ON THE UNIQUENESS OF
DISCONTINUOUS SOLUTIONS TO
THE DEGASPERIS-PROCESI EQUATION

GIUSEPPE M. COCLITE AND KENNETH H. KARLSEN

ABSTRACT. We prove uniqueness within a class of discontinuous solutions to
the nonlinear and third order dispersive Degasperis-Procesi equation
dpu — 83 u + dudpu = 30,ud2 u + udd, u.

In a recent paper [3], we proved for this equation the existence and uniqueness
of L' N BV weak solutions satisfying an infinite family of Kruzkov-type entropy
inequalities. The purpose of this paper is to replace the Kruzkov-type entropy
inequalities by an Oleinik-type estimate and to prove uniqueness via a nonlocal
adjoint problem. An implication is that a shock wave in an entropy weak
solution to the Degasperis-Procesi equation is admissible only if it jumps down
in value (like the inviscid Burgers equation).

1. INTRODUCTION
We are interested in the uniqueness problem for discontinuous solutions to the
Degasperis-Procesi equation
(1.1) Opu — 03 u + 4udyu = 30,ud2 u 4+ ud>, u, (t,x) € (0,00) x R,

which we augment with the initial condition
(1.2) u(0,x) = up(x), z R
Degasperis and Procesi [7] considered a family of third order dispersive nonlinear
equations, indexed over six constants cg, 7y, a, ¢1, c2,c3 € R,

du+ codpu + Y02 pu — &0 u = 0, (cru® + c2(9,u)” + czudi u) .
They found that only three equations from this family were asymptotically inte-
grable up to third order: the Korteweg-deVries (KdV) equation (o = ca = ¢35 = 0),

the Camassa-Holm equation (¢; = —5’2%, ca = %) [1], and one new equation
(1 = f%, ¢o = c3), which properly scaled reads

9 3
(1.3)  Oyu+ Opu + 6udpu + 02, u — o? <8fmu + iﬁxuaixu + 2u8§mu> = 0.

By rescaling, shifting the dependent variable, and finally applying a Galilean boost,
equation (1.3) can be transformed into the form (1.1), see [?, ?].
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The Degasperis-Procesi equation (1.1) was considered for the first time in [7].
Then Degasperis, Holm, and Hone [?] proved the exact integrability of (1.1) by
constructing a Lax pair and showed the existence of “non-smooth” solutions that
are superpositions of multipeakons and described the integrable finite-dimensional
peakon dynamics, which were compared with the multipeakon dynamics of the
Camassa-Holm equation. An explicit solution was also found in the perfectly anti-
symmetric peakon-antipeakon collision case. Lundmark and Szmigielski [16, 17]
used an inverse scattering approach to determine a completely explicit formula for
the general n-peakon solution of the Degasperis-Procesi equation (1.1). Mustafa
[18] proved that smooth solutions to (1.1) have infinite speed of propagation. We
refer to [9] for a discussion of Camassa-Holm, Degasperis-Procesi, and other related
equations, along with many numerical examples.

Regarding the well-posedness of the initial value problem for the Degasperis-
Procesi equation, Yin has studied this within certain functional classes in a series
of papers [24, 25, 26, 27]. In particular, Yin [26] proved for (1.1), (1.2) the follow-
ing global existence result: Suppose ug € HY(R) and (1 — 92, )uo is a nonnegative
bounded Radon measure on R, i.e., (1 — 92, )ug € My (R). Then (1.1), (1.2) pos-
sesses a unique weak solution u belonging to W1>°((0, 00) x R)NLZ ((0, 00); H(R)).
Furthermore, (1 — 02, )u(t,-) belongs to M(R) for a.e. t >0 and I(u) = [, udez,
E(u) = [ udx are two conservation laws.

All solutions encompassed by Yin’s well-posedness theory are regular, that is,
they are no worse than H'!, a fact that is reminiscent of the Camassa-Holm equa-
tion (see for example [5]). Recently [3] we advocated the view that the Degasperis-
Procesi equation could admit discontinuous (shock wave) solutions, which means
that it would behave radically different from the Camassa-Holm equation and its
kink solutions (peaked solitons), but similar to the inviscid Burgers equation. Con-
sequently, a well-posedness theory should rely on functional spaces containing dis-
continuous functions. Indeed, in [3] we proved the existence and uniqueness of
so-called entropy weak solutions in the class L' N BV. The relevance of these solu-
tions in the present context is supported by Lundmark [15], who found some explicit
shock solutions of the Degasperis-Procesi equation that are entropy weak solutions
in the sense of [3]. Numerical schemes for computing entropy weak solutions of the
Degasperis-Procesi equation is developed and analyzed in [4].

Next we discuss [3] in some more detail. First, what do we mean by a weak
solution to the Degasperis-Procesi equation (1.1)7 Formally, (1.1) is equivalent to
the hyperbolic-elliptic system

2

(1.4) Oru + Oy <UQ> + 0, P =0, —9?,P+P= 2“2'

For any A > 0 the operator (A2 — 92,)~! has a convolution structure:

1

— / e*’\“:*ylf(y) dy, z €R,
R

(15) (W =95) ' (N@) = (Gax @) = 55

where Gy (z) := ﬁe"zw‘, so that P = G (3u?). Consequently, (1.4) can be
written as a conservation law with a nonlinear and nonlocal source term:

uz
(1.6) Opu + Oy <2> + Z /}R e~ 1 ¥lsign (y — x) (u(t,y))? dy = 0.
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By a weak solution of the initial value problem (1.1), (1.2) we mean a function
u € L>®((0,00); L2(R)) that satisfies (1.6), (1.2) in D’([0,00) x R).

We need to explain why weak solutions u(t, -) ought to be L? bounded (this bound
is at the heart of the matter in [3]). Our starting point is that if we introduce the
quantity v := Gg % u, then formally the following conservation law holds [6]:

O ((839011)2 4+ 5(0,v)2 + 41}2)
+ Oy (gug +4v Gy % (u?) 4 0pv 0, [G1 * (uz)] — 4u211> =0,

from which it follows v(t,-) € H?(R) and thereby also u(t,-) € L*(R), for any t > 0.
The L? bound on u implies other bounds as well:

(1.7) P(t,) € Wh*°(R), 92, P(t,-) € L*(R) N L>=(R), for any t > 0,

and
u(t,-) € L*(R) N BV(R), for any t > 0.

One may wonder why the functional space BV (bounded variation) is relevant for
the Degasperis-Procesi equation, but, at least formally, it follows from (1.4) that

i/ |0l de/’@imP’ dx.

If 92, P(t,-) € L' (R), then u(t,-) € BV(R) (and thus also an u(t,-) € L= (R)), for
any t > 0. But an L!(R) bound on 92, P(t, ) is expected in view of (1.7). We refer
to [3] for details regarding the above (formal) bounds.

To establish the existence of a weak solution one must construct approximate
solutions for which bounds similar to those above can be derived rigorously. In [3],
we did this for the following fourth order viscous approximation of (1.1):

(1.8) Oue — O} ue + duOpue = 30,u 02 ue +u02, ue +¢ (6§wua -0t .uE) ,

trxx TTTT

for e > 0. Assuming ug € L'(R)NBV (R), we proved {u.}_., C L>((0,00); L*(R))
and {u.}.., C L>((0,7); L*(R) N BV(R)), for any T" > 0. Consequently, the
sequence {u.}, . is strongly convergent (at least along a subsequence) to a limit
function u satisfying the formal bounds discussed above. Additionally, the limit u
is a weak solution of the Degasperis-Procesi equation (1.1), (1.2).

Regarding the constructed weak solution, we point out that I(u) = fRud:E is
a conservation law but E(u) := [, u? dx is not. Indeed, a simple calculation will

reveal that

d
— / uddr = —65/ Ug (8zu5)2 dz, e>0,
dt Jr R

and if a shock wave solution persists then the right-hand side of this equation will
be non-zero in the limit as ¢ — 0.

To account for possibile discontinuities in our weak solutions and thus the loss
uniqueness, in [3] we restored the uniqueness by imposing an infinite family of
entropy inequalities [11]. For any convex C? function 1 : R — R and corresponding
function ¢ : R — R defined by ¢'(u) = n'(u)u, the following inequality holds in
D'([0,00) x R):

09) A+ dua) +o/(w) [ 3 [ e Vign (=) (u(t) ] <.



4 GIUSEPPE M. COCLITE AND KENNETH H. KARLSEN

We refer to (1.9) to as Kruzkov-type entropy inequalities [11]. A weak solution u of
(1.1), (1.2) satisfying (1.9) is called an entropy weak solution.

We proved in [3] that the weak solution constructed by letting e — 0 in (1.8) is
indeed an entropy weak solution. Moreover, we proved the L' stability and thus
the uniqueness of entropy weak solutions.

The purpose of the present paper is to point out that uniqueness still holds if
we replace the (infinite family of) Kruzkov-type entropy inequalities (1.9) by the
Olemik-type (one-sided Lipschitz) estimate d,u(t,z) < Kr (3 +1), where Ky is
a finite constant. The relevance of this estimate comes from [3], where we proved
that the constructed entropy weak solution mentioned above satisfies the estimate

1 ) 3 ) 9 1/2
Opu(t,z) < ris [6 luollz2my + B (|U0|BV(R) + 24T ||“0||L2(R)) } » zeR,

for each ¢t € (0,T] with T > 0 (fixed). This estimate and the uniqueness result are
to some extent in accordance with what we know for the inviscid Burgers equation,
see for example [19, 21]. A chief difference is however that the right-hand side of
the estimate depends on the total variation of the solution (which can be estimated
in terms of the initial data as displayed in the inequality above), whereas for the
inviscid Burgers equation the so-called Oleinik E-condition reads d,u(t,z) < 1/t.

Before ending this introduction, we remind the reader of a couple of examples of
hyperbolic-elliptic systems that bear some resemblance to the Degasperis-Procesi
equation (1.4). The first system reads

u2

(1.10) Opu + O, <2> +0,P =0, —02, P+ P = —d,u,

and it serves as a simplified model for radiating gases, see for example [10, 12, 14, 20]
for more details. Observe that while (1.4) can be viewed as a conservation law with

a nonlocal convective flux, Oyu+0, {“72 + Gy * (%uQ)] = 0, the radiating gas system
can be viewed as a conservation law perturbed by a nonlocal diffusion flux, that
is, (1.10) can be written as dyu + O, (“;) = G1x(02,u) (= Gy *u —u). Another
related system is the Whitman model for shallow water waves [23], which reads

2
Opu + Oy (I;) +0,P=0, -9, P+P=u,
This system was analyzed recently in [8].

The remaining part of this paper is organized as follows: In Section 2 we state
the uniqueness result (Theorem 2.1). The proof of this result is based on [19, 21]
and uses a nonlocal adjoint problem, which is introduced in Section 3. We will
not solve the adjoint problem with the method of characteristics, but rather the
method of vanishing viscosity /smoothing of the coefficient, which is introduced and
analyzed in Section 4. Finally, in Section 5 we conclude the proof of Theorem 2.1.

2. STATEMENT OF MAIN RESULT

In this section we state the uniqueness result. We start however with collecting
the notions of weak and entropy weak solutions in a couple of definitions.

Definition 2.1 (Weak solution). We call a function u : (0,00) x R — R a weak
solution of the initial value problem (1.1), (1.2) provided
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1) uw € L*((0,T) xR), for any T > 0;
i1) there holds the identity

u? u B
(2.1) /(o,oc)/R(uat(bJr 3ax¢faxp (;5) dxdt+/Ru0(z)¢(0,z) dx =0,

for every ¢ € C*°([0,00) x R) with compact support, where
Pitn) = Gx (02) () =5 [ et )P a
2 4 Jy

Remark 2.1. Due to i) we have P* € L>((0,T); WLH(R)) N L ((0,T); WL (R))
for any T' > 0, hence (2.1) makes sense.

By requiring the fulfillment of an estimate of Oleinik-type, we arrive at the notion
of an entropy weak solution for the Degasperis-Procesi equation (see [3] for a notion
based on Kruzkov-type entropy inequalities).

Definition 2.2 (Entropy weak solution). We call a function u : (0,00) x R — R
an entropy weak solution of the Cauchy problem (1.1), (1.2) provided

i) u is a weak solution in the sense of Definition 2.1;
1) for each T > 0 there exists a positive constant K1 such that the estimate

u(t,x) — u(t,y) 1
(2.2) 1‘——y < Krp (t + 1)

holds for any x, y e R, x £y, 0 <t <T.
Our main result is contained in

Theorem 2.1. Suppose ug € L>®(R). Then there exists at most one entropy weak
solution to the initial value problem (1.1), (1.2).

Remark 2.2. The existence of an entropy weak solution is proved in [3].

3. THE NONLOCAL ADJOINT PROBLEM

As a preliminary step in the proof of Theorem 2.1, let u, u be two entropy weak
solutions of (1.1), (1.2). Then we have to prove

(3.1) u=1u a.e. in (0,00) x R.
Define
(3.2) w:i=u—1u, b::u;—u

For later use, observe that the following estimates hold (cf. Definitions 2.1, 2.2):

lull oo (0,7 x) T 18l Lo (0,7 xR)

(3.3) 1Bl oo 0,7y xm) < B = Ar, T>0,
b(t —b(t 1
(3.4) (’x)(’y)gKT(t—i-l>, 24y, 0<t<T,T>0,
r—y
where B
o i+ KT
. 2

and K7, K;Ni denote the constants appearing in Definition 2.2 for u, u, respectively.
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By part i) of Definition 2.1 and (u — @)|;=0 = 0, we see that (3.1) is equivalent
to

(3.5) / wy dtdx =0, Vi € C2°((0,00) x R),
(0,00) xR

where C2° denotes the set of compactly supported C'* functions.
The starting point for proving (3.5) is a classical method that employs the adjoint
problem, see [19] and [21, Theorem 16.10]. We derive our adjoint problem next.
Let ¢ € C°((0,00) x R). Since u, u satisfy (2.1),

2 _~2 B
(3.6) / {(u — )0 + uawnp + (P“ — P“) 8I<p] dtdzr = 0.
(0,00) xR 2

Using the notations introduced in (3.2),

e’} 2 _ 2 e’}
(3.7) / / [(u —u) Oy + u2uam¢} dtdx = / / w [Opp + b0y ] dt dx.
o Jr o Jr

Next,

/(O,OO)X]R (P“ - Pﬁ) Oy dt da

3 e ~
-2/ e [(ult,9))? — Gt )] Decolt, ) dt i dy
(0,00) xRxR
(3.8) )
3 ([t ) sy
2 J0,00)xr \JR
= 3/ wb0, @ dt dx,
(0,00) xR
where .
Btr)imy [ ety dy
2 J(0,00)xR
that is, ® is the unique solution of the elliptic equation
(3.9) —02,0+ @ = .

In view of (3.7) and (3.8), we can rewrite (3.6) as
(3.10) / w [0 + b0z + 300, Q] dt dx = 0.
(0,00) xR

Finally, fix ¢ € C$°((0,00) x R) and let 7 > 0 be such that
(3.11) supp (¥) C (0,7) x R.
Consider then the following linear hyperbolic-elliptic terminal value problem:
Opp + b0 + 360, =1, (t,z) € (0,7) x R,
(3.12) 2,010 =g, (t.2) € (0,7) X R,
o(r,x) =0, z €R.
We coin (3.12) the adjoint problem associated with (1.4).
The idea is to solve (3.12) and then pass from (3.10) to (3.5). Unfortunately, due

to the low regularity of the coefficient b, we cannot solve directly (3.12). Hence,
we regularize the first equation by smoothing the coefficient b by convolution and
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adding an artificial viscosity term. The next section is devoted to studying this

“approximate” adjoint problem.

Remark 3.1. The use of an adjoint problem to prove uniqueness is rather common
in the context of first order conservation laws, see for example [19, 21, 22, 13].

4. THE APPROXIMATE NONLOCAL ADJOINT PROBLEM
Let {p:(t,x)}es0 be a sequence of standard mollifiers. Define
be == b* pe, e>0.
Clearly, from (3.3) and (3.4),
(4.1)  b.—b in L*((0,T) x R), T > 0,

U] oo + ||| 00
(102 bl oy en < el s 0.7y . 1ll e 0,1y xm) _ Ap, T.e>0.

1
(4.3)  Opb(t,x) < K (—I—l), reR 0<t<T, e>0.

~+

Now we approximate (3.12) with the following parabolic-elliptic terminal value
problem:

0pp + b0y + 3b.0,® = b — 02, (t,7) € (0,7) X R,

(4.4) —02,0+ & =, (t,z) € (0,7) x R,
50(7—7 ZL’) = Oa z e R.

~—

Arguing as in [2, Theorem 2.3] we obtain

Lemma 4.1. Let e > 0 and suppose 1 € C*([0,00) x R) N C([0, 00); H'(R)) obeys
(3.11). There exists a unique solution ¢ € C*([0,00) x R) N C([0,00); H3(R)) to
the terminal value problem (4.4).

Since we feel more comfortable with initial value problem problems, we define

(4.5) v(t,x) = (T — t, ), Qt,x) = d(r — t,x),

(4.6) Be(t,z) == b (T — t,x), Y(t,x) = —(r — t, ),

for (t,x) € (0,7) x R. Due to Lemma 4.1, v is then the unique smooth solution of
the initial value problem

0o — B-05v — 30.0,Q = ¥ + €020, (t,x) € (0,7) x R,
(4.7) -02.Q+Q =, (t,z) € (0,7) x R,
v(0,2) =0, z €R,
and, thanks to (4.2) and (4.3),

Ul pos (0.1 + ||| foo (0.
(4.8) HBEHLN((O)T)XR) < H HL ((0,7)xR) > ” ||L ((0,7)xR) _. AT7 €>07

(4.9) 0:0:(t,x) < K, (7’1t + 1) , (t,x) e (0,7) xR, &>0.
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4.1. A priori estimates. The following estimates constitute the key to the success
of our adjoint problem approach.

Lemma 4.2. Let ) € C°°([0,00) x R)NC([0, 00); HY(R))NL>((0,00); H*(R)) be a
function satisfying (3.11). Then, using the notations introduced in (4.5) and (4.6),
for each e >0 and t € (0,7)

t
ot Mgy + 2 / 18e0(s, )1 gy ds

<o (5) "l

1QUt )25 e +2¢ / ||azcz<s,->||is<m ds

=< <T—t> /H

where C is a constant independent of € but dependent of T.

(4.10)

S,

Hl(R)

(4.11)

S?
HI(R)

Proof. From (4.7), we get the following equation for Q:
(4.12) 9 (Q — 02,Q) — B- (40,Q — 82,,Q) = ¥ + 02, (Q - 02,Q) .
Multiplying (4.12) by @ — 92,Q and integrating on R we get

(4.13)

R
/ 8. (40,Q - 9%,,Q) (Q - 32-95@ dz + / 5(Q - 92,Q) do
R

On the left-hand side we use the chain rule and do an integration by parts:

J0(@-2.Q) (Q=.0) do—< [ 02 (2~ 22.Q) (@~ #:,Q) ds
1d

2

-14 (Q—aizQ)stH—a/(@Q 82,,Q)" du

1d
T 24t

(4.14)
[Q2 +2(0,Q)* + (02,Q)°] dx

‘ / [(0:Q) +2(02,Q)* + (,,Q)"] da.
R

We estimate the right-hand side of (4.13) using (4.8):

] [ 5 (10.0-22,0) (Q- Q) dr+ [ Q- ,0Q) de

@) <5 [ #60.0-08.Q)" dr+ [ (Q-050) o+ [P
<Lip [ (@ + 0.0 + (02,00 + (02.Q)) da+ 5 [ 3o,
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where the constant L; , is independent of e. Hence, using (4.14) and (4.15) in

(4.13),

1d
2.dt

(4.16) e / [(0:Q)? +2(0%,Q)? + (82,,Q)?] da

[Q2 +2(8,Q)* + (92,Q)?] du

1 [ ~
<L [ QP+ (0.Q + (0,0 + (05.Q)) da+ 5 [ P do
R R
We continue by z-differentiating (4.12) to obtain

(4.17) -
— 9.0 (4@-@ —~ aimcz) = 0,0 + €02, (0.Q — 05,.,Q) -

Multiplying (4.17) by 49,Q — 92,,Q and integrating on R we get

/ 0 (0:Q — 2,,Q) (40,Q — 8*,,Q) dz
R

a E/ T (8 Q- me) (48 Q- xwa) dx
(4.18)
/ 5.0, (40,Q — 02,,Q) (40,Q — 6%,,Q) dx

/ 0.8 (10,Q — 9%,,Q)" du + / 0,0 (40,Q — 0%,,Q) de

On the left-hand side we integrate by parts to produce

(4.19)

l\DM—\

4(07,Q)% +5(0320Q)° + (93442Q)?] da.

/
dﬁ / 2 +5(02,Q)° + (02,,Q)%] dx
te /]R[
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On the right-hand side of (4.18) we integrate by parts and use (4.9) to obtain

/ B0, (40,Q — 02,,Q) (40,Q — *,,Q) dx
R
/ Dol (10,Q — 8°,,Q)° dr + / 0,0 (40,Q — 0,,Q) dx
R

=5 [ 95 (10.Q = 02,,Q)" do + [ 0.6 (40,Q - 32,.Q) s
R

(4.20) < 2( ! +1)/(4a Q-0%,,Q)" du

T—1
1

+§/R(8I1[) dx + 2/ (40,Q - 2,,Q)° dx
< Ls- <7-1_t * 1) /R [(0:Q) + (97,Q)% + (92,..Q)?] d

+%/R (8551[)2 dx,

where Ly  is a constant independent of e.
In view of (4.19) and (4.20), it follows from (4.18) that

d
i | [40:Q)° +5(02,Q)° + (92,Q)%] da

b [ [H02.Q) + 5(02,.Q) + (04, Q)] do
(4.21) R

< Lo (1 41) [10QF + @02 + (02,07 ds
1 N2
+3 /R (axw) de.
Adding (4.16) and (4.21) yields
33 [ [0+ 00,0 + 6(02,Q)* + (0%,Q)°] do
o [ [0:QP + 60,0 + 602, Q)° + (04,,,Q)) d
<Ly, / Q7+ (2,Q)? + (02,Q)* + (9%,,Q)?] do

1
1.22) o (1) [ 1002+ @02 + 02,07 ds
1 ~q ~\ 2
+2/R{w + (0.9) } dz
L3, 1
<5 (1) [ 107+ 60,0 + 60,0 + (02,07 ds
2 T—1 R
1 ([~ 2
+2/R{w + (0.9 } dz
where L3 ; is a constant independent of €. Therefore, introducing the notation

18] oy = V& + 6(0:0)2 + 6(02,0)% + (02,02,
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we can rewrite (4.22) in the following way:
d 2
at lQ(, ')HES(R) + 2¢ (|0, Q(1, ‘)H%IS(R)

(4.23) ) N
< Ly (0 1) 1000 ey + 760,

2
H'(R)

Let f(t) be a nonnegative, absolutely continuous function on [a, b], satisfying for
a.e. t the inequality

f) +g(t) < k@) f(E) + h(t),
where k(t), g(t), h(t) are nonnegative, integrable functions on [a, b]. Then Gronwall’s

inequality says that

b t
f(t) +/ eI R g (5) ds < efa k) ds {f(a) +/ h(s) d&} . a<t<b.

T—t

"t ’ / L T
For (4.23), k(t) = L3 » (i + 1) and thus efs #(s)ds" — gla.r(t=9) (%) ’ , SO
we obtain, keeping in mind that Q(0,) =0,

t ‘ . T —3 L3+
100 Moy +2¢ [ e (T25) 7 10,00, e

t
(4.24) _NEae gt ,
< eLartt=) (T / 9.
- T—t 0 T H(R)
Finally, using the facts
”'Hﬁi‘(R) > ||'||H3(R) ’
- L3 -
1§6L3,T( ) , 0<s<t<rm,
T—1

we get, from (4.24),

t
1R Mgry + 22 | 10:Q0s. W yogey

L3+ pt
< 6L3,r7' T
T—1 0

Hence, (4.11) is proved.

~ 2

w(s,-)H ds.

H*(R)

Since
v = Q - 8§IQ7 8951) = Q - aisz,
we have
||U(t7 ')”Hl(R) < HQ(ta ')HHS(R) s Haarv(ta ')”Hl(R) < ”axQ(ta ')||H3(R) s
so (4.10) is consequence of (4.11). O

Coming back to the terminal value problem, the previous results for the initial
value problem translate into following ones for (4.4):
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Corollary 4.1. Let ) € C*(]0,00) x R) N C([0,0); HY(R)) N L>((0,00); H'(R))
be a function satisfying (3.11). Then for each e > 0 and t € (0,7)

2 T 2
lolt, )2 gy + 26 / 10205, Mps sy s
(TN [T 2
<O (1) [ s e s
10t ) sy + 2 / 10,805, )2y s

(T Cr [T 2
< ()7 [ 1 e ds
t

where C is the constant from Lemma 4.2.

(4.25)

(4.26)

4.2. Existence of solutions to the nonlocal adjoint problem. Although we
will not use this fact directly, an interesting consequence of the estimates from the
previous subsection is the existence of a solution to (3.12).

Theorem 4.1. Let ¢ € C*([0,00) x R) N C([0,00); H(R)) N L>((0,00); H'(R))
satisfy (3.11), and fix any 0 < § < 7. Then there exists at least one distributional
solution (p, ®) € L=((6,7); HY(R)) x L>((6,7); H3(R)) to the terminal value prob-
lem (3.12).

Proof. For each fixed € > 0, let (¢, ®.) denote the solution of (4.4). Due to
Corollary 4.1,

(4.27) {¢c}eso is bounded in L>((d,7); H'(R)), for § € (0,7),
(4.28) {®_}.~0 is bounded in L>((8,7); H*(R)), for § € (0, 7).

Then there exist
o e L2((6,7); H'(R)), ® € L>®((5,7); H}(R)), 0<d<T,
and {ex }ren, €x — 0, such that

(4.29) 0o, — ¢ weakly in LP((6,7); H'(R)), for 6 € (0,7), p € (1,00),
(4.30) d., — @ weakly in LP((5,7); H*(R)), for § € (0,7), p € (1, 00).

It remains to verify that the limit pair (p, ®) is a solution of (3.12) in the sense
of distributions. Fix any ¢ € C2°((0,7) x R). We need to show that

(4.31) / /steax% dtda?ﬂ/ /gﬁb@zgpdtdx,
0o Jr 0o Jr

(4.32) / / 35,0, dt dz — / / $b0,  dt da.
0o JR 0o Jr

Observe that

0 JR

(4.33) = /OT/RMbE — ) Oppe dt dz + /OT/]RW? (Ozpe — Ouyp) dt du.
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Since ¢ has compact support in (0, 7) x R, we can employ (4.1) and (4.27) to obtain

b. —b) Oy, dt dx
R Ay RIS
< 1be = bl 20,7y xr) N2l Lo ((0,7) x ) 110l oo ((6,7);L2(R)) = O-

Moreover, since ¢b € L*((0,7) x R), from (4.29) it follows that

(4.35) /O /R¢>b (Oppe — Bpp) dt dz — 0.

Clearly, (4.33), (4.34), and (4.35) imply (4.31). Since for (4.32) we can use the
same argument, the proof is completed. O

5. PROOF OF THEOREM 2.1

In this final section we prove Theorem 2.1.

Proof of Theorem 2.1. We begin by fixing a test function ) € C2°((0,00) x R). Let
0 < 79 < 71 be such that

(5.1) supp (¢) C (10, 71) X R.

From Lemma 4.1, for each € > 0 there exists a unique @, € C*°([0,00) x R) N
C([0,00); H3(R)) solving (4.4). Let {¢-}. C C=((0,71) x R) be such that

(5.2) elsupp (¢e)| — 0,
LY((0,00); W2HR)) N WHL((0, 00) x R)N

(5:3) @ = =0 strongly in { AW ((0,00); H' (R)) N L*((0,00); H(R)),

and define the family {1, }. as follows

(5.4) Ve = Oppe + b0 0 + %be/ eilmfy‘&ngag(t,y)dy +e02,p., €>0.
R

Clearly

(5:5) e € C%((0,00) x R)NC([0,00); H'(R)), € >0,
and, due to (4.1), (4.2), (5.3),

(5.6) e — 1 strongly in L*((0,00) x R) N L*>((0,00); H'(R)).
In particular, ¢. and 1. satisfy the two equations (see (4.4) and (5.4))

(5'7) Ope + beOppe + 300, P = e — Eagz@sa 7a§z¢5 + &, = ..
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Hence, using (5.1) and (5.7),

/Ooo XRwd)dtdx—/ /w/zdtdx
/T /wwsdtdﬂc—k/ / (Y — ) dtdx

T1
— / / w (Oppe + be0ppe + 3b-0,P. + 02, 0.) dtdz
T0 R

(5.8) +/T:1/Rw(¢—¢5)dtdx

= / / w (Oppe + b0y pe + 360, P.) dt dz
T R

+5/ /w@%mwsdtdx+/ /w(bsfb)amgosdtd:c

T0 R T0 R

+3/ /(,u(bg—b)&c(b8 dtdm—i—/ /w(¢—¢g)dtdm.
TO R TO R

Using the fact that ¢. € C2°((0,00) x R) and (3.10), we find

(5.9) / / w0 (Drpe + bDyipe + 300, .) dt da = 0,
T R

Employing (4.25), (5.2), part ) of Definition 2.1, and Hélder’s inequality, we can
estimate as follows:

< ellwll o ((r,m)xm) ||a’3?ﬂ<p5||L1((To,Tl)><]R)

70
S € ||wHL°°((-rO,7—1)><]R) \% |Supp ((PE)| HagwspEHL2((To,T1)XR)
1

G1) (luw(w)

w2, . dt dx
R

) ol e

Cr 1
cor [T\ 2 ™ 3
x 5" () (/ e, ) 2o ey ds) ~0.
T0 To

By (4.25), (4.26), part i) of Definition 2.1, (4.1) and the Holder inequality,

/ / W (b= b.) (Duipe + 30,8.) dt do
T0 R

S Nwllpoe ((ro,m) xm)
(5.11) x ||b— bSHL?((Tg,n)x]R) |0z + 35m‘1’s\\L2((70,71)xR)
< 4wl oo ((rg,m)xr) VTL = T0 10 = el 2 (7 7 ) x)

Cr
Crr T 2 1 2
X e 3 (1) </ ||¢E(s,.)H§{1(R) ds) —0.
T0 To

Finally, from (5.6) and part ¢) of Definition 2.1,

(5.12)

Tl/w(z/;—z/Jg) dt dx
o JR

< wll poo((r, 1) x®) 1Y = Yell £1(0,00) xR) — O-
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Summarizing, using (5.9), (5.10), (5.11), (5.12) in (5.8) yields

/ wy dtdx = 0.
(0,00) xR

Due to the freedom in the choice of 1, this implies (3.1), and the proof is completed.
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