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REND. SEM. MAT. UN1v. PADOVA, Vol. 87 (1992)

Local Existence, Uniqueness and Regularity for a Class
of Degenerate Parabolic Systems
Arising in Biological Models.

VINCENZO VESPRI(*)

SuMMARY - We study a class of degenerate nonlinear parabolic systems arising
from biological models. We use the linearization method and the analytic
semigroup theory in the linear case. For this purpose, we need to study a
class of degenerate linear elliptic operators and we prove the generation of
analytic semigroups in L? (1 <p< ®) and in C§ 0 <a <1).

Introduction.

Many biological models are described by degenerate nonlinear
Cauchy problems (see, for instance [12], [14], [23]), and, for this reason
they have been studied by several authors, especially in these last few
years.

Let us list some examples.

I-st Example: The chemotaxis model.

Alt ([2]) considers a model of chemotaxis (see [15] for a detailed de-
scription of this phenomenon) where a motile individual can be attract-
ed by mediators diffused by other individuals. This model is governed

(*) Indirizzo dell’A.: Universitd di Pavia, Dipartimento di Matematica, via
Stradanuova 65, 27100 Pavia, Italy.
The author is a member of G.N.A.F.A. (C.N.R.).
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by the system

(b, @) = (o (ult, 2)) u, ¢, ) — 20 (ult, @) ¢, ¢, ),
t=0, xel0, 1],

et (¢, ) = koo, (, ) + 2ku(t, x), t=0, xe[0, 1],

(0, ) = uy (@), (0, x) = gy (), x e [0, 1],

0.1

where

% is the cellular density,

e is the mediator diffusion,

k is a positive constant,

o (W), x(u) are nonlinear functions (see[2], section 1).

Note that if (as in [2]) p (u) = xo(®) = u, system (0.1) is degenerate
in the first equation and nondegenerate in the second one. Alt studies
this model by approximating system (0.1) by non-degenerate sys-
tem.

II-nd Example: The model of the distributional pattern formations of
two interacting species.

Shigesada-Kawasaki-Teramoto ([23]) studied the model of spatial
segregation of two competitive species. The system on which their
model is based is the following

u, (((a; + byyu + bpyv)u), + ¢, U u),, t=0, xel0,1],
02) v, (((ag + by u + bpeV) V), + 2, U,v),, t=0, xzel0,1],
u(o’ x) = uO (x)v ’U(O, x) = vo (x)r X e [07 1]9

where

u, v are population densities,
U is the «favorableness» of the habitat.

Many authors analyzed systems of this kind (see [3], [19]-[22] for a
rich bibliography on this argument). For instance, we recall Bertsch-
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Gurtin-Hilhorst-Peletier ([4]-[7]) who studied the degenerate Cauchy
problem

ut=(u(u+%v)), t=0, ze[0, 1],
03
0.3) *,,tz(v(%um)), t=0, xelo, 1],
(w0, ) = up(@), w0, %) =v(x), xel0,1].

They studied the case of segregate initial data (ie. {suppu,} N
N {supp v, } = ¢) reducing the system to a single equation by the intro-
duction of a new auxiliary function.

I1I-rd Example: The infective disease model.

Capasso-Paveri Fontana ([11]) proposed the following model for a
cholera epidemic:

Uy = Ay (U, v) + fi(u, v), t=0, xel0,1],
0.4) vy = Ay (U, v) + fo(u, v), t=0, xe[0,1],
(0, x) = ug (@), (0, ) = vy (x), xe0, 1],

where ¢; (¢ =1, 2) are positive functions in R* X R*, and ¢;(0, 0) =0
for ¢ = 1,2. (For the biological meaning of u, v and for more details on
¢, f; we refer the reader to[11], [13]).

Dal Passo-De Mottoni ([13]) studied this problem under the assump-
tions that ¢; and f; are regular enough and ¢, and ¢, satisfy a concavity
condition.

In order to prove global existence and uniqueness they apply a lin-
earization method based on the semigroup approach.

Moreover they have to assume a supplementary condition:

(0.5) detM #0, in R*XR"*,
(u, v)

ie. they have f;, assume that the linearized system is non-degener-
ate.

The aim of this paper is to study a wide class of degenerate nonlin-
ear Cauchy problems (all the examples above belong to this class) fol-
lowing a unitary approach, i.e. the semigroup approach.

More precisely we obtain local existence, uniqueness and regularity
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results for the solution u:[0, T] X 2 — R¥ of the nonlinear system

06) (uy, &, 1)), = ¢ (2, u(t, x)) A6, (x, ult, ) + 3, (%, ut, ©) V(u(t, v))),
T un 0, x) = ug @),  tel0,], xeQ, k=1, .., N,

where Q is a regular domain in R”; ¢,: R*"*¥ - R*, §,: R"*¥ 5> R*,
xn: R**¥+"¥ 5 R are smooth functions; g, are nonnegative and regu-
lar enough (exact assumptions on ¢, 6;, xx, %o, and Q are stated in the
last section).

We use here the same linearization procedure and semigroup ap-
proach followed in [25] (where a single equation was considered).

Before stating the scheme we follow, let us make some remarks.
The unitary approach allows us to study a wide class of degenerate sys-
tems; on the other hand, due to its generality, it cannot give sharp esti-
mates about the solutions of special degenerate systems (this can be ob-
tained only by using specific techniques).

The case of degenerate systems such that every equation has the
same order of degeneration is an easy consequence of the case of a sin-
gle degenerate equation (case studied in [25]). However, as shown by
the previous examples, this condition is too much restrictive in the ap-
plications. Hence, here, we analyze systems where every equation is
allowed to have a different order of degeneration.

The scheme of this paper is the following.

Section 1 is devoted to notation, definitions and preliminary results.
We state also L? and C* generation results for systems where the equa-
tions have the same order of degeneration. Since these results are very
technical, we prove them in the appendix for the reader’s conve-
nience.

In order to study the linearization of system (0.6), in Sections 2 and
3 we prove generation of an analytic semigroup in [LP?(@)IV, 1<p < »
(Section 2) and in [C§(@)]Y, 0 <a <1 (Section 3) by elliptic sys-
tems.

More precisely, we prove some estimates (that imply the generation
result) for the solution of the system

0.7 A - E)u=f,
where

2 is a complex number, u = Uy, ..., Uy), =, ---s fv)s
Eu = (E\u, ..., Exyu),
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08) Eyu= 3 2 (d(x))?® B ARk (o) Dy () +

wj=1k

+ 3 Z (d(@))*™ O B () D; uy, () + Z C*@ u, (@), h=1,..,N
i=1lk=1
0.9) d(x) belongs to C*(Q) N C%(Q) and is such that d(x) = 0 and
|Vd(x)| = 0 for each x e 32; d(x) > 0 for each x e,

a(h,k) are nonnegative numbers for each h,k = 1,...,N. Moreover

(0.10) there is a nondecreasing function b: {1, ..., N} - {0} U [1, o[
such that a(k, k) = b(max (&, k), )
(0.11) Ale, B, CM™ e C@),

3
the coefficients A}* satisfy an ellipticity condition:

there exists v > 0 such that for each x
n N

N
0.12) {3 3 AF@E@842>y 2 @@

Lj=1hk=1

for each choice of &, ..., &y e R".

Let us make some comments on these assumptions.

The function d(x) has the same behaviour, near the boundary, of the
function distance between x and the boundary of Q. We cannot choose
d(x) = distance because it is not a regular function in Q.

The function b allows us to analyze degenerate systems where every
equation has a different order of degeneration. For instance B(:) =
means that the i-th equation of system (0.7) is nondegenerate. The case
b(1) = ... = b(N) means that every equation has the same order of
degeneration.

We assume Dirichlet boundary conditions on w; if b(i) =0, no
boundary conditions otherwise. We refer the reader to the introduction
of [25] for an interpretation of the lackness of standard boundary condi-
tions and for a detailed bibliography on the subject.

In Section 4 we study nonlinear problem (0.6) using the statements
of Section 3. Lastly we apply these results to analyze the examples
stated above.

Before concluding this section we need to make this remark. Let X
be a Banach space and let A: D(A)cX— X be a linear operator.
Throughout this paper, we say that A generates an analytic semigroup
in X if there exists (1/2) = < my < = and M, R > 0 such that if A € C with
|argA| < m and |A| > R, then (A — A)"'e L(X) and ||(A — A) " |px <
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< M| x| 7! (I(X) is the space of the linear continuous operators from X
into itself). Note that we do not require D(4) = X because also in the
case of not dense domain it is possible to apply the semigroup theory to
study abstract Cauchy problems ([24]). Lastly we note that all this ma-
chinery can be utilized to study systems with complex valued coeffi-
cients. But, in our opinion, this analysis is not justified because it needs
further technical complications and, in our knowledge, all the applica-
tions handle with real valued coefficients.

1. Notation and preliminary results.

Notation.

In this paragraph we introduce weighted Banach spaces related to
the function d(x) because in the sequel we deal with suitable function
spaces depending on the degeneration of the single equations.

Let 1 <p < » be a real number and m = 0 be an integer. We de-
note by H™P(Q) and Hg"?(Q) the well known Sobolev spaces endowed
with their usual norm ||y, , q-

Let ¢ be a positive function in Q. We say that u belongs to
H"?(Q, ¢) (to H*>?(Q, ¢), resp.) if

n
lwlly, p, o = lleello, 5,4 + igl l¢D;ullo, p0 < + o,

n
“’“”2,p,¢ = |lull, 5 + ) j2=1 |2 Dyull, po < + ®, resp.|.

If d and b are the functions defined in (0.9)-(0.10), w e [H>? (@, d(b))]Y
(we[H?>?(Q, d®))]", resp.) means that u = (u,, ..., uy) and u;e
e H'P(Q, d%®) if b(G) = 1, u; e HEP(Q) if (1) = 0 (u; € H2P(Q, d*?) if
b(@) = 1, u;e H>P N Hy?(Q) if b(i) = 0, resp.). _
If 0<y<1, C§*7(Q) is the space of all the functions in C™ 7(Q)
whose derivatives up to order m vanish on the boundary of Q. We de-
fine C™7(Q, ¢) (m = 2) to be the space of those functions such that

Nl o =ltlln -2, 2+ 2 [eD=ull, .z +
a || =m-1

+ 2 ¥ D%ully, 0+ ».

a |a] =m

where |- |, .,z is the usual C™ "-norm.
Moreover u e [C™ 7 (Q, d®)IV if and only if w = (u,, ..., uy) and
u;e C™7(Q, d*®) for each i =1, ..., N.
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w e h™7(Q) means that e C™?(Q) and for each a: |a| =m

. | D*u(x) — D*u(y)|
lim| sup =

t=0} 5yea |z —y|”
|z -yl =t

0f.

We recall that the space 2™ 7 is called the space of the little Holder
continuous funections and it is the closure of C* in C™ "-norm.

Preliminary results.

We state two results that will be useful in the sequel. In the first
one we give some generation results that will be proved in the ap-
pendix. In the second one we recall a result of local existence and
uniqueness of solutions to a class of abstract nonlinear Cauchy
problems. o _

Consider the elliptic operator £ = (£, ..., Ey)

_ N
Ey= 2 2 d®a*Dju,+

hj=1k=1

n N N
+ 2 2 dbb{‘kDiuk+ E Chkuk, h = 1, ,N
k=1

i=1k=1
and assume that

(1.1) alk, bM, "™ eC@Q)

there exists v > 0 such that for each x e Q and for each

(12) Cl;..., iNER” i
i,]z;lh,g—-lagkdlzi > vsz=:1 &l
1.3) either b=0 or b = 1,
(14) Q is a bounded domain with C? boundary,
1.5) d belongs to C2(Q) N C* (Q) and satisfies (0.9),

E generates an analytic semigroup in suitable Banach spaces as the fol-
lowing theorem shows (we recall that we prove it in the ap-
pendix).
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THEOREM 1.1. Assume that (1.1)-(1.5) hold, then the operator

E®: DE®P)=[H>?@Q, d")I¥ > [L* @V,
E®y =FEu, for each u e D(E®)

generates an analytic semigroup.

Moreover there exists y; > 0 such that for each A with ReA > y; and
for each fe [LP?(Q)]", there exists a unique solution » e [H%?(Q, d(®))]Y
of the system

(1.6) A—-Eu=f
and
A Nullzpaw + (2] = )2 | wllipae + (A= yllelopa < il fllopa s

where c; is independent of 2, f and u.

Furthermore if a}¥, b, ¢ are «-Hélder continuous;  is a bounded
domain with C? = boundary; and d belongs to C%*(Q) N C * (Q), then the
operator

E®@: DE®) = {ue[C>*@, db)) N CE*@I} —»[Cd =@,
E@u=FEy, for each u e D(E@)

generates an analytic semigroup.

Moreover there exists y, > y; such that for each A with Re > y, and
for each fe[CY*(@)]", the solution u of system (1.6) belongs to
[C*=(Q, d(®)]", and

n
(1.8)  |ully, o ary + (|A] — }’2)1/21241 ld®D;ullo, o5 +

+ (] - }’2)”’“”0,4,6 ) Cz”f”o,a,?),

where ¢, is independent of A, f and u.

REMARK 2.2. The previous results can be generalized in this way.
Assume that al¥, b, c* e C™*(Q), b = 1; Q is an open bounded do-
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main with C"*%* boundary; and de C"*%*(@Q) N C™(Q), then the
operator

E"*: DE™) = {ue[CT*2*(@, db) N C7*@1} = [Cy* @,
E"*y =Eu for each u e D(E™*),

generates an analytic semigroup.

Moreover there exists a constant y; > y, such that for each A with
Re > y; and for each fe [Cy *(@)]Y, the solution % of (1.6) belongs to
[CT*2=(Q, db)) N C7=(@]" and

19 ulhssqam + (2] =y 3 |d*DPully o5+
B |Bl=r+1

+ (I)‘l - 7’3)||u”r, %3S C3“f”r, Q)

where c¢; is independent of A, f and u.
Furthermore if be N, it is possible to prove ([25]) that the
operator

E%: D(E%) = {ue[Cm*(@, db)¥ > [C" =@V,
Eiu=Eu, for each u e D(E%),

generates an analytic semigroup. Let us recall that this result is not
true even in the case of a single equation, b = 0 and r = 2 ([26]).

The following results will be useful in the last section in order to
prove local existence and uniqueness of solutions of problem (0.6).

THEOREM 1.3 ([20]). Consider the following Cauchy problem in a
Banach space X

(1.10) {u, = fu®)), t=0,

#(0) = wuy,

where fis a C2 function from D to X, D is a continuously embedded sub-
space of X and u, belongs to D.
Assume that

(1.11)  the linear operator f,(u,): D — X generates an analitic semi-
group,

(1.12) flug) e D,
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then there exist an interval [0,7'] and a strict solution % of (1.10) in
[0,7] Ge. we CL([0, T1; X) N C(0, T]; D). Moreover  is the unique
solution of (1.10) belonging to z°(0, T; D) for any 0 < ¢ < 1), where
2°(0, T; D) is so defined

25(0, T; D) ={ueC’(0,T]; D)NC*<(s, T1; D) for any 0 <s<T

and tll_{% te[u]co.s((l/z)t’ t; D) = O}.

REMARK 1.4. In[20], Theorem 1.3 is proved under the supple-
mentary assumption that

(1.13)  there is a neighborhood U, of %, such that for each u € U, the
linear operator f,(u): D — X generates an analitic semigroup
in X.

Now, as we assume that f: D — X is continuously differentiable,
note that f, (u) belongs to L(D, X) (the space of linear applications from
D to X) and depends continuously on % € D in the operator norm of
L(D,X). Since the set {4 e L(D, X), A generates an analytic semi-
group} is open in L(D,X) with the norm topology, we get that (1.13) is
a consequence of (1.11)-(1.12).

2. L? estimates.
The aim of this section is to prove that the operator
Ey): DBy) = {ue[H>?(@Q, db)IN} > L* @),
Egpu = Eu, for each u e D(E,)

(E is the operator defined in (0.8)) generates an analytic semi-

group.
We achieve this goal proving a more general result

THEOREM 2.1. Let
2.1) Q be a bounded domain with C? boundary,

Under assumptions (0.9)-(0.12), there exists a positive constant w, such
that for each A with Re A > w, and for each fe [L?(Q)]", there is a
unique solution u e [H%*?(Q, d(b))]" of the system

22) (—Eu=f.
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Moreover
@3)  [ull, p,aw + (A = o) llully p, a0 +

+ (Ja] = wo)llull, p, o < Koll Fllo, p, 0 »
where k, is independent of A, f and .

We show this theorem by proving some intermediate lemmas.
First, we assume that the coefficients A}, B/, C" satisfy this differ-
entiability condition:

(24) Alk, BM, C™eC'(Q)
and we will show

LEMMA 2.2. There are a constant &, (independent of the norm of
the derivatives of the coefficients) and a constant w; (depending possi-
bly on the C! norm of the coefficients) such that for each A with Re A >
> w; and for each fe [L2(Q)]" there is a unique variational solution of
(2.2). Moreover

@CE A = w) 2l ully, 2 a0 + (2] = @)|ull, 20 < kil fllo,20. ™

At this point we will prove an interior estimate. Let p = 2 and let
Q' cc 2" cc Q be open domains with C? boundary. Consider a cutoff
function 6 e C* (Q) such that 6=1in Q' and 6 =0 in Q\Q". Let fe
e [LP(Q)]" and consider the variational solution u of (2.2). It is not diffi-
cult to see that 6u belongs to [H{' 2(Q2")]" and solves in Q" a nondegener-
ate variational system. By classical regularity results and by genera-
tion results for nondegenerate elliptic systems, we will be able to
prove

LEMMA 23. For each p = 2 and for each Q' cc Q, there are a con-
stant k, (independent of the C! norm of the coefficients) and w, > 0 (de-
pendent on the C! norm of the coefficients) such that for each A with
Re A > w, and for each fe [L?(Q)]", the variational solution u of (2.2)
belongs also to [H%?(Q')I" and satisfies

26)  lulle o + (IA] = w2)2llull, 5o +

+ (4] —wz)”u”o,p,a'skz”f”o,p,o- u

The next step is to show that the variational solution % belongs also
to [H%P(Q, d(b))]". More precisely we will prove
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LEMMA 24. For each p =2, there are a constant k; (independent
of the C*! norm of the coefficients) and a constant w; (depending, possi-
bly, on the C! norm of the coefficients) such that for each A with Re A >
> wy and for each fe [L?(Q)]", the variational solution u of (2.2) belongs
to [H%P(Q, d(b))]". Moreover

@Dl p,awy + (A] = w3)2|lally, p, awy +

+ (2] —w3)||’“”0,p,a$k3||f“o,p,o- n

We will show (2.7) by applying a tricky argument of induction and
contraction and by using the results of Lemma 2.3 and Theorem 1.1. A
similar procedure will be also applied in the next section to prove C**
estimates.

By applying a duality technique and by repeating the arguments of
Lemmas 2.3 and 2.4 (i.e. by proving interior estimates by means of a
suitable localization and by proving boundary estimates by an induc-
tion and contraction procedure) it is possible to show that (2.7) holds for
each 1 < p < », More precisely

LEMMA 2.5. For each 1 <p < o there are two constant k, (inde-
pendent of the C! norm of the coefficients) and w, (dependent on the C*
norm of the coefficients) such that for each A with Re A > w, and for
each fe [L?(Q)]" there is a unique solution [H%?(Q, d(b))]V of (2.2).
Moreover

2.8) |l papy + (] — @) 2|l 5, awy +
+(|A] - w4)”’“”0,p,u S k4||f”0,p,0-

For the moment we assume true (2.8) and we show how to drop as-
sumption (2.4) by an approximation and contraction technique

PRrOOF oF THEOREM 2.1. Let E = (E,, ..., Ex)

29 Eyu=

%)

N
A bk 72a(h, k
. kglAzj d ol )Dl] U +

2

—~ N —~
BMdembp.y, + > Chy,, h=1,..N,
k=1

n
+ 2
i=1k=1

where A, B!, C™ are C'(Q) functions satysfying the ellipticity condi-
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tion (0.12) and such that

n N - 7 N -
2100 X X [|A¥ Ao w0t 2 2 |B¥* — By w0+
,j=1h k=1 i=1hk=1
N —~
+ 2 [|C¥ = CM™]lo, w0 < (2ks)7

&,

=

=1

(k4 is the constant introduced in (2.8)).
Consider the application

T,: [H®?(Q, d®)]N - [H>?(Q, db)]Y,
T,w=wu,

where u is the solution of the system
A-Byu=f+E-Ew.

Note that, by (2.10)

@.11) & ~ E)wll, p, 0 < @ka) ™ 0]z, , acy -

From (2.8) we have that there is w, such that for each A with
Re A > [ON

212)  lull, ndny + (2] = wg )2 |ul;, pd®) T

+(|a] - 0)4)"’“”0,;;,0 s k4("f”0,p,.0 + "(E - E’)w"o,p,o)-

Therefore, by (2.11), T, is a contraction for each A with Re A > wy.
Hence T, has a unique fixed point which is the solution of (2.2). More-
over, from (2.12), we get (2.3) with ky = 2k, and wy = w4. (For more de-
tails about this contraction and approximation technique, we refer the
reader to Theorem 3.1 of[9] where a similar argument is ap-
plied). =

Now, let us prove the technical lemmas was stated above. Lemma
2.2 can be proved by writing system (2.2) in variational form (and this
is possible by (2.4)) and by applying variational estimates

Proor oF LEMMA 22. By the regularity of the coefficients, sys-
tem (2.2) admits the variational formulation

(2.13) A, $)o,0 + Aw, $)g + B(u, $)g = (f, $)o, 05
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for each ¢e [HY2(Q, d(b))]", where

N —
@14)  (w, @)oo= j hglumdx,
Q

@15) A, ¢)g = j > a2t AR D, D, 3, dac,

Li=1hk=1

n

n N
(2.16) B(u, ¢)g = J( 2 X kz 1(da(h, k)Bi"J‘ _ 21 (d2a(h, k)Dj (Ai?k) +

j=

Q

N
+ 2a(h, k)d*#P-1D.(d)A* )Di (wi) + kE_

h, 1

ch"uk)g‘bhdx.

Choose ws > 0 such that for each A with Re A > w5 the form
(uy ¢) '—>A(uy ¢)Q + B(“, ¢)Q + )\(uy ¢)0,Q

is coercive in [H2(Q, d(b)]N x [HY2%(Q, d(b))]". The, by Lax-Milgram
theorem, there is a unique function u belonging to [H2(Q, d(b))]¥
which solves (2.13). Setting ¢ = u, we get

@17 | A, w)g + A, o, o| < [Blu, wlg| + [(f, o, ol -
Therfore, from (0.21), (2.13)-(2.17), we have that for each ¢ >0
2.18) lull, 2 amy + 121l 2 0 < ellully, 2 agy + K @l wllo, 2, 0 + KsllAlo, 2,0

where k5 does not depend on ¢, A and on the C! norm of the coefficients,
and k; (¢) does not depend on A.
Therefore, choosing ¢ = 1/2 and w;, = w; + K;(1/2), we obtain

(2.19) (2] = w)lullo, 2,0 < 2ks [ fllo, 2, -
Hence from (2.17) and (2.19), we deduce
(2.20) (2] = @) 2|lully, 2, aey < K6l fllo,2, 0>

where kg > 2k; does not depend on A and on the C! norm of the

coefficients.
(2.5) comes from (2.19) and (2.20) with k;, =2k;,. =

Now, we are able to prove the interior estimates

ProOF OF LEMMA 2.3. Assume, first, that 2<p<2* (2*=
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= (2n)/(n — 2))ifn > 2;2 < p < © ifn < 2and note that f e [L? (@)]" im-
plies that fe [LZ(Q)]Y. Let Q' cc Q" cc Q" cc Q be open domains with
boundary of class C2. Let 6 be a cutoff function such that 6 = 1 on Q",
6=0 on Q\Q". Let ve [H>? N HFP(Q")]" be the solution of the non-
variational elliptic system

2.21) A-Eyu=yg,
where ¢ = (g4, ..., gn) and

n N
(222) gi=6f+ > ZlAij*"dz“"" W (Dy (0) wy +

L,j=1k=
n N

+ D;(w) D;6 + Dj(w;)D;6) + 2 X BMd“»P(D;6)u,, h=1,..,N.
i=1k=1

Note that, if A is such that Re A > w; + 1, by (2.22), (2.56) and by
Sobolev embedding theorem

(2.23) llgllo, 50 S k; A £, pat [1£llo. 2, 0) < Kzl fllo, 2,05

where %;, k; are constants independent of A, f, u and of the C' norm of
the coefficients.

On the other hand, by a well known generation result (see [1]) there
are two constants kg (independent of A and of the C' norm of the coeffi-
cients) and w5 > 0 such that for each A with Re A > wj, there is a unique
solution v e [HZ>?(Q") N HF?(Q")I¥ of (2.21). Moreover

@29) vll, 5, 0+ (J2] = )2 ([0l p, 0 + (| A1 = 050l p, 0> < sl o p, 0 -

This implies v = 6u. Actually both the functions solve the variational
formulation of (2.21), and, as shown in Lemma 22, there is a unique
solution of (2.21).

From (2.23) and (2.24) we get

@25)  ulle pom + (12] = @) 2(lull, p, o~ +

+ (l)‘l - wG)”u”(),p,.Q"’ s k9”f“0,p,!) ’

where wg = w5 + w; + 1 and kg = kkg.

If n <2 the proof is finished.

If »>2, assume 2 < p < 2% (2%* = (2*n)/(n — 2¥)) if n > 4; and
2sp< w if n<4.

Let Q' cc Q" cc Q" be an open domain with C? boundary and let 6,
be a cutoff function such that 6, =1 on Q" and 6, =0 on Q\Q".
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Let ve[H%? N HY?(Q"]Y be the solution of
(A - E)?) =01,

where g, is obtained by g substituting 6 with 6,.

Now, repeating the previous argument and using (2.25) (calculated
for p =2*) instead of (2.5) we have that (2.25) holds for each
2<p<2*id »>4 and for each 2<p < » if n <4.

If n <4 the proof is finished.

If » > 4, we iterate this procedure and after a finite number of steps
we prove the statement. ®

Let us show, that, for each p > 2, the solution of (2.2) belongs to
[H2?(Q, dd)I.

ProOF oF LEMMA 24. We show this statement by induction on N
(it holds for N =1 thanks to Theorem 1.1).

By the induction hypothesis, we assume (2.7) true for N =m (m
natural number) and we prove that (2.7) holfs for N = m + 1. Let us in-
troduce some notation

(2.26)

Let %, be the natural number such that
(i) # b(ip + 1), b(1) = b().

(Note that if ¢y = m + 1 our statement holds by Theorem 1.1 because it
implies that the equations have the same order of degeneration).
For each ¢ > 0, let d°(x) be a C®(Q) N C%(Q) function such that

0<d:(x) <2, for each xeQ,
ds(x) =dx), if d(x) <e,
de(x) > ¢, if d(x) > «.

Let Q, = {x € Q: d(x) > ¢}.

Now, we prove (2.7) using a fixed point argument.
m+1

Consider the endomorphism T; on the space [| H?%P(Q, d*?)
i=ie+1
Tiv=w (T; is defined below).

m+1

Let ve [I H?>?P(Q,d%?) and consider the solution z of the
system ~ J=h*!

227 A-AYYz=g'(v),
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where A' = (4}, ..., A}), g* =1, ..., 93)

A4 P AR Dz, +

)
(228) Alz=2

k=114,3

n )
+ 2 2 d“(h'k)B,-thizk + z Chkzk, h= 1, ceey i(),
k=1

k=1i=1

S

m+1

229) gl =fi+ > S g DAK D, +

k=1+14%j=1

m+1 n m+1
+ X 2 d“PBMEDy.+ X CMy, h=1,..,14.
k=tg+1i=1 k=iy+1

Note that z belongs to [H%?(Q, d*V)]* by Theorem 1.1. Before finish-
ing to define the application T';, let us make a remark. If « (the varia-
tlonal solution of system (2.2)) belongs to [H*?(Q, d(b))]" and v is equal
to u (where u2= (Ui 41, ..., Um+1)), then 2y, ..., 2;) =y, ..., ;) =
=ul

Actually both z than ! solve system (2.27) that, by Theorem 1.1,
admits of a unique solution.

Let us now define w (the image of v by T'5): w is the solution of the
system

(2.30) A —A%)w=g2%@),
where A2 (A%+1,...,A7%L+1), gzz(gi%+l’--',g7%b+l)

m+1

231) AZw= 2 2 a2t B AR Dy, +

k=t%+114j=1

m+1
+ E Ed“"‘"’B’”‘Dwk+ > Crw,, h=i+1,..,m+1,
k=ig+1i=1 k=1i+1

) n
©@32) g2 =f, + kZ 2 (@%®0 — (d= o™ 0) Al Dy, +
=1i4,j=1

1y n
+3 3 @PhPAEDu+ z S a2t ORI D, 2, +

k=1i=1

Chkzk, h=i0+1,...,m+1,
1

+
k

I M-

where u is the solution of (2.2). .
Note that g?(2) belongs to [LP(Q)]™* !~ %, Therefore T'; is well de-
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m+1

fined because we [] [H*P(Q,d"?)] by the induction assump-
Jj=i+1
tion.

Before proving that T'; is a contraction for ¢ small and A large
enough, let us make a remark.

Note that if T is a contraction then its fixed point is equal to 2.
Actually let (v .1, ..., Vs+1) be the fixed point of T; and let Ue
e [H?>?(Q, d(b))]Nbeequalto (21, --+s Ziys Vig+ 15 ++» Uy +1)- Then U solves
the system

(2.33) (A—AU=F,
where A = (A, ... A, +1), F=FFy, ..., Fp 1)

m+1 n
Ah+ Z 2 dZa(h k)Athy+
k=114j=1
+ 2‘, Ed“‘” © B D, Z C*, h=1,..,1,
k=11i=1
iy n m+1 n
g gl(d)M(h,k)Agk it '%+lz]§—:—-ld2a(h k)Ang"+

+ Z Zd“(’”‘)B""D + Z C*, ifh=4+1,..,m+1,

k=11i=1

Fo=f,, ifth=1,.. 1,

Fy=fi + }: S (@0 — (de)atP) AT Dy,

k=114j=1
ifh=%+1..,m+1.

Note that also u is a solution (in variational sense) of (2.33). Therefore
U = u by the uniqueness of the variational solutions proved in Lemma
2.2.

Let us show that T; is a contraction for ¢ small and 2 large

enough.
m+1

Let v',v"e [I H?P(Q, d*?) and let w', w" be such that T;v' =
J=tg+1
=w' and Tiv"=w".
Then w' — w" solves the system

(2.34) A—AHw' —w")=9%@") — g%")
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and z' — 2" is the solution of
(2.35) A—AYVz'-2") =g ") — g2 @").
By Theorem 1.1, we get

(2.36) ”2' -2" ”2, p, dbi + (Al = n )2 ||z’ -z" ”1, p, dbeo +

m+1
+([A] = rDllz’ - z"”0,p,0 < C1i=l§0:+1”'”z" =0/ [lg, , a%0 +

By the induction assumptions, there exists w; > y; such that for each A
with Re A > w; there exists a unique solution of (2.34). Moreover

m+1
@30 2 lw! —wllsp a0 +
i=%+1

m+1
+(]2] —"’7)1/2. .2+1'|wi' —w{'nl,p,d“"*' (Al —w)dllw’ = w"|o, 5,0 <
i=i

S oy (®ha + D = WD) 21 — 27|, p, a0 + 2" = 2"z, p, ablio)

where k,, is independent of A and of the C! norm of the coefficients. Let
(i + 1) — b(5).
Summing up, from (2.36) and (2.37) we obtain

+1
i=§+ . lw; = w! |lg, p, a0 <

m+1
< erkyo (& + (JA] = w7)72) 2+1”'Ui' = |lg, p, %0,
i=ig

Hence T is a contraction for e = (4k;oc;)"Y? and for each A with
Re 2 > wn + 16(k10C1)2 +1= wg .

Now, we show (2.7).

Consider systems (2.27) and (2.30). By the induction assump-
tion

m+1 m+1
238 2+1“wi”2, p a0 + ([A] = ws)m. Z+1”wi ll, 5, aso +

i=1 1=1

1 m+1
+ (JA] = wg)llwllo, p, 0 < s U fllo, p, 0 + Neellz, p, 0 €) + 2 i=l§0:+ . l[vilg, p, a0 ,

where k;; is independent of A, f, » and of the C' norm of the
coefficients.
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By Lemma 2.3 (u is the fixed point of T7)

m+1 2
(2.39) . Z . ”u1 ”2, P, axd + (I)\ I — g )l/

m+1
) 2 fl2: [, p, a0 t
i=1+ +1

i=1

m+1
+ (|A] — wg) E ll%:llo, p, 0 < Krzll fllo, 5,0 »
=7 +1

where k;, does not depend on A, u, f and on the C! norm of the
coefficients.
As u! solves the system

A-AYHul=g'@?),
from (1.7) and (2.39) we get

240) 'l p, a0 + (|A] = wg) 2|y, p, a0 +

+ (JA] = wg)llw' llo, p, 0 < Kzl fllo, p, 0>

where k3 is independent of A, f, » and of the C' norm of the

coefficients.
Now (2.39) and (2.40) imply (2.7). =

In order to complete the proof of Theorem 2.1, we show (2.8). As its
proof is based on a duality technique and on argument very close to the
ones of the previous lemmas, we only sketch it leaving the details to the
readers.

PrOOF OF LEMMA 2.5. Write system (2.2) in variational form. By
(2.7) and by a standard duality technique (see, for instance [8]; see also
Section 4 of [10]) there exist two constants k&, (independent of A and of
the C! norm of the coefficients) and w, (independent only of A) such that
for each A with Re A > wg and for each fe [LP(Q)I" (1 < p < 2), there
exists a unique variational solution » e [H?(Q, d(b))]". Moreover

241) (|a] - w9)1/2”u”1,p, oy T (Jal - w9)"u"o,p,a < ky ”f"o,p,o-

Now, we prove the L? estimates for the second derivatives of % in the
interior of Q.

Let Q' cc 2" cc Q be open domains with C? boundary and let 6 be
the cutoff function introduced in Lemma 2.3.

6u solves a nondegenerate Dirichlet problem in Q". Therefore, argu-
ing as in Lemma 2.3, there are two constants k,; (independent of A and
of the C! norm of the coefficients) and w,, (independent of A) such that
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for each A with Re X > w,, the variational solution % of (2.2) satisfies
also

(2.42) llelle, p, o < Kyl fllo, pO-

Hence (2.8) follows by repeating the same induction and contraction ar-
gument of Lemma 2.4 and by using (2.41) and (2.42) instead of (2.5) and
(2.6).

3. The C%* estimate.

Let E be the operator defined in (0.8) and assume that there is 0 <
< a <1 such that

3.1) APk, BF*, CMeC%*@),
3.2) Q is an open bounded domain with C%“* boundary,
(3.3) deC>2*@)NC~ Q).

In this section we show that, under assumptions (0.12) and (3.1)-(3.3),
the operator

E*: D(E*)={ue[C?>*(Q, db) NCO@I: EuelC§@NF}—

—>[C¢*@1, E*uw=Eu for each u e D(E*)

generates an analytic semigroup.
Also in this case we focus our attention on the system

8.4) A—-EBu=f

and we prove a more general result.

As the techniques involved are very similar to the ones applied in
the previous section, we prefer to focus our attention only on what is
really new (leaving to the reader the proofs analogous to the ones of
section 2).

THEOREM 3.1. There exists wy; > wy such that for each A with
Re A > w;; and for each fe [CY*(Q)]" there is a unique solution % of
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(3.4) that belongs to [C?*(Q, d(b)) N C§( )}". Moreover
n N .
35 luloan+ (2] -0 3, S 149Dl 7+

+ ([A] = wou)lullo, 5 < ksl flo, o3>
where k;; does not depend on A, f and w.

Before proving this theorem, we state a preliminary result con-
cerned with interior estimates

LEMMA 32. Let Q' cc Q open domain with C%* boundary. Then,
there is wy; > wy such that, for each A with Re A > w;; and for each fe
e [CY*( @)1V, the solution u of (3.4) satisfies

36)  Null, .z + (IA] = w)Zlul, .5 +
+ (|A] = wllulle, .,z < Frll fllo, o7
where k; is a constant independent of A, f and w.

Proor. This lemma can be proved using the same argument of
Lemma 2.3 to which we refer for more details.

If fe[CJ@1", then fe [LI(Q)I where ¢ =n/(1 — ).

By Theorem 2.1

3.7 ll%llz, ¢, awy < oll Fllo, ¢, 2 -

On the other hand (using the same notation of Lemma 2.3) 6u e [H% 7N
N H 1(@Q")1Y and solves the system

2.21) A=E)ou)=g.
By (38.7) and by Sobolev embedding theorem g e [C *(Q")]" and
3.8) lgllo, o, 7 < Ksll fllo, 2, »

where kg is a constant independent of A, f and w.
Hence (3.6) is a consequence of (3.8) and of the C{"* generation re-
sult for nondegenerate elliptic system (see[9], for instance). =

PRrROOF OF THEOREM 3.1. As the proof is analogous to the one of
Lemma 24 (to which we refer for more details) we only sketch it.

Also in this case we apply an induction-contraction argument. By
Theorem 1.1 (3.5) holds for N = 1.

Assume that (3.5) holds for N = m and prove it for N = m + 1. Con-
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sider the application from

m+1 _
> C%24(Q,d")NCP@)

j=ip+1

into itself T;v = w where w is the solution of system (2.30). Reasoning
as in Lemma 2.4 and using (1.8) and (3.6) instead of (1.7) and (2.6), it is
possible to show that T'5 is a contraction for A large enough and ¢ small
enough.

Noting that %? is the fixed point of T'§, repeating the argument of
Lemma 2.4 and using Theorem 1.1 and Lemma 3.2 (instead of Lemma
2.3), one can deduce (3.5). =

REMARK 3.3. If w is the solution of (3.4) then, for each 7 < «, for
each 7,5 = 1,..,n, and for each h such that b(h) =1

3.9) d®® 1D, e L™ (Q).

Since this result is very technical we sketch only the proof and we refer
the reader to [25] where this statement is proved in detail in the case of
a single equation.

Assume that, for each ¢ =1,..,N, b(@) = 1.

Then it is possible to show that d "7 solves a degenerate system
satisfying (0.12) and (3.1)-(3.3) (substituing « with « — »). Hence (3.9)
comes by Theorem 3.1.

If b1) = ... = b(%y) = 0 and b(iy + 1) = 1, then it is possible to prove
(3.9) by focussing the attention on the last N — iy equation, noting that
d "u? solves a degenerate system and repeating the previous argu-
ment. ®&

In order to apply these results to nonlinear problems arising from
biological models, it is necessary to extend these generation results to
the spaces [CJ *(Q)IY, with » = 1.

For the sake of simplicity, here, we consider the case r = 1.

Let us introduce a new function space:

wel[Ch(@, dO)I, if u=(u, ..., uy),
u; e Ct*N CJQ), if b() =0,
u; € Cg*(Q), if b)) = 1.
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THEOREM 3.4. Assume that (0.12) holds and that

3.10) Ai?k, BlE, CHeCl*@),
8.11) Q is a bounded doma with C®* boundary,
3.12) deC3**@NC~Q).

The then operator

E\.: DE,,)=
= {ue[C**(@, db)I’ N [C**(@, d®)]V: EueclC@I}—
—[Ct*(@Q, db)), E,.u=Eu for each u e D&, ,)
generates an analytic semigroup.

ProOF. Also in this case we show a more general result.

We prove that there exists a constant w3 > w;; such that for each A
with Re A > w3 and for each fe [C} *(Q, d(b))]V there is a unique u e
e D(¥, ,) that solves (3.4). Moreover

(3.13) lalls, o, ar + (IA] = w1l o7 < gl £, o35

where k9 does not depend on 2, f and u.

This theorem can be proved following the scheme of Theorems 2.1
and 3.1 (to which we refer for more details).

Also in this case the first step consists in proving interior estimates.
Let 6 be the cutoff function introduced in Lemma 2.3. 6u belongs to
[C%*@")]" (by Theorem 3.1) and solves the system

(2.21) (A-E)ow) =g,

where g e [C{*(@")]Y (again by Theorem 3.1).

Hence, by well known results for nondegenerate elliptic systems,
there is w4 > wy; such that for each A with Re A > w4 the solution u of
(8.4) belongs to [C**(Q")]V and satisfies

(3.14) l%ll3, o 5 < Kaoll fll1, o35

where ky is a constant independent of A, f and u.

The second step consists in applying an induction-contraction argu-
ment very close to the one of Lemma 24.

Note that (3.13) holds for N =1 (If b = 1 by Remark 1.2, if b = 0 by
classical generation results).
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Assume that (3.13) holds for N =m and prove it for N =m + 1.
Consider the application 7’5 from
m+ 1
[ c*=@Q,d*)NnCy*@)
j=i+1
into itself T'5v = w where w is the solution of system (2.30). Then (3.13)
follows reasoning as in Lemma 2.4, using (1.9) and (3.14) instead of
(1.7) and (2.6) and proving that T'; is a contraction for A large enough
and ¢ small enough.

Now we state other generation results. Since the proof is very close
to the ones of Theorems 2.1 and 3.1 (i.e. one, first, obtains some interi-
or estimates by a suitable localization, and, then, proves the statement
using an induction-contraction argument) we omit it.

REMARK 3.5. Assume that b(i) e N for each 7 = 1,..,N. Then the
operator
E¥: DE*)=ue[C>*(@Q, dD)]Y > [C* )1,
E}u = Eu for each uw e D(E*)

generates an analytic semigroup.

Assume that b(1)=b2)=...=b(i)) =0; b(i)e N for each i=14y+1,
..., N; and that A}, B, C" vanish on 3Q for each 4,5 =1, ..., m; b =
=1, ...,%; k=1 + 1. ..., N. Then the operator

k] N
E.: D(L)={ue > ncs@)x 11 c*@,d*y:
i=1 i=ip

E;ueC{@) for each i =1, ..., io] — [[CY = (@) x
X[C%*@)N %] for each E u e DE,)

generates an analytic semigroup.

Before concluding this section, we note that the generation results
stated for the operators E* EJ}, E, can be extended (with the obvious
modifications) to the operator E, ,, Ef,, E, , (r positive integer) re-
peating the argument of Theorem 3.4.

4. Nonlinear Cauchy problems and applications.

In this section we show how the prove existence, uniqueness and lo-
cal regularity for the solution % of the nonlinear Cauchy problem (0.6)
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by applying the results of the previous sections. Moreover we analyze
the examples stated in the introduction.

Before studying (0.6), we remark that we consider here the Laplace
operator 4 for the sake of simplicity, but one can replace 4 with any el-
liptic operator with smooth coefficients. Solving (0.6) by linearization,
we shall consider the operator E = (E,, ..., Ex) where for each
h=1..,N

n N N
Ehu— E 2 A (uo)Dyuk+ .231 kngihk(uo)Diuk+kzlchk(u0)uk’

L,j=1k=1

e (ug) = ¢, (2, ug (x)) Oh (x, uo (®)) &5,

< = 1 (%, %o (), Vo (@),

B! (o) = 28 (z, 10 () D )( 2 4Gz, uo<x>)) ;
pk,z

C™ (uy) = ¢, (, uy (x))Aaioh (2, up (@) +
Ui,

2 (@, (@), Vaig @)

+ _a__¢h (x, ug (2))40;, (xx, ug (x)) + du

Guk

(E is the linear part of the second member of system (0.6) at
t=0).

At this point, in order to apply Theorem 1.3, one first fixes the func-
tion d and the spaces D and X, and then verifies that assumptions
(1.11)-(1.12) are satisfied.

Here, as an example of applications of Theorems 3.1 and 1.3 to prob-
lem (0.6), we consider the particular case 6 = id and y = 0 because, for
the generality of system (0.6), to state all the assumptions on ¢, 6 and x
does not involve new mathematical ideas, but it is extremely more com-
plicated technically.

At the end of this section, however, we apply Theorems 1.3, 3.1 and
3.4 to the examples stated in the introduction showing how this semi-
group approach works also in other situations. (We refer also to section
7 of[25] where several different applications of this method are
given.)

Fix reN, r>2 Let 0 <a <1, N=2 and b: {1,2} — R such that
b1)=(r+a)/2 b2)=7r+a.

Here

4.1) Q is a bounded set with C"*2* boundary,
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“2) {d cC*@n C™*%+(Q) and satisfies, (0.9)
X=[Cp*@F and D=[C"*">*(Q,dD)F,

(4.3) o = (ugy, ) € D,

(4.4) (x, u) > ¢(x, w) e C"*3(R"*%; R),

(4.5) 6=id, x=0.

Moreover, assume that there is a positive constant £ > 0 such that
(4.6) k< uy /d®P<k!,
4.7 ¢ (x, up () = kd®? (x).

Furthermore, assume that for each v € D there is a constant k(v) such
that

4.8) ¢ (@, v(x)) < k(v) d® ()

(conditions (4.7)-(4.8) are satisfied in many cases. For instance if, for
each 4,5 = 1,2,

i, u) = W), 0 =0, aiuiqsl(m >0,

9 -
a*uisﬁz(O)—O, $2(0) > 0.

Ou; u;
Actually these conditions imply that near the boundary
¢ (V@) ~ v (@) + v, @), g (V@) ~ v (@) + v ().

Note that the last line implies (4.7)-(4.8) because v € X and therefore
|v| has the same behaviour of d%®).
Moreover we ask that for each ¢ = 1,2 and for each s=1,..,N

32 —b@) 0, (73
(49) axs aui ¢2 (xv u) d (x) € C (Q) ’
4.10) ai 42w, ~b0) () € C% (@)

(Note that (4.10) is satisfied, for instance, if ¢, (x, ¥) has a quadratic
growth in ).
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Lastly we assume that
(4.11) $(x, uo (x)) 2uo (x) € [h* @)F.
Now, we can apply Theorem 3.1 to problem (0.6).

THEOREM 4.1. Under assumptions (4.1)-(4.11) there are ¢, and a
solution u e C*([0, t,]; X) N C°([0, ¢y 1; D) of problem (0.6) in [0, £,].
Moreover % is the unique solution of (0.6) belonging to z,(0, {y; D).

ProoF. Denote by f: D — X the map flu) = ¢(x, u) 4u, and by f, and
fZ the first and the second Frechet derivatives of f.

To begin with, we show that the operator f, (u,) generates an ana-
lytic semigroup in X.

We cannot apply directly Theorem 3.4 because C™ (u,) does not be-
long to C"*(Q). We overcome this difficulty by a contraction argu-
ment.

Let g belong to X and let 7, be the application from D into itself, so
defined 7, v = w where w is the solution of the system

2
412) (- u)w= 2 CPu)ve+g;,  i=12.

Now, as v € D, v has the same behaviour of d*® near the boundary.
Therefore, by (4.9)-(4.10) we get that

(413)  C™ug)v, e CH*(@) and ||C*™ (ug)v|lx < K||v|x.

By (4.13) and Remark 3.3 we get that C* (uy) v € X.
Therefore, by Theorem 3.4 there is w > 0 such that for each A with
Re A > w there is a unique solution w e D of (4.12). Moreover

(JA] = wllwllx < k(lgllx + Kllvlle)-

Now, for each :: ReA=w+kK+ 1=, 7, is a contraction and its
fixed point satisfies the estimate

(|A] - Dlwllx < Flgllx,

that implies the generation of an analytic semigroup in X. In order to
apply Theorem 3.1, let us verify that

(4.14) flug) e D,

(4.15) fieC'(DxD;X) for each weD,
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(4.14) is a consequence of (4.11). Actually

Da[Cy @F = [kf*@7F
(it is possible to show that D = [C$ *(@) N h§ *(@)1?). In order to prove
(4.15), we calculate explicitly f2(z, v) for each z, ve D

2
fokv =2 -a% ¢n (0, w)Avp2; + 42,v;) +

2

t.2

%, du au ¢h(x) w)Awh(zivj'*"Uizj), h = 1, 2.

Now, for each w, w', v,ze D

Ifi, ) - fi @, Dz < klw - w’ [p|vlbllzllo

and this implies that f2 is continuous in D (more precisely is locally Lip-
schitz continuous in D).

Now, the statement follows applying Theorem 1.3 to problem (0.6)
since all its assumptions are satisfied.

Before analyzing the examples stated in the introduction we refer
the reader to Section 7 of [25] for a rich bibliography about examples of
nonexistence, nonregularity and nonuniqueness in the case of a single
degenerate equation.

I-st Example.
Here we assume

(4.16) o (W) = 2o () = ¢

In order to apply Theorems 4.3 and 3.4, we assume that there are
k>0, r positive integers greater than 1, and 0 <a <y <1 such
that

4.17) k(sinx)" ** < ug(x) <k !(sinmx) **, O0s<xz<l,

(4.18) ug € C™+%=([0, 1], (sin =)™ * /%) N CF ([0, 1D),
(4.19) g (g ) + () € C™ ([0, 2D),

(4.20) poe CT*22([0, 1) N €5 ([0, 1)),

@21) 0O +D = o ()2 =0

(before applying Theorem 1.3, we remark that (4.19) is not as restric-
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tive as it may seem: for instance it is verified if wu,(x)=
= (sin )"+ %).

Note that all the assumptions of Theorem 1.3 are fulfilled: indeed,
let d(x) = sinzw, b: {1, 2} — R such that b(1) = 0, b2) = (r + «)/2, Q =
=(0,1), D=C"*%*(Q, d)), X = C"*(2, d(b)) and u§ = (¢9, o), then
ug € D by (4.18), (4.20)-(4.21), f(uy) € D by (4.19), f: D — X is of class
C? by (4.16).

Hence, by Theorem 1.3 we get the existence of ¢, > 0 and of a strict
solution (u(t),e(t)) of (0.1) in [0, ty].

1I-nd Example.

Here we consider system (0.2). Imposing a few different conditions
on a;, b; and ¢; (¢, j = 1, 2) and applying Theoren 1.3 we are able to say
«something» about the local existence, uniqueness and regularity of the
solutions. For simplicity, we assume Q = (0,1), but, as the reader may
easily check, the case 2 smooth domain of R" can be studied analogous-
ly.

We consider, first, the case a;(x) > 0 for ¢ = 1,2 and x € (0,1). More
precisely we assume that there are k;, k,, ks3>0, 0 <a <1, and
b: {1, 2} - R such that b(1) = 0 or =1 and b(2) = max (1, b(1)). More-
over we assume that for each j,7 = 1,2

k; (sin 7e)®® < a; () < k! (sin 7e)®@

b (@) < k3 (sinmx)®®,  where k = max(, j),

¢ (@) < kg (sinx)*?,

b;(®) =0, for each xe (0, 1),

uge C®*([0, 1], (sinzx)*®) N CP*([0, 1]),

v e C>([0, 1], (sin7x)*®) N C3*([0, 11).
Moreover assume that the ellipticity condition (0.12) holds. Then by
Theorem 1.3 and 3.4 deduce the existence of a positive constant £, > 0
such that there is a unique striet solution (u(t), v(t)) in [0, ¢,]. Moreover
for each 0 <y <a

ueCH([0,t,]); CPT(0, 1) N C°([0, £, D; C*7([0, 1], (sinzx)*®),

ve CH([0, t,D); CPT(0, 1D NC(0, £, ]); C>7([0, 1], (sinmx)*®).
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Consider now the case
a;(x) = az(x) =0.

For simplicity, we consider system (0.3) (i.e. we assume c¢; = c; =0,
by = 2byp = 2by; = by = 1).
Assume that there are s=1, r=2s+3, 0 < a <1 such that

uy, voe C"*([0, 1) N C§ ([0, 1]),
w0,  wfP@), w0,  weftPA) >0,
uy (@), vo(x) >0 for each 0 < x < 1.
Lastly choose
X =[C""2=([0, 1) N C§ ([0, 1DF?,
D = [C"=([0, 1)), (sin=x)¢ * V22 N X.

Repeating the same argument used to prove Theorem 4.1 and using
Remark 3.5 instead of Theorem 3.4, we deduce the existence of a positi-
ve constant ¢, and a strict solution (u(t), v(t)) of (0.3) in [0, £, ].
Moreover

u,veC°([0,1,]); C™*([0, 1], sin7x)* *P2)NC* ([0,8]; C™~>*([0,1]).

Note that this result implies that the waiting time is strictly positi-
ve for such initial data. We recall that the waiting time is the time until
which the support of the solution of a free boundary problem is con-
tained in the initial support. We recall also that in the case of a single
equation the waiting time phenomenon was studied by many authors
(see[14] for a rich bibliography on this argument).

Lastly we consider the system:

U = V(U 0szs, t=20,
v = U(V)yy O<szx<l1, t=0,
u(0) = uy, v(0) =1y, 0szx<

(it is a simple modification of the case a; = ay = by; = by = ¢y =¢3; = 0,
bis = bz = 1). Also this case may be studied as the previous one assum-
ing u, ve C"*([0, 1]) N C§ ([0, 1]), » — s = 3, s = 1; and proving that the
waiting time phenomenon occurs. But now, we assume different condi-
tions on the initial value (uy, v,). We consider the case of a species dif-
fused in all the enviroment and of another species localized in a speci-
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fied region. This case can be represented assuming

uy(x) >0, for each 0 < <1, uy(0) =u,(1)=0,
v () >0, for each 0 <x <1.

More precisely we assume that there are s =2, 0 < « <1 such that

upe C**2([0, 1D N C3([0, 1]);  u{f*P(©0) =0, »{f*P (1) =0,
veC**2([0, ty]).

Using Remark 3.5 and arguing as in the proof of Theorem 4.1, it is pos-
sible to prove that there are ¢, > 0 and a strict solution (%, v) in [0, ¢,].
Moreover

ueC'([0,%]); C*=([0,1)NC°(0,8]); C***=([0,1]),
ve C'([0,£1; C*=([0,1DNC°([0,%,]); C**2=([0,1], (sinmx)®* /),

HI-rd Example.

Assuming suitable hypotheses on ¢;, f;, %y, vy (in order to satisfy
(4.11)-(4.12)), Theorem 1.3 allows us to obtain local existence and
uniqueness of solutions of (0.4) dropping (0.5).

Appendix.

ProoF OF THEOREM 1.2. Theorem 1.2 was proved in[25] in the
case of a single equation under the assumption

(A1) Q is a bounded set with C* boundary.

Here we prove that (1.7) holds also if (A.1) does not hold. We use an ar-
gument of local maps: by means of local maps of class C? we make C*
the boundary of Q. Then we apply the results proved in [25] and we ob-
tain the LP estimates for a localized solution. Lastly, by the reverse
transformations and by the interior estimates proved in Lemma 2.3, we
get (1.7). Before proving (1.7), let us make some remarks.

We show only (1.7) because the same argument (with the obvious
modifications) works also for (1.8) and (1.9) (also these results are
proved in [25] under assumption (A.1)).

Moreover, for the sake of simplicity, we restrict ourselves to consid-
er only the case of a single equation, but, as the reader can easily check,
either Theorem 4.1 of [25] that this argument of local maps may be ex-
tended to the case of systems.

Lastly, the assumption that Q has boundary of class C? (C%2 C"*,
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resp.) implies that d(x) cannot be more regular than C2(@Q) (C**(@),
C"*(Q), resp.). Actually as d(x) =0 on 32 and Vd(x) # 0 on 3Q, than
32 has the same regularity of d(x).

Proor of (1.7). Let us introduce some notation.
In >0, set
B(s) = {xre R": |z| < s},
B*(s) = {x e B(s): x, >0},
G(s) = {x € B(s): z, = 0}.

First we focus our attention on p = 2.

Let 2<p<2*¥if n>0 2<p<ow if n<2). As 3Q is of class C?
there exists a finite open covering {U; }}L, of 32 such that for each j
there exists a one-to-one transformation ¢;: U; — B(1) with the follow-
ing properties: ¢; and ¢; ! have continuous derivatives up to order 2 on
U; and B(1) resp.

¢U;NQ)=B" (),

@2 & (U; N 80) = G,

M
,Ul ¢ 1(B*(1/2))>8Q.
j=
By Theorem 3.1 of [25], there exists a constant ¢, > 0 such that for each
Ae C with Re A > ¢, and for each fe L2(Q) there is a solution % e
e H%2(Q, d(b)) of (1.7).
Let A be such that Re A > ¢, and, for each s =1, 2, ..., M consider

v,=uo¢;!: B*(1)—> C.
v,e H®%2(B* (1), #?) and solves in B* (1) the equation

(A —Ey)v, =fs’

where
n n
E,v,= . 2 l(xn)sz{;'Dij’Us + .El(xn)bBisDi’Us + C?v,,
i,j= i=

fi=fogt,
Al =(do¢, " [2,)A;o¢, ' D;$,D; s,

Bf=(do¢;! [2,)B;o¢; D¢, + ﬁl (@o¢s ' /2u ) Aijo¢s Dy,
i

C*=Cog;t.



242 Vincenzo Vespri

Let 6 C* (B(1)) be such that 6 =1 in B(1/2) 6=0 in B(l)\B(2/3)
and let 2 be a domain of class C * such that B* (1) > Q>B* (3/4) and fix
a function d(x)e C*(Q) satisfying (0.9) and such that d(x) =, on
B™*(2/3).

Now we show that 6v, solves a suitable degenerate equation in Q so
that we are able to apply the estimates proved in Theorem 4.1
of [25]. o _

Actually 6v, e H*>2(Q, d)) and solves in Q the equation

0\ _Es)wszgs’

where

=f, + 2 (xn)”B”vsD 6+ 2 (xn)bA,](D 6D; v, + D;6D; v, + v,D;;6).

1]—

and E, is determined E, substituting x, with d(x).

By Sobolev embedding theorem ge L?(2) and by Theorem 4.1
of [25], 0w, e (H2?(Q, d(b))) and satisfies (1.7) with Q, d instead of Q and
d. Therefore, by the reverse transformation, there exists ¢; such that
for each A with Re A >¢§

n n
(A-3) ijz——— 1 ”d2bDiju“0, p, Qs + (|A| - Eg )l/zié:ldb"Diullo, p, Q8 +

+ (I)‘l _Eg)lluiio,p,ﬂs < Ef”f"o,p,a,

where Qs = ¢, 1(B*(1/2)) and ¢{ is a constant independent of A, f and
U,

Hence (1.7) follows from (A.2), (A.3) and (2.6).

If n = 2 the statement is proved.

If n > 2, let us consider the case 2* < p < 2**if n =2 4,2*< p < o if
n < 4. Using again the above argument of local coordinates, it is possi-
ble to prove (1.7).

If n <4 the proof is finished.

If n > 4, we repeat the above argument and after a finite number of
steps we show (1.7) for each p > 2.

The case 1<p <2 can be studied by a standard duality argu-
ment.
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