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CHEMOTAXIS ON NETWORKS: ANALYSIS AND NUMERICAL
APPROXIMATION

HERBERT EGGER* AND LUKAS SCHOBEL-KROHN

Abstract. We consider the Keller—Segel model of chemotaxis on one-dimensional networks. Using a
variational characterization of solutions, positivity preservation, conservation of mass, and energy esti-
mates, we establish global existence of weak solutions and uniform bounds. This extends related results
of Osaki and Yagi to the network context. We then analyze the discretization of the system by finite
elements and an implicit time-stepping scheme. Mass lumping and upwinding are used to guarantee
the positivity of the solutions on the discrete level. This allows us to deduce uniform bounds for the
numerical approximations and to establish order optimal convergence of the discrete approximations to
the continuous solution without artificial smoothness requirements. In addition, we prove convergence
rates under reasonable assumptions. Some numerical tests are presented to illustrate the theoretical
results.
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1. INTRODUCTION

Back in 1970, Keller and Segel [18,19] introduced their celebrated model of chemotaxis describing the collective
movement of cellular organisms in response to the distribution of a chemical substance. The minimal system
given by

Ou — +(aVu — xuVe) =0,
Orc — +(BVe) + ve = du,

served as a prototype for studying various mathematical aspects of chemotaxis. In the context of biological
applications, u denotes the density of the population of interest and c is the concentration of the chemoattractant.
The differential equations are usually augmented by homogeneous Neumann boundary conditions d,u = d,¢ = 0
which leads to global conservation of the population and to preservation of positivity in both variables. We refer
to [15,17] for an overview of models and theoretical results. Investigations about the numerical approximation
of chemotaxis can be found in [7,10,12,21, 25, 26].

In this paper, we study analytically and numerically problems of chemotaxis on one-dimensional networks
modeled by a system of partial differential-algebraic equations on finite metric graphs [20]. A one-dimensional
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version of the minimal system is imposed on every edge of the graph and complemented by algebraic coupling
conditions at the vertices to ensure continuity of the solution and conservation of mass across junctions. A
corresponding system has been proposed and investigated by Borsche et al. [2], who considered a positivity
preserving finite volume discretization and established the well-posedness of their scheme. Numerical methods
for hyperbolic models of chemotaxis on networks were also investigated by Borsche et al. [3] and Bretti et al. [5].
Let us mention recent work of Camilli and Corrias [6], who considered problems with constant coefficients and
proved the existence of unique global-in-time solutions using an explicit formula for the heat semigroup on
networks and the corresponding mapping properties.

Let us briefly discuss the main contributions of our manuscript: By extending the functional analytic frame-
work of Osaki and Yagi [22], we consider the chemotaxis problem on networks as a semilinear parabolic system
which allows us to establish existence of a local solution by Galerkin approximation, energy estimates, and
perturbation arguments. Following the ideas of [16,22], we further show that the solution remains positive,
provided that the initial values are positive, and we prove that the total mass of the population is conserved
for all time. This yields uniform a priori estimates for the L'-norm of the density u and allows us to derive
sharper energy estimates by which we can show that the solution can at most grow polynomially in time and
hence exists globally. These results can be seen as a natural generalization of those in [16,22] to one-dimensional
networks. However, we use somewhat different energy estimates in our proofs which allows us to apply our
analysis also to problems with discontinuous model parameters and to networks of rather general topology. Our
method of proof also differs from that in [6] and our results are more general, in particular, our analysis covers
the case of non-constant and discontinuous coefficients. As preparation for the second part of the manuscript,
we also establish higher regularity of solutions.

After having proved the global existence and uniqueness of solutions, we turn to their systematic numerical
approximation. For the discretization, we here consider a Galerkin approximation in space by finite elements
combined with an implicit time-stepping scheme. In order to ensure positivity of the discrete solutions, we
employ a mass-lumping strategy and an upwind discretization for the convective term. The resulting scheme
has a similar structure as that considered by Saito [25] for chemotaxis problems in multiple dimensions, but the
formulation of our scheme is closer to that of the continuous problem, which facilitates the analysis substantially.
Some alternative but related approaches can be found in [12,26]. Using similar methods of proof as on the
analytical level, we derive uniform bounds for the discrete approximations and we establish convergence of the
numerical solution and order optimal convergence rates under reasonable smoothness assumptions. Our analysis
is somewhat sharper and more general than that presented in [25]. In particular, we do not require a strong
restriction on the time step to guarantee the stability of our fully discrete scheme and we obtain convergence
in the general case without artificial smoothness assumptions.

The remainder of the manuscript is organized as follows: In Section 2, we introduce our notation and the
problem under investigation, and we give a variational characterization of solutions which will be the basis
for the rest of the manuscript. In Section 3, we establish the existence and uniqueness of solutions and derive
uniform bounds that grow at most polynomially in time. In addition, we prove higher regularity of solutions
under natural smoothness and compatibility conditions on the initial data. The numerical approximation is
introduced in Section 4 and we establish uniform global bounds for the discrete solutions. In Sections 5 and 6,
we prove the convergence of discrete solutions to the true solution and we establish order optimal convergence
rates under reasonable smoothness assumptions. For illustration of our theoretical findings, we present some
numerical tests in Section 7 and we close the presentation with a short summary and a discussion of possible
directions for future research.

2. PRELIMINARIES

We start by introducing our notation and then formally state the chemotaxis problem on the network to be
considered for the rest of the paper.
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FIGURE 1. Graph G = (V,&) with vertices V = {vy,v9,v3,v4} and edges £ = {e1,es,€3}
defined by e; = (v1,v4), €2 = (v4,v2), and ez = (vg,v3). Here Vo = {v4}, Vo = {v1, v2,v3},
E(vy) ={e1}, E(v2) = {ea}, E(v3) = {es}, and E(vg) = {e1, €2, e3}. The non-zero entries of the
incidence matrix are ne, (V1) = Ne, (V4) = Neg(vs) = —1 and ne, (V4) = Ne, (V2) = Neg(v3) = 1.

2.1. Network topology

Let (V,€) be a finite directed and connected graph [1] with vertices v € V and edges e € £. To any edge
e = (v1,v2) pointing from vertex v1 to ve, we set n.(v1) = —1, ne(v2) = 1, and n.(v) = 0 if v is not a vertex
of e. The matrix with entries N;; = n,(v;) is called incidence matrix of the graph. For any v € V, we denote
by E(v) ={e € & :e= (v,-) ore = (-,v)} the set of edges starting or ending at v, and for e € £ we define
Ve)={veV:e=(v,:) ore=(-,v)}. We further denote by V, = {v € V : |E(v)| = 1} the set of boundary
vertices and call Vo =V \ V, the set of interior vertices. A small example illustrating our notation is presented
in Figure 1.

2.2. Function spaces

To any edge e € £ we associate a positive length ¢, > 0 and with some abuse of notation, we identify the
topological edge e with the geometric interval [0, £.] in the sequel. Let £ be the vector with entries £.. Following
the notation of [20], we call the triple G = (V, £, £) a metric graph. We further denote by

L*(&) = {v:v. =, € L*(e) = L*(0,4,)}

the space of square integrable functions on £ which is a Hilbert space when equipped with the natural scalar

product
Le
<U’w>5 = Z(Uea we>e = Z/ VW, dx.
)

ecE ecE !

The corresponding norm is given by |[[v||z2e) = (v,v)iﬂ and the spaces LP(£), 1 < p < oo are defined
accordingly. In addition, we will also make use of the function space

HY (&) ={w € L*(&) : O,w. € L*(e) and we(v) = wer(v) Ve,e’ € E(v), v E o}

consisting of continuous functions with square integrable weak derivatives. This space is complete when equipped
with the norm defined by ||’UH§{1(5) = HU”%z(g) + ||8xv|\2Lg(5). We denote by H'(€)" the dual space of H(E)
consisting of continuous linear functionals [ : H'(€) — R. Note that by continuity and density, the scalar
product (-,-)¢ can be extended to the duality product on H(€)' x H'(E), for which we use the same symbol.

For T > 0 and some Banach space X, we denote by LP(0,7;X) the space of measurable functions
with values v(t) € X and with finite norm ||vHip(0’T;X) = fOT lo(t)||% dt. Spaces of differentiable func-

tions in time are denoted by W¥*P?(0,7;X) and equipped with their natural norms. As usual, we write
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H*(0,T; X) = Wk2(0,T; X) for convenience. Let us recall that the embedding of the energy space
W(0,T) = L*(0,T; H' (£)) N H' (0, T; H' (€)')

into C([0,T]; L?(£)) is continuous, which can be proven with similar arguments as on single intervals. Thus, the
evaluation v(t) is well-defined for functions v € W(0,T') and one has a uniform bound

[Vl o,75z2(8)) < C (vl L2, (e)) + 1000l 20,7300 0)1)
with a constant C' independent of v; we refer to [11] for details and further references.
2.3. Problem statement

Let G = (V,&,¢) be a finite directed metric graph as introduced above. On every edge e € £, the chemotactic
movement shall be described by
Optte — Op(eOptie — XeeOrpce) = 0, ec&, t>0, (2.1)
81506 - az(ﬂeazce) + YeCe = 58“’67 ec (‘:, t > 07
with model parameters «, 3,7,d,x to be specified below. Recall that f. = f|. denotes the restriction of a

function f onto the edge e. In addition to the above equations, we assume that the solution is continuous across
vertices, i.e.,

Ue (V) = uer (v), ce(v) = cer(v), e,e’ € E(v), vEVy, t >0, (2.3)
and we require that the population and concentration are conserved at all vertices, i.e.,
Z (e (V)Ogte (V) = Xe(V)Ue(V)Ozce(v)) ne(v) = 0, vEVoUW,, t >0, (2.4)
ee&(v)
D Be(w)drce(v)ne(v) =0,  vEVUV,, t>0. (2.5)
e€&(v)

These conditions imply that no mass is gained or lost at interior vertices v € Vy or across the boundary v € V),
of the network. To complete the definition of our model problem, we finally assume to have knowledge of the
initial values

ue(0) = ue,0, ce(0) = ce 0, eef. (2.6)

Any pair of sufficiently regular functions (u,c), e.g., continuously differentiable in time and twice continuously
differentiable in space on every edge, that satisfies the above equations in a pointwise sense, will be called a
regular solution of (2.1)-(2.6) on [0, T7].

Remark 2.1. The coupling and boundary conditions (2.4) are the natural extension of the usual no-flux bound-
ary conditions considered in multi-dimensional problems of chemotaxis and they guarantee global conservation
of mass. Together with the continuity conditions (2.3), this property is used to obtain a priori estimates in
time, which will become clear in the next section. The extension to more general boundary conditions seems
possible with similar arguments but may require additional considerations.

2.4. Variational characterization of solutions
Throughout our analysis, we will make use of the following weak characterization of regular solutions.
Lemma 2.2. Let (u,c) be a regular solution of (2.1)~(2.6) on [0,T]. Then
(Opu(t),v)e + (@0zu(t), 0,v)e = (xu(t)Ozc(t), Opv)e, (2.7)
(Orc(t), a)e + (BOzc(t), Ouq)e + (ve(t), q)e = (Ou(l), g)e,
for all test functions v,q € HY(E) and all points t € [0,T] in time.
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Proof. Let us start with the second identity. Multiplication of (2.2) by a test function ¢. on every edge e,
integration over e, and summation over all edges e € £ leads to

(Ore, @)e + (ve, q)e — (Ou, @)e = (0:(B0:0), @)

Via integration-by-parts on every edge e, the last term can be transformed to

(00(B05¢),q)e = 3 —(Be0uCe,Oute)e + D Y Be(v)duce(v)ge(v)ne(v).

eef e€€ veV(e)

Note that fe|ZfEZ§ = fe(v2) = fe(v1) = X ev(e) fe(v)ne(v) by definition of n.(v). Exchanging the order of
summation and using the continuity condition (2.3), which implies that ¢.(v) = ¢(v) for some ¢(v) and all
e € £(v), the last term can be further evaluated as

S Y B )ae()ne®) =3 q(0) S Be(0)duee(v)ne(v) = 0.

ecE veV(e) veV e€&(v)

For the last equality, we made use of the coupling condition (2.5). A combination of the above formulas already
yields the second identity of the lemma; the first assertion can be derived with very similar arguments. (I

Remark 2.3. The equations (2.7)—(2.8) also make sense for less regular functions, e.g.,

ue L*(0,T;H'(E))nH' (0,T; H' (£)'),
c€ L™ (0, T;HY(E)) N H" (0,T; L*(€)).

The particular choice of these spaces will become clear from our analysis. Such a pair of functions (u, ¢) which
satisfies (2.7) and (2.8) for a.a. t € [0,T] will be called a weak solution of problem (2.1)—(2.5). Note that the
first term in (2.7) has to be interpreted as a duality product here. By standard embedding results [11], one can
see that u,c € C([0,T]; L*(€)) which allows to satisfy the initial values in a reasonable way.

3. WELL-POSEDNESS

In order to guarantee the existence and uniqueness of solutions of problem (2.1)—(2.6), we make the following
assumptions on the parameters and the initial values.

(Al) «,8,7,6,x € L*>®(&) such that v,d > 0 as well as 0 < @ < o and 0 < 8 < § uniformly a.a. on £ for some
positive constants a, 3. In the sequel, we additionally assume that the coefficients are constant on every
edge e € €. N

(A2) ug € L*(€) and ¢y € HY(E) with ug > 0 and ¢ > 0.

We will denote by @, 3,7,9,X the L™ bounds for the coefficients. The assumption that the coefficients are
constant on every edge is made for convenience of notation. It will become clear that most of our results hold
verbatim for piecewise smooth coefficients that satisfy the respective bounds. In particular, the analysis of our
numerical schemes extends verbatim to the case of coefficients that are piecewise constant on the finite element
mesh. The extension to piecewise smooth but varying coefficients can be done with minor modifications.

3.1. Local solvability and global uniqueness of weak solutions

Using standard arguments for semilinear parabolic problems, one can now establish the local well-posedness
of the problem under consideration.
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Theorem 3.1. Let (A1) and (A2) hold. Then there exists a time horizon T > 0, depending on the geometry of
the graph, on the bounds for the coefficients, and inverse monotonically on ||uol|z2(s), |collm1(e), such that the
system (2.1)~(2.6) has a unique local weak solution

we L20,T; HY ()N HY(0,T; H*(E)),
ce L=(0,T; HY(&))n H*(0,T; L*(€)),

and the norm of the solution can be bounded by the norm of the initial data.

A detailed proof is given in Appendix B. Let us mention already here that the particular functional analytic
setting allows us to consider (2.1)—(2.6) as a semilinear parabolic system and the result can thus be proven
by a fixed-point argument. The positivity of the initial values in assumption (A2) is not required for the local
existence. One can also show that weak solutions in the sense of Remark 2.3 are unique on their interval of
existence.

Lemma 3.2. Let (A1) and (A2) hold and (u,c) and (4, ¢) be two weak solutions of (2.1)~(2.6) in the sense of
Remark 2.8 on the time interval [0,T). Then u =4 and ¢ = ¢ on [0, 7).

The proof uses similar arguments as that of Theorem 3.1 and is given in Appendix C.

Remark 3.3. By simply changing ¢t — T + ¢, we may replace the initial conditions (2.6) by u(T) = uer and
ce(T) = ce,r and obtain the existence of a unique local weak solution on the interval [T', T+71"] with 7" depending
only on the geometry of the graph, on the bounds for the coefficients, and inverse monotonically on ||ur||z2(g),
ler || e)- Due to the continuous embedding of L*(0,T; H'(£)) N H'(0,T; H'(£)') into L>(0,T; L*(£)), the
local solution provided by Theorem 3.1 can therefore be extended uniquely to a time interval [0, + T']. By
repeating the argument, the local solution can be extended uniquely to a maximal time interval [0, Tiyax) and,
if Tinax < 00, then [[u(t)||z2(g) or [[c(t)]|z1(g) has to blow up as t — Tinax.

3.2. Global solutions

As a next step, we now show that the norm of the solution does not blow up in finite time and, therefore,
the solution exists globally.

Theorem 3.4. Let (A1) and (A2) hold. Then the local weak solution (u,c) of (2.1) and (2.2) with initial values
u(0) = ug and c(0) = ¢y satisfies u(t) >0, ¢(t) >0 for 0 <t <T, and

lull Los (0,6522(6)) + el Loe 0,601 () < P(E)-

Here P(t) is a polynomial in t with coefficients that depend only on the bounds for the parameters in (A1), on the
geometry of the graph, and on |lug||z2(gy and ||collm1(s). As a consequence, the local weak solutions guaranteed
by Theorem 3.1 can be extended uniquely and globally in time.

Similarly as in [16,22], our proof is based on conservation and positivity preservation of solutions, which we
state explicitly as a preparatory result.

Lemma 3.5. Let (A1) and (A2) hold and let (u,c) be the local weak solution guaranteed by Theorem 3.1. Then

/u(t)da:z/uoda:, 0<t<T.
& &

Moreover, the solution is positive, i.e., u(t) > 0 and ¢(t) > 0 on & for a.a. 0 <t <T.
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Proof. The first assertion follows by testing (2.7) with v = 1. Now let ¥~ = min(u, 0) denote the negative part
of u. Testing equation (2.7) with v = u~, we conclude that

1d

53 OlZze) + alldsu™ @1y < XlOwc(®lze)llu™ @)z @) l|0u™ @) 22(e) = (+)-

From Theorem 3.1, we deduce that X|[|0,c(t)| z2) < C for a.a. 0 <t < T'. Using Lemma A.1, we thus obtain

(x)<C (e||8wu_(t)||2Lz(5) + 06||u‘(t)l|%z<g>) )

where C, only depends on € and Cg. Choosing € = a/(2C') allows to absorb the first term in the left hand side
of the energy estimate, and by Lemma A.2, we deduce that

lu” (O1Z2e) < € Hlu (0)|72(e) = 0;

in the last identity we used that u(0) = ug > 0. This shows that u(¢) > 0 on its domain of existence. The
non-negativity of ¢ can then be derived with similar arguments. (]

With similar reasoning as in [22], it might be possible to establish strict positivity for the concentration c(t)
under additional assumptions.

Proof of Theorem 3.4. The positivity of the solution is already guaranteed by Lemma 3.5. The proof of the a
priori estimate then proceeds in several steps. For ease of presentation, we set v = 0 in the following. The case
v > 0 can be obtained with some minor modifications but with the same arguments.

Step 1. As a direct consequence of Lemma 3.5, we obtain that
[u(®)llLre) = lluollLre) = M (3.1)

for all 0 < ¢ < T. Using this identity, we further deduce from (2.8), by testing with ¢ = 1 and integration over
time, that

le®lLiey = lcollLi(e)y + oM =: Py(t). (3:2)
Note that P (t) is a polynomial in ¢ whose coefficients depend continuously on the data.

Step 2. Testing (2.8) with ¢ = ¢(t) yields

%%”C(UHQLQ(E) + Bl10zc()]F2(g) < Ollu®)||e)lle®) L= (e
< 5MCa (It 36 10se(t) [75e) + () 11e))
< o)+ 210,02 o
Here we used (3.1) and Lemma A.1 for the second estimate, and employed (3.2) and Young’s inequality for

the third estimate. Note that P5(¢) is again a polynomial of ¢ with coefficients depending continuously on the
problem data. By some elementary computations and integration with respect to time, we further obtain

t
IMW%@+AH%$WQQMS%®, (3.3)

with polynomial Ps(t) depending only on P»(t) and .
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Step 3. Testing equation (2.8) with ¢ = 9;¢(t) yields the estimate

1d
Jrfi

2
19re®)Eace) + 557

1820026y < Sllul®)llzze) et |2y
< 306 (M 0,u() ey + M) 0ee(t)| z2e)
1
< Ca + Csl|0su(®)||Z5(e) + 510Dl

with Cy = Co(Cg, M, §) and C3 = C3(Cgq, M, ). Here we used Lemma A.1 and (3.1) in the second estimate,
and Young’s inequality for the third. By integration in time, we get

t t
10z Z2 ) +/O 10ee(s) |72y ds < P4(t)+04/0 10z (s)[** ds, (3-4)

with constant Cy = Cy4(Ce, M, 3,3,0) and polynomial P(t) whose coefficients again depend continuously on
the data. By squaring the previous estimate, we further get

t 2/3
10zc(t)[| 72y < Ps(t) + Cst/? ( /O |6zu(s>|iz<g>ds) : (3.5)

with Ps(t) = 2P7(t) and C5 = 2C3. In the derivation of this estimate, we used Holder’s inequality to bound the
term [ [lu(s)[|>/® ds < >/3([7 [lu(s)||*> ds)'/® from above.

Step 4. Testing equation (2.7) with v = u(t) leads to

1d —
5 7 1Ol Zze) + alldzu®)lZz ey < Xllu(®) (o) 10ae(t) L2 e) [Ozu(®) ] 2 e

2dt
< XCa (MY 0,u(t) 750, + M)I0se(t) | 2e) |0t | 2¢e)
«
< Cs (10u0®)l32(¢) + 10:e(t)22(e) ) + 5 103 e),

with constant C5 = Cs(a, X, Cq, M). From (3.4) and (3.5), we can deduce that

t t s 2/3
/O 10z¢()122(e) dSS/O <P5(S)+Css4/3 </O 10z u(r) 1 22(e) dT) >||3x0(5)||2m(5) ds

t ¢ 2/3 ¢
< o) [ 10ncl6) ey s+ s ([ 10 rieyas) ([ 0.0 a5 ).
Together with the estimate (3.3) and using Young’s inequality, one can then see that
t t 2/3
/0 102c(5) 182 ) ds < Ps(t)Pa(t) + Cs ( /0 10uu(s) 26, ds) GRA0)

t
«Q
< _— 2 .
< Po(t) + 405/0 [0xu(s)||"ds

The coefficients of the polynomial Ps(t) again depend continuously on the problem data.

Step 5. Inserting the last expression in the first estimate of Step 4, slightly rearranging the terms, and integrating
with respect to time now yields

t
(O Z2 ) +Q/O 10xu(s)I|Z2(e) ds < Pr(t) (3.6)
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with polynomial P;(t) whose coefficients depend continuously on the data. This is the required estimate for w.
A combination with (3.3) and (3.4) yields the bounds for c.

Based on the a priori estimates, the local solution provided by Theorem 3.1 can be extended in time by a
continuation argument to a global solution. Global uniqueness finally follows directly from Lemma 3.2. (I

3.3. Higher regularity

We now state some bounds for the solution in stronger norms which are obtained under the assumption that
the initial values have higher regularity and satisfy the usual compatibility conditions. We thus assume in the
following that

(A3) adyug + xOpcoug € Ho(+;&) and 8,.(B80.co) — yeo + dug € HY(E),

where Ho(+;&) = {w e H},(€) : Docce(w) Ne(V)we(v) =0V € V} is the space of regular fluxes and HE, () =
{w e L*(€) : w|. € H*(e) Ve € £} the space of piecewise smooth functions with appropriate regularity on the
individual edges e € £. Under these assumptions, one can show that the solution (u,c) in fact enjoys higher
regularity.

Theorem 3.6. Let (A1)-(A8) hold. Then the solution (u,c) of Theorem 8.4 satisfies

||UHL2(0,T;ng(s)) + |0cull 220,111 (£)) + ”attuH%Q(O,T;Hl(S)’) <C(T), (3.7)

llellLos 0,751, () + 10ecl Lo 0,711 (£)) + [OsecllL2(0,7;22(2)) < C(T).

A complete proof is presented in Appendix D. Let us note that this is exactly the additional regularity that
can be expected, see Section 7.1.3 of [11], and which allows us to establish order optimal convergence rates for
the numerical approximation in Section 6.

4. DISCRETIZATION

We now turn to the systematic discretization of the chemotaxis problem on networks by a finite element
method in space and an implicit time stepping scheme.

4.1. Notation

Let [0,£.] be the interval represented by the edge e and let Ty(e) = {T} be a uniform mesh of e with
subintervals T of length hp = h.. The global mesh is then defined by T,(€) = {Th(e) : e € £} and h = max, h,
is the global mesh size. Furthermore, let x;, j = 1,..., N be the vertices of the mesh T} (£). Note that the first
and last point of the mesh T}, (e) for the edge e = (v1,v2) will be identified with the corresponding vertices vy,
vy of the graph. Therefore, every vertex v € V corresponds to one mesh point z; of T,(€) and also to a mesh
point of the the meshes T, (e) of the adjacent edges e € £(v). We denote by

Pp(T(€)) = {v € L*(€) : vle € Pi(Ti(e)), e € £},

and Py (Th(e)) = {v € L%(e) : v|r € Pe(T), T € Ty(e)} the spaces of piecewise polynomials on T}, (€) and T}, (e),
respectively, and by Py (T') the space of polynomials of degree < k on the element T'. Note that Py, (T}, (e)) C L?(e),
but in general Py(Tx(e)) ¢ H(e).

For the approximation of the population density v and the concentration c¢ in space, we consider the finite
element space

Vi, = PI(Tw(€)) N H' (E) (4.1)

of continuous and piecewise linear functions over the mesh T}, (€). We further denote by mj, : L2(€) — V}, the
standard L2-orthogonal projection onto V},, defined by

<7ThU,Uh>g = <’U7’Uh>g Yy, € V.
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Recall that 7, is uniformly bounded on L?(£) and on H!(€). Moreover,
170 = ol e ey < CRF=* |0l o) (4.2)

for all v € HE, () N H*(€) with 0 < s <1 and 0 < k < 2. These estimates are readily proven by the standard
approximation error estimates for the L2-projection, inverse inequalities, and interpolation arguments; see [4]
for details.

Let us now turn to the time discretization. We choose a time step size 7 > 0 and set t* = n7 for n > 0. For
any given sequence {ay }n>0, we denote by

dra™ = 1 (a™ —a™ ) (4.3)

the backward difference quotient with respect to the given time discretization. Let us note that for any scalar
product (-, -) with associated norm || - ||, there holds

1
2T

1
-l M = (drat,a) - Zldra |,

1
7d7' n|2 _
sd-lla”| -

ni2
[la™]]" —
which can be verified by some basic calculations. As a direct consequence, one has

1
la™H? + (dra", a"), (4.4)

1
—la"* <
2T 2T

which will be frequently used to derive discrete energy estimates in our analysis below.

4.2. Auxiliary results

In order to guarantee the positivity of solutions also on the discrete level, some modifications of the standard
Galerkin approach will be required. In the following, we introduce the main ingredients and present some basic
results.

Quasi-interpolation. For the approximation of the initial values, we will use a quasi-interpolation operator
7n : L?(£) — Vi, which is defined as a continuous piecewise linear function over the mesh T}, () by its values

(Fpv) (1) = —— / o(@) da (4.5)

|wa,

at the mesh points. Here w,, = |JT € Th(€) : x; € T is the element patch around the vertex z; of the mesh
Th(€). Let us recall that the operator 7, : L2(£) — Vi, C L%(€) is linear and continuous with

17ne = vllmee) < CR**[lollmy, (o) (4.6)

for all v € H;fw(S) NH(E) with 0 < s < k < 1; see [4, 8] for details. Moreover, the operator is positivity-
preserving, i.e.,
Thv >0 it v>0, (4.7

which follows directly from the construction (4.5) via local averaging.

Mass-lumping. It is well-known that some sort of mass lumping is required to ensure a discrete maximum
principle for the finite element approximation of parabolic problems, see e.g., [27]. To this end, we define for
U, v € H;w (&) the lumped scalar product

(U, v)pe = Z /TIT(uv)dx,
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where Ir(w) € P(T) denotes the linear interpolation of the function w € H'(T). This corresponds to using
numerical integration on every element T' € T, (€) by the trapezoidal rule. One can verify by simple calculations
that the induced norm

1/2
lonlln = {onvni's,  on € Va,
is equivalent to the standard L2-norm on the finite element space V3, i.e.,

1
ﬁ“vhﬂh < lonllzze) < llvnlln,  Yon € Vi (4.8)

Upwinding. As a final ingredient for our discretization scheme, we now describe the upwind technique for the
convective term. Let x0,c; ' € Py(Ty(£)) C L3(€) be given. Then for any u € H'(E), we define 7} 'u €
Py(T1(E)) on every element T = [z, z2] by

~n—1 u(zy), if Xaxcz_l >0,
_ 4.9
(@ wlr {u(mg), else. (4.9)

Note that 77" depends on the function ¢}~' by construction. For any n > 1, the operator 7' : H'(E) —
Py(T1(E)), is linear and bounded, i.e.,

~n—1

175 ulleee) < llullze(ey < Cllunllgrrztee)- (4.10)

Moreover, the piecewise constant function %Zﬁlu interpolates u at the vertices z; and, therefore, standard
Taylor estimates yield
||%Z_1u — e () < C’hlfl/p||8mu||Lp(g), (4.11)

for all u € H'(E) with a uniform constant C' independent of the mesh.
4.3. Definition of the discretization scheme

We are now in the position to formulate our numerical approximation scheme for the weak formulation of

problem (2.1)—(2.6).

Problem 4.1. Set u) = 7pug, ¢) = Tpco. Then for n > 1, find (ull,c}) € V, x Vj, with
(d-uyy, vpdn,e + (@Opup, Opvp)e = (Xﬁ,’ffluzmczfl,@wvh)g, Yo, € Vi, (4.12)
(drcy qn)ne + (BOxch, Onan)e + (YC an)ne = (Oup, qn)n.e, Van € Vi. (4.13)

We will show below that the discrete solution is well-defined, that the scheme is positivity preserving, and
that the total population is conserved for all time. For our analysis, we will need some auxiliary results which
we state next.

4.4. Algebraic properties

Let us start with summarizing some algebraic properties of the discretization scheme (4.12) and (4.13). We
denote by {¢; : i =1,..., N} the nodal basis of the finite element space V}, defined by

¢i € Vit di(z;) = di 5. (4.14)

Now let v = [v1, ..., vn] be the coordinate vector of the function v, = Zi\;l v;¢; € Vy, with respect to this basis
given by v; = vp(2;). From the particular form of the basis functions ¢;, one can directly deduce that

v, >0 & v>0. (4.15)
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Moreover, the discretized system (4.12) and (4.13) can be written in algebraic form as

M()d,u" + K(a)u" = C"'u",
M(1)d,c" + K(B)c" + M(v)c" = M(6)u",

with system matrices defined by

M)ij = (Noj, Pi)n.e, K(n)ij = (1020, 0x0i)e

and
Cinjil = (X7 0001 0uhi)e.

From the definition of the matrices, one can immediately deduce the following properties.

Lemma 4.2. (a) For any n € L*>®(E), the matric M = M(n) is diagonal. If n > 0, then M;; > 0 for all
i=1,...,N.

(b) Forn € L>®(&) with n > 0, the matric K = K(n) satisfies K;; > 0, K;; <0 for j # i, and Zjvzl K;j =
N j—
Zi:l Kij = 0.
(c) Let ch?ggcz_l € Py(Th(€)). Then the matriz C = C™™! satisfies Ci; < 0, Cij > 0 for all j # i, and
YL, Ciy=0.

Proof. Note that the entries of all system matrices are defined by integrals over the network £ which can be

split into integrals over individual elements T' € T},(€) respectively.

(a) By definition of the matrix M, one has M;; = ZTeTh( g M, Z-(jT) with element contributions given by Mi(jT) =
S Ir(nd;é;) da = |T| 2se iy M(@s)95(ws)di(xs) for T = [k, ;). The properties in (a) then follow directly
from (4.14).

(b) In a similar manner, we can decompose K = K(n) as K = } rcr, (g K (T) with the non-zero entries of

K for the element T = [z}, x;] given by

(T) _
K;; "=

dz . .
{%7 Z:.]E{kal}a
dzx . .

_IT'J?P ) 1 3&.7 € {kal}7

and KZ-(? = 0 else. The properties in (b) then follow by summation over all elements.

(c) The matrix C"~! = ZTeTh(s) C™) can again be split into element contributions. Now let ap = xdzc |7
for T = [z, z;]. Then the non-zero entries of Ci(jT) are given by

1

1 1
= min(ar,0) [ % 0 + max(ar,0) 0 2
ij —30 0—3

fori,j € {k,l} and CZ-(JT) = 0 else. The properties in assertion (c) then follow directly from these observations
by summation over all elements.

e

]

4.5. Well-posedness, conservation, and positivity

As a direct consequence of the algebraic properties stated in the previous lemma, we obtain the following
result.
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Lemma 4.3. Let (A1) and (A2) hold. Then Problem 4.1 has a unique solution (u},cp)n>0. Moreover,
Jeupdz = [ up dz and uff >0, ¢ >0 for alln > 0.

Proof. Let u™, ¢" denote the coordinate vectors for the functions u) and cj. Using (A2), (4.7), (4.15), and the
definition of the initial values, one can see that u° > 0 and ¢ > 0. Moreover, the algebraic system defining the
solution at iteration n can be rewritten as

[IM(1) + K(a) = C* ' u™ = LM (1)u" ", (4.16)
[LM(1) + K(B) + M(7)] " = 2M(1)c" ™ + M (5)u" (4.17)

From the algebraic properties stated in Lemma 4.2 and the assumptions (A1) on the model parameters, one
can deduce that the system matrices S, = LM (1) + K(a) —C"' and S, = 1M (1) + K(3) + M(v) are strictly
diagonally dominant. This shows that the two linear systems (4.16) and (4.17) can be solved uniquely. Existence
of a unique discrete solution (uj,cy) for all n > 0 then follows by induction. From Lemma 4.2, one can further
deduce that M (1) and M (§) have positive entries and that the system matrices S, and S, are M-matrices, since
by the above considerations, their diagonal elements are positive, the off-diagonal elements, non-positive, and
the column sums are positive; see [23] for details. By the inverse positivity of M-matrices one can thus infer
that u™ > 0 and ¢" > 0, if u"~! > 0 and ¢"~! > 0. Positivity of the discrete solution (ul!,c}) for all n > 0 then
follows by induction and noting that u™ > 0, ¢* > 0; see above. The conservation property finally follows by
testing (4.12) with v, = 1. O

Remark 4.4. A related algebraic argument was used by Saito [25] to establish positivity of the discrete solution.
In that work, however, a strong smallness condition on the time step size 7 was required to ensure that the
system matrices are row-wise diagonally dominant. Here we use the fact that the matrices S,, and S, are column-
wise diagonally dominant for any 7 > 0 which, together with the sign conditions on the entries, is sufficient to
prove the M-matrix property. This allows us to avoid the strong smallness condition on 7. The same argument
should allow to improve the analysis for the method of [25].

4.6. Uniform a priori bounds

With similar reasoning as on the continuous level, we are now able to derive uniform bounds also for the
discrete solutions.

Theorem 4.5. Let (A1) and (A2) hold and (u}, ¢} )n>0 be the solution of Problem 4.1. Then

n
k2 k|2 n
I]?Sai(HUhHL%S) +];T|\axuh||m(5) < P(t"),

n
nax 102k 17206y + > Tlld-chlI72(e) < P(E™),
- k=1

with a polynomial P(t) whose coefficients only depend on the problem data.

Proof. The proof of Theorem 3.4 applies almost verbatim. In particular, the constants and polynomial functions
appearing in the proof are of the same form as those appearing in Theorem 3.4. For convenience of the reader,
we repeat the main steps. All estimates will hold uniformly for all time steps t" < T'.

Step 1. As a direct consequence of Lemma 4.3, we obtain
0
lunllLre) = llunllLre) = Ma.
Without loss of generality we may set M; = M by altering either of the two constants in the respective proofs.

Testing (4.13) with g, = 1 and using the positivity of ¢}, we get

1 n n 1 n—1 <,
;HChHLl(s) +llenlleie) < ;||Ch lz1(ey + OllupllLe)-
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From the uniform bound on |uf||z1(g) and induction, we thus deduce that
leillzie) < llehlle) +t"0My =: Py(¢").

Note that the polynomial P (t) has the same form as that in the proof of Theorem 3.4.
Step 2. Testing (4.13) with g5 = ¢}, and using (4.4) leads to

1 n n NI n n B n
idTHChH%%E) + Bl0ncql72(ey < dllupllLr el llLe(e) < Po(t™) + 511026k 2e),

with the same polynomial Ps(¢) as in the proof of Theorem 3.4. Summation over n yields

lerll7zce) +QZT||89001]§H%2(5) < P3(t").
k=1

Step 3. By testing equation (4.13) with ¢, = d.cj; and proceeding with the same arguments as in the proof of
Theorem 3.4, one arrives at

n

n n n 2/3
10 26y + 3 TlldschlBage) < Pale™) + Co 3 70020,
k=1 k=1

Squaring this estimate and some elementary estimates further lead to

n

2/3
|echlT2e) < Ps(t™) + Cs(t™)** (Z TllaxU’leiw)) :

k=1
The constant C5 and the polynomial P5 are again of the same form as those in Theorem 3.4.

Step 4. We now turn to the estimates for uj. By testing (4.12) with v, = uj, using (4.4), and proceeding in
the same manner as in the proof of Theorem 3.4, we get

Lo n n n— n— Qo on
§d’r||uh”i2(£) +QHa:ruhH%2(E) <Cs (||3zch 1||6L2(£) + [0z, 1||2L2(5)) + §H6Iuh||%2(5)'

From the previous estimates for cj;, we may then further deduce that

n

_ a <
ZTH@:CZ 192y < Ps(t™) + i ZTH@:UZH%%&’
k=1 k=1

and this bound holds with the same polynomial Ps(t) as in the proof of Theorem 3.4.

Step 5. A combination of the estimates in Step 4 now leads to

[ui |72 (e +QZT||3xUZ||%2(5) < Pr(t"),
k=1

which yields the desired bound for uj. The corresponding estimates for cj then follow by inserting this bound
into the estimates of Steps 2 and 3. (]

Let us emphasize that all arguments used for the analysis of the problem on the continuous level carry over
to the discrete setting almost verbatim. The reason for this is that by its variational character, the proposed
method with mass lumping, upwinding, and implicit time integration inherits all important structures of the
continuous problem.
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5. CONVERGENCE

Based on the uniform bounds of the discrete solution provided by Theorem 4.5, we now establish the con-
vergence of the discretization scheme towards the unique solution of the continuous problem without additional
regularity assumptions. For a convenient presentation of our results, we will interpret the discrete functions
(wi)n>0 as (piecewise) continuous functions of time. Such extensions will be denoted with double subscripts
Wh,T -

Theorem 5.1. Let (A1) and (A2) hold and let (u,c) and (u},c})n>0 denote the weak solutions of problem
(2.1)~(2.6) and the discrete solution of Problem 4.1, respectively. Furthermore, let (up -, cn ) be the piecewise
linear interpolation of (u},c})n>0 in time. Then

|w —un,rllL2(0,7;2(6)) + lle = enrllL2(0,m:22(8)) — 0, h,7 — 0.

Proof. The proof is based on standard arguments for the analysis of nonlinear parabolic problems, see e.g., [24].
We therefore only sketch the main arguments.

Step la. Let (p -, Ch ) be piecewise constant in time with values given by @ -(t) = uj and ¢, ,(t) = cf for

t"~! < t < ¢". Furthermore, let ¢, , and 7}, be piecewise constant in time with values ¢y, - (t) = cz_l and

T (t) = m ! for "1 < ¢ <™. Then from the variational characterization (4.12) and (4.13), one can deduce
that

(Orun 7 (t), vn)h.e + (OzUR 7 (1), Oxvn)e = (XTh,(1)Un,+(t)0xCh (1), Opun)e,
(Occh,(t), an)n,e + (BOzCh (1), Oxan)e + (Venr(t), qn)n,e = (0Un,(t), qn)n.e,

for all test functions vy, € V}, and ¢, € V,, and for a.a. 0 <t <T.

Step 1b. From the a priori estimates of Theorem 4.5 and the weak compactness of bounded sets in reflexive
Banach spaces [24], one may deduce that there exist limit functions u* € L?(0,T; H'(€)) N HY(0,T; H*(£)")
and ¢* € L?(0,T; HY(£)) N HY(0,T; L*(€)) with

up,, —u* in L2(0,T; HY(E)) N HY (0, T; H'(€)")

U, —u* in L?(0,T; H'(E))
as well as

Chr — " in L2(0,T; H'(€)

Chr =" c* in L>=(0,T; H' (£

Che — ¢ in L*0,T; HY (&

Chr — ¢t in L2(0,T; H'(E)

NHY0,T; L*(E))
)

— — ~— —

This implies that dyup, » — dyu* and dyep , — dpc* in L2(0,T; HY(E)'); see [24] for details.
It remains to show that (u*, c*) satisfies (2.7) and (2.8) and that the initial values satisfy up - (0) = w*(0) = ug
and ¢, - (0) = ¢*(0) = ¢o. We start with verifying (2.8).

Step 2a. Recall that 7, : L?(€) — V}, denotes the L2?-orthogonal projection onto V3. Then
t//

t// t//
/ <8tch77 (t), ’U>h75 dt = / <8tch77 (t), ’U>g dt + / <8tch,7 (t), TRV — ’U>g dt
t/

t’ t’

+ // <8tch$7(t), 7Thv>h’g — <8tch,7(t)7 7ThU>g dt = (Z) + (Z’L) + (ZZZ)
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By the weak convergence of d;cp, » in L%(0,T; H(E)), we infer that (i) — ftt,N (Ogc*(t),v)edt for all v € HY(E)
as h,7 — 0. From the density of {V},}n>0 in H'(E), the approximation properties of the L2-projection 7y,
and the quasi-uniformity of the mesh 7}, (&), one can see that |[m,v — v|[g1(gy — 0 with h — 0. The uniform
boundedness of d;cp , in the norm of L(0,T; H'(E)') therefore yields that (i) — 0 for all v € H'(E) when
h,7 — 0. Now let Ly, . : H'(€) — R be linear operators defined by

t//
Lh,T’U = / <8tch77(t),7rhv>hﬁg - <8tch77(t),7rhv>g dt = (Z’LZ)
t/

Then by the uniform bounds for the discrete solution (u, ¢} )n>0 and the quasi-uniformity of the mesh T} (&),
one can see that

|Ln,-v| < Cll0cn, 2 v 2enh’ vl mx, ey < Cll0scn,e L2 e,y ol (),

pw pw

for 1 <k <2andalve HY(E)N H;fw(g). Recall that HY, = {v € L*(&) : v|. € H*(e)} is the space of
piecewise smooth functions. Thus, the family {Lj ;}n -0 of linear operators is uniformly bounded on H!(€)
and Ly ;v — 0 for v € H?,(£) N H'(E) which is dense in H'(E). Hence, Ly -v — 0 for all v € H'() by the
Banach-Steinhaus theorem [14]. In summary, we thus have shown that

"’ "
/t' (Oen,r(t), Tpv) e dt — (O™ (t), vy dt

t/

for all 0 <t < ¢’ < T and all v € H'(€) as h,7 — 0. It then follows from Lebesgue’s differentiation theorem
[11] that

(Orch,r(t), Thv)ne — (Oec™(t),v)e
for all v € H(E) and for a.a. 0 <t < T.
Step 2b. In a similar manner, one can show that

<6améh,7' (t)a 8I7Thv>5 i <ﬂa$6* (t)a a:tv>$7
(Yen,r(t), mhv)ne — (yc* (1), v)e,
(0nr (), Thv)ne — (0u”(t), v)e,

for all v € H'(€) and for a.a. 0 <t < T. This shows that (u*,c*) satisfies equation (2.8).
We next turn to the verification of identity (2.7).

Step 3a. With the very same arguments as above, one can show that
(Osun, (), Thv)ne — (Opu™(t),v)e,
(0T, 7 (t), Opmpv)e — (@0yzu*(t), 00 ¢,

for all v € HY(€) and for a.a. 0 < ¢t < T as h,7 — 0. It thus remains to establish the convergence for the
convective term, which we do next.

Step 3b. Let us define linear operators By, » : H'(£) — R by

t/l
Bhsv = / Fnr (#)Tnr ()0unn (£), Tn0) .
t/

Then from the uniform bounds for the discrete solution (u},c}),>0, the H'-stability of the L?-projection m,
on the quasi-uniform mesh T}, (£), and (4.10), one can deduce that

|Bh,-v| < Cllun, -

| 20,7, () 1Ch,7 | oo (0,111 (£)) |01 1 () -
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This shows that the family of operators {By, r }5 r>0 is uniformly bounded for all h,7 > 0. As a next step, we
decompose

t”
Bth’U = / <Xaqclc\hj(t)ﬂh;r (t), amﬂhl}>g dt
t/

+1l (xOuCh.r (&) Foor ()T v (£) — Tnr (1)), D) dt = (i) + (id).

’

By the Aubin-Lions lemma [24], we know that %y, » — u* in L?(0,T; L?(€)). Moreover, d,mpv — dyv in L2(€)
and 0,¢p, » — O;c* in L*(0,T; L?). This implies that
t//
(1) = [ XOuc™(W)u™(t), Ozv)e di

t

for all 0 < ¢/ < ¢’ < T and for any test function v € H*(£). From the estimate (4.11), we therefore deduce
that ||Th U, — Tn,r|lL2 000 (6)) < Ch1/2||8wﬂh,7—HLz(t/}t//;LZ(g)). Using the H!-stability of the L2-projection
mp, and the uniform a priori bounds for the discrete solution (uj,c)n>0, one can then see that

|(i4)] < ChY? -0 with h,7 — 0.

In summary, we thus have shown that
t//
B rv — / (xu™ (t)0.c*(t), Ov)e dt with h,7 — 0
t/

for all v € H'(E). With the assertions of Step 3a, this shows that (u*,c*) solves (2.7).

Step 4. From the estimates for the quasi-interpolation operator 7, stated in Section 2, one can deduce that
7pv — v in L2(€) for all v € L?(&). Together with the continuity of the trace mapping for the space W(0,T),
this yields u*(0) = up and ¢*(0) = ¢o.

Step 5. In summary, we have shown that (u*,c*) is a weak solution of (2.1)—(2.6), and from the uniqueness
stated in Theorem 3.4, we infer that ©* = v and ¢* = c. (Il

6. ERROR ESTIMATES

Under suitable smoothness assumptions on the true solution, we can now also derive quantitative convergence
rates. The aim of this section is to prove the following result.

Theorem 6.1. Let (A1)-(A3) hold and assume that the solution (u,c) of (2.1)—(2.6) satisfies (3.7) and (3.8).
Moreover, let (u},c)n>0 be the solution of Problem 4.1 and denote by (up r,ch r) its linear piecewise interpo-
lation in time. Then

lu — un || Lo 0,1;L2(8)) + U — un rll L2 0,187 (£)) < C(h+7),

e = enrllL=(o.r:L2(e)) + llc = cnrllLzo.1:m1(8)) < Ch+ 1),

with constant C' that only depends on the bounds for the coefficients, the time horizon T, the geometry of the
network, and the norm of the solution (u,c) in (3.7) and (3.8).

In the usual way [28,29], we decompose the errors via

u—upr = (u— Rpu) + (Rpu — up,r),
¢—cpr=(c—Rpe) + (Rue — cnr),

AA
> 2
[N
~— —r
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into approximation and discrete error components. For our analysis, we choose the operator Ry : HY(£) — Vj,
as the H'-orthogonal projection onto Vj, defined by

<8mRhu, azvh>5 + (Rhu, ’Uh>g = <8Iu, 817)h>g + (u,vh>g Yoy, € Vj,. (63)

In the following two sections, we derive bounds for the two error contributions of the individual solution com-
ponents, and we then complete the proof of the above theorem.

6.1. Approximation error

We start with summarizing some elementary properties of the H!-projection R, : H*(€) — V}, defined above.
These are well-known for a single edge e, see e.g., [4], and can be generalized easily to the network setting.

Lemma 6.2. For any v € H'(E), we have ||Ryul g ey < ||ull g2y and
lu = Ryl L2y + "2 [lu = Ryull Lo (e) + hllu — Rt ey < Chldpul|2(e)
with uniform constant C. If u € H2, (T, (£)) N H' (E), then
lu = RuullL2(e) + hM?|lu = Ryul oo e) + hllu — Ryull ey < CR2(|0),ull L2 e)-
Here [|0, ullL2ey = Qo H8‘77mu||%2(T))1/2 denotes the norm of the broken derivative O, u.

As a direct consequence of these estimates, we obtain the following bounds for the approximation error
contributions in the above error splitting.

Lemma 6.3. Let the assumptions of Theorem 6.1 hold. Then
lu — Rpul| o< 0,7:02(e)) + v — Rpull 20,751 (£)) < C(u)h,
e = Ruclzoe(o,7;2(8)) + lle = Rucllz20,7;m1 (£)) < C(e)h,
with C(w) = C(H8Iw||Loo(07T;Lz(g)) + ||8;/1)zw||L2(07T;L2(5))) forw =u,c.
For the proof of the corresponding estimates for the discrete error components
ey = Rpu(t™) — and dp = Rpc(t™) — cp,
we require a number of auxiliary results which are stated and proved in the next section.
6.2. Auxiliary results

As a preliminary step, we now state estimates for some terms that will arise in the analysis of the discrete
error components ey, dp below.

Lemma 6.4. Let up, vy, € Vy, then for any € > 0,

C
[(un, va)ne — (un,vn)e| < Chllunllgreyllvnllpae) < zh2||uh||§{1(g) + €||UhH%2(5)-

Proof. Let us note that the numerical integration is exact, if the product upv, is piecewise linear. By the
Bramble—Hilbert lemma and scaling arguments, one can then see that

[(un, vn)n,e — (un,vn)e| < Ch?||0, (upvn)| L1 ()
Since up, vy, € Vi, C P1(Th(£)), one can further compute
105 (unvn)| L1 () < 20100undevnllr ey < 2)|00unllrze) 10zvnl L2 (e)-

Via an inverse inequality, the second term can be bounded by [0,vn||r2(e) < Ch™ |vp||L2(e)- The result then
follows by combination of the last two inequalities, summation over all elements, and application of the Cauchy—
Schwarz inequality. O
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Using the properties of the H!'-projection Ry, we can derive the following bounds.

Lemma 6.5. Let w € H'(E). Then for any € > 0,

C
[(Rrw,vn)ne — (w,vn)n.el < Chllwllme)lvnlln < ?h2Hw||ill(£) + €flun 7

Proof. By application of Lemma 6.2, the Cauchy—Schwarz inequality, and the norm equivalence estimates (4.8),
we obtain
[(Rpw —w,vn)ne| < Ol Raw — wllzzeylvnlln < Chllwllie lvalla-

The assertion of the lemma now follows via Young’s inequality. [

As a next step, we derive an estimate for the errors introduced through mass lumping and the approximation
of the time derivatives by finite differences.

Lemma 6.6. Let w € L>(0,T; L*(£)) N L*(0,T; H*(£)). Then for any € > 0,

[(dr Row(t™), vn)ne — (Bsw(t™), vn)e| < €llvnlls + €lldzvnl|72(e)

Cr Ch? (

+ T||8ttwH%Z(tnfl,t";Hl(S)’) +— Hatw”%ﬁ(t"*l,t";Hl(é')) + Hagca;wH%?(t"*l,t";LZ(5))> :

Proof. We start with splitting the error by

(dr Rpw(t™), vn)ne — (Qrw(t™), vn)e
= (<dTRhw(tn)7'Uh>h,5 —(drw(t"),vp)e) + (drw(t") — Opw(t™),vn)e = (i) + (i4).

By Lemmas 6.4 and 6.5, we readily obtain

, ch? [t ¢
()] < Chlldrwt )z llvnln < o ) 10w (t)]| 71 gy At + §thlli.

In the second step, we used the fundamental theorem of calculus the Cauchy—Schwarz, and Young’s inequality.
The second term can be further estimated by

@) < lldrw(t™) = Dew(t™) [ ey llon ey
c v ¢ ]
< ?T/t 10w (t)][3 g At + §||uh||,% + 5”&:“}1”%2(5)-

n—1

Here we used Taylor expansion and the Cauchy—Schwarz inequality for the first term, the norm equivalence
(4.8) for the second, and applied Young’s inequality to split the product. A combination of the two estimates
for (7) and (i7) yields the assertion. O

As a last step in our preliminary considerations, we now derive a bound for the error introduced through the
upwinding strategy.

Lemma 6.7. Let c,;1 € Vi be given, and let %,?71 denote the corresponding upwind operator as defined in
(4.9). Then for all e > 0,

| (xu(t™)duc(t™), Ouvn)e — (X~ uhOucy ™, Ovvn)e |
C h?
< : <T||atc||%2(tnl,tn;Hl(E)) + 7||a;xc||%2(tnfl’tn;LQ(S)) + T‘latu||%2(tn—1’tn;H1(8))

h3 —_ n n
+ 7||69/c;cu‘|%2(tn—1,t”;LQ(é')) + 102}, 1”%2(5) + ||6h||;21> te (||3x€h||%2(5) + HathH%z(g))-
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Recall that e} = Rpu(t") — uj and d = Rpc(t™) — cjf are the discrete error contributions.

Proof. By application of the Cauchy—Schwarz and Young’s inequality, we obtain
<Xu(tn)8lc(tn)a 8xvh>5 - <X%Z—luzawcz—l’ 8mvh>8

C i _
< () one(t™) = 7 updach T ey + el Ovnliae)-
Using triangle inequalities, the first term can be further estimated by

lu(™)due(™) — T~ uhduc™ L2 e)
< Ju(™)[0oe(t™) = duc(t™ ™ Nllz2e) + lu™)[02ct" ) = 0o Rue(t™ ] z2e)
+ [[u(t™) [0 Re(t™ 1) = 0ucp N r2(e) + [[u(t™) = Rau(t™)]0uch™ | L2e)
+ [[Rou(t™) = 7~ Rau(t™)) 0z ey + 175 [Rpu(t™) — up)duch ™ L2ce)
= (2) + (4) + (¢91) + (v) + (v) + (vi).
Before turning to the estimation of the individual terms, let us make a preliminary observation. From the

embedding of H'(£) in L*>®(€), the bounds for |[u(t)||g1(g) in (3.7), and the estimates of Theorem 4.5, we
obtain

lu)llpe@ey <C  and  [|0xchlL2e) < C, (6.4)

and these bounds hold uniformly for all 0 < ¢ < T,n > 0. With the aid of Holder’s inequality, Taylor estimates,
and the Cauchy—Schwarz inequality, we can then estimate the first term in the above error expansion by

(8) < ul")ll o= () 102e(t™) = Boc(t" |2y < OTV2(|0ec] L2 (en-1 ;111 (8-

For the second term, we introduce temporal averages ¢"* = % /; tt:,l ¢(t) dt for the function ¢. Then by the Holder
and triangle inequalities, and using the bound (6.4), we get

(i) < [u(t™) | o= &) [0wc(t" ™) = uRic(t" |2y < C ([00e(t" ™) — 022" [| 12(e)
+ ||8x5" - 8th5n||L2(g) + ||ath5n - athC(tn_l)HLz(g))
< C(T||3tc||2L?(tH,tn;Hl(g)) + hz/T”a;:zC”%P(t"*l,t";LQ(S)))1/2'

For the third term in the above estimate, we get
(i61) < ult") | ) I0sdy~ 2y < ClOndy [ zoge).

Using Holder’s inequality, the uniform bounds for ||0,.c!||z2(s) provided by Theorem 4.5, and similar reasoning
as in the estimate of the term (i), we obtain

(i) < [Ju(t") = Rou(t™)|| L&) 10ach ™ | L2(e)
S O(lu(™) —a" | poe gy + |0 — Rp@"|| Lo ) + [|RRU" — Rpu(t™)|| Lo (e))
< C(TH@UH%z(tM,tn;Hl(g)) + hB/THa;wuuiz(t"*l,t“;L2(5)))1/2'

In the last step, we employed Taylor estimates, the Cauchy—Schwarz inequality, and the properties of the H1-
projection. By the estimate (4.11) for the upwind projection and similar arguments as before, the fifth term can
be estimated by

(v) < C(Tllatu”%ﬁ(t"*l,t”;Hl(5)) + hQ/T”aﬂEuH%?(t"*l,t";Hl (5)))1/2-

pw
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Using the interpolation inequality (A.2) and the uniform bounds (6.4) for the discrete solution, the last term
can finally be bounded by

(vi) < llegll o) 10zch N2y < ClellOueiillTage) +C'ellenli) .

The assertion of the lemma now follows by squaring the estimates of the terms (i)—(vi), and combination with
the first inequality of the proof. O

6.3. Estimates for the discrete error

We are now in the position to derive the following bounds for the discrete error contributions.

Lemma 6.8. Let the assumptions of Theorem 6.1 hold. Then the discrete error components ey = Rpu(t™) —uj
and df = Rpc(t™) — ¢} satisfy the bounds

lep 1+ 10aer 32 < C (72 +1?),
k=1
n
IR 1% + D 10:d 1 Z2e) < C (7° + ).
k=1

The constants only depend on the parameters of the problem, the geometry of the graph, and the norms of the
solution components appearing in (3.7) and (3.8).

Proof. From the variational characterization of v and u}, one can see that

(dreq,vn)ne + (a0zep, Oxvn)e
= (dTRhu(t"),vh>h7g — (atu(t"),vh>g + (GIRhu(t”) — &cu(t"), 8111}1)5
+ (X[u(t™)Dpc(t™) — 7y updpch ™, Dyun e

As in the proof of the preceding lemma, we have for all € > 0,
[0z Rpu(t") — Opu(t”), Ozvn)e| < €H8xvh||%2(£)
C
+ . (THatu”%?(t"*l,t";Hl(S)) + h2/T||3;xUH%2(tH,tn;m(s)))'

The remaining terms on the right hand side can be estimated by the previous lemmas. Testing with v, = e},
and using some elementary computations, one thus obtains

1 n n n
§dr|\€h||i +alldse|2e) < elldweqll7ze
9 a 2 h72 8/ 2 a 2
+ B TH tc||L2(tn71’tn;H1(5)) + - H wxc||L2(tnfl’tn;L2(5)) +T|| ttu||L2(tnfl’tn;H1(5)/)
E ) 2 h72 a/ 2 o dn—l 2 ni2
S 0sull T2 (1 gnyprr o) + - 1022l 2(in1 4m12(e)) + 102l [ 72ey + llerlln )-

Choosing € = /2 allows to absorb the first term on the right hand side by the left hand side of the inequality.
Multiplication by 27, summation over n, and using the bounds (3.7) and (3.8) further yields

n n n
lelli + > Tlozenlize) < C (Z Tl0adyy I Zoey + D TlleRllh + 7 + h2>- (6.5)

k=1 k=1 k=1
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From the variational equations characterizing ¢ and ¢}/, we obtain that

(drdyy, qn)n.e + (B0xdy, Oxqn)e + (Yd}y, an)n.e = (0€}, qn)ne
+ (<d‘rRhC(tn)7 Qh>h,€ - <atc(tn)7Qh>S) + (</6(81Rhc(tn) - a:rc(tn))v axvh>5)
+ ((VRre(t™), an)n,e — (vet™), an)e) + ((Su(t™), qn)e — (SRpu(t™), qnhn.e)-

As before, we denote by ¢" = 1 fttn,l c(t) dt the temporal averages of the function ¢ on the subinterval [t"~1,¢").
We then have for all € > 0,

[(YRue(™), an)ne — (ve(t™), an)el < [(YRu(c(t™) =€), an)n.el + [(YRrE", qn)n.e — (YRrC", qn)e|

+ [(Y(Rre" —2"), qn)e| + [(v(@" = c(t™)), qn)e]

C h
< - (T|atcl|%2(tnl,tn;L2(S)) + T||6acc||2L2(t"1,t”;L2(5))) + ellgnll7-

Here, we have used the equivalence of the norms (4.8) for the first term, Lemma 6.4 for the second term, as well
as Taylor estimates and the properties of the H'-projector. In the same way, we obtain for all € > 0,

[(ORRu(t™), qn)n.e — (Ou(t"), qn)el
C 2 h2 2 2
s TNOwullz2pn—1 pn;2e)) + 7||azu\|L2(tn4,tn;Lz(g)) + €llgnl7-

The remaining terms on the right hand side can now be estimated by the results of the previous section. Choosing
gn = dj and some elementary computations, we thus arrive at

§dr\|dh\|i +ﬁ||3:cdh||2L2(5) < €H3xdh||2L2(g) + ?”dh”% + llenllii + " <T||6ttc||%2(t"—1,t”;Hl(E)’) + <7' + )

T

X ||atc||%2(tn—1)tn;Hl(5)) + 7_H8tu||%2(tn—l}tn;LQ(g))

h2
+ 7 (Ha;wCH%z(tnfktn;Lz(g)) + Hawc||%2(tn—17tn;[/2(g)) + az’u”iz(tn17tn;L2(5)))>.

With € = /2, the first term on the right hand side can be absorbed in the left hand side. Multiplying by 27,
summing over 7, and using the bounds (3.7) and (3.8), we obtain

@2+ 3 10 e, < C (ZTndzn% F3 el 4 h) 65
k=1 k=1 k=1

An application of the discrete Gronwall lemma (A.3) further yields

I l15 + > Tlsdplfage) < O (ZTIIGZI% +77+ hz)«

k=1 k=1

Inserting this estimate into (6.5) and applying the discrete Gronwall lemma (A.3) once more, we can conclude
that

lelli + Y 7lzeqlFzey < C(r* + h2). (6.7)
k=1

This is the required estimate for the first component of the discrete error. Using this estimate in (6.6) yields
the bound for the second component of the discrete error. (Il
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6.4. Proof of Theorem 6.1
From the error splitting (6.1) and (6.2), we directly obtain

lu—unr|| < llu— Rpul| + [|[Rahu — up |,
e = cnll < llc = Ruel| + [|Ruc — cp 7 ||-

The assertion of the theorem now follows by simply estimating the individual terms with the help of the bounds
provided by Lemmas 6.3 and 6.8

7. NUMERICAL ILLUSTRATION
In this section, we illustrate the theoretical results of the paper by some numerical tests.

7.1. Tripod network

Let us start with verifying the convergence rates obtained in Section 4. To this end, we study the chemotaxis
problem on a network consisting of three pipes meeting at a junction; see Figure 1. We choose the edge lengths
l; =l., =1 and the parameters a;, x;,7vi,0; = 1, 3; = 0.1 for 4 = 1,2, 3. For the initial values we let

wo(x) =4, i=1,2,3; cio(x) =0, i=1,2; czo(z) =1—cos(mz), x€]l0,1].

In the following, we present the time-evolution of the two concentrations with discretization parameters h =
24 7 = 277, This setup leads to the occurrence of a peak of both concentrations at vertex v4. The time-evolution
is illustrated in Figures 2 and 3.

In order to verify the theoretical convergence rates obtained in Section 6, we proceed as follows: Since no
analytical solution is available for this test case, we use the difference between the numerical solutions on two
different meshes with meshsize H and h = H/2 as an approximation for the actual error. Since the method has
been proven to converge with a given rate, this yields accurate approximations for the true error. The results
obtained in our numerical tests are presented in Tables 1 and 2.

As predicted by our theoretical results in Section 6, we observe first order of convergence in both solution
components and norms used for our analysis.

7.2. Block network

As a second test case, we consider an example proposed in [2], namely the block network depicted in Figure 4.
The set of edges € = {eq,...,ez6} is here partitioned into two disjoint subsets

& = {e1,es5,€e9, €13, €17, €21, €25, €26 } and E=E\&

of pipes with different physical properties. The lengths of the pipes are chosen as l; =1l., =1 for all i € £, but
the model parameters are chosen differently by

Oéiaﬁiaxi = 1007 €; € 517 Oéi,/Bi,Xi = 1, €; S 52, ")/,“52 = 017 v€i c 5
The initial values for the two solution components are simply chosen as
uwio(x) =1 and  ¢po(z) =0, ecf.

In order to get an interesting behavior, the boundary conditions at the two ports of the network are chosen as
follows:

_ 2
1+ u(vo, t)

aldpu(viz, t) — xOnc(vi7, t)u(viz, t) =0, B0nc(v17,t)

adpu(vg,t) — xOnc(vo, t)u(vg, t) , B0nc(vg,t) =0, (7.1)

2

S B 7.2
1+ co6(v17,1) (7-2)
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FIGURE 2. Snapshots of the concentration ¢, (¢) of the chemoattractant for the pipes e; at times
t =0,0.5,1 obtained with meshsize h = 274,
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FIGURE 3. Snapshots of the population density wuy (t) for the pipes e; at times ¢t = 0.5, 1 obtained
with meshsize h = 27%. At time ¢t = 0 (not shown) the solution has the constant value 4.
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TABLE 1. Numerically observed errors and estimated order of convergence for the population

density up,.
h T lun — vl a:r2¢)) €0c  |lun —umllr2(0,1.m1(6))  €oC
277 2719 0.096656 - 0.008712 -
278 9711 0.049195 0.97  0.004392 0.99
279 2712 (.024821 0.99  0.002205 0.99
2710 2-13 0.012467 1.00  0.001105 1.00
2~ 9714 0.006248 1.00  0.000553 1.00

TABLE 2. Numerically observed errors and estimated order of convergence for the concentration
¢, of the chemoattractant.

h T llen — el 0.1;02(e))  eoc  llen — cnllp20,1:m1())  €oc
277 2710 0.027456 - 0.002500 -

278 2711 0.013808 0.99 0.001252 1.00
279 2712 0.006947 0.99  0.000627 1.00
2710 9=13  0.003499 0.99 0.000313 1.00
2711 2714 0.001766 0.99 0.000156 1.00

F1GURE 4. Block network. The shortest path between the vertices vg and vy7 is given by the
edges ey, e5, €9, €13, €17, €21, €25, €26.

This means that the bacteria with density u enter the network at node vy and they are expected to move
towards vog where the chemoattractant ¢ is added. Due to the different properties of the individual pipes, we
expect the bacteria to move along the red path highlighted in Figure 4. Some snapshots of the solution wuy(t)
and cp,(t) computed with meshsize h = 27° and time step 7 = 2~7 are shown in Figures 5 and 6.

As can be seen from the images, both solution components are smooth and the system behavior seems to be
computed correctly as expected.
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FIGURE 6. Snapshots of the concentration ¢, (¢) for ¢ = 0, 10, 20, 30.
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8. SUMMARY AND DISCUSSION

In this paper, we considered a chemotaxis model on networks described by a system of partial differential-
algebraic equations, which can be seen as a natural generalization of the minimal model to the network context.
By extending the results of Osaki and Yagi, we were able to establish global existence and uniqueness of solutions
based on perturbation arguments for semilinear evolution problems, conservation of mass, and positivity of the
solutions. In addition, we derived regularity estimates for the solutions.

The arguments of the proofs were developed in a way that allowed us to prove the global existence and
uniqueness of solutions also for numerical approximations obtained by a finite element discretization with mass
lumping and upwinding and an implicit Euler method for time integration. The discrete approximations could
be shown to converge to the unique global solution of the chemotaxis problem without artificial smoothness
requirements on the solution. In addition, we could establish order optimal convergence rates under minimal
smoothness assumptions.

The arguments used for the analysis of the finite element method presented in this paper may be used
to improve also the convergence results of the method of Saito [25], in particular, to get rid of the strong
stepsize restrictions needed there. Also a generalization to chemotaxis models with nonlinear coefficients seems
possible to some extent. A class of problem that would certainly deserve further considerations, also from a
numerical point of view, are models of haptotaxis, where no diffusion is present in the equation governing the
chemoattractant.

APPENDICES

In the following sections, we present some auxiliary results that were used in our analysis and we provide
complete proofs for some results mentioned in the paper.

APPENDIX A. AUXILIARY RESULTS
The following embedding inequalities are used several times in our proofs.

Lemma A.1. Let (V,&,{) be a finite metric graph. Then for any € > 0,

1l ey < Ca (1135019 £y + 1 fllnnce))
4C%,
< el0afllrze) + (Co + 358 ) If 2oy, (A1)
2 1/2
1fllz=cey < Ca (115 ey 10u 1 50 + 1 l2ce))
2
< €l0afllzae) + (Ca + 52) I fllzace)
< el|0ufllz2e) + Ca (1+ 1) 1 fllz2e), (A2)
or a € with a constant Cg only depending on the geometry of the graph.
for all f € HY(E h C ly d d h f th h

Proof. The assertions follow by applying the classical Gagliardo—Nirenberg inequality on every edge, sum-
mation over all edges, using the equivalence of the I[P-norms on finite sequences, and application of Young’s
inequality. (]

We also require the following continuous and discrete versions of Gronwall’s inequality.

Lemma A.2 (Gronwall’s lemma, see [11]). Assume n is a nonnegative, absolutely continuous function and
¢, d,% are nonnegative, integrable functions on [0,T] such that

n(8) + <) < d(t)n(t) + (1),  a.a t€[0,T).
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Then
n(t) + /Ot C(s) ds < elo #(s)ds (77(0) + /Otw(s) ds) . a.a tel0,T)]

Lemma A.3 (Discrete Gronwall’s lemma, see [13]). Let 7, B and ay, by, Cn, Vs for n=0,..., N be nonnegative
numbers such that

k k k
ak—l—Tan STZ%Lan—&—Tch—i—B, k=0,...,N.
n=0 n=0 n=0
Further suppose that 7y, <1 forn =1,...,N and set o, := (1 — 7v,)" L. Then

k k k
ak+7’an < exp <Tzoanfyn> [Tz()cn+B
n= n=

. k=0,...,N. (A.3)

n=0

APPENDIX B. PROOF OF THEOREM 3.1

For convenience of the reader, we now present a complete proof of Theorem 3.1. As a first step, we consider
the following linearized variational equations

(Oru(t),v)e + (@dzu(t), Oxv)e = {xu(t)Oc(t), Ozv)e Vo € HY(E), (B.1)
<atc(t)7 Q>€ + <6amc(t)> 81Q>$ + <76(t)7 q> - <6Z(t)7 q>$ Vq € Hl (5)7 (BQ)

where 2 € L*°(0,T; L?(€)) is some given function. In the following lemmas, we summarize the main results
about well-posedness of the corresponding initial value problem and derive a priori estimates for its solutions.

Lemma B.1. Let (A1) hold and T > 0. Then for any z € L>(0,T; L*(€)) and any co € L*(E), there exists
a unique weak solution ¢ € L*(0,T; HY(E)) N H*(0,T; H(E)') of equation (B.2) with initial value c(0) = cp.
Moreover, the solution can be bounded by

llell Lo 0,6:22(2)) + el 20,601 €)) < Ct (lcollpzey + 2l Loe 0,6:02(e)))

fora...e0<t<T with C; = Cy(B). If co € H(E), then additionally

10x¢l o< 0,:22(6)) + 10¢cl| L2(0,4512(6)) < Co (HCOHHl(S) + t1/2|\z||Loo(o,t;L2(g)))

with constant Cy = Co(, B,%,6) depending only on the bounds in (A1).

Proof. Existence of a unique weak solution follows by Galerkin approximation and standard arguments; see
[9,11] for details. To keep track of the constants, we give a short proof of the a priori estimates. Testing the
variational equation (B.2) with ¢ = ¢(t) yields

1d

5&”6(15)”%2(5) + 8105122y < Slle(t)llze) 2 ()] (e

=2

0
< Slle®lize) + 51O

N

Here we used the bounds for the coefficients for the first step and Young’s inequality with € > 0 for the second.
An application of Lemma A.2 with € = 1/t further yields

e 728y + Bll0xcl 20 4:12(6)) < €' (HCOHZLZ(g) +tHZH%2(O,t;L2(£)))'
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The first estimate then follows by noting that ||Z||2L2(O BL2E)) S t||z||%oc(O #:12(g))> Which follows by the Cauchy—
Schwarz inequality, and some further elementary computations. For the second bound of the lemma, we test
(B.2) with ¢ = Oyc(t) which yields

10sc()][7 2y + 2dt||ﬁl/26 ()72 ‘|‘ H“Yl/%(t)H%?(g)

2dt

[}

<Oz 22y 10se() || 2 (e) <

=1

1
1z@1Z2e) + 510172 e)-

|

By rearranging the terms, integration in time, and using assumption (Al), we obtain

=2
18:cll720,1:2(6)) + BllOzc(®) |72y < BllOzcollZa(ey + AllcollZze) + 8 121172012
This yields the second estimate and completes the proof of the lemma. O
As a next step, we now derive a priori estimates for the second solution component.

Lemma B.2. Let (A1) hold and T > 0. Then for any ug € L*(£) and ¢ € L>=(0,T; H'(£)), there ezists a
unique weak solution uw € L?(0,T; H*(£)) N HY(0,T; HY(E)') of (B.1) with initial value u(0) = ug. Moreover,
the solution can be bounded by

c
lullZ e 0. 22cey) + 2l Feorim ey < €T uollZz g

with constant C3 = C3(X, a, C,Cg) that only depends on the graph, on the bounds in assumption (A1), and on
the norm C := ||0z¢| po=(0,1;12(¢)) of the data.

Proof. Testing (B.1) with v = u(t), we obtain via assumption (A1) that

1d
5 5 1O ae) + 2l deu®llFe) < X

<X(ellOzu(t) L2 ey + (Ca + %)Hu(t)||L2(g))6||3mU(t)||L2(5) = (¥),

[u(t)]| oo (&) [0zt | L2(g) [|Onu(t) | L2(£)

where we used Lemma A.1 to estimate ||u(t)|| (). Choosing € = «/(4YC) and applying Young’s inequality
yields

() < Z1100u(t)22e) + Sllult)l|e)

with a constant C' = C(¥, a, C,Cg). Inserting this expression in the above estimate, rearranging some of the
terms, and applying Lemma A.2 further yields

Hu(t)||2L2(€) +Q||3acu||2L2(o,t;L2(£)) < BCtHUOHQL?(s)
The result then follows by taking the maximum over ¢ € [0, 7] on both sides. (]
By combination of the two previous results, we directly obtain the following assertion.

Lemma B.3. Let (A1) hold and T > 0. Then for anyug € L*(E), co € H'(E), and for any = € L>(0,T; L*(£)),
the linearized system (B.1) and (B.2) has a unique weak solution v € L*(0,T; H*(E)) N Hl(O,T,Hl(S)’) and
c€ L0, T; HY(E)) U HY(0,T; L?(€)) with initial values u(0) = ug and ¢(0) = cq. Moreover, there holds

Jul| Lo 0.7522(2)) < €47 [Juollz2(e)

with Cy depending only on the bounds in assumption (A1), on the geometry of the graph, and monotonically on
llcollz1 ey, 12l Loe (0,7:22 (e, and the time horizon T'.
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Based on the previous results, we can define a mapping
(I)T : XT — XT, Z = u, (B3)

where Xp = L>°(0,T; L*(£)) with norm |[v]|x, = ||v| £ (0,1;02(s)) and where u is the first component of the
solution of (B.1) and (B.2) with initial values ug € L?*(£) and ¢y € H'(E). By application of Lemma B.3, we
can immediately deduce the following result.

Lemma B.4. For any T > 0, ug € H'(E), and ¢y € L*(&), the mapping ®r is well defined on X1 =
L>(0,T; L*(E)). Moreover, for any R > |luo||r2e) there exists T(R) > 0 such that for all 0 < T < T(R),
O maps Br.r = {z € Xr : ||z||x; < R} into itself.

Proof. The assertion follows directly from the previous lemmas. O

With similar arguments as employed for the proof of the assertions stated in the previous section, we can
show that ®r is Lipschitz continuous on X7 = L>(0,T; L?(£)).

Lemma B.5. Let (A1) hold and let ug, co and T(R) be given as in Lemma B.4. Then for any 0 <T < T(R),
we have
|0r() = Dr(llxy < LAz —Flx, V2.2 € Brop

with Lipschitz constant L(T) = CsTe®™ and constants Cs, Cs independent of T.

Proof. Let (u,c) and (u,¢) denote the solutions of (B.1) and (B.2) with the same initial values ug € L?(£) and
co € HY(E) but with different data 2z and Z € By g. Then

(Ore(t) — 0ie(t), a)e + (BOxc(t) — BOLC(L), 0uq)e + (ye(t) — vE(t), ) = (02(t) — 62(), q)e
for all suitable test functions ¢ and 0 < ¢ < T In addition, ¢(0) — ¢(0) = 0. With similar arguments as in the
proof of Lemma B.1, one can see that
[0ac — 0xCllx, < 0Tz = 2| x,.- (B.4)
Next observe that u — u satisfies u(0) — u(0) = 0 and, in addition, there holds
(Opu(t) — u(t), v)e + (adyu(t) — au(t), Oyv)e
= (x(u(t) —u(t))0zc(t), 0rv)e + (XU(t)(Ozc(t) — 0xC(t)), Oxv)e

for any suitable test function v and a.a. 0 < ¢ < T. By choosing v = u(t) — u(t) and applying some elementary
manipulations, one can deduce that

=S llalt) = B0, + 2l deult) — 080 3 e
< Xlu() = @) = ) 100D 26 [ au(t) — D) 2o
XU = ) 102e(t) — Do28) | 26 | Dau(t) — DDl o) = (0) + (id).

With similar arguments as were used to bound the term (x) in the proof of Lemma B.2, the first term can be
further estimated by

L« . .
(0) < 7 l10ult) ~ A, u(1) |72y + Cllu(t) — ()72

with C' depending on the graph, on the bounds in assumption (A1), on the norms ||co|| z1(g) and |Jug||L2(g) of
the initial values, as well as on R and T(R) as required. Using Lemmas B.2, A.1, and (B.4), the second term
can be estimated by

N N 2 N
(i) < ZHawU(t) - 8l.u(t)|\%2(g) +C'0 Tz = 2|l Lo (0,1522(e))

with C’ depending on the problem data like C' as required. A combination of these estimates and an application
of Lemma A.2 finally yields the result. (]
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Problem (2.1)—(2.6) is equivalent to the fixed-point problem u = ®p(u). As a direct consequence of the
previous lemmas, one can see that for all 0 < 7" < T'(R) with T'(R) chosen sufficiently small, ®7 maps
Brr = {z € L>=(0,T;L*()) : ||2llL=(0,r;12(c)) < R} into itself and is a contraction. Hence, Banach’s fixed-
point theorem guarantees the existence of a unique fixed-point v € Brr with v = ®7(u). An application of
Lemma B.3 then yields the assertion of the theorem.

APPENDIX C. PROOF OF LEMMA 3.2

The assertion follows by local uniqueness, but for clarity, we present the arguments in detail: Let (4, ¢) and
(@, ¢) denote two weak solutions of (2.1)—(2.6) in the sense of Remark 2.3 on the time interval [0, T]. Moreover,
let

T* =sup{T > 0:4(t) =u(t) and ¢é&(t)=¢c(t) forall0<t<T}

and assume that T* < oo. From the regularity of the solutions, we deduce their continuity w.r.t time and
therefore u(T*) = a(T*) =: u* and ¢(T*) = &(T*) =: ¢* with u* € L?(€) and ¢* € H!(E). We now show that
a(t) = u(t) and é(t) = é(t) for 0 <t < T* 4+ T for some T > 0, which is in contradiction to the assumption
T* < oo.

Similar as in the previous section, we define Xp := Lo°(T*, T* + T; L*(£)) and a mapping

q)TZXT—>XT, Z = u,

where u is the first solution component of the linearized problem (B.1) and (B.2) on the interval [T*,T* + T
with initial values w(T*) = u* and ¢(T*) = ¢*. With the same arguments as in Lemmas B.3 and B.4, we deduce
that for any R > |[u*||12(g) there exists a T'(R) > 0 such that 7 maps Brr = {z € X : 2]l ¢, < R} into
itself for all 0 < T' < T'(R), and we may take R := max{||d| ¢ ,[|@] .} + 1 in the sequel. Moreover,

1®7(2) = e7(2)lx, < L)z — 2%,  VzZ€DBrr

with Lipschitz constant f/(T) = C~’5T666T and constants C~'5,~C~'6 independent of T'. In particular, there exists a
T > 0 such that ®r is a contraction and a self-mapping on Br r and therefore, the fixpoint equation

u = Pp(u) (C.1)

has a unique solution in BT7 gr. On the other hand, both @ and u lie in BT7 Rr by construction and they are both
solutions to the fixpoint equation (C.1). We thus conclude that 4@ = @ on [T™*,T* 4+ T] and by linearity of (B.2),
this also implies that ¢ = é on [T* + T, T]. This is the desired contradiction to the definition of T* and the
assumption that T < oco. ]

APPENDIX D. PROOF OF THEOREM 3.6
By formally differentiating the system (2.1) and (2.2) we obtain
Opw — Oz (@0, w) = Op(xwIye) + Oz (xudzd), (D.1)
Opd — 05(005d) = dw — vd, (D.2)

where w = dyu and d = 9;c are the derivatives of the solution (u,c). Similarly as in the previous section, we
will prove existence of local solutions via Banach’s fixed-point theorem. To this end, we consider the following
linearized system

(Orw(t),v)e + (@0,w(t), 0zv)e = (xw(t)Dxc(t), Oxv)e + (xu(t)Drd(t),v)e, (D.3)
(0:d(t), q)e + (B0d(t), 0xq)e + (vd(t),q)e = (02(t), q)e, (D.4)

for all v,qg € H(€) and 0 < t < T with z € L>(0,T; L*(£)) given.
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Lemma D.1. Let (A1) and (A2) hold and T > 0. Then for any wy € L?*(E), dy € H (&), and for any
2z € L®(0,T; L3(E)), the linearized system (D.3) and (D.4) has a unique weak solution w € L*(0,T; H(E)) N
HY0,T; HY(&)") and d € L*(0,T; H*(£)) N HY(0,T; L*(€)) with initial values w(0) = wo and d(0) = do.
Moreover,

lwll zoe0,7;22(e)) + llwllL2(0, 7501 (6))
< €CT (||w0HL2(5) + C/(T1/2||Z||Loo(0’T;L2(5)) + HaldoHLz(g))||u||L2(O7T;H1(5))) .

Proof. Tt suffices to prove the a priori estimate. Existence of a unique solution can then be obtained by Galerkin
approximation. According to Lemma B.1, we have

102l 0,228 < € (ol o) + 172112 0,022 )

for a.a. t € [0,T)]. Testing (D.3) with v = w(t) we obtain the differential inequality

5 lw®Za(e) + 2lldew®)ll7ze) < X ([wt)lze &) [0wc(t) | 2e) 10w () [ 22e)
+ )| (&) 10:d(E) || 2(e) 102w (t) [ L2 e ) -
Integrating between 0 and ¢, using that ¢ € L*(0,T; H*(€)),u € L?(0,T; H'(£)), applying the interpolation
inequality (A.2) and Gronwall’s lemma, we arrive at

t
w72 ) +/0 10:w(s) |72y ds < e (woliz@s)

t
e (t sup ||z<s>||%z<g>+||azdo|%z<g>) [ 1l ds).

0<s<t
The bound of the lemma is then obtained by taking the supremum over ¢ on both sides. O

Similarly to the previous section, we can now define the fixed-point map
\I/T : XT — XT7 zZ = w, (D5)

where X7 = L*(0,T; L?(£)) is chosen as before and where w denotes the first component of the solution of
system (D.3) and (D.4) with given initial values wy € L?*(€) and dy € H'(£). By the previous lemma, U7 is
well-defined and maps X into itself. As a next step, we verify that WU is a contraction, if T is chosen sufficiently
small.

Lemma D.2. Let the assumptions of Lemma D.1 be valid. Then
[Vr(z) —¥r(Z)lx, S LTz —2lx,  Vz,2€Xrp

with Lipschitz constant L(T) = C'P(T)T"/?e“QT) | where C',C are constants and P(T),Q(T) are polynomials
of T that only depend on the problem data and the geometry of the graph.

Proof. Let (w,d) and (@, d) be two solutions of (D.3) and (D.4) with the same initial values wy € L2(€) and
do € HY(E), but with different data z,Z € Xr. With the same arguments as in the proof of Lemma B.5, we
obtain

10xd — Oad xp < OT'2||2 — 2] x,. (D.6)
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Moreover, the difference w — w satisfies w(0) — w(0) = 0 and

(@ (w(t) — B(1)) ,v)e + (ad, (w(t) — B(H))  yv)e
= (x (w(t) — D)) ac(t), Dpv)e + (XD (d(E) — (1)), D,0)e.

By choosing v = w(t) — w(t), one can then deduce that

5 llw(®) = ()| Zae) + alldzw(t) — BB(E)Z2e)
< X(lw(t) = @(0) [ o= (&) 0zc(B)]] L2(e) 02w (t) — Oe@(t) || 2(e)
+ [[u(®)l| Lo (&) [10:d(t) = Oed(t)]| L2 () 02w (t) — Duw(t)]|L2(e))-

Applying the interpolation inequality (A.2), the estimate (D.6), and using the polynomial bounds from
Theorem 3.4, we can deduce the assertion of the theorem by integration and an application of Gronwall’s
lemma. (]

D.1. Proof of Theorem 3.6

Lemma D.2 shows that U is a contraction on X for T" sufficiently small. By Banach'’s fixed-point theorem,
the system (D.1)—(D.2) thus has a unique local solution. Since the system is linear w.r.t. w and d we can extend
the solution to arbitrary time-intervals via a bootstrap argument. The condition (A3) of Theorem 3.6 guarantees
that wy = 9yu(0) € L?(€) and dy = 9,¢(0) € H'(E). The piecewise H2-bound of Theorem 3.6 is obtained from
the strong form (2.1) and (2.2) of the system and the previous estimates.
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