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A CONVERGENCE RESULT FOR A
STEFAN PROBLEM WITH PHASE RELAXATION

VINCENZO RECUPERO

Dedicated to Pierluigi Colli on the occasion of his 65" birthday

ABSTRACT. In this paper we prove consider the model of phase relaxation introduced in [22],
where an asymptotic analysis is performed toward an integral formulation of the Stefan problem
when the relaxation parameter approaches zero. Assuming the natural physical assumption that
the initial condition of the phase is constrained, but taking more general boundary conditions,
we prove that the solution of this relaxed model converges in a stronger way to the solution of
the classical weak Stefan problem.

1. INTRODUCTION

Modelling phase-transition phenomena in a substance attaining two phases (e.g. solid and
liquid) in a bounded domain §2 of the space during the time interval [0, 7], one is led to the the
energy balance equation

gt(ngX)_Ae—g in Q:=Q x[0,7T7, (1.1)

where for simplicity we have normalized to 1 all the physical constants. Here the unknowns
0 = 0(t,z) and x = x(¢,x) stand respectively for the temperature and the phase function:
(1 — x)/2 represents the solid concentration of the solid portion, (1 + x)/2 is the concentration
of the liquid portion, and —1 < y < 1, so that it is allowed the existence of mushy region where
the substance is a mixture of the solid and liquid parts (cf., e.g., [21, p. 99]). In order to describe
the evolution of the system, an equation relating € and x is needed. If # = 0 is the equilibrium
temperature at which the two phases can coexist, then we can take the equilibrium condition of
Stefan type (see, e.g., [21] and the references therein)

X € sign(0) in @, (1.2)

where sign denotes the multivalued sign graph (i.e. sign(r) := —1 if r <0, sign(r) := [-1, 1] if
r =0, sign(r) := 1 if r > 0). Problem (1.1)—(1.2) is usually called Stefan problem. Notice that
(1.2) could be written in the equivalent form

sign ! (x) 2 0 in @, (1.3)
sign~! being the inverse relation of the multivalued sign graph (sign=!(r) := 0 if » € |-1,1],
sign~!(—1) := ]—00,0], sign~1(1) := [0, o0).

If dynamic supercooling or superheating effects are to be taken into account, then condition
(1.3) is usually replaced by the following relaxation dynamics for the phase variable y (cf., e.g.,
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[20, 21] and their references)

Ix
ot
¢ being a small kinetic positive parameter. Alternatively, the relaxation dynamics can also be
modeled by the inclusion

e +sign"l(x) >0 in Q, (1.4)

5?;; + x € sign(h) in Q, (1.5)
which is not equivalent to (1.4).

The Stefan problem (1.1)—(1.2) and the Stefan problems with phase relaxation (1.1), (1.4)
and (1.1), (1.5) have been extensively studied: see, e.g., [7, 8, 21] for (1.1)—(1.2), [7, 20, 5, 8, 21]
for (1.1), (1.4), and [22, 15] for (1.1), (1.5). In particular in [20], uniqueness and existence of
(1.1), (1.4), coupled with suitable initial-boundary conditions, are proved in the framework of
the Sobolev spaces, and the solution of the relaxed problem is shown to converge, in a suitable
topology, to the solution of the problem (1.1)—(1.2) as € N\, 0. Problem (1.1), (1.5) instead is
dealt with in [15] where existence, uniqueness, and asymptotic analysis to the Stefan prblem
are studied within the same Sobolev setting. Let us also observe that the Stefan problem with
phase relaxation can also be studied taking into account a hyperbolic energy balance yielding a
finite speed of propagation for the temperature field (see, e.g., [20, 18, 19, 6, 16, 17]).

Though models (1.1), (1.4) and (1.1), (1.5) are very natural from the analytic point of view,
they have some modelling drawbacks. Indeed, as observed in [22], in (1.4) the rate of the phase
x does not depend on y, because the term sign~! only represents a constraint for the phase, and
in (1.5) the phase depends only on the sign of the temperature 6. One would expect instead
that the rate of x decays as x approaches 1 and that it also decays as # tends to 0. In order to
overcome this difficulties, in [22] the following relaxation dynamics is proposed:

eX—y@B,x) inQ (1.6)
for a suitable class of regular functions 1 : R?> — R which are increasing in 6, decreasing in ¥,
and such that (6, x) = 0 if and only if x € sign(f), or more generally

(0, x) =0 if and only if x € a(h), (1.7)
where « is a generic linearly bounded maximal monotone operator in R, i.e. a continuous

increasing graph in R? (cf., e.g, [4], however in the next section we will provide all the precise
definitions needed in the paper). An example, provided in [22], is

1-— 11—
(0.x) = plOT) 5~ +p(—07)
where 67 = max{6,0}, 6~ = max{—0,0}, and p : R — [—1,1] is a function such that
7y = p(0T) (respectively m_ = —p — (07)) represents the probability of melting a solid particle

(respectively “crystallizing a liquid particle”) in the unit time, with p(r)r > 0 for every r # 0.

In [22] the model of phase relaxation (1.1), (1.6) is coupled with zero Dirichlet boundary
conditions for the temperature, and it is shown that solution of the relaxed problem (1.1), (1.6)
converges in suitable way to a solution of a rather weak formulation of the Stefan problem (1.1),
(1.4). To be more precise it is shown that as € approaches zero along a suitable subsequence,
then the solution of the relaxed problem converges to a solution of a time-integral formulation of
the Stefan problem (1.1), (1.4), and in general this weaker formulation has not a unique solution.
The setting adopted in [22] makes the proofs nontrivial and L!-techniques are needed.

The aim of our present paper is to perform the asympotic analysis as € approaches zero of the
model of phase relaxation (1.1), (1.6) in the case of a bounded graph « (which is physically very
natural, e.g. « = sign), but assuming more general boundary conditions for the temperature 6.
In this way we are able to use L?-techniques, we obtain a stronger convergence along the entire
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family ¢ (and not along a subsequence), and we find that the limit problem is actually (1.1),
(1.4), so that it has a unique solution.

To be more precise concerning our results, we assume that « is a bounded maximal monotone
operator a : R — Z(R) and we supply the system (1.1), (1.6) with the rather general initial-
boundary conditions described as follows: letting {I'g,I'1} be a partition of the boundary of Q
into two measurable sets, we take

0 =060p on I'g x [0, 77, (1.8)
Onf = —0n on I'y x [0,7], (1.9)
9('1 O) + X('v 0) = 00 + Xo in Qa (110)

where 6p, O, Oy, xo are given functions and n is the outward unit vector normal to the boundary
of Q. If we assume that fp is a sufficiently smooth function defined on the cylinder @, that
On : Ty x [0,7] — R is regular enough, and that there is a function v : @ — R such that
u=Auin Q, u=0p on Iy x [0,T], and u = Oy on Ty x [0,T] and we set Oy := 0y — Op(0).
Hence we rewrite all the equations in the new unknown 6 := 6 — u so that the problem (1.1),
(1.6), (1.8)—(1.10) reads, writing again 6 instead of § for simplicity,

;(9+X)—A9:g—?;;+Au in Q, (1.11)
5(?;; = (0 + u, x) in Q, (1.12)
=0 on I'g x [0, 7] (1.13)
Onf =0 onI'; x 0,71, (1.14)
0(-,0) + x(+,0) = o + xo in . (1.15)

This formulation has the advantage that the boundary conditions for # are homogeneus and the
wider generality is incorporated in the u-terms in the right-hand side of the balance equation
and in the non-linearity 1. As described above, by means of L?-techinques, we will prove that
the only solution of (1.11)—(1.15) converges to the solution of (1.11), (1.13)—(1.15) coupled with

X € a(f + u) in Q

as € — 0 (not only along a suitable subsequence).

The plan of the paper is the following. In Section 2 we list the precise assumptions on the data
of the problem and we state our main results. In Section 3 we analyze the relaxed problem (1.11)—
(1.15). In the final Section 4 we perform the asymptotic analysis as the relaxation parameter e
goes to zero.

2. MAIN RESULTS

In this section we give the variational formulation of the problems presented in the Introduc-
tion and we state our main results.

The set of integers greater than or equal to 1 will be denoted by N. Given p € [1,00], a
measure space D, and a real Banach space B, then the space of B-valued functions on D which
are p-integrable will be denoted by LP(D; B); the vector space of essentially bounded B-valued
functions on D is denoted by L*°(D; B). These spaces will be endowed with their natural norms
defined by [|[v|lLo(p;5) = ([} lv(2)| dz) YP If p =2 and B = E is a Hilbert space then this
norm is induced by the inner product (vi,v2)r2(p.gy = [p(v1(2),va(2))p da, where (-, -, ) is the
inner product in E. For the theory of integration of vector valued functions we refer, e.g., to [12,
Chapter VI]. We will simply set LP(D) := LP(D;R) for p € [1,00]. If n € N the n-dimensional
Lebesgue measure of a set D C R™ will be denoted by |D|. The locutions ”almost every” and
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"almost everywhere” ("a.e.”) will always refer to the Lebesgue measure. If D C R”™ is open,
we will make use of the Sobolev space H'(D) := {v € L*(D) : 0v € L*(D), i = 1,...,n}
where 0;v denotes the partial derivative of v with respect to the i-th variable in the sense of
distributions (cf., e.g., [1]). The symbol V will denote the distributional gradient operator so
that H'(D) is a real Hilbert space if it is endowed with the inner product

(v1,v2) g1 (py = /Dvl(x)vg(:c) + /DVvl(w) - Vug(z), vy,ve € HY(D), (2.1)

which induces the usual norm || - || g1 (py. If 9D is of Lipschitz class and if Ty is open in 9D, then

the restriction operator C*°(D) — C(Ty) : v — v|r, can be uniquely continuosly extended
to a linear continuous operator 4, : H'(D) — L*(Ty), where I'g is endowed with the (n — 1)-
dimensional surface (Hausdorff) measure (see, e.g., [13, 11]). The notation v|p, := ypr,(v) is
commonly used for a function v € HY(D). If a,b € R, a < b, we set LP(a,b; B) := LP(]a,b|; B)
for p € [1,00] and H'(a,b;B) := {f € L*(a,b;B) : f' € L*(a,b;B)}, where ¢’ denote the
distributional derivative of a function g : Ja,b[ — B, and the norm || f|| g1(40:8) := | f |l 22(a,5:3)F
£l 22(a,5;) is used. For the main properties of the Sobolev space H(a,b; B) we refer, e.g., to
[4, Appendix]. Now we can present our first set of assumptions.

Assumptions 2.1. The following conditions will be used in the paper.

(H1) © C R™ is a bounded open connected set with Lipschitz boundary I' := 9. I'g and I'y
are open subsets of I' such that 'y NIy = &. If T’y and I'; denote the closures of I'y and
I'y in I, then we assume that I'g UI'y = I' and that I'g N I'; is of Lipschitz class. We
define

H:=L*(Q), (2.2)
V= Hp (Q):={veH(Q) : v|r, =0}, (2.3)

endowed with their usual inner products, in particular V' is endowed with the inner
product induced by (2.1). If V' denotes the topological dual space of V, we define the
linear continuous operator A : V. — V' by

V/<A1)1,1)2>V = / Vi - Vg, wvi,v2 €V, (2.4)
Q

where (-, -}y denotes the duality between V' and V. The final time of the evolution
will be denoted by T' > 0 and we set @ := 2x]0,T7.

(H2) We are given
¥ : R? — R Lipschitz continuous with Lipschitz constant L. (2.5)
(H6) For every € > 0 we are given
f- € LY0,T; H) + L*(0,T; V') we € L*(0,T; HY(Q))n HY(0,T; V"), (2.6)
and we define the norm
1Pl o7y 4 p20,mvny = Il Loy + Nl9llL20.1v7),
for every h € L(0,T; H) + L?(0,T; V).
(H7) For every € > 0 we are given
fo: € L*(Q)  xo- € L*(9). (2.7)

Remark 2.1. Let us observe that in assumption (H1), (H2) we do not require that the (n—1)-
dimensional Hausdorff measure of I'y is strictly positive.
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Let us recall that V' C H C V' with dense and compact embeddings, where V' is endowed
with its dual norm induced by V' and we have identified H with its dual, thus
vi{e,v)y = (e,v)m Vee H wvel.

We will also need the following second set of assumptions:

Assumptions 2.2. The following conditions will be used in the paper.
(Al) a: R — Z(R) is maximal monotone, i.e. if D(a) :={r € R : «(r) # o} then
(s1—s2)(r1 —1r2) >0 Vri,rg € D(a), s1 € a(ry),s2 € a(ra),
and
(c—38)(p—71)>0, se€a(r), reDl = secar).
We also assume that « is “bounded”, i.e. there is a constant M > 0 such that
ls| < M Vr € D(a), Vs e a(r). (2.8)

(A2) ¢ : R? — R is the Lipschitz continuous function given in (H2) of Assumption 2.1
satisfying (2.5) and the following monotonicity condition:

[7,/}(71, X) — w(TQ,X)] (1 —712) >0 V7,72, X € R, (2.9)
[W(rx1) =¥(Tx2) [ (x1 = x2) <0 ¥x1,x2,7 €R, (2.10)
i.e. ¥(-,x) is increasing for every x € R and (7, -) is decreasing for every 7 € R.
(A3) We assume the following “compatibility” condition between o and 1):
PY(r,x) =0 <= x€ar) V(7 x) € R2 (2.11)
(A4) We are given
fe LY 0, T; H) + L*(0,T;V')  we L*0,T; H(Q)) n H' (0, T;V"). (2.12)
(A5) We are given
0o € L*(Q),  xo0 € L™(Q), (2.13)

such that
xo(z) € a(fo(z) +u(0,z)) for a.e. x € Q. (2.14)

Remark 2.2. Let us observe that (2.14) is equivalent to condition (3.3) in [22].

Let us recall that under condition (H1) of Assumption 2.1 and conditions (A1), (A4), (A5)
of Assumption 2.2, it is well-know that the Stefan problem admits a unique solution, i.e. there
exists a unique pair (6, x) : @ — R? such that

6 c L*(0,7; V)N HY0,T; H), (2.15)
X € L2(Q), (2.16)
0+x € H(0,T; V) (2.17)
(04 x)'(t) + A0(t) = f(t) in V', for a.e. t € 10,77, (2.18)
x(t,z) € a(f(t,z) + u(t, x)) for a.e. (t,x) € Q. (2.19)
(0 + x)(0) =6y + xo0 in V', (2.20)

For a proof we refer, for instance, to [5, 8, 21].
Now we state the weak formulation of the model of phase relaxation (1.11)—(1.15).
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Problem (P.). Assume that ¢ > 0 and that Assumption 2.1 is satisfied. Find a pair of functions
(0:,x:) : @ — R? satisfying the following conditions:

9. € L*(0,T; V)N H(0,T; V"), (2.21)
xe € HY(0,T; H), (2.22)
OL(t) + xL(t) + Ab:(t) = f-(t) in V', for a.e. t € 10,77, (2.23)
ex.(t, @) = ¥(0=(t, x) + u-(t, ), x= (¢, 2)) for a.e. (t,x) € Q, (2.24)
0:(0) = Ooe, a.e. in €, (2.25)
Xe(0) = xo0e, a.e. in . (2.26)

Let us now introduce a general notation which will hold throughout the paper.

Definition 2.1. For a real Banach space B, and for a function v € L'(0,T;B) we define
v:[0,T) — B by setting

o(t) ::/0 v(s)ds, t €10,7). (2.27)

We also state the following Baiocchi-Duvaut-Frémond formulation of the classical Stefan prob-
lem (cf. [3, 9, 10]).

Problem (P). Find a pair of functions (6, x) : Q — R? satisfying the following conditions:

6 L=0,T;V)nH(0,T; H), (2.28)
X € L*(Q), (2.29)
O(t) + x(t) + AB(t) = f(t) + 0o +xo  in V', for ace. t €]0,T], (2.30)
x(t,z) € a(f(t,z) + u(t, z)) for a.e. (t,2) € Q. (2.31)

A pair (60, x) satisfying (2.28)—(2.31) is also called a solution of the Stefan problem in the sense
of Baiocchi-Duvaut-Frémond.

Now we state the main results of this paper.

Theorem 2.1. Assume that ¢ > 0 and that Assumption 2.1 holds. Then Problem (P.) admits
a unique solution. Moreover it is well-posed in the sense specified by Proposition 3.1 below.

Theorem 2.2. If Assumptions 2.1 and 2.2 are satisfied, then there exists a unique solution (6, x)
of Problem (P), and (6,0, ) is the weak-star limit in L>(0,T;V) x L*(0,T; H) x L>=(0,T; H)
of the sequence ((55,95, Xe))e as € \( 0, where (0, xe) is the solution of (P.) and it is assumed
that xo- € L= () for every e > 0 and

fo= f in LY(0,T; H) + L*(0, T; V'), (2.32)
Ue —> U in L*(Q), (2.33)
B0 — B0 in H, (2.34)
X0e — X0 in L*°(Q) (2.35)

as € \; 0. Moreover (6, x) is also the unique solution of the Stefan problem (2.15)—(2.20).

Remark 2.3. Let us remark that in Theorem 2.2 we have that the whole sequence (., x:)
converges to (6, x).
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Remark 2.4. Since the usual weak formulation of the Stefan problem is stronger than the
Baiocchi-Duvaut-Frémond one, from the uniqueness property stated in Theorem 2.2 we deduce
that the solution (6,%) of (P) belongs to [L?(0,T;V) N L>®(0,T; H)] x L=(Q) and satisfies
(2.15)—(2.20).

3. THE PROBLEM WITH PHASE RELAXATION

Let us start by proving a continuous dependence result for Problem (P.).

Proposition 3.1. Under Assumption 2.1 there exists a constant Ce, depending on T and on €,
such that if

fei € L2(0,T;H), 6o € H, xo0ei € H, i=1,2, (3.1)

and if the pair (0z;, X<;) satisfies (2.21)—(2.26) with Oz, Xe, fe, Oo=, and xo- replaced respectively
by Oci, Xeis [feis Ooeis and Xoeis @ = 1,2, then

16=1.(£) = B2 (B)I17 + lIxe1(8) = Xeo(OIIFr < Cc (I1Boer — boeallFr + xoer — XoeallF)

+Ce <Hf“ = fellLao mmny 120,y + lluer = “62”%2(0,T;H)> (3.2)

for every t € [0,T]. Let us remark that C. does not depend on fei, Qoci, Xoeis (Oeis Xei)s t = 1,2.
In particular Problem (P:) has at most one solution.

Proof. Let us set 0. := 0.1 —0:9, X: := Xe1—Xea, fe = fe1— [fe2, Ug 1= Ug] —Ue2, Ooe := Ooe1—0oc2,
and Xoe := X0e; — Xoe2- Let us also recall that f.p = fopg + fopy with fory € LY(0,T; H) and

ferv € L2(0,T; V') for k = 1,2, and set fopr := forg — feom, fov = fav — feav.
Moreover for simplicity let us omit the subscript € throughout the reminder of this proof. Let
us fix t € [0,7] and let us start by testing the difference of the energy balance equations for 6;

and 6y by 6 and integrate over [0, ], i.e. we consider the difference of the equations (2.23) with
0 and x replaced respectively by 60; and x;, ¢ = 1,2, we apply it to § and we integrate over [0, t]
with ¢ € [0,7]. Using (2.25) we infer that

1~ 2 ’ ~1 Y ¢ ~ 2
2]0(t)HH+/O /Qx(s,x)e(s,a:)dxds—i-/o /Q|V¢9(s,:c)| dzds
=5l + [ [ Fatsa)is.myazas+ [ ius). 0 s (33)

therefore using the elemantary Young inequality

1H0(t)H12q—|—/ /)Z’(S,:):)H(s,x)dxds—i—l/ / |VO(s,z)|> dxds
2 0 Jo 2.Jo Ja
Lz 1[0 o 2 "F i L[t o
< 560l + 5 ; v ()l deds + ; 1F () l10Cs) [ ds + 5 ; 10(s)l[7r ds.— (34)

Exploiting equation (2.24) for the phase relaxation and the Lipschitz continuity (2.5) of ¥, we
find C7 > 0 depending on ¢, but independent of 6;, xi, ui, 6oi, Xo0i, fi, such that (omitting for
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simplicity the integration variables s and x in some lines)

/Ot /Q X'(s,2)8(s,z) dz ds

1 [t -
:5/ /S)[w(el—'—ul’Xl)_w(92+u27x2)]9d1'd8
0
A N
Z_/0 /Qs<‘9+“|+\x) 0] dxds
t L (59 ~3 o~
2—/0 /9509' +’“||9|+|><||0|) dads

t o~
> —cl/ /(|9|2+|a|2+|55|2)dxds. (3.5)
0 QO

Now let us multiply the equation (2.24) for the phase relaxation by X, and integrate it over Q.
Thanks to (2.26) and to the Lipschitz continuity (2.5) of ¢, we deduce that

1 1.

SO = 51l
1 t

+1 / / [6(01(5,2) + ur(5,), x1(5,2)) — (6o, ) + us(s, 2), xo(s, 2))] K5, 2) ds da
€Jo Jo
1 L [t ~ N~

<glolt+ 2 [ [ (19++ ) [fdeds

1, L[t ~ e~
< slRall+ 2 [ [ (18RI + a1+ 1) dads. (36)
€Jo Ja

Summing (3.4) and (3.6), taking into account of (3.5), and using the elementary Young inequal-
ity, we obtain that there exists a constant Cs depending on e, but independent of 8;, x;, u;, 0o,
X015 fi, such that

1801 + / /Q V(s 2) P dads + K013

. t - t
<Gy (H%H%H!%H?ﬂr [ i ass | rrms)\@[ds)

v ([l s+ [ 1RGN ds ).

Thus an application of a generalized version of the Gronwall Lemma (cf. [2, Theorem 2.1]),
yields (3.2). O

Now we can conclude the proof of Theorem 2.1.

Proof of Theorem 2.1. For simplicity let us omit the subscript . Fix X € H'(0,7; H). Then,
thanks to a standard result for parabolic equations, there exists a unique 6y € L?(0,T;V) N
H(0,T; V') such that

Oy +Afx = f— X' inV' forae. te]0,T], (3.7)
Gx(O) = (90, a.e. in . (38)
Now define x : @ — R by

x(t,z) = xo(x) + i/ Y(Ox(s,x) + u(s,x), X(s,z))ds, te[0,T], x € Q. (3.9)
0
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Using (3.9), the Lipschitz continuity of ¢, and the fact that x, X and u belong to L2(0,T; H), it
is immediately seen that xy € H'(0,T; H). Hence we can define the operator S : H'(0,T; H) —
H'(0,T; H) associating with X the unique x satisfying (3.7)—(3.9). We have that y is a fixed
point of S if and only if (6, x) is a solution to Problem (P.). We are going to apply the shrinking
fixed point theorem. For i = 1,2, fix X; € H'(0,T; H) and let 6; € L?(0,T;V) N H(0,T;V")
be the unique function such that (3.7)—(3.8) hold with #x and X replaced by 6; and X;. Set
Xi := S(X;) and define X :=X1— X0, 0:=0,—0, X := x1 — X2. Let t € [0, T] be fixed. Let us
integrate in time the difference of equations (3.7) for i = 1,2 and test it by 0. Integrating the
result over |0, ¢[ and applying the Young inequality, we infer that

//|95x\2d$d5+ /VGS:U )ds dx< //|sz2d1:ds (3.10)

Therefore, using (3.9) and the Lipschitz continuity (2.5) of ¥, we get

/ | Riso)Pdzds
0 JO

- 512/0 /g [ (01(s,2) + u(s, 2), X1 (s,2)) = ¥ (02(s,2) + uls, z), Xa(s,2))|” dads
R N 2 ptop
< ?2/0 /Q (16(s,2)]* + X (s,2)[*) dzds < 252/0 /Q‘X(va)\zdl’d& (3.11)

On the other hand

t . t s t s
//|X(s,m)|2dxds§/ /S/ |X’(T,x)2drdmds§/ /t/ |X'(r,z)*drdzds
0 JQ 0 JQ 0 0 JQ 0
hence
2tL?
//|X S, x 2davds</ / / X (r,2)|? dadrds. (3.12)

so that there exists a constant C' independent of X; and X5 such that

t o~
X0 0 < € [ 15 om0 (3.13)

This entails that for n sufficiently large, the iterated mapping S™ is a strict contraction and
consequently S admits a unique fixed point, which leads to the solution we are looking for. [J

4. ASYMPTOTIC BEHAVIOR

Throughout this section we will assume the non restrictive condition that ¢ < 1.
Let us start by stating the following easy consequence of the assumptions on the function v,
as already observed in [22, formula (1.12)].

Lemma 4.1. Under the Assumptions 2.1 and 2.2 we have that

(T, x) >0 <= x <infa(r), (4.1)
(T, x) <0 <= x>supa(r),

for every (1,x) € R2.

Now we prove that if the initial datum yq is constrained by a=! (cf. (2.14)), then the solution
Xe of (2.24) is uniformly bounded on Q.
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Lemma 4.2. Under the Assumptions 2.1 and 2.2, if xo- € L*(Q2), and we are given x. €
HY0,T; H) and n. > 0 such that

xo(z) € a(fo(z) + ue(0,2)) for a.e. z €Q, (4.3)
Ixo0e ()] < |xo(z)| + ne for a.e. z €Q, (4.4)

and
ext(t,x) = ¥(0(t,z) + u(t, ), x:(t, z)) for a.e. (t,z) € Q, (4.5)

then
Ixe(t, )| < M+, for a.e. (t,z) € Q, (4.6)

where we recall that M is defined in condition (A1) of Assumption 2.2, so that M > sup{a(7) :
T € D(a)}.

Proof. Since x. € H'(0,T; L?*(Q)) we have that

¢
Xe(t) = xo0e +/ X(s)ds vt € 10,77,
0

therefore there exists a measurable set A C Q such that [ \ A| = 0 and

¢
Xe(t, ) = xoe(x) —l—/ X.(s,7)ds vt € 10,77, Vx € A.
0

It follows that for every z € A the function x.(-, z) is absolutely continuous from [0, T'] into R. It
is not restrictive to assume that xo(x) € a(6y(z) +u(0, x)) for every x € A, so that |xo(x)] < M
for every z € A. Therefore |xoe(z)| < M + n. for every € A. Let is fix € A and prove that
Ix(t,2)| < M +n. for every t € [0,T]. Indeed, if this were not true, there would exist ¢ty € |0, T
such that |x(to,z)| > M + . Let us first assume that x(to,z) > M + n.. Then, by continuity,
there exists ag € [0, to[ such that x(ag,z) = M + ne, and x(t,x) > M + n. for every t € Jay, to].
In particular x(¢,z) > sup{a(r) : r € D(a)}, hence x(t,z) > sup{a(0(t, ) + u(t, z), x(¢t,z))}
for every t € Jag,to], so that w(&(t,x) + u(t,x),x(t,x)) < 0 for every t € lag,to] by (4.5). It
follows that x/(t,z) < 0 for a.e. t € Jao, to], therefore, as x(-,z) is absolutely continuous, we
infer that x(-, x) is decreasing on |ag, to], a contradiction. An analogous argument can be used
in the case x(to, ) < 1. O

We need the following auxiliary lemma, where we make use of the notation (2.27) introduced
in Definition 2.1: v(t) = fgv(s) ds, for t € [0,T], v € L}(0,T; B), and a Banach space B.

Lemma 4.3. Under the Assumptions 2.1 and 2.2, if F € L'(0,T; H) + L*(0,T;V"), eg € H,
ve L20,T;V)NL>®(0,T; H), and § > 0, then, recalling notation (2.27), we have that

RPN t? 1+t
/ vi(F(s),v(s))vds <o (1 +t+ 2> ||v||%2(07t;H) + 5 HF||%1(0’T;H)+L2(07T;V,) (4.7)
0

and
K 2 3 2
/0 vrleo,vls))y ds < 8lol3aq0 ) + 15 ol (4.8)

for every t € [0,T].
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Proof. Let Fy € L'(0,T; H) and Fy € L?(0,T;V’) be such that F = Fy + Fy. We have that

/V/<131(8)7v(8)>vd8§/ B () | lo(®)7r ds
0 0

1 ~
S 6||U||%2(0,t;H) + T(kHFlH%Q(O,t;H)
2 1 ' ’
:5||U||L2(0,t,H)+45/(; /0 Fl(,r) dT’

1 t S 2
< 0olBaem + 35 [ ([ IAOImar) as

1
< 61”””%2(0,15;H) + ZatHFlH%l(o,T;H)-

2
ds
H

Let us observe that for any Banach space B we have

t 2 t 2
/ v(s)ds|| < (/ lv(s)|lB dS) < tH“”%%o,t;B)v
0 B 0

therefore, integrating by parts and applying Young inequality, we find that

/0 v (Ba(s), v(s))y ds

PI% =

~

t
— v (By(), 0y /0 v (Fa(s), 5(s))v ds

N t
< ”F2(75)||V’|5(t)”1/+/0 12 (s)[lv[[o(s)[[v ds

N t
— | B@)lv (18013 + IV9(0)|3) " + /0 1Ea()llve (18(s)1I% + [IV8()[13)/* ds

- 1,5
<6 (thvlFo.m + VOO I ) + 5101
£ [ (o + V9N m) a5+ Pl
o L2(0,s;H) 45 L2(0,T;V")
N t
<6 (Hvl3a0.m) + IVIO I ) + 5 1F 1200

t
- 1
+ 8 D0l + 6 [ IV ds+ 151 Pollao

(4.11)

thus (4.7) follows from (4.9) and (4.11). Finally estimate (4.8) is a consequence of (4.10) and of

formula

/O vileo, v())v ds = vr{eo, 5O < lleoll w5

We can now deduce the estimate for the temperature 6.

Lemma 4.4. Under the assumptions of Theorem 2.2, there exists a constant C independent of
e, but depending on T, Q, «, 1, f, 0o, x0, such that if (6, xc) is the only solution of Problem

(P.), then, recalling notation (2.27),

10112072y + 0= oo 0.mv) + € 2110c | 220 vy < Ch.

(4.12)



12 VINCENZO RECUPERO

Proof. We will tacitly use the convergences (2.32)—(2.35). Let us fix ¢ € [0,T]. First we integrate
the energy balance equation (2.23) with respect to time over [0, s] with s € [0,¢], and test it by
0:(s). After a further integration over [0, ¢], and recalling (2.27), we get

t 1 .
100y + | [ el a)6(s,z) dads + 5 [ VB 0) P do
" o Ja 2 Jo
t o~
_ / Vr(B0 + xeo + Fo(5), 0c(s))v ds, (4.13)
0

therefore using Lemma 4.3 we infer that there exists a constant K; depending on ||6o]|z, ||xo0l| &5
I £l 20,71 +£2(0,73v7)> and T, but independent of ¢, such that

HG ||L20tH //ngx (s,z)dzds+ - /]VQ (t,z)*dx
< Ky +K1/ / IVO.(t,2)> dzds. (4.14)
0 Jo

Now let us recall that f. = foq + foo with foq € LY(0,T; H) and f.o € L?(0,T;V’). We test by
6. the energy balance equation (2.23) and integrate over [0,¢]. Thanks to (2.25), we infer that

f||0 HH—i—a/ /XESCU (s,x dxds+5//|V«9 (s,2)*dxds

H90aHH+€/ (fe1(5),0=(s)) d8+5/0 vi{fea(s), 0e(s))v ds (4.15)

therefore, recalling that € < 1, several applications of Young and Hélder inequlities yield

H@ ]H—l—e/ /XESQS (s,z)dxds+ = //|V0 (s,2)*dxds

< Kyt Ko / o1 ()22 2110-(5) 1 s + I / [16-(s)]? ds (4.16)
0 0

for some Ky > 0 depending on |0, ||fllzt,7:m)+L2(0,7;v7), Put independent of e. Thanks
to the equation (2.24) for the phase relaxation and to the monotonicity (2.9) of ¢ in the first
variable, we can write (omitting in some lines the integration variable (s, x)):

E/Ot/gx'(s,x)ﬁs(s,x)dxds
:/Ot/gw(ﬁe—l—u,xs)&dxds
:/Ot/gw(ﬁe—i-u,xs)(ﬁg—|—u)dxds—/()t/ﬂw(95+u,x5)udxds

:/ / [0 +u, x:) — ¥(0,x:)] (0 + w)dads
0 Ja

+/0t/91/1(0,xg)(05—i—u)dxds—/Ot/gw(ﬁg—i-u,xs)udxds

2/()t/gw(o,xe)(95+u)dxds—/Ot/Q@/J(QE—i—u,Xs)udxds. (4.17)
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On the other hand, recalling the Lipschitz continuity (2.5) of 1, we get that (we still omit the
integration variable (s, z)):

/Ot/ﬂw(o’xa)(ea+u)dxd5_/0t/9¢(95+u,X8)udxd3
:/Ot/ﬂ WO’X&)_w(‘)a+“7Xa)]“d~fd8+/Ot/gw(O,xg)egdxds

:/Ot/ﬂ[w(O,Xg)—w(95+u,xg)]udxds
+/0t/Q [1/;(0,)(5)—w(O,O)}Qdeds—i—/Ot/glb(O,O)Hadxds

t t t
Z—/ /L]tgg—i-uHu]dxds—/ /L|X€H0€|dxd5—/ /\1/1(0,0)\|98|dxd5. (4.18)
0 JQ 0 JQ 0 JQ

Let us observe that thanks to (2.35) and to Lemma 4.2, we have that there exists M; > 0
(depending on M) such that

IXelloo < My (4.19)

for every ¢ < 1. Therefore, collecting together (4.17)—(4.18), and using the elementary Young
inequality, we infer that there exists a constant K3 > 0 depending only on T, ||, L, |1(0,0)],
lull 20,7y, and M, such that

t
1
5/ / X (s,7)0:(s,x)dowds > — K3 — *H‘%H?ﬂ(o tH)-
0 Q 8 "

Using again the boundedness of ||xc|loc and the elementary Young inequality we also have that

t
1
/ / x(t,2)0(t,z) dzdt < —2M;t|Q| — g||0€|y%2(07t;h,). (4.20)
0 JQ

Therefore adding (4.20) and (4.20), and taking into account of (4.16) and (4.17), we find a
constant K with the same dependencies of K7, K, K3, but independent of ¢, such that

1 1 ~ £ t
I8 + 5 [ IVt P o+ S0 2 [ [ VOG5, dwds
Q 0 JQ

t t t
§K+K</ /|V9a(t,:z:)\2da;ds+/ Hf51(3)||H51/2H06(3)]Hds+/ 5]06(3)HQd5>,
0 Q 0 0

which, together with a generalized version of the Gronwall Lemma (cf. [2, Theorem 2.1}), allows
us to conclude. O

Now we establish the estimate for the phase x.

Lemma 4.5. Under the assumptions of Theorem 2.2, there exists a constant Cy independent of
e, but depending on T, Q, «, 1, f, 0o, xo0, such that if (6, xc) is the only solution of Problem
(P.), then

Ixell o= (@) + ellxtllrz(q) < Co- (4.21)

Proof. We already know that the sequence x. is bounded in L*(Q) by virtue of Lemma 4.2.
From the equation (2.24) for the phase relaxation and from the Lipschitz continuity (2.5) of 1,
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we get that

[ [ rearaas= [ [ w00 ars
<2 [ [ Wbl - v0.0Pdras +2 [ [ w00 drds

t

<L / / (10-(,2) 2 + [xe(s, 2)?) dards + 2719 145(0, 0)
0 9]

< L)\0NZ 20 .01y + LEQUMT + 2T9Q1(0,0) [,

where M; is the constant found in (4.19) thanks to (2.35) and to Lemma 4.2. We conclude by
invoking Lemma 4.4. O

We are now ready to prove the main results of this paper.

Proof of Theorem 2.2. From Lemma 4.4 and Lemma 4.5 we deduce that there exist two functions

0eL*(Q), xeL™Q) (4.22)
such that, at least for a subsequence which we do not relabel,
0. — 60  in L*Q), (4.23)
. =6  in L®(0,T;V)NHY0,T; H), (4.24)
e = x in L*(Q). (4.25)
An integration in time of the energy balance equation (2.23) yields
0.+ x- + Ab. = Ooc + x0- + f-,  in L*(0,T; V") (4.26)
therefore taking the limit as ¢ — 0 along the subsequence established above we get
0+x+A0=0+x0+f inL*0,T;V") (4.27)

which turns out to be equivalent to (2.30). From the Lipschitz continuity (2.5) of ¢ we have
that

/Q lexc(t, ) = p(0(t x) + ult, ), x (¢, ))[[o(¢, x)| dz dt
= /Q [Y(0c(t; @) + ue(t, ), xe (8, 7)) = P(O(t @) + u(t, ), x (¢, 2))[[o(t, 2)| dw dt

< L/Q(IHE(tafv) — 0@, 2)| + Juc(t, ) —u(t, 2)| + [x(t,2) = xe(t, 2)]ot, 2)[dedt - (4.28)

for every v € L%(Q), therefore if ¢ € L?(Q) is defined by
£t z) =v(0(t,2),x(t2)),  (tz)€Q, (4.29)

we have that

ex. — & in L*(Q). (4.30)
On the other hand from (4.25) we have that x. — x’ in @ in the sense of distributions, therefore
ext — 0 in @ in the sense of distributions. But by Lemma 4.5 the sequence ex’ admits a
weakly-star convergent subsequence, therefore, at least for a further subequence, we also have

ext =0 in L*(Q). (4.31)
Thus from (4.29), (4.30) and (4.31) we infer that
Y(O(t, x) + ult,z), x(t,z)) =0 for a.e. (t,2) € Q, (4.32)
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so that by (2.11) we get that
x(t,z) € a(6(t,x)) for a.e. (t,x) € Q (4.33)

and also (2.31) is proved. It remains to prove uniqueness, which also allows us to deduce that
the whole sequences (6) and (x.) converge. Let (6;,x;), ¢ = 1,2, be two solutions, and set

© =0 — 0y, X i=x1—xe (4.34)

Taking the difference of the equations (2.30) written for (61, x1) and (62, x2), we find
© € L%(0,T; V)N HY(0,T; H), (4.35)

X € L0, T; H), (4.36)

O+X+A0=0 inV’, in ]0,T]. (4.37)

(4.37)

By a comparison in the last equation, we see that AO e L? (0,T; H), therefore multiplying (4.37
by © and integrating over Q x (0,t), we get

t 1 N
v 0Ja 2 Jo
Therefore, since XY© > 0 a.e. in () by the maximal monotonicity of a and (2.31), from (4.38)
we infer that © = 0 a.e. in @ and, by a comparison in (4.37), that X = 0 a.e. in Q. O
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