assume that the integral

/11 ( ) [7llx dA ) day (4.3)

exists and is finite. Then f is Bochner integrable over I; x I and we have

/lebf% /,( szdAl)dAl /1( IlfdAl) dAs. o

Conversely, if f is Bochner integrable over I; X I, then the integrals above exist and the equalities hold.

4.2 The spaces LP(I; X) (Lebesgue-Bochner spaces)

We now introduce an analogue of the Lebesgue spaces.
Definition 4.2.1 — Lebesgue—Bochner spaces. A measurable function f € LP(I; X), 1 < p < oo, if for
1<p<x

J 181 i < o
1

and for p = oo
esssup || fl|x < oo.
I

Remark 4.2.2. Note that a function from LP(I;X) is (recall that I is bounded) Bochner integrable. In case we would
accept the possibility that I is unbounded, then the function is at least locally Bochner integrable over I. We also
introduce the notation

1
1 fllze(r:x) = (ff 1% dAl)p’ fl<p<oo
esssup; ||fllx if p=o0.

We now present several results which are more or less similar to the standard results for Lebesgue spaces and
which will finally lead to the result that the spaces defined above (often called Lebesgue-Bochner spaces) are complete
normed spaces.

Lemma 4.2.3 Let 1 <p<oo, fe€ LP([;X)and g € LPI(I; R), %—l—i =1. Then f-g € L'(I; X) and

| [ roan] < [1sxlala < Wl sl

Lemma 4.2.4 Let 1 <p<oo, f€ LP([;X)and g € L”/(I;X*),
{9, f)x € L*(I;R) and

zl) + ]% =1 and X* is the dual space to X. Then

| [0, 215 0] < Ul 9l

Corollary 4.2.5. We have for 1 < p < ¢ < oo that LI([; X) — LP(I; X) and

1_

1_1
[ fllzerxy < ML)~ 7| fllLacrx)-

In general, for I possibly unbounded, we have at least that any f € L9(I; X) is locally integrable over I and belongs
to Li (I; X).

loc
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Lemma 4.2.6 Let 1 < p < oo and let f, — f in LP(I; X). Then there exists a subsequence {fy, }xen which
converges to f almost everywhere in I (in the norm of X).
As in the scalar case we therefore have

Theorem 4.2.7 — Properties of Lebesgue—Bochner spaces. The spaces L”([; X) are Banach spaces with
respect to the norms || f||z»(7;x) introduced above, where we consider two functions identical, fi = f2, provided
fi(t) = fa(t) for almost every ¢t € I (in the sense of equality in X).

If p=2 and X is a Hilbert space, then L?(I; X) is a Hilbert space with respect to the scalar product

(f,9)L21x) = /I(fyg)x dA;.

We now study the question of the density for different classes of functions in the spaces LP(I; X) and the related
question of the separability of these function spaces. We denote (recall, I is a bounded, open interval in R)

C(I; X)={f:I— X| continuous in I with values in X'}

(Z; X)
CPIX)={f:T=>X|f,f,....f® ec; X)}
C(I; X)={f: I — X| continuous in I with values in X up to the endpoints}
CPLX)={f: T X|ff,....f® ec;X)}
Co(I; X)={f:IT—=X|feC;X),f is compactly supported in I},
(LX) = () CHT; X)

keN
Coo(I; X) = C(I; X) [ Co(1; X).

Theorem 4.2.8 — Dense subsets of Lebesgue—Bochner spaces. Let 1 < p < co. Then
1. simple functions are dense in LP(I; X)
2. functions of the form s(t) = Z?Zl w;(t)x;, p; € CC(I;R), z; € X, are dense in LP(I; X)
3. if the set Y is dense in X, then C§°(I;Y) is dense in LP(I; X)

4. let 1. be the regularizing kernel in R and suppose f is extended by zero outside I; then f*n. — f in LP(I; X)
for e — 0.

Corollary 4.2.9. Let X be a separable Banach space, then LP(I; X) is separable for 1 < p < oc.

Theorem 4.2.10 — Lebesgue points. Let f € Ll (I; X). Then

loc

h
i 59 = FB)lx dha(s) » 0

for b — 04 for almost every t € I. In particular,

almost everywhere in [.

Finally, we have

Lemma 4.2.11 Let f, be a sequence of functions from LP(I; X), 1 < p < oo such that || f,| rrr,x) < C < +o00
for all n € N, Let there exist f: I — X such that for almost every ¢t € I

fn) — f(0) in X.
Then f € LP(I; X) and || f|lzr(r:x) < C.
We might expect that the dual space to LP(I; X) for p < oo is LPI(I ; X*). However, this is in general not true for

arbitrary Banach space and we have to add some properties of X. On the other hand, using Lemma 4.2.4, we at least
know that for arbitrary Banach space X we have

LP(I; X*) = (LP(I; X))
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Moreover, for any g € L?' (I; X™), it also holds:

lgllczer;x)) < N9llw (1,x)- (4.5)

In fact, we also have:

Proposition 4.2.12. For 1 < p < oo the inclusion mapping I: L?' (L X*) — (LP(I; X))>k is an isometry, i.e. equality in
(4.5) holds.

We can show the following.

Theorem 4.2.13 — Duality for Lebesgue—Bochner spaces. Let either X be a reflexive Banach space or let
X* be separable. Then (LP(I; X))’k is isometrically isomorphic to the space LP (I; X*) for 1 < p < oo.

Corollary 4.2.14. If X is reflexive and 1 < p < oo, then LP(I; X) is reflexive.

4.3 Spaces W'?(I; X) (Sobolev—Bochner spaces)

Definition 4.3.1 — Weak time derivative. Let u € L] (I;X) and g € L{ (I; X). We say that g is weak
derivative of u with respect to t, i.e., g = v/, if

t/mwddeaw:—/gmwde@>

I I

holds for all ¢ € C§°(I;R).

In what follows, in particular in Chapters 5 and 9, we will often use the notation u’ = d,u.
We have

Lemma 4.3.2 Let g € L _(I; X), to € I and I is an open interval. Let

loc

ﬂw:/M$ww>

to
Then f € C(I; X) and
ff'=g

in the weak sense and almost everywhere in I.

Further

Corollary 4.3.3. Let f € Llloc(I; X) be such that f* = 0 almost everywhere in I. Then there exists xg € X such that
f = zo almost everywhere in I.

Definition 4.3.4 — Sobolev—Bochner spaces. Let 1 < p < co and v € LP(I; X) such that v € LP(I; X).
Then we say that u belongs to the Sobolev-Bochner space W1 (I; X) and we define

lullwrrerxy = llullpe@x) + 14 || e x)-

Proposition 4.3.5. Let 1 < p < oo, then WP (I; X) is with respect to the norm defined above a Banach space. If X
is a Hilbert space, then W12(I; X) is a Hilbert space with respect to the scalar product

(U7U)W1,2(];X) = /(u,v)x d\ +/(u',v’)x dX\;
I I

for any u, v € WH2(I; X). The associated norm is an equivalent norm on W12(I; X).

Proposition 4.3.6. If X is reflexive, then WP (I; X) is for 1 < p < oo reflexive. If 1 < p < co and X is separable, then
WhP(I; X) is separable.

Proposition 4.3.7. Let 1 < p < oo and u € W1P(I; X). Then there exists to € I such that for almost all t € T

u(t) = u(to) +/ u'(s) d(s).

to

In fact, Proposition 4.3.7 yields existence of N C I, a null set, such that u(t) = u(to) + jz) u’(s) dA1(s) for all ¢,

to € I'\ N. Note that if g € L*((a,b); X) and f(t) = f; g(s)d\i(s), then also ||g||x € L'(a,b) and f € AC([a,b]; X) as
| fllx € AC([a,b]). Recall that f: [a,b] — X is absolutely continuous on [a, b] if Ve > 036 > 0: Y7, || f(b;)— f(ai)|| x <
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e for all {[a;, b;]};, disjoint collection of subintervals of I at the total length less than §. Therefore, if u € W1P(I; X),
then there exists a representative of u, a function u € AC([a,b]; X) such that u is differentiable almost everywhere,
@' =’ and @ = u almost everywhere in [a, b]. Unless stated differently, we shall always assume that we work directly
with this representative.

We further have

Proposition 4.3.8. Let 1 < p < co. We have WP (I; X) «— C(I; X), i.e. working with the representative from above,
we have

”uHC(T;X) < Cllullwaex)-

The previous results are summarized in the following theorem.

Theorem 4.3.9 — Properties of weak derivative. Let u € LP(I; X), 1 < p < co. Then the following asser-
tions are equivalent:

1. e Wh(I: X)
2. u is absolutely continuous on I and u’ € LP(I; X)

3. there exists a function v € LP(I; X) such that for all 2’ € X* the function ¢(t) := (2’,u)x is absolutely
continuous on I and ¢’ = (z/,v)x.

Furthermore, we have

Theorem 4.3.10 — Density of smooth functions in time. Let 1 < p < oo. Then C*®(I; X) is dense in
Whe(I; X).

4.4 Gelfand triple and properties of corresponding Bochner spaces

We next consider a more general setting, where the time derivative in general belongs to a different space than the
function itself.

Definition 4.4.1 — Gelfand triple. Let X be a separable reflexive Banach space such that there exists a Hilbert
space H, where X — H densely. Then we call the triple X, H = H* and X* the Gelfand triple.
In what follows we shall prove that
X —>HXYH"— X"

where both embeddings are dense. The identification of H and H* is through the Riesz representation Theorem. Let
r € X and Ir € H, where I: X — H represents the embedding. Let ®: H* — H be the mapping which represents
the Riesz representation Theorem. Then we may define i: X — X* as follows

(ixg, z)x = (Izo, [2)g = (<I>_1Ix07lx>H,

where z, g € X. The mapping i: X — X* is injective and i(X) is dense in X* (due to the fact that both embeddings
are dense).

Example 4.4.2. Let X = W, ?(Q) and H = L*(Q). As W,*(Q) is densely embedded into L?(), the spaces
We2(Q), L2(Q) and W—12(Q) = (W&Z(Q))* form the Gelfand triple. By the Riesz representation Theorem, for any

f € W=12(Q) there exists unique u; € Wy'>(Q) such that

ooy = (g0 )gae = [ Fu-Voda,
where the scalar product is equivalent to the standard scalar product on W2(Q). Now, if u € C§°() (which is dense
in Wy2(€2)), then

((u,v))Wol,z(Q) = /QVu -Voder = — /Q Auv dx

for any v € W, ?(Q). Hence for any f € W~12(Q) there exists {uy, }nen such that u, — uy in Wy 2(2). Then

<f7U>W01‘2(Q) = nh_)rréc A —Aupvdx = nler;o(—Aun7v)Lz(Q)

= nl;n;Q(z(fAun),wWéa(Q) =: nl;n;(z(fn),v>wg,z(sz),
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where f,, € C5°(€). Clearly, i is injective by definition and i(Wy?(Q)) is dense in L2(Q). Moreover, if f € L2(Q),
then —Au,, — f in L?(2) and we have that

(Fohwg oy = [ Foda

for any v € W, %(Q).

In this setting, we can generalize the definition of the time derivative. In what follows we stop using dA; and
replace it by dt.

Definition 4.4.3 — Generalized weak time derivative. Let u € L?([; X), where X, H and X* form the
Gelfand triple. Then we say that v € LY(I; X*) is the time derivative of u, if

/I<”aw>x¢ dt = —/I(u,w)mp’ dt

for all w € X, ¢ € C§°(I). We denote u' := v.

We have the following important result.

Theorem 4.4.4 — Continuous representative for Gelfand triple. Let X, H, X* form the Gelfand triple,
and let u € LP(I; X) with v/ € LP (I; X*), 1 < p < co. Then u = & almost everywhere in I, where u € C(I; H).
Moreover, t — ||u(t)||% is weakly differentiable, and

almost everywhere in . In particular,

[l = )l + [ 266, u(s)x ds

ty

Remark 4.4.5. Similarly as in Theorem 4.4.4 we may also show that if u, v € LP(I; X), v/, v’ € LPI(I; X*), 9 eCe(),
then

/ ((u’, v)x + <U’,u>X>¢dt =— /(u,v)hﬂ/)/ dt.
I I
The proof of the theorem requires several auxiliary results which are also important independently.
Lemma 4.4.6 Let u € LP(I; X) and v’ € LY(I;Y), 1 < p,q < oo, where X, Y are Banach spaces, X < Y. Then
there exists a sequence {uy, }nen C C°(I; X) such that {u), },en C C°(1;Y), and

Up —> U in LP(I; X) and ul, — u’ in LY(I;Y).

Lemma 4.4.7 Let X be a reflexive Banach space, Y a Banach space and X — Y densely. Then Y* — X*
densely.

Definition 4.4.8 — Weak continuity. Let X be a Banach space. We say that u: I — X is continuous in the
weak topology of X (weakly continuous in X), u € C(I; X,,), if the mapping

t— (2 ut))x
is continuous in I for all 2’ € X*.

Clearly, if v € C(I;X), then uw € C(I; Xy), the other implication is generally true only if X is finite dimen-
sional.

Lemma 4.4.9 Let X, Y be two Banach spaces, X reflexive, X < Y densely, I C R be bounded, open. Let
¢ € L>(I; X) and ¢ € C(I;Y,). Then ¢ € C(I; Xy).

4.5 Compact embedding of spaces with time derivative

We close this chapter by presenting a result which will replace for the evolutionary equations the result on compact
embedding of Sobolev spaces and thus will allow to solve certain classes of nonlinear problems. We consider for X
and X; Banach spaces

W = Wféz?l ={v e LY (I; Xo);v" € L**(I; X1)},
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where I C R is an open bounded interval. We define

lullw = llull oo (1:x0) + 1l 2o (15x) -

The main result is

Theorem 4.5.1 — Aubin—Lions. Let X, X; and X be Banach spaces such that Xy <—<— X — X;. Let X,
X1 be reflexive, 1 < ag, a1 < oo and let I be bounded. Then W << L (I; X).



Chapter 5

Linear evolutionary equations

We shall now study problems which describe evolution of certain quantities in time. In this chapter we restrict ourselves
to linear problems which are easier to study and we present existence of weak solutions to linear parabolic equation
(as, e.g., the heat equation) and linear hyperbolic problems (as, e.g., the wave equation). We also study regularity
of weak solutions as well as some of their further properties. In the whole chapter, we restrict ourselves to scalar
equations. Another method, based on the theory of semigroups, will be presented in Chapter 9.

5.1 Second order parabolic equations

Let Q C R? be open, bounded and let 7' € (0,00). We set Q7 := (0,T) x  and consider

8tu + Lu = f in QT
u=0 on (0,T) x 99 (5.1)
u(0,-) = g(") in €,

where f: Qr — R and g: Q — R are given, and u: @7 — R is unknown. Moreover, we assume that

LI, B L
Lu = — ,Zl 8—%(&”8712) + z;czaf;i + bu,
1,)= 1=

where {a;;}¢,_;, {¢;}{_, and b: Q7 — R are given functions.

Definition 5.1.1 — Parabolic operator. We say that the operator 0; + L is parabolic if there exists C7 > 0
such that
d
Z ag;(t, x)&&; > Crlé)?
ij=1
for all £ € R and almost every (¢,2) € Qr. Moreover, the functions {aij}f{j:l, {e;}4_, and b are from L>=(Qr).

Example 5.1.2. Taking a;; = d;;, ¢ = 0 and b = 0 we get that Lu = —Aw and the corresponding equation (5.1);
reduces to the heat equation

Oyu — Au = f.

d 2]

au . .
ij=1 37,;(‘”1 aTj) we get a generalized heat equation

Keeping ¢ = 0 and b = 0, but considering Lu = — ),
(corresponding to an inhomogeneous material with respect to the heat conductivity)
d
0 Ju
=3 (a5 ) = F.
e Z 63% i3 333j f
i,j=1

5.1.1 Existence of weak solutions to linear parabolic problems

In order to obtain the weak formulation for our problem, we define

d Ou Ov 4 ou
Blu,v](t) ::/Q [ Z aija—xja—xi —i—Zcia—xiv—i—buv} (t,-)dz
i=1

ij=1

which is well defined for almost every t € (0,T) if u, v € Wh2(Q) and {a;;}{,_;, {e;i}i,, b € L>®(Qr). We first
reformulate our problem (5.1) into the setting we introduced in Chapter 4.

84
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We consider the mapping
w: [0,T] = Wy2(Q)

defined by
[u(®)](x) = u(t, x), zeQ, te|0,T],

and similarly
f:00,T] = L3(Q) or W~ 12(Q).

Since we consider u € L2(0,T; W'2(Q2)) and a;;, ¢; and b € L>(Qr), using

d d
0 ou ou
Oyu = ”Zﬂ ym(aij%j) - 2 “om; bu+ f,

we may expect that dyu € L2(0,T;W~12(Q)). For simplicity, we first consider only the homogeneous Dirichlet
boundary conditions. A more complex choice of boundary conditions will be presented later. We have

Definition 5.1.3 — Weak solution to linear parabolic problem. Let T € (0,00), f € L?*(0,T; W~12(Q)),
g € L*(Q) and let the operator §; + L be parabolic in the sense of Definition 5.1.1. Then u € L2(0,T; W, (Q))
with dyu € L2(0,T; W~12(Q)) is a weak solution to our problem (5.1), provided

<8tu,v>W01,z(Q) + Blu,v](t) = <f,U>W01,2(Q)

holds for almost every ¢ € (0,T) and all v € W,"*(Q) and

Remark 5.1.4. If u € L2(0,T; Wy*(Q)) and dyu € L2(0,T; W~12(Q)), then u € C([0,T]; L2(R2)), as W, *(Q), L2(Q)
and W~12(Q) form a Gelfand triple. Therefore the initial condition at ¢ = 0 is satisfied in the sense

lim [lu(t,-) = gllz2) =0,

t—04

where we work with the continuous representative from Theorem 4.4.4.

Before proving existence of the unique weak solution, let us show several important auxiliary results.

Lemma 5.1.5 — Properties of projection to eigenfunctions of Laplace equation I. Let {w;};2, be the
eigenfunctions to Laplace equation with Dirichlet boundary conditions normalized in L?(f2), i.e., for any k¥ € N the

function wy € Wy %(Q) and
/ Vwyg - Vodx = )\k/ wiv dx
Q Q

holds for any v € VVO1 (), where A\; > 0 are the corresponding eigenvalues, ||wg|ly = 1. We set for arbitrary
u € L?(Q) and n € N
n
Up ‘= Z a;Wsj,
j=1

where a; := (u,w;)2 = [, uw; dz. Then it holds.

1. We have for any n € N
[unll2 < llull2- (5.2)

2. If further u € W, (), then also for any n € N

IVun]ls < [[Vulla. (5-3)

3. Moreover, there exists a positive constant C' such that if @ € C1'! and u € W22(Q) N Wol’Q(Q), for any n € N
it holds
[unll22 < Cllull2,2. (5.4)

Proof. Step 1: Proof of Claim 1.
The proof follows from standard theory on abstract Fourier series, as {wy}3; forms an orthonormal complete system
in L?(Q).

Step 2: Proof of Claim 2.

Recall that {\V/”;\L: }2° | forms an orthonormal system in W, *(Q) with respect to the equivalent norm in W, *(2) defined
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as |Hu|\|W01,2(Q) = [|[Vul|L2(qrey. We then compute (recall that (Vwg, Vw)e = 0 if k # 1)

n

Va3 = H (o )2V Z<u,wk>%nwkué—ZAQHMH (Vu, V)3

n

Z%k (Vu, Vwg)s =Y (Vu, Y/%“) < [[Vull3,

k=1 k=1

where in the last step we used the Bessel inequality.
Step 3: Proof of Claim 3.
Note first that under the assumption on regularity of € there exist positive constants C7 and Cj such that for any
v e W22(Q) N Wy2(Q) we have
Cillvllz,2 < [[Av]2 < C2

This follows directly from Theorem 3.7.8. Indeed, let f € L?(€) be such that

(5.5)

Av = f.

Since v € WO1 ’Q(Q), we may view the problem above as a weak solution to the Laplace equation with the homogeneous
Dirichlet boundary condition. Whence by Theorem 3.7.8 we know that

[vll2,2 < C[ f]l2-

We thus compute

[vl32 < 1113 = [ Av]3.
The other inequality is trivial. Note further that again due to Theorem 3.7.8 and Remark 3.7.9 we know that for any
ke Nwp € W22(Q) N Wy?(Q). As

(Awg, Awy)o = Mg (Wi, wi)2 = A Aigi,

we have .
Cillunl32 < 1Aunl3 = || Z (,wi) | = S on )3l A
k 1
n
= Z w, W) 3N = Z(Vu Vwy)? Z (Au,wp)3 < || Aul3 < Collul3,.
k=1 k=1
Above, we used twice inequality (5.5), properties of the eigenfunctions to the Laplace operator as well as Bessel
inequality. |
In case we study more general boundary conditions for the parabolic problem, the following generalization of
Lemma 5.1.5 is useful. Note that we can even have |[I'y| =0 (i.e., Ay = 0 and w; = const = \/ﬁ)
Lemma 5.1.6 — Properties of projection to eigenfunctions of Laplace equation II. Let

V={uecW"(Q)|u=0 onT; C 09},

0N =T1UTUM, |M|4—1 =0 and consider the following problem in the weak setting,

—Awk = )\kwk in
W = 0 on Fl
0
% =0 on I'y,

i.e., we look for a nontrivial wy € V, ||wg|2 = 1, such that

/Vkavdx:)\k/wkvdx
Q Q

holds for all v € V. We set as above u, = >, _, (u, wi)wg, where u € L*(Q).

1. We have for any n € N
[[unl2 < [lullz-

2. If additionally u € V, then also
IVunlls < [[Vulla.
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Proof. The proof is exactly the same as in the case of Lemma 5.1.5, Claims 1. and 2. |

Next we recall

Lemma 5.1.7 — Gronwall lemma. Let n € C([0,T)), g, h € L'(0,T), g nonnegative almost everywhere in
(0,T) be such that

n'(t) <n(t)g(t) + h(t) (5.6)
holds almost everywhere in (0,7"). Then for any t € (0, T]

n(t) < efo 9()ds (n(O) + /Ot h(s) ds). (5.7)

Exercise 5.1.8. Prove the Gronwall inequality (5.7).

We now aim at showing the following fundamental result

Theorem 5.1.9 — Existence and uniqueness of weak solutions to linear parabolic problem. Under the
assumptions stated in Definition 5.1.3, for any T' < oo, there exists a unique weak solution to Problem (5.1) in the
sense of Definition 5.1.3.

Proof. Step 1: Galerkin approximation

We assume that {wy}ren is a the orthonormal basis in L?(Q2) and orthogonal in W12(Q) formed by eigenfunctions
of the Laplace equation with homogeneous Dirichlet boundary condition. We have that wj, € C>(Q) N Wy?(Q) for
any k € N. We now look for the approximate solution in the form

Up(t, ) := Zd?(t)wk(x) (5.8)
k=1

and we have that
n

un (0, ) = Zdz’(O)wk(x), (5.9)
k=1
where

ap(0) = /Q guwpdz = (g, w) (). (5.10)

Further, we assume that w,, solves our problem for test functions from a finite dimensional subspace of W, *(Q) only,
i.e., from the linear hull of {wy}?_,. Then we can write our approximate problem as follows

(Orun(t, ), wi) L2(@) + Blun, wi](t) = (f(t, ), wk)ywi2(q), (5.11)

k=1,2,...,n, where u,(0) fulfils (5.9)—(5.10). The main point is that we may rewrite (5.11) as a system of ordinary
differential equations for the unknown functions {d}}7_; as follows

di'(8) + B Y df (i, we | (8) = (£t ), widwp 20 (5.12)
=1 |

d(0) = (9, wk) L2 ()

Note that (5.12) is a system of linear ordinary differential equations of the first order, where the right-hand side
belongs to L?(0,T). Therefore we may apply the Carathéodory theory to deduce existence of a unique vector-valued
absolutely continuous function d solving (5.12) a.e. in (0,T). (If the reader prefers to use the classical theory for
ODEs, it is possible to mollify the function f in time which we, however, will not do in these Lecture Notes.)
Step 2: Energy estimates

We intend to pass with n — 0o, so we need to control the sequence of approximate solutions independently of n, i.e.,
we need to prove the so called a priori estimates. To this aim, we multiply the Galerkin approximation tested by wy
by dj(t) and sum up with respect to k, from 1 to n. It is in fact the same as using as a test function the solution
itself. We get

d d
ou,, Ou ou
Dpunuy d i — iy, + blun |? ) dz = (f, un) 120 - 5.13
/Q U U x+/{2<mzlagaxi aerr;C 7. ¥ + \u\) z = (f, un)w12(q) (5.13)

We have
} d

Optntndr = = — [ |u,|*dz
/Q " 2dt Jo' "
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and
Blup, un](t) > C1[|Vun||72(qray = CllVunl L2 @ra)lunll 22) = ClluallF2q)-
Therefore d
&Hun”%%m + Cl”“n”%vlv?(sz) < C(Hun”%mz) + ||f||?/vfl,2(§z))' (5.14)

We now employ the Gronwall Lemma 5.1.7. Inequality
n'(t) < Cin(t) + C2F(t)
in (0,7) implies
t
n(t) < et (n(O) + CQ/ F(s) ds)
0

in (0,T). Denoting n(t) := HunH%Q(Q), F(t) = ||f(t)||‘2/v,1,2(9), we end up with

[un (8 )72y < CT) (Ilun (0, )72 () + 1 £ 200w -1.2(02))
for arbitrary ¢ € (0,T). Due to the Bessel inequality (see also Lemma 5.1.5, Case 1.)
[un (0, )220y < llgliZz(q),
hence we get

e un(t, 2 < Cllgllz@) + 1 flL20,mw-12(0)))-

We now return back to (5.14) and read from it

4T T
Cl/ |31 2y dt < c(/
0 0

therefore, together with the estimate above

t
A T AT B PR

[unllLee 0,7522(0)) + lltnllL20,mwr2(0) < C(”f”L?(O,T;W*L?(Q)) + ||9||L2(Q))-
We, however, also need an estimate of the time derivative. For arbitrary v € I/VO1 2(Q) we can write
V= v}l + v,%,

where v} belongs to the linear hull of {wy}7_,, and v2 is perpendicular to this set in L?(£2). We easily get

/ Orupvde = / Opun (vp + vi) dx = / Opun vl dz + 0
Q Q Q

and we may use the Galerkin approximation for u,. It yields (recall that Wy*(€), L2(Q) and W~12(Q) form the
Gelfand triple)

(Brttn, o)y 2y = / Drttnvt do = (f, 021 0 — Blun, 0210,
Q

and therefore

|0t ||y —1.2(0) = sup <3tun,v>wol,2(m = sup Oy v de
vewy 2 (@) vew 2 (@) Q
ol w120y <1 Iollw1,2(q) <1
= sup / Orun v} dr = sup ((f, U711>W01’2(Q) — Blup, v}l])
vewy 2 (@) Q vewy 2 (Q)
lolly1,2 )<t lolly1,20)<L
< sw ([Ifllw-re@ + Cllunllwrz@) lonllwiz @)
v€W01’2(Q)

”'Ullwlq?(g)gl

< C(IIfllw-r2@) + luallwiz@))

where we used that [|v}[lwi.20) < [[v]lwr2), see Lemma 5.1.5, Claim 2. Therefore we have

10stun || 207w -12(02)) < C (1l 22(0,m5w-12(0)) + [[tnllL200,1sw12(2)))
<

C(”f”L?(O,T;W*L"‘(Q)) + ||9HL2(Q))-
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Step 3: Limit passage

Next we want to let n — co. As the spaces L2(0,T; W, %(Q)) and L2(0,T; W~ 2(92) are Hilbert spaces and the
space L>(0,T; L%*())) has a separable predual space, there exists u € L2(0 T; Wy () N L®(0,T; L(Q)) with
Oy € L?(0,T; W‘l’z(Q)) such that for a chosen subsequence {ny}ren C {n}nen We have for k — 0o

Up, — U in L(0,T; W, *(Q))
Up, =" u in L>(0,T; L*(Q))
Oy, — Orut in L?(0,T; W~ 12(Q)).

Passing to the limit in the modified Galerkin approximation

T

T T
(Ot wi) 12 ¥ dt + By, , w)ydt = (f,wi) 2t dt,
A 3@ | | @)

where ¢ € C§°((0,T)), we get

T T T
<8tu,wl>W1,2(Q)¢dt—|— Blu,wJyp dt = {f, wl>W1,z(Q)1/) dt
0 © 0 0 0

for all 1 € N and all 1 € C5°((0,T)). As the linear hull of {w;};en is dense in Wy**(€2), we easily show

T T
/0 (Oyu, v> 1/Jdt+/ B[u,v]dzdt:/ (f,v > wdt (5.15)

for all v € W,*(Q) and all ¢ € C°((0,T)). Hence
<8tuav>W01‘2(Q) + Blu, ] = (f, U>W01’2(Q)

for all v € W12(Q) almost everywhere in (0, 7). Note that v does not depend on time and the set of times, where the
equality holds, is connected to the set of Lebesgue points of the three terms above. Thus the equality holds on the
same set for all functions v € WO1 2(Q).

Let us now verify that lim; .o, |[u(t) — gl/z2(q) = 0. First, we have from (5.15) due to the definition of the time
derivative

T T T
_/O (1, 0) 20y dt+/0 B[u,v](t)wdtz/o (f. o)y dt

for all v € Wy'?(Q) and all ¢ € C5°((0,T)). As (u,v)2(0) € C([0,T]) for any v € W, 2(£2), we may take a sequence of
¥y, € C3°((0,T)) such that it converges to a function ¢ € C§°([0,T)) locally uniformly in (0,7) (and ¢’ converges in
distributions to ¢’ 4+ 1(0)d). Then we get

T

T T
[ o)y dt — (@01, 0 (D aypl0) + [ Bluselwde = [ (F) ooyt (5.16)
0 0 0

for all v € W, () and ¢ € C°([0,T)). Similarly, starting now from the Galerkin approximation, we have (we
multiply the k-th equation by ¢ € C§°([0,T)), integrate over the time interval and use the integration by parts with
respect to time)

T

T
*/ (Unk,wl)p(n)?ﬁ'dt*(Unk((),'),wz('))w(n)ﬂ/(o)+/ B[Unk,w}(t)i/fdt:/ (fswi) a2y dt
0 0

for any [ € {1,2,...,n4}. Using the fact that (u,, (0),w;)r2) = (9, wi)r2(q) for any I < ny, we may pass to the limit
k — oo to get

T T
—/ (u, wi) 2 ()" dt — (g, wi) L2 () (0) / Blu, w](t)yp dt = / (fswi)yya2 gy dt
0 0

for any I € N and any ¢ € C§°([0,T)). Next, using the density of the linear hull of {w;};en in Wy'*() we easily get

T

T T
*/ (u, ) 2@ ¥ dt = (g,v) £2(0)¥(0) Jr/ Blu,v](t)y dt :/ (frv)wpre gy dt
0 0 0

for any v € W, *(Q) and any 1 € C5°([0,T)). Hence

(u(0,),v( N2y = (9,012 Yo € Wy (Q) D C5°(Q)
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which yields

Since u € C([0,T7]; L?(£2)), we also have

tl_i}& lu(t) — gllz2() = 0.

Step 4: Uniqueness
Since the problem is linear, it is enough to verify that unique solution to our problem with f =0 and g =0 is u = 0.
As the solution w is an appropriate test function, we have for almost every ¢ € (0,T)
(u’,u>W01,z(Q) + Blu,u] = 0.

Using now Theorem 4.4.4 and the properties of the bilinear form, we have

1d C

§£||UHZL2(Q) + 7”“”%{/172(9) < CHUH%Z(Q)'
The Gronwall Lemma 5.1.7 together with the fact that the initial condition is zero yields

lu(t, |72y =0 for any t € [0, 7],

whence u = 0 almost everywhere in Q. |

We now consider a more general initial-boundary value problem (with the same parabolic operator as above)

Ou+ Lu=f in Qr
u = U on (0,T) xI'y
(AVu)-v=nh on (0,7) x 'y (5.17)
(AVu) -v+ou=nh on (0,T) xI's
u(-,0) =g() in €.
We set
V ={veW"?|v=0o0nT; in the sense of traces}.

We assume that there exists
Up € L*(0, T; WH2(Q))  with 0,Uy € L*(0,T; (WH%(Q))*), Uolr, = uo (5.18)
and further, we take

feL?0,T;V*),  helL?0,T;(W23T,Ul3)*), oelL™(0,T)xTs) geL*Q). (5.19)

Definition 5.1.10 We say that u € L2(0,T; W12(Q2)) such that u — Uy € L?(0,T;V), 8;(u — Up) € L*(0,T; V*)
is a weak solution to problem (5.17), if

(O, vy + Blu, 0] (¢) +/ cuvdS = (f,0)y + (h, v)

15
s W2 %(I'aUT's)

for all v € V and almost every ¢t € (0,T'), together with «(0,-) = g(-).

Remark 5.1.11. Note that V — H = L?(Q) = (L*(Q))* < V*, where the embeddings are dense, form the Gelfand
triple. Furthermore u— Uy € C([0,T7]; L?(£2)). Since also Uy € C([0,T]; L*(2)), we have u € C([0, T]; L*(Q2)). Therefore
the initial condition is well defined.

Theorem 5.1.12 — Existence and uniqueness of weak solutions to linear parabolic problem with
general boundary conditions. Let Q € C%! and {I';}?_, be as in the elliptic problem. Let the operator d; + L
be parabolic. Then under assumptions (5.18)—(5.19) there exists unique weak solution to (5.17) in the sense of
Definition 5.1.10.

Proof. We take {wy }ren, formed by the eigenfunction to the following problem

—Awk = )\kwk in Q
wi =0 on I'y
0
Yk _ g on Ty UTs.

v
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We now look for u,, in the form
Un(t,2) = Up(t,x) + > dpt(t)wy(z)
k=1

with initial condition
n

(un, — Up)(0,2) = Z(un — Up, wi) 12 (0) (t)wi ()

k=1
such that
(Optn, wi) 2() + Blun, wi] + /F3 oupwy dS = (f,wy)v + (h,wk>W%,2(qur3)
for all k = 1,2,...,n. The existence of a unique solution to this problem can be shown exactly as in Theorem 5.1.9.

For the uniform estimates, we use as a test function w, — Uy (which belongs to the linear hull of {w}}'_,) and get

(8tun; Up — UO)LQ(Q) + B[unyun - UO] + A3 Uun(un - Uo) ds = <f; Un — UO>V + <h7un - UO>W%’2(F2UF3)'

This can be rewritten as

(at(un - Uo),un — Uo)Lz(Q) + B[un —Up, uy — U()] +/ U(un — U0)2 ds = —<3tU0, Up — UO>W01'2(Q)
s

— B[Uy, u,, — Up] — / oUs(up — Up) dS + (f, un — Uo)v + (h,upn — Uo> 2 (1,01
I's 2UT3)"

As in Theorem 5.1.9, by means of the Gronwall argument, we get

C
e, [ (un — Uo)(t, )l L2(02) + *IHUn = Uollz2(0,7;w12(0))

< C(Ifllz2.zsv+) + 1ol L2 rwr 2y + 10Ul 2o w2y + Wl g2 gy + 11 n = U0) (0, 22(@)

< C(Hf”L"’(O,T;V*) + 0ol 20, m5wr2()) + 19:Uol| 2 0,75 0w1.2 ()))+ + ”h”(w%ﬂ(rzurg))* =+ ||9||L2(Q))-

The difficulty is connected with the surface integral over I's, where we need to estimate

1 1
l|tn — U0||L2(F3) < Cllun, — UO”iz(Q)HUn - U0||13V1,2(Q)

which follows from the properties of the trace operator.
Similarly as in Theorem 5.1.9 we also get

||at(un - UO) ||L2(O,T;V*)

< C(Ifllz0,1v+) + 0ol L20,mwr2(0)) + 11000l 20,7 w20y - + IRl L lgllz))-

1
(W23(I'UT'3))

The limit passage n — oo is the same as above in Theorem 5.1.9, similarly also the satisfaction of the initial
condition. Finally, for uniqueness, we again need to verify that for zero data, the only solution is zero. We have

(Opu, v)v + Blu, v](t) —|—/ ouvdS =0

I's

with u(0) = 0. We plug in v := u and get

1d, Cy

5 qplUlEze) + 5wy < CllulZz i) + lulZay))-

We again employ the interpolation inequality

1 1
lullz2re) < CllulZaggy il oo

together with the Young inequality and the Gronwall inequality yields due to the zero initial condition that v = 0
almost everywhere in Q7. The proof is complete. |
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5.1.2 Regularity of weak solutions to linear parabolic problems

Let us now look at the problem of the regularity of the solution. We first present formal argument why we may expect
a better regularity than we get from the definition of the weak solution. For the sake of simplicity, we consider only
the heat equation in R?, i.e.,

Ou—Au=f in (0,T) x R4,

u(0,-) = g(") in RY,
and let f € L2((0,T) x R%) = L2(0,T; L3(RY)), g € WH2(R%) = W, *(R?%). Furthermore, we assume that u — 0 when
|z| — oo so that all integrations by parts we use below are allowed. Then we have

fPde = / (Opu — Au)? dx = / <(8tu)2 + (Au)? — 2Au8tu) dz
Rd Rd Re

= / ((Otu)2 dz + / (Au)?*dz +2 | 0;Vu-Vudz.
Rd Re R?

The second integral can be rewritten as

femras= [ (> auk)(Z o)

=1

— 2,12
Z Rd 0xk6xl al’kaxl / |V u| dz

and the third integral

d
2| OVu-Vudr = — |Vul? dz.
Rd dt Rd
Therefore

T
max |Vu|? dz + / / <|V2u|2 + (8tu)2> dz dt
Rd 0o Jre

t€[0,T)

T
\Vu( )|2dx—|—/ f2 dz dt
0

L/wﬁww/n/ﬁma

Next we differentiate the equation with respect to time. We get
attu — A@tu = 8tf,
hence testing the equation by 8tu

2 dt ||6tu||L2 Rd) / |V8tu|2 dx = / (9tfatudl'
Thus, using also the Gronwall lemma 5.1.7 and the fact that d;u(0,-) = Au(0,-) + f(0,-),

tgl(??; Hatu||L2(Rd)+||vatu”L2 0,T)xR4RY) = ||3tf||L2 (0,T) xR4) +||V29||L2 raraxay + [Lf(0, )||2L2(Rd)~

Since
1£(0, ) z2rey < CU0ef 220,17y xre) + 1220, 7) xR )
we get

tg[lg}; 10¢ul L2 (rey + [V Osull 2 ((0,1) xresre) < O fllwr2 0,22 Ry + V29l L2ResRaxay ) -

Combining all the estimates together, we finish with

tler[lg*§](”atu”L2(Rd ) + IVl L2 meey) + 1Vl 20,1y xresrey + 1V 2ull L2 ((0,1) xReRAx )

< C(Ifllwr2:22Re)) + IVgllwr2gara)-

We shall now show the estimates rigorously, for our general parabolic operator. As in the elliptic part, we consider
only homogeneous Dirichlet boundary conditions. We shall assume the following;:

{aij}i o € WH(Qr), {ci}ii,b e L®(Qr), (5.20)
Qecht, feL*@Qr), g€ Wy?(Q)
and, for higher regularity,
{aij}ijm1 € WH(Qr), {e:iy, b e Wh(0,T51°(9)), (5.21)
Qectt, f e Wh2(0,T; L3 (), g € W22(Q) N W, 2(). '

We have
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Theorem 5.1.13 — Regularity of weak solutions to parabolic equations I. Let u € L?(0,T; WOI’Q(Q))
with d;u € L?(0,T; W~12(Q)) be a weak solution to our parabolic problem in the sense of Definition 5.1.3. Let
assumptions (5.20) be fulfilled. Then u € L2(0, T; W>2(Q)) N L>=(0, T; Wy *(2)) with dyu € L2((0,T) x ) and

essup [Vl + 10l @n) + IV ulia@rsons) < O lz2c@n) +¥8l2c@mn)
te[0,T

where C' depends on T,  and coefficients of L. If (5.21) is fulfilled, then additionally u € L®(0,T; W22(£2)) with
dyu € L®(0,T; L2(Q)) N L2(0, T; Wy 2()), 82w € L2(0, T; W—12(Q)), and

eSS[Sl;I]) (||V2U|‘L2(Q;Rdxd) + ||8tu||L2(Q)) + ||at’U,HL2(O’T;W1,2(Q)) + ||81£2tu||L2(0,T;W*1»2(Q))
telo,

< C(Ifllwrzo,r;r2) + llgllw22(0))-

Proof. Recall that due to the assumptions of Theorem 5.1.13, there exists unique weak solution to the parabolic
problem in the sense of Definition 5.1.3. Therefore we may work either with the Galerkin approximation or with the
weak formulation.

Step 1: First time derivative estimate

We start with the Galerkin approximation

Opupwy, dor + /
Q

d
(Z Ouy, Qwy, Z Cz wk + bunwk> dz = [ fwgdz,
2 v Q

Q i Ox; Ox;

kE=1,2,...,n. We multiply the k-th equation by 0,d}(t) and sum up for k from 1 to n (i.e., we test by the time
derivative of the approximate solution). We get

4 Ouy, O(Opuy) < ou
2 B n tUn . mn
/Q(@tun) dz + /Q (i;_l aij —axj oz, dz + ZE:1 C; 0z, Oy, + bunatun) do = /Q fOwuy, dx.

If A= AT we could proceed directly, since

d d
Ouy, 8(8tun Ou, Ouy, 1 Ou,, Ou,
/Q ( Z a”87j 0z, T2 dt/ Z g dz; Ox; do = 2 Z Ohaij dz; Ox; v
1,j=1 )=
In the general case we write
Oy O(Oyus,) 1 Oy O(Oyus,) 8un A(Oyun)
; dz =  (aij + aj; d
/”21 J 81;3 ox; v /Q (ij_l 2(aj +a )695] o0x; Z: axj o0x; ) .
d
B 5&/ Z §(aij +aji)% 8:1:z / Z at (a5 +aji) 5~ Ox; Ox; dz
QL]:]. J 1,j= 1 J
d
10 ou
- a 0 ) " a mn d .
/S; igl 2 axl (a’ j — Qji ) aﬁfj tU x

Above, we used in the last term integration by parts together with the fact that Q € C'!, the eigenfunctions of the
Laplace equation with homogeneous Dirichlet boundary condition are of the class W22(Q) N Wy*(€2) and the extra

term
82
/ E a” aj;) D0, —— O, dr = 0,

4,J= 1
since the second derivative is symmetric and the term a;; — a;; is skew symmetric. 'We end up with (note that
S L(aij + aj;)Ln Qun — Zd)] 1 Gij ‘3’;" %7;" due to the symmetry)

=1 2 dx; Ow;
1d d Ouy, Ou ¢ Hu
i >dr t—dr = — Oln _
||8tUn||L2(Q) + 2 dt / jz: ij 3 Dz dx /Qfatun dz /Q;CZ o, Opuy, dz /Qbunatun dr
1 d ou,, Ou d o ou
T2 / uz::l O3y o, /Q iz;l 2 B, @1 i) g Oetn

Due to our assumptions we can estimate the right-hand side as

|RHS| < ||f||L2(Q)||3tun||L2(Q) + C(L)(||vun||L2(Q;Rd)”atunHL?(Q) + ||Un||L2(Q)H5’tun||L2(Q) + ||Vun||2L2(Q;Rd))
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and due to the bounds from Theorem 5.1.9 and parabolicity of the operator 9; 4+ L; i.e.,

Ju au
ClHVUHLZ(QRd)—/ Z Ua 6:6

we get
d

esssup/g Z I e dz + [|Oyun| 7 Q) = (||fHL2(QT + ||9||L2 @) T 1Vun (0, )17 Q))

te[0,T] =1

Recall that due to Claim 2. from Lemma 5.1.5 [[Vu,(0,-)||2(ore) < Vgl L2(qray- Then

[V Lo 0,7 02(Re)) + 100unllL2(Qr) < C(I1f1L2(0r) + l9llwr2()),

where the constant C' depends on the coefficients of L, on T" and 2. We may therefore let n — oo to get

||Vu||L°°(O,T;L2(Q;Rd)) + HatUHH(QT) < C(Hf||L2(QT) + HQHWV"(Q))-

Step 2: Regularity in spatial variables
We may write now

[ 52 o2 )= [ s ae— [t wae [ (Sl )i

for all v € W2(Q) and almost every t € (0,T). Therefore, using the elliptic regularity, we get

lult, Ylwz2@) < CUIFE )@ + 10t lzae) + lult, )lwrz),

hence, integrating over (0, 7)),
[l L2 0,75w22(0)) < CUIflL2@r) + lgllwrz@))-

Above, the constant C' depends again on T, on the smoothness of Q2 and on the coefficients of L.

Step 3: Higher order time derivative estimate

‘We now continue with the second part of the theorem. We return back to the Galerkin approximation and differentiate
the corresponding system of ordinary differential equations with respect to time. This is, due to the regularity theory
for ODEs, possible, and we get

ou,, Ow
/Qaftunwk dz + B[Oyun, wi](t / O fwy, dz _/ Z 05 G- ox 3;

1,7=1

/ (Z atcl wk + 8tbunwk> dz.

We multiply the k-th equation by 9,d}(t) and sum for k from 1 to n (i.e., we test by diu,). We get

(5.22)

/ O, Oy, Az 4 B[Oy, Opuy ] (t) = / 0y fOyuy, da
Q

/ Z oa ”aun g;un /(Z@tCz 8tun+8tbun8tun)

i,j=1

Therefore we have

1d

5 319l + IVOunlizora) < 100f 2@ 10unll 20

+ ClVunll 2 (0irt) | VOiunl 12 (ire) + ClIVun | L2 (ray |0t L2 (@) + Cllunll L2 (@) [|0:un L2 (@)

which after employing the Gronwall and Young inequalities provides the estimate

T
tS[léP . 18run 20 Jr/ IVBiun||F20may At < C(10:f 720,722y + 106un(0,)I72(q)) -
€

Looking once more at the Galerkin approximation we see that

10¢un (0, )20y < N0, )1 720y + Cllun(0, ) [fy220y < CULFIF1200.7:020)) + [9llwz2(2)),
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where we used that ||u,(0,-)|[w22) < C|lgllw22(q), see Lemma 5.1.5, Claim 3. We can therefore let n — oo and get

[0sul| Lo 0,712 (02)) + [V Oeull L2(0,7:12(0:r1)) < C(I10:fllwrz01r20)) + llgllwzz2))-

Step 4: Another time regularity
We look again at the problem

B[u,v}:/fvdxf/atuvdx
Q Q

for any v € W, ?(Q) and a.e. ¢ € (0,T), and get, similarly as above
ullw220) < C(I1f 2 + 10sull L2) + lullL2))
due to the elliptic regularity. Therefore

[ullzoe o, 7sw22(2)) < C(If |z 0,722 () + 0l Lo 0,1522(0) + [[ull L 0,7522(2)))
< C(HfHWlﬂ(o,T;LZ(Q)) + ”9”W2=2(Q) + ||u||L°°(O,T;L2(Q)))~
Step 5: Second order time derivative estimate

The last step is to show that 0Zu € L?(0,T; W=12(2)). Since (5.22) holds, we may proceed exactly as in the proof of
the existence of a solution in Theorem 5.1.9 that d;u,, is bounded in L2(0,T; W ~12(Q)). [

Remark 5.1.14. Note that if A is symmetric, it is enough to assume, both in (5.20) and (5.21), that {aij}f{j:l €
W00, T; L= (Q)).

Similarly as in the case of the elliptic regularity, we may improve the smoothness provided all the data are smooth
enough. In order to simplify the presentation, we assume here that the coefficients of the operator L are independent
of time and sufficiently smooth in the spatial variable.

Theorem 5.1.15 — Regularity of weak solutions to parabolic equations II. Let Q be of class C?™+11,
k
Let g € W2m*12(Q) and % € L*(0,T;W?m=2k2(Q)), k = 0,1,2,...,m. Let the coefficients of L be sufficiently

smooth in the spatial variables and independent of time, and let gy := g € Wy*(€), g1 = £(0,-) — Lgo € Wy*(Q),

g = L IO0D _pg e WH(Q). Then 2 € L2(0, T; W2 +2-26(Q)), k = 0,1,...,m + 1 and

+ liglwensr.2@ ),

o <o(X |5
L2(0,T;W2m+2-2k.2(Q)) = otk L2(0,T;W2m—2k.2(Q))

where the constant C' depends on T', €2, m and on the coefficients of L.

Remark 5.1.16. Let us indicate, where do the compatibility conditions come from. Formally, d,u =: w solves

atw + Lw = 8tf in QT
w=0 on (0,T) x 92
w(0) = f(0) — Lg in

and recall that we needed above that the initial condition belongs to W,?(€2). Hence we must require that f(0,-)—Lg €
W, 2(€2) which is the second compatibility condition. Similarly for higher order estimates.

Consequently, we have

Theorem 5.1.17 — Regularity of weak solutions to parabolic equations III. Let g € C>=(Q), f € C>(Qr),
Q € C*, the coefficients of L are time independent and of class C*°(Q2) and let infinitely many compatibility
conditions from Theorem 5.1.15 above hold. Then the solution to our problem is smooth, i.e.,

u € C®(Qr).

Proof of Theorem 5.1.15. The proof will be based on induction. The case m = 0 corresponds to Theorem 5.1.13, more
precisely to its first part.

Step 1: Estimates for highest time regularity
Assume that Theorem 5.1.15 is valid for some nonnegative integer m and suppose that

k

)
gEWHHR(Q), o € LXO0, Ts W HER2(Q), k=0,1,..,m+ 1.

Assume that the (m+ 1)th compatibility condition holds. We differentiate our equation with respect to t and consider
(17 = 8tu) _
ou+Lu=f in Qr
u=0 on (0,7) x 9Q (5.23)

u(0,-) = g(*) in 2,
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where f = 8,f and §(-) = f(-,0) — (Lg)(-). By Theorem 5.1.13 we have that & € L2(0,T; We2(Q), 0 e
L2(0,T;W~12(Q)), where u is the unique solution to (5.23). Since f and g satisfy the (m + 1)th compatibility
condition, functions f and g satisfy the mth compatibility condition. Thus by induction

k~
%ELZ(OTWQ’”” R2(Q0), k=0,1,...,m+1
and " _
mtl . gkg ok F _
ch:O Hﬁ‘ L2(0,T;W2m+2-2k,2(Q)) (Z H Otk 20,1 w2m—2k.2()) + HgHV‘/Z"‘“’Q(Q))'

Since © = d;u, we can write

5
Otk L2(0,T;W2m+4—2k.2(Q)) — (Z’ Otk

m+l A
(3 |5t

/\

L2(0,T;W2m+2-2k.2(Q)) Hf( )”W%LH'Q(Q) + HLg”‘/VQerl'?(Q))

IN

oo e sagay, + 10Iwmssa@):

(5.24)
above we used that

||f( )Hw2m+1 2 Q) < C<||f||L2 0, Tw2m+2 2 Q)) + H at ‘ L2(0 TWQm Z(Q)))

which is a consequence of (Evans, 1998, Theorem 4 Section 5.9.2).
Step 2: Estimates for highest spatial regularity
For 0 <t < T fixed we write Lu = f — Oyu = h. By the corresponding theorem on elliptic regularity (Theorem 3.7.10)
we have that
[ullwam+az) < C(||hllwem+22(0) + [lullL2(0)

S O fllwemtz20) + 0cullwemrz2 ) + [JullL2q))-
Integrating this inequality over ¢ € (0,7) and adding it to estimate (5.24) we end up with

k
Z H otk ‘ L2(0,T; W 2m-+4—2k Q)) (Z Hgtg

But we already know that |[u||z2(g,) < C(I|fllz2(@r) + 9]l z2(0)) which finishes the proof of the theorem for m+-1. M

poomapames gy, 1w ssa + e ).

5.1.3 Maximum principles for parabolic problems

We would like to prove the maximum principle for our parabolic problem and for weak solutions only. Recall that for
the classical solution, this issue is discussed in Pokorny (2025) or in Evans (1998). We restrict ourselves to the case
when b > 0 a.e. in Q7, —divc > 0 in the weak sense and f < 0 in the following sense

Definition 5.1.18 A distribution f € L*(0,7; W~12(Q)) > 0 (or < 0), provided

/<f, >W12 )20 (or SO)

for all ¢ € L2(0,T; Wy'?(€2)) which are almost everywhere in Q7 nonnegative.

We first present the heuristic idea of the proof. Assume that the function xy = X{(t,2)e(0,7)xQ|u(t,z)>0} 1S an
appropriate test function. Then (recall that u™ := max{0,u})

d
(Oru, X +) Wiz = dt/ﬂu"‘dl‘,
/ d ou Ox+
> 2L 0k gy
Q.52 895] ox;
d
0
/ Zci—uXJr dx = —/ diveut dz > 0,
ai Om o

/qu+dx:/bu+dx20
Q Q

<f7X+> < Oa
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therefore we get
d

dt
hence u™(t,-) < 0 provided u*(0,-) < 0. However, we need several technical tools to justify the computations above.

Note that for the function z — 2T there exists a sequence of functions z + 1, (z) such that 0 < 1, < 27 in R,
tn /2T in R and ¥/, ¢ > 0 and they are uniformly bounded on R (not necessarily with respect to n).

uwhda < 0,

Exercise 5.1.19. Show that the function ¢, (z) := eraurctg2(nz)(%)2 satisfies all conditions above.
We may therefore use the following lemma
Lemma 5.1.20 Let ¢: R — R be such that ¢ € C1(R), (z) =0 for 2 <0 and 0 < 9(z) < z for 2 > 0.
1. If u € Wy (), then ¥(u) € Wy *(Q) and
Vip(u) = ¢’ (u)Vu
in the weak sense and u + t(u) is continuous from Wy *(Q) — W, *(Q).

2. If u € L*(0,T; Wy (), dyu € L2(0,T; W~12(1)), then

5 | () 4o = @ v )y

almost everywhere in (0, 7).

Proof. Claim 1. follows from Theorem 2.2.4. We therefore prove Claim 2. Let first u € C1([0, T]; W, *(Q)). Then for

t1, to € [O,T} \
2

u(ty) —u(ty) = [ Byu(s)ds in W) 2(Q),

ty

e, u(ty, ) —u(ty,z) = f:lz Oyu(s, z)ds for almost every x € 2. Therefore, for almost every z € 2

Orp(u(t, x)) = P’ (u(t, ) Opu(t, ),
and "
Y(u(te, z)) — Y(u(ty,x)) = ' (u(s,z))0u(s, x) ds for almost every = € .

ty

Then, integrating the identity above over {2 and using the Fubini Theorem and properties of the Gelfand triple

/Qij)(u(tg,x))da:/qu(u(tl,x))dx—/:z/ﬂw’(u(s,x))atu(s,m) dz ds

:/2<8tu(s,x),¢/(u(3a33))>W01*2(Q) ds.

t1

that u,, — u in L2(0,T; W, *(2)) and dyu, — dyu in L2(0,T; W~2(Q)), see Lemma 4.4.6. Moreover, due to Theorem

Now, if u € L2(0,T; Wg*(€2)) and d,u € L2(0,T; W~ 2(Q)) there exists a sequence u, € C'([0,T]; Wy*()) such
L?
4.4.4, we also have u, (t) — u(t) in L?*(Q) for all t € [0, T] (where we take u as the continuous representatlve) Then

/Qw(unug,x))dw— /Qw(unm,x))dx: / (Ortin(5), ¥ (tn () w2 s

Letting n — oo and recalling that v grows at most linearly we end up with the desired formula

| wtutn 2 de = [ttt a)de = [ 0(s) 0 006 gy o

0

Hence we can differentiate, e.g., with respect to to in the sense of distributions. |

Theorem 5.1.21 — Weak maximum principle for parabolic problem. Let u € L?(0,T; WOM(Q)) with
O € L2(0,T;W~12(Q)) be a weak solution to our parabolic problem, where 0; + L is a parabolic operator,
dive < 0 (in the weak sense on Qr), b > 0 a.e. in Qp, f < 0 in the sense of Definition 5.1.18 and g < 0 a.e. in .
Then

u(t) <0 almost everywhere in (0,7) x Q.
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Proof. We consider the sequence v, approximating the function z — 27 as presented above. We use 1/, (u) as a test
function in the weak formulation of our parabolic problem. Whence

ou oY,
G vl /Z o */Z

Now, due to Lemma 5.1.20, our assumptions and properties of the approximation 1,, we have

dx—&—/bulﬁ )dz = (f, 4y, (u))y w2 ()

(O, ¢y, (u )W12(Q) dt/ﬂm
d
ou O, (u Ou Ou
>
/Qi,jz_lawﬁ x 81’1 / Z ”31'3 ﬁxl Un(u)de =0

d
ou , Oy (1)
/Q El Cq’axidj"(u) dz /Q El c oz, dz >0

/buw;(u) dz >0
(fs¥n(u))yyp2(q) <0

%/Qz/}n(u(t,-))dxg(),
/Q u(ult, ) de < /Q nlg) dz < 0

for all ¢ € (0,T] (provided we consider the continuous representative of u). Letting n — oo and using the Lebesgue
Monotone convergence Theorem we end up with
/ ut(t,)dr <0
Q

for all ¢ € [0,T], hence u(t,z) < 0 almost everywhere in [0,7] x Q. [ |

Then

hence

5.2 Second order hyperbolic equation

We will consider the following problem of the hyperbolic type

8ttu + Lu = f in QT
D) = g(- in Q
Oru(0,-) = h(-) in Q
u=0 on (0,T) x 99,
where
)
Lu = - ijzl ox; (a” Ox ) Z Cl 83:

Definition 5.2.1 We say that the operator d;; + L is (uniformly) hyperbolic, if there exists a constant C; > 0

such that }

> ai&i; > ChlEf for all £ € R? a.e. in Qr.

ij=1

Moreover, we further assume that {a;;}¢,_,, {¢;}, and b € L=(Qr).

Example 5.2.2. Assuming a;; = 6;5, ¢; =0,4i=1,2,...,d and b = 0, we get the classical wave equation

8ttu — Au = f
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As in the parabolic case, we introduce

Blu,v](t /(Zamgsjg;j ch v—i—buv)( ) da

i,j=1

for all u, v € Wy *(Q).
We expect the weak formulation in the form

(Ostt, v) a2 ) + Blu, 0](8) = (f,0) 120 for all v € W, %(Q),

where the reason why we prefer to have more regular right-hand side than in the parabolic setting will be explained
later. Therefore we expect, by analogy with the parabolic case, that u should belong to L?(0, T’; Wol’2 (Q)), while Oyu
should belong to L?(0,T; W~12(Q)).

5.2.1 Existence of a weak solution to linear hyperbolic problem

We assume
aij € Wl’OO<QT), Ci,bGLOO(QT) for all i,7=12,...,d

he L), geW Q). fel(Qr). (526)

Definition 5.2.3 — Weak solution for hyperbolic equation. We say that u € L2(0,T;W,*(Q)) with
Owu € L*(Qr) and dyu € L?(0,T; W—12(2)) is a weak solution to the hyperbolic initial-boundary value problem
problem provided

(Oreu, U>ng2(9) + Blu, v](t) = (f,v)L2(0)

for all v € W, *(Q) and a.e. t € (0,T), and

Remark 5.2.4. Recall that the assumptions above imply that (after a possible change of the function on the time
levels of zero one dimensional Lebesgue measure) u € C([0,7]; L*(2)) and dyu € C([0,T]; W=12(Q2)). The fact why we
require higher integrability of g and A will be explained later.

Theorem 5.2.5 — Existence and uniqueness of weak solution to hyperbolic equation. Under assump-
tions (5.26) there exists a weak solution to our hyperbolic problem in the sense of Definition 5.2.3. If furthermore
Ve € L?(Q7;R?™4), the solution is unique.

Remark 5.2.6. If the matrix A is symmetric almost everywhere in @7, it is enough to assume that {aij}gjzl c
W1°(0,T; L>=(Q)). The reason is similar to the proof of regularity for parabolic problems.

Proof of Theorem 5.2.5. Step 1: Galerkin approximation
We proceed similarly as in the case of the parabolic problem. We take {wy}72, the orthonormal basis in L?()

and orthogonal basis in I/VO1 2 (Q) formed by eigenfunctions of the Laplace operator with the homogeneous Dirichlet
condition. We write .
z) =Y dj(tywk()
k=1

where
(8ttun7wl)L2(Q) + B[unvwl](t) = (fa wl)LZ(Q)a l= ]-7 23 sy Ny

ie.,

dM (t) {Zd wk,wl] t) = (f,wi)r2 )
k=1 . (5.27)

di'(0) = (ngl)Lz(Q)

d;”/(O) = (h, wl)L2(Q),

1=1,2,...,n. We obtained a system of the second order linear ODEs (n equations) which can be easily transformed
into a system of 2n ODEs of the first order. We may then apply the Carathéodory theory which yields the existence
of a unique generalized solution on the time interval [0,7] such that d*" € AC([0,7]), I = 1,2,...,n. The fact that
the solution is global follows from the fact that the system is linear.

Step 2: Energy estimate
We now multiply (5.27) by d’, sum for I = 1,2,...,n and get

(Ot Optin) £2(2) + Blun, Opun] = (f, Opun)L2(0)-
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First, we have
1d

(Otttn, Opuin) 12 () = th”atunHL?(Q)
Next
Bluny, Oruy,] = / a;j gun ag;un Z cl atun + bunatun)
4 L \u O0un) = 1 Oun O(O4un) <~  Ou
_ - n ttUn - L N\ IYn tUn n
_/ Z_ 9 az] +ajz 81'] 61‘1 + ‘jz_l 2(04] ajl) 8@'] 8@‘1 + ; a 8tun + bunatun> i
d
1d 1 8un 8un 8un Ouy,
“odt / Z: 2l )G / Z Oulais +a30) 5 gy I
ouy, d aun
/ Z 28132 (ai; — aﬂ) 7z, 5‘tundx+/§2( Oz, 3tun+bun3tun> dz.

7,7=1

We used above that the term
82
/ Z (@ij — ajs) D0, ——Oiup, dz = 0,
1,]= 1
as (a;; — aj;) is skew symmetric and ad g” is symmetric. We use now the fact that u, can be approximation by
smooth compactly supported functions. We continue

d
1d Oy, Oy,
B W > s om Cn
[Un,atu L] = 9dt /szz_:l Qij (9;Ej O, dx

d
ou,, Ou,
= CUIAw @ bl @ ellzei@n)( [ 3 ai o g o+ Ol )
2ij=1

where we used the symmetry in the term with highest spatial derivatives. Employing the Gronwall Lemma 5.1.7 and
the hyperbolicity of the operator, we get (this is precisely the reason why we need higher regularity of ¢ and h than
expected by the continuity of the solution)

100t (£ )20y + llun (t M2 ) < CUIG N2 + IRIIZ2 () + 111220 7:22(0))

hence
%1?% (||6tun( )||L2(Q) + || un (t, )le 2(9)) < C(Hgle 2(Q) + ||h||L2 «) T ||fHL2(0 T; LZ(Q)))

In order to estimate the second order time derivative we proceed as in the parabolic problem. We write for
v E Wol’Q(Q) that v = v} + v2, where v} belongs to the linear hull of {w;}!, and v2 is perpendicular to it (both in
L?(Q) and Wy?(Q)). Recall that (see Lemma 5.1.5) [|[v}[| 120y < [|v]l12(q) and [onllw2(0) < 19llyw12(q)- Then

<attun7U>WJ=2(Q) :(attuna )L2(Q (attuna n)L2(Q) B[un, n]() (f) n)L2

Thus

Hattun”W*“(Q) = SUP <8ttunav>W0112(Q) < O(Hun||wgv2(9) + Hf||L2(Q))v

0l .2 <1

hence
18sevnllL20,mw-12(0)) < C(IfllL20,m52200)) + 19llwr 2y + I1hllz2@)-
Step 3: Limit passage
We now let n — co. As in the parabolic problem, for suitably chosen subsequence
Up, = U in L*°(0,T; Wy*(Q))
Oy, —* Opu in L°°(0,T; L*(Q))
O, — Opu in L*(0,T; W~12(Q))

and we can pass to the limit in the modified weak formulation to get

T

T T
/<attu,wl>wol,g(m¢dt+/ B[u,wl]wdt:/ (fwn) gyt dt
0 0 0
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for all [ € N and all ¢ € C§°((0,T)). Hence, exactly as for the parabolic problem

T T T
/O(attu,v)wg,z(mwdt—i—/o B[u,v]z/)dt:/o (fo0) eyt dt

for all v € W, %(Q) and all ¢ € C§°((0,T)), i.e.,
<attuvv>W01’2(Q) + Blu,v] = (f,v)12(0)
for all v € W;*(Q) at almost every ¢ € (0,T).

Next we look at the initial condition. Here, the problem is slightly more complex than for the parabolic problem.
First, using the definition of the first order time derivative of u we have

T T
/ <3ttu,’l)>wg,2(9)’(/} dt = — / (Oru, U)L2(9)¢/ dt
0 0

for all v € Wy 2(Q) and ¥ € C§°((0,T)). Therefore, taking a sequence v, € C5°((0,T)) such that 1, converges
uniformly to ¢ € C5°([0,T)) we end up with (0!, — ¢’ +1(0)d in the sense of distributions)

T T T
- [ @t [ Bluslvdt= [ (f0)00de+ @m0, )00 000)
0 0 0

for all ¥ € C°([0,T)). Now, as u € AC([0,T]; L*(Q)), we finally have

T T T
/ (u, U)%//" dt + / B[“? U]d) dt = / (f7 U)LQ(Q)w dt + <atu(07 ')a U(»WOI’Q(Q)"/)(O) - (U(O, ')7 U())LQ(Q)'@Z)/(O)
0 0 0

We now return to the Galerkin approximation and multiply it by ¢ € C§°(]0,T)) and integrate over the time

interval. We get
T

T T
/ (Brstin w1) L2y At + / Bluy, wiib dt — / (f wr) L2y dt.
0 0 0

We integrate twice by parts in the first term and get (recall that dyu, € AC ([0, T]; Wy2()))

T T T
/o (Un,wz)wlldtJr/o B[Un,wl]wdf:/o (fswi) p2)¥ dt + (h, wi) 2 ¥ (0) — (g, wi) 22y ¥'(0).

We let n — oo and then use the density of finite linear combination of {w;};en in Wy 2 () to get

T T T
/ (u,v)y" dt + / Blu, vy dt = / (fsv) L2y dt + (h,v) L2 (0) — (9,v) L2()¥' (0)
0 0 0

for all v € W, *(Q) and € C3°([0,T)). Therefore

(0ru(0,-),v( N w2y = (A 0)L2(9)
(u(0,-),v())L2(0) = (9,v)L2(0)

for all v € Wy?(R2). Due to the density of Wy?(Q) in L%(Q) we get the desired equality. Note that in fact, we also
have (8;u(0,-),v(-)) r2(2) = (h,v)12(q) as &; € C([0,T]; L2,(R)), see Lemma 4.4.9.

Step 4: Uniqueness
We now show the uniqueness of weak solutions to the hyperbolic equation. As for the parabolic case, it is enough to
show that if f = g = h = 0, then the only solution is u = 0. However, we cannot proceed as in the part devoted to
the a priori estimates, as the function d,u cannot be, due to the lack of regularity, used as test function. Therefore we
use the "minus first" derivative. To this aim, let us define

o(#) = /tsu(T)dT, 0
0, s

IN

t
t

IN

S

T,

IN
IA

where u solves our hyperbolic problem with f = g = h = 0. Then v(t,-) € W,*(Q) for almost every ¢ € (0,T) (we
even have 9;v € L*(0,T; W%(Q))) and
(Ou, 'U>W01,2(Q) + Blu,v] =0

almost everywhere in (0,7"), thus

| [t by + Bl at = o,
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As Oy = —u, Ou(0) = v(s) = 0, we get using the definition of the time derivative (and consequently, by approximation,
using as test function in the time variable a constant function i = 1)

/Os [, (Oru, Ov) 12 (q) + Blu, v]] (t)dt =0,

hence

/s {(&tu, u)r2(0) — Blow, v]} (t)dt = 0.
0

Therefore we have (we use again the fact that the product of symmetric and skew-symmetric term cancel out as well
as that the symmetric part of the matrix can be replaced by the matrix itself if the other term is symmetric)

1 d ov 8v ov 61)
/0 3t (i) - /Z Y9 9, 83: at= / / Zat% oz,
_/S/ Z i(ai'—a»l) 8tvdxdt+/ / bv@tv—i—ch )dxdt
0 J&, i1 Ox; 7 Oz 5'158

We rewrite the last term as

d 9 4o d
/Q;Ciatﬁxivdx:_/ggaz /Qi_zlciuazdx

Then
(s, M2y + 1000, y12 ) < C/ (0ll5y2.2(0) + lulZ2(e)) At
We denote .
w(t) = / u(T)dr, 0<t<T;
0
then )
s, M2y + lwls, ey < C [ (lwls, ) = wlt, Mz + ult )iz ) dt
0
<C [ (2wt Wi + Tt nagon) + e o)
Hence

s ey + (1= 2C8) (s, Mgy < € [ (It gy + I ey .

We choose T so small that

1
2CTy = -

Then on [0,T}] we have

lu(s, MZaq) + hw(s, )”2”’9)<0/ [, )I\leQ)+Ilu(t7-)||%2(m)dt

which yields that u = 0 on the possibly short time interval [0, T;]. We may now use u(77) as a new initial value. We
proceed as above and prove that u = 0 on the time interval [T7,2T;]. After finite number of steps we reach the time
instant 7. The proof is complete. |

Remark 5.2.7. More complex boundary conditions can be treated similarly as in the case of the parabolic problems.
Some technicalities are different, but the main points are similar modulo changes in the proof above for homogeneous
Dirichlet boundary conditions with respect to the parabolic problem.

5.2.2 Regularity of weak solutions to hyperbolic equations

Next we study the regularity of the solution. As for the parabolic problem, we start with a simple model case: here
it is the wave equation in R?. We consider
Opu— Au = f in (0,T) x R?
u(0,-) =g() in R?
owu(0,-) = h(") in RY.
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We compute

1d
—— (|8tu|2 + |Vu|2) dx = / (Oudyu + Vu - ;Vu) do = / Ou(dpu — Au) do = fo,udx.
2dt Jra Rd Rd Rd
Therefore
d
— (|0wul® + [Vul?) dz < / f*dz —|—/ |Oyu|?
dt Jra Rd Rd

which after employing the Gronwall inequality yields

tg%guqi] (19cult, ')”iZ(Rd) + [[Vu(t, ')H%Z(Rd)) < O(Hf||2L2((o,T)de) + ||hH%2(Rd) + ||9||?;V01=2(R4))-

Next, denote @ := dyu. Then

Gttﬂ —Au= f in (O,T) X Rd
(0, -) = dyu(0,-) = h(") in RY
3 (0,-) = 9uu(0,-) = Au(0,-) + £(0,-) = Ag + f(0,-) in R?.
As
%?% I f(t, ')H%?(Rd) < O(||f||L2((0,T)de) + Hatf”L?((O,T)de))a
we get

e (I0wcult, MZ2ray + 10:Vult, N F2wa) < CUFIZ20.0)xre) T 10ef 12207y xray + VRN Z2Ray + 1A9]172(Ra)-

Finally, we write

A’Z,L = 3ttu — f
and we have due to the elliptic regularity
IV2ull o< 0,7 p2Ra)) < C(I1fl20,7:02Re)) + 106 f 1l L2(0,7:02(RaY) + 1Al 2 gay + lgllwz2raey)-
We now show these bounds rigorously. We assume

{aij}ijm € WH(Qr), b e L¥(Qr), {ei}ity € L=(0,T; Wh(Q))

(5.28)
heL(Q), geW,*(Q), [el*@Qr)
and for the higher regularity
{aij}ijzl e WI’OO(Q), independent of time , b€ Wl’OO(O,T; L (), {a ‘1-1:1 e Wl’OO(QT) (5.29)
Fewbh(0,T;L%(Q), geW?>2(Q), heW?Q), Qech. '
We have
Theorem 5.2.8 — Regularity of weak solutions for hyperbolic problem I. Let conditions (5.28) be

fulfilled. Let u € L2(0,T; Wy'*(Q)) with d,u € L2(0,T; L2()) and dyu € L2(0,T; W—12(Q2)) be the unique weak
solution to

Opu+ Lu=f in (0,7) x Q,
w0,)=g()  mQ,
Opu(0, ) = h(") in Q,
u=0 on (0,7) x 99.

Then u € L>(0,T; W,"*(Q)) with dyu € L>°(0, T; L*(Q)) and
||uHL°°(O,T;W01‘2(Q)) + 10l Lo (@r) < C(Hf||L2(QT) + HQHWOLQ(Q) + ||h||L2(Q))-

Moreover, if (5.29) holds, then u € L>(0,T;W?2(Q)), dyu € L*>(0,T; Wol’Q(Q)), Ouu € L®(Qr), Oyu €
L2(0,T; W=12(2)) and

[ll oo o, 5w22(2)) + 100t e 0,72 2(0)) T 10setll Lo 0,7522(02)) + 102l L2 (0,75 1.2 (02))

< O(IIfllwr 0,152 ) + Ngllwz20) + ||h||W01’2(Q))'
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Proof. The first estimate was shown in the existence proof, since our assumptions ensure uniqueness of weak solutions.
We therefore concentrate only on the second one. Due to the uniqueness of the weak solution under our assumptions,
we use both the Galerkin approximation and the weak formulation.

Step 1: Second order time derivative estimate
We take the Galerkin approximation u, (¢, z) = > ., d?(t)w;(x) which satisfies

(Optin, 'U)[)L2(Q) + Blun, w] = (f, wl)Lz(Q), 1=1,2,...,n,
where {w;}{2, is the complete orthonormal system in L?(2) and complete orthogonal system in WO1 2(Q) formed by

eigenfunctions of the Laplace operator with homogeneous Dirichlet conditions. We differentiate the equations with
respect to time and get (we use the regularity properties of ODEs)

d
Ouy,
(Ortetin, W) L2(02) + BlOyun, wi] = (Opf,wi)2(0) — / Z&ngz dz — / Opbunw; da.
Qi j Q

We may multiply the I-th equation by d""(t), sum up for I = 1 to n and integrate over (0,7 (i.e., we test the equation
by Osrur). We get

d
Oun
(8tttun, 8ttun)L2(Q) + B[atun, 8ttun] = (6tf7 Bttun)Lz(Q) — / Z 8@%8”% dz — / Orbuy, Opruy, da.
oSt j )

We need to work slightly more with the highest order spatial derivative term. We have (recall that {aij}f,j:l are
independent of time)

/Z atun attun /Z a”—i—aﬂ 8(§tun) attun d +/ Z a” aﬂ a(gtun)a(gttun)
Lj Lj i

3,j=1 3,j=1 i,j= 1
8(8tun) 8tun 8(8tun)
2dt/ Z aij +a;0) =5 /Z 2 9w, W~ i) =gy Outtn AT,

where we used that the other term in the integration by parts disappears due to smoothness of the orthogonal system
and the symmetry/skew symmetry of the corresponding terms. We end up (due to the symmetry, we do not have to
write the symmetric part of A any more)

1d 0(Oruy,) 0(0u
5&(”8’““””%2(9) +/S @i (ai_n) (a;_n) dl’) < C(||atvunHL2(Q;Rd)||attunHL2(Q) + [[0setin || L2(0) 10¢tin || L2 ()
2 J 2

+ IVunl L2 ra) |0 unll L2 (@) + [[unll L2 (@) |00 un |l L2 ) + 10: fll L2 (@) 108 un || L2 () + Hvatun||L2(Q;Rd)||attun||L2(Q)>
< C(100 22y + 1 320y + IVt 3o ey + 19uctin 32 ).
The Gronwall inequality yields

0ctunl| Lo 0,7:22(02)) + 10 Vun || Lo (0,752 (2:R7))

< C(J19utn (0, lz2() + 10:7un (0, Y 2y + I w0 m:2 ) + Il 2oy + Rlzacoy)-

As
[10:Vun (0, )| 2Rty = VOun (0, )| L2(@ire) < VA L2(re)
and (v, = Ppv)
10un (0, Mz < sup ((£0,7),08)p20) — Blun, v71(0))
ol 2 ey <1
Cllun (0, )llw22(0) + 1£(0, )2 < Cllgllwz2(0) + I fllwr20.1:22(9)))
we get

18eetnl o= (0,7;22(0)) + 10 Vtnl| L 0,72 (0re)) < C(lgllwz2() + 1flwrzo,ri2200) + 1Al )

and passing to the limit we obtain the desired estimate.
Step 2: Elliptic regularity

Next, we write
du v 4 Bu
/ Z aijax_axida:—/g(—attu—kf—;ciax_ —bu)vdm

K2
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and using the elliptic regularity we have
u(t, w22y < C10wult, )2y + 1 L2@) + 1Vt )l L2 ray + [ult,)ll2@))-

Hence
||UHL°°(0,T;W2v2(Q)) < C(||attu||L°°((),T;L2(Q)) + ||f||L°°(0,T;L2(Q)) + ||u||L°°(O,T;W1v2(Q)))

< C(Ifllwrzmz2@) + lgllwe2@) + [hllwrz))-

Step 3: Third order time derivative estimate
We now return back to the Galerkin approximation and differentiate it with respect to time. We get

(Otteun, wi)L2() + BlOsun, wi] = (9¢f,wi)r2(0) — /Zatc@ ~wy dm—/atbunwz

Similarly as in the existence part we may now compute that
0etttn |l 20, 05w —12(0)) < C(||8tf||L2(o,T;L2(Q)) + |0¢tnl L2 (0,75w 12 () + HunHm(o,T;Wm(Q)))
< C([Ifllwrzo,msr2@)) + llgllw220) + [1hllwiz@))-
|

Exactly as in the parabolic problem we may proceed further. We will again not specify the precise assumptions on
the regularity of the coefficients of L.

Theorem 5.2.9 — Regularity of weak solutions for hyperbolic problem II. Let {aij}gj:u {c;}L, bbe in-

dependent of time and sufficiently smooth in Q. Let g € W™+12(Q), h € W™2(Q) and &L € L2(0,T; W™ *2(Q)),
k=0,1,...,m. Let Q € C"™!'. Let the following compatibility conditions hold

go =9 € Wo2(Q),hn :=h € Wg(Q), ...,

. 82l_2f 1.2 a .
go1 = 78152[72 (0, ) — ngl,Q < WO ( ) I m = 2l,
- a2l71f 12 Q ¢ B
h2[+1 . W(O, ) - Lthfl 6 WO ( ) I m = 2l + 1
Then
9 u ) m+1—k,2
WEL (O,T,W ’(Q)), k:O,l,...,erl,
and
o*u wNEEE
< c( H i, Bl )
i 3 [5evy = OO g sy * -0+

Remark 5.2.10. The role of the compatibility conditions is similar as in the case of parabolic problems and we saw its
use above.

Since Theorem 5.2.9 hold for any n € N, we also have

Theorem 5.2.11 — Regularity of weak solutions for hyperbolic problem III. Let {aij}ﬁjzl, {ei}Ll,, b
be C*>(Q2) (and independent of time), f € C*(Q7), g and h € C>®(Q2), Q € C* and let the compatibility conditions
from Theorem 5.2.9 hold for any m € N. Then the unique solution to the linear hyperbolic problem is such that
u € C>®(Qr).

Proof of Theorem 5.2.9. The proof can be performed similarly as for the parabolic problem, by induction in m. The
case m = 0 follows directly from Theorem 5.2.9.

Step 1: Highest time derivative estimate
Assume the theorem to be satisfied for some m € Ng and suppose g € W2™+2(Q), h € W?™+1(Q) and the right-hand

side ‘Zt,{ € L2(0,T; Wm*1=k2(Q)), k = 0,1,...,m+ 1. Suppose the (m + 1)th compatibility condition holds true. We

set w = Oyu and differentiate the equation with respect to time. Then we see that u is the unique weak solution to the
following problem

attﬂ—l—Lﬂ:f in Qr
u= on (0,7) x 09

u(0,-) = g(-) in

8, (0,-) = h(-) in Q,

where f = 0,f, § = h, h(-) = f(0,) — Lg(-). For m = 0 we know that & € L(0,T; W, 2(Q), 9t € L*(Qr) and
duu € L*(0,T; W—H2()).
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Since f, g and h satisfy the (m + 1)th compatibility condition, f, g and n satisfy the mth compatibility condition.

Thus applying the induction assumption we get
aka o m+1—k,2
WEL 0, T; W “(Q), k=0,1,....m+1

together with the estimate

e

(§ jHakf | + 3l + 2] )
m4+1, m,2 .
oD L2(0 T wm+1- “(Q)) Atk llymr1-r2() gllwm+1.2(Q) Wm2(Q)

As u = Oyu, we can rewrite the estimate above as

m—+2
Bl oty I
m—+1 k
o"f
<C( H i A [E— 0, Yy, ) 5.30
<O 5 |y * Hallwesaoi + lwmssaiay + 170 wmoe) (530

L2(0,T;Wm+1-k.2)(Q) + Hgvan+2.2(Q) * ”h”Werlj(Q))’

m+l A
<o(3 |5

where we used the estimate || f(0,-)|[wm.2) < CU|fllz20,mwm2)) + 10cf 20,75 m2(0))-
Step 2: Highest spatial derivative estimate
We now write for almost all ¢ € (0,7)
Lu=f—0yu=:2

We have by elliptic regularity
ullwm+zz20) < Cllzllwmz@) + [ullr2@) < CUIfllwm2@) + 10aullwnz@) + ullL2@)-
Taking the essential supremum over (0,7") and combining the resulted inequality with (5.30) we end up with

H a (ZHak‘f
p Otk llwm+2- kz(Q) otk

te(0,T)

L2(0,T;Wm+1—k,2(Q)) + ||g||Wm+2’2(Q) + Hh”Wm“’z(Q))'

This is the claim of the theorem for m + 1. [ |

5.2.3 Finite speed of propagation for weak solutions to hyperbolic problems

We proved this result for classical solutions in Pokorny (2025), see also Evans (1998). We now try to extend this result
for weak solutions only.

Theorem 5.2.12 — Finite speed of propagation for wave equation. Let the function v € L?(0,T; VV&)CQ Q)N
Wh2(0,T; L2 () N W22(0,T; W, *(Q)) be a weak solution to

loc loc

<8ttu,v>wol,2(m + 02/ Vu-Vudz =0 (5.31)
Q

for all v € Wh2(Q), v = 0 in the neighbourhood of the 9, for almost every ¢t € (0,7). Let B1(0) C Q and u(0,-) =
d;u(0,-) = 0 almost everywhere in By (0). Then u(t,z) = 0 almost everywhere in the set {(¢,z) |t > 0, |z|+ £ < 1}.

Remark 5.2.13. Note that ¢ can be interpreted as the speed of propagation of the signal.

Proof of Theorem 5.2.12. We first assume that ¢ = 1, then we transform the general situation to this special case. We
integrate (5.31) with ¢ =1 over time, from 0 to t. We get, using also the Fubini Theorem

t
<3tu,v>W01,z(Q) —&-/Q (/0 Vu(r, ~)dT) - Vo dz = (0,u(0, ')7”>W(}'2(Q)' (5.32)

Assume that g is a Lipschitz function, zero around 92 such that moreover
(i) g(t,x) = 0 for all = such that |z| > 1
(ii) g(1,z) = 0 for all z € R%.
We set v(z) := (ug)(t,x) in (5.32) and integrate the resulted identity over time, from 0 to 1. We end up with

/0 1<8tu,ug>wol,2(9) dt + /0 1 /Q ( /0 t Vu(r, ) - V(ug) de di = /0 0,u(0, ), ug) ooy (5.33)
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First, note that the term on the right-hand side is zero. This follows from the fact that d;u(0,z) = 0 for |z| < 1,
g(t,xz) =0 for |x| > 1, hence also (9;u(0,-), ug>W1 2y = 0 for almost every ¢ € (0,7).

Next we consider the first term on the left-hand side. Since dyu € L?(0,T; L2 .(£2)), we may write

/01<3tu ug) w2 () dt = //&uugdxdt //at )g dz dt
:_7/ /u Ovgdadt + = /( (1,)9(1,-) — u2(0,)g(0,-)) da.

Since u2(1,z)g(1,2) = 0 by (ii) and u?(0,x)g(0,z) = 0 by assumptions of the theorem and by (i), we end up with

1 1
1
/ <8tu,ug>W01,2(Q) dt:_§/ /uzatgdxdt.
0 0 Jo

The second term can be computed as

/Ol/gl(/otVu(T,~)d7‘) -V(ug)dxdt:/l/ /t Vu(T,-)dT)~(Vug+Vgu)dxdt
//at /Vu dr gdmdtJr// / )~Vgud9cdt
—5/0/9 /Ovu(f,-)df Dy da dt
1/ /1Vu(7,-)d72( dx—f/ /vu )dr) "9(0,) de
/ / / d7>~Vguda:dt
:—5/0 /Q /0 Vu(T,-)dT)Qatgdxdt—i-/ol/Q(/OtVu(T,-)dT) Vgudzdt.

Plugging these computations into (5.33) we end up with

;/OI/Q(UM (/OtVu(T,-)dT>2)3tgdxdt / / / 7,)dr) - Vgudz dt
5/ /\vg| w? + /Vu dr) ) dedt.

We now suitably choose the function g. We take for ¢ € (0,1)

g(t,x) =max{0,1 —e — (1 —&)|z| — t}.

This function is clearly nonnegative, Lipschitz, for € sufficiently close to zero the function g is zero near the boundary
of . We further have g(1,7) = 0 for all x € R? and ¢(0,7) = max{0, (1 — &)(1 — |z|)} = 0 for |#| > 1. Thus our
assumptions are satisfied.
We further have
09 = —X{(t,2)eR+ xQ | t<(1—e)(1—|a|)} = —Xe
Vg = (1= e)X{(te)ert x| t<(1-e)1—|z)} = (1 = €)Xe
Altogether, we have

;/Ol/g(uﬂ (/OtVu(T,-)dT)Q)Xsdxdtg 1;55/01/9(@&“ (/OtVu(T’.)dT)Q)Xdedt

which implies

uxe =0 almost everywhere in (0,7) x 2,
whence u(t,z) = 0 almost everywhere in the set {(t,z) € Rt x Q|t < (1 —¢)(1 — |z|)}. Passing with ¢ — 04 we get
u(t,z) = 0 almost everywhere in the set {(¢,z) € R" x Q|¢ + || < 1}. The case ¢ = 1 is finished.
Let us assume that ¢ # 0 (but positive). We have
{Oreu, ) yyr2q) + ? /Q Vu-Vodz =0

for all v € Wy?(Q) which is zero near the boundary and almost every t € (0,T). Further, we assume u(0,z) =
Ou(0,z) = 0 in By(0). We define u(t, x) := u(ct, z). Then we have

(Oret, U>W01.,2(Q) —|—/ Vu-Vvdz =0
Q
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for all v € W;*(Q) which is zero near the boundary and almost every ¢ € (0,T). Since we did not change the condition
at t = 0, using the procedure above we conclude that @(t, z) = 0 almost everywhere in the set {(t,2) € RT xQ|t+|z| <
1}. Thus also u(ct, ) = 0 almost everywhere in the set {(t,z) € R" x Q|+ |z| < 1} which implies u(t,z) = 0 almost
everywhere in the set {(¢,2) € Rt x Q| L + |z| < 1}. The proof is complete. |



Chapter 6

A more detailed guide to Sobolev spaces

We know from the introductory chapter that the classical solution for different kinds of partial differential equations
may not exist or the classical formulation may not be the appropriate type of solution. On the other hand, we also
know that in many situations it is possible to speak about a generalized solution which we called weak solutions.
For the steady problems, they are based on the Sobolev spaces W#?(Q) which play the main role in the modern
theory of partial differential equations. In Chapter 2 we only introduced them and explained their most important
properties. However, deeper understanding of these spaces in unavoidable as soon as we touch nonlinear problems.
This is precisely the aim of this chapter. For the sake of completeness, we repeat in this chapter also those parts which
were already presented relatively carefully in Chapter 2.

As before, we assume in this chapter that the reader knows the elements of the theory of Lebesgue integral
and Lebesgue spaces and knows the main properties of spaces of continuous, Hélder continuous and continuously
differentiable functions. For completeness and for the reader’s convenience we present a short overview of these results
in Appendix A. We also assume that the reader has sufficient knowledge of functional analysis; a short overview of
the main important results is presented in Appendix B

6.1 Definitions, basic properties

Let us first recall the definition of the multiindex.

Notation 6.1.1 (Multiindex). The ordered d—tuple a = (v, ..., aq), a; € Ny, is called a multiindex. The length of
the multiindex is denoted || and is defined as || = a3 + -+ - + aq.

In what follows we also use a shorten notation for partial derivatives.
Notation 6.1.2 (Partial derivative written by a multiindex). The symbol D*¢$ denotes the partial derivative of a

function ¢

ol (o
Droa) o — 00

= —0,1 g "
ox{" ... Oxy

We can now introduce the basic notion in the modern theory of partial differential equations’.

Definition 6.1.3 — Weak derivative. Let Q C R? be an open (possibly also unbounded) set and a =
(a1,...,aq) be a multiindex. Let u,v, € L (£2). We say that v, is a weak derivative of u with respect to

1

e (2), we may assign to the

IThe weak derivative is a special case of a more general notion — the distributional derivative. If u € L
function u the regular distribution 73, defined as

Vo € D(Q): (Tu, ) ::/uapdx,
Q

where (-, -) denotes the duality pairing between (D(Q))* and D(Q2). Every distribution can be differentiated infinitely many times. A
distribution G is the derivative of a distribution T" with respect to z, if

Ve € D(Q): (T,D%) = (-1)\°1(G, ).
In particular, if G = G, and T' = Ty, are regular distributions, it holds
Ve € D(Q): / u(x) Dp(x) dz = (T, D) = (=1)|%1 (G, ) = (1)1 / v(@)p(z) dz;
Q Q
it means that v = D%u in the weak sense. While a derivative of the distribution exists for any order, it may not be the case for weak

derivatives. On the other hand, if the weak derivative of the second (or higher) order exists and Q C R? with d > 2, then the derivative is
independent of the order of differentiation, see also Exercise 2.1.10 below.
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x®, if it holds for any ¢ € C§°(Q)
/ w(@)D®¢(x) dz = (~1)1 / va(@)d(z) dz.
Q Q
The following properties of the weak derivative are more or less evident.

Lemma 6.1.4 — Connection between weak and classical derivative I. The following claims hold.

1. Let u € C*(£2). Then for any |a| < k the classical and weak derivatives coincide.

1

2. The weak derivative is (in the sense of equality in L, .

(€2), thus almost everywhere) given uniquely.
Proof. We leave the proof of these claims to a kind reader as a useful exercise. |

Remark 6.1.5. If the classical derivative is continuous, it is necessarily equal to the weak derivative. Therefore, we
shall use the same notation for both; if v, is a weak derivative of u with respect to x®, we shall write D%u = v,.

We are ready to present the most important definition of this chapter.

Definition 6.1.6 — Sobolev spaces. Let 2 C R? be an open set, K € N and p € [1,00]. The Sobolev space
WkP(Q) is defined as
WEP(Q) := {u € LP(Q)|V|a| < k| D% € LP(Q)}.

We endow this space with the norm

Y=

Z ”DauHip(Q) for p € [1, 00),

ullep = Hu||wk=p(9) = || <K
D% ;e for p = oo.
e ID%ull oo (@) or p = 00
If it is clear from the context on which set we work, we shall use the shorten notation || - ||i,p. If there is a danger
of ambiguity, we shall use the full notation || - ||y x.»(q). Similarly as in the case of the LP(€) spaces, the elements of

WkP(Q) are in fact classes of functions which differ on a set of measure zero.
Remark 6.1.7. It is possible to define the Sobolev spaces for k € Ny which means that the case k = 0 is included. For
k = 0 we identify the Sobolev space with the Lebesgue space, i.e.,

WOP(Q) := LP(Q).

Remark 6.1.8. We also often shorten the notation for partial derivatives of u. For u € W*P(Q), we define for
m =1,...,k the vector (the tensor of the m-th order) Vu : Q — R?" as follows
0™u

V7" uliy iy, = Oy, Oy,

where 4; = 1,...,d.

If m = 1, we shorten Vu := Viu.

The correctness of Definition 6.1.6 is summarized in the following theorem.

Theorem 6.1.9 — Sobolev norm. The space W¥*?(Q) is a normed linear space.

Proof. The space WP (Q) is clearly a linear space (cf. Exercise 6.1.10). It is therefore enough to verify that || - ||, is
a norm. We consider only the case p € [1,00), the proof for p = oo is left for a reader as a useful exercise. We check
step by step that || - ||, satisfies all the axioms of a norm.
Step 1: Property 1. of the norm
It evidently holds for any u € W*P(Q) that
0 < ||ullgp < oo.

Moreover, if [|u|[x,, = 0, then also [lu[|, = 0 and therefore (property of the || ||, q)-norm) we also have u = 0 almost
everywhere in (2, i.e., u is equivalent to a zero function. The opposite implication is straightforward. Whence it holds

u=0 <<= |ullrp=0.

Step 2: Property 2. of the norm
The weak derivative satisfies D* (Au) = AD“u (cf. Exercise 6.1.10), further also ||AD®u||, = |A|||D%ul|,. Altogether,
we have

Il = D 1D ) [ AP > 1Dl

lal<k lal<k

= [Alllull,p,
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and we verified that the proposed norm is positively 1-homogeneous.

Step 3: Property 3. of the norm
Weak derivative is clearly linear D* (u + v) = D%u + D%v (cf. Exercise 6.1.10) and for the LP-norm, the Minkowski
(triangle) inequality holds (cf. Theorem A.3.10)

l[u+vllp < flullp + [[vllp-

Moreover, also the "discrete" Minkowski inequality holds, i.e., we have for any non-negative {a,, by},
1 1 1
m P m P m p
(S nr) = (L) o ()
n=0 n=0 n=0

This inequality yields

-

p p
p
lutvllip = | D ID%+ D5 | < [ > (ID%ully + [ Dvll,)
|| <k || <k
1 1
P P
< | Do IDalp |+ D D%l | = Hulles + ol
laf<k la| <k
we thus verified the triangle inequality. It follows from Steps 1-3 that || - ||x,p is a norm. [

The following exercise contains elementary properties of the weak derivative. Their proofs are easy, however, we
recommend the reader to perform them in detail.

Exercise 6.1.10 (Properties of weak derivative). Show that it holds for arbitrary two functions u,v € W*P(Q), where
k € N, and an arbitrary multiindex « satistying |a| < k:

1. D%y € Wk-lelr(Q) and D¥(DPu) = D?(D*u) = D Pu, whenever |a| + (8] < k
2. \u+ pv € WEP(Q) and D¥(\u + pv) = AD%u + pD%v whenever A, i € R

3. if Q C Q is open, then u € WHP(Q)

-

if n € C>°(Q), then nu € W*P(Q) and it holds that

D= Y (ot

{B]Vi=1,....d Bi<a;} g

where () := I, (5.)-

Let us now present several typical examples showing which functions belong or do not belong to the spaces W*? ().
The first example illustrates that Sobolev functions cannot have a jump across a (d — 1)—dimensional manifold.

u(a) = {x in (0,1)

Example 6.1.11. The function

2 in[1,2)

is not an element of W?((0,2)), because the weak derivative, if it had existed, would have been equal to the classical
one in the intervals (0,1) and (1,2); the classical derivative is the function

1 in(0,1)
vl@) = {0 in (1,2).

This function, however, is not a weak derivative of 2 u, but it is a weak derivative of a function

() = {x in (0,1)

1 in[1,2).

Generally, a function which has a jump discontinuity across a (d — 1)-dimensional manifold in  C R, does not have
a weak derivative in €.

2The function v indeed possesses a distributional derivative. It is equal to the distribution TX(0~1> + §1, where x7 is the characteristic
function of the interval I and ¢s is the Dirac distribution with the support at the point s. But this distribution is not regular and the
function u does not possess a weak derivative. The function u, however, belongs to the space BV ((0, 2)), i.e., to the space of functions with
bounded variation. The space BV (Q2) is defined as a subspace of the function space L!(2) for which all distributional partial derivatives
of the first order are Radon measures, cf. (Lukes and Maly, 1995, Section 21).
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The second example shows a typical behaviour near a singularity.

Example 6.1.12. Let Q = B;(0) € R% Then u(z) := -1z € W'P(Q) & a < d%p. We see that also unbounded

T Jale
functions belong to some WP (). Note that for o < dp%p the function u € L9(R) for every g € [1,p*), where p* := ddfpp
(compare with the Embedding Theorem 6.5.1).

Solution. Consider the function
T

uz(m) = —QW
and show that u;(z) = 8‘3 ﬁ (in the weak sense). To this aim, apply the definition of the weak derivative and
consider any ¢ € CS°(2) (it is in fact enough to take ¢ € C}(2))
0 0
—/ u(x) () dz = — lim u(x) 46 dz
Q Oz; =0+ JO\B.(0) Ox;

and apply the Green formula (integration by parts in higher dimensions) on the second integral; (it can now be applied
as both functions are sufficiently smooth on €\ B.(0)). Then compute the limit & — 0. O

The last example illustrates the fact that the set of points, where the Sobolev function is discontinuous or un-
bounded, can be even dense in ).

Example 6.1.13. Let {r;};—; be a dense countable subset in B;(0). We define for z € B;(0)

oo

1 —«
u(z) = Z§|x— ri| 7.

i=1
If p<dand a € (0, %), then u € W1?(B1(0)), but the function is not bounded on any open subset of B1(0).

The basic important properties of Sobolev spaces as completeness, separability and reflexivity are summarized in
the following theorem.

Theorem 6.1.14 — On properties of Sobolev spaces. For every k € Ny and p € [1, 00| the space W*P(Q) is
a Banach space. For p € [1,00) the space W¥*P(Q) is separable and for p € (1,00) the space is reflexive. For p = 2
the space W*2(Q) is a Hilbert space with the scalar product

(u, V)wrz) = (U, V)g,2 = Z /Do‘uDav dz. (6.1)
laf<k 79

Proof. Step 1: Completeness
The aim is to show that every Cauchy sequence in W*?(Q) has a limit in W*?(Q). Let {u,}—, C W"P(Q) be a
Cauchy sequence, i.e.,

Ve >0, 3ng €N, Vn,m > ng 1 ||up — Umllkp <e.

The definition of || - ||, implies that for any multiindex « such that |a| < k it holds || D*u,, — D%uy, ||, < €. Therefore
all sequences {D%u,,},-; C LP(Q) are Cauchy sequences. The spaces LP(f2) are complete (cf. Theorem A.3.11), and
therefore there exist limits

Up = U in LP(Q)

6.2
D%y, — ug in LP(Q), |o| <k. (6.2)

Since the limits of sequences D%u,, were constructed separately, it is not clear whether we have D“u = u,. It remains
to verify this claim. First, it holds u, € L .(Q) (as uq € LP(£2)); we have verified the first property of the weak

loc
derivative. We take arbitrary « such that |a| < k. By virtue of the definition of the weak derivative it holds for every

¢ €C(Q)
/unD%dx:(—U'a‘/Daungsdx.
Q Q

We pass to the limit n — co on both sides of the equality. For the left-hand side we have due to (2.2);

lim unDaqbdm:/uDacﬁdx,

n—oo Q Q

and for the right-hand side we obtain due to (2.2)s

lim (71)"*‘/Daumdx:(q)‘“'/umdx.
Q Q

n— oo

Whence it must hold for any ¢ € C3°(Q) that [, uD*¢dx = (—1)le] Jo ta® dz. This implies D*u = uq,.
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Step 2: Reflexivity and separability
To show the reflexivity and separability we use the properties of the LP(2) spaces, cf. Theorems A.3.34 and A.3.37.
Denote X = (LP(Q2))", where  is the number of all multiindeces with the length equal or less than k. The space X
is clearly reflexive (for p € (1,00)) and separable (for p € [1,00)).

We further define the mapping I: W*?(Q) — X as?

ou ou Ok

I = [D* = — e, — | .
(U) [ u]|a|§k u, 8%1’ 78xd7 ,6335

Then I is an isomorphism between W#?(Q) and I(W*?(Q)) C X. Due to the completeness of the space WP (1),
cf. Theorem 2.1.14, the set I(W*?(Q)) is a closed subset of X. Thus due to Theorem B.2.4 the space W*P(Q) is
separable, if p € [1,00), and reflexive, if p € (1, 00).

Step 3: Case p =2
We leave for a kind reader the verification that (2.1) is a scalar product. Since the associated norm is the standard
norm in W*2(Q), the space W*?2(Q) is a Hilbert space. [ |

On the other hand, for the value p = 1 the Sobolev spaces (similarly as the Lebesgue ones) are not reflexive and
for p = 0o neither reflexive, nor separable.

Theorem 6.1.15 — On non-reflexivity and non-separability. The Sobolev space W% () is not separable
and the Sobolev spaces W*1(Q2) and W*>(Q) are not reflexive.

Proof. The proof of the first claim is left for the reader, cf. the following Exercise 2.1.16. The proof of the second
claim can be found in (Kufner et al., 1977, Theorems 5.2.4 and 5.2.6). |

Exercise 6.1.16 (WW"°(Q) is not separable). Let Q C R? and let § > 0 be such that Bs(zg) C € for a certain .
Consider for £ = (&1,...,&q4) € Bs(xo) functions ¢ = min(1, |z — &1|). Show that ¢, is an uncountable system of
functions from W1 () such that ||¢¢ — Pellwroe (o) = 1 for & # &1

In what follows we introduce certain subspaces of Sobolev spaces whose elements "are zero" on the boundary €.
These subspaces play an important role when we introduce the solution to certain boundary value problems in the
theory of PDEs as well as at the rigorous justification of integration by parts for Sobolev functions.

Definition 6.1.17 — The space Wfp(ﬂ) Let  C R? be an open set, p € [1,00) and k € N. Denote
wke(q) = Gy e
Remark 6.1.18. If we allow p = oo in the definition above, we would get
co@ = fue C*@)|Vla| < k, Va € 992: Du(z) =0}
which follows directly from the definition of the convergence in the norm | - ||x,00-

The following relation between W#?(€2) and WP () is left as an exercise for a kind reader.

Exercise 6.1.19. Show that WJ"?(Q) is a subspace of W*?(Q). Show further that WF?(Q) € Wk?(Q) for an
arbitrary open Q C R%.

The spaces Wé“ P(€)) share almost all properties with W*?(Q) which is formulated in the next theorem.

Theorem 6.1.20 — On properties of spaces W, "*(Q). For any k € N and p € [1,00) the space W, () is a
Banach space. For p € [1,00) the space Wéc’p(Q) is separable and for p € (1,00) the space is reflexive. The space
Wé“ 1(Q) is not reflexive.

Proof. The proof is, similarly as the proof of Theorem 6.1.14, based on known properties of the Lebesgue spaces LP(€2).
A more detailed proof can be found in (Kufner et al., 1977, Theorems 5.2.2, 5.2.4 and 5.2.6). |

Remark 6.1.21. If we allow for k = 0 in the definition of the space W ?(Q), then W?(Q) = LP(Q) for 1 < p < oo
and 2 C R? open, since the smooth compactly supported functions are dense in LP(£2) in this situation.

Finally, as a direct consequence, we deduce the formula for integration by parts for elements of Sobolev spaces
W, P (Q) and W' (Q).

3The mapping I forms the vector of all possible (weak) partial derivatives of the order at most k.
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Theorem 6.1.22 — On integration by parts I. Let Q C R? be an open set, k € N and p € [1,00). Then for
any multiindex a such that |a| < k, every u € Wg’p(ﬂ) and every® v € W' (Q) it holds

/Dauvdx:(fl)la‘/uDo‘vdx. (6.3)
Q Q

9Recall that p’ := p’%l with the convention that for p = 1 we have p’ = oco.
Proof. By virtue of Holder’s inequality A.3.12 it is not difficult to verify that both integrals in (6.3) are finite. Fur-
thermore, from the definition of the space Wéc P () we know that there exists a sequence {u, }5°; C C5°(Q2) such that

for any multiindex «, |a| < k we have
D%u,, — D% in LP(Q).

As also D € L¥' (Q), we immediately obtain

/D“uvdm: lim D%u, vdx
Q

n—oo O

(6.4)
/ uw D% dr = lim u, D% dx.
Finally, directly from the definition of the weak derivative (recall that u, € C5°(2)) we deduce
/ D%, vdz = (—1)l / uy, D% dz
Q Q
and plugging this identity into (6.4) we get (6.3). |

Inspired by Definition 6.1.17, we introduce at the end of this section yet other function spaces which we obtain as
closure of smooth functions up to the boundary in the corresponding Sobolev norm.

Definition 6.1.23 — Sobolev spaces as closure. Let @ C R? be an open set, p € [1,00) and k € N. The space
WFP(Q) is defined as

= llk.p

WHhP(Q) :=C>(Q)

Remark 6.1.24. Analogously as in the case Wéc’p(Q) (cf. Remark 2.1.18) it does not make sense to define W’““(Q),
because we would get due to the properties of || - ||k, that W*>(Q) c C*(Q).

The following lemma summarizes the properties of the space defined as the closure of smooth functions up to the
boundary in the Sobolev norm.

Lemma 6.1.25 — On properties of spaces W“’(Q) Let Kk € N and p € [1,00). Then W’W(Q) is a closed
subspace of W*?(Q2) (and thus a Banach space) which is separable and furthermore for p € (1, 00) also reflexive. In
particular, WP (Q) c WkP(Q).

Proof. The fact that the space is closed follows directly from the definition. Other properties can by shown by virtue
of Theorem 6.1.14. Their proof is left as a useful exercise for a kind reader. |

The answer on the question when it holds W () = WkP(Q) will be given in the next section. The validity of such
claim will require certain assumptions on the qualitative properties of the set 2. We now only present a counterexample
of this claim for a sufficiently "ugly" open set Q.

Exercise 6.1.26 (W"?(Q) # W#?(Q)). We define the set Q C R? as
Q:=DB1(0)\ {(z,0): x €[0,1)}, see also Figure 6.2 from Example 6.2.12.

Consider a function u defined as
0 ifz<O,
u(z,y):=<¢0 ifz>0ay>0,
z ifx>0ay<0.

Show that for every p € [1,00] it holds u € WP(), but for p < co we have u ¢ Wh?(Q).

Let us note that introducing the Sobolev spaces by Definitions 6.1.6 or 6.1.23 is not the only possibility. In the
last subsection of this chapter we present an alternative, but fully equivalent definition based on the so-called Beppo
Levi spaces.
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6.2 Density of smooth functions

Next, we look at results concerning the density of different types of smooth functions. They are important since they
allow the following proof strategy: we first show validity of certain integral identity for smooth functions and in the
next step, based on the density argument, we show by suitable limit passage that the identity also holds for Sobolev
functions. These results will be mostly based on mollification of Sobolev functions.

In what follows the notation 7 will be used exclusively for the mollification kernel, i.e., for smooth radially symmetric
function supported in the unit ball with integral mean value equal to one, see also Definition A.3.28. The function
ne(x) := e~9n(%) stands then for its rescaling and finally for u € L{ (R?) we introduce the mollification of the function
u, denoted u., as (see also Definition A.3.30)

ue(w) = wule) = [

ne(z — y)u(y) dy.
Rd

6.2.1 Local approximation of Sobolev functions

The first result concerns a direct application of the mollification of a Sobolev function.

Theorem 6.2.1 — On local approximation by smooth functions. Let & C R? be open, p € [1,00) and
u € WFP(Q) be arbitrary. We define u as zero outside of Q and let u. := 7. * u denote the mollification of u. Then
it holds:

1. D*u, = (D*u). almost everywhere in Q. := {z € Q| dist (x,0Q) > e}
2. u. — u in WkP(Q') for every open ' C Q' C Q.

Proof. Based on the definition, we compute

D%uc(x) = D* (/Rd ne(x — y)u(y) dy) = /Rd (Dgne(x —y)) u(y) dy.

The verification of assumptions of Theorem on the derivative of integral with respect to a parameter is here simple,
since 7. is a smooth function with compact support. We also used the symbol D¢ to underline that the derivative is
taken with respect to the variable z. We next use the fact that for any = € . and each y € R\ Q it holds 7. (x—y) = 0
and thus for z € ), we have

Du(z) = /Q (Dzne(z —y)) uly) dy = /

Q
- / ne(x — y) Do u(y) dy = / ne( — y)Du(y) dy = (D*u), (x):
Q R4

(D" Dgne(e ~ 1)) u(y) dy

we used above the definition of the weak derivative as well as the fact that supp 7. (z—y) C Q. Claim 1. is proved. Claim
2. is then a simple consequence of Claim 1. and properties of mollification; we apply Claim 4. from Theorem A.3.33
subsequently to every D*u with |o| < k. |

This theorem, even though it concerns only local approximation, has several important corollaries. The first one
is a precise characterization of W*-P(R%).

Lemma 6.2.2 — Connection of W/?(RY) and W*?(R%). Let k € Nap € [1,00). Then Wk (R?) = WP (R),

Proof. The inclusion WE?(R%) ¢ Wk2(R?) is evident and follows directly from the definition of the space W, (R%).
Let us now deal with the opposite inclusion W*»?(R%) ¢ WF*(R?). We have to show that for every u € W*»(R%)
there exists a sequence {u, }r-; C C§°(R?) such that |ju — Un |lyyen (Ra) "0
It is not difficult to see that for every n € N there exists a non-negative &, € C5°(R?) such that &, = 1 in B,(0),
& =0 in R\ By, (0) and which fulfils ||&, ||lcrre) < C(k,d), where the constant C(k,d) is independent of n. Let us
define the function u, := u&,. Due to results of Exercise 6.1.10 we now that u,, € W*P?(R%). Furthermore, using
Claim 4. from the same exercise we immediately get the estimate

1D%u = Dup|[?, ) = /R |D%u — D*(ug,,)|? da

< ay [ S Dl da,

RABR(0) 15<|a|

As u € WkP(R?), it follows from the above stated inequality that for arbitrary p > 0 we may find n € N such that

p
v = tnllyrr ey < 5"
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Now, it is enough to mollify the function u,, which unlike the function u already has compact support supp u,, C Ba,(0);
we apply Theorem 6.2.1. In other words, for any p > 0, there exists €9 > 0 such that for any € < ¢ it holds

p
litm = (). Iy < 2

and (uy)e € C8°(Bante,(0)) C C°(RY). The triangle inequality yields
l|lu — (Un)gnwk,p(Rd) < m — (un)gnwk,p(Rd) + flu— “n”VVk,p(Rd) <p

which is precisely what we wanted to prove. We construct the required sequence by taking pj := % forany ke N. B

Another, "intuitively" straightforward corollary of the Theorem on local approximation by smooth functions 6.2.1
is the following claim dealing with Sobolev functions which have zero first order derivative almost everywhere (and,
as follows from the theorem, the functions are constant).

Lemma 6.2.3 — On constant functions. Let  C R? be an open connected and u € VVI})C1 (€2). Then the
following two assertions are equivalent.

1. The function w is constant almost everywhere in ).

2. For any multiindex « of the length one it holds D%u = 0 almost everywhere in €.

Proof. Tmplication 1. = 2. follows directly from the definition of the weak derivative. Hence, we concentrate on the
proof 2. = 1. Let 2y € Q2 be arbitrary. As € is open, there exists € such that Ba.,(z9) C 2. Let us define u by zero
outside of €2 and applying the mollifier we obtain the function u. € C5°(R?). Using Theorem 6.2.1 we get that for any
e € (0,e0) and any z € B.(x¢) it holds

D% (x) = (D%u)c(x) V|a| = 1.

Since D%u = 0 almost everywhere, we see from the definition of (D“u). that for a suitable € it holds for every
x € Bey(zo)

D%u.(z) = (D%u)(x) = 0.

Since u, is a smooth function, whose all first (classical) partial derivatives are zero, it must be constant in B, (o). Since
u € WHP(Q), using Property 2. from the Theorem on properties of the mollifier A.3.33 we get that const = u. — u
almost everywhere in B, (xo), hence u = const in B (z¢). Since zp was arbitrary and € is connected and open,
Claim 1. from our theorem holds true. n

We showed in the previous lemma that a Sobolev function has zero gradient in an open connected set, if and only
if the function is constant there. We now show that if a function is constant on a measurable set, then all derivatives of
the first order are there zero almost everywhere. This will allow us to present a claim about composition of Lipschitz
and Sobolev functions? Recall that y g denotes a characteristic function of a set B.

Theorem 6.2.4 — On the derivative of a composite function. Let Q be open and u € W1P(Q) for some
p € [1,00]. Denote for arbitrary a € R
Q= {z € Q|u(z) =a}.

Then for any ¢ € {1,...,d} it holds that g—; = 0 almost everywhere in ).
Further, let f € C%1(R) (note that f’ € L>°(R)). Then f ou — f(0) € W1P(Q) and it holds

w — f’(u(m)) agix) X{CDGQ | u(m)%Sf} almost everywhere n Q, (65)

where Sy := {s € R| the classical derivative f’(s) does not exist}.

Note that the Rademacher Theorem A.2.16 ensures that the derivative f’ exists almost everywhere in R and thus
the set Sy is of zero measure. If moreover ) has finite measure, then f(0) € W?(Q) and thus f(u) € WhP(Q).
Finally, as an easy corollary of Theorem 6.2.4 which is in fact a part of the proof, we get a claim which is often used
in the theory of partial differential equations.

41t is easier to deduce these formulas, if we work with the equivalent definition of the Sobolev spaces based on so called Beppo Levi
spaces.
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Corollary 6.2.5. Let u € WH1(Q) be arbitrary and denote u* := max{0,u} and «~ := — min{0, u}. Then we have for
all i € {1,...,d} and almost everywhere in  that

out  Ou

87302» = @X{meﬂ\u(w)>0}

ou~ ou

87501' = _%X{IGQ|U(I)<O}

Olul

ou
e s1gnua “X{zeQ | u(z)#0}

In particular, u™, v~ and |u| € WH1(Q).

Proof of Theorem 6.2.4. Let us first denote fri, := ||f'||L~(r). Since f is continuous, f(u) is measurable. Moreover,
as f is globally Lipschitz, we have

[f (u(x)) = FO)] < friplu(x) = O < friplu(z)].

As u € LP(Q), then also f(u) — f(0) € LP(Q2). Assume now that f(u) is a Sobolev function and equality (6.5) holds.
Then we also have || af(u lp < fripll 3” |, and thus (f(u) — £(0)) € WHP(£2). It remains to verify validity of (6.5).

We start with the case when additionally f € C'(R). We want to show that f(u) has a weak derivative and the
derivative is given by formula (6.5). Let ¢ € C5°(2) and u. be the mollification of u by Theorem 6.2.1 such that
dist(supp p, 9Q) > 2¢. We may then apply classical theorem on the derivative of a composed function; Property 1.
from Theorem 6.2.1 implies after integration by parts

/ f(ue) axl / f(u axl (6.6)

We now let ¢ — 0. Let us first look at the left-hand side. As u. — u in L'(Q Nsupp ) and f is globally Lipschitz,

dyp
| ) = ) 52 s

lim

< — = ().
e—0., fripllell,eo h%l |ue —u|dz =0

QNsupp ¢

We estimate the right-hand side of (6.6) as follows.

[ FuaGEede - [ Fgteds

ou ou
< ! < _
< [ 17l 52 - 5| lelda
1) - | 2 o) da
Q € 8.131 SD
ou ou
L p”@” Qnsupp o 81)1 axi

ou

T ol /2 ) f W

The first term goes to zero due to the convergence Vu. — Vu in L (2 Nsupp ). To show the convergence to zero
of the second term, it is enough to realize that due to the continuity of f’ and almost everywhere convergence of u.
the whole integrand converges almost everywhere. To pass to the limit it is possible to apply the Lebesgue dominated
convergence Theorem A.3.4, as

[f' (e (@) = f'(u(x)) < 2fLip|Vu(z)] € L1 (Q Nsupp ¢);

‘aw@

this gives us the integrable majorant. We thus have for every ¢ € C3°(2)

8<p ou
— dx ! d 6.7
[ rwgEar= [ pugted (67)
which we wanted to show.
Let turn our attention on the proof that Vu = 0 almost everywhere in €y. Let us consider a special function

0
f@::{ﬁ iio




118 Chapter 6. A more detailed guide to Sobolev spaces

i.e., f(u):=uT. We approximate the function f by the sequence of functions

f(2) :{(624-172);—6 x>0

0 z <0.

Clearly f-(u) — u* almost everywhere in Q and

. / _
81_1>I(§1+ fs(x) -

1 forz>0
0 forz<0.

This immediately implies that
fi(u) — X{zeQ | u(x)>0} almost everywhere.

However, the previous step implies

0 0
- [ fwgEar= [ fiw)grpds

Due to the almost everywhere convergence of f!(u) and of f.(u) and applying the Lebesgue dominated convergence

Theorem A.3.4 we get
Op ou
—/Qquami dx = /Q %@X{xeﬂ|u(x)>0} dz.

We proved not only formula (6.5) for a particular function f, but also the first from the formulas in the second part
of Corollary 6.2.5. Furthermore, as u~ = (—u)" and |u| = u™ + u~, the validity of other formulas from this corollary
immediately follows.

Finally, since v = u™ — ™, then Vu = Vu™ — Vu~ almost everywhere. However, on g, the functions Vu* and
Vu~ are equal to zero almost everywhere. Thus also Vu = 0 almost everywhere on 4. Moreover, after adding an
arbitrary constant, i.e., for 4 := u + ¢ we have Vi = Vu and thus Vu = 0 almost everywhere on (2. for any ¢ € R and
the first part of the theorem is shown.

Let us now show (6.5) for a general f € C%1(R). Due to the properties of the mollifier (recall Theorem A.3.33) we
know that there exist a sequence f. € C!(R) such that for ¢ — 0,5

fe=f iR,

fL— f" almost everywhere in R.

Furthermore, we have
|fe(x)] < |f(x)| + Ce and ||f€/||L(x>(R) < frip-

Since f. is a smooth function, we can use (6.7) and get

0 0
- [ fwgEar= [ fiwgrpds (6.9)

We have to perform the limit passage ¢ — 0. The term on the left-hand side is the same as above. To pass to the
limit on the right-hand side we would like to use again the Lebesgue dominated convergence Theorem A.3.4. Due to
the estimate || fl||lco < fLip it is not difficult to find the majorant and it therefore remains to show

fo(u(@))Vu(z) = f/(u(@)) Vi) X(aen | u@)es, )

for almost every x € . This is evident, whenever u(xz) ¢ Sy. Let now a := u(z) € Sy. Then clearly the set
{z € Q|u(z) € Sy} N{z € Q| Vu(z) # 0} is a null set, if Sy is at most countable. Since in general this might not be
the case, we apply the argument from Giusti (2003). We use the Theorem on the coarea formula in the form

/ Vu(z)| dz = / Mo 1 (OU, N L) dt,
L R

where L = {z € Q|z € Sy} and Uy, = {z € Q|u(z) > t}, see, e.g., Federer (1969) for the proof. Then since
oUy = {x € Q|u(x) = t}, we see that Vu = 0 a.e. in L. Thus Vu(2)X{zeQ|u()cs;} = 0 almost everywhere, which
finishes the proof. |

In general, a composition of two Sobolev functions may give a function which is not Sobolev any more.

Example 6.2.6. Consider the function u(z) = 2®sin® (1) € Wh*°((—1,1)) and further the function f(2) = ¢/z €
Wh4((—1,1)) for ¢ < 3. Then the function (f o u)(x) = zsin (1) does not belong even to W!((—1,1)).

x

5To prove the second convergence, it is necessary to combine the Rademacher Theorem A.2.16 and the Theorem on local approximation
by smooth functions 6.2.1.
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6.2.2 Global approximation of Sobolev functions by functions from C*((2)

We now show that Theorem 6.2.1 can be significantly strengthen in the sense that the approximate sequence belongs
to C>(Q) N WkP(Q). Note that this stronger form does not require any extra assumptions on the set , on the other
hand, it does not say anything about the approximation by functions from C*(Q). Such type of approximation will
be studied in the next subsection.

To be able to show the desired approximation result, we need the following general version of the Lemma on
partition of unity.

Lemma 6.2.7 — On partition of unity I. Let 2 C R? be open and {V; };c7 its (generally uncountable) covering.
Then there exists a countable system of functions {¢;};c7 such that it holds:

1. ¢; €CE(RY) forall j € J
2. for each j € J there exists ¢ € Z such that supp ¢; C V;
3. 0<p;<1lforalljeJ

4. for all z € Q the sum >, 7 () = 1 and moreover, for any compact K C Q we have ¢; # 0 only for finite
number of j.

Proof. For the proof see, e.g., Yosida (1980). [
We can now come to the main result of this part.

Theorem 6.2.8 — On approximation by smooth functions in €. Let O C R? be a bounded open set,
p € [1,00) and u € WHP(Q2). Then there exists a sequence {u,} -, C C*(Q) N W*P(Q) such that u,, — u in
Wk?(Q).

Proof. Step 1: Definition of the covering
Let us define the sets

1
Q; = {er: dist(x,39)>,}, i€ N.
i

These sets are open, from a certain index ¢ non-empty, satisfying Q) C €; C ﬁj C Qfor j > Fkand Q =, Q. We
further define for each i € N open sets

— 1 . 1
‘/7;.— Qi+3\Qi+1 = {ZCEQ m <dlSt(.’I},aQ> < M}

Finally, we define Vj suitably so that this set is open, Vj C € and so that it holds = U;2, Vi. We evidently also
have V; C Q. Due to Lemma 6.2.7, we construct to the covering {V;};-, the partition of unity {p;};-.

Step 2: Interior approximation in V;
For a given u € WHP(Q) and i € N we define functions u; := up;. Evidently, u; € W*P(Q) and suppu; C V; C Q
for some j € N (in what follows, for each ¢ we consider such j). Let us now choose arbitrary p > 0. We find to this
number sufficiently small ¢; such that it holds for the mollified function (u;)e;, = 7e, * (@su)

p
i — (ui)Ei”Wk-,p(Vj) < W?
this is surely possible, it is enough to apply the Theorem on local approximation by smooth functions 6.2.1. If
necessary, we make ¢; smaller, in order to have supp(u;)e, C Q544 \ Q5. It clearly holds that (u;)., € C* (£2).

Step 3: Definition of the approximate function
We set

oo
V= Z(ui)gi.

i=0
This definition makes a good sense, since the sum is always (for fixed x € ) finite; the reason is that the covering
{Vi} we constructed is locally finite (Property 4. from Lemma 6.2.7, i.e., VK C Q, K compact, there is only a finite
number of indeces j for which it holds ¢; # 0). Indeed,® v € C* (Q).

Step 4: Function v is a good approximation

It clearly holds u = u Z;’io ;. Let us now consider an arbitrary open set Q' C € C €. Then, due to the compactness
of

o0 o0
o = ullyrmany = || (W) —uY_ i
=0 1=0 Wk,p(Q/)
= 1
S Y el <03 g =
iENQ;‘/j(i)mQ/$£® =0

60n the other hand, it is not difficult to check that in general it is not true that v € C™ (ﬁ)
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Due to the continuous dependence of the integral on the domain it is now enough to come to the supremum over all
sets , i.e.,, Q' 7, and we get

v = ullyrr) < p-
This inequality implies that v € W"?(Q) which was not yet clear. Furthermore, it is now evident that we may
approximate u arbitrarily closely (in dependence on p) by a function v € W*?(2)NC> (Q) and the proof is finished. M

6.2.3 Global approximation of Sobolev functions by functions from C>()

We aim at obtaining global approximation of Sobolev functions by smooth functions up to the boundary. To this aim,
we need to apply Theorem 6.2.1. Since the approximation must be done up to the boundary, it will already depend on
the properties of the boundary. For general domains, this given result is not true (cf. Exercise 6.1.26), thus we must
exclude such situations as in the above mentioned exercise. We will present two results of this type. The first one
is connected with a special type of domains, so-called star-shaped ones for which the proof is rather straightforward.
The other case covers more general class of domains, but the definition of the domain is much more involved. Indeed,
also the proof is more complex.

Definition 6.2.9 — Star-shaped domain. We say that an open set Q C R? is star-shaped (with respect to
a point xg), if there exists a point zg € Q such that for any = € Q, x # xo the half line starting at 2y and going
through x has exactly one common point with the boundary of €. It means that

{ye RY|3r e Ry, y = 7(x — o) + o} N 0N contains exactly one point.
An example of a star-shaped domain is a ball or cube in R? or, as indicated by the name of the domain — a symmetric
star in the plane. Recall that a star-shaped set is necessarily connected.

Theorem 6.2.10 — On approximation up to the boundary for star-shaped domains. Let € be a star-
shaped domain and u € W*P(Q) for p € [1,00). Then there exists a sequence {u, }re, C C>(Q) such that u, — u
in Wkr(Q).

Proof. The main idea of the proof consists in the idea that for star-shaped domains we may relatively easily the
function u "slide out" of 2 and then mollify this "slid" function. We may assume without loss of generality that 2 is
star-shaped with respect to the origin, i.e., o = 0 (in the general case we may use the change of variables y = = — z).

Our goal is to show that for any p > 0 there exists u, € C* (Q) such that
= wpllp < p. (6.9)

Step 1: Slid out
We define for 7 € (0, 1) the slid of the function u,(x) := u(7z) and denote the open set

Q, = {zeR?|rzeq}.

Since the set is star-shaped with respect to the origin, we have that for all 7 € (0,1) we have Q C Q.. Evidently also
u, € WEP(Q,) (verify in details!) and it holds for any z € €2,

D(uy)(z) = 71°1 (D) _ ().
Thanks to this it is rather easy to show (see Exercise A.3.27) that
ur —u in LP(Q)  for 7 — 1_. (6.10)

Using the triangle inequality we then get

1D (= )l oy = || D7 = 712 (D), |

L ()

= H(D“u — (D%u);) + (1 —71°) (D*u)

TllLe(Q)

< (1= ) D), N o ) + 100 = (D), gy -

Due to (6.10) we see that for 7 — 1_ the right-hand side converges to zero and thus, for any p > 0 we can find
7 € (0,1) (which will be from now on fixed) such that it holds

p
= el < &

Step 2: Mollification -
The function u, belongs to W*P(Q,) and Q C €2,. We may use, for our fixed 7, the Theorem on local approximation
by smooth functions 6.2.1 and we find for p > 0 a number ¢ > 0 such that it holds

P
llur = (u‘r)uskm(Q) < 9’
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where (u,). € C>(R?) and thus also (u,). € C*°(Q).
Step 3: Approximation
We finally define u, := (u,). and verify (6.9). Applying the triangle inequality we get

lu— U’P”W’%p(Q) <lu-— UT”W’W(Q) + [Jur — (UT)sHWk,p(Q) <p

which we wanted to show. [ |

The star-shaped domains are too specific and do not include a big class of otherwise "nice" domains. Another class
for which the approximation of Sobolev function by smooth functions holds true are so-called domains with continuous
boundary. Since it is not more difficult to define domains with Holder continuous (or even more general) boundary,
we present the definition in full generality.

Definition 6.2.11 — Domain with C*#-boundary. Let 2 C R? be a bounded domain, k € Ng and p € [0, 1]
We say that € is a domain with the C¥#-boundary (shortly domain of the type C¥* and denote Q € C¥), if there
exist positive numbers a, 3 and M cartesian coordinate systems, i.e., the coordinates of an arbitrary point z € R? in
the r-th coordinate system are denoted as z = (z,,...,2y,) := (2, 2,,), and M continuous functions a,: A, — R
of class C**, where we define for any r € {1,..., M}

A, = {x;eRd_1|i:1,...7d—1: |,

< a}
such that the following holds.

1. If we denote by T, the mapping (rotation and shift) which describes the change of coordinates from the r-th
cartesian coordinate system (7, z,,) to the global coordinate system (z’, 24), then for any x € 9 there exists
a coordinate system (i.e., there exists r € {1,..., M}), such that z = T,.(z., a.(z.)) for some z!. € A,..

2. If we define
V= {(z),2r,) €RY| 2L € A, ar(2)) < 24y < ar(2)) + B}
Vo = {(2),2,) €R*|2L € A, ar(z)) — B < ar, < ar(z))}
A= {(al,z,,) €R |2 € Ay, ap(2)) =20, }

then T,.(V;*) c Q, T.(V,7) € R*\ Q and T.(A,.) C 0.

Property 1. implies furthermore that 9Q = in:l T, (A,). If we denote the open set V,. := V" UV,” UA,, then
o) C Ufil T.(V,) and {T,.(V;.)}M, is a finite covering of a certain neighbourhood of 9.

aFor y = 0 we speak about domains with C¥-boundary; if further k = 0, then C°-domains are often called domains with continuous
boundary and are also denoted as domains with C-boundary.

Figure 6.1 displays the typical situation how the boundary should look like.

Td

Figure 6.1: Domain Q with the C%!-boundary.

Example 6.2.12. Typical examples of different types of domains are as follows.



122 Chapter 6. A more detailed guide to Sobolev spaces

1. Domain defined as (0,a)%, a > 0 (i.e., the d-dimensional cube) is a domain with the C%!-boundary (Lipschitz
boundary).

2. The ball in R? is a domain with the C*°-boundary.

3. The ball in R? without one line (see Figure 6.2) is even not a domain with the C-boundary.

Figure 6.2: Domain which is not of the type C.

Note that the third example is in fact a typical example of the domain assumed in Exercise 6.1.26 for which we do
not have W*P(Q) = W"P(Q). On the other hand, as we shall see below, the equality holds for domains Q € C° and
together with the continuity of the boundary, the key property is that we may speak about a well defined interior of
the domain (represented by T,.(V,")) and exterior of the domain (represented by 7T,.(V,~)) which allows us to modify
the proof from the case of star-shaped domains.

Remark 6.2.13. Some of the domains have special names; the domain € C is usually called the domain with
continuous boundary, and €2 € C%! is called the domain with Lipschitz boundary.

Important tool in the proof of the theorem below which will also be very useful at several other situations is the
following lemma.

Lemma 6.2.14 — On partition of unity II. Let {Gi}le be a finite number of open sets in R? such that
Q C UF_,G;. Then there exist non-negative functions ¢; € C3°(G;), @ = 1,...,k such that for any i we have
[¢illc@ <1 and it holds for any z € €

Proof. We take open sets G, CC Gy, i =1,2,...,k (i.e., G; C G} C G;) such that {G}}*_, still cover Q. Then there
exists an open set Gy1 such that UM Gy = R? and dist(Gjy1,Q) > 0. We take h > 0 sufficiently small so that
dist(G},G;) > h for all i = 1,2,...,k and dist(Gg1,£2) > h. We set

|z|2
R ST

0 prolx| > h.

We cover each 6; and Gp41 by balls centred at y;; lying in the given sets (this covering can be chosen finite for each
i=1,2,...,k and locally finite for Gi1) and set

wi(:v):Zw(xfyij;h) for t=1,2,...,k+1.
J

Clearly v; € D(G;) for i = 1,2,...,k+ 1 and for each z € Q it is Zle ¥i(z) # 0 and ¥g41(z) = 0. We finally set

¢i(x) == k:p_ll(x) :

> j=1 ¥;(x)
Then the system of functions {¢;(z)}%_; forms the required partition of unity in Q. [ |

The main result of this subsection reads as follows.

Theorem 6.2.15 — On the approximation up to the boundary for () EEO. Let Qe C% pel,0), keN
and u € W*P(Q). Then there exists a sequence {u,} -, of functions from C*°(Q) such that u, — u in W*P(Q).

In other words, for p € [1,00), k € N and Q € C° we have WkP(Q) = Whp(Q).
Proof. Our goal is to show that for any u € W*P(Q) and for arbitrary chosen p > 0 we find u” € C>(Q) such that
lu = ullkp < p-

In what follows, let v and p be fixed.
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Step 1: Partition of unity
We denote for r = 1,..., M the open sets from the definition of the set with continuous boundary O,. := T,.(V,.). Then
we can surely find an open set Ops,1 such that Oy 1 C Opryq C Q and, moreover, Q C Ui‘/[:J{lOT. We apply the
above shown Lemma on partition of unity II 6.2.14 on the system of sets {Or}i\/g{l and denote u,. := u¢, € WhP(Q).
For z € R?\ Q we define u,(z) := 0.

Step 2: Approximation inside
The function uprq1 € WHP(Q) has compact support lying inside of Q and since upsy is defined to be zero outside of
Q, we have upr 41 € WHP(R?). We can directly apply the Lemma on connection of Wok’p(Rd) and WHP(R%) 6.2.2 and
find for a given p the function uf, , € C5°(R?) such that

P
||UM+1 _u7\4+1||W’<v1’(Q) < m

Step 3: "Slid out" of the function

For arbitrary ¢ € (0, g) we define u, 5(x) = u, (T (x}, x,, + 6)); the function w, is thus defined also in some neigh-
bourhood of 012, see Figure 6.3. Then main reason for this shift is the fact that the function w, is defined in some
neighbourhood of 92 (here we also use the continuity of the boundary). Thus we shall be able to apply the Theorem
on local approximation 6.2.1.

More precisely, as ¢, has compact support in 7,.(V;. N A,.), we see that by suitable choice of 3, since u,. is defined
to be zero outside of 2, we have u,, € W*P(Q,), where Q,. := R%\ TT(Vg) is open and
p

Ve = {(Jc'r,acrd) eRY: 2l e A, an(2)) - 5 <@ < ar(x;)} cV,.

If we additionally define Q, 5 := {y € RY: 3z e, y= T, (z,,xp, — 0)}, then u, 5 € Wk’p(Qng). Evidently, for any
multiindex « such that |a| < k and each x € Q, 5 we have D%u,. 5(z) = D*u,.(T,(z)., x,, +J)), whenever the derivative
exists. Due to the Theorem on the p-mean continuity A.3.26 we can choose 6 > 0 (§ < g) such that it holds

p

lwrs = urllwrro,n0,5 < 2(M + 1)

Figure 6.3: Shift of a function

Step 4: Mollification
To be able to apply the Theorem on local approximation 6.2.1, we first show that Q C Q,. 5. To the contrary, assume
that there exists y € Q such that y ¢ Q,. 5. In other words, for each = T,.(z}, z,,) € Q, it holds y # T,.(xL, z, — J).
Describing y in the r-th local coordinate system, i.e., y = T.(y.,yr,), then y # T.(z.,z,, — §) is equivalent with

(Yr,yr, +0) # (., 2,,) which does not mean anything else than (y.,y,, +9) € V%_. This relation can be, due to the

continuity of a and definition of Vg, written as

ar(y;) -5 <Y, t0< ar(y/r)~

o™

Since § < g, we see that
ar(y;) = B < yr, <ar(yy);
then y € T,.(V,~) and thus y ¢ Q which leads to the contradiction.

We can now apply the Theorem on local approximation 6.2.1 and for u, s € W*?(Q,,5) we find uf € C*°(Q) (recall
that  C Q, s) such that

p
[ur,s — ufllwes () < 2M 1 1)
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Step 5: Construction of the approximate sequence
We set

Evidently u” € C>°(Q) and using Steps 1,2,3 (note that Q C ,.5 N €2,.) and 4 as well as the triangle inequality we get

M+1 M+1
[[u? — UHW’W(Q) < Z (uf — ur) < Z [Juf — urHkap(Q)
r=1 Wk.p(Q) r=1

S

M

p

< 1 +Z”u£*ur‘|wk,p(g)
r=1

M M
p
SR SR D LR WS p{ PR S
7l

r=1

M
p p
) YL
Syl ;2(M+1) P

S

The proof is finished. |

Remark 6.2.16. Both fundamental properties of the set with continuous boundary appeared in Steps 3 and 4. On one
hand we needed uniquely determined direction inside (outside) of  (Step 3), continuity of a, was important in the

description of Vé.

6.3 Connection between weak derivative and differences

We saw in the previous subsection that the Sobolev functions can approximated arbitrarily close in the Sobolev norm
by smooth functions. We also know that if a function has continuous classical derivatives, then they coincide with the
weak derivatives. We shall now consider the opposite relation, namely if the weak derivative can be considered as a
certain approximation of the classical derivative.

We denote for arbitrary i = 1,...,d and h € R the difference quotient

x + he;) — u(x)
h )

Alu(z) = U (6.11)

where e; is the unit vector in the direction of the z; axis. It is evident that if u has at the point = (classical) partial
derivative with respect of the x; variable, then

_ Ou

lim Alu(z)
h—0

We aim to clarify that something similar "in the mean" holds also for the weak derivative almost everwhere in 2. The
first result in this direction is the following.

Theorem 6.3.1 — On the connection between difference quotient and weak derivative I. Let € be
open, p € [1,00] and u € LP(2). We denote for arbitrary ¢ > 0

Qs = {z € Q| dist(z,00) > §}.
Then we have the following.
1. If u € WHP(Q), then for any i € {1,...,d}, d € (0,1) and || € (0, %) it holds

Ju
8l < o

Lr(Q) .

2. If p € (1,00] and there exist constants {C;}%_, such that for any i € {1,...,d}, 6 € (0,1) and |h| € (0,3) it
holds

< Ci7

1AFull gy <
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then u € WHP(Q). Moreover, we have for any i € {1,...,d} the estimate

Proof. Step 1: Proof of Claim 1.
Let first p € [1,00) and u € WP (2) which we extend by zero” outside of 2. From the Theorem on local approximation
6.2.1 we know that

ou
Gxi

<.
Lr(Q)

UK N =: Ug E—Lgbr u in Wlp(Q%) (6.12)
Since u. are smooth functions, we have for each i € {1,...,d} and each x € Qs (Jh| < g)
1 (" ou
A (z) = nl (“)xj (x + te;) dt.

Using Hélder’s inequality we thus get

p p

0
Ue dt.

oz, (x + te;)

1
‘A?UE( )p W

1 [k
< —
/axlx—l—tel)dt _h/o

We integrate this inequality over Qs and apply Fubini’s theorem. As a result we get

1 " du, P
h P
| A ug(:c)HLp(Qé) < E/Q (/0 o ~(z + te;) dt) dz
S5 %
h p
8u5
/ / 0z, (x +te;)| dadt.

Using a suitable change of variables we may estimate the last integral (we increase the domain over which we integrate)

h
dedt < — / /
h/ V/Qo Qs

We may now use the (strong) convergence (6.12) and combining the last two inequalities we obtain

aua
ox;

(“)ug (2)
ox;

Ou. ||?
8:@

(z —|—te2)

dxdt = H

Lr(Qs)
2

ou

p ou
uHLP(QJ) = |9z,

Lr(Qy) H&'zz
2

a7

Lr(Q) .

The last inequality is just a simple enlarging of the domain over which we integrate. The proof of the first part for
p € [1,00) is finished.

Let now p = co. Let us denote Q7 := QN Br(0) which is again open and additionally bounded. If u € W1°°(Q),
then it must hold u € WP(Qf) for any R > 0 and p € [1,00). Denoting in a similar manner as above QF, we can
use the previous step and obtain

ou
h
HAiuHLP(Q?) = ‘al‘z' LP(QR).
Now, we can let p — 0o (see Theorem A.3.17) and get
ou
h
HAiuHme?) : ‘axi L (@R)

Finally, the limit passage R — oo finishes the proof of the first part also for p = oc.
Step 2: Proof of Claim 2.
We first start with p € (1,00). We extend as above u by zero outside of Q and take a sequence {h,} -, having zero
limit. We then define functions
= Azh "UX Qg

in | "

We see from the assumptions that it holds for any i that ||v}'[|z»(q) < C;. Since for our p’s the spaces LP are reflexive,
we may choose a subsequence (which we relabel)

vt — v; weakly in LP(Q).

"Note that after this extension the function 4 may not be a Sobolev function in R%.
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Due to the weak lower semicontinuity of the norm (or also weak lower semicontinuity of convex functions, see Theo-
rem A.3.43) it immediately follows
lvill ey < Ci.

It remains to show that v; are weak derivatives of u, i.e.,

0
vi(x) = au () in the weak sense and almost everywhere in Q, i =1,2,...,d
Zi

which according to the definition means that it holds for any ¢ € C§°(Q)

dp
v;podx = —/ U dz. 6.13
/Q 4 o Oz ( )

9u and thus also for any sequence

By the uniqueness of the weak derivative we get that for any subsequence v;"* — &
hn — 0. As ¢ has compact support, there exists ng such that for any n > ng, supp ¢ C Q3| The properties of ¢

yield

nl

/ vipdr = lim vipdr = lim A?"wpdx
Q n—oo O n—oo QZ]}L
= lim Ah"wp dz = lim uA;h"gpd:c
n—oo Rd n—oo Rd
—h 0
= — lim USD( nes) / ’ da;
n—oo Jpa —hp, 3%1

we therefore verified (6.13) and the proof for p € (1,00) is finished. We used in the above weak convergence the
Lebesgue dominated convergence Theorem A.3.4 for the last equality and also the identity

/A?wpdx:/ uAZ-_hgadx.
Rd Rd

We leave the proof of this identity for a kind reader as an easy exercise.
The case p = oo can be shown similarly as in the previous step and is also left as an exercise. ]

Corollary 6.3.2. Note that (verify that the assumptions of the second part of Theorem 6.3.1 are satisfied) Lipschitz
functions belong to W1>°(Q). We even have the embedding C%!(Q2) < W°°(Q). The opposite inclusion requires
certain regularity of the domain and will be discussed later.

Remark 6.3.3. The second part of Theorem 6.3.1 does not hold for p = 1, as a kind reader may verify for the function
u(x) := signzx in the interval (—1,1). Nonetheless, the function fulfilling the assumptions of the second part of the
theorem for p = 1 belongs to the space BV (€2) — functions with bounded variation.

We showed in the previous theorem that the difference quotients converge to the weak derivative provided p €
(1,00). We now strengthen the previous theorem in the sense that we will replace weak convergence by the strong
one.

Theorem 6.3.4 — On the connection between difference quotient and weak derivative II. Let ) be
bounded, p € [1,00) and u € WP(Q). We denote for § > 0

Qs = {z € Q| dist(x,00) > §}.

Then it holds for any § > 0
Ju

Ahy —
“ aa:i

= 0. (6.14)

lim
h—0

LP(Qs)

Proof. We shall use the same notation as in Theorem 6.3.1. Let u € W1?(Q2). Similarly as above, we introduce the
mollification u. for which we obtain

1 (" ou
Alu(z) = = c
iue(z) =7 s

(z + te;) dt.

Let now 6§ > 0 be fixed; we also fix hy, hy € (=2 5 2) We get for the difference of the corresponding difference quotients,
using its definition and the standard Theorem on the change of variables

1 (™ Ou, 1 (" ou
A ue(z) — A?ue () o = (z +te;) dt )y om

L/ Ou. Ou,
/(; (8;& (.T + thlei) — 671’7,(‘@ + thzei)> dt.

(33 + tei) dt
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We can now estimate the LP-norm of the term on the left-hand side by means of Fubini’s theorem, Hélder’s and
triangle inequalities to get

|AM gy, — Al

U'EHLP (Qs)
P
S aus (I’ + thlei) — aus (IE + thgei) dtdz
Qs Jo i 8l‘i
! ou ou, Ou, ou ?
L (22 2] Y
0 ox; ox; L () ox; ox; Lo(9)

Due to the properties of the mollifications we may pass with e — 04 (recall that |hs], |ho| < ) and obtain the estimate

HAhlu— Al

U’HL@(Q5
p
0 8:51 a.’Ez L () &nl 8x2 LP(Q)
ou ou P
<P sup / T +te;) — )| dx.
0<t<max(|h1],|h2]) J Qs 5561'( ) 5301'( )

We now verify, based on the inequality stated above, that the sequence of the differences is a Cauchy sequence. Let
£ > 0 be arbitrary. Since 2 6— € LP(Q)), we may apply the Theorem on the p-mean continuity A.3.26 and find h. < 5
such that for it holds for any h € (0, h.)

).

Combining the last two inequalities we get that it holds for any hq, ha € (0, he)

p ep

dl’<27

ou ou
oz, (z + he;) — 8—%@)

A} w — Al Lo, < €

and the sequence is a Cauchy one. Since the spaces LP are complete, the sequence of the differences APu converges
strongly in LP(Qs) to some v; € LP(Qs). Similarly as in the proof of the previous theorem it is possible to verify that

U .
v; = almost everywhere in {25

and the proof is complete. [ |

Remark 6.3.5. Since the strong convergence implies almost everywhere convergence, at least for a chosen subsequence,
Theorem 6.3.4 guarantees that for any subsequence h,, — 0 there exists a set of zero Lebesgue measure N C 2 such
that (for a chosen subsequence)

lim [APmu(z) - Ou

Jim axi(x) =0 for all x € O\ N.

This claim, however, does not imply existence of the classical derivative, since the function v can be changed on a
set of measure zero which can be dense in 2 and thus after this change the function u is not continuous at any point
and cannot have the classical derivative anywhere. A different situation is for p > d, where already a continuous
representative of the function exists. We shall discuss this case later.

On the other hand, we may strengthen Lemma 6.1.4. We relax the assumption on the continuity of the derivatives
as follows.

Lemma 6.3.6 — Connection of weak and classical derivative II. Let 2 be an open set and u € W11(Q).
Let D C 2 be defined as

D := {z € Q| there exists the classical partial derivative of u with respect to z;}.
Then the weak and classical derivatives of u coincide almost everywhere in D.

Proof. The proof of this claim is based on the previous theorem and is left as an exercise for a kind reader. |

Finally we present a small generalization of Theorem 6.3.1.

Lemma 6.3.7 — On the connection between difference quotient and weak derivative III. Let 2 be
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open, p € [1,00] and u € WHP(Q). We denote for § > 0, h € (—g, g) and arbitrary unit vector e € R?

Qs = {z € Q| dist(z,09Q) > 0}
x + he) — u(x)
- :

Ahu(z) = u

Then it holds
||AZUHLP(Q2‘M) < ”vu : e”Lp(Q) :

Proof. The proof is also left as an exercise for a kind reader. |

6.4 Extension from W!?(Q) to W*(RY)

In Theorem 6.2.15 we had to solve the mollification of a function from W#?(Q) by "sliding out" the function, since
unlike the Lebesgue spaces there is no simple extension which keeps the regularity of the function. We shall show
in this section how to construct the extension; the prize is a certain smoothness of the boundary and the minimal
requirement is Lipschitz continuity. The main result of this section is the following theorem.

Theorem 6.4.1 — Extension operator. Let Q € C%! and p € [1,00]. Then there exists a continuous linear

operator
E:WhP(Q) — WHP(RY)

such that:
1. Fu=wuin
2. Ewu has compact support in R¢

3. there exists C' = C(d,2) > 0 such that
||E“||W1,p(Rd) <C ||u||W1,p(Q) :

Remark 6.4.2. In what follows we shall call Eu extension of u € W1?(Q) to u € W?(R?) and the operator E will
be called the extension operator. The extension can be defined so that it preserves the C! regularity. It is possible to
preserve also higher regularity, but more regularity of the boundary of 2 must be required. This is due to the fact
that the construction can be easily done for flat boundaries, while for more general non-flat boundaries we first need

to flatten the boundary.
Let us assume that the boundary is described (for simplicity, we do not consider the change of variables caused by
different coordinate systems)

zg=a(@), 2’ e A={a' eR"|Vie {l,....d -1} |z;| < a}.
Recall the notation from Definition 6.2.11
VT ={(2/,24) eRY|2’ € A, a(z') < 24 < a(z)) + B}
Vo ={(2/,2q) eRY|2 € A, a(a') — B <zq<az))}
A={(2',zq) ERY|2' € A, a(2)) =24}
V=VTuV- UA.
We now look at the change of variables which "flattens" the boundary. We define new variables (y',yq) and the
mapping F: (—1,1)? — V by means of

v =y (6.15)
Td = a(ay/) + ﬁydv (i'e'v T = F(y)) '
and
A 1 /
Yy =—x
! o o (6.16)
Ya = EId - Ba’(x )7 (l'e'v Yy = (CC)),

respectively. Denote further

Ct:=(-1,1)%1x(0,1)

C™:=(-1,1)%1 x (~1,0).
Then F maps C* onto V*, C~ onto V~ and (—1,1)¢"! x {0} onto A. Furthermore, if a is at least Lipschitz, the
following key lemma holds true.
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Lemma 6.4.3 — Flattening of the boundary. Let F and F~! be defined above by (6.15) and (6.16). Let a be
a Lipschitz continuous function in A. Then the change of variables F and its inverse F~! are Lipschitz continuous.

Moreover, there exist constants C; = C(a, @, 3,d) and Cy = Cs(a, o, 3,d) such that for any v € W1P(V 1) with
p € [1,00), the function U := uoF € WHP(CT) and it holds

Ch ||UHW1,,7(V+) < HU||W1,,,(C+) <Gy Hu||wl,p(v+) - (6.17)

Proof. The proof of the Lipschitz continuity of F(y) := (Fi(y), ..., Fa(y)) and F~(z) = (F; ' (2),..., F; () is left
for a reader as an easy exercise.

Let us prove the remaining claims. First, note that due to the Lipschitz continuity of a we know (see Rademacher
Theorem A.2.16) that a is differentiable almost everywhere in A and there exists a constant ar;, such that we have

foranyi=1,...,d—1
/ N /
(I ) S Sup |CL(:,E )/ a/(y )| = aLip- (618)
Ox; {z' vy €A z'#y'} ‘3? -y |

i) = | %

We may now compute the derivatives (almost everywhere in C* and V', respectively) of the mappings F and F~!
as follows

OF aé,»j fOI"iZl,...,d—l
Gi;(y) == 8;(y) =qaaj(ay) fori=dandj=1,...,d—1
’ B fori=j5=d
P 1 Oéil(sij fOI‘iZl,...,d—l
I
Gl (z) = 57(””) =¢ —B7laj(a) fori=dandj=1,...,d—1

7
’ Bt for i = j = d.

From these formulas, it is not difficult to show that it holds for the Jacobians of the mappings F and F~!

Jr(y) == detG(y) = o',
1

Jp-1(z) :=det G~ (z) = v

Finally, since F is a bi-Lipschitz mapping and u is measurable, then also U is measurable and using the Theorem on
change of variables (see (Lukes and Maly, 1995, Theorem 34.18)) we get

01y = [ WPy = [ )l ay

Hu”][i (v+) (6.19)
= [ @) e () de = =20,
Assume now that the weak derivative of U exists and it holds
6U(y) = Z 8—U(F(y))Gﬂ(y) almost everywhere in C. (6.20)

Note that due to measurability D*u and properties of F the expression on the right-hand side is a measurable
function. Furthermore, if u and a had continuous derivatives of the first order, then the identity (6.20) would be
fulfilled everywhere in C* by the chain rule. Repeated application of the Theorem on the change of variables yields

P
ou || / oU (y) |P /
L p
< dP~ . p
a Z e ] Gl dy
<3Gy [ |2 @] ay
- j=1 = o |0z
d
o4 du(x) |”
=d’ 1l Gij go/ dx
;H 1l v | B
S Cp(avﬂv a, d)Hu”[p;le(V-%—)

Combining this estimate and (6.19) we get the second inequality from (6.17). Inverting the relation (6.20) (the matrix
G is regular) and repeating the same procedure we also get the first inequality in (6.17).
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It remains to verify that (6.20) holds in the weak sense. The idea of the proof is to approximate u by a smooth
function for which it holds (6.20) and then pass to the limit. Since V' is a domain with Lipschitz boundary (verify
carefully!), we may approximate u by means of {u"}22, C C®(V*) so that u” — u in WHP(VF). We may now
introduce the approximation of U as

U™(y) :==u"(F(y)).

Since u™ is a smooth function and F is Lipschitz continuous (as a is Lipschitz continuous), then also U™ is Lipschitz
continuous and by virtue of the Rademacher Theorem A.2.16 has almost everywhere classical derivative, i.e.,

" d
oU" (y) — Z aL(F(y))Gﬂ(y) almost everywhere in CT. (6.21)

Furthermore, due to Corollary 6.3.2 we know that U™ € W1°(VT) and therefore also U™ € WLP(V*) for any

p € [1,00). Finally, as the classical derivative exists almost everywhere and U™ is a Sobolev function, we may apply

Lemma 6.3.6 to see that the classical derivative in (6.21) is equal to the weak derivative almost everywhere.
Repeating the procedure above we may deduce

U™ = U™lwrwcry < Cla, o, B, d)||[u™ — u™ |lywe vty

as u™ is a Cauchy sequence, then also U" is a Cauchy sequence. Due to the completeness of the Sobolev spaces
(Theorem 6.1.14) there exists U € WHP(C™T) such that U™ — U in WHP(CT) and thus also

oum . oU
y; 0yi

almost everywhere in C.
To conclude, we pass to the limit in (6.21) (on the right-hand side, we use the strong convergence which implies also
the almost everywhere convergence, at least for a subsequence, for Vu™) and get (6.20). |

The following Lemma follows directly from the proof of Lemma 6.4.3 and is therefore left as a useful exercise for
the kind reader.

Lemma 6.4.4 Let F and F~! be defined by (6.15) and (6.16), a be a Lipschitz continuous function in A, p € [1,00)
and functions U: (—1,1)? — R and u: V — R satisfy U := uo F. Then U € W'?(C), if and only if u € WP(V).
Moreover, there exist positive numbers C; = C(a, o, 3,d) and Cy = Cs(a, o, 8, d) such that

Ch ”u”leP(V) < ||U||W1,p(c) < Cy ||u||W1,p(V) d (6.22)

We can now get to the proof of the main theorem from this section.

Proof of Theorem 6.4.1. Let us first assume p € [1,00) only.
Step 1: Smooth function on a cube:
Let U € C}(C™) be such that suppU NdCT C (—1,1)471 x {0}, see Figure 6.4.

('Ll) (171)

C+

supp U
(-1,0) (1,0)

Figure 6.4: Support of the function U

For such a function U we define the extension as

Ul(x) r e CT,
EU(I‘) = —3U(1:1,...7xd,17—3cd)+4U(x1,...,md,1,—%) Z‘G?\ﬁ,
0 z e R\ C.

Clearly supp EU C C = (—1,1)%. We show that EU € C'(R?). It is enough to study the behaviour of the function EU
at the common boundary of C™ and C~. It means to verify that for arbitrary (xy,...,24_1) the limits EU (z1,...,2q)
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and of all its partial derivatives are the same if 24 — 0. We immediately get from the definition that (as U is from
cl(c))
lim EU(LI',’l, R 7.’13,1,17:17(1) = (—3 —|—4)U(CI’J1, R ,.’I?dfl,O) = U(l’l, S ,.Q?d,l,O)

xq—0_

and thus also EU € C(C). Similarly we get foralli=1,...d —1
O(EU)

xTq —0_ 8.’E,L

(xl,...,acd_l,xd)

. . U Tq
- _31{113;%7 axz (xlv"'7xd—17_xd)+4w(}%7 axl (xla"'vxd—lv_?>
ou
= axi(xla"'axd—lao)'

Finally, for the derivative with respect to x4 we get directly from the definition of EU that (z4 denotes the last variable
of U)

A(EU)

(ml,...,l‘d_l,l‘d)

ou ou
=3 lim 7(x1,...,xd_1,—xd)—2 lim —(zl,...,xd_l,—ﬂ)

Moreover, it evidently holds

HEUHWlm(Rd) = ”EUHWLP(C) S K HUHWlm(cﬂ’ (6.23)
where K is a fixed constant, independent of d and p.

Step 2: Functions from a Sobolev space on a cube

Let U € W1P(C+) be such that supp U NCT C (—1,1)%~1 x {0}, see Figure 6.4. Then by virtue of the Theorem on
global approximation 6.2.15 there exists a sequence of functions {U,, }°—, C C>(CF) such that U, — U in WP(C*).
Moreover, it follows from the proof of Theorem 6.2.15 that dist(supp Uy,,supp U) — 0. We then know for sufficiently
large n that supp U,, NC+ C (—1,1)?! x {0} and for functions U,, the previous step can be used. Hence there exist
EU, € C*(R?) such that supp EU,, € C. Due to the linearity of E, we then get from (6.23) that

|EU, — EUm”WLp(RJ) = EU, - EUmHWl,p(C) < KU, - Um||W1.p(c+) .

Therefore, if U, is a Cauchy sequence, then also EU, is a Cauchy sequence. We thus define as the constructed
extension the limit of the sequence EU,, (recall that W1P(R?) is complete, see Theorem 6.1.14). The extension has
all required properties and the constant C' from Claim 3. of the theorem is independent of d and p.

Step 3: Function from a Sobolev space on a part of the boundary
In what follows we use the notation from Definition 6.2.11. Let u € W1?(VT) be such that suppundV+ C A. The
situation is similar to the situation on the cube, only the boundary is not flat. We use the scheme of the flattening of
the boundary and Lemma 6.4.3. We denote U := u o F and we define for the function U its extension EU as in the
previous step. The extension of the function u can then be defined as Fu := EU o F~!. The extension has all required
properties which follows from Lemma 6.4.4, and the constant ¢ form the third claim of the theorem will now depend
on a, o, 3,d, or in other words, on d a V7.

Step 4: Functions from a Sobolev space on €2
Similarly as in the proof of Theorem 6.2.15 we denote for r = 1,..., M the sets O, := T,.(V,.) a O, := T,.(V,T), where
T, are mappings from the local coordinate system (z..,x,,) to the fixed coordinate system (z’,z4). Then Uf,\il O, is
an open covering of a certain neighbourhood of the boundary nad we apply here the Lemma on partition of unity II
(Lemma 6.2.14).

Let ¢, € C§°(O,) are the functions forming the partition of unity on a certain neighbourhood of 9€). Denote
uy = (u¢y) o T,.. The function u, € WP(V 1) satisfies the assumptions of the previous step and thus there exists the
corresponding extension Fu,. We define the final extension operator F as

M
Eu:= Z(EuT) o T L.
r=1
It follows from Steps 1-3 that this extension has all required properties from Theorem 6.4.1, where the constant c
from Claim 3. depends only on d and on Q. The theorem is proved for p € [1,00).
Let now p = oo. Since (2 is bounded, we have W1>°(Q2) ¢ W1P(Q) and due to the previous construction, there
exists extension Fu of the function u for any p < co. We have

HEUHWLP Ry < C”“lew o <a Hu”Wl,oo Q)
(R4) () ()

where the constant ¢; can be chosen independently of p. It follows from Theorem A.3.17 that Eu € W1>°(R?) and
Fu satisfy the assumptions for o p = co. The proof is finished. |
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Exercise 6.4.5 (Extension operator W*?(Q) — W¥*P(R%)). Show that for Q € CF~1:! ‘there exists an extension
operator E: W*P(Q) — WHP(R?). Modify Step 1 of the previous proof so that EU € C*(C) if U € C¥(C™). Verify
then that the whole proof remains almost unchanged, only in Step 3 we shall need smoother boundary.

Another important observation, based on the previous construction, is presented in the following exercise.

Exercise 6.4.6. Let Q) € C'. Show that the operator E defined in Theorem 6.4.1 is also a continuous linear operator
from C1(Q2) to C}(RY).

The extension presented in the first step of the proof of Theorem 6.4.1 (extension on a cube) was constructed as a
C' function. Nevertheless, if we are interested only in Sobolev spaces, we may proceed more directly as given in the
following exercise.

Exercise 6.4.7. Modify the first step of the proof of Theorem 6.4.1 in the following way.

U(x) zeCT,
EU(z) .= U(zy,...,24-1,—2q) x€C,
0 z e R\ C.

Show that EU € W (C) N Wy"'(C). Check that the rest of the proof of Theorem 6.4.1 remains unchanged.

Remark 6.4.8. There is also another method of extension of Sobolev functions, so called Calderén method (the method
from Theorem 6.4.1 is called Nikolskii method) and to construct the extension for any k and p € (1,00) it is enough
to have Q € C%!, while the Nikolskii method requires, due to the flattening of the boundary, at least C*~! boundary.
Disadvantage of the Calderén method is that it does not work for p = 1 and p = c0.®

6.5 Theorems on continuous and compact embeddings

We turn now our attention to different embeddings (continuous or compact) of Sobolev spaces. From the definition of
Sobolev spaces it directly follows that u € W*P? () belongs also to LP(£2). The main goal is to show that the function
u belongs to a "much better" space, provided 2 has a Lipschitz boundary.

Recall Example 6.1.12. We studied for which « € R the function

f(@) = |7

belongs to W1P(B1(0)) and to L?(B;(0)), respectively. We showed that if o < %, then f € WHP(B1(0)), and,
simultaneously, f € L9(B1(0)) pro any q € [1, dd—_’;)]. This on one hand indicates that if u € W1P(Q), for p < d, then
u € L) for g € [1, dd—f;)L too. On the other hand, this examples shows that the best we may expect for p < d is that
WhP(Q) — L4(£2), where ¢ < ddfpp, higher exponent would contradict the above mentioned example.

Finally, for p > d, the assumption v € W?(Q) implies that —a > 1 — % > 0. Note that for such a we already
have f € C%l*l(B(0)).

This simple example leads us to the conjecture that it may hold for "reasonable" domains ) that
Li%5(Q)  forpe[l,d),

Whe(Q) — { .
CO e (Q)  for p e (d, o).

We show in the following text that this conjecture is correct. We moreover show that the above stated embedding can
be strengthen to compact embeddings, i.e., we show for sufficiently regular (i.e., Lipschitz) domains

LI(Q) forallge[l,72)if p <d,

WhP(Q) e _
COr(Q) forall pe[0,1— %) it p € (d, 00).

Let us now summarize the main results of this section. We have for Q € C%! the following results.

1. If p € [1,d), then Vq € [1, ddfpp} it holds W1P(Q) — L9(Q); the embedding is compact for ¢ € [1, ddfpp).

2. If p = d, then Vg € [1,00) it holds W14(Q) < LI(Q) (but W14(Q) & L>(Q)).
3. If p € (d,0), then Vi € [0,1 — %] it holds W1P(Q) < C%#(Q); the embedding is compact for u € [0,1 — %).

4. If p = oo, then W1>°(Q) — C%1(Q) and thus W1>°(Q) < C%*(Q) for any u € [0, 1).

8The Calderén method is based on integral representation of functions. More details can be found (pro p = 2) in Nedas (1967) or
Zenisek (2001), the generalization for p # 2 can the reader due himself; it is based on the theory of Fourier multipliers. The restriction
p # 1 and p # oo is connected with the fact that LP — LP estimates of certain types of singular integral operators generally do not hold
true for p=1 and p = oco.
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6.5.1 Theorems on continuous embedding

As was indicated in the introduction of this section, theorem on continuous (and compact) embedding will differ
depending on whether p < d, p = d or p > d. To present all results in a compact form, we first formulate the
corresponding theorem (it will correspond to the conjecture formulated in the introduction of this section). Let us
first consider p < d. We define

d
pri= -2 (6.24)

Then we have

Theorem 6.5.1 — Embedding W1?(Q) < L(Q) for p < d. Let Q € C®! and p € [1,d). Then it holds for any

q € [1,p]
WP(Q) — LYUQ).

More precisely, for any g € [1,p*] there exists C' which depends only on p, d, ¢ and € such that for any u € WHP(Q)
it holds
||U||Lq(Q) <C HUHWLP(Q) 0 (6.25)

The theorem above does not say anything about the case p = d, however, as a direct consequence of Theorem 6.5.1
we easily get the following.

Theorem 6.5.2 — Embedding W%(Q) < LY(Q). Let Q € C%'. Then it holds for any g € [1, o0)
Wh4(Q) — LI(Q).

Let us now consider the case p > d. Define

d
=1, 6.26
ju 5 (6.26)

where we set for p = co the value p* := 1. The main result in this situation is the following.

Theorem 6.5.3 — Embedding W1?(Q) — C%*(Q) for p > d. Let Q € C%! and p € (d,o0]. Then it holds for
any a € [0, p*] _
WP (Q) — Q).

More precisely, for any o € [0, 4*] there exists a constant C' which depends only on «, p, d and § such that for any
u € WHP(Q) there exists a representative u* € C%%(Q), i.e., u* € [u], satisfying

”U*”co,a(ﬁ) <C ”u”Wl,p(Q) .

It follows from the above stated theorems that the case p = d is particular and the embedding from Theorem 6.5.2
is not "sharp". Nonetheless, as shown in the following exercise, better result on the scale of Lebesgue spaces cannot
be expected.’

Exercise 6.5.4. Show that the function f(z) := In (ln (1 + |71‘)) belongs for d > 2 to W14(B;(0)), but does not
belong to L>(B1(0)). Whence W14(Q) 4 L>(Q).

9We show in Subsection 6.7 that if Q is a bounded set, then

(/Qu_ﬁfgudy

Choosing 2 = B1(0) and applying the change of variables z = z + ry, y € B1(0) we get (perform carefully!)

1
</ u
By (z)

b\
az)" < ClVull oo

1

- udy
|Br(z)] /B, (2)

P »
dz> S CriIVull e p,.(2)) -

Particularly for p = 1 we have

1

1 1
_— U— — udy| dz < Cr——— |[Vu|dz
|Br(z)| J B, (2) |Br(2)| /B (2) ’ |Br ()| J B (2)
1
<or—— ([ |vua B < OV
<Cr——— u|*dz r(x < || d/pdy -
|Br (@) \JB,(x) LERD)

The left-hand side characterizes the space BMO(R%) (bounded mean oscillations). This space is a Banach space and

1
w—
|Br(z)] /B, (2)

1

sup  ———— dz
Br(z)cRd | Br(2)| /B, (x)

[Wpnmore) = udy

is the seminorm in this space. It plays an important role in the harmonic analysis, where it is often used as a replacement of the space
L*> (), see, e.g., Stein (1993).
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Proof of the embedding for p < d

Let us first consider the case p < d. Our aim is thus to prove Theorems 6.5.1-6.5.2, where € is a domain with Lipschitz
boundary (and therefore also bounded). Nonetheless, several results stated below remain true even if €2 is unbounded.
Let us first note if || < oo, then it follows directly from Holder’s inequality that WP(Q2) < L4(Q) for ¢ € [1,p]. The
aim is to show that ¢ can be larger than p.
Recall the notation (cf. Remark 6.1.8)
ou ou
Vu := <ax1,...,axd>.

Then the Euclidean norm of Vu is

and furthermore
HVUHLI’(Q;Rd) = |||vu|||LP(Q)~
Then it is not difficult to see that
[ullp + [IVull Lo (ra)
is an equivalent norm in W1?(£2). To simplify the notation, if no confusion may arise, we always work with Vu instead
of carefully writing all partial derivatives.

Example 6.5.5. Let us try to find a condition for ¢ to satisfy: let p € [1,d), then there exists C' > 0 such that for
any u € WP(R?) it holds
||U||Lq(Rd) <C HVUHLP(Rd;Rd) : (6.27)

We take u € C§°(R?) for which we assume (6.27) to hold and define the functions
ux(z) :==u(\z), with arbitrary A € R,

Inequality (6.27) should hold for all functions from W1?(R%) with the constant C independent of u. In particular, it
must hold for all functions u). Using the change of variables, we easily get

_d
|u>\||Lq(Rd) =\ ||U||Lq(Rd)

_d
||vu>\HLP(Rd;Rd) =\ HVUHLP(Rd;Rd)
and from inequality (6.27) applied on uy it follows
_d _d
A Hu”Lq(Rd) <OATH ||Vu||L,,(Rd;Rd).

Since the parameter X is arbitrary, for the inequality above to hold it is necessary that

1—&—@—@:0, orq:dip.
qg p d—p

Indeed, we now prove that inequality (6.27) really holds for u € C§°(R?), provided d, p and q satisfy 1+ % — % =0.

Lemma 6.5.6 — Gagliardo. Leti = 1,...,d and @; € L>(R%™!) be arbitrary functions with a compact support.
We define for any i the function u; : R — R by means of

wi(x) := 4;(&;), where & :=(T1,...,%i—1,Tit1,--,Td)-

Then it holds for d > 2

d d . ﬁ d
[ ITk@lae <1 ([ @) " =TT oo,
=1 =1 =1

where -
d.’l?i = dl‘l s d.’lﬁifl d$i+1 tee d.’l?d.

Proof. The proof will be performed by means of the induction on the dimension d.
Step 1: The case d = 2
The validity of the lemma for d = 2 is a simple consequence of the Fubini Theorem

/R2 [u1 (w)||ug(w)|dz = /R2 |1 (2)]|td2(21)] dzy dog

:/R|a1(a:2)|da:2/R|1l2($1)|d331~
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Step 2: Induction step on the dimension d:
Assume that the claim holds for d — 1; let us show that it also holds for d. Due to the fact that uy is independent of

x4, we get the identity
/ lug] ... |ugq|day ... dxd:/ |Tial (/ |u1...|ud1dxd> dzg.
Rd Rd—1 R

We estimate the interior integral over R by virtue of the generalized Holder inequality (see Lemma A.3.13) with all
p; = d — 1 as follows

1

/ i (/ |u1...|ud1dxd> E:?dg/ |ud|1‘[ (/ - 1dxd> T
Rd—1 R Rd—

We now apply Hélder’s inequality on the integral over R4~! and get (p=d — 1, p’ = %)

2
et
d—1
i d dz,
L. |ud|H(/|u| v) " @

. 1 ! =
_\ a1 — a2 -

S (/ |ﬁd|d_1 dxd) (/ H (/ |ui|d_1 dl‘d> dCUd)

Rd—1 Rd—1 - R

i=1
d—2

d—1 d—1
= ||adHLd*1(Rd*1) (/d ) H gi(scl, N ,l‘dfl) d,’El N d$d1> 5
R =1

1
d—2
gi(x1, ..., Ta—1) </ |G ( xl,...,zd)dldxd>

are functions independent of z; and the related §; € L°(R?~2) have compact support. It holds for these g;, due to
the induction assumption

_ 1
___\ a3
/ I | gidry...deg_1 < I I </ |gi\d72 dz; dxd)
R

d—1
=1

where

Altogether we have

d—1

d—1
da—-1
/Rd |’LL1| . |ud\ dxl . dxd S HﬂdHLd—l(Rd—l) (H ”ﬁilzdzl(Rdl)>
i=1

d
= H [l a1 (ra—1y
=1

which we wanted to prove. |

We can now come to the proof of the basic inequality for smooth functions with compact support. Let us recall
the notation p* from (6.24).

Theorem 6.5.7 — Gagliardo—Nirenberg. Let p € [1,d). Then it hold for any u € C}(R?)

p(d—1)
||u||LP*(Rd) = ﬂ HVU’HLP(Rd) 3 (6.28)
Proof. Step 1: Case p=1
For p = 1, the exponent p* . Further, it clearly holds for sufficiently smooth functions with compact support
i Qu
u(z) =u(zy,...,zq) = 3 (T1,. oy Tio1, S, Tit1, - -, Tq) ds
—oo O

which after increasing the domain of integration yields for any = € R? the estimate

+oo
lu(z)| §/ IVu (z1,...,%i—1,$, Tit1,--.,Tq) | ds.

— 00
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It is easy to deduce from here

1

d 1

q d—1

-1 < H </ \Vu (21, ., Ti-1,8, Tig1, .-, Tq)| ds) .
i=1 R

We integrate this inequality over R? and get

d Ce
Hu||d ! </ H </ |VU(£E1,...,xi_1,5,$i+1,...,$d)| d8> dz.
L7 (RY) R? ;1 \JR

We apply on the right-hand side the Gagliardo Lemma 6.5.6, where we choose

1

=T
U (2;) == [Vu(z1,...,2i—1,8,Tit1,...,2q)| ds :
R

1

d —
d—1
72 o <TL( [ 9ulae) ™ = 190 s

i=1

as a result we get

which is the desired inequality for p = 1.
Step 2: Proof for arbitrary p € (1,d)
Let v € C}(R?) and define function u := |v|7. For v > 1, the function u € C}(R?). It follows from Step 1 that

Mol gy = 1l gy < IVl sy = 11 sy = [ 19T

We compute the gradient on the right-hand side and apply Hoélder’s inequality (our aim is to have ||Vo|| Lr(Ré;Rd) O1
the right-hand side)

p—1

L vtertas = [ apr=iolde <o ([ 0005 ) T 190l
R4 R4 R4

p—1

d—1
_d_ d _1)_P_ P
([rea) ™ = 0erl, ey gy <3 ([ 1007975 00) T 190l

Let us now choose 7 so that the powers at |v| are the same on both sides of the inequality. Hence, we require

We therefore have

Ta=1

which implies the choice

p(d—-1)
= —-— 1'
0 d—p > 1

the inequality holds due to the assumption p € (1,d). The final inequality has the form

d—1 p—1
_dp KB P (d — 1) _dp_ P
(Jﬁdqjdpdx> STip ]ﬁdhddfpdm VO]l o (retsray
which implies
d—p
ap \ 7T p(d—1)
1o 5, ey = (1175 ) 7 < 2 90l
The proof is complete. u

We get, based on the density of smooth compactly supported functions.
Corollary 6.5.8 (Embedding of spaces W' (R?) and W, *(2) for p € [1,d)). Let p € [1,d). Then it holds.

1. WhP(RY) «— LP"(R?) and every u € WP (R?) satisfies inequality (6.28).

2. Let © C R? be open. Then W, (Q) < LP" (Q) and every u € WP (Q) satisfies (after defining to be zero outside
of Q) inequality (6.28).
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Proof. In both cases, smooth compactly supported functions are dense in the given spaces (it is directly definition
of the space Wy*(€) and for a similar claim for W'?(R%) see Lemma 6.2.2). The claim is thus a consequence of
the completeness of the Lebesgue spaces and inequality (6.28), the details are left as a useful exercise for the kind
reader. |

We can now start with the proof of Theorems 6.5.1-6.5.2.

Proof of Theorem 6.5.1 and of Theorem 6.5.2. Let us first consider the case p € [1,d), i.e., we prove Theorem 6.5.1.
As Q € C%1, due to the Extension Theorem 6.4.1 there exists extension operator E: WP(Q) — W1P(RY) such that

||Eu||W1,p(Rd) <c Huuwl,p(g) )

where the constant ¢ is independent of u. Moreover, the support of the extended function Fu is a compact set in R%.
Corollary 6.5.8 then implies

p(d—1)

d—p v (Eu)||Lp(Rd;Rd)

HU'HLIJ*(Q) < HEu”Lp*(Rd) <

p(d—1)
< a—p [Eullyrpgray < ¢ llullyn) -

The claim of the theorem is then consequence of this inequality, of the trivial embedding LP" (Q) < L9(Q) for Q
bounded and ¢ € [1,p*] (see Lemma A.3.14) and the transitivity of the continuous embedding.
Let us now consider the case p = d. If q € [1,d], the proof is evident as Q is bounded; thus L(Q) < L4(€2). Let

q > d. Then there exists p, € [1,d) such that ¢ = p; = dﬂ‘;q (i.e., pg = %) and due to Theorem 6.5.1 it holds

WhPa(Q) — LI1(Q).
Further for Q bounded and p, < d it holds Wh4(Q) < W1Pa(Q). Altogether,
Whd(Q) — WhPe(Q) — LI(Q)
and the proof is complete. ]

Remark 6.5.9. Tt is important to realize that while for R relation (6.28) holds, for a bounded set € with Lipschitz
boundary we only have (6.25). It means that on the right-hand side of (6.25) we have the full norm in W?(Q), not
only the norm of the gradient, as it is the case for (6.28). Inequality of the type (6.28) cannot hold generally, as the
right-hand side does not change if we add a constant to u. On bounded sets, we may expect estimate (6.28) only in
special cases, when adding a constant is exluded, as e.g., in the case of Wol’p(Q) (see Corollary 6.5.8).

On the other hand, in the full space, we only have W1?(R?) « L(R%) for q € [p,p*]. We namely cannot expect
in general that u € L9(R?) for q < p.

A natural question arises, whether the assumption Q € C%! is really necessary for the optimal embedding exponent.
The following example contains counterexamples, showing the necessity.

Example 6.5.10. We show that for W1P(Q) < LP" () to hold in the class of sets Q € C%* with a € [0, 1], the
necessary condition is € C%!'. Assume that Q C R? has a part of the boundary in the neighbourhood of the point
(0,0) described by |y| = z#, where p > 1 and z € (0,1), and the rest of the boundary is smooth, cf. Figure 6.5. Check

carefully that then Q € cOu (the description of the boundary z = |y|i, y € [—1, 1], must be considered).

Now, similarly as in Example 6.1.12, we consider functions of the type w(z,y) := 2~%, where we only deal with
the part of the domain close to the origin, i.e. with the set Q := {(z,y) |z € (0,1), y € (—a*, z")}, since outside the
origin, the function is smooth. Then

1 zt 1
||u|\%q(m = x % dy | de =2 [ 2M *dx
0 —xh 0
1 zt 1
HVUHI&(Q) = |a|p/o (/ p—(at+Dp dy) do = 2|a|p/0 ph=(a+tD)p 4,

From here we immediately get that

1
weLI(Q) e g<
a
lt+p—p

ueWhP(Q) <= a< »
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y=—at

Figure 6.5: Domain 2 from Example 6.5.10.

This example confirms that we have for a two-dimensional domain Q € C%¥ at most W1P (Q) — L% (), where

Qu = gi:;’”i This example can be easily transformed to d dimensions, where the correct choice is ¢, = % For

more details see (Adams, 1975, Theorem 5.35). It is possible to see that g, is a decreasing function of p, having for
=1, i.e., for a Lipschitz domain, optimal value ¢; = p*, and at infinity (domain with continuous boundary) only the
value o = p.

We show at the end of this subsection that inequality (6.28) allows to prove interpolation inequalities of the type

Hu”Lr(Rd) <C ||Vu||Lp(Rd iRd) Hu”Lq(aRd) )
for suitably chosen ¢, r, p and «.

Example 6.5.11. The following inequalities hold!°.
1 1
1. We have for d = 2 [[v]| jagay < 2% |V 2 gospe 01122 ge) -
3
2. We have for d = 3 [|v]| a(rs) < ( B ||VU||L2(R3 R3) HU”Lz(RS) .

We start with inequality (6.28) for p = 1. We take for d = 2 the function u = |[v|? and by virtue of Hélder’s
inequality we compute

2 2
2 2
[ettar< ([ vPlas) <a( [ 19elllae) < 41900 e ol

Taking the fourth root we obtain the result.
8
For d = 3 we choose u = |v|3, then

/va‘*dxg(/ $|V|v|3|dx) g() < |W|U|gdx)§
<(3) ([, welblinla)

8 3 3 2
< <3> 1701122 oy 101 22 sy 01 oy -

e

We now divide by ||v||2L4(R3) and we conclude by taking the square root.

Based on similar considerations, it is possible to show a general claim which is left as a useful exercise for the kind
reader.

Exercise 6.5.12 (General interpolation inequality). Show that for any « € [0,1) and any 7, p, g € [1, 00| satisfying

I 1 1 La )1
r_ap d aq

there exists a constant C' = C(p, ¢, 7, d) such that it holds for any u € C5°(R?)

y < ¢ ||Vu||Lp(Rd ;Rd) HUHLq(Rd : (6.29)

Moreover, if p < d, it is also possible to take « = 1. Due to the density argument, these inequalities can be extended
for functions u € L"(R?) for which Vu € LP(R%;R?).

10The constants obtained above are not optimal and can be improved, see e.g., Temam (2001). These inequalities play an important
role in the proof of existence, uniqueness and regularity of weak solutions to the incompressible Navier—Stokes equations and they are
"responsible" for a significant difference between the results for two and three space dimensions.
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Proof of the embedding theorem for p > d
We now deal with the proof of Theorem 6.5.3. We start with the key claim from which we deduce several corollar-
ies.

Lemma 6.5.13 — Morrey I. Let u € C}(R?). We denote for arbitrary p € (0, 1]

[Vu(z + y)|
[V'LL]LI u(Rd) = félé)d ili% ‘/[0 p]d W dy (630)
Then it holds for any z;, s € R?
2Vd
|u(ac1) - u(a:2)| S 7|$1 — $2|#[VU)]L1=M(Rd)- (631)

Proof. We choose 1, x5 € R? arbitrarily, but fixed and denote C), the closed cube with the length of the edge p such
that 1 and z2 lie on the opposite walls of this cube. Then it holds

p < |z — x| < Vdp. (6.32)

Due to the smoothness of u we further get for all z € C, and ¢ = 1,2 the estimate

u(@) = u(zi)| =

'd
/0 gu(azl + s(x —x;))ds

- /O Vu(z; + s(z — ;) - (x — x;)ds

) (6.33)
< /0 [Vu(z; + s(z —x;))| |z — x| ds

< Vip / Vu(z: + s(x — 2:))| ds,

where we used in the last inequality estimate (6.32).
We shall now look at the "distance" of the mean value v on the cube C, from the values at the points ;. We get,

using the properties of the Lebesgue integral
[ M) | | [ ) o [ ) e,
c, p? c, p c, p

Due to estimate (6.33) and Fubini’s Theorem we can transform this inequality into the form
/ u(d)dx—u <f/ / [Vl xl“ =2 4 qs. (6.34)
c, P

We now perform the change of variables

z:=x; + s(x — x;) C;S ={z €R|z=u=; + s(z — x;) for some z € C,,}

where Cgs is now a cube with the length of the edge ps. The resulting integral has the form

|Vu(z; + s(z [Vu(z)
/ / e d ds = . ST i1 d ds
o Vu(z)
’ /0 ’ </c (ps)ito 1) 4

We plug in this inequality into (6.34) and get, using the assumptions on u

1
S @[V’U;]LLM(Rd)p#/ Sﬂ_l ds (635)
0

Vd
= —[Vu]p1urayp".
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The triangle inequality then finishes the whole proof. Indeed,

lu(z1) — u(zs)| = ‘/C Mdav — u(x2) —/ de—l—u(azl)

p? c, p?

< / —u(f) dz — u(ze)| + / —u(j) dz — u(z1)
c, P c, P
2Vd
< 7[VU}L1=H(RUZ)PM
u
and thus (6.31) holds true. [ |

It is important to realize that for estimate (6.31) it is not necessary to control the seminorm on the right-hand
side on the whole R%, but it is enough to consider a qualitatively same term taking into account only a certain
neighbourhood of z; and z5. We show now this modification.

Lemma 6.5.14 — Morrey II. Let u € C!'((—2R,2R)?%). Then it holds for any z1, 72 € (—R, R)?

2Vd
u(x1) — u(xs S—\[ml—xg“ su su Md. 6.36
[u(z1) — u(z2)] p p o y

p 2€(~R,R)® p(O,R) J(~p,py¢ P

Proof. The proof follows easily for the previous proof by a slight modification of estimate (6.34) and is left for a kind
reader as an exercise. [

With the help of the Morrey Lemma I 6.5.13 we can now relatively easily prove the following estimate which shows
relation between the spaces W1 (R?) and Co*(R?).

Theorem 6.5.15 — Morrey I. Let p € (d,00) and p:=1— g. Then it holds for any u € C3(RY)

4v/d

ullgon(ray < e lullw.ega) - (6.37)
Proof. Let us recall the definition of the norm in Cg*(R?) (see (A.4))

u(z) — uly
||uHCo,;l/(Rd) = ||UHLoo(Rd) + sup ‘ I )‘ .
’ {z,y€R | z#y} |z =yl

Step 1: Estimate of differences
In this step, we apply the Morrey Lemma I 6.5.13. By virtue of Holder’s inequality and due to our choice of y we get

the estimate
1
7 .

[Vu(z +y)| / pr’
————dy < v Pd ——— < |IVul| 1 (Rra.
/(o,p)d pi—1+u Y= 001 [Vu(z + y) P dy AT S [Vl e (ra;Ra)
which immediately leads to the inequality (recall (6.30))
[Vulpinray < [[Vull Lo ra;ra)-

Using (6.31) we therefore have

2Vd
lu(z1) — u(z2)| < 7|$1 = 22" [|Vul| o (ra,ray

or

u(x1) —u(x 2\/&
o) =] < B Tl e (6.39)

sup
{z1,22€RY | z1#£z2} ‘xl _x2‘,u

Step 2: Estimate for ||ul|oo
Let us choose arbitrary =,y € R?. Then due to (6.38)

2/d

fu@) —u@)l < == VUl gage o = yl"

which after applying the triangle inequality yields

2V/d

[u@)l < @)l + = = Vel age) |2 = yl"
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We integrate this inequality with respect to y over the set C, := {y € R |2|y; — a;| < pVi = 1,2,...,d}; it results to

20"Vd |Vl 1y raga
|u<z>||cp|s/ ()| dy + |G, LB,

Cp

We estimate the integral on the right-hand side to get the norm of u in LP(R%)

b 20"Vd |Vl Ly rega
p=1 Lr(R4;R4)
[u(@)|Cp| <ICpl 7 Nlull Lo (e, + 1Cl . ; (6.39)

from where (we choose for example p = 1)

2v/d
sup [u(@)] < [ullpRay + e IVull o ra.ray - (6.40)
Te

It follows from inequalities (6.38) and (6.40) for u € C§°(R?) that

4/d

HU”cw(Rd) < ||u||W1wP(Rd) (6.41)

and the proof is complete. |
Similarly as in the case of Morrey Lemma, the estimate can be localized.

Theorem 6.5.16 — Morrey II. Let p € (d,00) and choose p :=1— %. Then it holds for any u € C*((—2R, 2R))

llul e —2R,2R)d 2v/d
lellcon (-t S g + (4 B == [l ar 2y (6.42)

Proof. The proof is a simple modification of the previous proof, in particular of the choice of p in (6.39), and is left
for the kind reader as an exercise. |

Due to the density of C5°(R?) in W1?(R%) inequality (6.37) also holds for u € W'P(R?). However, we must be
slightly careful here, as u € W1P(R?) means in fact that a class of equivalent functions belongs to W1 (R%). We
therefore must work with a suitable representative of this class..

Corollary 6.5.17. Let p € (d,00). Then it holds for p=1— %
WHP(R?) — CO#(RY).

More precisely, for any u € W1P(R?) there exists a representative u* € C%#(R%), u* € [u], such that

4v/d

HUJ*Hcoyu(Rd) < T ||UHW141(Rd) .

Proof. We leave the proof as an exercise for a reader. |
The corollary implies that for u € W1P(R?), p > d, all points in R? are Lebesgue points (recall Definition A.3.19)

of the function v* and thus )

* _
v = r0y |Br ()| /B, (2)

u(y) dy
for any z € R%.

We can now come to the proof of the main theorem of this part.
Proof of Theorem 6.5.3. Since Q € C%!, due to Theorem 6.4.1 there exists a continuous linear extension operator
E:WhP(Q) — WP (RY)
and there exist C' = C(d, ) such that for any p € [1, o0] it holds

Eu=wu almost everywhere in Q, [Eully.0rey < Cllullym)

and the support of Eu is a compact set in R?.



142 Chapter 6. A more detailed guide to Sobolev spaces

Let us first consider p € (d, 00). It follows from Corollary 6.5.17 that (p* :=1 — %)

) 4/d C(d, Q)
HU*”co,u*(ﬁ) = [|(Ew) ||c0-,u*(ﬁ) < 7 ||EUHW1,p(Rd) < T ||u||W1,p(Q)~

The claim of the theorem for p € (d, 00) is then a consequence of this inequality, of the embedding C%*" (Q) < C%*(Q)
for  bounded and 0 < o < p* (recall Exercise A.2.15) and of the transitivity of continuous embedding,.

We now finish the proof for p = co. Since Q is a bounded domain, evidently W (Q) < WP(Q) for arbitrary
p < oo. It follows from above that

C(d,Q)
* b
0 o gy < 7 Wty
p
Passing to the limit p — oo we then easily obtain the claim of the theorem. |

Corollary 6.5.18 (If Q € C%!, then C%(Q) = W1°(Q)). Let Q € C%L. Then C%1(Q) = WL>(Q).

Proof. We already know (cf. Corollary 6.3.2), that for any open set C%!(Q) < W'*°(2). On the other hand, we
know for Lipschitz domains that W1°(Q) < C%1(Q) and thus also C%1(Q) = W1=°(Q). |

The only "weakness" of this approach is the use of the Rademacher Theorem A.2.16 in the proof of the exten-
sion theorem. However, this can be removed, since it is possible to show a more general result which includes the
Rademacher Theorem as a special case.

As we have already seen in Lemma 6.1.4, the weak derivative of a Sobolev function agrees with the classical one
at almost every points, where the classical derivative exists. Moreover, (see Remark 6.3.5) we know that the weak
derivative is really a good approximation of the classical derivative. We now generalize these two claims and show
existence of the total differential almost everywhere for functions from W1P(Q) with p > d. Then we also show the
Rademacher Theorem A.2.16 as a particular case. Recall that a function u has at the point = total differential if there
exists a € R? such that

i 1) —u(@) —a-(y — )|
y—e |z -yl

=0.

Recall also that a is equal to the gradient of u at the point  in the classical sense. In the theorem below we deal with
the continuous representative [u], since due to Theorem 6.5.3 it holds W1P(Q) < C°(9Q).

Theorem 6.5.19 Let u € W1P(Q) and p € (d, 00]. Then the function u (more precisely, its continuous represen-
tative) has total differential almost everywhere in Q and the classical derivative is at almost all points, where the
total differential exists, equal to the weak derivative.

Proof. Step 1: p € (d, )

First, let p € (d,00) and z € Q be arbitrary. Assume further that r > 0 is so small that By, (z) C 2. We know from
the density of smooth functions that we may approximate u arbitrarily precisely by smooth functions in Ba,(z). We
may therefore apply Morrey Lemma II (Lemma 6.5.14) and we have for arbitrary y € B,.(z) and v € WP(By,.(z))
the estimate!!

Vo) .,
lo(z) — v(y)] < C(d,p)|z — y|* sup sup/ Volz)] g
2€B,(z) pe(0,r) J B, (2) pd=1tn

We may further estimate the expression on the right-hand side by means of Hélder’s inequality

/ Mdz’<0(d)pl_“_% / IVo(2)|P dz’ "
By(z) PITTTT T B, (2) ’

1
P

|[Vo(z)|P dz) . (6.43)

hence
o) — v(y)] < C(d, p)r'—* ( /
Bz,«((lj)

In what follows, we reduce ourselves on the set of Lebesgue points Vu(x) and |Vu(z)|?, i.e., on the set of x € Q

for which it holds )

Jim Bo@)l - (IVu(z) — Vu(2)| + |Vu(z) — Vu(2)|") dz = 0.

The Theorem on Lebesgue points A.3.20 and Exercise A.3.24 imply that the above stated relation holds for almost
every x € (). For arbitrary = € Q2 for which the above stated equality holds we set

u(y) = uly) — u(z) = Vu(z) - (y - 2).

HEven though the Morrey Lemma is formulated for cubes, we can easily rewrite it by rescaling for balls.
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Then clearly Vo(y) = Vu(y) — Vu(z) and v € WHP(By,(x)) for sufficiently small » > 0. Moreover, we know that v is
continuous and v(x) = 0. We thus have for each y € B, (z)

lu(y) — u(z) = Vu(z) - (y — z)| = [v(y)| = [v(y) — v(2)].
Let us choose now arbitrary y € B, (z) (and thus r = |z — y|). We get from inequality (6.43) that

u(y) = u(z) = Vu(@) - (y —2)| _ |v(z) = v(y)]

|z — y r

1

_ Cipd) ( /B ) V(o) ~ V()P dZ)

< C(p,d) (Bg}(xﬂ o |Vu(z) — Vu(z)]P dz)

S

We consider now y — x, thus » — 0 in the above stated inequality. Since we consider only such x which are Lebesgue
points of Vu, we see that

|uy) — w(z) — Vu(z) - (y — )|

lim
y=e |z =yl
1 v
<C(p,d) lim | ——— \Vu(z) — Vu(z)[Pdz | =0.
r=04 \ [B2r(2)| JB,, (2)

The function u thus has classical total differential at the point . Moreover, the classical gradient is equal to the weak
gradient Vu(z). The remaining claims for p € (d, 00) are evident.

Step 2: p =
If u € Wh*°(Q), then also u € VV&?(Q) for all p < co and we may thus use the first part of the proof. [

6.5.2 Theorems on compact embedding

We now strengthen the results of the previous subsection and state that the corresponding compact embeddings for
Sobolev spaces defined on Lipschitz domains hold true. Furthermore, we also claim that some results remain true even
for less smooth domains, in particular for only domains with continuous boundary. We again consider separately the
cases p < d, p = d and p > d. Recall also the notation p* = ddfpp and p* =1-— %. The main result for p < d is the
following.

Theorem 6.5.20 — On compact embedding of W'?(Q) for p < d. Let Q € C%! and p € [1,d). Then it
holds for any ¢ € [1, p*)
WHP(Q) —— LY(Q).

For p > d we have the following result.

Theorem 6.5.21 — On compact embedding of WP (Q) for p > d. Let Q € C%! and p € [d,0]. Then it
holds for any ¢ € [1, c0)
WhP(Q) s LYQ).

Moreover, if p > d, then it holds for any a € [0, u*)
WhP(Q) —— C**(Q),
and thus also WHP(Q) << L>(Q).

As indicated in Example 6.5.10, the assumption on the Lipschitz continuity of the boundary is a key one, otherwise
the embedding (continuous) up to the limit spaces cannot be true. On the other hand, the same example indicates
that for domains with Hoélder continuous boundary it is possible to expect some improvement in the integrability and
we may hope for some compact embedding. The following theorem gives the claim which will be also fundamental for
the proof of Theorem 6.5.20.

Theorem 6.5.22 — On compact embedding for domains with C’-boundary. Let Q2 € C° and p € [1,00).
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Then it holds
WP (Q) s LP(Q).

As a trivial corollary we also have.
Corollary 6.5.23. Let Q € C° and p € [1,00). Then it holds for any ¢ € [1,p]

WEP(Q) < LY(Q).
We shall now deal with the proofs of the above stated theorems.

Proof of Theorem 6.5.22. 1t follows from the definition that W1P(2) is continuously embedded to LP(2). To prove
the compact embedding, it remains to show that bounded sets in W1?({2) are totally bounded in LP(Q). Let C* > 0
and A C WP(Q) be such that for any u € A it holds ||ul|;, < C*. Our goal is to show that this set is totally bounded
in L? (). To this aim we apply the equivalent characterization by the Kolmogorov Theorem (Theorem A.3.40). We
define u € A to be zero outside of Q2 and verify the assumptions of the Kolmogorov Theorem. Assumption 1., i.e., the
uniform boundedness, is trivially satisfied, as ||u||, < |Ju|1 . Assumption 3., i.e., the uniform equal decay at infinity,
is again satisfied trivially, as Q is a bounded domain. Let us deal with Assumption 2., i.e., with the uniform equal
p-mean continuity.

Let € > 0 be arbitrary, but fixed. We define dy := 55+ and without loss of generality we assume that dp < 1. We
may find for arbitrary h € R? a unit vector e € R? such that h = |h|e. In what follows we always consider such h. We
now apply the Lemma on the connection between the difference quotient and weak derivative III 6.3.7 and if |h| < §o,
we get (recall that |e| =1 and ||ull1,, < C* as well as recall that Q, = {z € Q|dist (z,09Q) > a})

It = o) = AP (0, < 0] [V €l ) < 00 [ F0] 1o ) < (6.44)

<
5
Therefore we have, due to the triangle inequality and properties of the shift (recall that u is equal to zero outside of
)

€
Irate = ull o ra)y < llrnu = wllLr @y + et = ull o Ravo,) < 5 + 2lullzr@yum)- (6.45)

We now concentrate on the estimate of the second term which deals with the behaviour near the boundary. We
keep the notation from Definition 6.2.11. Due to the continuity of the boundary 0 we know that there exist M
cartesian coordinate systems and mappings 7). from the local coordinate system (., z,,) to (2',z4) and sets

Vit = {(&), @) €RY| 2, € Ay, ap(al) < 2ra < an(z) + B},

where a, are continuous functions in A,.. Due to the continuity of a, there exists §; > 0 such that whenever |h| < d;,
then Q\ Qqy C in:l T,(V;*). Further, let {¢,}2+" be the partition of unity from Theorem 6.2.15, where the

functions ¢, € C°(T-(V;)) for all r = 1,..., M and ¢p41 € C§°(2). We set u, := u¢p, (and thus u = 25\4:41-1 Up).
Then surely there exists a number d; > 0 such that it holds for all [h| < §; that supp w41 M (2\Q4jn|) = 0. Moreover,
there exists a constant C'(€2) such that for all r =1,..., M

llwr [y, (v, < COQ)ullp, < CEOQ)C™. (6.46)
( )

It follows from the above stated that the last term on the right-hand side of (6.45) can be estimated by

M
lll o g@nemy < D el Lo, (v )

r=1
Finally, let us denote for arbitrary v < 3 the following sets V,*
VL =A@, 2,) €RY a2l € A, ar(2]) < @y, < ap(al) +7}-

We use again the continuity of a,. It is not difficult to show that there exists a continuous increasing function v such
that v(0) = 0 and

M
2\ Qupy < |J TV )

r=1

for each |h| < min(d;,d2). From here and from the Theorem on the change of variables we get

M M
||U||LT’(Q\Q4‘M) < Z ||u7'||LP(TT(V+ = z_; ||a7-||Lp(V7fyr7(4‘h‘))a (6-47)

maamp))
r=1 "

where @, (2], z,,) := ur(Tr(z), 2s,)).
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It is therefore enough to estimate the norms on the right-hand side of the above stated inequality. As € has
continuous boundary, the smooth functions are dense in the given Sobolev space WP(Q)) and we may formally
proceed!?. For arbitrary, but fixed r € {1,..., M}, and arbitrary z,. € V," we have (recall that @, (z}, a,(z.) + ) = 0)

due to Holder’s inequality
ar(m/r)""ﬁ d
— 4 d
/x Ll (2,.,5)ds

Td

|ar<xlra Ty )P =

P aT(xr)J’_ﬁ
< Bp_l/ Vi, (2., s)P ds.
an(a))

We now integrate this inequality over ij—v( Alh)) and get

lile 0= [l datds,,

7y (4]h)

a(z;)+v(4h))  rar(z))+8
< P~ 1/ / / |V, (x),s)? dsdz,, dz!,
a a

(z7.) ()

=prt 4|h|)/+|Vﬂr(xT)|pdwr

T

=@ b)) [ [Vul)Pds < B (ARD(C),
where we used in the last inequality (6.46). Plugging into (6.45) and using (6.47) we thus get (recall that  is defined
by zero outside of Q)

1 1
Irhu — ullporay < 5 + 2687 C*(v(4[h])>.

Do ™

We finally define
03 1= }7_1 (g)) > 0.
4 4pr Mppr=1(C*)P
Then it holds for any |h| < min(dp, 01, d2, d3)
lrnu — ul| p(ray < €
and the proof is complete. |

Remark 6.5.24. The most difficult part of the proof was the estimate of the term near the boundary. If we strengthen
the assumptions or weaken the claim, the proof would become simpler. If we assumed that € has Lipschitz boundary,
then we knew from the theorem on continuous embedding that ||u||; < C for some g > p, thus from Hélder’s inequality

q9—p
[ull o @\ Q) < Nullgl2\ Qapny |

We see that the term on the right-hand side can be arbitrarily small in dependence on |h|. In a similar way we could
prove "easier" the compact embedding W1P(Q) << L4(Q) for Q € C°, whenever 1 < g < p.

We can finally perform the proofs of the main theorems of this section.
Proof of Theorem 6.5.20. Let p < d. If moreover g < p, the proof is simple, since from Theorem 6.5.22 we know that
WP(Q) e LP(Q) — LI(Q) = WHP(Q) —— LI(Q).

Let us consider the case ¢ € (p,p*). Since 2 € C%!, from the Theorem on continuous embedding for p < d 6.5.1 we
known that W'?(Q) < LP"(Q). Using the interpolation Holder inequality (Lemma A.3.15) we get for any u € W1?(Q)

||uHLf1(Q < HU‘HLP(Q) ||u||Lp @ = C(p, )”uHLp(Q ||UHW1p Q)

where a € (0,1) is taken so that 1 7= zj*a' Let now A C W1P(Q) be an arbitrary bounded closed set. Due to

Theorem 6.5.22 we know that this set is compact in LP(£2) and thus for any & > 0 there exists an e-net {u;}*_; C A;
it means that for any u € A it holds
min |lu — u;|, <e.
K3

Due to the above stated interpolation we get that
min .~ iy < Cp, Q) min u— g3 u— il 1% < C(p. 0,2, A)e”

Thus we see that for given A and g < p* we can construct a finite covering by arbitrarily small balls and the proof is
complete. m

Proof of Theorem 6.5.21. The first claim is a direct consequence of Theorems 6.5.2 and 6.5.20. The second claims
then follows from Theorem 6.5.3 and from the compact embedding among the Holder continuous functions (see
Theorem A.2.14). [ |

12More precisely, we may approximate u, by a sequence of smooth functions for which we show rigorously the required estimates; they
remain true after the limit passage to the functions u,, too.
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6.5.3 General Sobolev embeddings

The previous subsections dealt with W1?(£2). By induction, the results above can be generalized.

Theorem 6.5.25 — General Sobolev embeddings. Let 2 € C%!, k € N and p € [1,00]. Let further
j€{0,1,...,k — 1} be arbitrary. Denote
1 k—j 1
mO::f—ij and if mg # 0, m:i= —.
p d mo

Then we have the following.

1. If mg > 0, then
(a) WhP(Q) = W™ (Q)
(b) for any m; € [1,m) it holds W*P(Q) < WIim1(Q).

2. If mg = 0, then it holds for any ¢ € [1,00) that WFP(Q) << W54(Q).

3. If mp <0, we set p:= —dmyp and it holds
(a) if u € (0,1), then WkP(Q) < CH*(Q) and for any a € [0, 1) we have WP (Q) < CF(Q)
(b) if p =1, then

p#oo: Yae[0,1): WhP(Q) —— CI(Q)
p=o00: Wk>(Q)— ck-11(Q)

(c) if u > 1, then it holds for any «a € [0,1] that WP (Q) —— C7(Q).

Proof. The proof is based on mathematical induction and embedding theorems for the spaces WP (Q). It is therefore
left as an easy exercise for the kind reader. |

As already said, the above mentioned theorem is based on mathematical induction and results on embeddings for
WP(Q). As we showed, these results are in fact optimal and cannot be improved!3. It may therefore seem that
results of Theorem 6.5.25 are optimal. It is generally true, except one case of W%!(Q). By induction we can show that
WaL(Q) — Wh4(Q). Note that this embedding is indeed optimal and cannot be improved on the level of Sobolev
spaces. We know that the space W14(Q) is not embedded into continuous functions; even not to bounded ones. On
the other hand, at each induction step we did an "insignificant" error, "not seen" for Sobolev spaces. We clarify
everything by the last theorem on Sobolev embeddings.

Theorem 6.5.26 — On embedding of W%1(Q). Let Q € C%!. Then W%1(Q) — C%(Q), where
Cp(Q) = {uec(Q)] sup lu(@)] =: llulley, @) < oo}
Proof. The proof is based on the following lemma, where the embedding is shown for the cubes. Using the fact that a

domain with Lipschitz boundary can be written as an at most countable union of open cubes (up to a set of measure
zero), whose edges have positive length bounded away from zero, the claim follows for Lipschitz domains. |

It remains to prove the above mentioned lemma. Denote the d-dimensional cube as R, i.e.,
R={zeR%|a; <z <bj,i=1,2,...,d}
and a d — 1-dimensional cube as R/, i.e.,
R ={zecR¥ g <z <b,i=1,2,...,d—1}.

We can then show the following.

Lemma 6.5.27 It holds -
W4(R) < C(R).

Proof. Since the smooth functions up to the boundary are dense in W%!(R), it remains to show this embedding for
these functions. By virtue of the mean value theorem we have

ba
fullosey = [ ([ Jute!, )l da”) doa = (ba =0 [ [u(e',0)|ds’
aq R’ R’

130n the scale of of Lebesgue spaces; for finer scales like Besov spaces is the situation different, see, e.g., Bahouri et al. (2011).
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for some o € (ag4,bq). Then for arbitrary x4 € (aq4, bq)

T4
(e, z4)]| < Jula’,0)] + / DOV (o 1) dt.

o

Integrating over R’ and then over (ag4,bq) we thus have

(s za)ll iy <Nl 0)prmy + 1D "Vl L1 gy

<(ba — aa) " Mullr gy + 1D Dul| g1 gy
Therefore we have for any x4 as above
[u(s za) [wa-1.1(ry < Cllullwar gy,
where C' depends only on (bg — aq). By induction we thus get
Hu(',$2,$3, cee ’xd)”lel((ahbﬂ) < CHUHW‘il(R)

The mean value theorem gives existence of o € (a1, b1) such that

u(-, 22,23, .., 2a)||L1 ((ar,p1)) = (b1 — a1)|u(o, z2,. .., 24)].

Therefore -
()| < (4o, 22, ., 2a)] + / DO (t, 2, .. )| dt

1
G —ay G m2 @3, ozl ar ey + DA Du( 29, wa) | L1 ((ar b))

< Cllullwar(ry-

<

The continuity of u follows from the fact that by similar argument as above we may get

lu(z) = u(y)| < [lullwerc,,,)

where Cy , is arbitrary cube which contains the points « and y (thus, e.g., the smallest one). The proof is complete. W

6.6 Traces of Sobolev functions

The Sobolev functions are used to formulate the boundary value problems for partial differential equations. It is
therefore necessary to have a possibility to speak about values of Sobolev functions on the boundary of the domain
Q. There are two approaches how to solve this problem. One is based on the notion of "capacity" of a set and can
be found, e.g., in Mazja (1985). The other approach which is more commonly used is based on extension of a certain
linear operator and will be presented here.

If u € WHP(Q), then for p > d there exists a continuous representative (up to the boundary of €2, provided the
domain is sufficiently regular) which equals to the given function u almost everywhere in 2. Whence in this case the
boundary value is well defined (and is even Holder continuous). Thus, below we discuss only the case p < d.

In this situation it is not any more clear what does the boundary value mean, since the d-dimensional measure of
the boundary is zero. On the other hand, under suitable assumption on the regularity of the boundary of Q (at least
for Q € C°) we know that smooth functions up to the boundary are dense in WP(Q), the restriction of functions
u € WHP(Q) on 99 is well defined for a dense subset of W1P(Q2). It therefore suffices to study if the restriction
operator for functions u € C>®(Q) on 99 is well defined as an operator from WP(£) into a certain function space
defined on the boundary of 2. Below we explain that it is possible. First, however, we need to define correctly the
corresponding spaces.

6.6.1 Surface integral and spaces L”(0f2)

In the whole subsection we assume that the boundary is of the class C%! and we use the notation from Definition 6.2.11.
Further, let {qbr}iw:l be the partition of unity on a certain small neighbourhood of 92 covered by the local description
of the boundary. We first define sets of zero measure.

Definition 6.6.1 — Set of zero measure on 0{2. Let A C 9€). We say that A is a set of zero measure, if it
holds for any r € {1,..., M}
Nz, € Ay | T (2], ar(2))) € A}|,_; = 0.

Similarly as in the case of the standard Lebesgue measure, in what follows, we use the terminology almost everywhere
in 0, if the claim holds for all z € 9Q \ A, where A is a set of zero measure.
We continue with the definition of measurable functions.
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Definition 6.6.2 — Measurable functions on 9. Let f: 9Q0 — R. We say that f is measurable, if for any
re{l,...,M}, foT, is measurable on A, with respect to the d — 1-dimensional measure.

We are now ready to define the surface integral.

Definition 6.6.3 — Integral [,,-dS. Let u: 9Q — R be measurable. Denote u,(z) := u(z)¢,(z), where
{¢,}M | is the partition of unity corresponding to the open covering of a certain neighbourhood of the boundary.
Then we define the integral of a function u over 052 as

M
/mudS ;:Z/A (T (' ar (&) VI + Var @) det., (6.48)

provided all the integrals on the right-hand side exist and are finite.

Remark 6.6.4. Note that in the definition above, each integrand on the right-hand side of (6.48) is a measurable
function. It follows from the fact that u is measurable and thus, due to the smoothness of ¢,, also the function w,. is
measurable. Furthermore, since functions a, are Lipschitz, then the Rademacher Theorem A.2.16 ensures existence of
Va, almost everywhere in A, and the gradient is also measurable.

The above defined surface integral seems to depend on the choice of parametrization (description) of the boundary
0f). The following key theorem justifies that, indeed, it is not the case.

Theorem 6.6.5 — Independence of surface integral of parametrization. Let Q € C%! be arbitrary. Let
{ar1, Arl,Trl}%;l and {a,2, ATQ,TT2}%2:1 be two arbitrary descriptions of the boundary which are in agreement
with Definition 6.2.11. Let further {¢,1},1L, and {¢,2}22 , be two partitions of unity corresponding to them. Then
a function u is measurable with respect to the first parametrization, if and only if it is measurable with respect to
the second parametrization. Furthermore, it holds for any measurable u

My
> / U1 (T (271, ar1 (27:1)))y/ 1 + [Var (27,) 2 dzgy
Ary

Fil=il i
- (6.49)
=3 [ Tt ra(@fa) 1+ [Varalaia) P dot
Ar2

r2=1

whence the surface integral of u does not depend on the choice of parametrization of 92.

Proof. The proof of the first part of the theorem about the measurability is left for the kind reader as an exercise. In
what follows, we concentrate ourselves on the proof of equality (6.49). Since {¢,1} and {¢,2} are partition of unity in
the vicinity of the boundary 02, we get the identity

M
S [ T a1+ Var () P i,
A72

r2=1
Mo

=Y [ walTaet a1+ Vaa(ap,) P d,y
r2=1"Ar2

(6.50)

Mz M1

=> > / b1 62 (Toa (T, ra()))\/ 1 + |Viags(2l0)[2 darly
ro=1r1=1"Ar2
M2 M1

=> > / U1 b (Tra (g, (20)))\/ 1+ [Viags (2) |2 das.
r2=1r1=1"Ar2

Let us now concentrate on the last integral. We denote
(09)™"2 := 9Q N supp ¢r1 N SUPP ya.

In what follows we consider only cases, when (9)"%"2 is a set of non-zero measure (otherwise, the corresponding
integral in (6.50) is identically zero). We then define for these sets the corresponding local description of the boundary

AZ% = (Trl)_l(aQ)M’rQa A:% = {x/rl €A x;l = arl(x;l)}a
A7y = (Tr) 1 (O)™72, AT = {a) € Dpa : @pg = ara(7)4)}.

We now define the mapping @: A7) — A2 by the formula

Fl) == ((Tr) " (T, ara(2))))) -
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It is easy to verify that this mapping is bijective (the proof of this claim is left to the kind reader). Using this mapping
we may rewrite the last integral in (6.50) as

[, wnénalTalass.analaia))y 1+ Vaalal,) da
A7‘2

= [ wndnalTa (@) an(@ @)1+ [Vana (el ot

We apply for this integral the change of variables. It remains to express the jacobian of @ as well as Va,,. For
notational simplicity we now define two auxiliary mappings

o1 (1) = T (271, 001 (274))), Bra(@n) == Tra((@g, ar2(272)))

and two matrices of derivatives

(6.51)

Aoy o D an (@) e aia(eto)

rl) ==

04 ’ e 059 7
ie.,
6ij i <d, 61’]’ i <d,
AP (xry) = dari(x,y) . d A (x)s) = darz(x,9) . d
/ 1= a, a7 N\ 1= da.
a(xrl)j a(xr2)j
Moreover, since T,.1 and 7,5 are only rotations and shifts, there exists matrices Q,; and Q.o such that
0%, 1 (.
Vrlzrl(I/rl) = % = erArl(Ilm),
mrl
0% o(x),
Vr22r2( r2) . y = QT‘QA’I‘Q(x'Irz)'
oz,

We now apply the Sylvester rule for computation of the determinant of a matrix as well as the definition of the matrix
Ao and get (the upper index T' denote the transposed matrix and |; denotes the i-dimensional unit matrix)

1+ |Vyoama(zly))? = det (la—1 + vrzarg(LC;,Q)(VTQG,TQ(I’:Q))T)

= det (Id 14 ( 7“20/7“2( TQ))TVr2@r2(33/r2))
= det ((Ap2(z Ara(7)5))
= det ( Ar2 Qr2)TQr2A7‘2( ))

where the last equality follows from the fact that Q.o is orthogonal. Using now the definitions of ¥,.1, 0 and J, and
due to the chain rule (it can be applied since a,1 and a,o are Lipschitz functions) we obtain the identity

14+[Vy0a,0(x)y)[? = det (Ao (] )) T(Qr2) " QraAra(),))
= det ((Qr2Ar2(22))T QAo (z ))
= det ((V2Z2(25)) V2 Er2(2ly))
= det ((V,251 (B!, )))Tvmm(sﬁ( 2)))
— det (V180 (B(20)) Vo B!, ))Tvﬂzm B()5)) Vo B()s))
|detVr280(x;2)\2de t (( rlzrl 2o Vi (@(2),)))
= |det V,2@(2]5)|” det (Qr1An (F(). )))TerArl(QB(l";«z)))
= |det Vo @(x]o)[” det (A, <¢<xrz>>>TAn<¢<x;2>>)
= |det VTQSD(CE,/,‘Q)‘z (14 |Vyar (F(2)9))%) .

2
T

We now apply this identity in (6.51) and get, due to the Theorem on the change of variables,

/ tr e (T (g, ara(@ )\ 1 + [V (i) [ da'
ATQ

= [ 0 B @) T IVon G P et Vraglal)* dts
Ara

:/A ur1¢r2( rl( )) 1+|VCLT1( T1)|2dl’;1

:/ ur1¢r2 (L1 (200, arn (271)))4/ 1+ [ Var (274) |2 dafy.
A

(6.52)
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Finally, applying (6.52) in (6.50) and due to the fact that ¢, is a partition of unity, we get

Mo
S [ walTralelostralafa)) 1+ Varlata) et
Ar2

r2=1
My M,

=3 > [ wntalTaean(e))y1+ Vol daty (6.53)
r2=1r1=1" 481
M,

=3 [ wn @l an(eb )T Vo) da,
Ary

rl=1
which is the desired identity (6.49). The proof is finished. [

The surface integral is thus well (and uniquely) defined and we can present the definition of the Lebesgue spaces
on 0. This definition is in fact a straightforward modification of the spaces L”().

Definition 6.6.6 — Spaces LP(992). Let Q € C%! and let u be a function defined almost everywhere in Q. We
say that the function w is an element of LP(99), p € [1, 00), if

/ |ul? dS < cc.
o0

We further say that the function u is an element of L (9), if (the essential supremum, more precisely, the sets of
measure zero, should be understood in the sense of Definition 6.6.1

esssup |u(x)| < oo.
eI

We consider the following norms in the spaces LP(952)

1
</ |u|P dS> p € [1,00)
[ull e o0) = o0 (6.54)
esssup |u(x)| P = 0.
€N

Similarly as for the classical Lebesgue spaces we understand elements of LP(0)) as classes of equivalent functions,
i.e, we say that u ~ v, if u = v almost everywhere on 0f). Based on this convention we have the following re-
sult.

Theorem 6.6.7 — Properties of spaces LP(912). Let Q € C%1. Then the space LP(9Q) with the norm defined
in (6.54) is a Banach space which is separable for p € [1,00) and reflexive for p € (1, 00).

Proof. The proof can be performed similarly as for the standard Lebesgue spaces and can be found, e.g., in Kufner
et al. (1977) or Necas (1967). [ |

Remark 6.6.8. Recall that if Q € C%!, then due to the Rademacher Theorem A.2.16 the functions a, are differentiable

in A, and there exists a constant C' > 0 such that ’ ggr

.

< C < oo almost everywhere in A, for any r € {1,2,..., M}.

Thus we may consider, for p € [1,00), instead of norm (6.54) an equivalent one,

1
P

M
N(w)Lro0) = (Z/A lur (T ()., ar(27)))I” dx}) (6.55)

which is sometimes easier to work with.
The following lemma claims that yet another equivalent norm can be defined without the functions {¢,}}; from
the partition of unity.
Lemma 6.6.9 Let Q € C%!, a function u defined almost everywhere in €2, be measurable such that it is non-zero
only in T,.(A;) for some r € {1,..., M} fixed. Let it hold [, |u(T(x},ar(x].)))[" dz] < oo for a certain p € [1, 00).
Then u € LP(0N2) and there exists a constant C = C(052) such that

[l s o0) < © ( /A (T, (a2, ap ()P dx;)

Proof. The proof is a simple consequence of the definitions and can be found, e.g., in the book Kufner et al. (1977) or
Necas (1967). [ |
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6.6.2 Theorems on traces for W'?(Q)

Before we introduce the main result of this subsection which allows to speak about boundary values for Sobolev
functions, let us motivate the optimality of the result.

Example 6.6. 10 Let u(z) := |z|~*. We already know from Example 6.1.12 that this function belongs to W1?(B;(0))
provided a < “=2. The same holds if we replace B;(0) by the half-ball {z € R?||z| < 1,24 > 0}. Since this function is
smooth outside of the origin, we may expect that its trace will coincide with the function outside the origin. Computing
its trace, the only interesting part is the set x4 = 0 (otherwise the function is smooth). We therefore have

1
/ |x|~*1dS = C(d)/ proatd=2 g4,

{B1(0)CRI~1 | z4=0} 0
This integral is finite provided —ag+d —2 > —1, i.e., for ¢ < =L, This indicates that the best result we may expect

is that if u € W1P(Q), p < d, then u € L1(dQ) for q € [1, fp)p]

We are now ready to formulate the promised main result.

Theorem 6.6.11 — On trace operator for W1?(Q) with p € [1,d). Let Q € C%!. Define the linear continuous
operator T: C*®(Q) — C(99Q) by
Tu = u|aq-
Denote for arbitrary p € [1,d)
c_dp-p 11 p-1
. opt p o pd-1)

d—p’

Then there exists a uniquely defined extension of T' such that the mapping is linear,
T: WhP(Q) — L1(09Q),
and bounded (thus continuous) for all ¢ € [1, p].

Proof. Step 1: Reduction to smooth functions
Assume that we show the following claim

Vo € C¥(Q) (1Tl e o) < C 0, 0D) 0]l - (6.56)

Note that for smooth functions, the operator 7' is well defined. By virtue of Theorem 6.2.15 we know that for any
u € WHP(Q) there exists a sequence {uy,},., C C*(Q) such that u, — u in WP(Q2). Due to the definition of the
operator 1" and due to (6.56) the sequence {T'u,, } -, is a Cauchy sequence in v (89) The space LP* (09)) is complete
(recall Theorem 6.6.7); thus there exists a limit of the sequence {T'u,}, , in L (092). We can therefore define

Tu := lim Tu,.

n—roo

It clearly holds that the limit is independent of the approximate sequence and depends only on the element u (the
proof of this claim is left an exercise) and thus the operator 7" has all required properties for ¢ = p* including inequality
(6.56) for Sobolev functions only. It remains to deal with the existence of the trace in L4(9Q) for ¢ < p*. The (d — 1)
dimensional measure of the boundary of (2 is finite, then Holder’s inequality implies that we have for any ¢ € [1, pf]
that [|v]l 1as0) < C(q, p*, 09) ||v]| e (on) Hence, from (6.56) we get

Yo e WHP(Q) ||”HLq(aQ) < Coll (69) <C HU”WLP(Q) : (6.57)

Step 2: Localisation and partition of unity
We again follow the notation in Definition 6.2.11 and let {¢,} | € C5°(T}.(V;.)) be a partition of unity in a vicinity of
0. Denote u, := ug¢,, then suppu, C T,(V,). Assume now that it holds for any r € {1,2,..., M}

([, it amr” w)” <o /. /::t)w (Va0 (T )P+ (T e )P ) i, (658)

Applying the equivalence of norms (see (6.55)) and the standard change of variables (recall that T, are orthogonal
transformations) we get

M M M
HUHLP”(QQ) < CZ HUTHLP“(aQ) < CZ [[ur o Tr”wl,p(vT) = Cz ”UT”WLP T (V) = < Cllul[y, P(Q)
r=1 r=1 r=1

where we used in the last inequality that ¢, are smooth functions. It remains to verify the validity of (6.58) for smooth
functions.
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Step 3: Proof of inequality (6.58)
Assume without loss of generality that T is the identity (if it is not the case, we just apply the corresponding rotation
and shift of the coordinate system); thus T,.(V,7) = V.. Let u € C°°(2). From the definition of u, (¢, has a compact
support in V) it follows that it holds for every z’ € A, that u,(z’,a,.(2') + 8) = 0. Assume first the case p > 1 and

thus also p* > 1. Due to the smoothness of u, we immediately get that |ur|pu € CY(V;M). Denoting

dp—p
v(a') = ur (@', ar ()] 47,

we get

dp—p —p ar(z')+pB 0 dp—p
o) = (@' ()| = (@) 4 9 == [ ()| ) .
ar(z’) S

A straightforward computation yields

ar(z')+8 d(p—1)
v(ax) Spﬁ/ |V, (2, 8)| |ur(2', 8)] 47 ds.
ar(z')

We integrate this inequality over A,.. By virtue of Holder’s inequality (Theorem A.3.12) we get

d(p—1)
/ lv(a’)| dz’ <p/ / IVu7 2, 8)| Jur(2',8)] 4P dsda’
ar(z’)

( d( 71)

d
=p“/ IV (@) Jur (2)] 47 de < pt IVl Loy ra Hurl\
v+

5 (V)

Since V,+ € C%! (we leave the proof of this property to the kind reader), we may use the Theorem on continuous
embedding for p < d (Theorem 6.5.1) ans estimate the last term by the W1 P-norm. Altogether, we get

HUTHLM (Ay) <C(d,p) HUT||W1,p(vﬁf) ) (6.59)

where the constant C(d, p) remains bounded for p — 1,. By the limit passage we obtain the validity of (6.59) also
for p = 1. Inequality (6.58) follows directly from (6.59) and the proof is finished. [ |

Remark 6.6.12. Since C(99Q) — L%(99), the operator T' defined as T'u := u|sq is in fact defined as an operator from
C>®(Q) — L1(09) for any ¢ € [1,00]. However, it is possible to extend it to W?(Q) only for q < p.

The situation is much simpler for p > d and the following claim holds.

Theorem 6.6.13 — On trace operator for W'?(Q) with p > d. Let Q € C%! and T be the trace operator
defined in Theorem 6.6.11. Then the operator is continuous from W14(Q) to L9(99) for each g € [1,00). Moreover,
the operator T is continuous from W1P(Q) to LI(99) for each ¢ € [1, 0] if p € (d, ]

Proof. The situation p = d is similar to the situation in Theorem 6.5.2, the proof is thus left to the kind reader as a
useful exercise.

Due to Theorem 6.5.3 we know for p > d that W1P(Q) is continuously embedded into C°(Q2). The proof of the
theorem is thus trivial and follows directly from Hélder’s inequality. ]

Next we strengthen the trace theorem. In fact, except for p = 1, the operator is compact as an operator from
WLP(Q) to certain Lebesgue spaces on 9.

Theorem 6.6.14 — On compactness of trace operator. Let 2 € C%! and T be the operator defined in
Theorem 6.6.11. Then it holds.

1. If p € (1,d), then the operator 7T is compact from W1P(Q) to L(dN) for any q € [1,p%).

2. If p > d, then the operator T is compact from W1P(2) to L4(9) for each q € [1, ).

3. If p = d, then the operator T is compact from W1%(Q) to LI(99) for each q € [1, 00).
Proof. We have for p > d from Theorem 6.5.3 the compact embedding W (Q) to C°(Q2) and the proof is thus trivial.
In what follows we deal with the case p < d.

We first show a variant of the inequality from the Step 3 of the proof to Theorem 6.6.11. It is the following
interpolation theorem

1 1—1
ooy < (@) [ull ooy Tl o, (6.60)
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which holds for any ¢ € [1,00). We use the structure of the proof of Theorem 6.6.11 and only change inequality (6.58).
For notational simplicity we skip the index r and reduce everything to the case when T.. is the identity.

a(a’ )+ﬁ
/\uxa ‘qu<// $,8)|qudx/
a(fl’ )+8 .
< q/ / |Vu(z', s)| lu(z’, )" dsda’
A Ja(z')

N q/v+ [Vu(z)] [u(z )|q L <gq HVU”LQ V+;Rd) ”UHLq (V+) -

We get the required inequality for ©Q by applying Steps 1 and 2 from the proof of the Theorem on traces (Theo-
rem 6.6.11).

Let now A C WP(Q) be an arbitrary bounded set. Our goal is to show that T(A) is a totally bounded set in
suitable spaces L(0f2). Denote C* := sup,,¢ 4 ||u||1,p. Due to the Theorem on continuous embedding (Theorem 6.5.1)
we can find C** < oo such that for any u € A and any ¢ € [1,p*] it holds ||u|; < C**. We can now come to the
construction of the e-net. Let € > 0 be fixed. Due to the Theorem on compact embedding (Theorem 6.5.20) we know
that for arbitrary 6 > 0 we can find a d-net {u;}*_; C A in the space LP(Q) which covers A. Let us choose now

P

§:=er1(C(p,Q)(20%)7) 71,

Let u € A be an arbitrary element and let u; be such that ||u — u;||, <. Applying inequality (6.60) we get

1 1—1
llu— Ui”Lp(aQ) < C(p, Q) [lu — will g1, P(Q) lu — uiHLP(pQ)

< C(p, (207365 = ¢

and thus {Tw;}%_, forms the e-net in LP(92); thus the proof is finished for ¢ = p. The validity of the theorem for
g € [1,p) is then a consequence of the continuous embedding L?(92) < L1(99).
Let us now consider the case q € (p,p*). Similarly as inequality (A.3.15) we can show the interpolation inequality

1 a l1—«

||U||Lq(asz) > ||U|\Lp(asz) HUHLpu (99) ’ where q = ? + 7;

we leave its proof as an exercise to the kind reader. Combining this inequality and (6.60) we get

1 11 \“
= il ooy < (cmm = il gy e = uz-|Lpg;2)) o = will
1.q_1\©¢ kN —
< (Cr.@)ecn3a'3) 20!

Clearly, by a suitable choice of ¢ in dependence on & we may construct the e-net in L?(9€2) which finishes the proof
for p # d. Nonetheless, for p = d we can proceed similarly, only instead of Theorem 6.6.11 we use Theorem 6.6.13. W

We saw in the section devoted to continuous and compact embeddings that we may hope for weakening the
assumptions on the regularity of the boundary of €, from Lipschitz to (Holder) continuous, for the price to get "non-
optimal" results. The following example shows that any weakening of assumptions on the regularity of the boundary
leads to problems with the definition of the traces.

Example 6.6.15. Let us consider a domain Q C R? such that part of its boundary is formed by the curve (cf.
Example 6.5.10)
lyl=2a", x€[0,1], p>1.

We showed in Example 6.5.10 that if the rest of the boundary is smooth, then the function w(z,y) = =% belongs to
Wh2(Q) if a < H'“ :“—_1
If we compute the mtegral over the boundary, we get!'4

a<1<:>/ lu| dS < 0.
9]

Therefore, for > 3, there exist functions from W12(Q) which do not belong to any L?(9Q) for arbitrary ¢ > 1. It
illustrates that the condition € C%! cannot be weaken.

141f we consider the parametric description of the boundary = =t, y = t#, t € [0, 1], we thus compute

1
/ £/ 1+ (utr—1)2 dt
0

which leads to the result presented above.
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A question appears, whether v (09) is the range of the trace operator from WP(Q) (if p € [1,d)). This question
is important in connection to the boundary value problems for partial differential equations. The answer is negative.
It only holds that the range of the corresponding trace operator is dense in Lpn(aﬁ). The precise characterization
requires to build the theory for spaces with fractional derivative. In fact, the range of the trace operator is the space
Wlf%’p(aﬂ), 1 < p < co. For p = 1 the range of the trace operator is L(92), but the situation is rather complex
here. More precise information about these spaces will be given in Subsection 6.8.1.

6.6.3 Characterization of W, ”(Q) and integration by parts

The theorem on traces has many important corollaries. It not only allows us to speak about boundary values for
Sobolev functions at the boundary 02, but it also makes possible to generalize the classical theorem on integration
by parts for Sobolev functions and to characterize precisely the space VVO1 P(Q). Let us start with the integration by
parts. It is usually formulated for smooth Q (piecewise smooth ) and functions with continuous derivatives up to
the boundary. We saw in Theorem 6.1.22 that the assumption on smoothness up to the boundary can be weaken,
provided we consider functions from I/VO1 P(2). We now generalize this result for Lipschitz domains and Sobolev
functions (generally nonzero on the boundary).

Theorem 6.6.16 — On integration by parts II. Let Q € C%!'. Then the outer normal v exists almost
everywhere on 0f2. Let further p,q € [1,00) be such that one of the possibilities holds:

1. p€[l,d) and g € [1,d) such that I +1 < 4L

2. p=dand g >1 (or ¢g=d and p > 1, respectively)
3. p>dand g >1 (or ¢ >dand p > 1, respectively).

Then it holds for any u € WH?(Q) and v € W4(Q) (v is the unit outer normal vector to 99)

ov / / ou
u dx = uvy; dS —
o Ox; o9 o 0z;

Proof. The existence of the normal almost everywhere at 9 is left for a kind reader (it can be found, e.g., in Necas
(1967)).

Let us now deal with the second part of the theorem. We perform the proof slightly formally, we skip the partition
of unity. The formula of the Green Theorem (6.61) holds, if 9 is a C! domain and u,v € C*(f). Since every
Lipschitz domain can be approximated from inside by smooth domains (see Necas (1962)), it is possible to verify that
(6.61) holds true also in the case of Q € C%1, u,v € C>(Q).

Let u and v be Sobolev functions, as in the formulation of the theorem. Then there exist sequences of smooth
functions {un.}:}:l, {v,}}ff:l G.COC(Q) which approximate functions u and v in the [|[ly1,5(qy- or in the ||« [ly1.4(q)-
norm, respectively. Evidently, it holds

vdz. (6.61)

j/ 8“"<m;:(/’ wponpids — [ 24 da (6.62)
¢ o0

Un
) 8x2 Q 8;101

and it suffices to verify that under our assumptions we can pass to the limit n — oo in the given equality. Let us first
look at the first set of conditions, i.e., p € [1,d), ¢ € [1,d), the verification of the remaining two sets is left as a useful
exercise to the kind reader.

We first consider the integral on the left-hand side of equality (6.62). It converges for n — oo to fQ u% dz,
provided

oryloy
dp ¢

which can be easily transformed to % + % < ‘%1 due to the assumptions of the theorem.

Similarly, we can proceed for the volume integral on the right-hand side of (6.62). Let us now consider the surface
integral. Here we require (compare with Theorem 6.6.11)

d—p  d—gq
+ <1
dp—p dq—q

which can be transformed to the form d (% + %) < d + 1; due to the previous condition % + % < ‘%1 is the other

condition fulfilled automatically. [ |

Another important consequence of the theorem on traces is the following characterization of the space VVO1 P(Q).
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Theorem 6.6.17 — Characterization of W, ”(Q). Let Q € C%!. Then

WiP(Q) = {ue W"P(Q)|Tu = 0 almost everywhere on 9} .

Proof. We first show the inclusion "C". Let u € Wy?(Q) be arbitrary. The definition of the space W, () yields
a sequence {un} -, C C5°(2) such that u,, — u in WP(Q). Clearly Tw,, = 0 and from the continuity of the trace

operator it also follows Tu = 0 and thus W, ?(Q) C {u e WHP(Q); Tu =0 almost everywhere on 90 }.

In the second part we concentrate on the more difficult inclusion "D", i.e., for a given function v € WO1 P(Q) we
have to find a sequence {u"}>2, C C5°(2) such that ||u™ — ulj1, — 0 for n — co. We first use the partition of
unity {¢T}£+11 and see that it is enough to consider only functions of the type u, := u¢,. For uy;11 the situation is
clear and it is enough to apply the standard convolution mollification. Let us deal with the case r = 1,..., M. For
simplicity we skip the indeces r and, moreover, we shall not consider the mapping between the local and the global
coordinate system (we assume, it is just identity). Recall the notation from Definition 6.2.11

Vi={zeRY |z <ai=1,...,d—1, a(2') < zq < a(z') + B} .
Thus, it is enough to show that if u € W1P(V 1) satisfying Tu = 0 on A and suppu N {0V \ A} = (), then there

exists a sequence such that {u,} -, C C°(VT) and u, — u in WHP(VT).
We first extend the function u by zero outside of VT, i.e., we define

., uw(x',xg) (2 ,mq) €VT
a(x’,xq) = , _
0 (2,zq) V™.
We show below that this function belongs to WP (V) and its weak derivative is

Vu(z',zg) (2 24) €VT

Vi(z', =
a(x’,xq) { 0 (2/,2q) €V™.

To prove this claim we apply the Theorem on integration by parts II (Theorem 6.6.16). We have for arbitrary

@ € C§°(V) that
/ﬂawdx:/ u&pdx:—/ 8uapdx+/u<p1/¢d5
v a$l v+ c'?xl v+ axl A

Ju o
v+ 8.731' por A 8a:i vz,

where we used the assumption u = 0 on OV .

We now mollify this extended function. We proceed as in the proof of Theorem 6.2.15, only instead of sliding this
function u "outside" of €2, we slide it "inside". We define 4" (', 2q) := @(2/,24 — ). The function @" belongs for
a sufficiently large n to W1P(V*) and, moreover, supp i, C VT. Further lim, o |[|a" — ullyrp+y = 0. It is now
enough to define u™ = ny, * @', where 7, is the mollifier and h,, is a suitably chosen number less than % so that
u™ € C§°(VT). Due to the properties of the mollifier (Theorem A.3.33) it is not difficult to verify that v — u in

WLP(V*). The proof is complete. [ |

6.7 Poincaré inequalities and equivalent norms

We show in this section that in some cases it is possible to replace the standard norm on the space W*P?(Q) by
different functionals which define there equivalent norms. These equivalent norms play an important role in the theory
of partial differential equations, for example if we prescribe the boundary value on the full boundary or its parts, or
if we consider functions with prescribed mean value. We start with one general lemma.

Lemma 6.7.1 Let Q € C° k€ N and p € [1,00). Denote by P, polynomials of the degree at most k. Let {fi}izl
be continuous bounded functionals (not necessarily linear) on W*?(Q) which fulfil for any u € Pj,_;

1
Z |fi(u)) =0 <= wu =0 almost everywhere in .
i=1

Let it further hold for any v € W*P(Q), \€ Rand i = 1,...,1

[fiQu)| < [A[fi(w)]-
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Then there exist positive constants ¢; and ¢z such that we have for any u € WP (Q)

1
P

l
€n Hu”vvk,p(g) < Z ||Dau‘|ip(g) + Z | fi(w)[? < c2 ||UHW1w>(Q) 3 (6.63)
la=k =

Proof. The second inequality in (6.63) is trivial, let us therefore consider only the first one.
For contradiction, let us assume that there exists a sequence of functions {f, } ., C W*P(Q) such that it holds

. [
S ID unnip(mZm Gl | < W)

n
o=k

Evidently @, # 0, therefore uy, := tn/ ||Un || yyr.0 () is well defined. Dividing the above stated inequality by [|tn ||y r.s ()
and using the assumptions on f; we get

o 1
Z D% un I p) T Z | fi(un)] < n (6.64)

|l =k

as well as |lup||yysp(q) = 1. Since the sequence {u,};2; is bounded in WkP(Q), due to the compact embedding
WEP(Q) s WF=LP(Q) (Theorem 6.5.22 or 6.5.25) we may choose subsequence (relabeled) and find u € W*~1P(()
such that u,, — u in W*~%P(Q). Furthermore, it follows immediately from (6.64) that for |a| = k we have D%u,, — 0
in LP(2). This implies that u, — u in W*P(Q), too.

The strong convergence implies for the limit function u that ||u||Wk,p(Q) = 1 and D% = 0 for any |a| = k. Applying
Lemma 6.2.3 and a simple induction it is not difficult to see that © € Px_;. Since the functionals f; are continuous,
we see that Zlizl |fi(u)]” = 0 and since u € Pyx_1, we also get u = 0 which contradicts to lullwrn @) =1 [ |

Remark 6.7.2. Functionals satisfying assumptions of Lemma 6.7.1 always exist, it is enough to take
falu) = / z%u(z)dz, forall o] <k -1,

or

fa= D%u(z)dz, forall o] <k —1,
Q*
where Q* is an arbitrary non-empty subdomain of 2.

Lemma 6.7.1 has a number of applications. Let us present the most important ones.

Theorem 6.7.3 — On equivalent norms in W?(Q). Let Q € C%1. Let Q* C Q be such that [Q2*|; > 0
and I' C 99 such that |T'|4—1 > 0. Let further p € [1,00) and «;, i = 1,...,4, be non-negative numbers such that
Z?Zl a; > 0. Then there exist positive constants ¢; a cp such that it holds for any u € WP (Q)

p
/udS / udx
Iy 2

Proof. Denote fi(u) = ([p|ul? dS) folu) = Ur“dS| f3(u (fQ* |u|? dx)" and fi(u) = |fQ* udx’ All four

functionals are clearly positive homogeneous (in the sense as presented in Lemma 6.7.1), bounded and continuous on
WP(Q) (here we use the Theorem on traces, i.e., Theorem 6.6.11 or 6.6.13 and the assumption Q € C%1). We finally
use Lemma 6.7.1 and it is enough to verify that if u = const almost everywhere in Q, then for arbitrary i € {1,...,4}

N
) <c ||u||wl,p(Q) .

1 llllyriay < IVl +en [ fuf a5+ +aa [P dot g

filu)=0 <= wu=0.
This equivalence is, however, evident. |

Note that unlike in Lemma 6.7.1, we consider in Theorem 6.7.3 domains with Lipschitz boundary. This is connected
with the fact that we speak about values of v on the boundary and use the Theorem on traces (Theorem 6.6.11). If
we do not consider integral over (a part of) the boundary, it would be enough to consider domains with continuous
boundaries only.

Some inequalities (equivalent norms) have traditional names. Below we present their short list.

Remark 6.7.4 (Important inequalities). Let 2 € C%!. Using Theorem 6.7.3 we can easily obtain the following inequal-
ities.
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1

1) Inequality c1 [|ullyyipg) < (HVUHiP(Q) + fp Ju? dS)5 is called Poincaré-Friedrichs inequality. Evidently, we
can replace [..[ulPdS by ([ |u?dS)

P
q

, where ¢ € [1, ddpf_;’] for p € [1,d) and ¢ € [1,00) for p > d.
2) Inequality c1 [Jully1.0) < (||VU||IL'p(Q) +1/q udx|p) " is called Poincaré inequality. Its generalization for the
space W¥P(Q) can be found below.

P
q

3) It is possible to replace [, |ulP dz by (. [u|?dz)?, where q € [1, ddfpp] for p € [1,d) and ¢ € [1,00) for p > d.
Let us finally mention several important inequalities for Sobolev spaces of higher order.

Theorem 6.7.5 — On equivalent norms on W*?(Q). Let Q € C°, Q* C Q be such that |Q2*[; > 0, p € [1, 00)
and k£ € N. Let a7 and s be non-negative numbers satisfying a; + ao > 0. Then there exist positive numbers ¢y
and ¢y such that it holds for any u € WP (Q)

P P
e el < | 3 1Dl g + o1 ( | dx) var Y | [ Doude| | <eallulnsey-
|| =k @ |af<k—1 "<
Proof. The proof is left for a kind reader as a useful exercise. |

We did not consider integrals over boundary in the theorem above. There were two reasons for it. The above presented
result holds for domains with only smooth boundary, since it is based on compact embedding and we do not need
the Theorems on traces and the Lipschitz boundary. Second reason is that unlike Theorem 6.7.3, it is not enough
to consider for Sobolev spaces of higher order only integrals over the boundary; we need also certain qualitative
assumptions on a part of the boundary. We shall illustrate it on the case of W?2P(Q) and leave the general situation
for a kind reader.

Theorem 6.7.6 Let Q € C%! and p € [1,00). Let I' C 99 be such that ' is not a hyperplane and satisfies
IT|4—1 > 0. Then there exist positive numbers ¢; and ¢ such that it holds for any u € W2?(Q)

1
P

€1 ||u||w2,p(9) < Z HDO‘uHip(Q) + /F ul” dS < e Hu||W2,p(Q)-
|a|=2

Since 02 cannot be a hyperplane, the above presented inequality holds always for I" = 0€).

Proof. Due to Lemma 6.7.1 it is enough to check that if w € Py and [} [u[?dS = 0, then u = 0. Let u be a linear
function and w = 0 almost everywhere on I". This, however, may happen only in the case when I' is a hyperplane. By
our assumptions, this case is excluded. |

We considered up to now only the questions concerning equivalent norms. We have seen that it is important to
exclude the possibility that the function u is a non-zero polynomial of the (k — 1)~th order. These functions cannot
always be excluded, as for example in the weak formulation for the Poisson equation with the Neumann boundary
condition. We therefore introduce subspaces of Sobolev functions which are equivalent up to polynomials of a certain
order.

Definition 6.7.7 — Factor space W*?(Q)/P. Let Q C R%, k€ N and p € [1,00]. Let P C P,_; be a subspace
of polynomials of the (k — 1)-th order. Denote by W*P?(Q)/P the factor space, i.e., we say that it holds u; ~ us
for uy,us € WFP(Q), if uy — us € P. We endow this space by the norm

lllwer /e = 06 Moo

This space is evidently a Banach space which is for p € [1,00) separable and for p € (1,00) reflexive. The proof, as
well as the proof of the following theorem, is left as an easy exercise for a kind reader.

Theorem 6.7.8 — Poincaré inequality for factor spaces. Let Q € C° and k € N. Then there exist positive
constants ¢; and ¢y such that it holds for any u € WP (Q)

10

alullwer@ypes < | D) ID%uloq) | < callullwer@)p_,-
|a|=k
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6.8 Several further properties of functions from Sobolev spaces

6.8.1 Spaces with fractional derivative, the range of the trace operator and inverse
trace theorem
As an analogy of Holder continuous functions which lie between the space space of continuous and continuously

differentiable functions we introduce the space of functions with fractional derivative.
We first consider 2 C R%.

Definition 6.8.1 — Sobolev spaces with fractional derivative. Let s € R, p € [1,00). Let [s] be the integer
part of s. Then W*P(Q) is the space of all functions from Wl2(Q) (WP(Q) = LP(Q)) which satisfy

_1d: o | D*u(x) — Du(y)|”
Va, |a] = [s]: Ia(u) .—/Q o= gD dz dy < oo.

Denote further

”u”WS»P(Q) = ||“H€V[s],p(g) + Z Io(u)
lee|=[s]
Then it holds
Theorem 6.8.2 — Sobolev spaces with fractional derivative — basic properties. The space W*P(Q) is a
Banach space with the norm | - [|y;..5()- This space is separable for p € [1,00) and reflexive for p € (1,00).
Proof. The proof can be found, e.g., in Kufner et al. (1977). |

Remark 6.8.3. Let p € [1,00) and 0 < s < B < 1, |4 < 00. Then
COP(@) — Wor (),
since

u(z) —u(y)” ;0/ / 1 P
————dzxdy < (H dedy < K (H .
/sz o Jo—glitee TV (Ho,s () o Jo Jo — y[FE=Pr T = (Hopw)

Another properties of these function spaces can be found in specialized monographs, see also Di Nezza et al. (2012).

Note, however, that
. vl _ p
sl—l>%1+ § /Rd /Rd |lx — y|d""pg dzdy =C Rd ful? dz
()

for any u € ﬂse(o)l)stp(Rd), where C = C(p, d). Similarly, for u € Wt»

_ P
lim (1—5)/ dedy:(}'/ |Vul? dz,
aJo R¢

s—1_ |z — y|dtps

where again C' = C(d, p).
We are rather interested in the analogous spaces on 9f).

Definition 6.8.4 — Spaces WeP(9Q). Let s € R, p € [1,00), Q € Cl*}1. Denote for r = 1,..., M functions
vp(x)) = up o Ty (), ar(x))). Then W*P(9Q) is the subspace of all functions from L?(9€) which satlbfy

Vre{l,...,M}: v, € W9P(A,).
Denote further?®

1
P

M
||U||Wsm(aQ) = (Z |Ur||€vs,p(Ar)>
r=1

4Recall that A, C RI~1,

Similarly as above, it holds (for the proof see, e.g., Kufner et al. (1977))

Theorem 6.8.5 — Sobolev spaces with fractional derivative on the boundary — basic properties. The
space W*P(09) is a Banach space with the norm || - ||y, (90 This space is separable for p € [1,00) and reflexive
for p € (1, 00).

It appears that spaces Wlosp (09), p € (1,00) are exactly the spaces which characterize the range of the trace
operator. It holds
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Theorem 6.8.6 — Inverse trace theorem. Let Q € C%!, p € (1,00). Then there exists uniquely defined
continuous linear operator

T: WhP(Q) —» W' P(09)

such that -
Yu € C*(Q) : Tu = ulsq.

Let Q € C%', p € (1,00). Then there exists a continuous linear operator
P: W5 P(0Q) — WhP(Q),
such that for v = Pu it holds u = Tv.

Proof. The proof is rather technical and can be found in all details in Kufner et al. (1977) or in Necas (1967). |

Note that the proof of the first part of the above stated theorem is based on the Hardy inequality which is also
important in applications in partial differential equations. Let us present here its several formulations. More details
can be found in the book Kufner and Opic (1990).

Theorem 6.8.7 — Hardy inequalities. Let a,b € R% a < b, u € L?((a,b)), p € (1,00). Then it holds

/( /Iu dy) dx<( >/|u PP da.
/( /Iu Idy> dx<( >/|u PP de.

oo p oo
/ ()PP dt < (p> / lu(t) [P dt,
0 le —p+1] 0

where the inequality holds for € > p — 1 for u(oco) = 0 and € < p — 1 for u(0) = 0.
Let u € W, P(Q), p € (1,00) and denote d(x) = dist(z, dQ). Then

and

/ ’g‘p dz < C/ [Vul|P de. (6.65)
ald Q

The following example due to Hadamard is interesting for the theory of weak solutions to partial differential
equations as it shows that there might be some problems to define a weak solution for an elliptic problem in the
situation when the classical solution exists.

Example 6.8.8 (Hadamard). Let d =2 and Q = B;(0). We define

u(z,y) =Y 27" " cos(22"¢) in B1(0) \ {(0,0)}
u(0,0) = 0,_

where (p, ) are the standard polar coordinates (i.e., p € (0,1], ¢ € [0,27)). Then the series converges uniformly in
B1(0) and thus u € C(B1(0)). Moreover, evidently u € C*°(B1(0)) as the series including all formally taken derivatives
converges locally uniformly in B;(0). In particular v € C(0B1(0)), but by direct computation it can be shown that
u & W12(B;(0)). Moreover, it can be shown that u ¢ W2-2(B;(0)) and thus there is no u € W2(B;(0)) such that
it trace would be given by u|sp, (o). Therefore there does not exist a weak solution u € W'2(By(0)) of the problem
Av = 0 in B;(0) with the boundary condition v = u|sg, () € C(9B1(0)).

6.8.2 Sobolev spaces and Fourier transform

In this part we look at another possibility how to introduce the Sobolev spaces, via the Fourier transform. This
approach is, however, limited to the case p = 2 (i.e., the Hilbert space case).

Theorem 6.8.9 — Equivalent definition of W*2(R9). Let k € N. Then
1. A function u € L?(R?) belongs to W*2(R4), if and only if
(1 +1€]*) F(u)(€) € L*(RY),

where F(u) denotes the Fourier transform® of the function u € L?(R9).
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2. There exist positive constants c¢; a ¢y such that

Yu € WHRY): e [[ullymaqay < [|(1+1E1F) F@)]| 2 ey < €2 lullipnzqea) -

2We use the definition
F(u)(€) = /u(:v)eiiQ”(”’g) dz
Rd
for functions from L(R%); (x,¢) = Z?:I aBes-

Proof. Step 1: Proof of the first implication in 1. and the second inequality in 2.
Let u € Wk2(RY), ie., V|a| < k: D € L?(R?). In particular, for u € C§°(R?) it holds F(D%u)(€) = (127€)*F (u)(€).
As C°(R?) is dense in WF2(R%), it is not difficult to see that it holds for u € W*2(R9)

F(D%u)(€) = (12m€)*F(u)(€) almost everywhere in RY.
But then (£)*F(u)(¢) € L?(R?) and choosing a = (0, ..., k,...,0) (k is on the i-th position) we get

| leFa@Pdg <0 [ 1vFuP da
R4 Rd

this implies
1

(/Rd (1 + |§|k)2 |f(u)(§)|2 df) ’ <C ||UHWk,2(Rd)

which is the second inequality in 2.
Step 2: Proof of the second implication in 1. and the first inequality in 2.
On the other hand, let (1 + [£[¥) [F(u)| € L2(R?). Let |a| < k. Evidently

G27)° () (©)l 22 gy < C | (1+ 61%) FO)E 32y -
Denote
ua (@) = FH[(i27€) " F (u) (§)] (x)
where F~1 denotes the inverse Fourier transform. Let ¢ € C5°(R%). Then the Parseval equality implies (we consider
real functions)

D*pudz = /R D gds = /R F(D" ) Fu d = /R (i2m6)" F(o) (O FT)©) d

Rd

— (0l [ Fo) &) R @) d¢ = (—1)l* / o, da,

Rd Rd
ie., uy, = D% (in the weak sense). Moreover D%u € L2(Rd) and thus u € W’“72(Rd). Clearly
1Dl gty = ety = 1628)° F@) (Ol gy < (1 + 615 F)E)| pagre -
[ |

Using the Fourier transform we may also define Sobolev spaces with fractional derivative (again, only in the Hilbert
case).

Definition 6.8.10 — Definition of H*(RY). Let s € (0,00) and u € L?(R?). We say that the function u € H*(R?)
if
(1+[€°) Fu)(€) € L*(RY).
For s real positive we define
[ull s ray = I1(1 + [€]%) F(w)(€)ll L2 (ra)y -

It is possible to show that H*(RY) = W*2(R?) for 0 < s < 1, where W*2(R%) denotes the Sobolev—Slobodetskii
space defined in 6.8.1. The norms || - || gs(re) and [ - [|yy..2(ga) are equivalent, see (Di Nezza et al., 2012, Proposition

3.4).

6.9 Dual spaces

Let k € N and p € (1,00). Denote
(W7 @) =wtr@),

where % + ]% =1.
The restriction F € W=kP(Q), k € N onto C§°(Q) clearly defines a distribution. In what follows, we shall

characterize these distributions more precisely.
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Theorem 6.9.1 — Equivalent characterization of dual spaces to Wg’p/ (Q) I. Let p € (1,00), k € N. Then
F € W=FP(Q), if and only if there exist functions {fo} o)<k C LP(2) such that

F=3 (-1)*D*fa,

lal<k

where D f,, denotes the distributional derivatives, i.e., it holds for u € Wéc P /(Q)
(Fy ) o iy = > /QfaDau dz. (6.66)
lo| <k
Moreover,
||F||W—k1p(Q) = inf Z Hfa”ip(g) )
la| <k

where the infimum is taken over all sets of functions { f’l}la\é . which fulfil (6.66).
Proof. For the general case, see, e.g., (Kufner et al., 1977, Theorem 5.9.2), the special case k = 1 and p = 2 can be
found, e.g., in (Evans, 1998, Section 5.9 Theorem 1). |

Another possible characterization is as follows.

Theorem 6.9.2 — Equivalent characterization of dual spaces to W(f’p/ (Q) II. Let p € (1,00), k € N and
Q € C*0(Q). Then for any g € WF™ () the formula

G0 Dgr = 3 [ D gD da, £ € WEP(®)
jal<k 79
defines a continuous linear functional on W2 (Q).

On the contrary, for any ¢ € (Wéﬁ’p(QD there exists exactly one g € Wf’p,(Q) such that

Vfe Wf’p(Q) 2 {0, f)Wéﬂ,p(Q) = Z /QDO‘gDaf dz.

o] <k

Furthermore, there exists a positive constant K = K(d, k, p, ) such that
KHQHWIW’(Q) < ||¢||(W5P(Q))* < ||g||kap’(Q)'

Proof. The proof can be found in Simader (1972). [

6.10 Equivalent definition of Sobolev spaces. Beppo Levi spaces

Next spaces which are in fact identical with the Sobolev spaces are the Beppo Levi spaces. Their introduction is
slightly more complex, but it is then easier to prove their properties and thus also properties of spaces defined by the
standard Definition 6.1.6.

Let us denote PP := {w =ta+ (1—-¢)b|teR,a,be Rd}. Let Q C R? be a domain. Then there exists a sequence
of open intervals J; (finite or infinite) such that

LVi£j:J;NJ;=0
2. QN PP =J{z=ta+ (1 -t)b| t e J;}.

J

Let u be a function defined almost everywhere in 2. We set for ¢ € U;J;
o(t) = u(ta+ (1 —t)b).
Definition 6.10.1 — Set AC(Q). We say that a function u is absolutely continuous on the line P2 if it is

absolutely continuous on all compact subintervals J;.
Leti €N, i=1,...,d. We denote AC;(Q2) the set of all functions defined on 2 which satisfy the following.
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If M is a set of points (21,...,2;_1,%it1,...,2q) C R¥"! such that for all parallel lines with the axes z;, i.e., for

P(Z1,...,$i7171i+17...,$d) = {(‘r17 R 71"i—17§7xi+17 tt 7xd) ‘ 5 e R}

it holds
Q ﬂP(fl’l7~~~;Ii—1’xi+1a~~w1d) # 0

and v is not absolutely continuous on this line P,, wa), then [M|g_1 = 0.

d
We denote AC(Q) = [ AC;(2).
i=1

5eeeyLi—15Ti415.-

Definition 6.10.2 — Beppo Levi space. Let p € [1,00] and Q C R? be a domain. Then BLP(Q2) — the Beppo
Levi space — is the set of all functions u € LP(Q2) for which there exists @& € AC(2) such that it holds

1. @ = u almost everywhere in 2

2.Vi=1,....d: [%} € LP(§2), where [%} denotes the classical® partial derivative of the function .

ou
ox;

“Due to the absolute continuity of 4 on almost every parallel lines to the axis z;, ¢ = 1,2,...,d the derivative [ ] exists almost

everywhere on almost every parallel line to the axes x;, 1 =1,2,...,d.

In other words, u € BLP(Q), if after a change of the function u on a set of measure zero we get a function @ which

is absolutely continuous on almost all parallel lines to all axes and additionally, v and its all classical derivatives [%}

belong to LP(Q).
p
LP(Q)

Theorem 6.10.4 — Equivalence of Beppo Levi and Sobolev spaces. Let p € [1,00]. Then it holds
BLP(Q) = W1P(Q) (i.e., the Beppo Levi spaces are isometrically isomorphic to the corresponding Sobolev spaces).

Exercise 6.10.3. Show that

s =

d -

ou
lullree) = l[ull 1) + (Z H [ax}
i=1 ¢

defines a norm on the vector space BLP ().

The proof follows from the following two lemmata.

loc loc

ou

Lemma 6.10.5 Let u e LL ()N AC;(Q). If [3—;} € LL (), then [%} coincides with the weak derivative, i.e.,

almost everywhere in €.

Proof. Take arbitrary ¢ € C§°(Q2) and extend u and ¢ by zero outside of Q. Then

/ U Op dzx / / U Op dz; | dzy ... dzj—1dxiyr ... dxg
Q 3&82 Rd—1 P, ) 8(El

|: aU:| 4,0) d$1 A dl‘,’_l dl‘,’+1 A dId

[l

|
?g\
S
.

Il
|
S~
| —|
o))
B
-
A
oL
“H

where we used twice the Fubini theorem and properties of absolutely continuous functions. |

Lemma 6.10.6 Let u, D,,u € L{ (Q). Then there exists @ € AC;(2) such that u = @ almost everywhere in
and, moreover,

ou
8%1'

} =D,u

almost everywhere in Q.
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n=1

Proof. Let {K,},-, be a sequence of compact sets such that K, C K,41 a |J K,, = Q. Let ¢, € C5°(2) be such
that ¢, =1 in K, and ¢,, = 0 outside of K, ;. We set

Up = UPp, Wy = Dxlﬂn

Clearly, W,, = D, upn + u%—w’; and %, w, € L*(Q). Further %, = v and w,, = D,,u in K,. We define

1, (x) =, (1,

o0

z;
X1, Ty Tig s Td) 1= / Wn (1,
The function ) is defined for such (z1,

s Ti—1,Y, Tit+1,
Gy Ti—1, xi+17

,74) € R¥! that
/.

wn(zla

.. ,.’Ed) dy

o0

5 Li—1,Y, Tit1, -

cxg)dy < 00
which is the case for almost every (z1,

S Li—15 Lit1s -
measure). Evidently, @) € AC;(2).
If we succeed to show that

,zq) € R4 (in the sense of the (d — 1)-dimensional Lebesgue
we may set for x € K,

U, = U, almost everywhere in €,

(6.67)
w(z) =uy(z), n=1,2,....
Then 4(z) € AC;(€2) and it follows from previous Lemma 6.10.5 that

o
{ “ ] =Dy,u almost everywhere in (2
(’)xi )
which we wanted to show.

Jimn [

Let us return to (6.67). Since @,, has compact support in €, there exists a sequence {uﬁ}zozl C C§°(£2) such that!®

_E"HLP(Q) =0

ouk
lim N _w
k—o0 H 3:61 "
We therefore have

=0.

Lr(Q)

. _ _ . _ k
lim T =5l < Jim [@n unHLl(Q)
and

+ lim Hui—ﬂ

k—o0

wlloso)
Jm [ _ﬂv*zHLl(Q)

i
Huﬁ—ﬂ;HD(Q):/Q|ufl—ﬂfl|dx:/9 ufl—/_ooﬁn(;vl,..
ouk
-,
<1
QK2 NP,

3 Li—1,Y, Lit1,y- - - ,fl?d) dy de
[m <8xi —wn) dy‘ dx
< 2diam(K,,42)

everywhere in ) and the proof is complete.

since suppw,, C K,1 and for a suitable choice of u’fL we may achieve that supp qu C Kpyo. Thus W, = u, almost

Corollary 6.10.7 (Several properties of Sobolev spaces). It holds.

|
Due to Theorem 6.10.4 we easily prove the following properties of the spaces W1 ().

1. Let @ = I = (a,b), a,b € R and u € WHP(Q), p € [1,00]. Then there exists a representative u* = u almost
everywhere in (a,b) such that u* € C([a, b]).

15 Here we in fact use Theorem 6.2.1 which was shown independently of the results from this section. It is not difficult to see that we
may take uﬁ =mn1 *up, where n1 is a mollifier, see Definition A.3.28.
k k

2. Let u € WHP(Q), p € [1,00] and let Vu = 0 almost everywhere in Q. Then u = const almost everywhere in .



164 Chapter 6. A more detailed guide to Sobolev spaces

3. Denote ut = max(0,u) and u~ = max(0, —u). If u € WIP(Q), p € [1,0] then also u*, u~ and |u| € WHP(Q).

Proof. Claim 1. follows directly from the definition of BLP((2).
Claim 2. follows from the fact that if & € AC(Q) and {g—z] =0 fori=1,...,d, then necessarily @& = const.

Claim 3. is a consequence of the following. If u is an absolutely continuous function, then also u*, u~ and |u| are
absolutely continuous. We may use the equality of the spaces BLP(2) and WP(£2). Moreover, clearly

Do ot Dy, v almost everywhere in u > 0
u =
i 0 almost everywhere in u <0

Do o —D,,u almost everywhere in v < 0

U =

i 0 almost everywhere in u > 0
D,,u almost everywhere in u > 0

Dy, lul = ¢ —Dz,u  almost everywhere in u < 0

0 almost everywhere in u = 0.



Chapter 7

Nonlinear elliptic equations and
introduction to calculus of variations

165



Chapter 8
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Appendix A

Function spaces

A.1 Introduction and notation

The basic function spaces for solving the linear and nonlinear partial differential equations and their systems of elliptic
type are the Sobolev spaces W*?(Q), and for the evolutionary equations the Sobolev-Bochner spaces W*? (0, T; X)
or the Lebesgue—Bochner spaces LP(0,7T; X ), where X stands usually for the Lebesgue space L4(f2) or the Sobolev
space WH4(2). The Sobolev, Lebesgue-Bochner and Sobolev—Bochner spaces are introduced in detail in Chapters 6
and 8, respectively. The starting point for their study are the continuous and continuously differentiable functions
studied in Section A.2 and the Lebesgue spaces studied in Section A.3. The reader should have met these spaces in the
basic courses on mathematical analysis and measure theory, however, for the sake of completeness and for the reader’s
comfort, we recall in this appendix the basic properties of these function spaces. They will be mostly presented without
proofs which can be found, e.g., in Kufner et al. (1977), Pick et al. (2013), Lukes and Maly (1995) or also in Czech in
éerny and Pokorny (2023). More special results needed in these Lecture Notes are presented including their proofs.

Before we start to deal with the corresponding function spaces, we recall the standard notation of multiindeces
and a shorten description of partial derivatives.

Notation A.1.1 (Multiindex). The ordered d-tuple o = (a1, ..., aq), @; € Np, is called a multiindex. The length of
the multiindex is denoted by |a| and is defined as |a| = a3 + - - + aq4.

Notation A.1.2 (Partial derivative written by a multiindex). The symbol D*¢ denotes the partial derivative of a
function ¢
dllg(x)

= 1 g
ox(™* ... Ozy

Dp(x) :

A.2 Spaces of continuous, Holder continuous and continuously differen-
tiable functions

We recall in this sections basic properties of spaces of continuous, Holder continuous and continuously differentiable
functions. The theorems are mostly presented without proofs, the interested reader can find them, e.g., in mono-
graphs Kufner et al. (1977) or Pick et al. (2013).

Definition A.2.1 — Continuous and continuously differentiable functions. Let Q C R? be open.
1. The set of all continuous functions in € is denoted as C(Q2) or C%(£2), respectively.

2. Let k € N, then C*(Q) denotes the set of all functions u which have all (classical) partial derivatives up to the
order k in the set Q and for any multiindex « such that |a| < k it holds that D*u € C(2).

3. The space C*(Q2) denotes the set of all infinitely times differentiable functions in , i.e., C*°(Q) = N,y CF(Q).

4. Denote suppu := {x € Q| u(z) # 0} the support of u. Then for any k£ € Ng U {oo} we define the space
CckQ) = {u € C*(Q)| suppu C Q,suppu is compact}.

5. The space C(Q) or C°(€2), respectively, contains all functions from C(2) which are bounded and uniformly
continuous in Q.

6. Let k € N, then we define the space C*(Q) := {u € C¥(Q) | Va, |a| < k : D*u € C(Q)}.
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7. The space C*(Q2) = () C*(Q) contains all infinitely times differentiable functions in © such that all the
keN
derivatives including the function itself belong to C(€2).

Remark A.2.2. If () is a bounded set, then Point 5. in the definition above is equivalent with the fact that there exists
a (uniquely defined) continuous extension of the corresponding function to the set 2. In what follows we therefore
assume that the function has already been extended.

Exercise A.2.3. Prove the claim of Remark A.2.2.
The basic properties of these function spaces are summarized in the following theorem.

Theorem A.2.4 — Properties of the space C*(Q2). Let k € Ny. Denote for u € C¥(Q)

lullesy == > sup |Du(a)l. (A1)

{allal<k} *€Q
Then the following holds.

1. The functional || - ||Ck(ﬁ) is a norm on C*(€).

2. The space C*(Q) is with respect to the above defined norm a Banach space.
3. If additionally 2 is bounded, then the space C*(€2) is separable.

4. The space C*(€2) is not reflexive.

Proof. The proof can be found in (Kufner et al., 1977, Sections 1.3—-1.7) or (Pick et al., 2013, Sections 2.3-2.6). W

Exercise A.2.5. Prove that the space C°(Q) is with respect to the norm introduced in (A.1) for kK = 0 a Banach
space which is separable if €2 is bounded.

Exercise A.2.6. Prove that the space Cp(R) := {u € C(R) | u is bounded on R} with the norm (A.1) for £ = 0 is not
separable.

Let us now present the characterization of the dual space to C(Q2). This characterization will be useful to describe
properties of certain special Sobolev spaces.

Theorem A.2.7 — Representation of the dual space to C(R). Let Q C R? be an open set. Let ¢ be a
continuous linear functional on C(2). Then there exists exactly one finite regular Radon measure p on 2 such that
it holds

Yu e CD): b(u) = (6,u) = L wdp. (A.2)
Q
Moreover, H¢||(C(ﬁ))* = |u|(Q), where |u|(2) is the total variation of the measure y on Q.
Proof. The proof can be found in (Dunford and Schwartz, 1988, Section 4.6.3, Theorem 2) or (Luke$ and Maly, 1995,
Theorem 16.5). |
The following theorem gives an equivalent characterization of precompact sets in C(£).

Theorem A.2.8 — Arzela—Ascoli. Let Q C R? be an open bounded set. Let A C C(Q). The set A is totally
bounded, if and only if it is

1. uniformly bounded, i.e.,

3C € R™: sup I flle@) = sup max|f(z)| < C
fea fEA zeQd

2. equally uniformly continuous, i.e.,
Ve>036>0 Vf cA Vxl,mg S Q: |(£1 — .’£2| <d — |f(£L’1) — f(l‘g)| < E.

Proof. See (Kufner et al., 1977, Theorem 1.5.3) or (Pick et al., 2013, Theorem 2.5.3). [ |

We now introduce the spaces of Holder continuous functions which can be understood as intermediate spaces between
the continuous and continuously differentiable functions.

Definition A.2.9 — Hélder continuous functions. Let Q C R? be an open set, k € Ng and u € C*(Q). Let
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us denote for arbitrary A € (0,1] and arbitrary multiindex « such that |o| < k

[D%u(z) — D*u(y)|

Hoa(u):=  sup (A.3)
: z,y€Q, xH#y |l‘ - y|A
We then define C**(Q) := {u € C*(Q) | Vo, |a| = k, Ha,x(u) < oo}

The basic properties of the Holder continuous functions are summarized in the following theorem.

Theorem A.2.10 — Properties of the space C**(€). Let © C R? be an open set, k € Ng and X € (0,1]. We
denote for u € CH*(Q)

||UHc1M Q) = Hu”ck Q Ha)\(u)- (A~4)
{a||a|=k}

Then the following holds.

1. The functional | - [|cr.xg) is @ norm on the space CFA Q).

2. The vector space C**(€) is with respect to the above defined norm a Banach space.

3. The space C**(Q) is not separable.
Proof. The proof can be found in (Kufner et al., 1977, Sections 1.3—-1.5) or (Pick et al., 2013, Sections 2.3-2.5). [ |

Exercise A.2.11. Show that the space of Holder continuous functions C%*(Q), 0 < A < 1 introduced above is not
separable.

The space C%* () has special properties. We therefore introduce

Notation A.2.12 (Lipschitz continuous functions). If o = (0,...,0), we shall use instead of H the notation

A(u

o)
Hy x(u). Furthermore, if A = 1, we call C%!(Q) the space of Llpschltz continuous functlons TF A 0, we identify

cO0(Q) = C(9).

Similarly as in the case of continuous functions we may study subsets of Holder continuous functions which are
precompact in the space of continuous functions. The following theorem claims that any bounded subset has already
this property.

Theorem A.2.13 — Compact embedding of C%*(Q) into C(Q). Let © be an open bounded set. Then it
holds for any A € (0, 1] B -
CO'MQ) == C(Q).

Proof. The claim is a direct consequence of Arzela—Ascoli Theorem A.2.8. |

We have even a stronger result.

Theorem A.2.14 — Compact embedding of C%#(Q) into C%*(Q2). Let Q be an open bounded set. Then it
holds for any «, 8 € [0,1] such that 0 < aa < f < 1

COP(Q) —— CO*(Q).

Proof. The claim is an easy corollary of the interpolation inequality from the following exercise applied on the difference
Up — U, Where {u, }2° ; is a Cauchy sequence in C(£2). [ |

Exercise A.2.15. Show that for any 0 < A\; < Ay < 1 it holds

A2 =1 A

Xo 21
Hoxy () < (2lulemy) ™ (Ho ()

Theorem A.2.16 — Rademacher. Any function from C%!(Q) is differentiable (in the classical sense) almost
everywhere in Q and |D%u(z)| < Ho 1(u) holds for |a| =1 almost everywhere in Q.

Proof. The proof can be found in (Luke$ and Maly, 1995, Theorem 30.3). |

Remark A.2.17. The notation "almost everywhere" corresponds to the d-dimensional Lebesgue measure.
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A.3 Lebesgue spaces

We expect that the reader is well acquainted with the basics of the Lebesgue measure and Lebesgue integral theory.
More detailed information can be found in the Lecture Notes Lukes and Maly (1995) or also in Czech in Cerny and
Pokorny (2023). Therein, most of the results given in this sections are proved. Another possible source of information
are the monographs Kufner et al. (1977) or Pick et al. (2013).

If not stated otherwise, {2 denotes in this section an arbitrary non-empty Lebesgue measurable set in R?. Under
an integral we understand the Lebesgue integral and under a measure the Lebesgue measure.

A.3.1 Basic properties of measurable functions and Lebesgue integral

Let us first recall characterization of measurable functions.

Theorem A.3.1 — Luzin. Let f: Q@ — R, f be almost everywhere finite. Then the following assertions are
equivalent.

1. The function f is measurable.

2. For any € > 0 there exists an open set G C € such that |G| < € and f|g\¢ is continuous.

Proof. The proof can be found in (Lukes and Maly, 1995, Theorem 18.1) or (éerny and Pokorny, 2023, Theorem
15.5.9). |

Next we formulate the basic results connected with properties of integral of a sequence (series) of measurable
functions and the limit passage through the integral.

Theorem A.3.2 — Lebesgue monotone convergence. Let {f,}5°; be a sequence of measurable functions
such that for any n and almost every x € Q it holds f,,(x) < fn4+1(z). Moreover, let
/ f1 dz > —oc.
Q

Then there exists a measurable function f such that

lim f,(z) = f(x) for almost every = € 2 and
n—oo

lim fodz = / fdax.
Q Q

n—r oo

Proof. The proof can be found in (Lukes and Maly, 1995, Theorem 8.11) or (éerny and Pokorny, 2023, Theorem
15.8.19). m

Remark A.3.3. The theorem is also known under the name Levi Theorem.

Theorem A.3.4 — Lebesgue dominated convergence. Let {f,}°2; be a sequence of measurable functions
and the function f be such that for almost every x € Q) it holds

Furthermore, assume that there exists a measurable function g such that for all n € N and almost every z € it
holds

|fn(2)] < g(2) and /dia: < 0.

Then
lim fndz = / fdx.
Q Q

n—oo

Proof. The proof can be found in (Lukes and Maly, 1995, Theorem 8.13) or (Cerny and Pokorny, 2023, Theorem
15.8.21). n

Theorem A.3.5 — Vitali. Let Q be a measurable set with finite measure, {f,}52; be a sequence of measurable
functions and the function f be such that for almost every x € € it holds

lim fo(a) = £(x).

n—oo
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Furthermore, let the sequence be equally uniformly integrable, i.e.,

Ve>036>0Vn e NVH C Q: |[H| <6 = / |fnldz < e.
H

Then
lim fndx = / fdx.
Proof. The proof can be found in (Cerny and Pokorny, 2023, Theorem 15.14.4). |
Theorem A.3.6 — Fatou Lemma. Let {f,}52; be a sequence of measurable non-negative functions. Then

/ liminf f, de < lim inf/ frndx.
Q Q

n—oo n—oo

Proof. The proof can be found in (Lukes and Maly, 1995, Theorem 8.15) or (Cerny and Pokorny, 2023, Lemma
15.7.10). N

Theorem A.3.7 — Egorov. Let Q be a measurable set with finite measure. Let f and {f,}52; be measurable
functions which are finite almost everywhere in 2. Then the following assertions are equivalent.

1. For almost every x € 2

lim f,(x) = f(x).
2. For any € > 0 there exists an open set G C  such that |G| < € and

fn = f uniformly in Q\ G.

Proof. The proof can be found in (Luke$ and Maly, 1995, Theorem 12.5) or (Cerny and Pokorny, 2023, Theorem
15.5.8). n

A.3.2 Basic properties of Lebesgue spaces. Holder’s inequality and its consequences
We now define the basic functionals in the theory of Lebesgue spaces.

Definition A.3.8 — £? classes. Let p € [1,00). We denote
() &= {f measurable in € | / [fIP dx < oo}
Q

Iles =15l = ( [ 1P az)" (A5)
For p = co we denote
L£°(€) := {f measurable in Q| 3C € RT, |f(z)| < C ae. in Q}

o = 0o 1= €sssu z)| = inf su z)| = inf {« )| < aae inQ}. A.6
I~ = Il s= esssup|F@) = |, nf sup 1) = inf (o] 1/(2) b

The change of a function f on a set of zero measure does not change either whether f € LP(Q), p € [1,00] or
the value of the functional || - ||z». For functions f € £P() the functional || - ||z» is therefore not a norm. Hence we
consider instead of individual functions f the classes of equivalence [f] defined as

fielfl< fi=/fae inQ.

Definition A.3.9 — Lebesgue spaces. Let p € [1,00]. Denote

LP(Q) == A{[f]| f € L2V}
Then we call LP(2) the Lebesgue space. For  open we further introduce

LY (Q) :={[f]| f is measurable in Q| VK C Q, K compact, f € LP(K)}.
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In what follows, we will speak about functions f instead of the classes of equivalence [f]. Even though it is not
precise, in most cases it is sufficient. When it will be important to specify the representative f from the class of
equivalence, we will do so.

The functionals defined in (A.5) and (A.6) have the following important property.

Theorem A.3.10 — Minkowski inequality. Let p € [1,00] and let f,g € LP(Q2). Then it holds:
1. f4+ge€LP()
2. If + 9oy £ Wfllzeo) + 119l Lo (q)-
M.) The proof can be found in (Luke$ and Maly, 1995, Theorem 10.4) or in (Cerny and Pokorny, 2023, Theorem
16.2.6). |

This inequality (in fact, the triangle inequality for the Lebesgue spaces) is one of the main tools to prove the following
basic result.

Theorem A.3.11 — Completeness of Lebesgue spaces. Let p € [1,00]. Then the functional || - || z» defined
in (A.5) and (A.6) is a norm in the space L”(2) and the space LP(2) is with respect to this norm a Banach space.
Moreover, for p = 2, the space L?(Q2) is a Hilbert space with the scalar product defined as®

(u,v)12(q) ::/uvdx.
Q

“We consider only real-valued function in these Lecture Notes. For complex-valued function we have to replace the function v in the
integral by its complex conjugate.

Proof. The proof can be found in (Luke§ and Maly, 1995, Theorem 10.6) or (Cerny and Pokorny, 2023, Theorem
16.3.3). |

The inequality below plays a fundamental role in the theory of partial differential equations. It in fact also implies
the Minkowski inequality.

Theorem A.3.12 — Holder’s inequality. Let p € [1,00] and let f € LP(Q), g € ¥’ (Q), where % + i =1
(with the convention that p = 1 = p’ = co and vice versa). Then it holds:

1. fge L'(Q)

2. 19l iy < N fllLooy N9l o (g)-

Proof. The proof can be found in (Lukes and Maly, 1995, Theorem 10.3) or in (éerny and Pokorny, 2023, Theorem
16.2.3). |
Holder’s inequality has several direct consequences.

Lemma A.3.13 — Holder’s inequality for several functions. Let ¢ = 1,...,k and let p; € [1,00] be such

that Zle i =1 (with the convention that p; = co = i = 0). Further, let f; € LP:(Q2). Then it holds:

115, fi € LM(Q)

k k
2 | i, g < Tt Uil
Proof. Compare with (C‘erny and Pokorny, 2023, Exercise 16.2.18). |

Lemma A.3.14 — Trivial embeddings of L?(Q2) spaces. Let® || < oo, then it holds for all p,ps € [1, o0],
D2 2 Pi:
1. LP2(Q) — LP1(Q)

p

2" P1
2. |l fll por gy < 1€ 7172 Hf”LPz(Q)'

2The symbol |Q| denotes the d-dimensional Lebesgue measure of the set Q C R

Proof. Tt can be found in (éerny and Pokorny, 2023, Proposition 16.2.9). |
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Lemma A.3.15 — Interpolation inequality in Lebesgue spaces. Let pi,ps € [1,00], po > p1 and f €
LPr(Q2) N LP2(Q). Then it holds for all r € [p1, pa]:

1. felL ()

o -«
2 1F gy < 1A 0n e Nl sty

where a € [0, 1] fulfils % — LT 1;;_

Proof. The proof can be found in (Cerny and Pokorny, 2023, Proposition 16.2.12). |
Exercise A.3.16. Applying Theorem A.3.12 prove Lemmata A.3.13-A.3.15.
Last we present a characterisation of the space L>(£).
Theorem A.3.17 — Connection of norms in L>(Q2) and LP(Q). Let |Q| < co. If f € L>°(R), then it holds:
1. Vpe[l,00): f € LP(Q)
2. 1imysoo (£l oy = 1l

If there exists a sequence {p;}:2; such that lim; ,., p; = co and a constant C' € R™ such that sup,cy ||f||Lpi(Q) <C,
then it holds:

1. feL>*()

2. £l oo () < C-

Proof. The proof is a simple exercise; it can also be found in (Kufner et al., 1977, Theorem 2.11.4-2.11.5) or in (Cerny
and Pokorny, 2023, Proposition 16.2.11). [ |

A.3.3 Density of continuous functions in the Lebesgue spaces

The construction of the Lebesgue integral provides us the density of simple functions in LP(Q2), p € [1,00) (for more
details, see, e.g., (éerny and Pokorny, 2023, Theorem 16.4.4)). In the section devoted to mollifying of Lebesgue
functions we show the density of smooth functions in these spaces. The main tool is Theorem on Lebesgue points
A.3.20 proved below. Its proof, however, needs the density of continuous functions in L!(£2). We first show this result.

Theorem A.3.18 — Density of continuous functions in LY(Q). Let © C R? be open. Then functions from
C(9) are dense in L(Q).

Proof. Choose u € L*(2) and fix € > 0. Using the Lebesgue dominated convergence Theorem A.3.4 it is easy to see
that there exists R > 0 sufficiently large such that ||u — uxp,)ll1 < . It is therefore enough to approximate the
function u; = uXxp, o) which is defined as 0 outside the domain of u. Due to the properties of the Lebesgue integral
there exists a simple function us € L*(R?) such that ||us —u1|[1 < . We may clearly assume that us = 0 in RY\ Bg(0).
This function has only finite number of nonzero values and their counterimages are measurable subsets of Br(0). Due
to the interior regularity of the Lebesgue measure we may approximate any such set arbitrarily precisely by a compact
set.
We can therefore find a simple function ug such that ||uz — ul]; < 3¢ and

n
usz = § i XK;»
=1

where n € N, a; are real numbers and K; C Br(0) are disjoint compact sets. Then

d:= min dist(K;, K;) > 0.
1<i<j<n

It is now enough to choose § € (0, 2) and set

ug(x) = En:ai max{l - %dist(x, KZ-),O}.
i=1

We constructed a continuous function which for ¢ sufficiently small fulfills ||us — u4]l; < €. Indeed, the value of the
function us was changed only on sets, where 0 < dist(z, K;) < ¢ for some i. The measure of these sets goes to zero if
0 — 04 (continuity of the measure) and the value of the function was changed at most by max;—1 ., |a;|. Whence
|lug — u1]j1 < 4e and the proof is finished. [ ]



A.3. Lebesgue spaces 175

A.3.4 Lebesgue points

Let us recall the Luzin Theorem A.3.1 which implies that for  bounded we may choose a set G such that 2\ G
is compact and u is continuous on Q2 \ G (and thus also uniformly continuous). The measure of Q2 \ G can be taken
arbitrarily small. For functions continuous in the whole €2 it is not difficult to verify that

Ve e Q: Tli)%l+|B |/ y)dy = u(x).

Since the above mentioned property is fundamental to build the theory of weak solutions to partial differential equa-

tions, we want to know how big is the set for which the equality above holds true if u is only locally integrable. First,
we define the following notion.

Definition A.3.19 — Lebesgue point. Let u: R? — R be a locally integrable function. We say that the point
x € R? is a Lebesgue point of the function w, if

1

The following theorem answers the question how big the set of Lebesgue points is.

Theorem A.3.20 — On Lebesgue points. Let u: R? — R be a locally integrable function. Then almost every
points € R% are Lebesgue points of the function w.

The proof of this claim is usually a part of the basic course on the Lebesgue integral. Even though it can be found in
(Lukes and Maly, 1995, Theorem 23.9) or in (éerny and Pokorny, 2023, Theorem 16.5.14), for completeness, we also
include the proof here.

We first show two auxiliary results.

Theorem A.3.21 — Vitali covering Lemma. Let {B,,(z;)}?, C R? be a finite system of balls. Then there
exists its pairwise disjoint subsystem {B,, (x;)}jcs, J C {1,...,n} such that

U 7‘1 xz U B?)T‘J x] (AS)

i=1,...,n jeJ

Proof. We may assume, without loss of generality, that the balls are ordered descending according to its size. The
subsystem {B,,(7;)}jcs, J C {1,...,n} is constructed as follows. We first set j; = 1 and remove all the balls which
have nonempty intersection with the largest ball B,., (x1). Let jo > j1 be the order of the second largest remaining ball.
We now remove all the balls which have a nonempty intersection with the ball B, (z;,) and in the next step we use the
third largest ball of the remaining ones. We continue by induction until we obtain a disjoint system. Property (A.8)
follows from the fact that if we remove a ball B, (z;), there exists j € {1,...,i — 1} such that the ball B, (z;) is
among the chosen balls and B, (z;) N B, (x;) # 0. However, we also have 7; > r;, therefore B, (z;) C B3, (z;). W

Next we introduce an operator which plays an important role in the harmonic analysis.

Definition A.3.22 — Hardy-Littlewood maximal operator. Hardy—Littlewood maximal operator assigns
to a locally integrable function u: R¢ — R the function Mu defined by

1
Mu(z) := sup lu(y)| dy.
(B,(2) | 2€B, (z}\B( 2)| JB, )

Theorem A.3.23 — Hardy-Littlewood. Let u € L*(R%). Then for any ¢ > 0 it holds®

d
[{z € RY| (Mu)(x) > t}] < %IIUIIL

%This estimate is called "weak (1, 1)-estimate".

Proof. The set Gy := {x € R?| (Mu)(z) > t} is open, as follows from the continuous dependence of the integral on the
domain of integration (verify carefully!). We choose a compact set K C G;. By virtue of the definition of the set K,
for any z € K there exist x, € R? and 7, > 0 such that

/ ()| dy > 1|B,._(22)]-
Brz(wz)

The system {B,._(z.)}.cx covers the set K C R and by virtue of the Lindelof covering Theorem (see (Cerny and Poko-
rny, 2021, Theorem 11.7.2)) there exists its countable subcovering. Since K is additionally compact, this subcovering
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contains due to the Borel covering Theorem (see (Cerny and Pokorny, 2021, Theorem 11.7.3)) a finite subcovering.
By virtue of the Vitalli covering Lemma A.3.21 there exists a disjoint system {B,, (x;)}i=1,...n such that {Bs,, (z;)},

covers K. Thus . .
HE] <Y |Ba (2)] = 3% 3 [Br, (22)] < 3d2 / y)| dy < 3%Jul,.
=1 =1

Due to the regularity from inside of the Lebesgue measure we may svvltch to the supremum over K C G on the
left-hand side of the previous inequality. The theorem is proved. |

We are now ready to proof the Theorem on Lebesgue points.

Proof of Theorem A.3.20. For arbitrary, but fixed € > 0 we define

NE:{xERdHimsup B |/ )|dy>3€}

r—04

Our goal is to show that |[N.| = 0 whenever ¢ > 0. We fix ¢ € (0,1) and further also § € (0,1). Since the continuous
functions are dense in L'(R?), we may find such a continuous v € L'(R?) that ||u — v||; < §. We further define

N.s={z € R | M(u—v)(z) >e}U{zr € R||u(z) —v(z)| > ¢}
We now take z ¢ N, 5. Due to the continuity of v we may find ¢ > 0 such that
lu(y) —v(z)] <e  proly—zf <o

For any r € (0, o) we have (recall that = ¢ N, 5)

|/ >|dy_‘B |/ () @)+ ) = )] + o)~ ) dy
<e+Mu—v)(z)+e < 3,

and therefore N, C N, 5.
By virtue of the Tschebyshev inequality (see (Cerny and Pokorny, 2023, Remark 15.7.4)) and the Hardy-Littlewood
Theorem A.3.23 we have

3d 1 cs
INeo| < Hz € R M(u—v)(z) > e}|+ {z € R||u—v|(z) > e}| < ;IIu—th + gllu—vlll =

Altogether, [N.| < |N. | < € and since § > 0 was arbitrary, it must hold |N.| = 0. |

Exercise A.3.24. Show the following nontrivial extension of the Theorem on Lebesgue points. Let u € LP()) and
p € [1,00). Then it holds for almost every = € Q

lim y) —u(x)P dy = 0.
R TN Bml u(y) —u(z)|

A.3.5 Mollifier, p-mean continuity, separability of the L?({2) spaces

Definition A.3.25 — p-mean continuity. Let f € LP(Q) and p € [1,00). We define f(z) = 0 for z ¢ Q. We
say that the function f is p-mean continuous if

Ve>035>0VheR: || <6 — /\f(m+h)—f(x)|pdm<e”. (A.9)
Q

Theorem A.3.26 — On p-mean continuity. Let p € [1,00). Then any function from LP(Q)) is p-mean
continuous.

Proof. For x € R4\ Q we have f(x) = 0. We fix arbitrary ¢ > 0. It is possible to choose R > 0 such that for the given

e>01itis
EN\P
fl@)Pde < (=
/Rd\BR(ml o (6)

NP
[fz+h)Pde < (=),
Ad\BR+1(O) (6)

where we assumed without loss of generality that for ¢ from (A.9) we have § < 1. Due to the above presented
inequalities we may work in the ball Br,1(0).
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Since any integrable function is uniformly integrable, we can choose 1 > 0 such that VE C Bgr42(0), |E| < 27, it
holds

p
/ @< (5)". (A.10)
E 6
The function f is measurable in Br42(0) and by virtue of the Luzin Theorem A.3.1 there exists a compact set
F} C Bry2(0) such that f € C(FF) and |Br42(0) \ FFf| < 7. Furthermore, there exists § € (0,1) such that
€

Va,y € Bt e —yl <6 = [f(x) = fy)l < ——— .
! 3|Br1(0)[

(A.11)

Denote F/"? := {z € Br12(0)|z+h € Ff'} and F, := FF N FF" N Br11(0). The set F,, is compact and it holds

[Br11(0) \ Fy| = | (Br41(0) \ F)') U (Br11(0) \ Ey¥) | < 25
this follows due to the choice of 7, since
|Br1(0) \ FF| < |Bre2(0) \ Ef| <
1Br1(0) \ Fy"P| = [Bra1(=h) \ Ef| < [Bry2(0) \ F| <,

where we used in the second estimate that |h| < 1. Altogether, from (A.10) it follows

2 /BR-H(O)\Fn (1@ + )P +1f@)") do < (g)”

Next, from (A.11) we have for any h € B;s(0)

/F If(z +h) — f(z)]Pda < (%)p

n

Finally, for |h| < § it holds

/Rd |f(x+h) — f(x)[Pdo < 2p_1/

RI\BRr+1(0)

(If@+ )P +|f(@)) do
pot [ (Mm@ b

+/F |f(z+h)— f(z)|Pde <P

n

which we wanted to prove. |

Exercise A.3.27. Modify the proof of the previous theorem and show the following. Let p € [1,00) and u € L?(Q2)
be arbitrary. Define for 7 € (0, 1] the function u,(z) = u(rx). Then for any € > 0 there exists 0 < § < 7 < 1 such
that [|u — u||Lr0) <e.

The following mollifying operator defined as convolution with a suitable mollifying kernel plays an important role
in the theory of partial differential equations.

Definition A.3.28 — Mollifier. We say that the function 7: R? — R is a mollifier (a mollifying kernel), if the
following holds:

. n€CF(RY)

—_

B

supp7 C By (0)
. Yz € R%: p(z) >0

-~ W

. Va,y € RY: x| = |y| = n(z) = n(y)
Jran(x)dz = 1.

Example A.3.29. A possible choice of the mollifying kernel is the function

1
Cel=I>-1 for |z| < 1
xTr) =
() { 0 for|z| > 1,

X

where the constant C'is chosen so that the condition [, n(x)dz = 1 is satisfied.

In what follows, for a fixed € > 0 we denote 7. the function defined as

Ne(x) = gidn (g)
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Definition A.3.30 — Mollification of a function. Let Q C R? be open and u € L{ (€2). The function w.:
Q. — R defined in Q, := {z € Q] dist (x,0Q) > €} as

Ue 1= Ne * U (i.e.7 us(x) = / ne(z — y)u(y) dy)

R

. Ne(z — y)u(y) dy = /

Be(z)

is called mollification of the function u.

Theorem A.3.31 — On convolution. Let p,q € [1,00] be such that % + % > 1. Then for any f € LP(R?) and
g € L1(R%) it holds:

1. fxge€ L"(RY), where % = % +1_1

1
q

2. ”f*g”LT(Rd) < ||fHLp(Rd) ||9||Lq(Rd)~

Proof. The proof can be found in (Luke$ and Maly, 1995, Theorem 26.20). |

Exercise A.3.32. By virtue of Holder’s inequality prove Estimate 2. from the theorem above.

Theorem A.3.33 — On mollification. Let Q C R? be open and u € L (). Let u. be mollification of w.
Then it holds.

1. The function u. € C* (£2.).

2. For almost every z € 2 we have lim u.(z) = u(x).
e—04

3. If u € C(£2), then u. =% u on every compact subset K C €.

4. fu e L?

loc

() for p € [1,00), then v — w in LY (Q).
5. If u € LP(RY), then [well o ray < lullppray for p € [1,00] and ue — u in LP(R?) for p € [1, 00).

Proof. Step 1: Proof of Claim 1.
We have from the definition of the convolution

we) = [ e =y

where 7. € C>°(R?). Tt therefore suffices to apply the theorems on continuity of integral with respect to a parameter

and on derivative of integral with respect to a parameter and we immediately obtain the required u. € C* ().
Step 2: Proof of Claim 2.

We apply the Definition of mollification of a function A.3.30, use properties of the mollifier from the Definition of

mollifier A.3.28 and compute for arbitrary x € ).

|u(e) — ue(2)| =

u(z) /Rd ne(z —y)dy — /Rd Ne(z = y)u(y) dy‘

/ ne( — ) (u(z) — u(y)) dy
B.(x)

1

-

/. o (“22) (o) = o) ay
|

<G [, e - uwldy

Using the Theorem on Lebesgue points A.3.20 it holds for a.e. z that — fBg(z) |u(z) — u(y)|dy — 0 for € — 04, and

the claim is proved.
Step 3: Proof of Claim 3.
We proceed as in the proof of Claim 2., only when estimating

C

— u(x) —u(y)| dy
= NG RO

we apply the uniform continuity of v on a compact set.



A.3. Lebesgue spaces 179

Step 4: Proof of Claim 4.
The claim is a consequence of the Theorem on p-mean continuity A.3.26 and properties of the mollifier (dist(X, 9§2) >
¢). Indeed, using a suitable change of variables, Holder’s inequality and Fubini’s Theorem

e =l = [ () = (@) da

-,
-,
< C/K (/BI(O) |u(xez)u(z)|pdz> da

e oo ( /K u(z — £2) — u(z)|? dx) dz.

The inner integral over K converges for € — 04 to zero due to Theorem on p-mean continuity A.3.26 (uniformly with
respect to z € B1(0)) and the claim is proved.

Step 5: Proof of Claim 5.
Due to the Theorem on convolution A.3.31 we have for arbitrary p € [1, o]

p
dx

/B()ngu—y)u(y)—u@)dy

p

dx

/ n(2)lu(z - £2) — u()| dz
B;(0)

”uaHp < ||u||p||775||1 = ”qu

Now let p € [1,00) and u € LP(R?). Choose an arbitrary number g > 0. Then there exists R > 0 such that

p
/ lul? do < (Q>
RI\B 1 (0) 4

By virtue of the Theorem on convolution A.3.31 applied on u. extended by zero to Bry1(0) we get for e < 1

p
/ |uel? dz < (Q)
R\ Br.1(0) 4

Finally, as in Claim 4., it is possible to show that there exists 9 > 0 such that for any ¢ € (0, &g it holds

P
/ lu — ue|P do < (E)
Br+1(0) 2

Combining the inequalities above we achieve

lu —uellp < [lu— el Le R\ Brys (0)) T | — vellr(Bris(0)

< lull Lo R\ Br(0)) F NUell Lo (Ra\ Brsr (0)) + I|U = Uell Lo (Brar (0)) < O
[ ]

The previous Theorem on mollification A.3.33 implies the following. If u € LP(Q2), p € [1,00), then u. — w in
LP(Q). It is enough to extend u by zero outside of © and apply Claim 5. from the theorem above.

Note that Claim 5. from Theorem A.3.33 cannot hold for p = co, since the convergence in the L>°(2)-norm is for
smooth functions the uniform convergence. A weaker claim holds true, namely that

ue = win L(Q)

(e, Yo € LY(Q): [yucpdz — [,updz, see Subsections A.3.6 and A.3.7 below devoted to representation of
continuous functionals and to different kinds of convergences).

By virtue of the Bernstein Theorem on approximations of continuous functions by polynomials in the C°(£2)-norm
(and therefore by polynomials with rational coefficients in the LP(2)-norm, p € [1,00)) we get as a consequence the
first part of the following theorem.

Theorem A.3.34 — Separability of LP(£2). The space LP(Q) is for p € [1,00) separable. The space L (Q) is
not separable.

Proof. See also (Kufner et al., 1977, Theorem 2.6.1) or (Pick et al., 2013, Theorem 3.6.1 and 3.10.4). [

Exercise A.3.35. Show, using the characteristic functions of intervals, that the space L>°(£2) cannot be separable.
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A.3.6 Continuous linear functionals on L?({2)

Theorem A.3.36 — Representation of continuous bounded functionals on LP(Q2). Let © be a bounded
open set. Let ¢ be a continuous bounded functional on LP(f2), p € [1,00). Then there exists a unique function

g € L (), >+ 5 =1 (p = oo for p = 1) such that it holds

VF € ) (1) = (6. Duwiey = [ Foda: (A.12)
Furthermore [|¢|(z»q))* = ||g||Lp/(Q).

Proof. The proof can be found in (Kufner et al., 1977, Theorems 2.9.5 and 2.11.8) or (Pick et al., 2013, Theorems
3.8.3 and 3.10.11). ]

The following result is based on the previous theorem.

Theorem A.3.37 — Reflexivity of LP(€2). Let 2 be a bounded open set. Let p € (1,00). Then the space
LP(Q) is reflexive. The spaces L>(£2) and L!(£2) are not reflexive.

Proof. The proofs can be found in (Kufner et al., 1977, Theorems 2.10.1, 2.11.10 and 2.11.11) or (Pick et al., 2013,
Theorems 3.9.1, 3.10.13 and 3.10.14). [ |

A.3.7 Different types of convergences, relatively compact sets in L?()

First, let us have a look at different possibilities in which sense a sequence of functions {f,}52; can converge to a
limit function f and what are the relations among the different types of convergences.

Definition A.3.38 — Types of convergences. Let {f,}5°; be a sequence of measurable functions and f be
measurable in €. Let € be open.

1. We say that {f,,}>2; converges to f pointwisely in €, if for any = € Q we have lim,, o fn(z) = f(2), i.e.,

VYo € QVe > 03ng € NVn > ng: |fu(z) — f(z)] < e.

2. We say that {f,}52, converges to f uniformly in , if

Ve > 03ng € NVz € QVn > ng: |fn(z) — f(z)| <e.

3. We say that {f,}22, converges to f locally uniformly in Q, if VK C €, where K is compact, the sequence
{fn}52, converges uniformly to f in K.

4. We say that {f,}°2, converges to f uniformly up to small sets in Q, if

Ve >03M C QM| <e: {fn}o2, converges to f uniformly in Q\ M.
5. We say that {f,}52, converges to f almost everywhere in €, if
IM C Q, |[M|=0: {fn};2, converges to f pointwisely in 2\ M.
6. We say that {f,}52; converges to f in measure in €2, if
Ve>0: lim [{z € Q[|fn(z) - f(2)] = e} = 0.
7. We say that {f,}52, converges to f in LP(Q2), p € [1, 0], if
T o = fll oy = O

8. Let p € [1,00) and p’' = p’%l, ie, = + = =1 (with the standard convention p’ = co for p = 1). We say that

1
’ E 7
{fn}22, converges to f weakly in LP(Q2), we write f, — f, if

Vge L (Q): lim fngdx:/fgdx.
Q Q

n—o0



A.3. Lebesgue spaces 181

9. We say that {f,}5%, converges to f weakly star (weakly*) in L>(Q), we write f, — f, if
Vge L'Q): lim [ f.gdz= [ fgdx.
" Q

Some of the relations among the convergences are depicted in Figure A.1. These relations can be easily shown from
the definitions, using also the theorems on limit passages presented at the beginning of this appendix.

uniform convergence
1] < o0

=]

locally uniform convergence .
convergence in LP

pointwise convergence \‘
convergence in measure

convergence almost everywhere
chosen subsequence

converges almost everywhere
convergence in measure

Figure A.1: Some relations among the convergences.

Remark A.3.39. For p € [1,00) the above stated weak convergences coincide with the standard Definition of weak
convergence B.2.5 due to Theorem A.3.36. For p = oo Theorem A.3.36 says that (L'(Q))* = L>°(Q) and therefore
the weak star convergence defined above corresponds to Definition B.2.5. Even though it is also possible to introduce
the weak convergence in L>(Q2), we do not present it, as Theorem A.3.36 does not say anything about the space!
(L>°(Q))*. On the other hand, we do not introduce the weak star convergence on L'(Q), since there is no Banach
space X such that it holds X* = L(€).

Furthermore, in LP(Q), p € (1, 00), we have at our disposal both weak and weak star convergences, but for reflexive
spaces (which is the case for LP(2) with p € (1,00) according to Theorem A.3.37) both convergences coincide, and
there is no reason to introduce the weak star convergence in this situation.

Let us finally have a look at the characterization of totally bounded sets in LP(Q2), p € [1,00). It is an analogy
of the Arzela—Ascoli Theorem A.2.8, the role of uniform continuity will be played by the p-mean continuity. Due to
Theorem B.2.10 the total boundedness for the LP(Q) spaces is equivalent with the relative compactness; therefore the
following theorem gives us a characterization of subsets of the L? () spaces which have the property that any sequence
from these subsets contains a subsequence which converges in the LP({2)-norm.

Theorem A.3.40 — Kolmogorov. Let p € [1,00). Denote ry, f(x) := f(z + h) (we extend f by zero outside of
the set ). The set A C LP(f2) is totally bounded if and only if:

1. it is bounded, i.e.,
Sup || £l o) < C < o0
feA

2. it is equally p-mean continuous, i.e.,

Ve>036>0Vf€A: |h<d = [rnf— fllio <&

3. it equally uniformly decays at infinity, i.e.,
Ve >0dR > 0Vf € A: ||f||Lp(Q\BR(O)) <e.

Proof. Step 1: Proof of implication "=-"
Step la: boundedness
This property directly follows from the total boundedness (perform the proof in more details!).
Step 1b: equal p-mean continuity
Let { fz}fil be the £-—net in A. Clearly, as the net contains finite number of functions, the set { fl}fv=1 is equally p-mean
continuous (each function is p-mean continuous due to Theorem A.3.26). Then

Irnf = flle) < llf = mafill o) + Irafi = fill oy + i = fllpo) <€
for suitably chosen ¢ € {1,..., N} from the property of the net (recall that we have ||f; — f||Lp(Q) <

£
3
as ||rnfi — rhf||Lp(Q) < £) and for a suitably chosen ¢, |h| < ¢ (the equal p-mean continuity of the net implies
Irnfi = fill ooy < 3)-

IThe space (L>(Q2))* is well defined, however, its characterization goes far beyond the scope of these Lecture Notes.

as well
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Step 1lc: equal uniform decay at infinity
Again, let { fz}fil denote the §-net in A . Since for each i we have f; C LP(Q2) and the net contains finite number of

functions, it holds

. €
this is a direct consequence of the Lebesgue dominated convergence Theorem A.3.4. Then for arbitrary ¢ > 0 there
exists ¢ € {1,..., N} and R > 0 such that

1A 2o\ Broy < If = fillLo@Brioy + I1fill Lo\ Brioy) <&

Step 2: Proof of implication "<"

The proof is slightly longer, so we summarize the main ideas. We first show that it is enough to construct the net on
any open bounded set M C R? (recall that outside of €2, the functions are extended by zero). In particular, the set M
is compact.

We next mollify the functions from the subset A and obtain the set A of continuous functions in M. We verify that
this set satisfies the equivalent characterization of total boundedness in C(M) from the Arzela—Ascoli Theorem A.2.8
and therefore there exists a finite e-net of Ay, in C(M).

The last step then contains the proof of the fact that the functions from A which after mollification form the finite
e-net of Ay, in C(M), form in fact the finite net of A in LP(2). Since the functions can be extended by zero outside
of ), we can always assume that €2 is open.

Step 2a: 1t suffices to consider bounded sets
Indeed, let {fl} 1 be an $-net in LP(Q2 N Bgr(0)) for R chosen so that

3
Vi€ A N flle@nsro) < 7

This is indeed possible, since we assume the equal uniform decay at infinity. Now it is easy to verify that { fi}f\il form
an e-net in LP(Q)), as we have for any f € A

If = fill oy < I = fill Loonsrioy) T 1@ ro) + 1fill Lo\ Brio) <€

for suitably chosen ¢ € {1,...,N}.

Therefore, in what follows, we can assume that €2 is a bounded open set.

Step 2b: mollification, application of the Arzela—Ascoli Theorem A.2.8
Denote Ay, = {f1, | f € A}, where f), = ny % f is the mollification of f in R?. Then we have that A;, C C(Q). Moreover,
Ay, is totally bounded in C(£2), since the assumptions of Theorem A.2.8 are satisfied; in particular, the uniform
boundedness

e <|/w— dy'<c<>||pr<m<C<h>

and the equal uniform continuity
1 T+zZ—
— —_— | = d
e ((57) =0 (57) ) ]

ifmm,jd</9'(n(ﬁz) (7))

P >
dy)
Cal £l < CUDI.

—-net of the set Ay, in C(Q). Denote (fi)n, i =1,..., N, the elements of this

[fn(z+2) = falz)] <

To any € > 0 there exists a finite
2|m
net. Hence, for arbitrary f, € Ay there exists j € {1,..., N} such that

1fh = (fidnlle@ < —= (A.13)
e = s
Step 2c: e-net of the set A in LP(Q)
We show that { fi}f\;l, where f; are the original functions corresponding to (f;); from the net A, in C(Q2), form the
e-net of A in LP(2).
Choose § > 0 so that

el

iE (A.14)

Vf € AVz € RY|z| < §: (/Q|f(:c+z)—f(x)|p d:c)p

where C is a constant specified below. The existence of § > 0 ensuring that the inequality above holds true is evident
from the assumption on the equal uniform p-mean continuity of the set A.
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Then
||fa - f”LIJ(Q) < ||f] - (fj)h”LP(Q) + H(fj)h - thLp(Q) +1fn = f“Lp(Q) :

The first term on the right-hand side is smaller than £, as by virtue of Holder’s inequality, Fubini Theorem and

properties of n we get
P
dx)

1= (0l oy = (
; 13
( Bl(o)/ ‘f] x+hz) f]( )|pd£dz> < 1;

this follows from (A.14) with the choice C' = C(n)|B; (0)|% Similarly we also estimate the last term on the right-hand

€

side. Finally, the second term on the right-hand side is smaller than § which follows from (A.13). Altogether,

=

fi(w) nn(z —y) dy

fi(z + hz))n(z)dz

| /\

15 = Flpoey <

and {fz} _, is therefore the e-net of A in LP(2). [

A.3.8 Nemytskii operator and weak lower semicontinuity

This last subsection recalls two fundamental results which form basis to build the theory for nonlinear partial differental
equations. We presents these results with their proofs since they are not included in the standard courses on measure
theory and on theory of integral. We will be interested in behaviour of the composite function f(z,u(z)). If f and
u are only measurable functions of its variables, the composite function f(z,u(x)) may not be measurable. The next
definition contains a sufficient condition to ensure the measurability for such a mapping.

Definition A.3.41 — Carathéodory function. Let Q C R? be measurable and N € N. We say that the
function f: Q x RN — R is a Carathéodory function, if:

1. the function f(z,-): RV — R is continuous for almost every = €

2. the function f(-,7) : Q — R is measurable for all 7 € RV,

We are now ready to introduce the basic tool needed in the theory of nonlinear partial differential equations.

Theorem A.3.42 — Nemytskii operator. Let Q C R? be measurable and f: Q x RV — R be a Carathéodory
function. For @ = (uy,...,uy): Q@ — RY we define the Nemytskii operator

W (@)](x) := f(z, d()).

Then the function N(@) is measurable provided the function @ is measurable.
Moreover, let for any ¢ = 1,..., N there exist p; € [1,00) and let there exist p € [1,00), g € LP(Q2) and a constant
C > 0 such that for almost every x € Q and all 7 := (vy,...,vy) € RV it holds

|f(z,7)| < g(= +CZ|% : (A.15)

Then NV: @ — N (@) is a continuous operator from LP!(Q2) X --- x LPN(Q) to LP(Q).

Proof. Step 1: Measurability
Since @ is measurable, there exists a sequence of simple functions {@"}>2; such that @™ — @ almost everywhere
in Q. We define functions f,(x) := f(z,4™(z)). Then f, — N (@) almost everywhere in €, due to Property 1. for
the Carathéodory function f. Moreover, f,, are measurable which can be easily checked applying Property 2. from
Definition A.3.41 on the level set of the functions @™. Consequently, the function N (%) is measurable.

Step 2: Boundedness
If @ € LP(Q) x --- x LPN(Q), then |N(@)||Lr(q) is finite due to the Minkowski inequality A.3.10 and the growth
assumption (A.15), since

N

< llgllze(o) + CZ ||ui||gw,(g) < 0o. (A.16)
LP(Q) i=1

N p
9+CZ|U2‘|FL

i=1

[N (@)l ey <
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We also see that A" maps bounded sets in LP!(2) x --- x LPN () to bounded sets in L?(f2).

Step 3: Continuity
It remains to show the continuity of N. Let @™ — @ in LP*(Q) X --- x LP¥ (). Switching to subsequences we may
ensure that ¥™ — @ almost everywhere in 2 and

i = willppi ) <277 forallneNand i€ {1,...,N}.

Then the functions

vii=lu + > e —wi|  ie{l,...,N}

control the members of the sequence {@"} in LPi(€2). Assumption (A.15) and estimate (A.16) yield that
N N
g+LY> |7 € LP(Q)
i=1
controls the sequence {f(-,4™)} from above. Further due to (A.16)
[f (@, @™ (2)) — f(x,d(x))[” < 2°|f (=, ﬁ”(iﬂ))lp 22| f (, u(x))|P

<2p< +LZ|vz I) + 27| @) € L1(9);

in other words we constructed an integrable maJorant Since f(z,ud"(x)) — f(x,ud(x)) for almost every = € Q (it
follows due to the almost everywhere convergence ¥™ — 4 and the continuity of f in the second variable), we can use
the Lebesgue dominated convergence Theorem A.3.4 and get

It is easy to see (by contradiction argument) that the result holds for the whole sequence. [ |

We finally formulate the key property of the Carathéodory functions which are additionally convex in the last vari-
able.

Theorem A.3.43 — Weak lower semicontinuity. Let  C R? be measurable, f: Q x (RY xRM) - R a
Carathéodory function. Moreover, assume that:

1. f is bounded from below by an integrable minorant, i.e., there exists g € L'(f) such that for all (@, %) €
RY x RM and almost every z € € it holds

f($7ﬂ76) Z -9

2. f is convex in the last variables, i.e, for each @ € RY each @, 7, € RM, each a € [0,1] and almost every = €

it holds
f(@, i, ath + (1 - a)th) < af(z,d,0) + (1 - a) f(z, @, U2).
Then for every sequence {@"}2; = {uy,...,u}} 2, which fulfils for each i =1,..., N
ul — u; strongly in L'(9) (A.17)
and every sequence {07}, = {v],..., v}, }52, which fulfils for each i =1,..., M
o' = v; weakly in L'(Q) (A.18)
it holds

/ (@, i(z), 5(z)) dz < liminf / o 7" (z)) da. (A.19)

n—oo

Proof. Let (A.17)—(A.18) hold. We denote

L:=liminf | f(z,d"(z),v"(x))dz.

n— oo Q

Switching to a subsequence if necessary, we may achieve that

/ flz,@™(x), 0" (z))de — L,
Q

ul = u; in LY(Q) Vi=1,...,N,
ul >u; ae inQ Vi=1,...,N.
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In what follows we consider only this subsequence. Moreover, since g € L'(Q), switching to f(z,#, ¥) + g(z) we may
achieve that f is a non-negative Carathéodory function which is convex in the last variable. In what follows, we
additionally assume that f is non-negative.

Step 1: Main idea of the proof
Assume for a moment that f does not depend on the second variable, i.e., f(x,u,7) = f(x,7). The main idea is
connected with application of the Mazur Theorem B.2.14. Due to it and due to (A.18) we can find subsequences
{wn}yee, c LY(Q), {k"}:2,, and numbers a} € [0, 1] such that

ke

k™ > n, Za"ﬁk Zaﬁ:l,
k=n

and
Vi=1,...,M: wl — v; strongly in L*(Q).

Finally, by virtue of the convexity of f in the last variable we obtain

/Qf(xﬂi x<2ak/f x<222/f

Passing to the limit n — oo, where on the left-hand side we use the pointwise convergence (for a suitable subsequence),
non-negativity of f and the Fatou Lemma A.3.6 we get

/f x, U( dx<hm1nf/ f(z dx<hm1nfsup/ f(x, 7% (2)) da

n—oo n— o0 k>n

<limsup | f(z,v"(x))dz =1L

n—oo Q

which is precisely inequality (A.19). It remains to explore the case when [ also depends on 4.
Step 2: "e-perturbation due to the dependence on "
Let 2 C Q be an arbitrary bounded measurable set and € > 0 be arbitrary. We define

Qe = {z € Q| f(x,@"(2),5"(x)) — f(a,i(x),T"(z))| > e}.
We show that _
Q] "7 0. (A.20)

For contradiction, assume that (A.20) does not hold. Switching to a subsequence and making ¢ > 0 smaller, if

necessary, we get B
Q| > 4e for all n € N. (A.21)

Due to (A.18) there exists C; > 0 such that ||7"||11 () < C1. If we set C. := < and define

Q) = {z € Q5" (@) = C.},

we have for all n € N the estimate

|Q|<—/| \dm<—:5. (A.22)

8

By virtue of the Egorov Theorem A.3.7 we can find Q7 such that @ € C(Q\ Q%) and
Q7 <e

SO (A.23)

@™ — @ uniformly in Q\ Q.

Therefore there exists Cy > 0 such that for all n € N, ||11'”||L,¥,C(§\§~2 a < (5. Finally, using the Luzin Theorem A.3.1
and the fact that f is a Carathéodory function, we can find O/ such that

1Qf| <e, fis uniformly continuous in (2 \ Q) x Be,(0) x Be, (0). (A.24)
Combining (A.21)—(A.24) it is not difficult to see that
Qe \(QFUQTNQY) > forany n e N. (A.25)
Finally, applying the uniform convergence (A.23) and the uniform continuity (A.24) we have

n—r oo

108" = £ ooy " 0
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By virtue of the definition of ﬁs,n we get a contradiction with (A.21). Hence, claim (A.20) is shown.
Step 3: Conclusion of the proof

Due to (A.20) we can choose a subsequence which we relabel and thus we may again assume that |QE nl <27"e. We
set Q. 1= Uo— 1an Then |Q.| < ¢ and for any z € 2\ €. and any n € N it holds
|f(z, u™(x), 0" (2)) — f(z,d(z), 7" (2))] <e. (A.26)

We now proceed as in Step 1. We first repeat the procedure to find the sequence {w "} ; and applying the convexity
of f in the last variable we get the estimate

L
f(aii(z), @ (@) <Y aj flz,id(x), 0" (2))
k=n

o
<> aplf (i), 7 () — fz, @ (2), 7% (2))]
k=n
o

+ ) ap f(x ik (z), 75 ().
k=n

Integrating over © \ Q. and using (A.26) together with Zﬁin ap =1 we get

q —k
/@\Q fla, @(z), @™ () dz < |\ Q. \+/ Za 7% (2)) dz

Qe f—n

sdm+mm/fmﬂ%mﬂW@Mm
k>nJQ

We may now, exactly as in Step 1, pass to the limit on the right-hand side and apply the Fatou Lemma A.3.6 on the
left-hand side to conclude

/~ fla,i(z),5(x)) dz < e]Q| + L.
a\Q

We now pass with ¢ — 0,. We use the boundedness of Q on the right-hand side and the Lebesgue monotone
convergence Theorem A.3.2 on the right-hand side to show (recall that |Q.| < ¢)

/fwu v(z))de < L.

Finally, let Q" C Q be a sequence of bounded sets such that Qn ' Q. Then passing to the limit in the inequality
above (by virtue of the Lebesgue monotone convergence Theorem A.3.2) we get (A.19). |



Appendix B

Several basic results from functional analysis

The results presented below summarize only several most important results needed in these Lecture Notes. Further
details can be found e.g. in Edwards (1995), Yosida (1980), Dunford and Schwartz (1988) or in Czech in Lukes (1998).

B.1 Banach and Hilbert spaces

Definition B.1.1 — Norm, normed space. A mapping = — ||z||y, where x belongs to a certain real (or
complex) vector space V, is called a norm, if:

1. |lz]lv > 0 for all x € V, where ||z|ly =0, if and only if z =0
2. || Az|lv = [M||z||v foral A\ e R (A€ C)and all x € V
3. lz+yllv < ||lzllv + ||y|lv for all z and y € V.

A vector space V on which we define a norm is called a normed vector space.

Definition B.1.2 — Scalar product, unitary space. A mapping (z,y) — (z,y)n, where z, y belong to a
certain real (or complex) vector space H, is called a scalar product, if:

1. (z,2)g >0 for all x € H, where (z,z)g = 0, if and only if z =0
2. (‘T7y)H = (yam)H (OI’ (xvy)H = (y7x)H) for all T,y € H
3. Az, y)g = ANz,y)g forall z, y e H, AR (X € C).

A vector space with a scalar product is called a unitary space.

Remark B.1.3. Recall that the unitary space is also normed and the norm can be taken as |ullg := v/(u,u) . We
call this norm the associated norm to the scalar product.

Definition B.1.4 — Strong convergence (or convergence in norm). We say that a sequence {vy, }nen of
elements of a normed vector space V' converges strongly (i.e., converges in norm) to an element v € V, if

lim |lv, — |y =0.
n—oo

Definition B.1.5 — Cauchy sequence. We say that a sequence {v, },en of elements of a normed vector space
V' is a Cauchy sequence, if for any ¢ > 0 there exists ng € N such that for any m, n > ng it holds

lvn, — vmllv <e.
While any strongly convergent sequence is a Cauchy sequence (which a kind reader can surely verify himself or
herself), the opposite implication is in general not true.

Definition B.1.6 — Complete spaces, Banach and Hilbert spaces. A normed vector space V which fulfils
that any Cauchy sequence of its elements has a strong limit in V is called complete. Complete normed spaces are
called Banach spaces, complete unitary spaces (with respect to the norm associated to the scalar product) are called
Hilbert spaces.
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Definition B.1.7 — Separable space. A normed vector space V is called separable, if it contains a countable
dense subset, i.e., a set M = {v, }nen C V such that for any € > 0 and any v € V there exists an element v, € M
such that ||vg — vy <e.

B.2 Dual spaces, weak convergence

Definition B.2.1 — Dual space. The set of all continuous linear functionals on the Banach space X is called
a dual space and it is denoted as X*.

The dual space is again a Banach space with respect to the norm

[Lllx- = sup (L,v)x,
vEX|lv]lx <1
see, e.g., (Lukes, 1998, Theorem 2.4) or (Yosida, 1980, Section II1.6). The dual space to LP(f2), 1 < p < oo, can be
identified with the space L¥ (), % + i = 1, the dual space to C(£2) with the space of Radon measures 2. For the
case of the complete normed space endowed with a scalar product it holds the following characterization of the dual
space.

Theorem B.2.2 — Riesz representation. Let L be a continuous linear functional on the Hilbert space H.
Then there exists a unique element v € H such that

(Lyuyy = (v,u) .

Moreover, ||L|| g = ||v||#-
Proof. The proof can be found, e.g., in (Lukes, 1998, Theorem 2.9) or (Yosida, 1980, Section IIL.6). |

For a Banach space X it is possible to define a dual space X** to the space X* (the second dual space to X). We
can define the canonical mapping E: X — X** as

)

Eu=u"*, where (u"*,L)x- = (L,u)x forall L € X*.

Definition B.2.3 — Reflexive space. A Banach space X is called reflexive, if the canonical mapping satisfies
E(X)=X"**.

While any Hilbert space is reflexive, for example on the scale of the Lebesgue space it holds only for p € (1, 00).
The following result is trivial.

Theorem B.2.4 — Properties of closed subspaces. Let X be a Banach space and Y its closed subspace.
Then it holds.

1. If X is separable, then Y is separable.

2. If X is reflexive, then Y is reflexive.

Definition B.2.5 — Weak and weak star convergence. We say that a sequence {v,, },en in the Banach space
X converges weakly to an element v € X, we denote it v,, — v, if

HIL}II;O<L3 U7L>X = <L7 U>X
for any L € X*. We say that a sequence {L, }nen C X* converges weakly * (weakly star) to an element L € X*,
we denote it L, — L, if

lim (L,,v)x = (L,v)x

n— oo

for any v € X.

Theorem B.2.6 — Alaoglu—Bourbaki—Banach. Let X be a Banach space. If there exists a separable Y such
that Y* = X, then from any bounded sequence in X it is possible to extract a weakly star convergent subsequence.

Proof. The proof can be found, e.g., in (Lukes, 1998, Theorem 16.6). |
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Theorem B.2.7 — Eberlein—Smulyan. Let X be a Banach space. Then the following two claims are equivalent.
1. From any bounded sequence {v, }nen C X it is possible to extract a weakly convergent subsequence.
2. The space X is reflexive.

Proof. The proof can found, e.g., in (Lukes, 1998, Theorem 16.9) or in (Yosida, 1980, Section V.4). |

Definition B.2.8 — c-net. Let X be a Banach space. We say that a nonempty set A C X is an e-net in X, if
the system of open balls {B.(x)| x € A} covers X.

Definition B.2.9 — Totally bounded set. We say that a non-empty set M C X, X Banach space, is totally
bounded, if for any € > 0 there exists a finite e-net, i.e.,

N
Ve > 03N € N3 {mz}fil C M so that U m,; forms an e-net.
i=1

Theorem B.2.10 — Relation between relatively compact and totally bounded sets. Let X be a Banach
space. Then its subset Y is relatively compact (i.e., its closure is a compact set), if and only if the set Y is totally
bounded.

Proof. The proof can be found, e.g., in (Lukes, 1998, Paragraph 24.4). |
Definition B.2.11 — Continuous embedding. Let X,Y be Banach spaces. We say that X is continuously

embedded into Y (we denote it as X — Y), if:
1. XCY
2. the identity I, as a mapping I: X — Y, is a continuous mapping, i.e.,

IC > 0vz € X: |zlly < C |2l

Definition B.2.12 — Compact operator. Let X,Y be Banach spaces. Let A: X — Y be an operator. This
operator is called compact, if it maps bounded sets to relatively compact sets.

Therefore a compact operator maps bounded sequences in X to relatively compact ones in Y. It is therefore
possible to choose from them in Y a convergent subsequence.

Definition B.2.13 — Compact embedding. Let X,Y be Banach spaces. We say that X is compactly embedded
into Y (we denote it as X —<— Y), if:

1. X =Y

2. the identity I, as a mapping I: X — Y, is compact (each bounded subset B C X is relatively compact in V).

Theorem B.2.14 — Mazur. Let X be a Banach space and u,, — w in X. Then there exists a sequence {k,} C N,
k, >n for all n € N, and numbers a® >0, n € N, k € {n,..., k,} such that for all n € N

o kn
Z af =1 and Up = Z afuy, — u strongly in X.
k=n k=n
Proof. The proof can be found, e.g., in (Yosida, 1980, Section V.1) or in Brezis (1993). [

B.3 Spectrum of operators in Hilbert spaces, Fredholm alternative

Let us consider a linear mapping (operator) A: H — H, where H is a real Hilbert space; so
A(Mu + pv) = MNA(u) + pA(v)

for any u, v € D(A) (the domain of A) and arbitrary A\, u € R. Let us further assume that A is bounded (and thus
continuous), it means that there exists C' > 0 such that

[AW) |z < Cllulla
for all u € D(A).
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Definition B.3.1 — Resolvent, spectrum. Let A: H — H be a bounded linear operator. Then the resolvent
of A, denoted by p(A), is the set of all € R such that A—nl, where I: H — H is the identity mapping, is injective
and surjective. The spectrum of the operator A is the set o(A) =R\ p(A4).

Definition B.3.2 — Eigenvalue, eigenfunction, point spectrum. Let A: H — H be a bounded linear
operator. The number A € o(A) is called an eigenvalue of the operator A, if the kernel of the operator A — A is not
trivial (it means that there exists a nontrivial x) € H such that A(zy) = Azy). Such z) is called an eigenfunction
of the operator A. The union of all eigenvalues of A is called the point spectrum of the operator A and we denote
it o, (A).

Definition B.3.3 — Adjoint operator. Let A: H — H be a linear operator. The adjoint operator A*: H — H
is the operator which for all u, v € H fulfils
(Au,v)g = (u, A™0)n

Note that if the compact operator is additionally linear, it is also bounded (and thus continuous).

Theorem B.3.4 — Compactness of adjoint operator. Let the operator A: H — H be compact. Then also
its adjoint operator A*: H — H is compact.

Proof. The proof can be found, e.g., in (Evans, 1998, Appendix D Theorem 4). |

Definition B.3.5 — Selfadjoint operator. The operator A: H — H is called selfadjoint, if A = A* (including
the domains).

Theorem B.3.6 — Fredholm alternative. Let H be a Hilbert space and let K: H — H be a compact operator.
Then it holds:

1. N(I — K) is finite dimensional

2. R(I — K) is closed

3. R(I— K)=N(I - K*)*

4. NI-K)={0} < RI-K)=H

5. dimN(I — K) =dim N(I — K*)

6. The spectrum of K is at most countable and contains 0. If the spectrum is infinite, then 0 is the only
accumulation point.

Proof. The proof can be found, e.g., in (Evans, 1998, Appendix D Theorem 5). |
Theorem B.3.7 — Spectrum of a compact operator. Let dim H = oo, A: H — H be a linear compact

operator. Then:

1. 0 € o(A)
a(A)\ {0} = 0,(4) \ {0}

3. Either o(A) \ {0} is a finite set or o(A) \ {0} is a sequence with the limit 0.

Proof. The proof can be found, e.g., in (Evans, 1998, Appendix D Theorem 6). |
Theorem B.3.8 — Estimate of the spectrum. Let A: H — H be a linear, bounded, selfadjoint operator.
Denote

m = inf (Au,u) g, M = sup (Au,u) gy
{veH |||ullp=1} {ueH | ||ul| g=1}

Then o(A) C [m, M] and m, M € o(A).

Proof. The proof can be found, e.g., in (Evans, 1998, Appendix D Lemma in D6). |
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Theorem B.3.9 — Spectrum of a compact selfadjoint operator. Let A: H — H be a linear, compact,
selfadjoint operator and let H be a separable Hilbert space. Then there exists a countable orthonormal basis of H
formed by eigenfunctions of the operator A.

Proof. The proof can be found, e.g., in (Evans, 1998, Appendix D Theorem 7). |
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