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Preface

It is well known that inequalities are a very important tool in classical analysis.
One application of these inequalities is the theory of PDEs (Partial Differential
Equations). To our knowledge, some students such as Master or Diploma stu-
dents do not have sufficient knowledge in this direction. Most of the basic courses
in PDEs contains Bellman—Gronwall’s inequality and nothing more. Advanced
courses teach some classes of inequalities related to one topic of PDEs such as
elliptic, parabolic and hyperbolic equations. On the other hand, there exist indeed
some monographs about inequalities (cf. [7, 83, 58, 216, 724, 725, 726, 727, 942]),
but all these monographs do not contain in detail explanations about applications
to ODEs (Ordinary Differential Equations) and PDEs.

This book is aimed at presenting some analytic inequalities and their ap-
plications in (partial) differential equations. These inequalities include integral
inequalities, differential inequalities and difference inequalities which play a cru-
cial role in establishing (uniform) bounds, global existence, large-time behavior,
decay rates and blow-up of solutions to various classes of evolutionary differen-
tial equations. The material of this book is selected by the author from a huge
literature such as published papers, preprints and books categorized in terms of
different properties that are consequences of those inequalities such as (uniform)
bounds, global existence, large-time behavior, decay rates and blow-up of solutions
for some partial differential equations.

There are essentially three parts in this book. The first part contains two
chapters where we establish some important analytic inequalities. In Chapter 1,
we carefully collect a number of integral inequalities including some famous in-
tegral inequalities such as the Bellman-Gronwall inequalities and the Henry in-
equalities. In Chapter 2, we consider differential and difference inequalities which
are categorized in terms of implications such as uniform bounds, asymptotic be-
havior, decay rates and blow-up of solutions. The second part mainly discuss
applications of some analytic inequalities introduced in the first part, which con-
sists of nine chapters, Chapter 3—Chapter 11. In Chapter 3, we introduce some
existence results on global and uniform attractors of some evolutionary differen-
tial equations. In Chapter 4, we introduce some results on global existence and
uniqueness of solutions to evolutionary differential equations. Chapter 5 is con-
cerned with the global existence and uniqueness for abstract evolutionary PDEs.

xi



xii Preface

Chapter 6 investigates the global existence and asymptotic behavior of solutions
to fluid equations. In Chapter 7, we establish the asymptotic behavior of solutions
for parabolic and elliptic equations. Chapter 8 studies the asymptotic behavior
of solutions to hyperbolic equations. In Chapter 9, we investigate the asymptotic
behavior of solutions to thermoviscoelastic, thermoelastoplastic and thermomag-
netoelastic systems. In Chapter 10, we study the blow-up of solutions to nonlinear
hyperbolic equations and hyperbolic-elliptic inequalities. In Chapter 11, we are
concerned with the blow-up of solutions to abstract equations and thermoelastic
equations. The last part is Chapter 12, an appendix, which presents some basic in-
equalities including Young’s inequalities, Hausdorff-Young’s inequalities, Hélder’s
inequalities, Minkowski’s inequalities and Jensen’s inequalities.

One of the features of this book is that the reader may learn not only basic
useful analytic inequalities from the first part of the book, but also many results
and techniques in differential equations established in the second part. I believe
that this book would be useful for Master, PHD students from mathematics, the-
oretic physics and other branches of science.

In the process of writing this book, many people have given me generous
help. Among them, I appreciate greatly Professor Bert-Wolfgang Schulze for his
spending a lot of time to improve earnestly the language word by word and giving
me helpful suggestions, and also sincerely thank Professors Irena Lasiecka (Uni-
versity of Virgina, USA), Vilmos Komornik (Université de Strasbourg, France),
Pavel Krejéi (Mathematical Institute, Academy of Sciences of the Czech Republic),
Mokhtar Kirane (Université de La Rochelle, France), Patrick Martinez (Univer-
sité Rennes I, France), Fatiha Alabau-Boussouira (Université de Metz et CNRS,
France), Maurizio Grasselli (Politecnico di Milano, Italy), Hyeong-Ohk Bae (Ajou
University, Republic of Korea) for providing me their recent results on analytic
inequalities. Moreover, I would like to take this opportunity to thank all the au-
thors of the references cited in this book for their excellent works which have
increased the readability and highlights of the book. I also appreciate all the peo-
ple who concern about me including my teachers, colleagues and collaborators.
The book was initiated when I visited Germany and Brazil in 2008, so I par-
ticularly acknowledges the hospitality from Potsdam University in Germany and
National Laboratory for Scientific Computing (LNCC) in Brazil. When I was vis-
iting TU Bergakademie Freiberg, Germany, in August, 2012, Professor Michael
Reissig proposed many good suggestions for the old book manuscript. Therefore I
appreciate very much for his suggestions which indeed have improved the old book
manuscript. Moreover, I would like to thank my students Lan Huang, Xinguang
Yang, Shuxian Deng, Xin Liu, Zhiyong Ma, Taige Wang, Guili Hu, Xiaoke Su,
Yaodong Yu, Lili Xu, Dongjie Ge, Xiaona Yu, Songtao Li, Tao Li, Xiaozhen Peng,
Baowei Feng, Ming Zhang, Wei Wang, Haiyan Li, Jianlin Zhang, Xing Su, Yang
Wang, Jie Cao, Tianhui Wei, Jia Ren, Jianpeng Zhang, Linlin Sun, Pengda Wang,
Cheng Chen and Ying Wang for their hard work in typewriting and checking the
gallery proof of the book manuscript.



Preface xiii

I also acknowledge the NNSF of China for its support. Currently, this book
project is being supported by the NNSF of China with contract no. 11671075, no.
11031003, no. 11271066, no. 11111130182, no. 10871040 and by a grant of Shang-
hai Education Commission with contract no.13Z7048, and by the Sino-German
cooperation grant “Analysis of Partial Differential Equations and Applications”
with DFG contract no. 446 CHV 113/267/0-1.

Last but not least, I hope to express my deepest thanks to my parents Zhen-
rong Qin and Xilan Xia, sisters Yujuan Qin and Yuzhou Qin, brother Yuxing Qin,
my wife Yu Yin and my son Jia Qin for their great help, constant concern and
advice.

Professor Dr. Yuming Qin
Institute for Nonlinear Science
Research Institute of Donghua University

and
Department of Applied Mathematics
College of Science
Donghua University
Shanghai 201620, China
E-mails: yuming qin@hotmail.com
yuming@dhu.edu.cn


mailto:yuming-qin@hotmail.com
mailto:yuming@dhu.edu.cn

Chapter 1

Integral Inequalities

1.1 The classical Bellman—Gronwall inequality

It is well known that classical integral inequalities furnishing explicit bounds for an
unknown function play a fundamental role in differential and integral equations.
In this chapter, we shall first collect some basic integral inequalities.

Let us start with the famous Gronwall inequality (Gronwall [332]), which
plays a crucial role in analysis, especially in studying existence, uniqueness and
stability and estimates of solutions to differential equations (see, e.g., Bellman
[94, 95, 96, 98], Gronwall [332]).

Theorem 1.1.1 (The Gronwall Inequality [332]). Assume u(t) is a continuous func-
tion on the interval I = [a, o+ h], and a and b are non-negative constants. More-
over, if for all t € I, the following inequality holds

0<u(t) < /t (bu(s) + a) ds. (1.1.1)

Then, for allt € 1,
0 < u(t) < ahe®™. (1.1.2)

Proof. Set u = zexp[b(t — «)]. Let the maximum of z on I be attained at ¢ = t;.
For this value of ¢, (1.1.1) implies

t1

0 < Zmaxexp (b(t1 — a)) < / (bz(s) exp[b(s — )] + a) ds

@
which, by the mean value theorem, gives us

t1 t1

0 < Zmaxexplb(t1 — a)] < zmax/ bexp (b(s — a)) ds Jr/ ads

(03 [}

< Zmax (exp[b(t; — )] — 1) + a(t; — @)

© Springer International Publishing Switzerland 2017 1
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2 Chapter 1. Integral Inequalities

or
0 < zZmax < a(ty — a) < ah.

This immediately implies (1.1.2). O

Remark 1.1.1. Note that inequality (1.1.1) was already established by Peano
(1885-1886), who explicitly considered the special case of the above theorem for
a = 0, and obtained some general results on differential inequalities as well as
maximal and minimal solutions of differential equations.

Theorem 1.1.2 (The Classical Bellman—Gronwall Inequality [96]). Assume y(t) and
g(t) are non-negative, continuous functions on 0 <t < T satisfying the inequality,
for allt € 10,77,

y(t) <n+ / o(s)y(s)ds, (11.3)

where n is a non-negative constant. Then for all t € [0,T],

y(t) < nexp (/Otg(S)d8> : (1.1.4)

Proof. Let
t
o(t) =7 +/ g(s)y(s)ds. (1.1.5)
0
Thus from (1.1.3) it follows that for all ¢ € [0, T],

v'(t) = g()y(t) < g(t)o(t). (1.1.6)

Multiplying (1.1.6) by exp ( — fotg(s)ds>7 we can get

i (e (- [[stoar) ) <o

which thus gives us (1.1.4). O

Remark 1.1.2. In 1919, Gronwall [332] studied the case g(t) = constant > 0.
Later on, in 1934, Bellman [95] extended this result to the form of Theorem 1.1.2.
Since this type of inequalities is a very powerful and useful tool in analysis, more
and more improvements and generalizations of the classical Bellman—Gronwall
inequality have been established.

Remark 1.1.3. Clearly Bellman’s inequality includes Gronwall’s inequality because
of f(i ads < ah for all t € I = [a, « + h]. Since Bellman’s inequality was found,
its influence continued to increase, and it has been extended to various forms of
inequalities.
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We note that Theorem 1.1.2 indeed provides bounds on solutions of (1.1.3)
in terms of the solution of a related linear integral equation

u(t) =n +/0 g(s)v(s)ds (1.1.7)

and belongs to the basic tools in the theory of differential equations. Motivated
by various applications, it has been extended in different ways. For instance, on
the one hand, in the Picard—Cauchy type iteration for establishing existence and
uniqueness of solutions, this inequality and its various variants play a significant
role, on the other hand, inequalities of the type (1.1.3) are also frequently used in
the perturbation and stability theory of differential equations.

1.2 Linear generalizations of the Bellman—Gronwall
inequalities

Since the above inequalities appeared, many different generalizations have been
found, which include linear, nonlinear, singular, and uniform generalizations, and
other generalizations, involving operators in partially ordered linear spaces, etc.

Reid [833] was one of the early users of the above inequalities in the theory
of ordinary differential equations, who employed a slightly more general form than
Theorem 1.1.2 to study the properties of solutions of infinite systems of linear
ordinary differential equations. In this section, we shall gives some representative
generalizations and emphasize their interconnections.

Bellman [97] established the following variant of Theorem 1.1.2 in order to
study the asymptotic behavior of the solutions of linear differential-difference equa-
tions.

Theorem 1.2.1 (The Bellman Inequality [97]). Let w and f be continuous and
non-negative functions on J = [a, f], and let n(t) be a continuous, positive and
non-decreasing function on J. Then for allt € J,

u(?) gn(t)+/ F(s)u(s)ds, (1.2.1)

implies for all t € J,

u(t) < n(t) exp ( /a t f(s)ds> . (1.2.2)

Proof. In fact, by virtue of (1.2.1), the function w(t) = u(t)/n(t) satisfies

wt) <1+ [ f(s)uls)ds,
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which, together with Theorem 1.1.2, yields

w(t) < exp ( / t f(S)d8> .

Thus this gives us the required inequality (1.2.2). O

Theorem 1.2.2 (The Jones Inequality [407]). Assume y(t), f(t), and g(t) are real-
valued piecewise-continuous functions defined on 0 <t <T', and g is non-negative
on this interval. Then for all t € [0,T],

y(t) < £(t) + / o(s)y(s)ds, (12.3)

implies for all t € [0,T],
v < 10+ [ g roen] [ oo} as (1.2.4)

Proof. Let h = fotg(s)y(s)ds. Then (1.2.3) yields

W (t) = g()y(t) < g(t)f(t) + g(H)h (),

whence

;i <h(t) exp < /(fg(s)ds)) < g(t)f(t)exp < /Otg(s)d5> . (1.2.5)

Thus integrating (1.2.5) with respect to t € [0, T yields

o< | () (s) exp { t o(0)as | @

which, together with (1.2.3), implies (1.2.4). O

The above inequality was established by Jones [407] in 1964. Note that (1.1.4)
provides the best possible result, in the sense that when we replace the inequality
(1.1.3) by an equality, the same may be done in (1.1.4). Also, it is obvious that
when f(t) =7 (a constant), a direction integration in (1.2.5) yields

y(t) < mexp </Otg(s)ds>

An alternative form of (1.2.4) can be stated as follows when y(t), f(t) is more
regular.

which is precisely (1.1.4).
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Theorem 1.2.3 (The Generalized Jones Inequality [407]). Assume that g(t) is a
non-negative integrable function on [0,T) (0 < T'), and that f(t) and y(t) are non-
negative absolutely continuous functions on [0,T] satisfying the following integral
inequality for almost all t € [0,T],

o) < 10+ [ oleluts)ds (1.26)
Then, for almost all t € [0,T],
W < e ([ o) + [ ([ o) reas w2

(2) If f(t) = A = constant > 0, then for almost all t € [0, T,

y(t) < Aexp (/Otg(s)ds> . (1.2.8)

If, further, g(t) = B = constant > 0, then for almost all t € [0,T],
y(t) < Aexp (Bt). (1.2.9)

Proof. Since f(t) and y(t) are non-negative absolutely continuous functions on
[0, T], we know that 3/ (¢), f'(t) exist for almost all ¢ € [0,T].
Then if we set

t
he) =10+ [ go(s)ds, (1.2.10)
0
then it follows from (1.2.6) and (1.2.10) that for almost all ¢ € [0,T7,

(t) = f'(t) + g(t)y(t) < f'(t) + g(H)h(2)

jt (W) (— /Otff(s)ds)) < f'®) (— /0 tg(s)ds> . (1.2.11)

Integrating (1.2.11) with respect to ¢ yields (1.2.7). Now (1.2.8) and (1.2.9) are
direct consequences of (1.2.7). O

which implies

Theorem 1.2.4 (The Gollwitzer Inequality [322]). Assume u, f,g and h are non-
negative continuous functions on J = [, B8], and for allt € J,

u(t) < f(t) +g(t)/ h(s)u(s)ds. (1.2.12)

Then for allt € J,

t

u(t) < f(t) +9(t)/ h(s)f(s) exp </t h(U)g(U)dd) ds. (1.2.13)

e}
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Proof. Let

2(t) = /a t h(s)u(s)ds. (1.2.14)
Then we have z(a) = 0,u(t) < f(t) + g(t)z(t), and
(t)u(t) < h(@)f () + h(t)g(t)=(t). (1.2.15)

= h(t
Multiplying (1.2.15) by exp ( ), we have

MECEE th(o)g(a)da)} <nr0 e (~ [ o). 121

Setting ¢ = s in (1.2.16) and integrating the resulting equation over [a,t], we
conclude that

+(t) exp (— / t h(a)g(a)da> < / "h() () exp (— /a sh(a)g(a)da) ds.

(1.2.17)
Thus using (1.2.12), (1.2.17), we finally obtain (1.2.13). O

Remark 1.2.1. If g(¢) = 1, then Theorem 1.2.4 reduces to Theorem 1.2.3 (Jones
[407]). Moreover, some generalizations of Theorem 1.2.4 when g¢(t) = 1, including
the subsequent extensions to discrete and discontinuous functional equations are
also contained in Jones [407].

Remark 1.2.2. Note that in Theorem 1.2.4 equality in (1.2.13) holds for a subin-
terval Ji = [a, f1] of J if equality in (1.2.12) holds for ¢ € J;. The results are still
valid if “<” is replaced by “>”" in (1.2.12). Both (1.2.12) and (1.2.13), with “<”

replaced by “>”, remain valid if f; is replaced by ff and f: by [ throughout.

Remark 1.2.3. In 1975, Beesack [86] pointed out that if the integrals in Theorem
1.2.4 are Lebesgue integrals, the hypotheses can be relaxed to: u, f, g and h are
measurable functions such that hu, hf, hg € L(J). The equality and inequality
conditions are then to be interpreted as almost everywhere, and the stated con-
dition for equality is necessary as well as sufficient. Similar remarks apply to all
subsequent theorems, which will be mostly stated for the continuous case.

Pachpatte [722] exploited the following variant of the inequality in Theorem
1.2.4 to obtain various generalizations of Bellman’s inequality in Theorem 1.2.5.

Theorem 1.2.5 (The Pachpatte Inequality [722]). Assume u, g and h are non-
negative continuous functions on J = [a, 8] and n(t) be a continuous, positive and
non-decreasing function on J. Suppose that for all t € J,

u(t) < n(t) +g(t)/ h(s)u(s)ds. (1.2.18)



1.2. Linear generalizations of the Bellman—-Gronwall inequalities 7

Then, for allt € J,

u(t) < n(t) [1 +g(t) /at h(s) exp (/t h(o)g(a)do) ds} . (1.2.19)

Proof. Obviously, the proof follows in the same manner as that of Theorem 1.2.2,
by using the inequality given in Theorem 1.2.4. O

Remark 1.2.4. We recall that this Gronwall inequality was given by Willett in
[966], where an explicit bound for u(t) was given under more general assump-
tions, e.g.,

u(t) < n(t) + Z (1) / hi(s)u(s)ds.

Theorem 1.2.6 (The Pachpatte Inequality [722]). Assume that u, p, q, f and g
are non-negative continuous functions on J = [a, B8], and let for all t € J,

t

u(®) < p(0) + a(®) | (F(s)us) + o) . (1.2:20

[

Then for allt € J,

u(t) < p(t) + q(t)/ (f(s)p(s) + g(s)) exp (/ f(o)q(o)da) ds. (1.2.21)

0= [ (#5096 s

Now we can follow the proof of Theorem 1.2.5 to get the desired inequality (1.2.21).
]

Proof. Let

Remark 1.2.5. Theorem 1.2.6 extends the result of Chandirov [137] where ¢(t) = 1.
If we choose g(t) = 0 in Theorem 1.2.6, then Theorem 1.2.6 reduces to Theorem
1.2.4.

Theorem 1.2.7 (The Gollwitzer Inequality [322]). Assume u, v, h and k are non-
negative continuous functions on J = [a, B8], and let for alla <z <t<f

u(t) > v(x) — k(t)/ h(s)v(s)ds. (1.2.22)
Then for alla < x <t < j,

u(t) > v(z) exp (k(t) /; h(s)ds> . (1.2.23)
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Proof. Set
t
(z) = ult) + k(1) / h(s)o(s)ds, a<z<t<p. (1.2.24)
Thus this, together with (1.2.22), gives for all « < a <t < g,
2(2) = —h(z)v(x)k(t) > —h(x)z(x)k(t), (1.2.25)

because z(x) > v(z); here z’'(z) at the end points is defined to be the limit from
the interior of [c, t]. Then using the integral factor r(z) = exp (fk‘ f h(s )

we have (rz)'(x) > 0 and hence (rz)(t) > (rz)(z) on [a, t]. This result is sharp in
the sense that if equality in (1.2.22) holds on [«,t], then the equality in (1.2.23)
holds on [«, t]. O

Remark 1.2.6. The above result is similar to a special case of the Langenhop
inequality (Langenhop [478]), and an estimate for u, independent of z, is obtained
by taking z = a.

The following generalization can be found in Qin [760, 761, 762, 763, 764,
765, 766].

Theorem 1.2.8 (The Generalized Bellman—Gronwall Inequality [763]). Assume that
f(®),g(t) and y(t) are non-negative integrable functions in [0, T] (0 < T) satisfying
the integral inequality for all t € [0,T],

t
+/ f(s)y(s)ds. (1.2.26)
0
Then, for all t € [0,T],

w0 < olo) + [ ([ 50100) 1906105 (12.27)

In addition, if g(t) is a non-decreasing function in [0,T], then for all t € [0,T],
v < 9(0) |1+ / e / o)) 1(5)05 (1.2.28)
e R

Moreover, if T = 400 and f s)ds < +oo, then for all t € [0,T],

y(t) < Cg(t), (1.2.30)

where C' =1+ f s)ds exp (f f(9)d9) is a positive constant.
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Proof. (1) Let h(t fo s)ds. Then from (1.2.26), we obtain
W (t) = ft)y(t) < f(H)g(t) + f(E)A(2) (1.2.31)
with A(0) = 0. Multiplying (1.2.31) by exp ( £ ) yields

* (s (- [ 10)) < sowtnn (~ [ s

whence gives us
g ht) < jgtexp (JCtJKG)dG) 7(5)g(s)ds. (1.2.32)

Now inserting (1.2.32) into (1.2.26) yields (1.2.27).
(2) If g(t) is a non-decreasing function in [0, 7], then (1.2.28) and (1.2.29)
easily follow from (1.2.27).

(3) I, further, T = 400 and fo s)ds < +00, then (1.2.30) easily follows
from (1.2.29). O

The following result can be regarded as a corollary of Theorem 1.2.8, which
can be found in Racke [822].

Corollary 1.2.1 ([822]). Let a >0, ¢,h € C([0,al]),h >0, and let g : [0,a] = R be
increasing. If for any t € [0, a],

o) < 9(t)+ [ (s)ols)is, (1.2.33)
then for all t € [0, a],
o(t) < g(t)exp </0 h(s)ds> . (1.2.34)

In 1973 and 1975, Pachpatte [717], [722] obtained the following two results,
which can be regarded as generalizations of Theorem 1.2.2.

Theorem 1.2.9 (The Pachpatte Inequality [717, 722]). Assume u(t), f(t) and g(t)
are real-valued non-negative continuous functions on I = [0,400) satisfying the
inequality for all t € I,

) < ug +/ f(s)u(s)ds + /t f(s) [/OS g(T)U(T)dT:| ds, (1.2.35)

where ug is a non-negative constant. Then, for allt € I,

u(t) < uo{l + /Ot f(s)exp (/Os(f(T) +g(T))dT> ds}. (1.2.36)
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Proof. If we define a function v(t) by the right-hand side of (1.2.35), then we have

o (8) = F(tyu(t) + £(1) / g(Pu(r)dr, v(0) = uo

which in view of (1.2.35) implies

V'(t) < f(t) {v(t) +/Otg(7)u(7)d7] . (1.2.37)

Setting

m(t) = v(t) Jr/o g(T)v(r)dr, m(0) = v(0) = uo,
it follows from (1.2.37) and the fact that v(¢) < m(t), that
m/(t) < (f(t) + g(t) m(t).
This implies due to m(0) = o,
m(t) < ugexp [/0 (f(s)+g(s)) ds] .

Then (1.2.37) yields

¢
/(o) < uofOexp | [ (19 +gle)) s (1.239)

0
Now integrating both sides of (1.2.38) over [0, ] and substituting the value of v(t)
n (1.2.35), we can obtain the desired bound in (1.2.36). O

Theorem 1.2.10 (The Pachpatte Inequality [717, 722]). Assume u(t), f(t) and g(t)
are real-valued non-negative continuous functions on I = [0,+00), and n(t) is a
positive, monotonic, non-decreasing continuous function on I, such that for all
t € I, the inequality holds,

/ f(s)u(s)ds + /t f(s) [/Os g(T)U(T)dT] ds. (1.2.39)

Then for allt € I,

) <o {1+ el (70 + olrarlas}). (12.40)
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Proof. Thanks to the assumptions on n(t) on I, it follows from (1.2.39) that

wfut) <1+ ' Fsyu(s)/nit)ds + / () [ oot mivyas| as

<1 +/ f(s n(s)ds + /tf( ) [/OS g(T)u(T)/n(T)dT] ds

(1.2.41)
Then by using Theorem 1.2.9, we can derive (1.2.40) from (1.2.41). |

Dhongade and Deo [206] established results similar to those in Theorems
1.2.9 and 1.2.10 when the second integral term on the right-hand side in (1.2.35)
and (1.2.39) is absent. However, the bounds obtained in Theorems 1.2.9 and 1.2.10
are different from those given in [206].

Note that in Theorem 1.2.10, when n(t) is not monotonic non-decreasing,
estimate (1.2.40) is also obtained in Pachpatte [719], which will be stated in the
following theorem.

In order to formulate this result, we introduce the definition of sub-multipli-
cative functions.

Definition 1.2.11. The non-negative function W (u) is said to be sub-multiplicative
if W(uv) < W(u)W(v) for all u,v > 0.

Theorem 1.2.12 (The Pachpatte Inequality [719]). Assume u(t), f(t),g(t), and
h(t) are real-valued non-negative continuous functions on I = [0,+00). More-
over, assume W (u) is a continuous, positive, monotonic, non-decreasing and sub-
multiplicative function for u > 0, W(0) = 0, and assume further that the inequality
holds for all t € I,

) < ug +/ f(s)u(s)ds + /t f(s) (/06 g(T)U(T)dT> ds + /Ot h(s)W (u(s))ds

(1.2.42)
where ug is a positive constant. Then for all t € [0,],

u(t) <G [Gwo) +f oW [ e[ s+ g(k))dIf)dT)ds]
X {1 + /Ot f(s)exp[/os(f(r) +g(7’)d7’)d8]:| , (1.2.43)

where
) / a5 s >0 (1.2.44)
)= /N
o W(S)7 = 10 )

and G~ is the inverse function of G, and t is in the subinterval [0,b] of I such
that

G(up) +/0 h(s)W (1 + /05 () exp[/OT(f(k) + g(k))dk]dr)ds € Dom(CZVl;).%)
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Proof. Define ,
n(t) = uo + / h(s)W (u(s))ds, n(0) = uo.
0

Then we infer from (1.2.42) that

/ F(s)u(s)ds + /tf( ) (/Osg(r)u(T)dT> ds. (1.2.46)

Since n(t) is positive, monotonic, non-decreasing on I, we derive from Theorem
1.2.10 and (1.2.46) that,

u(t) < n(t) {1 + /Ot F(s) exp (/Os(f(T) + g(T)>dT> ds} . (1.2.47)

Furthermore, we also have

W(u(t)) < W(n (1+/ £(s exp</ (F(r) + g(T))dT> ds), (1.2.48)

since W is sub-multiplicative. Hence from (1.2.48) it follows that

h%((?ff ) < woyw <1 + /0 () exp ( /0 () +g(T))dT> ds> . (1.2.49)

Because of (1.2.44), this reduces to

:;G(n(t)) < h(t)W <1 + /Ot f(s)exp </Os(f(7) +g(7))d7) ds) . (1.2.50)

Now integrating (1.2.50) over [0, t], we obtain

Gn(t) - Gn(o) < [ (oW (1+ [ soresn ([ + gwpar) ar) as

(1:2.51)
Thus (1.2.43) follows from (1.2.42) and (1.2.51), which completes the proof. O

The following result is a more general form of the above theorem which may
be useful in certain situations. To this end, we introduce the definition of sub-
additive functions.

Definition 1.2.13. The no-negative function W (u) is said to be sub-additive if
W(u+v) < W(u)+ W(v) for all u,v > 0.

Theorem 1.2.14 (The Pachpatte Inequality [721]). Assume u(t), f(t),g(t), and
h(t) are real-valued non-negative continuous functions on I = [0,4+00), and let
W (u) be a continuous, positive, monotonic, non-decreasing, subadditive and sub-
multiplicative function for u > 0,W(0) = 0. Moreover, let p(t) > 0, M(t) > 0 be
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non-decreasing in t and continuous on I, M(0) = 0, and assume further that the
inequality holds for all t € I,

/ £(s ds+/tf( )(/Osg(T)u(T)dT> ds

M (/ h(s)W(u(s))ds> .

0

(1.2.52)

Then for all t € [0,b],

) < [p0+ 31 (67 o [ Hw i
# [ et es( [ (09 + g )ary as|
+ [ (14 [ sme( [ 760+ o) ar ) d)]
<Jue [rere ([ o+ amanis))]. (1.253)
o T R n258

and G~ is the inverse function of G, and t is in the subinterval [0,b] of I such

that
G( / (oW (o) (14 [ s@resat [ 700+ gtwanyar ) as)

« /Ot h(s)W (1 + /0 F(r) exp (/OT(f(k) —|—g(k:))dk> dT) ds) € Dom(G~1).

Proof. The proof follows by using arguments similar to those in the proof of the
above theorem, together with Theorem 1 in Deo and Murdeshwar [202]. We omit
the details here. ]

Theorem 1.2.15 (The Pachpatte—Pachpatte Inequality [728]). Assume u(t), a(t),
b(t) are real-valued non-negative continuous functions defined for all t € RT, such
that f s)ds < +oo and assume that a(t) is non-increasing for all t € RT. If
forallt € ]R+

“+o0
u(t) < a(t) +/t b(s)u(s)ds, (1.2.55)

then for all t € R, .
u(t) < a(t) exp </t b(s)ds> . (1.2.56)
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Proof. First we assume that a(t) > 0 for all t € RT. From (1.2.55) we easily obtain

ut) o4 /;OO b(s)ZEE; ds. (1.2.57)

Define a function z(t) by the right-hand side of (1.2.57). Then z(+o0) = 1, ZEE; <
z(t) and

() = —b(t) Zgg > _b(1)=(0). (1.2.58)
The inequality (1.2.58) implies that for all £ € R,
“+o0
z(t) < exp (/t b(s)ds) . (1.2.59)

Using (1.2.59) in u(t)/a(t) < z(t), we get the desired estimate (1.2.56).

If a(t) is non-negative, we carry out the above procedure for a(t) + ¢ instead
of a(t), where € > 0 is an arbitrary small constant, and then pass to the limit as
e — 0T to obtain (1.2.56). O

A fairly general linear version of Theorem 1.1.2 may be stated as follows (see,
e.g., Chu and Metcalf [164]).

Theorem 1.2.16 (The Chu-Metcalf Inequality [164]). Let w and f be real contin-
uous functions on [0,T]. Let K be continuous and non-negative on the triangle
A:0<y<z<T.IfforalzeJ=][0,T],

) < 1)+ [ Koty (1.2:60)
then for all x € J, )

u(z) < f(x) +/O H(z,y)f(y)dy, (1.2.61)
where for all 0 <y <z <T,

+oo

is the resolvent kernel and the K; (i = 1,2,...) are the iterated kernels of K.

Proof. In fact, from (1.2.60), we have for all 0 <z < T,
x xT Yy
u() < f(z) + /O K(x,y)f(y)dy + /O K(z,y) /O K(y, 2)u(z)dy
— flo)+ / Koz, 9)f (y)dy + / Ko (z, y)uly)dy.
0 0

The rest of the proof follows by induction and a standard estimate procedure
shows the resulting series to be uniformly convergent. O
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The previous results, in which an explicit upper bound for u was obtained,
are the only cases for which the resolvent kernel H can be summed up in “closed
form”. For example, if K(z,y) = g(z)h(y) >0, 0 <y <z <T, then

i—1

H(x,y) = ii g((fzhl(i’!) [/j g(z)h(z)dz]l

— gl ex / RELCISE

since we can show by induction that each K; (i =1,2,...) is given by the appro-
priate term in the sum for H. (I

As pointed out by Chu and Metcalf [164], the cases in which we obtain
an explicit bound for u are precisely those in which the resolvent kernel (or a
majorant of it) can be summed up in closed form. This is, in fact, the case when
K(x,y) = h(x)g(y) > 0. Of particular interest is the case h = 1.

Note that Beesack [85] extended Theorem 1.2.14 to the case where u, f €
L?(J) and K € L?*(A) and the results are still valid if “<” is replaced by “>” in
both (1.2.60) and (1.2.61). The inequality of Theorem 1.2.14 includes as a special
case of the inequality given in Theorem 1.2.2.

Concerning Theorem 1.2.14, there is another interesting linear generalization
due to Willett [966] under the assumption that either K (x,y) or 0K (z,y)/0x is
degenerate or directly separable in the following sense

K(z,y) < Z hi()ki(y)

or a similar relation holds for 0K (x,y)/0x.

The following theorem is a slight modification of the inequality given by
Norbury and Stuart [700].

Theorem 1.2.17 (The Norbury—Stuart Inequality [700]). Assume u and K(t,s) are
as in Theorem 1.2.14, and K (t,s) is non-decreasing in t for each s € J.

(1) If for allt € J =10,T],
u(t) <C+ /Ot K(t,s)u(s)ds, (1.2.62)
where C' > 0 is a constant, then for all t € J,
u(t) < Cexp (/Ot K(t,s)ds) . (1.2.63)

(2) Let n(t) be a positively continuous and non-decreasing function for all t € J.
If for all t € J,

u(t) < n(t) + /O K(t, s)u(s)ds, (1.2.64)
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then for all t € J,
u(t) < n(t)exp (/t K(t, s)ds> . (1.2.65)
0

The following result is due to Pata, Prouse and Vishik [732].
Theorem 1.2.18 (The Pata—Prouse-Vishik Inequality [732]). Let ko, k1 > 0,m €
LL (RT),m >0 almost everywhere, and ¢ € C(R*),¢ > 0. If for any t > 0 and

loc
some constant § > 0,

t
#*(t) < ko + k1e™° +/ m(s)g(s)e =) ds, (1.2.66)
0

then for anyt > 0,
2

t
G (t) < 2ko + 2k + (/ m(s)e5(t8>/2ds> . (1.2.67)
0
Proof. Let ¥(t) = ¢?(t)e’t. Then inequality (1.2.66) implies
t
Y(t) < koe® + ky + / m(s)e>/ 22 (s)ds. (1.2.68)
0

Fix at € R, and let to € [0,¢] be such that ¢(t) = maxejo,4 t(s). Then Young’s
inequality applied to (1.2.68) yields

to
W(to) < koe®™ + ky + ¢1/2(t0)/ m(s)e’/%ds
0

to 2

1 1
< koeto 4+ ki + 21/}(750) + 5 (/ m(s)e‘ss/gds>
0

which gives us (1.2.67). O

Remark 1.2.7. This result may have a general form of differential inequality
(2.1.29), see, e.g., Theorem 2.1.6.

The following result can be used to prove a uniform bound for a non-negative
function (see, e.g., Chi-Cheng Poon [157]).

Theorem 1.2.19 (The Chi-Cheng Poon Inequality [157]). Let ¢(s) be a non-negative
function on [0,1]. Assume that there are constants v and X,y > A > 0, such that
forany 1> 59 >0 and 0 < s < s0/2,

#(s) < C <(:0>7 #(s0) + sé) . (1.2.69)

Then for all s € (0,1/2), we have
P(s) < Cs* < C(1/2). (1.2.70)
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Proof. Since v > A > 0, choose an « > 0 such that v —a > A. Let @ > 1 be a
constant to be determined later. For any s < s0/@Q, we have

« y—a
p(s) <C ( ° > ( ° ) 9(s0) + Csp. (1.2.71)
So S0
If @ is chosen large enough, then from (1.2.69), we infer that for all s < s0/@Q,
s\ °
P(s) < <S ) d(s0) + Cs;. (1.2.72)
0

Let n =+ — . Then from (1.2.72), fixing an s < 1/Q), we have
o(s) < s"p(1) + C. (1.2.73)
By induction, we obtain from (1.2.73) that for any positive integer k,
k
B(s*) < 5" p(1) + O™y 51N, (1.2.74)
i=1

Let Cy = ¢(1) + Cs~ 1Y% s Since np > A\, Cp > 0 is finite, and then
we have from (1.2.74)
B(s*) < Cos*. (1.2.75)

For any t > 0, there is a positive integer k such that s¥*1 < ¢ < s*. This, together
with (1.2.75), implies (1.2.70). |
1.3 Simultaneous inequalities

Greene [331] showed the following interesting inequality, which can be used in
analysis of various problems in the theory of certain systems of simultaneous dif-
ferential and integral equations.

Theorem 1.3.1 (The Greene Inequality [331]). Let f,g,h; (1 < j < 4) be non-
negative continuous on [0,4+00) and let h; be bounded such that for any t >0,

ft) <Ch +/0 hi(s)f(s)ds +/O ha(s)g(s) exp(us)ds, (1.3.1)

o)< Cot [ halo)fexp(—ps)is + [ ha(s)ats)ds, (132)

where C, Cy and p are non-negative constants. Then there exist positive constants
By My, (k= 1,2) such that for any t >0,

f(t) < Myexp(Bit), g(t) < Maexp(fBat). (1.3.3)
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Proof. The proof due to Greene has been simplified by many authors, see, e.g.,
Wang [943] and Das [195]. Here we present the proof of Das [195].
First observe that (1.3.1) implies

e M) <Oy +/0 e " hy(s)f(s)ds +/0 ha(s)g(s)ds.

Define
F(t) = e " f(t) + g(t).
Then from (1.3.1)—(1.3.2) it follows that

F(t)<C+ /t h(s)F(s)ds (1.3.4)
where C' = Cy + C5 and h is defined by
B(t) = maxx { [ (t) + ha(8)], [ha(t) + ha(0)]}.

Now applying Theorem 1.1.2 to (1.3.4) yields

F(t) < Cexp (/Ot h(s)ds) (1.3.5)

Inserting (1.3.5) into (1.3.4), we obtain

f(t) < Cexp (ut + /Ot h(s)ds)7 g(t) < Cexp (/Ot h(s)ds)

which gives us the bounds in (1.3.3). O

The following system of inequalities can be considered as a simultaneously
singular Bellman—Gronwall inequality (see, e.g., Dickstein and Loayza [210]).

Theorem 1.3.2 (The Dickstein-Loayza Inequality [210]). Let A > 0,B > 0,k >
0,7 > 0,0 < ag,as,f1,P2 < 1. Assume that continuous functions ¢,¢ : (0,T) —
R* satisfy for any t € (0,T),

P(t) < A+ kt™ /t(t — 5) 157 P1y(s)ds, (1.3.6)
Y(t) < B+ kt*2 /t(t — 5) 257 P2¢(s)ds. (1.3.7)
0

Then there exists a constant C = C(ay,aq, b1, P2,k,T) > 0 such that for all
te(0,7),
o(t) < C(A+ Bt "), 4(t) < C(B+ At 7). (1.3.8)
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Proof. Set ¢(t) = sup,<; ¢(s), Y(t) = sup,<; ¥(s). Then (1.3.6)-(1.3.7) hold for )
and 1. Indeed, if 7 < t, then

T 1
Tal/o (t—s)_“‘ls_ﬂlz/;(s)ds:Tl_ﬂl/o (1—z)_"‘1z_511/~}(7z)dz
1
<t B (1= 2) 2 Pup(tz)d
N

t
_ o oo\ —a1 —B1,]
t /0 (t — 8)" s Preh(s)ds,

so that,

o(1) < A+ k™ /T(T —5) s (s)ds < A + kt™ /t(t — 5) "7 Pg(s)ds,
0 0

whence

~ t ~
o(t) < A+ kt™ / (t —s) "1 s P1e)(s)ds.
0

A similar estimate holds for 1]) It then suffices to prove (1.3.8) for (,ZNS, 7]1 This
is why we assume that ¢ and v are non-decreasing functions.
First we prove (1.3.8) for ¢ small. To this end, define

1 1
M = k| [ s, [ tal.
0 0

Then we deduce from (1.3.6)—(1.3.7),
G(t) < A+ Mt'"=Prp(t), (t) < B+ Mt~ ¢(t) (1.3.9)

which gives
P(t) < A+ BMt' =P 4 M2t2=Pr1=P24(¢). (1.3.10)

Fix 7 > 0 such that M?272=%1=F2 < 1/2. 1f t < 7, then we derive from (1.3.10)
o(t) < 2(A+ BMt ). (1.3.11)

Analogously, we have
W(t) < 2(B + AMt'P2)

which, together with (1.3.11), proves (1.3.8) for all ¢t < 7 with C = 2.
Consider now t > 7 and choose a, b such that

a 1 1

(/0 +/b > (1—s)""1s Prds < 2]€T—(1—51)7 (1.3.12)
a 1 1

(/0 +/b > (1—s) 25 P2ds < 2kT—<1—52‘). (1.3.13)
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Then by virtue of (1.3.12)—(1.3.13), we deduce from (1.3.6) that

() < A+ Kkt (/at +/bt +/b:> (t —s)" 15 P1eh(s)ds

<A+ (tT DIPa(t) + k(1 — b))~ (ar) /w
<A+ 2w(t) + k(1 —=0)""(ar) / (s (1.3.14)

Similarly, from (1.3.7), we obtain

U(0) < Bt L o(t) + k(1 — ) (ar) /O 6(s)ds. (1.3.15)
- J4( 1 1/2) (1.3.16)
“gl12 1 ) o
0 k(1 — b)’o‘l(aT)fﬁ1
Q= < k(1 — b)=02 (ar) P 0 ) ) (1.3.17)
P=J0Q, v:J(g>7 (1.3.18)
and ft
o(s)ds
fey =1 "9 ) : 1.3.19
(t) < [ (s)ds ( )

Then we derive from (1.3.14)—(1.3.19) that
f1(t) <v+Pf(t),

whence
f'(t) < eflo.

This shows (1.3.8) for C' > 0 and for all ¢ > 7, which completes the proof. O

1.4 The inequalities of Henry’s type

In this section, we shall introduce the inequalities of Henry’s type. Such kind of in-
equalities usually arises from the infinite-dimensional theory in a Banach space of
evolutionary partial differential equalities which requires solving integral inequal-
ities with singular kernels. Henry proposed a method in [355] to find solutions of
such inequalities and proved some results concerning linear inequalities of Henry’s
type. More general linear inequalities of this type were established in Sano and
Kunimatsu [845].
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1.4.1 The Henry inequalities

In this subsection, we shall present a new method, due to [606], to solve non-
linear integral inequalities of Henry type and also their nonlinear Bihari version.
These estimates are quite simple and the resulting formulas are similar to those
in the classical Gronwall-Bihari inequalities. We also present results from [606] on
integral inequalities containing multiple integrals which are modifications of the
results recently published in [605] (see also [604]).

Theorem 1.4.1 (The Henry Inequality [355]). Assume b > 0,8 > 0 and let a(t)
be a non-negative function locally integrable on [0,T) (for some T < +00), and
assume that u(t) is non-negative and locally integrable on [0,T) such that

u(t) < a(t) + b/t(t — )P Lu(s)ds (1.4.1)

on this interval, then for all t € [0,T),

t [+o0 n
u(t) < af(t) +/0 (Z (?((f;; (t— s)”ﬁ_la(s)> ds. (1.4.2)

n=1

Proof. Let Bo(t) = bfot (t —5)P~1g(s)ds, t > 0, for locally integrable functions ¢.
Then u < a + Bu implies u < >.7—) B¥a + B"u, and B™u(t) = fot (bT(B)"™ (t —
s)"~1u(s)ds/T'(nB) — 0 as n — +oo for each t € [0,T). Now from (1.4.1) it
follows that

'S 0T [ s

n; T(n) (t — s)"La(s)ds. (1.4.3D)

u(t) < a(t) +/O

Remark 1.4.1. In fact, the original form of (1.4.2) in Henry [355] should read

u(t) < alt) +0 /O EL(6(t — s))a(s)ds, (1.4.4)

where
+oo d
0 =[r(A)7, Es(z) =) 2"/T(nf+1), Eyz)= | Bp(2),
n=0
and Ej(z) ~ 2771 /T(B) as z = 07, Ej(2) ~ €*/f as z — +00, and Es(z) ~ e*/f3

as z = +oo. If a(t) = a, a constant, then

u(t) < aEg(0t). (1.4.5)
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Theorem 1.4.2 (The Henry Inequality [355]). Assume > 0,7 > 0,8+~ > 1 and
a>0,b>0, and let u be non-negative and t" = u(t) locally integrable on [0,T),
and satisfy for a.e. in [0,T),

¢
u(t) <a-+ b/ (t — s)P~ 157 Lu(s)ds. (1.4.6)
0
Then
ult) < g, ((T(8)*1) , (1.4.7)
where v = B+~v—1> 0,Eg,(s) = :LOZOO Cps™ with Cy = 1,Cpyy1/Cpy =
L(mv +v)/T(mv 4+~ + ) form > 0. As s — +00, we have
Es(s)=0 (51/2(”/5_7) exp (fs”w)) . (1.4.8)
Proof. If

Bo(t) = b/o (t — )P~ 157" 1g(s)ds,

then an easy induction from (1.4.6) shows that

u(t) <a zn: Co [T (B)]™ ™ + B™u(t). (1.4.9)
m=0
Also .
B"u(t) = / Ko (t,s)s" tu(s)ds, (1.4.10)

where for v > 1,
Kn(t,s) < Qnt(n—l)(v—l)(t _ s)nﬁ—17
Q1="b, Qny1/Qn =bL(B)/T(nB)/T'(nf + B).
If v € (0,1), we have
Kn(t,s) < Qu(t—5)"""7, Qu=0,
Qny1/Qn = bL(B)/T () [T (nv + B).

In either case, Qn11/Qn = O(n™?) as n — 400, so B"u(t) — 0 as n — +oc, and
ult) < aBs., ([bl“(ﬂ)]l/"t) . (1.4.11)

Now I'(z +p)/T(z+q) = 2P~ {1+ (p—q)(p+q—1)/22 + O(z7?)} as z — +o0,
so if § = (By + v)/2v, then

I'((n+1)8+0)Cnia

(B +68)Cn (B/v)°[L+0(n?)). (1.4.12)
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Thus C,T'(nB+9)(3/v)~™ converges as n — +oc and has an upper bound K for
all n > 0. Then for all s > 0,

+oo
B/vy6—1 (B/V)nﬂ nB+6—1
Ep ., (s°/7)s° 71 < anzo (nf+ 6)° . (1.4.13)

The Laplace transform of the right-hand side of (1.4.13) is
KX° J[1=(B/vN)F],
therefore, the series is O(exp(8s/v)) as s — 400, which proves the result. O

The estimate of Eg(z) and Ej(2) as 2 — +oc follows from the fact that the
Laplace transform

+oo
/ e MEg(2)dz = "1/ (1= 2\7P)
0

has a simple pole at A = 1 (see, e.g., Evgrafov [243]). For example, we can choose
7€ (0,1) s0 1 — AP #£0 for RA > 7, \ # 1, and then for z > 0,

Es(z) = Leg Uy e AT/ = ATP)dA (1.4.14)
8% —66 27”,]\,_1)111Oo o e , 4.

where the shift in the line of integration is justified by eA~1/(1 — A78) — 0 as
S\ — too for RA bounded. Integration by parts in the integral on the right-hand
side of (1.4.14) shows that

1
\Em) L

= 0(€®) as z — +oo.

The following result was established by Nagumo [659], and can be viewed as
a generalization of Theorem 1.4.2 for the special case when a =0, 8 =1,v=0

(B+y=1).

Corollary 1.4.1 (The Nagumo Inequality [659]). Let v(t) € C[0,b] be a non-negative
function such that v(0) = 0 and limy, o+ v(h)/h = 0. If v(t) satisfies for all
t € (0,b],

v(t) S/o v(s)/sds, (1.4.15)

then for all t € [0,b],
v(t) = 0.

Proof. For all t > 0, ¢ > 0, t > ¢, let F(t) = fotv(s)/sds for s € [e,t].
Then we have F'(t) = v(t)/t. If we add the condition F’(0) = 0, then since
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limy, o+ v(h)/h = 0, we have that F'(¢) € C]0,b]. By (1.4.15), we know that
F'(t) =v(t)/t < F(t)/t for all t > 0, that is,
(log F(t)) <1/t, t>0. (1.4.16)
Integrating (1.4.16) over [e,t] for any € > 0 (¢ > ¢) yields
F(t) < F(e)t/e. (1.4.17)

By the 'Hospital Rule and noting that limj,_,q+ v(h)/h = 0, we deduce that
forallt > 0
F(t)<t lim F(e)/e =t lim F'(g) =0

e—0t e—0t

which together with (1.4.15) gives that for all ¢ € (0, d],
u(t) = 0. (1.4.18)
Combining v(0) = 0 and (1.4.18), we complete the proof. O

In the same manner, we may prove the following result (see, e.g., Henry [355],
p. 190); the proof is left to the reader.

Theorem 1.4.3 (The Henry Inequality [355]). If o, 8,7 are positive with f+vy—1 =
v>0,0=a+~v—1>0, and for all t > 0,

t
u(t) <at* 4+ b/ (t —5)P 17 Lu(s)ds, (1.4.19)
0
then N
u(t) < at*™t Y €, (b0(B)) "™ (1.4.20)
m=0

where Cy = 1,C;, 1 = C, =T(mv +0)/T'(mv + 6 + ).

m

Corollary 1.4.2 (The Henry Inequality [355]). Under the hypotheses of Theorem
1.4.3, let a(t) be a non-decreasing function on [0,T). Then

u(t) < a(t)Es (9(t)T(B)E7) (1.4.21)
where Eg is the Mittag-Leffler function defined by Eg(z) = ::OE F(kj;_l),

In order to formulate the following singular Bellman-Gronwall inequality
(see, e.g., Theorem 1.4.4) which can be viewed as a generalization of the above
theorem (see, e.g., Amann [40]), we need to introduce first some basic concepts.

By a vector space, we always understand a vector space over K, where K = R
or K = C. If M is a subset of a vector space, we set

M = M\{0}.



1.4. The inequalities of Henry’s type 25

If X is a topological space, by BC'(X, E) we denote the closed linear subspace
of B(X, E) consisting of all bounded and continuous functions.
Let J be a perfect subinterval of R. Denote

Ja={(t,s)e Jx J; s<t}
and
JA ={(t,s) € Ja; s <t}.

Assume that J is a perfect subinterval of RT containing 0 and let
Jr:=JnN[0,T], TecR".

For any given o € R, we denote by K(E, F,«) the Fréchet space of all k €
C(JA, L(E, F)) satistying

1Ell(y.r = Ikl 1.ce.r = sup (t—8)*[[k(t,)llcmr) < +oo, T €,
0<s<t<T

equipped with the topology induced by the seminorms {|| - [|(a),r; T € J}. We
also put K(F, a) := K(E, E, «). We see that

I e <T Pl gy, a>B, TEeJ, (1.4.22)

so that
K(E,F,8) = K(E,F,a), «a> 0. (1.4.23)

Let

kll(@) == sup (& —5)|[k(t, 5)l|ccz.r
(t,s)eJA

and denote by Ko (E, F,«) the Banach space consisting of all k € K(E, F, «)
satisfying ||k|| (o) < 400, equipped with norm || - |[(4). Note that

Koo(E,F,a) — K(E, F, @) (1.4.24)
and
Kw(E, F,0) = BC(Jx, L(E, F)). (1.4.25)

If @ < 0, then each k € K(E, F,«a) can be continuously extended over Ja by
putting k(t,t) = 0 for all t € J so that

K(E,F,a) = C(Ja, L(E,F)), «a<O0. (1.4.26)
If E = K, we canonically identify £(K, F) with F via
LK,F)>B+« B-1€F.
Then k € K(K, F,«) if and only if k € C(JX, F) and

sup  (t —s)*||k(t, 8)||cp,p) < o0, T € J.
0<s<t<T
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In particular, we have an embedding
BC(J,F) = KooK, F,0) = BO(Jx, F) (1.4.27)

by the identification
C(J,F)3u+ [(t, s) u(t)] € C(JL, F). (1.4.28)

Let G be a Banach space. Assume that k € K(E, F,«) and h € K(F, G, )
with o, 8 € (=00, 1), and set

hxk(t,s) = /t h(t, T)k(T,s)dr, (t,s) € Ja.

We easily verify that
hxkeK(E,G,a+p5—-1) (1.4.29)

and
%kl (arp-1).1 < B(L— o, 1= B[kl lEll sy, T € J, (1.4.30)

where B is Euler’s beta function. It follows from Fubini’s theorem that the oper-
ation * is associative.

In the sequel, we shall prove the following generalized Bellman—-Gronwall
inequality. First, we give the following two lemmas.

Assume that k € K(E, «) for some a € [0,1). By an easy induction argument,
we see that foralln e Nand all0 < s <t < T,

I'(1- k n
N kxks - xk(t,s)|lom < [T = a)llkll(@),7]

— g)nl-e)—1, 4.

n

Set

wi= kx-xk. (1.4.32)
Then we have the following lemma.
Lemma 1.4.4 ([40]). The function w € K(E, «) satisfies the estimate
(t = 8)*[[w(t, 5)| | c(m) < c(a,e)ymeHam/ 7 E=s) (1.4.33)
for any given e >0 and 0< s <t <T,T € J, where

m:=1(1- a)||k:||(a)’T.
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Proof. Let 8 :=1—« € (0,1]. Thanks to (1.4.31), it suffices to prove that for all

x>0,
+oo o

D)) S “Bre)e

1/8
= T(5j)

(1.4.34)

Stirling’s formula implies the existence of 6(¢) € (0,1) such that for all ¢ > 0,
T(f) = Vartt—1/2e-t+6(0)/(2),
which implies that for all 7 € N that
I+ '1)ﬂ _ [jF(j?]ﬁ < (271’)(5_1)/265/12ﬂ1/2j(1+ﬂ,)/2.
I'(87) INCI B

Hence, by Holder’s inequality

A S ee

2e1(8) ~ 2 (G T(3))
— (nxl/ﬂ)j]ﬁ [+°° j(1+ﬂ)/(2(1—5))r—ﬂ

< e(f) [Z (nB)38/(1=5)

1l
= i=1
where 1 > 0 is arbitrary. Since the last series converges for n > 1/, it follows that

forallz > 0 and n > 1/5,

I i1 L1/8 8
xd on . »
= < Bnx
;F(ﬁj) = C(ﬂﬂl) < 771’1/'3 > _C(ﬂﬂ?)e
which yields (1.4.33) with n := (1 4¢)/5. _

Now it is easy to prove the following existence and uniqueness theorem for
abstract linear Volterra equations.

Lemma 1.4.5 ([40]). Assume that o, 5 € [0,1) and k € K(E, ). Then the linear
Volterra equations
u=a+uxk, v=b+kxv (1.4.35)

possess for each a € K(E, F, ) and b € K(F, E, 8) unique solutions
ue K(E,F,B), and veK(F,E,f),
respectively, which are given by
u=a+axw, v=b+wxb (1.4.36)

respectively, where w, the resolvent kernel of (1.4.35), belongs to K(E,a) and is
given by (1.4.32).
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Proof. We consider the first equation in (1.4.35). The second one can be treated
in a similar manner.

Define w by (1.4.32) and u by (1.4.36), and observe that w € K(E, ) and
u € K(E,F,) by Lemma 1.4.1 and by (1.4.23) and (1.4.29), respectively. It is
obvious that u solves (1.4.35).

Let T € J be fixed. Upon replacing J by Jr, it follows from (1.4.22), (1.4.23),
(1.4.29), (1.4.30), and (1.4.31) that xk € L(Kx(FE, F,[)) and that the spectral
radius of this operator equals zero. Hence (1.4.35) has at most one solution ‘on
Jp’ for each T € J. This proves the lemma. O

Remark 1.4.2. ([40]) In the definition of IL(E, F, a), we can replace the assumption
that k € C(JX,L(E, F)). Then everything remains true provided:

(1) supg<s<i<r is replaced by esssupg<,.,<7 everywhere.
(2) (1.4.26) is replaced by

K(E,F,a)NC(Ji, L(E,F)) = C(Ja, L(E,F)), «o<0.

(3) C(JX,F) is replaced by Leo 10c(JX) in the interpretation of (K, F, ).
(4) BC is replaced by Lo in (1.4.25) and (1.4.27).

With this new definition of K(E, F, ), and by using obvious notation, observe
that

K(F,G,B8)«*K(E,F,a) = K(E,G,a+ 8 —-1)NC(Ja, L(E,Q))
ifa+p<1.

As a simple application of Lemma 1.4.2, we prove the following generalized
Bellman—Gronwall inequality (see [40]).

Theorem 1.4.6. ([40]) Given «, 5 € [0,1) and e > 0, there exists a positive constant
¢ :=c(q, B, ) such that the following is true: If u: J — R satisfies

{t — tﬁu(t)} € Lootoc(J,R) (1.4.37)
and for a.e. t € J,
t
u(t) < AtP + B / (t — 1)~ “u(r)dr, (1.4.38)
0
where A and B are positive constants, then for a.e. t € J,
u(t) < At° (1 + th1*Qe<1+f)“<°‘vB)t) , (1.4.39)

where p(a, B) := (I'(1 — o) B)Y/(1=2),
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Proof. Let E := F := R and k(t,s) := B(t — s)~® for (t,s) € JX. Then that
k € K(E,a) and ||k|[(a),r = B for T € J. Let a(t) := At=? and observe that

(1.4.28) implies a € K(E, ) and ||a||(s) 7 = A for T € J. Since u € K(E, ) by
(1.4.37) and Remark 1.4.2, it follows from (1.4.29) and (1.4.23) that

bi=a+kxu—uckK(E,Pp).
Hence u = a — b+ k * u, and now Lemma 1.4.2 implies that
u=(a—0)+w:x*(a—>0).
Note that b > 0 by (1438) and that & > 0 implies w > 0. Thus v < a + w * a,
that is, for almost all t € J,

t
u(t) < At=F + A/ w(t — 7)1 Pdr.
0

Thus by Lemma 1.4.1, we have for all t > 0, € > 0,
w(t) < C(Q,E)Bt*ae(lJrs)u(a,B)t.

Since for all t > 0 and v > 0,

t t
/ e”(t_T)(t — 1) Pdr < e”t/ (t—7)" % Pdr
0 0
=B(l—a,1—p)tt—a e,

the assertion follows immediately. O

Corollary 1.4.3 ([40]). Assume (1.4.37) and (1.4.38) hold. Then for any e > 0,
there exists a constant ¢ := c(e, o, 8, B) > 0 such that for almost all t € J,

u(t) < ACt_Be(H‘E)M((x,B)t.

Remark 1.4.3.

(a) We note that, in general, the constant ¢(a, €) in the estimate of Lemma 1.4.1
and, consequently, the constant ¢ in Theorem 1.4.4 and Corollary 1.4.3, tend
to infinity if e — 0. Moreover, if & = 0, then € = 0 is possible and ¢(0,0) = 1.
In this case, the constant ¢ of Theorem 1.4.4 equals 1/(1 — «) and (1.4.39) is
then a consequence of the classical Gronwall inequality (e.g., [37], Corollary
6.2).

(b) The factor e +9)1(*=5) in Lemma 1.4.1, Theorem 1.4.4 and Corollary 1.4.3,
where p:=m'(1=®) in Lemma 1.4.1, can be replaced by e(#+e)(t=s),

It is well known that the generalized Bellman—Gronwall inequality has been
proved, in a form somewhat less precise than the one of Theorem 1.4.4, by Amann
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in [28] and, independently, by means of Laplace transform techniques, by Henry
[355]. The technique, used in the proof of Lemma 1.4.1 for estimating the majorant
of the series (1.4.32) by means of Stirling’s formula, is taken from [941].

The following result may be found in Ye and Li [980], and is a corollary of a
special case of Theorem 1.4.4 with 8 =0 and « € (0, 1).

Corollary 1.4.4 ([980]). Let v(t) > 0 be continuous on [ty, T]. If there are positive
constants a,b and o < 1 such that for all t € [to,T],

t
u(t) <a+ b/ (t —s)* Lo(s)ds, (1.4.40)
to
then there is a constant M > 0, independent of a, such that
v(t) < Ma. (1.4.41)

Proof. By iterating (1.4.40) and exploiting the identity
' ()0
/ (t _ 8)70471(5 _ T)Bilds _ (t N T)oH»Bfl (a) (5)
0 (
we obtain

v(t) <a+ b/t(t - s)“_l{a + b/s(s — T)a_lv(r)dr}ds

t(J tO

< a{l + b(T _ato)a } + b? /t { /t(t —5)* (s — T)a_ldS}U(T)dT

to T

—a(+0){1+ pT ’at(’)a b+ bﬂéii /t (t = 7)2Lo(r)dr,

which implies that

v(t) < ajZ: [b(T ; to)“r + [bFF((:O)é])" /t:(t — )"~ Ly(r)dr. (1.4.42)

Choosing n so large that na — 1 > 0, we conclude that

t

v(t) < Cra+ Cg/ o(T)dr (1.4.43)
to

where C7,Cy are positive constants depending only on T' — tg and b, but not on

« and a. Thus (1.4.41) follows from (1.4.43), by the Bellman-Gronwall inequality.

O

Recently, Ye et al. [979] gave the following inequality to prove the continuous
dependence on parameters of fractional differential equations, which can be viewed
as a general form of the above theorem.
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Theorem 1.4.7 ([979]). Let 8 > 0, and assume that a(t) is a non-negative function
locally integrable on [0,T) for some T < 400 and let g(t) be a non-negative, non-
decreasing continuous function on [0,T), g(t) < M (a constant). Assume that u(t)
is non-negative and locally integrable on 0 <t <T and satisfies

u(t) < a(t) + g(t)/o (t — s)P~tu(s)ds (1.4.44)

on this interval. Then for all0 <t < T,

u(t) < a(t) +/O T(nB)

io(g(t)F(ﬁ))" (t— s)"ﬁ_la(s)] ds. (1.4.45)

n=1

Proof. Let Bo(t) = g(t) fot(t —8)P7Lp(s)ds,t > 0, for locally integrable functions
. Then
u(t) < a(t) + Bu(t)

implies
n—1
u(t) <> B*a(t) + B u(t).
k=0
Let us prove by induction that

B"u(t) < /0 (g(?(f;(g)))n (t — 5)™P~u(s)ds (1.4.46)

and B"u(t) — 0 as n — +oo for each t € [0,T).

We know that (1.4.46) holds for n = 1. Assume that it holds for some n = k.
If n="Fk+ 1, then

BFtlu(t) = B(B*u(t))

t s k 1.4.47
< g(t)/o (t—s)P~1 [/o (g(;)(l;ﬂ(ﬁﬂ))) (s — T)kﬁ_lu(T)dT] ds. ( )

Since g¢(t) is non-decreasing, it follows that

t s k
BFtlu(t) < (g(t))kJrl/O (t—s)P! {/0 ({:Ei;)) (s — T)kﬁ_lu(T)dT:| ds. (1.4.48)

Interchanging the order of integration, we obtain

t k+1
BFtlu(t) < /O (?((t();fi)) [;) (t — s) D=1y (s5)ds, (1.4.49)
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where the integral
t 1
/ (t—s)P"Y(s —7)kP~1ds = (t — )FPHP-1 / (1—2)P~12M" 1
T 0

= (0=, 0) = ) (e

is evaluated with the help of the substitution s = 7+ z(t — 7) and the definition of

the beta function (cf. [747], pp. 6-7). This gives us the relation (1.4.46). Moreover,
B"u(t) < Ot (Nl{lg(g))) L(t — 5)"~1ly(s)ds — 0 as n — +oo for all t € [0,T), hence
the theorem is proved. O

For g(t) = constant = b in the theorem, we obtain the following inequality,
which can be found in Henry ([355], p. 188).

Corollary 1.4.5 ([355]). Let b >0, 8 > 0, and let a(t) be a non-negative function
locally integrable on [0,T) for some T < 4o00. Assume that u(t) is non-negative
and locally integrable on [0,T) and that

u(t) < a(t) + b/t(t —5)7 " Yu(s)ds (1.4.50)
0
on this interval. Then for all0 <t < T,
t [t+oo n
u(t) < a(t) +/O ;((}Fgﬂ); (t — 8)"5_1a(8)] ds. (1.4.51)

Corollary 1.4.6 ([355]). Under the hypotheses of Theorem 1.4.5, let a(t) be a non-
decreasing function on [0,T). Then

u(t) < a(t)Es(g(HT(B)E7), (1.4.52)

where Eg is the Mittag-Leffler function, defined by Eg(z) = ::8 F(k‘;;_l).

1.4.2 Henry—Gronwall-Bihari type integral inequalities

A new approach due to Medved [606] to the analysis of nonlinear integral in-
equalities with weakly singular kernels will be used to prove Theorem 1.4.6, which
concerns a nonlinear integral inequality. Linear inequalities investigated by Henry
[355] (see also Section 1.4.1) are special cases of this nonlinear one.

First let us define a special class of nonlinear functions.

Definition 1.4.1. Let ¢ > 0 be a real number and 0 < T" < +o0. We say that a
function w : Rt = [0, +00) — R satisfies condition (g), if for all u € Rt, ¢t € [0,T),

e Mw(u)]? < R(t)w(e” Tu?), (1.4.53)

where R(t) is a continuous non-negative function.
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Remark 1.4.4. If w(u) = u™, m > 0, then for any ¢ > 1,
e w(u)]? = e(Mm=Naty(e=y), (1.4.54)
i.e., condition (q) (i.e., (1.4.53)) is satisfied with R(t) = e(m~1dt,

Let w(u) = u + au™, where 0 < a < 1, m > 1. We shall show that w
satisfies condition (g). We also need the following well-known inequality, which is
a consequence of Jensen’s inequality,

(A +Ag+ -+ A) <n YA+ AL+ + A) (1.4.55)

for any non-negative real numbers Ay, As,..., A,,, where r > 1 is a real number
and n is a natural number. Using (1.4.55) with r = ¢ and n = 2, we have

e wu)]? = e (u+ au™)? < 297 e (ul 4 aTut™), (1.4.56)
20~ temtyy(ematyd) = 297 Led™t [ty 4 ge™ Iy 1™

= 20 Lem W edmiyd g 0™ > 297 e [y 4 q%uT™] (1.4.57)

and thus (1.4.56) yields condition (g), i.e., (1.4.53), with R(t) = 29~ 1ea™?,

The following three theorems are due to Medved [606].
Theorem 1.4.8 (The Medved Inequality [606)). Let a(t) be a non-decreasing, non-
negative C-function on [0,T), F(t) a continuous, non-negative function on
[0,T),w : Rt — R a continuous, non-decreasing function, w(0) = 0,w(u) > 0
on (0,T), and u(t) a continuous, non-negative function on (0,T) satisfying for all
te[0,7T),

u(t) < alt) + /O (t — 8)5" P (s)w(u(s))ds, (1.4.58)

for a constant 8 > 0. Then the following assertions hold:

(1) Assume 8 > ;, and let w satisfy condition (q) with ¢ = 2. Then for all
t €10,11],
u(t) < et {71 [Q (2a2(1)) + 1 (0]}, (1.4.59)
where

nin="00Y [ R s

v

and T is the gamma function, Q(v) = fvo (wd(lz//))’vo > 0,971 the inverse of
Q, and Ty € R such that Q (2a*(t)) + g1(t) € Dom(Q~1) for all t € [0,T4].
(2) Let B € (0, é], and let w satisfy condition (q) with ¢ = z + 2, where z = 1;6

(i.e., B = Zil). Then for all t € [0,T],

ut) < et {71 [ (27 at(t) + g2(1)] } Y, (1.4.60)
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where

F(lap)]l/p z Z242 (1.4.61)

o = 5 = 5
pl—ap P z+1

KZ:[
z+1

where Ty € RT is such that Q (297 a4(t)) + g2(t) € Dom(Q~") for all t €
[0,T1].

Proof. First we shall prove the assertion (1). Using the Cauchy—Schwarz inequality,
we obtain from (1.4.58)
t
u(t) < alt) + / (t —s)P L F(s)e *w(u(s))ds
0

<al(t)+ [/Ot(t - s)gﬂ—%%ds] v Uot F2(s)e—25w2(u(s))ds] 1/2. (1.4.62)

For the first integral in (1.4.62), we have

t t
/ (t _ 5)2ﬁ—2625d5 _ / F2B-252(t—7) g
0

0
t 2t ot
2
:th/ 722727 qr = eﬁ /025_26_"0[0
0 47 Jo
2 2t
< :5 r(28 - 1). (1.4.63)

Therefore, (1.4.62) yields

2t

9% 1/2 ¢ .t 1/2
u(t) < a(t) + [ 45 (28— 1)] UO F2(5)6_25w2(u(5))d5} : (1.4.64)
Using the inequality (1.4.55) with n = 2,r = 2, we obtain
2 <20+ Y [ Rgeteaen aa)
and applying condition (g) for ¢ = 2, we have
o) < alt) + K /O " F2() R(s ) (u(s))ds, (1.4.66)
where

o(t) = (etu(®)?,  a(t) =24%(t), K= . (1.4.67)
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Now we shall proceed in a standard way. Let V(t) be the right-hand side of
(1.4.66). Then

W) wVEH) T <1,

which yields

[o/ () + KF*(8) R(t)w(0(0)] [w(V(£)] " < o' (1) [wla(®)] " + KFQ(t)f(?l(t),

1.68)

- V) _ o)
V(1) S wlag) T KFORO (1.4.69)
SOV (D) < §0aln) + KPR, (1.4.70)

Integrating this inequality from 0 to ¢, we obtain
QV (1)) < Uelt)) +91(2), (1.4.71)

where
g1(t) :K/O F*(s)R(s)ds

whence
(t) <V (t) <QHQ(a(t) + 91(2)].-

Using (1.4.67), we obtain (1.4.59).
Now let us prove assertion (2). Obviously, 8 — 1 = —a = (

—z
z+1)
as in the theorem. Since 1/p+ 1/q = 1, Holder’s inequality yields

. Let p,q be

u(t) < a(t) +/0 (t — 5)P 71 F(s)w(u(s))ds
=a(t) + /0 (t—s) " “e’F(s)e *w(u(s))ds

1/q

ga(t)+[ /Ot(ts)“”epsdsr/p { /Oth(s)eqswq(u(s))ds] L (1.4.72)

For the first integral in (1.4.72), we have

t t ept pt
/ (t —s) "PePids = ept/ T e Pdr = / o e %o
0 0 P Jo

ePt

< pliaplj(l — ap). (1.4.73)
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Obviously, 1 — ap = (Z_&l)Q > 0 and so I'(1 — ap) € R. Thus by (1.4.62) and
condition (g), we get

1/q

u(t) <a(t)+e'K, {/0 Fi(s)R(s)w(e”¥ul(s))ds , (1.4.74)

where K, is defined by (1.4.61). Now using the inequality (1.4.55) for n = 2,r = g,
we obtain

() < 297 1a%(¢) 4+ 2716t KO /0 R R(s (e Fu(s))ds,  (LATS)
which yields
() < 000 + 27 K2 [ IR0l (1.4.76)
where
v(t) = (e7u®)?, o(t) =29 a%(t). (1.4.77)

Let V(t) be the right-hand side of (1.4.76). Then w(V (t))[w(V(¢))]"! < 1
which yields

[¢/(t) + 207 KIFU () R(w(o(t)] [w(V ()]
<

¢ (1) [w(@(1)] " + 2 KIFI(8) R(1), (1.4.78)
B V/(t) ¢/(t) q—1 179 g
oV (1) S wioley T2 KIF (tR(t), (1.4.79)
ZQ(V(t)) < ZQ(qb(t)) + 217 KIFU(H)R(t). (1.4.80)
Integrating (1.4.80) from 0 to ¢, we conclude
QV (1) < Q(o(t)) + g2(t), (1.4.81)
where ,
g2(t) = 2q_1K§/0 F(s)R(s)ds.
Consequently,
o(t) < V() < 0(6(1)) + 2 (0). (1.4.82)
Using (1.4.79), we can obtain (1.4.60). O

As a consequence of Theorem 1.4.6, we have the following corollary.
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Theorem 1.4.9 (The Medved Inequality [606]). Let 0 < T < +o0,a(t), F(t) be as
in Theorem 1.4.6, and let u(t) be a continuous, non-negative function on [0,T)
such that

u(t) < a(t) +/O (t — s)P~LF(s)u(s)ds, (1.4.83)

for a constant > 0. Then the following assertions hold:
(1) If 8> ;, then for all t € [0,T),

u(t) < vV2a(t) exp FF(Qfﬁ 1)/0 F2(s)ds+t] : (1.4.84)

(2) If = Zil for some z > 1, then for all t € [0,T),
2¢-1 t
u(t) < (297 Y)Y 9a(t) exp [ K / Fi(s)ds + t] , (1.4.85)
q 0

where K, is defined by (1.4.61), ¢ = z + 2.

The method used in the proof of Theorem 1.4.6 enables us to prove the
following theorem concerning the inequality (1.4.83), where a(t), F'(¢), and u(t)
are integrable on [0, 7).

Theorem 1.4.10 (The Medved Inequality [606]). Let a(t),b(t) be non-negative, in-
tegrable functions on [0,T) for 0 < T < +o0o, and let F(t),u(t) be integrable,
non-negative functions on [0,T) such that for a.e. on [0,T),

t
u(t) < alt) + b(t)/ (t — s)P"LF(s)u(s)ds. (1.4.86)
0
Then the following assertions hold:
(1) If 8 > 1/2, then for a.e. on [0,T),

u(t) < et®Y3(1), (1.4.87)

(t) = 2a*(t) + 2Kb*(t) /O t a*(s)F?(s) exp [K / t bz(r)FQ(r)dr} ds,

S

r2s—1)
48-1 -

(2) If B=1/(2+1) for some z > 1, then for a.e. on [0,T),

K =

u(t) < et W a(t), (1.4.88)
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where

U(t) =29 La?(t) + 297 L K97 (t)

X /0 t a?(s)F(s) exp {2‘1—11(3 / t bq(r)Fq(r)dr} ds,

q=2z2+2, and K, is defined by (1.4.61).

Proof. First we shall prove assertion (1). Using the same procedure as in the proof
of assertion (1) of Theorem 1.4.6, we can show that

o(t) < 262(t) + F(igjl Dz /0 F2(s)u(s)ds, (1.4.89)

where v(t) = (e *u(t))%. From Theorem 1.4 in [591], we obtain inequality (1.4.87).
Using the procedure from the proof of the assertion (2) of Theorem 1.4.6, we
can show that

v(t) <297 1ad(t) + 297 K2BI(t) /t F(s)v(s)ds, (1.4.90)
0

where v(t) = (e 'u(t))?, and the inequality (1.4.88) is a direct consequence of
Theorem 1.4 in [591]. O

The following result is an analogue of Theorem 1.4.7 (see, e.g., [115]).

Theorem 1.4.11 (The Brandolese Inequality [115]). Assume that a non-negative
and locally bounded function h = h(t) satisfies the inequality for all t > 0,

h(t) < Ci(1+4) + Cs /t(t — (1 4 7)Ph(r)dr (1.4.91)
0

for some a € (0,1), b > 0, positive constants C; and Cs.
If a+b>1, then for allt > 0,

h(t) < C(1+ 1) (1.4.92)

for a constant C > 0 independent of t. The same conclusion (1.4.92) holds true
in the limit case a + b =1 under the weaker assumption

h(t) < Ci(1+1t)+Co /t(t — 1) h(r)dr, (1.4.93)

provided that Co > 0 is sufficiently small.
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Proof. If a4+ b =1, we deduce from (1.4.93) the inequality

h(t) < Ci(14t) + CoK(a,b) sup h(r),

0<7<t
where
t 1
K(a,b) = / (t—71) % bdr = / (1—s) % "ds.
0 0
Consequently,
Ch
h(r) < 1+1),
S MO S ok,

provided that Cy < 1/K(a,b). This gives us (1.4.92).
In the case a + b > 1, using (1.4.91), we write b= by +n for a + b; = 1 and
n > 0, and we fix t; > 0 such that
1

14+t)7" .
Cz( + 1) < K(a,bl)

Now splitting the integral in (1.4.92) at ¢; yields

h(t) < C(1+1) + CoK(a,b1)(1 + )™ sup h(r)

0<r<t
for some constant C' > 0 independent of ¢. Hence the conclusion follows. O

Now we shall prove a result which is a modification of Lemma 7.1.2 in Henry
[355] (see, e.g., Theorem 1.4.3) and is due to Medved [606].

Theorem 1.4.12 (The Medved Inequality [606]). Let a(t) be a non-negative, non-
decreasing C* function on [0,T) for 0 < T < 400, and F(t) a continuous, non-
negative function on [0,T). Let u(t) be a non-negative, continuous function on
[0,T) such that for constant > 0,~v > 0, for all t € [0,T),

u(t) < al(t) +/0 (t — 5?7177 F(s)u(s)ds. (1.4.94)

Then the following assertions hold:

(1) If p > é and vy >1— 21p, where p > 1, then for all t € [0,T),

. 44 !
u(t) < 2' 20 a(t) exp [2qKqu/ F?(s)e%ds —i—t] ) (1.4.95)
0

where

I'(28—1) r(2y-2p+1)71"7" 1 1
K == 3 L =
48-1 p(2y=2)p
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(2) Let g = mi_l for some real number m > 1,v > 1 — Klq

p= Zﬁ,q:m—&—z Then for all t € [0,T),

, where Kk > 1,

RT

t
U(t) S 2(%7--1)/‘17'a(t) exp |: p / e']-sF'y-Q(s)ds + t:| , (1496)
0

where v > 1 is such that 1/k + 1/r =1,

L(1—ap)]™? [T(kg(y — 1) +1)]7"

P = i
pl—op rra(y—1)

and —a=p—-1= "".

Proof. Let us prove assertion (1). From the inequality (1.4.94), we have

u(t) < alt)+ [/Ot(t _ 5)25—2625%} 1/2 [/Ot sg”‘QFQ(s)e—quQ(s)dS} 1/2

t 1/2
a et K1/? sP72F2(s) (e u(s))?ds 4.
<alt)+ K | [P (1.4.97)
which yields
u?(t) < 2a*(t) + 262tK/t P2 F%(s) (e *u(s))?ds, (1.4.98)
0
whence .
o(t) <e(t) + 2K/ s 2 F2(s)v(s)ds, (1.4.99)
0
where
c(t) = 2a*(t), v(t) = (e tu(t))?. (1.4.100)

Thus from (1.4.99) it follows that

v(t) <elt)+ 2K/0 s 727 F2(s)e’v(s)ds

t p ot 1/a
<c(t) +2K [/ 5(27_2)pe_psds} [/ F?(s)el(v(s))%ds , (1.4.101)
0 0

where ¢ > 1, ‘11 + 11) = 1. For the first integral in (1.4.101), we have

pt

¢
(27=2)p,—ps ¢ —
/0 s e Pds < p(27—2)pr((27 2)p+1).

Obviously, the assumption yields

(2y—2p+1> {2(1—211))—2};%1:0.
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Hence,
F((2y—-2)p+1)eR.

Let L be as in Theorem 1.4.10. From (1.4.101), we have

44 K
vi(t) <297 1e1(t) + ) K9L1 / F?4(s)e?vi(s)ds, (1.4.102)
0

which yields
49 ¢
vI(t) <2974 (t) exp { ) Kqu/ F2q(s)eqsds} . (1.4.103)
0

From this inequality and (1.4.100), we obtain (1.4.95). Now let us prove
assertion (2). From the inequality (1.4.96), we obtain

1/q

u(t) < a(t) + [ /O - s)paemds} v [ /0 t qul)eqSFQ(s)uQ(s)ds]

F 1 o 1/]0 t 1/(”"1)
<af(t) + e { ((17 a;o)} {/ s“q(Vl)e”Sds]
pliTap 0

[ [ ey

- ap)} /e D(kq(y — 1) 4 1)/ (=9

¢
<a(t)te [ pi—ap) jera(y—1)—1

x { /O t emFW(s)(esu(s))mds} v , (1.4.104)

where r is as in the theorem. We assume that v > 1 — /qu

kq(y—1)+1> kg (;3) +1=0,1ie, I'(kg(y — 1)+ 1) € R. Therefore, (1.4.104)
yields

and thus we have

¢
v(t) < 2m1t [aq"(t) + P/ e"sF"q(s)v(s)dS} ) (1.4.105)
0
where v(t) = (e7tu(t))"? and P is defined as in the theorem. Therefore, we obtain
¢
v(t) <27 1a" (L) exp {P/ e”Frq(s)ds] (1.4.106)
0

which yields the inequality (1.4.96). O

For the special case when a(t) =t~ (« > 0, aconstant), § =1/2, v=1/2,
F = constant > 0, we have Theorem 1.4.11 below, whose proof needs the following
lemma, due to Bae and Jin [57].
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Lemma 1.4.13 ([57]). Leta<1, b>0, d<1. Ifb+d <1, then for allt > 0,

/Ot(t ) (s 4 1)bs~ds < CH0I(1 4 ).
Ifb+d=1, then for allt > 0,
/Ot(t —5)"Ys+1)"Ps s < Ct %In(1 + t).
Ifb+d > 1, then for allt > 0,
/Ot(t —5) s+ 1)"Ps7lds < Ct7O.

Proof. Set

t /2
. —35) 7 %s _bS_dS — _8) (g _bS_
e R R e AR

/2

Then we have
t

I<C(1+ t)’bt’d/ (t —s)"%s = C(1 + )"t 4t
t/2

=C(1 +t) btmad,
t/2
II < Ct‘“/ (s +1)"bsds.
0

If t > 2, then

t/2 t/2 1
/ (s +1)"bsdds = / (s +1)"bs s + / (s +1)"bs4ds
0 1 0

t/2 1
< C/ (s+1)*b*dds+c/ s 4ds
1 0

Ct+1D)=0=d  if b+d< 1,
<< Cln(t+1), it b+d=1,
C, if b+d>1.

If t <2, then
t/2 1
/ (s +1)"bsdds < C/ (s+1)bs74ds < C.
0 0

Hence, we derive from (1.4.111)—(1.4.112)

Ct=o(t+1)==4  if b+d<1,
I1<{ Ct=In(t+1), if b+d=1,
cte, if b+d>1.

(1.4.107)

(1.4.108)

(1.4.109)

dds.

(1.4.110)

(1.4.111)

(1.4.112)

(1.4.113)

(1.4.114)
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Thus it follows from (1.4.110)—(1.4.114) that

/t(t —5) s+ 1) s s
0

Ctl—a—d(t + 1)—b + Ct—a(t+ 1)1—b—d7 if b+d < 17 (14115)
< Ottt 4+ 1)+ Ot n(t + 1), it b+d=1,
Ctlme=d(t +1)"0 + Ot~ it b+d> 1.

The proof is thus complete. ]

Theorem 1.4.14 (The Bae—Jin Inequality [57]). Assume that x:(t) > 0 satisfies that
the inequality for all t > 0,

t
z(t) < Ot + 5/ (t— )" Y2571 20 (s)ds. (1.4.116)
0
Then for all t > 0,
t
x(t) <Ot~ + Csfl/?/ s~ Y22(s)ds, (1.4.117)
0

where a > 0,C > 0 are constants independent of t > 0 and € > 0.
Proof. Let

¢ t/2
I:= / (t—s)" V257 20(s)ds, II:= / (t —s)"Y257125(s)ds.
t/2 0

Then we infer that

t t/2
I< Ct‘l/Q/ (t —s)"Y2u(s)ds,  II< Ct‘l/Q/ s 2 (s)ds. (1.4.118)
t/2 0

If we insert (1.4.116) in I, we obtain

t

<o | (t—s)"V2x(s)ds

t/2
t s
gcs/ (tfs)’l/Q{s’BJrs/ (sff)*l/QTfl/Qx(T)dT}ds
t/2 0
t
:C/ (t —s)"V2s7Pds
%

2
t s
+ Cs/ /(tfs)—l/Q(s4)—1/27—1/2:5(7)@5
t/2J0

=1 + 1. (1.4.119)
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A straightforward computation yields
L < C%hFL2, (1.4.120)

Next, Fubini’s theorem gives

t/2
I, = CE/ / (t —s)"Y2(s — 1) Y27 7V 20(7)dsdr
t/2

+C€/ / 1/2 )71/2771/2x(7)dsd7'
/2
t
706/ —1/2(7 ){/ (tfs)fl/Q(sz)fl/st}dT
0 t/2

t t
+ 05/ 2 / (t =) V25 — 1) 2ds par
t/2 T
t
< CE/ Y25 (7)dr, (1.4.121)
0
where we have used the following estimates:

t t—T1
/(tfs)_l/g(sz)_l/st:C/ 2TV — 7 — )24z
T 0

< C for t/2 < T <t

t
/ (t—s)"V2(s —7)71/2ds < C/ Y25 — 7)Y 24s
t/2

< C for 0<71<t/2,

with some constant C' > 0 independent of ¢ owing to Lemma 1.4.3. Hence from
(1.4.119)—(1.4.121), we conclude that

t
I<Ct= P+ Cet‘l/Q/ Y20 (7)dr. (1.4.122)
0

Combining (1.4.118) and the above estimates on I and I1, we complete the proof.
O

1.4.3 The Ou-Yang and Pachapatte type integral inequalities

In this subsection, we begin to study the integral inequality
t
u”(t) < a(t) +/ (t — )P~ LF(s)w(u(s))ds, B> 0. (1.4.123)
0

The following result concerns the case r = 2, which was studied in Medved
[606].
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Theorem 1.4.15 (The Medved Inequality [606]). Assume that r = 2. Let a(t) be
a non-decreasing, non-negative C1 function on [0,T) for 0 < T < +o0, F(t) be
a continuous, non-negative function, and w : RT™ — R, dw(u)/du be continuous,
non-decreasing functions such that w(0) = 0,w(u) > 0 on (0,T). Let u(t) be
a continuous, non-negative function on [0,T) satisfying the inequality (1.4.123).
Then the following assertions hold:

(i) Assume that 8 > ) and that w satisfying condition (q) (i.e., (1.4.53)) for

q=2. Then
" 1/4
u(t) < et{Al [A(2a2(t))+K/O Fz(s)R(s)ds]} , (1.4.124)
for allt €10,T1), where
_I@ep-1) o) = Y do ;
K= 41 Alv) = /UO (/o) 0o >0 (1.4.125)

and Ty € R* is such that A(2a%(t)) + K [} F?(s)R(s)ds € Dom(A~") for all
t € 1[0,11].

(i) Let B € (0,3] and let w satisfy condition (q) (i.e., (1.4.53)) for ¢ = z + 2,
where z =127 e, B = Zil. Then for all t € [0,T1],

:3 ’
t 1/(2q)
u(t) <et {Al [A(quaq(t)) + 2(171[(3/ Fq(s)R(s)ds} } ,
0
(1.4.126)
where
k. — | (L= 5p) w g 1 _etr2 (1.4.127)
z — plipr b _Z+17 p_Z+]_7 s

and Ty € R is such that A(297 a?(t))+29" K¢ [} F9(s)R(s)ds € Dom(A ")
for all t € [0,T1].

Proof. First let us prove the assertion (i). Following the proof of Theorem 1.4.6,
we can show that

v (t) < alt) + K/o F2(s)R(s)w(v(s))ds, (1.4.128)

with
28 —1)

—t 2 2 F(
ot) = (Tu®)?, () =20(t), K=",

(1.4.129)
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Let V(t) denote the right-hand side of (1.4.128). Then v(t) < \/V (t). This
yields w(v(t)) < w(/V(t)) and thus
V() d(t)+ KF2(t)R(t)w(v(t))
WV (1) w(y/V (1))
+ KF2(t)R(t).

) o (1) (1.4.130)
~ w(y/a(t)
This yields

V(t) a(t)
d/ do d/ o KPU)R@). (1.4.131)
0 0

dtly  w(WVe) Sl w(ya(o)
Thus we have
CAWVD) < S A@() + KFOR(), (1.4.132)

where A is defined by (1.4.125). This yields
t
V(t) <AT! [A(a(t)) +K/ FQ(S)R(S)CZS} , (1.4.133)
0

whence

v(t) < V() < {A—l [A(a(t)) + K/Ot FQ(S)R(S)CZ8:| }1/2. (1.4.134)

Using (1.4.129), we can obtain (1.4.128). Now we shall prove assertion (ii).
Following the proof of assertion (2) of Theorem 1.4.6, we can show that

V2 (t) < o(t) + 27 KT /0 F()R(s)w(v(s))ds, (1.4.135)

where
o(t) = (e tu(t)?,  o(t) =297 al(t). (1.4.136)

Following the procedure from the proof of assertion (i), we obtain
t 1/2
v(t) < {Al(A(gb(t))) + 2‘171[(3/ Fq(s)R(s)ds} (1.4.137)
0
and using (1.4.136), we can obtain (1.4.126). O

Remark 1.4.5. We can prove a result similar to Theorem 1.4.12 for an analogue
of the inequality (1.4.123) involving multiple integrals. We do not give the details
here.
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The nonsingular version of (1.4.123) for r = 2, § = 1 was studied by Pach-
patte in [723], where a result obtained by Ou-Yang [715] is generalized. Applying
the method developed in Medved [606], the following theorem can be proved in
Medved [606].

Theorem 1.4.16 (The Medved Inequality [606]). Let a(t) be a non-negative, non-
decreasing C*-function on the interval [0,T] (0 < T < +00), let F(t) be a non-
negative, continuous function on [0,T], 0 < 8 < 1,r > 1, and let w : RT — RT be
a continuous, non-decreasing, positive function. Assume that u(t) is a continuous,
non-negative function on [0,T] satisfying the inequality (1.4.123). Then for all
te€0,7],

t
Agr (" (t)) < Agr (297 a?) +Kq/ e F1(s)ds, (1.4.138)
0

or
t 1/qr
u(t) < {qu} [Aq,.(Qq_laq) +Kq/ e_quq(S)d8:|} : (1.4.139)
0

where =1}, 2>0, g= j+e=1+z2+4¢, p="17° >0,

v do
Agr(v) = /UO (170’ (1.4.140)

with 297 1a%(0) > vy > 0, and A, is the inverse of Ay, a = a(t),

20— 1epT

K I'(l— ap),

4 plfap

with a =1 - = 1erz' Also, T' is Fuler’s Gamma function, and Ty > 0 is such
that for all t € [0,T1],

qr

t
Ay (297 a?) + Kq/ e 9" F(s)ds € Dom (A,}).
0

Proof. Obviously, 11) + é = 1. Using the Holder inequality, we obtain from (1.4.123)

t
u"(t) < a(t) +/ (t—s)"“e’e °F(s)w(u(s))ds
0
t p ot 1/a
<alt)+ [/ (t— s)o‘pepsds] [/ e PR (s)w(u(s))ds . (1.4.141)
0 0
Since (A + B)? < 2971(A9 + BY) holds for any A > 0, B > 0 and

ePt

t t
(t —s5) PePids = eP' | 77 Pe PTdr < I'(1 — ap), (1.4.142)
0 0 pl—ap
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for 1 —ap= ., 5. >0, weobtain from (1.4.141) that for all ¢ € [0, 77,

¢
u(t) <297l 4 Kq/ e" T F(s)wi(u(s))ds. (1.4.143)

0
Let W (t) denote the right-hand side of the inequality (1.4.143). Then u(t) <

W/r4(t) which yields w?(u(t)) < wd(W/T4(t)).
From (1.4.143), we obtain

W'(t) - Koe 1" FI(t)w(u(t)) N o (¢)
W W) S wi W) wi(alra(e)’
ie.,
d (YO do d [ do
< Kge TRt 1.4.144
dt/o wq(o-l/rq) = Ra€ ( )+ dt/o w‘I(gl/T‘I)7 ( )
. d d
thq,.(W(t)) < Kge  "FI(t) + thq,.(d(t)), (1.4.145)
where Ay, is defined by (1.4.140) and «(t) = 297 'ad(t). Integrating inequality
(1.4.145) from 0 to ¢, we can obtain the inequality (1.4.138). O

1.4.4 Henry type inequalities with multiple integrals
The following theorem, due to Medved [606], is a modification of Theorem 1.4.6.

Theorem 1.4.17 (The Medved Inequality [606]). Let a(t), a'(t), ..., a™ V()
(al) = ‘é;‘}) be non-negative, continuous functions on [0,T) (0 < T < +00), F;(t)
(i=1,2,...,m) be non-negative, continuous functions on [0,T), w as in Theorem

1.4.13, and let u(t) be a continuous, non-negative function on [0,T) such that for
all t € (0,77,

u(t) < a(t) +/O (t — ) Fy (s)w(u(s))ds
+/O /01(t1 — 5)P2 By (s)w(uls))dsdty + - - - (1.4.146)
t tl..~ tm—1 78Bm71 Sw(u(s))ds - - - dt
+/o/o /0 (tm—1 = )7 Fin(s)w(u(s))ds - - - dty,
where B; > 1/2 (i = 1,2,...,m) and w satisfies condition (q) (i.e., (1.4.53)) for

q=2.
Then for all t € [0,TY],

u(t) < e'x'2(t), (1.4.147)
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where x(t) = Q7 Q{(m + 1)a®(t)} + G(t)],

G(t)hl(t)+/th2 )ds + - // /ml s dt,
’ I'(28; — 1)

hi(t) = ni(m + 1) E2(t)R(2), i=1,2,. (1.4.148)

ni = 22,31+m 10
and Ty € RT is such that Q{(m + 1)a(t)*} + G(t) € Dom (Q~1) for all t € [0,T1].

Proof. In fact, the inequality (1.4.146) yields

1/2

) <att)+ | [ t(ts)Z‘Bl?eQSds] - | R(ew (9]

t oty tm—1 1/2
n [/ / / (tm—l 5)26m2628d8"'dt1:|
o Jo 0
t ooty tm—1 1/2
X [/ / . / FZ(s)e™ 2 w?(u(s))ds - - dtl}
o Jo 0

t 1/2
alt) + etn,/? {/ Ff(s)eQSwz(u(s))ds} (1.4.149)
0
t oty tm—1 1/2
4+ elpl/? [/ / e / F2(s)e **w?(u(s))ds - - - dtl} ,
o Jo 0
where 7; (i = 1,2,...,m) are defined by (1.4.148). Here we have used the following

estimate

t t1 ti—1
[ A
0 0 0
t t1 ti—2 ti—1
:/ / .../ eztifl/ 0’2'3i71€720d0"'dt1
(1.4.150)

t1 ti—2
S22ﬂ (26 = // / Rt
2T (26; — 1)
- 2251+1 1 ’ 1= 1 2

The inequalities (1.4.149) and (1.4.55) yield

u?(t) < (m+1) [aQ(t) + €%y /o F2(s)e”*w?(u(s))ds (1.4.151)

t t1 tm—1
-+ thnm/ / / F2 (s)e™*w?(u(s))ds - - - dty
o Jo 0
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and using the property (q) (i.e., (1.4.53)) for ¢ = 2, we obtain

o(t) < (m+ )[ (t) +m / F(9)R(s)w(u(s))ds (1.4.152)
+T)m/ /1 /m 1 R(s)w(u(s))ds---dt; |,
where
v(t) = (e Tu(t))?. (1.4.153)

Let V(¢) be the right-hand side of (1.4.150) and
alt) = (m+1)a*(t), hi(t) = cEni(m + 1) FA(t)R(t). (1.4.154)
Then for all t € [0,T),

V'(t) — ' (t) — hi(t)w(v(t)) = VAi(t), (1.4.155)
V{(t) = ha(Hw(v(t) = Va(t),..., (1.4.156)

V! o(t) = hym1w(v(t) = Vi1 (1), (1.4.157)
VI (t) = hm(®)w(t) < hp(Hw(v(t)) (1.4.158)

O

We need the following lemma, due to Medved [606].

Lemma 1.4.18. ([606]) If H(t) is a C*-function on [0,T), H(t) > 0 for allt € [0,T),
and H(0) =0, then for all t € ]0,T),

H(s) H(Y)
/ow(V(s))d$> w(V (1) (1.4.159)

)
Proof. Integrating by parts on the left-hand side of (1.4.156), we obtain

/t H(s) H(t)))+ /tH(s)[ (( ((s)) s> HO g

w(V(s)) w(V(t V(s))? —w(V(1))
Now let us continue the proof of the theorem. Using (1.4.155) and (1.4.156),
we have o v(s) .
V;n—l t / m—1 S /
< ds < hom(8)ds. 1.4.160
W) = Jy wvin © =, 0 (1:4:160)

Therefore, for the equality (1.4.154) and the inequalities (1.4.159), (1.4.160), it
follows

Sty < L ity e < f d8+/0 i

S/ m— 1 d8+/ / detl

(1.4.161)
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Continuing in this way, we can prove that

Y‘l/(())) /h2 ds+// hsdsdt, (1.4.162)

t1 tm—1
/ / / dsdtm 1" dtl.
Using this inequality, we obtain

VI el VI e e Vi)

wV(@®)  wl) ~  wV() V()

t t pt1
< hl(t) +/ hg(s)ds +/ / hsdsdty
m—1
/ / / detm 1 dtl

(1.4.163)

whence for all ¢ € [0,T}),
v(t) < QM w(a(t) + G(t)] (1.4.164)
where T € RT is as in Theorem 1.4.14. Using (1.4.153), we can obtain (1.4.159).
O

Remark 1.4.6. We note that the assertion for the case 3; = Zil,z > 1 for all j
and its proof are similar to the assertion (2) of Theorem 1.4.6. We omit the details
here. The case 3; > 241»1 for a real number z > 1 is more complicated and we also
omit it here.

1.5 Integral inequalities leading to upper bounds
and decay rates

In this section, we shall introduce some integral inequalities leading to upper
bounds and decay rates. Bae and Jin [57] proved the following theorem.

Theorem 1.5.1 (The Bae-Jin Inequality). Let o < 1/2 and € > 0 be given con-
stants. Assume that x(t) > 0 is a function satisfying the integral inequality for all
t>0,

t
xz(t) <Ct™ ™+ 5t71/2/ sil/Qm(s)ds7 (1.5.1)
0

with a constant C' > 0. If

t—0+

t
lim fe/ s7120(s)ds = 0, (1.5.2)
0
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then there exists a constant €9 > 0 such that if € < eq, then for all t > 0,
z(t) < Cit™, (1.5.3)
for some constant C7 > 0.
Proof. Let J(t) = fot s71/2z(s)ds. Then J(t) satisfies
J'(t) < Ot V2 et (t)

which implies
d
dt

Integrating (1.5.4) over (0,t) gives us

t7EJ(t) ) < Ct—oT/2e, (1.5.4)
(=)

t
t==J(t) < C/ sTaTl/2=¢ s, (1.5.5)
0

Here we used the assumption that lim+t*6J (t) =0.
t—0
Assume that o +& < 1/2. Then Lemma 1.4.3 yields

t
/ sTOTV e qg < opmat/27E, (1.5.6)
0

Thus we infer from (1.5.3) that

J(t) < ctatt/?
which, inserted in (1.5.1), gives us (1.5.3). O
Remark 1.5.1. If & + ¢ < 1/2, then (1.5.3) still holds.

The next result, obtained by Kawashima, Nakao and Ono [423] in 1995, is
an analogue of Theorem 1.5.1.

Theorem 1.5.2 (The Kawashima—Nakao—Ono Inequality [423]). Let y(t) be a non-
negative function on [0,T), 0 < T < 400, which satisfies the integral inequality
for all t € 0,7,

y(t) < ko(1+1) " + / (1t s Bt ) Ty (s)ds (15.7)

with some constants ko, k1 > 0,a, 8,7 >0 and 0 < p < 1. Then for all t € [0,T],
y(t) <c(14+1)7° (1.5.8)

with some constant ¢ > 0 and

1
ezmin{a,ﬁ, 7 Bty } (1.5.9)
1—p 1—p
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with the following exceptional case: If a > 0 and (B+~ —1)/(1 —p) =0 < 1,
where
é:min{@ 7 } (1.5.10)
I—p
then for all t € [0,T],

y() < et + 1) (log(2+1)) e (1.5.11)

Remark 1.5.2. Once we have known that y(t) is a bounded function, we can also
apply Theorem 1.5.2 to the case = 1. In particular, if y >0 and S +~v—1> 0,
we can obtain (1.5.8) for

0 = min{«, 5}. (1.5.12)

Note that even for the exceptional case, (1.5.8) is valid if 0 is replaced by 6 — ¢,
0<ex 1.

Proof. The case = 0 is well known. We define M (¢) by

M(t):= sup {(1+3s)y(s)}. (1.5.13)

0<s<t

Then we infer from (1.5.7) and (1.5.13) that

y(t) <ko(L+6)"%+k /t(l +t—5) P (1+48) 7771 ds MH(t)
0
<ko(1+8)""+c(1+8)"7 M" (@)

with a constant ¢ > 0 and 6* := min{8,v + u3,8 + v+ ud — 1}, where we have
assumed that 8 # 1 and v+ pf # 1. Now it is easy to see that min{a, 6*} = 6,
and hence

(1+8)0(t) < ko + cM™(t). (1.5.14)

Since 0 < g < 1, (1.5.14) implies M (t) < C' < 400, which is equivalent to (1.5.8).
The exceptional case where 8 = 1 or v 4+ uf# = 1 can be treated in a similar
way. (]

The following result was proved by Vaigant [931] (see also Kaliev and Pod-
kuiko [410]).

Theorem 1.5.3 (The Vaigant Inequality [931]). Assume that y(t) is a continuous
and non-negative function satisfying for all t > 0,

t

y'(t) <a+ b/o c(r)y"H(r)dr (1.5.15)

where a,b >0 and n > 1 are constants, c(t) € L*[0,T].
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Then we have for all t > 0,

t
y(t) < at/m + z / o(t)dr (1.5.16)
0
< O(T) (1.5.17)
with a constant C(T) > 0.

Proof. Without loss of generality, we assume ¢(t) is a continuous and non-negative
function. For general c(t), we may use continuous functions from L![0,T] to ap-
proximate c(t).

Let 2(t) = fot c(r)y™ L(7)dr. Then it is easy to verify z(t) is a continuous
function satisfying for all ¢ > 0,

2(0) =0, 2'(t) =c(t)y" (). (1.5.18)

From (1.5.15), we derive
y"(t) < a-+bz(t). (1.5.19)

Then (1.5.18) gives

o n/(n—1)
( C((;))) <a+bz(t), Z'(t) <c(t)(a+bz(t)mD/m

or

C‘;t (a+bz(t)"" < zc(t). (1.5.20)

Integrating (1.5.20) with respect to t, we arrive at
b t
(a+bz(t)Y/™ < a'/m + / c(r)dr
n Jo

which together with (1.5.19) proves (1.5.16); (1.5.17) is a direct result of (1.5.16).
O

Inequalities involving sequences of real numbers, which may be considered
as discrete analogues of the Bellman—Gronwall inequality, have been used in the
analysis of finite difference equations. These discrete analogues have been also
proved to be very useful for partial differential equations. Now we shall review
some of the typical results of this type.

Theorem 1.5.4 (The Hull and Luxemburg Inequality [383]). Let m be a posi-
tive integer, ug, Ui, ...,Uy, be a sequence of m + 1 non-negative numbers, and
20,21, - -, 2m @ non-decreasing sequence of m + 1 real numbers. Furthermore, let
{fm} be a non-decreasing sequence of non-negative real numbers and L > 0. As-
sume that

-1 -1

w < fi+ LZUj(ZjJ,-l - Zj) = {fl + Lug(z — Zo)} + ZUj(Zj+1 — Zj) (1.5.21)
Jj=0 7=0
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forl=1,2,...,m. Then the inequalily

l
w < {fi+ Luo(z1 — 20)} [J 1 + L(2 — 2-1)] (1.5.22)

j=1
holds forl=1,2,...,m
Proof. Set h; = zj41 — 2, j=0,1,...,m — 1. By hypothesis,

-1
up < fi+ Luoho + LY ush;. (1.5.23)
j=1

Since 14 Lhg > 1, the inequality (1.5.22) certainly holds for I = 1. Assume that
it holds for [ < n — 1. We show that it holds for | = n.
Now

n—1

n < (fo + Lugho) + LY ujh;
j=1
n—1 J

< (fn +LuUh0) +LZhj(fj +Lu0h0 1+th 1
! | = (1.5.24)

< (fot Luoho){l + an_: h ]+ Lhi_l)}

j=1 i=1

< (fn + Lugho) H + Lh;_1)
j=1

since {f,} is non-decreasing, and

{1+LZh H +Lh,»_1)}

=1+ Lhi(1+ Lho) + Lho(1 + Lho)(1 + Lhq)
44 Lhy_1(1 4 Lhg) --- (1 4 Lhy,_»)

< (1+ Lho){1+ L + Lhy(1 + Lhy)

4o Lhy_y (14 Lhy) - (1+ LhH)}
(1+ Lho)(1 4+ Lhy)--- (14 Lhy—1)

= L+ Lh;-v),
j=1

which completes the proof. O
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In the investigation of convergence properties of several finite difference
schemes for nonlinear parabolic equations, Lees [495] has used the following result.

Theorem 1.5.5 (The Lees Inequality [495]). Let u and f be non-negative functions
defined on the integers 1,2,...,m. Let f be non-decreasing. If

-1
w < fi+ Lk u, 1=1,2,....,m (1.5.25)

i=1
where L and k are positive constants, then
up < frexp(Lkl), 1=1,2,...,m. (1.5.26)

Proof. This theorem easily follows by setting up = 0 and u; —u;_1 =k, k > 0,
for j =1,2,...,m. For, under these assumptions, (1.5.25) yields the estimate

l
w < fi [J(1+ Lk) < frexp(Lkl),
j=1

which proves (1.5.26). O

For other useful discrete analogue, we refer to Hull and Luxemburg [383],
Jones [407], Li [542], Willett and Wong [967].

Ladyzhenskaya, Solonnikov and Ural’ceva [472] established the following two
discrete forms of the Bellman—Gronwall inequalities.

Theorem 1.5.6 (The Ladyzhenskaya—Solonnikov—Ural’ceva Inequality [472]). Let
a sequence y; (i =0,1,...) of non-negative numbers satisfy the recursion relation

yiy1 < Cbly; ™, i=0,1,... (1.5.27)
for some positive constants C,e and b > 1. Then

vi < C[(1+5)L1]/sb[(1+s)t1]/ati/gyéura)i ' (1.5.28)

In particular, if yo < 0 = CVep=Ve and b > 1, then
yi < Ob71/F (1.5.29)

and consequently
yi = 0 (1.5.30)

when i — +o0.

Proof. This result is proved directly by induction. We leave the details to the
reader. O
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Theorem 1.5.7 (The Ladyzhenskaya—Solonnikov—Ural’ceva Inequality [472]). As-
sume that the non-negative numbers y; and z; (i = 0,1,...) are connected by the
system of recursion inequalities

Yir1 < Cbi( 148 | z1+6yf) (1.5.31)
241 < Cb (yi + z}*f) (1.5.32)
where C,b,e and § are certain fized positive numbers and b > 1. Then
yi SNV 2 < (AL (Fe) (1.5.33)
where

d=min(5,¢/(1+¢)), A\ =min ((20) 1/6y=1/(6d) (90 ~(1+e)/2p~ 1/<fb>)

when yo < X and zo < \V/(+e),

Proof. Indeed, inequalities (1.5.33) hold by assumption for ¢ = 0. Assume that
they hold for y; and z;. Then from (1.5.31)—(1.5.32) it follows that

Yir1 < CHI2(Ab~/)1H0 — 9o \1H9pi(1=(1+8)/d) (1.5.34)
zig1 < 20\ YD), (1.5.35)

But, as is easily verified, the right-hand sides of these inequalities (1.5.34)—(1.5.35)
do not exceed A\b~(+1/d and (\b~(+1)/d)1/(14e) " respectively, and hence the in-
equalities in (1.5.33) also hold for y;+1 and z;41. O

Ammari and Tucsnak [42] recently established the following discrete inequal-
ity with a uniform bound (see, e.g., Rauch, Zhang and Zuazua [830]).

Theorem 1.5.8 (The Ammari-Tucsnak Inequality [42]). Let {ar}?2 | be a sequence
of positive real numbers satisfying for k =0,1,2,...,

ap+1 < ap — Caii‘f, (1.5.36)
for some constants C > 0 and oo > —1. Then there is a constant M = M(C,a) >0
such that for k=0,1,2,...,

M

(4 1)) (1.5.37)

ar <

Proof. Let Fj, = )%(HQ), where M > 0 is to be determined later on. After a

(k+1
simple calculation, we obtain
1
lim |(Fy — Fyp1)k(k +2 1/<1+a>] - 1.5.38
ar e | (B = Fia)b(k +2) I +a ( )
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so there is an integer ko > 0 such that for all & > ko,

2M
— <

Fy — Fiq < (1+ a)k(k + 2)1/(+a)” (1.5.39)

which implies that for all £ > k; = max [k‘o, 2},
Fy — Fjy1 < 1 F2ro 1.5.40
k— kH_(l—&—a)MH“ hal - (1.5.40)

If we now assume that

4 C > 1.5.41
(1+a)Mite =5y 1)1/ ey = T (1.5.41)

then we infer from (1.5.40), that for all k& > ky,
Fy — Fepr < CFE (1.5.42)

It obviously suffices to show that for all k£ > kq,

We shall do this by induction over k. In fact, if k = k1, (1.5.43) follows directly
from (1.5.41). If we assume that (1.5.43) is fulfilled for & < m, by combining
(1.5.36) and (1.5.42), we obtain

2 2
Am+1 + Camt,i < F7rL+1 + CFm-:_({

which obviously implies that a1 < Fit1- O

The following two theorems concern integral inequalities which yield polyno-
mial or exponential decay of solutions (see, e.g., Haraux [347] and Lagnese [474],
and Komornik [451]).

Theorem 1.5.9 (The Haraux—Lagnese Inequality [347, 474]). Let E : [0,4+00) —
[0, 4+00) be a non-increasing function and assume that there exists a constant T > 0
such that for allt € RT,

/+OO E(s)ds < TE(t). (1.5.44)

Then for allt > T,
E(t) < E(0)e' YT, (1.5.45)

Proof. Define for all z € [0, +00),

“+o0
f(z) =e/T / E(s)ds.
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Then f is locally absolutely continuous and it is also non-increasing by (1.5.44):

fl(x) =T"te"/" ( / o E(s)ds — TE(x)) <0

almost everywhere in [0, +00). Hence, using again (1.5.44), for all z € [0, +o0),

+oo
f(z) < £(0) = / E(s)ds < TE(0),

i.e., for all x € [0,400),

—+o0
E(s)ds < TE(0)e */T. (1.5.46)

x

Since F is non-negative and non-increasing, we have
“+o0 x+T
/ E(s)ds > / E(s)ds > TE(x+1T). (1.5.47)

Inserting (1.5.47) in (1.5.46), we obtain for all x € [0, +00),
E(x+T) < BE(0)e /T,
which, by setting ¢t =  + T, gives us (1.5.44). The proof is complete. O

Remark 1.5.3. Note that the inequality (1.5.45) also holds for 0 < ¢ < T’; indeed,
it is weaker than the trivial inequality E(t) < E(0).

Remark 1.5.4. Theorem 1.5.9 is optimal in the following sense: given 7" > 0 and
t' > T arbitrarily, there exists a non-increasing function E : [0, +00) — [0, 400),
non-identically zero, satisfying (1.5.44) and such that

E(t') = E(0)e!*/T.
Remark 1.5.5. If the function F is also continuous, then the inequality (1.5.45) is
strict; in particular, E(T) < E(0). This result is also optimal, see Komornik [451].

The following theorem, due to Komornik [451], is a nonlinear generalization
of Theorem 1.5.9, which also improves some earlier results of Haraux [347] and
Lagnese [474] (see also Theorem 1.5.9).

Theorem 1.5.10 (The Komornik Inequality [451]). Let E : [0, +00) — [0, 400) be a
non-increasing function and assume that there are two constants o > 0 and T > 0
such that for all x € [0, +00),

+oo
/ BT (s)ds < TE*(0)E(t). (1.5.48)
t
Then, for allt > T,
T+ at ~1/a
< . 5.
E(t) < E(0) (T+aT) (1.5.49)
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Proof. First, if E(0) = 0, then E(¢) = 0 and there is nothing to prove. Otherwise,
replacing the function F by E/E(0), we may assume that £(0) = 1, and we have
to prove the estimate for all t > T,

T n -1/
ta > . (1.5.50)

B(t) < <T+ aoT

Define the function
+oo
Fi(0.400) > [0.400), F(O) = [ B (5)ds.
t

Obviously, F' is non-increasing and locally absolutely continuous. Differenti-
ating and using (1.5.48), we get

—F"(t) > T " 'F**(t) ae. in (0,+00),
whence
(F~*(t)) > aT > tae.in (0,B), B =supi{t: B(t) > 0}. (1.5.51)

(Observe that F~(t) is defined for 0 < ¢ < B). Integrating (1.5.51) over [0, s]
gives for every s € [0, B),

F~(s) — F~*(0) > aT s,
whence for every s € [0, B),

-1/

F(s) < (F~*(0)+aT " 's) (1.5.52)

Since F'(s) = 0 if s > B, this inequality holds, in fact, for every s € [0, +00). Since
F(0) < TE**Y(0) = T by (1.5.48), the right-hand side of (1.5.52) is less than or
equal to

-1/

(T~ + T~ 1s) = 7D/ 4 qs)~e, (1.5.53)

On the other hand, due to F being non-negative and non-increasing, the
left-hand side of (1.5.52) can be estimated as follows:

400 T+(a+1)s
F(s) = / BT (t)dt > / BN (t)dt > (T + as)ETH(T + (o + 1)s).

(1.5.54)
Therefore, we can deduce from (1.5.53)—(1.5.54) that
(T + as) E“TYHT + (a + 1)s) < T@HD/ (T 4 as) "V,
whence for all s > 0,
E(T + (a+1)s) < (1 +as/T)"V/e. (1.5.55)

Choosing here t = T + (a+ 1)s we obtain (1.5.49). O
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Remark 1.5.6 ([451]). Note that the inequality (1.5.49) also holds for 0 < ¢ < T
indeed, it follows from the inequality E(t) < E(0).

Remark 1.5.7 ([451]). If we let & — 0 in (1.5.49), then Theorem 1.5.10 reduces to
Theorem 1.5.9.

Remark 1.5.8 ([451]). In fact, Theorem 1.5.10 is optimal in the following case:
given a > 0,7 > 0,C > 0 and ¢’ > T arbitrarily, there exists a non-increasing
function E : [0, +00) — [0, +00) satisfying (1.5.48) and such that

T+at’)_1/a

E(0)=C, E(t')=E(®) (T e

We leave to the reader to verify that the following example has these prop-
erties:

C(1+4 aC~t/T)~ /e, if 0 <t <t
Et)=<¢ CA+a)V/*(1+aCt'/T)" V>, if t"<t<t, (1.5.56)
0, if t>1t

where t" = (t' — TC%)/(«a + 1). Note that for 0 < ¢t < T, we cannot state more
than the trivial estimate E(t) < FE(0). Indeed, for any given a > 0,7 > 0,C > 0
and ¢’ < T, the function

C, if0<t<T,
E(t){ 0, EtoT (1.5.57)

satisfies (1.5.48) and E(t') = E(0) = C.

Remark 1.5.9. ([451]) Assume that E is also continuous. Then the inequality
(1.5.50) is strict; in particular, E(T) < E(0). See Komornik [451] for this result,
for a detailed study of integral inequalities of type (1.5.48) (also for a < 0), and
for the study of closely related differential inequalities.

Obviously, the above two theorems can be stated as the following form, which
was used in [451].

Corollary 1.5.1 (The Komornik Inequality [451]). Let E : [0,+00) — [0,4+00) be
a non-increasing function and assume that there exist two constants p > 1 and
A >0, such that for all 0 < s < 400,

—+o0
/ EPHD2(4)dt < AE(s). (1.5.58)

S

Then we have for allt > 0,

—t/A if p—
E()S{ E(0)e! /4, f p=1,

_ _ 1.5.59
(A +2/(p—-0)¥® Y Lo, i p> L (1.5.59)
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Now we shall study integral inequalities of type (1.5.48) in detail. This also
includes the case a < 0 (see, e.g., Komornik [451]). Such integral inequalities
are related with the Lyapunov methods. For details, we may refer the reader to
Komornik [451].

We next introduce some Alabau inequalities, which were established in [19].

Assume H is a separable real Hilbert space with scalar product (-,-) and
norm | - |. Let A : D(A) C H — H be the infinitesimal generator of a strongly
continuous semigroup exp(tA) of bounded operators on H with its domain D(A).
It is well known that the H-valued function U(t) = e!AUy is continuous for any
Up € H, of class C*(]0, +0o0), H) for any Uy € D(A), and that, in the latter case,
U(t) = e!4Up solves the Cauchy problem for all ¢ > 0,

U'(t) = AU(t),U(0) = Up. (1.5.60)
Moreover, for any k € N,
Up € D(AF) = UP = et AR, = ARt AT,
We recall that a semigroup e is said to be strongly stable if for all Uy € H,

lim etAUo =0.
t——+o0

If there exist two constants M,w > 0 such that for all £ > 0,
e = sup{|le"a|ln : x € H, ||lz|g <1} < Me™",

then e* is called exponentially stable.

The following result, given by Alabau [17] in 1999, is a generalization of
the integral inequalities due to Haraux [347] and Komornik [451], i.e., Theorems
1.5.9-1.5.10.

Theorem 1.5.11 (The Alabau Inequality [17]). Assume that there exists a func-
tional E on C([0,400), H) x [0,+00) such that for every Uy € H, E(U(-),-) is
a non-increasing, locally absolutely continuous function from [0, +00) on [0, 4+00).
Assume, moreover, that there exist a positive integer k and a non-negative constant

¢ such that for all 0 < s < T, for all Uy € D(A¥),

T k
/ EU(t),t)dt <> BUP(s),5).

p=0
Then for every positive integer n, we have for all t > 0, for all Uy € D(A*™),
kn
E(U(),t) < ¢y (Z EU® (0),0)> ",
p=0

for a certain constant c,, depending on n.
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Since the above theorem is a slight modification of the next result, we omit its
proof and only give the proof of the following theorem, obtained in 2002 by Alabau,
Cannarsa and Komornik [19] in a slightly different form, which is a polynomial
decay criterion.

Theorem 1.5.12 (The Alabau-Cannarsa—Komornik Inequality [19]). Let H, A be
same as the above statement. Let L : H — [0, +00) be a continuous function such
that, for some integer K > 0 and some constant ¢ > 0, for all T > 0, for all
r € D(AK),

T K
/ L(e"*z)dt < ¢ L(Arw). (1.5.61)

k=0
Then, for any integer n > 1 and any v € D(A™X), for all0 < s < T,

/T L( tA) (t - S)n_ldt < n(l +K>n—1 = L( sAAk ) (1 5 62)
i e (n—1)! <c kZ:O e z). 5.

If, in addition, L(e!Ax) < L(e®4x) for all x € H and any 0 < s < t, then for all
t >0,

nkK
L(et4z) < (1 + K)"~ 1;" Y L(AR), (1.5.63)
k=0

for any integer n > 1, and any v € D(A™K).

Proof. To prove (1.5.62), we proceed by induction on n. Let us first show (1.5.62)
for n = 1: for any z € D(A¥X) and any 0 < s < T, the assumption (1.5.61) yields

T—s K
/ L(eesx)dt < cZL(AkeSAx),
0 k=0

which, since A commutes with e*4, yields

T K
/ t<c) L(eAz) (1.5.64)
$ k=0

Now assume that the conclusion holds for n > 1 and let z € D(AM™TDE) Inte-
grating (1.5.62) over [S,T], for 0 < S < T, we have

nKk

t— n—1
/ ds/ e nS)l) dt < c*(1+ K)"~ 12/ (¥4 AFx)ds. (1.5.65)

Next, apply Fubini’s Theorem and (1.5.62) for n =1 to find

T t(tfs) nK K
/ L(etAI)dt/ dS<Cn+1(1+Kn 1ZZL Ah S’AAk )
s s (n—1) —0 he0

(1.5.66)
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Since
nK K K nK (n+1)K
ZZL(eSAAk+hI) _ ZZL(BSAAthkI) < (1 +K) Z L(GSAAkI),
k=0 h=0 h=0 k=0 k=0

(1.5.66) implies

/ L(e"a)" Pdt <M+ Kt Y (et Ak (1.5.67)
S n. =0

for any 0 < § < T, as desired.
Finally, to prove (1.5.63), it suffices to observe that

ta 1" Ty e k
L(e's) g/o L(e* ) n— 1)!dt <c"(1+K) kZ:OL(A z),  (1.5.68)
as L is non-increasing along e!“z. Thus the proof is complete. O

In 1999, Martinez [586] extended the results of Haraux [347], [349] and Ko-
mornik [449] (i.e., Theorems1.5.9-1.5.10) with a weighted function.

Theorem 1.5.13 (The Martinez Inequality [586]). Let E : [0, 4+00) — [0, 4+00) be a
non-increasing function and ¢ : [0, +00) — [0,+00) a strictly increasing function
of class C' such that

#(0) =0, ¢(t) = 400 as t — +oo. (1.5.69)
Assume that there exist o > 0 and w > 0 such that for all S > 0,
+o0 1
/ EY ()¢ (t)dt <  E°(0)E(S). (1.5.70)
S w
Then E(t) has the following decay property: for all t > 0,
if 0 =0, then E(t) < E(0)e!=w*®) (1.5.71)
1 +o 1/o
; 0, then E(t) < E(0 . 1.5.72
>0, then 50 <E0) (|7 ) (15.72)

Proof. Define now a function f : [0, 4+00) — [0,400) by
f(r) = E(¢~'(r)).

Then it is easy to verify that f is non-increasing and satisfies that for any 0 <
S<T < +oo,

#(T) o(T)
/ f1+a(7_)d7_ _ / EH'U((Z)_I(T))dT (1.5.73)
#(9) #(95)
T

= [ Erwe i< L ETOBS) = | 0)7(6())

S w
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Setting s = ¢(.9), then as limy_, o ¢(T) = 400, we derive that f satisfies
that for all s > 0,

+o0 1
/ fro(r)dr < wf(s) (1.5.74)

Hence now applying Theorem 1.5.10 (or Corollary 1.4.5) to (1.5.74) we obtain for
all s >0,

if 0=0, f(s) < f(0)e'™*, (1.5.75)
it o0 f(s)<f(0)( L+o >1/U (1.5.76)
’ - 14+ wos ’ e

Since E(t) = f(¢(t)), (1.5.71) and (1.5.72) follow from (1.5.75) and (1.5.76). O

Remark 1.5.10. We know that the new feature of Theorem 1.5.13 is concerned
with the weighted function ¢’(¢), which allows us to consider functions E(t) that
can decay slowly to zero. For example, if F satisfies (1.5.70) for

¢(t) =In(In(3+1)) —In(In3), o =0,
or
¢(t) =In(3+1¢) —In3, o >0,
then from Theorem 1.5.13 it follows that for all ¢t > 0
By < PO
(In(3+1¢))”
withy=wifo=0,and y=1/c if 0 > 0.

Remark 1.5.11. In fact, if ¢(0) # 0, then it suffices to replace ¢(t) by ¢(t) — ¢(0)
in (1.5.71) and (1.5.72).

Corollary 1.5.2 (The Martinez Inequality [586]). Let f : [0,+00) — [0,+00) be
a non-increasing continuous function. Assume that there exist constants o > 0,
o’ >0, and C > 0, such that for all t > 0,

+o0 o
/t f1+U(T)dT < C(J; j_ozj);(/t) . (1.5.77)

Then there exists a constant C' > 0, such that for all t > 0,

Cf(0)

ft) < (14 0)(t+ore (1.5.78)

Proof. Without loss of generality, we may assume that f(0) = 1. Define for all
t>0,
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Then g is non-increasing and satisfies for all ¢ > 0,
+o0 ,
/ g ()1 + 7)7 IFdr < Cy(t). (1.5.79)
t

Thus we can apply Theorem 1.5.13 with ¢(t) = (1 +¢)7 +9) —1 to (1.5.79)
to deduce that g decays as

g(t) < C/(1+ t)[a’(l-‘ra)-‘rl]/a — o/ + t)"'(1 N t)(1+0/)/<7
which gives (1.5.78). .

We can use Corollary 1.5.2 to show the following integral inequality (see, e.g.,
Martinez [586]).

Corollary 1.5.3 (The Martinez Inequality [586]). Let f : [0,+00) — [0,+00) be
a non-increasing continuous function. Assume that there exist constants o > 0,
o’ >0 and ¢ > 0, such that for all t > 0,

(I1+1)

Then there exists a constant C > 0, such that for all t > 0,

Cf(0)
(1 4 t)a+a)/o”

+oo
/t fre@dr < et + o S PO, (1.5.80)

f) < (1.5.81)
Proof. Without loss of generality, we may assume that f(0) = 1. Note that we
may neglect the influence of the term f'*7(t) on the decay estimate of f. It is
known that if there is only the term f177(¢) on the right-hand side of (1.5.80),
then f decays exponentially to zero, but if there is only the second term, then
f decays at least polynomially to zero. Now we prove (1.5.81) by an induction
argument. In the following, by C we shall denote all universal different positive
constants.
First, it is obvious from (1.5.80) that for all ¢ > 0,

—+o0
/ fro(rydr < Cf(t). (1.5.82)
¢
Therefore from Corollary 1.5.2 and (1.5.82) it follows that for all ¢ > 0,
C
t) < . 1.5.83

Then inserting the inequality (1.5.83) in (1.5.80), we can obtain that for all

t>0, N
/t f1+a(7_)d7. < gﬁi)) + (161_{(;))0' (]_584)
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Now if we set 03 = min(1, "), then we can derive from (1.5.84) that for all ¢ > 0,

+oo
/t £ () dr < (ff (:))U (1.5.85)

which, together with (1.5.78), implies that for all ¢ > 0,
C

f(t) < (14 o’ (1.5.86)
If o/ <1, then we can conclude (1.5.81). Otherwise, for all ¢ > 0,
C
t) < . 1.5.87

Now if we take n € N such that o € [n,n+ 1], then we can prove by induction
that for all £ € N,k < n, f satisfies for all ¢ > 0,

Ck

(1 4518 (1.5.88)

f) <

We hence have proved (1.5.88) for k¥ = 0 and for kK = 1 if n > 1. Assume
that n > 2 and that (1.5.88) is true for some k < n. Then we may use (1.5.88) to
derive from (1.5.80) that f satisfies for all ¢ > 0,

oo Cf(t) Cf(t)
I+o < ) 1.5.
/t FOdr < Sy T (e (1.5.89)
Since 1 + k < n < ¢/, we obtain for all ¢ > 0,
e Cf(t)
140 <
/t fo(r)dr < (14 )k (1.5.90)

Therefore from Corollary 1.5.2 it follows that for all ¢ > 0,

Ch

TO= 1 4 pesmse

This shows that for all ¢ > 0,

Ck
(O (1.5.91)
and for all t > 0,
flt) < Ci (1.5.92)
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Now we may use Corollary 1.5.3 to prove the following integral inequality
(see Martinez [586]).

Theorem 1.5.14 (The Martinez Inequality [586]). Assume that E : [0,4+00) —
[0,+00) is a non-increasing function and ¢ : [0,+00) — [0,+00) a strictly in-
creasing function of class Ct, such that

$(0) =0, ¢(t) = +oo as t — +oo. (1.5.93)
Assume that there exist constants o > 0, o/ > 0, and ¢ > 0 such that for all S > 0,

c

(1+6(5))”

Then there exists a constant C' > 0 such that for allt > 0,

/%o B ()¢ (t)dt < cE'™7(S) + E°(0)E(S). (1.5.94)
S

C

= POy pyaree

(1.5.95)

Proof. In fact, if we introduce f(7) = E(¢~*(7)) and use Corollary 1.5.3, then the
desired conclusion easily follows. (I

Next let us establish the following lemmas.

Lemma 1.5.15 (The Martinez Inequality [586]). Let ®(t) : Rt — R™ be a non-
increasing function and o : Rt — RT be a strictly increasing C' function, such
that

c(0)=0 and o(t) = +occ as t— +oc. (1.5.96)

Assume that there exist constants m > 0 and w > 0, such that for all S > 0,

/+OO Q™ (1) o' (t)dt < ! O™ (0)D(S9). (1.5.97)
S w

Then ® has the following decay property: if m = 0, then for all t > 0,
B(t) < B(0)el D), (1.5.98)

and if m > 0, then for all t > 0,

m 1/m
() < B(0) (1 j:mg(t)) . (1.5.99)

Proof. Define a function f : [0, +00) — R by

f(1) = @(c7(1)).
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Then it is easy to verify that f is non-increasing for all 0 < S < T < 400

(5) (S) s

m0)2(S) = | F0)f(0(S)).

o(T) o(T) T
[ o= [ ety = [ et o
1
<
w

Setting s = 0(5), then since lim o(T) = 400, we have that f satisfies for

T—~+o00
all s > 0,
+oo 1
[ < s

Then applying Theorem 1.5.10 to the above inequality shows that if m = 0, then
for all s > 0,

f(s) < f(0)e! ",
and if m > 0, then for all ¢ > 0,

1+m 1/m
1+ wms ’

< 10

Noting that ®(t) = f(o(t)), we can obtain (1.5.98) and (1.5.99). O

In turn, Lemma 1.5.1 implies the following result.

Lemma 1.5.16 (The Martinez Inequality [586]). Assume that f : Rt — RT is a
non-increasing continuous function, and there exist constants m > 0, n > 0, and
¢, such that for all t >0,

+oo m
/t FUm(r)dr < Cf(l(_?-)f)gbt) (1.5.100)

Then there exists a constant C > 0, such that for all t > 0,

C

f(t) < f(0) (1 4 £)(1m)/m” (1.5.101)

Proof. Without loss of generality, we may assume that f(0) = 1. Define, for all

t>0,
f(®)

9= (1 gy

Then the function g is non-increasing and satisfies for all ¢ > 0,

—+o00
/ gler(T)(]- + T)n(ler)d,r < C’g(t). (15102)
t
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Now we can apply Lemma 1.5.1 with
o(t) = (14 t)nm+t _q

to derive that g decays as

C C

t) < = )
g( ) ae! _,’_t)(n(l-i-m)-i-l)/m (1 +t)7b(1 +t)(1+n)/7n

Therefore (1.5.101) follows. O

The following lemma, similar to Theorem 1.5.14, from Martinez [586], will
be of essential use in establishing the next result.

Lemma 1.5.17 (The Martinez Inequality [586]). Assume that ®(t) : RT — RT is
a non-increasing function and o : Rt — R* is a strictly increasing C* function,
with o(t) — 400 as t — 400, and that there exist constants p,q > 0, and ¢ > 0,
such that for all 1 < s < +00.

+o0 (I)(S)
/ 14p 1+p ¢
/S o ()P (L)dt < c®'TP(s) + sa(s)’ (1.5.103)
Then there exist positive constants k and &, such that for all t > 1,
O(t) <ke M, if p=q=0, (1.5.104)
k :

Proof. The desired conclusion follows readily if we employ Corollary 1.5.3 for

ft) = (o7 1(1). 0

Now we establish decay properties, due to Alabau [18]. We first give a result
for a general weight function F'~!. We consider here the special choice of a weight
function which will become clear in an application (see Chapter 8, Section 7),
where the link between dissipation and the linear and nonlinear kinetic energy of
the solution will be made, through convexity arguments).

Assume 1 > 0 and Ty > 0 are fixed given real numbers and F is a strictly
increasing function from [0, +00) on [0,7), with F'(0) = 0 and yEI—PooF(y) =1.

For any r € (0,n), we define a function K, : (0,7] — [0, +00) by

_ [ dy
KT(T)f/T yF-1(y) (1.5.106)

and a strictly increasing onto function v, defined from

[1/F~}(r),+00) to [1/F7(r),+00)
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by for all z > F,%(Ty

Ur(2) =2+ K, <F C)) > z. (1.5.107)

Now we give the first weighted integral inequality due to Alabau [18].

Theorem 1.5.18 (The Alabau Inequality [18]). Assume that E is a non-increasing,
absolutely continuous function from [0,400) on [0,400), satisfying 0 < E(0) <n
and the inequality for all 0 < S < T,

/T E@®)F~Y(E(t))dt < TyE(S). (1.5.108)
S

Then E(t) satisfies the estimate: for all t > F};”(T) ,

Eit)<F < ! ) (1.5.109)
-\t ) -
where r is any real number such that
I
E(r)F~ E(r)dr <r <n. (1.5.110)
To Jo
Moreover, we have
lim E(t) =0, (1.5.111)
t——+oo

the decay rate being given by the estimate (1.5.109).

Proof. Indeed, if we define functions k and M respectively by, for all t > 0,
“+ o0
k(t) = M(E(T))dr, (1.5.112)

t

and for all y > 0,
M(y) = yF~(y), (1.5.113)

then, thanks to (1.5.108), we have for all ¢ > 0,
k(t) < ToE(t). (1.5.114)

Moreover, since F~! is a strictly non-negative function, M is an increas-
ing non-negative function. Thus, differentiating (1.5.112) and using (1.5.114), we
deduce that for all s > 0,

—K'(s) = M(E(s)) > M(k(s)/To),
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which, when integrated between 0 and ¢, yields for all t > 0,

C K
/t ToM(k(s)/Ty) 2 = /10 (1.5.115)

The change of variable y = k(¢)/Tp in (1.5.115) gives for all ¢ > 0,
B
dy
> t/Ty, (1.5.116)
/k(t)/To M(y)
where B is defined by

I
0<B= / E(r)F~Y(E(r))dr < E(0) <.
T() 0
Hence, since M is positive on (0, 7], it follows for all r € [B, 7] that for all ¢ > 0,

r dy
> t/T. 1.5.117
/k(t)/To M(y) — /To ( )

We define K, by (1.5.106). On the other hand, since F'~! is strictly increasing
on [0,7), for all r € [B,n) and all 7 € (0,7], it holds that for all y € [r,7],

b1 (1.5.118)
yF=(r) = M(y) o

Thus we have for all 0 < 7 < r,

1
F-1(r) (Inr —In7) < K.(7), (1.5.119)

whence, lim+K,.(T) = +o00. Thus, K, is a strictly decreasing function from (0, ]
T—0

onto [0, 4+00). This, together with (1.5.117), gives us for all ¢ > 0,
k(t) < ToK, ' (t/To). (1.5.120)
In particular, since M is increasing and non-negative on [0,7), while E is

non-increasing, we infer that for all ¢ > 0, 6 > 0,
t+6
OM(E(t +0)) < M(E(1))dr < k(t) < ToK, ' (t/Tp). (1.5.121)
t

Hence, we have for all t > 0,

E(t) < M*l(agg;t;%%(e))), (1.5.122)
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where for all 6 € (0, ¢],
1
Y:(0) = QK;I((t —0)/To). (1.5.123)

Let now t > 0 be fixed for the moment. Thus 6* is a critical point of ~; if
and only if it satisfies the relation

L (t—06 0"
B ( To >+T0K£(Kr1((t—9*)/To))

or, equivalently, if and only if it satisfies

L (t—6"\ e L (t—0"
K; < n )= ME g .

Using the definition of M, we deduce that 6* is a critical point of ~; if and

only if it satisfies
TO _ F—l Kr_l t—0"
0* Th

which implies that 6* is a critical point of 7, if and only if

0* t
" (T0> =7 (1.5.124)
where ¢, is defined by (1.5.107) from [1/F~1(r), +o0) to [L/F~!(r), +00). Since
F is strictly increasing and K, is strictly decreasing, we deduce that 1, is strictly
increasing and onto from [1/F~1(r), +00) to [I/F~!(r), +0o0). Hence, for all ¢t >
To(1/F~1(r)), v has a unique critical point 6(¢) at which it attains a minimum,
which is given by

207

0(t) = Torp, *(t/T). (1.5.125)

Moreover, by the definition of 8(t), we may write

M=HTog(0(t)) = K, (t}i(t)> - (0@))

Thus, using these identities in (1.5.122), and (1.5.125), we can obtain (1.5.109).
Noting now that 1, !(7) — 400 as 7 — +oo and since F' is continuous at zero
with F(0) = 0, we deduce that

. —1 o
Jim F(1/67(4/T0) = 0.
So (1.5.109) indeed gives the decay rate of energy as time goes to infinity. O

Recall that if ¢ is a proper convex function from R — R U {400}, then its
convex conjugate ¢* is defined as

¢ (y) = sup{zy — ¢(x)}.
z€R

In order to prove a weighted integral inequality, we need the following lemma.
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Lemma 1.5.19 ([18]). Assume that g is an odd, strictly increasing C* function from
R to R such that g’'(0) = 0, and that there exists an ro > 0 such that the function
H defined by

H(z) = Vag(vz) (1.5.126)

is strictly convex on [0,r3]. Setting

“ T if x ré
H(z) = { féo) ; N E ][1;)’_0[]67T8]7 (1.5.127)

and defining a function I by

@)
F(y) = g Wy E(0,400), (1.5.128)
Oa Zf Y= Oa

where H* stands for the convex conjugate function of fI, then F is a strictly
increasing continuous onto function from [0, +00) to [0,73) given by

-1 ((H) ™ () i 1(p2
Fly) = { (') y) = FE Oy e [0, B 6, (15.120)

o — H(;g)v if y € [H'(r), +00).

Proof. Noting that g € C*(R), we have H € C'([0,78]). Moreover, for all z €

(0, 78],
/
e = I V) 9(Ve)
(x) 9 + 2/ >0,

and H(0) = 0. On the other hand, since H on [0, r] is strict convex, the function
H' is strictly increasing from [0, 73] onto [0, H'(r2)] and satisfies that for all 0 <
r<z< r%,

H(z) - H(x)

zZ—XT

H'(z) < < H'(2). (1.5.130)

Thus, the convex conjugate of H defined as

H*(y) = sup{ay - H(z)}

is a continuous function on R given by

X y(H')"My) = H(H") "M (y), if ye[0,H (r5)],
H*(y) =4 roy — H(r3), if yel[H'(r),+00), (1.5.131)

Thus now using (1.5.130) for 2 = 0, we can obtain for all z € (0, 73],

0< Hiz) < H'(2). (1.5.132)
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Next, choosing z = (H’)"!(y) in the above inequality, we obtain for all
y € (0, H'(r5)];

< (H") '(y). (1.5.133)

Thus, )
N—
L H(HY ()
y—0 Yy
Hence noting that F(0) = 0 and using (1.5.134), we can define F as in (1.5.129).
Moreover, F is continuous on [0, +00). Since (1.5.133) holds, we deduce that
F > 0on (0,H'(r3)]. On the other hand, using (1.5.132) for z = rZ, we deduce
that > 0 on [H'(r2), +o0). Now we need to prove that F is strictly increasing
from [0, +00) onto [0, 77). Indeed we first consider the interval [0, H'(r3)]. Assume
y1,2 is given in [0, H'(r?)] such that y; < y» and set z; = (H') "' (y;) for i = 1,2.
Then 0 < 21 < 22 < rZ. Thus we can use (1.5.130) for # = x7 and z = z2. Thus
this, together with H'(z2) > 0, implies

H(zz)  H(z1)
H'(z2)  H'(x2)

= 0. (1.5.134)

< Ty — 1. (15135)

However, since H' is non-negative and increasing on [0, r],

H(wzz)  H(wi) _ H(z2)  H(a)

H'(zs) H'(z1) ~ H'(z2) H'(as) < d2 T (1.5.136)

Now in the above inequalities if we replace z; by (H')"!(y;) for i = 1,2,
then we can obtain F(y;) < F(y2). Thus F is increasing on [0, H'(r3)]. On the
other hand, since F is clearly strictly increasing on [H'(r3), +00), now it remains
to consider the case y1 € [0, H'(r3)], yo € [H'(r3),+o0), with y; < y». Noting
that F(H'(r3)) < F(ya) if y2 > H'(r}), we easily conclude that we also have
F(y1) < F(y2) in this case. O

We are ready to state the second weighted integral inequality due to Alabau [18].

Theorem 1.5.20 (The Alabau Inequality [18]). Let g be a given odd, strictly in-
creasing C function from R to R such that g’(0) = 0. We assume that there exists
an ro > 0 such that g is of class of C? on [0,79] and H defined by (1.5.126) is
strictly convex on [0,73]. We define H and F as in Lemma 1.5.4. Moreover, let
Ty > 0 be a fized real number, let E be a given non-increasing, absolutely continu-
ous, non-negative real function on [0,+00), and let B > 0 be a given real number
such that

E0) g (1.5.137)

O ok () =

and for all 0 < S < T,

g 1 (E@)
/S Et)F ( 28 )dt < TyE(S). (1.5.138)
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T,
Then E(t) decays at +o00 for all t > H,(”rg) ,

E(t) < 2»6’22(75)22?&8; Izgzg; (1.5.139)

where
2(t) = ¢~ (t/Typ). (1.5.140)

Here, ¢ is a strictly decreasing and onto function defined from (0,7¢] to
[1/H'(r§), +00) by
2v

vg'(v) + g(v)

where « is defined on (0,7¢] by the integral expression

é(v) = + da(v), (1.5.141)

o(r) = /T0 9(u) (u*g"(u) + ug'(u) = g(w)) , (1.5.142)

(ug'(u) + g(u))?(ug' (u) — g(u))

Proof. Set E(t) = EQ(;) Then by virtue of (1.5.138), the function E(t) satisfies
(1.5.108). Further, since E(t) is non-increasing, and thanks to Lemma 1.5.4 applied
to E, we deduce that

E(t) < E(0) < F(H'(r2)) = r2 — <rd. (1.5.143)

Set n = rZ. Then, again by Lemma 1.5.4, F is a strictly increasing onto function
from [0, +00) to [0,7). Now define B by

+o0 R R
0<B= T, /o E(r)F~ (E(r))dr < E(0) <. (1.5.144)

We also set r = F(H'(rg)). Then (1.5.143) and (1.5.144) show that r € B, n),
so we can apply Theorem 1.5.15 to E(t) with r and B defined as above. This gives
us the estimate for all ¢t > FEO(T),

. 1
Et)<F <wr‘1(t/To)) , (1.5.145)

where 1, is the strictly increasing onto function defined from [1/F~1(r), +00) to
[1/F~1(r),4+oc) by (1.5.107) and K, is defined by (1.5.106). On the other hand,
since F is increasing and (1.5.144) and (1.5.137) hold, we have F~1(r) = H'(r3).
Hence, F'(v) from Lemma 1.5.4 is given by, for all v € [0, F~1(r)],
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We can easily check that F' is differentiable. Thus, making the change of
variable v = F~!(y) in (1.5.106),

F=Y(r) F/(U)
K, (F(1/s)) = . 1.5.146
Fa=[ (1.5.146)
On the other hand, a straightforward computation shows that F’(v) = H(H;); (),

Therefore, using the expression of F(v) and F'(v) in (1.5.146), and making the
change of variable 7 = (H')~1(v), in the resulting equality we conclude

oo [ H(r)H" () i
K (FQ1/s) = /(le/s) (' (r)2(rH(7) — H(r) "

Replacing H(7) = +/7¢(y/7) in the above expression, and making the change
of variable u = /7, we obtain

F(1/s)) = da (V)1 (1/3))
where

[ a) () + g ()~ o)
A= [ ot gt ot sl (1.5.147)

Now we set for all v € (0, ro],
1
=), . 1.5.14
d)(v) w’f (H/(U2)> ( 5 8)
Recall that 1, is strictly increasing and onto from
[1/F~H(r),+00) to [1/F7}(r),+00),
and H'(v?) is strictly increasing and onto from (0,7¢] to (0, H'(r3)]. Hence, ¢
is strictly decreasing and onto from (0,7¢] to [1/H'(rg),+00) and ¢ is given by
(1.5.141). For all t > Ty/H'(r3), we set
s(t) =4, (t/To), =(t) = V/(H")~L(1/s(1)).

Then for all t > Ty /H'(rd),

¢(2(t)) = ¢r(s(t)) = t/To. (1.5.149)

Hence, z(t) satisfies (1.5.140) and z(t) € [0,70] for all ¢t > Ty/H'(r2). We now need
to rewrite the decay rate given in (1.5.109).
On the other hand, H'(2%(t)) < H'(r3), for all t > Ty/H'(r3). Hence, by

noting that
1
F{ = F(H'(*(1))),
(’(/Jr 1(t/TO)>
and by Lemma 1.5.4, we have

F(H'(2(t))) = 2*(t) - H’(zQ(t)))'
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Using these last two relations in (1.5.145), together with the expression of H in
terms of g, we can obtain

BE(t) < 262’2(75)2( (1.5.150)

which thus concludes the proof. O
The following result is a generalization of a power form of a non-negative

continuous function y(t) (see, e.g., Caraballo, Rubin, and Valero [131]).

Theorem 1.5.21 (The Caraballo-Rubin—Valero Inequality [131]). Let g(¢) > 0 be-
long to L*(0,T) and M > 0,0 < a < 2. Moreover, let y(t) be a non-negative
continuous function on [0,T] such that for all t € [0,T],

¢
yi(t) < M? + 2/ g(T)y*(r)dr. (1.5.151)
0
Then for all t € [0,T], we have
t 1/(2—a)
y(t) < (MQO“ +(2- a)/ g(s)ds> , if a <2, (1.5.152)
0
¢
y(t) < M exp (/ g(s)ds), if a=2. (1.5.153)
0
Proof. Set Ul(s \/ M2 +2 fo 7)d7, which is a non-decreasing function.
Differentiating U2( ), we get
au
20(5) 1) = 295y (s) < 20507 9). (15.154)

Since U (t) is non-decreasing, there exists a constant 0 < 8 < T', such that U(t) =
M for all t € [0,], and U(t) > M for all § € [0,T]. Clearly, (1.5.152)—(1.5.153)
are satisfied for all ¢ € [0, 8]. If ¢ > 3, then integrating over (3,t), we can obtain

UQ—(x(t) M2—a
<
2—a T 2—«

U(t) < M exp (/Otg(s)ds> Jif a=2. (1.5.156)

It therefore follows that

t
+/ g(s)ds, if a <2, (1.5.155)
0

¢ 1/(2-a)
y(t) <Ut) < (MQC‘ +(2 - a)/0 g(s)ds) if a<2, (1.5.157)

y(t) <U(t) < Mexp (/Otg(s)ds) if a=2. (1.5.158)



Chapter 2

Differential and Difference Inequalities

In this chapter, we establish differential and difference inequalities in analysis that
play a role in applications in the subsequent chapters.

2.1 Differential inequalities leading to uniform bounds

In this section, we introduce certain differential inequalities that provide uniform
bounds and play a crucial role in studying the global well-posedness of solutions,
especially for the existence of a global (uniform) attractor for a semigroup or a
semiflow (a semigroup or a process).

The following two results may be regarded as generalizations of the Bellman—
Gronwall inequality. Since they can be derived by Theorems 1.1.1 and 1.1.2.

Theorem 2.1.1 (The Generalized Bellman-Gronwall Inequality [95, 331]). Assume
that T > 0, f(t) € L*(0,T), ¢(t) € WHY(0,T), f(t) > 0 a.e. on [0,T], ¢(t) > 0
on [0,T], and for a.e. t € [0,T],

) < 2f(8)\/o(t) (2.1.1)
Then for a.e. t € [0,T], we have

Volt) < V/6(0) + / J(s)ds < C(T), (2.1.2)

where C(T') is a positive constant depending on T > 0.

Proof. Let h(t) = \/¢(t). Tt follows from (2.1.1) that
2h()N () < 2f(t)h(?),

ie.,

R (t) < f(t). (2.1.3)
Thus integrating (2.1.3) with respect to t yields (2.1.2). |
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The next theorem can be found in Renardy, Hrusa and Nohel [835]; it is also
called Ou-Yang inequality [715].

Theorem 2.1.2 (The Ou-Yang Inequality [715]). Let f(t) € L'(0,T) be such that
f(t) >0 a.e. on [0,T], and let a > 0 be a constant. Assume that w(t) € C([0,T])
satisfies for any t € [0,T],

;wQ(t) g"“z + /0 F(s)w(s)ds. (2.1.4)

Then for any t € [0,T], we have

lwt)] < a +/O f(s)ds < C(T) (2.1.5)

where C(T') is a positive constant depending only on T > 0.

Proof. By (2.1.4),

t
w(b)? < a? + 2/ F($)w(s)|ds = F(2). (2.1.6)
0
Thus it follows from (2.1.5)—(2.1.6) that
F'(t) < 2f(Olw(t)] < 2 () VF(?)
which together with Theorem 2.1.1 yields
t
VE(t) < VF(0) + / f(s)ds. (2.1.7)
0

Thus it follows from (2.1.6)—(2.1.7) that

w(t) < V() < at / f(s)ds < C(T). O

The following theorem can be found in Temam [915].

Theorem 2.1.3 (The Uniform Bellman-Gronwall Inequality [915]). Assume that
g(t), h(t) and y(t) are three positive locally integrable functions on (tg, +00) such
that y'(t) is locally integrable on (tg,+00) and the following inequalities are satis-
fied for all t > t,

y'(t) < g()y(t) + h(t), (2.1.8)
t+r t+r t+r
/ g(s)ds < aq, / h(s)ds < ag, / y(s)ds <as, (2.1.9)
t t t
where r,a; (i = 1,2,3) are positive constants. Then for all t > t,

y(t+7) < (‘f’ +a2) e, (2.1.10)
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Proof. Assume that tg <t < s <t+r. We may rewrite (2.1.8) with ¢ replaced by
s, multiply (2.1.8) by exp{— [, g(7)dr}, and obtain the relation

jt {y(S) exp ( /tsg(T)dT>} < h(s)exp {/tsg(T)dT} < h(s). (2.1.11)

Then integrating (2.1.11) between ¢y € [t,t + r] and ¢ + r yields

y(t+1) < y(t) exp ( /t t+ g(T)dT) + ( /t t+ h(s)ds) exp ( /t t+ g(T)dT>

< (y(t1) + a2) exp(ar). (2.1.12)

Therefore integrating (2.1.12) with respect to t; between ¢ and t + r, gives us
precisely (2.1.10). O

The following inequality is a variant of the generalized Bellman—Gronwall
inequality which is due to Ladyzhenskaya, Solonnikov and Ural’ceva [472].

Theorem 2.1.4 (The Ladyzhenskaya—Solonnikov—Ural’ceva Inequality [472]). As-
sume that the non-negative function y(t) is absolutely continuous on [0, T}, is equal
to zero for t =0, and satisfies the inequality for almost all t € [0,T],

Y/ (£) < c(tyy(t) + F (1) (2.1.13)

with non-negative functions c(t) and F(t) that are integrable over [0,T].
Then for all t € [0,T],

y(t) < exp {/Ot c(T)dT} /Ot F(r)dr < C(T), (2.1.14)
J (1) < e(t) exp { /O t c(r)dr} /O F(rydr + F (1) (2.1.15)

where C(T) > 0 is a constant depending on T > 0. In particular, for c¢(t) = C =
constant and non-decreasing F(t), we have for all t > 0,

y(t) < C1F(t)(eCt — 1), (2.1.16)
{ y'(t) < F(t)e". (2.1.17)

Proof. If we rewrite (2.1.13) with ¢ replaced by s, and multiply (2.1.13) by
exp {— fot c(s)ds}7 we obtain

mwsAEWWW{[dmm}h
< /OtF(T)dTeXp{/Ot c(T)dT} < ()

(2.1.18)
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which, when inserted in (2.1.13), yields (2.1.14). If ¢(t) = C' = constant and F'(t)
is non-decreasing, then we infer from (2.1.18) that

t
y(t) < F(t) / exp (C(t —71))dr
0
< C7YF(t) (et — 1)
which, when inserted in (2.1.13), yields (2.1.17). O

If in Theorem 1.2.2 we take 7 = 0 and f(¢) ) + fo s)ds,g(t) =
a(t),y(t) = w(t), then we get the following corollary, Wthh can be also regarded
as a generalization of Theorem 2.1.4.

The next corollary can be found in [472].

Corollary 2.1.1 (The Ladyzhenskaya—Solonnikov—Ural’ceva Inequality [472]). As-
sume that T > 0,a(t) € L*(0,T),h(t) € L'(0,T),a(t),h(t),w(t) > 0 a.e. on
[0,T]. If w(t) € WHL(0,T) satisfies for a.e. t € [0,T],

w'(t) < a(t)w(t) + h(t), (2.1.19)
then for a.e. t € [0,T],

w(t) < w(0) exp < /0 t a(s)ds) + /0 Cexp < / t a(o)da) h(s)ds. (2.1.20)

The following theorem can be found in Babin and Vishik [54] (see also, e.g.,
Chepyzhov and Vishik [154]), and can be viewed as a generalization of Theorem
2.1.4.

Theorem 2.1.5 (The Babin-Vishik Inequality [54, 154]). Let y(t) € C[to,t1],
y(t) > 0 for all t € [to, t1], and the following inequality holds for all t € [tg, t1],

y'(t) < a(t)y(t) + h(t) (2.1.21)
where a(t), h(t) € Clto, t1],a(t) > 0,h(t) > 0. Then for all t € [to, t1],

y(t) < (y(to) + /t:h(T)dT> exp ( /t:a(T)dT> . (2.1.22)

If for all t € [to, 1], the following inequality
y'(t) +vy(t) < h(t), (2.1.23)
holds with a constant v > 0, then for all t € [to, 1],
t
y(t) < / e YT h(T)dr + y(0)e (2.1.24)
0

In particular, if h(t) = constant = C,~v > 0, then for all t € [to, 1],
y(t) < Cy (1 —e ") +y(0)e (2.1.25)
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Proof. Multiplying (2.1.21) by exp { ft } we arrive at

jt (y(t) exp{—/t: a(7’)d7}) < h(t) exp{_/t: CL(T)dT}. (2.1.26)

Integrating (2.1.26) over [0, ] yields

y(t) < (y(to) +/t: h(T) exp{—/t: a(S)dS}dT> exp{/t: a(T)dT}

which in turn gives us (2.1.22). Similarly, multiplying (2.1.23) by exp(yt) and
integrating the resulting inequality, we can derive (2.1.24). Estimate (2.1.25) is a
direct result of (2.1.24). O

The following Theorems 2.1.6-2.1.7 are due to Chepyzhov, Pata and Vishik
[156].
Theorem 2.1.6 (The Chepyzhov—Pata—Vishik Inequality [156]).

(i) For every T € R, every non-negative locally summable function ¢ on R, =
[T,400), and every B > 0, we have for a.e. t > T,

t+1

1
sup d)( Ye Fl=9)ds < | _ o—p SUP o(s)ds. (2.1.27)
t>1 Jr € t>1 Jt

(ii) Let &(t), ¢1(t) and ¢a(t) be non-negative locally summable functions on R,
satisfying the differential inequality, for a.e. t € R,

Zﬁ(t) +2B6(t) < g1 (t) + g2 ()EVA (1), (2.1.28)

with some constant B > 0. Then for a.e. t € R,,

¢ t
§(1) < 26(r)e 7T +2/ 1(s)e 2P ds 4 (/ ¢2(s)e—5(f—8)ds>
T ' (2.1.29)

Proof. (i) Writing ¢ — 7 = N + w for some non-negative integer N and some
€ [0,1), we obtain

T4+w

/ 6(s)e— s < Z e n/ﬁ ' ¢(s)ds+e*ﬁN/ 6(s)ds,  (2.1.30)

n=0 -1 T

where the sum vanishes for N = 0. Therefore,

t e 0+1 1 6+1
/T o(s)e Vds < Z e sup/ o(s)ds < | — =B sup/e o(s)ds,

t>7 t>1

which gives (2.1.27).
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(ii) In order to prove (2.1.29), we multiply (2.1.28) by €2/ and integrate the
resulting inequality. This yields

t t
E(t)e?Pt < (1)’ + / b1(s)e?’ + / b2 ()€Y 2 (5)e?Pds. (2.1.31)

Let 1(t) = &(t)e®St for any t € R,, and let ty € [r,t] be such that ¥ (tg) =
maxge(r ¢ ¥(s). Then it follows from (2.1.31) that

’(/}(tO <§ 27’ / d)l 2[36ds+/ d) 1/2 2[3st
< €(r)e + / $1(5)e25%ds + 2 (t0) / bo(s)ePds

<em)e + /m )2 ds + | (to) + (/¢> %ds),

which immediately yields (2.1.29). O

The next result can be viewed as a corollary of Theorem 2.1.6 (see, e.g.,
Nagasawa [657]).

Corollary 2.1.2 (The Nagasawa Inequality [657]). Let A\(t) (> 0) and w(t) be con-
tinuous functions for which there exist positive constants C; (i = 1,2,3,4), such
that for all 0 < 7 <'t,

t
C1e®"7) < exp (/ W(S)d5> < Qe (2.1.32)

Define A(t) := [T' \(7)dr. Then

t

t—+oo t—+oo

¢ ¢

_ (2.1.33)
< tLIToo sup/0 exp( /T w(s)ds) A(r)dr
<C t£+moo sup A(t).

¢ ¢
C™' lim infA(t) < lim inf/ exp (/ w(s)ds) A(r)dr
0 T

Proof. We will prove the estimate from above in (2.1.33), the estimate from below
can be derived in a similar manner. In fact, using (2.1.32); we may obtain

/O "o (— /T tw(s)ds) Ar)dr
< exp (— /O tw(s)ds) /O R ( /O Tw(s)ds) Ar)dr
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max(0,[t—=T]-1) 4 4 t
+ Z / exp </ w(s)ds) A(r)dr
=0 t—j—1 T

max(0,[t—T]—1)

< C(T) exp ( /O tw(s)ds) +Cc1 (sup A(t)) Yoo e

t>T =
Here [] is the integer part symbol. The desired estimate follows with no difficulty.
O

Recently, Qin and Ren [803] generalized the result (2.1.27) in (i) of Theorem
2.1.6.

Theorem 2.1.7 (The Qin—Ren Inequality [803]). For every 7 € R, assume that
oo and n are non-negative locally summable function on R, = [1,+00), 1 is non-
increasing on R.. Then for every v > 0 we have for a.e. t > 7,

t+1

t
: 1
sup | go(s)e ™ 1@ gs < sup o (s)ds. (2.1.34)
t27 Jr L—emm® o

Proof. Writing t—7 = N+, for some non-negative integer N and some w € [0, 1),
we have

t

THw N-1 -n
< oV SEEN p(w)dw * d —v [5T p(w)dw ! d
<e Vs oo(s)ds + E e Vs oo(s)ds

n=0 t—m—1
L2 n(w)d i 1 t+1
< e’ e su s)ds < su $\ds
B ”ZO / tZIT)(bO( e 1— e v Jo n(w)dw tzlr) t dole)
1 t+1

<

S | e S G0ls)ds
as claimed. -

The next result is thus due to Chepyzhov, Pata and Vishik [156].

Theorem 2.1.8 (The Chepyzhov-Pata—Vishik Inequality [156]). Let £(t) : R —
RY satisfy for almost every t > 7 the differential inequality

Zﬁ(t) + o1 (1E(t) < h2(2), (2.1.35)

where for almost every t > 7, the scalar functions ¢1 and ¢o satisfy

/ o1(s)ds > B(t — 1) / pa(s)ds < M, (2.1.36)
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for some constants 8 > 0,7 > 0 and M > 0. Then for almost all t > T,

Me”

E(t) < eVe(r)e Pl 4 | B

(2.1.37)

Proof. Indeed, fix t > 7 and define for all s € [r,¢],
t
w(s)i= [ Grl)dy = Bt - ) - .

Multiplying (2.1.35) by exp (f: 01 (s)ds) and integrating over [7,t], we obtain

t
E(t) < &(r)e ) 4 / e~ V) o (s)ds

T , (2.1.38)

< evE(r)e P 4 e”/ e P gy (s)ds.

T

From (2.1.36) and (2.1.38) it follows that

t
M
/ efﬁ(tfs)@(s)ds < L omp

which combined with (2.1.38) completes the proof. O

The following lemma can be found in Belleri and Pata [92].

Theorem 2.1.9 (The Belleri-Pata Inequality [92]). Let X be a Banach space, and let
C C C([0,1); X), the space of X -valued functions on [0,1). Let ® : X — [0,400)
be a mapping such that ®(v(0)) < ¢, for some ¢ > 0 and every v € C. In addition,
assume that for every v € C the function t — ®(v(t)) is continuously differentiable
and satisfies the differential inequality

d

5 2O0) + @)% <w (2.1.39)

for some constants w > 0 and k > 0 independent of v € C. Then for every § > 0
there is a ts > 0, such that for all t > ts,

(v(1) < sup {@(v): Kl]o|x <w+d}.

Proof. First, we can verify that the following inequality (for a fixed t),

d
g 200) = =6 (2.1.40)

yields
D(v(t)) < 31612 {<I>(v) S k|2 <w +5}. (2.1.41)
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Indeed, if (2.1.40) holds, then from (2.1.39) it follows readily that k||v|[* < w + 4.
Thus setting t5 = ¢/0 and choosing v € C, we know that there is a ty € [0, 5]
depending on v, such that (2.1.40) holds for ¢ = ¢y. If not, we would have

D(v(ts)) < —dts + ®(v(0)) < =dts + ¢ =0,
contradicting the positivity of ®. Now define

t* =sup {7 > to: (2.1.41) holds for all ¢ € [to, 7]} .

We shall show that t* = +oco and that (2.1.41) holds for every ¢ > ts,
independently of v € C. Indeed, if t* < +o00, then there is a sequence ¢, | t* such
that

P(v(tn)) — @(v(t)) > 0,
whence

d(v(t*)) > 0.
() >

By the continuity of the derivative, it follows that there exists a right neighborhood
J of t* such that (2.1.40) holds for every ¢t € J. Hence (2.1.41) holds for every
t € J, which contradicts to the maximality of ¢*. O

Pata and Zelik (see, e.g., [735, 78]) used the following result, which can be
regarded as a corollary of Theorem 2.1.9, to show the existence and regularity of
solutions of 2D wave equations with a nonlinear damping.

Corollary 2.1.3 (The Pata—Zelik Inequality [735, 78]). Let E : Ho — R satisfy,
for all ¢ € Ho,

BlIcllao —m < E(C) < QUICI,) +m,

for some constants B > 0 and m > 0, where Q) is a generic positive increasing
function and Ho is a Banach space. Let & € C([0,400), Ho) be given. Assume that
the mapping t — E(£(t)) is continuously differentiable and fulfills the differential
inequality
d
dt

for some constants A\ > 0 and k > 0. Then for all t > tg,

EE(t) + AlE@)]lmo < &,

where to = Q([|£(0)|,) + Q(k).

From Corollary 2.1.3 and the usual Bellman—Gronwall inequality we easily
derive the following corollary.
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Corollary 2.1.4 (The Pata—Zelik Inequality [735, 78]). Let A : [0, +00) — [0, +00)
be an absolutely continuous function satisfying

d

¢ MO + 22 (1) < h(DA(H) + K

where A > 0, k > 0 are constants and fst h(r)dr < Xt —s)+m, forallt>s>0
and some constant m > 0. Then we have for all t > ty,

Ae’fﬂ

A(t) < A0)e™e M 4 N

The next result is a Bellman—-Gronwall type lemma (see, e.g., [327]).

Theorem 2.1.10 (The Grasselli-Pata Inequality [327]). Let ® be an absolutely con-
tinuous positive function on [0,400), which satisfies for some constant € > 0, the
differential inequality for almost every t € [0, +00),

d

£ O(1) +220(8) < F(OO(E) + h(t) (2.1.42)

where f and h are functions on [0,+00), such that for almost all t > T,

tlf(y)ldyéa L+(@E—7)%), sup t+1|h(y)|dy§ﬂ (2.1.43)
frwioza(irierr). s |

>0
with some constants «, B> 0 and w € [0,1). Then for every t € [0, +00),
d(t) < yP(0)e ' + K (2.1.44)
with some constants v =~v(f) > 1 and K = K (e, f,h) > 0.

Proof. Let us first recall the following general fact (see, e.g., [732], or recall
(2.1.27)). For any function h on [0, 400) satisfying

t+1
sup / Ih(y)ldy < 5,
t

t>0

it follows from (2.1.43) that for any € > 0,

“+o0
/ =<V h(y)|dy < BO(e),
0

where C(e) = , ©_.. Now set m(t) = —2e + f(t), then for 0 < 7 < t, we have

l—e—¢

/ m(y)dy = —2e(t — 1) +/ fy)dy < —e(t—7) +Iny
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with some constant v = v(w, ) > 1. Hence, by the generalized Jones inequality
(i.e., Theorem 1.2.3), we conclude from (2.1.42) that

t
D(t) < O(0)elo m)ds 4 / el MWy |p(5)|ds < 4B (0)e 5t + ~vBC(e),
0

which yields (2.1.44). O
Note that h = 0 implies exponential decay.

Remark 2.1.1. In fact, Theorem 2.1.10 can be generalized (see Lemma A.1, [732])
allowing the right-hand side of the above differential inequality to have an extra
term of the form A(t)®° (t), with o € [0,1) and SUP;>g fttH |h(y)|dy < B, for some
constant 5 > 0. Then the conclusion of Theorem 2.1.10 still holds for v = v(f) >
! and K = K (e, f,h,h) > 0.

l1—0o

Remark 2.1.2. Notice that the condition f: [h(y)|dy < a1+ (t —7)¥), for some
constants a > 0 and w € [0, 1), implies that sup;> fttH [h(y)|dy < +o0.

The next result summarizes Lemma A.5 in [117] and some results in [732],
whose proof will be left to the reader.

Theorem 2.1.11 (The Brézis—Pata—Prouse—Vishik Inequality [117, 732]). Let @, rq,
ro be non-negative, locally summable functions on [1,4+00), 7 € R, which satisfy,
for some e >0 and 0 < o < 1, the differential inequality for a.e. t € [1,4+00),

d

dt<1>(t) +e®(t) < ()1 (t) + i (t). (2.1.45)

Assume also that, for j = 1,2,

r+1
mj = sup/ i (y)dy < +o00.

t>T

Then, setting C(v) =¥ /(1 —¢e”), for any t € [T, +00),

D(t) < 1

U@(T)e*f“”) + ;mlC(s) + [maC(e0)]7. (2.1.46)

Finally, we introduce the uniform Bellman—Gronwall inequality (cf. Theorem
2.1.3) for » = 1, which can be regarded as a corollary of Theorem 2.1.11 with
o=0.

Corollary 2.1.5 (The Pata—Prouse-Vishik Inequality [732]). Let ®(t) be an abso-
lutely continuous positive function on [0,400) satisfying the differential inequality
for almost every t € [0, +00),

d

dtq)(t) < f1i®)2(t) + f2(t),
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where f1 and fa satisfy sup,s f:“ Ifi(y)ldy < aj, for some constants a; > 0

(j =1,2). Assume, in addition, that Sup;>g fttH O(y)dy < ag, for some constant
ag > 0. Then for almost all t € [0, +00),

D(t+1) < (a2 + az)e™t.

The following result may be found in Temam [915]. It is due to Ghidaglia
and furnishes a uniform bound for large time.

Theorem 2.1.12 (The Ghidaglia Inequality [915]). Let y(t) be a positive absolutely
continuous function on (0,400) satisfying

y'(t) +vy () <o (2.1.47)
for constants p > 1,7 > 0,0 > 0. Then for any t > 0,

y(t) < 6/ + (v(p — D)=V, (2.1.48)
1/p
Proof. If y(0) < <5/’y) , then for all £ > 0,

y(t) < (6/7)/7. (2.1.49)
If y(0) > (6/7)'/P, then there is a to € (0, +00) such that

y(t) > (5/7)VP, forall 0<t<t, (2.1.50)
< (8/y)YP, forall t > tg. (2.1.51)

For all t € [0, o], we write z(t) = y(t) — (/)P > 0. Since a? + b* < (a + b)? for
all a,b > 0,p > 1, we have

Y () = [2(8) + (6/7) /717 = 22(t) + 6. (2.1.52)

From (2.1.47) and (2.1.52) it follows that
Y0 +920) <9/ +2 (10 -9/ ) <o (2.1.53)
Integrating (2.1.53) over [0, ] yields

< ] < b
2(0)' P +(p—1)t ~ y(p— 1)t

which implies (2.1.48) for all ¢ € [0,¢y) and, since this inequality is obvious for all
t >ty from (2.1.51), the proof is complete. O

The following result is due to Zlotnik [1024].
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Theorem 2.1.13 (The Zlotnik Inequality [1024]). Let No > 0, N1 > 0, and ¢y > 0
be three parameters. Let f € C(R) and y,b € W11(0,T), for any T > 0. Then we
have the following estimates:
(1) if for allt >0,
y'(t) = fy(t) +b'(2), (2.1.54)
where f(—o00) = 400 and b(ta)—b(t1) > —No—Ni(ta—t1) for any 0 < t; < to,
then the uniform lower bound for all t > 0,

min{y(0), 2} — Ny < y(t), (2.1.55)

holds, where zZ = Z(Ny) is such that f(z) > Ny for all z < Z;
(2) if for allt >0,
y'(t) < fly(t) +0'(2), (2.1.56)
where limsup,_, | o f(z) < 0 and b(tz) — b(t1) < No — eo(ta — t1) for any
0 < t; < tg, then the uniform upper bound for all t > 0,

y(t) < max {y(O)7 2} + Ny (2.1.57)

holds, where zZ = %(eq) is such that f(z) < €y for all z > 2.

(3) ’Lf f(+OO) = —o0 and b(tz) 7b(t1) S N0+N1(t2 7t1) fOT’ all 0 S tl S tQ} then
we have an estimate of the form (above formula) with a quantity Z = Z(Ny)
such that f(z) < =Ny for all z > Z.

Proof. (1) It obviously suffices to verify inequality (2.1.55) for points ¢ = t5 such
that y(t2) < ¢° = min{y(0),z}. By the continuity of y on Rt and the initial
condition y(0) = y° > °, for any such point (if any), there exists a point ¢; € [0, t2)
such that y(t) < g° for t; < t < t5 and y(t1) = §°. Integrating the differential
inequality (2.1.54) over (t1,t2) and taking into account the choice of the points ¢4
and to and the assumption on b, we obtain

to
y(t2) > y(t) + [ fy(t))dt +b(ta) — b(t1) > §° — No, (2.1.58)
t1
because f(y(t)) > Ny on [t1,t2]. This completes the proof of (2.1.55).
(2) Similarly as in (1), it suffices to verify (2.1.57) for points ¢ = t2 such that
y(t2) > 9° = max{y(0), 2}. For any such point, there exists a t; € [0,¢2) such that
y(t) > ¢¥ for t; < t <ty and y(t1) = §°. Therefore, we have

12
y(t2) <y(t) + [ Fly()dt +b(t2) — b(t) < §° + No,
t1
because f(y(t)) < ep on [t1,t2], which completes the proof of (2.1.57).
(3) This case can be reduced to case (1), since 2/(t) = —f(—z) + (=b)’ for
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Remark 2.1.3. In Theorem 2.1.13, we may drop the conditions f(—o0) = +o00
and limsup, .,  f(2) <0, take f € C(R x RT), and replace f(y) by f(y,t). The
claim (1) remains valid provided that, for a fixed Ny, there exists a point Z such
that f(z,t) > Ny, for all z > Z and all ¢ > 0. Similarly, claim (2) remains valid
provided that, for a fixed £y € R, there exists a point 2 such that f(z,t) < &g, for
all z > Z and all ¢t > 0.

Remark 2.1.4. Theorem 2.1.13 is chosen from Zlotnik [1024], where both claims
are concerned with differential equations are used, but the proof remains valid for
inequalities, and so is Remark 2.1.3.

The next result is due to Galdi [295].

Theorem 2.1.14 (The Galdi Inequality [295]). Let y(t) € C1(RT) be a non-negative
function satisfying the inequality for all t > 0,

ay(t) <b+y'(t), (2.1.59)
where a > 0,b > 0. If
CN —at __
ltlinilgofy(t)e =0, (2.1.60)

then y(t) is uniformly bounded and

b
supy(t) < . (2.1.61)
t>0 a

Proof. From (2.1.59) it follows that

d —a —a
(e ) <be

which, once integrated from ¢ to t; (t1 > t), gives

b

—y(t)e™ ™" Fy(t)e " <

(e —e ). (2.1.62)

If we take the inferior limit of both sides of (2.1.62) as t; — +o00 and use (2.1.60),
then we obtain (2.1.61). The proof is complete. O

We shall next give a result due to Dlotko [213] which is based on a system
of differential inequalities.

Theorem 2.1.15 (The Dlotko Inequality [213]). Let y(t),z(t):[0,+00) —[0,+00),

y of class C', z of class C°, satisfy the following system of inequalities

Y (t) < —az(t) + B(1+27(t)), o€l0,1), (2.1.63)
y(t) < Cz(t). (2.1.64)
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Then for allt > 0,

y(t) < max{y(0),Cz}, (2.1.65)
lim supy(t) < Cz (2.1.66)
t—+o00

where C,a, B > 0 are constants, and z, is a positive root of the equation —ar +
B(14+1r7)=0.

Proof. Let ¢(s) = —as+ (14 s7) and for all s > 0 define a new function ¢4 (s) as

_f @(s0), for0<s < s,
d)l(s)_{ﬁb(s()), for s9 < s ’

where sg > 0 is the point of maximum of ¢. Evidently ¢(s) < ¢1(s),s > 0, and
¢1(s) is non-increasing. Then by (2.1.63), it follows

V() < d1(2(1) < $1(Cy(t), (2.1.67)
and so y/(t) < 0 whenever C~'y(t) > 2. This proves both estimates (2.1.65)
and (2.1.66). O

A differential form of Corollary 1.4.1 can be stated as follows:

Theorem 2.1.16. Assume that v € C1([0,4+00)),v(0) = 0, and there is a positive
constant C' such that for all z € [0, +00),

[V (x)] < Clo(z)]. (2.1.68)
Then for all z € [0, +00),

v(z) = 0. (2.1.69)

Proof. Indeed, (2.1.68) implies
o) <C [ ol (2.1.70)

0

because v(0) = 0. Thus (2.1.69) follows from (2.1.70) by the Bellman—-Gronwall
inequality, i.e., Theorem 1.1.2. O

In 1992, Ohara [703] proved the following result.

Theorem 2.1.17 (The Ohara Inequality [703]). Let y(t) be a non-negative C* func-
tion on (0,T) satisfying for all t € (0,T],

y'(t) < Ct™17° 4+ By(t) — A1y (1), (2.1.71)

with some constants A > 0,B > 0,C > 0,A > 0,0 > 0 and 0 € R. Assume that
A > 1 and X > §. Then for all t € (0,T],

oA+ 2BT\Y? 209 _
y(t)g{( A > + 34 BT = (2.1.72)
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Proof. Without loss of generality, we may assume that y(¢) > 0. Firstly, we con-
sider the case C' = 0.
(i) Setting u(t) = y(t)~?, we infer from (2.1.71) that

' (t) > —BOu(t) + AL, (2.1.73)

Solving the differential inequality (2.1.73), we obtain for all ¢ € (0,77,
¢
wu(t) exp{BoOt} > A@/ =L exp(Bbs)ds
0 (2.1.74)

> Y
> )\—i-BTt exp(BOt),

which gives us (2.1.72).
(ii) Next, we assume C' > 0. Note that for any a > 0,b > 0 and k > 1,
(a+b)" <k (a” + (k — 1)) (2.1.75)
Then, setting ¢(t) = y(t) + vt~*, we obtain from (2.1.71) and (2.1.75)

¢ (t) — Bo(t) + Ak~ 1g0+1 (1) <t A O —w(A 4 Bt — A(k — 1)7%0%)).

(2.1.76)
Setting k = 2'/¢ and fixing a sufficiently small positive constant v, we conclude
from (2.1.76) for all t € (0, 74] that

¢ (1) < Bo(t) — (A2t 16" (1), (2.1.77)
for some positive constant Ty (< T').

In view of (i), (2.1.77) implies that for all ¢ € (0, T1],

2\ +2BT\ '/’
+ ) =, (2.1.78)

v <o < (7,

(iii) Assume that there exists an s € (T1,T) (under the assumption 77 < T,
otherwise for 77 = T, our assertion is valid) such that

2A+2BT 1/6 205)\75 B
y(s) > {( 4 > et 2179
Set 1/0
2\ + 2BT 2070
. ()
to_lnf{tE(T17T]~y(t)t > ( A ) /\+BT}'

Then we have

oIA+2BT\Y? 2012 % )
y(to) = + 0 tO >\a
A A+ BT
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whence

3\+3BT\Y? o0t -9
+ > (2.1.80)

tHt
y(t) >( 24 A+ BT

for any t € [tg, T2], with a constant T (> to).
From (2.1.80) and (2.1.71), we obtain that for any ¢ € [to, T3],

1 3
y'(t) < 2(/\ + BTt 'y(t) + By(t) — 2(/\ + BTt 'y(t) < =Mt~ ty(t). (2.1.81)
Solving the inequality (2.1.81), we obtain for all ¢ € (to, T5],

oA +2BT\ Y  20tr9
A A 0
o <y = () T
_ (2A+2BT V6 9opr-s
A A+ BT’

which contradicts the definition of . From (ii) and (iii), we arrive at the desired
result (2.1.72). O

Chen [140] extended the above result (the proof is left to the reader as an
exercise).

Theorem 2.1.18 (The Chen Inequality [140]). Let y(t) be a non-negative C* func-
tion on (0,T) satisfying for all t € (0,T],
Yy (t) + A1y 0T (1) < Ot + Bt Fy(t) (2.1.82)

with some constants A,0 > 0,\0 > 1,B,C > 0,k <1 and § € R. Then for all
te (0,77,

) < (2/\+ 2BT1—F
yl) =

1/6
1 > t7A 420\ 4 BT Ry~ 1170, (2.1.83)

Giga and Kohn [312] proved the following result.

Theorem 2.1.19 (The Giga—Kohn Inequality [312]). Let g(s) be a non-negative H*
function defined for s > sg. Assume that g'(s) satisfies

C1gP T (s) < g(s)g'(s) + CaA, (2.1.84)

/+Oo(g’(s))2ds <A, (2.1.85)

S0

for some positive constants C,Cs and A < 1. Then there is a constant C > 0
only depending on C1,Cy and p such that for all s > sg,

g(s) < CAY P, (2.1.86)
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Proof. From (2.1.84) we see that, for almost all s, either
g(s) < AV or C1gP(s) < g (s) + CoAY/(2P),

Since A <1 and p > 1, it follows from (2.1.85) that

s+1 s+1
[ < aveer [T (@24 cia i ar < can, (2080)

with C3 > 0 only depending on C; and Cs. Applying the interpolation inequality

[ / w gQ”(T)dT]
(2.1.88)

for 6 =1/(p+1), we conclude from (2.1.87)—(2.1.88), and Holder’s inequality that
for all s > sq,

0/2 (1-0)/(2p)

sup g(7) < C(p) [/:H [(g'()* + g*(7)] dT]

s<7<s+1

0
g(s) < C(Al/2 - Al/(2p)> A1=0)/Cp) < AP

which is the estimate (2.1.86). O

In 2009, Yang and Jin [976] proved the following result, which leads to a
uniform bound, e.g., the existence of an absorbing set.

Theorem 2.1.20 (The Yang—Jin Inequality [976]). Let z(t) be a non-negative ab-
solutely continuous function on [0,+00) satisfying for a.e. t > 0 the differential
inequality for all e € (0, 0],

2 (t) +epz(t) < k+ Ce?z4(t), (2.1.89)
where g9 = (2p/3k)(k/AC)9 k,C,p > 0, and q > 1 are constants. Then for

t Z T(Zo),
k

t) < Ry := 2.1.90
A< Rei= ) (21,90
where T(z9) > 0 is a constant depending on zo = z(0).
Proof. By our assumptions, we have for all € € (0, gg],
k k AN
ek _ 3eok _ . (2.1.91)
2p 2p 4c

We distinguish the following three cases:

(1) 1
1 I{? 1/‘1
< = 2.1.92
zo < 2 (40) Ry, (2.1.92)
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then there exists a constant 7' > 0 such that, for any ¢ € [0, 7]

1 k 1/q
t) < . 2.1.
0= 4 (40) (21.98)
It can be either
T < +o0, Ceglz4(T) = k/2 (2.1.94)
or
T = +c0. (2.1.95)

Now we claim that (2.1.94) cannot happen; this means that (2.1.95) holds. Suppose
(2.1.94) holds true. Then it follows from (2.1.89) and (2.1.93) that for all ¢ € [0,T7,

2'(t) +eopz(t) <3k/2, 0<t<T, (2.1.96)
q
29(t) < (zoesopt + 23k (1- esopt)>
13
32 , (2.1.97)
e () e,

where we have used the fact that f(z) = 27 (x > 0,¢ > 1) is a convex function,
ie.,

fbx + (1= 0)y) <0f(x) + (1 -0)f(y)
for all z > 0,y > 0,0 < 6 < 1. By (2.1.91) and (2.1.92), we have for all ¢t € [0,T],

2 2 _q —¢ 3ok \ _ k. k B k
Cey?29(t) < Ceyzie “thrC( 2 (1—e0rt) < A€ 0pt+4(1fe forty = L
(2.1.98)
which contradicts (2.1.94). Hence T = 400, and for all 0 < ¢ < 400, 0 < & < &,
2(t) < zpe ' + 3k (1 —e =) (2.1.99)
< %) . 1.
(2) If 29 > Ry, we set g1 = \/501 g0 (< &0), that is,
1 k 1/q
= . 2.1.1
=0 2 (40) ( 00)
Repeating the same argument as in case (1), we have for all 0 < ¢ < 400,
2(t) < zoe TPt 4 (1—e =7") < 2, (2.1.101)

2e1p
where we have used the fact

3k 3eok 1 1/ k\Y9
750 o \/ZO ( > :\/20R1<Zo.

2e1p € 2p €} Ry €2\ 4C
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Substituting (2.1.101) into (2.1.89) for €1 = &, we get for all ¢ > 0,

5k
Z(t) 4 e1pz(t) < k+ Celizd = L (2.1.102)
5k
2(t) < zge P 4 A (1 —e =27
e1p (2.1.103)

5
S Zoe_Elpt -+ 620(1 — e_Elpt).
Obviously, (2.1.103) implies for all ¢ > Ti(zo),
5
z(t) < 620 (2.1.104)

(3) Taking zo = z(to) (< 5z0), for to > Ti(20), as an initial datum, we have
the following cases:

(i) If zp < Ry, repeating the same argument as in case (1), we obtain for all
t>0,0<e<e,

2(t) < Zge Pt + 28p(l —e ), (2.1.105)
which implies z(t) < Rq as ¢t > Ta(z).

(ii) If zo > Ry, taking &; = \/Rl/ioso (< &0) and using the same arguments as
in case (2), we get for all ¢t > Tx(zp),

5 5\°
2(t) < [ zZp < 20. (2.1.106)
6 6
Repeating the above process for finite times, it follows that for all ¢ > T),(2),

(1) < (2>nzo <Ry. (2.1.107)

Taking 2o = z(¢*) (< Ry) with ¢* > T),(20) as an initial datum, and repeating
the same arguments as in case (1), we can obtain (2.1.90), which completes the
proof. O

Remark 2.1.5. Note that the proof used here is direct and transparent, and quite
different from that of the following theorem, also obtained in 2009 by Gatti et al.
[297], which implies a uniform bound, e.g., the existence of an absorbing set.

Theorem 2.1.21 (The Gatti-Pata—Zelik Inequality [297]). Leta > 8> 1 andy >0
be such that
B-1 1

< . 2.1.108
a—1 1+~ ( )
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Let ¢ be a non-negative absolutely continuous function on [0, +00) which satisfies,
for some constants K > 0,Q > 0,69 > 0 and every ¢ € (0,0], the differential
inequality

W (1) +ep(t) < Ke*[p(1)) + e q(1), (2.1.109)

where q(t) is any non-negative function for which

t41
sup/ q(y)dy < Q. (2.1.110)
t

t>0

Then there exists a constant Ry > 0 with the following property: for every R > 0,
there is some time tg > 0 such that for allt > tg,

¥(t) < Ry, (2.1.111)

whenever ¥(0) < R. Both Ry and tr can be computed explicitly.

Proof. Estimate (2.1.110) on ¢(t) implies that for any ¢ > 0 and for all 7 > 0,

t+T1
/t q(y)dy < Q(1 + 7). (2.1.112)

Under the assumptions on «, 8 and v, we choose 6 € (0,1) such that
1—6>max(8 — ab,~0).

For w:=1—~6 > 0, we consider the function

J(r) = —wr*=? 4 WK P09, (2.1.113)

Since lim, ;4o J(r) = —00, we can find a p > w@ such that p~ %% < gy and for
all r > pl/w7

J(r) < —1 - 2wQ. (2.1.114)

Now let us introduce the auxiliary function

o(t) = ((1))*.

Note that, for a.e. ¢t such that ¢(t) > p, we have
d'(t) < —1—2wQ + wq(t). (2.1.115)

Indeed, for (almost) any fixed ¢, setting & := (¢(t)) =%/ (where we observe that
e < gp when ¢(t) > p), the differential inequality (2.1.115) reads

¢'(t) < T([o(1)] /) +wa(t). (2.1.116)

Now we distinguish two cases:
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(1) If ¢(t) < p for some t > 0, then ¢(t + 7) < 2p, for every 7 > 0. If not, let
71 > 0 be such that ¢(t+71) > 2p, and set 7o = sup{7 € [0, 7] : ¢(t+7) < p}.
Integrating (2.1.115) over [t+ 79, ¢+ 71], we eventually obtain a contradiction:

20 < ¢(t+m) < p—(11—70)—2wQ (11 —70) +wQ(1+71—70) < 2p. (2.1.117)

(2) If ¢(0) > p, then ¢(t,) < p for some t, < ¢(0) (1 +w@Q)". Indeed, let ¢ > 0
be such that ¢(7) > p for all 7 € [0, ¢]. Integrating (2.1.115) on [0, t], we have

p<o(t) <90) =t = 2wQt + wQ(1 +1) < ¢(0) = (1 +wQ)t + p, (2.1.118)

which gives us t < ¢(0)(1 +wQ)~!.

In order to come back to the original ¢ (t), we just define
Ry =(2p)"/*, tp=RY*(1+wQ)""
By applying (1) and (2), we hence obtain the assertion. O

We immediately get the following corollary of Theorem 2.1.21.

Corollary 2.1.6 (The Gatti-Pata—Zelik Inequality [297]). Under the assumptions
of Theorem 2.1.21, we have

() < Q((0))e ™ + C. (2.1.119)

for some constants v > 0,C, > 0 and some non-negative increasing function Q,
which along with constants v and C, can be explicitly computed in terms of the
parameters o, 3 and C'.

Theorem 2.1.22 (The Gatti-Pata-Zelik Inequality [297]). Assume that z : RT —
R™ s a positive integrable function and C,t* > 0 are two constants such that for
all t > t*, the following inequality holds,

2(t) < C. (2.1.120)
Moreover, let y : RT — R satisfy the estimate
y'(t) +ey(t) < z(t). (2.1.121)
Then for every n > 0, there exists some time t,, > 0 such that for all t > t,,
C
y(t) <+ (2.1.122)
€

Proof. Let t > t* and integrate (2.1.121). Then it is easy to see that

y(t) < (y(()) +/O z(s)e“ds) e et +675t/t z(s)e*ds

*
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whence, by (2.1.120),

5

y(t) < (y(O) +/0 z(s)essd8> e+ Cefst .

9

Now since the quantity in parentheses in the last inequality is bounded and inde-
pendent of ¢, we obtain (2.1.222). O

Next we turn to an abstract result, due to Agmon and Nirenberg [14], which
implies lower bounds and uniqueness of solutions to an abstract differential in-
equality in a Hilbert space of the form

where u(t) is a function with values in a (complex) Hilbert space, B is an un-
bounded linear operator, and @ is a scalar function.

Let H be a Hilbert space with scalar product (-,-) and norm || - ||. We shall
consider functions u(t) defined on an interval [0, T), taking their values in H, and
satisfying a differential inequality of the form:

Here B(t) (for each t) is a linear operator in H with domain Dpg). We
shall assume that u(t) € Dpgy, that v € C'([0,T); H), and that B(t)u(t) €
C([0,T); H). ®(t) denotes a non-negative measurable function which is bounded
in every finite interval [0,7”] with 77 < T, w(t) is a non-negative continuous
function on [0,7") and we assume that

du B
dt

Bu(t)H < o)) (2.1.123)

du 7
dt

T 1/2
B(t)u(t)Hg@(t){||u(t)||2+/t w(7)||u(7')||2d7'} . (2.1.124)

/0 w(T)||u(r)||?dr < +o0. (2.1.125)

Our main assumptions are as follows: B(t) admits a decomposition of the form
B(t) = By(t) + B_(t) = B.(t) + B_(t) + B (t) (2.1.126)

where B (t) is a linear symmetric operator on Dpg(), while B’ (t) and B” ()
are linear skew-symmetric on Dpg). (Thus, for all # € Dpy, (B4 (t)z, ) is real
and R(B.(t)z,x) = R(B”(t)z,z) = 0). Moreover, we now give the following
hypotheses.

(1) For each ¢t € [0,T) and all x € Dp(y), there holds that

R(By(t)z, BL (t)x) > =71 ()| B+ () |ll|=]l — Bu() ][, (2.1.127)
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(2) For each t € [0,T) and all x € Dp(y), there holds that
1B (t)]|* < ()1 B+ )| llll + B2(t) 1] (2.1.128)

(3) For the solution u of (2.1.123), the function (B4 (t)u(t), u(t)) is differentiable
for 0 <t < 7 and there holds that

d

iy B0 )~ 22 By uto). ) )

> —y3()| B (O)u®)|[lu(®)]| — Bs()|u(®)]]*.

(2.1.129)

In the sequel, we denote by ~;, 5; (¢ = 1,2, 3), non-negative measurable func-
tions that are bounded on every closed finite subinterval of [0, T).
Concerning the last hypothesis (3), we make the following remark.

Remark 2.1.6. ([14]) Assume that Dp) = D is independent of ¢ and that for
every © € D and t € [0,T), there exists the strong limit

lim B(t+ h)x — B(t)z B
h—0 h

hereinafter we use a dot to represent differentiation with respect to t. Moreover,
assume that )
[B(t)z| < 3(0)[| B+ )zl + Bs(t) ]|z (2.1.130)

Then hypothesis (3) is valid for a solution u of (2.1.123) provided that By (t)u(t) is
strongly continuous. Indeed it is easily seen in this case (taking the difference quo-
tient and passing to the limit) that the function (B (¢t)u(t), u(t)) is differentiable
there holds that

CZ <B+(t)u(t), u(t)> = 2R <B+(t)u(t), Cj;:) + (By (H)u(t),u(t)).  (2.1.131)
Combining (2.1.131) and (2.1.130), we can obtain (2.1.129), so that hypoth-
esis (3) holds.

If we set v(t) = max;=1,2,37:(t), 8 = max;=123 0;(t), then we can state the
following main result.

Theorem 2.1.23 (The Agmon—Nirenberg Inequality [14]). Let u(t) be a solution of
(2.1.123) in [0,T) and assume that all the hypotheses introduced above hold. Set

q(t)ZIIU(t)IIQJr/t w(7)|[u(r)|[*dr (2.1.132)

and let [to,t1) be a sub-interval of [0,T) such that q(t) > 0 for all tg <t < t1. Let

f(t) =4d'(t) — B(t)u(t) (2.1.133)
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and define for all to <t < ty,

(2.1.134)

and

I(t) :==logq(t) / (T (2.1.135)

Then I(t) is twice differentiable and satisfies the following second-order differential
inequality in the interval [to,t1):

U(@t) +a(®)'(t)] +b(t) >0, (2.1.136)
where
a(t) = 4v(t) +w(t), b(t) = 167%(t) + 8B(t) + 4D*(¢t). (2.1.137)

Before proving the above theorem, note that we can write inequality (2.1.123)
in the form

IF @ < ®(t)g"/2(2). (2.1.138)

Therefore, from (2.1.134), (2.1.138), and the estimate ||u(t)||* < q(t), it follows
that

()] < 20(t) + w(t) (2.1.139)
whence from (2.1.135) and (2.1.139), we derive

logq(t) > 1(t) — / (2®(7) + w(r))dr. (2.1.140)

to

It will be seen later on that the differential inequality (2.1.136) yields a lower
bound for I(¢) and thus we shall derive a lower bound for log ¢(¢), and this is our
required result.

Proof of Theorem 2.1.23. Differentiating ¢(t), using (2.1.133), (2.1.126), (2.1.134),
the symmetry of B4 and the skew-symmetry of B’ and B”, we find for all ¢ €
[to. 1) :

q(t) = 2R(u'(t), u(t)) — w(t)u(t)|®
—AR(BOu(t), ult) + 2R, u(t) - WO w2, (2:1.141)

q'(t) = 2(By (H)u(t), u(t)) + P(t)q(t)-

Let .
s(t) = exp < f/t w(T)dT), (2.1.142)



104 Chapter 2. Differential and Difference Inequalities

which clearly satisfies
s'(t) + ¥(t)s(t) = 0. (2.1.143)

Now setting
p(t) = s(t)q(?), (2.1.144)
thus from (2.1.141) and (2.1.143)—(2.1.144), it follows that

PO _ s O+ Walt) _ 2
=" = o0 = (o (B Ou®,u(®). (2.1.145)

Next, it follows from hypothesis (3) and from (2.1.145) that p(t) is twice
differentiable, and using (2.1.141) and (2.1.140), we conclude readily

2d 2
() =2 (B = & (Bruwwl2(Bru) + v
4 % 23
> RBru) = Brullul - [
4 %
ar (Byu,u)? — . (Byu,u) (2.1.146)

4 4 4
= (Bju,Biu) — 2 (Byu,u)* + R(Byu, B_u)
q q

Now using [lu||? < ¢ and noting the following inequality

)

q

B 2
( +u7u)u‘
q

4 4
LBl - a7 (B w?) 2 HB*“ -

we easily arrive at

4
l//t> ‘
® =,

2
Byu— (B+u,u)uH + 4§R(B+u, B_u)
q q

4 2y 253 2
+ q%(Bw?f)* . | B+ul[[|ull - . Jlu? = .2 (Byu, u).

Using (2.1.126) and hypothesis (1), we derive that
4 B 24
l//(t) Z q‘ B+U _ ( +U7U)UH —+ q?TE(B+u7BZu)
q

; 64 A 2 (2.1.147)
-
o I Brul[lull - ‘ ul® + q?R(Berf)— .2 (Byu,u).
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Since R(B” u,u) = 0,
Biu,u
|R(Byu, B u)| = ‘§R<B+u (B, )u,BZu>‘
q

B 2
( +uvu)u

IN

1 1
) HBM + 1Bl

Inserting this in (2.1.147), and using hypothesis (2) and the fact that ||ul|? < g,
we find
2
l//t 2 ‘
(t) .
4 2
-8+ I R(Baa,f) - 2 (Basu).

B 208
( +u7u)uH _ 7|
q

| Boull[|uf

By the definition (2.1.134),

YR8 ) - 2 (Byu,w)
q q

4 Biu,u 2w
= q?TE(B+u _ (Bt )u, f> + 2 [|w||?(Byu, w) (2.1.148)
1 Biu,u) || 4 2w
> ‘qHB+“‘ ( )“H = P+ 2 B ),

which, inserted in the preceding expression, yields, with the help of (2.1.138),

u) | 8y
7 UH = IByullllul -85
q q

) (2.1.149)
— 42%0) =" "By, w)l

Now if # denotes the angle between the vectors Biu and w in the Hilbert
space, we have

(Byu, u) ’ 2502
Biu— . u|| > ||Byu|®sin® 6, (2.1.150)
and
, 2 2
VO = 1By )] = | Byl [ul [ cosl. (2.1.151)
Hence,

8y 8y .
. 1By ullllu] = . 1B4-ull[lull(sin* 6 + cos® )

1 2 i 2 167%, 1o . o /
< || Byul/*sin® 0 + |lul|®sin® 6 + 4~|I'(¢)].  (2.1.152)
q q
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Inserting (2.1.152) into (2.1.149), using (2.1.150)—(2.1.151) and the inequality
lull? < ¢, we conclude

1"(t) > —167° — 85 — 497 () — (47 + w)|U'(t)]

which thus gives us the desired inequality (2.1.136). O

2.2 Differential inequalities leading to
asymptotic behavior

In this section, we shall collect some differential inequalities which may be used
to determine the large time behavior of functions. This class of inequalities plays
a very significant role in the study of the asymptotic behavior of global solutions
to some evolutionary differential equations, and is a very convenient and powerful
tool in establishing large-time behavior of global solutions when we use energy
methods.

We begin with some familiar results of the classical calculus for the single
real variable analysis.

Lemma 2.2.1.
(1) Let y(t) € LY(]0,+00)) with y(t) > 0 for a.e. t > 0, and assume that

limy s 400 y(t) exists. Then

Jim y(t) =0. (2.2.1)

(2) Let y(t) € L'([0,+00)) with y(t) > 0 for a.e. t > 0, y'(t) € L*([0,+00)).
Then

lim y(t) = 0. (2.2.2)

t—+oo

(3) Let y(t) be uniformly continuous on [0,+00), y(t) € L*([0,4+00)). Then

lim y(t) = 0. (2.2.3)

t—+oo

(4) Let y(t) be a monotonic function on [0,+00) and y(t) € L*([0,+00)). Then

tiiinoo y(t) =0 (2.2.4)
and as t — +oo,
y(t) = o(1/t). (2.2.5)

Proof. (1) Let lim;_, 1 y(t) = A. Since y(t) € L*([0,+00)), by the Cauchy con-
vergence criterion, we have

lim y(t)dt = 0. (2.2.6)
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Let a, = inf f([n,n + 1]), 8, = sup f([n,n + 1]). Then it follows from the in-
tegration mean value theorem that there exists a sequence A, € [ay,[S,] such
that

n+1
which, together with (2.2.6), yields

lim A, = 0. (2.2.8)

n—-+oo

Noting that lim; 4 y(t) = A, we infer that for any £ > 0, there exists a
constant M7 > 0 such that for ¢t > My,

A—e<yt)<A+e. (2.2.9)
Hence, if N > M, then for n > N and for any ¢t € [n,n + 1], we have
A—e<yt) <A+e. (2.2.10)
Then from (2.2.7) we conclude that
A—c<a, <A\ <Bp<A+ce,

which combined with (2.2.8) implies lim,,—, {oc A, = 4 = 0.
(2) Since y'(t) € L'([0, +00)), we infer from the Cauchy convergence criterion
that for any € > 0, there exists a constant Ms > 0 such that for ¢; > t5 > M, we

have
to

ly(t1) — y(t2)| = | t y'(t)dt| < e,

which implies that lims—, o y(t) exists. Thus (2.2.2) follows from (2.2.1).
(3) Since y(t) is uniformly continuous on [0, +00), we infer that for any & > 0,
there is a constant § > 0 such that for any t1,%s € [0, 4+00) with |1 — t2| < 0,

ly(t) —y(t2)| <e. (2.2.11)

Since y(t) € L'([0,+0c0)), we obtain that for 1 = e, there exists a constant
M3 > 0 such that for all ¢ > Ms,

‘/twy(S)dS

Now consider the integral fttH
(2.2.11) that

< 6. (2.2.12)

y(s)ds. When ¢t < s < t+ ¢, we conclude from

y(s) —e <y(t) <y(s) +e,
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which combined with (2.2.12) gives

t+5 t+5 t+5
/ y(s)ds — de < / y(t)ds < / y(s)ds + de,
t t t

‘ / t)ds — /:M y(s)ds

Thus it follows from (2.2.12) and (2.2.13) that for all t > M3,

’/t-‘r(;
| / vityds — | " sy

t+6
+ ‘/ y(s)ds
¢
which implies (2.2.3).

(4) Without loss of generality, we assume that y(¢) is monotonically decreas-
ing on [0, +00). Then

ie.,

< de. (2.2.13)

ly(®)]

]§2s,

y(t) = 0.
Otherwise, if there exists a t = b > 0 such that y(¢) = y(b) < 0, then for all ¢t > b,
we have

y(t) <y(b) <0,

/O T by = /O "ty + /b R

is divergent, a contradiction.
It follows from y(t) € L'([0,+00)) that for any € > 0, there is a constant
My > 0 such that for all ¢ > M}, we have

which implies that

t t
/2> [ y@ds 2o [ ds= o)
/2 /2
that is, for all ¢t > My,
0<ty(t) <e

which gives (2.2.4) and (2.2.5). O

Note that the above lemma provides the asymptotic behavior of y(t) for large
time.

The next theorem is related to the uniform Bellman-Gronwall inequality and
was first established by Shen and Zheng [863] in 1993 (see, e.g., Zheng [998]). It is
very useful and powerful in dealing with the global well-posedness and asymptotic
behavior of solutions to some evolutionary differential equations.
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Theorem 2.2.2 (The Shen—Zheng Inequality [863, 998]). Let 0 < T < +o0, and
assume that y(t), h(t) are non-negative continuous functions on [0,T] satisfying
the following conditions:

y'(t) < Ajy?(t) + Ay + h(t), (2.2.14)

T T
/ y(t)dt < As, / h(t)dt < Ay (2.2.15)
0 0

where A; (i = 1,2,3,4) are given non-negative constants. Then for any r > 0 with
0 <r < T, the following estimate holds for all t € (0,T — 1),

A
y(t+r) < ( Sy Ao+ A4> e414s, (2.2.16)
T

Furthermore, if T = 400, then

lim y(t) = 0. (2.2.17)

t——+o0

Proof. Assume that 0 <t < s <t+r <T for any given 0 < r < T. We multiply
(2.2.14) by exp (— [, A1y(7)dr) and obtain the relation

jg (y(S)exp {— /t All/(T)dT})

< (A2 +h(s)) exp {— /t All/(T)dT} < Ay + h(s). (2:215)

Integration between s and ¢ + r yields
t+r t+r
y(t+r) <y(s)exp {/ Aly(T)dT} + (Agr 4+ Ay) exp {/ Aly(T)dT}
s t
< (y(s) + Aar + As) exp(A1 A3). (2.2.19)

Next, integrating (2.2.19) with respect to s between ¢ and ¢ + r we obtain
(2.2.16). From (2.2.14) and (2.2.16) we conclude that

A 2
y'(t) <A K T?’ + Aor + A4> e““‘ﬂ + Ay + h(t)

= A, + h(t), forallt>r,

(2.2.20)

where we denote

r

A 2
A,. = A1 [( 3 +A2T +A4) €A1A3:| +A2
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To prove (2.2.17), we use a contradiction argument. Suppose it is not true.
Then there exist a monotonically increasing sequence {t,,} and a constant a > 0
such that for all n € N,

a a
tn > bl >t , 2.2.21
STt g St (2.2.21)
lim ¢, = +o0, (2.2.22)
n—-+oo
Y(tn) > ; > 0. (2.2.23)

On the other hand, from (2.2.20) we know that for all ¢,, — 41‘& <t<ty,

y(tn) —y(t) < Ap(tn —t) + /t " h(T)dr. (2.2.24)

Combining (2.2.21)-(2.2.22) and (2.2.24) yields that for all £, — ,4 <t <tp,

a/2 —y(t) <ylt,) —y(t) <a/4 +/t ' h(r)dr. (2.2.25)

_ a
nT 44,

Thus we deduce from (2.2.23) and (2.2.25) that for all t, — 3 <1t <t,,

t'ﬂ,
y(t) +/ h(r)dr > a/4. (2.2.26)
t”_4zr
Let
nT:maX{n:nENJ“—i—le1 gtngT}. (2.2.27)
Then
lim np = 4o00. (2.2.28)
T—+o00

Now it follows from (2.2.15) that for all T > 0,

aly T a T
A > d h(T)d
3+4Ar_/0 y(T)T+4Ar/0 (1)dr
> 3 / Yy / R
= P 44, Jo_ = 164,
1<n<nrp nT4A,. nT 44,
which contradicts (2.2.28). O

Corollary 2.2.1 (The Shen—Zheng Inequality [863]). If we replace Ay and As by
max(Asg, As) in (2.2.16), then for any t > 1,

y(t) <2 ( max(Ag, Az) + A4) e max(Az,4s) (2.2.29)
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The following result may be considered as a variant with a variable coefficient
ag + a(t) of the above inequality (see, e.g., Ducomet and Zlotnik [226]).

Theorem 2.2.3 (The Ducomet-Zlotnik Inequality [226]). Let agp = constant >
0 and a(t),h(t) € LY(R*). If the function y(t) satisfies y(t) > 0 on RT, y €
W0,T) for any T > 0, and

dy(t)

a0+ a()y(t) < ht), (2.2.30)

then the following upper bound and the stabilization property hold:

supy(f) < (9(0) + Il 1 ) exo {lall s } (2.2.31)
Am y(®) = 0. (2.2.32)

Proof. By (2.2.30), we have

;: <y(t) exp {/Ot(ao - a(s))ds}) < h(t) exp {/Ot(ao + a(s))dS} - (2233

Integrating (2.2.33) and using the assumptions on ag and a, h, we derive

o0 < v {~ [0 +anas} + [ e {~ [ a0+ atspas}ar
< y(0)e ™" exp {/Ot a(s)ds} + /Ot h(7)exp { /Tt(ao + a(s))ds} dr
< (y(0) + [[Rll L1 @+)) exp {llallre+y } »
which yields us (2.2.31). On the other hand, under our assumptions
y(t),y'(t) € L*(R™T). (2.2.34)

Thus (2.2.32) follows from (2.2.34) and (2) in Lemma 2.2.1, and the proof is
complete. O

Later on, the above result was extended by Straskraba and Zlotnik [900] to
the following form.

Theorem 2.2.4 (The Straskraba—Zlotnik Inequality [900]). Let
Y : Rt =[0,4+00) = RY, Y € W-H0,T)
for any T > 0 and satisfy for all t € Rt

Y'(t) + (ap + a1(t) + a2(t))Y () < G(t), (2.2.35)
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where ag > 0,a1 € LY(R*),a2 € LY(RT), and G € L*(R*),G > 0 for some
€ (1,400) and s € [1,+0o0]. Then for any e € (0,1), for allt € R, the following
estimate holds,

t
Y(t) < Coy (e“ﬂ“ﬁ)tY(o) +/ eao(ls)(tT)G(T)m') 7 (2.2.36)
0

with

—(g—1)

Ceg = cxp <||a1||L1<R+> #at (an'e) ||a2||1q(R+)> Cd=alla-1).

As a consequence of estimate (2.2.36), the following uniform estimate holds,

Yllggs) < Cea (Y(O) +lao(1 —)s) 7/ )) (2.2.37)

where s' = s/(s — 1) and [ag(1 —€)s'|"Y/*" =1 in the case s = 1 (i.e., 8’ = +00).
Moreover, if s < +00, then as t — +00,

Y(t) = 0. (2.2.38)

Proof. Set (Ipa)(t fo 7)dT,a := a1 + az. Multiplying inequality (2.2.35) by
elo(aota) "and applymg Iy to the result, we easily get

t
Y (t) < e~ (a0t+loa)y () +/ e~ laolt=)+[- a®)dOl G (7). (2.2.39)
0
Using the Holder and Young inequalities, we get for any 0 < 7 <t and € > 0,

t
[ a(6)08] < fallacasy + (6 = 7 ol e < oo+ aos(e =7
I q—1(a0q/€)—(q—1)||a2||qu(R+) <ape(t —7)+logCeq. (2.2.40)

Inserting (2.2.40) into (2.2.39), we obtain (2.2.36). The rest of the proof follows
from the Holder inequality and the well-known relation for « > 0 and 1 < s < 400,

t
lim [ e *t=7|G(r)|dr =0, for all G € L¥(R™). O

t——+oo 0

The following result can be viewed as a variant of Theorem 2.2.3 that was
used by Zlotnik [1024].

Theorem 2.2.5 (The Zlotnik Inequality [1024]). Let y(t) € C[0,T] be a function
such that y > 0, d(y ) € L}(0,T) for some constant ¢ > 1, and

d(y?)

ot +qay? < afiyTt + f§ on (0,7) (2.2.41)
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where a = constant > 0, f1(t) € L*(0,T), f2(t) € L4(0,T), fi(t) >0 and fot) >
0. Then, for all t €[0,T],

(1) < exp(—at) {ym) + [ entanpiir+ | [ (eptansmyar] 1/q} ,

(2.2.42)
and if T = 400, then we further have

1/q

y(t) < C&},/qq [e—q(x(l—a)tyq(o) . /t e_q(x(l—a)(t—r)(fl(T) + fg(T))dT:| . (2.2.43)
0

Iyl o) < Ceq ( 0) + Il fillr ey + 1 foll Lo ) (2.2.44)
and as t — +o00
y(t) =0 (2.2.45)
with
Ceqg = exp ((q = DI fillLr @) - (2.2.46)

Proof. Obviously, multiplying inequality (2.2.41) by exp(qat) gives us the same
inequality for the functions exp(at)y(t) and exp(at) fi (t) instead of y(t) and fi(¢),
respectively (k = 1,2), but for @ = 0. Thus we can restrict our considerations to
the case oo = O Moreover it suffices to derive the estimate (2.2.42) for t = T.

Set In(y fo 7)dr. When a = 0 in (2.2.41), integrating (2.2.41), we
obtain y?(t) g C + q[o(flyq 1) on [0,7], where C = y4(0) + 1201 %0 0,7y We
introduce a non-negative function z. € C[0, T such that 22(t) = C+e+qlo(f1247 1)
on [0,T],e > 0. First, it is obvious that z4(t) > C +¢ > 0 and d(z ) = =qfi12¢7 ! on
[0, 7], whence it follows that z.(t) = (C'+¢&)Y9+Io(f1) on [0, T]. Second, note that
y9(0) + ¢ < 22(0), hence it follows that y?(t) < z2(t) on [0, %) for some ¢y € (0, T7.
Therefore,

2(to) = y?(to) = e+ alo(f1(227 = y?™1)) li=ie> e

Hence we easily see that y?(t)+e < z2(t) on [0, T']. Therefore, y(T') < (22(T)—

)4, and the estimate

y(T) < CY+ | fillnro,ry < ¥(0) + [ fillnro,ry + | foll Lagor)

as ¢ — 07 follows. The proof of (2.2.42) is hence complete. To prove (2.2.43)-
(2.2.45), let z(t) = y?(t). Then using the Young inequality we have

-1
afiy? + f1 = afi2 V4 < qn(? g °F Vag)+f3=(qa-Dfz+ fi+ f3
which, when inserted into (2.2.41), gives

ztlge—(g—1Dfile < fi+ f3 (2.2.47)
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which satisfies (2.2.35) in Theorem 2.2.3 for ap = gqa > 0,01 = —(¢ — 1)f1 €
LY0,T),as = 0 and G(t) = f1 + f§ € L'(0,T) with s = 1. Applying Theorem
2.2.3 to (2.2.47) yields

2(t) < Cey [eqaﬂﬁﬁz(()) + / te*qaﬂffﬂt*ﬂ( fi(r) + fg(T))dT] ,
0

whence
1/q

y(t) < G [eqo‘(“)tyq(o) + /teq““s)(”)(ﬁ(ﬂ + fél(T))dT] 7
0

with C., given by (2.2.46). Applying Theorem 2.2.3 again to (2.2.47) yields
(2.2.44) and (2.2.45) immediately. O

We should point out here that Straskraba and Zlotnik [901] also established
another related result on the asymptotic behavior of a non-negative function y(t)
(i.e., lim;_, 4o y(t) = 0), which is not based on a differential inequality or an inte-
gral inequality, but on an equation or a decomposition of y(t). We now reproduce
this as follows.

Theorem 2.2.6 (The Straskraba—Zlotnik Inequality [901]). Assume that y(t) €
WENRY) satisfies for all t € R,

loc
y(t) = y1(t) + y2(1), (2.2.48)
ly2(t)] < Zai, Y (t)] < Z@-, (2.2.49)

where y1(t) € WUHRY) and limg s o0 y1(s) = 0, and ay, B; € LP (R*) for some
pi € [1,4+00), i=1,2,...,n. Then

lim y(t) = 0. (2.2.50)

t——+oo

Proof. Using Sobolev’s embedding theorem W' < L we have

|<C‘/ s)ds +C/ s)|ds

§c|y1<t+1>—y1<t>|+c_2/t (a5 + B;)ds

<Oyt +1) =) + CZ [HaiHLPi (t,t+1) T ||5i||LPi(t,t+1)]

i=1
— 0, as t — o0,

which completes the proof. O
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In 2006, Basov [73] proved a similar result.

Theorem 2.2.7 (The Basov Inequality [73]). Let y(t),z(t) € L*(R*), for allt € RT,
y(t) >0, and
y'(t) < z(1). (2.2.51)

Then as t — +00,
y(t) — 0. (2.2.52)

Proof. Let us start with the following representation:
t t t
y(t) = / y(s)ds +/ / y'(r)drds. (2.2.53)
t—1 t—1Js

Since y € L*(R*), the first integral on the right-hand side goes to 0 as t — +o0.
To estimate the second summand, we note that it is non-negative, ¥y’ < z and
z € LY(R*). That is, we have

t ot t ot
0< / / y'(T)drds < / / |2(7)|dTds — 0
t—1Js t—1Js

as t — 400, which completes the proof. O

The next result can be found in Wang [946].

Theorem 2.2.8 (The Wang Inequality [946]). Assume that h(t) € C(]0,+00)) sat-
isfies

t1
,im /t ol =0, (2.2.54)
or
Jimh(t) = 0, (2.2.55)

and that g(t) € C*(]0,+00)), g(t) > 0, satisfies for all t > 0,

g'(t) < —ag(t) + h(t), (2.2.56)
with a constant o > 0.
Then
Jim_g(t) = 0. (2.2.57)
Proof. By (2.2.56), we have
t
g(t) < g(0)e @t + / h(r)e~ (=) (2.2.58)
0
Let v(t) := fot h(t)e=*t=T)dr. Then it suffices to prove

lim w(t) = 0. (2.2.59)

t——+oo
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Indeed, if (2.2.54) holds, then for any € > 0, there exists a constant to > 0,
such that for t; >ty > g,

t1 tl
‘/1 h@ﬁh’gt/ Ih(t)|dt <
t2 t2

which implies that
|h(t)| € LY(R™T). (2.2.60)

Obviously, we have

t/2 ¢
v(t) = h(r)e~ =) dr +/ e (1) dr
0= [ no y () -
It follows from (2.2.60)—(2.2.61) that as t — +o00, we have

400

t/2
|Iﬂﬂ|§e‘““2/n UﬂTﬂdrgeFQVQ/w h(r)|dr — 0, (2.2.62)
0 0
t
|MM§/|Mmm%0 (2.2.63)
t/2

Therefore, (2.2.57) follows from (2.2.58) and (2.2.62)—(2.2.63). If (2.2.55) holds,
then by the ’'Hospital Rule,

t
h (XTd at
Jinear _he

t—l>l+moo v(t) = tl}?oo eat - t—+oo et
= lim h(t) =0
o t—+oo
which, together with (2.2.58), gives (2.2.57), and completes the proof. O

Krejéi and Sprekels [462] in 1998 extended the Shen—Zheng inequality (i.e.,
Theorem 2.2.1) when T' = 400 to the following result (see also, Zheng [998]),
which can be also considered as a nonlinear generalization of the Bellman—Gronwall
inequality in Theorem 2.1.3.

Theorem 2.2.9 (The Krej¢i-Sprekels Inequality [462]). Assume that y(t) is abso-
lutely continuous in [0,+00), y(t) > 0,y'(t) € L, .(R™) and satisfies the following
conditions for all a.e. t € (0, +00),

+oo
/ y(t)dt < Cy < +oo, (2.2.64)
0

y'(8) < fy(t) + h(t), (2.2.65)
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where h(t) > 0 is such that
+oo
/ h(t)dt < Cy < +00, (2.2.66)
0

and let f be a non-decreasing function from Rt into Rt. Then

lim y(t) =0. (2.2.67)

t——+o0

If, moreover, there exist constants A1, As > 0 such that for any y >0,
fly) < Ay + Ay, (2.2.68)

then
eMCy(0) + Cy + As],  for all t <1,

<
y(t) < { et [Cy +Ca+ Ay/2],  for all t>1. (2:2.69)
Proof. Assume that there exist a constant o > 0 and a sequence t, T +00, such
that for all n € N,

y(tn) > 2a. (2.2.70)

We may assume (passing to a subsequence if necessary) that the following inequal-
ity holds for every n € N,

tpt1 —tn >2C1 /a+ (2.2.71)
where o
8= 2f(204)7 t1 > Ch/a. (2.2.72)

By (2.2.64) and (2.2.66), the sets
Ap ={teth —Ci/a,t,] s y(t) < a} (2.2.73)

are non-empty and we may set for all n € N,

an = sup A, (2.2.74)

and similarly,
{ by, = inf{t € [t,, t, + C1/a] : y(t) < a}, (2.2.75)
sp = min{t € [an, by] : y(t) > 2a}. (2.2.76)

By construction, we have for all n € N,

Gn < Sp <tp < by < anti, (2.2.77)
i1 —bn > B, (2.2.78)
ylan) = y(bn) = a,y(sn) = 20, y(t) > a, for all t € [an,by]. (2.2.79)
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We now define an auxiliary function z(¢) by the formula

_Jy)—a, for all telJr_[an,bn
2(t) = { 0, otherwise. (2:2.80)

Then z(¢) is non-negative, absolutely continuous, and for a.e. t > 0, we have
() < F(2(8) +a) + hlt), =(t) < y(o). (2.2.81)
Moreover, for a.e. t € [s,, — 3, $p], we have

z(t) < « (2.2.82)

and integrating (2.2.81) from ¢ to s,, we obtain

o2 (t) < / T (F) + @)+ b)) dr

s (2.2.83)
<BfGa)+ [ n(rdr
sp—0
For all t € [s,, — 3, s»], we thus have
a2 < z(t) +/ h(7)dr, (2.2.84)
sn—0

and integrating (2.2.84) over [s, — 3, s,] once more, we conclude that for all n € N,
1 sn
zaﬁ < / <z(7’) + 5h(7’)>d7’7 (2.2.85)
sn—PB

which is a contradiction, since both z and h are integrable and the intervals (s,, —
B, s,) are pairwise disjoint.

In order to prove (2.2.69), it suffices to rewrite (2.2.65) with (2.2.68) in the
form

d
dt

Hence, for every 0 < s < t, we have

(y(t)e*Al Jo y“)‘”) < (Ag + h(t)) e~ A1 Jo y()dT (2.2.86)

t
y(t) < y(s)eAl Sy y(rydr +/ [Ay + h(T)]eA1 Sl ylo)do g

S

(2.2.87)
< eMC (y(s) 4+ Cy 4 As(t — 5)).

For any t < 1, we simply put s = 0; for all ¢ > 1, we integrate (2.2.87) with respect
to s from ¢t — 1 to t, which completes the proof. O
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The following example, presented in [462], shows that we cannot expect any
a priori pointwise bound for y(t) if f(y) grows faster than 2.

Example 2.2.1 ([462]). Let € € (0, 1) be given. For n > 1, we set
[t — 171, for all t€[0,2]\ [l —1/n,1+1/n],

yn(t) << nle, for all te[l1—1/n,1+1/n], (2.2.88)
e?e, for all t > 2.

Then vy, are absolutely continuous, f0+°° yn(t)dt < 14 2/e, yo(0) = 1, y,,(t) <
(1— 5)y2+s/(1_5)(t) a.e., and the sequence {y,(1)} is unbounded.

Later on, Zheng [999] showed the following strong version of the inequality
(2.2.65).

Theorem 2.2.10 (The Zheng Inequality [999]). Assume that y(t) is a continuous
non-negative function on [0,400) satisfying the following conditions:

“+o0
/ y(t)dt < C1 < 400, (2.2.89)
0

y(t) —y(s) < / (f(y(T)) + h(7))dr, for all 0 <s<t< +o0, (2.2.90)

where f and h satisfy the same assumptions as in Theorem 2.2.8. Then

dim_y(t) = 0. (2.2.91)
Proof. We shall again use a contradiction argument, exactly as in Theorem 2.2.8.
By the continuity and non-negativity of y(t), and condition (2.2.89), it is easy to
see that if (2.2.91) is not true, then there exist a constant 8 > 0 and a sequence
tn,tn — 400, such that y(t,) = 8 and tn41 — tn, > S/(2f(5)) for all n. Let
m, be the minimum of y on [t,,t, — 8/2f(8),ts]. We now estimate the lower
bound of m,,.
If m,, < B, let the minimum be achieved at t} (¢} < t,) and let t2* = sup{¢ |
tr <t,y(t) < B}. Then y(t:*) = . It then follows from (2.2.91) that

[
8= m =y(t;7) = u(6) < [ (o) + b)) dr
5 :: (2.2.92)
. h(t)dt.
< J(6) 21(8) © /tn—ﬁ/@f(ﬁ)) (o
Thus, for all t € [t,, — B/(2f(5)), L],
B/2 < m, + /tn h(t)dt
tn—B/(21(8))

(2.2.93)

tn
gyu»+/’ h(t)dt,
tn—B/(2f(8))



120 Chapter 2. Differential and Difference Inequalities

which clearly holds when m,, = 8. Thus, integrating (2.2.93) with respect to ¢t and
summing with respect to n, we reach a contradiction to condition (2.2.89). (]

Define the space
Cloc = {u : [0, +00) = R;uljo,7) € C[0,T] for all T >0},
which is equipped with the seminorm

Jullo) = gnas, [u(r)],

where the function u/jo 7] denotes the restriction of u to [0, TY].

The next result (see, e.g., Theorem 2.2.10, Krejci, Sprekels and Zheng [464])
generalizes Theorem 2.2.1 and Theorems 2.2.8-2.2.9 which have been stated in the
case of continuous functions, while Theorem 2.2.10 ([464]) below extends them to
the discontinuous case. The proof is based on the following lemma.

Lemma 2.2.11 ([464]). Let T > 0,9 € Cloc,p € L(0,T), and y € BV (0,T) be
gwen such that
(i) g(u) >0,p(t) >0 y( ) >0 for every uw > 0 and (almost) every t € [0,T],
(i) the function q(t) fo T)dT — y(t) is non-decreasing in [0, T).
Foru >0, put G(u) := f )dv Then the function

Q) = / o(y(r)p(r)dr — Gly(t)) (2.2.94)

is non-decreasing on [0,T].

Proof. Indeed, for any n € N, we construct the equidistant partition 0 = sy < 51 <

- < 8p, = T of the interval [0,T], s := Tk/n for k = 0,1,...,n. We approx-
imate the functions p,y by piecewise constant and piecewise linear interpolants,
respectively. To this end, we define

n [°k
pn(t) = T/ p(T)dr,
Sk—1

(= s-1) (u(sk) — y(sk-1)),

alt) = ylse1) + 1,

for all t € [sg—1,8k), k =1,...,n, continuously extended to ¢t = T, and a function
Qn:[0,T] = R by

Qu(t) = / (0 (7)pn (7 — G(yn(t)).

By hypothesis (ii), we get for all ¢t € (sk—1, sk),
n

0 = o) =) < 7 [ ol = (o),

Sk—1
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hence Q',(t) = g(yn(t))(pn(t) — y,,(t)) > 0. We now know that p, — p strongly
in L1(0,T) as n — +00,yn(t) — y(t) a.e., hence Q,(t) — Q(t) a.e. Since Q,, are
non-decreasing for every n, the function @ is also non-decreasing and hence the
proof is complete. [

Theorem 2.2.12 (The Krejéi-Sprekels—Zheng Inequality [464]). Let f € Cloe, h €
LY(0,+00), and y € BVioc(0,+00) N L*(0, +00) satisfy

(i) f(u) >0, h(t) >0, y(t) > 0 for every u > 0 and (almost) every t > 0,

(i) [7°°h(t)dt = H, ["*yt)dt=:Y,

(iii) the function g1 (t) ::fg(f(y(T))+h(T))dey(t) is non-decreasing on (0, 400).
Then

lim_y(t) =o. (2.2.95)

If, further, the function F(u) := [} (max(1, f(v)/v))” " dv for all u > 0 satisfies
the condition

uglfm F(u) = +o0, (2.2.96)
then
y(t) <Y := FYF(y(0)) + Y + H), for allt >0, (2.2.97)
y(t) < F~Y2Y + H), forallt>1, (2.2.98)
Var(o 100 (%) < 47 (0) + 4(Y (| flljg.y) + HY). (2.2.99)

Proof. First, we assume that (2.2.96) is valid and for all ¢ > 0, let p(t) := f(y(¢))+
h(t). Then we know that the hypotheses of Lemma 2.2.2 are satisfied for any T' > 0,
and so the function

UG R,
Q0 = [ iutey sty ¥ FOO (2:2:100)

is non-decreasing in [0, +00). Obviously, we know that for every t > s > 0,

Flu) - F(s) < [ y(r?fﬁgsz);,;(i((?)};Y) .

t
< / (y(r) + h(r))dr <Y +H
which, by taking s = 0, gives (2.2.97). Note that the following inequality,
Fyt)) < F(y(s)) +Y + H <y(s) +Y + H,

which, integrated over [t — 1,¢] for ¢ > 1, yields (2.2.98) immediately.
If now we define

q2(t) == /0 I llo,v7 + A(r))dr — y(), (2.2.101)
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then by assumption (iii) and inequality (2.2.97), we conclude that the function ¢,
is non-decreasing, and Lemma 2.2.2 for g(u) = v and arbitrary T > 0 implies that
the function

¢
1
Q2(t) :/0 () IF lo,vy +A(T))dr — L y2(1) (2.2.102)
is non-decreasing in [0, +oo).
Let S :={t;}]_,0 =19 <t1 < <t, be an arbitrary sequence, and define

= Z ly*(t5) = v* (t5-1)]- (2.2.103)

Note that in the above definition of V(.S), we first eliminate monotone parts
of the sequence {y?(¢;)}. To this end, we may choose jo := 0, and for k > 1,
we define by induction the sets M}, of all indices ¢ > ji_1 such that the sequence
{y?(t;)})—,,_, is monotone. Then we set ji : max My, until j, = n for some k = n'.

Therefore the sequence {y(t;,)}i_, is alternating, that is,

(V2 (t50,0) — ¥2(t50) (V2 (t5) — 42 (85, 1)) <O for k=1,...,n' =1 (2.2.104)

and there holds that
V(S) =1y () — v*(t )l (2.2.105)
k=1

We now either have (—1)* (y*(t;,) — ¥2(tj,_,)) > 0 for every k = 1,...,n/
and

k!

V(S) = (0 + 22 ]21+1 - Q(t]ézﬂ)) .

Noting that the function (2.2.102) is non-decreasing, we conclude in both
cases

V(S) < y2(0) + 4 / ") (o1 + b)) dr
<y?0)+4 (Y|l +HY).

(2.2.106)



2.2. Differential inequalities leading to asymptotic behavior 123

Since the sequence S is arbitrary, (2.2.99) follows. In particular, the function
y2(t) tends to a finite limit as t — +o0o. Note that y(t) is integrable, this limit
must be zero.

Assume now f is an arbitrary non-negative continuous function. Then if for
all u > 0, we take

g(u) :=max (0,min(1,2 — u)), G(u):= /Oug(v)dv7

then from Lemma 2.2.2, it follows that

Q) = / d() () + h(r)dr — G(r)

is non-decreasing in [0,+00). If now for all ¢ > 0, we set y*(t) := G(y(t)) <
y(t),qi (t) :== fOt(F* +h(r))dT —y*(t), where F* := || f|l{0,2), then for every t > s >
0, we obtain ¢ (t) — ¢i(s) > Q(t) — Q(s) > 0, hence ¢} is non-decreasing.

We are hence now in the previous situation, with y*(¢), ¢i(¢), f*(t) = F*
instead of y(t), ¢1(t), f(u), respectively, which yields that lim; .~ y*(¢t) = 0, so
that there exists a time 7' > 0 such that y*(¢) < 1 for all ¢ > T". Thus y(t) = y*(t)
for all t > T* and the proof is now complete. O

Remark 2.2.1 ([464]). In Theorem 2.2.10, if we remove the condition (2.2.96), then
we no longer have an a priori bound for y(t). Indeed, it suffices to consider any
continuous function f(u) > max{1l,u} such that Fy, := 0+°O v/f(v)dv < +o0. If
we let ®(u) := [ 1/f(v)dv, we then have

“+o00 1 “+ o0
b= [ aso< [ aswdos [T a0 <1+ R - PO,

For an arbitrary € € (0, P), there is a constant R. > 0 such that &, —
D(R.) = ;LOO 1/f(v)dv = ¢ and define the function

) = O-1(t), forall t € [0, P, — €],
Y\ =0 0, forall t > @ — e

Then y.(Poo — €) = Re and y.(t) = f(y(t)) for all t € (0, Do — &), hence

400 b, —¢e
/0 e (t)dt = / YL (O (1) F(y=(8))dt = F(R.) < Fog

and .
[0, forallte|0,Ps —¢l,
/O flye(m)dr —ye(t) = { R. +tf(0), forall t > ®oo —e.

Hence, the hypotheses (i)—(iii) of Theorem 2.2.10 hold with h =0 and Y =
F independently of e, while y (P — ) — 00 as e — 0.
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The next result, which can be found in Wang [946], is concerned with the
method of Lyapunov functionals. Since it is a useful tool in dealing with the
asymptotic behavior of global solutions to evolutionary differential equations, we
still state it here.

Theorem 2.2.13 ([946]). Let a > 0 be a constant, and V (t) € C([a, +00)) satisfy
(1) V(t) is bounded from below;

dv(t
(®) < —Kg(t) + h(t), (2.2.107)
dt
(2) +o00
g(t) € C'a, +o0), g(t) > 0, / h(#)dt < +oo, (2.2.108)
where K > 0 is a constant. If there exists a constant B such that
d
iz( ) <5 (2.2.109)
then
tlgrnoog(t) 0. (2.2.110)

Proof. Tf (2.2.110) is not valid, then without loss of generality, we may assume that
B > 0, and there is a constant g9 > 0 and a sequence {t;},t; — 400 satisfying

a=tg<ti<to<---<t;<---, t; —t;_1>1,1=1,2,... (2.2.111)
such that
g(t:) > eo. (2.2.112)
Now choose an o > 0 so small that
ticg <ti—a, af <ep/2. (2.2.113)
With the help of (2.2.109), we derive for all t € [t; — a, ],
g(ti) — g(t) < B(t; — ). (2.2.114)
Then it follows from (2.2.112) and (2.2.114) that
g(t) > g(t;) + Bt —t;) >e0— Ba>e0/2, ti—a<t<t,. (2.2.115)

Exploiting (2.2.107) and (2.2.115), we deduce that for all N € N and for all
t2>tn,

V(t) < Via K/+oo dt+/a+ooh(t)dt

KZ/ t)dt + /+OO h(t)dt (2.2.116)

+oo
<V(a) —egNKa/2 Jr/ h(t)dt.

a
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Thus it follows from (2.2.108) by letting N — 400 that in (2.2.116),

lim V(t) = —o0,

t——+oo
which contradicts the assumption (1). The proof is thus complete. O

To end this section, we are going to introduce a conjecture due to Cruz-
Sampedro [178] which describes the exact asymptotic behavior of solution at infin-
ity to abstract second-order differential inequalities in Hilbert spaces and extends
previous work of Jéger [392] of Agmon.

Assume H is a Hilbert space over the complex numbers C with inner product
(-,-) and norm || - ||. We consider functions w on Rt with values in H satisfying
the following form of second-order differential inequalities

| —w”(r) + Brw(r) — K2w(r)|| < Cr= 170 w(r)|| + g(r), >0, (2.2.117)

where C' > 0 and § > 0 are constants, g is a function in L?(R*") with compact
support, and k is a complex number satisfying Sk > 0, and as in [392], we as-
sume that B, are non-negative linear operators on H with a common domain D,
independent of r and dense in H, and satisfy the following condition:

Condition I. For every h € D, the map r — B,h from RT to H is continuous
and the function r +— (Bh, h) is of class C! on R*. Moreover, for some constant
B> 1, for all h € D and some ry > 0,

~pnns?

dr . (Byh,h), r>mg. (2.2.118)

Thus we are in a position to state main results from [178] as follows.

Theorem 2.2.14 ([178)). Ifw € W2 (RT, H) is a solution to (2.2.117), with Sk > 0,
satisfying

“+o0
/ leo(r)|[*dr < +o0, (2.2.119)
0
then there exists a v € H such that

lim exp(—ikr)w(r) =1 strongly in H. (2.2.120)

r——4o0

It follows from Theorem 2.2.12 that any square integrable solution w of
(2.2.117) with Sk > 0 satisfies as r — 400

lw(r)]] = O(exp(=Skr)). (2.2.121)

It follows from the following unique continuation “at infinity”, due to Cruz-
Sampedro [178], that this upper bound is optimal.



126 Chapter 2. Differential and Difference Inequalities

Theorem 2.2.15 ([178]). Assume that w is defined as in Theorem 2.2.12 and

lim || exp(—ikr)w(r)| = 0. (2.2.122)

r——4o00
Then w has compact support.

Recall that the exact asymptotic behavior at infinity of solutions to (2.2.117)
with & € R\{0} has been studied by Jager [390, 391, 392] who proved not only in
[392] an analogue of Theorem 2.2.12 for § > 1/2, but also in [390, 391] that if w is
a solution to (2.2.117) satisfying lr}gligjﬂw(r)ﬂ = 0, then w has compact support.

We also note that, when k € C with Sk > 0, Agmon [11] proved Theorem 2.2.12
for the class of operators B, = p(r)S, where S is a fixed non-negative operator
on H and p(r) a positive continuously differentiable function satisfying for some
constant 8 > 1 and for all r > rg

(r’p(r)) < 0. (2.2.123)

Furthermore, Agmon [11] also proved Theorem 2.2.13 for this latter class of
operators for = 2 and conjectured that his result holds for any 6 > 1. In fact,
Theorem 2.2.13 ([178]) has confirmed that Agmon’s conjecture is correct.

It is known that the usual concrete form of operators B, satisfying Condi-
tion I is given by B, = —A/r? with A being the Laplace-Beltrami operator on the
unit sphere S™7! (see, e.g., [11, 12, 390, 391]). We also find the concrete operators
B, satisfying Condition I without the form B, = p(r)S in [15, 178].

First, Theorem 2.2.12 is a direct corollary of the abstract results in Theorems
2.2.14 and 2.2.15 below. Since the proofs of these results are simple variants of
Agmon’s proofs [11] of the similar results for B, = p(r).S, we shall omit the detailed
proof here. In order to prove Theorem 2.2.13, it merely suffices to follow Agmon
[11] (see, e.g., Cruz-Sampedro [178]) closely and introduce some new techniques of
the Bessel-function arguments of Agmon to prove his conjecture. Next, to prove
Theorem 2.2.13 we need some auxiliary estimates and definitions.

Consider the following abstract second-order differential operator L

L= @ A d B 4

== g2 +2 " + By, (2.2.124)
where the operator L acts on H-valued functions on RT; for all » > 0, A, and B, are
linear operators on H with a common domain D dense in H and independent of r.

We first make the following assumptions (see Cruz-Sampedro [178]).
(A) There exists a constant x > 0 such that for all h € D and r > 0,

R(Aqh,h) > &||h]> (2.2.125)

(B) The operators B, are non-negative, and for every h € D, the map r — B,.h
from RT to H is continuous and the function 7 — (B,.h, h) is of class C* on
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R*. Moreover, for some u > 0, rg > 0 and r > rg, we have for all h € D,

fjr(Brh,h) > l:(Brh, h). (2.2.126)

Next, we define the domain of the operator L.

Definition 2.2.1 ([178]). By W, we denote the class of H-valued functions v on R*
satisfying:

i) v belongs to the Sobolev space VVE)’CQ(R‘*‘; H), i.e., v is strongly differentiable

and v’ is absolutely continuous on compact subintervals of R*, with v” €
L, (R H).
ii) For almost all r > 0, v(r) and v'(r) belong to D.
iii) The map r — B,v(r) belongs to L _(R™; H) and the map r — (B,v(r),v(r))
is absolutely continuous on compact sub-intervals of RT.

Now taking v € W, and noting that the operators B, are non-negative, for
any r,s in RT,

(Bru(r),v(r)) = (Bsuv(s), v(s))

> (B,v(s),v(s)) — (Bsv(s), v(s)) + 2R(Bro(s), v(r) — v(s)). (2.2.127)

Using (2.2.127) and the assumptions on v, we may conclude that for almost
all r > 0,

d

dr (Bro(r),v(r)) = (Brv(r), v(r)) + 2R(Bv(r),v (1)), (2.2.128)

where the prime at v denotes differentiation with respect to r and

d

(Byu(r),v(r)) = gt (Beo(r), v(r))|e=r- (2.2.129)

Noting that the following three theorems are straightforward generalizations
of similar results proved by Agmon [11] for B, = p(r).S, we omit their proofs here.
Indeed, Theorem 2.2.14 below can be derived as in [11] from Theorem 2.2.15 which

follows directly from Theorem 2.2.14.

Theorem 2.2.16 ([178]). Assume that v be an H-valued function on R such that
v € WL and v(r) =0 for all 0 < r < 1y, where 1o is as in (2.2.126), and further
v satisfies, for all r > rg,

ILo(r)ll < Cr= =2 [lo ()] + o (r), (2.2.130)

where C >0 and 6 > 0 are constants and ¢ is a function in L2 (R™") satisfying

+oo
/ o2 (r)dr < +o00 (2.2.131)
0
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for some constant o such that 0 < o < p and a < 1+ 2§. The constant p is as
defined in (2.2.126). Assume, in addition, that there holds

+oo
/ [0/ (r)||? exp(—4nr)dr < 400 (2.2.132)
0

for some constant n satisfying 0 < n < k, where k is as in (2.2.125). Then the
following inequality holds:

+00 too
n/ ra||v/(r)||2dr +(p—a) / ro‘_l(Brv(r)7 v(r))dr
0

0

“+o0o T
<kt </ r‘xgog(r)dr + 012/ 1"“_25||v’(r)||2dr> ,
0 0

C1=2C/(1425—a) and T =(Cy/r)".

(2.2.133)

where

Theorem 2.2.17 ([178]). Assume now that v satisfies the assumptions of Theorem
2.2.14 and that the parameter p in (2.2.126) is larger than 1. Then it follows that
there exists a i € H such that

lim o(r) =1 (2.2.134)

r—+00
strongly in H.

We point out here that the following result plays a crucial role in the proof
of Theorem 2.2.13.

Theorem 2.2.18 ([178]). Assume that L is defined as in (2.2.124) and v is an H-
valued function on Rt such that v € Wi, and v(r) =0 for all 0 < r < 1y, where
ro s as in (2.2.118), that v satisfies, for all r > 1o,

[Lo(r) +yr~ ()| < Cr=' =2 Ju(r)]| + ¢(r), (2.2.135)

where C' > 0 and 6 > 0 are constants, v is a real number, « satisfies 1 < a < 3,
and ¢ is a function in L2 (RY) satisfying

loc
“+o0
/ o(r)|?dr < +o0. (2.2.136)
0

Moreover, assume that

+oo
/ |v'(r)||? exp(—4nr)dr < +oo (2.2.137)
0
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for some constant n satisfying 0 < n < k, where £ is as in (2.2.125). Then

too 2 2
A P2 o ()| P

4 e « 2 2 fo a—2—20 v(r 2 p
S(MQ_UP<A lpPdr+c [ ||Und>,

where

(2.2.138)

Ry = (2C/k(o — 1))/°.

Remark 2.2.2. ([178]) We observe that the condition that Ry is independent of ~y
plays a key role in proving Theorem 2.2.13.

Now define on R* for all v > 0, > 0 and r > 0,

r/v
Guu(r) = (p(r/v)) " exp <V/1 p(t)l/zdt> : (2.2.139)

where p(r) = —k? + 7=, Observe that Ik > 0, p(r) never vanishes, so that the
square root of p(r) is chosen to satisfy R(p(r)!/?) > 0. Since the functions G, ,, are
the WKB approximations (see [706]) to the solutions of the Bessel-like equation

M
—U"—&-(—k‘Q—&-V#)u:O, r >0,
T

we can employ (2.2.139) to get

G, . (r) = — ((p(r/y)m + 411/ I;((://g) Goop(r) (2.2.140)
and
Gy u(r) = (k2 + I: + :2 g,,(r)) Gou(r), (2.2.141)

where the constant C'; depends only on k and g such that for all » > 0 and all
v >0,
lgv(r)| < C1. (2.2.142)

Thus g, (r)/r? is short-range uniformly in v, which is crucial to apply The-
orem 2.2.14 in the proof. Next, if we set A,(r) = —G,, ,(r)/G, .(r), then we can
show that there exists a 1y > 0, depending on pu, such that for all » > 1 and for
all v > 1y,

1
RA,(r) =, (Im k)32 | k|71, (2.2.143)
In fact, we may conclude

Ay(r) = (=K + (v/r)") 2 = g (r) /1, (2.2.144)
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where
v/r)#
=
4 (v/r)+ —k
Since Sk > 0, there is a constant Cy > 0 independent of v such that |g, ()] <

Cy for all r > 0. Let 6 = Arg(—ik), |0] < 7/2. Thus using some basic estimates as
n [11], we can derive that

R ((v/r)" = k)" > cosb|(v/r) — k|12
> (cos0)*/2((v/r)¥ + [K[%)1/2 (2.2.145)
1 2 /2
>, (cos 0% (/)2 + [k])

from which it follows that there exists a 1y > 0 such that for all v > vy and for all
r>1,

R A () > (cos6)[k] = | (SK)*/2[k ™.

This hence proves (2.2.143). Finally, set G, ,(r) = exp(—pv + i0v), where
pv and 0, are real-valued functions on R, and note that v, (r) = p,(r) satisfies
yu(r) =R A,(r) and for all » > 0,

yo(r) = ()2 — (002 = (S k)2 + (RE)2 = (w/r)* =R g (r)/r2.  (2.2.146)

After having established Theorems 2.4.14-2.4.16, we can prove Theorem
2.2.13, see [178] for details.

2.3 Differential and difference inequalities
leading to decay rates

From Section 2.2 we know only that the non-negative function (y(t), say) goes
to zero as time tends to infinity. We have no information on the decay rate of
y(t). In fact, the decay rate of y(t) depends on some factors which include some
terms in the inequality. This can be clearly seen from the following two theorems,
which indicate that when the differential inequality involves a decay term h(t),
the corresponding non-negative function y(t) has a similar decay rate.

The next result was obtained in Qin, Ren and Wei [803] to prove the decay
rate of global solutions.

Theorem 2.3.1 (The Qin-Ren-Wei Inequality [803]). Assume that y(t) € C*(RT),
y(t) >0 on RY, and satisfies for all t > 0,

y'(t) < —Coy(t) + A(t), (2.3.1)
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where 0 < \(t) € LY(R™) and Cy > 0 is a constant. Then

lim y(t) = 0. (2.3.2)

t——+oo

Furthermore,

(1) if A(t) < Cre=t for all t > 0, with C1 > 0,9 > 0 being constants, then for
all t >0,

y(t) < Cae ™, (2.3.3)

where Cy > 0 anda > 0 are constants.

(2) if AMt) < C3(14+t)7P for all t > 0, where p > 1 and C5 > 0 are constants,
then for all t > 0,

y(t) < Cy(14t) 7P+ (2.3.4)

with a constant Cy > 0.

Proof. Multiplying (2.3.1) by e“°? and integrating the resulting inequality, we have
t
y(t) < y(0)e 0 4 e_c"t/ A(s)eC0ds. (2.3.5)
0
Noting that A\(t) € LY(RT), we get

t t/2 t
et / A(s)eCosds = / Als)e™ 0 ds + / As)e™@(=)ds  (2.3.6)
0 0 5

2

—+o0 t
< e*(CO/z)t/ A(s)ds +/ A(s)ds — 0, as t — +oo.
0 5

Now (2.3.2) follows from (2.3.5) and (2.3.6).

(1) It M(t) < Cre=@ot for all t > 0, with C; > 0,9 > 0 being constants,
then it follows from (2.3.5)—(2.3.6) that

¢
y(t) < y(0)e=Cot 4 Cfe=(Co/2t L ¢y / e~ *%ds
t

< y(o)e—COt + C{e—(CU/Q)t + Cl e—(ag/?)t
> o

—at
SCQB 047

with C] = O+°O A(s)ds, Co = max {y(())7 1, 2(1) } > 0and o = } min{Cy, ap} >
0. This proves (2.3.3).
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(2) Tt A(t) < C5(1 4+t)7P, for all t > 0, with p > 1,C5 > 0 being constants,
similarly to case (1), it follows from (2.3.5)—(2.3.6) that for all ¢t > 0,

t
1
~Cot | (1 ,—(Co/2)t
y(t) < y(0)e” 0" + Cle ™0 +C’3ﬂ (1+s)Pd$

2

< y(0)e ot 4 e (@ G (1t o
= ! p—1 2
< Cy(1+t)7 P

for some constant Cy = Cy(y(0), C{, Cs, p) > 0 depending only on y(0), Cj, Cs
and p. This gives us (2.3.4) and hence the proof is complete. O

For case (1) in Theorem 2.3.1, there is another proof, due to Munoz Rivera
[645], which will be stated in the next corollary.

Corollary 2.3.1 (The Munoz Rivera Inequality [645]). Assume that
y(t) € CHRT), y(t) >0 on RY,
and satisfies for all t > 0,
y'(t) < —Coy(t) + Cre™ " (2.3.7)

where Cy, Cy, and ag are positive constants. Then there exist positive constants
Cs and « such that for all t > 0,

y(t) < Cpe™ . (2.3.8)

Proof. Let

Then from (2.3.7) we have

F'(t) =y (t) — 2C1e~ " < —Coy(t) — Cre~ "

< _aF(), (2.3.9)
where o = min (Cp, p/2) > 0. Consequently, for all ¢ > 0,
F(t) < Cye™
with Cy = F(0) = y(0) + 21, which implies (2.3.8). O

Recently, Qin and Ren [802] extended Theorem 2.3.1 to the next form.
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Theorem 2.3.2 (The Qin—Ren Inequality [802]). Suppose that y(t) € CH(RY),
y(t) >0 on RT, and h(t) is a positive function salisfying f0+°° h(t)dt =
(1) If y(t) satisfies for all t > 0,

Y (1) < —Coh(t)y(t) + A(D), (2:3.10)
where 0 < \(t) € LY(RT), t_l}gl 28 =0, and Cy > 0 is a constant, then
tilglooy(t) 0. (2.3.11)

Furthermore,

(2) if Mt) < Cih(t)e 0o M) for all ¢ > 0, with C; > 0, ag > 0 being
constants, then there exists a constant Ry > 0, such that as t > Ry, for all
t>0,

y(t) < Oy Jo hlo)ds, (2.3.12)

with Cy > 0, a > 0 being constants.

Proof. (1) Multiplying (2.3.10) by e° Joh(@)dw and integrating the resulting in-
equality, we have

¢
y(t) < y(0)e=CoJo hwdw 4 o=Co fyh “’/ A(s)eC0 Jo Mwldw g (2.3.13)
0
Noting that A(t) € L*(RT), we have

t t
7C0 fo w/ )\( ) Co fo dwds _/ )\(S)@icﬂ f; h(w)dwds
0 0

2.3.14
[ As)eCnfi gy Y
eCo f(;‘ h(w)dw ’
By the I'Hospital rule, we can derive in case (1) that
Y A(s)eCofo edwgs g A(t)
t_l)1+moo Co i h(u)ds = Gy t_l}gloo hit) = 0 (2.3.15)

which, together with (2.3.13) and (2.3.14), gives us (2.3.11).
(2) If A(t) < Cyh(t)e=0 Jo M@)dw for all ¢ > 0, then from (2.3.14) it follows

that ) )\(t) o
1 «@ f h(w)dw __
< 0 =
0< Co t£+m00 h(t) Co tl}?ooe ’ 0,

hIIl - “. 2.3.16
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We claim that there exists a large constant R; > 0 such that if ¢ > Ry, then
fot )\(S)GCU N h(w)dw 74

< @ S h(w)dw
eCo J5 Mw)dw =6 ; (2.3.17)
where 0 < o < min{Cp, ao}.
In fact,
L P W (e
totoo  (Coma) [yhwdw  Cp — a t=Foo ¢(Co—a) [ h(w) dwh(t)
< Cy lim e(a ag fU h(w)dw _ 0.

Co — o t—+o0

Then there exists a large constant R; > 0 such that for t > Ry,
Jo Als)eCo Jo it g

0 2.3.1
e(C’g—(x fo h(w)dw -7 ( 3 8)
which is (2.3.17). By (2.3.13) (2.3.17), (2.3.18) for all t > Ry,
y(t) < y(0)e=CoJo Mwlde | o= fy hw)dw < ¢ p=a [y h(w)dew (2.3.19)
with Cy = max{y(0), 1} > 0. This proves (2.3.12). O

The next result is simple and can be proved directly.

Theorem 2.3.3 (The Qin—Ren Inequality [802]). Let 0 < y(t) € C*(]0,+o0)) and
satisfy for all t > 0,

y'(t) +ay?(t) <0, y(0) >0, (2.3.20)

where p > 1 and a > 0 is a constant. Then for all t > 0,
y(t) < y(0)e™™, if p=1, (2.3.21)
y(t) < 1/[y"P(0) + a(p — )PV i p> 1. (2.3.22)

Note that when p = 1, the estimate (2.3.21) reduces to (2.3.8) with C; =0
in Corollary 2.3.1, and (2.3.22) establishes the polynomial decay of y(t).

We may find the following result in Munoz Rivera [645].
Theorem 2.3.4 (The Muiioz Rivera Inequality [645]). Assume that y(t) € C*(RT),
y(t) >0 on R, and satisfies for all t > 0,

Ky

y/(t) < *Ko[y(t)]l-i_l/p + (1 + t)l-i-p

(2.3.23)

where Kg > 0,K; > 0 and p > 1 are constants. Then there exists a constant
Ko > 0 such that for all t > 0,

y(t) < Kg[py(O) + 2K1]

(a4 ep (2.3.24)
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Proof. Let h(t) = paf;)p and ¢(t) = y(t) + h(t). Then (2.3.23) yields
2K,
TN — ol (4
< Ko { O] P + Ky R (1400

)1+1/p 1

p
< —Ko {[ym]l“/p + Y
041

5 [h(t)]1+1/p} . (2.3.25)

Thus taking ap = min (17 (B)1+i/p Koll(ll/”>’ we can obtain

9'(t) < *Koao{[y(t)]”l/p + [h(t)]lﬂ/p} (2.3.26)
Noting that
g FYP = [£(t) + g(O)]' TP < ay ([f(t)]lJrl/p + [g(t)]1+1/p)

with a; = 2P~ we can conclude from (2.3.26) that

—Koag

ay

g'(t) < [g(O) e,

which implies
-p
g(t) < p’g(0) {p + K;)lao [9(0)]1/”t}

< P py(0) + 2K4]

(14 1 (2.3.27)

with as = min (p, Kgl‘l” [g(O)]l/p). Therefore, (2.3.24) follows from (2.3.27) with
Ko = pP=t/db. O
The following result is a generalization of Theorem 2.3.4 (see, e.g., [652]).

Theorem 2.3.5 (The Mufioz Rivera—Racke Inequality [652]). Assume that the func-
tion f(t) > 0 is differentiable on Rt and satisfies for all t > 0,

—C1 C2

‘(t) < H)ta 0 2.3.28
PO ol O+ 70 (23.28)

with positive constants a > 0, ¢1,c2, f(0) > 0 and
B>a+1. (2.3.29)

Then there exists a constant cz > 0 such that for all t > 0

ft) < . f(0). (2.3.30)

c3
(1+1¢)
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Proof. Let for all t > 0,

202

F() = 70) + 22 (1417 1(0).
Then from (2.3.29), it follows
F'(t) = f'(t) = 2e2(1 + 1) “FD (0)

<= TR — a1+ )7 £(0),

£(0)
which yields
POy <= (7700 + (107 )+
J(0) (2.3.31)
L)
- F(O 1/a
Integration of (2.3.31) with respect to t yields
F(0) c
Ft) < < 0
() = (14 ct)x = (1+t)af( )
which gives (2.3.30) for some constant ¢z > 0. O

The next result is another criterion for the polynomial decay rate which was
obtained by Kim [439] in terms of a difference inequality.

Theorem 2.3.6 (The Kim Inequality [439]). Let H be a continuous, positive, de-
creasing real function on [0,+00) and bounded by 1. Assume that there are four
constants C1 > 1 and Cq, B,y > 0, such that for all s > 0,

H(s) < ¢ (Hts)f [H(s) ~H ((H%))W + s)] . (2.3.32)

Then there exist constants C > 0 and 0 > 0, such that for any t > 0,
H(t) < Ct™°. (2.3.33)

Proof. Let t > 0. We distinguish two cases:
A\
(1) it (HC“)) <1 then H(s) < & ;

2 1/

(2) if (HC@))” > 1, then (HC(Z))W + s <t+s, thus

2

H(t+s) < 15r<(Hcé))7 + s) (2.3.34)

and
(2.3.35)

1/(B+1)
H(s) < /D {H(s) “H(t+ s)} .
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Consequently, for all s,¢ > 0,

VGRS S
H(s) < OOV H(s) ~ H(t+ )} e (2.3.36)

Let
—1

1/(B+1)
Uy (s) = <Clt> Cy

S tl/V

Now we again distinguish two cases:
o (i) )i}fql(%t[(s) ;<H1(t +5) < L, then H(s) < (3HYF+D 4+ 2 and thus
et +s +s)s L;
(i) if i, < H(s) — H(t + s), then tﬁ(;’) < i, < H(s)— H(t + s), and
therefore

Wy (t+s)

H(s)Wy(t +s) = Uy (s)H(s) ( e

Uyt +s)H(t+s) < Vi(s) ) (2.3.37)

t+s
< Wy(s)H(s),

where we have used the fact that £ — U, (£)¢€ is decreasing. Consequently, we

have proved that for any s,t > 0, we have either W(t + s)H(t + s) < 1, or

U (t+ s)H(t+ s) < Uy(s)H(s). In particular, we deduce that for any ¢t > 0 and

0 # n € N, either ¥y((n+ 1)t)H((n + 1)t) < 1, or ¥y, ((n + 1)t)H((n + 1)t) <
U, (nt)H (nt). Then by induction, we have

U,((n + 1)) H((n + 1)t) < max (1, \Ilt(t)H(t)) =1 (2.3.38)

where we have used that C7; > 1 and H < 1. Hence for all t > 0 and 0 #n € N,

o 1/(B+1) Cs
H((n+1)t) < (n N 1) Ry (2.3.39)
We choose n such that n + 1 <t < n + 2 to obtain that for all ¢ > 2,
204 1/(B+1) Cs
2
H(t%) < ( ; > + /e (2.3.40)
The desired result now follows immediately. ]

We give below an integro-differential inequality, due to Galdi [295], which
also provides an exponential decay rate.

Theorem 2.3.7 (The Galdi Inequality [295]). Assume that B < 400 and y(t) is a

real, non-negative continuous function in [0, 8) such that

y(t) € CH0,8), limy(t) = 0. (2.3.41)

t—p
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Then if y(t) satisfies the integro-differential inequality for all t € (0, 3),

B
y'(t) + a/ y(s)ds < by(t), (2.3.42)
t
with constants a > 0 and b € R, then for all t € (0, ),

y(t) < ky(0) exp(—ot), (2.3.43)

where k = o — 1/[oy — 6 4+ 0e™ 78] = /b2 +4a/o, 0 = (Vb2 +4a — b)/2, 01 =
Vb2 +4a, § = (b+ Vb2 +4a)/2.

Proof. Let W(t) = y(t)e~". Then by (2.3.42)

]
V() +a / 9P (s)ds < 0. (2.3.44)
t
Set 5
t) + 6/ e =)W (5)ds. (2.3.45)
t
Then from (2.3.44) it follows that

F'(t) +6F(t) = V'(t) +a / ’ e =) (s)ds
¢ (2.3.46)

B
+ (6% = 6b —a) / e =) (5)ds < 0,
t

provided that we choose § as the positive root to the equation §%2 — §b — a = 0,
that is, 26 = b + /b2 + 4a. Integrating (2.3.42) yields

F(t) < F(0)e?,

which can be equivalently rewritten as
+5/ ds < F(0)e=9t, (2.3.47)

We now estimate F(0) in terms of y(0). From (2.3.43), setting o1 = 2§ — b,

it follows that
d B
- e*‘st/ y(s)ds | < F(0)e 7!
dt P

which, upon integrating from 0 to [, gives

1—e h

/B y(s)ds < F(0) . (2.3.48)
0

01
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Substituting the value of F(0) into (2.3.44), we obtain
o 1—e o1h

ds < y(0

/0 y(s)ds < y( )0_1 — §(1 — e=o1h)

which implies

y(0)o1

. 2.3.4
0'17(54*(567016 ( 3 9)

B
F(0) = y(0) + 6 / y(s)ds <

Therefore, taking into account (2.3.47), we finally obtain (2.3.43). O

Remark 2.3.1 ([295]). Note that if b < 0, (2.3.42) immediately implies (2.3.43) for
k=1and o = —-b.

Remark 2.3.2 ([295]). Since k < ki = o01/(01 — 6), it follows from (2.3.47) and
(2.3.49) that (2.3.43) implies for all ¢ € (0, §),

y(t) < k1y(0) exp(—ot). (2.3.50)
The following result is due to Agmon and Nirenberg [13, 14].
Theorem 2.3.8 (The Agmon—Nirenberg inequality). If «(t),5(t) are continuous
non-negative decreasing functions for all t > 0 satisfying for all t > 1,
a(t) <BE)+ (alt —1) —alt)), (2.3.51)

with some positive constant ¢, then for any t > 1,

+oo
e"ta(t) < 1 (a(0) — a(1)) +01/1 "t B(t)dt + c1B(1) (2.3.52)

where ¢1, o are positive constants depending only on ¢, provided that the right-hand
side of (2.3.52) is finite.

Proof. The proof is easy and is left to the reader as an exercise. O

Now we shall introduce a series of Nakao inequalities (see, e.g., Nakao [681,
663, 666, 680]). These inequalities are connected with difference inequalities, which
are not only very important for the study of asymptotic behavior of global solu-
tions, but also seem to be interesting in their own right. One of advantages of the
Nakao inequalities is that any of them can furnish a decay rate.

The following two theorems can be found in [663, 684].

Theorem 2.3.9 (The Nakao Inequality [663]). Let ¢(t) be a bounded positive func-
tion on RY satisfying, for some constants k and o > 0, and for all t > 0,
ko T(t) < o(t) — ot + 1). (2.3.53)
Then for allt > 1,
o(t) < {ak(t — 1)+ M~} (2.3.54)
where M = sup,¢(o,1) ¢(t).
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Proof. Setting ¢~ *(t) = y(¢), then from (2.3.53) it follows
d

W)= o) = [ 000+ 1) + (= 0)o(e)] s

= —a/o [0t + 1) + (1 — 0)p(t)] > db - [(t + 1) — ¢(t)]

> ako (o) [ o) s
— ak. (2.3.55)

For any t > 1, choose an integer n as n < ¢t < n + 1. Then from (2.3.55) it
follows that

y(t) >yt —n) +nak >yt —n) + (t — 1)ak, (2.3.56)
whence
d(t) > (t— Dak + ¢~ “(t —n), (2.3.57)
o(t) < [ak(t — 1) + ¢t —n)~ ]~/ (2.3.58)
< lak(t —1) 4+ M~ Ve, O

Corollary 2.3.2 (The Nakao Inequality [663]). Let ¢(t) be a non-negative non-
increasing function on [0,T] for any T >> 1 such that for all0 <t <T —1,

¢ TH(t) < Co(o(t) — o(t + 1)),
with constants Co > 0 and o > 0. Then for all1 <t < T,
¢(t) <{67%(0) + aCy ' (t — 1)} M/

Theorem 2.3.10 (The Nakao Inequality [663]). Let ¢(t) be as in Theorem 2.3.9,
which satisfies (2.3.53) for a = 0. Then we have for all t > 1,

o(t) < Me ¥, (2.3.59)
where k' = —log(1 — k) > 0.
Proof. By (2.3.53) for a = 0, we have
p(t+1) < (1 —k)p(t) (which implies k < 1). (2.3.60)
Therefore, for all ¢ > 1, we have for an integer n with n <t <mn + 1,

1 1 "
oy, Lote-v= (L) ete-n)
S M(l _ k)ft — Metlog(lfk)

which proves (2.3.59). O
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The next result was given in [663, 666, 676, 662].
Theorem 2.3.11 (The Nakao Inequality [663, 666, 676, 662]). Assume that ¢(t) is

a bounded non-negative function on RY satisfying for all t > 0,

e 01(s) < Ko(@(t) = o(t + 1)) + a(t), (2.3.61)

where Ko > 0 is a constant, g(t) a non-negative function, o a non-negative con-
stant. Then we have

(1) if limy, 400 g(t) = 0, then
lim ¢(t) = 0. (2.3.62)

t——+o0

Moreover,
(ii) if we assume that o > 0 and g(t) < Ki|t|=%1 for constants § > 1/a, K1 > 0,
then for all t > 0,
P(t) < Oyt~ (2.3.63)

and
(iii) if @ =0 and g(t) < Kae~% for constants 0 > 0, Ko > 0, then for all t > 0,

P(t) < Cpe 1t (2.3.64)

where §; = min (0,log Klo(ﬂl), and C3,Cy are positive constants depending
on other constants known from the involved data.

Proof. First, we prove (2.3.62) in (i). Suppose (2.3.62) does not hold. Then there
exist a real sequence {tn}zozl and a constant g > 0 such that

tn >2n, @(tn) > eo > 0. (2.3.65)

Also by our assumption on g(t) in (i), we can choose an integer N > 1, which
may be as large as wanted, such that for all ¢t > N,

g(t) < _epte. (2.3.66)

By (2.3.61), (2.3.65), and (2.3.66), we have
ot < Ko(p(ty —1) = ¢(tn)) + g(tn — 1) (2.3.67)

and 1
0< 255+a < Ko(p(ty — 1) — ¢(ty)). (2.3.68)

Therefore, we can use again (2.3.61), (2.3.65), and (2.3.66) to obtain

;95*& < Ko(o(tn —2) — oty — 1)). (2.3.69)
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Repeating this procedure, it follows that for j =1,... N,

1 . .
K0T < Koty — ) = élty —j +1)). (2.3.70)
Summing up the above inequalities over j = 1,..., N yields
1
o Neo ™ < Kooty = N) = é(tn)}, (2.3.71)

which is impossible, because the left-hand side tends to +0c0 as N goes to +o0,
while the right-hand side remains bounded thanks to the boundedness of ¢(t).

Next, we prove (2.3.63) in (ii). Set ¢o(t) = vt=% v > 0, and w(t) = ¢(t) +
¢o(t). Then we have, for any ¢ > 0,

1+« —_ 1ta

S @I = e, 10(5) + 6o (o)
<21+(x 1+« + 14+a 9379
<2 max [97() + 06T ()] (2.3.72)

<2YPO KRG [w(t) —w(t +1)] + I(t),
where

I(t) = 21+ {—Kovt“" + Kov(t +1)7% 4 pltep=00+e) 4 g(t)] . (2.3.73)

We shall show I(t) < 0 for sufficiently large ¢. Indeed, we write

%
_ t+1 e _ 1
I _ K 21+0¢ 1 [’ 1— 1 [’ 0(1+04) 1 0
(t) = vKy (t+1) ( ( ; ) +K0(t+ )t +vKo(t+ )g(t)
(2.3.74)

Here it is easily seen that there exists a positive integer 77 > 0 such that for

all t > 7717
6
(tjl) 1> ;gfl. (2.3.75)

Therefore, by (2.3.75) and the assumption on g(t) in (ii), we have, for any ¢t > T1,

0 1 o
<0y [ s e o)

Furthermore, since 6 > i, we have

lim (t+ 1)%¢ 00+ —q (2.3.77)

t—+oo

Therefore, if we choose v so large that (vKoK;)™! < g, and choose T' (> T7)
sufficiently large, then we have for all ¢t > T,

I(t) < 0. (2.3.78)
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Consequently, for any ¢t > T, we derive from (2.3.72)

max w(s)' T < 2K [w(t) — w(t +1)]. (2.3.79)
st t+1]

Now, putting w~“(t) = y(t), and noting that

1
max w1+“(s)/ {Ow(t+1)+ (1 - H)w(t)}_l_adG >1,
st t+1] 0

we can deduce from (2.3.79) that for all ¢t > T,
1y .
y(t+1) = y(t) :/ (Bt + 1) + (1 Bpu()} "o
0

=a /1 {6w(t + 1) + (1 — O)w(t)} ' "d6 (w(t) —w(t + 1))
> az—ol—“Kgl. (2.3.80)
Hence, for all ¢ > T and any integer n such that n+7T <t < n—+T + 1, we obtain
y(t) > y(t —n) +na2 7Kt

) ) (2.3.81)
> i +na2 YK
> y(s) + no 0
or
() > +na2 oK 2.3.82
w0z (e w) a2 (2.3.82)
whence
21+aKO 1/a
1) < 2.3.83
’LU( ) - |:21+04K0[maxse[T7T+1] w(s)]*o‘ + Oz(t -1 - 1) ( )

From the definition of w(t) and estimate (2.3.83), we thus obtain (2.3.63).
Finally we consider the case o = 0 in (iii). If Ky < 1, then (2.3.61) yields

¢t +1) < g(t) < Koe (2.3.84)

which needs nothing to prove. Hence, we may suppose Ky > 1. Then from (2.3.61),
it follows

Ky—1 K.
pt+1) < 3‘(0 o(t) + Kze—“ (2.3.85)
and by induction,
Ko —1 n n Ko —1 i—1K B »
<Z>(t)§( OKO ) ¢(t—n)+Z( (}(0 ) Kze 6(t=1) (2.3.86)

i=1

Ko—1\" Ky _g-1) Ko—1 g1 Ko—1 g\
< t— 1— n 1—
< (M) o=+ e (ot e
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where n is the integer such that ¢ < n < t + 1. Furthermore, by (2.3.86), there
exists a constant C’ > 0, such that

o(t) < € (1B kg 00) < Ot (2.3.87)

which hence proves (2.3.64). O

The following result is a corollary of Theorem 2.3.11 for r = 0, g(¢t) = const. >
0.

Corollary 2.3.3 (The Nakao Inequality [663, 666, 676, 662]). Assume that ¢(t) is
a non-negative continuous function on [0,T), T > 1, possibly T = 400, satisfying
forallt >0,

sup ¢ (s) < Co(p(t) — p(t +1)) + K, (2.3.88)
s€ltt+1]

with some constants Cy > 0, K >0 and v > 0. Then for all0 <t < T,
—y)
o(t) < {C’Olfy(t Dt + ( sup ¢>(s)) } + K0+, (2.3.89)
0<s<1
with (t—1)" = max(t—1,0). If (2.3.88) holds with v = 0, then instead of (2.3.89)

we have for all0 <t < T,

Co [t]
o(t) < Ogglqﬁ(S) (1 N Co) + K, (2.3.90)

where [t] denotes the integral part of t.

Proof. Obviously, it is trivial that (2.3.89) is valid for all 0 < ¢ < 1. Set

B(t) = {0017@ —1)t 4+ ( sup ¢<s>)v}_

0<s<1

1/~

Thus to prove our assertion, it suffices to show that if for some ¢t > 0,
() < B(t) + KO, (2.3.91)
then the following inequality holds,
Pt +1) < B(t+1)+ KYOFD, (2.3.92)
Assume that (2.3.92) is not true. Then

Pt +1) > Bt + 1)+ KO+ 5 g/ (D), (2.3.93)
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We first claim that ¢(t) > KO+, Indeed, if ¢(t) < KO+ we have
#(t) < ¢(t+1) and hence inequality (2.3.88) implies 7T (t+1) < K, i.e., p(t+1) <
K1Y+ swhich contradicts (2.3.93). Thus

A1) = ¢(t) — KYOD >0, gt +1) = ¢t +1) — KO > 0.

Consequently,
P+ K < (q?)(t) +KY <7+1>) Vo P (1) (2.3.94)

whence, by (2.3.88),
HH () < Co (é(t) —H(t+ 1)) . (2.3.95)

Now set

= / (gt + - mdte+ ) - (30— e+ 1)
> 9677 ) (60) - Bt +1)) = 1G5,
which, thus, gives us

GV +1) =t +1) > P(t) +7Co " =77 (1) +C; (23.96)

Also from (2.3.96) and (2.3.91), we can derive

_ . -1/
Pt +1) =t +1) + KO+ < (¢>’7(t) + 700‘1) T4 kY6

—y =1/
< <7001(t -+ < sup ¢>(s)) +7001> + K0+

0<s<1

< B(t + 1) + Kl/(’YJFl)

which contradicts (2.3.93). Hence the proof of (2.3.89) is complete. The proof of
(2.3.90) is easy. O

The next result is a natural generalization of Theorem 2.3.11 (see, e.g., Nakao
[669, 670]).
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Theorem 2.3.12 (The Nakao Inequality [663, 666, 676, 662]). Assume that ¢(t) is
a bounded non-negative function on RT satisfying for all t > 0,

8776 < Coll+07(9(0) — 9l + 1)+ 9(0) (2.3.97)

where Cy > 0 is a constant, g(t) is a non-negative function, and o a non-negative
constant. Then the following assertion hold:

(i) if > 0,7 =1, and lim;_, ;o (log t)lH/a g(t) =0, then for all t >0,

-1/«
o(t) < C (log(l + t)) : (2.3.98)

(ii) if @ > 0,0 <7 <1, and limy_, o t=7OFY N g() = 0, then for all t > 0,
B(t) < Cot— =1/, (2.3.99)

(iii) if a = 0,7 =1, and g(t) < K1t~ %1 for constants § > 0, Ky > 0, then for all
t>0, )
B(t) < Ca3(14+1)7° (2.3.100)

where 6 = min(0,Cyt);
(iv) if a« = 0,0 < r < 1, and g(t) < Kot %exp (*(00-5-11)(1—7-) (t+1)17’”> for
0 > 1, then for all t > 0,

P(t) < Cyexp (— (Co+ 11)(1 B T)tl—’) . (2.3.101)

The above C; (i = 1,2,3,4) are constants depending on ¢(0) and other constants
known from the involved data.

Proof. The basic idea of the proof is the same as that of Theorem 2.3.11, where
the case r = 0 is treated. We now give the proofs of (i)—(iv) separately.
(i) Set
() = ¢(t) + v(log(1+1)) 7

where v is a positive constant to be determined later on. Then by (2.3.97), we
have

sup Pre(s) < 2t F { max ¢! T (s) + v (log(1 + t))(Ha)/a}
sE[t,t+1] s€[t,t+1]

SC{L+8) (b(t) =9t + 1)) Li(D)} (2.3.102)
where
L(t) = (1+1) [v(log(2 + )/ = v (log(1 + 1) /]

+9(t) + v (log(t + 1)
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We shall show I (t) < 0 if ¢ is sufficiently large. Noting that for large ¢ > 0,

Ii(t) = v (log(1 + t)) "/ [(1 + 1) log(t + 1){ “Zig I f;] o 1}

+ llj[log(t + 1) eg(t) + ya] :

log(t +2) —1/e ~ (log(t+2) —log(t + 1) /e
{log(t + 1)] o < log(t +1) i 1) !

IN

— (2a)7? (log(t +2) — log(t + 1)) (log(t + 1))~ ",
we have for large ¢ > 0,
L(t) < v(log(t+ 1))~/

x {=(20)1(1+ 1) logl(t +2)/(t + 1)) + v~" (log(t + 1)/ g() + v }.

Now, by the assumption on ¢(t), the second term in the brackets in the
right-hand side tends to 0 as ¢ — +o00. Moreover, we can easily check that

. t+2
tilgrnoo(l +t)log (t—i— 1) =1

Therefore, there exists a 17 > 0 such that for all t > T7, we have

L) < y(log(t + 1)>_H/a (—(4a)—1 + ;ya) <0

where we have chosen v > 0 so that v < (2a)~'/®. Thus for all ¢ > T} and small
v, we have

p 9Ms) < G0 ) — v+ ) (2.3.103)

Setting 1~ *(s) = w(s), we obtain

wl) = wit+1)= [ 1,000 + (1 = 0)u¢ + D] "dp

= —a [ {000+ (1 = 000 + D)8 [6(0) = vt + 1)

< —aCitt+1)7h (2.3.104)
Therefore, for the integer n with n + 77 <t <n+1+T7,
n—1 1 n—1 1
w(t —n) —w(t) < faq’)*;t_i < facg—l/o o

< —aCi (logt —log(t + 1 —n)),
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whence
w(t) > inf w(s+T1)+aC tlogt — aCh log(Th + 2)

s€[0,1]
which immediately yields
-1/

< < : /—1 _ /—1
o(t) <P(t) < {56[71111,1%“] w(s) +aCy " logt — aCy ~ log(Ty + 2)}

(2.3.105)
Therefore, for all 0 < ¢ < T, we easily derive from (2.3.97) that

¢(t) < max (g(t), [Cop(0) + g(o)]1/<1+a>) : (2.3.106)

The estimates (2.3.105)—(2.3.106) immediately imply (i).
(ii) In this case, we may set

(1) = ¢(t) + vt
Then, as in (2.3.100), we can obtain

sup }¢9+“(S)5221+“(Cb(14%tYTw(ﬂ —(t+ 1)) + Iy (1)), (2.3.107)
set,t+1

—(1-r)/«
1
L(t) = yt—(l—")/a{co(l +1)" K jt> — 1]

+V71t(17r)/ozg(t) +Vozt7(1fr) )

where

Using the assumption on g(¢) and the following inequality for large ¢ > 0,
—(1-r)/a o
(t+1> _1<_1 T
t
we may obtain for large ¢t > 0,
L(t) = vt~ /ot =1 o1+ 7" (1 —7)/2a +v7/2) <0,

where we have chosen v sufficiently small.
Thus there exists a To > 0 such that for all t > T5,

sup  P'T(s) < 2'TCo(1+ )" (W(t) — Y(t + 1))
s€[t,t+1]

which implies, as in the proof of (i), for any positive integer n with C}} = 217Cy,
n—1
w(t —n) —w(t) < —aCi™t / ! dx
N Jo (t—a)r
<aCi'l—-r)H((t—n+1)T =)

This immediately yields (ii).
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(iif) The proofs of (iii) and (iv) are almost the same, so we only show (iv).
By (2.3.97), we derive

Co(1+1)"
t+1 t)+g(t
st+1 < 00 e+ e
whence, by induction,
T Colt+1- ) i Colt+1—i) .
ot +1) - t—
* L Co(1+t— i) ZOH 41—y 4190 77)

= 11 —&—Ig.

Fix the integer n such that n <t < n+ 1. Then it is readily seen that

I I I
og(h) ZCOHH 11T 5 logdls)
" 1
< - ) + sup lo s
/000(t+1—33)7+1 56[0?1] 59(s)
1

(1+t) "+ (t+1—-n)t"

1
S T (Cot+D)(1—7) (Co+1)(1— 1)

+ 1log{Co¢(0) + g(0)}/ 1+

where in the above second inequality, we assume that sup,ep 1) ¢(s) > 0. Thus
this gives us immediately

1 1—r
IlgCleXp((CO+1)(1_T)(1+t) )

In the same manner, we conclude that

IQ<Zexp( /0 ol —i—tl—x) +1d;z:)g(tj)

= e (‘ o1 —n 1 ”)H> |

The proof is hence complete. O

From the proof of Theorem 2.3.12, we easily get the next result, due to
Nakao [685].

Corollary 2.3.4 (The Nakao Inequality [685]). Assume ¢(t) that is a non-negative

non-increasing function satisfying (2.3.97) for g(t) = 0 and Cy > 1. Then the
following assertions hold:
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(i) If >0 and r <1, then for all t > 0,

o -1
o(t) < {qba(()) + Co /0 (1+t— s)rds}

-1/

where [a]T := max{a,0}.
(ii) If a =0 and r < 1, then for all t > 0,

1 1 -
(1) S¢(0)6Xp{(00+1)(1—r)}e’(p{ (Co+1)(1—r)(1+t) }

The following result, due to Nakao [670], extends from the case § > 1 in
Theorem 2.3.12 (iv) to the case of § = 1.

Theorem 2.3.13 (The Nakao Inequality [670]). Assume that (2.3.97) holds for ¢(t)
in Theorem 2.3.12. If a = 0,0 <7 < 1 and lim;_, y oo (1 +t) exp(kt! ~")g(t) = 0 for
some constant k > 0, then for all t > 0,

¢(t) < C'exp (=C'77) (2.3.108)
with constants C',C > 0.

The following result is a generalization of Corollary 2.3.4 (see also [663], [667],
[678], [675]).

Theorem 2.3.14 (The Nakao Inequality [670]). Let ¢(t) be a non-negative function
on [0, +00) satisfying for all t > 0,

s () < g(0)olt) - ot + 1) (2.3.109)

for constants T > 0, > 0, and a non-decreasing function g(t). Then ¢(t) has the
decay property for all t > T,

B(t) < (czfa(o) + a/Ttg_l(s)d8> _1/a. (2.3.110)

In particular, if « = 0 and g(t) = constant in the above assumption, then for all
t>T,

o(t) < Cp(0) exp{—At} (2.3.111)
with some constant X\ > 0.

Later on, Kawashima, Nakao, and Ono [423] improved (ii) in Theorem 2.3.12,
which can be stated as a theorem.
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Theorem 2.3.15 (The Kawashima—Nakao—Ono Inequality [423]). Let ¢(t) be a non-
negative function on [0,400), satisfying (2.3.97) for some constants Cy, a > 0,0 <
r <1, and let g(t) satisfy for all t >0,

0<gt)<k(1+1t)7" (2.3.112)

with some constants k1 and 8 > 0. Then ¢(t) decays, for all t >0, as

() < kp(141)79, 0min<1ar,1f_a> (2.3.113)

where ko > 0 is a constant depending on ¢(0) and other data involved in the
assumptions.

Proof. In fact, we may assume 5/(14+a) < (1—-r)/a,ie,0< < (1+a)(1—7)/c.
Suppose (2.3.113) is not true. Then for any large K > 0, there exists some constant
T > 1 such that for all 0 <t < T —1/2,

B(t) < K(1+t)~8/0+e)
O(T) > K(1+T)~P/0+e),

Here we can easily prove ¢! (t) < max{ck;, ' Co¢(0) + ¢"k1} < +o0. Thus
taking t =T — 1 in (2.3.97), we get

KYe(1+T)% < 1" (KT*B/“M) ~K(1+ T)*ﬁ/““‘)) +h(1+T)P
and, taking K so large that K > min{2kq, 1}, and for some constant C, > 0,
K1+ T)8 < 2kT" (T*B/“M) — (14 T)*ﬁ/““‘))
< 2koK (1 + )"/ (1+a) ((1 7B/ () 1)
< CLK(1+T) —#/0+e)—1, (2.3.114)
Since 8 < (14 a)(1 —7)/a, (2.3.114) yields

K& < C*(l +T)7'—(xﬂ/(1+(x)—1 < C*

which, in fact, is a contradiction if we choose K > Ci/o‘. O

Let us now state some generalizations of Theorem 2.3.15 (see, e.g., [680]).

Theorem 2.3.16 (The Nakao Inequality [680]). Assume that ¢(t) is a non-negative
continuous non-increasing function on RT satisfying the inequality for all t > 0,

Gt +T) < CY (141" [g(t) — ¢t + T, (2.3.115)

i=1
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with some constants T > 0,C > 0,0 < ¢ <1 and 0; < ¢ (i =1,2). Then ¢(t)
has the following decay properties:

(i) If0<e; <1 wither+ea<1andb; <e;, i=1,2, then for all t >0,
é(t) < Co(1+1)~® (2.3.116)
with o = min;—1 2{(&; — 0;)/(1 — &;)}, where we put (g; — 0;)/(1 —¢;) = +00

if&i:L
(ii) If 01 = e1 <1 and 02 < e3 < 1, then for all t > 0,

(t) < Co [log(2 + 1)) =/ (7). (2.3.117)

(iii) If 01 =e1 <1 and eg = 02 < 1, then for all t > 0,

d(t) < Co[log(2 + )] (2.3.118)
with & = mini:LQ{Ei/(l — Ei)}.
(iv) If e1 = &9 = 1, then we have for all t > 0,

{ B(t) < Coexp{—Xt17%}, if 0 <1, (2.3.119)
d(t) < Co(l+1)", if 6=1 (2.3.120)

with some constants A > 0, > 0, where we set § = min{6y,02}. In the
above, Cy denotes constants depending on ¢(0) and other known constants.

Proof. Note that the case: e; = €3 and 71 = 12 was proved in [667] in a more
detailed form. The proof, however, is not applicable to our situation and we employ
a different technique, here, due to Nakao [680].

(i) To prove (2.3.116), we may take M > maxg<s<1 #(s) = ¢(0) and assume
that for some T > 1,

sup ¢(t)(1+1)*=o(T)1+T)* = M. (2.3.121)

0<t<T

Then, by inequalities (2.3.115), we have

2
MA+T)™"=¢(T) < CY T"MH(T~* — (1+ 1))
, =t (2.3.122)
<O THME et
=1
and
2 2
M <Oy ThTletlEme =gt = 0N Mo (2.3.123)
=1

i=1
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which is a contradiction if we take M > 0 large enough. This means that there
exists a constant Cy = C(¢(0)) > 0 such that for all ¢t > 0,

o(t)(1 +1)* < Co, (2.3.124)

which proves (2.3.116).
Next, we consider the case (ii). Here we assume, for M > ¢(0) and 7' > 1,
that, for a =

€1
1761 ’

sup ¢(t) [log(2 + t)]* = ¢(T) [log(2 + T)]* = M. (2.3.125)

0<t<T
Then we have again by (2.3.116),

M [log(2+T)] ™" = ¢(T) < C>_ T* M= [(log(1 + T))~ — (log(2 + T))~*]"

=1
2
<O THME e (1+T)7% log(1+ 7)) "% (2.3.126)
=1

whence,
2
M<C {[bg(z +T)je(etDa pran 4 Mfz} —cy M=
=1

which is again a contradiction if we choose M > 0 large enough. This implies
(2.3.117). The proof of (2.3.118) in the case (iii) is essentially included in the
above case. Finally, in the case (iv), we have

() < C(L+1)°[p(t) — ¢(t +1)]
which finally implies (2.3.119)—(2.3.120). O

Remark 2.3.3 ([680]). It is clear from the proof that Theorem 2.3.16 admits a
generalization as a difference inequality of the form for all ¢ > 0,

pt+1) < Ci(l + )" ((t) — Pt + 1)) . (2.3.127)

i=1
For example, if 0 < &; < 1 and ; < &;, we conclude from the above inequality
that for o = min { 81"__;’: },

o(t) < Co(1+1t) . (2.3.128)

Remark 2.3.4 ([680]). When €1 = €3 and 61 = 0, more detailed results are proved
in Nakao [664, 667].
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Remark 2.3.5 ([680]). The above theorem can be easily generalized to the difference
inequality of the form for all ¢ > 0,

p(t+1) < Ci(l + )% p(t) — Bt + 1)) (2.3.129)

i=1
For example, if 0 < ¢; < 1 and 6; < &;, we obtain from (2.3.129) that for all ¢ > 0,
B(t) < Co(L+18)77, (2.3.130)

where 77 = miny<;<m{(g; — 6;)/(1 — i) }.

(
Corollary 2.3.5 ([680]). Let ¢(t) be a non-negative function on Rt = [0, +00)
satisfying for all t > 0,

sup ¢ (s) < Ko(1 4 1)2(a(t) — ot + 1)) (2.3.131)

t<s<t+1

with some constants Ko > 0,7 > 0,0 < 8 < 1. Then ¢(t) has the decay properties
for allt >0,
o(t) < Co(141)~ A=A/, (2.3.132)

and if v =0, then for all t > 0,
(1) < Coexp{—At' "} (2.3.133)

where Cy > 0, > 0 are constants.

To close this section, we shall introduce some results, due to Varvaruca [933],
on exact rates of convergence as time goes to infinity for solutions of nonlinear
evolution equations. To this end, we need to introduce some basic concepts on
sub-differential mappings.

Definition 2.3.1. Let X be a real Banach space with dual space X*. We say that ¢
is a normal convex function on X if ¢ is a convex function from X to (—oo, +00],
but ¢ # +oo.

Definition 2.3.2. A function ¢ : X — (—o0, +00] is called lower semi-continuous

on X if for all x € X, liminf,_,, p(y) > ¢(x).

Definition 2.3.3. Let ¢ be a normal convex function on a Banach space X with
dual space X™* and let x € X, we define

Op(x) ={z" € X" :p(z) < p(y)+ (x —y,z") for all y € X }.

We call 2* € X* a sub-gradient of a function ¢ at € X. We call dp(x) the
sub-differential of ¢ at x. Here (-,-) denotes the duality pairing between X and
X*. When X is a real Hilbert space with inner product (-,-), then we can take

() = o)
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We can verify from the definition of dp(x) that dp : X — X* is a monotonic
operator, usually called a multi-valued operator, and dp(z) is a possibly empty
closed convex set in X. Moreover, we recall that

p(r) =min{p(y) 1y € X}

if and only if 0 € Jp(x).

Now we assume that H is a real Hilbert space with inner product (-, ) and
norm |- |, and ¢ : H — RU{+o00} is a lower semi-continuous convex and bounded
from below function, and has a minimum on H. Without loss of generality, we
may assume that

min o(u) = 0.

We shall first introduce some results, due to Varvaruca [933], on the asymp-
totic behavior of solutions of the following differential inequalities

[u/ (1) + v(t)|? < a(t)p(u(t)), for a.e. t € (0, +00),
v(t) € A(u(t)), for a.e. t € (0,400), (2.3.134)
a € L*0,+00),
where A := 0y is the sub-differential of ¢, and the real-valued function a is non-
negative. Second, we shall introduce some results for the Cauchy problem (2.3.134).

Obviously, when « is identically zero on (0, +00), (2.3.134) readily reduces to the
following problem

{ u'(t) + Alu(t)) 3 0, for a.e. t € (0, +00), (2.3.135)

u(0) = ug, ug € Dom (A).
To proceed, we need the following definition.

Definition 2.3.4. By a solution of (2.3.134), we understand a function
u € W,22([0, +00); H)

loc

such that u(t) € Dom(A) for a.e. t € (0,400) and there exists a
v e L2([0, +00); H)

loc

such that (2.3.134) holds, where A denotes the sub-differential of ¢.
The following result is due to Brézis [116]; a proof can also be found in [70].

Lemma 2.3.17 ([116]). Let [a,b] be an interval, and ¢ : H — R U {400} a lower
semi-continuous convex function. Let v € W12([a,b]; H) be such that u(t) €
Dom(dyp) for a.e. t € [a,b] and there exists a v € L?(a,b; H) with v(t) € dp(u(t))
for a.e. t € [a,b]. Then the mapping t — p(u(t)) is absolutely continuous on [a, b]
and its derivative is given by

d

dtgo(u) = (v,u'), a.e. in (a,b).
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The following results (see [933]) show that the long-time behavior of solutions
of (2.3.134) is in many respects similar to that for the solutions of (2.3.135).

Lemma 2.3.18 ([933]). For any initial data in Dom(A), if the solution of problem
(2.3.135) has a strong limit in H as t — +oo, then any solution of (2.3.134)
converges strongly as t — 400 to an element of F.

Proof. Let f(t) := u/(t) + v(t) for all t € (0,+00). Assume first that u satisfies
(2.3.134) and f € L{ ([0, +00); H). If we can prove that f € L'(0,4o0; H), then
this readily implies the strong convergence of u as t — 400 by a standard argument
(see, e.g., [638]). By (2.3.134) and noting that

[F(OF < a(t)p(u(t), for ae. t € (0,+00),

and a € L'(0,+00), it suffices to prove that ¢ — @(u(t)) is also in L'(0,+00).
Assume that zg is an arbitrary element of F'. Then for a.e. t € (0, +00),

1d
2dt

1
= (u— zg,u +v) <|u-— zo|\/a<p(u) < 2a|u7 20| +

lu — 20| + (v, u — 20)

(2.3.136)
o(u).

1
2
) > (u). Hence, we

By the definition of a sub-differential, we have (v, u — zg
conclude from (2.3.136) that
dt|u — 20| + @(u) < alu — 2[*, a.e. in (0, +00),

and, since a € L(0, +0c0), it follows from the Bellman—Gronwall inequality (e.g.,
Theorem 1.2.1) that ¢ — ¢((u(t)) is in L*(0,+00). This completes the proof of
the strong convergence of u. O

Lemma 2.3.19 ([933]). If u is any solution to problem (2.3.134), then

tl}gloo o(u(t)) = 0. (2.3.137)
Proof. Tt follows obviously from Lemma 2.3.1 that
d 1
dtap(u) (v,u') < |u +o* < 4aap(u), a.e. in (0, +00), (2.3.138)

which, by the Bellman—Gronwall inequality (e.g., Theorem 1.2.1), implies that
o(u(t)) has a finite limit as t+ — +o0o. Noting that ¢ — @(u(t)) is in L'(0, +oc0)
and using Lemma 2.3.2, we obtain lim;_, 1 o p(u(t)) = 0. O

Let z € F' and p > 2. The function ¢ is said to be locally sub-homogeneous
of degree p with respect to z if there exists an open set D, containing z such that,
for any v € D, N Dom(y), the mapping

oz +t(u - z))
tp

t—

is non-decreasing on (0, 1].
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A function ¢ is said to satisfy the condition (SH,) with respect to z if
there exists an open set D, containing z such that the following holds: for all
u € D, NDom(A), for all v € A(u),

(v,u — z) > pp(u).

The following result assume that the relation between these two conditions.

Lemma 2.3.20 ([933]). Assume that p > 2 and z € F. If ¢ is locally sub-homogen-
eous of degree p with respect to z, then it satisfies (SH,) with respect to z.

Proof. Tt follows from the definition of a sub-differential and the local sub-homo-
geneity of ¢, for all u € D, N Dom(A), for all v € A(u), for all ¢ € (0,1), that

(v, 2 — u) oz +tlu—2z)) —p(u) o(u), (2.3.139)

1
<
11—t
and the result follows by letting here ¢t 1. [

The next theorem is due to Varvaruca [933].

Theorem 2.3.21 ([933]). Let z € F' and let ¢ satisfy (SHp) with respect to z, for
some p > 2. Then, for any solution u of (2.3.134) the following holds: if u(0) # z,
then u(t) # z for all t > 0. In this case, if, in addition, u(t) belongs to the set D,
in (SH,) for all sufficiently large t, then there exists a non-negative constant A>
such that

im PP e (2.3.140)
t=+oo Ju(t) — z[P
Moreover,
. 710g|u(t)7z| _ A0 ; —
lim ) —A®, if p=2, (2.3.141)
and
— »|2—p
TG e D C Y (2.3.142)

totoo  (p—2)t

Proof. Since the general case can be done by a translation argument, without loss
of generality, we may assume that z = 0. Now let u be any solution of (2.3.134)
with u(0) # 0. By noting that ¢ satisfies (SH),) with respect to the origin for
some p > 2, it necessarily satisfies (SHz) with respect to 0. Thus, it follows from
Theorem 2.1 and Remark 2.1 in [932] that u(¢) # 0 for all ¢ > 0.

Without loss of generality, we now assume that u(t) belongs to Dy in (SH))
for all t > 0. Consider the function
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which, by Lemma 2.3.1.; is well defined and absolutely continuous on compact
intervals. On the other hand, by a similar argumentation to that in [932] (e.g.,
Theorem 2.1 and Theorem 2.2), we conclude

2

1dA 11 pp(u) a .
— < A, ae. 0 2.3.143
P dt + 9 |u|p v |u|2 ul = 2]) , a.e. 111 ( 7+OO)7 ( )
or
1dA 1 v u |? a
p—2 — < A, ae. in (0 . 2.3.144
P dt + 2|U| |u|p,1 |u| = 2]) , a.€. 111 ( 7+OO) ( )

Note that in [932], the case p = 2 was only considered with a slightly differ-
ent definition of A. Since a € L'(0,+00), it follows from the Bellman-Gronwall
inequality (e.g., Theorem 1.2.1) that A(¢) has a finite limit, denoted by A, as
t — +oo.

For the last part of the theorem, noting that the estimate claimed for p = 2
is a restatement of [932] (see Theorem 2.2), thus it suffices only to consider the
case p > 2. As u(t) # 0 for all ¢ > 0, the mapping z(t) := pi2|u(t)|2*p is well
defined and absolutely continuous on compact intervals, with derivative given by

dx (u, u’) 1

_ _ _ / _
= e e [ (u,u' + vy + (v

prz(lg) u,u>] + A, a.e. in (0, +00).
(2.3.145)

Using the Schwarz inequality, it follows from (2.3.145) that

dzr B
dt = Julp—t

[Iu’ + |+

P
v— |<p|(g)uH = cy/z, a.e. in (0,+00), (2.3.146)
u

where the real-valued function c is given by

,_ bela)
|ul?

]' !/ .
c:= \/p_2|u|17/2 Du +o|+ ]7 a.e. in (0, 4+00).
Using (2.3.134), the boundedness of A on [0, +00), and (2.3.144), we conclude

that ¢ € L?(0,+00). The required estimate now follows from Lemma 2.3.5 below.
This completes the proof of Theorem 2.3.17. O

We have noted that Theorem 2.3.17 yields optimal estimates only for A> # 0,
which is not necessarily true. However, the condition on ¢ only in a neighborhood
of z € F guarantee that any non-constant solution of (2.3.134) does not reach z,
and also yields lower bounds for |u(t) — z|, only if that the solution wu(¢) lies in
that neighborhood for all sufficiently large t.

Lemma 2.3.22 ([933]). Assume that x : [0, +00) — [0,+00) is a function which is
absolutely continuous on compact intervals and satisfies the differential inequality

d
—cv/z+ A< df <cyr+ A, ae in (0,400), (2.3.147)
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where A is non-negative a.e., and has a finite limit A as t — +o0, and ¢ €
L?(0,+00),¢ > 0 a.e. on (0,+0oc). Then

im “®) p (2.3.148)

t—+oo ¢

Proof. Indeed, for each ¢ > 0, using Young’s inequality, we can derive from
(2.3.147)

¢ + (A )<d””<c2 +(Ate) in (0, +00) (2.3.149)
- =z —€ x €), a.e. in 00). 3.
4e T dt T 4e ’ ’
Noting that ' ¢* € L'(0,400) and limy_ 4o A(t) = A, we can derive (2.3.148)
from (2.3.149) and Theorem 1.2.1 immediately. (]

In order to establish the desired exact rates of convergence, now we need
to obtain, for solutions u which converge to z, values for A which are strictly
positive. This can be easily done when the set F' is a single point. The following
result then follows readily from Theorem 2.3.17, and further generalizes the ab-
stract results in [302], [303] and [306] from the homogeneous case to the case when
 is locally sub-homogeneous.

Theorem 2.3.23 ([933]). Assume that p > 2 and F = {Z}. If ¢ satisfies (SHp)
with respect to z, and (Cp):

(Cp) there exists m > 0 such that p(u) > m|u — Z|P, for all u € Dom(y),

then any solution u of (2.3.134) converges strongly to z in H as t — 400, and the
estimates in Theorem 2.3.17 are valid with A*° > 0.

Proof. Tt follows obviously that (C,) implies the strong convergence to z as t —
+oo of all the solutions of (2.3.135) and from Lemma 2.3.2 that the same is true
for any solution of (2.3.134). Thus, the estimates in Theorem 2.3.17 hold in this
case, and (C)) guarantees that A > 0. O

When F is not a single point, we may use Theorem 2.3.17 to derive the
required results. To this end, we may assume that ¢ satisfies conditions which
guarantee that all the solutions of (2.3.134) converge strongly in H as t — +oc.
Note that for any given solution of (2.3.134) the value of its limit in F' is not
known a priori, so we need to impose a condition to describe the behavior of ¢ in
a neighborhood of F.

The following is a global version of (SH)): for p > 2, we say that ¢ satisfies
the condition (SH,F') if there exists an open set Dp containing F', such that for
all z € F, for all w € Dp NDom(A), for all v € A(u),

(v,u — z) > pp(u).
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We observe that such a condition is easily satisfied for some applications, we
refer to some examples in Section 12 of Chapter 7 ([933]).

Since the set F' of minimizers of ¢ is non-empty, closed and convex, we can
consider the standard projection operator onto F', denoted by P. For p > 2, let
(CpF) denote the following condition:

there exists an m > 0 such that: ¢(u) > m|u — PulP, for all u € Dom(yp).

The following lemma generalizes slightly Lemma 2.4 in [739] with the same
proof.

Lemma 2.3.24 ([739]). Assume that u : [a,b] — H is absolutely continuous, and
let F be a non-empty closed and convexr subset of H. Let P denote the projec-
tion operator onto F. Then the mapping t — Pu(t) is absolutely continuous, and
therefore differentiable a.e. on |a,b], with

d
<dtPu,u - Pu> =0, a.e. in (a,b). (2.3.150)

The following result also generalizes the inequality that for all ¢ > 0,
|u(t) — 2| < 2Ju(t) — Pu(t)], (2.3.151)
and improves some estimates in [638] (Theorem 1.2, p. 73).

Lemma 2.3.25 ([638]). Assume that A: H — H is a (possibly multi-valued) maz-
imal monotone operator with F := A=1(0) # 0, and denote by P the projection
operator onto the closed convexr set F'. Assume further that u satisfies for a.e.
t € (0,+00),

u'(t) + Au(t)) > f(t), (2.3.152)

where f € LY(0,4o00; H), and u has a strong limit zZ as t — 400, where z € F.
Then for allt > 0,

+oo
lu(t) — z| < 2|u(t) — Pu(t)] +/t |f(7)|dT. (2.3.153)

Proof. Note that the following result is well known: If u,us are solutions of
wi(t) + A(ui(t)) 2 fi(t), for a.e. t € (0,400), i=1,2,
where f1, fo € L{ (0, +00; H), then for all ¢,h > 0,

loc

t+h
ur(t + h) —ua(t + h)| < ur(t) — ua(t)] + /t [f1(7) = fa(7)ldr,

from which the required estimate (2.3.153) and the conclusion:
if u satisfies (2.3.152), then for all ¢,h > 0,

t+h
lu(t 4+ h) — Pu(t)| < |u(t) — Pu(t)] + /t |f(7)|dT, (2.3.154)

follow.
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Moreover, we can derive from (2.3.154) and the triangle inequality that for
allt,h >0,

t+h
lu(t + h) — u(t)] < 2Ju(t) — Pu(t)| + /t |f(m)|dr. (2.3.155)

Therefore letting h — +o0 in (2.3.155) for any ¢ > 0, we can obtain (2.3.153). O

Remark 2.3.6 ([933]). If A is the sub-differential of a lower semi-continuous convex
function ¢, then the set ' in Lemma 2.3.7 coincides with the set of minimizers of ¢.

Lemma 2.3.26 ([933]). Let z : [0,+00) — (0,4+00) be a continuous function.
(i) If p > 2 and there exists a constant | > 0 such that

a(t)

t_13+moo =1/p-2) ~ " (2.3.156)
then there exists a constant M > 0 such that for all t > 0,
400
/ 2P (1)dr < Mz*(t). (2.3.157)
t
(i) If there exists a constant | > 0 such that
—1 t
i 10870 _ (2.3.158)
t—+4o00 t

then there exist a constant M > 0 and a sequence {t,} with t, /" +0oo such
that for allm > 1,

/+OO 2?(r)dr < Mz?(t,). (2.3.159)

n

Proof. An easy calculation gives the following identities for all £ > 0,

—+o0
/ TP/ dr = (p/2 — 1)t~ 2/ P=2)
t
“+o0 efct
/ e “Tdr = , foralle>0
+ c

which readily implies the desired results. Here we leave the details to the reader.
O

Theorem 2.3.27 ([933]). Let p > 2 and let p satisfy (C,F) and (SH,) with respect
to all the points of F. Then for any solution u of (2.3.134), the following holds:
if u(0) ¢ F, then for all t >0,

u(t) ¢ F. (2.3.160)
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In this case, u converges strongly in H ast — +00, and if by Z we denote its limit,
then there exists a non-negative constant A>° such that

m PP e (2.3.161)
t=+oo |u(t) — z[P
Moreover,
o o—loglu(t) -2 oo
t_l}gloo ; =A>®, if p=2, (2.3.162)
— z|2—p
T R C Y (2.3.163)

totoo  (p—2)t
If, either a =0 on (0,400), or (SH,F) holds, then
A® > 0. (2.3.164)

Proof. Let u be any solution of (2.3.134) with u(0) ¢ F'. For all the points of F,
we get that (SH,) is valid. Then the first part of Theorem 2.3.17 yields u(t) ¢ F,
for all ¢ > 0. Due to that (C,F) implies the “uniform convergence condition” of
Pazy, it then follows that every solution of problem (2.3.135) converges strongly
in H as t — 400, (see [739], Theorem 2.2). Therefore, by Lemma 2.3.2, the strong
convergence also holds for u; let zZ be its limit, where Z € F. Then the result of
Theorem 2.3.17 obviously holds with respect to Z.

To prove that A> > 0, consider first the case when u satisfies (2.3.135). By a
result of Pazy [739] (Lemma 4.6), a more general version of Lemma 2.3.7, (2.3.151)
holds. Thus, it follows immediately from (2.3.151) and (C,F) that A > 0.

When u is a solution of (2.3.134) and ¢ satisfies (SH,F'), it suffices to use
Theorem 2.3.20 to consider now the case when (SH,F) holds and u satisfies
(2.3.134). In fact, Theorem 2.3.19 holds under the present assumptions. Hence,
by Holder’s inequality, it follows from Lemma 2.3.7 that for all ¢ > 0,

+oo
u(t) — 2| < 2Ju(t) — Pu(t)] + Va(r)e(u(r))dr
¢ (2.3.165)

< 2u(t) — Pu(t)| + Cy </t+oo cp(u(T))dT> 1/27

- 1/2
where C} := ( 0+ a(T)dT) > 0. Thus we can derive from Theorem 2.3.17 and

(2.3.165) that for all £ > 0,

1/2

+oo
lu(t) — z| < 2lu(t) — Pu(t)| + C’g(/t lu(T) — Pu(T)pdT) , (2.3.166)

where C5 > 0 is a constant independent of ¢t > 0.
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To prove that A > 0, by (C,F) it suffices to prove that there exist a
constant C' > 0 and a sequence {t,} with ¢, /" +oo such that for all n > 1,

u(tn) — 2| < Clulty,) — Pult,)]. (2.3.167)

Thus, (2.3.167) follows immediately from (2.3.166) if we can prove that there exists
a constant Cs3 > 0 and a sequence {¢,} with ¢, 400 such that for all n > 1,

400 1/2
(/t |u(r) — Pu(T)|pdT> < Cslu(ty) — Pu(ty)| (2.3.168)

which, by Theorem 2.3.20 (see below), is a straightforward corollary of Lemma
2.3.8. The proof is thus complete. O

Now we shall show the next result when F' is not a single point and provides
optimal rates of decay for the distance between the solution u and the set F' of
minimizers of ¢. Denote by (B,) the following condition: there exists an open set
Dp containing F' such that for all v € Dp N Dom(A), for all v € A(u),

(v,u — Pu) > pp(u).

Obviously, (SH,F) implies (Bp).

Theorem 2.3.28 ([933]). Assume p > 2 and ¢ satisfies (By) and (CpF). Then, for
any solution u of problem (2.3.134), there holds that if w(0) ¢ F, then for all
t>0,

u(t) ¢ F. (2.3.169)

If this case holds, then u strongly converges in H as t — +o0o and there exists a
constant I'>° > 0 such that

pp(ult))  _ oo

li 2.3.170
A () — Pulle (2:3.170)
Moreover,
. —loglu(t) = Pu(®)] _ oo
t—l>1+oo ; =TI, if p=2, (2.3.171)
_pP 2—p
i 4O PO e e (2.3.172)

totoe (p—2)t

Proof. Let u be any solution of (2.3.134) with «(0) ¢ F'. Noting that the proof
of Theorem 2.3.19, (CpF') guarantees the strong convergence of v and applying
Lemma 2.3.6 when F' is the set of minimizers of (, we can obtain that the mapping
t — |u(t) — Pu(t)|? is absolutely continuous on compact intervals, with derivative
given by

d
dt'u — Pul? = 2(u/,u — Pu), a.e. in (0, +00), (2.3.173)
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which enables us to argue as in the proof of Theorem 2.3.17 by only using “u(t) —
Pu(t)” to replace the difference “u(t) — 2” everywhere and (B),) instead of (SHp).
Thus by assumption (CpF'), we conclude readily that I'* > 0. The proof is thus
complete. O

In order to obtain a characterization for the set of possible values of A in
Theorem 2.3.19, we introduce the following assumptions for p > 2:
(Hy): ¢ is locally sub-homogeneous of degree p with respect to all the points
of F;
(H3) : there exists a reflexive Banach space (V.|| - ||) densely, continuously and
compactly embedded in H such that Dom(y) C V and for all u € Dom(y),
and z € F, there exists an n > 0, such that

p(u) + |u— 2" = nlju — z||;
(H3) : for each z € F, the function 1, defined on the set
K. = {t(y— =) : £ > 0, € Dom(p)}

by the relations 1/)2(()) = 0, and ¥, (u) = lims o ‘p(zttt") for all u € K,
admits an extension v, : H — [0, +00] such that:

(i) Dom(1),) is the closure in V of K_;

(ii) ¢, is lower semi-continuous on H;

(iii) for every u € Dom(t),), there exists a sequence {u,} of elements of

K, such that u,, — wu strongly in H as n — 400 and
'(ZJZ (u) = ngr_{_loo V2 (un).
For the applications, we note that these hypotheses can imply the convexity

of 1/32, for all z € F' and are easy to determine explicitly 1, for all z € F, as well
as the extensions 1),.

Theorem 2.3.29 ([933]). For p > 2, let ¢ satisfy (Hi),(H2), (H3) and (C,F).
Then the result of Theorem 2.3.19 holds for A°>° > 0. Moreover, if u is any non-
stationary solution of problem (2.3.134) with limit z, then A in Theorem 2.3.19
satisfies: there exist an w € Dom () with |w| = 1 and a sequence {t,} with
t, N 400 such that

w = lim ultn) = 2

W ) — 2] and 0Pz(w) 3 A™w. (2.3.174)

Proof. Under the present hypotheses, Theorem 2.3.19 is valid. Hence it clearly
follows from Lemma 2.3.4. Now let u be any non-stationary solution of (2.3.134),
with limit Z, where zZ € F. Without loss of generality, we assume that z = 0; the
general case can be done by a translation argument.
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We first assert that there exists a sequence {t,,} with t,, /* +oco such that

[u(ts)|P—t [u(ts)

vitn) A(t,) M) 0, strongly in H
() ugayyy = O strongly in H, (2.3.175)
v(ty,) € Au(ty,), for all n > 1.

Without loss of generality, we assume that for all ¢ > 0,u(t) € Dy in the
definition of local sub-homogeneity of ¢ with respect to 0, which ensures that the
estimates in the proof of Theorem 2.3.17 are valid. In particular, (2.3.144) implies

that .
> p—2 v(T) — Alr u(r)
JAG! ()t~ A ()

If p = 2, (2.3.175) follows immediately from (2.3.176), while for p > 2, we
may use Theorem 2.3.19 to deduce from (2.3.176) that for all o > 0,

+o0o 1

[

Since [ ldr = +oo for all a > 0, (2.3.175) follows immediately in the
[e3% T y

case p > 2.
Since lims_, 1 oo A(t) = A, we can derive from (2.3.175) that

2
dr < 400. (2.3.176)

2

v(r dr < +00. (2.3.177)

fu(r)lr-t

[u(tn)|P—1 [u(tn) (2.3.178)

vltn) - poo ulta) s, strongly in H,
v(ty) € Aul(ty,), for all n > 1.

Now for all n > 1, let

U n

Uy 1= u(tn),vn = U(tn)a Wp © Ay 1= |Un|

|un|’
Then we obtain that |w,| =1 for all n > 1, and that «,, — 0 as n — +oc.

Next, since A is bounded on [0, +0c0) and (Hz) holds with respect to the
origin, hence the set {IZE:;I : t > 0} is bounded in V. As V is reflexive and
compactly embedded in H, we know that {w,} contains a subsequence which
converges weakly in V' and strongly in H to an element w € V with |w| = 1. For
simplicity, we use the original sequence instead of this convergent subsequence.
Thus

wp, — w, strongly in H, (2.3.179)

which, along with (2.3.178), yields

. — A%w, strongly in H,
on (2.3.180)

vp € A(apwy), for allm > 1.

Since w, = al , where u,, = u(t,) € Dom(p) and a,, > 0, we can derive that

wy, belongs to the set Ky in (Hs) for all n > 1. Since w,, converges to w weakly
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in V as n — +oo, and Ky is convex, (Hs3) shows that w belongs to Dom ().
Since w was constructed as the limit of w,, = IZE;:gl,
w € Dom(8yy) and Iy (w) 3 A®w.

Assume that y is an arbitrary element of Kj. Since {«,} converges to 0 as
n — 400, and Dom(yp) is a convex set containing the origin, we derive that there
exists some ng such that a,,y € Dom(yp) for all n > ng. Noting that v,, € A(w,w.,),

and using the definition of a sub-differential, we conclude that for all n > ng,

it only suffices to prove that

<Un7 anly — anwn> < L)O(Ofny) - L)D(Ofnwn)y

which further yields that for all n > ng,

Un 90(047Ly) 90(047Lwn)
< g71_17y—wn>§ A (2.3.181)

Now passing to the limit as n — +oo in (2.3.181), using (2.3.179), (2.3.180), the
definition of ¢y in (Hs), and Theorem 2.3.19, we obtain

AOO
(A*w,y —w) <¢o(y) — . (2.3.182)

On the other hand, it follows from (H3z) that (2.3.182) is valid not only for
y € Ko, but also for all y € Dom(v)y), i.e., for all y € Dom(vy),
AOO

(Aw,y — w) < Po(y) )

(2.3.183)

Thus, choosing y := w, with w € Dom(d;o), we obtain that 1[)0((4}) > ;A‘X’. On

the other hand, since 1;0 is lower semi-continuous on H, from (2.3.179), the local
sub-homogeneity of ¢ with respect to 0, and Theorem 2.3.19, it follows that

QLO (UJ) S lim inf wo (U_}n) S lim inf Qp(anpwn)
n—+oo n—+oo ah
Aty,) A% (2.3.184)
= lim g
n—+oo P )

which further shows that ¢o(w) = ;AOO. Therefore, (2.3.183) implies that for all
yE DOIH(IZ)()),

(Aw,y — w) < Poly) — o(w) (2.3.185)
which, therefore, implies that w € Dom(@z/?o) and 8120(w) > A®w. The proof is
complete. 0O

Remark 2.3.7 ([933]). In fact, a special case of Theorem 2.3.21 is that F' = {0} and
there exists a reflexive Banach space (V, ||-||) which is further densely, continuously
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and compactly embedded in H such that Dom(p) = V, and there exists an n > 0
satisfying for all u € V,

o(u) = nllull”, (2.3.186)

with ¢ homogeneous of degree p with respect to the origin. For this case, g
coincides with ¢ and thus, in Theorem 2.3.21, we recover the classical results in
[303] and [306] that A is an eigenvalue for the operator A := Jy.

Remark 2.3.8 ([933]). In fact, we do not know whether or not it is true that in
Theorem 2.3.21, there exists an w € H with |w| =1 and 99z(w) 3 A*°w, such that

w= lim u(t)if.
=¥ Ju(t) - 2

However, such a result is known in the linear case, see, e.g., [303].

Here we shall consider the second-order case and modify the methods to
obtain exact rates of convergence for solutions of the second-order problem

u’(t) € A(u(t)), for a.e. t € (0,+00),

u(0) = up, ug € Dom(A4), (2.3.187)
sup |u(t)| < +oo,
>0

which indeed generalizes the corresponding results of Biler [106]. Such a result is
due to Varvaruca [933].

Consider now a solution u of problem (2.3.187). By the above classical exis-
tence and regularity results, e.g., in [628] and [629], without loss of generality, we
may assume that u € W;>2((0,400); H). By v we denote the second derivative of

loc

u. Thus, we have that v € L2 ([0, +o0); H), and v(t) € Au(t) for a.e. t € (0, +00).

loc

The next result, an analogue of Theorem 2.3.19, is also due to [933] and
generalizes the results of Biler [106] by using some ideas from Mitidieri [628].

Theorem 2.3.30 ([933]). Let p > 2 and let  satisfy (C,F') and (SH,) with respect
to all the points of F. Then for any solution u of (2.3.187), the following holds:
if ug ¢ F, then u(t) ¢ F for allt > 0.

If this is the case, then u converges strongly in H as t — 400, and if we
denote by Z its limit, then there exists a constant A*° > 0 such that

“loglu(t) — 7
hm o8O =E ey (2.3.188)
t——+oo
and
_ z|1-p/2
im0 — 7 —A%®, if p>2. (2.3.189)

i (pf2— 1)t
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Proof. Assume u satisfies (2.3.187) with ug € F. Clearly we may derive that
u(t) ¢ F for all ¢ > 0 readily from the following estimates (2.3.190)—(2.3.192). So
we may assume that u(t) ¢ F for all ¢ > 0. Since (C,F) holds. It follows from
[628] (Theorem 3.1) that u converges strongly as ¢ — +0o to some point of F,
denoted by z. To prove these estimates, we assume without loss of generality, that
z = 0; the general case can be done by a translation argument.

Noting that the identities

d _ !/
oy (= loglul) = <|Z|2“ ) e in (0, 400), (2.3.190)
d (Jul"P2\ _ —(u,u) :
gt (p/2 C1 T e a.e. in (0,+00), p> 2, (2.3.191)
we need the study of the function A : [0, +00) — R defined by
_ —(u)
A= 1072

Indeed, we can show

d\A  1+p/2

,(w) [P pp(u) = (v,u) ,
dt T |u|rrer2 = , a.e. in (0,400),  (2.3.192)

o Juf? Julte/2

by using the identity 2¢(u) = |u/|?, which is valid for the solutions of (2.3.187)
(see, e.g., [106] and [629]).

Since (SH,) now holds with respect to 0, A(¢) is non-increasing on [0, +00),
and therefore has a limit, denoted by A®°. We can easily check that the mapping
t — |u(t)|? is convex and bounded, it is necessarily non-increasing. Hence, its first
derivative is non-positive, and so A(t) > 0 for all ¢ > 0, and this proves that A*
is finite and A° > 0. The required estimates now follow from (2.3.190) and from
(2.3.191), respectively.

Therefore, it suffices to show that A> > 0. We shall use the contradiction
argument. To this end, assume that A° = 0. It hence follows from (2.3.192) that

+oo / 2
. (u(r), u'(7))
lu(r)|P/21 u'(1) — uw(T)| dr < +o0.
/0 lu(T)|P lu(T)|?
Using an argument similar to the proof of Theorem 2.3.21, we conclude that
there exists a sequence {t,} with ¢, /400 such that

u/ (tn) u(tn)

()P (tn) fu(ta)| — 0, strongly in H.

Since A®® = 0 by assumption, it follows that

u'(tn)

b7/ — 0, strongly in H
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which together with the equality 2 (u) = |u/|? implies that as n — +o0,
Plult)) o
Ju(tn)[?

Thus this contradicts (CpF) and the fact that (2.3.151) also holds in the present
setting (see, e.g., [628], Theorem 3.1). Therefore, A*° > 0. The proof is complete.
O

2.4 Differential inequalities for non-existence
of global solutions

In this section, we present some differential inequalities which yield the non-
existence of global solutions to certain evolutionary partial differential equations.

We begin with the following two simple differential inequalities (see, e.g.,
Levine [508]).

Theorem 2.4.1 (The Levine Inequality [508]). Let F': [0,T) — [0,400) be a twice
differentiable function satisfying for all t € [0,T),

F'(1) > —AF(t) + g1 (F(t)), F'(0)>0, F(0)> s, (2.4.1)

where A > 0 is a constant, and g1 : R — R is a convex function, Hy is any
indefinite integral of gi(s): for all s € R,

Hi(s) = g1(s), (2.4.2)

and there exists an s1 € R such that Hy(s) — J\s? is non-decreasing on (s1,+00)
and, for every e > 0,

+oo 1 1 —1/2
/ {Hl(s) — 2/\52 — [Hi(s1) — 2)\5%] +5} ds < +o0, (2.4.3)
s1

that is, [H1(s) — SAs?]7Y/2 is integrable at infinity. Then

\/2 o 1y Ly o L 2 e
T< /F(O) {Hl(s)— s — [Hi(s1) — 2>\31]+2(F (0)) } ds (2.4.4)

and
lim F'(t) = . 2.4.5
lim (t) = 400 ( )
Proof. Since F'(0) > 0, it follows that F’(¢) > 0 on an interval [0,n) C [0,T). Let
7 be the largest number such that F’(¢t) > 0 on [0,7). Then F'(n) =0 forn < T
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orn=T.If n < T, then multiplying (2.4.1) by F'(t) for ¢ € [0,n) and integrating
the resulting inequality over (0,7), we obtain

— (FO) > Hi(F() — )N (n) — (L (F(0)) ~ LAF*(0)]. (246)

In view of the fact F(n) > F(0) > s, the right-hand side of inequality
(2.4.6) is non-negative. Since the left-hand side of (2.4.6) is negative, we reached
a contradiction. This shows n = T. Thus F’(t) > 0 on the existence interval [0,7")
and F(t) > F(0) > s; for any t € [0, 7).

It follows, by standard arguments, that for any ¢ € [0,T),

<\/2
-2

T /ﬂo {Hl(s) - ;ASQ - [Hl(sl) - ;Asi] + ;(F'(O)f}m ds.

F(0)
Therefore, T' is bounded from above by the (finite) integral on the right-hand side,
ie.,

lim F'(t) = +o0.

T
The proof is thus complete. (]

Theorem 2.4.2 (The Levine Inequality [508]). Assume that F(t) satisfies for all
>0,

F'(t) +aF'(t) > CF"(t), F(0) = Fy, F'(0)=F, (2.4.7)
where a > 0,C >0 and r > 0 are all real constants. If Fy > 0, Fy > 0, and
20 g 41 2 e
k:/FO [T+1(y — Fy) + F; dy <1, (2.4.8)
then for all t > 0,
F(t) >0, F'(0) >0, (2.4.9)

and there is a constant T < T* = —In(1 — k)/a, such that ast — T~
F(t) = +oo. (2.4.10)

Proof. Multiplying (2.4.7) by e, then integrating the resulting expression over
(0,t), we have for all t > 0,

t
F'(t) > e [Fl +C/ e‘”F"(T)dT} . (2.4.11)
0

If there is a constant ¢y > 0 such that F(t) > 0, for all ¢ € (0,ty), while
F(to) = 0, then for all ¢ € (0,%p), (2.4.11) implies that F'(t) > 0. Hence, F(t)
is strictly increasing on [0,tp] and thus F(tg) > Fp > 0, which contradicts the
assumption F(tg) = 0. Therefore F(t) > 0 for ¢ > 0, which together with (2.4.11)
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implies that F'(t) > 0 for ¢t > 0. Now multiplying (2.4.7) by e2**F’(t), we get for

all t > 0,

d o, 2C d .,
it [*F'(t)] > 1 auF (1), (2.4.12)

Integrating (2.4.12) over (0,t), we deduce that for all ¢ > 0,
92C! 1/2
F'(t) > e ™ [T o (F™H () — Fy ™) + FE] ; (2.4.13)

whence for all ¢t > 0,

e—at <

[T+1(F’+ (t)— F5* )+F1] . (2.4.14)

Integrating (2.4.14) over (0,7, we can obtain

T tee T 20 1 +1 2 e
l—e ™ <a T _Frth 4 F dy=k
> /Fo [r 41 (y 0 ) 1} Y
which completes the proof. O

The following result, due to Levine[508], is a counterpart of differential in-
equalities of the first order.

Theorem 2.4.3 (The Levine Inequality [508]). Let F : [0,T) — [0,+00) be a dif-
ferentiable function satisfying for all t € [0,T],
F'(t) > =AF(t) + g2(F (1)), F'(0) > 0,F(0) > s2 (2.4.15)

where X > 0 is a constant, and go : R — R is a convex function with the property
that there exists an sy > 0 such that g2(s) — As is positive on (s2,+00), and for
every € > 0,

“+o0o
/ [g2(s) — As] " ds < +o0. (2.4.16)
So+4¢
Then
o0
T < / (g2(s) — As) " 'ds (2.4.17)
F(0)
and
lim F'(t) = . 2.4.1
tlTr%r} (t) = 400 ( 8)

Proof. Indeed, from (2.4.15) we conclude that F’(¢) > 0 as soon as F'(t) > s2. By
an argument analogous to that used in Theorem 2.4.2, F'(¢) > 0 on [0,T) and
consequently F'(t) > sy on [0, 7).

From (2.4.15), we easily find that for any ¢ € [0,T), (2.4.17) and (2.4.18)
hold. The proof is now complete. O
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The next result may be viewed as a corollary of the above theorem (see, e.g.,
Kaplan [413], also Quittner and Souplet [818]).

Theorem 2.4.4 (The Kaplan—Quittner—Souplet Inequality [413, 818]). Let y(t) be
a non-negative C* function on [0,T) satisfying for some A € R and for p > 1,

y'(t) = yP(t) — Ay(t). (2.4.19)
(1) If y(0) >0 and XA <0, then
T <y 7(0)/(p - 1), (2.4.20)

while
(ii) if A >0 and y(0) > A\ @D then

+oo

T < / (o7 — xo) " do. (2.4.21)
y(0)

i) Let y(0) > 0, < 0, and set T1 = sup{t : y(s) > 0 on [0,%)}. Then for

any t € [0,71) C [0,T), we have from (2.4.19)

y'(t) > yP (1),

whence
y(t) > [y P0) - (p— 1) " 5 40 (2.4.22)
ast /" Tmax = y17P(0)/(p— 1). Thus (2.4.20) is valid, since otherwise y(t) will go
to 400 at Tax < T because of (2.4.22).
(ii) Let A > 0 and »(0) > AY®=D and set y(t) = F(t),g2(s) = s, p > 1
and s; = A/~ Then (2.4.21) is a consequence result of Theorem 2.4.3. The
proof is thus complete. O

However, assertion (ii) in Theorem 2.4.4 can be extended to the following
result (see, e.g., Bandle and Levine [66]), which can be also viewed as a general-
ization of Theorem 2.4.4.

Theorem 2.4.5 (The Bandle-Levine Inequality [66]). Let y(t) be a non-negative
C' function on [0,T) which satisfies for some constant \ € R,

y'(t) = fy(t) — My(t), (2.4.23)

where p > 1 and f : Rt — R* is a locally Lipschitz function with the following
properties:
(i) f(0)=0,f(s)>0 forall s>0;
(ii) lims—o f(8)/s? = a > 0 for some p > 1;
(iii) fjoo 1/f(o)do < 400 for all s > 0;
(iv) f is convex.
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For A > 0, denote by sx the positive solution of f(s) — s =0, if y(0) > sx. Then

y(t) cannot exist beyond
/ T de (2.4.24)
™ — . A
y) f(s)—As
The next result is an immediate consequence of the above theorem.

Corollary 2.4.1. Let y(t) € C*(]0,+00)) be a non-negative differential function
satisfying

{ y'(t) + Cry(t) > CayP(t), for allt € [0, +0c0), (2.4.25)
y(0) =90 >0 (2.4.26)
where C; > 0,C% > 0 and p > 1 are constants. Then for all t > 0,

y(t) < Cy = (C1/Cy) /P71, (2.4.27)
Proof. The proof is left to the reader, which is easier. (I

The following result is a generalization of Theorem 2.4.4, and improves the
result of Glassey [318] that holds for « > 1, <1, v <1.

Theorem 2.4.6 (The Glassey—Qin Inequality [318]). Let F : [0, +00) — (0,400) be
a non-negative C* function satisfying for all t > 0,

F'(t) > CoF(t)(k +t)Plog " (1 + k +1), (2.4.28)

such that
F(0)>0 (2.4.29)

where « > 1,k > 0,6 < 1,7v> 0 or § = 1,7 <1 are constants. Then F(t) blows
up in a finite time.

Proof. From (2.4.28)—(2.4.29) it follows that for all ¢ > 0,
F(t) > F(0) > 0. (2.4.30)
Integrating (2.4.28) we obtain
t
F'=(t) < F'7%(0) — Co(a — 1) / (k+5)Plog™"(1 4+ k+s)ds.  (2.4.31)
0
Now we compute
¢
I= / (k4 s)Plog™"(1 + k + s)ds
0

logf (I1+k+ )fot(k—&—s)_ﬁds, if B<1,y>0o0r f=1,7v<1,
fo +k+s)log t(1+k+s)ds, if =1, y=1

e U1+ k4 )17 — (14 k)19, if f<1v20;
=9 log7 (1 +k+t)[log(l +k+t) —log(k +t)], it B=1, y<1;
loglog(1 +k +t) —loglog(1 + k), if B=1, v=1. (2.4.32)



174 Chapter 2. Differential and Difference Inequalities

Obviously, there is a large tg = to(k) > 0 such that for ¢ > tg,

(L+k+t) P =1 +k)7
1 2.4.33
22(1+k+t)1*ﬁ, if B<1, v>0, ( )
log(1+k+t) —log(1 + k)
1 (2.4.34)
> 210g(1+k+t), if =1,
loglog(1l + k +t) —loglog(1 + k)
1 (2.4.35)
> 210glog(1—&-k‘—i—t)7 if 3=1, y=1.

Thus it follows from (2.4.31)—(2.4.35) and the desired inequality In(1 + z) <
1+ z for all x > 0 that for t > ¢,

o= {1/ {Fla(o) ~Cola= 1>/0t(k+s)ﬁlog‘”(1 +k+s)d8} }1/(%1)
1/(e—1)

{1/[F*=%(0)— Co(a—1)log (1 +k-+t)(1+k+t)' =P /[2(1-B)]] } 7
fp<1,7>0,

{1/ [F*~2(0) - Co(a—1)log " (1+k -+ t)log(1+k+1)/2]}/ 77,
ifg=1,v=1,

{1/ [F'=2(0) = Co(a—1)loglog(1+ k+t)/2] } /7Y,
ifg=1,~v=1,

{1/[F*=*(0) = Co(a—1)(1+k+t)'=F=7/12(1-B)]] }1/(%1)7
if B<1, 720,

{1i/f [Bi_lgyoi_l Cola—Dlog ™ (1+k+6)/2 }1/(%1)’ (2.4.36)

{1/[Flfa(())—Co(a—l)IOglog(1+k+t)/2]}1/(1171)’

This shows that there is some T > 0 such that

Y

F'7o0) = G U4+ k+To) P77 =0, if <1, y>0,
Fl=e(0) - Co(gfl) log "(1+k+Ty) =0, if B=1, v<1, (2.4.37)
Fl_a(O) — C“(‘;_l) loglog(l1+k+Tp) =0, if f=v=1

and the desired result follows from (2.4.36)—(2.4.37). O

Remark 2.4.1. Theorem 2.4.6 states that if v = 0, then Theorem 2.4.6 holds for
B < 1. Now we rewrite (2.4.28) as

F'(t) > CoF(t)(k + )=+ (2.4.38)
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which, taking into account the above case for v > 0, implies that the conclusion
of Theorem 2.4.6 still holds for « > 1,84+ < 1.

Using the above result, we can easily show the following result (see, e.g.,
Glassey [318]).

Theorem 2.4.7 (The Glassey Inequality [318]). Let F : [0,+00) — (0,+00) be a
non-negative C? function satisfying for all t > 0,

{F”(t) > CoF(t)(k+1)Plog (14 k +1), (2.4.39)
F(0) >0, F'(0)>0 (2.4.40)

where k >0, a>1,0<7~, <2 ory <2, =2 are constants. Then F(t) blows
up in a finite time.

Proof. By (2.4.39), F”(t) > 0 for any ¢t € [0,T), hence F'(¢t) > F’'(0) > 0 and
F(t) > F(0) for any t € [0,T"). Multiplying (2.4.39) by F’(t), we may obtain

1

S [Fwy) =

ol [FoHL @) (k+1)"Plog™"(1 + k4 1)

Co d
> +O1 o [T Ok + ) 1og T (14 k4 1)]
ie.,

2Cy d

[(F'(t))?] > ot [For (@) (k + )P log (1 + k+1)] . (2.4.41)

Integrating (2.4.41) with respect to t gives us

2Cy
a+1

ForL0)k=Plog (1 + k)

2Cy
a+1

[F'(t) > [F'(0)° +

2C
a+1

= C5(Co) +

FOrY ) (k+1)"Plog " (1 + k + 1)

For @) (k4+1)Plog (1 4k +t). (2.4.42)

Let C, = Cy be such that C3(Cy) = 0. When Cy < C,, then
C5(Co) > 0. (2.4.43)

From (2.4.42) and (2.4.43) it follows that

2C,

F'(t) > \/ +01F<@+1>/2(t)(k + 1) log™ 21 + k + t). (2.4.44)
@

Applying Theorem 2.4.6 to (2.4.44) yields the conclusion of the theorem.

When Cy > C, we may rewrite (2.4.39) with Cy replaced by C. and argue again

as above to be able to complete the proof. O
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If we assume o = 0 in (2.4.39), then we can obtain the following theorem.
Theorem 2.4.8 (The Qin Inequality). Let F' : [0,4+00) — (0, +00) be a non-negative
C? function satisfying

{F”(t) > Co(k+1t)Plog (1 +k+1), (2.4.45)
F(0)>0, F'(0)>0 (2.4.46)
where Cy > 0 and B < 1,7 > 0 are constants. Then F(t) blows up in a finite time.

Proof. Obviously, on the one hand, the conditions (2.4.45)—(2.4.46) show that
F'(t) > F'(0) > 0 and F(t) > F(0) > 0 for any ¢ > 0. On the other hand, we
deduce from (2.4.45) that

CZ (log” (1 + k +t)F'(t)) > Co(k +1)~7. (2.4.47)

Integrating (2.4.47) with respect to t, we get

log? (1 + k) F'(0) + S [(k + ) =F — k' 77],if B <1,
log” (1 + k)F’(0) + Coln ¥/, if 8=1.
(2.4.48)

log” (1+k-+t)F'(t) > {

Noting that

jt (log”(1+k+t)F(t) >log” (1 +k+t)F'(t),

it thus follows from (2.4.47)—(2.4.48) that,
log” (14 k+t)F(t)

¢
> log” (1 + k)F(0) + / log”(1+k + s)F'(s)ds
0

log”(1+ K)F(0) + fy [log” (1 + k)F'(0) + %5 [(k + )7 — k1=9]] ds,
> if <1,
T log (1 + B)F(0) + [ [InY (1 + K)F(0) + Co(in(k + s) — Ink)] ds,

if =1,
Co 2—8 :
_ { I (Co) + I2(Co)t + (1—5)(2—5)(k +1) , ?f 68<1, (2.4.49)
13(00)+I4(Co)t+00(]{?+t) h’l(t—‘rk‘), if B=1,
where . -
I,(Cy) = log” (1 + k)F(0) — (17B)?27B)k -,
I5(Co) = log" (1 + k) F'(0) — k' 7,
I5(Co) = log” (1 + k)F(0) — Cok log k,
I4(CO) = 10g7(1 + k)F’(O) —Cy logk — Co.
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Case 1: 8 < 1: Let

(1=5)(2 = B)log” (1 4+ k)F(0) (1= B)F'(0)log"(1 + k)

Ci = 28 >0, Cy = 2B > 0.
Then
I(C1) =0, Ix(C)=0.
(1) When Cj < C3 = min|[Cy, C3] > 0, we know that
I, (Co) > 0, I,(Cy) > 0. (2.4.50)
Thus (2.4.49) reduces (due to log(1 + x) < z for all > 0), as t — 400, to
F(t) > Co (k+1)>Plog (1 +k+1t) = +oo (2.4.51)
(1-5)2-5)

as long as § < 1. This implies that F(¢) blows up in a finite time.

(2) When Cy > Cs, I (Cy) and I3(Cy) cannot vanish simultaneously. But we
may rewrite (2.4.45) with Cy replaced by C5 and repeat the same argument as
above to be able to complete the proof.

Case 2: § = 1: We can also obtain the following estimate for large t — +o00 as t —

400
Co(t+k)log(t+ k)  I3(Co) + Ls(Co)t

log”7(1+k +1) log"(1+k +¢)
- Co(k+1t)log(k+1t) —C'(k+1t)
- log”7(1+k + 1)

F(t) >
(2.4.52)

for a constant C” > 0, which implies that F(¢) blows up in a finite time. The proof
is complete. O

The following is an analogue of Theorem 2.4.7 for v = 0, which was estab-
lished in Kato [419] in order to prove the non-existence of a global solution of
nonlinear wave equations.

Corollary 2.4.2 (The Kato Inequality [419]). If p > 1,a,b, R > 0 are constants,
then the differential inequality for allt > R > 0,

w” (t) > bt~ PwP(t), (2.4.53)
has no global solution such that for sufficiently large t > R > 0,
w'(t) > a >0, w(t)>at. (2.4.54)

Proof. Arguing by contradiction, let w(t) be a global solution. Inequality (2.4.53)
for w(t) > at implies that w” (t) > ba?/t. Hence w’'(t) > K logt eventually (i.e., for
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sufficiently large t), where K will denote different positive constants in the sequel.
Therefore, eventually,
w(t) > Ktlogt. (2.4.55)

Next, we note that
[(w'())? = 2b(1 + p) 1t PP (1))
= 2w/ (t) (w"(t) — bt~ TPwP (t)) + 2bt > Pw' TP (t) > 0,
whence
(W' (1)) > Kt~ Pw' P (t) — K. (2.4.56)

Since, by (2.4.55), w(t)/t > Klogt eventually, we may omit the last term
—K in (2.4.56) for large ¢, with the first K modified. Since

PP (1) = (w(t) /07 (w(t)/6)* = K (log )P~ (w(t)/1)?,
(2.4.56) yields
w'(t) > K (logt)P~Y/2 (w(t)/t), eventually. (2.4.57)

Since K (log t)(”’l)/ 2 is arbitrarily large for large t, the linear differential
inequality (2.4.57) for w implies

w(t) > Kt*, eventually, (2.4.58)
for any positive number k. Returning to (2.4.56), we then obtain
w'(t) > Kt~ P/ 2 (P=0/4 (1) /2 (1) > KapP+3)/4(¢), (2.4.59)

because we can choose k = 2(p + 1)/(p — 1) in (2.4.58). Since (p + 3)/4 > 1,
(2.4.59) is a nonlinear differential inequality in w(¢) for which no global solution
with w(t) > 0 exists. This contradiction proves the theorem. (]

While studying the blow-up phenomenon of a nonlinear wave equation with
a critical exponent, Todorova and Yordanov [919] proved the following theorem.

Theorem 2.4.9 (The Todorova—Yordanov Inequality [919]). Let 0 > A > —1 and
r > 0. Assume that F(t) is a twice continuously differentiable solution of the
inequality for all t > 0,

F"(t) + F'(t) > Co(t + k)| F (1)), (2.4.60)
with a constant Cy > 0, such that
F(0) >0, F'(0)>0. (2.4.61)
Then F(t) blows up in a finite time. The blow-up time can be estimated by
2A+1)FT/2 A
Ty = { (A+ ()5 © + kA+1} —k (2.4.62)
o

where § > 0 is a small constant satisfying 6 < F'(0)/[k*F**"/2(0)].
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Proof. We now consider the auxiliary initial value problem
Y'(t) = vt + E)AY (©)]/2, Y(0)= F(0)>0 (2.4.63)

where v > 0 is a small number to be chosen later on. Since

vr —2/r
Y(t) = {[Y(O)]"'/2 T4 [(t+ k)AL — kA+1]} (2.4.64)

and A > —1, the solution Y'(¢) of the above problem blows up at a finite time Tp
in (2.4.62) and satisfies for all 0 <t < Ty,

Y(t)>Y(0) > 0. (2.4.65)
We now may compute
Y”(t) =v(l+7r/2)(t+ k‘)A[Y(t)]T/Q + VA(t + k)A—l[y(t)]l-&-r/Q
(2.4.66)
< V(1 +7/2)(t + k)2A[Y (£)]

where we have used that A < 0 and that Y (¢) satisfies (2.4.63). Adding (2.4.63)
and (2.4.66), and observing that 24 < A and [V (£)]'T7/2 < [Y(0)]~"/2[Y (t)]**7/2,

we thus obtain
Y +Y'(t) < 21+ r/2)(t + k)Y ()] 4+ vt + k)A[Y ()] /2
, (2.4.67)
< B(t+ k)Y ()],

where B = v?(1 +r/2) + vA[Y (0)]~"/2. Furthermore, we may choose v > 0 so
small that
B =12(1+7/2) + vA[Y (0)]7"/? < Co, Y'(0) = vkA[Y(0)]'*"/% < F'(0).
Therefore from (2.4.67) we can obtain the inequality
Y'(t) +Y'(t) < Co(t 4 k)Y ()] (2.4.68)
and the initial conditions
Y (0) < F(0), Y'(0)< F'(0). (2.4.69)

We can now show that F'(t)
up in a finite time. From F’(0)
enough; consequently,

Y (t) for all 0 < t < Tp, so that F(t) also blows

>
> Y’(0), we have F'(t) > Y’(0) for ¢ > 0 small

to =sup{t €[0,Tp) | F'(r) > Y'(1) for 0 <7 <t},

and assume that to < Tp, where Ty is the blowup time for Y (¢), thus for all
t e [O,to),
F'(t) > Y'(t), F'(to) =Y (o). (2.4.70)
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Since F'(t) —Y'(t) > 0, the function F(t) — Y (¢) is strictly increasing in the
interval 0 < ¢ < tg. In particular, F(t) — Y (t) > F(0) — Y (0) = 0 for all ¢ € [0, ¢o).
Moreover, F(ty) > Y (to), because if F(tg) =Y (o), then the function F'(t) — Y'(¢)
will have zeros at 0 and at ¢y, so by Rolle’s Theorem, its derivative will vanish
between 0 and tg, i.e., F'(t1) = Y’ (¢1) for some 0 < t; < tg, which is impossible
by the definition of ¢y. Therefore,

F(to) > Y(to), F'(to) =Y"(to). (2.4.71)
On the other hand, subtracting (2.4.68) from (2.4.60), we obtain

HIF(1) =Y/ (0)] 2 Ot + k) {[F@)F = [y (0)]'}

2.4.72
>0 ( )
for all 0 < t < tg. We now can rewrite (2.4.72) in the form
- '
{e'F(0) = Y'(0)]} 2 0
dt
which, integrated over [0, to), yields
e [F'(tg) — Y'(tg)] > F'(0) — Y'(0) > 0,
i.e.,
F'(tg) — Y'(t9) > 0. (2.4.73)

This is a contradiction to (2.4.71). Thus, tg > Ty, and the proof is hence complete.
a

The next result is due to the Quittner—Souplet Inequality [818].

Theorem 2.4.10 (The Quittner—Souplet Inequality [818]). Assume that 0 < r <
1 < pandk,\ > 0. Let the functions y(t), 2(t) € C* ((0,T)) satisfy y(t) > 0,z(t) >
0 and the following system of differential inequalities on (0,T):

S() 2 g7 (0), Y1) + Myt + k() > (2). (2.4.74)
Then T < +00.

Proof. By translating the origin of time, we may assume that actually y(t), z(t) €
C1([0,T)) and 2(0) > 0. Fix v > 0 such that max(r,1/p) < v < 1. It follows from
the first inequality in (2.4.74) that, for all € > 0, there exists a constant C. > 0
such that

C. () =y (t) + BN+ Vy(t) —e, C. (2 (1)) >3k (Z'(t))” —e. (2.4.75)
Hence

2C: (2'(1))" +3y'(t) = 3 (4 (1) + My (1) + k (2'(1))") + 9™ (1) + y(t) — 2e.
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By the second inequality in (2.4.74),
20 (2' (1)) + 3y'(t) > 3z(t) + yP7 (t) + y(t) — 2e. (2.4.76)

Next, choosing m € (0,+) and using Young’s inequality, we have

i o (F )7 m) (1= 2'(t)
20. (/1) =20, ) 2" < e /" )(t)+062m/7(t).
Hence
C (20()) +e2™/ (1) > 20 (2'(1)”, (2.4.77)

where § =1 —m/v € (0,1), and for a large constant C” > 0.
Now assume further that m < 1 —~ and define

¢ = CUZ"(t) + 3y(1).
By combining (2.4.75) and (2.4.76), for 0 < e < 1, we get

&' (t) > 3z2(t) + yPV (1) + y(t) — 26 — 2™/ =N (1)
>22(t) +yP7(t) +y(t) —3e, 0<t<T.

Choosing € < z(0)/3, setting v = min(pvy,1/0) > 1, and using the fact that
z(t) is non-decreasing, we then obtain on (0,7,

() = 2() +yP7(8) +y(t) = [2(0)]' 72" (1) + " (1) > Co"(1)

with some constant C' > 0, which, by virtue of Theorem 2.4.4, implies that T" <
+00. [

The following three results are generalizations of Theorem 2.4.10, which are
due to Quittner and Souplet [818].

Theorem 2.4.11 (The Quittner—Souplet Inequality [818]). Let p,q,e > 0,pg > 1,
and 0 < T < +o0. Assume that 0 < y(t), z(t) € C1(0,T), (y(t), 2(t)) # (0,0), and
that (y(t), z(t)) solves on (0,T)
y'(t) > e2P(t), 2'(t) > eyl(t). (2.4.78)
Then T' < 400 and
y(t) SCUT —t)~2  2(t) <C (T —t)7P2 0<t<T, (2.4.79)

with constants C; = C1(p,q,e) > 0,a > 0,8 > 0.
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Proof. From (2.4.78) we deduce that

e P ly(t) > e7? /ot 2P(s)ds > /Ot (/OS yq(o)da)pds =: h(t). (2.4.80)

Therefore,

()T = (p+ 1) ( / t y‘l(s)ds)pyqu)

(2.4.81)
> (p+ 1)t () (t) = C (R (1))
Noting that h(0) = A'(0) = 0, (2.4.81) yields
(W (t))PTV/P > Opati(e). (2.4.82)

Moreover, since (y(t), z(t)) # (0,0), we can assume that h > 0 on (tg,7T") for
some ty € (0,7). Putting v = pgﬁ > 1, we get

(W=7 1)] = (v = DR (t) < —C < 0. (2.4.83)
Integrating (2.4.83) over (¢, s) for tg <t < s < T, we may obtain
RY(8) > A (s) + O(s — t) > O(s — t). (2.4.84)
From (2.4.84) it follows that T' < +o00. By letting s — T', we obtain
h(t) <C(T —t) YO D = (T —t)"2, to<t<T. (2.4.85)

Next, fix tg <t < T and let 7 = (T — t)/4. Since y/(t) > 0, we have

h(t+27) = /O o [ /O ) yq(a)da} " s

L ) (2.4.86)
-7 [/ y%)da} > 7 [y (O] = 7).
0
In view of (2.4.85), we deduce that
Pa(t) < 7~ POt 4 97) < Cr~ T (T — ¢ — 97y~ (pF1)/(pa—1)
(D) < 7R 4 or) < ( ) .

= C(T — t)~palp+1)/(pa=1)

hence the estimate of y(¢) on (to,T) holds. A similar estimate of z(¢) follows in
the same way. Since the constant C' is independent of typ and y = z =0 in (0, ¢) if
h(t) = 0, the above estimates obtained in (fp,T) remain true on (0,7). O
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Theorem 2.4.12 (The Quittner—Souplet Inequality [818]). Let p,q > 0 satisfy pq >
1, and 0 < T < 4o0. Assume that 0 < y(t), z(t) are locally absolutely continuous
and non-decreasing on (0,T), and that (y(t), z(t)) solves a.e. on (0,T)

Y1) <270, () < (o). (2.4.88)

Assume also that sup,e o,y (y(t) + 2(t)) = +oo and (2.4.79) holds for con-
stants C1 > 0,a > 0,8 > 0. Then

y(t) = (T —t)"*2  2(t)=nT—t) P2 T-n<t<T, (2.4.89)
with a constant n = n(p,q,C1) > 0.

Proof. We first observe that for suitable a,b (depending on p, ¢), the functions
g(t) = a(T —t)~/2, Z(t) = b(T —t)~P/? (2.4.90)

satisfy on (0,7,
J0) = 20), () = (). (2.491)
We deduce that, for each ¢t € (0,7),

either y(t) > g(t) or z(t) > z(t). (2.4.92)

Indeed, if this failed for some ¢ € (0,T"), then we would have y(t) < g(t —n)
and z(t) < z(t —n) for some n > 0 so that, by a simple comparison argument, we
would conclude that y(s) < g(s—n) and z(s) < Z(s—n), t < s < T, contradicting
the fact that (y, z) is unbounded on (0, T).

In order to reach a contradiction, we assume that there exist sequences 1; —
0" and ¢t; — T such that

2(ti) < mi(T —t;) /2. (2.4.93)
Fix k> 1 and put t; :=t; — k(T —t;). Then (2.4.88), (2.4.93) and 2'(t) > 0
guarantee that, for large 1,
ti
a(T — ;)" < y(ts) < y(t)) + / 2P (s)ds
t
< CUT — )2 4 kP (T — ;)17 PB/2), (2.4.94)

Using 1 — p(8/2) = —a/2 and noting that T'— ¢, = (1 + k)(T — ¢;), we can get
a < CL14 k)2 + k. (2.4.95)

Letting ¢ — +o0o, we get a contradiction for k = k(p,q,a) large enough.
Consequently, there exists a 7 = 7(p,q) > 0 such that z(t) > n(T —t)~#/? on
[T —n,T). The estimate for y(t) follows in an analogous manner. O
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Theorem 2.4.13 (The Quittner—Souplet Inequality [818]). Let p,q > 0 satisfy pq >
1 and A > 0. Then there exists a constant k = k(p,q) > 0 such that the system of
differential inequalities for all t > 0

Y (1) = 2P(0) = My(t), (1) = (1) — A=(2), (2.4.96)

has no global non-negative solution (y(t), z(t)) € C([0,+00)) N C((0,4+00)) with
y(0) > kAY/2,
Proof. Set 7 = A~1 and assume that (y(t), z(t)) exists on [0, 7]. Then there exists
a C1 = C1(q) > 0 such that

y(1) > C1y(0), 2(1) > C1 A" 1y9(0). (2.4.97)

Indeed, from (2.4.96) we derive that (y(t)e)‘t)/ > 0, and hence y(t) > y(0)e > >
y(0)e~! on [0,7]. This implies (2(t)eM)" > eMyd(t) > e~%y9(0) on [0,7], hence

2(1) > e~ @D X\TLy9(0), (2.4.98)

which in turn yields (2.4.97). Next, since pqg > 1, we may choose A, B > 1 depend-
ing only on p, ¢, such that p(B —1) > A and ¢(A — 1) > B. We claim now that if
for some tg there exist two constants a,b > 0 such that

y(to) > a, z(tg) > b, P > Ala, a? > BN, (2.4.99)

then (y(t), z(t)) cannot exist globally.

To this end, we argue a contradiction and assume that (y, z) exists for all
t > 0. By a time shift, we may assume ¢y = 0. Let (g, Z) be the unique, positive
local solution of

g'(t) = 2P(t) — A\y(t), t>0, (2.4.100)
Z'(t) = gi(t) — Az (¢), t>0, (2.4.101)
5(0) = a, Z(0) = b. (2.4.102)

By an easy comparison argument (using the fact that z — 2P and y — y¢
are increasing functions), it follows that (g, 2) exists for all ¢ > 0 and we have
y(t) > g(t) > 0 and z(t) > Z(t) > 0. Set

o(t) = 2°(t) — ANy(t), (1) = §*(t) — BAZ(t).

By (2.4.99), ¢(0) > 0 and ¢(0) > 0. Assume now that ¢(¢),1(t) > 0 on [0, T] for
some T > 0. Then it holds on (0, 7],

g'(t) > (A—DAg(t), Z'(t) > (B—1)Az(1). (2.4.103)
On the other hand, for all t € (0,7, we derive

¢ (t) = pzP~H()Z' (t) — ANJ'(t) > [p(B — 1) — A]AZP(t) > 0 (2.4.104)
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and
(1) = qi" (07 (1) - BAZ(1) = [f(A—1) = BIAF'() > 0. (2.4.105)
We deduce that ¢, > 0 on [0, +00). Consequently,
g'(t) > CzP(t), Z'(t) > Cyi(t) (2.4.106)

with C' =1 — max(A~!, B~!) > 0. However, as a consequence of Theorem 2.4.11,
this implies that (g(t), 2(t)) cannot exist for all ¢ > 0. This contradiction proves
the claim.

Let us now show that, for suitable k,e,n7 > 0 (independent of \), the relation
y(0) > EAY/? guarantees that a := eA*/? and b := n\?/2 satisfy (2.4.99) for to = 7.
In view of the latter claim, this will prove the lemma. The last two conditions in
(2.4.99) are equivalent to

p(q+1) p(q+1)
APt > Aderact = A vt
a(p+1)

c1)’ Pq Y >B)\77Pq & = BnA va—1 |

that is, n? > Ae and €7 > Bmn; such n,¢ > 0 certainly exist since pg > 1. By virtue
of (2.4.97), the first two conditions in (2.4.99) are satisfied if

EARI1 < CrkA st pAract < CoATTRIN it = O kIA s
It thus suffices to choose k& > max [Cl_ls, C’l_l/qnl/q . O

Now, we need the next comparison theorem which is due to éaplygin [130]
(see also, Beckenbach and Bellman [83]).

Theorem 2.4.14 (The Caplygin Inequality [130]). If u(t),v(t) € C%([0,400)) sat-
isfy the inequalities

u” (t) + p(t)u'(t) — q(t)u(t) > 0, , (2.4.107)
" (t) + p(t)v'(t) — q(t)o(t) =0, t >0, (2.4.108)
q(t) >0, t>0, (2.4.109)
u(0) = v(0), u'(0) = v'(0), (2.4.110)
then for all t > 0,
u(t) > v(t). (2.4.111)

Proof. In fact, subtracting (2.4.108) from (2.4.107), we obtain
w”(t) + p(t)w'(t) — q(t)w(t) >0 (2.4.112)

where w = u—v with w(0) = w'(0) = 0. It thus follows that w(t) > 0 in some initial
interval (0, to]. Assume that w(t) eventually becomes negative, so that w must have
a local maximum at some point ¢;. At this point, we would have w’ = 0,w > 0,
and therefore, by (2.4.112), w” > 0. This, however, contradicts the assumption
that ¢; is a local maximum. O
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The next result, due to Agmon and Nirenberg [14], is a generalization of
Theorem 2.4.14.

Theorem 2.4.15 (The Agmon—Nirenberg Inequality [14]). Let f(t) and g(t) be twice
differentiable functions in an interval [to,t1) such that
{f”(t) T alt)lf () + bit) > 0, (2.4.113)
g"(t) +a(t)g'(t)] + b(t) =0, (2.4.114)
where a(t),b(t) are continuous functions in [to,t1), a > 0. If f(to) > g(to) and
f'(to) = g'(to), then for all to <t < ty,
ft) = g(t).
Proof. Obviously, the function h(t) = f(t) — g(t) satisfies
R (t) +a(t)|h/(t)| = "(t) = g"(t) + alf'(t) — ' (1))
F(t) = g" (@) + al f'(£)] = alg' ()]
= f (&) +alf @O +b—(g"(t) +alg' (t)] +b) = 0.
Moreover, h(tg) > 0 and h'(tg) > 0. We have to show that h(t) > 0. Clearly,
it suffices to show that h'(t) > 0. Now if this does not hold for all ¢, then (since

h'(to) > 0) there exists a subinterval (a, 8) such that h/(¢) < 0 for all o < t < 3,
while A/(a) = 0. But then by the above observations, in this subinterval

57: <6Xp{ - /(: “(S)ds}h’(t)) >0

and since h'(a) = 0, we reached a contradiction for all o < t < §:

exp { /t: a(s)ds} h'(t) > 0.

This completes the proof. (I

Theorem 2.4.16 (The Agmon—Nirenberg Inequality [14]). Let f(t) be a (scalar)
twice differentiable function in the interval [to,t1). Assume that f satisfies a dif-
ferential inequality of the form, for all to <t < tq,

(&) +a(®)|f'(t)] + b(t) > 0, (2.4.115)

where a(t) and b(t) are non-negative measurable functions which are bounded in
any compact subinterval contained in [to,t1). Then the following estimate holds
forall tg <t <ty:

F02 7t + minf0. e} [ e ( [ et as

to

_/tt exp (/t a(r)dr) [/t b(o) exp(—/t: a(p)dp)da] ds. (2.4.116)
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Proof. Assume now first that a(t) and b(t) are continuous. Let g(¢) be the solution
of the initial value problem

g"(t) — a(t)g'(t) + b(t) = 0, glto) = f(to), ¢'(to) = min{0, f'(to)}.  (24.117)

Observe that, since a,b > 0 and since ¢'(ty) < 0, we have ¢'(t) < 0 for all ¢.
Thus g is also a solution of the equation

g"(t) +a(t)|g’ (#)] +b(t) >0 (2.4.118)

and g(to) = f(to), g’ (to) < f'(to). Now apply Theorem 2.4.15 to the function f in
Theorem 2.4.16 and to the solution of g of (2.4.117). This yields for all to < ¢ < ¢y,

f(t) = g().

This is simply the inequality (2.4.116) with explicitly given g. In the general
case when a, b are not assumed to be continuous, but only measurable and locally
bounded, we may consider an arbitrary subinterval [to,#'] with ¢o,¢ < t;. Since a
and b are measurable and bounded in the subinterval, there exist two sequences
{an(t)} and {b,(t)} of continuous functions in [tg, t'] such that a,,(t) > a(t), b, (t) >
b(t), and

an — a in L'[to,t'], b, — b in L'[to,t;]. (2.4.119)

Clearly, for all tg <t <t' and n =1,2,..., we have

@) + an(®)|f'(#)| + bn(t) >0

Thus by the preceding consideration (since a, and b, are continuous), the
inequality (2.4.116) holds with a and b replaced by a,, and b,,, respectively. Letting
n — 400 in the latter inequality, from (2.4.119) it follows that (2.4.116) holds for
all t € [to,t'] and consequently also for all ¢ € [tg,t1), since ' is an arbitrary
number such that ¢ty < ¢’ < #;. The proof is complete. d

The following result is related to Theorems 2.4.15-2.4.16.

Theorem 2.4.17 (The Agmon—Nirenberg Inequality [14]). Let I(t) be a twice dif-
ferentiable function in [t1,t2] satisfying the differential inequality (2.4.115), where
a(t) and b(t) are non-negative bounded measurable functions in the interval. Then
the following inequality holds for all to <t < ty:
fttl exp{F ft‘z a(r)dr}ds » fttﬂ exp{F f;ﬂ a(r)dr}ds

S 1 S
fttol exp{F fto a(r)dr}ds f:ﬂl exp{F fto a(r)dr}ds

+ / tl(s — tg)b(s)ds exp {2 /tt a(T)dT} (2.4.120)

to

1(t) < l(to)

where we take the negative sign if l(to) < I(t1) and the positive sign if [(tg) > 1(t1).
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The next result, due to Agmon—Nirenberg [14], is an equivalent form to The-
orem 2.4.17.

Theorem 2.4.18 (The Agmon—Nirenberg Inequality [14]). Let f(t) be a twice dif-
ferentiable function in a closed interval [to,t1] satisfying the differential inequality

(@) +alt)f(t) +b(t) >0 (2.4.121)

where a(t),b(t) are bounded measurable functions in the interval. Then the follow-
ing inequality holds for all ty <t < tq,

fttl exp{TF [, |a(r)|dr}ds ftto exp{TF [, |a(r)|dr}ds

t) < f(t : t1) s
f( ) = f( O)fttol eXp{:F ftz |CL(’I")|dT‘}d$ f( )ftol eXp{:F fto |CL(’I")|dT‘}d$
+/t 1(S —10)]b(s)|ds exp {2/t 1 |a(s)|d8} (2.4.122)

where we have to take the inequality with negative sign if f(to) < f(t1), and with
the positive sign if f(to) > f(t1).

Proof. We first observe that it suffices to establish the theorem when both a(t)
and b(t) are continuous in [to,t1]. Indeed if the theorem holds in this case, we
easily deduce its validity for measurable and bounded coefficients a, b as follows.
Let {a,(t)} be a sequence of continuous functions in [tg,¢1] such that a, — a
in L[to, t1]. Set cn(t) = (a(t) — an(t))f'(t) + b(t). Since c,(t) is measurable and
bounded, there exists a sequence {b,(¢)} of continuous functions in [tg, 1] such
that b, (t) > ¢, (t) and b, (t) — cn(t) — 0 in L1[tg, t1]. Clearly,

F@) 4 an(t) f' () 4+ bult) > f'(t) + an(t) f'(t) + ca(t)

— 70+ f @) +oy 0. )

Since a,, and b,, are continuous, it follows from (2.4.123), and from the asser-
tion of the theorem in this case, that the inequality (2.4.122) holds with a and b
replaced by a,, and by, respectively. Letting n — 400 in (2.4.123), and using the
fact that a, — a and b, — b in L[tg,t1], we can obtain (2.4.122) in the general
case.

Assuming, from now on, that a and b are continuous, we denote by ¢(t) the
unique solution in C?[tg,t1] of the boundary value problem

§"(1) + a®g () + () =0, glte) = f(to), g(t) = fltr).  (2.4.124)
Obviously, we have for all ) <t <1,
f(t) < g(®). (2.4.125)

Indeed, h(t) = f(t) — g(t) satisfies the relations
R (t) + a(t)h'(t) > 0, h(ty) = h(t1) =0 (2.4.126)



2.4. Differential inequalities for non-existence of global solutions 189

and (2.4.125) follows from the maximum principle which holds for functions h
satisfying (2.4.126), i.e., the maximum of A in the interval is attained at one of
the end points.
Next, let
9(t) = go(t) + g1(), (2.4.127)

where g is a solution of the homogeneous differential equation g{ + ag, = 0 with
go(to) = f(to),g0(t1) = f(t1), while g1(¢) is a solution of the non-homogeneous
differential equation (2.4.124) with zero boundary conditions. For g;, we have the
integral representation
t1
a(t) = / G(t, s)b(s)ds (2.4.128)
to

with Green’s kernel G(t, s) given by for ¢ < s,

[ftto exp( ft dp) dr] U exp( f a(p )dp) dr}

Glt,s) = S exp (= [ atp)dp) dr
and for ¢ > s,
Gty = LA Jy o) [ft exb (= [ alp)dp) dr]

f:ﬂl exp ( ft dp) dr

From the above formulas, we can derive

|Gt 5)| < exp (2/: |a(r)|dr> (E=to)tr=s) ¢ 4o

t1 —to
t1 _ _
IG(t, )| < exp (2/ |a(r)|dr> (s=to)ti=1) oy s
to tl - tO

Using (2.4.128), we can derive g;

(0] <exp (2 / atr)lr ) | bl(s — ta)ds + | " Bt — to)ds

< exp (2 /t:l |a(r)|dr> /t:l |b(s)|(s — to)ds.

Since
ft) < g(t) < golt) + lgr(B)],
we can see that the proof of (2.4.122) will be complete if we show that

ftt exp (ﬂFft la(r |dr) ds 5t )ft exp (¥ i la(r dr) ds
f exp (:Fft la(r |dr) ds ' f exp (:Fft la(r |d1")

(2.4.129)

go(t) < f(to)
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where in the inequality we take the negative sign if f(t9) < f(¢1) and the positive
sign if f(to) > f(t1)-

We shall only establish (2.4.129) for the case f(to) < f(t1) since the proof in
the other case is similar. Denote the right-hand side of (2.4.129) (with the negative
sign) by h(t). We have readily

() + a(t) |l (t) = 0, h(to) =0, h(t,) = f(t1). (2.4.130)

Note also that h’ is of constant sign. Since h(ty) < h(t1), we have h'(t) > 0.
Set k(t) = go(t) — h(t). Since go satisfies the equation gjj +agj = 0, and h satisfies
equation (2.4.130), it follows that

' () + aE () = (la(t)| — a(®)P'(t) = 0,

and consequently the maximum principle (since k(to) = k(t1) = 0) gives us k(t) <
0 or go(t) < h(t). This yields (2.4.129), which thus completes the proof of the
theorem. m

The following theorem (see, e.g., Ladyzhenskaya, Solonnikov and Ural’ceva
[472], Levine [508]) is very useful in establishing the non-existence of global solu-
tions to some differential equations.

Theorem 2.4.19 (The Ladyzhenskaya—Solonnikov—Ural’ceva—Levine Inequality
[472, 508]). Assume that the twice differentiable positive function ®(t) satisfies for
all t > 0 the inequality

D)D" (1) — (1 +79)(D'(1))? > —2C1D(t)D' (t) — Co®?(1), (2.4.131)

where v > 0 and Cy,Cy > 0. Then
(i) if ®(0) > 0,®'(0) + v2y 1 ®(0) > 0, and Cy + Cy > 0, we have

B(t) = +oo (2.4.132)
as
| 1 ®(0) +49/(0)
bty <ty = In 7 9.4.133
1SR o e (72<I>(0)+V<I>’(0) (24.153)

where y1 = —C1 + \/012 +7Cy, v =—C1 — \/012 +7Cy;
(i) if B(0) > 0,'(0) > 0, and Cy = Cs = 0, then

D(t) — +o0 (2.4.134)

as
(2.4.135)
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Proof. (i) Let y(t) = ®7(t). From (2.4.131) it follows readily that y(t) solves the
inequality

y"(t) + 2C1y (t) — yCay(t) < 0. (2.4.136)
Let z(t) solve the second-order differential equation
{ 2"(t) + 2012/ (t) — vCaz(t) = 0, (2.4.137)
2(0) = y(0), 2'(0) =y'(0), (2.4.138)
that is,
2(t) = ae™t + be??! (2.4.139)
with
_ 72(0) +722(0) o pe 720 +me(0)
2(/CF +9C210) T 2/CF +4C@7F1(0)
It is easy to verify that
2(ts) = 0. (2.4.140)

On the other hand, by a simple comparison principle,
0 <y(t) < 2(t)
which, along with (2.4.140), yields lim, y(t) = 0. Hence (2.4.133) follows imme-
diately.
(ii) When Cy = Cy = 0, we deduce from (2.4.131) that
(P (¢
@ ) = e fewer ) - 1+ @1)?) <0

whence
o(t) > <1>(0)/ [1—~t@'(0)@*(0)] e (2.4.141)

Since 1 — t2®'(0)®~1(0) = 0, then there exists some time ¢; < t5 such that
(2.4.134) holds. O

Theorem 2.4.21 below shows that a conclusion similar to (i) of Theorem
2.4.19 holds when C7 = 0,C5 < 0. To this end, we show the following result which
is due to Knops, Levine and Payne [440].

Theorem 2.4.20 (The Knops—Levine—Payne Inequality [440]). If y(t) : [0, +o0) —
[0, +00) is a Ct function satisfying

y'(t) +y2(t) +a® <0, y(0) >0 (2.4.142)
with a constant a > 0, then there exists some time
t1 <ty =a""[7/2+ tan"'[y(0)/a]]

such that as t — t,
y(t) = +oo. (2.4.143)
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Proof. In fact, solving (2.4.142) we get
tan™"[y(t)/a] < tan™'[y(0)/a] — at. (2.4.144)

It is clear that this inequality cannot hold for all time since the right-hand
side of (2.4.144) tends to —oo, while the left-hand side remains bounded as ¢ tends
to +00. Obviously, the solution necessarily blows up at some time ¢; satisfying

t) <ty =a {n/2 4 tan"[y(0)/a]}.
This completes the proof. O

Using Theorem 2.4.20, we can easily prove the following result, which corre-
sponds to the case of Cy < 0 in Theorem 2.4.19, and is due to Knops, Levine and
Payne [440].

Theorem 2.4.21 (The Knops—Levine-Payne Inequality [440]). Assume that the
twice differentiable positive function ®(t) satisfies for all t > 0,
O()D" () — (1 +7)(P'(1))? > a®D*(t), (2.4.145)

where v > 0,a > 0 are constants, and ®(0)®’(0) < 0. Then there exists some time
t1 < to such that

D(t) — +oo (2.4.146)

as

tosty <ty = (yya)"" [1; +tan~! (_éZ(iZO))] . (2.4.147)

Proof. Let y(t) = “® /) /&=7(t) = —4®'(t)/®(t). Then (2.4.145) becomes
y'(t) +y*(t) +a] <0 (2.4.148)

with a1 = /ya > 0. Applying Theorem 2.4.20 to (2.4.148) completes the proof
immediately. (]

Glassey [317, 318] used the following theorem to establish the blowup of
solutions to nonlinear wave equations.

Theorem 2.4.22 (The Glassey Inequality [317, 318]). Let ¢(t) € C?*(]0, +o0)) sat-
isfy for all t >0,

¢"(t) = h(e(t)), (2.4.149)
with
#(0)=a >0, ¢'(0)=p>0. (2.4.150)

Assume that h(s) > 0 for all s > «. Then
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(i) @'(t) > 0 wherever ¢(t) exists;

(ii) we have
(1) s ~1/2
tg/ [52+2/ h(g)df] ds. (2.4.151)

Proof. Assuming that (i) is false, let ¢ = ¢; be the first point where ¢'(¢1) = 0.
Then integrating the differential inequality (2.4.149) over [0, 1] we obtain

ty

0=¢%ﬁz¢ﬂn+/ h((s))ds

0

2B+AIMM$M&

By the definition of ¢;, we know that ¢/(s) > 0 for all 0 < s < ¢1, hence
d(s) > ¢#(0) = « for all 0 < s < ¢1. Thus the integral term above is non-negative,
and the resulting contradiction proves (i). To prove (2.4.151) in (ii), we use the
assertion in (i) and multiply the differential inequality (2.4.149) by ¢’(t) to get

¢'(t)¢" (t) = ¢ ()h(4(1)),

d (1. ,, ¢
it <2(¢) f/a h(g)dg) > 0. (2.4.152)

Thus integrating (2.4.152) over [0, t] gives us

, 4(0)
(¢ (1)) 252+2/' h(€)de

(03

and, since ¢'(t) > 0, we may separate variables and integrate to obtain (2.4.151)
in (i) immediately. O

The following two results are used to prove the non-existence of global solu-
tions. The simple proofs are left to the reader (see Qin [770]).

Theorem 2.4.23. Let c(t) and y(t) be two non-negative functions on [0,+00) and
a > 0. Assume that c(t) € L*(0,T) for any T > 0 and that y(t) is absolutely
continuous and satisfies for all t > 0,

y'(t) +c(t)y' e (t) < 0. (2.4.153)
Then

y(t) (2.4.154)

IN
—
Q
hﬂ
20
&=
S
Vo)
——
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Theorem 2.4.24. Let o, C > 0 be two constants. Let y(t) be a non-negative abso-
lutely continuous function on [0, +00) satisfying for any t > 0,

y'(t) +Cy' (1) < 0. (2.4.155)

Then .
y(t) < (y“(()) - aCt) e (2.4.156)

The following result is due to Knops and Payne [441].

Theorem 2.4.25 (The Knops—Payne Inequality [441]). Let F : [0,T) — [0, +00),
for 0 < T < 400, be a C? function satisfying

F(t)F"(t) — (F'(t)* > —C1F(t) (2.4.157)

with a constant C7 € R.
(i) If C1 <0,F(0) =0, then for all t € [0,T),

F(t)=0. (2.4.158)
(i) If C1 <0,F(0) > 0, then for allt € [0,T),
F(t) > F(0)exp [F'(0)t/F(0)], (2.4.159)
or, equivalently, if there exists a to € [0,T) such that F(tg) > 0, then
F(t) = F(to) exp [F (to) (¢ — to)/Flto)]
and for any 0 < T' < T, we have for all 0 <t < T,
F(t) < [FO)) T [F(T))YT, (2.4.160)

or, equivalently, for all 0 <t < T,

t . F(T)
< 4.
F(t) < F(0)exp {T, o) ] (2.4.161)
If, in addition, F'(0) > 0, then
T < +o. (2.4.162)

If further T = 400,lims— 400 In F(t)/t = 0, then for all t € [0,400),
F(t) < F(0). (2.4.163)

(iii) If Cy > 0, F(0) > 0, F'(0) > 0, then
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(1) When F'(0) > /201 F(0), we have

F(t) > F(0)eVA !, (2.4.164)
T < +o0, (2.4.165)

for A2 = [F'(0)/F(0)]> — 2C1/F(0) > 0;
(2) When F'(0) = /201 F(0) (i.e., A2 =0), we have

F(t) > F(0) + 2(F(0)Cy /2)Y%t + C1#%/2,  (2.4.166)
T < 4oo0. (2.4.167)

(3) When F'(0) < \/2C1F(0), we have
F(t) > {FI/Q(O)e_\/_At/Q +/2C1/(—A)(1 - e_\/_At/Q)]Q, (2.4.168)

where A < 0.

Proof. (i) If Cy < 0,F(0) = 0, then by continuity it follows that either F(¢) =0
for any ¢t € [0,T) or there exists an open interval (t1,%2) C [0,T") such that for all
0<t <t<ty<T,

F(t) > 0. (2.4.169)

The first case is what we wish to prove, so without loss of generality, we may
assume that (2.4.169) holds. Then for all 0 < ¢ <t <o < T,

d2

gz WF®) 2 0. (2.4.170)

Jensen’s inequality or expansion for In F(¢) in a finite Taylor series may now
be used according to (2.4.170) to yield, for all 0 < <t <o <T,

F(t) < [F(ty)] 270/t [ ()| 1)/ (t2=t0), (2.4.171)

Let either ¢t; = 0, or, by continuity, F(t;) = 0. We consider the second
alternative. Then (2.4.171) gives us at once F(t) =0 for all 0 <t < t3 < T, and
so by continuity we have F(t2) = 0, and hence F(t) = 0 for all 0 < ¢ < T. When
t1 = 0, a repetition of the above argument leads to the same conclusion.

(ii) If C1 <0, F(0) > 0, then it follows from (2.4.157) that for all 0 <t < T,

d2

G (N F () 20,

which implies that In F'(¢) is a convex function. Then expanding In F'(¢) in a finite
Taylor series around ¢ = 0 gives us (2.4.159), and (2.4.160)—(2.4.161) are easily
derived from Jensen’s inequality for In F'(¢). When further F/(0) > 0, and if T =
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+00, then the right-hand side of (2.4.159) will tend to +o00, and hence F'(t) — +oco
as t — +oo; this is a contradiction, since F(t) is a C? function on [0,+00).
This proves (2.4.162). If, further, T = +o00,lim;, o In F'(t)/t = 0, then letting
T — +o0 in (2.4.160), we obtain (2.4.163).

(iii) If ¢, > 0, F(0) > 0, F'(0) > 0, then by continuity we conclude that
there exists a time ¢; < T such that

F'(t) >0, 0<t<ty; F(t)=0. (2.4.172)

Hence F(t) > F(0) > 0 for all 0 < ¢ < ¢;, and further, we can deduce from
(2.4.157) that for all 0 < ¢ < ¢y,

d [F'(¢) 4
> — . 2.4.173
el r0) = s (2447)

Multiplying (2.4.173) by F'(t)/F(t) and integrating the resulting inequality,
we may obtain

[F'(t)/F(t)]*> > A+2C,/F(t), 0<t<ty, (2.4.174)

where A = [F’(0)/F(0
F'(t) > 0 for all t € |
tel0,T).

(1) If, further, F'(0) > /2C1F(0), i.e., VA > 0, then we obtain from
(2.4.174) that for all ¢ € [0,T),

)]?—2C1/F(0). If A > 0, then it follows from (2.4.174) that
0,t1], thus contradicting (2.4.172). Hence F'(t) > 0 for all

F'(t) > VAF(t),

which hence gives us (2.4.164) and (2.4.165).
(2) If A =0, then we obtain from (2.4.174),

“12( > /20,
which readily implies (2.4.166) and (2.4.167).
(3) If A <0, then from (2.4.174) we derive
[F'(6)/F(t) + V=A]? > (F'()/F(1))* = A > 2C1/F(t)

whence
F'(t)/F(t)+ V—A> \/2C1/F(t)

F'(t) > —V/—AF(t) + /20, F'/2(t), (2.4.175)
with F(0) > 0, F’(0) > 0. Denoting G(t) = F'/?(t), we obtain from (2.4.175) that

2G' () +vV—AG(t) > /2C1, G(0) = FY/2(0), G'(0) = F'(0)/(2F(0)). (2.4.176)
Thus solving the inequality (2.4.176) yields (2.4.168). O
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We next present a series of results on the non-existence of global solutions
to nonlinear differential inequalities. These results were obtained by Alaa and
Guedda [16].

Consider the differential inequality
w” () + g(w'(t)) > h(w(t)) (2.4.177)

subjected to initial conditions w(0) and w’(0). Assume that the functions g and h
are continuous and satisfy

h(r) > 0, for all r > r, (2.4.178)
h

lmint ") s 0. p> 1, (2.4.179)

r—+4oo 1P

g(r) < Kr, for all r € R, (2.4.180)

where 7o > 0,p > 1 and K is a real constant. Then the following theorem holds.

Theorem 2.4.26 ([16]). There is no global solution w € C? to (2.4.177) such that
w(0) > ry, w'(0) > 0. (2.4.181)

For the proof of the above theorem, see [16]). O

Remark 2.4.2 ([16]). If there exists a time ¢y > 0 such that w(tg) > 7o and
w'(tg) > 0, Theorem 2.4.26 remains valid.

Corollary 2.4.3 ([16]). Letp > 1, p>q > 0, 6,8 € R and let  be a positive real
number. Then there is no global solution w(t) to

w” (t) + 6w’ (t) > aw® (t) — fwi(t) (2.4.182)
such that

w(0) > (B /a)/ P9 w'(0) >0 (2.4.183)
where BT = max{g,0}.

Remark 2.4.3 ([16]). We find that there exists a global solution to (2.4.182) such
that 8 > 0 and
0 <w(0) < (B/a)/ P9, (2.4.184)

Indeed, the function
r
w(t) = (1 +est)2/(p—1)
satisfies on RT

2

. 5w () = aw” (1) — BuwPHD/2(t), (2.4.185)

w”(t) +
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where
A\ ap—1)? (r-1)/(p—q) , _ 1)/2. (2.4.186
=(D) e e e

The following result shows that solutions to (2.4.177) may blow up at a finite time
when w'(0) < 0.

If we set .
H(r)= / h(s)ds, (2.4.187)
0
then we have the following result.

Theorem 2.4.27 ([16]). Assume, in addition, that rg(r) > 0 for any r < 0. Then
inequality (2.4.177) has no global solution w such that

2
1;1 — H(wo) < —H(ro), (2.4.188)
where wo = w(0) > ro, w1 =w'(0) <O0.

For the proof of Theorem 2.4.27, we refer the reader to [16]. O

Corollary 2.4.4 ([16]). Letp > 1,p > ¢ > 0,6 > 0,1 > s > 0 and let a, 3 be
positive real numbers. There is no global solution w(t) to the following problem

{ w’ (t) 4+ §|w' (t)|* T’ (t) > awP (t) — Bwi(t), (2.4.189)
w(0) = wp, w'(0) = wy, (2.4.190)
such that )
U;l _ « 1wg+1 + /8 1wg+1
P ¢+ (2.4.191)
< P=4  \—a+)/(p=a) g+1)/(p-a)
T+ D@+
where
wo > 1o = (B/a)/P7D wy < 0. (2.4.192)
Let us give an example. Consider the problem
w’ (t) 4 6w (t) = ae™w(t) [P~ w(t) + Bw(t), (2.4.193)

where o > 0,8 > 0 and 7 > 0 are constants.
When § = 1, the change of variable y = ¢! transforms (2.4.193) into

d d
o (75 ) =arlsp s g 21,

which is an equation of Emden—Fowler type. For the case 7 = 0, we have the
following theorem.
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Theorem 2.4.28 ([16]). Let 7 = 0, p > 1, § € R, and let o, B be positive real
numbers. For any ' # 0, there exists a unique global non-trivial solution, wr, to
(2.4.193), such that wr(0) = T'. The function wr does not change sign and satisfies
the relation

- wp(t) 5 +/02+48

= 2.4.194
t—+o0 wp(t) 2 ( )

If, in addition, 6 = 0, we have

2/(p—1)
B 2\/5(17 + 1) VBt
wr(t) =T <Ae(l’—1)\/ﬁt B evrt, (2.4.195)

where
A= /Bp+1) + 20T~ + V/B(p + 1),
B = —/B(p+1) +20I0~1 + V/B(p +1).
For the proof of Theorem 2.4.28, we refer the reader to [16]. O

Remark 2.4.4 ([16]). For the case of 3 = 0, we can derive that if § > 0, any global
positive solution satisfies

r
w(t) < yjart e @D = wr(®),
Loty

where I' = w(0). Note that if § = 0, wr is the unique global solution to the
following problem

S\
=
I
2
g
=
S

L
=
=
+
™
=4

) (2.4.196)

w(0) =T, w'(0)=T,. (2.4.197)
such that wp(0) =T.

Now we discuss the case of 7 > 0 and 8 = 0 and we have the following results.

Theorem 2.4.29 ([16]). Let 7, > 0 and § > —7/2. Assume that p > 1, then any
global solution w to (2.4.193) is monotone and satisfies, for all t > to,

0 < |w(t)] < o ito)l oy (24198)
{14750 o) 0-0r2[er/2 - erto/2] |
where tg is large enough.
For the case of & = —7/2, we know E = const., and hence we have the

following corollary.
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Corollary 2.4.5 ([16]). Assume that 6 = —7/2 and 3 = 0. Then problem (2.4.193)
has a unique family of global solutions

w(t) = w(0) (2.4.199)

1+ pgl \/pzfl Iw(o)l(p—l)/Q[eTt/Q _ 1]]2/(p—1)

Remark 2.4.5. Estimate (2.4.198) is still valid if in (2.4.193) the equality “=" is
replaced by “>”. Note that |w(t)| < Ce~ /(=D for large t and the function
Ke~ /(= DIt gatisfies (2.4.193) for any § € R and any 3 > 0, where 7 and K
satisfy the conditions

> p; ! [6 +/6% + 45] (2.4.200)

and
= (p— 17— (p—1)°B=(p—1)’o|K[""". (2.4.201)

Using Theorem 2.4.27 and the function
Lo S 102 2 }
t)|” — t)r —
S (OIS THO) S
as well as the following theorem, we can complete the proof of Theorem 2.4.29,

for its details, see [16]. O

Theorem 2.4.30 ([16]). Let 7,a > 0, 8 < 0 and § > —7/2. Assume that p > 1.
Then there is no global solution to (2.4.196)—(2.4.197) such that

2
p+1

FEo(t) = wPT(t) (2.4.202)

[w'(0)]* < Blw(0)]* + lw(0) [P+, (2.4.203)
Now to close this chapter, we introduce some results due to Li and Zhou
[537], which were used to prove the breakdown of solutions to the Cauchy problem
for semilinear dissipative wave equations.
The first one is the following comparison theorem, which can be viewed as a
generalization of Theorems 2.4.16-2.4.18.

Theorem 2.4.31 (The Li-Zhou Inequality [537]). Assume that k(t) and h(t) are
twice differentiable functions satisfying the inequalities for all t > 0,

{ a(t)E"(t) + K (t) > b(t)k* (1), (2.4.204)
a(t)h"(t) + K (t) < b(t)h T (t), (2.4.205)
where o > 0 is a constant and for all t > 0,

a(t) > 0, b(t) > 0. (2.4.206)

Assume further that
k(0) > h(0), K'(0) > K'(0). (2.4.207)

Then for all t > 0,
E'(t) > 1 (1). (2.4.208)
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Proof. Without loss of generality, we may suppose that
K (0) > 1(0). (2.4.209)
In fact, if £'(0) = A/(0), from (2.4.204)—(2.4.205) it easily follows that
K" (0) > h"(0). (2.4.210)

Hence, there exists a constant do > 0 so small that k'(t) > h/(t) holds for all
0 < t < do; then k'(d9) > h/(0) and k(do) > h(do). Thus, we can take t = dy as
the initial time for establishing the desired estimate.

By (2.4.209) and continuity, if (2.4.208) fails, then there exists a time t* > 0
such that for all 0 <t < ¢t*,

K'(t) > R'(t), K (t*)=n(t"), (2.4.211)

and then
E" () < B (tF). (2.4.212)

On the other hand, by (2.4.207) and (2.4.211), we have
k(t*) > h(t"),
so taking ¢ = ¢* in (2.4.204)—(2.4.205) gives
al#7) (K (£7) — B(E7)) 2 b(E7) (bH () — h1¥2 (7)) > 0,
which contradicts (2.4.212). This finishes the proof. O

In a similar way, we can prove the following theorem and corollaries which
are also due to Li and Zhou [537].

Theorem 2.4.32 (The Li-Zhou Inequality [537]). If hypothesis (2.4.207) in Theo-
rem 2.4.31 is replaced by

k(0) > h(0), £'(0) > n'(0), (2.4.213)

then for all t > 0,
K'(t) > h'(t). (2.4.214)
By taking h(¢) = 0 in Theorems 2.4.31-2.4.32 respectively, we get the follow-
ing two corollaries.
Corollary 2.4.6 (The Li-Zhou Inequality [537]). Assume that (2.4.206) holds. If
k(t) satisfies (2.4.204) and
k(0) >0, k'(0) >0, (2.4.215)

then for all t > 0,
E'(t) > 0. (2.4.216)
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Corollary 2.4.7 (The Li-Zhou Inequality [537]). If (2.4.215) in Corollary 2.4.6 is
replaced by
k(0) >0, K(0) >0, (2.4.217)

then for all t >0,
K'(t) > 0. (2.4.218)

Theorem 2.4.33 (The Li-Zhou Inequality [537]). Assume that a(t) satisfies
(2.4.206) and o > 0. If the function h(t) satisfies

a(t)h"(t) + K (t) = Coh* (1) (2.4.219)
for a constant Cy > 0, and
h(0) >0, Rh'(0) =0, (2.4.220)

then for all t > 0,
n"(t) > 0. (2.4.221)

Proof. The relations (2.4.219)—(2.4.220) imply A”(0) > 0; then if (2.4.221) fails,
by continuity, there exists a constant ¢* > 0 such that for all 0 <¢ < t*,

B'(t) >0, h'(t") =0, (2.4.222)
whence
" (%) < 0. (2.4.223)
Using (2.4.222) and (2.4.220), we get for all 0 < ¢t < ¢*,
B'(t) >0, h(t)>0.
In particular, we have
R(t*), W' (t*) > 0. (2.4.224)

Differentiating (2.4.219) with respect to ¢, taking ¢t = t*, and using (2.4.222)
and (2.4.224), we get

a(t )" (t*) = Co(1 + a)h*(t*)W (t*) > 0

which contradicts (2.4.223). The proof is complete. O

Theorem 2.4.34 (The Li-Zhou Inequality [537]). Assume that the function I(t)
satisfies the inequality for all t > 0,

Ie(t)

I//(t) +[’(t) > Coh (1 +t)6

(2.4.225)

with
I(0) >0, I'(0) >0, (2.4.226)
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where Cy > 0, > 0 are constants. When 0 < 8 < 1, I = I(t) necessarily blows
up in a finite time. Moreover, if

I(0) = ¢ (2.4.227)

where € > 0 is a small parameter, then the lifespan T(E) has the upper bound:

T(e) < { ijifflﬁ)}” z; §§2’< 1 (2.4.228)
where a,b are positive constants independent of € > 0.
Proof. Without loss of generality, we may suppose that
I'(0) > 0. (2.4.229)

Indeed, if I'(0) = 0, then by (2.4.225)—(2.4.226) it is easy to see that I”(0) >
0, and so there exists a constant dy > 0 so small that I(dy) > 0 and I'(dy) > 0.
Thus we may take t = §p as initial time for establishing the desired estimate.

We first prove that when § = 0, the solution I = I(¢) to (2.4.225)—(2.4.226)
necessarily blows up in a finite time. In this case, (2.4.225) can be written as

I"(t) + I'(t) > CoI*TH(2). (2.4.230)

For this purpose, it suffices to show that for > 0 small enough, the solution
I = I,(t) to the Cauchy problem

L) =i 72 (), 1=10(0), (2.4.231)
where
0 < I,(0) < 1(0), (2.4.232)
satisfies
I(t) > I (t) (2.4.233)

in the existence domain. Indeed, for 7 > 0 small enough we have
I(0) = I} 7*/%(0) < I'(0). (2.4.234)
Moreover,
(1) = n(1 + a/2 (O] (1) = (1 + /2) 11T (#).

Then, noting that I;(¢) > I1(0), for n > 0 small enough we get

(L + a/2) I () + nI % (1)
= [P+ a/2) + /1220 1 @)

< [+ a/2) + /120 )] IOt < CoI (1), (2.4.235)

0o+ 1)
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Hence, taking into account (2.4.230), (2.4.235), (2.4.232) and (2.4.234), The-
orem 2.4.31 yields for all ¢ > 0,

I'(t) > (1),

then, because of (2.4.232), we obtain (2.4.233).
We now use a scaling argument to estimate the lifespan T'(g) of I = I(t) for
B =0, provided that (2.4.232) holds.

Let
L(t) = e 'I(e ). (2.4.236)
From (2.4.229) and (2.4.230) it follows that I>(t) satisfies
{ eI (t) + I5(t) > Col3 T (1), (2.4.237)
1,(0) = 1, I,(0) > 0. (2.4.238)

Let I3 = I5(t) solve the following problem:

{ T (t) + I3(t) = Col3 T (1), (2.4.239)
I3(0) = 1, I4(0) = 0. (2.4.240)

By Theorem 2.4.32, for all ¢ > 0,
IL(t) > I5(t), (2.4.241)
and so for all ¢t > 0,
I (t) > I3(t). (2.4.242)
By Theorem 2.4.33, we obtain for all t > 0,
I/(t) > 0. (2.4.243)
Then, for £ > 0 small enough, it follows from (2.4.239) that
IY(t) + I4(t) > CoIat™(t). (2.4.244)

Noting (2.4.240), according to the conclusion obtained in the previous dis-
cussion, I = I3(t) must blow up in a finite time and the lifespan of I = I3(t) has
an upper bound independent of . Thus, by (2.4.236) and (2.4.242), the lifespan
T(e) of I = I(t) satisfies

T(e) < be™ e, (2.4.245)
where b is a positive constant independent of . The estimate (2.4.245) just con-
cerns the case § = 0.

We next consider case = 1, for which (2.4.225) takes the form

IFe(t)

")+ I'(t) > )
M+1'0)=Co" |,

(2.4.246)
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Let
J(t) =1I(e' —1).

By (2.4.246) and (2.4.2206), it is easy to see that J(t) solves

{ eI (t) + (1 —e NI (t) > CoJ (1),
J(0) >0, J'(0) >0.

Furthermore, by Corollary 2.4.6, we have for all t > 0,
I'(t) > 0,

whence for all ¢t > 0,
J'(t) > 0.

Thus from (2.4.248) it follows that
e T (t) 4+ J'(t) > CoJ (1),
which, by Theorem 2.4 31, implies for all ¢ > 0,
J'(t) > Ji(t).
Consequently, for all ¢ > 0,
J(t) > Ji(t),
where J; = Ji(t) solves the problem

{ et Y (1) + J1(t) = CoJi T (t),
J1(0) = J(0)/2 >0, Ji(0) = 0.

By Theorem 2.4.32, for all ¢ > 0,
Ji(t) >0,
and then from (2.4.255) it follows that

J/(t) + J](t) > CoJ ().

205

(2.4.247)

(2.4.248)
(2.4.249)

(2.4.250)

(2.4.251)

(2.4.252)

(2.4.253)

(2.4.254)

(2.4.255)
(2.4.256)

(2.4.257)

(2.4.258)

Taking into account (2.4.256), for J; = Ji(t), we can use the result obtained
in the case § = 0. Then when 5 = 1, by (2.4.247) and (2.4.254), the function I =
I(t) must blow up in a finite time. Moreover, if (2.4.232) holds, noting (2.4.245),

the lifespan T'(¢) of I = I(t) satisfies

T(e) < exp{ac™*}.

(2.4.259)

where a is a positive constant independent of e. The estimate (2.4.225) is nothing

else than (2.4.226) in the case g = 1.
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Finally, we consider the case 0 < 8 < 1. Let
J(t) = I((t+1)Y0=A —1). (2.4.260)
It follows from (2.4.225)—(2.4.226) that J(t) solves the problem
(1= 82+ 1)7/09.7" 1)

+(1=B)1 =Bt + 1)Y= (4) > CoJ (1),  (2.4.261)
J(0) >0, J'(0) > 0. (2.4.262)

By Corollary 2.4.6, we obtain (2.4.250) and (2.4.251). Hence, it follows from
(2.4.261) that

(1= B2t + 1) P/O=P) g (1) + J'(t) > Co ' T(2), (2.4.263)

and then, by Theorem 2.4.31, the relations (2.4.253)—(2.4.254) hold, where J; =
J1(t) satisfies the relations (2.4.256) and

(1= B2t + 1) P/O=B ) 4 Ji(t) = Co (). (2.4.264)

By Theorem 2.4.32, we have (2.4.257) and then (2.4.264) implies the relation
(2.4.258). Thus, the result obtained in the case g = 0 is still valid for J; = Jy(¢).
Therefore, when 0 < 5 < 1, by (2.4.260) and (2.4.254), the function I = I(¢) must
blow up in a finite time. Moreover, if (2.4.232) holds, then because of (2.4.245),
the lifespan T'(€) of I = I(t) satisfies

T(e) < be=o/(=H) (2.4.265)

where b is a positive constant independent of €. This gives us (2.4.233) in the case
0<p<1. O

Corollary 2.4.8 (The Li-Zhou Inequality [537]). Assume that v = v(t) > 0 satisfies
the estimate

u(t) > Cy + Cy { /t t2(t - T)”HQ(T) dr +2 /t () dT} (2.4.266)

Th ) Th

where o > 0,0 < 8 < 1,19 > 0 and C1,Cq are positive constants. Then v = v(t)
necessarily blows up in a finite time. Moreover, for

Cy=e>0 (2.4.267)

small enough, the lifespan T(€) of v = v(t) satisfies the estimate (2.4.233).
Proof. Let J = J(t) satisfy

J(t) = Cy + Ch { /t t2(t 7 g /t AN dT} L (2.4.268)

Th ) Th
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We have for all t > tg,
v(t) > J(t). (2.4.269)

Moreover, it follows from (2.4.268) that J(¢) solves the problem

t J1+(x(7_)
J(to)=Cy >0, J'(t) = CQ/ 5 dr, (2.4.270)
t—2 T
Jirey gt —2)
1 o o
J'(t) = Cy < o8 (t— 2)6 > , (2.4.271)
which implies that for all ¢ > tg,
J(t) >0, J'(t) > 0. (2.4.272)

Thus we can choose i > 0 so large that for all ¢ > tg + 2,

1+ I4o (4 t Lo,
J”(t)JruJ’(t)Cz(J tﬁ(t) A )52) “/t 2J ( )dT)

(t—2 78
Jire(t) L 1 1
> — tag —
_Cz{ o8 Htﬁ (t—z)ﬁ]‘] (t 2)}
Jire(t
> Cy tﬁ( ) (2.4.273)
Let
I(t) = J(u't). (2.4.274)
We obtain for all ¢ > ¢y + 2,
Il+a (t) Il-‘r(x (t)
I’ I'(t) > CouP =2 > 2.4.2

where Cy > 0 is a constant. Because of (2.4.272), Theorem 2.4.31 can be applied
to I = I(t), and then using the relations (2.4.269) and (2.4.274) we can reach the
desired conclusion. O



Chapter 3

Attractors for Evolutionary
Differential Equations

In this chapter, we prove the existence of global (uniform) attractors for some
evolutionary differential equations. The chapter includes four sections. In Section
3.1, we shall use Theorems 1.1.2 and 2.1.3 to establish the existence of global at-
tractors for a nonlinear reaction-diffusion equation. We refer to Babin and Vishik
[54], Chepyzhov and Vishik [154], and Temam [915] for related concepts of infinite-
dimensional dynamical systems such as absorbing sets, maximal (global) attrac-
tors, etc. In Section 3.2, we employ Theorem 1.5.20 to show the existence of at-
tractors for differential equations with delay. In Section 3.3, we exploit Theorem
2.1.15 to study the global attractors for the Cahn-Hilliard equation in H? and H3.
In Section 3.4, we use Theorems 2.1.7 and 2.3.2 to establish the global existence,
asymptotic behavior of the solution, and the existence of uniform attractors for
a non-autonomous linear viscoelastic equation with linear damping and a delay
term. All inequalities applied in this chapter are very important in deriving the
existence of global (uniform) attractors. In particular, they may be used to derive
the existence of (uniform) absorbing sets.

3.1 Maximal attractors for nonlinear
reaction-diffusion equations

In this section, we shall use Theorem 1.1.2 and Theorem 2.1.3 to establish the ex-
istence of global attractors for a nonlinear reaction-diffusion equation. We borrow
these results from Temam [915].
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3.1.1 An initial boundary value problem

We shall consider the following initial boundary value problem

u — dAu+g(u) =0 in Q x R, (3.1.1)
u=0 on T, (3.1.2)
uw(z,0) = up(z), x€Q, (3.1.3)

where €2 is an open bounded set of R™ with smooth boundary I', d > 0 is a constant,
u = u(x,t) is a scalar function with initial data uo(x), and ¢ is a polynomial of
odd degree with positive leading coefficient:

2p—1

g(s) =Y bjs?, bayp1>0. (3.1.4)

=0

Let H = L*(Q),V = H(Q). Then we can use the general results on existence
and uniqueness of solutions to parabolic equations (see, e.g., Friedman [272], Lions
[546]) to conclude the following theorem.

Theorem 3.1.1 ([272, 546, 915]). For any given ug € H, there exists a unique global
solution w of problem (3.1.1)—(3.1.3) such that

{ w € L*(0,T; Hy(Q)) N L*(0,T; L**(Q)), for all T >0,  (3.1.5)

ue C(RT; H). (3.1.6)

The mapping uo + u(t) is continuous in H. If, in addition, ug € H}(Q), then for

all T >0,
ue C([0,T); V)N L*0,T; H*(Q)). (3.1.7)

Proof. We refer to [915] for a detailed proof. O
It follows obviously from Theorem 3.1.1 that we can define a semigroup by
S(t):uo € H— u(t) € H. (3.1.8)

Now the next result, due to Temam [915], reads as follows.

Theorem 3.1.2 ([915]). Assume € is an open bounded set of R™ and g satisfies
(3.1.4). The semigroup S(t) associated with problem (3.1.1)—(3.1.3) possesses a
maximal attractor A which is bounded in Hg(SY), and compact and connected in
L3(Q). Its basin of attraction is the whole space L?(2): A attracts all bounded set

of L?(2).

Proof. We first prove that there exist absorbing sets in H = L?*(Q) and V =
H}(Q). Using the Young inequality, we obtain from (3.1.4) the existence a constant
C1 > 0 such that for all s € R,

2p—2

Z bj8j+1

=0

1
S 2b2p—182p + 017
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which gives that for all s € R,

1 3
2b2p_152p -0 <g(s)s < 2b2p_152p +Cf. (3.1.9)

Multiplying (3.1.1) by u = u(z,t), integrating over €2, and using (3.1.2) and
the Green formula, we get

1d

5 dt|u|2 +d||ul® + /Q g(u)udx =0, (3.1.10)

which, together with (3.1.9), yields
d
dt|u|2 + 2d|ul|® + /Q bop—_1u*Pdz < 2C1 19, (3.1.11)

where || is the measure (volume) of Q. By the Poincaré inequality, there exists a
constant Cyp = Cp(£2) > 0, such that for all u € Hg (),

Jul < Collul. (3.1.12)

Setting C4 = 2C1|€Y|, we hence conclude from (3.1.11) that

d 2d
lul2 + ) |ul* < C5. (3.1.13)
dt 2 2

Multiplying (3.1.13) by exp ( é‘i t) and using the classical Bellman—Gronwall
0

inequality (e.g., Theorem 1.1.2), we arrive at

2d chc? 2d
lu(t)|* < |uol? exp ( Cgt) + ;do (1 - exp(Cgt)) , (3.1.14)
whence
limsup [u(t)] < po, p2 = C4C2/(2d). (3.1.15)

t—+oo

Therefore, we know that there exists an absorbing set By in H, namely, any
ball of H centered at 0 of radius py > po. If B is a bounded set of H included
in a ball B(0,R) of H of radius R centered at 0, then S(t)B C B(0, pp) for all

t>1ty = to(B;p()) with
C? R?
to= " log <(p, ) : (3.1.16)

On the other hand, we also derive from (3.1.11), after integration in ¢, that
for all 7 > 0,

t+r t+r
2d/ llu(s)||?ds Jr/ / bap—1u*Pdzds < rCh + |u(t)]?. (3.1.17)
¢ ¢ Q
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By (3.1.15), we conclude that for all » > 0,

t+r t+r
lim sup {2d/ ||u(s)||2ds+/ /bgp_1u2pdmds} <rCy+p3, (3.1.18)
t t Q

t—+oo

and if ug € B C B(0, R) and for all ¢t > ¢y(B, p{,), then we have

t+r t+r
Qd/ llu(s)|?ds +/ / bop_1u?Pdzds < rC% + (py)?. (3.1.19)
t t Q

Next, we shall prove that there exists an absorbing set in V = H}(Q2) and
the semigroup S(¢) is uniformly compact. In fact, multiplying (3.1.1) by —Au,
integrating over 2, and using (3.1.2) and the Green formula, we get

o, ou 0%u )
7/QAU o= Z/ O, 0, ™ 2 dt” ull” (3.1.20)
2
/Aug dm—/Vg Vudx—Z/ (&m) dx. (3.1.21)
Hence,
@ ll? + diau? + / g'(w)|Vul*dx = 0. (3.1.22)
2 dt o

Similarly to (3.1.9), we may prove by the repeated use of Young’s inequality
that there exists a constant C > 0 such that for all s € R,

2p—1

2p—1
P bop-18°P72 — C4 < ¢'(s Z]b $) 1< 2p—1)b2p 18272 4 C4.

2
(3.1.23)

We also obtain from general results on the Dirichlet problem in €2 that on
HJ(2) N H?(Q) |Au| is a norm equivalent to that induced by H?({2). Therefore,

there exists a constant C; = C1(2) > 0, depending on 2, such that for all u €
Hi (%),

lu|| < C1|Aul. (3.1.24)
Setting Cy = J(2p — 1)bgp—1 > 0, we then deduce from (3.1.23) that
1d
3 S ull? 4 (d — )l + cz;/ W2 Vul?dz < 0. (3.1.25)
Q
In particular,
d
dt||u||2 < 205 ||ul|?. (3.1.26)

If ug is in V = H}(Q), then the classical Bellman—Gronwall inequality (see
Theorem 2.1.3) shows that for all ¢ > 0,

lu®)]* < lluoll* exp(2C3t). (3.1.27)
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A bound valid for all ¢ € RT is obtained by using the uniform Bellman—
Gronwall inequality (e.g., Theorem 2.1.3); for an arbitrary fixed r > 0, we obtain
for all t > t,,

Ju(t + ) <~ exp(2C4r), (3.1.28)
provided that for all ¢ > t,,

t+r
/ lu(s)|?ds < k. (3.1.29)
t

An explicit value of k can be derived from (3.1.11) and the above compu-
tation, when ¢, = 0. Hence (3.1.28) provides a uniform bound of |u(t)| for all
t > r, while (3.1.27) provides a uniform bound for ||u(t)| for all 0 < ¢ < r. For
our purpose, it is simpler and sufficient to set t. = ¢y (as in (3.1.16)). In this case,
the value of  is given in (3.1.19), by

1
K= 2d(rCé + pg). (3.1.30)

Thus it follows that the ball of V' of radius p; centered at 0 is absorbing in
V', where

P2 = I:exp(ZC’ér), (3.1.31)

with x asin (3.1.30), and if ug belongs to the ball B(0, R) of H of radius r centered
at 0, then u(t) enters this absorbing set, denoted by By, at a time ¢t < g+ r, and
remains in it for all ¢ > tg + r. At the same time, this result provides the uniform
compactness of S(t): any bounded set B of H is contained in such a ball B(0, R),
and for any ug € B and for all t > tg +r, to,r as above, u(t) belongs to By, which
is bounded in V and relatively compact in H = L?(2). Therefore, by the standard
theory on the existence of the maximal attractor, we have proved the existence of
the maximal attractor in H. |

3.2 Attractors for autonomous differential equations
with delay

In this section, we shall borrow results from Caraballo, Rubin and Valero [131]
as an application of Theorem 1.5.20 to establish the existence of attractors for
differential equations with delay.

We shall consider the following system of equations:

{ 2(t) = Fla(t), x(t — b)) = f(z), >0,

vo =1 € X, (3.2.1)
where F(Fy,...,F,), F; : R — R h > 0,X = C([-h,0],L) C & (L is a closed
subset of R™), and F is continuous, and (-,-) and | -| denote the scalar product

and norm in R", respectively.
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We assume the following conditions hold:
(1) For each ¢ € X, there exists at least one solution z(t) of problem (3.2.1)
such that z(t) € X for all t > 0.

(2) There exists a constant K > 0 such that for any € > 0, there exists a constant
d(e) > 0 such that for all z,y € L, if |z|,|y| > K + ¢,

(F(x,y),z) < —4.
(3) There exist constants C' > 0,0 < a < 2 such that for all z,y € L,

(F(z,y),z) < C(1+[z]%).

First, let us introduce some notation. Let A > 0 be a given positive number
(the delay time) and denote by € the Banach space C([—h,0]; R™) endowed with
the norm ||| = sup,¢(_y o) [¢(0)|, which is the usual phase space when we deal
with delay differential equations. However, it is sometimes useful to consider the
solutions as mappings from R into R™ (we shall consider R™ in its usual Euclidean
topology and denote by (-,-), | -] its scalar product and norm, respectively). For
the case of infinite delay, we shall need a more careful choice of the phase space
(e.g., [53, 341]), but omit those details here. By x; we shall denote the element in
€ given by z4(s) = x(t + s) for all s € [~h,0], and set Rq = {(¢,s) € R?,t > s}.

Remark 3.2.1 ([131]).
(i) Tt follows obvious from condition (2), that for all |z|, |y| > K, z,y € L,

(F(z,y),z) <O.

(ii) If X = &, then condition (1) is not necessary.
(iii) The most usual case in the applications seems to be L = R’.

We may refer to [131] for the definition of m-semiflow.

Theorem 3.2.1 ([131]). Under above conditions (1) and (3), m-semiflow G is well
defined and bounded for any t > 0.

Proof. Obviously, condition (1) and Lemma 13 in [131] imply that G is well de-
fined. Let z(t) be an arbitrary solution. We shall derive an estimate on any interval
[0, T]. Multiplying the equality in (3.2.1) by x(¢) and using condition (3), we can
get

1d

2 dt
which readily implies for all ¢ € [0, 77,

() < C(L+]a(t)]),

lz(t)]? < |2(0)]* +2CT + 2/0 Clx(s)|*ds. (3.2.2)
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Therefore, applying Theorem 1.5.20 to the above inequality (3.2.2) for y(t) =
|z(t)| gives us for all ¢ € [0,T],

1/(2—a) |
) if a<?2,

lz(t)] < ((\1(0)\2 +20T)2=9)/2 4 (2 — a)CT
o (3.2.3)
lz(t)] < (|x(o)|2 + 2CT) exp(CT) if a=2.

We have obtained that any solution exists globally in time in view of Corollary
6 in [131] (note that the continuity of F' implies that f is bounded). Hence, in the
case X = &, the semiflow G is well defined without using condition (1). Finally, it
follows from (3.2.3) that G(t,-) is bounded for any ¢ > 0. O

3.3 H? estimates for the Cahn—Hilliard equation

In this section, we shall employ Theorem 2.1.15 to study the H? estimates for the
Cahn—Hilliard equation. We adopt these results from Dlotko [213].
We shall consider the following Cahn-Hilliard equation in H?:

up = —2A%u+ A(f(u), r€QCR", t>0 (3.3.1)

subject to the initial and boundary conditions

u(0,2) = up(x), for all x € Q, (3.3.2)
ou  0(Au)
m= on = 0, for all x € 99. (3.3.3)

The function f is assumed to be a polynomial of degree 2p — 1:

2p—1

fw)=>au’, peN, p>2, (3.3.4)

j=1

with leading coefficient ag,—1 > 0. Moreover, p = 2 if n = 3. It follows obviously
from (3.3.4) that f(0) = 0 and

\Q|_1/ﬂu(t)da:: |Q|_1/Quodx:ﬂo. (3.3.5)

First, integrating of (3.3.1) over Q and using (3.3.3), we have for all ¢ > 0.
Second, multiplying (3.3.1) by —e2A%u + f(u), we obtain the existence of the
Lyapunov functional for problem (3.3.1)—(3.3.3),

2 u(t)
L(u(t)):z /Q \Vu(t)2dz + /Q /O £(2)dzdz, (3.3.6)
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with (d/dt)L(u(t)) = —||V[—e?Au+ f(u)]||2, < 0. It is easy to see that under the
assumption that as,—1 > 0, the primitive of f,

Fo) = [ fepi,

is bounded from below for all s € R: F(s) > M. Therefore, from that (3.3.6) we
derive for sufficiently smooth solutions:

e? ar e? ~
) /Q;uzi(t)dxg 5 /Q1‘2_;1101‘,10[9!:—&—/QF(uo)dgc—M|Q|7

which, together with (3.3.5), guarantees that H' norm of u(t):

1/2
lu@lm = (IVu®)3: + ) "~ < (3.3.7)

where ¢ = ¢(||ugl| g1, @) > 0 is a constant depending on ||ug||z: and @g. Moreover,
under our assumption on n and p, we have H' C L% and F is a polynomial of
degree 2p. The estimate (3.3.7) was used by Temam (see, e.g., [915], (4.105), p.
156) to obtain the estimate

IAf )T < B+ [A%u(®)]]72), (3.3.8)

where ¢ € [0,1) is a constant and k is a function k& = k(||Vu(t)| p2,d) in-
creasing with respect to both the first argument and the absolute value of the
second argument. Due to (3.3.7), we shall define its finite majorant as K =
]{?(C(HVU()HLQ7 1]0)7 ’l]o).

In the sequel, we shall use a general semigroup approach to study the problem
(3.3.1)-(3.3.3). Assume that 9Q € C°. We shall show that the operator A = ¢2A2?,
considered on the Hilbert space

H=H'Y), (3.3.9)
is sectorial (see, e.g., [355], p. 18).We take the domain of A as follows
6 _ a(Ag)

0
D(4) = H°(Q) : = Q. 3.1
(A) {(]56 (Q) on on 0 on@} (3.3.10)
It has been proved in Dlotko [213] that D(A) is dense in H.

Defining in H the scalar product

(¢a w)H = (v¢a V¢)L2 + (¢7¢)L2a (3311)

and integrating by parts, and using the boundary conditions, we easily check that
for all ¢,1 € D(A),
(Ap, ¥)m = (6, AY)m, (3.3.12)
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which implies A is symmetric in H. We also note that A is a positive operator:
indeed, for all ¢, ¥ € D(A),

(Ap, ) = (VAP VAQ) 12 +%(Ap, Ag) 12 > 0. (3.3.13)

Therefore, for arbitrary § > 0, A + §I is bounded from below, i.e., for all ¢, ¥ €
D(A),

(A+0D), d)u = 86|I3- (3.3.14)

Moreover, applying Theorem 4.9.1 in [922] (see also Theorem 5.5.1 in [922]

and Theorem 19.3 in [271]), we know that for a sufficiently large number py > 0,

the operators A + pI, p > po, realize an isomorphism of the space D(A) onto

HY(Q), which together with (3.3.13) shows that A + pI, p > po, are self-adjoint

and bounded from below, and hence are sectorial. Therefore, by the definition of
the sectorial operator [355], A is sectorial itself.

Now using Temam’s estimate (3.3.8), we may obtain an estimate, which is
global in time of the solution of problem (3.3.1)-(3.3.3) in H?.

It is obvious that on the set {¢p € H?(Q) : 9¢/On = 0 on I} containing
D(AY?), with AY/? = —¢A([922], Theorem 4.3.3; 8, Problem 18.5) and

o9

D(AY?) = {¢ € H3(Q): oy, =0 on 89}. (3.3.15)

We may define an equivalent norm to the H? norm as
2 12\ /2
(1Al +187) (3:3.16)

We should note that if we take ug € D(A'/?) in the following Theorem 3.3.1
and Lemma 3 in [213], then u(t) belongs to D(A) (see (3.3.10)) for all £ > 0.

We have the following theorem (see [213]).

Theorem 3.3.1. The following estimate of the solution of problem (3.3.1)—(3.3.3)
in H? holds for all t >0,

|Au(t)]|3: < max{ciz1, ||Augl3:}, (3.3.17)
where zy s the positive root of the equation
2 K o
d(z) = —e"z+ 22 (I1+27)=0 (3.3.18)

with K, o defined as in (3.3.8).

Proof. Since u(t) € D(A) for all ¢ > 0, we can multiply (3.3.1) by AZ?u and
integrate over ) to get

;i/ﬂ(Au)de:—EQ/Q(AQu)de+/QA(f(u))A2udI
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which, together with (3.3.8) and the Cauchy inequality, gives

e A ey R

< —52/Q(A2u)2dx+; {1+ (/Q(Azu)de>g}7

with o € [0,1) and k = k(||Vu(t)| L2, @o). By the Poincaré and Smoller inequalities
(see [874]), it readily follows that

(3.3.19)

/g2dx§co/ |Vg\2dx§01/(Ag)2dx, (3.3.20)
Q Q Q

where g € H? fulfills the relations [, gdz = 0,89g/9n = 0 on 9. Moreover, noting
the boundary conditions (3.3.3) and using u(t) € D(A) for all t > 0, [, Audz = 0,
(3.3.19) for g = Au, yields

@i <o [ @20 (3:3.21)

which, by Theorem 2.1.15 for y(t) = ||Au||3., z(t) = [|A%u||7., and using (3.3.16),
gives us the desired (3.3.17). O

3.4 Global existence, exponential stability and uniform
attractors for a non-autonomous wave equation

In this section, we shall use Theorems 2.1.7 and 2.3.2 to establish the global exis-
tence, exponential stability of the solutions, and the existence of uniform attractors
for a non-autonomous linear viscoelastic equation with linear damping and a delay
term. We present these results, found in Qin, Ren and Wei [803].

3.4.1 Global existence and exponential stability

We shall consider the following problem for a non-autonomous linear viscoelastic
equation with linear damping and a delay term,

u(z,t) — Au(z, t) + fotg(t — s)Au(x, s)ds
= f(m t )

+paug(a,t) + pou(z, t — 1) , €N, t>0,
u(z,t) =0, z €00, t>0, (3.4.1)
u(z,0) = uo(x), u(z,0) =wui(x), x €,
uy(z,t —7) = fo(z,t —7), zeQ, te(0,71),

where u = u(x,t), t >0, z € Q, A denotes the Laplace operator with respect
to the x variable, Q is a regular and bounded domain of RN, N > 1, 1, u2



3.4. Global existence, exponential stability and uniform attractors 219

are positive constants, 7 > 0 represents the time delay and wug,u1, fo are given
functions belonging to suitable spaces. We shall study the global existence and
the asymptotic behavior for the solution of problem (3.4.1) with a delay term
appearing in the control term of the equation.

A wave equation with acoustic and memory boundary conditions on a part
of the boundary of the domain Q was also investigated recently in [935], where
the existence and uniqueness of global solutions have been proved. An exponential
delay result was proved by Mustafa in [653], who, in fact, used the energy method
to show that the damping effect through heat conduction is strong enough to
uniformly stabilize the system. Andrade, Ma, and Qin [45] studied the existence
of uniform attractors for a nonlinear non-autonomous viscoelastic equation in a
bounded domain  C R™ (n > 1) by establishing the uniform asymptotic com-
pactness of the semi-process generated by the global solutions. Ma and Qin [577)
proved the existence of uniform attractors for a nonlinear non-autonomous damped
extensible plate or beam equation in a bounded or unbounded domain 2 C R™, by
establishing the uniformly asymptotic compactness of the semi-process generated
by the global solutions.

Recently, Qin, Ren and Wei [803] considered a non-autonomous thermoelas-
tic system with boundary delay and using the contractive mapping method and
multiplier techniques established the asymptotic behavior and the existence of a
uniform attractor of the system. Kirane and Said-Houari [437] considered prob-
lem (3.4.1) with f = 0 and obtained exponential decay results, who used the
energy method and Lyapunov functionals to show that the energy of the solution
decreases exponentially as time tends to infinity.

For the relaxation function g, we assume

(H1) g : RT — R is a C! function satisfying

+oo

g(0)>0, 1- / g(s)ds =1>0. (3.4.2)
0
(H2) There exists a positive non-increasing differentiable function 7(¢) such that
for all £ > 0,
“+o0

~g0) Zngle), [ =+ (3.4.3)

0

Now we introduce the following notations

(¢ 0)(t) = [y d(t —T)9(r)dr,
(o w)(t) = [y ot — T)W(t) — v(r)|dr,
(o w)(t) = [y ot —7) [y [0(t) — o(r)Pdzdr.

Following [437, 619, 649], we need the following lemmas which will be used
later in order to define the new modified functional energy of problem (3.4.1).



220 Chapter 3. Attractors for Evolutionary Differential Equations

Lemma 3.4.1. For any function ¢ € C*(R) and any v € H(0,T),
(6 POV =~ SORWP + (8 o)1)

=y a{wowi - ([ sear) 1w}

Proof. See, e.g., [649]. O
Lemma 3.4.2. For any u € HJ (),

(3.4.4)

2

t
/ ( | ot =)t - u(s))ds) < (1-1)C3{go Vu)(t), (3.4.5)
o \Jo
where C. > 0 is the Poincaré constant and 1 is given in (H1).
Proof. See, e.g., [619]. O

Now following [437], we shall prove the global existence and uniqueness of
the solution of problem (3.4.1). In order to state our main result, we introduce the
new variable

2(z,p,t) = w(x,t —7p), z€Q, pe(0,1), t>0. (3.4.6)

Then
Tze(z, p,t) + 2p(x,p,t) =0, in Qx(0,1) x (0,4+00). (3.4.7)

Then problem (3.4.1) is equivalent to the following problem

wpe(,t) — Au(z, t) + [7 g(t — s)Au(z, s)ds
Fprug(x,t) + poz(z, 1,t) = f(x,t), €N, t>0,
Tz¢(z, p, t) + 2z5(x, p,t) =0, xe, pe(0,1), t>0,
u(z,t) =0, x €N, t>0,
Z(I’Ot)—ut(xt) reQ, t>0,
u(z,0) = uo( ), w(x,0) = uy(x), x €,
z(x, p,0) = folx,t — 1), x e, te(0,7).

(3.4.8)
Next, we shall give a sufficient condition that guarantees that this problem
is globally well posed. Let £ and € be positive constants such that

The — 27€ < & < T7(201 — p2). (3.4.9)
Now we can state the following global existence result.

Theorem 3.4.3 ([803]). For any T > 0, assume that f(z,t) € L*(0,T;L*(12)),
w1 < pa, and (H1), (H2) are satisfied. Then for any ug € H}(Q), u; € L*(Q),
fo € L*(Q % (0,1)), problem (3.4.9) admits a unique weak solution (u,z) on (0,T)
such that

u € C([0,T], Hy () N C'([0,T], L*(92)),

) ) ) (3.4.10)
up € L2(0,T; HE(Q)) N L2((0,T) x ).
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Proof. Similarly to [437] and [546], noting that f(x,t) € L?(0,T; L?(f2)), we can
easily prove the theorem. O

We now use the energy method and suitable Lyapunov functionals to show
that the energy of the solution of problem (3.4.1) decreases exponentially as time
tends to infinity. Following [437], we shall discuss two cases: 2 < p1 and pio = uy.

Case 1: s < p1.

In this case, we shall show that under the assumption ps < p1, the solution of
problem (3.4.1) is exponentially stable. For this purpose, we need to establish first
several lemmas.

Lemma 3.4.4 ([803]). Let (u, z) be a solution of problem (3.4.8). Suppose (H1) and
(H2) are satisfied and £ satisfies the inequality (3.4.9). Then the energy functional
defined by

B0) = Blt,2u) =y @l + 5 (1= [ ato)as ) IVuto)

. L (3.4.11)
+ylaovo@) 5 [ [ e dpds
2 2 Ja Jo
satisfies, for some positive constants My and C¢,
dE(t
di ) < — M, (/ u?(m,t)dm—&—/ z2(a?,17t)dx>
. @ ) @ (3.4.12)
+ (60 Vu)(O) — Ha0IVulg+C [ fan
Proof. Similarly to [437], we can easily obtain
dE(t ~
P (N [ B N I R O
@ (3.4.13)

+ (' 0 V) = oI Vul3 +C [ s

where £ and C' = C(€) are positive constants with € small enough. Then using
(3.4.9), we obtain (3.4.12). O

Lemma 3.4.5 ([803]). Let (u, z) be the solution of problem (3.4.8), the function Fy
defined by

Fl(t):/Qutudm (3.4.14)

satisfies, for any 6 > 0,

dFy(t l
(1) (143 ) a3 = (o = €2 + pa + 1) ) 1703
dt 45 2 (3.4.15)
0 "
2

+ 415/9 [2%(z,1,t) + f*(2,t)] dx + (g0 Vu)(t).
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Proof. By the first equation in (3.4.8) and a direct computation, we have

Fy(t) = |ludl3 - IIVUII§+/QVU(lﬁ)~/0 g(t = s)Vu(s)dsdz

(3.4.16)
— Hl/ wpudr — ug/ z(x, 1, t)udx +/ fudz.
Q Q Q
By the Young and Poincaré inequalities, we have for any § > 0,
1
/ F(w, ude < 5C2 / IVu(t) 2de + / P2 (e, t)da (3.4.17)
Q Q 49 Jo

Combining the estimates in [437], we can easily derive the desired result (3.4.15).
(]

Lemma 3.4.6. Let (u, z) be the solution of problem (3.4.8). Then the function Fy
defined by

1
Fy(t) = / / e 2P 22d(z, p, t)dpdx (3.4.18)
o Jo
satisfies
dFQ(t) 1 2 & / 2
< —pEy(t t)dx — 1,t)dx. 4.1
Wm0+, [end- g [ Peind (@i
Proof. See, e.g., [437]. O

We shall employ Theorem 2.3.2 to establish the following result. To this end,
we need to construct a suitable Lyapunov functional L.

Theorem 3.4.7 ([803]). Let u be the solution of problem (3.4.1). Assume that pg <
w1, g and n satisfies (H1) and (H2).

(1) If f(x.t) € LA(RY, LX(Q)) and limy, o "2 =0, then

lim E(t) =0. (3.4.20)

t——+o0

Furthermore,

(2) if f satisfies || f]|2 < Cre=0 o 1) for il t > 0, where Cy > 0,00 > 0 are
constants, then there exists a constant Ry > 0, such that for t > Ry,

E(t) < Cye=Jo n(s)ds (3.4.21)

where Cy > 0, o > 0 are constants.
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Proof. Note that we need to construct a functional £(t), equivalent to the energy
E(t), satisfying for all ¢ > 0,

dL(t
0 < ey ool £ 15 (34.22)
where o, 0g are positive constants. Specifically, we may define the Lyapunov func-
tional

L(t) ;== E(t) + NF1(t) + NFyx(t) (3.4.23)
where N is a positive real number which will be chosen later. Letting
F(t) =n(t)L(t) + 272 E(t), (3.4.24)

which is equivalent to E(t), similarly to [437], we easily obtain
F'(t) < —ynE®) +n0)CIfI7 < =00 F () +n0)C|f3.  (3.4.25)
Applying Theorem 2.3.2 to (3.4.25), with y(t) = F(t), A(t) = n(0)C|| f||3 and
h(t) = n(t), we can conclude (3.4.20) and (3.4.21). O
Case 2: o = 1.

Below we shall show that under assumption pus = uq, the solution of problem
(3.4.1) is exponentially stable.

Lemma 3.4.8 ([803]). Let (u, z) be a solution of problem (3.4.8). Suppose (H1) and
(H2) are satisfied. Then the energy functional defined by (3.4.11) satisfies for any
€ >0 and for allt > 0,

dE(t - 1 1
é)gﬂmﬁ+2w%V®®2%MWM@+CAf%m (3.4.26)

Proof. The proof is an immediate consequence of Lemma 3.4.2. Choosing £ = 71,
we can easily complete the proof. O

Lemma 3.4.9 ([803]). Let (u, z) be the solution of problem (3.4.8). Then the func-
tion Fs defined by

Fs(t) = f/Qut/O g(t — s)(u(t) — u(s))dsdz (3.4.27)
satisfies

dth(t) < (r+2r(1=1)%) | Vul3 + (r1(1+r) —/O g(s)ds) el (3.4.28)

(1-1) rC%  rC?  r(C?
2r(1 —
+ ( 2r +2n( l) + 4rq + 4rg + 4rg (gOVu)(t)
9(0)

4’)“1

t

+ rrg/ 22(x,1,t)dx — C%(g' o Vu)(t) +r3/ f2(x, t)dz,
Q Q

where r, r1, ro, and r3 are positive constants.
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Proof. Differentiating (3.4.27) with respect to ¢ and using the first equation in
(3.4.8), we have

Fi(t) = /QVu(t) (/Otg(t —8)(Vu(t) — Vu(s))ds) dx

_/Q (/tg(t—s)Vu(s)ds> - (/Otg(t—s)(Vu(t) —Vu(s))ds) dz

0
[ [ e syt utopas [ gtsyas) ful
o /Q ” /O gt — $)(u(t) — u(s))dsdz (3.4.29)
i [ w1.0) [ gt = )(at0) - u)dsa
# [ 16t [ ate = 9ato) - s

Using Young’s inequality in the last term of (3.4.29), we have for any r3 > 0,

t 02
/f(m,t)/ g(tfs)(u(t)fu(s))dsdz§r3/ f2(z, t)dz+ * (goVu)(t). (3.4.30)
Q 0 Q 4rs
Combining this with the estimates in [437] with (3.4.30), we can complete the

proof. O

Theorem 3.4.10 ([803]). Let u be the solution of problem (3.4.1). Assume that
to = p1, and that g satisfies (H1) and (H2).

(1) If f(x,t) € LARY, LX(Q)), limsyoo 12 =0, then

lim E(t) =0. (3.4.31)

t——+o0

Furthermore,

(2) if f satisfies || f||3 < Kye *o Jo 19)ds for qil t >0, where Ky > 0, ko > 0 are
constants, then there exists a constant Rs > 0, such that for t > Rs,

E(t) < Ke FJon(s)ds, (3.4.32)
with K > 0, k> 0 being constants.
Proof. We first define the Lyapunov function as

ﬂ(t) = aE(t) + Cl1F1(t) + agFQ(t) + F’g(t)7 (3433)
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where a, a1. and ay are positive real numbers which will be chosen later. Since the
function ¢ is positive, continuous, and satisfies g(0) > 0, for any fixed to > 0, as
t >ty >0,

t to
/ g(s)ds 2/ g(8)ds = go. (3.4.34)
0 0
Similarly to [437], we get for all ¢ > tg,
L(t) < —a’L(t) + az(g o Vu)(t) + as]|f]2 (3.4.35)

where o, as and a3 are positive constants; ag is independent of initial data.
Arguing as in the proof of Theorem 3.4.2, we obtain the results. O

3.4.2 Uniform attractors

In this subsection, we shall establish the existence of uniform attractors for the
system (3.4.8) with right-hand side f(x,t).
Setting v = u, Re = [¢, +00), € > 0, we consider the system

u(z,t) —v(x,t) =0, (z,t) € Q X (¢,+00),
wee(,) — Au(z,t) + [ g(t — s)Au(z, s)ds
Fprug(a,t) + poz(x, 1,t) = f(x,t), (x,t) € Q X (e, +00),
Tze(, p, t) + 2p(x, p,t) =0, (z,p,t) € 2 x(0,1) X (e, +0),
(3.4.36)
subject to the conditions
u(z,e) = ue(x), u(z,€) = ur(x),
ut(x,t —7) = fo(z,t —7), 2€Q, €>0, (3.4.37)
Z(p, t) = Zﬁ(p)7 P € (07 1)3 (3438)
u(z,t) =0, x€09Q, t>e¢, (3.4.39)
2(x,0,t) = ue(x,t), x€Q, t>e (3.4.40)

Let
F=(0,f,0" € X =L (R, (L*()*), H=H}(Q) x L*(Q). (3.4.41)

Then the energy of problem (3.4.36) is given by

B0 =yl + ) (1 [ ats)as) I7uto)

1 1
+yovaO+ [ [ a0

For any (ue,u1) € H and any F € X, we define for all t > €,¢ > 0,
Up(t,e) : (ue,ure) € H = (u(t),us(t)) = Up(t, €)(ue, uie)
where (u(t), us(t)) is the solution of problem (3.4.36).
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For the proof of our result on the uniform attractors in H, we define the hull
of Fj as
Y =H(Fy) = [Fo(t+h)|h € RT]y (3.4.42)

where [-]y denotes the closure in some Banach space Y.
We note that
Fye X C X = L, (R, (LX(Q))%),

where [ is a translation compact function in X in the weak topology, which means
that H(Fp) is compact in X. We now consider the Banach space LY (R*, X;) of

loc
functions o(s), s € RT, with values in a Banach space X; that are locally p-power

integrable in the Bochner sense. In particular, for any time interval [t1, t3] C RY,

to
/ I o(s) 1%, ds < +oc.

ty

Let o(s) € LY

loc

(RT, X1), and consider the quantity

t+h
ko (h) = sup / | o(s) |, ds.
teR+ Jt

Lemma 3.4.11 ([803]). Let X be defined as before and Fy € X. Then

(1) Fy is a translation compact function in X and any F € X = H(Fy) is also a
translation compact function in X. Moreover, H(F) C H(Fy);
(2) the set H(Fp) is bounded in L?(R*, (L?(Q))3) such that for all F € 3,

kr(h) < kR, (h) < +o0.
Proof. See, e.g., Chepyzhov and Vishik [154]. O

Similarly to Theorem 3.4.1, we have the following existence and uniqueness
result.

Theorem 3.4.12 ([803]). Let X = [Fy(t+h)|h € RT|x, where Fy € X is an arbitrary
but fixzed symbol function. Then for any F € ¥ and any (uc,u1e) € H,e > 0,
problem (3.4.36) admits a unique global solution (u(t),u(t)) € H, which generates
a unique family of semiprocesses {Up(t,€)} (t > €, > 0) on H, namely a two-
parameter family of operators, such that for anyt > €,e > 0,

Ur(t, €)(ue, ure) = (u(t), u(t)) € H,
u(t) € C (Re, Hy(Q)), ut € C (R, L*(Q)) .

In order to prove our results, we shall introduce some basic concepts and
basic lemmas.
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Definition 3.4.13. Let Y be a Banach space and S be a parameter set. The oper-
ators {Uy(t,€)} (t > €, > 0,0 € X)) are said to form a family of semi-processes in
Y with symbol space ¥, if for any 0 € &

Us(t,s)Uqs(s,€) = Uy(t,e), forallt>s>e€ €>0, (3.4.43)
Uy (€, €) = Id (identity operator), for all € > 0. (3.4.44)

Definition 3.4.14. A sct By is said to be a uniformly (with respect to (w.r.t.) F € %)
absorbing set for the family of semi-processes {Up(t, €)} (F € .t > €, > 0), if for
every bounded set B of X and any e > 0, there exists some time tg = to(B, €) > e,
such that for all ¢ > ¢y,
J Ur(t.e)B C By. (3.4.45)
Fes

Definition 3.4.15. The family of semi-processes {Up(t,€)} (F € £,t > €,e > 0) is
said to be asymptotically compact in Y if { Ug, (¢, 6)(u£n)7 ugf)) is pre-compact
in Y whenever {uﬁ"), ugz)} is bounded in Y, F(") ¢ EA], and {t,} C R, t, = 400
as n — +oo.

Definition 3.4.16. A closed set A C Y is called uniformly (w.r.t. F € %) if for any
bounded set P of B and any fixed e € RT,

t£+moo (?;% dist (Up(t7 €)P, A)) =0; (3.4.46)

here dist(,-) stands for the usual Hausdorfl semi-distance between two sets P;
and Py in Y, defined as dist(Py, P;) = sup inf |x1 — xo||y.
z1€P, T2€P2

Definition 3.4.17. A closed set A C Y is called the uniform (w.r.t. F' € 5\]) attractor
of the semi-processes {Ur (t,€)} (F € £,t > ¢, ¢ > 0) acting on Y if A is a uniformly
attracting set and A satisfies the following minimality property: A belongs to any
closed uniformly attracting set of the semi-processes {Ur(t,€)} (F € X, ¢t > ¢,
€ >0).

Definition 3.4.18. Let Y be a Banach space and P be a bounded subset of Y,
be a symbol space. We call a function ¢(-,+;-, ), defined on (Y x V) x (X x X), a
contractive function on P x P if, for any sequence {,,}°>, C P and any {o,,} C 3,
there are subsequences {x,, }7°, C {z,}52; and {o,, }72, C {0n}22, such that

lim lim T Loy Ong s Oy ) = 0.
k}—)+ool—)+oo QS( nE nry nE nl)

We denote the set of all contractive functions on ¥ x Y by Contr(P, 3).

More details on the subject of uniform attractors can be found in the books
[45, 154, 577, 770, 773, T74].
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Lemma 3.4.19. Let {Up(t,e)} (F € S,t > e,¢ > 0) be a family of semi-processes
that satisfies the translation identities (3.4.43) and (3.4.44) on a Banach space
Y, and has a bounded uniformly (w.r.t. F € f)) absorbing set By C'Y. Moreover,
assuming that for any e > 0, there exist a time T = T(By,e) > 0 and a contractive
function ¢ on By x By such that for all x,y € By, for all Fy, Fs € i,

| Up, (T, 0)x = Up, (T, 0)y < € + ér(z,y; F1, F2).

Then {Ug(t,€)} (F € S,t > €,e > 0) is uniformly (wrt. F e 5\]) asymptotically
compact in'Y .

Proof. See, e.g., [154]. O

First we shall establish that the family of semi-processes {Up(t,€)} has a
bounded uniformly absorbing set.

Theorem 3.4.20 ([803]). Under the assumption (3.4.41), the family of semi-proces-

ses {Up(t,e)} (F € X,t > ¢€,e > 0), corresponding to problem (3.4.36)—(3.4.40) has
a bounded uniformly (w.r.t. F € ¥) absorbing set By in H.

Proof. Similarly to the proof of Theorem 3.4.2, we have
dE(t
" < B + e 1 13
where v, C are two positive constants independent of initial data.

In the following, C' denotes a general positive constant independent of initial
data, which may be different in different estimates.
Obviously,

t
E(t) < E(e)e " Jenwidv 4 & / | f(s) ||3 e Jantw)dwgg (3.4.47)
Applying Theorem 2.1.7 to (3.4.49), we can conclude that

t
E@t) < E(e)e*’Yffﬁ(w)dw +C/ | F(s) |2 o= i n(w)dw g

. 1 t+1
< E(e)e v [ n(w)dw | Cl R sup/ | F(s) || ds
t

t>e

1

< E(E)e*’vfg n(w)dw 4 Cl R Kry(1).

Now for any bounded set By C H, for any (ue,u1c) € Bo, and € > 0, there
exists a constant C'g, > 0 such that E(e) < Cp, < C. Take

R2 :2(20 wr (1) : +1>7

1 — e
CHFO(l)—i-l >

to
_ 1
to = to(e, Fp), /6 n(w)dw = —y~ " log (C’CBO(I ~ (o)
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Then for any t > tg > €, we have

Rj

KR, (1)
Ety<c. T o

—y [0 n(w)dw
= 71 = ¢—n(0) +CCpe =

which thus gives us
I (u(t), ue (1)) [13,< 2B(¢) < Re.

Then, Bo(0, Ro) = {u(t),uc(t) € H || (u(t),us(t)) [[u< Ro} € H is a uni-
formly absorbing set for any F € ¥, i.e., for any bounded subset B in H, there
exists a time to = to(e, Fy) > €, such that for all ¢ > to,

J Ur(t.e)B C By.
Fex

The proof is thus complete. (]

Now following [803], we can prove that the family of semi-processes {Ur(t, €)}
(F € 3,t > ¢ € > 0), corresponding to (3.4.37) is uniformly (w.r.t. F' € %)
asymptotically compact in H. Hence, by the standard existence theory of uniform
attractors, we can establish the existence of uniformly (w.r.t. F' € X) compact
attractor p.



Chapter 4

Global Existence and Uniqueness
for Evolutionary PDEs

In this chapter, we present some results on global existence and uniqueness of
solutions to evolutionary PEDs obtained by application of analytic inequalities in
Chapters 1 and 2. This chapter consists of four sections. In Section 4.1, we use
the simultaneous singular Bellman-Gronwall inequality, i.e., Theorem 1.3.2, to
discuss the local existence, regularity, and continuous dependence on initial data
of solutions to a weakly coupled parabolic system for non-regular initial data.
In Section 4.2, we use Theorem 1.4.9 to study some properties of solutions to the
Cauchy problem for multi-dimensional conservation laws with anomalous diffusion.
In Section 4.3, we use Theorem 2.1.19 to investigate the blow-up of solutions of
semilinear heat equations. In Section 4.4, we exploit Theorems 2.1.17 and 2.1.18
to establish the global existence, L™ estimates, and decay estimates of solutions
for the quasilinear parabolic system. Inequalities used in this chapter are crucial
in obtaining the global solutions.

4.1 A weakly coupled Parabolic system

In this section, we use Theorem 1.3.2 to establish the local existence, regular-
ity, and continuous dependence on initial data of solutions to a weakly coupled
parabolic system for non-regular initial data. These results are taken from Dick-
stein and Loayza [210].

We shall consider the following weakly coupled parabolic system for non-
regular initial data

ug — Au=0oP in (0,7) x RV, (4.1.1)
v —Av=ul in (0,T)xRY, (4.1.2)
u(0) = ug, v(0)=wvy in RV, (4.1.3)

where p,q > 1, pg > 1, and ug, vo € Co(RY).
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It is well known (see [210]) that the problem (4.1.1)—(4.1.3) has a unique
classical solution w(t) = (u(t), v(t)) defined on a maximal interval [0,T), T < +oo0.
Escobedo and Herrero [237] proved that when T' < 400, then |[u(t)|| Lo () — +00
and [[v(t)[| Lo mvy — +00 as t — T~. In this case, we say that w blows up at the
blow-up time 7. We also know that blow-up phenomena for semilinear parabolic
systems in R have been studied by several authors, see, e.g., Andreucci, Herrero
ad Veldzquez [47], Dickstein and Loayza [210], Deng and Levine [201], Escobedo
and Herrero [237], Levine [514], Quittner and Souplet [817], Zaag [987], etc.

We need to introduce first some notations. L” stands for the Lebesgue space
L"(RY) and || - ||z~ denotes its usual norm. Thus by the results from Brézis and
Cazenave [118] and Weissler [955], the following problem is locally well posed in
L"(RY) when r > 1 and 2r > N(p —1) or 7 > 1 and 2r = N(p — 1), and the
solution to the following nonlinear problem is classical for all ¢ > 0:

{ut — Au = |ulP" u in (0,T) x RY, (4.1.4)
u(0) = ug in RY. (4.1.5)

Now following [210], consider E™* = L" + L*®, which is the Banach space
endowed with the standard norm

lullrs = inf {|Jur|lor + lusllze, v =ur + us, ur € L™, us € L°}.

Recall that Dickstein [208] showed problem (4.1.4)—(4.1.5) is also locally well
posed in E™* provided that » > 1 and 2r > N(p — 1). Existence of solutions
(regular for all ¢ > 0) was also obtained for initial data ug € M, the space of finite
measures in RY.

The first fact we need is that the heat semigroup S(t) is defined in E™* and
satisfies if 1 <r < s <7,

sup ||S(t)upr < Ct=N/DAT=U ), o, (4.1.6)
0<t<T
where €' = max (1, T(V/21/r1/9))
We also need the following lemma.

Lemma 4.1.1 ([210]). Assume that 0 < p,0 < q such that pq > 1, and v1,0 >
0,’}/2’0 >0,0<c < dl,() < ¢g < dy such that

1 1
b - = Cy, q - = C2, (417)
72,0 V1,0 V1,0 72,0
for any n € N, define v1,0,72,0 recursively by
1 1
b —d, 1 - — ds. (4.1.8)
Y2,n Y1,n+1 Yi,n Y2,n+1
Then {¥1n fneN, {V2.n tnen are increasing sequences such that Wi’N < dy, Wl‘fN < dsy
for some N € N.

For the proof of Lemma 4.1.1, see [210]. |



4.1. A weakly coupled Parabolic system 233

We now discuss the admissibility of E™%1 x E":%2 ags a space of solutions of
problem (4.1.1)-(4.1.3). For w = (u,v) € E™ x E™52 we set ||w]lry s1,r0,50 =
[wllry sy 4 l0]lrs,s0-

Theorem 4.1.2 ([210]). Assume that p > 1, ¢ > 1,1 <r; < s <gqra, 1 <ry <
So < pry such that

max (p/r2 —1/r1,q/r1 — 1/r2) < 2/N. (4.1.9)

Then for any wg € E™ % x E™%2  there exist a time T > 0 and a unique classical
solution w € C([0,T); E™5 x E™32) to problem (4.1.1)-(4.1.3) in (0,T).

Let By be the closed ball of radius M > 0 of E™®1 x E™°°2. For any wg, 20 €
Ervst x E™52 0 denote by w = (U, Uy ), 2 = (Uz, v;) the corresponding solutions.
Given M > 0, there exists a time T > 0 such that for all wg,zo € By and for
any y1 € [s1,+00],72 € [s2,+0], we can find a constant C' > 0 such that for all
te(0,7),

DIy (8) = (1) 10 + #2200
S C”'lU() - 2’,0”7“1781,7“2752' (4110)

Proof. Since the proof is only based on the fixed point argument due to Weissler
[955], we shall just present the details of the novelties appearing here, which can
be divided into the following several steps.

Step 1. Existence of a Weak Solution: For any wg € E™ 1 x E™%2 T < 1, and
M > 0 such that ||ug|lr, s, + [[V0]lre.s0 < M, let

= ];7(1/7“1 - 1/(617"2))7 g = Z;(wg — 1/(p7"1))7 (4.1.11)
and
w = (u,v) € L*((0,T); L2 x LP™),
W=9 lullw= suwp (ta1||u(t)||Lqr2 +t“2||v(t)||m) (4.1.12)
te(0,T)
W obviously is a Banach space with the norm || - ||y . For the rest of this part, we

refer to [210].
Step 2. Regularity: See the details in [210].
Step 3. Uniqueness: See the details in [210].

Step 4. Continuous Dependence: Consider wg = (Uy,0, Vw,0), 20 = (2,0, Vz,0) and
assume w(t) = (uy(t), vy (t)), 2(t) = (us(t),v.(t)) is the corresponding solution
defined in [0,7") with initial data wg and zo, respectively.

Letting

P(t) = 1" uw () = uz(t)l| a2, (t) = 1% lvw(t) — va(E)l| Loms.
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Then it follows (for the details, see [210])
t
¢(t) <C (”Uw,o - uz,0||7‘1751 + / (t - S)Onspazw(s)ds) ’ (4'1'13)
0
t
60 <€ (e = vrollees + 1[5 s700000as) . (4119
0
Therefore, applying Theorem 1.3.2 to (4.1.13)—(4.1.14), we can conclude

£ [ (t) — uz (t)[|Lare + ¥ [[vw (t) — v (E)|[Lrm < Cllwo — 20”7“1751,7“2752

which is just (4.1.10) for 3 = gry and 2 = pry.
For the rest of (4.1.10), see [210]. O

Remark 4.1.1 ([210]). In fact, for different values of 1, s1, 72, S2, p, ¢, we
can also obtain other existence results of solutions to problem (4.1.1)—(4.1.3) for
wo € E™%1 x E™%2 For example, Theorem 4.1.1 still applies the case when
ry = 81, ro = Sg and qro = r1. Indeed, if gro < rq, there exists a unique solution
w(t) = (u(t),v(t)) € C((0,T); L™ x L™) of problem (4.1.1)—-(4.1.3), 0 < ¢t < T,
such that u(t) — S(t)ug,v(t) — S(t)ve € C((0,T); L™).

4.2 A convection equation with anomalous diffusion

In this section, we shall use Theorem 1.4.9 to study the Cauchy problem for a
multi-dimensional conservation law with anomalous diffusion. These results are
taken from Brandolese and Karch [115].

We shall consider the following problem

w4+ (=A)?u+ V- flu) =0, zeR? >0, (4.2.1)
U(IJD = Uo,
where we always assume 1 < a < 2, and that the C' vector field f(u) =
(fi(u),..., fa(w)) is of a polynomial growth, namely, it satisfies the usual esti-
mates
[f(w)] < Clul?, |f(w) = f(v)] < Clu— vl (Jul"™" + |v|""") (4.2.3)

for some constants C' > 0 and ¢ > 1 and for all u,v € R.

The notation used here is as follows: The LP-norm of a Lebesgue measurable,
real-valued function v € LP(R?) defined on R? is denoted by |v||z». In the sequel,
we shall use the weighted L°° space

o= {v € L= (R%) : [v][zze = ess sup |v(z)|(1+ lz)? < +oo} (4.2.4)

r€R4
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for any # > 0, and its homogeneous counterpart is

L = {v e L2®RN{0}) s o]l 1z = ess sup [o(z)21” < too}.  (425)
re

By the same letter C' independent of x we denote the universal constants
which may vary from line to line. Sometimes, we write, e.g., C = C(T) when we
want to emphasize the dependence of C on a parameter T

We need the following lemmas.

Lemma 4.2.1 ([115]). For any ug € L'(RY) and 1 < o < 2, the initial value
problem (4.2.1)—(4.2.2) has a unique solution u € C([0,+00); L*(R?)) such that
for every p € [1, +00],

u € C((0, +00); WHP(RY)) (4.2.6)

and the following estimate holds true for all t > 0,
lu()l[Lr < CE= VOO fug]| 2 (4.2.7)

with a constant C > 0 independent of t and ug. Moreover, if uy € LP(R?), then
the corresponding solution u satisfies

u € O([0, +00); LP(RY)),  u(t)]| Lo < |luollzs- (4.2.8)

Proof. We refer to Biler, Karch, and Woyczynski [107], Droniou, Gallouet, and
Vovelle [217] and Droniou and Imbert [218] for the details of the proof. O

In following lemma, we shall give some space-time estimates for the solution
of the linear problem

v+ (=A)2 =0 (4.2.9)
with
v(z,0) = vy (4.2.10)
where
v(x,t) = So(t)vo(x) = pal-,t) * vo(z). (4.2.11)

This lemma contains a direct generalization to R? of estimates from Hayashi,
Kaikina, Naumkin, and Shishmarev ([354], Lemma 1.40). Thus, we only sketch its
proof.

Lemma 4.2.2 ([115]). Assume that vo € L3, ;. There exists a constant C > 0,
independent of vg and t, such that

1Sa(t)voll o < Cmin{t™*||vo|l L1, vl L=}, (4.2.12)
||Sa(t)’l)0||Lgc+d < C(l + t)||UO||L;°+d7 (4.2.13)
|V Sa(t)vol|ze . < CY vl s, + Ct* Y vol| 1. (4.2.14)

a+d — a+d
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Proof. We refer to [115] for details of the proof. O

Recall that the authors in [354] proved that if ug € LZ, 4, then the corre-
sponding solution to problem (4.2.1)-(4.2.2) satisfies u € C([0, 77, L3, ;) for every
T > 0.

We also note the critical exponent ¢ = 1+ a;l plays a crucial role for studying
the large-time behavior of solutions to problem (4.2.1)—(4.2.2). Indeed, using the
terminology of Biler, Karch and Woyczyrishi [107], the behavior of solutions as
t — +o00 is genuinely nonlinear when ¢ = ¢, is weakly nonlinear when ¢ > ¢, and
is (expected to be) hyperbolic when 1 < ¢ < gG.

Brandolese and Karch [115] improved the above-mentioned space-time esti-
mates in [354] by considering the supercritical case ¢ > ¢ and the critical case
q = . Such a result can be stated in the next theorem.

Theorem 4.2.3 ([115]).

(i) Let a € (1,2). Assume that u = u(z,t) is a solution of the Cauchy problem
(4.2.1)—(4.2.2), where the nonlinearity f satisfies (4.2.3) with ¢ > § =1+
(@ =1)/d and vy € LY, 4. There exists a constant C > 0, depending on ug

but independent of x and t, such that for all x € R, t > 0,
lu(z,t)| < Cpal(z,1+1t). (4.2.15)

The same conclusion holds true for g = ¢ provided that ||ug|| 1 is sufficiently
small.
(ii) Under the more stringent assumption

w0 € Bara = {0 € WEERY : olloya = Iolliis, ., + IVl < oo},
we also have for all t > 0,
||vu(t)”LZ°+d+1 <C(l+1). (4.2.16)

Proof. First we recall estimates (4.2.7) and (4.2.8) with p = +oc0. The solution

satisfies
u(®)||pe < C(1+ 1)~ (4.2.17)

Hence, in order to establish (4.2.15), it suffices to show that
[u@®)||zx,, < CA+1). (4.2.18)
Indeed, using the basic estimate
gz, t) < (1+t) ¥ min{1, |z(1 + t)"V/*|72=4}

and the asymptotic formula (4.2.13) (implying that min{1, |z|~*~9} < COP,(x)
for all # € R? and a constant C' > 0), we easily obtain

glw,t) = min { (1 + 07, (1 +0)/(1 + |a])***} < Cpala,t+1).
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To prove (4.2.16), we only use the following integral equation which follows
from the Duhamel principle

u(t) = Sauo — /0 VSa(t —s)- f(u)(s)ds, (4.2.19)

where Squo(z) = pao(z,t) * ug(z) is the solution of the linear equation (4.2.4)
subject to the initial datum ug. Hence it follows from (4.2.19) and (4.2.3) that

IVSa(t = 7)f(u(r))llLe,,
< Ot =)~V u) i< lulm)lzz,, + C 7)Y u(r)l|E,
Moreover, since by (4.2.7) and (4.2.8) with p = ¢, the solution satisfies
u(m))|9, < CQ +7)~da—D/a (4.2.20)

where we have used the inequalities
t
/ (t _ T)l—l/aHu dT < C/ 1 1/ 1 +T) d(q—l)/adT < C(l +t)7
0

which holds for 1/a + d(q — 1)/a > 1. Thus, by computing the Lg% ;-norm of
(4.2.19) and using (4.2.13), we arrive at

t
[u(®)lLee,, < C(1+1t)+ c/o (t—7)" (U +7) M (7)o, dr. (4.2.21)
Similarly, for the time-critical case 1/a+d(¢—1)/a =1 (i.e., for ¢ = §), we
can use the following estimate to obtain the desired result:
lu(m)][ze < CT=* ug]| s (4.2.22)
with a constant C' > 0 independent of ug and ¢ > 0. Hence, we obtain the coun-
terpart of the inequality of (4.2.21):

t
[l rg,, < C(1+t)+0||uO||‘£?1/ (t—r) M or= M/ (1) || poe, dT. (4.2.23)
0

Finally, applying the singular Bellman—-Gronwall inequality of Theorem 1.4.9
to inequalities (4.2.21) and (4.2.23), we can complete the proof of (4.2.16). O

4.3 Estimates on solutions for semilinear heat equations

In this section, we use Theorem 2.1.19 to investigate the blow-up of solutions of
the semilinear heat equations. We took these results from Giga and Kohn [312].
We shall consider the following semilinear problem of heat equations
{ up — Au— |ulPlu =0 in Qx[0,T), (4.3.1
u=0 on 00N x][0,T)

[\
~— —
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where 2 C R” is a domain, possibly unbounded, with C%“ boundary, u is a
scalar-valued function and p > 1.

We assume that the function u is a classical solution to problem (4.3.1)-
(4.3.2), with

u, Vu, V*u, and u; bounded and continuous on Q x [0, 7) for every 7 < T
(4.3.3)
and T is the blow-up time: as t — T,

sup |u(zx,t)] — +o0.
e

If Q@ # R™, then (4.3.1) imposes a Dirichlet condition (4.3.2) at 09, i.e.,
if D is unbounded, then (4.3.3) includes the condition that u stays bounded as
|z| — +o0. For the simplicity, we may assume that the initial data satisfy

u(z,0) = up(z) € C*(Q). (4.3.4)

We shall prove some estimates on solutions to problem (4.3.1)—(4.3.3) in this
section with the help of Theorem 2.1.19.

For any a € Q, writing the solution in “similarity variables about (a,T)”
means considering the function w,(y, s), defined by

wa(y,s) = (T — )P Vy(x,t), y=(x—a)(T—1) 2 s=—log(T —t) (4.3.5)

which solves

w— |wP~tw =0 (4.3.6)

1 1
ws — V- (pVw) +
) (pVw) b1

with p(y) = exp(—}|y|?), on the space-time domain
W, = {(y,s) cs>s0,e Y Py+ac Q}, so = —logT. (4.3.7)
The slice of W, at time s will be denoted by Q,(s):
Qa(s) = e¥2(Q - a). (4.3.8)
We define the energy E(w,) by

1

- P d 4.3.
Sl ar s

Bl = [ o) [yITual 4y L P

and shall often suppress the subscript a, writing w for w,, Q(s) for Q,(s), etc.

Theorem 4.3.1 ([310]). Let a € Q, and suppose that Q) is star-shaped with respect to
a. Let By = E(wy)(so) denote the initial energy for w,, and assume that Ey < 1.
Then w = w, satisfies

// lws |>pdyds < Ey, (4.3.10)
Wa
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and for every s > sg, we have

/ [w[?pdy < C(n, p) Ey'”, (4.3.11)
Q(s)
s+1 2
/ (/ﬂ( )le”“pdy> dr < C(n,p)EFV7, (4.3.12)
s+1 2 )
/ </Q( )(|Vw|2 + leg)pdy> dr < C(n,p)ESV?. (4.3.13)

Proof. The a priori estimates for w in (4.3.10)—(4.3.13) are more or less the same
as those in Propositions 2.2 of [310], except that their dependence on initial energy
is more explicit.

The first assertion (4.3.10) is identical to (2.20) of [310]. For (4.3.11), we

1/2
recall (2.24) of [310]: if g(s) = (fQ(s) |w|2pdy) , then
g9’ + 2E[w](s) > CgPt? (4.3.14)

with a constant C' = C'(n,p) > 0. Since F(w) is decreasing (this is (2.23) of [310]),
it follows from (4.3.14) that

CgPtl < g¢' + 2E,. (4.3.15)

Applying Theorem 2.1.19 to (4.3.15) shows that (4.3.10) and (4.3.15) imply
(4.3.12). To prove (4.3.12), we recall (2.28) of [310]:

2
(/ |w|p+1pdy> < C(p){gQ(s)/ lws|?pdy + E(Q,} (4.3.16)
Q(s) Q(s)

Integrating with respect to s, making use of (4.3.10) and (4.3.11), and noting

that E2 < Eép+1)/p since p > 1 and Ey < 1, we get (4.3.12). To get the last result
(4.3.13), we derive from the definition of Efw] in (4.3.9)

1/ < 9 1 2) 1 / 1
Vuw|* + w dy = Elw|(s) + w|Ptpdy.  (4.3.17
o fo, (e bl )ty = mlao &y [y )

Since Efw](s) < Ey, it follows from (4.3.17) that
/( | (IVwl? + [wf?)pdy < Cw)[ 2, + /( | 0l pdy]. (4.3.18)
Qs Qs

Squaring both sides of (4.3.18), integrating with respect to s, and making
use of (4.3.12), we easily obtain (4.3.13).
The proof is thus complete. [
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4.4 Global existence decay estimates
for a quasilinear parabolic system

In this section, we shall exploit Theorem 2.1.18 to establish L>° decay estimates
on solutions for a quasilinear parabolic system. We choose these results from
Chen [140].

We shall consider the quasilinear parabolic system
up = div(|[Vu|™Vu) + f(u,v), 2€Q, t>0,
v = div(|Vo|" Vo) + g(u,v), = €Q, t>0,
U(l’70) - UO(I), U(I,O) - UU(I)7 T e Qa
u(z,t) = v(z,t) =0, x e, t>0,

(4.4.1)

where () is a bounded domain in RY (N > 1) with smooth boundary 99 and
m > 0.

For m = 0, f(u,v) = u®?, g(u,v) = u%?® and ug(z),vo(x) > 0, the existence
and non-existence of solutions (see, e.g., [238, 209, 947, 144] and the references
therein) for problem (4.4.1) were studied.

We now recall some known results in the literature.

Assume that the initial data ug(x),ve(x) > 0 and ug, vy € L>=(2). Then we
have
(A1): fa>lorfB>1lorsy=(l—a)(l—-p)—pg<0, then problem (4.4.1)

admits a global solution for small initial data and this solution necessarily
blows up in a finite time for large initial data;
(A2): all solutions of problem (4.4.1) exist globally if «, 8 < 1 and sy > 0.

Next, we study problem (4.4.1) for general initial data and give the L*°
decay estimates for solutions of problem (4.4.1), that is, the behavior of solutions
ast — 07 and t — +o00. To deal with such a problem, one usually bases on the
comparison principle (see, e.g., [238, 209, 947, 144]), while the method used here
is very different by using an improved Moser’s technique as in [683, 141]. Indeed,
we have neither the restriction of the non-negativity nor the bounded on wug(x)
and wvg(x).

Definition 4.4.1. A pair of measurable functions (u(z,t),v(z,t)) on Q x RT is said
to be a global weak solution of problem (4.4.1) if

u(z,t), v(z,t) € LS (R, Wy ™) n L FH (R, W)

loc

and the equalities
¢
// { —ugy +|Vu|"VuVe — f(u,v)¢}dxdt
0Ja
= [ {u0(@)ot.0) — uta o),



4.4. Global existence decay estimates for a quasilinear parabolic system 241

/O/Q { - ,U(ybt + |Vv|mVuV¢ — g(u’ U)(,b}dl’dt
= /Q{vo(x)ﬁb(x,()) —v(z,t)p(x,t) }dz

are valid for any ¢ > 0 and any ¢ € C'(R*,C}(Q2)), where RT = (0, +00), Rt =
[0, 4+00).

Lemma 4.4.1 ([140]). Assume that

(H1) The functions f(u,v),g(u,v) € C(R*) N CYR?\ {(0,0)}) and for all
(u,v) € R?,

[f(w,0)] < kaful[of?, |g(u,v)] < kaful?|v]?, (4.4.2)
where the parameters a, 5,p,q satisfy
0<a,B<14+m; mp,q>0; sy, =(m+l—a)(m+1-05)—pg > 0. (4.4.3)
(H2) ug(z) € LPo(Q2),vo(x) € L () with
po > max{l,¢g+1—a}, ¢o>max{l,p+1-—p}.

Then problem (4.4.1) admits a global weak solution (u(z,t),v(x,t)) satisfying
u(z,t) = u(t) € L°(R*, L), wv(z,t) =v(t) € L2(R*, LT)
and for any T > 0 and for all t € (0,71,
u@llz~ < CE2, [[o®)llp~ < Cr, (14.4)
a1 + (@)l < C (17177 g1 720Fe)r 4 =2as90) - (4.4.5)

where the constants

C = C’(T7 ||’IL0||LP0, ||U0||L'JO) >0,

N N
= min , > 0.
7-m {po(m+2) +mN qo(m+2)+mN}
In order to show Theorem 4.4.1, we also need the following lemmas.
Lemma 4.4.2 ([672]). Let >0, N >p>1, f+1>q and 1l <r < gq <
(B+1)Np/(N —p). Then for |u|’u € W'P(Q), we have

_ ] 1
lJullza < CYED | (170 ul Pul |25, (4.4.6)

with @ = (B+1)(r~'—¢ Y /(N1 —p=t+(B+1)r=1)~L, where C > 0 is a constant
depending only on N,p and r.
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For j = 1,2,..., we choose fj(u,v),g;(u,v) € C* as follows: f;(u,v) =
F(1,0), 65 (1, v) = g(u, v) when 2 + 02 > =2, |f;(u, 0)| < 1, ]g;(u,0)| < 7 when
u?+0? < j72 with some n > 0 and (f;(u,v), g;(u,v)) = (f(u,v), g(u,v)) uniformly
in R? as j — +o0.

Let (UoJ,UOJ) S CS(Q) and Up,; — U in LPO(Q), Vo,; — Vo in LqU(Q) as
j — +00. We consider the following approximation of problem (4.4.1):

uy = div((|Vul|® +57H™2Vu) + fi(u,v), €Q, t>0,
v = div(([ Vol +Y)™2V0) + gy (u,0), © €9, 130,

u(z,0) = up,;(z), v(z,0)=uv,(x), x €N,
u(z,t) =v(z,t) =0, x €09, t>0.

(4.4.7)

The approximate problem (4.4.8) is a standard quasilinear parabolic system
and admits a unique smooth solution (u;(z,t),v;(z,t)) on [0,T) for each j =
1,2,..., (see, e.g., [646, 471]). Furthermore, if T' < +o00, then

limsup,_, 7 ([[u(t)||z + [[o(#)][Le) = +oc.

In what follows, we always write v (v) instead of u; (v;) and u? (vP) for
|uP~tu (Jo[P~tv) where p > 0. Also, let C' and C; be the generic constants inde-
pendent of j and p changeable from line to line.

Lemma 4.4.3 ([140]). Let (H1) and (H2) hold. If (u(z,t),v(x,t)) is the solution of
problem (4.4.7), then

u(t) € L®(R+, LP(Q)), v(t) € L®(R+, L9 (Q)). (4.4.8)

We now derive the L™ decay estimates for u(t) and v(t) based on the above
Lemmas 4.4.1-4.4.3.

Theorem 4.4.4 ([140]). Under the assumption of Lemma 4.4.2 and for any T > 0,
the solution (u(t),v(t)) also satisfies for all0 <t < T,

lu@®)lz= < Ct™,  JJo()||ze < Ct°, (4.4.9)

where the constant C depends on T, ||uo||rro, ||vo||Lew, and a = N/(po(m +2) +
mN), b= N/(q(m+2) +mN).

Proof. For the details of the following arguments, see [140]. Following [140], we
have

—m, _1\Mtn ntSn 1\ S0
Yl () + sl |ul 33 (€nrt ™™ =) 1 Gy o] (prt ™)
< O + i) A a3, + 1 (1) (4.4.10)

where for all t > 0,
An U,
yn(t) = [fu(@®)|[73, + v,
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and for A, 1, an, Bn, T and og, see [140]. This gives us that for all 0 < ¢ < T,
Yl (1) + C3 A% Pyl ¥ (1) < O, + CXOT Ly, (1) + CAS™ TP (4.4.11)
Applying Theorem 2.1.18 to (4.4.11), we have for all 0 < ¢t < T,
Yn(t) < Bt~ UHBn)/ 0, (4.4.12)

where

1/mn 1
B, =2(Cs A )™ <03AZ°*1 L ﬂn) +20N, (C/\ff’“ T Bn) .

Tn n

For the rest of the proof of (4.4.9), see [140]. O



Chapter 5

Global Existence and Uniqueness
for Abstract Evolutionary
Differential Equations

In this chapter, we discuss the global existence and uniqueness for some abstract
models and ODEs. The chapter consists of three sections. In Section 5.1, we apply
Corollary 1.4.4 to prove the global-in-time existence of solutions to an abstract
evolutionary equation written below. In Section 5.2, we employ Theorem 2.1.23
and Theorem 2.4.16 to show the uniqueness of the solution to the Cauchy problem
for vector-valued functions satisfying a differential inequality. In Section 5.3, we
apply a new Gronwall-type inequality in Theorem 2.1.21 to a viscoelastic system
with small dissipation. The inequalities applied here are specially selected so that
they play a very important role in deriving the global existence and uniqueness of
solutions.

5.1 Global existence of solutions to abstract
evolutionary equations

In this section, we shall apply Corollary 1.4.4 to prove the global-in-time existence
of solutions to an abstract evolutionary equation. These results are taken from Ye
and Li [980].

We shall consider the abstract evolutionary equation

?Lf +Au= f(t,u), t>to, (5.1.1)
u(ty) = . (5.1.2)

We assume that
(H1) X is a Banach space with the norm || - ||. X is a sectorial operator on X

such that the fractal power of A = A + ol is well defined, and for any
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a > 0, the graph space X® = D(A) with graph norm ||z||, = ||AYz] is
also well defined. X, equipped with the norm || - ||s is a linear subspace of
X and constitutes a Banach space, Us is an open set in Rx X, f : Uy — X
is well defined. We only discuss the case X; = X.

(H2) There exists a € [0,1) such that f maps some open set U in R x X“ into
X, and f is locally continuous with respect to ¢ in U, and locally Lipschitz
continuous with respect to u, i.e., if for all (¢*,u*) € U, there exists a
neighborhood V- C U of (t*,u*) such that for any (¢t,u) € V, (s,v) € V,

1£(tu) = (s, )| < L(Jt = sl + lu—v]la), (5.1.3)
where L and p € (0,1) are positive constants.

Definition 5.1.1. A function u(t) is said to be a solution on [tg,¢1) to problem
(5.1.1)-(5.1.2) if w(t) is a continuous function from [tg, 1) — X satisfying

(1) ulto) =«
d
(2) for all t € (to,t1), (t,u(t)) € Xs,u(t) € D(A), d1tL exists and satisfies (5.1.1),
(3) for allt € (to,t1), t — f(t,u(t)) is locally Holder continuous and there exists
some constant p > 0 such that ft(’ﬂ) IIf (&, u(®)||dt < +o0.

Here X; equipped with the norm || - ||s is a linear subspace of X and a Banach
space, Uy is an open set in R x X, and f : Us — X is well defined.

5.1.1 Equivalent solutions

In this subsection, we prove the equivalence of solutions to problem (5.1.1)—(5.1.2)
to the integral equation

u(t) = e” Az 4 /t e~ DA f (5 u(s))ds. (5.1.4)

to
The following Lemmas are due to Ye and Li [980].

Lemma 5.1.1 ([980]). Under the above assumptions (H1) and (H2), the following
assertions hold true:
(1) If u solves problem (5.1.1)—(5.1.2) on [to,t1), then u also solves (5.1.4).
(2) If u(t) : [to,tl) — X% is a continuous function, and for some p > 0,
ft°+p Il f(s,u(s))||ds < +o0, and for all t € [to,t1), u solves (5.1.4), then
u(t) solves problem (5.1.1)—(5.1.2) on [to,t1).

Applying the contraction mapping principle to the integral equation (5.1.4),
we can show the following local existence theorem.

Lemma 5.1.2 ([980]). Assume that above assumptions (H1) and (H2) hold. Then
for any (to,x) € U, there exists some time T = T(to,x) > 0 such that problem
(5.1.1)—(5.1.2) admits a unique solution on [to,to + T).
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We shall use the continuation method to show the global existence of solutions
based on a local solution established in Lemma 5.1.2. We also need the following
lemma.

Lemma 5.1.3 ([980]). Assume that the above assumptions (H1) and (H2) hold, and
for any bounded closed set B C U, f(B) is bounded in X. If u is a solution to
problem (5.1.1)-(5.1.2) on [to,t1) with the maximal time t1, then either t; = 400,
or there exists a sequence t,, — t; (as n — +00) such that (tn,u(ty)) — U (if U
is unbound, then +oo € OU).

Theorem 5.1.4. ([980]) Assume that (H1) and (H2) hold, with U = (1, 4+00) x X,
and for any (t,u) € U, f satisfies
1 (& u)ll < K@) (1 + [[ulla) (5.1.5)

where K(-) is continuous on (1,+00). If tg > 7,2 € X, then for any t > to,
problem (5.1.1)—(5.1.2) admits a unique global solution u(t).

Proof. 1f the assertion does not hold, then by Lemma 5.1.3, there exist some time
t1 < 400 and a sequence t,, — t;— such that

[u(ts)lla — +oc. (5.1.6)

However, from (5.1.4)—(5.1.5) it follows that

t
lu(®)]la < lle” = 4z]q +/t 1ATe™ DK (s)(1 + [Ju(s)llo)ds
0

t
S Cillella+ | Cot =) (1 + [u(s)lla)ds (5.1.7)

to

< a—l—b/ (t — 8) " u(s)]|ads.

to

Now applying Corollary 1.4.4 to (5.1.7), we can conclude that ||u(t)|o < M, which
contradicts (5.1.6). The proof is now complete. O

5.2 Uniqueness of solutions for differential equations
in a Hilbert space

In this section, we shall employ Theorem 2.1.23 and Theorem 2.4.16 to show
the uniqueness of the solution to the Cauchy problem for vector-valued functions
satisfying a differential inequality. These results are taken from Agmon and Niren-
berg [14].
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We shall consider the Cauchy problem for vector-valued functions w(t) satis-
fying the differential inequality

where B(t) (for each t) is a linear operator in H with domain Dpg). We assume
here that u(t) € Dp), that u € C'([0,T); H), and that B(t)u(t) € C([0,T); H).
®(t) denotes a non-negative measurable function which is bounded in every finite
interval [0,7'] with 77 < T, w(t) is a non-negative continuous function on [0,7)
satisfying

- 1/2
e B<t>u<t>H < (1) {||u<t>||2 - w<r>||u<f>||2dr} (5.2.1)

T
/0 () |u(r) |Pdr < +oo. (5.2.2)

Moreover, we shall derive lower bounds for such functions which show that
if u(t) satisfies (5.2.1) in an infinite interval [0, 400), then ||u(t)|| cannot tend too
rapidly to zero when ¢t — +o00, unless w is identically zero.

Consider u(t) satisfying the differential inequality (5.2.1) in an interval [0, T')
(assuming, as before, that ue€ C*([0,T);H),u(t) € Dg), B(t)u(t) € C([0,T);H)).
Assume that hypotheses (1)-(3) (see (2.1.127)-(2.1.129)) in Section 2.1 hold,
and set

() = max %(t), B(t) = max 5i(t).
We have the following uniqueness result for problem (5.2.1).
Theorem 5.2.1 ([14]).
(i) If u(t) = 0 on some interval (to,T),0 < to < T, then for allt € [0,T),
u(t) =0. (5.2.3)

(ii) In the special case when w(t) = 0, if u(to) = 0 for some tgy, then for all
t€0,T),
u(t) =0. (5.2.4)

Proof. Assume that the vector-valued function wu(t) satisfying (5.2.1) is not iden-
tically zero. As in (2.1.132), let

Q(t):||u(t)||2+/t w(7)|[u(r)|*dr. (5.2.5)

Consider some subinterval [tg,t1), 0 < ¢y < t; < T, where ¢(t) > 0.
Following Theorem 2.1.22, we define on this subinterval a function I(¢) by

I(t) = logq(t) / (T (5.2.6)
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where
_ 2Re(u' — Bu,u) o Ju(t)?
v(t) = a(t) 4w

Noting that ¢ (t) is continuous in [tg,?1) and using (5.2.1), we conclude

2l ~ Bulllul, _, [u(o)?
POTE T g T

Now, by Theorem 2.1.23, I(¢) is twice differentiable and satisfies in [to, ;)
the differential inequality

w(t) <20(t) + w(t). (5.2.7)

() +a(t)|'(t)| + b(t) >0, (5.2.8)

where a(t) and b(t) are non-negative locally bounded measurable functions given
by (2.1.137). Also, we note that

I(to) = logq(to), U'(to) = ¢'(to)/q(to) —1(to) > q'(to)/q(to) — 2®(to) — w(to)-
(5.2.9)

Applying Theorem 2.4.16 to the function I(t), it follows from (2.4.116),
(5.2.9), (5.2.6) and (5.2.7) that

loga(t) = 1)~ | |¢(7’)|d7’2l(t)—2/ <I>(T)d7'—/ w(r)dr

t(J tO

> logq(to) + min {0, ¢'(t0)/q(to) — 2®(to) — w(to)} /t: exp </t: a(?")dT> ds
— /t: exp (/t: a(r)dr) {/t; b(o) exp < /: a(p)dp> do] ds
- 2[@(7)617 - /ttw(T)dT. (5.2.10)

We also note the following lower bound for log ¢(t), which holds for all ¢y <
t<t <ty,

log q(t) > log ¢(t') + min (O,q'(t’) Ja(t') — 28(t') — w(t’)) /t exp ( / a(r)dr) ds

— /tt/ exp (/St/ a(r)dr) [/: b(o) exp ( /: a(p)dp) da] ds

- z/tt/é(T)dT[lw(T)dT (5.2.11)

which can be obtained in a straightforward way from the preceding considerations
by replacing ¢ by —t. Following [14], we can show that (5.2.10) and (5.2.11) imply
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that if w is not identically zero (which we have assumed), then ¢(t) > 0 for all ¢t €
[0, 7). To this end, we show that if ¢(f) = 0 for some ¢, then we get a contradiction.
Indeed, in this case ¢ is not identically zero in at least one of the two intervals [0, )
and [t,T). Assume, for instance, that ¢ is not identically zero in the first interval.
Clearly, in this case there exists a subinterval [to,¢1) with 0 < ¢y < t; < ¢ such
that g(t) > 0 for all ¢ <t < t; while ¢(t1) = 0. We apply estimate (5.2.20) to
log ¢(t) on this subinterval. Since [to,?;1] is a bounded interval contained in [0,7),
the functions a,b, ®,w are all bounded by some constant M in [tg,¢1). Thus it
follows from (5.2.20) that for all to < ¢ < ¢y,

log q(t) > log q(to) — C,

for some constant C' > 0. Hence, q(t) > q(to)e™¢ for all ty < t < t1, so that by
continuity we also have q(t1) > q(to)e™® > 0, a contradiction. Similarly, using
(5.2.21) we may derive a contradiction when ¢ is not identically zero in [¢,T).
Thus, we have proved that g > 0 for all ¢ if v % 0. This implies, in particular, the
assertions (i) and (ii) of the theorem, since in the case of (i), we have ¢(t) = 0 for
all t > to, while in the case of (ii), we have q(to) = ||u(to)||* = 0, so that in both
cases we must have u = 0. O

5.3 Dissipative estimates for PDEs

In this section, we shall apply Theorem 2.1.21 to a viscoelastic system with small
dissipation. These results are due to Gatti, Pata, and Zelik [297].

It is well known that dissipative partial differential equations play a crucial
role in modern mathematical physics which can be usually reformulated as the
Cauchy problem in a suitable Banach space (X, ||-||) (the phase space) of the form

d

dtg(t) - A(f(t),t), t>0,

£0)=z€X,

where, for every t > 0, A(-,t) is some operator densely defined on X. The global
well-posedness for all initial data z € X defines the solution operator S(t), namely,
a one-parameter family of operators S(t) : X — X such that S(t)x = £(¢) is
the unique solution at time ¢ > 0 to the Cauchy problem with initial datum z.
Moreover, further continuity properties of the solutions will reflect in the analogous
continuity properties of S(¢). In the autonomous case (i.e., when A does not depend
explicitly on ¢), the maps S(t) form a semigroup of operators.

We shall consider the following evolution system arising in the theory of
isothermal viscoelasticity (see, e.g., [174, 298)])

wy — Au— [ u(s)An(s)ds + g(u) = f,
{ a:%: > sn+06tw (5.3.1)
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where  C R? is a bounded domain with smooth boundary 99, and u = u(z,t) :
Qx[0,+00) = R, n =n'(z,s): Q@ x RT x [0, +00) — R, subject to the boundary
and initial conditions

u(t)loa = n'laa = n'(0) =0,
{ “(O)BZQUO, %?U(O) =15, 1°(s) =no(s), (5.3.2)

with wg, Vo, n0(s) being the given data. Here, p : R = [0, +00) is a summable
absolutely continuous function, with u'(s) < 0 almost everywhere. Moreover, the
inequality

(s +0) < Qe % u(s) (5.3.3)

holds for some constants © > 1 and 6 > 0, every o > 0, and almost every s € R™.
Without loss of generality, we also assume that

/O+OO w(s)ds = 1.

In fact, the Cauchy problem (5.3.1)—(5.3.2) is called in the so-called memory
setting (see, e.g., [180, 182]), and is equivalent to (see, e.g., [326]) the following
example of an integro-differential equation arising in the theory of isothermal
viscoelasticity

+oo
ug — 2Au + / p(s)Au(t — s)ds + g(u) = f, (5.3.4)
0
subject to boundary and initial conditions
u(t)|on = 0, (5.3.5)
w(0) = wg, u(t)ltco =uo —no(—t), Owu(0) = vy. (5.3.6)

We set H = L?(Q2) and V = H}(Q) with the usual inner products, and
interpret —A as a positive self-adjoint operator on H with domain H?(Q)NH}(9).
We also consider the Hilbert space M = LZ(R“‘; V) of square-summable functions
on RT with values in V, with respect to the measure pu(s)ds. To explain the
boundary conditions on 7, we may view —0Js as the linear operator on M with
domain

Dom(T)={n=n(s) € M :0sn e M, n(0)=0}.
Then, —0;s is the infinitesimal generator of the right-translation semigroup on M.
Now, we introduce the product Hilbert space X =V x H x M.
Choosing f € H independent of time and g € C%(R), with ¢g(0) = 0, such
that the growth condition
9" (w)] < C(1 +|ul) (5.3.7)

and the dissipation condition

fm inf 9 S ) (5.3.8)

|u|—+o00 u
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are satisfied, here A > 0 is the first eigenvalue of —A, problem (5.3.1)—(5.3.2) gen-
erates a strongly continuous semigroup S(¢) on X which yields the global attractor
A (see [298]). As a byproduct, this establishes the existence of an absorbing set
B, but no information is available about the actual entrance time in B, starting
from a bounded subset of X. On the other hand, due to the very low dissipation,
it seems out of reach to prove the existence of B by means of standard estimates,
without using the gradient-system structure (except in the simpler case when g is
sub-linear).

However, if we give a further assumption on the nonlinearity, then applying
Theorem 2.1.21, we may find an absorbing set in a direct way.

We take g € C*(R), with g(0) = 0. Instead of (5.3.8), we assume the slightly
less general condition

liminf ¢'(u) > —\. (5.3.9)

|u|—+o00

Moreover, we replace (5.3.7) by
l9(u)|*/® < CG(u) + C, (5.3.10)

where

g= /Oug(y)dy-

Remark 5.3.1 ([297]). In fact, for instance, any function of the form g(u) = u|u|P +
go(u),p € (0,4], with go(0) = 0 and for all ¢ < p, |g{(u)] < C(1 + |u|?). This
includes the physically significant case of the derivative of the double-well potential
g(u) = u® — u can satisfy conditions (5.3.9)—(5.3.10).

Remark 5.3.2 ([297]). Obviously, it is easy to check that (5.3.10) yields the bound
lg(u)| < C(1+ [ul®). (5.3.11)

In fact, (5.3.9) and (5.3.11) suffice to ensure the existence of (possibly non-
unique) solutions for all initial data x € X, using a standard Galerkin approxima-
tion scheme. We agree to call Galerkin solutions those solutions obtained as limits
in the approximation scheme, for which formal estimates apply. We also note that
it seems impossible to obtain dissipative estimates for Galerkin solutions in the
presence of a nonlinearity of supercritical growth rate (that is, with reference to
the remark above, when p > 2) using the Lyapunov function approach, since the
asymptotic compactness of such solutions is not known.

For any u = u(z) € V, we may define

Glu) = /Q G(u(z))dz.

Then following lemma is a straightforward consequence of (5.3.9) (see [297]).
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Lemma 5.3.1 ([297]). There exist constants k € (0,1) and C' > 0 such that for
every u € V,

(9w, uhn > Gw) = ully =C. G >~y €. (5:312)

Give a Galerkin solution £(t) = (u(t), dyu(t),n'), with £(0) = (ug, vo,m0), We
may also define the corresponding energy by

B(t) = L €0)]*

Then we have the following main result due to Gatti, Pata and Zelik [297].

Theorem 5.3.2 ([297]). Assume that (5.3.9) and (5.3.10) hold, then there exists a
constant Ro > 0 such that, for every R > 0 and every x = (ug,vo,Mo) € X with
lz]| < R, the energy E(t) of a corresponding Galerkin solution fulfills the relation,
for allt > tg,

E(t) < Ry (5.3.13)

with some time tg > 0 depending only on R. Both Ry and tr can be explicitly
computed.

Proof. To simplify the calculations, we may assume that (5.3.3) holds with © = 1.
In this case, (5.3.3) is equivalent to the following inequality

W (s)+du(s) <0. (5.3.14)
Obviously, the (Lyapunov) functional

L(t) = E(t) + G(u(t)) = (f,u(t))n
satisfies the equality
dfigt) — _o1(p), (5.3.15)

with
+ee t 2 t112
I(t) = - / W () It ()12 ds > 8]l 2.

where the latter inequality follows from (5.3.14). Following [731], choosing now
v > 0 small and s, > 0 such that fo s)ds < v/2, and putting

MV(S) = M(SV)X(O,SV](S) + M(S)X(sy,+oo)(8)7

and introducing the further functionals

{ By (t) = — [ p

v (8)(Oru(t), n' (s)) r ds,
Do (t) = (Bru(t), u(

(s
)m,
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we can conclude, by exploiting (5.3.11) and (5.3.14), the inequalities (cf., [298],
[731])

d
3 21 Sevllulli = (= e)ldulf + el + e

+oo
+ / u(s) | {g(w),n(s))ar | ds,

d K
g 22 —1-r- en)|ull¥ + [10eull7 — 9 [ull} = G(u) + e + ¢y,

for some constants ¢, > 0 and €, > 0 such that ¢, — 0 as v — 0 (both ¢, and ¢,
can be explicitly computed). Therefore, it follows that by fixing v small enough,
the functional ®(t) = 24 (t) + Po(t) satisfies

d K
O(t) + 2wE(t) + _|ull} + G(u)
dt 2 (5.3.16)

+oo
<elt2 / ()] (g(u), () rrlds + .

with some constant w > 0. Hereinafter in this section, ¢ > 0 stands for a generic
constant, independent of the initial data. Hence, for any ¢ € (0,&0] and £ > 0, we
may set

A(t) = L(t) + c®(t) + k.

On the other hand, it follows from (5.3.12) that, if g > 0 is small enough
and k is large enough, then we have

1_
) "E<A<2E+Gu)+e (5.3.17)
In particular, using again (5.3.12), we may arrive at
2wE + g||u||%/ + G(u) > wA —c.

Thus combining (5.3.15) and (5.3.16) and using (5.3.14), up to further re-
ducing g is needed, we can obtain

d

+oo
MO+ b ) < 8l 2 [ (o) | un(sm | ds e

Moreover, it follows from (5.3.12) and (5.3.17) that

|G(u)| < Gu)+kE+c<A+c.
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Therefore, using (5.3.10), we obtain
+00 Foo
25/0 1u(s)[{g(u), n(s)) mlds < CE/O 1(s)llg(u)llLossln(s)llvds
< cellnllarllg(u)ll Loss
< cellnllar + cellnllar G (w)
< 8lnlRs + ee® A + ¢,

|5/6

which implies that for every ¢ € (0,weq],

;iA(t) +eA(t) < ce®A%3 4 ¢

By (5.3.11) and (5.3.17),

2
E(t) <

A(t),  A(0) <c(1+ RP). (5.3.18)

Therefore, applying Theorem 2.1.21 to (5.3.18), we can obtain the desired result.
O



Chapter 6

Global Existence and
Asymptotic Behavior for
Equations of Fluid Dynamics

In this chapter, we prove the global existence and asymptotic behavior of solutions
to fluid models. The chapter includes five sections. In Section 6.1, we exploit
Theorems 1.4.11 and 1.5.1 to show the asymptotic behavior of the solutions to the
Navier—Stokes equations in 2D exterior domains. In Section 6.2, we use Theorems
2.2.1 and Theorem 2.2.9 to investigate the asymptotic behavior of the L% norm
(v > 2) of strong solutions to the initial value problem for the nonstationary
Navier—Stokes equations in the whole space. In Section 6.3, we use Theorem 2.2.3
to study an equation for a 1D viscous compressible barotropic fluid. In Section
6.4, we exploit Theorems 1.1.2, 2.1.13 and 2.2.4 to establish uniform estimates for
symmetric solutions to s system of quasilinear equations. In Section 6.5, we use
Theorems 1.2.1, 2.1.13, and 2.2.2 to establish the pointwise and the stabilization for
1D compressible Navier—Stokes equations. In the nuclear fluid case, we also justify
the sharpness of the main condition on the “self-gravitation” force. Inequalities
used in this chapter are crucial and typical in establishing the global existence and
large-time behavior of global solutions to fluid models.

6.1 Asymptotic behavior for the 2D homogeneous
incompressible Navier—Stokes equations

In this section, we shall exploit Theorems 1.4.11 and 1.5.1 to show the asymptotic
behavior of the incompressible Navier—Stokes equations in 2D exterior domains.
These results are chosen from Bae and Jin [57] as applications of Theorems 1.4.11
and 1.5.1.
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6.1.1 Introduction

We shall consider the following incompressible Navier—Stokes equations

881: +(w-VYu—Au+Vp=0, in(z,t)€Qx(0,400), (6.1.1)
V-u=0, in(x,t)€Qx(0,+00), (6.1.2)

subject to no slip boundary and initial conditions

{ u(z,t) =0, on 99, (6.1.3)
u(z,0) = ug(x), (6.1.4)

where u and p are the velocity and pressure, respectively, of the incompressible
fluid in an exterior domain €2 of a simply connected set B in R? which contains the
origin and is contained in a bounded ball, for example, the unit ball. Furthermore,
we assume that the boundary 9B is smooth enough to get the unique existence of
the solution.

We now introduce the following definition.

Definition 6.1.1. Let Cg°,(£2) denote the set of all C*°-real vector functions ¢ =
(¢!, ¢?) with compact support in €, such that dive = 0. L2() is the closure of
C§°,, with respect to the L?-norm || - || 2. We use the usual notation that L ()
means the set of measurable functions in LP(§2) with divergence free.

Let Pq be the Leray projection from L*(Q) — L2(Q), and let —Aq = PoA
be the infinitesimal generator of semigroup e~ 2%, Let us recall the following well-
known decay estimates of the Stokes semigroup in a 2D exterior domain (see
[194, 867]).

Lemma 6.1.1 ([57]). Let f € L7 (). Then we have for all t > 0,
lle= 2@ fllpa < Ct= DN o, (6.1.5)

with 1 <r <g< 400, 1 <7< q=4o00; and for all t > 0,

1

Ve A2® f . < Ot~ D72 || f||1r, (6.1.6)
with 1 <r < q < 2.

Assume that u is a solution of the Navier—Stokes equations in a 2D domain
with the initial velocity ug € L%(Q2). Dan and Shibata [193] showed the following
lemma (see also, e.g., Kozonon and Ogawa [458]).

Lemma 6.1.2 ([57]). There holds that, for 2 < q < 400, as t — 400,
llu(t)]]ze = o(t™ /21 D), || Vu(t)|| 2 = o(t™?). (6.1.7)

Moreover, we have
Ju®)ll o = o(t2/2). (6.1.8)
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Lemma 6.1.3 ([57]). Assume that u is a solution of problem (6.1.1)—(6.1.4) satis-
fying Lemma 6.1.2. Then we have, for allt > s > 0, and for 2 < q < 400,

lle= 2= [Py (u- V)u(s)||Le < C(t — 8)"?||u @ ul|La. (6.1.9)
Proof. Let ¢ € Cg%,(£2). We note that for ql, =1- (117 by (6.1.6),
(=42 [Py (u- V)ul(s), ¢) = (u @ u, Ve 42(72)¢)
< Ollu®ul|za|[Ve™ 29 g]| L < Cllu @ ullLa(t — )72l Lo
Consequently,
lle= 42U [Pa(u- V)ul(s)l|zs < Ct = 8)~?[Ju @ ul|1s. 0
For the proof of our main theorem, we need the following lemma.
Lemma 6.1.4 ([57]). For all t > 0, we have, if ug € L2(Q) for ¢ > 2, then
lu(t)l|ze < CEVEVA,
and if ug € LI(Q) N L2(Q) for 1 < q < 2, then
lu(®)l|ps < Ct=/2HH4,

Proof. Tt is well known that u(t) € L4(Q2) for 2 < ¢ < +oo if ug € LZ(Q).
Moreover, ||u(t)||pe < Ct=1/?+1/4 for 2 < ¢ < +o00. Hence, we have only to show
that u(t) € LY(Q) for 1 < ¢ < 2, if up € L9(Q)NL2(Q). By the Duhamel principle,
u can be represented as

t
u(t) = e A2ty + / e~ A2t Py (u - V)u(s)ds = I + I1. (6.1.10)
0
By (6.1.5), I and II are estimated by

t
Hl[La < Clluollza,  [[11]]La SC/O [|(w- V)u(s)[|ads.

By the Holder inequality,
1(u - V)u(s)lle < [u(s)l|zea -0 [[Vuls)]]L2,
and from (6.1.7), it follows
lu(s)|| p2ase—0) < Cs™HFHETD20 = CsmIHVa || Vu(s) |2 < Cs™/2,
Hence,

t
[[11||Le < C/ s73/2 Y ags < o2 a,
0
By the estimates of I and II, we conclude that, for 1 < ¢ < 2, if ug €
La(Q) N L2(), for all t > 0,

u(t)||pe < Ct1/2+1/a, O
[u(®)]]



260 Chapter 6. FExistence and Behavior for Equations of Fluid Dynamics

Remark 6.1.1 ([57]). We note that ug € L2(Q)NL"(Q), 1 < r < ¢ < 2, implies
ug € L1(Q2), by interpolation techniques. We note that if 0 < ¢ < min{1/q,1/2},
then

t
lim t*E/ 57| |u(s)||pads = 0,
0

since by Lemma 6.1.2, for all ¢ > 2,
t t
/ 871/2||u(8)||qu8 < C/ s~ V2g=(W/2)+(/9) e < Ot/
0 0
and for all 1 < ¢ < 2,
t t
/ 52| ju(s)| ads < c/ sTU2(1 4 )~/ < CpU/2(1 4 1)~ /2H g,
0 0

Theorem 6.1.5 ([57]). Let 1 < r < ¢ < 400 or 1 < r < q¢ = 4oo. Assume
ug € LE(Q) N L"(Q). Let u be the solution of the Navier-Stokes equations in a
two-dimensional exterior domain Q with the initial velocity ug, so that estimates
(6.1.7)—(6.1.8) hold. Moreover, assume that for a given small € > 0, for all t > 0,

[u(t)||pe < et™Y/2 (6.1.11)
Then, forl <r<g<+oo orl<r<q=+4oo,
()]0 = O (£71/7+1/1). (6.112)
Moreover, for 1 <r <q< 2,
IVu()||ze = O (t—l/"“/q—l/?) . (6.1.13)

Proof. By the Duhamel principle, u can be written as u = I + I, where I and 17
are defined in (6.1.10). By (6.1.5), we have, for 1 < r < ¢g< 4oocorl <r <gq=
+oo, if ug € L™(2),

||z < Ct~/r=1/a), (6.1.14)

By (6.1.6), we also get, for 1 < r < g < 2, whenever ug € L"(Q),
|VI|pa < CtV/rHt/a=1/2,

Step 1. We shall prove the inequality (6.1.12) for 1 < r < ¢ < 400

2
q-ifIQ < 2)‘

By the hypotheses,

2q :
s gro <7 (since

lu® ullze < Cllu(s)l|z=llu(s)llzs < Ces™"2||u(s)]|za.
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If we apply (6.1.5) to IT, then
¢
11|00 < cg/ (t — $)~126 /2| ju(s)]| Lads. (6.1.15)
0
Combining (6.1.14) and (6.1.15), we derive for 1 < r < ¢ < 400,
¢
u(t)||pa < Ct=/r=1/a) +Cs/ (t — s)" 25712 |u(s)|| Lads. (6.1.16)
0
Let X (t) = |Ju(t)||re; then (6.1.16) can be rewritten as
¢
X(t) < or~W/r=t/a) 4 Cs/ (t —s)"2s71/2 X (5)ds. (6.1.17)
0

By Theorem 1.4.11,

t
X(t) gc*t—<i—é>+csf1/2/ 52X (s)ds. (6.1.18)
0

Recall Remark 6.1.1 that if £ < min{;7 ;} ;1 < g < 400, we get

t
lim t_e/ 5712 X (s)ds = 0.
0

t—0+t

Hence, applying Theorem 1.5.1, we conclude that there is a constant ¢g > 0

such that for 0 < ¢ < gg, for all ¢ > 0, for } — 2 < é, i.e., for qQ_EQ <r<gq< oo,

X)) <ot Ga), (6.1.19)

Step 2. We shall prove the inequality (6.1.12) for 1 < r < 2%&17 r < q < +o0.
Taking p € (1,r), and using (6.1.6),

[l 420 [Po(u- V)ul(s)l|Ls < Ot — 5) P44 Po(u- V)ul(s)lle (6.1.20)
< Ot — )"V (- VyullLe < O — )77 Ju(s)]| v || Vu(s) [ 2.

2m

— 2p ; _
Let m = 9 p Since m > r > p = 2t

up € L™(Q) N L2(%),

, the result of Step 1, implies that, if

| < CE=Y/rH1/m,

Hence, II can be estimated as, for all ¢t > 0,
t
II||re < C/ (t — 5) VP ag=l/rtl/mg=1/2gg < Cp=1/rH1/a,
0

Step 3. We shall prove the inequality (6.1.12) for 1 < r < ¢ = +o0.
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Taking p € (1,2) with 2%:7_ < p < r, and using (6.1.5), we get

lle= 420 [Po(u- V)ul(s)l|pe < Ot = )" P|[u(s)|| p2ora- [[Vu(s)] 2.

2m

ot the result of Step 1 implies that, if

Let m = 22_pp. Since m >r > p =
Uug € LT(Q) N Lg(Q)7
ullpm < CE=Y/rH1/m.

Hence, II can be estimated as, for all ¢ > 0,
¢
||II||LOO < C/ (t _ 8)71/P871/r+1/m871/2d8 < thl/r.
0

Step 4. We shall prove the inequality (6.1.13) for 1 < r < ¢ < 2 (since that

2
2, <1).

Choosing 1 < p < r, and using (6.1.6), we have
Ve 422 [Po(u - V)u(s)l|Le < Ot — 5)HPHI712] Py (u - V)u(s)|| -
We note that
1Po(u- V)u(s)l|e < Cfl(u- V)u(s)l[re < Cflu(s)l[p2esc-n[[Vuls)]|L2-
Let m = . Note that 2 < m < +o0. By (6.1.19) of Step 1, if ug € L"()NLZ(1),

pm < Csml/rtt/m,

[lu(s)]

Hence, VII can be estimated as

t
|VII||La < C/ (t—s) " VPH1/a=1/2 =1 /rtC=p) [20-1/2 s < o= V/r+1/a-1/2 [
0

6.2 Large-time behavior for nonhomogeneous
incompressible Navier—Stokes equations

In this section, we shall use Theorems 2.2.1 and 2.2.9 to investigate the asymptotic
behavior of the L* norm (« > 2) of strong solutions to the initial value problem
for the nonstationary Navier—Stokes equations in the whole space. We present the
results from Zheng [999] as applications of Theorems 2.2.1 and 2.2.9. We shall
consider the following initial value problem for the nonstationary Navier—Stokes
equations in the whole space R™:

ve— pAv 4 (v-V)o+Vp=f in [0,4+00) x R",
V-.v=0 in [0,400) x R", (6.2.1)

vli=0 = a(x) in R",
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where n > 2 and p is a given positive constant, a(z) is the initial velocity, f(x,t)
is the external force, and v(z,t), p(x,t) are the vector field, the scalar field re-
spectively. The pressure p is determined up to a constant by the vector field v.

Throughout this section, we always assume that a and f are weakly diver-
gence free, i.e.,

{V -f =0, ae. in (0,+0c0), (6.2.2)
V-a=0
are satisfied in the sense of distributions.

By a solution of problem (6.2.1) on [0,7] we mean a divergence-free vector

field v(t,z) € L*(0,T; L% .(R™)) such that

loc

T
/ / [v-¢ +pv-Ap+ (v-V)p-v+ f-¢ldrdt = —/ adli—odzr  (6.2.4)
o Jrn R®

for every regular divergence-free vector field ¢(t, ), which has compact support
in the space variables and satisfies ¢(T,z) = 0.

First, we shall use Theorem 2.2.1 to prove the following theorem, due to
Zheng [999].
Theorem 6.2.1 ([999]). Let n > 3 and a > n. Assume that a € L%(R™) N L?(R")
and f € LY(0,+o0; LY(R™) N L2(R™)) N L>(0, +00; L*(R™)) and satisfy (6.2.2)

and (6.2.3). If [|a||La@m)nz2@®n)s [[f1121(0,400:L2@®n)) and || f||Lo0 (0,400 L (mn)) aTE
sufficiently small, then when o > n, problem (6.2.1) admits a unique solution
v € C([0, +00); LA(R™) N L*(R™)) N L2(0, +o00; HY(R™)). Moreover, as t — +00,
[[v(t)]| Lo ®ny — 0. (6.2.5)
Proof. We follow the proof due to [999]. The case a > n: The global existence and
uniqueness of strong solutions were proved in [87]. The proof of (6.2.5) consists

of the following four steps. In the first two steps, we essentially use the same
argumentation as in [87].

Step 1. Let T € (0,400) and v be a solution of problem (6.2.1) in the class
v(t) € L0, T; WHY(R™)), v (t) € L*(0,T; L*(R™)). (6.2.6)

Then it follows from Theorem 1.4 and Lemma 3.1 in [87] that y(t) = ||v(t)]| e
satisfies the following differential inequality (see formula (3.6) in [87]):

_nta
{ V(1) < ~Cs (Conk ™7 = =250y )y | fllae, t€ (O, oo
y(0) = llal[L«,
where
{K = llalle> + fo" ()l 2dr, (6.2.8)
B= 2 V= nlesyia) (6.2.9)

and Cs, Cy are positive constants independent of ¢, v, a, f, as described in [87].
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Step 2. Let z(¢) be the solution to the initial value problem

{ () = —Cs[CouK =P — = &5 20 (D)8 (8) + || ()| s

2(0) = [lal| - (6.2.10)

Then, as proved in [87], when the smallness conditions on a and f are satisfied,
problem (6.2.10) admits a global solution z(t) € C([0,+0)), z(t) > 0, 2/(t) €
Li _((0,+00)). Moreover, for all ¢ > 0,

loc

C
OSZ’Y(t)< 29M2(x/(a—n)K—ﬁ. (6211)

Step 3. It turns out that, by (6.2.10)—(6.2.11), the following holds: for all ¢ > 0,

{z’(t) + Cro2' (1) < |I£(B)l| e, 6.2.12)
2(0) = lalze,
with

Cho = 08209 pK =", (6.2.13)

Integrating the equation in (6.2.12) with respect to ¢ yields for all ¢ > 0,

t 1 +oo N
/ AH8(r)dr < </ | fl|LadT + ||a||La) =:C. (6.2.14)
0 Cro \Jo

Now let w(t) = 24 (¢). It thus follows from (6.2.12) and Young’s inequality
that

W) = (148070 < 1+ DO Ol <50 + | | IS
<HurO+ )+, IO (6.2.15)

By the assumption on f, ||f||itﬁ € LY(R™). By Theorem 2.2.1, we conclude
from (6.2.14)—(6.2.15) that as t — +o0,

w(t) — 0, (6.2.16)

i.e., as t — 400,
z(t) = 0. (6.2.17)

On the other hand, it follows from (6.2.10), (6.2.7), and the comparison principle
for ODEs that for all ¢t > 0,
0<ylt) < 2(t). (6.2.18)

Step 4. By approximating a and f by regular vector fields, then passing to the
limit, as shown in [87], we can deduce that for the unique global solution v whose
existence is stated in Theorem 6.2.1, as well as in Theorem 0.2 in [87], ||v||L~ also
satisfies (6.2.18). Thus the proof is complete by combining (6.2.18) with (6.2.17).

|
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Second, we shall use Theorem 2.2.9 to show the next result also due to Zheng
[999].

Theorem 6.2.2 ([999]). Let n = 2 and a > n = 2. Assume that a € L*(R™) N
L3(R™), f € LY0,+o00; L*(R™) N L*(R™)). Then problem (6.2.1) admits a unique
solution

v(t) € C([0,4+00); L*(R™) N L*(R™)) N L*(0, +o0; H'(R™)).

Moreover, as t — 400,
[[v()|[La — 0. (6.2.19)

Proof. The proof consists of the following steps.

Step 1. For the case n = 2, we know that for a € L*(R"), f € L'([0,+00); L2(R™)),
problem (6.2.1) admits a unique solution

v(t) € C([0,+00); L*(R™)) N L*([0, +00); H' (R™)), ve(t) € L'([0, +00); H'(R™))

(see, e.g., [914]). On the other hand, under the additional assumptions on a and
f, the local existence and uniqueness result of Theorem 2.2 in [87] states that
the above solution v(t) belongs to C([0,Tp); L*(R™)) for some Ty > 0. Therefore,
to prove that v(t) € C([0,+00); L*(R™)), it suffices to show that ||v(¢)||re is
uniformly bounded. It is easy to see from the energy inequality that for all ¢ > 0,

+oo
loOlze < llalls+ [ 17 uads (6.2.20)

and for all t > 0,

t +oo +o00
u / IVo(s)li22ds < (llallz2 + / 1 ()]l 2ds) / 1 ()l[eds.  (6.2.21)

By the Gagliardo—Nirenberg inequality for n = 2, we have
(8l < VoI o0 175" (6:2.22)
Then it follows from (6.2.20)—(6.2.22) that v(t) belongs to L?(0, +-00; L*(R?)) with
q= 2. Now 2/q+n/a =1 (n = 2). Then it is well known (sce, e.g., [87])
that ||v(t)||Le is uniformly bounded. Therefore, combining this with the local

existence and uniqueness result, we can conclude that v(t) € C([0, +00); L*(R?)).
Furthermore, it follows that

+oo
[ oga<c, (6.2.29
0

with any ¢, such that 2a/(a — 2) < ¢ < 4o0.
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Step 2. We now want to show that y(t) = |[v(t)||}«, p = a?/(a—2) > 2a/(a — 2)
satisfies condition (2.2.90) in Theorem 2.2.9. To this end, we approximate a and
f by sequences of smooth divergence-free vector fields ax and f; with compact
support in x such that

ar — a strongly in L%(R?) N L*(R?), (6.2.24)
{fk — f strongly in L'([0, +-00); L*(R?) N L?(R?)) (6.2.25)

and
fx — f weakly in L>([0, +00); L*(R?)). (6.2.26)

Then for each aj and fi, since n = 2, problem (6.2.1) has a unique global
smooth solution v. Multiplying the first equation in (6.2.1) by |vg|*~2vg, inte-
grating the result with respect to z, and using integration by parts we obtain

Ld oellge + o Nawn) + 4 2 Moa(on) = I + I, (6.2.27)

where
Na(vk):AQ|Vvk|2|vk|a_2dm, (6.2.28)
Ma(vk)z/RQ|V|vk|a/2|2dx, (6.2.29)

and [; and I are integrals involving py and fi, respectively. Following the same
proof as for Lemmas 1.1 and 1.2 in [87], we can derive the following estimates

|| < C( ) [[og] |52 (6.2.30)

LO¢+27

and
Lo <[ fxllpallosllgat (6.2.31)

Let g = |ug|*/?. By the GagliardoNirenberg inequality for n = 2,

19l p2rarsa < ClIVg|I24T2|g||54 ), (6.2.32)
ie.,
lorl|SE2, < Cllonll$a (Ma (o). (6.2.33)
Note that o
‘vmwﬂ‘ < 5ol @D Vo] ae. in B2 (6.2.34)

Combining (6.2.32) with (6.2.33) yields, for any ¢ > 0,

oel|252 < Cllopl|Ze (Na(vi)?® < eNo(op) + Celurll2/ @7, (6.2.35)
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Then it follows from (6.2.27), (6.2.30), (6.2.31) and (6.2.35) that

7 a—2
Ny (vg) +2u M, (v
4 (v1) a (v) (6.2.36)

2 -2 _
< Cllokl| 372 [ frllze llow] |52

® lollg. +
v [e%
dg!"VRIL

Therefore, for p = a?/(a — 2),
a?+2a)/(a—2 _
lonlZe < © (oell 2 e el (6.2:37)

Integrating (6.2.37) with respect to ¢ yields that for any 0 < s < ¢ < +o0,
e DL = [lve(s)][Za
t
< [ (@I A e DI a6 g
<0 [ (@I 4 ol + 1A )ar.
On the other hand, by the energy estimates it is easy to conclude from the
first equation of problem (6.2.1) that

vr — v in C([0, +00); L*(R?)) (6.2.39)
and
vg — v in L*([0,4+00); H*(R?)). (6.2.40)

Indeed, we deduce from the first equation of problem (6.2.1) and the Gagliardo—
Nirenberg inequality that

1d
gyl = vell3 + 19 (0 = w132 (6:2.41)

< Cllo = vl Vol + CIIF = fillozllv — vil|z2
< Ollv = wil[L2]|V (v = vi)l| L2 [[Vorl 2 + ClIF = fellz2|lo — vwl] 22

I
< GV —op)l[72 + Cllv — vrl|72[Vorl|72 + CIIf = fllp2llo — vkl 2,
whence
d
o= villz < CIIVoel Ballo = vel 1 + CIIS = fillgs. (6.2.42)

It follows from (6.2.42), (6.2.21) that as k — +oo, for all ¢ > 0,

[lv — vk(t)]] 2 (6.2.43)

¢ ¢
< (||aak||L2 +C/ ||ffk||deT) exp </ ||Vvk(7')||%2d7) — 0.
0 0
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Integrating (6.2.41) with respect to ¢ and combining the result with (6.2.43)
yields that for any ¢ > 0, as k — 400,

t
/ [V (v — vg)||32dr — 0. (6.2.44)
0

By the Gagliardo—Nirenberg inequality (6.2.22), we have
vp — v in L9([0, +00); L%(R?)) (6.2.45)

with ¢ = 2a/(a — 2). Since ||vg||Le and ||[v]|Le are uniformly bounded, it follows
from (6.2.45) that for any T > 0, for any ¢, 1 < ¢ < +0o0,

lvkl[Le = [Jv]|Le in L9(0,T), (6.2.46)

which also implies that for almost all ¢ € (0,T), ||vg(t)||re — ||v(t)||Le. Taking
the limit in (6.2.38) yields

lo(®)|e — [lv(s)I[f0 < C / (IR 4 o + () ) dr.
) (6.2.47)

By continuity of ||v(t)|[]., (6.2.47) holds for any 0 < s < ¢t < 4oo. Thus
combining (6.2.47) with (6.2.23) and applying Theorem 2.2.9 yields, as t — +o0,

o)L= = 0,

which completes the proof. O

6.3 A uniform lower Bound for density of a 1D viscous
compressible barotropic fluid equation

In this section, we shall use Theorem 2.2.3 to give a uniform lower bound for
density of a 1D viscous compressible barotropic fluid equation. These results are
adopted from Straskraba and Zlotnik [900].

We consider the following system of equations describing 1D flow of a viscous
compressible barotropic fluid:

{ pt + (pu)z =0, (6.3.1)
(pu)e + (pu?)e — (pus — p(p)), = pf, (6.3.2)
in the domain @ = Q x RT = (0,1) x (0,+00) with the boundary and initial

conditions
U |z=01=0; pli=o=p°(x), u |i=o=u’(x) in Q. (6.3.3)

As in [900], we make the following assumptions:
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1) The mass force
f(z,t) = foo(x) + Af(2,t) (6.3.4)
with foo € L®(Q) and Af = f1 + fo with fi € L>YQ) N L=%(Qr)
for all T > 0 and fo € L°2(Q). Here Qr = Q x (0,T), we use the
anisotropic Lebesgue space L%*(Q) equipped with the norm [[w||ze.s(q) :=

||||w||Lq(Q)| Ls(R+)"
2) The initial data satisfy p°,u® € H'(Q2) and 0 < p° < p% u® |,—9,= 0.

3) The state function p is continuous and increasing function on R+ = [0, +-00)

such that
p(0) =0, p(+00) =400, p'(r) € Lis(RY), (6.3.5)
rp'(r) =0(1)asr — 07, (6.3.6)
p(r) =O(r")asr — 07, (6.3.7)

for some constant 0 < vy < 1. (Obviously, these conditions are satisfied for
the most popular state functions p(r) = p17r? with p; > 0 and v > 0.)
4) Assume also that the viscosity coefficient ;1 = const. > 0.

It readily follows from the results in [430, 1022, 1023] and conditions (6.3.5)—
(6.3.6) and the above conditions 1), 2) on f and p°, u" that the strong generalized
solution exists and is unique.

Introduce the integration operators Iw(z) = [ w(£)d¢ and I"w(z) :=
fi w(§)d¢ and the mean value (w) := | fol w(x)dx for w € L' (Q). Set also M w :=
Tw — (Iw) = —I*w + (I*w). Note that for all w € L'(),

T w ooy <l w Il - (6.3.8)

We recall some well-known results on uniform estimates (with respect to
time) of the solution to the problem (6.3.1)—(6.3.3) and its asymptotic behavior
as t — 4o00. Obviously, we have the mass and energy conservation laws

/Q o 1) = /Q P(z)dz = m, (6.3.9)

d 1
/ pu® + P(p) — pF | dx + M/ ulde = / pAfudz, (6.3.10)
dt Jo \2 Q Q

with the functions P(r) := r fp(s);p(l)ds >0 forr > 0and F := [f. Let
N > 1 be an arbitrarily large parameter and K@ (N), K; = K;(N), (i = 1,2,...)
be positive non-decreasing functions of N which may also depend on p, p, and m, (.
Lemma 6.3.1 ([900]). Assume that conditions (6.3.4)—(6.3.7) and the following

conditions hold
{ 0<p” <N, [ullz2) < N, [lfocllzoeo) < N, (6.3.11)
[ fillea(@) + [ f2llLe2@) < N IP(R°) |1 ) < N. (6.3.12)
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Then we have

M) Iveullzz@) + PO~ + lusll2i@) < KV (N); (6:3.13)
(ii) p(z,t) < p=: KB (N) (6.3.14)
(iii) the total kinetic energy tends to zero, i.e., ast — 400,
1 2
) (pu)(z,t)dx — 0. (6.3.15)
Q
Proof. We refer to Straskraba and Zlotnik [900] for the detailed proof. g

Now consider the stationary problem

P(poc)z = pocfoo on L, (6.3.16)
/ Poo(T)dT = M. (6.3.17)
Q

Here we mainly discuss the case of positive solutions, more exactly, functions
Poo € C(Q) such that ps > 0 on Q, and p(pso )z € L(Q). In order to get the
necessary and sufficient conditions for its existence, we introduce the quantities:

1

Fuin :=minF(z), Fyax = maxF(z), C):= / p(;‘) dr < 4o0.
Q Q o T

Lemma 6.3.2 ([900]). Assume that condition (6.3.4) holds and fo € L>°(Q2). Then

the positive solution pso to problem (6.3.16)—(6.3.17) exists if and only if

CP < +OO7
Cp=+00 0 Fuuax — Fuin < ¥(00), (6:3.18)
7174 fQ \Il_l(F(x) - Frnin)dx < 17

where U(r) := p(:) + [ péﬁ) ds forr >0 and ¥(0) = 0, with ¥~ being the inverse
of ¥. Moreover, for C, < 400, the function ¥ is required to be continuous and
increasing on RY. In addition, the positive solution is unique.

Obviously, if U(400) = +o00, then the condition Fipax — Finin < ¥(+00) is
automatically satisfied. Recall that the positive solutions were studied in [88] in
the case p € CY(RT),p’ > 0, and fo, € L'(Q). The generalization of conditions
from [88] for p € C(R™), p increasing, as well as a simplification for fo, € L>(Q)
have been done in [1020, 1021, 1024].

Recall that if p(r) = pir? with py > 0, then €, = 400 for 0 < v < 1.
While, for v > 1, we have C, < 400 and ¥(r) = p;7'r7~! ¥(4+00) = 400, and

1/(v=1)
T1(s) = (plg,) with 7/ = 7.
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It also follows from (6.3.16) that under condition (6.3.5) and for fo, € L™(12),
the positive solution p> belongs to W (Q).

Let BV () be the space of functions of the bounded variation on 2, with
the norm ||lw|| gy (o) = supg|w(z)| + Vargw.

Lemma 6.3.3 (]900]). Assume conditions (6.3.4)—(6.3.6) and (6.3.18) hold and
foo € BV(). Then the density stabilizes to the stationary one in L(§2)-norm,
i.e., for all g € [1,+00), as t — 400,

() = poo ()l Laa) = 0. (6.3.19)
Moreover, as t — 400,
12 [p] = p(poc)ll ey = 0 (6.3.20)
with
P ] i= —I*(pfoc) + (b(p) + I* (pfo0)) = B(0)) + <> (pf).  (63.21)
Proof. We refer to Straskraba and Zlotnik [900] for the detailed proof. O

After preparation in Lemmas 6.3.1-6.3.3, we are in a position to prove a
uniform lower bound for the density in the next theorem.

Theorem 6.3.4 ([900]). Assume conditions (6.3.4)—(6.3.7), (6.3.11)—(6.3.12),
(6.3.18) and N~ < p°, foo € BV(Q) hold. Then the density is globally uniformly
bounded from below, i.e.,

0<p<p(xt) in Q, (6.3.22)
where p > 0 s a constant.

Proof. We exploit and develop the approach from Proposition 6.1 in [255]. Dividing
the equation (6.3.1) by p, we get

(log p)¢ + u(log p)s + uy = 0. (6.3.23)

Applying the operator I" to equation (6.3.2) and using the boundary con-
ditions (6.3.3), we get

ap + pu’ — g + p(p) — (pu® + p(p)) = I (pf) (6.3.24)

with the function o := IV (pu).
Equations (6.3.23) and (6.3.24) together with the formula pu? = u(I" (pu)).
yield the equality

(nlogn — o) + u(ulogn — &)y + (pu® +p(p)) + IV (pf) = p(p),  (6.3.25)
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with 7 := ll) Using the function p(°)[p], in (6.3.21), and introducing the functions

y = B and B := e~ (0/M* where vy is taken from condition (6.3.7), we can
rewrite (6.3.25) as the following linear first-order partial differential equation for y:

yt+uyz~+73 (pu?) + p)p] + IV (pAf) y=7:5p‘”°p(p)~ (6.3.26)

First, (6.3.8) implies the inequality

(nlogn — a)y + u(plogn — ), < p(p) + ml| fll Lo (q)-

Passing to Lagrangian coordinates and integrating the result with respect to t, we
have

mgX(ulogn —a) < mgX((Mlogn — a)li=0) + Io(p(p) + m|| f o (0))-

Using (6.3.8), the mass conservation law and the energy estimates (6.3.9)—
(6.3.10), we conclude

oy < loulloreq) < m' 2|\ /pull p2eeq) < m'PKW = K5, (6.3.27)

By estimate (6.3.27) and assumptions 1) and 2) on py and f, we obtain, for all
T >0,

n(z,t) < Ky 1 := Kyexp i(p(ﬁ) +2mN)(T+1) inQr. (6.3.28)

On the other hand, it follows from (6.3.27) that

-1 1/2 (1)
K;'<B<Kjz= elvo/mym K

K;ly<n™ < Ky in Q. (6.3.29)
Exploiting (6.3.4)—(6.3.7) and the uniform upper bound (6.3.14), we have
o™ °p(P)llc(q) < Ka- (6.3.30)

Using (6.3.20) in Lemma 6.3.3, we get

0< ,0lo) <p™) mQ\Qr, (6:331)

for sufficiently large Ty > 0. Thus it follows from equation (6.3.26) and (6.3.29)—
(6.3.31) that y satisfies the differential inequality

Yo /1
ve+uye+ 0 (Lp(o) = mllfill e = milfall oo )y
oo (6.3.32)

< i K3Ky = Ks inQ\Qr,.
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By (6.3.28), in particular, ||y(-, TO)”C(Q) < Ko7, = K3K|%;, . Multiplying
(6.3.32) bypy*~'with k > 1, integrating the result over 2, and using the elementary

formula 1
plye +uya)y* ™ = [oy*)e + (puy®)al, (6.3.33)

we obtain that the function Y = (fQ pyFdx)/* > 0, satisfies the differential
inequality

1d _ _
kdt(Yk’“) + (ap + a1 + az) Yy < K5/prk Yz < Ksm'*YE~! on (Tp, +o0).
(6.3.34)
Here ag = ;Zp(poo),as = —me||fs||Loo(Q) for s = 1,2. It follows from

(6.3.34) that Y = Y satisfies also inequality (2.2.35) in Theorem 2.2.3 over
(Ty, +00), with G = Ksm!'/*. Therefore, using estimate (2.2.37) in Theorem 2.2.3
for s = 400,

2
1Yello(izo,400)) < K7 (Yk(TO) + o Ksml/k> < Kgq,m!'/* (6.3.35)

with K7 = exp 2 (mN+ o )(mN)2) and Ks1, = K7(K67T0 +2 K5), but
Yy (t) = maxqgy(z,t) as k — +00, S0 estimate (6.3.35) yields
) S KS,TU in Q \ QT07

which, together with (6.3.28)—(6.3.29) yields

n <7 = max {Kl,Tm (KgKg’TO)l/’YO} .

1

Setting p = ", we thus complete the proof. O

6.4 Uniform bounds on specific volume for symmetri-
cally quasilinear viscous barotropic fluid equations

In this section, we exploit Theorems 1.1.2, 2.1.13, and 2.2.4 to establish uniform
estimates on specific volume for symmetrically quasilinear equations. We took
these results from Zlotnik [1024].

We shall consider the following symmetrically quasilinear equations

e = (T"Lu)l’a n= 1/p7 (641)
e = o (n)p(r™u)e — p()]e + glr), (6.4.2)
Ty =u, (6.4.3)
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in the domain Q = Q x RT, and with the boundary and initial conditions
ulg—o.r =0, nli=o =1°(x), ul=o =u’(z), rli=o=7"(x) on Q (6.4.4)

with n° > 0 and 7% > 0 on Q satisfying
(r0(2)™+ = (m + 1) / ) @)da' +a™ on Q, a>0,  (6.45)
0

where the functions 7, u, and r are the specific volume, the velocity, and the
Euler coordinate, the functions p, p, and v are the density, pressure, and vis-
cosity coefficient, the function g is the mass force, = (0, M), the constant M
is the total mass of the gas and g[r](x,t) = g(r(x,t),t). The values m = 0,1,2
correspond to the plane, cylinder, and spherical symmetry, respectively. In fact,
problem (6.4.1)-(6.4.5) describes symmetric solutions of the equations of motion
of a viscous barotropic gas (a compressible fluid) in a closed volume. This system
can be written in Lagrange material coordinates x and t.

We introduce the mean value on 2 and integration operators:

—v [y, (1)) = [ o, G = [ urar
and the antiderivatives as follows:
¢ ¢ X
B0 = [ ool 40 = [ @/t 600 = [ b

We set ( = [ v( x)dz and F4(¢) = max{F({),0}. As usual, we use
the classical Lebesgue Lq(Q) together with their anisotropic version L?"(Q), for
q,r € [1,400), equipped with the associated norm by

I llzer@ = | I Nzs@ll g
We also use the abbreviation || - [|q for || - [|z2(q). Let also V2(Q) be the standard
space of functions w having finite (parabohc) energy lwllvy @)y = llwllrz.~q) +
|wallr2(0)- By H'(Q) (resp. H*'(Qr)), we denote the standard Sobolev space
equipped with the norm ||<p||H1(Q) = ||LP||L2(Q) + ||Lpac||L2(Q) (resp. ||w||H2,1(QT) =
lwl £2.00 (@) FWa lva (@) +Hl1well L2(@r) - Hereinafter Qr = Qx(0,T), Q = QxR™.

For brevity, we shall consider regular generalized solutions of problem (6.4.1)—
(6.4.5) such that n € Wa(Qr), u € Wy (Qr), and r € W3 (Qr). Moreover,
p=1/n€ L>°(Qr) for all T > 0. Note that by (6.4.1) and (6.4.3), n, r € C(Qr)
for all T > 0.

First it readily follows from equation (6.4.1) and (6.4.4) that

GOl =V =0l on RT =[0,+00). (6.4.6)
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By (6.4.1) and (6.4.3), we have

(n=(m+1)7 (™ ),), =0,
which, together with (6.4.5), gives us
(m+1)"trmt), =n in Q. (6.4.7)

Thus noting that r¢|,—¢ = 0 and r°(0) = a, we arrive at
= (m+1)In+a™tt in Q (6.4.8)
which, together with (6.4.6), readily implies

a<r<R=(m+1V+am)" Q.

Assume that

1) the functions p and v are defined and continuous on R,

v(¢) >0 on RT;

2) 9(x:t) = gs(x) + Ag(x, 1),
where g; € L*>(a, R),Ag is a measurable function on (a, R) x RT, and
[Ag(x,t)| < Ag(t) = g1(t) + G2(t) for x € (a, R) and t > 0; 3) gp € L*(RT)
and g > 0,k =1,2. We set

gs(X) = X_mgs(X)7 Ag[?‘](l‘J) = Ag(?"(:];‘7t),t).

We also use the notation as follows: The symbol K with indices stands for
positive non-decreasing functions of the parameter N > 1 which may also depend
on a, M, m, and some other parameters, but are independent of the functions
n°, 4%, and g¢. In the proofs, we shall omit the argument N. The symbol ¢ with
indices is the generic positive constant.

Lemma 6.4.1 ([1024]). Assume the following conditions hold:

"2 @) + 1B+ ()22 (@) + [[u°lle + [1gs] L0, m)

<N, |aillzr@+y + 1g2llL2@®+) < N, (6.4.9)
0<wy<v(C) on R, (6.4.10)
0<EN Q) = E(Q)+V(¢+1)

on R for some constant ¢© > 0. (6.4.11)

Then there holds that

ED ) + ull 2 @l [00)) > (M u)allg < KO(N). (6.4.12)
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Proof. By (6.4.2) and the boundary condition in (6.4.4), we have

(r™"ug, @) + (v()p(r™w)e — p(n), pa) — (Gs(r), ) = (r"Ag[r], )  (6.4.13)

with an arbitrary function ¢ such that ¢, ¢, € L*(Qr) for all T > 0 and ¢|,—o nmr =
0. Setting ¢ = r™u, using (6.4.1) and (6.4.3), the relations (E(n)): = —p(n)n: and
(G(r))t = gs(r)rs, and (6.4.6), we can obtain that, for any & > 0,

M (E“)(n) +(1/2)u? - G(T))t +[[[o(m)p] 2 (™)1

(6.4.14)
= (Ag[r],uw) < Mg |[ullo + (2) 7 M5 + (¢/2)[ul| = (-
Obviously, we have
ull @) < a” ™[ W)L @) < a V2|2 u), o (6.4.15)

Thus choosing ¢ = a®™1,/V in (6.4.14), using assumptions (6.4.9)—(6.4.11),
and applying the Bellman—Gronwall inequality in Theorem 1.1.2, we can derive
(6.4.12).

Note that condition (6.4.10) implies

A0T) = lim A(¢) = —00, A(+o0) = lim A(() = +oo. (6.4.16)

¢—0t (—+o0

We set Aw = Tw — (V) 1{nlw) for w € L*(), where V = V/M. We can readily
verify that Af, = f — (V)" Ynf) for f € W(Q) and [Awllcgy < llwllpi@). O

Lemma 6.4.2 ([1024]). There holds that
(Am))e = p(n) —d+ (A(r~™u)); + da, (6.4.17)

where

d= (V)" np(n)) + A(gs(r))
and

di = mAr~" " ) = VIl =V () (7 u),) — AT Aglr]).

m

Proof. Setting o = v(n)p(r™u), —p(n) and using (6.4.3), we may transform (6.4.2)
to the form
(r~™u)e +mr- ™ = o, + 1™ g[r]. (6.4.18)

Applying the operator A to this equation (6.4.18), we obtain
(A=) = V) + mAG—™2) = 0 — V= o) + Al glr)
where we have used the relation (see (6.4.1))
() I(r~"u)) = —(u?).

Thus noting that o = (A(n)): — p(n), we can prove (6.4.17). O
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Obviously, if v({) = const., then (v(n)(r™u),) = 0, and the expression for
dy in (6.4.17) can be simplified.

The next theorem concerns a uniform lower bound for the function 7.

Theorem 6.4.3 ([1024]). If assumptions (6.4.9)—(6.4.10) and the following condi-
tions hold,

N~ <y’(z) on Q, (6.4.19)
w(C) <co(E4(¢)+¢+1) on RT, (6.4.20)
p(07) = +00; ¢(p(¢) = O(E(C)) as ¢ — 07;
lime 4 00p(¢) < +00, (6.4.21)
then we have
KONt <p(x,t) in Q. (6.4.22)

Proof. First, by (6.4.4) and the continuity of the functions p and v, the function
A its inverse A, and the function f(y) = p(A(-Y(y)) are defined and contin-
uous on RT. Second, by assumption (6.4.20), we also know f(—o00) = +oo. Since
p is continuous on RT it follows from (6.4.21) that for sufficiently large 0 e,
and cs,

E Q)+ ¢+1<aEW(Q)
( ) 4 c® <+1)) on RT, (6.4.23)
(p(¢) < eaEW(¢) on RY. (6.4.24)

Thus it remains to estimate terms on the right-hand side of (6.4.17). Indeed, using
(6.4.24) and (6.4.11), we derive

d <Vl |[ED )L @) + Ma™™||gs(r)||1~ (o)
<Vl K®W 4 Ma*mN, (6.4.25)
A W)l gy < a” " lullpr@) < MY 20 KM, (6.4.26)

On the one hand, we can derive from (6.4.20), (6.4.23), (6.4.13) and (6.4.11)
that

ldlleig) < (ma™™ =" + V= Hlullg
()

-1 (1) 1/2 1/2(,m
+ Vel BV ) vl 2wl
+ Ma~"| Aglrll|e @) < (ma ™"t + V)MV o2 (),

~1 1) /2 1/2(;
+ V1 (coer KDY el 2 )l + Ma”" (g, + o).
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On the other hand, using (6.4.11), the second condition in (6.4.9), and (6.4.10),
we conclude that for all € > 0 and for all 0 < t1 < to,

ta

/ ||d1||C(Q)dt S Cc3 [(VO_I 4 EilK(l))”[V(T])p]l/zquQ
t1 B

+ g1l @y + e MIgallF@s)) (6.4.27)

+€(t2 — t1) < (1 + 5_1)K1 + E(tg — t1)7

with a constant ¢z = c3(a, M, V,m).

Therefore, applying assertion (1) in Theorem 2.1.13 with y = A(n) and b =
—Iid+ A(r~™u) + Idy to (6.4.17) and using (6.4.25)—(6.4.27) with € = 1, we can
obtain

min{A(n"(z)), ~Kz2} — K3 < A(n(z,t)) in Q,
which, together with (6.4.19) and A(0") = —oo, readily implies (6.4.22). O

Remark 6.4.1 ([1024]). Let g, = 0, i.e., |[Ag||1(r+) < N. Then condition (6.4.10)
can be omitted in Lemma 6.4.1 and weakened in Theorem 6.4.1 by replacing it by
the conditions ¢/v(¢) = O(E(()) as ¢ — 0%, A(0") = —o0, and lim_, , _ v(¢) > 0.
Under these conditions, we have (/v ({) < cE(1)(¢) (see (6.4.23)), and hence,

—-m m —-m (1) 1/2 1/2/,.m
ullz=e) < ™[ wallzr@y < @™ (K ) Iwnpl 2wl .

Moreover, A(+00) = +00.

The next result is concerned with a uniform upper bound for the function
under a particular additional condition on the absolute value of the function gs.

Theorem 6.4.4 ([1024]). Assume conditions (6.4.9), (6.4.10), (6.4.20) and the fol-
lowing conditions hold:

() <N on (6.4.28)
p1(¢) = V¢ < p(¢)

on RT for some constants ¢V >0 and v > 1, (6.4.29)
p(+00) = 0. (6.4.30)

If gs is a function such that
MHgsHLC’C(a,R)/p'y(V) <1- N_17 (6431)

then
n(z,t) < K (N) in Q. (6.4.32)

Proof. Obviously, by the assumptions on p and v, condition (6.4.11) and inequality
(6.4.22) are valid. Therefore, we can use the energy estimate (6.4.12) and estimates
(6.4.26) and (6.4.27).
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By assumption (6.4.29) and the Jensen inequality, we have
(np(n)) = (D' =7) = D V),
which, along with condition (6.4.30) yields
~d < —py (V) + M||gsl[p=(@) < =N"'py(V) < —K7 "

Therefore, applying assertion (2) in Theorem 2.1.13 to (6.4.17) (by (6.4.16) and
(6.4.30), in this case, f(+00) = p(A(~1)(400)) = 0) and using the estimate —d <
— K, 'and (6.4.26) and (6.4.27) with ¢ = (2K;)~" > 0, we can obtain the estimate
A(n(z,t)) < max{A(n°(z), K2} + K3 in Q, which, together with condition (6.4.28)
and the property A(4o00) = 400, implies (6.4.32). O

In the sequel, we shall prove the stabilization of the function u to zero in the
norm of L9(Q) as t — +o0.

To this end, we first consider the auxiliary linear non-uniformly parabolic
problem

{ bvy = (kDv — ), + apv + f, (6.4.33)
V]p—o.11 =0, Vim0 = v%(z) on Q. (6.4.34)

Suppose that the following properties hold for all T > 0: (1) b,k € L>=(Qr),b >
0,k >0,a0,b: € LY(Qr),v € L*Qr1); (2) f = fo+ Af, and [Af] < |fi] +]f2]; (3)
f, fe € LYQr),k =0,1,2, and v¥ € L1(Q).

We now consider generalized solutions with v € L>(Qr), v, € L*(Qr), and
v € LY(Qr) for all T > 0.

Theorem 6.4.5 ([1024]). Let b € L>(Q), ||1/k|[z1.00(@) < Nx and q € [2,+00) with
¢ =q/(q—-1). If
dy = [|(0°)90° | Lagey + 167 fillLar ) + dll follLraig) < +00,  (6.4.35)
= fo=0, (6.4.36)
and
1577 (a0 + ¢ be)vl [ a1 (@) < N1,

then we have
v]llg = 16" 9]| Lo (@) + [0]| (@) < e1(Ni)(dy + Ni) (6.4.37)

and as t — +o0,
(0 9) (-, )| o) — 0. (6.4.38)

Proof. We know that the solution v of problem (6.4.33)—(6.4.34) satisfies the in-
tegral identity

(bve, @) + (Kve — ¥, 0z) = (agv + £, ¢) (6.4.39)
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for all ¢ € H}. Choosing ¢ = ¢|v|?2v in (6.4.39), we obtain

(B0l (@), +4(a) 1KY 2 (o] 72 )0 |

. 72 (6.4.40)
= q(¥, (Jv|"""v)2) + qlagv + £, [0|*v),
where a;, = ag + ¢ b It is easy to see that
-1
M ||b|| L blv|?
(M0l z-<(@) " o]z e o

<1l s ey < IL/AllLa o lIE 2 (0] 72 o) I

Therefore, using (6.4.36) and the inequality on the right-hand side of (6.4.41), the
Holder inequality, and the estimate

— —1
q(f2: [0"7%0) < qll follLroy|VlIT< o

< od) Mol g + &0 (@l el (o)
with an arbitrary e > 0, we can derive from (6.4.40),
1/q,,19 N—1 q
(116790119 ), + BNea) [0l 60t2)
< ql[b~ (agv + f)llLa) |10 90l1F 2 ) + (Ne@) M1 2l 0

Using the inequality on the left-hand side of (6.4.41), we can derive a dif-
ferential inequality for ||b'/v||1q(q). Note the following fact: Let o > 0 and let
1 < s < +oo. From the Holder inequality, we obtain, for all ¢ > 0 and y € L*(R™),

/ exp(a(r — t))|y(r)|dr < a=(=D/s / exp(a(r —t)|y(m)|*dr (6.4.43)
0 0

and it was proved in [49] that for all y € L'(R™), as t — +o0,

/o exp(a(r —t))|y(r)|dT — 0. (6.4.44)

Applying Theorem 2.2.4, (6.4.43)-(6.4.44) imply (6.4.38) and the estimate
16901 Laoe () < di = [1(0) /900 [y + (1679 agullzas iy + 11677 fillLas (o)
+ (Ne@)' V9| fo| s
Integrating inequality (6.4.42), we obtain
[0]] L) < (Nud'/3)9q"9dy,

which gives us (6.4.37). O
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6.5 Stabilization for the 1D compressible
Navier—Stokes equations

In this section, we shall use Theorems 1.2.1, 2.1.13, and 2.2.2 to establish the
stabilization for the 1D compressible Navier—Stokes equations. These results are
due to Ducomet and Zlotnik [226].

We shall consider the following system of quasilinear differential equations
governing the 1D motions of viscous compressible heat-conducting media

Ut = Vg, (6.5.1)
vy =0y + g, (6.5.2)
elu, 0]y = ovy + 7y, (6.5.3)

subject to the following boundary and initial conditions:

{U|m—0 = 07 Ulm:JVI = —pr, 0|m:0 - GFa 7T|:r:JVI - Oa (654)

uli=o = u’(x), Vim0 =0°(2), Blizo = 0°(2),

where an outer pressure pr = const. and a given temperature pr = const. > 0,
(z,1) € Q = Q xRT = (0, M) x (0,+00) are the Lagrangian mass coordinates,
and M is the total mass of the medium. The unknown quantities v > 0 and
6 > 0 are the specific volume, the velocity, and the absolute temperature. We
also denote by p = i the density, o = vpuv, — plu,d] the stress, e(u,6) the
internal energy, and —m = —&[u, 0]pd, the heat flux. Hereinafter, the notation
Au, 0](x,t) = Mu(x,t),0(x,t)), for A = e, p, K, ete., is used.
We first define the Helmholtz free energy

U(u,0) = —cybflogl — Po(u) — Pr(u)b,
where cy = const. > 0. Then thermodynamics indicates that
p(u,0) = =V, (u,0) = po(u) + p1(u)b, (6.5.6)
with pg = P[/) and p; = Pl/7 and
e(u,8) = U(u,0) —0¥y(u,d) = —Po(u) + cvb, (6.5.7)

where ¥, = gg and Uy = %‘g.
Now, we consider the more difficult case of the nuclear fluid and assume that
the functions pg, p; € CH(R*) satisfy

u—0t u——+00

{ lim po(u) = 400, lim po(u) =0, (6.5.8)
p1(u) >0, upr(u) = O(1) as u — +o0, (6.5.9)
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and that the viscosity and heat conductivity coefficients satisfy that
v =const. >0 and k€ C'(R+ x Rt),

with 0 < k < k(u,0) < k, where k and k are given constants. We do not impose
any growth conditions on the derivatives of &.

Assume that the initial data are such that u® € L>°(Q) with essinfqu® >
0,00 € L*(Q),0° € L%(Q),logd° € L'(Q) with ° > 0. Moreover, we assume
g € LY(Q) is the so-called “self-gravitation force”.

Indeed, these dynamical boundary conditions (6.5.6) mean that we impose a
fixed stress on the right boundary (fixed external pressure in the fluid context, or
stress-free condition for pr = 0 in the solid context) and consider the fixed bound-
ary left. For the thermal boundary conditions, we suppose that the temperature
is known on the fixed boundary and the flux is zero on the free one.

Obviously, this monotonicity is not valid in a number of physical situations,
for example, the case of the two-term pressure

p(u, ) = po(u) + p1(u)b, (6.5.10)

which is linear in 6, but is with complicated non-monotone po(u), this is crucial
important for nuclear fluid models (see [221, 223, 222] and references therein).

We shall borrow here the notations in Section 6.4 and use the integration
operators I*p(z) = flM p(&)dg, for ¢ € LY(Q), and Iya(t) = fot a(t)dr, for a €
LY(0,T), and define the function for all x € Q,

M

ps(z) == pr*/ g(&)de,

which will play the role of a stationary pressure, and set Py = ming, ps and
Ds = max, ps. Obviously, Py < pr < Ps- Let N > 1 be an arbitrarily large
parameter and K; = K;(N) and K = KO(N),i =0,1,2,..., be positive non-
decreasing functions of N, which may also depend on M, v, k, R, etc; but neither
on the initial data nor on g.

To simplify the presentation, we shall only discuss the case of so-called reg-
ular weak (or strong) solutions (see, e.g., [49]) such that u € L>®(Qr),usz, us €
L?>*(Qr),ming, u >0, and v,6 € H>'(Qr), ming,. 6 > 0 for any 7' > 0.

Now we are in a position to state our main result due to [226].
Theorem 6.5.1 ([226]). Assume that the initial data, pr, and g satisfy

N_1 S U,O S ]\77 ||UO||L4(Q) =+ || log QOHLl(Q) + ||90||L2(Q) S ]\77 (6511)
lgllzi) <N, N7 <p,. (6.5.12)
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Then the following estimates in Q together with the L?(Q)-stabilization property
hold:

0<K'=u<u(@t)<u=Ky in Q, (6.5.13)
10llva@) + 10 va(@) + 1108 8]l L1 () + | (10g )]l L2(q)

+ 10 = Orllvy @) < K3, (6.5.14)
lplu, 0] — psllrz(q) < Ka, (6.5.15)
[02(- )| 2y + 10, 8) = Orll 2y + lIplu, 61(-, t)

= ps()llz2@) — 0 ast — +oc. (6.5.16)

Remark 6.5.1 ([226]).

(1) The second set of conditions (6.5.12) implies that N~=! < pr.
(2) For non-monotone p(u, fr), if there exist two points 0 < u¥) < u® such
that
pg < pV = p(u®,0p) < p@ = p(u®,0r) < ps

and
pM < p(u, Or), for 0 <u< u®,

p(l) < p(u7 01_‘) < p(2)7 for u(l) <u< u(2)7
p(u7 HF) S p(2)7 for U(Q) S U,
then necessarily ug ¢ C().

Note that the second condition (6.5.12) is essential in Theorem 6.5.1.

The proof of Theorem 6.5.1 can be divided by a series of Lemmas 6.5.1-6.5.6
providing necessary a priori estimates and stabilization properties. Sometimes, we
use the abbreviation || - [|g for || - || z2(q)-

Lemma 6.5.2 ([226]). The following energy estimates hold

HUHLL‘X’(Q) + ||U||L2»°°(Q) + ||9||L1»°O(Q)
+[| log 8[| 1. gy < KD, (6.5.17)

orl [
Q

Proof. An easy calculation shows equations (6.5.1)—(6.5.7) imply

<K®, (6.5.18)
Q

1
<21)2 + efu, 0]> = (ov+m)z + gv, (6.5.19)
t
cvly = iy + (Vpvy — p1[u)f)vy. (6.5.20)

Hereinafter we use the notation A[u|(z,t) = A(u(x,t)), for A = p;, P;,i = 0,1, etc.
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Multiplying (6.5.20) by 0r/6 and subtracting the result from (6.5.19), we
obtain

1
(21)2 + e[u, 0] — cyOrlog 99 — Or P1[u] +pFu>
r

= ((0 err)v)z + (1 - 9;) Tz + gu.

Next, setting P(u,0) := Py(u) + P1(u)f, integrating the above equality over
Q and using the formula

/gvdmz/([*g)vxdx: d /(I*g)udac7
) Q dt Jo

we get, for any constant C,

P 2
0
t+ FVavz

d [T1, 0 o
dt/Q [211 + cvr (9r loger) erguP[u,Gp]JrC} dx

P 2 P p2 _
+ OF/Q (Vevm—i—/f[u,G]asz) dx = 0.

(6.5.21)

Conditions (6.5.8) and (6.5.9) imply the property for all € > 0,
P(u,br) <eu+ C: on RT.

Integrating (6.5.21) over (0,7) for any T > 0, applying conditions (6.5.11)
and (6.5.12), and choosing € := %ps, we can obtain (6.5.17) and (6.5.18). Here we

used the inequality éa <a-—loga+log2—1. ([
Lemma 6.5.3 ([226]). The following uniform lower bound holds:
0<u= (K<3>)_1 <u(z,t) in Q. (6.5.22)
Proof. Acting of the operator I* on (6.5.2), we have
I"vy = —vpv, + plu, 0] — ps, (6.5.23)
which, together with the relation pv, = (logu),, gives us
(vlogu), = plu, 8] —ps — I"vy. (6.5.24)
Now putting y := v log u, using the fact that p;[u]@ > 0 and fixing any = € ,
we get
d

dy Yy _
> —ps— I,
dt—po(eXpy) ps= gyt v
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The function f(z) := po(exp Z) — ps has the property f(—o0) = 400 (see,
e.g., (6.5.8)). Moreover, due to the energy estimate (6.5.17), we get

I*v

t
-

< 2sup|I*v| < 2M 2| 2.0 (@) < Ko. (6.5.25)
Q

Thus Claim (i) in Theorem 2.1.13 (with Ny = 0) implies
min{vlogu’(x),vlogi} — Ko < y(z,t),
with a number @ such that po(u) — ps > 0, for any 0 < u < . Then
u:=min{ N~ i} exp (—KVO> < u(z,t) m Q. O
Lemma 6.5.4 ([226]). The following uniform upper bound holds: u(z,t) < u = K@

m Q.
Proof. First we rewrite (6.5.1) as

1 1
w= (o +0u+ u(plu,6] - 9),

where 0 > 0 is a parameter. Now we may consider this as an ordinary differential
equation with respect to u and obtain the formula

"= exp <i10(a + 5)) {uo + ifo [exp <i[0(0 + 5)) w(plu, 0] — 5)] } .

(6.5.26)
Applying the operator Iy to (6.5.23), we get

Ipo = —pgst — I*(v —2°).

Thus, choosing § := éps and using estimate (6.5.25) we obtain on {2, for all
0<r<t,

1 1 t
- —V(ps —0)t—71)— Vl*v < —alt—71)+ Ky,

*

1[ ) t
v O(U+ ) T
with « := 21Vps > 0. Conditions (6.5.8) and (6.5.9) on pg and p;, together with
the lower bound u < u, give us

u(plu, 0] — &) < wmax{po[u] — 9,0} + up:[u]f < Ky + K30.

Therefore, it follows from (6.5.26) that

t
a(t) = |lu(, )| L) < Kae™ [1 +/ e“T(L+ 10(, )| Lo (y)dr| . (6.5.27)
0
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Setting a := || ‘é’) 0|3, using the inequalities (see, e.g., [44, 49]) for all € > 0,

[0]lL<() < Or + |10zl < Or + (a||9||L1(Q)||9||L°o(Q)ﬁ) v
< ellfllz(o) +Or + 41€a||9||L1(Q)11,
and the estimate [|0]|;1.(q) < K, we conclude
101l L= () < K5(1 + ad).

Thus, by estimate (6.5.27), the function z(t) := e®*a(t) satisfies

z(t) < K (eat + /t a(T)Z(T)dT) on RT.
0
Since [|a|z1®+) < (K?)? according to Lemma 6.5.1, Theorem 1.2.1 yields
z(t) < Kgexp (at + Kg(K(Q))Q) = KWeat on RT,
whence u < 4 < @:= K® in Q. O

Corollary 6.5.1 ([226]). For v, the following estimates hold

1 Vg
MlleIQ <ol () < (KM)H2 < K®), (6.5.28)

Vv

fllq
[ (log 8).]lo < @'/?K®. (6.5.29)

Proof. In fact, we derive from Lemma 6.5.1

Vg Vs
lvlleqey < lloallzae < 16115 < (KM (6.5.30)
c(Q) @) 2@ gl NI
and
Vg < /2 \/va ‘ <@ 2K®),
Vol o e
Similarly, we can prove (6.5.29). O
Lemma 6.5.5 ([226]). The following estimates hold for v? and 6 — Or:
1% [lva @) + 118 = Brllva (@) < K©, (6.5.31)
12C.t)lle + 10 8) = frlla -0 as t — +oo.



6.5. Stabilization for the 1D compressible Navier—-Stokes equations 287
Proof. In fact, we may rewrite (6.5.19) as

1
(2112 +ey (0 — 9p)) = (ov + 7)z + polu]vs + go.

t

Thus, taking the L?(€2)-inner product with 1v? + cy/(§ — 0r), we obtain

1d 1, 2
th/ﬂ(2v +Cv(9—9r)> dx

+ (vpvy — plu, O))v + Kklu, 0]pb, | (vo, + cy b, )dx
/Q [ ] (6.5.32)

= [t +0) (32 + evio - o)) o

e (o o)

Now taking the L?(2)-inner product of (6.5.2) with v3, we get

=M

1d
/ vida + 3/(val. — plu, 0)v?v.dr = / gvidr — pro®

=M

Adding equality (6.5.32) to the last one multiplied by a parameter § > 1,
we get

1d 1, 5,
th/ﬂ [(21) +Cv(9—9r)> + .,

+ / [(1 4 30)vpv*vde + cvklu, 0] pf2)da
Q

dxr

S—— / (vey + klu, 0]) pvv, 0, dx
Q

+ /Q [Po[u]vz (;f +ecv(0— 0r)> + plu, 0]((1 4 30)v*v, + cyvb,) | dx

+/qu<<;+5> v2+(:v(09p)) dx
—pr (v((;—&-é) v2+cv(9—9r)>> .

Now we need to estimate the summands in the last equality. First, using the
two-sided bounds © < u < @ and kK < k < K, we obtain

Kt (8llvval3 + [16.12) < / (14 30)vpu™e? + cyrlu, Bp62)dz,  (6.5.34)
Q
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and for all € > 0,

KQ
1] < Kallvve|lollfe]lo < 452 [vvg |18 + €102 (6.5.35)

Second, using the estimates |po[u]| < K3 and the inequality
plu, 0]| = [plu, Or] + pr[u](0 — Or)] < Ka(1 +[6 — Or]),
we have
L) < K Uﬂ(aﬂm 4 [oB,[)dz + /Q 10— 00| ([vs] + 602 |v] + [v6])da
= Ks(Iny + Ip). (6.5.36)

Furthermore, the following estimates hold, for any € > 0,

0+1
Iy < 8llvvslallvlla + [vlalbala < =(8lve. I + 10:13) + ol (6.5.57)
and
Vg 1/2
I <0 = ballswiey | | 1Oy + 10 = rllallollnco (dllovalla + 6:la)
Q

2

MEK® 5
[0l 010 = br 3 (6.5.38)
Q

)
<< (Jhonali+l0a1) + M

Uz

Vo

Third,

151+ 112] < (gl @) + P ) [Vl oy M1+ 26)00, + cvala
Ks
g

(6.5.39)

)
< e(8llveeld + 16:12) + "0 ol g

All the above quantities K;, 1 <7 < 6, are independent of ¢ and e.
Now, choosing ¢ := K;l small enough, § := Kjg large enough, and setting

1, 25,
Y= v 4cey(@—0r)) + v de,
o | \2 2
we derive from (6.5.33)—(6.5.39)
dy _
O K (sl + 102]) < Kuoay + ), (6.5.40)

with a := ||v||2Lw(Q) and h :=|| Y |12 (see (6.5.30)), which, along with the inequal-
ities,

1 (1 1
it (G + 10 - 01 ) < v < K (G102l + 0 - o1
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gives us
dy
dt

with K := KgK11M?. By Corollary 6.5.1, we have

+ Koty < Ko(ay + h),

lallpr ey < KD A gy < (KS)2. (6.5.41)
Therefore, by Theorem 2.2.2, we conclude as t — +0o0,

supy(t) < K3, y(t) = 0.
>0

On the other hand, integrating inequality (6.5.40) over R*, we also obtain
Ky (lovallg + 16:1%) < y(0) + Ko (IlallLl(R+) supy + ||h||L1(R+)) :

whence |[vvg|g + ||0z]l@ < Kia. O
Lemma 6.5.6 ([226]). The following estimate holds:
loallg < K. (65.42)

Proof. Taking L?-inner product of the second equation (6.5.2) with v, we get (cf.
(6.5.21))

1
d /( v2+psu—P[u,9p]) dm+/vaidx:/pl[u](H—GF)vwdx.
dt Jo \2 Q Q

Integrating this equality over (0,7) and exploiting the bounds v < u < @,
we can get
lvallgy, < K1(1+ 116 = brllorvellor)-

Thus [|vg|lgr < K11/2 + K1]|0 — Orllor < K11/2 + K1M||04) gy, for any T > 0, and
the result follows from Lemma 6.5.4. O

Now we establish additional properties of p[u, 8] — ps.

Lemma 6.5.7 ([226]). The following estimates together with the stabilization prop-
erty hold

{ Iplu, 6] — psllq < K, (6.5.43)
[plu, 01(-,t) = ps()lle =0 as t — +oo. (6.5.44)

Proof. (1) Obviously, from equation (6.5.22) it follows that for any T > 0,

lp[w, 0] —p5||éT + ||I*vt||2QT = ||z/pvx||22T + 2/ (plu, 0] — ps) M vidadt. (6.5.45)

Qr
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Using elementary transformations and the bounds u < u < @, we have
/(]o[u7 0] — ps)I*vidxdt
Q

= / (p[u7 Or] — ps)I*vtdxdt + / p1[u](0 — Or) T vedadt

T T

:/(P[Uﬁr]—ps)f*vdﬂg—/ pulu, Or|u T vdzdt
Q

,
+ / p1[u](0 — Op)I*vydadt
,
< i (oDl + 1010 + [esllor [vlor + 10 = Orllor T vellgr).
whence
I, 6] pslid + o 11 uel, (6.5.46)
< vu2ually, + Ki(loG Dlla + [0lla + Mlos3,) + (K26, ]2,

Therefore, estimate (6.5.44) follows from Lemmas 6.5.1, 6.5.4 and 6.5.5.
(2) First, instead of property (6.5.44), let us prove that, as t — +oo,

Ip[u, Or](-,t) — ps(-)lle — 0. (6.5.47)
Using the estimates u < u (see (6.5.43)) and [|0,]lo < K©, we have

Iplu, 0r] = pslie < lIp[u, 0] = psllqQ + [Ipr[ulll=@ [0 = Orllo < Ka.  (6.5.48)

Therefore
+oo d ) +oo
|| gtwtaste) = pstd de =2 [ | [ pufusOcluetolu, bc) - pe)da| ds
0 dt 0 Q
< 2|pufu, O]l L= @) vz l@llp[u, Or] — pslle < K3 (6.5.49)

which, along with estimates (6.5.48), implies property (6.5.47).
Finally, by the bounds u < u < @ and the stabilization property (6.5.31), as
t — +o0,

lplu, 0] = psl& — lIplu, Or] — psd

< [2MY2(||p[u, Or]|| < 0y + Ps)
+Ip1[u] Lo @) 10 — Orllelllp1[u]l| L )]0 — Or o
< Ky(1+ 10 = Orlo)l0 — Or|lo — 0,

which, together with (6.5.47), implies (6.5.44). O



Chapter 7

Asymptotic Behavior of Solutions for
Parabolic and Elliptic Equations

In this chapter, we shall study the asymptotic behavior for parabolic and elliptic
equations. This chapter embraces three sections. In Section 7.1, we shall use The-
orems 2.1.14 and 2.3.7 to establish the uniform and decay estimates for flows in
a semi-infinite straight channel. In Section 7.2, we shall exploit Theorems 2.3.17—
2.3.21 to establish exact rates of convergence for nonlinear PDEs. In Section 7.3,
we shall apply Theorem 2.2.11 and the Lyapunov functional method (i.e., Lemma
2.5.3 of [121]) to prove the large-time behavior of solutions to the initial boundary
value problem of (semilinear) parabolic equations. All inequalities applied in this
chapter are specially selected and crucial in proving the asymptotic behavior of
solutions to some parabolic and elliptic equations.

7.1 Decay estimates for flows in a semi-infinite
straight channel

In this section, we shall use Theorems 2.1.14 and 2.3.7 to establish the uniform
and decay estimates for the flows in a semi-infinite straight channel. We choose
these results from Galdi [295].

7.1.1 Uniform estimates

We shall consider in this subsection flows occurring in a straight cylinder 2 =
{z,, > 0} x X, where the cross section ¥ is a C'*° smooth, bounded and simply
connected to a more general class of domains, n is its unit outward normal vector.
The cross section at distance a from the origin is denoted by X(a), despite all
cross sections having the same shape and size. Denote by (u,T) a solution to the

© Springer International Publishing Switzerland 2017 291
Y. Qin, Analytic Inequalities and Their Applications in PDEs, Operator
Theory: Advances and Applications 241, DOI 10.1007/978-3-319-00831-8 7



292 Chapter 7. Asymptotic Behavior of Solutions

problem
Au = V7, in (, (7.1.1)
V.ou=0, in Q (7.1.2)
u=0, on 90— X(0), (7.1.3)
/ u - ndz,, = 0. (7.1.4)
by

For simplicity, we assume (u,7) is regular, that is, indefinitely differentiable
in the closure of any bounded subset of 2. We also note, however, that the same
conclusions may be reached merely assuming (u, 7) to possess the same regularity
of generalized solutions to Leray’s problem (see, e.g., Galdi [295], Chapter V.I.).
We shall first show that every regular solution to problem (7.1.1)—(7.1.4) with u
satisfying a general “growth” condition as || — 400 has, in fact, square summable
gradients over the whole of €. Next, we further prove that these solutions decay
exponentially fast in the Dirichlet integral, i.e.,

||U||H1(QR) < Ollul| 1) exp(—o R) (7.1.5)

where Q% = {ax € Q: 2, > a} and C, o are positive constants depending on X.
Now we use Theorem 2.1.14 to prove the following uniform estimate.

Theorem 7.1.1 ([295]). Let (u,T) be a regular solution to problem (7.1.1)—(7.1.4)

with,
Tn
lim inf /
T —++00 0

where a=t = (1/2 + Co)\/p, Co > 0 is a constant specified and p > 0 is the
Poincaré constant for 3. Then

/ Vu: Vu dZ} d§> e =0 (7.1.6)
=(6)

||u||H1(Q) < 4o00. (7.1.7)

Proof. In fact, multiplying both sides of (7.1.1) by u and integrating by parts over
(0,2,,) x X, we have

Glan) = / ' / Vu: Vu ds | de,
0 2(8)
1 Ou? > / < 1 Ju? >
= TUy — ax — TUp — dX..
/Z(:rn) ( 2 8xn E(O) 2 8xn

Integrating this relation from ¢ to t + 1,¢ > 0, we obtain

t+l 1 0u?
/t G(zp)dz, = /QMH (Tun ~ 4 8xn> dr+b (7.1.9)

(7.1.8)
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where Q11 = QN {z €R" ¢ <, <t+1}and b=~ [y (Tu, — 5 5 )dS,
Consider the problem

V-ow= Unp in Qt,t+17 (7110)
w € HY (R i41), (7.1.11)
wll (9, 40) < Collunllrz( i) (7.1.12)

Since th 11y Undz = 0, problem (7.1.10)—(7.1.12) admits a solution with a

constant Cy > 0 independent of ¢ (see Theorem III 3.1 and Lemma III 3.3 in Galdi
[295]). Thus it follows from (7.1.9)—(7.1.12) that

t+1 uz
/ G(zp)dzy, = ( > dr+b
t Qt t41 Oxp
1
( Vi v - L0 >dm+b (7.1.13)
Qt t+1 20z

(co n ) el z2(en oy el 362 a1 + B

We next observe that, since u vanishes at 02, there exists p = u(3) > 0 (the
Poincaré constant for 3) such that

[ull ey < plVultas, (7.1.14)

In fact, we may give estimates for u (see (I1.4.4 ) and Exercise 11.4.2 in Galdi
295)): p < JZ[ifn=3; u < @Y ifn=2
By (7.1.14), we get

t+1
y(t) = / G(xn)dx, < /i (Co + > ||u||Hl(Qt ) O (7.1.15)
t
Since ||u||%11(9t1t+1) = % (7.1.15) can be rewritten as

dy(t)
dt

where a is defined in the theorem. Thus (7.1.16) implies that y(¢) satisfies (2.1.58)
in Theorem 2.1.14 with b = |b], and furthermore, it is easy to show that, in view of
(7.1.15), y(t) verifies (2.1.59) in Theorem 2.1.14 and hence Theorem 2.1.14 implies
forall t > 1,

ay(t) < b+ (7.1.16)

t+1 |b|
/ G(xy)dz, <7, (7.1.17)
¢ a
which yields

= lim G(zn) = [|ullg1 ) < +oo. (7.1.18)

Tp—>+00
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In fact, since G(x,) is monotonically increasing in x,, ! exists (either finite or
infinite).
If we assume [ = +o0, then by the monotone convergence theorem, we deduce
t+1 1
lim G(zy)dx, = / G(&+t)dE = 400
0

T —++00 ¢

which contradicts (7.1.17). Therefore, (7.1.18) holds and hence the proof is com-
plete. O

7.1.2 Exponential decay

In this subsection, we shall derive the exponential estimate (7.1.5) by using Theo-
rem 2.3.7. The next theorem is the second result in this section, which is also due
to Galdi [295].

Theorem 7.1.2 ([295]). Let (u,T) be a regular solution to problem (7.1.1)—(7.1.4)
satisfying (7.1.6). Then (7.1.7) holds and for all R > 0, the inequality (7.1.5) holds
with

C = [2(C5 +2)*/(C§ +2)'/% = Co], o =[(CF +2)"/2 = Col/n

where Cy > 0 is the constant in (7.1.12) and p is the Poincaré constant for X.
Moreover, for all |o| > 0, (u,T) satisfies the pointwise estimate

|D%u(x)| + |D*V1 ()| < Colu(z)| g1 (o) exp(—oxy), (7.1.19)
for every x € Q with z,, > 1.

Proof. From Theorem 7.1.1, it follows that (7.1.7) holds, and so it suffices to show
that (7.1.5) is valid. For the sake of simplicity, we shall only treat the case n = 3
and Cartesian coordinates will be denoted by 1,22, x3 and x,y, z, indifferently.
Proceeding as in the proof of Theorem 7.1.1, we may write the identity

— / Vu : Vudy | d€
z 2(€)
2 2
:/ <Tu;;18u>d2/ (TUg,lau)dZ.
©(z1) 2 0z =(z) 2 0z

By virtue of Theorems 7.1.1 and 2.3.7, we know that v, V7 € H™(Q) for all m > 0
and so, in particular, it easily follows that as z; — +o0,

(7.1.20)

i(n) = /E(zl) Tuz(z’, z1)da’ = o(1). (7.1.21)
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In fact, setting
1
7(z1) = 5| /ET(x',zl)dx’,

it follows from (7.1.4) and the Poincaré inequality that

li(z1)] = /( )(7’ — Tug(a’, z1)da’| < O||7]| g sy llull L2 (7.1.22)
) zZ1
and (7.1.21) becomes a consequence of
{ |[DYu(z)] = 0 as |z| = 400 in Q, (7.1.23)
|[D*VT(x)] = 0 as |z| = 400 in Q. (7.1.24)

Thus, letting z; — 400 in (7.1.20), we derive from (7.1.21) and (7.1.23),

+oo 1 8u2
H(z) = / Vu: Vudy | d§ = / TUu3 — dx. (7.1.25)
: 5(e) 5(2) 2 0z

Integrating both sides of (7.1.25) between ¢t + ! and ¢ + [ + 1 with [ a non-
negative integer, we obtain

t+1+1 t41+1 1 1
/ H(z)dz = / TugdXdz — / u?dy + / u?dy.
t+1 t+1 $(2) 2 Js(tri+1) 2 Jsev
(7.1.26)

By writing us = V - w with w being a solution to (7.1.12) and by arguing as in
the proof of Theorem 7.1.1, from (7.1.26) it follows that

/Hl+1 H(z)dz < Co/pluly: ! / w2ds + | / W2ds..
t o H @t ei41) 2 S(t+14+1) 2 S(t+14+1)

+1
(7.1.27)
Summing both sides of (7.1.27) from [ = 0 to [ = +oo and observing that
lim, s oo fE(z) u?(2’, 2)dY = 0, we get

+oo

1
H(z)dz < Co\/uH(t) + / u?dy. (7.1.28)
¢ 2 /s

Since, by (7.1.14), we have
/ u?dY < p / Vu: Vudy = —pH'(t)
() (t)

which, along with (7.1.28), gives us

2 [t 2
H'(t) + H(s)ds < Co
wJi Vi
Thus applying now Theorem 2.3.7 to the inequality (7.1.29), we can complete the
proof of (7.1.5) and hence of the theorem. O

H(t). (7.1.29)
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7.2 Exact rates of convergence for nonlinear PDEs

In this section, we shall exploit Theorems 2.3.17-2.3.21 to establish exact rates of
convergence for nonlinear PDEs. We pick these results from Varvaruca [933].

7.2.1 Nonlinear diffusion equations and porous medium equations

Let 2 be an open and bounded subset of R”,n > 1, whose boundary 052 is a C?
manifold. Let 3 C R x R be a maximal monotone graph with 371(0) # 0, and
j: R — RU{+o0} a lower semi-continuous convex function, such that 5 = 9;.
We assume that min,cg j(r) = 0.
First, we introduce a definition.

Definition 7.2.1 ([933]). We say that a function j is of type (T},) if j—'(0) is
a finite interval, denoted by [51, 82], there exists a constant € > 0 such that
(61 —€,082 +¢) € Dom(j), and the following conditions hold

T (BZ(L)”)? non-increasing on (—oo, 1) N Dom(y),
limT/rﬁl (5z(_r7),)p =b; >0,

J(r)

7.2.1
T Gl non-increasing on (2, +00) N Dom(y), ( )

lim,.\52 (7]_(;;2)1, :=by > 0.

Note that these functions are (globally) sub-homogeneous of degree p with
respect to all the points of [81, f2]. An important example for the following form
in this class is called of type (E,),

bl(ﬂlfT)p, for T‘<517
jr)=4 0, for By <7< B, (7.2.2)
ba(r — B2)P, for r> .
We now consider some problems of nonlinear PDEs to which Theorems 2.3.17—
2.3.20 in Chapter 2 can be applied.
Problem 7.2.1 ([933]). The problem for the nonlinear diffusion equations
‘37; — Ap(u) =0, a.e. in Q x (0, +00),
B(u) =0, a.e. in 90 x (0, 4+00), (7.2.3)
u(z,0) = up(z), a.e. in Q.
For the problem (7.2.3), we assume:
1) lmpp o400 j|(:|) = 400,
2) the operator § is single-valued and continuous on R.

Then it follows from [70, 116] that the problem can be written in the form
(2.3.135) in the space H (), endowed with the inner product: for all u, v €
H71(9),

(u,v) = (J tu,v),
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where J = —A is the canonical isomorphism (duality mapping) from H} () onto
H~1(Q) and (-, ) is the usual pairing between H}(Q) and H (), with the func-
tion ¢ given by

o= { g Sz <

The set F' of minimizers of ¢ is given by
F={ueL'(Q):u(z)€ BB ae z e},

It is easy to show that if j is of type (7}), then ¢ is (globally) sub-homo-
geneous of degree p with respect to all the points of F. Let us prove that (C,F)
(see Section 2.3 in Chapter 2 for its definition) also holds. To this end, we may
consider the operator P : LP(Q) — F, defined a.e. in ©, by

51, for u(z) < B,
[Pul(z) = ¢ u(z), forfi <u(z) < Po,
B2, for u(z) > Pa.

Thus the following inequalities prove (CpF): for all v € Dom(yp) C LP(Q),
|u — PulP < |u — PulP < Ki||u — Pul|? < Ksp(u),

where || - || denotes the L?(€2) norm, and K;, Ky are positive constants. There-
fore, if j is of type (T}), then we can apply Theorems 2.3.19-2.3.20 to reach the
conclusions.

Our analysis can be divided into different cases as follows.

Case I: The porous medium equation for the function j of type (E,) with 5 =
B2 =0 and by = by = 1/p, where p > 2.

Note that Theorem 2.3.17 implies that solutions converge to 0 at an exact
algebraic rate in both the H~1(2) and LP(2) norms.

Obviously, as in Remark 2.3.7, Theorem 2.3.18 can also be applied with
V = LP(Q). Actually, since ¢ is homogeneous of degree p, the problem (7.2.3) is
covered by the result in [306], although not mentioned there. Related results have
been obtained for the problem (7.2.3) by completely different methods in [51].

Case II: The two-phase Stefan problem in the form (7.2.3) in Problem 7.2.1 for a
function j of type (Es), with 81 # Ss.

This problem was mentioned in [116], and analyzed in detail in [70], whose
physical description was also given.

We note that the functions u and (u) represent the enthalpy, and respec-
tively the temperature of a system composed of water and ice, where phase tran-
sition can take place at the temperature 0; the boundary of the body is being
kept at this critical value of the temperature. In fact, there is a “huge” number of
equilibrium states for the enthalpy.
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We would like to mention the significant process in [384] has been made on
the problem of identifying the limit of a solution for this equation in terms of its
initial data. Theorem 2.3.18 asserts that the enthalpy converges to an equilibrium
state at a rate which is exactly of exponential type in the H () norm, and
also shows that the equilibrium is never reached if the initial state is not one of
equilibrium.

It follows easily from Theorem 2.3.19 that, if p = 2, then

—lo
& \/‘p =A™, (7.2.4)
t—H—oo

and, because of the particular form of ¢ in the Stefan problem, we deduce from
(7.2.4) that

-1 t
g B _ 125)
t—+o0 t
where || - || denotes the L?(£2) norm, and thus the convergence of the temperature

to 0 is also exactly at an exponential rate.

However, Theorem 2.3.21 seems not to apply in general in Problem 7.2.1 if
j is of type (T},), but only when 1 = B2 =: 5. In this case, we can show that
Theorem 2.3.21 holds with V := LP(Q2) and

JJB(U) _ /Qjo(u(x))dx, if u e LP(QY), (7.2.6)

400, otherwise,
where jo(r) = b1(r~)? + ba(r™)P, and the real number 3 is identified with the
function taking the value g almost everywhere in 2.

Problem 7.2.2 ([933]). The parabolic equation governed by the pseudo-p-Laplace
operator, p > 2, with nonlinear Neumann boundary conditions

ou
E p=2 = i
o, ( oz, | 8@) 0, a.e. in Q x (0, +00),

8 0 7.2.7
_ Z| Y P2 “ cos(T,e;) € B(u), ae. in dN x (0,+00), ( )
im1 8;1:1 6131
u(z,0) = up(x), a.e. in €,
where 7/ is the outward normal on 9%, and {€; : i € {1,...,n}} is the canonical

basis in R”.

From [70, 116] for p = 2, and [932], (Example 1.5.4, p. 18) for p > 2, it
follows that this equation in (7.2.7) can be written in the form (2.3.135) in the
space L2(Q) with the usual inner product, and with ¢ given by

m+é3mmm

if u e WHP(Q) and j(u) € L*(09),
400, otherwise.

8371

o(u) = (7.2.8)
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Then
F={ueW"(Q):3 c€[B,pa] such that u(z) =c¢, ae. z€Q}. (7.2.9)

We may show that if j is of type (T},) for the same value of p as in the pseudo-
p-Laplace operator, then it follows from Wirtinger’s and Friedrichs’ Inequalities
that ¢ is (globally) sub-homogeneous of degree p with respect to all the points
of F, and (C,F) also holds. Thus, if j is of type (I},), then Theorems 2.3.19-
2.3.20 hold for solution u to the problem (7.2.7). Moreover, we may prove that the
hypotheses of Theorem 2.3.21 are also satisfied for V := W1P(Q) and, for 81 # B2,
hence we can derive from Theorem 2.3.21 that

(1) for z € (B1, B2):

dz, if ue Whr(Q),

vt = ax’ (7.2.10)
otherwise,
(2) for z =
Ve (u) = Z/ O dm*/mjl(U(x))da, if u e WLr(Q),
otherwise,
(7.2.11)
(3) for z =3y
V(u) = 3x dm* / jo(u(z))do, if ue WhP(Q),
R g o0

otherwise,
(7.2.12)
where j1(r) = by(r™)P, and jo(r) = ba(r™)P, for r € R. For the case 3 =
B2 =: 3, we have

Yp(u) =

dm +/ jo(u(x))do, if u € WHP(Q),
o0

otherwise,

811

(7.2.13)
where jo(r) = by (r™)P + ba(r™)P.

A typical example arising in physics with the form considered here is the
thermostat control process, where the function j involved is of type (E3) with
B1 # P2, we may refer to [70] for details.

We should point out here that Theorem 2.3.21 can be also applied in some
cases where j is not necessarily of type (7},), namely:



300 Chapter 7. Asymptotic Behavior of Solutions

e Dirichlet boundary conditions: Dom(j) = {0}, j(0) = 0,
e Neumann boundary conditions: j(r) = 0, for all r € R,
e the Signorini problem: Dom(j) = [0, +00), j(r) = 0, for all » > 0.
The first two above are easy to handle, while in the third case, in Theorem

2.3.21, we only take V := W1P(Q), and with o = ¢ and respectively, for all
z € (0, +00),

1 — ou

~ Pd if Wl’p 9

Y. (u) = p;/g|aa:i| oo e ), (7.2.14)
400, otherwise.

Remark 7.2.1 ([933]). It was considered in [306] that the parabolic problem gov-
erned by the standard p-Laplace operator, p > 2, with Dirichlet boundary condi-
tions (i.e., equation (2.3.135)) with H := L?(Q) and ¢ given by

1
/\vuwx, if u e W, "(Q),
= pPJa

400, otherwise.

o(u) (7.2.15)

This example fits into the framework described in Remark 2.3.7 with V := W, (Q).

7.3 Large-time behavior of solutions for
parabolic equations

In this section, in order to apply Theorem 2.2.11, we shall use the Lyapunov
functional method (i.e., Lemma 2.5.3 of [121]) to prove the large-time behavior of
solutions to the initial boundary value problem of (semilinear) parabolic equations.
We choose these results from Wang [946].

7.3.1 Large-time behavior for semilinear parabolic equations

We shall consider in this subsection the following semilinear wave equations

wip — diAu; = fi(z,tur, .. um), x€Q, t>0, (7.3.1)
u;(z,t) =0, x €00, t>0, (7.3.2)
ui(x,0) = ¢;(x), zeQ, i=1,2,...,m (7.3.3)

where €2 is a bounded domain in R™ with smooth boundary 0f2, v denotes the
unit outward normal to 0f).

We first introduce the following lemma.
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Lemma 7.3.1 ([121]). Let f; € C*(QxRT xR™), i=1,2,...,m, and let u(x,t) =
(ui(z,t),...,um(x,t)) be a global solution to problem (7.3.1)—(7.3.3) such that
there exists a constant K > 0 verifying
lui(z,t)| < K, z€Q, t>0,i=1,2,...,m. (7.3.4)
Then there exists a constant M > 0 such that for allt >1, i =1,2,...,m,
[ui (- )l gotaqy < M, (7.3.5)
with 0 < o < 1.

Proof. See, e.g., Brown, Dunne and Darduer [121]. O

Lemma 7.3.2 ([946]). Let u(x,t) = (ui(z,t), ..., um(z,t)) be a bounded solution to
problem (7.3.1)—(7.3.3), ul(z) € C(Q), i =1,2,...,m. Set

g(t) = /QZ[(uz(x,t) —uf(2))? + |Vuy(z,t) ] dx. (7.3.6)

If fi(z,t,u) € CHOQ xRT x R™), (i =1,2,...,m), then there exists a constant 3
such that for all 0 <t < +00,
dg(t)

<P (7.3.7)

Proof. By the divergence theorem and Lemma 7.3.1, we derive that there exist
constants 8; (i =1,2,...,m) such that

d
/ \Vu;(z,t)|?de = 2/ Vu; - V(uy)dz

= —2/ uitAuidx—&—Q/ uitauids
Q 9] v

= —2/ Aul(d,Auz + fi(a:,t,u))dx < B, (738)
Q

c(lit / lug(z,t) — u} (z)|*de = 2/(u2— —u; ) (diAu; + fi(z,t,u))de < 5. (7.3.9)
Q Q

The proof is hence complete. O

We now state the first main result, due to Wang [946], in this section.

Theorem 7.3.3 ([946]). Under the assumptions of Lemma 7.3.2, let

g(t) = /Q Z |V (x, t)|>da.
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If u;fi(x,u) <0, i=1,2,...,m, then

li iz )2+ ud(z,t)) de =0 7.3.1
Jim [ > (Ve O+ 0) o (7.3.10)
or equivalently,

tl}Too ||u||H1(Q) =0. (7.3.11)

Proof. Similarly to the proof of Lemma 7.3.2, we can show that there exists a
constant 8 such that

dg(t)
< B. 3.12
1 < (71312)
Let .
V(t) = / > i (w, t)da,
Q=1
Then
d t m m
Q=1 Q=1
< 2/ > diwiVuida = _2/ > di| Vi [Pda (7.3.13)
Qi1 Q=1
< —zd/ S |Vus(z, £)Pdo = —2dg (1)
Q=1
with d = min(dy, ..., d,) > 0. Therefore, we conclude from Theorem 2.2.11
. 2 o
tgglm/ﬂgww dz = 0. (7.3.14)

Thus by the Poincaré inequality, it follows from Theorem 2.2.11 that

m

. 2 o
til?oo/glz_;uida? =0

which, together with (7.3.14), gives us (7.3.11). The proof is now complete. O

7.3.2 Large-time behavior of solutions for parabolic equations

In this subsection, in order to apply Theorem 2.2.7, we shall consider the following
Cauchy problem for a linear non-homogeneous heat equation

u — dAu = f(x,t), v€Q, t>0, (7.3.15)
ou
= Q 3.1
Y 0, x eI, t>0, (7.3.16)

u(z,0) =¢(x), x€0Q (7.3.17)
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where €2 C R” is a bounded domain with smooth boundary 92 and unit outward
normal v.

The next is the second result of this section due to Wang [946].
Theorem 7.3.4 ([946]). Assume that f(z,t) € C(Q X [0,+00)),00 € O, $(x) €

C*(Q) such that
/ flz,t)dx =0, / o(x)dx =0, (7.3.18)
Q Q

and that u(z,t) is a solution to the problem (7.3.15)—(7.3.17). If there exists a
number p > n/2, p > 1 such that

lim / | (z,8)|Pdz = 0, (7.3.19)

t——+o0 Q

then there is a number p' > n/2 such that

lim / u(z, )" dz = 0. (7.3.20)

t——+oo Q

Proof. Set u(t) = |512| Jou(z, t)de with |Q| being the volume of Q. Noting the
following relations from (7.3.15)—(7.3.16) and (7.3.18),

B 1
) IQI/fact —0, @(0) = m'/ﬂas(x)dxo,

we can derive

u(t) = 0. (7.3.21)
Now multiplying (7.3.15) by w in L?(£2), we arrive at

1d
/qux: —d/ |Vu|2da?+/ ufdx. (7.3.22)

Thus by the Holder inequality, we have, for any ¢ > 0,

/Qufdat<C (/ |f|de> +5(/Q |u|qdat>2/q (7.3.23)

with ¢ = p/(p—1). Since p > n/2,p > 1, when n > 2, by the embedding theorem,
we know that p > 2n/(n + 2) and H'(Q) < L4(2); when n = 2,p > 1, we also
see, by the embedding theorem, that H'(Q) < L9(Q); when n = 1, we still have
HY(Q) — C(Q) — L>(Q). In one word, we always have

HY(Q) — LYQ)

(/Q Iul‘de> e (/Q |Vu|2dx> . (7.3.24)

which gives us
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Inserting (7.3.23)—(7.3.24) into (7.3.22) implies

Z/ u?de < zd/ |Vu|2dx+05/ |Vu|*dz + C(e (/ |f|de> . (7.3.25)
Q

Picking € > 0 small enough in (7.3.25) and using the Poincaré inequality, we
conclude

d
dt/uzdxg 704/ |Vu|2dx+C(€)||f||2Lp(Q). (7.3.26)
Q Q

By assumption (7.3.19) and Theorem 2.2.7, we can derive

lim [ w?dx = 0. (7.3.27)

t——+o0 Q

Thus when n < 3, we know that p’ = 2 > n/2 and hence (7.3.20) follows from
(7.3.27); when n > 3, multiplying (7.3.15) by |u|™ *u (m > 1) and integrating
the result over 2, we deduce

2
1 d/|u|m+1dx:— 4md /V|u|(m+1)/2
m+1dt (I+m)?

dmd
m / ‘VI |(1n+1)/2
T m+1

dx + / fulu|™ tdx
Q

g / (| dz. (7.3.28)

Let w = |u|™+1/2 then we derive from (7.3.28) that for all & > 0,

1 4
d /dexg ~( md 2/|Vw|2dx+/ | flw?™/ (mFD) dy, (7.3.29)
Q ) )

m+ 1 dt m+1)
lim [ w¥"tde = lim [ w?dz =0, (7.3.30)
t——+oo Q t—+oo

2/p 2/q
/ | flw 2m/(m+1) g, <Cle (/ |f|pd3;‘> +e (/Q w2mq/(m+1)dx> . (7.3.31)

Set gqo = 2mq/(m + 1). Then we have

2/q
(/ meq/(m-‘rl)dx) = ||lw ||‘z’jo/(s’;1“. (7.3.32)
Q

By the Holder inequality, we have
[wllzao @y < lwll Loy lwl oy, 1/ao=0/1+(1—6)/r, 6€(0,1). (7.3.33)

Hence from (7.3.33) it follows that for all € > 0,
4m/(m—+1) 4m0/(m+1) 4m 1 0)/(m+1
ol ey ™ < Cllwl g™ V] 7 )

8m0 m 1 8m(1l 0 m-+1
< C(e) w3 +s|| ||L7<<Q ),

(7.3.34)
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In (7.3.34), choosing I = 4/(m+1),r = 2n/(n—2) and 6 such that 4m(1—0) =
m + 1, we derive

I+m  (1+m)(p—1) (A+m)3m—1) (1+m)(n—2)

2mgq 2mp N 16m) 8mn
which gives us .
m= [1+8((p—-1)/p—(n-2)/(4n))]. (7.3.35)

Since p > n/2, we easily verify from (7.3.35) that m > 1. Let a = (p—1)/p— (n —
2)/(4n). Then

1 1
m= 3(1—}-8a)7 1+m= 3(4+8a). (7.3.36)

Since H(Q) — L>"/("=2)(Q) = L"(Q), we get
%,.(Q) < C/ |Vw|2d;1:+C'/ w?dx
Q Q
< C/ |Vw|?dx + 2C’/ lw — w|*dx + 2C’/ w?dx (7.3.37)
Q Q Q
< C/ |Vw|*dx + C’/ wdz.
Q Q
Inserting (7.3.31)—(7.3.34) and (7.3.37) into (7.3.29), we can conclude

1 d 4md
/de;z:g - m /|Vw| dz + CEONf e (7.3.38)
Q

m+ 1dt
<e>||w||i’:;ig<l+m te ( [1vupas | dex).
Q Q

Choosing € > 0 small enough in (7.3.38) and applying the Poincaré inequality,

/|Vw|2dx>C/ 2clau‘—C/

we obtain from (7.3.38) that for some constant a > 0,

]

jt/ﬂuﬂdx < fa/Qdeerh(t), (7.3.39)
where
)= ([ o+ 11y + Il )
Since

1 / 1 / 1)/2
w= wdx = || (M2 g
|Q| jtl

(142a)/3
/ lu| 3T /34y < C </ u2dx>
1o )
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and using (7.3.30) and assumption (7.3.19), we can get
lim h(t) = 0. (7.3.40)

t——+o0

By Theorem 2.2.7 and (7.3.39)—(7.3.40), we have [, w?dz =0, i.e.,

lim / |u|™tdx = 0. (7.3.41)
Q

t——+o0

Multiplying (7.3.15) by |u|™ ~1u and integrating the result over €2, we can get
the corresponding (7.3.28) where m should be replaced by my. Let w = |u|("1+1)/2,
the corresponding (7.3.29)—(7.3.34) hold where m should be replaced by m;.
Choosing I = 2(1 + m1)/(1 + m1),q0 = 2gm1/(1 + my),0 € (0,1) such that
4mi(1 —0) =1+ mq,r =2n/(n—2) in (7.3.33) to get

my = - (1+ 16a/3 + 32a°/3).

3

Hence
1+my =4/3+ (4/3)%a +2(4/3)%a>.

Similarly to (7.3.41), we can get

lim /|u|’”1+1dm:0. (7.3.42)
t—=+4o0 Jo

Repeating the same process as the proof of (7.3.41), we can derive
lim / Ju|™ T dx = 0 (7.3.43)
t——+oo Q

where my, verifies
L my =4/3+ (4/3)%a+ (4/3)%® + - + (4/3)"a" 4 2(4/3)" k!
>4/3+ (4/3)%a+ -+ (4/3)"a* = g(k, a).

Obviously, as 4a/3 > 1, g(k, a) is divergent to +oo; while as 4a/3 < 1, g(k, a)
converges to

4 1 4 4
3\1-4a/3) 3—4a 3—-4(1—-1/p—1/4+1/(2n))
and 3_4(1_1/pf1/4+1/(2,b)) > n/2 is equivalent to

8>3n—4n(1—-1/p—1/44+1/(2n)) =4n(1/p—1/(2n))

which is further equivalent to n/p < 2+1/2. Since p > n/2, we have n/p < 2+1/2.
Hence when k is large sufficiently, 1 +my > n/2. The proof is thus complete. O



Chapter 8

Asymptotic Behavior of Solutions to
Hyperbolic Equations

This chapter mainly studies the asymptotic behavior of solutions to some hyper-
bolic equations. This chapter includes seven sections. In Section 8.1, we shall use
Theorem 2.3.11 to study the decay of solutions to 1D nonlinear wave equations.
In Section 8.2, we shall exploit Theorem 2.3.14 to investigate the decay property
of the solutions to the initial boundary value problem for a wave equation with a
dissipative term. In Section 8.3, we shall apply Theorem 2.3.6 to establish the poly-
nomial decay rate for nonlinear wave equations. In Section 8.4, we shall employ
Theorems 1.5.13-1.5.14 and Corollary 1.5.2 to establish the decay rate estimates
for the wave equation damped with a boundary nonlinear velocity feedback p(u;).
In Section 8.5, we shall apply Theorem 2.3.14 to study the large-time behavior of
energy for a N-dimensional dissipative anisotropic elastic system. In Section 8.6,
we shall use Theorem 1.5.12 to study the stabilization of weakly coupled evolu-
tion equations. In Section 8.7, we shall use Theorem 1.5.9 to study the energy
decay rates of nonlinear hyperbolic systems by a nonlinear feedback which can
be localized on a part of the boundary or locally distributed. Inequalities used in
this chapter are specially chosen and very important in proving the decay rates of
global solutions to some hyperbolic equations.

8.1 Estimates on approximated solutions for
1D nonlinear wave equations

In this section, we shall use Theorem 2.3.11 to study the decay of solutions to 1D
nonlinear wave equations. We choose these results from Nakao [665].

We shall consider the following nonlinear wave equations:

Ut — Uz + a(X)ur + p(x, ur) + Bz, u) = f(x,t) on [0,7] x RT (8.1.1)

© Springer International Publishing Switzerland 2017 307
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with initial boundary conditions
u(z,0) =uo(z), w(x,0)=wui(x), u(0,t)=mwu(rt)=0, (8.1.2)
where R+ = [0, +00).

Throughout this section, we shall make the following assumptions:

(A1) There exist some constants ag, a3 > 0 such that «a(z) € C?[0,n] and
0 < ag<a(z) <ay, for all z € [0, 7).
(A2) p(z,s) € C3([0,7] x R) and satisfies

k‘oZIS

i=1

) dp(x, s) 2
k02|5|71 ’) Z 1+ s™) (8.1.4)

2
nit2 <z, s) Z (14 s|™) (8.1.3)

for some non-negative constants r; (i = 1,2).
(A3) B(z,u) € C3([0,7] x R) and satisfies B(z,u)u > 0 and [ B(z,s)ds <
ka2 (2z, u)u for some constant kg > 0.

Assume initial data (ug,u;) € Vo x V. Finally, we assume

(Ad) f € CHRH; L2[0, 7)) Ny CO7 MR HF[0, ] N HE10,x])(C C*([0,7] x
R*)) and
1/2

t+1 )
5i(t) == </t | Dif(s) |2 ds> < pe it (8.1.5)

where v;, \; are positive constants, ¢ = 0,1, 2, 3.

In what follows, we denote by D; and D, the partial derivatives 9/0t and
0/0x, respectively. We refer to Lions [546] for standard function spaces and norms
used here.

Lemma 8.1.1 ([546]). The Sobolev space H' = H* ([0, 7]) is embedded continuously
into CV/2([0, w]), in particular, into LP = LP([0,7]) 0 < p < 400, we have for all
ue H,

lullee + Tullciz <Cllular,
or for all u € HY,
fulle + [ ullgie <Ol ullg,

where C, C" are positive constants, we define || u || jn=| Vu |2, which is equiv-
alent to || u [[gr= (| w |22 + || Vu ||12)Y/? for uw € HY, H' is the homogeneous
Sobolev space.
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We now employ Galerkin’s method to construct the solutions. Let {¢(z)}32,
be the eigenfunctions of the operator —(d/dx)? in L? with the zero boundary
condition, that is, ¢y (x) = sin kz. We introduce the subspace Vj of L? as follows:

Vo = closed linear extension of the eigenfunctions {¢y} in H*}.

We assume the following expansion as an mth approximate solution

Um = U (2,1) = D AP ()i () (8.1.6)
k=1
where the functions A\J*(t) (k =1,2,...,m) are differentiable real-valued function

for t € RT which are determined by the system of ordinary differential equations

(D?uma ¢k) + (Dmuma Dm¢k) + (O‘(I)Dtuma ¢k)

8.1.7
+(p(~7Dtu,,L)+5(-,um),d)k) = (f,¢k), k=1,2,...,m. ( )

We assume the initial data (ug,u1) € Vp x Vp and the initial values A} (0)
and D7 (0) for the system (8.1.7) are chosen in such a way that as m — +o0,

we have .
Umg = Um($7 O) = Zk:l )\ZI(O)(Z)]C(Z‘)
— ug(w) = up strongly in H*,
(8.1.8)
(Dtum)O = Dtum(x7 0) = k=1 Dt)\;gn(o)(bk(x)
— (Dyu)o(x) = ur(x) strongly in H?.
The global existence of functions A" (k = 0,1,2,...,m) follows from the

standard energy estimate of u,,(t) and the theory of ordinary differential equa-
tions. We denote by C; (i = 0,1,2,...) various constants which may depend on
other known constants.

Now we can use Theorem 2.3.11 to prove the following theorem.

Theorem 8.1.2 ([665]). Under assumptions (A1)—(A4), we have, for all t >0,

E(un(t)) < Ko(?), (8.1.9)

and

nit?, ds < Co (K3(t) + 63(t)) (8.1.10)

2 t+1
Z/ H Dtum(s)
i=17t

where
7 pu(t) 1/2
E(u(t)) = <|| Dyu(t) |72 + || w(t) I, +2/0 /0 5($78)d8d$>

and Ko(t) > 0 is a constant such that Ko(t) < const.e” ! for some constant
Ay > 0.
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Proof. In fact, the proof is essentially included in Nakao [679] and we only brief
it. From (8.1.6), it follows

t+1
E2(up(t +1)) — E2(um (1)) + 2/t {(p(l’,Dtum),Dtum) n (aDtum,Dtum)}ds

t+1
:z/t (F(s), Dyum(s))ds (8.1.11)

which, together with the assumptions (A1)—(A2), gives us

t+1 2ttt
o / | Detim(s) 12 ds + 2k 3 / | Drtn(s) 7532, ds
t ot
1
<. 5o (t) + E*(um (1)) — E?*(um(t +1)) (= A%(1)). (8.1.12)
0

Hence there exist two points t1 € [t,t + 1/4] and t3 € [t + 3/4,t + 1] such that
o || Deum () ||3:< 4A2%(t), i=1,2. (8.1.13)

Multiplying (8.1.7) by A}*(t), summing over k from 1 to m and integrating
over [t1,t2], we have

to

{ 1 (5) I +BC (), () s

—

1

<3 Detn (@) |+ [ Ditns) I ds

t1

[ {on | Drn(). () [+ (o Ditn(5)) 1 (5)|

t1

+ 1 (f(s), um(s)) | }ds (8.1.14)

2
<0 (A(t) + (50(t) + ;A(t)2(7-,:+1)/(7-,:+2)> ser[Itlii(_l] || um(s) ||H1 +0461A2(t)

where we have used the assumption (A2) and the inequality (8.1.4). From (8.1.12)
and (8.1.14), it follows that there exists a point t* € [¢;, t2] such that

(8 s + (Bt () 1)) + 0 | D (t) 35
2
2(ri+1)/(ri+2) .
<20, (A(t) #aot) + > 410 ) s [l un)

+2(1 4 ay M) A%(t)
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which, together with (A3), implies
E(um(t*))? (8.1.15)

S Cg { (A(t) +(50(t) +ZA(t)2(7-i+1)/(7-i+2)> max | || um(s) ||H1 +A2(t)} )

t,t+1
= SE[t,t+

Therefore, using a similar equality as (8.1.11), we get

E2 m
e (um(s))

t+1
< B2 (um(t)) + /t 2{ (plar. Dyt (5)). Diti(5))

+ | (aDtumyDtunL) I + I (f7 Dsum) | }dS

< Cg{ (A(t) +00(t) + Y A(t)2rit/ <"i+2>> max E(tn,(s))

=1 st t+1]
+ A%(t) + 5§(t)}
which yields, by the Young inequality,

max F%(um(s)) < Cy <A2(t) +65(t) + > At/ <”+2>> . (8.1.16)

tt+1
s€[t,t+1] =1

If we assume E(up,(t) < E(un(t + 1)) for some ¢t > 0, then A%(t) <
(1/c)d2(t) and we derive from (8.1.16)

2
E? m <C (52 t oo (t 4(ri+1)/(ri+2)
e (um(s)) < Cs < S+ do(t)

i=1
which implies for all ¢ > 0,

2
E?(um,(t)) < max ( max E? (un,(s)), Il'ltaXC5 (63(75) + Z (50(t)4(""+1)/("i+2)>> .

s€[0,1] P
Thus we know

1
sl;l[g>§]E2(u7n(8)) < B (um(0)) + o 65(0) < Co(ll uo Il |l wa 2, 00(0))

where C denotes a constant depending on || wg || g1, || w1 ||z2 and 6¢(0). Thus we
obtain for all t > 0,

2
E*(um(t)) < C + Cymax <5§(t) +y 50(t)4<”+1>/<“+2>> (8.1.17)

i=1
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which implies the boundedness of E?(u,,(t)) on R*. Since A(t) is bounded by
(8.1.17), we deduce from (8.1.6)

max B (un (5)) < Cr(A()? + 53(0))
< Cs (B2 (un(t) — E*(um(t + 1) + 33(1))

which, together with Theorem 2.3.11, implies (8.1.10). The inequality (8.1.11)
follows immediately from (8.1.10). O

8.2 Estimates on approximated solutions
of wave equations

In this section, we shall exploit Theorem 2.3.14 to establish the decay estimates of
the solutions to the initial boundary value problem for a dissipative wave equation.
These results are adopted from Nakao [678].

Consider the following initial boundary value problem for the dissipative wave
equation

uge — Au+ p(z,ur) =0, in Qx [0, 4+00), (8.2.1)
u(z,0) = uo(x), ur(z,0) =ui(x), in Q (8.2.2)
u(z,t) =0, on 00 (8.2.3)

where p(z,v) is a function like p(x,v) = a(z)|v|"v, =1 <1 < +00.

Here we shall treat the so-called strong solutions rather than energy finite
solutions. To this end, we assume that 92 is smooth (say, C? class), and restrict
the growth order of p(x,v) as |v] — 4o00. Note that when p(x,v) = a(z)|v| v,
Nakao [678] proved the following result: if 0 < r < 2/(N — 2)*, then

E(t) <Ci(1+1)72",
with n = min{1/r, 2(r +1)/r(N —2)*} and if —1 < r < 0, then
B(#) < Cu(1+ )77,

with 7 = min{—(r +1)/r, —=2/r(N —2)*}, where C; > 0 is a constant depending
on ||ugl|gz + ||[Vui||. We recall that n = 1/r if 1 < N < 4, and the decay rate
7 in the latter case coincides with the result in [673], where the case p(z,v) =
[v|"v, =1 < r < 0 was treated.

We now make the following hypotheses on p(z,v):

(H) p(z,v) € C(2xR) is monotonically increasing in v and satisfies the following
assumptions:
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(i) a(z)v]"*? < p(z,v)v < k:oa(x){|v|"+2 + |v|2} if ju] < 1 with some
-1 <r < 4o0,

(i) a(x)v[P™? < plx,v)v < ka(z){|vPT2 + [v|?} if |v] > 1 with some
—1<p<2/(N—-2)(-1<p<+o0if N=1,2), where kg, k1 are pos-
itive constants and a(x) is a bounded function satisfying the condition
(8.2.6), i.e.,

IN

a(z) >eg >0 on w,

where w is a neighborhood in €2 of I'(x) for some zy € RY.
In fact, there are indeed some functions of p(z,v) to satisfy the assumption
(H). For example, when p(z,v) = a(x)|v|"v, we can choose p = r and the case
—1 < r <2/(N —2)" is included; while when p(z,v) = a(z)v/v/1 4 v2, we can
choose r =0 and p = —1.

In the following, we shall use Theorem 2.3.14 to show the next result due to
Nakao [678].

Theorem 8.2.1 ([678]). Assume that OQ is C? class, ugp € H*(Q) N HY(Q), u; €
H}(Y). Then under the assumption (H), the problem (8.2.1)—(8.2.3) admits a
unique solution

u(t) € W*([0, +00), L2(2)) N WH([0, +00), Hy) N L>([0, +00), H*(Q))
satisfying the decay property,
E(t) <Ci(1+t)72" i=1,2,3,4, (8.2.4)

where C1 > 0 is a constant depending on |uol| g2z + ||u1l|g: and the decay rates
7 (i = 1,2,3,4) are given as follows corresponding to the different cases.

(1) Ifr>0and 0<p<2/(N—-2) (0<p<+oc0 if N=1,2), then we have

ennl(, 2070 )

(2) If r >0 and —1 < p < 0, then we have

= min ! 2
2 = r’'p(N—=2)*t [~
3) If -1<r<0,0<p<2/(N—-2) (0<p<+o0if N=1,2), then we have

—(r+1) 2(p+1) }

(4) If -1 <r <0 and —1 < p <0, then we have

—(r+1) -2 }

e
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Remark 8.2.1 ([678])).

(i) If N =2 and r = 0, then the rates 71,72 can be chosen arbitrarily large.
(i) If N =1 and r = 0, then E(t) < Cre .

(iii) If p = 0, then the constant C in (8.2.7) can be replaced by Cy = C(E(0)) and
the result is valid for the energy finite solutions. In particular, if p = r = 0,
we have the usual exponential decay as in Zuazua [1028].

(iv) More precisely, the estimate (8.2.7) may be written as, for a fixed T' > 0,

—2n;

B(t) < {BO)/em + ¢ - Ty

First, by the standard method (see Lions and Strauss [544], and [674]) we can
prove the existence and uniqueness of global solutions. Next, we show the decay
estimate (8.2.7). For the proof of Theorem 8.2.1, we need the following lemmas.

Lemma 8.2.2 (The Gagliardo—Nirenberg Interpolation Inequality). Let 1 < r <
p < +00,1 <qg<pand0<m. Then we have, for allv e W™P N L",

1ollwrr < Clollymallollz~, (8.2.5)

with some constant C > 0 and
g (F 1 1\ (m, 11 -
AN r p N r q
provided that 0 < 0 <1 (0< 0 <1 if p=+oco and mqg= N).

Proof of Theorem 8.2.1. Assume that (ug,u1) € (H*(2) N Hg()) x HE(Q) and
u(t) is the strong solution obtained in Theorem 8.2.1.

Multiplying the equation (8.2.1) by u; and integrating it over [¢t,t + T] x
Q, T > 0, we have

t+T
/ / p(x, ut)urdads = E(t) — E(t +T) = D"2(t). (8.2.6)
t Q
Multiplying the equation (8.2.1) by u and integrating the result, we get

t+T
/ / (w2 = |Vl deds
t Q

i (8.2.7)
= 7/t /Q pla,up)udads + (ue(t +T),u(t +T)) — (we(t), u(t)).
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Multiplying the equation (8.2.1) by (z — z) - Vu, we can obtain

N t+T t+T
/ /{|ut|2—|Vu|2}dxds+/ / IVl deds
2 /i Q ¢ Q

t+T
+ / / plx,u)(x — x0) - Vudzds (8.2.8)
= (w(t+T),(xr—x0) Vult +T)) — (u(t), (x — z9) - Vu)

t+T
/ / xXr — 31‘0
o0

Now we take a function n € W°(Q) such that

gu ’ dods.

n=1on @,n>0 andn=0 on QNw

where @ is an open set in  with I'(zg) C @ C w.
Multiplying the equation (8.2.1) by nu and integrating the resulting equation,
we arrive at

t+T
/t /Q n|Vu|?drds = (ug(t) — nu(t)) — (us(t + T),nu(t +T)) (8.2.9)

t+T t+T t+T
+ / / Vn - uVudzds + / / nlue|*deds — / / p(x, us)udrds
t Q t Q t Q

which is valid for any n € W1>°(Q).
Finally, we take a vector field h(z) such that

h=v on I'(xg), h-v>0 on 02 and h=0 on N\w
where & is an open set in RV with the property
Mag) CONQCw .

Then multiplying the equation (8.2.1) by h-Vu and integrating the resulting
equation, we can conclude

t+T
/ / h-v
Ble)

= (wi(t), h - Vu(t )) (i (t +T),h- Vu(t +T))
T T
L it 2 B

Q afﬁl 6{13]' 8x]—
t+T
+/ / plx,ug)h - Vudzds
¢ Q

which is valid for any vector field h(z).

2
dzdo
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Then from (8.2.7) and (8.2.8), it follows that
+T
/ E(s)ds
¢

< C{Ilut(t+T)||VU(t+T)ll + lue @O Vu @)

t+T t+T 8“
+/ / |p(m,ut)|(|u|+|Vu|)dmds+/ / (z — 20) - 1| 2 Pdads
A t Jro) ov

< C{D"“(t) +E@t+T)

t+T t+T 8“
+/ / |p(m,ut)|(|u|+|Vu|)dmds+/ / 92025\ (8.2.11)
t Q t I'(z0) ov

To estimate the last term in (8.2.11), we shall use (8.2.7) and (8.2.8). First,
we derive from (8.2.8)

t+T t+T
/ / n|vu|2dxdsgC{E(t+T)+E(t)+/ / |u|?dxds
t Q t w

T T
+/ / |ut|2dxds+0/ / |p(x, ut)u|dzds (8.2.12)
t w t Q

where we have used the fact that |Vn|?/n is bounded. Second, we infer from

(8.2.10)
2 t+T
dods < / / h-v
t o0

/ﬁ-‘rT / ‘ au
¢ I(zo) | OV

SC{E(t+T)+E(t)+/t+T/ \Vu|?dzds (8.2.13)

t+T t+T
+/ / |ut|2dxds+/ / |p(;z:,ut)||Vu|dxds}.
t w t w

It follows from (8.2.12) and (8.2.13) (note that 92 is C? class) that

/t”” / ou
t I'(zo) ’61}

t+T
gc*{E(lt+T)+E(zt)+/+ / lu(s)|*dzds (8.2.14)

t+T t+T
+/ / |ut|2dxd$} +/ / lp(x, ue)|(Jul + [Vu|)dzds.
t w t w

ou|?
Y dods

2
dods
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From (8.2.11) and (8.2.14), we may conclude
T
TE(t+T)< / E(s)ds (8.2.15)
t

t+T
SC{D"*Q(t)—i-E(t—i—T)—i-/tJr / |u(s)|?dxds

t+T t+T
+/ / |ut|2dxds+/ / |p(x,ut)|(|u|+Vu|)dxds}.
t w t w

Thus, taking a large T > 0 and using (8.2.6), we can obtain

T t+T
E(t) < C’{D”Q(t) +/ / |u(s)|2dxds+/ / |ug|?dads
t w t w
t+T
+/ / lp(lu| + Vu)dxds}. (8.2.16)
t Q

Now we fix a large T' > 0 in the sequel. In order to estimate the last term in
(8.2.14), we first note that by assumption on p, we have

/HT/ (2, ur)|(|ul + |Vul)deds

t+T
< { | el )l 4 (9l dsds 5217

t+T
/ / 2)(Jue] + g P+ (Ju] + |Vu|)dxds} — L 4D,

where we set for each ¢ > 0,
Q=) ={re Q‘|ut(x,t)| <1} and 2 =0\Q;.
Second, we note that wu(t) satisfies, at least formally,

0
Uttt — Aut + avp(l?, ut)utt =0. (8218)

Since aavp(x,v) > 0 by the monotonicity, multiplying (8.2.16) by u; and
integrating the resulting equation, we get for all ¢ > 0,

luee O + [[Vue ()] < [Jua (O] + [[Vu(0)][?
< [[Aug + p, ur)||* + || Vua ||
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Here, because —1 < p <2/(N =2) (-1 <p < +o0if N =1,2),
ol <C [ (ual +funf? + (Vs P+ o
Q

< Ol + s P+ [V 20,

Hence, we have
e ()I* + [V (£)]]* < Cy < +o00. (8.2.19)

If p(z,v) is not differentiable in the above, we only approximate it appro-
priately by smooth non-decreasing functions p.(z,v), because the solution u(t) is
given as a limit function of the approximate solutions . (t), which satisfies (8.2.17)
corresponding to pe(z,u;). By (8.2.17), we also know

1Au(®)]]* = [Jue(t) + p(a, ur)|*
< C{I @ + el + e (O] + [P} (8.220)
< < o0,
where we have used again the assumption p < 2/(N —2)*. When p is independent
of x or a(z) > g9 > 0 on , we can derive (8.2.20) without the restriction on p
by multiplying the equation by —Aw; and integrating, though in the latter case,
we must make an additional assumption on p(x,v) with respect to z dependence.
Once the estimate (8.2.20) has been established, the argument below is valid for
p such that —1 < p < 4/(N —2)*. To estimate I; (i = 1,2), in (8.2.17) and derive
difference inequalities on E(t), we need to consider the cases separately.
Case (1):7>0and 0 <p <2/(N—-2) (0 <p< +o0if N =1,2). By Poincaré’s
inequality, we may get,

T 1/2 T 1/2
L<cC (/ / a(m)|ut|2dmds> (/ ||Vu(s)||2ds>
t Q1 t
4T 1/(r+2)
<C ( / / a(x)|ut|r+2dxds> VE(t)
t Q1
t+T 1/(7""'2)
<C </ / p(m,ut)utdxds> VE(t)
Q1
< CD(t)\/E(t) (8.2.21)
t+T
< c/ / (@) (Ju] + |Vul)deds (8.2.22)

t+T (p+1)/ t+T /(p+2)
<C (/ / a(m)|ut|p+2dxds> / / |Vu|p+2dmds) '
t Qo
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where we have noted that by (8.2.20) and Lemma 8.2.1,

IVl |pra < C|[Vul|*~0)|Au||® < CLEA=0/2(1)

with 8 = pN/(2(p+2)) (< 1).

Hence

Iy < CI(D(t))(H?)(pH)/(pH) (E(t))(4+2prp)/(4(p+2))_

It follows from (8.2.16), (8.2.21) and (8.2.23) that

t+T
B(t) gC(Af(t)—s—/t / (|u|2+|ut|2)dxds>

where

A%(t) _ Cl (Dr+2(t) + D2(t) + (D(t))4(r+2)(P+1)/(4+2p+Np))'

Case (2): 0 <7 and —1 < p < 0. Instead of (8.2.22), we have,

t+T
L < c/ / a() gl (] + | V) ) dds
t Qo

with

a=4(p+2)/(4—=pN+2p), a=p+2—-c,0<exl, if N=2.

Hence, it follows that

1/2 T 1/2
a(x)|ut|2dxds> (/ ||Vu(s)||2ds>
¢

> a/(2(p+2))

a(x)|u [P dxds

|ut|2N/(N_2)+dxds

> (2—a)(N—2)T /4N

a/(2(p+2))
oz, ut)utdmds> VE(t)

< Cy(D t))a(7'+2)/(2(p+2)) \/E(t)

VE()

t+T
E(t)sc<A§<t>+ /] <|u|2+|ut|2>dxds>7

319

(8.2.23)

(8.2.24)

(8.2.25)

(8.2.26)

(8.2.27)
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where
A2(t) =, (D’””(t) + D(t) + (D(t))4+2/ <4*pN+2p>) . (8.2.28)
Here we have noted that the last term in (8.2.28) should be replaced by
(D)) 2T 0<ex 1,

when N = 2.
Case (3): -1 <r<0and 0 <p<2/(N—-2)(0<p<+oc0if N=1,2). Then,

instead of (8.2.21), we have,
4T
L < C/ / a(@)|ug|" T (|u] + |Vu|)dods
t (921

T (r+1)/(r+2) T
<C / / a(x)|u|" T dxds / / |Vu|"2dzds
t (921 t Q

< C(D()) I E(1). (8.2.29)

1/(r+2)

Hence, we obtain (8.2.24) with A%(t) replaced by
Ag(t) _ Cl{Dr+2(t) + (D(t))2(r+1) + (D(t))4(r+2)(p+1)/(4+pN+2p) } (8230)

Case (4): —1 <7 < 0 and —1 < p < 0. We obtain, by the above arguments, the
inequality (8.2.24) with A?(t) replaced by

A2(t) = Cl{D”Q(t) + (D)2 4 (D(£))A+2)/(4=pN+2) } (8.2.31)

When N = 2, a modification is needed in the last term. Thus we obtain

E2(t) < C{A?(t) +/;+T/ (Jul?* + |ut|2)da:ds} (8.2.32)

for i = 1,2, 3,4, which corresponds to the cases (1), (2), (3) and (4), respectively.

To achieve the desired difference inequality on E(t), we need further to es-
timate the last term in (8.2.30). For the second term on the right-hand side in
(8.2.32), we can prove the following claim:

There exists a constant C' > 0 such that

t+T t+T
/t [u(s)||*ds < C {Af(t) +/t / |ut|2dxds} . (8.2.33)
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In fact, we prove (8.2.33) by contradiction. If (8.2.33) were false, there exists
a sequence {t,,}°°, and a sequence of solutions {u,}22; such that

T tn+T
/ l|un(s)||?ds < n {Af(tn) Jr/ / |um|2dxds} (8.2.34)
t tn w

n

forn =1,2,3,..., where A4;(t) should be defined with u(t) replaced by w,(t). In
the sequel, for simplicity, we write u(t) for u,(t), never changing the feature of the
proof.

Setting

2 fn 2
An:/ u(s)2ds
t

and
Un(t) =ut+tn)/ An, 0<t <T,

we have from (8.2.34)

1 tn+T
Q= {A?(th/ /IUt(S)Ideds} =0 as n— 4o (8.2.35)
n tn w

and "
/ l[on(s)[[2ds = 1. (8.2.36)
0

Thus, we deduce from the inequality (8.2.32) with ¢ = ¢,,, for sufficiently large n,
and for all 0 < ¢ < T,

1 2 2 1 2 2
o (oI + Vo OIF) <, (1va O + [V (0)[]7) (8.2.37)

<C{Q.* +1} <2C < +cc.

To take a limit of {v,(t)}, we shall first check that

1
lim | plx,ug(t+1t,)) =0 in L'([0,T] x Q).

n—-+oo n

Indeed, for the case (1), we know (cf. (8.2.21), (8.2.22) and (8.2.24))

t+7T
/ / lp(@, ui(s))|dzds < C1{D(t) + (D(t))<r+2><p+1>/<p+2>}
t Q

(8.2.38)
< C(Al(t) + AP (t))

with
Np

P=1 901

> 1.
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Hence, as n — +o00,

tn+T
a / / \p(z, uy)|dads < C{Q +Q5A2—1} — 0. (8.2.39)

For the case (2), we see (cf. (8.2.26))

t+T
/ / |p(;1:,ut)|dxds < Cl{D(t) + (D(t))Q(r+2)/(4*pN+2p)} < C’lAQ(t)
t Q

and as n — 400,

1 [T
N / / |o(x, u)|dads < CQ, — 0. (8.2.40)
n Jt, Q

For the above cases (3) and (4), we can also prove easily the same conclusions
as those in (8.2.39) and (8.2.40), respectively. Thus, we have proved that, as n —
400 .

\ p(@,ug(t +t,)) — 01in L1([0, T] x Q). (8.2.41)
Therefore, along a subsequence, we have
v (t) = v(t) weakly star in WH*°([0, 7], L*(2)) N L>=([0,T], Hy ()
and strongly in L*([0, 7] x Q)

and the limit function v(t) € W1>°([0,T]; L?) N L>([0,T], H}) satisfies, by
(8.2.35), (8.2.36) and (8.2.41),

v —Av =0 on [0,T] x Q, (8.2.42)
/ / lv¢|2dads = 0 (8.2.43)
and
T
/ o()|Pdt = 1. (8.2.44)
0

By a standard theory, we know that v(t) belongs, in fact, to C1([0, T], L?) N
C([0,T]; HY) and the equation (8.2.42), together with the condition (8.2.43), im-
plies

v(z,t) =0 on [0, T] x Q.

Indeed, we can apply the inequality (8.2.32) to u(t) = vi(t), i.e., ue = vy *
Ne(t), me(t) being the mollifier in ¢, (note that p = 0 in this situation). Then,
(8.2.43) implies E(0) = 0 for u(t) = v:(t), that is, v:(0) = v(0) = 0 in  and
hence, v¢(x,t) = 0 or v(x,t) = v(x), independent of ¢, on Q which, together
with the boundary condition, implies the above result. For more general result
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on the unique continuation property of wave equations, we refer to [1028]. This
contradicts to another condition (8.2.44). Thus (8.2.33) is valid.
Now by (8.2.33) and the inequality (8.2.32), we can conclude

E{)<C (AQ( / " / e dzds) (8.2.45)

for each case ¢ = 1,2, 3 and 4.

Indeed, we shall estimate the last term in (8.2.45) in terms of four cases
(1)—(4). For the case (1), we get

+T 4T
/ / lug|*deds < C/ / x)|ug|Pdxds

t4T (r+2) T
<o [ o |,.+2dxds) o [ awpalras
o t Qo
t+T 2/(r+2) t+T
< (/ / p(m,ut)utdxds> +/ / p(x, us)urdzds
t Q t Q
<C(D*t)+ D2 (1)) . (8.2.46)

Thus it follows from (8.2.25), (8.2.32) and (8.2.46) that
B(t) < Co(DX(0) + (D@ 20200 < €4(D(e)) 2

with

. 2 4(p+1)
K1 = Imin 5 ’
r+2442p+ Np

where we have used the fact that E(t) is bounded. Recalling the definition of D(t),
we get

EYV*it) < ¢ (E(t) —B(t+ T)). (8.2.47)
Therefore, applying Theorem 2.3.14 to (8.2.47), we obtain

Et) < Ci(1+¢t)~2m (8.2.48)

e )

Obviously, if p = r = 0, we have the exponential decay of E(t), which is, in
fact, valid for energy finite solutions. When r > 0, the above decay rate is valid
even for N = 2 since we can take € > 0 small enough. But, if r =0 and N = 2,
we should replace n; by an arbitrarily large number.

with
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For the case (2): 0 <r and —1 < p < 0, we have (cf. (8.2.26))
t+T
[ [ at@luPdsds < ey
t Q0
with a modification for N = 2, and hence, instead of (8.2.46), we get

t+T
/ / juelPdeds < Cy{ D2(1) + (D(B) 42/ =Nre2n) ), (8.2.49)
t w
Thus from (8.2.28), (8.2.45) and (8.2.49), we can derive
B(t) < Cu{ D*(1) + (D(0)) 2/ N0 420 b < 0y (D (1)) 2

and
E”%ﬂgC&ﬂwaG+w) (8.2.50)

with
. 2 4
Ko = min )
2 r+2 4— Np+2p
Applying Theorem 2.3.14 to (8.2.50), we obtain
E(t) <O1(1+1t)2m

1 -2
= mi -1 <p<O.

with

When r = 0 and N = 2, we should understand that 7y denotes an arbitrarily large
number.

For the case (3), we may get

t+T t+T
/ / a(x)|ugPdads < C/ / a(x)|ug|" 2 dxds
t Q1 t Q1

o (8.2.51)
< / / p(x, u)urdrds < CD"2(t)
¢ o,

whence,
t+T
/ / lug|*dads < C1 D" 2 (t).
t w

Thus noting (8.2.30) and (8.2.45), we obtain

E(t) < Cl{D(t)2(r+1) + D(t)4(r+2)(P+1)/(4+Np+2p)} (8252)
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which, by Theorem 2.3.14, implies,
B(t) <Ci(1+1t)2m

with
—(r+1) 2(p+1) }
r p(N-2)t]"

For N = 2, we also obtain the same result by taking sufficiently small ¢ > 0.

N3 = min{

Finally, for the case (4), we have

t+T
/ / |ug|*deds < Cl{D’”*Q(t) 4 (D(t))4(7“+2)/(471\’p+2p)}.
t w
and hence, by (8.2.31) and (8.2.45),
B(t) < O {(D(0)T+) 4 (D(r)) 0+ =N )

which, together with Theorem 2.3.14, yields

B(t) <Ci(1+1t)"2m

with
. [—(r+1) -2
= min .
o r (N — 2
Therefore the proof of Theorem 8.2.1 is now complete. [

8.3 Polynomial decay rate for nonlinear wave equations

In this section, we shall apply Theorem 2.3.6 to establish the polynomial decay
rate for nonlinear wave equations. Such a result is chosen from Kim [439).

We shall consider the following wave equation with a localized linear dissi-
pation in a three-dimensional bounded domain §2 on which there exists a trapped
ray

Wt — Aw + O[(I)U/t = 07 in Qx R+,
w =0, on 90 x R, (8.3.1)
(w(+,0),we(+0)) = (wo, wr) n Q,

where (2 is a bounded domain in R? with a boundary 9} at least Lipschitz, and o
is a non-negative function in L*°(2) and depends on a non-empty proper subset
w of  on which 1/« € L*®(w) (in particular, {x € Q : a(z) > 0} is a non-empty
open set).

For non-identically zero initial data (wo,w;) € H}(Q) x L?(Q2), we define the
energy of the solution w of problem (8.3.1) at time ¢ by

E(w,t) = /Q (|we(z, t)]* + [Vw(z, 1)) da.
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We note that F(w,t) is a continuous decreasing function of time and we have,
for any 0 <ty < t1,

E(w,t1) = E(w,ty) — 2/ / ) |wy (x,t)|* dedt. (8.3.2)

We shall use Theorem 2.3.6 to study the energy decay rates for the damped wave
equation (8.3.1).

To achieve this result, we shall construct a geometry (2, w) with a trapped ray
(the geometric control condition is then not fulfilled) and establish a polynomial
decay rate, therefore better than the logarithmic one when (wq,w1) € (H?(Q) N
HA(Q) x HY(Q).

Now we assume (wp,w1) € (H2(Q) N H () x H ().

Let us now introduce our working geometry and explain why there is a
trapped ray.

First, we set D(r1,r2) = {(.7}17372) ER?: |m| <7y, |w2| < 7“2} where 71,7y >
0. Next, let m1,ma, p > 0. We choose € a connected open set in R? bounded by
'y, T, T where

'y = D(my,m2) x {p}, with boundary 9OT';,
'y = D(my,m2) x {—p}, with boundary 9Tz,
T is a surface with boundary0Y = 0I'y U 0l's.

Therefore, the boundary of Q is 9Q =0T’y U0, U T.

Second, we assume that either 9Q is C? with ¥ C (R*\D(m1,m2)) X R (in
particular, T € C?) or € is convex (in particular Y is Lipschitz).

Third, we choose w = Q N © where O is a small neighborhood of T in R3
such that © N D(My, Ms) x [—p, p] = for some M; € (0,m1) and Ms € (0, my).

Now we recall that the bicharacteristics associated to 97 — A in the whole
space are curves in the space-time variables and their Fourier variables described by

x(8) = xo + 2£(8)s, &(s) = &,
and
t(s) =to — 27(s)s, 7(8) = 7o,
with |€(s)[? — 72(s) = 0 for all s € [0, +00), when (z0, o, &0, 70) € R* x (R*\{0}).
The rays associated to 97 — A in the whole space are the projection of the bichar-
acteristics on the space-time domain. In particular, for all s € [0, +00),
x(s) — xg — 28ps = 0,
t(s) + 2798 = 0, (8.3.3)
|£0|2 - Tg = 07

with, to = 0 and 79 # 0. For the definition of generalized bicharacteristics, we refer
to [614].
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Recall that the boundary 092 (and more precisely 1) is Lipschitz or of class
C? will not create difficulties. Following the idea in [439], we may define the ray
starting at zo € Q with direction & € S? (S is the unit sphere in R? i.e., |&| = 1)
by a continuous curve z(s) parametrized by s satisfying the following rules: it is
the solution of problem (8.3.3) with initial data x(0) = zo for s € [0, so] until it
hits the boundary 09 at x(sg); if for some s; > 0,2(s1) € T, the parametrization
of the curve z(s) stops; if for some s1 > 0, z(s1) € (I'1UT'2)\(0I';y UAT',), the curve
x(s) is reflected like a billiard ball following the rule of geometric optics “angle of
incidence = angle of reflection” until it hits the boundary 09 at z(s2) for some
s2 > s1. We shall only consider the above geometry (€, w). Recall that the real
function o € L (w) satisfies @ > 0 and 1/a € L™(2).

We use Theorem 2.3.6 to prove the next theorem due to [439)].

Theorem 8.3.1 ([439]). There exist constants C > 0 and 6 > 0 such that for any
t > 0 and any initial data (wo,wy) € (H?(Q) N HE(Q)) x HY(Q), the solution of
problem (8.3.1) satisfies

C
/Q(|wt($7t)|2 + |[Vw(z, t)[?) dz < tg||(w07wl)||?H2(Q)mHg(Q))xH3(Q)- (8.3.4)

Remark 8.3.1 ([439]). The polynomial decay rate for the damped wave equations
holds in particular for the following two choices of a non-negative real function
a:a >0 ae on X where X is a neighborhood of T in R3; o € C() such that
a > 0 on T. Indeed, with such a choice of o, we may choose w as above.

Remark 8.3.2 ([439]). In a two-dimensional square domain, the polynomial de-
cay rate for the damped wave equations was established by Liu and Rao [490],
which was generalized recently by Burq and Hitrik [123] for partially rectangular
planar domain by using resolvent estimates. In the one-dimensional case, a sharp
polynomial decay rate was established by Zhang and Zuazua [995] for a wave-heat
coupled system where the dissipation acts through the heat equation on a proper
sub-domain.

To achieve the above polynomial decay rate, we need to establish a kind of
observability estimates for the wave equations, i.e., we have the following result.

Theorem 8.3.2 ([439]). The following two statements are equivalent.

(i) There exist constants C' > 0 and 6 > 0 such that for any non-identically zero
initial data (uo,u1) € (H*(Q) N HE(Q)) x HY(Q), the solution u of the wave
equation

Utt—AU:(L m QXR7
u =0, on 00 x R, (8.3.5)
(u(+,0),ue(+,0)) = (ug,u1) in
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satisfies

CAY/®
||(u07u1)||?{6(Q)XL2(Q) < C/o /Qa(x) (Jue(z,t)|* + u(z, t)|?) dudt,
(8.3.6)
H(UO’UI)”?H2(Q)OH(1)(Q))XH(I)(Q)
ICu0 )y oy 2y
(ii) There exist constants C' > 0 and 6 > 0 such that for any non-identically zero
initial data (wo,w1) € (H*(2) N HE () x HY(Q), the solution w of problem
(8.3.1) satisfies

where A =

C 2
) < o) ~
(w,t) < 46 (wo, wr) (H2(Q)NHE () x HE(Q)

Clearly, the proof of Theorem 8.3.1 now reduces to (8.3.6) of Theorem 8.3.2.
We also note that (8.3.6) looks like an observability estimate where the time of
observability depends on the quantity A which can be seen as a measure of the
frequency of the initial data (ug,u1).

In fact, by an easy minimization technique, (8.3.6) is equivalent to that there
exists a constant C' > 0 such that for any h > 0 sufficiently small, and for any u,
solution of (8.3.5) with initial data (ug,u1) € (H*(Q) N H}(Q)) x HL(Q), there
holds that

) ca/me , ,
||(u0,u1)||H6(Q)XL2(Q) < C/o /Qa(x) (‘ut(x7t)’ + |u(z, t)| ) dxdt

2

)| (o, )| -
)| (o wr) (H2(Q)NH (9))x HY ()

Following [439], we shall divide the proof of (8.3.6) into two steps:

1) We shall choose wg an adequate subset of D(mi,mz) x (=1, %) such that
any ray starting at any xp € Q with any direction & € S? will meet a
suitable compact set in wg Uw, this will imply an observability estimate with
wo Uw x (0,T) being the domain of observation for some 7' > 0.

2) Since 1/a € L*(w), we only need to establish a kind of Hélder interpolation
estimate against the fact that if u = 0 on w x (0,C(1/h)*/%) for any h > 0

sufficiently small, then u = 0 on wo Uw x (0,T).

To show this fact, by a classical trace inequality valid for any solution of the
wave equation with homogeneous Dirichlet boundary condition, we only replace
the term

U|wx(0,C(1/h)1/6) by Oyu T (—O(L )% C(1 /)%

in the above Holder interpolation estimate (see Theorem 8.3.3) where v is the unit
outward normal to 0f.
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The notation in this section is as follows: ¢ denotes a positive constant which
only may depend on (mq,mas,p), and v will denote an absolute constant larger
than one. The value of ¢ > 0 and v > 1 may change from line to line.

Proof of Theorem 8.3.2. The proof uses many classical techniques for hyperbolic
systems (see, e.g., [548]) as a decomposition argument in order to deal with the
wave equation with a second member and as a useful transformation for deriving
estimates with weaker norms from a stronger game of norms.

We now prove (ii) = (i). First, let (ug, u1) = (wo, w1). Next, we combine the
polynomial decay rate for E(w,t) and the formula (8.3.2) applied with tp = 0 and
t; = t, in order to get by choosing

1/6
_(2CN w0 u) iz @y oy x g o)
”(Uovul)”?qé(g)xﬂ(g) 7

the following inequality

(2CA)/8
o)y <4 [ [ al@ue0 dr

Since u — w solves a damped wave equation with a second member au; and with
identically zero initial data, we conclude that

(2CA)Y/?
o )23y oy < 16/0 /Qa(x)mt(x,t)pdxdt (8.3.7)

holds with the same ¢ as the one of the statement (ii).
Next, we prove (i) = (ii). We divide the proof into three steps.

Step 1. Let (wg,w1) = (ug,u1). Then by using the above similar decomposition
argument, it follows from (i) that for the solution w of problem (8.3.1), there holds
that

CAY/S
B(w,0) < 20 (14 cla| (o C?A*"°) / / (jwelz, ) + (e, 8)?) dedt,

which also holds for any non-identically zero initial data (wg,w1) € (H?(2) N
Hy(2)) x Hy(9).

Step 2. We only need to apply the previous inequality to 0;@ where W is a solu-
tion of problem (8.3.1) with non-identically zero initial data (w(-,0),w.(-,0)) =
(o, 1) € (H?(2) N HE(Q))? satisfying the compatibility condition Ay — iy €
H{(92). Noticing that E(w,0) < ¢(1 + [l oo () E(wy, 0), there exists some con-
stant ¢; > 0 depending on (€, w, a, §) such that

e AV/S
E( 0) +E(wt, < 01A2/6/ / ’wtt xZ, t ’ + ‘wt(x,t)‘z) dfl?dt,
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with _ ~ ~ 2
E(w,0) + [[(@r, Ao — 1) |2 ) () x 12 (@)

E(w,0) + E(1y,0)

This, by a translation on the time variable and (8.3.2), implies that there
is some constant ¢; > 0 depending on (2, w, o, d) such that it holds that for all

s3>0,
Moy <o (H@))w lﬂ(s) o ( (H@)W ’ )

B(@,5) + B(i, 5)
[ - - - -
E(w,0) + || (w1, Ay — )

A:

, (8.3.8)

where

)= 12

(H2(Q)NHL(Q))x HE ()

and o > 0 is a constant depending on (2, w, @) such that #H is bounded by one.
Applying Theorem 2.3.6 to (8.3.8), we conclude that there are constants C' > 0
and § > 0 such that for all ¢ > 0,

~ C _ - _ -
B(dy,t) < (E(wmo) + (1, Ay — Oﬂm)||?H2(Q)mH3(Q))xH3(Q)) :

Step 3. We may use a well-known transformation in order to deduce the desired
statement (ii) from Step 2. Indeed, we apply the previous inequality to

w(.,t):/o w(-,0)dl — (=A) " (wy + awp) in Q.

This thus completes the proof of Theorem 8.3.2. O

8.4 Decay rate estimates for dissipative wave equations

In this section, we shall employ Theorems 1.5.13-1.5.14 and Corollary 1.5.2 to
establish the decay rate estimates for the wave equation damped with a boundary
nonlinear velocity feedback p(u;). We adopt these results from Martinez [587].

We shall study the decay property of the solutions of the wave equation
damped by a nonlinear boundary feedback

g —Au=0 in T xRT, (
u=0 on TIgxRT, (
du+m-vp(u) =0 on Ty xRy, (8.4.3
u(0) = u”; u(0) = u' (
where 2 is a bounded open domain of class C? in RY and let {I'g,I'; } be a partition
of its boundary I'. By v we denote the outward unit normal vector to I' and fix

zo in RN, we define
m(z) =z — xo.
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Usually, we can define the energy of the problem (8.4.1)—(8.4.4) by

E(t) = ;/ﬂ (ut2 + |Vu|2)dx.

In the sequel, we shall use Theorems 1.5.13-1.5.14 and Corollary 1.5.2 to show an
explicit decay estimate of the energy even if p has not a polynomial behavior in
zZero.

Assume p : R — R is a non-decreasing continuous function such that p(0) =
0. Moreover, we assume that

{ To#0, TonTy=0, (8.4.5)
m-v<0 on Iy, and m-vr>0 on Iy. (8.4.6)

Indeed, there exist some examples to verify (8.4.5)—(8.4.6), e.g., if Q@ = 1\,
where Qp and Q; are convex sets such that Qy C €, then (8.4.5)—(8.4.6) are
satisfied with I'g = 90, 'y = 9, and zg € Q.

We also assume that there exist a strictly increasing and a odd function g of
class C' on [—1,1] and two positive constants ¢; and ¢y such that

{ 9| < lo(w)| < 97" (v)], for all y € [~1,1], (8.4.7)

alyl < lpy)| < calyl, for all [y > 1,
where g~! denotes the inverse function of g. Set

Gy)=yg(y), Hy) =9y, (8.4.8)

where H(0) = ¢’(0). As usual, denote
HE (Q) = {u € H'(Q); u=0on Fo}.

The following standard theorem due to Komornik [449] concerns the existence
and the regularity of the solutions.

Theorem 8.4.1 ([449]). Assume (8.4.5)—(8.4.6) hold.

(i) If (u®,u') € H} (Q) x L*(Q), then problem (8.4.1)-(8.4.4) has a unique
solution such that

ue CRY, HL (Q)NnCY R, L*(Q)). (8.4.9)
The energy of the solution u defined by
1
E(t) = / (u? + |Vu|2)dx (8.4.10)
2 Ja

1S MOM-INCreasing.



332 Chapter 8. Asymptotic Behavior of Solutions to Hyperbolic Equations

(i) Moreover, if p is globally Lipschitz, (uo,u1) € (H?*() N HE () x HE (Q)

satisfying
o’ +m-vp(u') =0 on Ty, (8.4.11)
then the solution of problem (8.4.1)—(8.4.4) has the stronger regularity prop-
erty
ue LR, H*(Q)), w € L®R", HL (Q)), (8.4.12)
uge € L°(RT, L2(Q)). (8.4.13)

We shall use Theorems 1.5.13-1.5.14 and Corollary 1.5.2 to show the next
result due to Martinez [587].

Theorem 8.4.2 ([587]). Assume that (8.4.5)-(8.4.7) hold. Then for any (u’,u') €
H}, () x L*(S2), the solution u to problem (8.4.1)~(8.4.4) satisfies the estimate

forallt>1,
2
Et)<C (G1 (1)) , (8.4.14)

with a constant C > 0 only depending on the initial energy E(0) and in a con-
tinuous way. Moreover if H(0) = 0 and H is non-decreasing on [0,7] for some
constant n > 0, then we have the following better estimate for all t > 1,

Et)<C (g1 (1))2 (8.4.15)

with a constant C' > 0 only depending on the initial energy E(0) in a continuous
way.

Note that the case where p has a polynomial behavior in zero corresponds to
the case g(y) = cy? for y € [0, 1]. We refer to [587] for some examples.

Proof. To prove Theorem 8.4.2, following [587], we can divide three parts in the
following.

(I) First, we need to use the multiplier method to give the following three lemmas
whose proofs can be found in [587].

Lemma 8.4.3 ([587]). The function E : Rt — R* is non-increasing, locally abso-
lutely continuous and

E'(t)=— A m - vugp(ug)ds. (8.4.16)

Lemma 8.4.4 ([587]). Let ¢ : RT™ — R be a function of class C?. For all 0 < S <
T < 400, letting
M(u) =2m-Vu+ (N — 1)u, (8.4.17)
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then we have
T
2 / E2(t)¢/ (t)dt
S

T

= / Eqb’/ (M (u)0yu+m-v(ui — |Vul?)) dsdt (8.4.18)
S r

T

+ /S LB B /Q w M (w)dwdt — [Ed)’ /Q utM(u)dq:}

S

Now assume that ¢ is a strictly increasing concave function. Therefore, ¢’ is
a bounded function on RT. Denote A the maximum of ¢'.

Lemma 8.4.5 ([587]). There exists a positive constant ¢ such that for all0 < S < T,
we have

/ST ()0 (t)dt < cE*(8) + ¢ /ST B0 ( [ (a4 o) )
(8.4.19)

(IT) Next, we show first estimate on the decay rate of the energy.
Assume now that ¢ is a strictly increasing concave function of class C? on
[0,400) such that as t — +o0,

o(t) = +oo, ¢'(t) =0, (8.4.20)
(e.g., t — In(1+¢) ). Now introduce for all ¢t > 1,
h(t) = g (¢' (1)), (8.4.21)
such that h is a decreasing positive function satisfying as t — +oo,
h(t) — 0.
Following [587], we can prove the next two lemmas.

Lemma 8.4.6 ([587]). There exists a positive constant ¢ such that for all 1 < S <
T < +o0,

#0970/ (0) dr
(8.4.22)

/ CBd @) [ mevadsdt < cBX(S) + cE(S) /
S Ty S

Lemma 8.4.7 ([587]). There exists a positive constant ¢ independent of the constant
of Lipschitz of p such that for all1 < S <T < 400,

T 2
o097 (@) dt.
(8.4.23)

T
/ E)¢'(t) | m-vp*(us)dsdt < cE*(S) + cE(S) /
S T S
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Now we assume that ¢ satisfies the following additional property:

/1+OO @' (t) (g_l(qb’(t)))th converges, (8.4.24)

which, indeed, is closely related to the behavior of g near 0 and the decay rate of
¢’ at infinity. Then it follows from [587] that there exists a constant ¢ > 0 such
that forall 1 < S < T,

+oo

| B < cEs)+ees) [ o0 @) d 542
S

S
which, in particular, implies that for all S > 1,

o E2(t)¢' (t)dt < cE(S). (8.4.26)
S

Define F(t) := E(t+ 1) and ¢(t) := ¢(t + 1) on [0, 400). Thus we can apply
the Bellman—Gronwall inequality in Theorem 1.5.13 with 0 = 1 to obtain a decay
rate estimate on F, so on E : there exists a constant C' > 0 depending on E(1) in
a continuous way such that for all ¢ > 1,

C
E(t) < , 8.4.27
O (3.427)
which readily gives us a first estimate of the decay rate of the energy.
Now we define ¢ for all ¢ € [1,+00) by
|
(t) =1 +/ L dr. (8.4.28)
1 9(7)

Then 1 is a strictly increasing function of class C? on [1, +00) such that as t —
+00,

which gives us as t = +o0,

P(t) = +oo,

[ Cotn)) o= [ e

Define ¢ for all t € [1 + o0) by

$(t) = (8). (8.4.20)
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Obviously, ¢ is a strictly increasing concave function of class C? on [1, +00)
that satisfies all the special assumptions (see [587] for details). With this special
modified ¢, it follows from (8.4.25) that

—+o0

/T E2(t)¢' (t)dt < cE*(S) + CE(S)/
S

S

@097 (¢'1))) dt
+00

<) +eE(S) [ (@0 ) ar

#(5)

< cES) + cELS) A?: (s <<¢—11><r>>)2 .

—+o0
< cE%(S) + cE(S) ! dr = cE*(S) + CE(S).
a(s5) T

Then we can apply Theorem 1.5.14 with 0 = ¢/ = 1 to obtain that for all ¢ > 1,
C

E(t) < , 8.4.31
CEP (8.431)
which is clearly a better estimate than (8.4.27). For the rest of the proof of (8.4.14),
we may refer the reader to [587]. O

(III) Third, we shall derive the second estimate on the decay rate of the energy.

The proof of this part can be found in [587]. Thus the proof of Theorem 8.4.2
is complete. O

8.5 Energy decay for a dissipative anisotropic
elastic system

In order to apply Theorem 2.3.14 in this section, we shall study the large-time be-
havior of energy for a N-dimensional dissipative anisotropic elastic system. These
results are chosen from Qin, Liu and Deng [787].

We denote by € an open bounded domain of R with sufficiently smooth
boundary 99Q. If ¢ = ¢(x,t) is the displacement vector field, then the system in
question reads:

¢ — [Asjridnal g + 16, =0 in Qx [0, 400) (8.5.1)

where 4,5, k,l = 1,2,...,N and ¢(z,t) = (¢1,...,¢n), W = Ow/Ot, " =
0?w/0%, wj = Ow/dz;j, and we use Einstein’s convention on summing over re-
peated lower indices, and fi = fi(z) (i = 1,2,...,N) are smooth non-negative
functions on € which may vanish somewhere on €.
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The initial conditions and boundary conditions are given by

{(Z)(JLO) = ¢O(x)7 (Z),(J?,O) = d)l(x)v (852)
Plaa = 0. (8.5.3)

The functions A;jr(z) (4,7, k,0 =1,2,...,N) are sufficiently smooth func-
tions satisfying
Aijit = Ajil = Akt (8.5.4)

and there are two positive constants o and 3 such that for any N x N matrix
(&) Nxn, there holds on

{ Aijriijr = a&ijij, (8.5.5)
(Aijer = auAijrip)&ii&i; = BAirijr (8.5.6)

where p=1,2,..., N.

Recall that when N = 3 and f* = §' = 0, Beale [74, 80, 112] proved the
global existence and regularity of solutions for linear homogeneous wave equations
with acoustic boundary in a Hilbert space of data with finite energy by means
of semigroup methods, and the asymptotic behavior was obtained in [80], but
no decay rate was given there. Munoz Rivera and Qin [651] also studied the same
model as in [74, 80, 112] and obtained the polynomial decay estimate of the energy.
For the following general case

Y= [Aijridral; + fl(,b; =0, in Qx[0,400) (
fi>0, i=1,2,...,N, f(z)=(f"....,fN)#£0, forallz €, (858
m;(x)e] (z,t) + d;i(z)e)(z,t) + ki(z)ei(z,t) = —pdi(x,t), on Ty, (
ei(x,t) + gi = Aijridravy, on T, (8.5.10
gi(z,t) = —G'¢i(x,t), i=1,2,...,N (8.5.11

when f ¢ = g' =0, Qin and Muiloz Rivera [797] established the polynomial decay of
energy for problem (8.5.17)—(8.5.21). The object of this section is to use Theorem
2.3.13, by combining the methods in [677, 1028], to prove the decay property of
energy for problem (8.5.1)—(8.5.3).

We only use standard function spaces and omit their definitions, but we note
that || - || denotes the L? norm on .

Define the space

H = (HHOQ)N x (L2(Q)N, with Hi(Q) = {u:uec H(Q), ulopq = 0}.

It follows that H together with the inner product

(u,w) = / (UN+ij+j + Aijklui,jwkyl)dx (8512)
Q
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is a Hilbert space, where u = (u1,uz,...,uan)?, w = (w1, wa,...,wan)T € H.

Here the superscript “I"” denotes the transposition of a vector. Thus from (8.5.5)
it follows that the induced norm on H by the above inner product

|u|§_[ :/ (uN+juN+j JrAijklui,juk,l)dx
Q

is equivalent to the usual norm on H

1/2
l[ull# = </ (UN4jun+j + Ui,juiyj)dx)
Q

for any u = (u1,uz,...,uan)? € H.
Define an operator A on H so that for smooth

U=(¢¢1) = (b1, bn, .., dy) € RPN,
equations (8.5.1)—(8.5.3) are equivalent to U(t) € D(A) and

U, =AU
where U = (u1,uz, ..., usn)’ satisfies
Uiiqf)i, UN+1':(,25;7 i:172,...,N (8513)
and
D(.A) = {U = (u17u27 .. .,UQN)T cH: UN+i € Hé(Q),
N (8.5.14)
(Aijriurg),; — flunyi € LQ(Q)}-
Obviously, we can derive from (8.5.1)—(8.5.3) and (8.5.14) that
U, = UN4 (8.5.15)
Uy = (Aijraurs) j — Fluns (8.5.16)

where i =1,2,..., N.
For any U € D(A), it follows from (8.5.12)—(8.5.16) and the definition of
D(A) that

(AU, U) = / Agjrun sratig + [(Ajjrur) j — fruyilunide
Q

= /Aijkluzv+k,zui,jd$+/ Aijri U, VuN +4dS
@ o0 (8.5.17)

_/AijkluN-i-i,juk,ldx_/ funyiunide
Q Q

= */ fluniuyide <0
Q
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which implies that A is a dissipative operator on H. Thus, similar to the proofs in
[74, 80, 112, 798], we can obtain the following results on the global existence and
regularity of global solutions.

Theorem 8.5.1 ([787]). The operator A defined on H is closed, densely defined and
dissipative. It generates a Cy-semigroup on H.

Theorem 8.5.2 ([787]). Assume that U° € H is C*° and vanishes near OS2, let U(t)
be the solution of U'(t) = AU(t), t > 0, with U(0) = U°. Then u(t),...,uan(t) €
C>(Q) for any t > 0.

We now introduce the following energy functions

Eo(t; ) = ; /Q (¢b; + Aijridi jdr,)de, (8.5.18)
En(t:9) = Eo(t;01'¢), h=1,2,...,m. (8.5.19)

If fi(z) (i = 1,2,...,N) are smooth functions and ¢(z, t) = (¢1(x, 1), ..., dn(x, 1))
is a smooth solution of problem (8.5.1)—(8.5.3), then g;; ¢; (k=0,1,...,m) nec-
essarily vanish on the boundary of 2.

The following is our main result in this section.
Theorem 8.5.3 ([787)). Assume that fi(xz) > 0 (i = 1,2,...,N) on Q and there
exist a point g € RN and a neighborhood w of T'(xg) such that fori=1,2,... N,

filx)>e0>0 onw and dr < o0 (8.5.20)

/ 1
w (fH(x))P
for some 0 < p; < 1. Furthermore, assume that f’(m) (i=1,2,...,N) belong to
C™YQ) and (¢°, ¢*) satisfies the compatibility condition of the m order with m
satisfying

m > 9"
Then the solution ¢(x,t) of problem (8.5.1)—(8.5.3) satisfies the decay property:
forh=0,1,2,...,m,

—2mp/N
) " (8.5.21)

Ei(t) < (Bn(0) /2™ 4 C(t - T)*
where 0 < t < +o00 with some time T > 0 independent of (¢°,¢'), and at =
max{«,0}.

Proof. In order to prove this theorem, we need Theorem 2.3.14 and the techniques
in [677, 1028].

First, multiplying the equation (8.5.1) by ¢! and integrating the result on
[t,t+T]x, t>0,T >0, we have

T
/t+ / fipidldrds = Eo(t) — Eo(t +T) = D*(t). (8.5.22)
t Q
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Next, multiplying the equation (8.5.1) by ¢; and integrating the result, we
arrive at

t+T
/ /Q (Aijridijor1 — ¢;¢;)dxds
t
EE (8.5.23)
== [ | Folodnds — @i(t+ 7). 00+ T) + (610, 04(0)

where (-, -) denotes the inner product in L.

We shall derive the inequality

t+T t+T
/ E(s)ds < C {E(t +T)+ D?(t) +/ /(¢;¢; + m)dxds} . (8.5.24)

Multiplying the equation (8.5.1) by g, ¢;,,, and integrating the result, we obtain

t+T . t+T
/ /Q@- qu(bi,udxdé’*/ /Q[Aijkl@,l],jqu@yudwds
t t

- (8.5.25)
= _/ / fl(b;qM(bi,udmd&
¢ Q

Thus from (8.5.4), we can derive

(Aijki PG ) = Aijkl,p O Dig + 2405510k, Di g (8.5.26)
or
1

Aijri Ok 1Piju = 9 [(Aijkléf)kl@,j),# — Akl Pribig | - (8.5.27)

By (8.5.27), we arrive at

t+T
/ /[Aijkld)k,l],jqu(bi,udxds
¢ Q
t+T
:/ / Aijriviqudr i, 5dods
¢ 80
t+T
—/ /Q(Aijquu,j(bk,l(bi,u + Aijki Ok, 19uPi i) dads
t
t+T t+T
:/ / Aijkzl/qubk,z@,jd(fds*/ /AiijQp,j¢k,l¢i,pdde
¢ o0 ¢ Q

1 t+T
- 2/ /{(Aijkl¢k,l¢k,l),u — Ajjii pu®ij Ok, dads
¢ Q
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t+T t+T
:/ / Aijkzl/qubk,z@,jd(fds*/ /Aijqu;t,j(bk,l(bi,ydxds
¢ 90 ¢ Q

1 t+T 1 t+T
- 2/ / Aijkl(bk,ld)i,jyuq;tdads + 2 / / Aijkl(bk,ld)i,jq;t,udxds
t o0 t Q

1 T
— 9 / /QAijkl,bei,ijk,ldmdS- (8528)
¢
Noting that ¢|sn = 0, it holds that on 9
de)i,/,t = V/_Ld)’i,j' (8529)

By (8.5.25), (8.5.28) and (8.5.29), we deduce
N t+T T
/ / (¢;0; — Aijridijdr.1)dxds +/ / Aijri i dp.idads
2 J, Q ; o
t+T N
T / /Q F 5, ¢ pdrds — (9t + 1), quipu(t +T)) + (¢i(1), quin(t))
t
1 t+T 1 T
+ / / Aijrl Ok bi jqudads + / / Aijn i pquvidods
2 )i Q 2/, 90

1 t+T
+ 2/ /QAijkl(bk,lQbi,jq#,ydde- (8530)
t

Therefore, it follows from (8.5.6), (8.5.23) and (8.5.30) that

N i /1 2N — (1 +6) i
(2 —7>/t /Qd)i(bidmds—"_ [7— 9 :| /t /Q Aijkl¢k,l¢i,jd$ds

<c ( / o / f%;qb;dxds) h ( / - / @,mi,ﬂdxds) h

t+T
+ C{Eo(t) + Eo(t + T)} + C/ / Aijkl¢i,uj (Z)i,yj dods (8531)
t I'(zo0)

for any constant v > 0.

2N (1+8)
2

Now taking <7< ];’ and using (8.5.22), we can get

4T 4T
/ Eo(s)ds < C{Eo(T +t) + D*(t)} + C’/ / Aijkt vy Giv;dods.
t t F(CL‘Q)

(8.5.32)
To estimate the last term on the right-hand side of (8.5.32), we take a function
n; € C1(Q) such that

“ Th,j7h.j
0<n, <1, ;i=1lonw, ni=00nN\w and e C(Q 8.5.33
\ T () ( )

where @ is an open set in  with I'(zg) C & C w.
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Now multiplying equation (8.5.1) by 7;¢; and integrating, we can derive

t+T
/ / Aijr1 @iy Ok dwds
¢ Q

v (8.5.34)
<C {Eo(t) +Eo(t+T)+ / / (pi0; + ¢i¢i)d$ds}

where, by the Holder inequality and (8.5.33), we have used the inequality

1/2 1/2
[(dismiidig)| = |/ bi Th,g_ Vi jdx| < C (/ ¢i¢idw> (/ \/ni@,jd)i,jdw) :
Q VM Q Q
(8.5.35)
Furthermore, we take an open set @ in RY with @ N9Q C & and C* vector field
s; such that s; = v; on I'(xg), s;-v; > 0on 0Q and s; = 0 on Q\w.
Now multiplying the equation (8.5.1) by s; - ¢; ; and integrating the result,
we can conclude

t+T t+T
/ / Aijribip; Giv;drds S/ / i ViAijk1Qiv,; i, dods
t T'(xo) t o0

t+T
< C/ [((,25;(,25; + Aijklﬁbi,jﬁbk,l)dxds -+ C{Eo(t) + Eo(t + T)} (8536)
t w

Thus from (8.5.32), (8.5.34) and (8.5.36), it follows readily

t+T +T
/ Eo(s)ds < C {Eo<t+T> + D%(t) + / / (S + m)dxds}.
t t w

(8.5.37)
Noting that
t+T
TEo(t + T) S / EQ(S)dS,
¢
we can derive from (8.5.37) that if we take T' > 2C', then we get
t+T

Eolt +T) < C 4 D2(t) +/ /(¢;¢;  dros)dads b (8.5.38)

t w

We now estimate the last two terms on the right-hand side of (8.5.38). To
treat the last term, we need the following inequality.

Lemma 8.5.4 ([787]). For a large T > 0, there exists a constant C' > 0, independent
of (¢°, '), such that the estimate

/tt+T/s2¢i($)¢i(5)dxds <c / o | Fotdidads + / o / didduds (8.5.39)

holds for any energy finite solution of problem (8.5.1)—(8.5.3).
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Proof. We prove (8.5.39) by the contradiction argument. If (8.5.39) were false,
there exist a sequence {t,}5°; and a sequence of solutions {¢in }52; such that

::JFT fQ d)”l (S)¢i7L (S)dl‘dS = 17
ft:JrT Jo [l & dads + ft:+T [ 6t dads — 0 as 1 — +oo.

in tin in tin

(8.5.40)

We note that inequality (8.5.38) remains valid by homogeneity even if we replace
(bl(t) by ¢17L(t)

Thus, setting 1, (t) = @i (t + tn), 0 < t < T, from (8.5.40)—(8.5.41) it
follows that

ATAwm@mMQM@L (8.5.41)

T
2 P! ()
M= [ [ Pt via(odeds

. (8.5.42)
+/0 /wd);n(s)w;n(s)dxds —0 as n — 400
and by (8.5.22) and (8.5.38),
o0 { [ 00 00(5) + 555 5))d | = 2En(0n0)
o<t<t LJo
(8.5.43)

T

—2{Ba(win(D) + [ [ Folu(o)ui o)dods)

o Jao

< C{M? 41} <20 < 400

for large n, where C' > 0 is a constant independent of (¢°, ¢!).
Therefore, {t;,(t)} converges along a subsequence to a function v;(t) €
C([0,T); HY) N C ([0, T]; L?) in appropriate topologies, which is a solution of the
problem
wl/»/ — [Aijkl'(/}i,l],j =0 in Q x [07T]7
Ploa = 0.

Thus by (8.5.42)—(8.5.43), we conclude,

ATAﬁ@@mwzq (8.5.44)

Aéﬁwwme (8.5.45)

This is a contradiction if we take a large T'> 0 (T > d(f2), diameter of €2, is
sufficiently large), because the condition (8.5.44) implies ¢; = 0 for a solution of
the elastic system above.
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Now, by (8.5.38) and Lemma 8.5.1, we have
T
Eo(t+T) < C{ D(t) +/ / Pipidxds p . (8.5.46)
t w

Finally, by the assumption on fl(x) and Lemma 8.5.1, we can obtain

/HT/ ¢ dwds
{/HT/ fioid, dxds} S {/tHT/wfi(x)_pidxds}l/(mﬂ)

XZ sup ||} (s)]| 2+

-1 t<s<t+T

CD(E /0D sup|g](s)] P02 D] g ) )
t<s<t+T ! !

M-

«
Il
-

CD(t)%i/ i) gy (1) Em=N)/2mpit1) = A2(4), (8.5.47)

-

o
Il
—

Thus we may derive from (8.5.46) that
Eo(t+T) < C[D*(t) + A*(t)]
which, together with identity (8.5.22), implies
Eo(t) < C[D?(t) + A%(t)].
Thus, recalling the definition of A%(¢) and using Young’s inequality, we arrive at

Eo(t) < CD?(t) + CD(t)*m»/mp+N) (8.5.48)
or
Eo(t)Fame < C’{Eo(t) ~ Byt + T)}, (8.5.49)

where p = min{py,...,pn} > 0.

Now, applying Theorem 2.3.14 to inequality (8.5.49), we obtain the decay

estimate ,
—2mp/N
Eo(t) < {EO(O)’N/Q””” y Ot — T)+} " (8.5.50)

for 0 < t < +oo with some T > 0 independent of (¢°, ¢'), where we have used the
notation at = max{a, 0}.
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Similarly, keeping in mind that equations (8.5.1)—(8.5.3) are all linear in ¢,
we have that for h =0,1,..., N,

—2mp/N
En(t) < {Eh(O)*N/QmP +O(t— T)+} . (8.5.51)
The proof is thus complete. (I
O

8.6 Stabilization of weakly coupled wave equations

In this section, we shall use Theorem 1.5.12 to study the stabilization of weakly
coupled wave equations. These results are chosen from Alabau, Cannarsa and
Komornik [19].

In this section, we shall study the stability of the system

Uy + Aju + Bug + av = 0,
e ! (8.6.1)
v + Asv + au = 0,
in a separable real Hilbert space H with norm || - || and scalar product (-, -), where

Ay, Ay and B are self-adjoint positive linear operators in H. In addition, we also
assume that B is a bounded operator. By L(H ) we shall denote the Banach algebra
of all bounded linear operators B : H — H equipped with the usual norm

|B|| = sup{|Bx| : x € H,|z| < 1}.

We shall use the notation A : D(A) C H — H for any linear operator on H with
domain D(A).

We now recall basic notions of semigroup theory, a classical topic in functional
analysis (see, e.g., [235]). Let A : D(A) C H — H be the infinitesimal generator
of a Cp-semigroup of bounded linear operators on H denoted by {etA}tZO, or, et
It is well known that the H-valued function U(t) := e*4z is continuous for any
x € H, of class C*([0, +o0), H) for any x € D(A), and that, in the latter case, U
solves the Cauchy problem

(8.6.2)

U'(t) = AU (1), for all ¢ > 0,
U(0) = z.

Moreover, for any k € N,

z € D(AF) = UW (1) = !4 Ak g = AFets,

We also recall that a semigroup e/ is said to be strongly stable if for all
r € H,

lim etz = 0.
t—+oo
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If there exist two constants M,w > 0 such that for all ¢ > 0,
HetAH < ]\467“)157

then €' is called exponentially stable.

Now we consider the weakly coupled system of second-order evolution equa-
tions in a Hilbert space H,

uyy + Aru + Bug + av =0,
{“ ! ’ (8.6.3)

v + Asv + au = 0,

and assume the following condition hold:

(H1) For i = 1,2, A; : D(A;) C H — H is a densely defined closed linear operator
such that

A, = A7, (A, ) > wilz|?, for all x € D(A;), (8.6.4)

for some constant w; >0, i =1, 2.
(H2) B is a bounded linear operator on H such that

B = B*, (Bz,z) > Blz|?, for all z € H, (8.6.5)

for some constant S > 0.
(H3) The parameter « is a real number such that

0 < |a] < wiws. (8.6.6)

Thus we can rewrite system (8.6.3) with the initial conditions,

(8.6.7)

—_——
< g
—~
o O
= =
i
GO QO
< £
& By
—~
o O
= =
i
< =

— =

as an abstract Cauchy problem of type (8.6.2) in a standard way with the product
space

= D(AY?) x H x D(AY?) x H.
We can also write an element U € H as

U=(upvq), where ueD(AY?), veDA?), pgel

Thus it follows from assumption (8.6.4) that H is a Hilbert space with the
scalar product

(U0 := (Ayu, @) + (p,p) + (As0,9) + (q,q), for all U,U € H.
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Let A: D(A) C H — H be the operator defined as follows

D(A) = D(A1) x D(A;?) x D(Az) x D(AY?),
AU = (p,—Aju — Bp — av, q, —Asv — au), for all U € D(A).

Then problem (8.6.3) takes the equivalent form
U'(t) = AU(t), U(0) = Uy, (8.6.8)

where Up = (u®,ut, 0%, vt).

On the other hand, from the classical results (see, e.g., [740]) it follows that A
generates a Co-semigroup e** on H. In fact, A is a bounded perturbation of a maxi-
mal dissipative operator. It is also easy to check that Uy = (u(t), p(t), v(t), q(t)),
where the pair (u,v) is the solution of system (8.6.3) with initial conditions (8.6.7).

In general, we do not know how to characterize the domains of A" for large
n. However, under suitable assumptions, we can show that the subspace of H given
by for all n > 0,

H, = D(AVT2) % D(AY?) x D(ASD?) x D(A}/?)

)

is contained in, and sometimes equal to, D(A").

In order to apply Theorem 1.5.12, we need the following lemmas, which have
been proved in [19].

Lemma 8.6.1 ([19]). Assume that (8.6.4) and (8.6.5) hold. Let n > 1 be such that

/

BD(AMY?) € DAY, (8.6.9)
D(AP? ) € D(ay/?), (8.6.10)
DAL € DAk, (8.6.11)

for every integer k satisfying 0 < k < n — 1 (no assumption if n = 1). Then
Hi C D(AF) for every 0 < k < n.

Remark 8.6.1 ([19]). In the same manner, we may derive the equality
Hi = D(AF), 0<k <n,

provided that conditions (8.6.10) and (8.6.11) are replaced by the stronger as-

sumptions
D(Angrl)/Q) c D(Ag/z)
DAYV C DAY?), 0<k<n-1.

Notice that the above assumptions hold trivially whenever A; = As.
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We recall that the energies associated with operators A;, Ay are given by
Ei(u,p) = ;(|Ail/2u|2 +1p[?),  forall (u,p) € D(A/*)x H (i=1,2).
Now we also define the total energy of the system as
E(U) = Ei(u,p) + E2(v, q) + afu, v). (8.6.12)

thus, from assumption (H1) it follows that, for i = 1,2, for all u € D(AJ/Q)7 for
allpe H,

2
lul> <~ E;(u,p). (8.6.13)

7

Applying the Cauchy—Schwarz inequality, it follows that under hypotheses
(H1) and (H3), the total energy € controls the energies of the components: if

U = (u,p,v,q) € D(AY?) x H x D(AY?) x H,

then
EWU) = v(a) [Er(u,p) + Ea(v,q) (8.6.14)

with v(a) = 1 — |a|(wiws) ™2 > 0.
Obviously, the following lemma shows that (8.6.8) is a dissipative system.

Lemma 8.6.2 ([19]). Assume that (8.6.4)—(8.6.5) hold and let U = (u,p,v,q) =
(u,ug,v,v;) be the solution of problem (8.6.8) with Uy € D(.A). Then for allt > 0,

d

) = —|BY2u, ()2 (8.6.15)

In particular, t — E(U(t)) is non-increasing on [0, 400).

In order to apply the polynomial decay criterion of Theorem 1.5.12 to problem
(8.6.8), we have to bound the integral of the total energy of U, on any time interval
[0,T], by a linear combination of the energies of the derivatives of U at 0. The
next lemma is the first step towards such a final goal.

Lemma 8.6.3 ([19]). Assume that (8.6.4)—(8.6.6) hold and let U = (u,u,v,v¢) be
the solution of problem (8.6.8) with Uy € D(A). Then for some constant ¢ > 0
and every T > 0,

/TE(U(t))dt < /T o (6) [2dt + cE(U(0)). (8.6.16)

We note that the above result shows that the main technical difficulty en-
countered here is to control the integral term fOT |v¢|2dt by the total energy of U
(and of a finite number of its derivatives) at 0. As simple as it may appear, such
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an estimate cannot be taken for granted as there is no direct dissipation term
in the second equation of (8.6.3). In fact, for its validity, we shall need an extra
assumption on the problem and a delicate iteration argument.

As we have already noted, in addition to assumptions (H1)-(H3), we need
to impose further restrictions on the data, that is, we shall assume that, for some

integer j > 2, and for all u € D(Ag/Q)7
|Ayu| < c| A ?ul. (8.6.17)

Remark 8.6.2 ([19]). In fact, condition (8.6.17) can be rewritten equivalently as a
domain inclusion such that for all u € H,

D(AY?) C D(4y), A1 A7 %0 < clul. (8.6.18)

Theorem 8.6.4 ([19]). Assume that (8.6.4)—(8.6.6) and (8.6.17) hold.

() If Uy € D(A™) for some integer n > 1, then the solution U of problem
(8.6.8) satisfies for all t > 0,

g < "> ew® o)), (8.6.19)

for some constant ¢,, > 0.
(ii) For every Uy € H, we have as t — +00,

EU(t)) — 0.

Proof. Obviously, part (ii) of this theorem follows readily from (i) by using the
density of D(A7) in H. Furthermore, by Theorem 1.5.15, part (i) will follow if we
have established the estimate

/TE(U(t))dt < ch:E(U(’“)(O)) (8.6.20)
0 k=0

for every fixed T' > 0, with a constant ¢ > 0 depending only on «. Thus the rest
of this subsection shall prove (8.6.20) for which we need some intermediate steps
presented below as separate lemmas without recalling the standing assumptions
(8.6.4)—(8.6.6) and (8.6.17). The reader should note that all constants, labeled ¢,
may depend on « but not on 7" and blow up as |a| | 0 or |a] T y/wiwa. O

8.7 Energy decay rates of nonlinear dissipative
hyperbolic systems
In this section, we shall use Theorem 1.5.9 to study the energy decay rates of non-

linear hyperbolic systems by a nonlinear feedback which can be localized on a part
of the boundary or locally distributed. We adopt these results from Alabau [18].
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We shall consider the following second-order equation

{ u(t)(4) + Au(t)(:) + B(-,we (t)(-)) =0, t >0, (8.7.1)
u(0)() = u’(), w() =u'(") (8.7.2)
where A is a coercive self-adjoint densely defined linear unbounded operator in
H, with domain D(A), and € is a bounded open subset of RY with a smooth
boundary denoted by I' and w is an open subset of {2 of positive measure.

Let H = L?(Q) and by |- |z we denote the L?-norm on €. Note that the
above abstract equation can include the Petrovsky equation or the system of linear

elasticity. Let V = D(AY/ 2). The operator B is the monotone continuous operator
defined from Q x H on H by

B(-,v) = p(-,v). (8.7.3)

We assume the feedback function p satisfies the following hypotheses:

(H) p € C(2xR) and is monotone increasing with respect to the second variable,
there exist a function a € C'(2),a > 0 on Q, and a strictly increasing function
g € CH(R) such that

a(x)|v] < |p(z,v)| < Ca(z)|v|, forallz e Q, if |v| >1, (8.7.4)
a(@)g(lo]) < |p(e,0)] < Ca()g (o), forallz e @, if ol <1, (8.7.5)
a(x) >a_ >0, forallzecw, (8.7.6)

where g~1 denotes the inverse function of ¢ and where C is a positive con-
stant.

We recall the following classical existence and regularity result (see, e.g.,
[479] and [350] for the proof) using the theory of the maximal nonlinear monotone
operator.

Theorem 8.7.1 ([18]). Assume hypothesis (H) holds. Then for all (u°,u') € V x H,
the problem (8.7.1)~(8.7.2) has a unique solution

u € C([0,4+00), V)N CH([0, +00), H).

Moreover, for all (u®,u') € D(A) x V, the solution u of problem (8.7.1)—~(8.7.2)
belongs to the class L> ([0, +oc), D(A)) N W12 ([0, +00), V) N W2([0, +00), H)
and its energy, defined by

1) = ) ()l +14u()f), 8.7.7)

satisfies the following dissipation relation

E'(t)=— /Q ug(t, x)p(x, ue(t, x))dr < 0. (8.7.8)
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In this section, we shall prove the following main result, due to Alabau [18],
by making use of Theorem 1.5.9.

Theorem 8.7.2 ([18]). Assume hypothesis (H) holds. Assume that there exists a
constant ro € (0,1) with g(ro) < 1, such that g € C*([0,70]) and the function H
defined by (1.5.170) is strictly convex on [0,73]. Let §; fori=1,2,3 and (u°,u') €
D(A) x V, satisfying 0 < |u'|2, +|AY2u|2,, be given and let f be the non-negative
Cl and strictly increasing function defined from [0,73) onto [0,+00) by, for all
s € [0,26r2),

f(s) = F1 <2‘;> , (8.7.9)

where F is given by (1.5.173) and where 8 = Bg(o) depends on E(0) in the follow-
mng manner:

BE(0) = max{ni,n2£(0} (8.7.10)

where 1 and 1z are independent of E(0). We assume that the energy E(t) defined
by (8.7.7) associated to the solution of problem (8.7.1)—(8.7.2) satisfies

/f (t)dt < 8, E(S)f +52/f (/|pmut |d;z:)dt
+53/ f(E </ lug(t) ()| dx) dt. (8.7.11)

Then E(t) satisfies the estimate for all t > To/H'(r3),

2. 2(0)9'(2(1) — g(2(1))
E(t) < 2Bp0)2 (t)z(t)g’(z(t)) +olz(t) (8.7.12)
where z 1s given by
z(t) = ¢~ (t/To) (8.7.13)

with ¢ being the strictly decreasing and onto function defined from (0,rq] onto
[1/H'(r), +o0) by
2v

g'(v) + g(v)

where « is defined on (0,19] by the following integral expression

7 g(u)(uPg” (u) + ug'(u) — g(u)) "
2= [ bt gt — sl (8.7.15)

Proof. Let eg = g(ro). From the assumption on rg, we have 0 < g9 < 1. Thus from
the hypothesis (H), it follows that for all x € Q if |v| < &,

a(z)g(|v]) < [p(z,v)| < Ca(z)g™" (|v]).

o) = + da(v) (8.7.14)
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For g9 < |v| < 1, we obtain, noting that g~—*

is increasing on R,
ro < g (o)) < g7H(1).

Hence, using (H), we get for all x € Q and for all g < |v| < 1,

(o)) < Cat@)” (Vo) < Catw)” D,

and

(o0} = o)1 o] > atag(eolll

Hence p satisfies the following inequalities for all 2z € Q and for all |v| < e,
cra(z)|v] < |plx,v)| < caa(x)|v], (8.7.16)
and for all x € Q, for all |v| < &,
cra(@)g([v]) < [p(z,v)| < caa(@)g™ (v]). (8.7.17)

Let, for all fixed ¢ > 0,04 = {z € Q: |u(t)(x)| < &0}, and

1
. = . 8.7.18
7= collall (8.7.18)

Thus, using the definition of ¢, and (8.7.17), we can derive for all z € QY,

cglp(a, ue(t)(2))]* < rg.

Hence, noting that
1
|1 /Qt Cz|p($’ut(t)($))|2dm € [0, 73],

which is the domain of convexity of H, and by Jensen’s inequality, we deduce

]‘ 2 2
H (mtl |/Q Sl () dx>

S ol (1)) i (5.7.19)
1
< g, clete w0 latelote v

However, from (8.7.17), we can infer that on Q,

cglp(@, ur(t)(2))] < g7 (Jue(t)(2)])-
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Hence, noting that ¢ is increasing, we may obtain

g(eglp(z, un(t)(@))]) < fue(t)(z)] on O

which, together with (8.7.19), implies

1 1
(L / Elpla un() (@) Pdr ) < L / ¢olue(8)(@)p(, us (1) (@) do.
19251 Jar 4] Jor
(8.7.20)
On the other hand, using (8.7.17), we may obtain

1 1 . B .
| /Qi cqlue(t)(x)p(z, u (t)(x))|de < | /Qi eog (e0)dx = H(ry) (8.7.21)

which yields

H ( L e )@)p(a, ut(t)(x))dx> € [0,72]. (8.7.22)

21 oy

Now let f be an arbitrary non-negative strictly increasing function defined
from [0,7) onto [0,400). Then, it follows from (8.7.20) that

T
/ FEW) / (s e () () Pzt
s o
(8.7.23)

< / Sjlf(E(t))H—l <|§;§| . cgut(t)(x)p(x7ut(t)(x))dl) dt.

S g

We now define H as in (1.5.171). Then H is a convex and proper function.
Hence, we may apply Young’s inequality to any numbers A and B in R, that is,

AB < H*(A) + H(B). (8.7.24)
We can thus apply the above inequality (8.7.24) to A = A(t) = f(E(t)) and

-1 1
B=B(t)=H <|Qt1| /Qg cgut(t)(q:)p(x,ut(t)(x))dx> .

Since B(t) € [0,7¢], and using (8.7.8), we readily deduce

Ifcljl FE@)H? <|§t1| y cgut(t)(x)p(x,ut(t)(a:))da:>
= 'fﬁl H*(f(B(t)) + clg /Q (D) (@)p(, ue (1) (w))d (8.7.25)
S P ll)
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Inserting (8.7.25) into (8.7.23) gives us, for all 0 < S < T,

/ FE®) / (e g () () P it

IQI/ B (FE®))dt + | E(S).

Cg

(8.7.26)

We also note |u(t)| > g9 on Q\Q}. Hence, from (8.7.16) it follows that for

all z € Q\Q,
|o(@, ue(t)(2))]* < Clg ur () (@) pa, ue (1) (), (8.7.27)

which further implies

T T
| e [ e u@@Pdsis | [ CE@) B (6725)
s ot

Cg Js
To estimate the term fg 1)) [, lue(t)|*dxdt, we set
ri = H Ycia_c,H(rd)) (8.7.29)
and
€1 = min (ro, g(rl)). (8.7.30)

Then we have e < gg.

We now define, for fixed ¢ > 0, the set w! = {x € w: |u(t)(x)| < e1}. Using
(H), we have a(xz) > a_ for all z € w. Thus, using (8.7.17), we may obtain for all
S wi,

1

ur(t)(2)g(ue(t)(2)) < o ue(t)(x)p(z, ue (t) (). (8.7.31)
On the other hand, noting that
iy [ @R < e <13

and, using Jensen’s inequality together with (8.7.31), we conclude

H(@| lu0) (@) da:) i) L, (D))

() (@) () (@)
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Therefore, we have

/STf( / e () () [ daedt
< [ tirmon- (Wla [t xm(t)(x»dx) .

Setting A = A(t) = f(E(t)) and

B=B(t)=H" <|w1|cla /w u(t) (@) p(x ut(t)(x))dx> ,

and by the choice of €1 > 0, we can derive

(8.7.32)

1
|wt|cra—

collal| e

-1
€ €
cla 19 ( 1)

< 1)l g2,

c1a—

Hence, B(t) € [0,r2]. Now applying Young’s inequality (8.7.24) with this choice of
A and B, taking into account (8.7.8) in (8.7.32), we conclude, for all 0 < S < T,

ci1a_—

T T
| 1E@) [ @ Pdade < ol [ GE@)ES | ES). (6739
S wt S

We have |u.(t)| > €1 on w\w!. For |u(t)| > €0, (8.7.16) holds. Hence we just
need to prove that similar inequalities hold for &1 < |u.(t)| < g¢. For this purpose,
due to (8.7.17), p satisfies for all z € Q and &1 < |v| < &y,

Era@)lo] < |p(z, )] < Gaal@)l, (8.7.34)
where, since g(e1) < €9, we have ¢; = c1g(e1/c0) < ¢1 and é = cag 1 (e0/€1) > ca.
Thus, (8.7.16) also holds on w\w} with the constants ¢; and ¢ replaced by ¢; and

o Tespectively. Obviously, we have for all z € w\w!,

Jue(t) (@) < ! ue(t) (@) p(, ui (1)) (x)), (8.7.35)

c1a—

which implies

T T
[swo) [ mowraas [ cropmom.  ©150)
S w\wt c1a— Jg
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Now inserting (8.7.26), (8.7.28), (8.7.33) and (8.7.36) in (8.7.11), we can get

/S U BBt < 5 B(S)f(E(S)) + (‘52 4 0 > E(S) (8.7.37)

Cqg c1a—

5 | 03 T [9] T
+ + (=E'({)f(E(t)dt + | 62 , + da|w] H = (f(E(t)))dt.
Cg cia_— S Cg S
We define F' by (1.5.172), and recall that F' is a strictly increasing function
from [0, +00) onto [0,73) (see, e.g., Lemma 1.5.4). We also choose a real number
B = Br(o) as follows:

10 E()
= 0 . 7.
B max( 3lw| + ¢ TR (H (1)) (8.7.38)
We now choose the weighted function f as follows: for all s € [0,2373),
s
=F1_). 7.
f6) = F () (37.39)

Then f is a strictly increasing function from [0,28rZ) onto [0, +00) and f satisfies
the relation for all s € [0,20473),

1

B (1()) = 51 (5).

Since F is non-increasing, we may get for all ¢ > 0,

B(t) < E(0) < E(0) B o 28r2.

F(H'(rg))
Hence, we have, in particular, for all t > 0,
BI(F(B() = , B0 (B(W). (8.7.40)

Note that with this choice of 8 and f, the last term on the right-hand side of
(8.7.37) is bounded above by

; /S ’ E(t)F(E(t))dt. (8.7.41)

On the other hand, we recall that —E’ is non-negative on [0, +00), E is non-
negative and non-increasing on [0, +00) whereas f is non-negative and increasing
on [0,28r2). Thus, the third term on the right-hand side of (8.7.37) is bounded
above by

(%4 2 ) [ crmsmom < (*+ % Yese (P,

cg  Cra_ Cg C10-— B
(8.7.42)
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Thus inserting (8.7.41) and (8.7.42) into (8.7.37), yields

/STE(t)F—1 (2?)&
<23 (51 %2 ;j) B(S)F! (E(S)) 42 (52 4 % ) B(S).

Cq 1 2/ cg C10—

Hence, the energy FE satisfies the estimate for all 0 < S < T,

T
E
/ Et)F! ( (t)> dt < ToE(S), (8.7.43)
s 2p
where Ty is independent of E(0) and, with our choice of 3, is given by
0 0 0 0
To =2 < T (51 + 774 ;°’a> H’(r3)> . (8.7.44)
Cqg c1a._ Cg C1

Therefore, the functions g, H, F and f satisfies the hypotheses of Theorem 1.5.19.
Therefore, applying Theorem 1.5.19 to (8.7.43), we conclude that E satisfies the
desired estimate (8.7.12), which completes the proof. O



Chapter 9

Asymptotic Behavior of Solutions
to Thermoviscoelastic,
Thermoviscoelastoplastic and
Thermomagnetoelastic Equations

In this chapter, we shall establish the asymptotic behavior for thermoviscoelastic,
thermoviscoelastoplastic and thermomagnetoelastic equations. This chapter con-
sists of three sections. In Section 9.1, we shall first employ Lemma 1.5.4 to extend
the decay results in [620] for a viscoelastic system to those for the thermoviscoelas-
tic system (9.1.1) and then establish the existence of the global attractor for the
homogeneous thermoviscoelastic system (9.1.54). In Section 9.2, we shall employ
Theorem 2.2.8 to investigate weak stabilization for a thermoviscoelastoplastic sys-
tem with hysteresis. In Section 9.3, we shall apply Theorems 2.3.1, 2.3.4-2.3.5
and Corollary 2.3.1, we consider initial boundary value problems for some linear
thermomagnetoelastic models describing elastic materials where reciprocal effects
of the temperature, the magnetic field and the elastic displacement are taken
into account. Inequalities used in this chapter are carefully selected and crucial
in deriving the large-time behavior (including decay rates) of solutions to some
thermoviscoelastic, thermoviscoelastoplastic and thermomagnetoelastic equations.

9.1 Large-time behavior for thermoviscoelastic systems

In this section, we shall first employ Lemma 1.5.4 to extend the decay results in
[620] for a viscoelastic system to those for the thermoviscoelastic system (9.1.1) and
then establish the existence of the global attractor for the homogeneous thermo-
viscoelastic system (9.1.54). These results here are picked from Qin and Ma [794].

© Springer International Publishing Switzerland 2017 357
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We shall consider the following thermoviscoelastic problem

uge — Au + fot gt —7)Au(r)dr +V =0, (z,t) € QxR
— A0 +divu, =0, (x,t) € Qx RT,
=0, (zt)edQxRT, (9.1.1)
u—O (x,t) € To x RT,
fo (t—7)9"dr + h(u)) =0, (z,t) €Ty x RY,

with the initial data
w(z,0) = uo(x), we(x,0) =ui(x), O(x,0)=60(x), z€Q, (9.1.2)

where 2 is a bounded domain of R with a smooth boundary 92 = I'g UT';. Here
Iy and T'; are closed and disjoint, with meas (I'g) > 0, v is the unit outward
normal to 99, u(z,t) and O(z,t) represent displacement vector and temperature
derivations, respectively, g, h are specific functions.

We assume that the basic conditions on the relaxation function g(¢) hold
(H1) g € C'([0, +00)) N L((0, +00));
(H2) g(t) >0, ¢'(t) <0, for all t > 0;
(H3) 1 =1~ [,"¥g(t)dt > 0.

Note that condition (H3) simply states that the static modulus of elasticity
is positive. This restriction is quite natural. In addition, conditions (H1) and (H2)
imply

g(4o0) = _1>1+moog(t) 0. (9.1.3)
In the sequel, we denote by || - || the norm of L?().

The energy F(u,6,t) of problem (9.1.1) can be defined by

E(t) = E(u,0,t) = ;/ﬂ (uf e (1 _ /Otg(s)ds) |Vu|2> da + ;(g o Vu)(t),
(9.1.4)

where, for all v € L?(Q),

(g00)( // (t = 8) | v(t) — v(s) |? dsda. (9.1.5)

By a straightforward calculation, under assumption (Az) (see below), we have

dE(t) = 1(gt oVu) — 1g(t)/ | Vu |? dx —/ | VO |* dz —/ uth(ug)dl <0,
dt 2 29\ o o
(9.1.6)
which indicates that the energy F(u,,t) decreases on (0,400).
Indeed, if the relaxation function g¢(¢) satisfies conditions (H1), (H2) and
(H3), Navarro [686] proved the asymptotic stability for system (9.1.1), Liu and
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Zheng [567] proved that the energy decays to zero exponentially. However, the most
interesting question is whether the energy decays exponentially or polynomially as
t — +oo. In the case of higher space dimension, the problem is more complicated.
Recently, Liu [558] proved the exponential stability with a boundary feedback. In
order to see such complexity, we look at some special cases: thermoelastic systems
and viscoelastic systems.

We make the following assumptions on the general decay of the kernel g and
the function h (see Messaoudi [617]).

(A1) g: RT = R*, g(0) > 0 is a differentiable function satisfying (H1)-(H3) and
that there exists a non-increasing differentiable function n such that

+oo
g'(t) < —n(t)g(t), t >0 and /0 n(t)dt = +oo.

(A2) h : R — R is a non-decreasing C° function such that there exists a strictly
increasing function hg € C1([0, +00)) with ho(0) = 0, and positive constants
c1, ¢, and € such that

ho(ls) < A(s) I< hg'(s]) forall |s|<e,
c1ls| <[ h(s) |< eals] forall |s|>e.
Hypothesis (As) implies that sh(s) > 0, for all s # 0.

Set
V= {v c H(Q): v:OonFO}7
with an equivalent norm
o 1 2 1
lollv= 4 [ Vol + wh(u)dr. (9.1.7)
2 2 Jr,

Using a standard semigroup approach, we may easily prove the following
global existence result.

Lemma 9.1.1 ([794]). Assume that (A1)—(Az) hold. Then

(i) for every initial condition (ug,u1,6p) € V x L2() x L?(Q), problem (9.1.1)
has a unique global mild solution (u(t),v(t)) satisfying

u(t) € C(R+, V)N CHRY,L*(Q)), 0(t) € C(RY, L*(Q));

(ii) for every initial condition (ug,u1,0p) € (H*(Q)NV) x V x (H?(Q)NH (L)),
problem (9.1.1) has a unique global classical solution (u(t),v(t)) satisfying

u(t) € CRT, H*(Q) NV)NCHRT, V)N C*R+, L*(Q)),
0(t) € C(R+, H*(Q) N H} (Q))

with Rt = [0, +00).
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Proof. In order to use the theory of semigroups, we introduce the new variable
w'(z,8) = u(x,t) —u(z,t — s) (9.1.8)

and extend the solution u to negative times, setting u(t) = 0 for ¢ < 0 and v = uy.
Then problem (9.1.1) can be transformed into the system

u —v =0, (z,t) € Q x R,
vy — lAu — O+Oog(s)Awt(t —8)ds +div0 =0, (x,t) € QxR
0t*A0+diVUt:0, (l’,t)GQXR+7
t_ .t
wy = —w, + uy, (x,t) € QA xR, 9.1.9)
=0, (z,t) € 00 x RT,
u=0, (z,t) €Ty x RT,
¢
lg:f +/O gt —7) aéff dr + h(ug) =0, (z,t) €Ty x RT,

where g satisfies (41). In view of (A1), let L2(RT,V) be the Hilbert space of
V-valued functions on R*, endowed with the norm

+oo
o Bawe = [ o) w13 ds.
0
We consider problem (9.1.9) in the following Hilbert space
H=VxL*xL*x L}(R",V)

with the energy norm

) too 1/2
s, 00c )l = {1l (Wl 00 12 ) + [ o)l as )
(9.1.10)
and define a linear unbounded operator A on H by
A(u,v,0,w) = (v, B(u,w) — VO, A0 — Vv, v — ws) (9.1.11)
where w! = % " and

“+o0
B(u,w) = lAu +/0 g(s)Aw' (s)ds.

Then problem (9.1.9) can be formulated as an abstract Cauchy problem

P = AP, &= (u,v,0,w)



9.1. Large-time behavior for thermoviscoelastic systems 361

on the Hilbert space H for an initial condition ®(0) = (ug, u1, 0o, wo). The domain
of A is given by:

D(A) = {(u7v,97w) €EH 0 H* Q) NHIQ),ve,

+o0o
lu +/O g(s)w'(s)ds € H*(Q)NV,

w'(s) € Hy(R*, V), w'(0) =0,
ou ow

“+o00 t
lay +/0 g(t — T) v dr + h(ut) =0 on Fl} (9112)

It is clear that D(A) is dense in H.
First, we prove that A is dissipative and closed. By a straightforward calcu-
lation, it follows from Lemma 3.2 in [558] that

<A(u7 v, 07 w)7 (ua v, 0a 0157 w)>7—l

1 1
= (v,u)y + 2(3(% w) — Vo, v) + 2(A9 —divo,0) + (v — ws, w) 2 &+ ,v)
1 1 *
= 72/ uh(u)dl’ — || Vo 12 —g(s) | w(s) I}
1N 0

+oo
[ 100 P, e s
<0.

Thus A is dissipative. In order to prove that A is closed, let (uy, vp, On, wy) € D(A)
be such that
(Un, Un, Ony wy) = (u,v,0,w) inH,
A(un7vn79n7wn) — (Cb,b7 c, d) inH.

Then we have

Uy —u InV, (9.1.13)

v, — v in L2(Q), (9.1.14)

0, — 6 in Hy(Q), (9.1.15)

w, = w in Ly(RT, V), (9.1.16)

vy, —a InV, (9.1.17)
B(tn,wn) — VO, — b in L*(Q),Af, —dive, — ¢ in L*(Q), (9.1.18)

U — wps —d in L2(RT, V). (9.1.19)

By (9.1.14) and (9.1.17), we can obtain

vy, — v InV, (9.1.20)

{ v=acV. (9.1.21)
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By (9.1.19) and (9.1.21), we deduce
AB,, — c+dive in L*(Q), (9.1.22)

and noting that A is an isomorphism from H?(Q) N H{(2) onto L?(€), it follows
from (9.1.15) that

0, — 0 in H*(Q)N H}(Q). (9.1.23)
It therefore follows from (9.1.19) and (9.1.24) that
c=A0—dive, 0 H*(Q)NHQ). (9.1.24)
From (9.1.16), (9.1.20) and (9.1.21), we derive
wp, = w in Hy(RT, V), (9.1.25)
d=v—ws, weH;R",V), w(0)=0. (9.1.26)
In addition, it follows from (9.1.13), (9.1.16) and (9.1.24) that
B(tn, wy) — VO — B(u,w) — Vo (9.1.27)
in the sense of distribution. It therefore follows from (9.1.18) and (9.1.28) that
b= B(u,w) — V0, B(u,w) e L*(Q) (9.1.28)
and
+oo
lu +/ g(s)w(s)ds € H*(Q) NV, (9.1.29)
0

since A + (A + p)Vdiv is an isomorphism from H?(Q) NV onto L?(Q2). Moreover,
by (9.1.21), (9.1.30) and the trace theorem, we conclude

ou oo ow

lay+/0 g(t—T)anT+h(Ut):0 OIlFl.

Thus, by (9.1.22), (9.1.25), (9.1.27), (9.1.29) and (9.1.30), we conclude
A(u,v,0,w) = (a,b,¢,d), (u,v,0,w) € D(A).

Hence, A is closed.
Next, we prove that 0 € p(A), where p(A) is the resolvent of the operator A.
For any G= (gla 92, 93, 94) € Ha consider

Ad =G, (9.1.30)
i.e.,
v = g1, in V, (9.1.31)
B(u,w) — V0 = ga, in L*(Q), (9.1.32)
Af — divo = gs, in L*(Q), (9.1.33)
v — Wy = gu, in LJ(R', V). (9.1.34)
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Inserting v = g1 obtained from (9.1.31) into (9.1.33), we can obtain
A = g3 +divg € L*(Q). (9.1.35)

By the standard theory for linear elliptic equations, we have a unique 8 € H2(2)N
H}(Q) satisfying (9.1.36).
We plug v = g; obtained from (9.1.31) into (9.1.34) to get

ws = g1 — g1 € L;(R*, V). (9.1.36)

Applying the standard theory for the linear elliptic equations again, we know
that there exists a unique w € H;(R*‘,V) satisfying (9.1.36). Then plugging 6
and w just obtained from solving (9.1.35), (9.1.36) respectively into (9.1.32) and
applying the standard theory for the linear elliptic equations again yields the
unique solvability of u € D(A) for (9.1.32), and such that lu + f0+°° g(s)w(s)ds €
H?(Q) N V. Thus the unique solvability of (9.1.30) follows. It is clear from the
regularity theory for the linear elliptic equations that ||®|y < K||G||3 with K
being a positive constant independent of ®. From the semigroup theory (see, e.g.,
[558, 717, 1000]), we can complete the proof. a

Now we state and prove our main result. First we establish several lemmas
in the following.

Using the Cauchy—Schwartz and Poincaré’s inequalities, we can obtain the
following lemma (see, e.g., [617]) immediately.

Lemma 9.1.2 ([617]). There exists a constant ¢ > 0 such that for all u € V,

t g(t — s)(u(t) — u(s))ds de < ¢(go Vu)(t).
10 )

Now we are going to construct a Lyapunov functional F(t) equivalent to E(t).
To this end, we define several functionals which allow us to obtain the required
estimates.

Lemma 9.1.3 ([794]). Under the assumptions (A1)—(Az), the function Fy defined by

Fl(t):/uutdx
Q

satisfies the estimate

l
F(t) < —2/Q|Vu |2 dz:+/ﬂu?dx+c(goVu)(t)

/\2
+ 0/ | Vo |2dx+c/ h?(u;)dl
45 O T

where \g > 0 is the best constant in Poincaré’s inequality.

(9.1.37)
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Proof. By a straightforward calculation, using (9.1.1), we obtain

Fl(t) = /QudeI:Jr/QuAudx/Qth‘)dz:/Qu(/otg(tT)Au(T)dT> dx

< /u?dm—l/ | Vu |2 dm—/uV@dm (9.1.38)
Q Q Q

+/QVU (/Otg(t —7)(Vu(r) — Vu(t))d7'> dz — /F wh(ug)dr.

Using Young’s inequality and Lemma 9.1.2, we get for any € > 0,

/QVu (/Otg(t —7)(Vu(r) — Vu(t))d7‘> dz
Ss/ﬁ | Vu |? dx + 415/Q</0tg(t7) | Vu(r) — Vu(t) | dT>2d;z:
< g/ﬂ | Vul? dr+ (g0 Vuo) (9.1.39)

Using Poincaré’s and Young’s inequalities, we find that

2
—/ uVldz < 5/ | Vu |? dz + A / | VO |? dx. (9.1.40)
Q 9] 48 Q

Similarly, using the Trace Theorem, we conclude for any € > 0,

/\2
f/ uh(ut)ngs/ | Vu |? do + 0/ h*(us)dr . (9.1.41)
T 0 de Jr,

Combining (9.1.39)—(9.1.41) and choosing ¢ > 0 small enough, we can show
(9.1.37). O

Lemma 9.1.4 ([794]). Under the assumptions (A1)—(Azg), the function Fy defined by

Fy(t)=— /Q Ut/o g(t — 7)(u(t) — u(r))drdx

satisfies the estimate

F(t) < - (/Otg(s)ds—€>/9ut2dx+€/ﬂ(| Vu 2 4 | V6 [2)da

+ z(goVu)(t) - z(g'oVu)(t) +C/F h2(uy)dD

(9.1.42)

forany 0 <e < 1.
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Proof. By exploiting (9.1.1) and integrating by parts, we can get

Fi(t) = (1 - / t g(s)ds) /Q Vu ( /0 t gt — 7)(Vau(t) — vu(f))df) dz

s (/tg(t—T)(u(t) (T))dT> (g )dT

J

/Q%: </0 gt =) u(T))dT> dx
+/QV9 </O gt = 7)( u(T))dT) dz
(o)t [

Using Young’s and Poincaré’s inequalities and Lemma 9.1.2, we obtain for any
>0,

<1 - /:g(s)ds> /Qvu </Otg(t — )(Vau(t) — vu(T))dT> dx

<c [ 1VuP ot S(gova)e),
Q

/Fl </Otg(t = 7)(u(t) - u(T))dT> h(ug)dl < e(g o Vu)(t) + C/rl h2 (ug)d,

t 2
_/ " (/ g'(t = 7)(ult) - u(T)>dT> o= e / ubdz " (g o Vu)(1),
Q 0 Q 4e
t )\2
/ A\ </ g(t — 1) (u(t) — u(T))dT> dx < 5/ | VO |? de + " (g 0 Vu)(t).
Q 0 Q 4e
Combining all above estimates, we can obtain (9.1.42). O
Now for N1, Ny > 1, let
F(t) = N1E(t) + NoFy(t) + Fi(t)

and set go = fo s)ds > 0 for some fixed ty > 0. By combining (9.1.6), (9.1.37)
and (9.1.42), akmg € > 0 small enough, and N7, Ny large enough, we arrive at

F'(t) < 7[/ |Vu|2dx7k‘/ufdx
4 Ja )
fkl/ R |2dx+c(goVu)(t)+c/ h2 (hy)d,
Q

Iy

where l
k):(Nggo—4—1>>07 ]{/‘1:(]\71—<€]\72)>07
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which yields, for all ¢ > ¢,

F'(t) < —B1E(t) +c(go Vu)(t) + c/ h%(hy)dr, (9.1.43)
E(t) < —B2F'(t) + c(g o Vu)(t) + c/ h%(hy)dT. (9.1.44)
I

On the other hand, we can choose Nj so large that F(t) is equivalent to
E(t), ie.,
F(t) ~ E(t). (9.1.45)
Now our main result, due to Qin and Ma [794], reads as follows.

Theorem 9.1.5 ([794]). Assume that (A1)—(Az) hold. Then there exists a constant
C > 0 such that, for t large enough, the solution of problem (9.1.1) satisfies

Et)<C <H01 (ftn(ls)ds» , (9.1.46)

where Hy(s) = sho(s). Moreover, if K defined by K(s) = h“is) is strictly increasing
with K(0) = 0, then we have the improved estimate

1 2
Et)y<C|hy'| : 9.1.47
0201t o

Proof. We borrow some ideas from [620] for a viscoelastic system. Define ¢(t) =
1+ flt ho(i/s) ds. Then

1
1/t)

and ¢’ (t) is strictly increasing. Thus ¢ is convex and strictly increasing C? function,
with ¢(t) — 400 as t — +oo. If we put o9 = ¢~ 1, then oy is strictly increasing,
oy(t) = ho(1/t) is decreasing, and oy(t) — 400 as t — +oc.

o(t) == o ( /0 t n(s)ds) ,

for some t; > to with fotl n(s)ds > 1. Using the properties of oy and n, we easily
check that o is a strictly increasing and concave twice differentiable function, such
that o(t) — 400 as t — 4oo. It follows from (9.1.44) and (9.1.45) that for all

>0, forallt>1, ¢(t) > +oo as ¢ — +oo,

A=y

Now we define
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T>s2>t,
T T
/ o (t)E*(t)dt < c/ o (t)E(t)F(t)dt
’ T ’ T T
< —c / o' FF'dt + co / o' F(goVu)dt + ca / o F ( / hQ(ut)dF> dt
s s s I

T T
< cF?(s) + c/ o'E(g o Vu)dt + c/ o'E (/ hQ(ut)dF> dt. (9.1.48)
s s T

Now we need to estimate the last two terms of (9.1.48) as follows

T T
[1 = / O'/E(g e} Vu)dt, IQ = / O'/E (/ hQ(Ut)dF> dt.
s s I

Using (A1), the definition of ¢ and noting the fact that of, and n are non-
increasing, we derive

o (t)g(t —7) = o ( / n(s)ds) n(®)g(t — 1) < en(glt — )
< enlt - T)glt — 7) < —eg/(t — 7)

which implies

—c/STE (/Q /Ot gt —7)| Vu(t) — Vu(r) |2 dex) dt

T
< —c/ EE'dt < cE*(s).

I

IN

(9.1.49)

For I,, we consider the following partition of I'y,
Fll = {37 € Fl Z| Ut |> E},
s = {x el :Ju |[<eand | |< o (fotn(s)ds)}, (9.1.50)

I3 = {x el :|u|<eand |u |> oy (fotn(s)ds)}.

Using (As2), (9.1.6), and the properties of 0, 0¢ and 7, we obtain
0/(t)/ h%(ug)dl < ca’(t)/ urh(u)dl < —cE'(t),
' '

0) [ wtuar <aoeh ([ s | (hg ) ar

< n(t)oh (/Otn(s)ds> (hol (aé (/Otn(@dS))) ’
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o) [ W = (o, (/ t s ) [ B
< n(t)hgl(s)/ uh(ug)dl < —cE'(t)

INES
which imply

2

o' (t) /F1 h?(ug)dl < —cE'(t) + en(t)oy </Otn(s)ds> <h51 <06 (/Otn(s)ds))) )

Hence
2

I < cE2(s) + cE(s) / Lo ( /O tn(s)ds) (hol (06 ( /O tn(s)ds))) dt.

(9.1.51)
Therefore a combination of (9.1.48), (9.1.49) and (9.1.51) yields

/ " O (1)t

< ety ents) [ o ([ atsias) (w5 (ot ([ sias)) ) a

+oo
= cFE?(s) 4 cE(s) /fs (‘)d‘Ué(T)(hal(Ué(T)))QdT
+oo

(hgl(ho(1/s)))2ds

= C 28 = C 28 CE(S)
= EET s ~FOT o)

Thus by Lemma 1.5.4 with p = ¢ = 1, we conclude for all t > ¢4,

= cE?%(s) + cE(s)/
oo ([5 n(s)ds)

cE(s)

C c

BE(t) < = . (9.1.52)
o(t)? s 2
(*) (Uo(fo n(s)ds))
To obtain (9.1.46), we may take so such that ho(1/sg) < 1. Since hg is
increasing and Ho(s) = sho(s), we may derive for all s > s,
1 - s _ 1
ho(1/5) = ho(1/s) ~ Ho(1/s)

Hence, with t = Ho(ll/s)7 we easily obtain for all t > 1,

o5 () <1+ (s—1)

ooty < Ho (/1)

which yields (9.1.46) by virtue of (9.1.52).
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To prove (9.1.47), we take

t
1

=¢ ' wh =1 / >1

0o = ¢ where () + : K(l/s)ds’ t>1,

and replace (9.1.50) by

I'1 :{xEFl Z|Ut |>€},
Iy = {x €Ty :|u |[<e and hy'(|w|) < K_1(U{)(fotn(s)cls))}7

s = {x €Ty :|u |<e and hg'(lu]) > K*l(ag(fgn(s)ds))} .

Then repeating similar computations, we obtain (9.1.47) immediately. (]

9.2 A thermoviscoelastoplastic system with hysteresis

In this section, we shall employ Theorem 2.2.8 to investigate weak stabilization for
a thermoviscoelastoplastic system with hysteresis. We choose these results from
Krejci and Sprekels [462].

9.2.1 Thermoelastoplastic constitutive laws

We recall that the observation of the uniaxial load-deformation experiments for
many materials reveals that the stress-strain (o — &) relations strongly depend
on the absolute (Kelvin) temperature 6 and exhibits a strong plastic behavior
confirmed by the occurrence of rate-independent hysteresis loops ([462]).

If such a relation involves a hysteresis, it is impossible to be expressed in
terms of simple-valued functions since the latter are certainly not able to give
a correct account of the inherent memory structure that are responsibly for the
complicated looping in the interior of experimentally observed hysteresis loops.

To avoid these difficulties, the Russian group in the seventies (see, e.g., [459])
introduced the notion of hysteresis operators with which Krejéi and Sprekels [461]
proposed a different approach to thermoelastoplastic hysteresis. Assume that the
temperature-dependent plastic stress o? satisfies the following form of an operator
P of Prandtl-Ishlinskii type,

+oo
of =Ple, 0] .= /0 o(r,0)s,[e]dr (9.2.1)

where s, denotes the so-called stop operator or elastic-plastic element with thresh-
old 7 > 0 (to be defined below), and ¢(-,0) > 0 is a density function with respect
to r > 0 and the absolute temperature 6. The integral formula (9.2.1) corresponds
to an infinite rheological combination in parallel of elements s,..
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We recall that the stop operator s, : WH1(0,7) — W11(0,7T) in equation
(9.2.1) is defined as the solution operator o, = s,[¢] of the variational inequality
lo-(t)] <7, (e(t) — 6, (t))(or(t) —F) >0 for ae. t €[0,T], forall 5 €[—r,r],
(9.2.2)
(where £(t) = $e(t)) with initial condition
o, (0) = sign(e(0)) min{r, |¢(0)|} (9.2.3)

which describes the strain-stress law of Prandtl’s model for elastic-perfectly plastic
materials with a unit elasticity modulus and yield point r.

For the given density function ¢ in (9.2.1), then it can be identified by let-
ting € monotonically increase for fixed temperature 6 starting from the origin.
Therefore, the corresponding formula reads (see [460])

€ +oo
O(e,0) = /0 / o(r,0)drds. (9.2.4)

We now only consider the case when ¢ is non-negative, i.e., the initial loading
curves at each constant temperature are concave and non-decreasing.

The operator s, has following properties for whose proof, we refer to [120,
460].

Lemma 9.2.1. Let r > 0 be given. Then
(i) For every e € WH(0,T), we have, for a.e. t € [0,T],

(iﬁs"[g])z - 5257-[5} (9.2.5)

(ii) For every e1,e2 € WH1(0,T), we have, for a.e. t € [0,T],
1d

9 1t (srle1] — srlea])® < (61 — €2) (sr[e1] — srlea]) s (9.2.6)
T4 T
[ |Gt = s < 20 - a0 +2 [ ler - eali,
(9.2.7)
[(srlea] = splea]) (1)) < 2 max len () —ea(7)]. (9.2.8)
(iii) For everyr, ¢ >0 and e € WH(0,T), we have, for all t € [0,T],
|(sr[e] = sqle]) ()] < [r — gl (9.2.9)

In fact, it follows from the inequalities (9.2.8)—(9.2.9) that the stop operator
s, is Lipschitz continuous in W11(0,T') and admits a Lipschitz continuous exten-
sion onto C[0, T']. Moreover, by definition we immediately know that s, is a causal
operator, that is, the following implication holds for every t € [0, T,

e1(1) = ea(r), forall 7 €0,t] = s,[e1] = sr[e2](¥) (9.2.10)
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which indicates that the output values at time ¢ depend only on past values of the
input. Due to this reason, we need to consider s, as a family of operators acting
in the spaces C|0,¢] for all ¢ € [0, T7.

The following corollary immediately follows from inequality (9.2.8).

Corollary 9.2.1 ([462]). For all e, €1, e5 € WH1(0,T), we have

d
srle] (é - dts,.[s]) >0 ae. in [0,T] (energy inequality), (9.2.11)

|(srle1] = sele2]) (B)] < [e1(0) — £2(0)] +/0 &1 — &2|(T)dr,
for all t € [0,T].

(9.2.12)

In this section, we shall consider the one-dimensional equation of motion
PUtt = Oy + f7 (9213)

where p > 0 is a constant referential density, u is the displacement, o is the total
un-axial stress and f is the volume force density.
We assume that ¢ can be decomposed into the sum
o=0"4+0°+ 0" + 04, (9.2.14)
where
o =~(e), (9.2.15)

is the (nonlinear) kinematic hardening component with a given non-decreasing
Lipschitz continuous function v : R — R, v(0) = 0,

v

o = pué (9.2.16)
with a constant p > 0 is the viscous component,
ol =—-530 (9.2.17)

is the thermic dilation component with a constant § € R and ¢? is the thermoplas-
tic component given by (9.2.1). Equation (9.2.16) can be interpreted rheologically
as a combination in parallel of the above components (see, e.g., [529]). Assume
the stop operator s, acts on functions of x and ¢ satisfying the formula

s, [el(,) = s, [e(x, )](2), (9.2.18)

i.e., z plays the role of a parameter. The equation of motion (9.2.15) is now coupled
with the energy balance equation

U =0e—qz + g, (9.2.19)
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where U is the total internal energy, ¢ is the heat flux and g is the heat source
density. The model is thermodynamically consistent provided the temperature 6
and the entropy S satisfy the inequalities

0> 0, (9.2.20)
S > ‘g - (Z) _ (the Clausius-Duhem inequality), (9.2.21)

in an appropriate sense.

The authors in [461] derived the following expression for thermoplastic parts
of internal energy UP and entropy S? in operator form corresponding to the con-
stitutive law (9.2.1),

1 [T
UP =V[e, 0] = 5 /0 (o(r,0) — Opq(r,0))s2[e]dr, (9.2.22)
1 [+
SP = Sle, 0] := 72/0 wo(r,0))s2[e]dr. (9.2.23)

Combining (9.2.16), (9.2.22), (9.2.23), we put

{U = Cy0+ Ve, 0] +T'(e) + Vo, (9.2.24)
S :=Cylog + Sle, 0] + fe, (9.2.25)

where Cy > 0, the purely caloric part of the specific heat is a constant, Vy > 0 is
a constant which is chosen in order to ensure that U > 0 according to Hypothesis
(H2) below, and I'(e) := fos v(s)ds. For the heat flux, we assume Fourier’s law

q= —kKb, (9.2.26)

with a constant heat conduction coefficient £ > 0. The system (9.2.13), (9.2.19) is
coupled with the small deformation hypothesis

€=Uy (9.2.27)
and the system (9.2.13)—(9.2.19) can be rewritten as the form

{ put — (Y(uz) + Plug, 0] + puge — 89), = f(0,x,t), (9.2.28)
(CvO + V]ug, 0]) — k0zy = (Plug, 0] + puge — B0) uze + g(0, 2,t) (9.2.29)

where x € [0,T], t € [0,T] with T > 0, u > 0, Cy > 0, 8 € R being fixed
constants, v : R = R, f,g : [0,+00) x [0,1] X [0,7] — R are given functions,
and P,V are the operators defined by (9.2.1), (9.2.22) with a given distribution
function ¢ : ([0, +00))? — [0, +00) satisfying Hypothesis (H2) below.

Consider problem (9.2.28)—(9.2.29). Assume that the volume force and heat
source densities are given functions of x and ¢ which may also depend on the
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instantaneous value of 6. Then by rescaling the units so that p = k = 1, the
system (9.2.28)—(9.2.29) reduces to the following boundary and initial conditions
u(0,t) = u(l,t) = 6,(0,t) = 0,(1,t) =0, forallt >0, (9.2.30)
u(z,0) = u’(z), us(z,0) = u'(x), 0(x,0) = 0°(z). (9.2.31)

Here we assume the data to satisfy the following conditions

Hypothesis (H1).
(i) u®ul € H?(0,1)N H(0,1), 6° € H'(0,1), and there exists a constant § > 0
such that for all z € [0, 1],

0°(z) > 6. (9.2.32)

(ii) v: R — R is an absolutely continuous function, (0) = 0, and there exists a
constant 79 > 0 such that

dy(e)
de
(iii) The functions f, g are measurable, f(-,z,t), g(-, z,t) are absolutely continu-

ous in [0, +00) for a.e. (x,t) € [0,1] x [0, T]. Moreover, there exists a constant
K > 0 and functions fo, go € L*([0, 1] x [0,T7]) such that

0< <7 a.e.in R. (9.2.33)

9(0,2,t) = go(z,t) >0,
ae. (z,1) € [0,1] x [0,T], (9.2.34)
\f(t‘) z, )] + [ fe(0, 2, 1) < fola, 1),
e. (0,2,1) € [0, +00) x [0,1] x [0, ], (9.2.35)
\fe(&%t)l +|g6(0, 7, t)| < K,
a.e. (0,2,t) € [0,+00) x [0,1] x [0,T]. (9.2.36)

Hypothesis (H2).

The function ¢ : ([0, +00))? — [0,+00) is measurable, p(r,-), pq(r,-) are
absolutely continuous for a.e. r > 0, and there exist constants L > 0, V{, > 0 such
that for a.e. 8 > 0, the following inequalities hold.

+oo
/ p(r,0)dr < L, (9.2.37)
0
+oo
/ |po(r,0)|dr < L, (9.2.38)
0
+oo
/ 0|ao(r,0)|r*dr < Cy, (9.2.39)
0
where Cy > 0 is the constant introduced in (9.2.24)—(9.2.25),
1 [
o | 1)~ b o)1+ )i < . (9.2.40)
0

The next result is the existence result in [463] stated as follows.
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Theorem 9.2.2 ([462]). Let Hypotheses (H1), (H2) hold. Then there exists a unique
solution (u(t),8(t)) to the problem (9.2.28)-(9.2.31) such that

Ugt, Ugg, Ugat, Op € L0, T L*(0,1)), (9.2.41)
Ugtt, 9157 91,1, S LQ([07 T] X [07 T])7 (9242)
0,u,uz, uze € C([0,1] x [0,T7). (9.2.43)

In addition, there exists a constant cy > 0 depending only on the given data such
that for all t € [0,T] and x € [0, 1], we have

O(z,t) > de~ " >0, (9.2.44)

and problem (9.2.28)—(9.2.31) are satisfied almost everywhere.

Corollary 9.2.2 ([462]). The solution from Theorem 9.2.1 satisfies the Clausius—
Duhem inequality (9.2.21) with S defined by (9.2.25), (9.2.23) almost everywhere
in [0,1] x [0,T].

Now we begin to prove that the velocity tends to 0 in L? as t — 400, but
due to the technical reason, we do not know the asymptotic behaviour in time for
the velocity gradient and the temperature.

Theorem 9.2.3 ([462]). Assume the hypotheses of Theorem 9.2.1 hold. Assume,
moreover, that v(e) = ~oe for some vy > 0 and that f(0,z,t) = g(0,2z,t) = 0
for all & > 0 and a.e. x € [0,1], t > 0. Then the solution (u(t),0(t)) of problem
(9.2.28)—(9.2.31) satisfies

1

. 2 o
t_13+moo | ui(z,t)dx = 0. (9.2.45)
Proof. In the sequel, by C1,Cs, ... we denote universal constants depending only

on the initial conditions. The proof can be split into six steps.

Step 1. Multiplying (9.2.28) by u;, and adding the result to (9.2.29) and integrating
with respect to @ over [0, 1], we have the global balance identity

d [t /1
. / (2u§ + ”z‘)ui + Cyl + Vlug, o]) (z,t)dz = 0. (9.2.46)
0

Step 2. Multiplying (9.2.29) by —1/6, we may rewrite the result in the form

1oftee 1
(~eviosty [ onlrO)sEunddr) + 00+ i)
0

t (9.2.47)

1

“+o0
+9 /0 90(7‘, a)sr[um](um - Sr[um])tdr + Bugs = 0,
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and integrating with respect to x and ¢, we can obtain from (9.2.11) that

/1( Cvlog9+;/+"° o(r,0)s [ul]dr)(m)dx
/ / ( W )dde<Cl

On the other hand, using the relations

—+oo
/ wo(r, 9)83 [ug]dr
0

“+o0
= /O [(00(r,0) = @o(r, 1)) + (o (r, 1) = (1, 1)) + (1, 1)] 57 [us]dr

(9.2.48)

+oo
2 */0 [leo(r,0) = @a(r, )] + o (r,1) — o(r, 1) r*dr (9-2.49)

the left-hand side of (9.2.48) can be estimated. In fact, from Hypothesis (H2) it
follows that

/+OO lpo(r, 1) — (r, 1)[r?dr < 2V, (9.2.50)
’ +o00
| Jentrn) = cutrypar
0 P (9.2.51)
< ’ /1 /0 lpgg(r,0")|drdd'| < Cy|logb.
Using now the trivial inequality
|log 0] < max{6, —log 6}, (9.2.52)
and .
/0 O(x,t)dx < Cy, (9.2.53)

(which follows from (9.2.46)), we conclude that

/ |log O(x,t)|dx Jr/ / (02 ) dzdr < Cj. (9.2.54)
0

Step 3. For every x and ¢, we have

1/2

1 1 1 2
Iut(m)Ié/O |uzt(§,t)ld§§/0 |7;L;;|\/0d§§\/02 </O “gtd§> . (9.2.55)

Hence ,

max |us(x, 7)|?dr < Cy. (9.2.56)
o z€[0,1]
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Step 4. Analogously, for every z,y and ¢, we get

Vota.) < Voo +y [ rle e

1 L e (9.2.57)
< Vo0 +y (G [ gena)

Hence

1 02
max 0(z,t) < Cs (1 +/ o (§,t)d§> . (9.2.58)
0

z€(0,1]

Step 5. Multiplying (9.2.28) by u; and integrating the result over x, we can obtain
from (9.2.41)

1d

1 1 1
/ &, t)de + / 2y )z < / (Vo + 1816 + ~oluz st |z, £)dz,

(9.2.59)
which, by Holder’s inequality, together with (9.2.46) and (9.2.58), leads to

1 1 1
d / uj (z, t)dz +/ u?,(z,t)de < Cp (1 +/ ()2(x7t)dx)
dt Jo 0 0

< Cy (1 + max 0(m,t)> (9.2.60)
z€[0,1]

1 92
< Cs (1 +/ 92 (x,t)dz) .
0

Step 6. For any ¢ > 0, if we set

1 1 93
y(t) :/0 uf(z,t)dx, h(t) = C’g/0 02 (z,t)dx, (9.2.61)
then from (9.2.54)—(9.2.56), it follows
t t
/ y(T)dr < Cy, / h(r)dr < CsCs, (9.2.62)
0 0
and further (9.2.60) can be rewritten in the form
y'(t) +y(t) < Cs+h(t), ae. tel0,4+00). (9.2.63)

Therefore, applying Theorem 2.2.8 to (9.2.63), we can complete the proof. O
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9.3 Asymptotic behavior for a linear
thermomagnetoelastic system

In order to apply Theorems 2.3.1, 2.3.4-2.3.5 and Corollary 2.3.1, we shall consider
in this section initial boundary value problems for some linear thermo-magneto-
elastic models describing elastic materials where reciprocal effects of the tempera-
ture, the magnetic field and the elastic displacement are taken into account. These
results introduced here are chosen from Munoz Rivera and Racke [652].

We shall consider the initial boundary value problems for linear differential
equations of the homogeneous, isotropic case in three space dimensions (see Munoz
Rivera and Racke [652])

st — Bu—a[V x h] x H +~V0 =0, (9.3.1)
he — Ah — Y x [u, x H] =0, (9.3.2)
0; — kA + ydivu, =0, (9.3.3)

subject to the initial conditions
u(0,2) =uo(x), u(0,2) =wui(x), h(0,2)=ho(x), 0(0,z)=0(x), (9.3.4)
and the boundary conditions for h and 6
Vxhxv=0, h-v=0, =0 on T (9.3.5)
and the memory type boundary condition for wu,
u=0on Ty, u+r*d,u=0 only, (9.3.6)

where u = (u!,u?,u)’ = wu(t,x) is the displacement vector depending on the
time variable ¢ > 0 and on € R®, h = (h',h? h3)" = h(t,z) is the magnetic
field, 8 = 6(t,z) is the temperature difference with respect to a fixed reference
temperature, and  C R? is a bounded domain with smooth boundary I" = 9
and I' = TqUTy with To N Ty # (), and d,u is an abbreviation,

Oy u = (Cijkluﬁvj)izlg,g — aHRv + «HVh (9.3.7)

which is the natural Neumann type boundary operator for equation (9.3.1), the
sign * denotes the convolution in time, i.e.,

(r*f)(t):= /0 r(t — s)f(s)ds.

We assume that there is a point zg € €2 such that

{ Tp={x eT|(x —x) - v(z) <0}, (9.3.8
I ={zel|(x —x) -v(z) >a>0} (9.3.9)

~
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for some constant a > 0 and v = v(z) denoting the exterior normal vector in
x € I'. F is the elasticity operator

Eu = [(Cijuut) jli=1,2,3, (9.3.10)

where Cijn (4,7, k,1 = 1,2,3) are the elastic moduli being constant here and
leading in the homogeneous isotropic case under consideration to

Cijkl = Mijdkl + u(él-kdjl + 5jk5il) (57;]': Kronecker delta) (9311)

whence
Eu = pAu+ (A + p)Vdiv u, (9.3.12)

with positive constants A and p. Parameters «, 8 with a8 > 0, v# 0 and k > 0
are constants, = (0,0, H)" is a constant vector with H # 0 distinguishing
the z3-direction. The notation “, 77 means differentiation with respect to z;, and
superscript / stands for the transposition of a vector or a matrix.

Differentiating the boundary condition on I'y, we can get

/ im

Oyu + ~(0) * Oyu = ~1(0) (9.3.13)
or, in terms of the associated resolvent kernel g, we have
OyU = —TUy — TG * Uy (9.3.14)
with 1
T = (0) > 0. (9.3.15)

First, we shall assume that ¢ essentially decays exponentially, i.e., for all
t>0,

0<g(t)
—c1g(t) < g'(t) < —cag(t), (9.3.16)
—c39'(t) < g"(t) < —eag'(t),

with positive constants gg, co, c1, ¢2, c3, c4. The classical example g is
g(t) = Coeigot.

The exponential type kernel together with the “damping” boundary condition on
I'; will lead to an exponential decay result for (u, h, 0)(t).
Second, we shall consider polynomially decaying kernels satisfying for any
t>0,
0<g(t) <bo(1+1t)77,
—big(t) PV < g (1) < —bag(t) PP, (9.3.17)

,b3|g/(t)|(lﬂ+2)/(?+1) <g'(t) < 7b4|g/(t)|(p+2)/(p+1)7
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with positive constants bg, b1, b2, b3, by and p > 1. The typical example g is
g(t) =bo(1+1)"".

The required result will be a polynomial decay for the solution (u, h, 8)(t).
We assume that the initial magnetic field hg satisfy

divho = 0 (9.3.18)
which implies by (9.3.2), for all ¢t > 0,
div h(t,-) = 0.

Concerning the resolvent kernel g, we assume either condition (9.3.16) or
(9.3.17). Since we have formulated condition in terms of the resolvent kernel, we
point out the following relationship between the decay of a kernel and the decay
of the associated resolvent kernel.

Let 0
r
b(t) := —
V=)
Then b and g satisfy
b+g=—-bxg.

Lemma 9.3.1 ([652]).

i) If g satisfies that there exist a constant v > 0 and a constant ¢, > 0 such
Y g
that for all t > 0:
|g(t)| S Cge ’Yt7

and if for some constant 0 < e < v,
cg<y—¢€
holds, then we have for all t > 0,

CQ("Y - 6) efet

b(t) <
bl < 05

(i) If g satisfies that there exist a number p > 1 and a constant cg > 0, such that
for allt > 0:

and if

1 t

o= s QP )
Cq 0<t<+00.J0

holds, then we have for all t > 0,

C
b(t)| < g 1+4+¢)7P.
bl 5 @+



380 Chapter 9. Thermoviscoelastic, Thermoviscoelastoplastic ... Equations

Proof. (i) Let

3(t) == eg(t), b(t) = e=b(d).
Then ~ B
g+b=—g=b.
Note that the operator G' given by
G(h) =G+ h,
acting on h € C[0,T], T > 0 arbitrary, but fixed, has the norm less than or equal

to chs . Hence

- 1 _ cg(y—¢)
sup |b(t)] < sup |g(t)| < ! ,
OStSTl ) L—cy/(v—¢) OStSTl )l Y—e—¢g

which implies the assertion in (i).
(ii) Let B
§() = (1+B7g(), b(t) == (1+H7b(2).
Then

with kernel
klg)(t,7) == gt — ) A + )P+t —7) P(1 4+ 7).
The operator K[g] acting on C[0, T] as
Klg](h) := klg] = h

has the norm less than or equal to

t
Cg Sup /(1+t)p(1+t—7')_p(1+7')_pd7'chcp.
0

0<t<+00
Hence
- c
sup |b(t)]| < sup |g(t)] < g
0§t§T| @) 1= ey OStSTlg()l 1= ey
which gives us the assertion (ii). O

Remark 9.3.1 ([652]). For the finiteness of ¢,, compare Lemma 7.4 in [822] in a
more general setting.

Remark 9.3.2 ([652]). Since the resolvent kernel of the resolvent kernel is the orig-
inal kernel, it is clear that in (ii) of Lemma 9.3.1, no stronger uniform polynomial
decay can be obtained. In this sense, the characterization is sharp and shows that
exponentially decaying kernels correspond to exponentially decaying resolvents,
and polynomial decaying kernels correspond to polynomially decaying resolvents.
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Taking the boundary condition (9.3.6) for u on I'y in the form (9.3.14), and
performing an integration by parts, we may get

Oyl = —TUp — TG * Uy (9.3.19)
= —7uy — 79(0)u — 7¢' * u + Tgug. o
As a non-negative energy function, we can define
F(t) = ; / <|ut|2 + Cijmuliu’; + g|h|2 + |9|2) (t,x)dx
f : (9.3.20)
-7 /F (9/0u)(1,2)d= + 59(0) | ful*(h,2)d
where
= / £t = )I6(t) - o(s) ds.
Lemma 9.3.2 ([652]). For f,¢ € C(]|0,+0),R), we have
2(f = 9060 = (1000 + 5 { [ Fasiot - (00} - rlotor
Proof. Obviously, we have
d t
300 = 0 +2 [ 1t~ 5)(0(0) - o(s))ds o
0
t
= fO6=2+00i+2 [ f(s)ds g0
f/Déf’2f*¢¢+d{/tf(5)d5|¢|2}f|¢|2 O
CTar L '

Lemma 9.3.3 ([652]). The following estimate holds

dF(t)

« T
" < - 5/Q|V>< h|2dx—n/ﬂ(v9)2dx— ) lug|2dz

I
-

/
— / g"Oudz + T |u|*dz + T¢? luo|?dz.
2 T 2 I

Iy
Proof. Multiplying equation (9.3.1) by u, equation (9.3.2) by 3 h and (9.3.3) by

f, and integrating and summing the resulting equalities, we obtain

;c(litM( t) = Oyuudz — / |V x h|*dz — n/ |VO|*dz (9.3.21)
I'y

with
. «
M = M(t) = / (Iut|2 + Cijrulu’s + 5 |h[? + |9|2> da.
Q
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Using (9.3.19) and Lemma 9.3.2, we can get

dM (t
(t) = — a/ |V x h|2dq:—n/ |V9|2dx—7'/ lug|*dz
dt B Ja Q r,
—Tg(O)/ uutdz—T/ (g’*u)utdz—&—Tg/ ugurdz
ry ry ry

= —g/ |V x h|2dq:—n/ \VO?dz — 7 | |u|?dz
Q )

Iy

1d 2 / / }
— Tg ul“dz — 7 g Dudz

/
- / g"Oudz + T |u|dz + Tg/ upurdz
2 Jr, 2 Jr, T
which yields the assertion. O

Define
q(z) ==z — xo.
Lemma 9.3.4 ([652]). Let

f::a(Vxh)xﬁ—nyH.

Then we have

d & ou ;
do = Fupdz — | Cijmiu't¢5u’yde
1 , 1
— 2/qkka¢jmluTufjdz+ 2/qkyk|ut|2dz
r r

1 , 1
+ /q’kaijmluTufjdxf /qf“k|ut|2dx+/quu,kdx.
2 Ja 2 Ja Q

Proof. Multiplying (9.3.1) by ¢*u . and integrating the result, we arrive at

d
/utqkmkdx: /uttqku7kdq:+/utqkut7kdm
dt Jo Q Q

) 1
— /(Cijmluff)quufkdx—&— 2/ |ut|?qudx+/ quu,kdx
Q Q Q

e L
— /Cijmluf}‘vjq ufkdz—/CijmluTaj(q u'y,)dx
r Q

1 1
+ /qkyk|ut|2dz— /qf“k|ut|2dx+/ fdfu de.
2 Jr 2 Ja 0
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Using the symmetry of the moduli Cjj,,,;, we conclude

d ou )
dt/Qutqku,kdx: /FaUAqku,kdz—/QC,»J',,LluTq,kjufkdx
1 ) 1
_ 2/qk(C”mluTufj),kdx—‘,-2/qkyk|ut|2dz
Q r
1
- 2/qi|ut|2dm+/ fq"u pdz. a
Q Q

From Lemma 9.3.4, we get by using ¢* = ¥ — xg,

d .
dt/ﬁutqku,kdxf / 88 q ukdzf/QC’ijmluTufkdx

VA
1
/ ”mlulu dx + z/qkyk'|ut|2d2'

2
3 2
2 ”mlulu d;z:f |ut| dx + fq u pdx

which thus implies

d ou 1 .
/ utqkuykdzz = / *u kdz — / (|ut|2 + Cijmiuju’,)pdx
dt Q v va 2 Q , ’
m, i 2 1 k, k m, i
+ [ (Cijmuuju'y — ug|*)dx — o [ 4V CijmiuTu’ydz
Q T

1
+ /quk|ut|2dz+/ fq"u pda. (9.3.22)
2Jr Q

Using the differential equation (9.3.1), we obtain

d
/utud;z::/uuttder/ |ug|*d
dt Jo Q Q

:/ui{CijmluT),j—&-fi}dx—i-/ |ut|2dx
Q Q

ou , 9
= - ijm Tt — d d
/ 8VAdZ /Q(C] ulfu lue]?) er/Quf x

which yields

X d ou
/Q(C’ijmlu?fufj—mtp)dx: —dt/Qutudx+/ 8VAder/Qufdx.
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Thus substituting this identity into (9.3.52), we get
d ou 1 .
+ | u Ou dz+ [ ufdx — L ¢V C M dz
r Ova Q 2 J)r ST

1
+ /quklutl2d2+/ fa"updz
2 Jr Q

x() ::/thku,kdIJr/ wpude.
Q Q

Since v = 0 on I'g, we have

with

/auqku dz / auquykdz (9.3.23)
’k- - 5 D
T ov Ty ov

/divuquu,kdz:/ ¢ V| div ul?dz, (9.3.24)
F() FO

/(Vu)l/qku,kdz:/ ¢ V| divul?dz. (9.3.25)
F(] FO

Observing that (9.3.11) yields

ou

ova Adivur + ugs + pu(Vu)v,

we conclude from (9.3.23)—(9.3.25)

ou / k. ‘au
u pdz = v
/F@VAq o Foq # 81/
which implies
d bk ou
t =
X0 /Foq v {u‘ay
ou 1 9 ;
dx — jm Tty d
+/1—‘1 aVAq uyk v 2/§Z{|Ut| +C] lu’IUJ} !
1 m i ou
— 2/FqukCijml“,l u,jdx—‘r/ruaVAdZ

1
+/ufdz+ / qkuk|ut|2dz+/quuykdx.
Q 2 Jr, Q

¢"vF > a >0,

2

+ (1 + N)| divul? der/ Ou q"u pdz
r, 8'0,4

2

+ (u+)\)|divu|2} dx

(9.3.26)

Since on I'y,
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we can get
Ou / du |? 1 / - _
ukdz < ¢ dz + VGl ydz, 9.3.27
/Fl aVAq ok T aVA 8 I, q Jmlt ( )
8uudZ<c/ 2dz+1/0~ wju de (9.3.28)
T, 31/,4 - I al/A 8 Q igmlt U j ) ..

where ¢ > 0 denotes various positive constants.
Noting that on T,

; ou .
CijnLluTufj = MI 9 |2 + (/J + )\)| div u|2
v
and using (9.3.26)—(9.3.28), we obtain

ou |?

d
8u,4 z

d 1 .
X0 = ) [ Gl + O o e [
Q Iy

1 1 -
+ "V ug|?dz — " VEC Tt dz
2 Jr, 1 ) AN

+/ufdx+/ fd*u de.
Q Q

On T'1, using (9.3.19), we have

ou

= Oyu + aHR3v + aHhi?
81/,4

S — / gt — 3) (u(s, ) — u(t, ) ds

+ 7guo + aHR3v — aHh?.

Noting that

/Ot g'(t—s) (u(s,-) —u(0,-))ds < </Ot |9'(s)|ds> 1/2 o

we arrive at

/ |f|2dx < c/ IV x h|2d;z:+c/ IV0|2dz,

dz <c / (|ut|2 +g |u|2 +1g |Du)d1’+cg F(0) Jrc/ |V x h|2dx.
Q

Iy

/ |h|2dx+/ \Vh|2dz < c/ IV x h|2dz
Q Q Q

I o

Using

8u,4
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in our situation because of the properties of h and the fact that  is simply
connected (see page 358 in [211] or page 157 in [498]), we thus have proved the
following lemma.

Lemma 9.3.5 ([652]). The following estimate holds,

d 1 . 1 )
)< — 2 sz Mot Ny — sz moiod
X0 < =y [l Comantpatyie = [ iz

+C/(|V x h|? + |V9|2)d;z:+c/ lug|?dz
Q r

1

+c | |¢|Dudz + cg*F(0).
I

Now we can prove the following main results which is due to [652].

Theorem 9.3.6 ([652]). Let g be an exponentially decaying resolvent kernel as in
(9.3.16), and assume (9.3.18) holds. Then the energy F defined in (9.3.20), which
is associated to the solution of the initial boundary value problem (9.3.1)—(9.3.6),
decays exponentially, i.e., there exist constants dy > 0,d; > 0 such that for all
£>0,

F(t) < doe”M'F(0). (9.3.29)

Proof. Let
L(t) .= NF(t) + x(¢), (9.3.30)

with NV > 0 sufficiently large.
Then there are positive constants kg, k1 such that for all t > 0,

koF(t) < L(t) < k1 F(¢t). (9.3.31)
Moreover, for N large enough, using Lemmas 9.3.3 and 9.3.5,

d

dtL(t) < —koF(t) + cg*F(0)

with a constant k2 > 0. Here we have used the assumption (9.3.16) in order to
conclude the following estimates

—T/ g"Dudzgé/ g'Oudz
2 Iy I'y

T/ g'lul?dz < 75/ glul?dz
2 Fl Fl

for the corresponding two terms appearing in Lemma 9.3.3, where ¢ > 0 is a
constant.

and
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Thus we obtain

ka
Lt) < —
dt()_ k1

Using the exponential decay of g, we conclude from Theorem 2.3.1 or Corollary
2.3.1 that there exist constants dy,d; > 0 such that for all £ > 0:

L(t) + cg®F(0).

L(t) < doe~ M L(0)
which implies (9.3.29) by using (9.3.31) again. O
Finally, we consider the case where g decays polynomially as in (9.3.17).

Theorem 9.3.7 ([652]). Let g be a polynomial decaying resolvent kernel as in
(9.3.17), and assume (9.3.18) holds. Then the energy F defined in (9.3.20), which
is associated to the initial boundary value problem (9.3.1)—(9.3.6), decays polyno-
mially, i.e., there exists a constant dy > 0 such that for all t > 0,

do

FIO< (14 pyon

F(0). (9.3.32)

Proof. We define the functional L(t) as in (9.3.30) and we have the equivalence to
the energy F'(t) as given in (9.3.31). A negative term

—cg(t) [ [ul*(t,2)dz
I

can be obtained from Lemma 9.3.5 and the estimate
g(t) / lu|?(t, 2)dz < c/ Cijmlu?l’ufj(t, x)dx.
I Q

From Lemmas 9.3.3 and 9.3.5, using the properties of ¢’ from the assumption

(9.3.17) for the term
—; /Fl ¢"'Oudz,

we can obtain

d
PRAORSE (M(t) + g(t)/ uPdz+ N [ |g/|*F i Dudz)
Iy I'y

(9.3.33)

+ka | |g'|Oudz + cg®F(0),
I'y

where ks, k4 denote positive constants and M = M (t) was defined in (9.3.21). O

To continue the proof, we need several inequalities collected in the next two
lemmas which are based on those from [648], partially extending those.
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Lemma 9.3.8 ([652]). Let m and h be integrable functions, and let 0 < r < 1 and
q > 0. Then for any t > 0, we have

/ |m(t — 7)h(T)|dT (9.3.34)
. /(a+1) (gt )
< (/ |m(t —7)|'" a |h( |d7'> (/ [m(t —7)|"|h( )|d7’> )
0
Proof. Let

ulr) =l = D)1= D ([ ),
w(r) = |m(t — )|/ () V@D,
Then for any fixed ¢ > 0, we obtain
im(t — 7)h(7)| = [v(7)h(T)|.
Applying the Hélder’s inequality with exponents

§= % forv and 0" =q+1 forw,
g+1

we get the desired estimate (9.3.34). O

Lemma 9.3.9 ([652]). Letp > 1, 0 <7 <1 andt > 0. Then we have, for0 <r <1,

t 1/(14+(1=7)(p+1))
| Oudz < 2 ( / |g’<T>|’”||u||%oo<<o,t),Lz<m>)

I
) (1=r)(p+1)/(1+(1—7)(p+1)) (9.3.35)
X ( lg'|* o Dudz> ,
I
and forr =0,
t 1/(p+2)
o1Bud <2 ([l Mgt +lutr Moge, )
= 0 (9.3.36)
L (p+1)/(p+2)
X ( lg/["F o Dudz) .
'y
Proof. Applying Lemma 9.3.6 with m(7) := |¢'(7) = Jp, u(t) —u(r)]d>
and ¢ := (1 —7r)(p+1) (¢t > 0 fixed) proves the lemma 1mmedlately O

Applying Lemma 9.3.7 with 1 > r > 0, we get

C

N1+(1/(p+1))
rd Oudz > )1+(1/(17r)(p+1))

" (f(f lg'["(7)d= F(0)1/(1=r)@+1)

1+(1/(1=r)(p+1))
X < |g’|Dudz)
'y

(with ¢ = ¢(r) as long as r is not yet fixed).
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On the other hand, we may have

5 4 (ot " )
cg | |ul*dz+ M < cF(0)a=me+n | M+ cg/ |u|dz | .
Iy

Iy

We conclude from (9.3.33) using the last two inequalities:

1
>1+(1r)(p+1)

(cg |u|?dz + M

ry

4 (et
+ lg' | Dudz
Iy

if 7> 1/(p+1) such that [;"|¢|"(r)dr < +o0.
This implies, using (9.3.32),

dt ~ F(0) (1—m)(p+1)

+ chF(O)

d L(t) < O LM anery 4 eg?(H)L(0) (9.3.37)
dt L(0) 0=nG+1)

with some constant ¢ > 0. Thus Theorem 2.3.4 with f = L,a= (1 —7)(p+1) and

B = p? gives us .

L(t) < (14 £)a=r)p+) L(0). (9.3.38)
Choosing 1 > 7 > 1/(p+ 1) such that
a=(1-r)(p+1)>1
or, equivalently,
! <r< b
T )
1+p 1+p
we obtain from the inequality (9.3.38)
+oo “+ o0
/ F(r)dr < c/ L(r)dr < ¢L(0) (9.3.39)
0 0
and
tHlu(t, N[T2(r,) < etL(t) < eL(0) (9.3.40)
as well as
t +oo
/ [|u(T, -)||2L2(F1)d7' < c/ L(r)dr < ¢L(0). (9.3.41)
0 0

From the estimates (9.3.39)—(9.3.41), we conclude, using Lemma 9.3.7 again,
now with r = 0:

. . 1+1/(p+1)
71141/ (p+1 > /
N 9l Cudz > F(O)/ 0+ (/F lg |Dudz) ;
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and hence, with the same arguments as in the derivation of (9.3.37),

d —c L1/ (D) | 2
dtL(t) < L(Q)l/(p-i-l)L(t) +cg (t)L(O)

This implies by applying Theorems 2.3.4-2.3.5 again with a =p+1, 5 = 2p
(>p+1)

L) < ¢

- (1+ t)P+1L(O)

and hence, by (9.3.31) and for some constant dy > 0 such that

do
< (%0 F0

which completes the proof of Theorem 9.3.2. O

Remark 9.3.3 ([652]). We note that for a thermoviscoelastic system discussed
in [648], it was shown that a polynomial relaxation function cannot lead to an
exponential decay. This gives us a hint for the conjecture that the polynomial decay
rate obtained here can not be replaced by an exponential decay result. Indeed, for
the system of pure elasticity, with the memory type boundary as discussed here, the
exponential decay for exponential kernels was shown in [20]. A merely polynomial
kernel there can not lead to a general exponential decay result, which can be seen
as follows.

To end this section, we give an example.

In the one-dimensional case, the system of equations of elasticity in Q :=
(0,1) with memory type boundary condition reduces to the problem

Utt — QUgg =0, (9.3.42)
U |t=0=0, uy |t=0= u1, (9.3.43)
Ulpe=0=0, (u+ (uz*7))|z=1=0, (9.3.44)

where a > 0 is a constant. The energy is given by

1
£0)i= [ (ul® + alusP)t,2)do.
0
We assume
up =0, u; € C5°(Q)\{0} (9.3.45)
and for the kernel b with —r'(¢)/r(0):

1

b(t) = (1+t)p
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for some constant p > 1. Now the assumption that there exist constants ¢ > 0 and
0 > 0 such that for all £ > 0, we have

E(t) < ce™®E(0) (9.3.46)

which will lead to a contradiction in the sequel.

Observe that v := u, satisfies the same system (9.3.42)—(9.3.44) as u due to
the choice of the initial data in (9.3.45). Hence also the energy associated to v
decays exponentially, which implies, using the differential equation and Sobolev’s
imbedding theorem, that there is a constant ¢y > 0 depending on the initial data
such that for all ¢t > 0:

lu(t, )| + |ug(t,1)] < coe . (9.3.47)
The boundary condition (9.3.43) can also be stated as (cf. (9.3.13))

(=b*up + up + 7U) [p=1= 0,
which implies by (9.3.47)

t
1
‘ /o A+t S)pux(& 1)ds

On the other hand, by dividing the integral from 0 to t into two parts from
0 to ; and from ; to t, it can be easily seen that for any m > 1,

< cope 0 (9.3.48)

¢ 1 Co
. < . 9.
‘/o (1+t—s)mul(8’1)ds S (44 hym (9.3.49)
Forallt >0 and 8 > 0, let
+oo
Gs(t) :/ uz(s, 1)ds.
t+p
Then
¢ 1 1 o=t |
/0 (14t S)I)um(s, 1)ds = [(1 N S)pGB(t - s)} . er/O (1+ S)pGB(t — s)ds
_ G5(0) 1
= i Gs(t)+ 0O ((1 . t)p+1) : (9.3.50)

where we have used (9.3.49) for m =p + 1.
Case 1: There exists a 3 € [0,400) such that G5(0) # 0. Thus from (9.3.50), it

follows
¢ 1
/ ug(s,1)ds
o (1+t—s)P

which is a contraction to (9.3.48).

lim
t——+oo

(1+6) = G5(0) #0
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Case 2: For all 8 € [0,400) : Gg(0) = 0. This implies that for all ¢ > 0,
ug(t,1) = 0,

and hence, using the boundary condition and the initial condition ug = 0, we see

that u satisfies
Ut — QUgy = 07

U lt=0 =0, ¢ |4=0 = ui,
u |1‘:O = 07 u Ia::l - 07

which yields that the energy

E(t) = /O luy (2)]2dz

is a constant, this is a contraction to assumption (9.3.46).



Chapter 10

Blow-up of Solutions to Nonlinear
Hyperbolic Equations and
Hyperbolic-Elliptic Inequalities

In this chapter, we shall consider the blow-up of solutions to some nonlinear hyper-
bolic equations and hyperbolic-elliptic inequalities. This chapter consists of seven
sections. In Section 10.1, we apply Theorem 2.4.6 to investigate the blow-up of
solutions to semilinear wave equations. In Section 10.2, we shall employ Theorem
2.4.22 to study the blow-up of solutions to semilinear wave equations. In Section
10.3, we shall employ Theorem 2.4.7 or Corollary 2.4.2 to establish the blow-up of
solutions of some nonlinear hyperbolic equations. In Section 10.4, we shall exploit
Corollary 2.4.8 to study the blow-up and estimates of the lifespan of solutions
to semilinear wave equations. In Section 10.5, we shall employ Theorem 2.4.9 to
investigate the Cauchy problem for the dissipative nonlinear wave equations. In
Section 10.6, we shall apply Theorem 2.4.4 to investigate the blow-up of solutions
to wave equations with a nonlinear dissipation. In Section 10.7, we shall apply
Theorem 2.4.26 to prove the non-existence of global non-negative solutions to
the quasilinear hyperbolic-elliptic inequalities. Inequalities chosen in this chapter
are specially selected and very important in deriving the blow-up of solutions to
nonlinear hyperbolic equations and hyperbolic-elliptic inequalities.

10.1 Blow-up of solutions for nonlinear wave equations

In this section, we apply Theorem 2.4.6 to study the blow-up of solutions to
semilinear wave equations. Here we shall choose the results due to Glassey [318].
Consider the following Cauchy problem

0*u v n

o ~Du=lufP, zeR", 0<t<T (10.1.1)

U(l’70) = f(‘r)a ut(x70) = g(l’), (1012)
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where A denotes the Laplacian. We expect “small” solutions to exist globally
if a given sufficiently regular datum is small at infinity and p is large enough
(depending on n), while most solutions should blow up in a finite time if p is “too
small” (but greater than one). Thus we can guess that there exists a critical value
of p say po(n) such that global existence of all small solutions holds if p > po(n),
while most solutions blow up in a finite time if 1 < p < po(n).

The following theorem is due to Glassey [318].

Theorem 10.1.1 ([318]). Let 0 < T,n < 3, and u(z,t) € C*(R™ x [0,T)) be a
solution to problem (10.1.1)—(10.1.2).

(1) Assume that
(i) f.9 € Cg°(R™), supp{f,g} € {lz| < k};
(ii) ¢f = [po flx)dz >0, cg = [z, g(x)dz > 0;

(i) 1<p< "+1+2V(;12_+1)10"—7 (1<p<+oo, if n=1).

Then T < 400, i.e., u blows up in a finite time.

(2) Let p =1++/2 when n = 3, let the Cauchy data satisfy above (i) and (ii),
then there exists a positive constant cg, depending only on k, such that if
u € C?(R3x[0,T)) is a solution to problem (10.1.1)—(10.1.2), then T' < +o0,
provided that cy > co and cqg > cp.

Remark 10.1.1 ([318]).
(1) We do not discuss the case n = 1 explicitly since the result of it follows from
Kato’s theorem [418]. However, the proof given here extends easily to n = 1.
We also note that there is no critical value of p for n = 1, because the free
solution (the solution of uy — u,, = 0 with the same data) does not decay
uniformly to zero as t — +o0.
(2) We observe the critical value of p,

po(n) = 2 1)[n+1+(n2+10n77)1/2] (10.1.3)

is the large root of the quadratic
(n—1)p?>—(n+1)p—-2=0.

(3) For n = 3, we know from John’s theorem [405] that the present blow-up
result up to and including the critical value po(3) = 1 + /2 is sharp, so we
also expect that po(2) = }(3 4+ v/17) is sharp.

(4) We note that hypothesis (i) implies the existence of a unique classical local
in time solution to problem (10.1.1) (for n < 3). Such a solution u can be
obtained by iteration; thus w has compact support in x for each fixed ¢.
Moreover, it suffices to assume that f € C§,g € CZ over R";n = 2, 3.
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(5) Strauss in [898] discussed a similar quadratic equation for p arising in analyz-
ing the asymptotic behavior of solutions to nonlinear Schrédinger equations
of the form

tuy = Au + u?,

and had also answered an early conjecture of the present result.

First we derive the lower bounds on LP-norms of solutions of problem (10.1.1).
Note that the free solution will be the solution ug of

82u0
o2~ Auo=0 (10.1.4)

with the same Cauchy data as u. By L?-norms we denote

o= ([ mera)” @z

an integral without explicit limits is to be taken over all of R™, and the letters ¢
are universal constants which may change from line to line.

The proof of the following lemma can be found in [318].
Lemma 10.1.2 ([318]). Let u € C?*(R" x [0,T)) be a solution of problem (10.1.1)
with the Cauchy data satisfying hypotheses (1) and (ii) of Theorem 10.1.1. Let

p>1ifn=3; p>2ifn=2, then there exists a positive constant c, depending
only on p,n,k,c and Cy such that

—(n=-1)(p—2
2

/ lulPdz > c(k + 1) "I+ k) (10.1.5)

on 0 <t<T, where

v = é(p72)a an:2a
v =0, if n=3.

Corollary 10.1.1 ([318]). Let k,n,p > 2 be fized, then the constant ¢ in (10.1.5)
tends to infinity as cy and cqy tend to infinity.

Now we are in a position to prove Theorem 10.1.1.

Proof. Let u satisfy (10.1.1)—(10.1.2), we shall derive a contradiction by assuming
that T' = +o00.
First assume that 1 < p < 1+ 2/n for any n. Define

F(t) = /udm. (10.1.6)

Since u has the compact support, the integral extends only over the set {|z| <
k+t}.
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Integrating (10.1.1), we obtain
F(t) = / lufPda = / lufPda. (10.1.7)
|z|<k+t
By Hoélder’s inequality, we have
F(t) < clu(®)|p(k + )" ") (10.1.8)
where a constant ¢ > 0 depends only on n,p. Thus (10.1.7) implies
F"(t) > cFP(t)(k +t) P~V (10.1.9)

where we have used the fact F'(t) >0 and u > ug on R"™ x[0,T),
F(t)z/ updx = cy +tcg > 0.
|z| <k+t

Using estimate (10.1.7) and the initial condition F’(0) = ¢4 > 0, we conclude
that F’(t) > 0. Hence multiplying (10.1.9) by F’(t), we may get

1d 2 c oo d
)i > n(p—1) Fp+1
g FUOF = ()00 § Py
d c
> FPEY ) (k4 t)~ =1
—dt [p—i— 1 ®)(k+1)

Thus
C
FPHLY() (k + )~ =D
o PO+
(10.1.10)

1 2 c —n(p—
+ (F(0))° = ey,
FO) = )

, (F(0) >

2
If ¢ in (10.1.9) satisfies

o (FO)F )k,

< ey

then (10.1.10) gives us

2c

(F'(t))* > - (k4 t) =D prti(), (10.1.11)

If ¢ in (10.1.9) satisfies ¢ > ¢, we replace (10.1.9) by
F"(t) > ¢, FP(t)(k + )"~ (10.1.12)

and obtain the same inequality as above (10.1.11) with ¢ replaced by c,, in either
case, (10.1.11) yields the differential inequality

F"(t) > cF(t) - (k+1)~° (10.1.13)
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where a = (p+1)/2,8 = (n(p — 1))/2,¢ > 0. Since a > 1, (10.1.13) implies that
F — +o0 in a finite time, provided that 8 < 1, which holds iff p <14 2/n.
Therefore, to proceed, we may assume that

1+2/n<p< n+1+ (n?+10n—7)Y2) = po(n),n =2,3. (10.1.14)

1
2(n—1)

Notice that the additional hypothesis in Lemma 10.1.1 (p > 2 if n = 2) is now
superfluous. We treat the critical case p = po(n) for n = 3 at the conclusion of
this discussion.

Defining again F(t) by

F(t) :/ udr = /udx7 (10.1.15)
|z| <k+t

F(t) = / |ulPdz (10.1.16)

we have

so that applying Lemma 10.1.1 gives us

_ (n=1)(p—2
2

F'(t) = / lulPdz > c(k +1t) ) In""(1+k+1). (10.1.17)
We recall from Lemma 10.1.1 and (10.1.14) that v > 0 for n = 2 and n = 3.

Thus (10.1.17) implies

_(n=1)(p—2)
2

:;t (1 +k+)F' )] —v(d+k+t) P In" M1 +E+0)F (t) > c(k+1)

whence

d . , _(n=1)(»-2)
it "1+ k+t)F' ()] > c(k + 1) 2
since v > 0 and F'(t) > 0 for all .

Integrating once in time, we then have

In"(1+k + t)F'(t)

n—1 -2
1- (-1 E-2)

>cgln"(1+k)+c|l— -

(n — 1)2(13 - 2)} -1 [(k NS (n=1)(p-2)

since F’(0) = ¢4. We note that

(n=1)(p-2)
2

which is true by (10.1.14). Since v > 0 and F(t) > 0 for all ¢ > 0,

1— >0, iff p<2+2n+1)7"*

jt [In"(1+k+t)F(t)] > In"(1 4k +t)F'(t).
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Therefore, we can integrate once again to get

(n—1)(p—2)
1=y

" (1+ &+ )F(t) > &) + tc) C(l (n— 1)2(p2))1k

~Dp-2)1" ~Dp-2)1"
T S )
2 2

) (k)2 "R 2 T (10.1.18)

where ¢ = ¢y In"(1 + k), ¢;, = ¢ In"(1 + k).
Set

-1 -2 n—1)(p—2

c3 = {1 (n )2(p )] N S (10.1.19)

— ]. — 2 — 1 — 2 n—1)(p—2
c1 = [1(71 )(p )] {z(n )(p—2) RO (10.1.20)
2 2
Crx = min(cs, cq) > 0. (10.1.21)

If ¢ in (10.1.17) (which depends only p,n,k,cs and ¢,) satisfies ¢ < ¢4y, then
(10.1.18) shows that there exists a positive constant ¢ such that

(n—1)(p—
2— TP

F(t) > c(k+1) YT+ ko). (10.1.22)

If ¢ in (10.1.17) satisfies ¢ > c., we replace (10.1.17) by

—(n—=1)(p—2)
2

F"(t) > cou(k +1) (14 k4 t) (10.1.23)

and again proceed to derive an inequality of the form (10.1.22).
In the inequality

c(k +6)"PV|lut)|E > FF(¢), (10.1.24)
we may write, for some 6 € (0,1), the right-hand side in the form
FP(t) = FP(t)F(=%(1)
and estimate the second factor below using (10.1.22). Thus (10.1.24) implies
lu(®)|F > cF (t)(k+1) " " =D =2l mn=1) 1y =00 (1 4 | 1) (10.1.25)
Inserting inequality (10.1.25) into (10.1.16), we can get
F'(t) > cFP@t) - (k+t)"“In (1 + Kk + 1) (10.1.26)
where
[4—(n-1)(p-2)], (10.1.27)
e=vp(l—-46)>0. (10.1.28)



10.1. Blow-up of solutions for nonlinear wave equations 399

Multiplying (10.1.26) by F’(t), we may get

1
) CZ (F'(1))* > CZ Qpi . FOPYL)  (k+t) M In (1 +k +1t) (10.1.29)

provided that
p>0. (10.1.30)

Assume (10.1.30) for the moment; then (10.1.29) implies

Fw)?>

> eerIF(”’“(t)(k—i—t)’“ln’g(l—Hc—i—t) (10.1.31)

provided that ¢ in (10.1.26) is chosen sufficiently small exactly as in the argument
yielding (10.1.11) from (10.1.9). Estimate (10.1.31) thus gives us the differential
inequality

F'(t) > cFo(t) - (k+t)PIn"2(1 + k+1) (10.1.32)
where o = ;(Gp +1),8= éu,c > 0. Applying Theorem 2.4.6 to (10.1.32) shows
that ' — 400 in a finite time whenever

a>1, B<1,0<e, or a>1, B=1, ¢/2<1. (10.1.33)

This analysis is based on the assumption that some 6 € (0, 1) exists for which
(10.1.30) and (10.1.33) are valid. Hence the final list of constraints is

(1) a>1, 0<pu<2 0<e¢, 2 a>1 p=2, £<2. (10.1.34)

We now need to verify these inequalities are satisfied simultaneously. By
(10.1.27) and (10.1.34), case (1) is equivalent to the list of constraints in the
following:

0>, (10.1.35)

2n(p—1) 2[n(p—1) -2
pld—(n—1)(p—2)] pld—(n—1)(p—2)]
pld—(m—-1)(p—2)] =2n(p-1) -2

1-— <O0<1-—

_ ol - Do . (10.1.36)
Hence case (1) holds iff
s ] p-1 P = (0 =1)(p = 2)] = 2n(p — 1)
G L B o

L PA=(n=1)(p=2)] - 2[n(p-1) - 2]
pld—(n—1)(p—-2)]
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A simple calculation shows that

1 pld—(n—1)(p-2)]-2n(p—1)
p pld—(n—1)(p—2)]

iff p> 2, and this holds by assumption (10.1.14) on p for n = 2,3, therefore,
from (10.1.37) case (1) holds if

1 4—n—1)(p—2)]—2 —1)—2

p pld—(n—1)(p—-2)]

which also shows that § < 1ifn(p—1)—2>0,ie.,ifp > 1+ 721 This is guaranteed
by (10.1.14). Thus by (10.1.38), we can require

4= (n-1)p—2) <pld—(n—1)(p—2)] - 2[n(p—1) — 2],
- (p— DA~ (n—D(p—2)] > 2nlp—1) - 2]
This is equivalent to

(n—1)p*—(n+1)p—-2<0 (10.1.39)
which holds if 1
1+ (n? +10n —7)"/2|. 10.1.4
p<2(n71)[n+ + (n"+10n —7) ] (10.1.40)
This is precisely hypothesis (iii) of the theorem. Similarly, case (2) holds if
2 -1)—-2
b= (= 1)(p—2)]  2ln(p—1) 2
pld—(n—1)(p—-2)] 7
4
0>1-— . 10.1.42
— plp-2) ( )

We may find a 6 satisfying (10.1.41), which also implies (10.1.40). When
n = 3,v = 0 (by Lemma 10.1.1), so ¢ = 0 in (10.1.28). Hence, (10.1.42)) holds
automatically in three dimensions n = 3; when n = 2, by (10.1.28),

e=vp(l-0)= ;p(p -2)(1-19)

where we have used v = }(p — 2) from Lemma 10.1.1, thus (10.1.42) is the ad-
ditional constraint imposed by case (2) when n = 2 by (10.1.55), and p > 2 by
(10.1.14). Hence (10.1.41)—(10.1.42) are satisfied whenever

1 o1 4

P p(p—2)
But this holds iff p? — 3p — 2 < 0 which is precisely (10.1.39) when n = 2. This
completes the proof of the theorem. O
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Now let n = 3,p = po(3) = 1 + +/2. Thus
pP—2p—1=0. (10.1.43)

In this case, the interval (10.1.38) degenerates to a point, and we obtain 6 =
1/p, a =1, =1, p=2,1ie., we get the linear differential inequality

F'(t) > cF(t)(k+t)~!

which implies power growth in ¢ for F, with a rate depending on c. Since we have
restricted ¢ several times, we are not a priori clear that ¢ can be made large by
choosing large data, this, however, is the case that we establish with the following
argument.

In fact, we shall show that the functional F'(¢), defined by (10.1.6), satisfies
an estimate of the form, for all ¢ > 0,

F(t) > c(k + 1), (10.1.44)

where ¢ > 0 depends only on ¢y, cy and the fixed values of £ and p, and where
d > 0 can be made arbitrarily large, provided that ¢; and ¢4 (defined in part (1)
of the theorem ) are sufficiently large.

To do this, consider again the inequality

F'(t) = / lu[Pdez > c(k + 1)~ P2, (10.1.45)

From Corollary 10.1.1, we derive that this constant ¢ > 0 is proportional to ¢},
where ¢; = min {cg, k:_lcf} > 0. Consider now the Cauchy data for which ¢;, now
p=1++/2> 2 and the constants cs, cs, defined by (10.1.19), (10.1.20), depend
linearly on cy,cq, hence, for large data, we may assume that the constant c in
(10.1.17) above satisfies ¢ > ¢y, Where ¢, is defined by (10.1.21). Therefore we
obtain an inequality of the form (10.1.23), which is then integrated to get (10.1.22),
which will be written as, for all ¢,

F(t) > eo(k + )2~ P2, (10.1.46)

where ¢3 > 0 is proportional to ¢; (since ¢, is also proportional to ¢1).
Next, the constant ¢ > 0 in (10.1.8):

F(t) < clult)|,(k +)*"» ) (10.1.47)

depends only on p; we write ¢ = ¢,,.
Therefore, we conclude

[u(t)]|2 > cp - FP(t) - (k+¢) 3P~ ¢, > 0. (10.1.48)
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We now write FP(t) = F(t) - FP~1(t) and estimate the second factor below

using (10.1.46), it follows that
u@)]b > ¢, - F(t) - (k+ £) 31 b1k 4 t)p;1[4—2(p—2>] (10.1.49)
= ey TF () (k +1) 2 -

since ¢y is proportional to c¢1, and p satisfies (10.1.43). Thus, this and (10.1.45)
imply for all £ > 0,
F"(t) > s F(t)(k +1)72, (10.1.50)

where c5 > 0 is proportional to cﬁ’fl.
From (10.1.50), we derive for all ¢ > 0,

d C5F2(t)

F™2(t) — 10.1.51
dt ®) (k+t)2] =7 ( )
whence

F2(t) ¢s5¢5
F ()% > Cs 2 !
(FO 2 L+

) ) ) (10.1.52)

cs 2 (t) 2 C5C + C5C5 (k+t)2—2(p—2)

Tok4t)2 9 k2 2

where we have used (10.1.46). The exponent in the last term here, 2 — 2(p — 2) is
positive if p < 3, which is satisfied by p = 1 + /2. Hence, (10.1.52) shows that

(F'(1))? > caF2(t)(k + 1) > (10.1.53)

where c¢g > 0 is proportional to cfﬁl. By increasing the initial time if necessary, we
can therefore assume (10.1.53) holds for all ¢ > 0. It then follows from (10.1.53)
that for all £ > 0,

F'(t) > dF(t)(k+ )71, (10.1.54)

where d > 0 is proportional to c&pil)/z.

Estimate (10.1.54) implies, for all £ > 0,
F(t) > FO)k™4(k + 1), (10.1.55)

which is estimate (10.1.44), and d > 0 can be made arbitrarily large provided that
both ¢y and ¢, are sufficiently large.

Returning to (10.1.9) and using (10.1.55), we have, for any 6’ € (0,1) and
for all ¢ > 0,

F"(t) > ¢, FP(t)(k + t)*B(pfl)
= ¢, P ()PP (1) (k + 1) 0 (10.1.56)
Z Cp k deal(t)C]}(l—Q/) (k I t)dp(l—Q/)—?)(p—l)
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which obviously will imply finite time blow-up of F'(¢) as before, provided that we
can choose a ¢’ € (0, 1), satisfying

pd’ >1 (10.1.57)
and
0<3(p—1)—dp(1—-6)<2. (10.1.58)
Thus we require that 6" satisfy
1 3(p—1) } , 3p—5
max< ,1— <0 <1- . 10.1.59
{p dp dp ( )

Now choosing ]10 <1- S(Z;l) for d > 3, (10.1.59) always holds, indeed, this

can be achieved by a sufficiently large choice of ¢;. Finally (10.1.59) also implies
that any such @’ satisfies 0 < 6’ < 1, since p = 1 4+ /2 > 5/3, and this completes
the proof. [

Remark 10.1.2 ([318]). For n > 3, we can easily recover Kato’s result [418] as
follows, let u be a solution of (10.1.1) with finite speed of propagation. Then,
noting that fuoda: > c¢1(k +t), where ¢; = min {cg, k—lcf}7 we get

F(t) = /udm > e1(k+1).

This estimate holds in any dimension, regardless of the sign of the funda-
mental solution, thus it follows from (10.1.7)—(10.1.8) that, for 6 € (0,1),

F(t) = / luPda > cFP(t)(k + 1)~
> cF(t)(k + t)PA -0 —np=1),
Integrating this as before, we find that F'(t) — 400 in a finite time provided that

n+1

1<p<
p_nfl

which is Kato’s theorem [418] when specialized to (10.1.1).

10.2 Blow-up of solutions to semilinear wave equations

In this section, we shall employ Theorem 2.4.22 to study the blow-up of solutions
to semilinear wave equations. These results are due to Glassey [316].

It is well known that the blow-up problem on a bounded domain is more
relatively easier, since the method of proof, closely following that of Kaplan [413],
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is independent of both the spatial dimension and the Riemann function of the
wave operator.

We shall consider the initial boundary value problem
‘?;;;—Au:f(u) e, t>0,
u(xz,0) =0 for z€0Q, t>0, (10.2.1)
u(x,0) = uo(x), w(z,0) =ui(z), z€Q, t>0,

where Q C R™ is a bounded open set with smooth boundary 92.
Let 1 (x) denote the first eigenfunction for the problem

{AMWO’ zei (10.2.2)

=0 on 09,

and let u = py be the corresponding first eigenvalue.

By a classical theorem (see [176]), we may assume that ¢ (z) > 0 in Q.

We now give two assumptions. Let S C R™ and let A\, «,f denote non-
negative constants. The first hypothesis (H1) concerns the Cauchy data:

(H1) u(x,0) > o, 9%(2,0) > B for all z € 5.
Second, we specify the nature of the nonlinearity:

(H2) f(s) is bounded from below by a locally Lipschitzian, convex function g(s)
satisfying
(1) g(s) — As is a non-negative, non-decreasing function for all s > «;
(ii) g(s) grows fast enough as s — +oco so that the integral

. ; 12
fi- [T hategoaesn [o@a e o2y

converges.
We assume that

(1) wo(x) = u(z,0) > 0, ui(x)ui(z,0) > 0 for all z € €, there exist two points
xo, 21 € Q such that ug(zg) = u(x,0) > 0, ui(x1) = ue(x1,0) > 0.
(ii) (H2) holds with A = p,

a:/w(q:)u(xm())da?; ﬁz/w(a:)ut(xl,())dm.
Q Q

Note that both « and § are positive by hypotheses.

We may now prove the following main result due to Glassey [316].
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Theorem 10.2.1 ([316]). Assume that u(x,t) is a C? solution of problem (10.2.1)
such that (i) and (ii) hold. Then

lim sup |u(z,t)| = +oo
1=ty ze

for some finite time to < Ty, where Ty is given by (10.2.3).

Proof. Let ¢(x) be as defined by (10.2.2). Without loss of generality, we may
assume that v is normalized:

/Qw(x) dx = 1.

o) = [ dlaue.t)da.

Let

Then multiplying (10.2.1) by ¢ and integrating over €, and noting that u € C?,
we obtain

/Qwuttdxzéziz/quAuder/wa(u)dx.

By Jensen’s inequality and (ii), we have, since 1 is normalized,

[ wtde= [ vowdo g [ vuds) = (o)

Now using

PAu=V - (pVu) — V- (uVe) + ul;

and the boundary conditions satisfied by u and v, we have

/QwAudx:/Qqudx:—u/ﬂuwdx:—uqb(t).

Thus we obtain

¢+ po > g(¢)
with

»(0) = /Qz/J(J:)u(LO) dr=a>0; ¢0)= /Q’(/J(l‘)ut(x70) dx = >0.

Hypothesis (ii) implies that Theorem 2.4.22 is applicable with h(s) = g(s) —
us, therefore

() s —1/2
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and ¢(t) develops a singularity in a finite time to < Ty, where

“+o0 s —1/2
Ty = / {uaz + 3% — pus® + 2/ g(f)dﬁ} ds.

Finally, since ¢(t) > 0, we have

1) = ‘/Qw(x)u(x,t) do

= sup |u(z, t)],
TeQ

< sup |u(z, )] 1/)
e

which thus proves the theorem. O

Corollary 10.2.1 ([316]). For each p, 1 < p < 400,

/p
lu(®)| ey = (/ |u(z, t)P dI)

blows up in a finite time.

Proof. The proof of the corollary is simply to apply Holder’s inequality to the
term | [, ¥(z)u(x, t) dxl. O

Remark 10.2.1 ([316]). As Kaplan has noted (see, e.g., [413]), A may be replaced
by any uniformly elliptic self-adjoint second-order operator

S 2 (o 2
i1 8;1:1 Y 895]-

with smooth coefficients a;;(x).

Remark 10.2.2 ([316]). The same result of Theorem 10.2.1 holds if the boundary
condition is of the form

u(z,t) = ®(x,t) forall €0, t>0

provided that ®(x,t) > 0 for all 2 € 9Q, ¢t > 0. To show this, we need only to
prove that the term — fQ -(uV1)) dx is non-negative. Now ¢ obeys the maximum
(minimum) principle, and assumes its minimum value (zero) on 0€2. It thus follows
that A is directed toward the interior of 2, so that g’f < 0 on 01, where v =
outer normal to 992. Then clearly

—/QV-(qu/J)dx— /mcp( 000 @) ds, >0
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Remark 10.2.3 ([316]). The corresponding problem with general linear homoge-
neous boundary conditions on u can be treated similarly. We define ¢ (z) as the
first eigenfunction of Ay + pp = 0 in 2, satisfying the same boundary conditions
as u on Jf). For example, if the boundary condition is

ou

=0 0N
v y TEON,

we may choose
Y(x) = const. = (measure()) "' = (m(Q))~*

so that

qb(t):/ﬂw(x)u(x,t)dx: m(lﬂ)/ﬂu(amt)dm.

We then easily obtain ‘ftf =¢> (), and proceed as above.

We now consider the Cauchy problem for the equation (10.2.1); over R” x R™
for n < 3, and only discuss the case n = 3, while the method is similar when n =1
or 2.

To this end, for any R > 0, we define

Y(x) = “sin 7;, for all |z|=r <R, (10.2.4)

where ¢ > 0 is chosen so that flm|<R¢(x) dr = 1. Let p = 72/R? and we also
assume that -

(i) (H1) holds for arbitrary a > 0, 8 > 0, with S = {z € R?: |z| < R+ 2Tp},
where Ty > 0 is given by (10.2.3) with A = y;
(ii) Au(z,0) >0 for all x € S,
(iii) (H2) holds with A = p in the following weakened form: the function g(u) is
assumed convex only for all u > a.

Under the above assumptions, we can prove the following blow-up result.

Theorem 10.2.2 ([316]). Let u(x,t) be a C? solution to the Cauchy problem
(10.2.1); such that (i)—(iii) hold. Then

lim sup |u(z,t)| = +o0 (10.2.5)

t=ty |z|<R
for some finite time to < Ty.

Proof. The solution u(x,t) to the Cauchy problem of the equation (10.2.1); satis-
fies the following nonlinear integral equation

IVAR
u(z,t) uo(x,t)+47r/0 t—T/| |t flu(y, 7)) dSydr
y—x|=t—r
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where ug(z,t) is the solution of the linear equation with the same data as that of
u when ¢t = 0. Thus,

t ou 1
t) = t,0)d t,0)d
uo(x,t) An /le_l 9t (x + wt, 0) w+4ﬂ_ /M_lu(erw ,0) dw

o
+ Au(y,0) dy.
Art Jjy—ai<t w0

From (i) it clearly follows ug(x,t) > oo+ St for all |z| < R+ Ty, 0 <t <T.

We now claim that u(z,t) > « for all || < R, 0 <t < Tp. Let C(x0,Tp)
be any backward characteristic cone, the z-coordinate of whose vertex xo satisfies
|zo| < R. We shall show that u(z,t) > « in C(xg, Tp) using Keller’s method. Then,
since xy was an arbitrary point in |z| < R, we shall prove the claim. In fact, we
assume the assertion u(z,t) > « in C(x9,Tp) is false. Let

t1 = inf{t: u(z,t) <a in C(zxo,To)},

and let (z1,t1+¢), with sufficiently small €, be a point in C(zg, Tp) where u(z1,t1+
) < a. Then from the integral equation, it follows

u(xl,tl +€) — = UO(I’htl +€) —

1 [hte 1
+ u(y, 7))dS,dr.
47 /0 t1+e—1 /ly—w1|—t1+a—T f(u(y,7))dS,

Now |z1| < R+ Tp, so that ug(z1,t1 +¢) —a > ft; from the above equality. Using
(H2) and the definition of the point ¢1, we conclude

u(ry,t1 +¢) —

> Bty 4 /tﬁg 1 / (uly, 7))dS, d
u ,7_ T
=7 T an y hite—T |y,m1|:t1+64g Y !

1 ti+e 1
- - dS,d
- ¢ " am /tl tl te-7 /|ym1|—t1+sfr [g(U(y’ T)) g(a)] Sy T

where constant C' > 0 depends on (3, t1, € and the positive value of g(«). We now
split this integral into two components, one over the set u > «; the other over the
component of this set. Whenever u > «, g(u) — g(«) is non-negative, so we may
restrict our attention to the region u < a.

Therefore, since g is Lipschitizian, we get
u(zy,t1+¢) —a>eK(u— a)min + C,

where (4 — @)min is the least value of u — « in the backward characteristic cone
C(z1,t1 +¢) for all t > t1, and where K is proportional to the Lipschitz constant
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for g. Taking 0 < ¢ < 1/K and applying the above to the point in C(z1,t; + €)
where u — « assumes its minimum, we may get

(u - a)rﬂin Z C + EK(U - a)rﬂin-

Thus 1
— Q) min >
(u a)mln_1_€K>O

which is impossible. Hence no such point t; exists, and the claim is thus proved.
Now let ¢(x) and p be as defined above. Then

AY+pup =0 in |z| < R;

1 vanishes on |z| = R, and
o
<0.
or l|z|=R

Multiplying (10.2.1); by ¢ (z) and integrating over |z| < R; with

olt) = /| Vet

we may obtain

b= z/JAudx+/ Y f(u)de.

lz|<R lz|<R

Now U(z,t) > « for all || < R, 0 < t < Tp; thus, by the convexity of g and
Jensen’s inequality,

/ bf(u)de > / bo(w) da > g(9).
o <R

|z|<R

Using the properties of 1 and the fact that w is a positive solution, we can
get

/ YAudr = / V- (¥Vu) =V - (uVY) + ulAlde > —pe(t).
0| <R o <R
Therefore, ¢ + pg > g(¢) with

o(0) = /|“|<Rz/1(x)u(x70) dr=a; > a; ¢(0) = / (x)ue(x,0)dx = B > 8.

|z|<R

Now applying Theorem 2.4.22 with h(s) = g(s) — us; we can find that ¢(¢)
blows up in a finite time tg < T3, where

+o00 s —-1/2
T = / [ua%+ff%us2+2 / g(&)ds] ds.

1 1
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It thus remains only to show that 77 < Tj. For this purpose, set

+oo
T =T*(a, B) :/ [ua2+/32u52+2/

S

~1/2
9(6) ds] ds

= /:00 {52 +2/:(9(£) — pé) dg] o ds.

Then from (iii) it follows that T*(«, 8) decreases as «, 8 increase. Hence since
ay > a, 1 > (3, we obtain

T1 = T’*(Oq7 51) S T*(mﬁ) = To.
Thus ¢(t) blows up in a finite time ¢y < Tp. Then

o(t) = lo(t)| < sup |u(z, )] Y(z)dr = sup |u(z,1)]
|lz|[<R lz|<R z|<R
which thus completes the proof. O

Remark 10.2.4 ([316]). When n = 3, Keller ([432]) assumes that on some set
|x — 20| < T, the data satisfy

u(xz,0) = a = const.; ug(z,0) > S = const.,

which, when 8 > 0, is a special case of (H1).
Corollary 10.2.2 ([316]). For each p, 1 < p < 400, the expression

1/p
( /| B |u(at,t)|pdx>

blows up in a finite time.

10.3 Blow-up of solutions to nonlinear

hyperbolic equations
In this section, we shall employ Theorem 2.4.7 or Corollary 2.4.2 to establish
the blow-up of solutions of some nonlinear hyperbolic equations. We choose these

results from Kato [418].
We shall consider in this section the equation

uy + Au = Fu= f(t,z,u), t>0, zeR", (10.3.1)
where A is an elliptic linear operator of the form

n n 8
A== djap(t, )0 — Y 0ja;(t,x), ;= B’
=1 !

ik=1
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An essential property of A is that A*1 = 0, where A* denotes the formal
adjoint of A. We assume that f satisfies

bls|Po, for all |s| <1
f(t,x,s) > { s, for all |s| > 1 (10.3.2)
l<p<pyo=(n+1)/(n-1). (10.3.3)

If n =1, pg may be any number greater than or equal to p.

However, condition (10.3.3) is not general enough to recover John’s value
p=po < 1+2'2 for n =3, but it is rather general in other respect since p may
be any number larger than 1 and may be different from py.

The main result in Kato [418] reads as follows.

Theorem 10.3.1 ([418]). Assume that (10.3.2)—(10.3.3) hold for f. Let u be a gen-
eralized solution of problem (10.3.1) on a time interval 0 <t < T < +o0, which
is supported on a forward cone

KR:{(t,x);t20,|x|§t+R}, R > 0.
Moreover, assume that, for w(t) = [, u(t,z)dz,
either (a) wi(0) >0, or (b) wi(0)=0 and w(0)#0. (10.3.4)
Then we necessarily have T' < 400.

Remark 10.3.1 ([418]). We usually suppose that a generalized solution u of (10.3.1)
on 0 <t < T at least satisfies the following conditions

u and Fu are in C([0,T]; Li.(R™)), (10.3.5)
d2
dt?

It seems necessary to admit such generalized solutions u in the theorem, at least
for n > 4, since condition (10.3.2) for small |s| might conflict with the existence
of classical solutions to problem (10.3.1).

(u, @) + (u, A*¢p) = (Fu,¢) for every ¢ € CF(R"). (10.3.6)

Remark 10.3.2 ([418]). The condition that u is supported on Kpr would require
that A is uniformly elliptic and that f(¢,2,0) = 0.

Remark 10.3.3. The assumptions on u are not absurd, in the sense that with
certain additional assumptions such as Lipschitz continuity of f(¢,x,s) in s, the
existence of solutions w of problem (10.3.1) satisfying these conditions can be
proved at least on a finite time interval (see, e.g., Reed [832]).

Remark 10.3.4 ([418]). It is interesting to compare (10.3.3) with the condition used
by Fujita [282] for positive solutions of the nonlinear heat equation u; — Au = Fu.
Fujita’s blow-up condition roughly corresponds to (10.3.2) with 1 < p < pg <
(n+2)/n, while global solutions are shown to exist for small initial data if f(s) = s¢
with ¢ > (n + 2)/n. The critical case ¢ = (n 4 2)/n was proved by Weissler [956]
to belong to the blow-up case.
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In order to prove Theorem 10.3.1, we need an elementary lemma as follows
(see, e.g., [418]).

Lemma 10.3.2 ([418]). Let
go(s) = inf {|s?°, |s]P}, seR. (10.3.7)
Then there is a convex function g on R and a constant by > 0 such that
ft,z,8) > g(s) > bigo(s), ¢(0)=0. (10.3.8)

Proof. Indeed, estimates (10.3.2)—(10.3.3) imply that f > bgo. Hence it suffices to
find a convex function g such that bgg > g > b1go with some b; > 0. This is trivial
since gg is piecewise convex with a finite derivative. [

Proof of Theorem 10.3.1. We make for simplicity some changes in notation. We
shall normalize the Lebesgue measure dz so that the unit ball has unit volume.
Also we shift the origin of time ¢ so that the cone K has the form |z| < ¢ and the
initial time is at ¢ = R, hence this will change T into T' 4+ R, but we shall denote
it again by T

With the above modifications, we have

wee > (g9(u),1), R<t<T. (10.3.9)

To see this, we have only to apply (10.3.6) with a ¢ > 0 such that ¢ =1 on Bpr,
where R’ > R. We denote by B, the closed ball in R"™ with center 0 and radius
r. Then A*¢ = 0 and ¢ = 1 on the support of u(t,-) for all ¢t < R, which yields
(10.3.9) for all t < R’ by (10.3.8). Since R’ is arbitrary, we obtain (10.3.9) for all
t>T.

Since ¢ is convex and the integral in (g(u),1) may be taken on the ball By,
which has volume ¢, it follows from (10.3.8),

(g(u)7 1) = tn(g(u)7 t_n)Bt, > g((u7 t_n)Bt,)
=t"(g(t ™ "w) > bit"go(tT"w),

where (-,-)p, denotes the scalar product in L?(By). Thus (10.3.9) gives us a dif-
ferential inequality for w:

Wy > byt™ inf {70 w[P, T PlwlP}, R<t<T. (10.3.10)

We shall complete the proof by assuming that 7' = +oo in (10.3.10) and
deducing a contradiction.

To this end, we first note that w; is monotone non-decreasing because wy; > 0,
by (10.3.10). If wy(R) = a > 0, it follows that w; > a for all ¢ > R and so
w > w(R) + at > 0 for sufficiently large ¢. If wi(R) = 0, then w(R) # 0 by
hypothesis, so that wy(R) > 0 by (10.3.10) and w:(R + ) > 0 for some & > 0. If
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we take R + ¢ as the new initial time, we are in the same situation as above. In
any case, there is a constant R; > R, Ry > 1, such that for all t > R; > 1,

wg >a >0, w>at>0, (10.3.11)

possibly with a modified a > 0.
Now (10.3.3) implies that n — npg = —1 — pg and n —np > —1 — p. For all
t > Ry > 1, therefore, (10.3.10) yields

wy > by inf {tftfpowpo,tflfpwp}
= byt PwP inf {(w/t)P0 P, 1} > bot T PuP,
where by = by inf {a?*P 1} > 0, because w/t > a > 0 by (10.3.11) and py —p > 0.

Thus applying Theorem 2.4.7 or Corollary 2.4.2 to the above inequality completes
the proof. 0

10.4 Breakdown of solutions to semilinear
wave equations Cu + uy = |u|lTe

In this section, we shall exploit Corollary 2.4.8 to study the blow-up and estimates
of the lifespan of solutions to semilinear wave equations. We here adopt the results
from Li and Zhou [537].

We shall consider the following Cauchy problem for fully nonlinear wave
equations with linear dissipation

{ Ou + uy = F(u, Du, Dy Du), (10.4.1)
t=0: u=cpx), us = (), (10.4.2)
where
0 0 o 0 0
D, = Yo , D= , e , 10.4.
(0961 0xn) <8t 0x1 0xn> (10-4.3)

and ¢, ¥ € C§°(R™) and € > 0 is a small parameter.

Let

A=), i=0,1,....m; (\ij), 4,5 =0,1,...,m, i+j>1). (10.4.4)

Assume that in a neighborhood of A = 0, the nonlinear term F = F(\) in (10.4.1)
is a sufficiently smooth function satisfying

F(A) = O(|A|*F9), (10.4.5)

where « is an integer > 1.
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Note that Nishida [699] and Matsumura [593, 594] studied this kind of prob-
lem in some special cases. For all n and « with n > 1 and o > 1, Li [540] obtained
the following lower bound for the lifespan T'(¢) of classical solutions to the Cauchy
problem (10.4.1)—(10.4.2),

+ o0, if na> 2,
T(e) > { explac™*}, if na=2, (10.4.6)

be 20/ (=) i na < 2,

where @ and b are positive constants independent of .

In order to show the sharpness of estimate (10.4.6), we now consider the
Cauchy problem (10.4.1)-(10.4.2) with F' = |u['™® and for all x € R",

o(x) =0, ¥(x) >0, (10.4.7)
and
(z)dz > 0. (10.4.8)
RTL
Let
v=>5S(t)g (10.4.9)

be the solution to the Cauchy problem

{ Ov+ v, =0, (10.4.10)
t=0:v=0, v, =g(z). (10.4.11)

Then the solution u to the Cauchy problem

{ Ou + u = F(t,x), (10.4.12)
t=0: u= f(x), uy = g(x) (10.4.13)
can be expressed as

u=0(St)f)+SHt)(f+g)+ /0 St —T1)F(r,-)dr. (10.4.14)

When n < 2, we have (see, e.g., Chapter 6 in [176]) that

1 1
S(t)g = 2e_t/2/ Iy (2\/752 — |z — y|2> gy)dy, if n=1 (10.4.15)
le—y|<t

1 2 2
1 Ch(Q\/t — |z —y| )
S(t)g = e*t/“'/ I g(y)dy, if n=2 (10.4.16

9= on ool<t VB |z yf? ) ( )
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where
+oo 2m
To(y) = ZO (mlz)z (%) (10.4.17)

is the Bessel function of order zero with imaginary argument, which satisfies
1
Iy (y) + yfé(y) —Io(y) =0 (10.4.18)

and the following asymptotic formula holds as y — 400,

Io(y)z\/ Lo, (10.4.19)

27y

By the positivity of the fundamental solution to problem (10.4.1), (10.4.7)—
(10.4.8) in the case n < 2 (see (10.4.15)—(10.4.16)), we have

u(t,z) >0, (10.4.20)

then u = u(t, ) is a solution to the Cauchy problem

_ 1+«
{ Du 4 up = w ™, (10.4.21)

t=0: u=0, u =cp(x).

When o > 1 is an integer, (10.4.21) is a particular case of the Cauchy problem
(10.4.1)-(10.4.2), then by Corollary 2.4.8, we can get the sharpness of (10.4.6).

10.5 Blow-up of solutions to nonlinear wave equations
with damping

In this section, we shall employ Theorem 2.4.9 to investigate the Cauchy problem
for the dissipative nonlinear wave equations. The results introduced here are from
Todorova and Yordanov [919].

We shall study the global existence, blow-up and asymptotic behavior as
t — o0 for solutions of the following Cauchy problem for the dissipative nonlinear
wave equation

{ Ou + v = |u(z,t)|P, (t,x) € RT x R", (10.5.1)
t=0:u=-¢cug, us = euq, (10.5.2)

where [0 = 97 — A, is the wave operator, ¢ > 0, and (ug,u;) are compactly
supported data from the energy space:

up € HY(R™), u; € L3(R"),
suppu; CB(K)={z e R": |z| < K}, i=0,1,
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and the so-called critical exponent p.(n) is the number defined by the following
property (see also Section 10.4):

For p.(n) < p, all small data solutions of problem (10.5.1)—(10.5.2) exist
global in time, while for 1 < p < p.(n), all solutions with data positive on average
blow up in a finite time no matter how small the initial data are.

Recall that if the damping is missing, the critical exponent for the nonlinear
wave equation Ou = |u|P is the positive root pg(n) of the equation (n — 1)p* —
(n4+ 1)p — 2 = 0, where n > 2 is the space dimension (for py(1) = +o0, see
Sideris [869]). This is known as Strauss’ conjecture [870] which was solved for more
than 20 years, beginning from Glassey [319], John [405], Sideris [870], Choquet-
Bruhat [162], [163], Zhou [1013], Agemi, Kubota and Takmura [10], and ending
with Lindblad and Sogge [544], Georgiev, Lindblad, and Sogge [299] and Tataru
[910]. Moreover, Nakao and Ono in [684] also proved the global existence for the
damped wave equation (10.5.1) for p > 1+ 4/n.

Todorova and Yordanov [919] solved the critical exponent case for problem
(10.5.1)—(10.5.2) with a source and a linear damping term and proved that the
damping is powerful enough to shift the critical exponent po(n) of the wave equa-
tion to the left, i.e., the critical exponent p.(n) for equation (10.5.1) is strictly less
than pg(n), which will be studied in the following result for the critical exponent
pe(n) =1+ 2/n of problem (10.5.1)-(10.5.2). Thus, p.(n) < po(n).

We shall use Theorem 2.4.9 to show the next blow-up result.
Theorem 10.5.1 ([919]). Let 1 <p <142/n. If

ci:/ wi(x)dx >0, i=0,1,

then for any € > 0, the solution of problem (10.5.1)—(10.5.2) will blow up in a
finite time.

Proof. The proof will be split into two parts. First, we show the result for expo-
nents in the smaller range 1 < p < 1+ 1/n. Let

F(t) = /n u(t, z)dz, (10.5.3)

where w is the local solution of problem (10.5.1)—(10.5.2).
(1) For 1 < p <1+ 1/n. Following [919], we can derive

Ft)+F(t) > O+ K) "D | F@t)|P. (10.5.4)

We observe that from Theorem 2.4.9 the blowup of F' follows immediately. Not-
ing that F(0) = eco and F(0) = ec¢; are positive by assumptions and applying
Theorem 2.4.9 to (10.5.4), we can conclude that F' blows up in a finite time if
l<p<l+1/n.
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(2) For 14+1/n < p <1+2/n. The details of arguments for this case can be
found in [919)].

The lower estimate for F'is given by the next lemma.

Lemma 10.5.2 ([919]). Under the assumptions of Theorem 10.5.1 hold, i.e., 1 <
p<1+2/n and

= / wi(x)dx >0, i=0,1,
for each B > 0, there exists a constant C'g > 0 such that for all t > 0,

F(t) > Cp(t + K)P. (10.5.5)

In fact, we can now derive a stronger version of (10.5.4) by writing | F' |P as
| F|(P=1/2] p |(»+1)/2 and using Lemma 10.5.1, the following modified inequality

F(t)+ F(t) > Ot + K)P~DB/2=n) ppy| (p+1)/2, (10.5.6)

Thus choosing B = n, applying Lemma 10.5.1 and Theorem 2.4.9, we can complete
the proof of Theorem 10.5.1. O

To prove Lemma 10.5.1, we may refer the reader to [919] for details. O

10.6 Blow-up of solutions to wave equations with

a nonlinear dissipation
In this section, we shall apply Theorem 2.4.4 to investigate the blow-up of solutions
to wave equations with a nonlinear dissipation. We choose these results from Tatar

[909].
We shall consider the following equation

wge + M+ u (Vo xu?) = Auta|u P u in RY x (0, +00), (10.6.1)
subject to initial data
u(z,0) = ug(z), w(z,0) =ui(x), zeRY, (10.6.2)

where

(Vo wud)(et) = [ Vale —y)ud(y. )y (10.6.3)

and
Vi@)=1z|77, 0<y< N, A>0,a>0, p>1.

We shall use the usual LP, 1 < p < 400 spaces and Sobolev spaces H* k=1,2,....
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First we recall the following global existence result: If a = 0 and (ug,u1) €
H2(RN)x (HYRM)NLY(RY)), ¢ = 6N/(3N —27), then problem (10.6.1)—(10.6.2)
admits a global solution (see, e.g., [634], [639], [909]) satisfying

(i) u(t) € C([0,+00); E) and for any ¢ > 0,

t
Futt) I+ [ [ ds)ds [ o=yl sdyds =] ulo)
0 JRN RN
(10.6.4)
where

1 1/2
E= {w = (wi,we) : [|w ||g= 5 (/ i + |V, |2 +w§]dm> < +oo}.
RN

(10.6.5)
(i) for any T > 0,
u(t) € C([0,T]; L*(RM)). (10.6.6)

(iii) for any T > 0,

ue(0), Va0, @), wa(t) [ o~y [ o, thdy € L= (0,7), LPRY),
R
(10.6.7)
The following is the blow-up theorem due to Tatar [909].

Theorem 10.6.1 ([909]). Let p > 3 and assume the above hypotheses hold. Then
for any T > 0, we can find initial data uo(x) and ui(z) (of compact support) for
which the corresponding solution u(x,t) blows up at a finite time T* <T.

Proof. Multiplying (10.6.1) by u;, and integrating over R, we have

dE(t
():7/ ug/ V(@ — y)ui(y, t)dyde (10.6.8)
dt RN RN
where
1 2 1 2 1 2 a p+1
- - da. 10.6.
B(1) /RN{Z)\u+2ut+2|Vu| o Tt e (10.6.9)

Noting that dE(t)/dt < 0, we obtain for all ¢ > 0,
E(t) < E(0). (10.6.10)
Let us introduce the functional

t
a 1 1 1

H(t) = L 2\ dad dtl/ 2da.

(t) /O/sz{erl'ul 5 U 2ut 2|Vu| xds+(dt+1) RNqu

(10.6.11)
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The positive constants d and [ are to be chosen later on. A differentiation of this
functional (with the above observation (10.6.10)) implies that

H'(t) = —E(t) + d/ uddr > d/ uddz — F(0). (10.6.12)
RN RN
We readily choose d so that
d/ uidz — E(0) = H'(0) > 0. (10.6.13)
RN

It follows from (10.6.12)—(10.6.13) that for all ¢ > 0,
H'(t) > H'(0).

Moreover, the identity (10.6.8) yields
t
H'(0)-H'(t) = 7/ / ui (Vo x ui)dzds < 0. (10.6.14)
o JrN
Now we choose a second auxiliary functional

L(t) = H(t) + ; (/RN w?dz — /RN ugdx>

with e >0 and 0 < o = (p—3)/[6(p+ 1)] < 1. We next show that L(t) satisfies
L'(t) > CLY(t), q>1

which will yield the blow-up of solutions in a finite time by Theorem 2.4.4.
A direct calculation gives us

t
L't)y=1—-o)H °(t)H'(t) + 5/ uourde + 6/ / uidzds
RN 0 JRN

t
+5// uugdrds.
0 JRN

The last term in (10.6.15) may be estimated by multiplying (10.6.1) by u and
integrating the result over RY x (0,¢). Indeed,

t ¢ ¢
/ / uuydrds = f)\/ / u2dxdsf/ / |Vu|*dzds (10.6.16)
o JRN 0o JRV o JRV
¢ ¢
+a/ / |u|p+1dxds—/ / wuy (Vs % ul)dxds.
o JrN o Jr¥

(10.6.15)
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We have, by the Parseval equality and convolution property enjoyed by the kernel
Vy(x) (see, e.g., [634], Chapters 7.1 and 3.4),

t
/ / ut V., (z — y)uidydzds
0 JRN RN

¢ 1/2 5 1/2
< / |:/ (Vg % u%)de:| |:/ (VNJr'y * (uut)) dg;':| ds.
0 RN 2 RN 2

In fact,
/ g V,(z — y)uidyds = / uurVy x uldr = / g | Vs | uide
RN RN RN RN 2

< { /]R N(VN;Tug)de] v [ /R N(vmﬁ\(uut))?dx] " (10.6.17)

2

The notion = stands for the Fourier transform. Also, by the Cauchy—Schwarz in-
equality, we have

VN;»'\, * (uug) = Vi (2 — y)usu(y)dy

RN 2

< </sz Vivga (2 = y)U?(y)dy) v (/RN Vi ga (2 — y)UQ(y)dy> v :

VN;W * (uug) < (VN;'V * u?)l/2 (VN;'Y * u2) 1/2.

That is,

Therefore,

t
/ / utht Vy(z — y)udydrds
0 JRN RN
t 2 1/2 12
= /o |:/RN (VNQJW * u?) dm:| |:/]RN (VN;W * u?) (VN;"{ * u2)dx:| ds
t 3/4 1/4
< / |:/ (VN+'7 * u?)de] |:/ (VN+7 % u2)2d3;‘:| ds.
0o L/rV 2 RN 3
By the Young inequality, we get for any ¢ > 0,

¢
// uut/ V., (z — y)uidydrds (10.6.18)
0o JRN RN

! 2\? 1 ! 2\?
Sé/o /RN (VN;w*ut) dmds+453/o /RN (VN;M,*U) dxds.
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Inserting (10.6.16)—(10.6.18) to (10.6.15), we conclude

t
L'(t)>(1—o)H (t)H'(t) +€/ uouldx—i—g/ / uidzds
RN 0 JrN

¢ ¢
- /\5/ / u?drds — 6/ / | Vu |* deds

o JRN o JRV

t t 2
+ ae/ / | w [P dads — 56/ / (VNH * u?) dxds

0 JRN 0 JRN 2

e [ 2\ 2

- /O /RN (Voo #u?) duds. (10.6.19)

By a similar argument to that in (10.6.17), we may obtain

/]RN (VN;V * uf)de = /]RN u? (V,Y * uf)dm

It follows then from (10.6.7) that

/0 /RN (VN“ *“tz) deds = H'(t) — H'(0). (10.6.20)

2

The last term on the right-hand side of (10.6.19) may be handled as follows. By
Holder’s inequality, we see that

t 2
/ / (VN+—y *uz) dzds
0 JRN 2
t
:/ / u? (V7 *u2)dxds (10.6.21)
0 JRN
¢ 2/(p+1) (p—=1)/(p+1)
< / (/ | u [PH dm) (/ (V, * uQ)(pH)/(p_l)dx) ds
0 RN RN
t 2/(p+1) t (p=1)/(p+1)
< (// | [P dxds) (// (VV*UQ)(pH)/(pl)dxds) .
0 JRN 0 JRN

Using the Hardy-Littlewood—Sobolev inequality, we get

(p+1)/(p-1) (1/m)(p+1)/(p—1)
/ (V'v * uz) T e < A ( / u27'dx)
RN RN

with A>0Oandr=N(p+1)/(2pN —y(p+1)).
Observe that when p > 3, we have 2r < p+ 1 (in fact 2r < p + 1). Indeed,
p > 3 implies y < N <2N(p—1)/(p— 1), then 2r < p+ 1.
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By Holder’s inequality, we have

(p+1)/(p—1) 2/(p—-1)
/ (vysu?)" T de <R Ty (/ | [P dm)
RN RN

for some positive constant C' and py = (N/r(p —1))(p + 1 — 2r). Therefore, when
p>3,

t (p=1)/(p+1)
(/ / (V, *UQ)(erl)/(p—l)dde)
0 JRY
N t 2/(p=1)
< C(R+T)H / </ | u [PTY d;z:) ds
0 \JRN
N ¢ (p—3)/(p+1) ¢ 2/(p+1)
< G(R+T) < / 1<p1>/<p3>ds> < / / | [ dxds) ,
0 0 RN

where C' = C®»=D/®+D) and py = (N/r)(1 — (2r/p + 1)). From now on, C will
denote a generic positive constant which may change from line to line. Hence from
(10.6.21) it follows that

t 9 t 4/(p+1)
// (VNH*u?) dzds < O(R + T)H2T®=3)/(>+1) (// IUI”“dmd8> :

0 JRN 2 0 JRN
(10.6.22)

(p=1)/(p+1)

By (10.6.20) and (10.6.22), we obtain from (10.6.19) that

L'(t)y>(1—o)H °(t)H'(t) —edH'(t) + edH'(0) + 5/ upur dx

RN
t ¢ ¢
+s/ / u?dxdsf/\e/ / u2dxdsfs/ / |Vu|?dxds
o JRN 0o JrN 0o JrN

t
+ as/ / luPTtdads — N C(R+T)r=7®=3/(+1)
0 RN 453

¢ 4/(p+1)
X (/ / |u|P+1dmds> . (10.6.23)
0 JRN

Selecting § = M H~°(t), the inequality (10.6.23) becomes

') > ((1 —0)— 5M)H“’(t)H’(t) +eMH™(H)H'(0) + ¢ / ugwda

¢ ¢ ¢
+ s/ / uidrds — /\5/ / u?drds — 6/ / |Vu|*dzds
o JR¥ 0o JrN 0o JrRN

t
+ as/ / lu[Pttdzds — € C’(R+T)“2T(p_3)/(p+1)H3U(t)
0 RN 4M3

t 4/(p+1)
X (/ / |u|p+1dxds> . (10.6.24)
0 JRN
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Now we estimate the last term on the right-hand side of (10.6.24), from the defi-
nition of H (t) it follows that

30
p+1 T 30 2
(p+1> (/ /RN|u| dmds) + (dT +1) (/RNude> ]
Therefore,
t 4/(p+1)
H37 (1) </ / |u|p+1dxds)
o JRN

3o+(4/(p+1))
< 2% 1 (a/(p+1))° (/ / |u|p+1dxds>
RN

+ 2307 1(dT + 1) (/ ) (/ /RN|u|P+1dxds> (pH).

Aso=(p—3)/[6(p+1)] and p > 3, we have 30 +4/(p+ 1) < 1. In this case,
we have

H3 (¢ (// |u|p+1dmds)
RN

H30’ (t) S 230’— 1

4/(p+1)

t
(1 +// |u|p+1dxds>.
0 JRN
Inserting this estimate in (10.6.24) and choosing ¢ < (1 — ) /M, we may obtain
t t
L'(t) 25/ uouldx—i—g/ / ufdmds—)\s/ / wldxds
RN o JrN 0o JrN
t t
75/ / |Vu|2dsdx+a5/ / |u|PTtdads
o Jrw o Jrw
€ ¢ 1 €
T)/ / u[PHdads — < B(T),
0 RN M

B(T) = 220~"DC(R 4 T)H=T®=3)/ (1)

x [(a/(p + 1))30 +(dT + l)?"f(/RN u%dm)gg} .

For a positive constant K to be determined later on, we may also write

L'(t)y > KH(t / / lu[PH dzds + A / / u?drds
p +1 RN RN

K
+ / / uidrds + / / |Vul*dzds — K(dT +1) / uddr
2 0 RN 2 0 RN RN

where
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+s/ uouldxf +s/ / utzdxdsf/\e/ / u?dzds
RN RN
—5/ / |Vu|2dmds+a5/ / |ulP T dads
RN

T)// |u|PTdxds.
0o JrRN
That is,

L'(t)> KH(t) + [g (a—B( > pﬂ}/ /RN lu[Pttdxds
/\<Ks>/ /RNugdxds+(2 5)/0 /RN |Vu|?dxds
< +s>/ /RN fdxds+€/RNuou1dx7K(dT+l)

X/RN 2dx — MB(T).

Putting K = 2¢, we conclude that

-1 B(M] [*
L'(t) > 2:H(t) + [p - ]// P+ dpd
(t) > 2eH(1) S Mo, RNlﬂl wds

! B(T
+ 25/ / uldrds + ¢ [/ uwourdr — 2(dT + l)/ uddr — ( )} _
0o JRN RN RN M

Choose ug and uq such that
/ wourde — 2(dT +1) / ugdz > 0, (10.6.25)
RN RN

indeed, since the set of initial data satisfying (10.6.6) and (10.6.25) is not empty,
we can pick M so large that

B(T

The constant M must also be sufficiently large so that a?7! > BZ(WT). Once this is

p+1
satisfied, we can select b such that

p—1_ B(T)

— >b .
ap+1 v 2 >0

It follows that

t t
L'(t) > 2eH(t) + sb/ / lu[PTt deds + 25/ / uidrds. (10.6.26)
0 JRN 0 JRN
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Next, it is clear that

t 1/(1-0)
Ll/(l—a)(t) < 2l/(1-0) {H(t) 4 /-0) (/ / uwda:ds) } . (10.6.27)
0o JRN

By the Cauchy—Schwarz inequality and Holder’s inequality, we obtain

t
/ / upudxds
0o JRN
t 1/2 1/2
< / (/ u2dx> </ ufdm) ds
0 \JR¥ RN
t 1/(p+1) 1/2
< C’(R+T)“3/ (/ up'HdI) </ u?dx) ds
0 \JRN RN
t 2/(p+1)
<CR+T)" {/ </ up+1dx> } {/ / dzds} ,
0 RN RN

where p3 = (N/Q)(p —-1/p+ 1) > 0.
Therefore,

¢ 1/(1-0o)
(/ / umdxds) (10.6.28)
0 JRN
t /(p+1)(1—0o) 1/2(1—0)
< C(R+T)"T~ { / / up+1dxds)} { / / uidzds) }
0 JRN RN
t 2/(p+1)(1-20)
<C(R+T)"T« / / uidrds + (/ / u”“dxds) ,
0 JRN 0 JRN

where
w3z N (pl)N(pl) aip—l
M=y T o1-0)\p+1) " pt+3 T pas
We have used Young’s inequality with 2(1 — o) and 2(1 — 0/(1 — 20)) in the last
inequality.
Finally, it is easy to see, from (10.6.26) and (10.6.28), that we can find a
sufficiently large constant C' > 0 such that

LY (=) < CL/(t).
Thus, integrating over (0,t), we conclude
1

L(O)ig/(lig) - é(i‘ig)

LU/(I—U) (t) >
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which implies that L(¢) blows up at a finite time

(1= 0)CL(0)~o/(-2)
! .

T* <

1—0o
As L(0) = H'79(0) = (l Jan u%dx) , choosing [ such that

= (1OD0) (f i)

we conclude that T* < T. O

10.7 Blow-up of solutions to the quasilinear
hyperbolic-elliptic inequalities

In this section, we shall apply Theorem 2.4.26 to prove the non-existence of global

non-negative solutions to the quasilinear hyperbolic-elliptic inequalities. These re-

sults are chosen from Alaa and Guedda [16].

We shall introduce some blow-up results, due to Alaa and Guedda [16], on
the non-existence of global non-negative solutions to the following

st — aAu + @ (/ |Vu|2dx> Au+ dup > f(x,t), on Qx(0,7T) (10.7.1)
Q
w=0, in 9Q x (0,T) (10.7.2)

where Q is a regular open subset of R, N > 1, a > 0 and f € L>(0, +o0; L2(2)).
The function ¢ : RT — R7 is locally Lipschitz satisfying

¢(s) > bs” (10.7.3)

where b > 0 and v > 0.
Let @1 be a positive eigenfunction of

—A®; =MDy, P =0,
o0

where \; is the first eigenvalue. We assume that

@1l L2y = 1. (10.7.4)
Theorem 10.7.1 ([16]). Let § € R and v > 0. Assume for all t > 0,
/ (@, ) (2)dz > 0. (10.7.5)
Q

Then there exists no global solution to problem (10.7.1)—(10.7.2) such that

1/2
/ u(z, 0)® (x)dz > A;l/Q (a) V, / u(z,0)®q (z)dx > 0.
Q b Q
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Proof. Let u be a global solution. Multiplying equation (10.7.1) by ®;, we can get

W W > A (/ |Vu|2dm> w — a\w, (10.7.6)
Q

where
dw

dt
As w(0) > 0, we obtain that w(t) > 0 on (0, %) for ty > 0 small. On the other

hand, we have
5
@ (/ |Vu|2dx> >b (/ |Vu|2dx> )
Q Q
5
© (/ |Vu|2dx> > bA] (/ |u|2dx> .
Q Q

Next, using Hélder’s inequality and (10.7.4), we deduce that
w?(t) §/ lu|?dz, whence ¢ (/ |Vu|2da?) > bAJw?
Q Q

which, substituted into (10.7.6), yields

W'+ oW > b)\frlwz”“ —aMw, (10.7.7)

w(t) :/QU(%t)qh(a?)da: and w' :=

whence

on [0, o).

Finally, since v > 0,w’(0) > 0 and w(0) is larger than (a/(b)q))l/h, we
deduce from Theorem 2.4.26 that w is not global. This is a contradiction. This
hence completes the proof. O

The following result is an immediate consequence of Corollary 2.4.4.

Corollary 10.7.1 ([16]). Let v > 0 and 6 > 0. Let u be a solution to problem
(10.7.1)—(10.7.2). Assume that

¥ y+1\ 1/
B? +a) A% — M pA2O+D < (@ , (10.7.8)
y+1 y+1\ b

where 1o
X
A:/u(x,o)q>1(x)dx >A;1/2(a) :
o b
(10.7.9)

B= /Qut(x,())él(x)dx < 0.

Then the function

is not global.



Chapter 11

Blow-up of Solutions to
Abstract Equations and
Thermoelastic Equations

In this chapter, we shall study the blow-up of solutions to abstract equations
and thermoelastic equations. This chapter consists of six sections. In Section 11.1,
we shall employ Theorem 2.4.19 to prove the blow-up results of solutions to a
class of abstract initial and initial boundary value problems. In Section 11.2, we
shall employ Theorem 2.4.20 to study the blow-up of solutions to a class abstract
nonlinear equations. In Section 11.3, we shall employ Theorem 2.4.19 to prove
some abstract blow-up results. In Section 11.4, we shall employ Theorems 2.4.1 and
2.4.3 to study the blow-up results for two classes of evolutionary partial differential
equations. In Section 11.5, we shall use Theorems 2.4.19-2.4.20 to study the blow-
up phenomena of solutions to mixed problems. In Section 11.6, we shall employ
Theorem 2.4.19 to establish the blow-up results for a nonlinear one-dimensional
thermoelastic system with a non-autonomous forcing term and a thermal memory
when the heat flux obeys both Fourier’s law and Gurtin and Pipkin’s law which
extended those in [336]. Inequalities used in this chapter are very crucial in deriving
the blow-up of solutions to some abstract equations and thermoelastic equations.

11.1 Blow-up of solutions to abstract
nonlinear equations

In this section, we shall employ Theorem 2.4.19 to prove the blow-up results of
solutions to a wide class of abstract initial and initial boundary value problems.
These results are picked from Levine [505].

We shall consider the following initial and initial boundary value problems

d2
pdtg = —A(tyu+ F(u), t€[0,T), u(0)=uo,ut(0) = v, (11.1.1)
© Springer International Publishing Switzerland 2017 429
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where u is a Hilbert space-valued function of ¢, A(t) is a symmetric linear operator
defined and non-negative for each ¢ > 0, P is strictly positive symmetric operator
and F is a given nonlinearity.

Let u be a twice strongly continuously differentiable function satisfying
(11.1.1) on [0,T). Suppose F has a symmetric Fréchet derivative F, so that the
scalar-valued function

Q(m)z/o (F(px),z)dp (11.1.2)

is an appropriate corresponding “potential” for F. Assume further that there is a
constant a > 0 such that

(z, F(z)) > 2(20 + 1)G () (11.1.3)

for all x in the appropriate domain. Then, if

G(up) > !

9 (UO, A(O)UO) + (’Uo, P’Uo) = E(O), (11.1.4)

then the interval of existence of u is bounded and, for some T" < 400,

lim (u(t), Pu(t)) = +oo (11.1.5)
t—=T—
which implies that if the initial potential energy of the nonlinearity is larger than
the total initial energy of the linear problem, then (11.1.1) does not admit global
solutions.
Let H be a real Hilbert space, and let D C H be a dense linear subspace.
Let (-,-) denote the scalar product on H and let || - || denote the corresponding
norm.
We assume that for each t > 0:

(A1) A(t) : D — H is a symmetric linear operator;

(A2) (z, A(t)x) > 0 if x € D. (Thus A(t) has a self-adjoint extension, but we do
not use this fact).

(A3)If v : [0,+00) — H is strongly continuously differentiable and if, for all ¢ >
0,v(t) and dv(t)/dt € D, then (v(t), A(t)v(t)) is continuously differentiable
and, for all ¢ > 0,

Qa(v,v)(t) = (d/dt)(v(t), A(t)v(t)) — 2(dv(t)/dt, A(t)v(t)) < 0.

We assume further that

(P1) P is a symmetric linear operator, P : Dp — H and that D C Dp C H.
(P2) (z, Pz) > 0 for all x € Dp,x # 0.
Moreover, assume that D is a Hilbert space under a scalar product (-,-)p.

Assume that the injection from D into H is continuous as a mapping of Hilbert
spaces, that is, there is a constant ¢ > 0 such that ||z|| < ¢||z||p for all x € D.
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Then we assume that

(F1) F : D — H is continuously differential as a function from D equipped
with || || p into H, that the Fréchet derivative F, is a symmetric, bounded
linear operator on H and that x — F, is a strongly continuous map from
D into L(H), the collection of bounded linear operators from H into itself.

(F2) Let G(x) = fol(]-'(px), x)dp denote the potential associated with F, that
is, G : D — R is the unique up to a constant scalar-valued function whose
Fréchet derivative G(x) is defined by

Gy = (F(2),9)
for all z,y € D. Assume that for some constant o > 0 and for all z € D,
(z, F(x)) > 2(2a + 1)G(x). (11.1.6)

The verification of the action of G, can be carried out directly from the
definition.

Note that the following is a useful formula in the sequel, which is valid for
v:[0,T) — D with a strongly continuous derivative v; likewise taking values in D:

Gw(t)) - G(u(0)) = / (F (), va(n)dn (11.1.7)

where the strong continuity of v and v; are taken in the sense of the norm on
D. This follows directly from the chain rule and the action of G,. The following
formal proof is nevertheless instructive. Suppressing the ¢ argument, we have

p 90O = [ Fn0) + (o)) dp

-/ 1 . (Pl + (o)) o

/0 O p(Fpv), v0)] dp
F(t)), v (1),

where we have used the symmetry of F, in the second line.

—~

Definition 11.1.1. We say that u : [0,T) — H is a solution to Puy = —A(t)u+F (u)
if, for each t,u(t) and us belong to D (u; being the strong derivative of w in the
norm ||-||p on D), uy exists and is strongly continuous in the sense of the norm on
H and takes values in Dp, and the differential equation is satisfied in the classical
sense.

We have the following result due to Levine [505].
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Theorem 11.1.1 ([505]). Let u : [0,T) — H be a solution to problem (11.1.1) in the
sense of Definition 11.1.1. Let P, F and A(-) satisfy the above hypotheses. Then
each of the following statements holds:

(i) If
60 = 2{g(u0) — ;[(UmA(O)Uo) + (UO7 on)]} >0, (1118)

then the solution can only exist on a bounded interval [0,T) and

tli,l%lf (u(t), Pu(t)) = 400

—1
T< Tgo = ail{[ﬁo(Um PUO) + (u07 PU0)2]1/2 + (u07 on)} (UO, Puo).

i) I/
G(up) = ;[(UO,A(O)U()) + (vo, Puo)], (11.1.9)
(U07PU0)/(’U0,PUO) =A>0, (11.1.10)

then the solution can only exist on a bounded interval [0,T) and

tli,l%lf (u(t), Pu(t)) = 400

where
T < (2a\)".

It clearly follows from Theorem 11.1.1 that if ug satisfies

G(ug) > !

2(”0714(0)“0)7 (11.1.11)

then there exist vg’s such that the corresponding solutions blow up in a finite time.

Remark 11.1.1 ([505]). Obviously, the solutions to (11.1.1) are not necessarily
unique. If, however, (x, Px) > A(z,z) for all x € D and some A > 0 and if F is such
that the difference w of two solutions satisfies ||ws; + A(t)w| < K(t)(w, Pw)'/?
where K (t) is a locally bounded function on [0,T) depending upon u and v, then
w(0) = w¢(0) = 0 implies w = 0. For details, we refer to [502].

Corollary 11.1.1 ([505]). Let F(sz) = s'*°F(z) for some constant 6 > 0 and for
all x € D. Let (xg, F(xo)) > 0 for some point xy € D. Then there are infinitely
many vectors ug such that (11.1.11) holds.
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Proof. Choose s so large that

1
1
s°G(wo) = 36/ (F(pxo), wo)dp > 2(%714(0)96‘0)
0
(s > sg, say ). Then for any ug = sxo with s > sq,
1
2(uo,A(0)uo).

In fact, in most applications § and « can be chosen as § = 4a.

G(ug) = s°2G(x0) >

Therefore, we are now in a position to prove Theorem11.1.1. O
Proof of Theorem 11.1.1. Let
F(t) = (u(t), Pu(t)) + Q* + B(t + 1)? (11.1.12)

where @), 8 and 7 are non-negative constants to be determined later on. Then,
using the symmetric of P, we have

F'(t) = 2(ut, Pu) +28(t + 1),
and
F//(t) = 2(Ut7 Put) + 2(U, Putt) + 25

Thus it follows that

F(&)F"(t) — (o + 1)(F'(1)*
= 4(a +1)S? + 4(a + 1)Q*((us, Pus) + A (11.1.13)
+2F(t) { u, Pug) — (2a + 1)[(ug, Pug) + ﬂ)]}7

where
5% = [(u, Pu) + Bt + 7)] [(we, Pug) + B8] — [(u, Pu) + B(t + 7)*] > 0.
Define from (11.1.13),

H(t) = (u, Pug) — (2 + 1)[(ut, Put) + 5]

—(u, Au) — (2 + 1)[(ug, Pug) + B] + (u, F(u)). (11.1.14)
Thus

H'(t) = —[Qa(u,u) + 2(uy, Au) + 22 + 1) (ug, Puge)] + d(u, F(u))/dt
= —Qa(u,u) + da(ug, Au) + d(u, F(u))/dt — 22 + 1)/ (ug, F(u))
which implies
H'(t) = — 2a+1)Qa(u,u) + 2ad(u, Au)/dt
+ d(u, F(u))/dt —2(2c + 1) (uz, F(u))
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and using (i), (ii), the positive semi-definiteness of A(t), (11.1.6) and (11.1.7),

H(t) = H(0) + 2a(u, Au) — 2a(ug, A(0)ug) — (2ac+ 1) /0 Qa(u,u)dn
+ (u, F(u)) = (uo, Fluo)) = 2(2a + 1)[G () — G(uo)]

> 220+ 1){G (o) - ;[(uo, A(O)u) + (o, Po) + 8}, (11.1.15)

Now suppose (11.1.8) holds. Then with Q% = 0 and 8 = 3y, we find that H(t) >0
and hence (F~%)'(t) < 0. Also F'(0) = 2(ug, Pvg) + 28p7 > 0 if 7 is sufficiently
large. Thus, by Theorem 2.4.19, the interval of existence cannot, in this case,
exceed T, = F(0)/aF’(0) in length, i.e.,

(u07 PUO) + 507_2

~ 2a((ug, Pvg) + BoT)? = 1)

On the other hand, we know f(7) has a minimum, which is

(afio) ™ { =(uo, Pvo) + [(ut0, Pro)* + fo(uo, Puo)*/*]},
on the interval, (—(ug, Pvo)/Bo,+00) at
r=p3" {—(uo, Pug) + [(uo, Pvo)? + Bo(uo, Puo)]l/z} )
Thus
T < Tp, = o~ { Bo(uo. Puo) + (0. Pro)? " + (w0, Puo) ) (o, Puo).
If (11.1.9) and (11.1.10) hold, the proof is easier. Let Q% = 0 and 3 = 0 so that

[F~*(t)]" < 0 where F(t) = (u(t), Pu(t)) and lim; .- (u(t), Pu(t)) = 400 where
T < F(0)/aF'(0) = (uo, Pug)/20(ug, Pvg) = 1/2aX, by Theorem 2.4.19. O

11.2 Blow-up of solutions to a class of abstract
nonlinear equations

In this section, we shall employ Theorems 2.4.19-2.4.20 to study the blow-up of
solutions to a class of abstract nonlinear equations. These results are chosen from
Knops, Levine and Payne [440].

We shall consider the following abstract nonlinear problem

2
PC;;; = —Nu+ A" F(Au(t)), te[0,7), (11.2.1)
du
w(0) = ug, , (0) = vo, uo, vo € D (11.2.2)

dt
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where H is a real Hilbert space with scalar product (-, -) and norm |||, and D1, D
are dense linear subspaces with Dy C D, by L(H) we denote the bounded linear
operators from H into H, A : D — L(H) is a given linear, one-to-one, but not
necessarily bounded, transformation, £ denotes the image of A restricted to Dy,
A* is the adjoint operator of A, that is, A* : £ — H, such that for all z,y € Dy,

B(Ax, Ay) = —(A* Az, y). (11.2.3)

Let £4 denote the image of A, i.e., L4 ={X € L(H)|X = Az for some x €
D}. Assume that there is a given positively definite form B : L4 x L4 — R. We
use this form to make £4 into a Hilbert space in the usual manner.

Let W : L4 — R be a nonlinear functional which possesses at each point

X € L4 a Fréchet derivative Wx, which is continuous in the topology of Fyu

induced by B. By the Riesz representation theorem, the action of Wx can be
written as for all Y € L4,

Wx Y =B(Y,Z), (11.2.4)

for some Z € L4 which is uniquely determined by X. We shall denote the func-
tional by Z = F(X), so that (11.2.4) reduces to

Wy -Y = B(Y,F(X)). (11.2.5)
Here F is a mapping from L 4 into £ 4. For technical reasons, we shall assume that
X el =F(X)ecLh. (11.2.6)

Let P and N be symmetric linear operators from D into H, that is, for all
x,y € Dy,

{ (z, Py) = (Pz,y), (11.2.7)
(z,Ny) = (Nz,y). (11.2.8)

We shall assume that there is a constant A > 0 such that

(x,Nz) > M, Pz), for all x € D, (11.2.9)
and
(z, Pz) >0, for all x € Dy, = #0. (11.2.10)

We shall further assume that the bilinear forms (z, Py) and (z, Ny) can be
extended to all of D in such a way that (11.2.9) and (11.2.10) hold on D. Let
u:[0,T) — D be a Hilbert space-valued function belonging to C*([0,T), D), the
space of once strongly continuously differentiable functions whose strong deriva-
tives likewise take values in D.

We need the following definitions which were introduced in [440].
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Definition 11.2.1 (Weak Solutions). We say that u € C([0,T), D) is a weak
solution of the Cauchy problem (11.2.1)-(11.2.2) provided that for every ¢ €
C*>([0,T), D), u satisfies

(o). P = o). Poo) = [ (P gt o,

~B(Ag(n). Af(u(n»)] dn, (11.2.11)

E(t) = ; {(Z?,PCCZL) + (u(t),Nu(t))] + W (Au(t)) < E(0). (11.2.12)

We assume, moreover, that the scalar-valued functions, (u(t), Pu(t)) and

IR

are continuous functions of ¢ € [0, 7).

Definition 11.2.2 (Strong Solutions). We say that w : [0,7') — D is a strong solu-

tion of problem (11.2.1)—(11.2.2) if u, ‘gg and ‘z?j all exist and are continuous in the

strong sense, take values in Dy, and problem (11.2.1)—(11.2.2) hold in the classical

sense. Moreover, we assume that Pu, P‘fg and Nu are strongly continuous.

We assume in all cases that

:lit(u(t), Pu(t)) = 2 <u(t), sz(tt)) (11.2.13)
and in the case of strong solutions it holds that
d (du(t) _du(t) d*u(t) _du(t)
dt( a T >:2( ae T > (11.2.14)
i(u(t) Nu(t)) =2 (dzgt) 7 Nu(t)) . (11.2.15)

In the latter case, using (11.2.3), (11.2.6), and (11.2.1)—(11.2.2) together with
(11.2.13)—(11.2.15), we may deduce (11.2.12) with equality.

We also assume that W is almost homogeneous from above of degree 2(1+2c)
for some constant a > 0, i.e., for all x € D,

2(1 + 20)W (Az) > B(Az, F(Az)). (11.2.16)

Equation (11.2.16) may be regarded as a statement about the constitutive
assumptions in applications to elasticity. Alternatively, we may simply assume that
a particular weak solution to problem (11.2.1)—(11.2.2) satisfies, for all ¢t € [0,T),

2(1 + 20)W (Au(t)) > B(Au(t), F(Au(t))), (11.2.17)

for some constant a > 0.
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We may find an example in [440] which satisfies all above assumptions of
problem (11.2.1)—(11.2.2).

Theorem 11.2.1 ([440]). If E(0) < 0, then, a weak solution u(t) to problem
(11.2.1)—(11.2.2), cannot exist on [0,+00), and, in fact, for some time t; > 0,

(u(t), Pu(t)) > [t1/(t1 — t)]Y*F(0) — B(t + to)? (11.2.18)
where t1 < to/a and to is given by (11.2.36) below.

Proof. Let 8 and ty be positive constants to be determined later, and let F(t) be
the function defined by

F(t) = (u, Pu) + B(t + t9)*, t€[0,T] (11.2.19)

where u is the weak solution to problem (11.2.1)—(11.2.2) in Definition 11.2.1. We
know that F'(t) is a real-valued continuous function of ¢ which is also positively
definite in the sense that

{ i) F(t) >0, for all t,ty and g > 0; (11.2.20)
i) F() =0 u=0, =0, forty >0, t € [0,T). (11.2.21)

We shall show that F(t) satisfies a second-order differential inequality on
a class of weak solutions of problem (11.2.1)—(11.2.2) satisfying the inequality
(11.2.16).
Now from (11.2.19), it readily follows

F(t) =2 <u, P?Z) +2B(t + to). (11.2.22)

Since (11.2.11) holds for the limit of smooth functions ¢, (11.2.22) may be rewrit-
ten as

t
F(0) = 20, Pun) 2 | [w,Nu) + B(Au, F(Au)) - (jzpjj;)} d+2B(1-+1o),
0
(11.2.23)
which, differentiated in ¢, leads to
. du _du
F"(t) =2 P P g )" 2(u, Nu) — 2B(Au, F(Au)) + 20. (11.2.24)

On the other hand, in view of (11.2.11) and (11.2.12), we may rearrange
(11.2.24) to arrive at

F'(t) =4(1 +a) (ng, PCZ) + da(u, Nu) (11.2.25)

+2[2(1 4 20)W (Au) — B(Au, F(Au))] — 4(1 + 20) E(0) + 2.
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Hence from (11.2.22) and (11.2.25), it follows readily
)

F()F"(t) — (1L +a)(F'(t))?
= S%(t) + 4a(u, Nu)F(t) — 2(1 + 20) (8 + 2E(0)) F(t) (11.2.26)

42 [2(1 + 20)W (Au) — B(Au, ]-'(Au))] F(t),

where o > 0 is the constant defined in (11.2.16) and

S2(t) 4(1+a){ [(u, Pu) + B(t + t0)?] K(Z d >+B]

) (11.2.27)
P £ Bt +1)
— | u .
) dt 0
Since 1 4+ a > 0, it follows from Schwarz’ inequality that
S%(t) > 0. (11.2.28)

Thus, using of the assumption that the class of weak solutions is restricted by
inequality (11.2.16), we derive from (11.2.26),

FF" (t)—(14+a)(F'(t)* > da(u, Nu)F(t)—2(14+2a)(8+2E(0)) F(t), (11.2.29)

which is our fundamental second-order differential inequality.

We now prove the Holder continuity of solutions (within a certain class) upon
the initial data.

To this end, we can define the class M of solutions considered here by
M= {u:G(T) < M?}, (11.2.30)

where M is a constant and take G(t) = (u, Pu). The initial data (ug,vg) is also
required to satisfy
E(0) <0, (11.2.31)

which implies W(Aug) < 0. Thus it follows immediately from (11.2.29), with
£ =0, that inequality
d2
dt?
holds on the interval [0,T"), hence applying Jensen’s inequality, we have

(G™*()) <0 (11.2.32)

G° (1) < [GOG(D)" /(1 - t/T)G(T) + (¢/T)G*(0)] (11.2.33)

Obviously, this last expression indicates that the null solution is stable on
compact subsets of [0,7) in the class M under small perturbations of the initial
data (ug,vg). Using logarithmic convexity, we can also observe that the restriction
E(0) < 0 can easily be relaxed (see, e.g., [503]).



11.2. Blow-up of solutions to a class of abstract nonlinear equations 439

On the other hand, uniqueness of the null solution in the case when W (0) < 0
follows immediately from (11.2.33) since under homogeneous initial data E(0) =
W(0) < 0 and the assertion of this theorem are applicable. Indeed, condition
E(0) < 0 implies W(Aug) < 0 and

B(AU(), .F(AU())) < 0.
Setting 8+ 2F(0) = 0 in (11.2.28), then we have for all F(¢t) > 0, ¢t € [0,T) and

d*(F(t))

g S0 (11.2.34)

Using Theorem 2.4.19, in this case, T cannot be infinite, i.e., no weak solution can
exist for all time. In fact, it follows from (11.2.34) by integration that

1 dF(0)]7"

Fo(t) = F(0) |1 at (FO) @

(11.2.35)
We readily claim that no matter what the values of uy and vy are, we may
always choose tg so large that dF'(0)/d¢t > 0, and, therefore, we conclude from

(11.2.35) that there is a time ¢; such that F(¢t) — 400 as t — t; . Hence, for the
data F(0) < 0, any solution possesses finite blow-up time. The value of #; can

be estimated by selecting the value ¢y, which minimizes F'(0) dl;go). Thus we may
take
1
to = 2E(0) (UOa PUO) - {(u07 PU0)2 — 2E(O)(UO, Puo)}l/Q] (11236)

and then at; < ty. Using (11.2.36), we obtain from (11.2.35)

t1

F(¥t>
CE

F0), t<h (11.2.37)

which completes the proof. O

Theorem 11.2.2 ([440)).

(i) If E(0) = 0 and (uo, Pvo) > 0, then lim;_,p- (u(t), Pu(t)) = +oo for some
timeT, 0 <T < 400.

(ii) If E(0) = 0 and (ug, Pvg) = 0, then u(t) = 0 if and only if W(0) = 0
and ug = vg = 0. Otherwise, lim;_,p— (u(t), Pu(t)) = +oo for some time T,
0<T < +o0.

(iii) If E(0) = 0 and (ug, Pvg) < 0, then either the solution blows up in a finite
time in the sense of the preceding statements or else

(uo, Pug) > (u(t), Pu(t)) > [1 — a(ug, Pvo)/ (o, Pug)] ™ “(ug, Puo).
(11.2.38)
Moreover, both cases can occur.
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Proof. We refer to [440] for details. O

In the following result, we shall assume
E(0) >0, (11.2.39)

and define
ki = a)/(2a +1)E(0) (11.2.40)

and
J1(0) = (uo, Puo)Q{E(O)/(uo, Pug) + A2+ 1)~ k1 (uo, Pug)]2* — 1}. (11.2.41)

Theorem 11.2.3 ([440)).

(i) If E(0) > 0, k1(uo, Pug) > 1 and (ug, Pvg) > 0, then (u, Pu) becomes un-
bounded like (t; —t)~* for some positive constants k and t;.
(ii) The above statement (i) holds if (ug, Pvg) = 0, the other conditions on the
data being unchanged.
(iii) If E(0) > 0, k1(uo, Pug) > 1 and (ug, Pvg) <0, but

(uo, Pvo)? < J1(0),
then the assertions of the above two statements (1)—(ii) still hold.

Proof. For the proofs of (i) and (iii), we refer to [440] for details. Here we only
give the proof of (ii) as application of Theorem 2.4.20.

To this end, we now take 8 = 0 and employ the function G(t) = (u, Pu). If
we also use the positive-definiteness conditions (11.2.9)—(11.2.10), the fundamental
inequality (11.2.29) may be rewritten as

Gt)G"(t) — (14 a)(G'(t)* > 4arG3(t) — 4(1 + 22) E(0)G(2). (11.2.42)
(ii) When (Uo,P’Uo) =0, E(O) >0, I{?1(UO7PU0) > 1, ie.,

a iﬁgm 1, G'(0) =0, (11.2.43)
then there exists a constant § > 0 such that
k1 G(0) > 1425, ki = a)/[(1 + 20)E(0)], (11.2.44)
while by continuity there exists an interval [0, 2] such that for all ¢ € [0, ¢2],
kiG(t) > 1+, (11.2.45)
which, along with (11.2.45), implies that for all ¢ € [0, 2] (see [440]),

B(G(t)) _ —4a20AG—(t)

< 2.
e S (140 (11.2.46)
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On discarding the right-hand side of (11.2.46) and integrating, we see that
dG(t)/dt > 0, t € [0,t2], and hence G(t) cannot decrease on [0, ¢2].

Thus we may choose to = +00 and obtain over the interval of existence

B(G(t)) _ —8a26AG—(t)

< 11.2.4
a2 = (1+20) ( ")

Setting

dt dt
then (11.2.47) reduces to

y(t) = d(Ga(t))/G“(t) = oW /G(t), (11.2.48)

d
d@; +y2+a2<0 (11.2.49)
with )
8artd\
2 _ , 11.2.50
“ T 1+ ( )

Applying Theorem 2.4.20 to (11.2.49), we conclude inequality (11.2.47) can-
not hold for all time, and hence the solution necessarily ceases to exist after a
finite time. In fact, integrating (11.2.49), we have, since y(0) = 0,

G(t) > G(0)/(cos at)™/", (11.2.51)

which implies G(t) becomes unbounded at some to where fy < 7/2a. O

11.3 Blow-up of solutions to formally
parabolic equations

In this section, we shall employ Theorem 2.4.19 to prove some non-existence “ab-
stract” theorems, which are due to Levine [504].

We shall consider the following abstract problem
du

Pdt =—Au+ F(u(t)), t €[0,T), F(0) =0, u(0) = ug (11.3.1)

where P and A are “positive” linear operators defined on a dense subdomain D
of a real Hilbert space H, where .# satisfies the following assumption:

(F1) & : D — H has a symmetric Fréchet derivative %, at each x € D,z +— %, is
strongly continuous, and the scalar-valued function ¢4 : D — R, the potential
associated with .#, defined by

Y(z) = /0 (Z(pz), z)dp (11.3.2)
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satisfies that for all z € D and some constant o > 0,
2+ 1D)¥%(x) < (z, F(x))

and .7 (0) = 0 for simplicity, with ug satisfying
1
4 (uo) > , (uo, Auo), (11.3.3)

then the existence interval [0, T') of u is bounded, and the solution becomes ar-
bitrarily large in the sense that both (u, Pu) and fot(u, Pu)dn are unbounded
in [0, 7). In the sequel, we assume that, P and A(t) are symmetric linear

d
A(t) exists in the

operators defined on a dense domain D C H, A(t) = dt

strong sense.

First we observe that for any v : [0,7) — D which is strongly continuously
differentiable in the D norm, we derive from (11.3.2)

d

L9 0(H) = (F (1), v (1) (113.4)

where v; = dv/dt. For convenience, we give a simple formal proof of (11.3.4), using
the symmetry of %,

d d

The next result is due to [504].

Theorem 11.3.1 ([504]). Let w : [0,T) — D be a strongly continuously differentiable
solution in the D norm to the problem (11.3.1) with ug € D. Assume that, for each
t, A(t) and P are symmetric and

(i) (z,Px) >0 for all x € D,x # 0;

(i) (z, A(t)x) >0 for all x € D;
(i) (x, A(t)z) <0 for all z € D;
(iv) Condition (F1) is satisfied.

Finally, let ug satisfy

G (uo) > ;(UO,A(O)UO). (11.3.5)
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Then the existence interval [0, T) of u is bounded, and, i.e.,

-1

T < [(2a + 1) (ug, Pug) /o (20 + 2)] {%(uo) - ;(UO,A(O)U()) ) (11.3.6)
and

lim ; (u(n), Pu(n))dn = +oo, (11.3.7)

tgr%E sup(u(t), Pu(t)) = +o0. (11.3.8)

Proof. The proof used here is the so-called “concavity” arguments. Assume that
T = 400, and for any Ty > 0,5 > 0 and 7 > 0, let, for all ¢ € [0, To],

F(t) = /Ot(w Pu)dn + (To — t)(uo, Pug) + B(t + 7). (11.3.9)

Since
F'(t) = (u, Pu) — (ug, Pug) + 28(t +7)

: (11.3.10)
—2 [ (. Puy)dn+ 26(2 + 7),

0
we can get that F/(0) = 267 > 0 and that F(t) > 0 for all ¢ € [0, Tp]. Thus F~*(t)
is defined for any « > 0. If we can show that (F~*(¢))” < 0, then, since a concave
function must always lie below any tangent line, we can derive

F(t) < F72(0) + [F*(0)]'t

F(t) = FA1/9(0) [F(0) - atF'(0)] e (11.3.11)

We shall note that for large enough 7, we may choose T such that Ty >
F(0)/aF'(0) = Ts,. Thus, it follows from (11.3.1) and (11.3.11) that the existence
interval of « must be contained in [0, F'(0)/aF"(0)) and that (11.3.7) and (11.3.8)
hold if we can prove that [F~%(t)]” < 0, which is in fact equivalent to the condition
F@)F"(t) — (o + 1)(F'(t))? > 0. Indeed, we have,

t
F(6) =2 [ (. Pu) i + 2us, Pu)o + 28
0
t

=4(a+1) Uot(u"’ Pn)dn + 5] + 2/0 [(wn, Pu) y — 2( + 1) (uyy, Puy)ldn

+ 2[(ut, Pu)o — (2a + 1)4). (11.3.12)
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Therefore, using (11.3.1), we find
F()F"(t) = (o + 1)(F'(1))?

> 4(a+1)S? +2F (1) {—/O [(u, Au) 5 — 2(a + 1) (uy, Au)]dn}
+2F [ (0 F @),y ~ 20+ 1), Fla)ldy
0

+ 4(a+ 1)(To — t)(ug, Puo) [/0 (un, Puy)dn + 5]
+ 2F[(ut, Pu)p — (2a 4+ 1)f]

where, by Schwarz’ inequality, we have

S? = (/Ot(u Pu)dn + B(t >(/0 (y, Pu,) dn+/3>

2

- </t(u,,, Pu)dn + B(t + T)> >0,
0
Thus from (11.3.4) and assumption (iii) it follows
F()F"(t) — (a + 1)(F'(1))*
> daF (1) / (s Au)dn + 2F () [(u, F(u) — 2(a + )Z(w)]  (11.3.13)
0
+2F(t) [2( + 1)9 (uo) — (uo, A(0)uo) — 2a +1)5].

Hence, from assumptions (i), (ii), (iii), (iv), (11.3.13) and a further compu-
tation, we derive that for all ¢ € [0, Tp)

FOF"(t) = (a+ D (F'(1))*

> 4(a+ 1)F(t) {g(uo) - ;(uo, A(0)up) — (2a+ 1)B/2(a + 1)] : (11.3.14)
Therefore, for any 3 > 0 such that
(20 +1)8 =2 +1) {g(uo) - ;(umA(O)uo)] ,
we have
FOF"(t) — (a+ 1) (F'(t)*>0, (F~*(t)" <0. (11.3.15)

Thus applying Theorem 2.4.19 (ii) to (11.3.15), we conclude that the exis-
tence interval of u is bounded. Let

o =20 +1) |F(uo) — , (w0, AO)uo) | /(20 +1)
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and
Tp, = F(0)/aF'(0) = [To(uo, Puo) + 57°]/2a57.

Since Ty > Tg,, we have (F~%(t))” < 0 even if we take Ty = Tps,. This
latter choice implies that T, = 72287 — (ug, Pug)]~'; thus we must choose 7
so large that 2a87 > (ug, Pug). As a function of 7,7, has a minimum at 7 =
7(B) = (uo, Pug)/(af) and Tg,(s) = (uo, Pug)/(e?B). This latter value attains
its minimum when 8 = Sy since f is restricted to (0, So]. Thus, T cannot exceed
(ug, Pug)a2py " O

The following corollary, due to [504], states that there may be many initial
vectors ug such that the corresponding solutions to (11.3.1) have a finite blow-up
time.

Corollary 11.3.1 ([504]). Let # be homogeneous of degree 1 + & for some § > 0,
that is, F(sx) = s'1°.F () for all s > 0 and all z € D. Assume that there exists
an xg € D such that (xg, F(x)) > 0. Then there are an infinite number of initial
vectors ug which satisfy condition (11.3.5) of Theorem 11.3.1.

Proof. Let ug = sxg where s is so large that

$°Y (x0) = 55/0 F(pxo), xo)dp > ;(q:o,A(O)ajO).

Then 4 (ug) > (0, A(0)zo) for all

1 1/8
s > {2(1+5)(m0,A(0)x0)(x0,9’(x0))1 . O

Remark 11.3.1 ([504]). In fact, in most applications of Corollary 11.3.1, we may
take & = 2a.

Remark 11.3.2 ([504]). If .7 satisfies the hypothesis of Corollary 11.3.1, and all
the other assumptions on .%, P and A(-) hold, then the blow-up time T = T'(ug) =
T(sxo) — 0 as s — +00. To see this, we only note that

—1

0 < T(sxzo) < [(20 + 1)(wo, Pwo)/20% (o + 1)] G (20)s° — ;(xo, A(0)zo)

and that the right-hand side of this inequality approaches zero as s — 4o00. Thus,
roughly speaking, the larger the initial value, the smaller the interval of existence.

Remark 11.3.3 ([504]). We note that Theorem 11.3.1 is false if (11.3.5) is not
satisfied. Indeed, if we let f € C?(0,7), f # 0, satisfy

"+ f2=0 f(0) = f(m) =0,
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then we obtain that u(z,t) = f(z) solves

=Gkt (0,m) x [0,400),
u(z,0) = f(z), z € (0,7),
u(0,t) = u(m,t) =0, te[0,+00).

The nonlinearity .7 (u) = u? satisfies hypothesis (F1) with o = J and

%ﬂ=;lf%m

However,
. 1 2\ 1 ! / 1 / /
G = (12 = (1) < ()
which does not satisfy (11.3.5).

However, a similar result to Theorem 11.3.1 is true for weak solutions pro-
vided that we define a weak solution in an appropriate manner. To do this, let
D, D D denote a dense subdomain of H upon which P* = P'/2 A* = PY/2 and
Z(-) are defined. We assume that A is independent of ¢ here.

Definition 11.3.1. We say that u : [0,7) — D, is a weak solution of problem
(11.3.1) if u, P*u, A*u and .% (u) are strongly continuous, if u possesses a weak
derivative (assumed locally integrable on [0,7")) which is D,, valued, if P*u pos-
sesses a weak derivative (P*u); and (P*u); = P*u; and if, for every ¢ : [0,T) — D,
with these properties,

(P6.Pu) = (P0(0). P*ul0) + | ("6, Pu)dn
(11.3.16)

¢
+ [ 6.7 @) - (o, 4 wan
0
d
The conditions in the definition ensure that p (P*u, P*u) = 2(P*u,, P u).
n

Besides (iv) of Theorem 11.3.1 on .%, we further assume that weak solutions
satisfy

t
2/ | P*uy||2dn + || A*u(t)]|* + 29 (uo) < || A uol|® + 29 (u(t)). (11.3.17)
0

In fact, this can easily be obtained formally by taking scalar products of both sides
of (11.3.1) with u, integrating from 0 to ¢t and using (11.3.4). Equation (11.3.17)
is a kind of “energy” inequality.
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Theorem 11.3.2 ([504]). Letw : [0,T) — D, be a weak solution of problem (11.3.1)
in the sense of Definition 11.3.1 and assume (11.3.17) holds. If

1
9 (uo) > 2||A*u0||27 (11.3.18)
then T' < +00, and
t
lim / | P*u||*dn = +oo (11.3.19)
t—=T= Jo
and consequently
lim sup ||P*u(t)|| = +oc. (11.3.20)
t—T-

Proof. For arbitrary Ty, 3,7 > 0 and ¢ € [0, Tp), let
t
F(t) = / | P*ul|?dn + (To — t)||P*uo||* + B(t + 7). (11.3.21)
0
Then from (11.3.16) with u = ¢ it follows
F'(t) = ||P*u]|® — || P*uo||* + 2B(t + 7)

=2 [ (.2 0) = 1 4%ul Y + 2800+ 7). (11.3.22)

t
:2/ (P*u, P*uy)dn + 2B(t + 1),
0

which gives us
t
F/(t) = d(a + 1) [ | 1P lan + 5}
0

+2 [(u, F(u)) — | A*ul|* = 2(a + 1) /Ot | P*up|?dn — (20 + 1)B] :
Hence from (11.3.17) and assumption (iv) it follows
F"(t) > 4(a +1) Uot | P*uy|?dn + 5} (11.3.23)
+2[2(a+ )% (uo) — (@ + 1) A" uo* + ol A u(®)||* - (20 + 1)8].
Thus combining (11.3.21)—(11.3.23) and (11.3.18), we may obtain

F)F"(t) — (a+ 1) (F'(1))* >0

if 0 < B < 2(a+ 1)[%(uo) — 3llA%u0l?]/ (2 + 1). Since F'(0) = 287 > 0, by
Theorem 2.4.19, the existence interval of w is finite and (11.3.19)—(11.3.20) hold,
as we shall see from (11.3.11). An analysis similar to that used in the proof of

Theorem 11.3.1 shows that
1

7 < [2a-+ DI wl 20 + )] [ 900 - ylawl?| . O
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11.4 Blow-up of solutions to evolutionary PDEs

In this section, we shall employ Theorems 2.4.1 and 2.4.3 to investigate the blow-up
results for two classes of evolutionary partial differential equations. These results
are picked from Levine [508].

We shall consider the following two initial boundary value problems

O = Lu+ Fi(u(z, 1)), (z,t) € @ x (0,T),
u(z,0) = uo(z), z e
u(x,0) = vo(), zeQ (11.4.1)
u(z,t) =0, (z,t) € Ty x (0,7T),
> orjm1@igu iz, tuj () + Bu(x,t) =0, (z,t) € Te x (0,T)
and
%’t‘ = Lu + Fo(u(z,t)), (z,t) € Q2 x (0,T),
u(z,0) = uo(z), z e
u(z,t) =0, (z,t) €Ty x (0,T), (11.4.2)
S i aigu (s toj(x) + Bu(a,t) =0, (z,t) € T2 x (0,T),

where (3 is a given constant and F, F; are given functions of a real-variable to be
suitably restricted below. The solution u(z, t) is a real-valued function, and all the
other functions will be taken to be real-valued. The number 7" may be finite or
infinite.

Let © C R”™ be a bounded domain with a piecewise smooth boundary 0f2.
Let

n

(Lf)(x) =Y ((aij(2)fi(x))) (fi=0f/0:)

ij=1

be a given second-order linear differential operator. Here the coefficients a;; are

assumed to be continuously differentiable with a;;(x) = aji(x),4,j = 1,2,...,n.
L need not be elliptic.

Let Ty Uy = 092 where I'y and I'y are piecewise smooth disjoint sub-
manifolds of 9Q. Let v = (v1,...,v,) denote the outer normal to 9.

We first make the following assumptions on £. The eigenvalue problem
L+ ) =0, zeqQ,
v=0, v €Iy, (11.4.3)
Z;szlaijw,ivj +B8Y =0, vely

possesses a positive solution ¢ (on ) for some real number \. We shall assume £
is normalized so that

/ Y(x)dr = 1. (11.4.4)
Q
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Now we further give the following assumptions on Fi, Fa.

1) There are convex functions Gi,Gs : R — R such that
Fi(s) > Gi(s); i=1,2, seR.

2) Let Hi(s) be any indefinite integral of Gi(s), (H} = Gi(s)), and there is a
number s; € R such that

is non-decreasing on (s1,+00) and, for every € > 0, there holds that

Feo 1 1 —1/2
/ (’Hl(s) - 2/\s2 — {’Hl(sl) - 2)\5%} + s) ds < +o0,
s0
that is, [H1(s) — 3As?]71/2, is integrable at infinity.
3) There is a number sy € R such that Ga(s) — As is positive on (s2, +00), and
for any € > 0, there holds that

+oo
/ [G2(s) — As] tds < +oc.

so+¢€

We now give a definition of a weak solution to problems (11.4.1) and (11.4.2).

Definition 11.4.1 ([508]). We say u : Q x [0, 7] — R is a weak solution to problem
(11.4.1) if, for each t € (0,T),

(i) u('vt) € LI(Q)7'7:1(U('7t)) € Ll(Q)7

(i) wu¢(-,t) exists and is in L1(€2),

(i) w is sufficiently regular to satisfy the initial and boundary conditions
(11.4.1)9—(11.4.1)5, and if for every ¢ : Q x [0,+00) — R, twice continu-
ously differentiable in © x (0,7") and satisfying (11.4.1)4—(11.4.1)5, we have,
for all t € [0,T),

/qututxtdx*/gbevo

/ / [an ) aT,(“f )+ (Lo mule,n)| dedy  (11.4.5)

//¢xnf1 (2, m))dd.

Definition 11.4.2 ([508]). We say u : Q x [0,7] — R is a weak solution to problem
(11.4.2) if

(i) u(-,t) € LY(Q) for each t € [0,T),
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(ii) w is sufficiently regular to satisfy (11.4.2)9—(11.4.2)4 and if, for all ¢ : Q x
[0,T) — R, ¢ twice continuously differentiable in = and continuously differ-
entiable in ¢ satisfying (11.4.2)3—(11.4.2)4, we have, for all ¢ € [0,T),

/Q oz, tyu(e, t)dr = /Q o(z, 0)uo (z)da

+f t / [a¢<x,n>u<x,n>+<c¢><x,n>u<x,n> dedy (1146)
//d)xn]:g (z,n))dxdn.

Remark 11.4.1 ([508]). Obviously, (11.4.5)—(11.4.6) can be obtained from (11.4.1);
and (11.4.2); formally by multiplying them by G, integrating the resulting expres-
sion over 2 x [0,t) and performing integrations by parts.

Remark 11.4.2 ([508]). Note that the definitions of weak solutions for problems
(11.4.1) and (11.4.2) do not require u to possess spacial derivatives except near the
set 'y x [0, T) and that only one ¢ derivative for problem (11.4.1) or no ¢ derivative
need be required at all for problem (11.4.2). Thus uo(x) may have discontinuities
away from I's. This is in contrast to problems treated by the concavity or indirect
lower bound methods where the existence of

Bi(t) = /Q(au> Z/a” g; gjj —/Q’Hl(u(at,t))dx

is required for problem (11.4.1) and the existence of

ou Ou
//(877) dadn + Z/a” axlax]d

2*1

7 /Q < /0 vy g2(g)da> dz

is required for problem (11.4.2). Here the nonlinearities F; and JF» are taken to
be identical with G; and G, respectively.

We now establish the following theorems.

Theorem 11.4.1 ([508]). Let u : 2 x [0,T) — R be a weak solution to problem
(11.4.1) in the sense of Definition 11.4.1 and let L, Fy satisfy the above hypothe-
ses. If

Fy= /Qz/J(a?)uo(x)dx > s1, (11.4.7)

Fy = /Qz/J(a?)vo(a?)dx >0, (11.4.8)
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then the interval [0,T) is necessarily bounded and

1/
lim / | u(, t) P dx) "= foo, 1<p< oo, (11.4.9)
t—T—
lim sup(max | u(z,t) |) = 400 (11.4.10)
t—=T- z€Q
where
1 +oo 1 1 1 —1/2
< _ 2 _ _ 2 12 .
T < 2\/2/FO (7—[1(3) s (7—[1(31) 2)\51) +,(F) ) ds
Proof. Let
F(t) :/w(x)u(x t)dz
Q
Then

/z/J Yut(z, t)d

If we now put ¢(z,t) = 1(x) in (11.4.5), we find, using (11.4.3) that

F/(t) = F'(0)— A /O t /Q (@), n)dady + /O t /Q (@) F (ul, ) dadn. (11.4.11)
Thus (11.4.11) implies that F”(t) exists and
F(t) = —AF(t /1/) \Fu (e, ) da
> ARt / ()G (uls ) da

Finally, by Jensen’s inequality, we conclude
F'(t) > =MF(t) + G1(F(1)). (11.4.12)

Therefore, applying Theorem 2.4.1 to (11.4.12), we may complete the proof. [

Theorem 11.4.2 ([508]). Let u : 2 x [0,T) — R be a weak solution to problem
(11.4.2) in the sense of Definition 11.4.2 and let L, Fs satisfy the above hypothe-
ses. If

Fy= /Qz/J(x)uo(x)dx >S9, (11.4.13)

then (11.4.9)—(11.4.10) hold for some time T < 400 where

T < /W[gg(s)  s] s,

Fy
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Proof. Defining F'(t) as in the previous proof and setting G(z,t) = L(z,t) in
(11.4.6), we find that

F(t) / /’(/J u(z ndmdn+/ /w VF2(u(z,n))dxdn

which, indeed, implies that F”(t) exists. Hence it follows as before that
F'(t) > =AF(t) + Go(F(t)). (11.4.14)

Hence applying Theorem 2.4.3 again to (11.4.14), we can complete the proof. [

11.5 Blow-up of solutions to initial boundary
value problems

In this section, we shall use Theorems 2.4.19-2.4.20 to study the blow-up phe-
nomena of solutions to mixed problems. We adopt these results from Levine and
Payne [520].

We shall consider the following two initial boundary value problems defined
on the domain D x [0,T) :

p(0u/ot) = (—1)" Mu, in D x [0,7T),
Qj(u)=(-1)"f;(Nju), 7=0,1,....m—1ondD x[0,T), (11.5.1)
u(z,0) = uo(z),

and
p(0%u/0t?) = (—1)" Mu, in D x [0,T),
Qj(u) = (-1)"fj(Nju), 7=0,1,...,m—1on9dD x[0,T), (11.5.2)
u(z,0) = uo(x), (Ou/0t)(x,0) = vo(x).

Here p, M, Q; and N;, are assumed to be independent of the parameter ¢. The
function p is assumed to be positive in D, and the f; are given locally functions.
Let M denote a formally self-adjoint differential operator of order 2m defined
on a bounded domain D of R™. The coefficients of the operator are assumed to
possess derivatives of the order indicated in the formal expression for the operator.
For elements u and v in the domain D(M) of the operator M, we may write
the following expression:

/ [vMu — uMv]dx = ]{ {N;(v)Q;(u) — N;(v)Q,;(v)}ds (11.5.3)
D

where N; and @; are linear differential operators on the boundary; in detail, we
assume that /V; is a boundary operator containing derivatives up to order j while
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Q; is of order 2m — 1 — j. The forms of N; and @); are not uniquely determined
by (11.5.3). For example, in the theory of elastic plates where M = A? (the
biharmonic operator), the boundary operators may depend on a parameter usually
referred to as a Poisson ratio. The symbol 0D denotes the boundary of D.

We assume further that the differential operators, M, N, and @ are such that
the quantity A(v,u) defined by

(=1)™A(v,u) = f/DvMudx+ i ng N;(v)Q;(u)ds (11.5.4)

is a symmetric positive semidefinite bilinear form.
In addition, they satisfy for some positive «, for a constant p to be specified
later, and for all m — 1 times continuously differentiable functions ¢ the condition

m—1
=0

N;(¢)
{Nj(¢)fj(Nj(¢)) —2(pa+1) /O fi(o) da} > 0. (11.5.5)

It is easy to check that if for arbitrary Z;, the point functions f; are of the form
f1(Z5) = 2P+ 1b;(2;), (11.5.6)

where each b; is a non-decreasing function of Z;, then (11.5.5) is satisfied auto-
matically.

By virtue of Theorem 2.4.19, we shall show that no solution with initial data
in a certain class can exist for all time provided that (11.5.5), with p appropriately
chosen, is satisfied. The method used here is a concavity method which has been
extensively employed in the literature (see, e.g., Levine [504], [505], Levine and
Payne [522] and Knops, Levine and Payne [440]).

First, we establish the following theorem for problem (11.5.1).

Theorem 11.5.1 ([520]). Solutions of problem (11.5.1) cannot exist for all time
with initial data satisfying the inequality

mol Nj(uo(s))
> f / fi(m)dnds > 1/2A(uo, uo) (11.5.7)
=0 /oD Jo

if (11.5.5) is satisfied for p = 1.

Proof. To apply Theorem 2.4.19, we need to find a twice continuously differentiable
non-negative functional F(¢) defined on solutions of problem (11.5.1) such that

F(t) =0, u=0, (11.5.8)

d*(F~2(t)
dt?

IN

0, a>0. (11.5.9)
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Here o will turn out to be the constant « in (11.5.5). Clearly, in order to establish

(11.5.9), we need only show that F(¢)F"(t) — (a+ 1)(F'(t))? > 0.

To this end, we first assume that u exists on D x [0, 400) and then show that
this leads to a contradiction. In this case, we may select an F(t) of the following
form for 0 <t < Ty < +o0:

t
F(t) :/ / pu*dxdn + (Ty ft)/ pugdzr + Bt +1)° (11.5.10)
o Jp D
where positive constants Ty, S and 7 will be determined later on. Then
F'(t) = / pudr — / puddr +2B8(t + 1)
D Dy

¢
:2//puaudxdn+25(t+7)
o Jp On

t
2/0 /D(—l)muMudxdn—i—QB(t—i—T) (11.5.11)

2 ]ZO ng /0 Nj(u)fj(Nj(U))deﬁ — 2/0 A(u, u)dn + 25(t + 7_)
and
Fi(t) =2 ]ZO ng N;(u) £5(N;(w))ds — 2A(u, u) + 28. (11.5.12)
Thus it follows from (11.5.10)—(11.5.12) that
F(6)F"(t) = (a+ 1) (F'(t)°

> F(t){ —2A(u, u) + 2 ZO y({ap Nj(u) f;(N;(u))ds + 23 (11.5.13)

4(a+1)/0t/]3p(gz>2dzdn}.

Now in (11.5.13), dropping the term

{4(a+1)(T0t)/Dpugd;z:} {/Ot/l)/)(gZ)dedHﬂ}a

and using the Schwarz inequality in the expression for (dF'/dt)?, and inserting the
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following relation into (11.5.13),
! 6u)2 /t/ du
2 dxdn = 2(-1)™ Mu | dxd
o (o) tn=eicvr [ oo
m—1 t t
0 / ( 8u)
=2 Ni(uw)fi(N;(u))dsdn —2 | Al wu, d
Zfiw/o o (V@) 1N ())dsdn =2 [ (. )

m—1 N;j(u)
=2 fi(o) do} ds — A(u,u) + A(ug, ug)

A
m—1 N; (uo)

-2 filo )da} ds,
J=0 y{ {/

we conclude from (11.5.13)
F)F"(t) — (a+1) (F’(t))ﬂ F1(t) (11.5.14)
m—1 Nj(u)
> 20A(u,u) + 2 ]Zy{[ (N;(u ))72(a+1)/0 fi(o)do| ds

U07U0 j(uo)
—4(a+1) Zy{m{/ fi(o )do}ds —2(2a 4+ 1)B.

By hypothesis the first two terms on the right-hand side of (11.5.14) are non-
negative, and since the data term is assumed to satisfy (11.5.7), we may select

a uo) Up, W
p= 22(0411 ZjiD {/ filo )do} as — A ; o, (11.5.15)

Then we readily obtain
FF"(t) — (a+ 1) (F'(t)*>0 (11.5.16)

which will lead to the non-existence result by Theorem 2.4.19. Since the conse-
quences of (11.5.16) have been investigated in [440] and [504] (see Section 11.3),
we merely sketch here the arguments. In fact, from the definition (11.5.10), we
derive that F(t) > 0 in [0,7] so that

(11.5.17)

which gives us

F72@t) < F~*(0)[1 — a(F'(0)/F(0))t], 0<t<Ty, (11.5.18)
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which shows that F~(t) necessarily decays to zero in a finite time
T < F(0)/(aF"(0))

it F'(0) > 0 and Ty > F(0)/(aF’(0)). But with the choice of F, we have F'(0) =
267 > 0. A simple computation shows that Ty > F(0)/(«F”(0)) provided that 7
is chosen to satisfy

T > ;(aﬂ)’l/ puidz (11.5.19)
D

and Tj is then taken so large that

-1
Ty > Br? [ZaBT —/ pu%dm} . (11.5.20)
D
The blow-up time T cannot exceed the minimum value of the right-hand side of
(11.5.19), considered as a function of 7. In fact, T < (o?)~* [}, pugda. O
Second, we establish the following theorem, due to [520], for problem (11.5.2).
Theorem 11.5.2 ([520]). Solutions of problem (11.5.2) cannot exist for all time,

with initial data satisfying the inequality
N (uo)
/ / filo)do| ds <0,

m—1

1
E0) = 9 [/Dpvodm+A Ug, U ]

=0
(11.5.21)
if (11.5.5) is satisfied for p = 2.
Proof. In fact, we may choose
F(t) = / puldz + Bt + 1) (11.5.22)
D
with 8 and 7 again positive to be determined later. Then we have
, ou
F'ity=2/( pu_ de+28(t+71), (11.5.23)
p Ot
" o) m
F'ty=2 1] p dx +2(—1) uMudz + 23
p \0t D
. (11.5.24)
0 —
2/ p (;t‘dx +2) 7{ N;(u) f;(Nj(u))ds — 2A(u, u) + 28.
D =0 JoD

Now if we define

504 [[ o0+ 0] -

m—1

f{ VNM fj(ff)dU] ds,  (11.5.25)

Jj=0



11.5. Blow-up of solutions to initial boundary value problems 457

then
) 6 62 m—1
B0 = [0 s+ Al )= 3 F v () svas
:/ gz { ?;g (1)mMu] dz =0 (11.5.26)
D
Thus
E(t) = E(0), (11.5.27)

and (11.5.24) may be rewritten, using (11.5.5) with p = 2, as

Fu(t)22/Dp<gz) dz + 420+ 1) 21]2]3 {/N " (")da}d‘s (11.5.28)

— 2A(u,u) + 28,

which yields, by using (11.5.25) and (11.5.27),

F'(t) > 4(a+ 1) / p (g?) dx + 4aA(u,u) — 4200+ 1)E(0) +25.  (11.5.29)

D
It then follows from (11.5.22), (11.2.23) and (11.5.29) that

FOF"(t) - (a+1) (F'(1))?

{/]Dpu2dx+ﬂ(t+7)2} {/Dp(ngw}
x (/l)pugzdx+5(t+7')>2

+ 4aF A(u,u) — 2(2a + 1) [2E(0) + B] F(t).

>4(a+1)

(11.5.30)

Note that the first term on the right-hand side of (11.5.30) is non-negative
by Schwarz’ inequality. If we choose

B = —2E(0), (11.5.31)

then we arrive at (F~%(t))" < 0, which leads to the breakdown of solution in a
finite time provided that F’(0) > 0. But

F(0) =2 {/D puovoda — 2E(0)T} , (11.5.32)

and it is clear that because of condition (11.5.21), the constant 7 may be chosen
so large that F’(0) > 0 (provided that [, pugvoda is finite). O
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It is worth pointing out here that similar inequalities hold for appropriately
defined weak solutions of problems (11.5.1) and (11.5.2).
Indeed, if A(u,u) is positive definite and satisfies

A(u,u) > kQ/ pudz, (11.5.33)
D

then we can obtain somewhat different results for problem (11.5.2).
For instance, assume that in problem (11.5.2), E(0) < 0, S is chosen to be
zero, and (11.5.33) is satisfied. Then (11.5.33) leads to

F(OF"(t) — (a+ 1) (F'(t)? > 4k*aF>(t) (11.5.34)

or
(F=o(t))" < —4k*aF~(t). (11.5.35)
We may show that (11.5.35) which yields the solution of problem (11.5.2) blows

up in a finite time.
If the contrary holds and the following substitution is made

_ d(FFCE’Z;/ " _adFPE%dt, (11.5.36)
then (11.5.35) reduces to
dy/dt + y* + 4k*a <0, (11.5.37)
which yields
tan™[y(t)/2kv/a] < tan™[y(0)/2kv/a] — 2k\/at. (11.5.38)

Therefore applying Theorem 2.4.20 to (11.5.37), we can conclude that the solution
must blow up in a finite time 7" satisfying

T < (2ky/a) ™ {r/2 + tan~'[y(0)/2kv/a]}. (11.5.39)

Finally, as in [440, 504, 505, 522] under various other combinations of initial data
assumptions, we can derive the blow-up of solutions in a finite time. ([l

11.6 Blow-up of solutions to the Cauchy problem
in nonlinear one-dimensional thermoelasticity

In this section, we employ Theorem 2.4.19 to establish the blow-up results for a
nonlinear one-dimensional thermoelastic system with a non-autonomous forcing
term and a thermal memory when the heat flux obeys both Fourier’s law. These
results are chosen from Qin and Munioz Rivera [800] (see also Qin [770]).
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We shall consider the following Cauchy problem with a non-autonomous forc-
ing term and a thermal memory

{utt = QUgg + b0y + duy — muy + f(t,u), (11.6.1)
by = KOpy + g * Opy + bugy + puy + g0, (11.6.2)

with the initial conditions
u(z,0) =wup(x), wu(z,0) =wui(x), O(x,0)=0(x), forall z€R (11.6.3)

where by u = u(z,t) and 6 = 0(x,t) we stand for the displacement and the tem-
perature difference respectively, the function g = g( ) is the relaxation kernel, the
sign * is the convolution product, i.e., g * y(- fo (t — 7)y(-, 7)dr, the coef-
ficients a, b, ¢ are positive constants, while d, x p, g, m are non- negatlve constants
and the function f = f(¢,u) is a non-autonomous forcing term.

Assume that for any fixed t > 0, f(¢,u) is the Fréchet derivative of some
functional F'(t,u) such that

d
th(t,u) = F(t,u) + f(t, uw)u, (11.6.4)
and there exists a constant a > 0 such that

g(t) = e*g(t) (11.6.5)
is a positive definite kernel. Indeed, we find there exists a function g(t) to satisfy
(11.6.5). To this end, we need Lemma 7.2.1 in Qin [770].

In fact, if taking g(t) € C*[0,4+0o0) such that

0t g(0) > oyt (11.6.6)

g9'(t) = —vg(t) + coe
with § > 0,7 > 0 and ¢y > 0 being constants and defining

2
G(t) = g(t) + goe*&, (11.6.7)
then we get for 9 = min(y,d/2),
G'(t) = —vg(t) — coe” " < =70 G(t)
which implies
g(t) < G(t) < G(0)e ! =: cre 0! (11.6.8)

with ¢; = g(0) + *° > 0.
Letting now

J1(w) = Rg(t) = 0+°°e“tg(t) coswtdt,
Jo(w) = Sg(t) = 0+°Oe tg(t) sin wtdt,
L(w) = f;ooe(o“f‘s)tcoswtclt7
L(w) = f0+°°e(a*5)tsinwtdt,
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we can derive that for 0 < a < 0,

1 w? w

Il(w) = 5—a - (570[)212(("})7 IQ(UJ) = 570411((“})7
- e w
L(w) = (6—a)? +w?’ Ir(w) = (6= a) +uw? (11.6.9)
Using (11.6.6), (11.6.8) and integrating by parts, we can obtain
{le(w) = (v — a)J2(w) — colza(w), (11.6.10)
wla(w) = g(0) = (v — ) J1(w) + colh (w). (11.6.11)

Inserting (11.6.9) into (11.6.10)—(11.6.11) implies that for 0 < o < min(~o, 9),

_ 90)(y—a) _ Cow " cly—a) .
hlw) = (v—a)?+w?  (y—a)? pup @ (y—a)? o1t
_ 19(0)(v — @) = coJw? + g(0)(y — @) (0 — a)® + co(y — a)(d — @)
(v = a)? +w?[(6 — a)? +w?] '
(11.6.12)

Thus choosing « so small that

0 < a < min {870, [9(0)7 - ol/9(0) }.
then we conclude from (11.6.12)
Ji(w) > 1 —&—ng >0, Yw € (—o0,+00)
which, together with Lemma 7.2.1 of [770], yields that g(¢) is a strongly positive
definite kernel satisfying (11.6.5).
Next, in order to prove our desired results, we need to use Theorem 2.4.19
(see, e.g., Theorem 1.3.1 in [770] due to Kalantarov and Ladyzhenskaya [409])
which was also proved in [438, 440, 504].
Note that the energy for the system (11.6.1)—(11.6.2) is defined as

E(t) = /+OO [uf/z +au2 /2 — F(t,u) + cb?/2| d. (11.6.13)
Then by setting
v ="y, w=e"0, (11.6.14)
the problem (11.6.1)—(11.6.3) reduces to the following problem
Vit = AQUgy + bwy + dvg, — (m — 20)ve + (M — a)av + f(t, v), (11.6.15)
CW = KWyg + § % Way + bzt + (p — b)) vy + qu, + caw, (11.6.16)

t=0:v=up(z) =vo(x),vr = ui(z) + aup(z) = vi (),
w = Bo(2) = wo () (11.6.17)
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with f(t,v) = e® f(t,e~*'v). The energy for problem (11.6.15)(11.6.17) can be
defined by

E(t) = /+OO [— (m — a)oaw? /2 4+ v2 /24 av? /2 — F(t,v) + cw?/2|dz (11.6.18)

— 00

with F(t,v) = e2*F(t,e~*'v). The main idea here is only to prove that the
solution to the problem (11.6.15)—(11.6.17) blows up in a finite time, which further
implies the blow-up of solutions of problem (11.6.1)—(11.6.3).

The following lemmas, due to Qin and Munoz Rivera [800], concern the
results on F(t) < E(0) < 0 when we assume that E(0) < 0.

Lemma 11.6.1 ([800, 770]). We assume that E(0) < 0, and (11.6.5) holds. Then
if the following assumptions hold, when o ="} =7 >0,d =0 and x > 0, it holds
that for any u € R and for all t > 0,
auf(t,u) < (a —m)a?u? + Fi(t,u). (11.6.19)
Then for all t > 0, R ~
E(t) < E(0) < 0. (11.6.20)
Proof. Obviously, by an easy computation it follows from (11.6.5) that

Ey(t,v) = 20F (t,v) 4+ €2 F,(t,u) — aw f(t,v)

(11.6.21)
= 22 F (t,u) + Fy(t,u) — auf(t,u)].

On the other hand, we can derive from (11.6.4), (11.6.14) and (11.6.21) that

d

F(t
dt (t,)
= 20F (t,v) + €2 Fy(t,u) + €2 f(t, u)uy
20F (t,v) + > Fy(t,u) + €2 f(t, u)[—aetv + ey
= e 2aF (t,u) + Fy(t,u) — auf(t,u)] + f(t,v)v,

Ey(t,v) + f(t,v)v,. (11.6.22)

d ~
th(t7 v) = 20e® F(t, e ) + 2t

Thus using (11.6.13), (11.6.15)—(11.6.17) and (11.6.22), we get
B +oo +oo +oo +oo
E'(t) = d/ vevedr — (m — 2a)/ vide — / Fy(t,v)dx — li/ w?dx

+oo +oo +oo
— / g * Wy wydx + (p — ba) / vpwdx + ca/ w?dz. (11.6.23)

—o0 —o0 —0o0
It is easy now to verify from (11.6.19) that

20F (t,v) — (a — m)a*v? — Fy(t,v) <0
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which, along with (11.6.18), further implies

~ 400 400 +o0 +oo
E't)= — n/ wd — / J * Wy wydx + ca/ widr — / Fy(t,v)dx

— 00 — 00 — 00 — 00

“+o0 —+oo
< - / g * wywgdr + 2aE(t) — a/ (v? + av?)dx

— 00 — 00

+o0 B ~
+/ [2aF(t,v) — (o — m)a*v? — Fy(t,v)]dx

— 00

“+o0
< —/ J * Wy Wedx + 20E ().

Therefore,

~ ~ oo gt t

E(t) < E(0) — / / J * Wy wydrdr + 204/ E(r)dr

— 00 0 0
) e (11.6.24)
< E(0)+ 204/ E(7)dr.
0
That is, for all t > 0,
E(t) < E(0)e** <0,

which, together with (11.6.24), yields (11.6.20). O

Let N
W) = [ ands+ 5+ )

— 00
where 8 > 0 and tg > 0 are to be determined later on.

The next lemma, also due to Qin and Munoz Rivera [800], plays a key role in
showing that ¥(¢) verifies the assumptions of Theorem 2.4.19 (or Theorem 1.3.1
of [770]) by choosing suitable 5 > 0,to > 0 and initial data (ug, u1,6o).

Lemma 11.6.2 ([800, 770]). We assume that for any t > 0, E(t) < E(0) < 0 and
initial data

up € H*(R), uy € HY(R), 6y € H'(R) (11.6.25)

and the following assumptions holds: when o = ") =7 >0 and d = 0, there erists
a positive constant

v > (V1+b2¢/a—1)/(4c), for allueR, t>0 (11.6.26)
verifying

uf(t,u) —2(1 4+ 2v)F(t,u) >0, forallu€eR, t>0 (11.6.27)
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and initial data satisfy

400 N

/ upuidz > 0, if £(0) <0, (11.6.28)
—+o0 —+oo B

/ uourdz > 0, / ugdr > 0, if E(0) =0, (11.6.29)

Then for B > 0 small enough and suitable tyg > 0 or 8 = 0, there exist constants
Cy >0 and Cy > 0 such that (i) or (ii) in Theorem 2.4.19 holds.

Proof. By a direct calculation, we have

U'(t) =2 U_:o vupdx + B(t + to)] , (11.6.30)
+00
U (t) =2 [/_Oo (v + vy )dr + 5] . (11.6.31)

Using the Cauchy inequality and the Holder inequality, we derive

Uﬂo vvgda + B(t + to)} 2

— 00

) () o]
< v ([ opar+5)

which, together with (11.6.30) and (11.6.31), yields

(W () — (1+7)(¥' (1)

= 2U(t) Uzo(vf + Vv )dw + 5} —4(1+7) [/:o vordr + B(t + to)]
> 2U(¢) {(1 +27) (/*: vidz + 5) + /;OO vvttdx] . (11.6.32)

Inserting (11.6.15) into (11.6.32), integrating by parts and using

+o0 5 +o0 N
/ vide = 2B(t) + / [(m — a)aw? — av? + 2F(t,v) — cw?]dz,
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we conclude

U)W (1) — (1 +)(T'(t))? (11.6.33)
> 2W(t) [—(1 +27) (/_:o vidr + /3) - /:O(avi + bvgw)da
—(m — 2a) /_:O vuda + (m — a)a/_J:o vidr + /_:o vf(t,v)dx] .

Noting that (1 + 2y)c —e1 > 0 for &1 = b?/8ay > 0, we derive from (11.6.33)

W) (t) — (1+7)(2'(1)

“+oo “+o0
> 20(t) { —2(1 4 279)E(t) — (1 +27)8 — 2ya(m — a)/ v?dr — b/ vpwda
+o0 +oo N
+2avy de — (m —2a) / vidx + / [vf(t,v) —2(1 4+ 27)F(t, v)]dm}

~ too
> 20(t) {—2(1 +29)E(0) — (1 +27)8 — 27T (t) + [(1 + 27y)c — &1] / wdx

+ (2a*y 4b§1> /+Oovidx+/+oo[vf(t,v)2(1+27)F(t,v)]dm} h

— 00 — 00

> 20 (t)[—2(1 + 27)E(0) — (1 + 27)3 — 27> W (t)]. (11.6.34)

If E(0) < 0, we may pick 8 > 0 and o > 0 in (11.6.34) so small that

+oo
1+ \/1+4a6—1/ w1 dx

which, with (11.6.28), implies (1) of Theorem 2.4.19 with C; = 0,Cy = 4ya? and
Y1 = 2va, y2 = —2ya.

If E(0) = 0, then we take 8 = 0 in (11.6.34) and can use (11.6.29) to derive
(i) or (ii) of Theorem 2.4.19 with C; = 0, Cy = 4ya? and 71 = 2va, 72 = —27«a.
The proof is hence complete. O

~ 1
0< B <—=2E(0), 0<ty< 5 (11.6.35)

Now we read our main result due to Qin and Munoz Rivera [800] in this
section.

Theorem 11.6.3 ([800, 770]). We assume that assumptions in Lemma 11.6.1 and
assumptions in Lemma 11.6.2 hold, then the solution v(t) in L*(R) to problem

(11.6.15)—(11.6.17) blows up in a finite time, that is, there exists some time t; > 0
such that
+oo
lim v (x, t)dx = +oo (11.6.36)

t—=t; J—oco
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and further the solution u(t) in L?(R) to problem (11.6.1)—(11.6.3) blows up in a

finite time, that is,
—+o0
lim u?(z,t)dz = +00. (11.6.37)

t—t; J—o0

Proof. By Lemma 11.6.1, we can get

E(t) < E(0) <0
which, together with Lemma 11.6.2, implies that (i) or (ii) of Theorem 2.4.19

holds. Thus we can derive (11.6.36)—(11.6.37) from (11.6.5) and Theorem 2.4.19.
The proof is now complete. (]
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Appendix: Basic Inequalities

In this chapter, we shall collect some basic inequalities which play a very cru-
cial role in classical calculus. These inequalities include the Young inequality,
the Holder inequality, the Minkowski inequality, the Jensen inequality, and the
Hausdorff-Young inequality, etc.

12.1 The Young inequalities

In this section we introduce the Young inequalities.

Theorem 12.1.1. Let f be a real-valued, continuous and strictly increasing function
on [0,c] with ¢ > 0. If f(0) =0,a € [0,c] and b € [0, f(c)], then we have

a b
ab§/0 f(x)dx+/0 fHx)dz (12.1.1)

where f~1 is the inverse function of f. Equality in (12.1.1) holds if and only if
b= f(a).

This is a classical result called “the Young inequality” whose proof can be
found in Young [985].

If we take f(x) = 2P~ with p > 1 in Theorem 12.1.1, then we conclude the
following corollary.

Corollary 12.1.1. There holds that
ab< = + (12.1.2)

where a,b>0,p>1 and 1/p+1/q=1.
If0<p<1, then

ab > + . (12.1.3)
The equalities in (12.1.2) and (12.1.3) hold if and only if b = aP~*.
© Springer International Publishing Switzerland 2017 467
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Hirzallah and Omar improved the above Young inequality (see, e.g., Kuang
[466]).

Theorem 12.1.2 (The Hirzallah—-Omar Inequality). For a,b> 0,p > 1 and 1/p+
1/q =1, there holds that

poopa\ 2
a?b? + (a? — b9)2 )r? < <a + ) (12.1.4)
p g

with r = max(p, q).
In fact, the Young inequality has the following refinement.
Theorem 12.1.3. Let 1 < p < +oo,pV ¢ = max(p,q),p A ¢ = min(p,q),a,b > 0.

Then we have

1 1
Va—vVb)?<a/p+b/qg—a/Pb/1< Va —Vb)2. 12.1.5
g Va= Ve <alpsf ongVam VIR (1215)
In Corollary 12.1.1, if we consider a and b as ca and £~ 'b respectively, we
can conclude the following corollary.

Corollary 12.1.2. For any € > 0, we have

I I X
ab< Y 4 (12.1.6)
p qe?
where a,b>0,p>1and 1/p+1/g=1.
The Young inequality has several variants in the following.

Corollary 12.1.3 (The Young inequality).
(1) Let a,b>0,1/p+1/g=1,1 < p < +oo. Then

(i) a'/Pot1 < a/p+b/q; (12.1.7)
(ii) a'/Pot 1 < a/(pet/ 1) 4+ bet/P /q, for all € > 0; (12.1.8)
(iii) a®b' " <aa+ (1-a), 0<a<l. (12.1.9)

(2) Let ap > 0,pr >0,>"  pr = 1. Then

IT et <> pran. (12.1.10)
k=1 k=1

The Young inequality also has the following improved versions (see, e.g.,
Kuang [466]).

Theorem 12.1.4 (The Gerber Inequality).
(1) Let 0 <z < cy,c>1,M = C;;)\(l - N (z —y)%
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(i) If0 <A <1 or X > 2, then we have

M
s <A+ (1-=Ny—2My'r <M. (12.1.11)
C

(il) If A <0 or1 < X <2, then we have

M
g > Az 4+ (1= ANy —aty' ™ > M. (12.1.12)
c
(2) Let r,x >0,y > —1/r. Then
z" —1 1+7ry 1+
< . 12.1.13
wee (7Y (5

- 1
IT laxl < Zpk|ak|. (12.1.14)

In 1932, Takahashi [906] proved the following inverse Young inequality.

Theorem 12.1.5 (The Takahashi Inequality). If for x > 0, f and g are continuous
and increasing functions such that f(0) = g(0) = 0,9~ (x) > f(x) for all z > 0,
and if for every a > 0 and b > 0, we have

a b
ab§/0 f(q:)dx—&—/o g(x)dz, (12.1.15)

then f and g are invertible with f~* =g, f =g~ '.

In 1989, the Chinese mathematicians Lizhi Xu and Chunling Zou proved the
following inverse theorem (see also Kuang [466]).

Theorem 12.1.6. Let f, g be strictly increasing and continuous, f(0) = g(0) = 0,
f be defined on [0,c], b € [0, f(c)].

(1) If g~ X(x) > f(z), for all x € [0,¢|, and for all a € [0,c|, and for all
b€ [0, f(c)], there holds that

a b
abS/ f(;I:)dLI:Jr/ g(x)dz, (12.1.16)
0 0
then f and g are invertible with f = g~ or g = f~1.
(2) If for all x € [0,c¢],g  (z) < f(x) and for all a € [0,c], and for all b €
[0, f(c)], there holds

b
0

/O " flaydo+ / g(@)da < af(a)+bgb) — F@)f(B),  (121.17)

1

then f and g are invertible with f =g~ or g = f~1.
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(3) Fora € [0,c],b €0, f(c)], there holds that

/ f(z d;z:Jr/ fHx)de < af(a) +bfHb) — fla)f~H(b).  (12.1.18)
The Young inequality has several generalizations as follows (see, e.g., Kuang
[466]).

Theorem 12.1.7 (The Oppenheim Inequality). Let fi(z) be non-negatively con-
tinuous increasing, ar > 0,k = 1,2,...,n. If there is at least one k such that
fx(0) =0, then we have

n

[1 7 ak<2/ 11 i@)dfu(a (12.1.19)

k=1 0tk

and the equality in (12.1.19) holds if and only if a1 = -+ = ap.

Theorem 12.1.8 (The Cooper Inequality). Let gi(x) be strictly increasing and con-
tinuous, gi(0) = 0,ar > 0,k =1,2,...,n. If [[_, 95 ' (¥) = =z, then we have

f[ ay < Z/ak 9’“;:5) d (12.1.20)

and the equality (12.1.20) holds if and only if g(a1) = -+ = g(ay).

Theorem 12.1.9. Let f be strictly increasing and continuous, f(0) = 0, f~1 the
inverse function of f, [x] the maximal integral part of x. Then for any m,n € N,

we have
< SR+ DL (k) (12.1.21)
k=0

k=0

In 1988, the Chinese mathematician Lizhi Xu proved the following result
(see, e.g., Kuang [466]).

Theorem 12.1.10. Let a,b > 0 and f be strictly increasing and continuous, f(0) =
0, f~! the inverse function of f. Then the following assertions hold.

ab</ f(z der/ FHy)dy < af(a) +bf~Hb) — fla)f (D). (12.1.22)
(i) If f(x) is convex, then when f"(x)[b — f(a)] > 0, we have

ab + [b F@IIF~1(0) - a] /f dm+/f . (12.1.23)
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(i) If f"(x)[b — f(a)] <0, then we have

ab + [b F@IIF~1(0) - a] /f dz+/f . (12.1.24)

If ' is monotone, let h = (1/n)[f~1(b) —a],n > 2,

S, =bf"Hb) —h {(f(a) +b)/2+ ni fla+ kh)} , (12.1.25)

k=1

then we have

/fdz+/f y)dy — Sy,

The following result, due to Zsolt, is related to the Young inequality (see,
e.g., Kuang [466]).

< (r?/8)f'(a) = f'Lf DI (12.1.26)

Theorem 12.1.11. Assume that f(x,y) exists continuous partial derivatives of sec-
ond order such that ‘9 ‘9 (z,y) > 0,2,y > 0. Then for any non-negative numbers
xz,y and any Young function o,

f(z,y) < £(0,0) / 81‘ )]dt+/ Sf[d)(_l)(s),s]ds (12.1.27)

where ¢(=Y) denotes the right inverse of ¢.

12.2 The Hausdorff-Young inequalities and the
Young inequalities
Since the following inequalities will involve the concept of the Marcinkiewicz space

or the weak LP space denoted by L%, we first introduce some basic concepts related
to the Marcinkiewicz space.

Definition 12.2.1. Let (X, u) be a measurable space with positive u, f(x) a u-
measurable function defined on X. If for any « > 0, the set

Eo = Eo(f) = {z:|f(2)| > a}
is measurable, then the function
fela) = p(Eq)
is said to be the distributional function of f.

Clearly, f.(«) is a non-negative function and it is easy to verify the following
properties.
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Lemma 12.2.1.

(1) fu(@) is a non-increasing, right continuous function;

(2) of |f(2)] < lg(2)], then f.(a) < gu(a);
(3) if {fm(2)} is a p-measurable sequence, and

0< fi(@) < falx) < -+ < frn(x) - 1 f(2), m — +00,
then we have
(fm)«(@) T fule), m — +o0;
(@) if |f(@)| < lg(@)| + |h(z)], then
fila) < g«(@/2) + hu(a/2).
Now we are in a position to introduce the concept of the Marcinkiewicz space

or the weak LP space.

Definition 12.2.2. Let 1 < p < +o0. If

1l = I Fllzz = [Flp = sup af(a)/P < +oo, (12.2.1)

then we call f to satisfy the Marcinkiewicz condition. All the functions sat-
isfying the Marcinkiewicz condition (12.2.1) constitute a space which is called
Marcinkiewicz space or the weak LP space, denoted by L%. In particular, when
p = 400, we make a convention: L$° = L.

Remark 12.2.1.
(1) Tt is easy to see that LP < LL.

@) -

r» = []p is not a norm, but due to

[f +9lp < 2([f]p + [9lp)

L? is a quasi-norm vector space with this quasi-norm.

For the Fourier convolution, we collect the famous Hausdorff-Young inequal-
ities and Young inequalities for the convolution as follows. We can find its proof
in some books of functional analysis, e.g., Yosida [986] and Belleni-Morante and
McBride [91].

Theorem 12.2.2 (The Hausdorff-Young Inequality). If f € LP(R™) and 1 < p < 2,
p~t+ ¢ ' =1. Then we have

IF fllg = 1F g < 11l (12.2.2)

where Ff = f is the Fourier transform of f.
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Theorem 12.2.3 (The Hausdorff-Young Inequality). Let 1 <p <2, p~l4+q¢7 1 =1.
Then we have

IF Fllgw = 1 llgw < Coall fllpuu (12.2.3)

with a constant Cp q > 0.
Theorem 12.2.4 (The Discrete Hausdorff-Young Inequality). Let f € L?[0, 2],
and
+oo ]
fl@)~ > Cue™. (12.2.4)

Then we have

oo A L e 1/p
( > |Cn|p> < <2W/O |f(x)|de> (12.2.5)

n=—oo

with 1/p+1/p" = 1.
Theorem 12.2.5 (The Young Inequality). Let K € L°(R™),¢ € LP(R™) with 1 <
p<p,1l/p+1/p' =1. Then we have

K % Bllparny < 1K || Lon) @l Lo mm) (12.2.6)
where 1 +1/q=1/p+ 1/p and K ¢ is the Fourier convolution of K and ¢ on
R™ defined by (K * ¢)(w) = [on K (2 = y)d(y)dy.

For the one-dimensional case, we have the following form of the Hausdorff-
Young inequality (see, e.g., Belleni-Morante and McBride [91]).

Theorem 12.2.6 (The Young Inequality). Let 1 < p,q < 400 and f € LP(R), g €
LY(R). Then we have
fxgeL"(R) (12.2.7)

and
1f*gller@®) < [ fllee@llgllLo) (12.2.8)

where 14+ 1/r =1/p+1/q and f x g is the Fourier convolution of f and g on R
defined by

(f*g)(x) = / flz —y)g(y)dy. (12.2.9)
R
Remark 12.2.2. The important special cases in Theorem 12.2.5 embrace:
(1)p:q:’l":1 and (2)q:17r:p

Theorem 12.2.7 (The Generalized Young Inequality). If 1 < p,q,r < +o00,p~* +
g ' =1+7r"1. Then we have

I1F* gllr < Coqll Fllpllgllg,w- (12.2.10)
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Theorem 12.2.8 (The Weak Young Inequality). If 1 < p,q,7 < +o00,p ' + ¢~ 1 =
1+ 7=t Then we have

1f # gllrw < Cpgll Fllpwllgllg,w (12.2.11)

where Cp, 4 > 0 is a constant.

In the above, || - |[p.w = || - ||z denotes the quasi-norm of space LY(R"), the
weak LP(R™) space.

12.3 The Holder inequalities

The following is the discrete Hélder inequality which was proved by Hélder in 1889
(see, e.g., Holder [369]). However, as pointed out by Lech [493] that in fact it should
be called the Roger inequality or Roger—Holder inequality since Roger established
the inequality (12.3.1) in 1888 earlier than Holder did in 1889. However, we still
call it the Holder inequality.

Theorem 12.3.1. If a;, > 0,b, > 0 for k = 1,2,...,n, and 1/p+ 1/q = 1 with
p>1, then

n n 1/p n 1/q
> arby < (Z a§> (Z bZ) ) (12.3.1)
k=1 k=1 k=1

If 0 < p <1, then
n n 1/p n 1/q
> abi > (Z a§> (Z bZ) : (12.3.2)
k=1 k=1 k=1

Here the equalities in (12.3.1)-(12.3.2) hold if and only if aa} = Bb] for k =
1,2,...,n where a and 8 are real non-negative constants with o + 3% > 0.

Remark 12.3.1. If p =1 or p = +00, we have the trivial case

Zakbk < (Zak> sup bg, if p=1; (12.3.3)
k=1 k=1

1<k<n
Zakbk < Zbk sup ag, if p=+oc. (12.3.4)
k=1 k=1 iSk=n

Remark 12.3.2. When p = ¢ = 2, we call (12.3.1)—(12.3.2) to be the Cauchy
inequality, or the Schwarz inequality or the Cauchy—Schwarz inequality or the
Bunyakovskii inequality.

In 1992, Dragomir [215] gave a refinement of the Cauchy inequality.
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Theorem 12.3.2 (The Dragomir Inequality). Let ay,by real numbers and |ax| +

|br| # 0. Then we have
2
azb?
> arbe | < | (af +57) Z sl (Don ). (235)
k k a, + by k k

For a = {ax} (k € N is finite or infinite), if we define

lall, = (3, a2)"? for 0 < p < +o0;

lalloc = suplag|  for p= +o0,
k

then we have the following refinement of the Holder inequality.

Theorem 12.3.3. Let ag, by >0, 1/p+1/g=1,1 < p < 400, pV q = max(p,q),

. p/2bQ/2
p A q=min(p,q), S, =, 2?1/2<zk biy1/2 - Then we have

2 b 2

(1-8,) <1~ labllx < (1—S,). (12.3.6)
PV lallsllblly — pAg
The following result is a generalization with negative exponents.

Theorem 12.3.4. If a, > 0,b, > 0 for k = 1,2,...,n, and 1/p+ 1/q = 1 with
p <0 orq<0, then we have

n 1/p n 1/q n
(Zag) <ZbZ> <) axbe (12.3.7)
k=1 k=1 k=1

with equality in (12.3.7) holding if and only if ca} = b} for k =1,2,...,n where
a and 3 are real non-negative constants with o + 32 > 0.

Jensen [394] proved the following generalization of the Holder inequality.

Theorem 12.3.5 (The Jensen Inequality). Let a;r > 0, p; > 0, ( = 1,2,...,m;
k=1,2,...,n), 3., ! > 1. Then we have

n m 1/p;
ST an | < H (Za ) : (12.3.8)
k=1 \j=1

Ifpj <05 1 o< -1 then we have

n m 1/p;
ST e >H<Za> . (12.3.9)

k=1 \j=1

The equalities in (12.3.8)-(12.3.9) hold if and only if 335_, 1/p; = 1 and all the
column vectors of the matriz (ajr) are proportional to each other.
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The next result is a generalization of the above Jensen inequality.

Theorem 12.3.6. Let ajr, > 0 (j = 1,2,...,m; k =1,2,...,n), r > 0, p; > 0,
Zj 1/pj > 1/r. Then the following inequality holds

n m 1/r m n 1/p;
(Z I1 @,ﬁ”) <11 <Za;£> : (12.3.10)
j=1

k=1j=1 k=1

Here the equality in (12.3.10) holds if and only if Z;":l 1/p; = 1/r and all the
column vectors of the matriz (a;,) are proportional to each other.

We have also the following weighted Holder inequality.
Theorem 12.3.7. Under assumptions of Theorem 12.3.6, if

1 <p; <+oo, 5 1/pj=1, wy >0,

then we have

m n n m 1/p;
S lwn[Jan | <]I < wka§;> : (12.3.11)
j=1 k=1

k=1

The following theorem is the converse theorem for the Holder inequality.

Theorem 12.3.8. Letp > 1, 1/p+1/q=1, B > 0. Then for all a = {ax} satisfying

1/p
(Z |ak|p> < A, (12.3.12)

k

there holds
> larby| < AB (12.3.13)
k

if and only if
1/q
(Z |bk|q> < B. (12.3.14)
k

By virtue of the discrete Holder inequality (see Theorem 12.3.1), we easily
obtain the following integral form of the Holder inequality.

Theorem 12.3.9. If f € LP(Q)), g € LI(Q2) and Q CR™ is a smooth open set, then
fg € LYQ) (12.3.15)

and
1 f9llzr) < I fllze@llgllLaco) (12.3.16)
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with1 <p < +o00,1/p+1/g=1 and

{ 1£llzaey = {JylF(@)Pda} (12.3.17)
£l = esssup,co |£(2)] (12:3.18)

If 0 < p <1, then we have

Ifgllzr@) = [1f o llgllLace)- (12.3.19)

The equalities in (12.3.16) and (12.3.19) hold if and only if there exist 5 € R and
real numbers Cy,Cy which are not all zeros such that Cy|f(x)P = Cs|g(x)|? and
arg(f(x)g(x)) = B almost everywhere on Q hold.

Remark 12.3.3. We have the corresponding weighted Holder inequality of the
integral form. Let 1 < p < 400, f € LP(Q), g € LY(Q), 1/p+1/qg=1, w(z) >0
on ). Then we have

/Ifglw dw<(/ |f(z)[Pw(z dx) (/ lg(2)|%w(x dm) q. (12.3.20)

The following result is a variant of the integral form of the Holder inequality
which is due to Everitt [242].

Theorem 12.3.10. Letp > 1,1/p+1/q = 1. Let E and E' with E' C E be Lebesgue-
measurable linear sets. If f1 and fo are complex measurable functions such that
f1 € LP(E), fa € LY(E), define the function H by

= ( [E | fl(x)|pdx>1/p ( [E | fg(x)|qu>1/q—‘ [E fi(@) fo(x)de

0< H(E—-E') < H(E) — H(E"). (12.3.21)

Then

Pecaric (see also [466]) proved the following monotonic property of the Holder
inequality.

Theorem 12.3.11. Let ag, b >0, up > v >0, 1/p+1/g=1,1 < p < 4oo. Then
we have

(12.3.22)
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If 0 < p <1, then we have

n p s p 1/q n
(Z vka£> (Z Ukbz> — kaakbk

k=1 k=1 k=1
n 1/p n 1/‘1 n
Z (Z uka£> (Z ukbz> — Zukakbk.
k=1 k=1 k=1

Chinese mathematicians have made a great contribution in improving many
famous inequalities including the Holder inequality and the Minkowski inequality.
In what follows, we shall introduce some of their elegant results on the Holder
inequality. Ke Hu (see, e.g., Kuang [466]) proved the following theorem.

(12.3.23)

Theorem 12.3.12 (The Hu Inequality). Letp > ¢ >0, 1/p+1/g=1, 1—ep+e,, >
0, an,b, > 0. Then

pens (2] () ()

2y 1/ (12
(o) (29) (o))

The corresponding integral form of the above inequality is as follows.

Theorem 12.3.13. Letp > ¢ >0, 1/p+1/g=1, 1—w(z)+w(y) > 0, f(x),g(z) > 0.

o (foa) " () (foa
([ orate) [ grae—(f ez (f graae) [}

3.24)

(12.3.25)
Corollary 12.3.1. Leta, >0, p>1,1—e,+€, >0, n,m=1,2,..., N. Then we
have
N 2(2p—1) N 2 N 2
)= () ()
=l =l =l (12.3.26)

- ) G T

The corresponding integral form of the above corollary is the following corol-
lary.
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Corollary 12.3.2. Let f >0, p > 1, 1 —w(z) +w(y) > 0, x,y € [a,b]. Then we
have

(/abfdx>2(2p1) < (/abfpdx>2 {(b—a)2 </abfda?>2 — [(b—a)/abfwdaj
N (/ab fdx) </ab°"df”>r}p_l- (12.3.27)

In 1998, Ke Hu (see, e.g., [466]) further proved the following theorem.

Theorem 12.3.14. Let f,g >0, f € LP[0,b], g € L90,b],p>¢>1,1/p+1/q=1,
G(x)o(y) — w@)a(y) < 1, o,y € [0, b]. If we define

c{(Les) W) (L)
(7o) (L) (L) ()]}
(L)

then for 0 <t; <ty <b, s=1,2,..., there holds that
Fy(ty) > Fy(t) > 0. (12.3.28)

In 2000, Yang [975] gave the following result.
Theorem 12.3.15. Let
ajr>0, j=1,2,....m, k=1.2,...,n,
pj > 0, Z;»n:ll/pj =1.

Set

1/pi

no — ] z( ) @y

i=1 | j=1 \ k=
then h is a monotone increasing function in t, particularly,
h(0) < h(1/2) < h(1) (12.3.29)
is a refinement of the Hélder inequality.

In 1998, Liu [560] improved the Cauchy inequality when some additional
assumptions are imposed.
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Theorem 12.3.16. Let 0 < 21 < 29/2 < -+ < 2,/1,0 < yp < Y1 < - < 41, the
Cauchy inequality can be improved as

(&)

n n 1
< (Zl/k) Z (mi - 4$k—1$k> Yk (12.3.30)
k=1 k=1
= ’ - " T+ 1 k
+ 2 2
< _ 12.3.31
() = (S (S (i) uf s

and if and only if v, = ka1, yr = y1, the equalities in (12.3.30) and (12.3.31) hold
where xg = 0.

Remark 12.3.4. In 1999, Alzer [26] further improved the above result as

(ki:_l xkyk> < (i: yk> i: (a + i) xiyk (12.3.32)

k=1 k=1
ifa>3/4,6>1-a.
In Torchinsky [920], we find the following extensive form.

Theorem 12.3.17. Let 1 < p < 400, 1/p+1/g=1,0<z, < zp1 < -+ < 21,
0<yn <yn1<---<y1, Bo= " ", 1 yj. Then we have

1/q

n m 1/p
> awyr < (Zmp> Zy] (m — k)BY (12.3.33)
k=1 =1

where 0 < k <m <n.
The following two theorems are related results on the Holder inequality.

Theorem 12.3.18. Let a, b, >0, 1/p+1/¢g=1/r <1, p,q > 0. Then

1/p 1/q
1/r — —
2jab]l}/ <||a||p||b||q+<§:ai b) (}jaibi ) L (12334)
k k

(1) (The Daykin—Eliezer Inequality) If p,q >0 orp >0, ¢ < 0, r < 0, then we

have
[abll, < lal[p]|o]lq- (12.3.35)

(2) (The Acezel-Beckenbach Inequality) If p <0, ¢ <0 orp>0,qg<0,r>0,
then we have

[labllr = llallp|[bllq- (12.3.36)
In 1968, Daykin-Eliezer [197] proved the next result.
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Theorem 12.3.19. Let 1/p+1/q=1/r, Q =[]} ,_, (ajarb;bg)™ %
(1) If0<ar<1,0<by<lor@Q<1andl/r<1, then

1/p 1/q
llab||}/" < {ZaQ pr} {Zaibi‘I} . (12.3.37)
k

(2) Ifap>1, b, >1 0rQ>1and 1/r <1, then
1/r
lab]ly" < llall,|lb]lq- (12.3.38)

In 1992, Zhonglie Wang (see also Kuang [466]) improved the above result
and proved the following result.

Theorem 12.3.20. Let a = (a1,...,an), b = (b1,...,bn), ag, b >0, 1 <k < n,
1/p+1/g—1=1/r, p,q > 0. Then

. B 3 1/2
lably " < {llallohblalla®? =162/ | la* 6251, } (12.3.39)
and
F @) = [1(ab) =70 (ab) =7 (12.3.40)

is a logarithmically convex function. Particularly, when r = +o00, i.e., 1/p+1/q=
1, f(z) attains its minimum at x = 0.

To conclude this section, we shall review some results on the backward Holder
inequality whose definition is defined as follows.

Definition 12.3.1. The backward Holder inequality means to seek a constant C), 4 >

0 such that
n l/p n l/q n
(Z ai) (Z bZ) < Cpg Y axbi (12.3.41)
k=1 k=1

k=1
where 1 <p < +oo, 1/p+1/g=1, ar,bp >0,k =1,2,...,n

In 1989, You made some improvements (see, e.g., Kuang [466]).

Theorem 12.3.21 (The Yau Inequality). Let 0 < my < ap < My, 0 < mg < b <
My, 1<k<n,1/p+1/q=1/r.

(1) If p,q > 0, then we have

r/q r/p
m my [labll
< <1. (12.3.42)
(M1> (M2> llallplbllg

(2) Ifp>0, ¢<0,r >0, then we have

< Mablle T T/p. (12.3.43)
= lallplivlly = \ My ma
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(3) If p>0, ¢ <0, r <0, then we have

1> ||abl| > (m1>7'/q (MQ)T/I). (12.3.44)
= llallplollg = \ My ma
(4) If p< 0, ¢ <0, then we have
1< ||ab]| < (M1>T/q (MQ)T/I). (12.3.45)
= llallplollg = \'ma ma

Diaz, Goldman and Metcalf (see, e.g., [466]) showed the following theorem.

Theorem 12.3.22. Let 0 < my < ap < My, 0 <mo < b, < My, k=1,2,...,n,
1/p+1/q=1. Then

l[allpllbllg < Cop,qllablly (12.3.46)
where Ciprd)
1P, q
Cra = Ca(p,q)’ Ci(ps q) = M{My —mims,
q qyi1/p p PR
Ca(p,q) = {[p(MIWQMz —myMom3)]"" [q(Mamy M7 — m2M1m1)]}
Particularly, if p = q = 2, then we have
lablly < [lall2[|bll2 < Cs]labl|s. (12.3.47)

Let
Ml/ml Mg/mg

~(My/my) + (M /m») (Mi/m1) + (M2/m2)’

then the equality in (12.3.46) holds if and only if k = Sin,l = Ban are all integers,
and k’s a; agree with my, the rest l's (I = n — k) a; agree with My, and the
corresponding by agree with Ms, mo respectively.

ﬂl 3B2:

Remark 12.3.5. In 1925, Polya—Szego (see, e.g., Agarwal and Pan [9] and Kuang
[466]) proved in (12.3.47)

1 MlMQ mimeso
Cs = .
3 2 ( mimese + M1M2>

In 1964, Diaz and Metcalf (see [466]) improved the constant Cs:

mi My [[b]13 + ma M,

2
a
mimso + M1M2

In 1969, Baraes (see, e.g., [466]) proved the following result.
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Remark 12.3.6. If 0 <a; <--- < Qp,, 0< bn <. < b1 and ap—1 + Q41 < Qak,
br—1 + brr1 < 2bp, k=1,2,....,n—1, then C5 = (2n — 1)/(n — 2) in (12.3.47),
and the equality in (12.3.47) holds if and only if ay, =n —k, by =k — 1.

The corresponding integral form of Theorem 12.3.22 is the following theorem.

Theorem 12.3.23. Let f € LP[0,a],g9 € L9]0,a]. If f,g are non-negative concave
functions such that 0 < || f|l, < 400, 0 < ||g|lq < +00, then we have

[ £llpllglle < Cpqllfollx (12.3.48)
where
Cpo = 6 if > 1;
pa (14 p)V/P(1 + q)V/aal-1/r=1/q vop )
3 .
Cp,q = if |p| <1, |Q| <1l

(1+p)l/r(1 + q)t/2ar—1/p—1/a

Remark 12.3.7. In 1986, Guangqing Chen (see, e.g., [466]) proved that: if p, g > 0,
1/p+1/q =1, then the constant C, , in (12.3.46) may be expressed as

(1/p)r(1/q) 9 [xa f (1) — 21 f (22)]

Cra = (w2 — 21)Va[f (21) — fla2)]'/P

where

P P
f(x)=2"%P £; = min { | }<x2 max { | }

1<k<n 1<k<n | |arbg]
The weighted form of (12.3.47) can be stated as (see, e.g., Kuang [466]) the
following theorem.
Theorem 12.3.24. Let ap,br > 0, wr > 0 be not all zero, 1 < k <n. Then

1< (22:1 ai""k) (22:1 biwk) < max (arb; + ajbk)2

n < 12.3.49
- (Zk:l akbkwk) J.k 4akajbkbj ( )

The corresponding integral form is the following result (see, e.g., Kuang

[466]).

Theorem 12.3.25 (The Zagier inequality). Let f,g be decreasing on [a,b], f(b) =
g(b) =0, and the weighted function w be integrable on [a,b]. Then

b b
||f||§,w||9||§,wSmaX{f(a) / gudz, g(a) / fwdx} Ifolie (12350

where || fl2,0 = f: FPwdz.
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In 1991, Yutong Lou (see, e.g., [466]) proved the following analogue.

Theorem 12.3.26. Let 0 < my < f(z) < My, 0 < mg < g(x) < My, z € E,
fig,w € L(E), w> 0. Then we have

1fl20llgllzw < Cllfgll1w (12.3.51)
whose discrete case 1is

llall2,w]|bll2,w < Cllabl|1,w (12.3.52)
where 0 <my < ap < My, 0 <mg <by, < M and C = 2’:}%?;‘]{/}%;2.

Remark 12.3.8. For the above discrete case, Xiaohua Liu (see, e.g., [466]) showed
that (12.3.46) holds with

mim
C=Cpy (M1M22> (12.3.53)

where the function takes the form

1-1¢

— (pt/Pot/ a1
Cpa(t) = (p"Pq") (1 —t1/p)t/p(1 — tt/a)V/a’

The corresponding weighted form is as follows:
Let 0 <m < ag/bp < M, wi > 0. Then

allpwlbllpw < Cpq(m/M)||abl|1 . (12.3.54)

with [|a]lp.. = (3, abwi) /.

Remark 12.3.9. The integral form of (12.3.54) is as follows. Let (X,X, u) be a
measurable space, f,g non-negative u-measurable functions on X. If 0 < m <
f(x)/glx) < M, ae,ze X, f,ge L(X),1/p+1/g=1, p,q > 0, then we have

m
1 lwllgllew < Coa (7 ) 1l (12.3.55)

where || fl|p,w = (fy frwdz)'/?.
Yadong Zhuang (see, e.g., [466]) also proved the following similar results.
Theorem 12.3.27.
(1) Let 0 <my <ap < My, 0<mg <by, <M, k=1,2,....n, 1/p+1/qg=1,
1 <p < +oo. Then for any «, > 0, there holds

llallpllbllp < Cpqllablly (12.3.56)

with prq = (Oép)*l/P(ﬂq)*l/q max { al\;f;-{-ﬂmg : am]\g:;ff\/[g } :

1m2

(2) al/p+b7/q < Cp qad (12.3.57)
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where 1 <p < 400, I/p+1/g=1,0<m; <a< M, 0<mg<b< M,
and

[ £llpllglle < Cpqll follx (12.3.58)
with 0 <my < f(x) < Mp,0 <mg < g(x) < Mg,z € E and

Cp.q = max {(m{/p + Mj3/q)/(m1 M), (MY /p+ m3/q)/(Mymy)} .

In 1986, Jianbo Shao (see, e.g., [466]) showed the following result.
Theorem 12.3.28. Let 0 < my < |ag| < My, 0 < ma < |b| < M3, 1 < k < n.

Then
mgMg i 2 m1M1 i 2
mi M (Z Iak' ) * \/szz <; Ibk'

k=1

M1M2 mimeso -
< br| | -
- < mims + M1M2> (Z lax k|>

k=1

(12.3.59)

The equality in (12.3.59) holds if and only if p’s ay, agree with my, the rest l’s ay
(I =n —p) agree with My, the corresponding by, agree with Ma, ms, respectively.

Zagier (see, e.g., Alzer [26]) proved the next backward Cauchy inequality.
Theorem 12.3.29. Leta; > as > --->a, >0,by > by >--->b, >0. Then

(i: aﬁ> (Zn: bi) < ngn:akbk (12.3.60)
k=1 k=1 k=1

where Co = max{a1 > p_, bk,b1 Y p_; ar}. The equality in (12.3.60) holds if and
only ifap =---=ay and by =--- = b,.

In 1995, Pecaric (see, e.g., [466]) gave the weighted form of (12.3.60).
Theorem 12.3.30. Let {ay}, {br}, {ur}, {vr} be decreasing sequence, wy, > 0. Then

we have
(Z wkakuk> (Z wkbkvk> < (Cy Zwkakbk (12.3.61)
k=1 k=1 k=1

where Cy = max{u1 Y p_; WkVk, V1 Y peq Wkl -
The corresponding integral form is the following theorem.

Theorem 12.3.31. Assume that f,g > 0 are monotonically decreasing. Then for
any integrable functions F,G : [0, +00) — [0,1], there holds

(f, F)(g,G) < Cal(f,9) (12.3.62)

where Co = max{fo+°° f(x)dz, O+°O g(z)dz} and (f,g) = f0+oo f(x)g(x)dx.
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12.4 The Minkowski inequalities

In 1896, Minkowski (see, e.g., [466]) established the following famous inequality.

Theorem 12.4.1. Let a = {a1,...,an} or a = {a1,...,an,...} be a real sequence
or a complex sequence. Define

lally = (X laxl?)? if 1< p < +oo;
l[alloc = supy, |ax| if p=+oc.
Then for 1 < p < 400, we have
la+bllp, < llallp, + [|5]],- (12.4.1)

If 0 # p <1, then
la+bllp = [lall, + (0]l (12.4.2)

where when p < 0, we require that ag, by, ar +bp 0 (k=1,2,...).

Moreover, when p # 0,1, the equality in (12.4.1) holds if the sequences a
and b are proportional. When p = 1, the equality in (12.4.2) holds if and only if
argay = argby for allk=1,2,....

Remark 12.4.1. If we replace p by 1/p in (12.4.1), we can obtain the following
assertions:

(1) if 1 < p < 400, then we have

{Z|ak+bk|1/p} > <Z|ak|1/p> +<Z|bk|1/”> ; (12.4.3)
k k k

(2) if 0 < p < 1, then we have

{memﬂ“’} < (ZI%I””) +<Z|bk|1/p> . (12.4.4)
k k k

We also have the following generalization.

Theorem 12.4.2. Let aj = (aj1,...,ajk,-..), 1 < j < m. Then we have
m m
> ajll <> llaglly, 1< p < oo, (12.4.5)
j=1 lp =1

Particularly, if 1 < p < 400, then we have

1/p

m m 1/1’
Do lagwlp < (Z |ajk|p> . (12.4.6)
k

kEoj=1 j=1
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Remark 12.4.2. The inequality (12.4.6) has the following weighted form: Let
Dj,qr > 0,1 < p < +oo. Then there holds

+00 400 I LA too 1/p
> ( ij|ajk|> <> ( > leajk|p> . (12.4.7)
k=1 J=1 J=1 k=1

In the applications, the following integral form of the Minkowski inequality
is frequently used.

Theorem 12.4.3. Let Q be a smooth open set in R™ and f,g € LP(Q) with 1 <p <
+00. Then we have

f+geLP(Q) (12.4.8)
and
If + glle) < 1fllLe) + 19llLee)- (12.4.9)
If 0 < p <1, then we have
If + glle) = 1 fllLe) + [19llLeo)- (12.4.10)

If p > 1, the equality in (12.4.9) holds if and only if there exist constants Cy and
Cy which are not all zero such that Cy f(x) = Cag(x) a.e. in Q.

If p =1, then the equality in (12.4.9) holds if and only if arg f(z) = arg g(x) a.e.
in S or there exists a non-negative measurable function h such that fh = g a.e.
in the set A = {x € Q|f(x)g(x) # 0}.

In what follows, we shall introduce some generalizations and improvements
of the Minkowski inequality (see, e.g., Kuang [466]).

Theorem 12.4.4 (The Minkowski Inequality of Product Type). Let ax, b > 0 (k =
1,2,...,n). Then we have

n 1/n n 1/n n 1/n
{H(ak + bk)} > ( H ak) + ( H bk> . (12.4.11)
k=1 k=1

k=1
Theorem 12.4.5 (The Determinant Minkowski Inequality).

ssume that A, B are n X n positively definite matrices. en we have
1) A hat A, B ly defi Th h
|AY™ +|B|Y/™ < |A+ B|V/™ (12.4.12)

where |A| = det A stands for the determinant of A.
(2) Assume that Ay, (k=1,...,m) are n X n positively definite matrices. Then
for any A\, >0,
m m 1/n
Akl <D A A (12.4.13)
k=1 k=1
and the equality in (12.4.13) holds if and only if for any two matrices A;, Ay,
there is a constant Cj, > 0 such that A; = Cj A or A = Ci1A;.
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Ke Hu (see, e.g., [466]) improved the Minkowski inequality in the following
way.

Theorem 12.4.6 (The Hu Inequality). Let ag,by > 0, p > 1. Then we have

1/p 1/p 1/p
{Z(ak +bk)P} < (Zai) + (Z bi) - ;g(p)RQ(a,b) (12.4.14)
k k

k
where g(p) = 1/(2p) for p > 2; g(p) = (p —1)/(2p) for 1 <p <2,

2ok + bRk (an + br)Per] =[50, (ak + bp)er] 32 (ak + br)?

R(a,b
(a,0) = (S + biyp}3/2
and 1 —ep +e; > 0.

In 1997, Xiehua Sun (see, e.g., [466]) established the following generalized
Minkowski inequality.

Theorem 12.4.7 (The Sun Inequality). Assume that real numbers p; satisfy
Yo l/pp=1/r, v >0, m>2,
ajr >0, 7=12,....m, k=1,2,...,n

Then when one of {p;} is positive (p; > 0, say), other pp < 0 (k # j), there holds

IT laslln, < || TT a5 (12.4.15)
j=1 j=1 T
The equality in (12.4.15) holds if and only if
/ajl :az2/a]2 - :affl/a% (Z7j = 1,27...,’[7’7,). (12416)

In 1948, Toyama (see, e.g., [466]) gave a backward Minkowski inequality.

Theorem 12.4.8. Assume that not all aji, > 0 are zero, and 0 < r < s. Then we

have
[kt 7Ly @) o1
Dot (e afy)* /]

The upper bound is optimal.

< (min{m,n})"/ Y. (12.4.17)

To end this section, we shall introduce some inequalities for the integral
average.

Definition 12.4.1. Let 0 < u(E) < 400, 1 < p < 400. Set

i ={ b [ isera)

We call M,(f) to be the mean value of f with respect to p.
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Concerning M, (f), we have the following properties.

Theorem 12.4.9.

(1) (The Holder Inequality) Mi(fg) < M,(f)My(g) with1/p+1/g=1,1<p<
+00;
(2) (The MlnkOWSkl Inequality) M,(f +g) < M,(f)+ Mp(g) with 1 < p < 4o0;
(3) limp—jo0 Mp(f) = [|flloo;
(4) My(f) is increasing in p: 1 < p1 < po = M, (f) < M,,(f);
(5) M

2

»(f) is increasing with respect to E, i.e., if E1 C Ea, then

{U(lEl) /E |f|pdu}1/p = {u(}Eg) /E |f|pdu}1/p.

(6) (My(f))P is logarithmically convex in p; My(f) is logarithmically convex in
1/p since we have

M (f) < (My(f))' = (My ()
where 0 < o < 1 and 1/r = (1 —a)/p+ a/q.

In 1989, Guangrong You (see, e.g., [466]) established the following backward
Minkowski inequality.

Theorem 12.4.10. Let 0 < my < ap < My, 0 < mo < b < My, 1 < k < n,
1/p+1/q=1. Then

(1) if p> 1, then we have

mtmo )L m\ Y me )
My + M, M, P\ M, ? (12.4.18)

< la+bllp < llallp + 110]lp;
(2) if 0<p<1, then

llally + [1blly < fla + bl

_ (Mt M Ve (g 1/q||a|| L (m 1/‘1”b” (12.4.19)
—\m1+me My P My P

The following result was obtained by Sanja in 1995 (see, e.g., Kuang [466]).

Theorem 12.4.11. Let f,gr : [a,b] — R be non-negative increasing and g, €
LPla,b], k=1,...,n. Then for 1 < p < +o00, the Minkowski inequality holds

n b 1/p b/ n / 1/p
Z {/ (QZ(x))/f(x)dx} < {/ (Zgi(m)) f(at)dm} ) (12.4.20)
e @ \k=1

k=1

If f is decreasing and gi(a) =0, k = 1,2, ..., n, then the converse inequality holds.
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12.5 The Jensen inequalities

In this subsection, we shall introduce the Jensen inequality and the generalized
Jensen inequalities due to Steffensen [890] and Ciesielski [165]. Since these inequal-
ities will involve the concept of a convex function on a line segment, we first give
the definition of a convex function on a line segment.

Definition 12.5.1. A function f is called convex on a line segment I C R if and
only if
fOz+(1=XNy) <Af(z) + (1 =N f(y) (12.5.1)

holds for all z,y € I and all real numbers A € [0,1]. A convex function f on I is
said to be strictly convex if the strict inequality holds in (12.5.1) for « # y. If —f
is convex on I, then f is said to be concave on I.

There are several equivalent definitions in the literature. We collect them
here.

Definition 12.5.2. A function f is called convex on a line segment I C R if and
only if (12.5.1) holds with A = 1/2. A convex function f on I is said to be strictly
convex if the strict inequality holds in (12.5.1) for A = 1/2, z # y.

Definition 12.5.3. A function f is called convex on a line segment I C R if and
only if for any x1,x2,x3 € I with x1 < z2 < x3, we have

(f(@2) = f21)) /(w2 — 21) < (f(23) — f(x2))/ (w3 — 32). (12.5.2)

A convex function f on [ is said to be strictly convex if strict inequality holds in
(1252) for any ri,r2,r3 € I with 21 < 29 < x3.

Definition 12.5.4. A function f is called convex on a line segment I C R if and
only if for any x1,x2,x3 € I with x1 < 22 < x3, we have

Flaz) = far) _ flos) = f(or) _ flas) = fla2) (12.5.3)
Ty—wx1 T r3—a1 I3 T2

A convex function f on [ is said to be strictly convex if the strict inequalities hold
in (12.5.3) for any x1,z9, 23 € I with 1 < 29 < 3.

Definition 12.5.5. A function f is said to be convex on I if and only if the set
A={(z,y): f(z) <y,x € I} is a convex set in R?.

Definition 12.5.6. A function f is said to be convex on I if and only if for all
xo € I, ¢(x) = [f(z) — f(z0)]/(x — x0) is an increasing function on I.

If f has a higher regularity, we have the following results.

Theorem 12.5.1. A differentiable function f is said to be convex on I if and only
if there exists a countable set A C I such that [’ is increasing on I — A.
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Theorem 12.5.2. If f is a differentiable function of second order, then f is said to
be convex on I if and only if f"(x) >0, for all x € I.

Remark 12.5.1. If f”(x) > 0, for all 2 € I, then f is strictly convex on I. But the
converse is not true.

In the sequel, we shall introduce some related concepts of convex functions.

Definition 12.5.7. If f is a positive function on I and In f(x) is a convex function,
then f is said to be logarithmical convex. In this case,

In flaz + (1= a)y] < alnf(z) + (1 - a)ln f(y) = In[f(2)" f(y)' ]
or
flaz + (1 —a)y) < fl2)*fy)'*
for any =,y € I and all o € [0, 1].
For logarithmical convex functions, we have such a result.

Theorem 12.5.3. A positive function f is logarithmical convex on I if and only if
for any real number a, f(x)e*® is convex.

Definition 12.5.8. If f is a positive function on I and for any x;,x2 € I, there
holds

[f (ml ;@)]2 < fl@1)f(@2), (12.5.4)

then f is said to be weakly logarithmical convex.
For weakly logarithmical convex functions, we have the next theorem.

Theorem 12.5.4. Let f, g be weakly logarithmical functions on I. Then

(5] + o ()] vt +oeisen + o (259

Note that when z1, x5 > 0, we have from (12.5.4)

J(A(z1,22)) < G(f(21), f(22))

where
A(l’hl’g) = (1’1 + 1’2)/27 G(Il,xz) = \/l’lxz. (1256)

Thus motivated by (12.5.6), we now introduce

1/p
1 .
My(z,y) = [2(xp + y”)] P70 Mo(w,y) = lim My(@,y) = /zy.

Definition 12.5.9. If f(M,(z,y)) < M,(f(x), f(y)), then f is said to be p-power
convex on I.
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Definition 12.5.10. Let f be a real function on I. If for any z,y € 1,0 < A < 1,
there holds that

O+ (1= Ny) < max{f(z), f(y)}

then f is said to be a quasilinear convex function on 1.
For a quasilinear convex function, we have the following theorem.

Theorem 12.5.5. A function f is a quasi-linear function on I if and only if for
any xz,y € I, A € [0,1], z =X x4+ (1 — Ny and if f(z) < f(y), then f(z) < f(y).
Particularly, if for any z,y € I, 0 < A< 1, z= Xz + (1 = Ny, f(x) < f(y), we
have f(z) < f(y). Then f is said to be pseudo-conver on I.

Among the above inequalities for convex functions, the Jensen inequality
should be the famous one which has the discrete form and integral form. The
following is the discrete form (see, e.g., Jensen [394]).

Theorem 12.5.6. Let ¢(u) : [o, 5] — R be a convex function. Assume that aj >
0 (k=1,2,...,n) are non-negative constants verifying Z?Zl ar > 0, then for any
X1,%2, ..., Ty € [, B], we have

k=1 Ok k=1 Ok
Steffensen [890] extended the above Jensen inequality for convex functions.

Theorem 12.5.7. If f is a convex function and x) never decreases, and if cx (k =
1,...,n) satisfies the conditions

n
ZCkS

k=v k

ok (v=1,...,n) with » cx >0, (12.5.8)
1 k=1

n

then N N
f (Zk# Ck$k> < Zkzlnckf(xk). (12.5.9)
D k=1 Ck k=1 Ck
The above result evidently generalizes the Jensen inequality in Theorem
12.5.6 since here we do require that the ¢ (k =1,2,...,n) are non-negative.
There are some refinements of the Jensen inequality which we shall collect
in the following seven theorems (see, e.g., Kuang [466]).

Theorem 12.5.8. Let F': D — R,z € D,1 <k <n. Set

1 1
fk,nzck > ! k;% ;

" 1<ii<-<ig<n

(12.5.10)

1 1<
o

ntk—1 1< < <ip<n
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Then
1
f (Tl Z$k> = fn,n << f(kJrl),n < fk:,n
k=1 1 (12.5.11)
< o< =
> >~ fl,n n Z f(xk)7
k=1
( Z > (k-l—l),n > Gkn
=1 (12.5.12)
fok k=1,...,n.

Dragomir [215] proved the following theorem

Theorem 12.5.9. Let X be a linear space, A a convex subset of X,f : A — R a
conver function, x € A, wip >0, ¢ >0, 1 <k <n. Set

Gn=> we>0, Qn=> q>0. (12.5.13)
= k=1

Then we have

n k
(1) <anquk>_ X Z G, - Qi f ;;T%

(12.5.14)

S C;-k Z qi, * sz Zw]‘rzj SQI quf(‘rk)’

i1,eip=1 k=1

(2) 02 Zqu gf( k+%> < qukq]/ fltzg + (1 — t)z;)dt

Onigis = (12.5.15)
< o g%f(xk);
f ! iQkxk < ! i%f te, + (1 — ) ! iQkxk
Qn — - Qn — Qn —
o - (12.5.16)
< QZZqu] (tzp + (1 —t)z;) < Z(ka zx), t€[0,1].
Q"k 1j=1

In 1980, Vasic (see, e.g., [466]) proved the following refinement of the Jensen
inequality.
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Theorem 12.5.10. Under assumptions of the above theorem, let m < zp < M,
T = an ZZ:1 qrf(xr). Then

Ql doafar) < i m{(M —2)f(m) + (& — m)f(M)}. (12.5.17)
" k=1

If Qﬁln)l is increasing on (m, M|, then
! En flzg) < L (z ) f(M) (12.5.18)
O : 1% Tk M T—m . 0.

If z\];(fl; is increasing on [m, M), then

Ql > anf(an) < M 1_ (M = z)f(m). (12.5.19)
" k=1

Theorem 12.5.11 (The Lah-Ribaric Inequality). Let f be convex on |a,bl],qr >
0,3 1 qk = 1,z € [a,b], then we have

S < T play 4 20 g (125.20)

Theorem 12.5.12 (The Dragomir-Tonescu Inequality). Let f be a differentiable
convex function on (a,b),pr > 0,z € (a,b). Then we have

0< Zpkf ) (me) < Zpkxkf Tr) [Zpkxk] [Zpkf/(xk)] :
o 2521

In 1985, Bingan Wang (see, e.g., [466]) gave another refinement of Theorem
12.5.6.

Theorem 12.5.13. Let ¢ be a convex function on D. Then for any xp € D,pr >
0,1 <k <mn, there holds

n n k n k k
¢ <Zpkxk ZPk) <UD/ Do) e | dopiw /D v
k=1 k=1 j=1 j=1 j=1 j=1
n

+ Z ZPJ > piwj i pj

j=k+1 j=k+1 j=k+1

< > pif(e) ij (12.5.22)
Jj=1 j=1

and the equalities in (12.5.22) hold if and only if x1 = -+ = xp.
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The Hadamard inequality can be also considered as a refinement of the Jensen
inequality.

Theorem 12.5.14. Let ¢ be a convex function on [a,b]. Then for any x1,x2 € [a,b],
we have

¢ (ml ;@) <t ] da)de < (o) + o). (125.3)

The equality in (12.5.23) holds if and only if ¢ is a linear function.

In 2000, Brnetic et al. also established the following inequality (see, e.g.,
Kuang [466]).

Theorem 12.5.15. Assume that f : [0,1] = R be a convez. Let
1 n
h(t) = > Fl(1—t)zy + topga].

n
k=1

Then h(t) is a convex function on [0, 1] satisfying

f (:L im) <h(t) < i f (). (12.5.24)

Similarly to the Holder inequality, there is the backward Jensen inequality
which was obtained by Slater in 1980.

Theorem 12.5.16 (The Slater Inequality). Let ¢(t) be a convexr and increasing
function on (a,b). Then for any xr € (a,b),pr > 0,1 < k < n,> 7 _ pp >
0, > 1 pr¢/y (xx) > 0, there holds that

(12.5.25)

> Prd(xk) <o > he1 D@ (1) T
Sheibr > e Dl ()

where ¢, (x1) is the right derivative of ¢ at xy.

The following is the integral form of Jensen’s inequality.

Theorem 12.5.17. Let ¢(u) : [, f] = R be a convex function. Assume that f :t €
[a,b] = [a, B], and p(t) are continuous functions with p(t) > 0,p(t) # 0. Then we

have
(f;’ f(t)p(t)dt> _ o)ty
Loptdt )= [T pbdt

A corresponding integral form of the Jensen inequality was also obtained
(see, e.g., Steffensen [891]).

(12.5.26)
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Theorem 12.5.18. If f is a convex function and g never increases and h satisfies
the conditions

0 1 1
0< / h(z)dx < / h(z)dx with 0 <0 <1 and / hz)dz >0, (12.5.27)
0 0 0

then

; (fo h(m)g(m)dm) < fO h(m)f(g(x))dx (12.5.28)

Iy h(x)dz [ h(x)dz

In the sequel, we would like to mention the results related to the above results
of Steffensen’s inequalities, which are due to Ciesielski [165]. The following is its
discrete form.

Theorem 12.5.19. Let {p;} be a sequence of real numbers such that

k n
Zp,zo for k=1,2,...,n and lei|>0‘ (12.5.29)
i=1 i=1

Let x; € [0,a] (where a > 0 is a constant) fori=1,...,n and let xt1 > x9 > -+ >

Zp. Furthermore, let f and [’ be convex functions in [0,a] and f(0) < 0. Then we

have N N
> izt Ipil > iz Ipil
The corresponding integral form was also obtained (see, e.g., Ciesielski [165])
as follows.

Theorem 12.5.20. Let the function g be non-increasing in [a, §] and let a > g(t) >
0 in [, B]. Let f and f' be convex in [0, a] and let f(0) < 0. Furthermore, let p(t)
be a function integrable in the Lebesque sense in [a, 5] such that

z B
/ p(t)dt >0 for z € |, B] and / Ip(t)|dt > 0. (12.5.31)

Then we have

; (ffp(t)g(t)dt) < ffp(t)f(g(t))dt. (12.5.32)

J2 p(o))at 12 b))t
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