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Abstract. We extend some previous existence results for quenching type parabolic problems
involving a negative power of the unknown in the equation to the case of merely integrable initial
data. We show that L!(Q) is the suitable framework in order to get the continuous dependence
with respect to some norm of the initial datum, giving answer, in this way, to this question
raised by several authors in the previous literature.We aslo show the global and local quenching
phenomena for such type of initial datum.
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1 Introduction.

The main purpose of this paper is to study the existence of nonnegative mild solution and the
”quenching phenomenon” of the singular parabolic equation:

u— Au+ xp=pu P =0 inQx(0,7),
u=0 on 082 x (0,7, (1)
u(+,0) = uo(-) on €,

where 3 € (0,1), Q is a smooth bounded domain in RY, ug > 0 and X{u>0} denotes the char-
acteristic function of the set of points (z,t) where u(z,t) > 0. Parabolic equations involving
as zero order term a negative exponent of the unknown are quite common in the literature
since 1960. The pioneering paper by Fulks and Maybee [17] was motivated by the study of the
heat conduction in an electric medium but in the modelling the singular term was of a sourcing
nature and so in the right hand side of the equation: the differences between the behavior of
solutions of such model with respect to our problem (1) are today well-known. Perhaps, one of
the first papers dealing with the first equation of (1) was [22] in the study of Electric Current
Transient in Polarized Ionic Conductors (in fact for 5 = 1). The literature on this type of
problems increased then very quickly and models arising in other contexts were mentioned by
different authors, specially when regarding the first equation of (1) as the limit case of models in
chemical catalyst kinetics (Langmuir-Hinshelwood model) or of models in enzyme kinetics (see
[10, 14] for the elliptic case and [3, 28] for the parabolic equation). See also many references in
the survey [21] and the monograph [19]). Many other variants of the equation were formulated
in terms of possible doubly nonlinear diffusion operators of the form



m— X w
0w — Al ™ w) + S = Mgy + (2. 1)), 2)

for some p > 1,m,q € R and k, A > 0. Here the above unknown u was formally replaced by
|w|™ *w and A,k denotes the usual p-Laplacian operator A,v = div(|Vo[P~2Vv): see[24] for
=2 and m > 1, and [8, 20] for the case of p#£2 and m = 1. We also mention the formulation
considered in [31, 32] in terms of a non-divergential equation. For instance, the case p = 2 and
m # 1, and k € (0, 1) was associated to some models arising in plasma physics, and nonlinearities
on the gradient appear in some geometrical problems (see references and examples in [23]). We
also mention that this equation also arises in the context of the study of the so-called Euler-
Poisson system in Maxwell-Vlasov problems (see [1]) and in hydrodynamic quantum fluids (see
[18]). As a last mention in the modelling, we want to point out that similar problems, but with
f > 1 (and mostly with initial conditions and initial data implying the strict positiveness of
the solution u) arise in the so-called MEMS materials (Micro Electromechanical Systems): see,
e.g., the monograph [27]. Obviously, what makes specially interesting equations like (1) and (2)
is the fact that the solutions may raise to a free boundary defined as the boundary of the set
{(z,t): u(z,t) > 0}. In many contexts the boundary conditions are not zero but, for instance,
u = 1 and thus, the terminology of ”quenching problem” was used in the literature to denote
the appearance of blow-up result on du for the first time in which u = 0 (see, e.g., [22, 26, 28]).
In spite of such a long list of references, most of the theory in the literature deals with
bounded (quite often even assumed continuous) initial data. We must add that even so, it is
today well-known that the uniqueness of solution fails (see [33]) except for the case in which
there is not a free boundary (see [9]). In particular, it is know that the solution is not necessarily
continuously dependent on the norm |[ug|| e (q)- The main purpose of this work is to deal with
initial data satisfying merely

0 <ug € L(Q)

and to show that L!'(f2) is the suitable framework in order to get the continuous dependence

with respect some norm of the initial datum, giving answer, in this way, to this question raised
by several authors in the previous literature. To be more precise, we introduce the notion of
solution we shall use in this paper:

Definition 1 A function u € C([0,T); L*(Q)) is called a mild solution of (1) if X{u>0}u*ﬁ €
LY x (0,T)) and u fulfils the identity

u(-t) = S(t)uo(-) —/O S(t = 8)xqusoyu ? (-, 8)ds in L}(Q), 3)

where S(t) is the L'(Q)-semigroup corresponding to the Laplace operator with homogeneous
Dirichlet boundary conditions.

We recall that the L!(£2)-semigroup S(t) corresponding to the Laplace operator with homo-
geneous Dirichlet boundary conditions was considered by many authors since the seventies (or
even earlier) of the past century and that the associated weak solutions S(t)ug can be charac-
terized by multiplying by suitable test functions (see, e.g., [4, 6, 7] and the exposition made



in Chapter 4 of [10]). In particular, we know that any mild solution u belongs to the space

L3(0,T; Wy (Q)), for any s € (1, %ﬁ), and satisfies that

/ w(z, )y (x, t)de + / / Vu(z, s) - Vib(z, s)dzds

/ /X{u>0}u 2, $)(w, 5 dxds_/ / 2, 8)(x s)dxds+/u0( Vb (, 0)dax

for any test function ¢ € WhH*(0,T; L' (2)) N L>(0, T; Woloo(Q)) and almost every ¢t € (0,7).

The main results of this paper are the following:

Theorem 2 Let 0 < ug € LY(Q)). Then, there exists the (global) mazimal nonnegative mild
solution w of (1), i.e. such that for any other mild solution v of (1) we have 0 < v < u in
Q x [0,T]. Moreover, for any 0 <7 < T, u € L*(1,T; W012(Q)) NL>®(Q x (1,T)).

Concerning the quenching phenomenon, we recall that since there is lack of uniqueness of
solutions, it looks difficult to apply, directly, super- and sub-solutions methods to study it and
the free boundary defined as the boundary of the set {(x,t): u(x,t) > 0}. Our alternative is the
application of local energy methods available for many types of evolution equations and systems
for the last thirty years of the last century (see, e.g., the monograph [2] and its many references)
but with the new fact that our initial datum does not need to be in the natural energy space
defined over L?(1).

Theorem 3 Let 0 < ug € LY(Q). Then, if v is any nonnegative mild solution of (1), there
exists a finite time, T* > 0 such that v(-,t) vanishes in a.e. in Q fort > T*. Moreover, T* only
depends on |[uol|1(q), N and [Q].

Finally, concerning the spatial behavior of the free boundary we have

Theorem 4 (Instantaneous shrinking of the support) Let 0 < ug € L'(Q) and let v be any
nonnegative mild solution of (1). Then, there exist a point xo € 2, a parameter u € (0,1) and a
finite time t* < T, only depending on ||uo| r1(q) and N, such that u(z,t) = 0 in the paraboloid
{(z,t) : |x —xo| < (t =), t € (t*,T™)}.

Some remarks about global statements of the above result will be given later. The paper is
organized as follows: section 2 is devoted to the proof of Theorem 2 and the proofs of Theorem
3 and Theorem 4 will be given in section 3.

The consideration of the more sophisticated equation (2) in the L'(Q)-framework requires
sharper gradient estimates and is the main object of the paper [8].

2 Proof of Theorem 2

We shall follow a scheme of approximation similar to the one used in [33]. We start by considering
the problem
Opue — Aue + ge(us) =0 in Q x (0, +00),
us =0 on 02 x (0, +00), (4)
ue(+,0) = uo(") n (2,

@]



with
= {0 if s <0,
JeWS = w(s)s™ if s > 0.

where 1.(s) = ¥(£) and ¢ € C*°(R) is a non-decreasing function on R such that ¥ (s) = 0 for

€
s <1, ¢(s) =1 for s > 2. The main idea of the proof is to construct the maximal solution of

(4) by passing to the limit in the solutions u. of (4) as € — 0. Our proof differs, and offers an
alternative, to the approach to the existence of solution presented in [20].

First of all, we observe that for any fixed € > 0, g. is a global Lipschitz-continuous function.
Then, we get easily to the following result:

Theorem 5 There exists a unique nonnegative mild solution u. € C([0,4+00); L1(Q)) to problem
(4),i.e. satisfying, for any t > 0,

t
ue(t) = S(tyuo — /0 S(t — 0)ge (ue(s))ds. (5)

2+a,14+5 =

Moreover, for any0 < 17 < T < 400, and for some a € (0,1), we have u: € C (Qx(7,T)).

x,t

Proof: Concerning the existence, we shall follow some rather classical arguments and so, we
give its proof in the appendix section at the end of the paper. Concerning the uniqueness, the
proof is an immediate consequence from the lemma below. ]

Lemma 6 For any0 <7 < T, let v; € L®(Q x (7,T)) N L3(7, T; W012(Q)) (resp. va) be a mild
sub-solution (resp super-solution) of (4). Then, we have vi < va, in Q x (0,T).

Proof: (of Lemma 6) We shall use a L?-technique. We introduce the truncation function

s if |s| <k,
sign(s)k if |s| > k,

Tii(s) == {

and its primitive integral

“ 1 1
Sk(u) == /0 Ti(s)ds = §\u|2X{|u|<k} +k (!U\ - 2k:) X{ju|>k}-
Let us consider the equation satisfied by the difference between v, and vg
Or(v1 — v2) — A(v1 — va) + ge(v1) — ge(v2) < 0.
Then, using the test function T7(v4.), with v:i=v; — v9, we get for any 0 < 7 < ¢,
t t
/ S1(vy(t))dz + / / Vo, |?dzds +/ / (9:(v1) — ge(v2)) Ty (v )dads < / S1(vy(7))dz.
Q T JQ T JQ Q

Since g. is a global Lipschitz-continuous function, it follows from the last inequality that

/Q Sy (v (t))dz < C(e) / /Q 10| Ty (vg )dads + /Q S1(vs (7))da. (6)



By passing to the limit as 7 — 0 in (6), noting that [, S1(v4(7))dx — 0, we obtain
T—

/ Si(vy(t))dx < Cle / / |v|T (v )dzds. (7)
On the other hand, we observe that
[v[Ti(vy) < 281 (vy). (8)

Combining (7) and (8) we deduce

/51 v4(t))dx <2C(e / /51 vy )dzds.

Then, if we define y(t fQ S1(v4(t))dz, we obtain the ordinary differential inequality

d

Ly(t) < 20(u0e)

y(0) = 0.
Thus, by Gronwall’s inequality, for any ¢ > 0, y(¢) = 0, and so v (t) = 0, which completes the
proof of the lemma. O

Now, we shall show the existence of a solution of (1) by passing to the limit as ¢ — 0.

Theorem 7 For any fized € > 0, let u: be the unique solution of (4). Then, there is a subse-
quence of {u:}. (still denoted as {uc}:) such that, for any T > 0, u. converges to a function u
in L"(0,T; WOI’T(Q)), for any r € (1, %ﬁ) and g:(us) converges to ufﬁx{uw} in LY(Q2 x (0,T))
as € — 0. Furthermore, u is a mild solution of (1).

Proof: It follows from (5), the fact that g.(u.) > 0 and the regularizing effect of the L' () —semigroup
(see, e.g., [30] and [5, Proposition 2.1]) that, for any ¢ > 0,

0 < ue(x,t) < S(tyuo(x) < Ct % [|ug|| 1. (9)

The constant C in (9) merely depends on N, |€2|. Then, u. is bounded locally in time.
For any 0 < 7 < T', integrating equation (4) on Q x (7,7 yields

T T
/ua(x,T)d:z:—/ Vug.ndads—i-/ /ga(ug)dxds:/u(x,T)dm,
Q T o0 T Q Q

where n is the unit outward normal vector of 9. Since Vu..n <0 on 9 x (7,7T), we get

ue(z, T)dx + ! 9= (ue)dxds < | u(z,T)dz,
Q r Jo Q

Passing to the limit as 7 — 0 in the last inequality asserts

T
/QUE(JU,T)dx—i-/ /an(ug)dﬂisg ol 1 (q)- (10)
0
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By using [4, Lemma 3.3], we obtain
uell s o,7w0m ) < €7 T, Q) (Ilge (ue) L1 (x 0,y + NluollLr () » (11)
with s,7 > 1 such that 2 + % > N + 1. Combining (10) and (11) we get
el o ey < OO T Dol ey, (12)

with r = s € [1, %—ﬁ) Thus, for any r € (1, %—ﬁ), {Oyuc}e is bounded in L1(0,T; W*”/(Q)) +

L' (2 x (0,T)) by a constant independent of e. Then, the sequence {u.}. is relatively compact
in L}(Qx (0,T)) (see [29]) and there is a subsequence of {u.}. (still denoted as {uc}) such that

u-——u in L*(Q x (0,7)). (13)
e—0

(We denote that any passage to the limit is up to a subsequence in the sequel). Next, we claim
that
ue(z,t) | u(z,t), forae. (z,t) € Qx(0,7T). (14)

Indeed, it is enough to show that {u.}. is a non-decreasing sequence. We have for any ¢ > &’ > 0,
ge < go on R. Then,

Opue — Aug + gor(ug) > Opue — Aug + go(ue) = 0.
This implies that u. is a super-solution of the equation satisfied by u.. Thanks to Lemma 6,

we get us(z,t) > u(x,t), for a.e. (x,t) € Q x (0,T), likewise we get the claim (14).
Next, we shall show the convergence of the gradients. Let us first demonstrate that

Vu. — Vu  in L'(Q x (0,7)). (15)
e—0

For any ¢, > 0, we consider function v, ./:=u. — u.s and the difference between the equations
satisfied by u. and
815”6,5’ - Avs,s’ + ga(ua) — 9e (ue’) =0. (16)

For any § > 0 and any 0 < Ty < +o00, we take T5(v. /) as a test function for (16). Then, we get

To
[ Sitvec@nde [ [ V(0.0 Pdods
0 0o Jo
To
+/0 /Q(ge(ug) — gor(uer)) Ts(ve o) dds = /(255(v576/(0))da:. (17)
It follows from (17) that
To TO
/ / \VT5(ve o) *dads < 5/ / ge(ue) + ger (uer )dzds. (18)
0 Q 0 Q
Combining (10) and (18) yields

/ Vo, o [2deds < 20 |uoll L1 (q)- (19)
{[v..os (2,0)]<8}NQx (0,T))



Next, we have from Holder’s inequality

/ |Vve o |dads
{lvg o (z,t)|<63N2%(0,T0)

D=

< mes{Q x (0,Tp)}2 ( /{ |vu€,sl|2dxds> . (20)

‘Ua,a’ (z,t)|<6}IN2x(0,Tp)

From (19) and (20), we get

/ |V or|dzds < OV, (21)
{lv. s (2,t)|<83NQ2x (0,T0)

where C' = C(|Q], To, ||uol[z1(q))- On the other hand, using Hélder’s inequality again yields

Sl

/ Vg or|dads < / |V oo |"dads
{lve s (2,8)[263N2x(0,T0) {lve er (2,8)[ 263N (0,To)

xmes ({[veer (@, 0] = 8} N x (0,T0)) "7 |

with some value r € (1, %—ﬁ) By inserting (12) into the last inequality, we obtain

/ Vg or|dads <
{|’UE’E/(1‘,t)|2(5}ﬂQX(O,T0)
_1
C(ﬁ ’Q‘7T07 HuoHLl(Q)) X mes ({’UE,E’(xat)‘ > 5} N x (OvTO))l " (22>

Combining (19) and (22) induces

/TO/ |V or|dxds < C (\/g—i— mes ({|veer(z, )| > 6} NQ x (O,Tg))lf%) . (23)
o Ja

We observe that v, . converges to 0 in measure by (13) or (14). Then, letting €,&’ — 0 in (23)
leads to

To
limsup/ / Vv or|dzds < CVS.
0 Q

e,e’—0

The last inequality holds for any § > 0, so we obtain (15).

Let us show now a sharper convergence: for any r € (1, %—ﬁ),
u——u i L7(0, Tp; Wy (). (24)
E—r

Indeed, the conclusion (24) just follows from (12), (13), (15) and Vitali’s theorem.
Next, we show that for any Ty > 0, there is a subsequence of {g.(uc)}e such that

9 () —u ™ xpus0p in LY x (0,T)). (25)
More precisely, we claim that the above subsequence satisfies, from Fatou’s lemma, that

lim inf ge (ue) = u™xgus0y i LN x (0,7)) (26)

7



and that
u € C([0, Tol; LY (Q)). (27)

Let us skip the proof of (25) (or (26)) for the moment and let us first show (27) if (25) holds.
For any 0 < t < Ty, we use the argument of (17) with 6 = 1 to get

[ sitoeotras+ | t [ 973 0ePads + [ t | (6:0) = 9w Ti s = o

and so
/Sl Ve o) (t)dx </ /|gE Ue) — ger (uer)|dxds. (28)

On the other hand, we observe from the expression of S that

/Q‘”s,s’(t)‘X{|v67€,(t)|>1}d$ < 2/951(1)575/)(15)@0,

and using Holder’s inequality it yields

1 1
2 2
/vae )Xo, <1y < Q]2 (/ |ve.er (8)1*X (o, ,(t)|<1}d93) < (2\Q|/951(Ua,a')(t)d$> :

Thus, we obtain

1
2
/ oo ()] < 2 / S (veor(t)da + (219\ / 51(1;575,(75)61;6) . (29)
Q Q Q
It follows from (25), (28) and (29) that

lim |lve o (t)][z1() =0, uniformly in [0, To].
=0

)

In other words, we have
lir% |ue(t) — u(t)||pr @) = 0, uniformly in [0, Tp). (30)
E—

Thanks to (30), for any 6 > 0 (small) there exists a positive number €5 > 0 such that

sup |Jug; () — u(t)||L1(0) < 0. (31)
tE[O,To}

Now, we consider for any ¢, ty € [0, 1]
[u(t) — u(to)ll 1) < llu(t) = ue; ()l L1(a) + llues (t) — ue; (to)ll L1 (0) + llue; (to) — ulto)ll ()
By (31), we get from the last inequality
l[u(t) — ulto)l|L1(q) < 26 + [Jue,; (1) — ey (o)l L1 (a)
Letting t — to and noting that u., € C([0,T]; L*(Q)), we get for any § > 0,

li?sup ||u(t) — u(to) HLl <20 + hinsup [lues (t) — uaa(to)Hy(Q) = 20.

—to

This implies the conclusion of (27).

Now, to prove (26), we shall use a suitable gradient estimate which will be obtained by the
so-called Bernstein technique in a similar way to [33, Lemma 3.1] (see also [9, Lemma 2.4]).



Lemma 8 There is a positive constant C > 0 such that for any fized T > 0, we have

B+1

vuﬁ(:c,t)‘ <C (1+)

B+1

U (1) 2

me)) (1 F(t—T)2+ d(x)”) ,in Qx (1, +00), (32)

with d(z) = inafsz |z — yllg~, the distance from x to the boundary of the domain Q. Moreover, if
ye

u= liné Ue, then Vu5—0>Vu, in L2 (2 x (0,+00)) and we have the estimate
E— E—

Vu(z,t)] < C(N,|Q, B)u'7 (1 + (T¥||uo|m<m)ﬁ;1> (1+(¢=n"7+d@) ). (33)

Proof: (of Lemma 8) In fact, we observe that, for any 7 > 0, u.(7) € Cp(2). Then, we can
mimic the proof of [33, Lemma 3.3] but by considering u.(7) as the initial condition instead of
ug in order to get (31). In Q x (7, +00), we rewrite the estimate (32) as follows:

B+1

Ue(T) 2

|Vue(z,t)| < C(B)u:%ﬁ (1 +

> (1+(t77)’% +d(x)*1>. (34)

L>(Q)
Combining (9) and (34) we deduce that

1—

[V, )] < O(N, 9], B)us™ (1 = (T—fiuuaul(m)ﬁ?) (1+-n 7 +d@) ). (39)

Passing to the limit as ¢ — 0 in (35), we get (33). By (24) and (35), we conclude that
Vu5—0>Vu, in L2 (2 x (0, 4+00)). O
e—

loc

Remark 9 The uniqueness result in Lemma 6 plays an important role in the proof of Lemma 8.
Indeed, the proof of Lemma 8 (following [33, Lemma 3.3]) uses a regularization of ue, say ey to
get (31) in the terms of uc,. After that, passing to the limit as n — 0, we get the conclusion of
Lemma 8. The uniqueness result ensures that u. ; converges to the unique solution u. mentioned
above.

Now, it is sufficient to show the claim (26). Indeed, using (10) and Fatou’s lemma asserts
that there is a non-negative function ® € L!(Q x (0, 7)) such that

liminf g.(us) = ® in L'(Q x (0,7)). (36)
e—0
Furthermore, we observe that
gE(UE)($at) > gE(UE)X{u>0}(mvt)v for a.e. (mvt) € x (OaT)v
which implies that
lim i(])nfgg(ue)(x, t) > u_ﬁx{u>0} (z,t), for ae. (x,t) € Qx (0,T). (37)
E—r
It follows from the Lebesgue’s dominated convergence theorem that

u_6X{u>O} <® and u_BX{u>O} € Ll(Q X (OvT)) (38)

9



Now we shall use a L'-technique. For any fixed n > 0, we use the test function v, (uc)e,
® € CX(Qx(0,T)) to the equation satisfied by u.. Then, an integration by part gives us

/ (—\I/n(ug)atcﬁ + 1|Vug]21// <u5> ¢ + Yy (ue)Vue - Vo + ga(ue)zpn(%m) dxds = 0,
Supp(¢) n n
where

¥ (w) = [y (s)as.

By (14), (33), we can pass to the limit as ¢ — 0 in the last inequality in order to get
1
/ (\Iln(u)ﬁtgf) + —|Vul?y' <u> ¢+ Yy(u)Vu - Vo + u_B¢n(u)¢> dxds =0, (39)
Supp(¢) n n

From (33), (38) and the Lebesgue’s dominated convergence theorem, it is not difficult to verify
that

lim (—\Iln(u)atqﬁ + Yy (w)Vu - Vo + u_ﬁwn(u)qﬁ> dxds
)

10 Supp(e

- / (—u@tqﬁ FVu-Vé+ u_ﬁx{u>0}¢) dzds, (40)
Supp(¢)

with any term of the left hand side converges to any term of the right hand side in order.
On the other hand, it follows from (33) that

v (5)e

1

/ |Vu|? utPdxds
" J Supp(¢)

1
dxds < C(gb)/
' J Supp(¢)n{n<u<2n}

< 2C(¢) uPdxds.
Supp(¢){n<u<2n}

Then, by the Lebesgue’s dominated convergence theorem and (38), we obtain
lim uwPdzds = 0.
170 J Supp(g)n{n<u<2n}

This leads to

lim 1|Vu|21// <u> ¢pdxds = 0. (41)
120 ) Supp(p) 1 n
Combining (39), (40) and (41) yields
/ (—uatqs £ Vu-Vé+ u*ﬁx{wo}qs) dads = 0. (42)
Supp()

Note that (42) says that u is a weak solution of (1) in Q x (0, +00). However, this is not enough
to conclude that w is a mild solution of (1).
Since u, is a weak solution of (4), we have

/ (—ue0id + Vue - Vo + g (ue) @) deds = 0.
Supp(¢)

10



The passage to the limit as e — 0 provides us

/ (—udid + Vu - Vo) drds + lim ge(us)p drds = 0. (43)
Supp(¢) £20 S Supp(e)
By (42) and (43), we get
+o0 +o0o
lim / ge (ue)pdxds = / / u_ﬁx{u>0}¢dacds. (44)
e=0Jo Q 0 Q

Thanks to Fatou’s lemma, (36) and (44), we obtain for any non-negative ¢ € C2°(£2 x (0, +00)),

+o0 +00
/ / u P X pusoypdads > / / dodwds.
0 Q 0 Q

We deduce, from this last inequality and (38), that
u_ﬁX{u>0} =&, ae. in Q x (0,+00);

in other words, that claim (26) holds.
Now, it is clear that u is a mild solution of (1) since we have

t
ue®) = S(thuo ~ [ S(t = $g(usls))ds. (15)

0
and the conclusion follows by passing to the limit as e — 0 in (45) with the help of (26). O

Finally, we shall show that the solution u constructed above is the maximal solution of (1).
Theorem 10 Let v be any mild solution of (1). Then, we have
v<wu inQx (0,400).
Proof: First of all, we claim that any mild solution v of (1) satisfies
ve L3r, T; Wy () N L®(Q x (1,+00)), for 0 <7 < T < +00. (46)

Since the arguments are rather classical we skip the proof of (46) for the moment but we shall
prove it in the Appendix section. Then, assumed (46), we have for any £ > 0,

0=0w—Av+ viﬁx{wo} > 0w — Av + +g:(v).
This implies that v is a sub-solution of (4). Applying Lemma 6 to v and u. we get
v<wu. inQ x (0,400).
Letting ¢ — 0 we arrive to the desired conclusion. O

Remark 11 It can be shown (see, e.g., [9, Lemma 2.4], [33, Lemma 3.1]) that if 5 > 1, no mild
solution can exist. Nevertheless, by extending the notion of solution (by requiring merely that
X{u>0}u_ﬂ € LY0,T;LY(2,d))), it seems possible to show, as in the elliptic case (see [12, 13]),
that such extended notion of solution exists even if B € (0,2) and also for suitable initial data
merely in ug € L*(Q,d). Here again, d(x) is the distance from x to the boundary of the domain
Q (this could follow the same lines of proof as in the elliptic case [15]).
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Remark 12 [t is easy to see that the above proof allows to get some extra information on the
reqularity of the mild solution. In the following, we list some of such properties but since the
arguments for their proof are today rather classical we leave the details to the interested reader
(see also the proof of Theorem 13 bellow):

1. ul=P ¢ Lﬁ(Q x (0,T)), t%u() € L0, T;LY (), u € C(Q x (0,T)) and for any 7 > 0,
u € L®(1,T; H(Q)) and uy € L*(1,T; L*(Q)).

2. If up € L*(Q), then u € L*(0,T; HY(Y)) and if we define

D(u,0,T) := esssup/ lu(z, s ]2da:+/ (‘VU’Q + \u\1_6> dxdt, (47)
s€(0,T) x(0,T)

then we have D(u,0,T) < 400.
3. Finally, ifug € H} (), then yu € L2(0,T; L*(2)) and u € L*°(0, +00; H} (2))NL2(0, +-00; HL(2)).

3 Quenching phenomenon in a finite time

It is well known (see, e.g., [16]) that since, for any 7 > 0, the maximal solution u belongs to
L (7, 400; HE (Q)) N L2(7, +00; HY(Q)), u(z,t) — 0 as t — +oo. In this section, we shall show a
stronger property: in fact any mild solution of (1) vanishes after a finite time, likewise Theorem
4 will state. As a previous comment, we recall that thanks to Theorem 10, it is enough to show
this property only for the maximal solution u.

Theorem 13 Let u be as in Theorem 7. Then, u(t) vanishes on the whole domain 2 after a
finite time T*> 0. Moreover, T* only depends on ||lug| (), N and |].

Proof: First of all, we establish the energy equation for u (local in time). By multiplying the
equation of u. by u. and integrating by parts, we get for any 0 < 7 < t < 400,

1 t t
3 / (Jue(t)]? = |us(1)|?)da —|—/ / |Vue|*dxds +/ / ge(ug)usdxds = 0.
Q T JQ T JQ

By passing to the limit in the last equation as € — 0, we deduce that

5 [ =Pyt [ [ updsds + [ [ wt-Paeas <o (48)

Then, usual variational arguments leads to the fact that for a.e. t € (0,+00),,

$<;Aw@w@>+4ﬁm@ﬁm+lflme:a (49)

On the other hand, from the Gagliardo-Nirenberg inequality, we have
()]l 2y < CN, )V ul) |72y lu(®) 1 1 (o (50)
with 6 = N+2’ and C(N,0) = C(N). Moreover, for any fixed 7 > 0, (9) yields

_N
ijwmwmsammmamwﬁﬁzmﬂ
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Thus, we have for any t > 7,

ul_ﬁ X —5 U x.
R Ty ROT (51)

Q

Combining (50) and (51), we deduce that

MO B0y < € ([ 19utt) de) (a2 [ u(t)d:c)l_e
C(N )(/Q\vu( );%m)Q </Qu1_f3(t)dx>1_9
N) ( /Q |Vu(t)2dz + /Q ulﬂ(t)dx>g+10.

MR (/ lu(t) 2d1:> < (N </ Vu(t |d:c+/ (t)da:), (52)

with y: = 515 = %jﬁ Hence, from (49) and (52), we get for any ¢ > 7,

IN

IN

Then,

S(t) + KD (1) < 0. (53)

where
2B8(1—-0)

—/\u(t)Ide and K(7):=2C(N)"'M, *7°
Q

Thus, since u(7) € L?(2), for any 7 > 0, and since v € (0, 1), w(t) vanishes after a finite time
(see, e.g., [2]).

Finally, we shall show that the vanishing time (i.e. the quenching time) of u(t) can be esti-
mated by a constant only depending on |lug||z1() and N, [©2]. In fact, by the smoothing effect
estimate (see [5, 30]), we know that

w()? = a2 < O fluollzaey
Thus, by integrating in the ODE (53), we get for any t > 7,
W) + (1 - DEEE - < (e Fulpg) - (54)
Let Tynin be a minimum vanishing time of u(t). According to (54), we have for any 7 > 0,
Tonin < T(7) =7 + C1(N, 7, [Q) 7 2 0K (7)™ luo |7 -
By a computation based on the definition of K(7) and M (7), we obtain

_(NO=
T(r) = 7+ Col, @y (5 HVBA00) o P02 o e g 37,
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But
mln{T 4+ Cyr ™™ HUOHLl(Q)} =70 + Cory ||u0\|%§ o

with TC”H = a1 Cs||uo |72 i) Then, the previous equality gives us
. —a1 (11+1 . *
min{7 + Cor™* fluo |73 )} = Cslluoll i gy =17
with C3 = C5(N,~,|€2|). Then, T} < T*, which completes the proof. O

Remark 14 The quenching property was established in the previous literature (see, e.g., [20,
33]) only for the special case of bounded initial data or ug € L*(Q); and so, the obtained quench-
ing time T* was always depending on |[uol|rec(q) or |luollz2()- Thus, our result is sharper in
the sense that we merely require that ug € L'(12).

Remark 15 The phenomenon of extinction in finite time was earlier well known for the case of
absorption terms with a positive power less than one (which corresponds to the case 5 € (—1,0]
in our formulation). See the exposition and references quoted in [2].

We shall end this paper by showing that the quenching phenomenon has a local nature in
the sense that according to the initial data, the solution may start to vanish in a small subset of 2.

Proof: (of Theorem /) Thanks to the additional regularity mentioned in a previous Remark
the proof is a direct application of [11, Theorem 4.2]. Indeed, even if ug € L'() the maximal
solution satisfies that

D(u,7,T) := esssup/ lu(x, s)|? da +/ (|Vu\2 + \u| )dmds < +o00,
se(r,T Qx(1,T)

for any 7 > 0. Moreover, we can choose t* € (0,7") such that energy D(u,t*,T) may be as small
as we wish and thus, the conclusion comes from the application of [11, Theorem 4.2]. d

Remark 16 Some estimates on the behavior of X{u>0}u*f3(t) near the quenching time T* can
be found in [15] (see also its references). We also point out that in our framework (i.e., for
B € (0,1)) the gradient estimate (33) implies that on the free boundary (defined as the boundary
of the set {(z,t): u(z,t) > 0}), we have not only that u = 0 but that also Vu = 0. This property
fails if B> 1 (see [15, 22]).

Remark 17 Other qualitative properties of the free boundary (as the "finite speed of propaga-

tion” or the "finite waiting time” properties) can also be obtained as application of the results
of [11, Theorem 1] under additional information on the initial datum ug.
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4 Appendix

4.1 Proof of Theorem 5

Let us regularize the initial condition ug by considering a nonnegative sequence {ug }r C C2°(12)
such that wug o in L'(2), and consider the problem
——+o00

oo — Avg + g-(vr) =0,  in Q x (0,7),
v =0, on 09 x (0,7T), (55)
vE(+,0) = ug k(- on 2.
Since g, is a global Lipschitz-continuous function, the classical result ensures the existence and
the uniqueness of a classical solution vg. Moreover, v, fulfils that for any ¢ > 0,

t
wlt) = Sthuo — [ S(t = g(un(s)ds. (56)
0
Next, we claim that, for any 7' > 0, v > 0 in  x (0,7). Indeed, it is sufficient to show that

i ,t) > 0.
(x,t)gflllil(O,T) Uk(x )_

We can assume by contradiction that there is a point (zg,t9) € €2 x (0,T") such that

i ,t) = ,to) < 0.
oln vk (2, t) = v(zo,t0)
Let Ug(x,t):=vg(x,t) + dt, with § > 0 small enough such that Tx(xq,to) = vi(zo,to) + dto < 0.
This implies that 7y, attains its minimum at a point inside of Q x (0,7, say (z1,t1) € 2 x (0,7,
and Tk (x1,t1) < Uk(x0,t0) < 0. Then, we have 0,vk(x1,t1) = 0 and Avg(x1,t1) > 0, so

0 = Owg(x1,t1) — Avg(xr,t1) + ge(vp(z1,t1)) = (Ok(x1,t1) — ) — ATk (21, t1) + 0.

This leads to a contradiction. Thus, we get the claim.

Next, we proceed as in the proof of Theorem 7 to get vy — ue, in L"(0, T} WOI’T(Q)), as k — +oo
(up to a subsequence if necessary), and that u. € C([0,T]; L*(€2)). Then, it suffices to pass to

the limit in (56) as k — +o0 in order to get (5).
It remains to show now that u. € Ci;a’pﬁ(ﬁ x (1,T)) for any 0 < 7 < T' < 400, with some

a € (0,1). Indeed, applying the result of [25] to vy we obtain that dyvg, Vg, D%ixjvk € LP(Q2x

(1,T)), for p > 1. When p is large enough (such as p>N +2), we have that vy, € C;’f (Qx(7,T)),

for some o € (0, 1). Note that v is bounded in Cj’f (2 x (1,T)) by a constant independent of k.
Therefore, Ascoli’s theorem implies that there is a subsequence (still denoted {vy}) such that

vpy——ue  in Coi2 (% (1,T)).
k—+o0 ’

On the other hand, u. satisfies equation
Opue — Aue = —ge(ue).

But, since g. is Lipschitz-continuous, we have that g.(u.) € C;f (2 x (7,T)). Then, the conclu-

2+a,14+35 =

sion u: € Cp 4 (2 x (7,T)) follows from the a-Holder regularity of parabolic equations.
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4.2 Proof of claim (46)

Let v be a mild solution of (1) and let us consider the following problem:
o0v— AT+ f=0, inQx(0,7),
v =0, on 02 x (0,7), (57)
7(+,0) = ug() on .
where f::v_ﬁx{wo} € L'(2x(0,T)) and 0 < T' < +o0. Then, a classical result (see for example
[4, Lemma 3.3]) ensures that there is a unique mild (or weak) solution T of (57). Moreover, [4,
Lemma 3.4] asserts v = v in Q x (0,7"). To prove (46), it is enough to show that, for any
0<7<T<+o00,v € L*7,T; WO12(Q)) Indeed, let {f,}n C C(Q2 x (0,400)) be a sequence
converging to f in L*(Q x (0,+00)) as n — +o00. Then, there exists a unique classical solution
of the following equation:
0yU, — AT, + frn =0, in Q x (0,7),
Uy =0, on 082 x (0,7)
Un(+,0) = ugp(-) on €.
Consider the difference between two equations satisfied by 7, and ¥y,:
8t(in *@m) - A(En - Em) + fn - fm = 07

Multiplying the above equation with v, ,,:=v,, — U, and integrating by parts we get

% / (Bm)2(T)dz + / / (V5 | dds — / / ) vnmdacds—i—; /Q (Bm) (7).

This implies

/ /Ianm\ dxds</ /|fm Fal | mldeds + = /(vnm) (7)dz.

The fact that (f, — fn) converges to 0 in L'(Q x (0,T)) as n,m — -+oo, and that {v,}, is
bounded by (9) assert that

T
lim / / | frn — fnl|Un,m|dads = 0.
n,m—-+00 - Q

Moreover, using the same compactness argument as in the proof of Theorem 7, we get

lim (Tnm)2(7)dz = 0.

n,m—-+00 Q

Finally, combining the last three inequalities, we deduce that

T
lim / / VO, m|*dads = 0.
n,m——+oo - Q

Then, the uniqueness result implies that {Vw,,},, converges to Vv in L2(Q x (7, T)) and we reach
the conclusion.

Acknowledgement 18 The research of the first and second authors received the support from
the ITN FIRST of the Seventh Framework Program of the European Community’s (grant agree-
ment number 238702). JID was partially supported by the project ref. MTM2011-26119 of the
DGISPI (Spain) and the Research Group MOMAT (Ref. 910480) of the UCM.

16



References

1]

2]

A. Ambroso, F. Méhats and P.A. Raviart, On singular perturbation problems for the non-
linear Poisson equation, Asymptotic Analysis 25, 39-91, 2001.

S.N. Antontsev, J.I., Diaz and S. Shmarev, Energy Methods for Free Boundary Problems:
Applications to Nonlinear PDEs and Fluid Mechanics, Birkh&user, Boston, 2001.

C. Bandle and C.M. Brauner, Singular perturbation method in a parabolic problem with
free boundary, BAIL IV (Novosibirsk, 1986) ingular perturbation method in a parabolic
problem with free boundary, Boole Press Conf. Ser., 8, Boole, Dun Laoghaire, 7-14, 1986.

P. Baras and M. Pierre, Problemes paraboliques semi-linéaires avec données mesures, Ap-
plicable Anal., 18, 111-149, 1984.

S. Benachour and S. Dabuleanu, The mized Cauchy-Dirichlet problem for a wviscous
Hamilton-Jacobi equation, Advances Diff. Equ., 8, 1409-1452, 2003.

L. Boccardo, and T. Gallouét, Nonlinear elliptic and parabolic equations involving measure
data, J. Funct. Anal., 87, 149-169, 1989.

H. Brézis and W. Strauss. Semilinear second order elliptic equations in L'. J. Math. Soc.
Japan, 25, 565-590, 1973.

A.N. Dao and J.I. Diaz, On some one-dimensional degenerate parabolic equation with a
singular term and the quenching phenomenon. To appear

J. Déavila and M. Montenegro, Existence and asymptotic behavior for a singular parabolic
equation, Transactions of the AMS, 357, 1801-1828, 2004.

J.I. Diaz, Nonlinear partial differential equations and free boundaries, Research Notes in
Mathematics, vol. 106, Pitman, London, 1985.

J.I. Diaz, On the free boundary for quenching type parabolic problems via local energy
methods. To appear

J.I. Diaz, J. Herndndez and J.M. Rakotoson. On very weak positive solutions to some
semilinear elliptic problems with simultaneous singular nonlinear and spatial dependence
terms. Milan J.Math., 79, 233-245, 2011.

J.I. Diaz. J. Herndndez and J.M. Rakotoson. In preparation.

J.I. Diaz, J.M. Morel, L.. Oswald, An elliptic equation with singular nonlinearity. Comm.in
Partial Differential Equations, 12, 13331344, 1987.

M. Fila and B. Kawohl, Asymptotic Analysis of Quenching Problems, Rocky Mountain J.
Math., 22-(2), 563-577, 1992.

M. Fila, A.H. Levine and J.L. Vazquez, Stabilization of solutions of weakly singular quench-
ing problems, Proc. Amer. Math. Soc., 119, 555-559, 1993.

17



[17]

[18]

[19]

[20]

[21]

[22]

[23]
[24]

[27]

[28]
[29]
[30]

[31]

32]

[33]

W. Fulks and J.S. Maybee, A Singular Non-Linear Equation, Osaka Math. J., 12, 1-19,
1960.

I. M. Gamba and A. Jiingel, Positive Solutions to Singular Second and Third Order Differ-
ential Equations for Quantum Fluids, Arch. Rational Mech. Anal., 156, 183-203, 2001.

M. Ghergu and V. Radulescu, Singular Elliptic Problems. Bifurcation and Asymptotic Anal-
ysis, Oxford University Press, 2008.

J. Giacomoni, P. Sauvy and S. Shmarev, Complete quenching for a quasilinear parabolic
equation. J. Math. Anal. Appl., 410, 607-624, 2014. (see also their Erratum Note, to
appear).

J. Hernandez and F. Mancebo. Singular elliptic and parabolic equations. In Handbook of
Differential equations (ed. M. Chipot and P. Quittner), vol. 3. Elsevier, 317-400, 2006.

H. Kawarada, On solutions of initial-boundary problem for u; = uy, +1/(1 —u), Publ. Res.
Inst. Math. Sci., 10, 729-736, 1974/75.

B. Kawohl, Remarks on Quenching. Doc. Math., J. DMV 1, 199-208, 1996.

B. Kawohl and R. Kersner, On degenerate diffusion with very strong absorption, Mathe-
matical Methods in the Applied Sciences, 15-(7), 469-477, 1992.

0O.A. Ladyzenskaja, V.A. Solonnikov, and N.N. Ural’ceva, Linear and Quasi-Linear Equa-
tions of Parabolic Type, AMS, vol. 23, 1988.

H.A. Levine, Quenching and beyond: a survey of recent results, in Nonlinear mathematical
problems in industry, II (Iwaki, 1992), vol. 2 of GAKUTO Internat. Ser. Math. Sci. Appl.,
Gakkotosho, Tokyo, 501-512, 1993.

J.A. Pelesko and D.H. Bernstein, Modeling MEMS and NEMS. Boca Raton, FL: Chapman
& Hall/CRC Press, 2003.

D. Phillips, Existence of solutions of quenching problems, Appl. Anal., 24, 253-264, 1987.
J. Simon, Compact sets in the space LP(0,T; B), Ann. Mat. Pura Appl. 196, 65-96, 1987.

L. Véron, Effets régularisants de semi-groupes non-lineaires dans des espaces de Banach,
Ann. Fac. Sci. Toulouse I, 171-200, 1979.

M. Winkler, Instantaneous shrinking of the support in degenerate parabolic equations with
strong absorption, Adv. Differential Equations, 9, 625-643, 2004.

M. Winkler, A strongly degenerate diffusion equation with strong absorption. Math.
Nachrichten, 277, 83-101, 2004.

M. Winkler, Nonuniqueness in the quenching problem, Math. Ann. 339, 559-597, 2007.

18



