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ABSTRACT. We introduce the Fourier-Stieltjes algebra in R™ which we denote by FS(R™). It is a subalgebra
of the algebra of bounded uniformly continuous functions in R, BUC(R"), strictly containing the almost
periodic functions, whose elements are invariant by translations and possess a mean-value. Thus, it is a so
called algebra with mean value, a concept introduced by Zhikov and Krivenko (1986). Namely, FS(R™) is the
closure in BUC(R™), with the sup norm, of the real valued functions which may be represented by a Fourier-
Stieltjes integral of a complex valued measure with finite total variation. We prove that it is an ergodic
algebra and that it shares many interesting properties with the almost periodic functions. In particular,
we prove its invariance under the flow of Lipschitz Fourier-Stieltjes fields. We analyse the homogenization
problem for nonlinear transport equations with oscillatory velocity field in FS(R™). We also consider the
corresponding problem for porous medium type equations on bounded domains with oscillatory external
source belonging to FS(R™). We further address a similar problem for a system of two such equations
coupled by a nonlinear zero order term. Motivated by the application to nonlinear transport equations, we
also prove basic results on flows generated by Lipschitz vector fields in FS(R™) which are of interest in their
own.

1. INTRODUCTION

The purpose of this paper is to introduce a large algebra with mean value (w.m.v.), strictly containing the
almost periodic functions and to consider the homogenization problem for some nonlinear partial differential
equations with oscillatory behavior governed by functions belonging to that algebra w.m.v.. Namely, denoting
by BUC(R™) the space of bounded uniformly continuous functions, we are going to deal with the algebra
FS(R™) defined as the closure in the sup norm of the functions in BUC(R"™) whose Fourier transform is
a complex-valued measure with finite total variation. We show that this algebra shares many important
properties with the almost periodic functions. In particular, it is an ergodic algebra, which also contains the
perturbations of almost periodic functions by continuous functions vanishing at infinity.

We then consider the homogenization problem for certain nonlinear PDE’s. More specifically, we begin
by analysing the homogenization of nonlinear transport equations where the associated vector field belongs
to the algebra FS(R™). This discussion extends and improves the one corresponding to the same problem in
[2], in the context of almost periodic functions, as well as the pioneering one provided by W. E in [18] in the
context of periodic functions.

Next, we consider the homogenization problem for a porous medium type equation on a bounded domain
with a stiff oscillatory external source in FS(R™). The latter was addressed in [3] for the Cauchy problem in
R™ with oscillatory external source belonging to a general ergodic algebra and “well-behaved” initial data,
i.e., initial data which are solutions of the associated steady equation in the fast variable. Here we restrict the
discussion to FS(R™) which allows us to consider more general initial data not necessarily “well-behaved”.
Finally, we also address the homogenization problem for a system of two such porous medium type equations
coupled by a nonlinear zero-order term.
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Both applications given here, namely, to nonlinear transport equations and to porous medium type equa-
tions in bounded domains with more general initial data, make essential use of nice properties of the functions
in FS(R™) established in this paper, whose extension to general ergodic algebras is not known as yet. More
specifically, in the first mentioned application, we make use of the fact that FS(R™) is invariant under the
flows generated by Lipschitz vector fields whose components belong to FS(R™). This property was proved
for the class of almost periodic functions in [2] and it is extended here to the functions in the Fourier-Stieltjes
algebra (see Theorem 4.1 below). In the second mentioned application, we make use of the property that if
f € FS(R™) has mean value zero, then, for any ¢ > 0, there is u € FS(R") satisfying f —e < Au < f+¢
in R™ . As it is shown in Lemma 3.3 below, such property follows easily from the definition of FS(R™). In
both cases, the possibility of extending the corresponding property to general ergodic algebras is an open
question.

The ergodic algebra FS(R™) contains the class PAP(R™) of functions f € BUC(R™) such f = g+ ¢
with g € AP(R") and ¢ € Cy(R™), where AP(R™) is the space of almost periodic functions and Cy(R™) is
the space of continuous functions vanishing at infinity. In particular, this ergodic algebra not only strictly
contains the almost periodic functions, but it is also stable under perturbations given by continuous functions
vanishing at infinity. Moreover, it contains also the Fourier transforms of Cantor measures, which do not
belong to PAP(R™) and so it is strictly larger than PAP(R™) (see Proposition 3.1). In this way, FS(R") is
capable of describing much more general oscillatory profiles than AP(R™). In fact, it is also a challenging
open problem whether there exist or not ergodic algebras that are not subalgebras of FS(R"™).

We use the existence of multiscale Young measures in the setting of vector valued algebras with mean value
proved in [3]. As in the case of almost periodic functions, we make essential use of the fact that associated
with any algebra w.m.v. A there exists a compact space K such that any f € A may be viewed as an element
of C(K). Such compact space associated with the algebra w.m.v. provides the additional parameter of the
multiscale (two-scale) Young measures. The latter are useful tools for the search of corrector functions in
nonlinear homogenization problems.

Multiscale Young measures have been introduced in periodic problems by W. E [18] as a broader tool
extending the previous concept of multiscale convergence introduced by Nguetseng [28] and further developed
by Allaire [1]. It refines to multiple scale analysis the classical concept of Young measures introduced in [35],
so fundamentally useful, especially after its striking applications in connection with problems concerning
compactness of solution operators for nonlinear partial differential equations by Tartar [34], Murat [26],
DiPerna [15, 16, 17], etc.. We recall that in [3] it was established a link between multiscale Young measures
and the more general setting of homogenization of random stationary ergodic processes (see, e.g., [30], [23],
2], [13], [32], [24], [9)).

The extension of the multiscale Young measures from the periodic setting to the almost periodic one
was carried out in [2] where applications to nonlinear transport equations, scalar conservation laws with
oscillatory external sources, Hamilton-Jacobi equations and fully nonlinear elliptic equations are provided. In
this connection, we recall that the two-scale convergence has been extended to the context of almost periodic
homogenization and, more generally, to generalized Besicovitch spaces in [10] (see also, e.g., [28, 29]). We also
recall that the method of two-scale convergence was extended to the context of stochastic homogenization,
under separability assumption, in [6]. The applications in the cited references [10, 28, 29, 6] are basically to
linear or monotone operators.

This paper is organized as follows. In Section 2, we recall the basic facts about algebras w.m.v. introduced
in [36] and, in particular, ergodic algebras. In Section 3, we introduce the algebra FS(R™) and establish
a number of its important properties. In Section 4, we analyse flows of Lipschitz vector fields in FS(R™)
establishing some basic results which are of interest in their own and will be needed in our study of the
homogenization of nonlinear transport equations. In Section 5, we briefly recall the concept of vector-valued
algebras w.m.v. and the theorem on the existence of multiscale Young measures from homogenization in
algebras w.m.v. established in [3]. In Section 6, we consider the application to nonlinear transport equations
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improving and extending to the context FS(R™) a previous result of [2], in the almost periodic setting, and
the pioneering one by W. E [18] in the periodic setting. Finally, in Sections 7 and 8 we give applications
to porous medium type equations on bounded domains, with oscillatory external source and initial data in
FS(R™) with respect to the oscillatory variable, and to a system of such equations coupled by a nonlinear
zero-order term, respectively.

2. ERGODIC ALGEBRAS

In this section we recall the basic facts concerning algebras with mean values and, in particular, ergodic
algebras. To begin, we recall the notion of mean value for functions defined in R™.

Definition 2.1. Let g € L{ (R"). A number M(g) is called the mean value of g if

loc

(2.1) lirr(1) gle ) dx = |A|M(g)

E—
for any Lebesgue measurable bounded set A C R™, where |A| stands for the Lebesgue measure of A. This is
equivalent to saying that g(¢~'x) converges, in the duality with L and compactly supported functions, to
the constant M (g). Also, if A; := {z € R" : t~tx € A} for t > 0 and |A| # 0, (2.1) may be written as

. 1
(2.2) tim e | o) dz = M(g)

We will also use the notation f;, g dz for M(g).

NOTATION: As usual, we denote by BUC(R™) the space of the bounded uniformly continuous real-valued
functions in R™.
We recall now the definition of algebras with mean value introduced in [36].

Definition 2.2. Let A be a linear subspace of BUC(R™). We say that A is an algebra with mean value (or
algebra w.m.v., in short), if the following conditions are satisfied:

(A) If f and g belong to A, then the product fg belongs to A.

(B) A is invariant with respect to translations 7, in R™.

(C) Any f € A possesses a mean value.

(D) A is closed in BUC(R"™) and contains the unity, i.e., the function e(x) := 1 for € R™.

Remark 2.1. Condition (D) was not originally in [36] but we include it here since any algebra satisfying (A),
(B) and (C) can be extended to an algebra satisfying (A)—(D) in a unique way modulo isomorphisms.

For the development of the homogenization theory in algebras with mean value, as is done in [36, 22] (see
also [10]), in similarity with the case of almost periodic functions, one introduces, for 1 < p < oo, the space
BP as the abstract completion of the algebra A with respect to the Besicovitch seminorm

1
|f]P ;= lim sup / |f|P da.
b L—oo (2L)" Ji_L,p)r
Both the action of translations and the mean value extend by continuity to BP, and we will keep using the
notation 7, f and M(f) even when f € B? and y € R". Furthermore, for p > 1 the product in the algebra
extends to a bilinear operator from BP x BY into B!, with g equal to the dual exponent of p, satisfying

| fali < [flplglg-
In particular, the operator M (fg) provides a nonnegative definite bilinear form on B2.
Since there is an obvious inclusion between members of this family of spaces, we may define the space B>
as follows:

B*={fe (] B": sup |f],<oc}.

1<p<oo 1<p<oo
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We endow B> with the (semi)norm

|floo = sup [flp.
1<p<oo

Obviously the corresponding quotient spaces for all these spaces (with respect to the null space of the
seminorms) are Banach spaces, and we get a Hilbert space in the case p = 2. We denote by B:p, the

equivalence relation given by the equality in the sense of the BP semi-norm.

Remark 2.2. A classical argument going back to Besicovitch [4] (see also [22], p.239) shows that the elements
of BP can be represented by functions in LY. (R"), 1 < p < co.

loc

We next recall a result established in [3] which provides a connection between algebras with mean value
and compactifications of R™ endowed with a group of “translations” and an invariant probability measure.

Theorem 2.1 (cf. [3]). For an algebra A, we have:

(i) There exist a compact space K and an isometric isomorphism i identifying A with the algebra C(K)
of continuous functions on IC. Moreover, if A separates points of R™, then K is a compactification
of R™.

(ii) The translations T'(y) : R™ — R™, T(y)x = x +y, extend to a group of homeomorphisms T(y) : K —
K, yeR".

(iii) There exists a Radon probability measure m on K which is invariant under the group of transforma-
tions T(y), y € R™, such that

fde = / i(f) dm
R™ K
(iv) The family T(y), y € R™, is a continuous n-dimensional dynamical system on K.

(v) For 1 < p < oo, the Besicovitch space Bp/ 5 s isometrically isomorphic to LP(KC,m).
Remark 2.3. When p = 2, we denote L?(K, m) simply by L?(K).

A group of unitary operators T (y) : B2 — B? is then defined by setting [T'(y) f] = 7, f, where 7, denotes
the map induced by the translation x — x + y. Since the elements of A are uniformly continuous in R", the
group {T'(y)} is strongly continuous, i.e. T(y)f — f in B? as y — 0 for all f € B2. The notion of invariant

2
function is then introduced by simply saying that a function in B2 is invariant if T(y)f g f, for all y € R™.
More clearly, f € B? is invariant if

(2.3) M(IT(y)f - fI?) =0, VyeR™
The concept of ergodic algebra is then introduced as follows.

Definition 2.3. An algebra A w.m.v. is called ergodic if any invariant function f belonging to the corre-
sponding space B2 is equivalent (in B?) to a constant.

In [22] an alternative definition of ergodic algebra is also given which is shown therein to be equivalent
to Definition 2.3, by using von Neumann’s Mean Ergodic Theorem. We state that as the following lemma,
whose detailed proof may be found in [22], p.247.

Lemma 2.1. Let A C BUC(R™) be an algebra with mean value. Then A is ergodic if and only if

. 1 2
(2.4) tlirgoMy (}w o) f(x+y)dx—M(f)} ) =0 Vf e A
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3. THE ALGEBRA FS(R")

For any f € L>®(R"), let us denote by f the Fourier transform of f defined as the following distribution
(F.0)i= [ F@d)ds,  torall 6 € CXR),

where ¢ denotes the usual inverse Fourier transform of ¢ defined by

1 .
T)= ——5 eV dy.
o(x) oD /¢(y) Yy
Next we introduce an important algebra w.m.v. for the purposes of this paper.

Definition 3.1. We denote by FS(R™) the closure in BUC(R"™) of the space FS.(R™), defined by
(3.1) FS,(R") := {f R" =R : f(z) = / e dy(y) for some v € M*(R")} )

where by M..(R™) we denote the space of complex-valued measures p with finite total variation, i.e., |u|(R™) <
oo. We call FS(R™) the Fourier-Stieltjes algebra.

Recall that a subalgebra B of an algebra A is called an ideal of A if for any f € A and g € B we have
fg € B. Let Cyp(R™) denote the closure of C2°(R™) with respect to the sup norm, and let AP(R™) denote the
algebra of almost periodic functions in R”. We denote by PAP(R™) the space of perturbed almost periodic
functions in R™ defined by

PAP(R™) :={f e BUC(R") : f=g+, g € AP(R"), ¢ € Co(R™)}.
We have the following result.

Proposition 3.1. FS(R") C BUC(R") is an algebra w.m.v. containing Co(R™) as an ideal. Moreover,
FS(R™) is an ergodic algebra and PAP(R™) is a closed strict subalgebra of FS(R™).

Proof. 1. Obviously all functions in FS,(R") are bounded and uniformly continuous, and the measure v in
(3.1) is the Fourier transform of f. That FS,(R"), and therefore FS(R™), is an algebra follows from the
fact that the Fourier transform of the product is the convolution of the Fourier transforms of the factors,
and M, (R") is stable under convolution. The invariance by translations, follows from the fact that the
Fourier transform of f(- +t) equals ¥ f (y). Finally, the mean value property follows from the fact that if
f € FS,(R™), then its mean value exists and it is equal to f({0}) := v({0}). The latter follows easily from
the fact that f is a complex-valued measure with finite total variation and the mean value of fy £0 ey f (y)
is equal to zero by Fubini and dominated convergence theorems.

2. The Fourier transform maps the Schwartz space of smooth fast decaying functions S(R™) into itself
and therefore C°(R™) C FS,(R"). It follows that its closure, namely Cp(R™), is an ideal of FS(R™). That
AP(R") is a subalgebra of FS(R™) follows easily from the fact that the Fourier transform of €**# is §,, where
0, denotes the Dirac measure concentrated at A\, and by the fact that the vector space spanned by these
functions is dense in AP(R™) with respect to the sup norm (Bohr theorem). It follows that PAP(R") is a
subalgebra of FS(R™).

3. The fact that PAP(R™) is closed can be seen as follows. Given € > 0, g1,92 € AP(R™) and 1,15 €
Co(R™) such that || f1 — falleo < &, with f; = g; + 94, @ = 1,2, then, for a suitable compact K, we have
lg1(x) — g2(x)] < 2¢, for © ¢ K. The almost periodicity then implies that [|[g1 — ¢2]jcc < 3¢ and so
o1 — P2lleo < 4e. Hence, if (fr = gr + ¥r)ken is a Cauchy sequence in PAP(R™), then (gr) and (¢x)
are Cauchy sequences in AP(R™) and Cy(R™), respectively. Since these spaces are closed in BUC(R"), we
conclude that the limit of (fx) is in PAP(R™). Therefore, PAP(R") is closed.

4. The fact that PAP(R") is strictly contained in FS(R™) is seen as follows. If n > 1, say n = 2, then
for f(x1,22) = @(21), with ¢ € S(R), we have that f is the product measure ¢ x 8y, where ¢ € S(R) is the
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one-dimensional Fourier transform of ¢ and dg is the Dirac measure on R concentrated at 0. Hence, such
f belongs to FS(R?). On the other hand, f ¢ PAP(R?) since it is obviously impossible to have f = g + v,
with g € AP(R?) and ¢ € Co(R?).

5. It remains then to prove that PAP(R) C FS(R). To see that, consider the Cantor set C contained in
[—3. 3] obtained by excluding the middle third (=3, +), then the middle thirds (—3,—2) and (2, 2), and so
on. Consider the Cantor measure u¢ characterized by the fact that fe(z) := pe((—o0, x)) is the probability
that an element of C taken at random belongs to (—oo,x). It is easy to see that fe(z) is the distribution of
>0 1 X,/3™, where X, are independent random variables assuming values —1 and 1 with probability 1/2
each. Therefore, the inverse Fourier transform of u¢, Fe := fic, can be expressed as the infinite product (see,
e.g., problem 31.15 in [5], [33] and [21])

ad T
Fe(x) = H cos (37’“) .
k=1
In particular,

Fe(z) = cos (%) Fe (%) .

Using this recursion formula it is possible to find a sequence zy, with zx — oo, for which |Fe(zg)| > do
for all k € N, for some dg > 0, that is, F¢ ¢ Co(R) (see, e.g., the graph of F¢ in Figure 2 in [21]). More
specifically, if o3, = 2 - 3%, then Fe(zgpi1) = Fe(xr). It is possible to show directly, analysing the series
oo log ’cos (Sf—fl)}, that |F¢(6)| > 0, so |Fe(xg)| = |Fe(6)] > 0, for all & € N. Now, if Fe = g+ v, with
g € AP(R) and ¢ € Co(R), then ¢ is a complex valued measure with finite total variation, which must
attribute value zero to any point so that we can have |1(x)| — 0 as |x| — co. Hence, since p¢ also attributes
value zero to any point, we conclude that g = 0 and so F¢ € Cyp(R) which is not true. Hence, F¢ ¢ PAP(R)
although, obviously, F¢ € FS(R), which concludes the proof that PAP(R™) C FS(R") for all n € N.

6. The fact that FS(R™) is an ergodic algebra is proved as follows. First, we claim that any function in
FS(R™) such that M(f) = 0 may be uniformly approximated by functions ¢ € FS,(R™) with the property
that the support of qAS is a compact at positive distance from the origin. Indeed, given f € FS(R™) with
M(f) = 0, there exists (pr)ren C FSL(R™) with M () =0 and ¢, — f uniformly. Setting up = @i, since
1k ({0}) = 0 and |uk|(R™) < 0o, we can find 0 < rp < Ry such that

il (R \ (&« Ja] <y o 2] > Re) < 1.
Defining, vy, := pi|{z : rn < |z| < Ry} and ¢y := Uy, we obtain that the sequence (¢x)ren C FS.(R™) has
the required properties.
7. To complete the proof that FS(R™) is an ergodic algebra we are going to use Lemma 2.1. Since
f — M(f) has mean value zero, it suffices to verify (2.4) assuming M (f) = 0. For ¢ € FS,(R"™) satisfying
the property described in the preceding step, it is possible to prove that M, (¢(z + y)) = 0 uniformly with
respect to y € R™ (see [22], p.246). Hence, taking such ¢ so that ||f — ¢||ec < v/€/2 and taking to > 0 large
enough so that

1

VE
< X, for t > to,
1B(0; 1)] 2 ortoto

/ oz +y)dx
B(0;t)

uniformly with respect to y € R™, we arrive at

|B(0; )] J o)

which proves the ergodicity of FS(R™). O

1
M, (‘ f(x+y)dx’2> < g, for t > tg,
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Remark 3.1. We recall that an example presented in [22] allows to construct an algebra w.m.v. which is
not ergodic. Namely, we take the closed algebra with unity in BUC(R) generated by the function cos /z
and its translates cos /x +¢, t € R. Indeed, cos ¢/z — cos ¢z +¢ — 0 as || — oo for all t € R, and
each of the functions cos® ¢z, k € N, possesses a mean value M. Clearly, any product of translates
cos &/x F 11 ---cos /x + ty is B2-equivalent to cos® ¥z, k € N. Moreover, M; = 0 and M,y = % Hence,
this algebra is an algebra w.m.v. which is not ergodic since the function cos ¢/ is invariant and is not B2-
equivalent to a constant. The question remains whether or not there exist ergodic algebras which are not
subalgebras of FS(R™).

Remark 3.2. It follows from Proposition 3.1, in particular, that we can apply Theorem 2.1 to the algebra
w.m.v. FS(R"). Henceforth, K and B? are, respectively, the compactification of R”™ and the Besicovitch
space associated with FS(R™), and m is the corresponding Randon probability measure on K.

The following lemma concerning functions in FS,(R™) will be used in the next section.

Lemma 3.1. Let f € FS,(R") and F C R" such that |u|(F) = 0, where u := f. Then, there exists
(fj)i>1 C FS.(R™) such that fj — f uniformly and each f; has compact support such that supp f; N F = (.

Proof. Given e > 0, there is an open set V O I and R > 0 such that

€ €

e - ol > BY) < & and (V) < 5.

Define py := pl{z : |z| > R}, p2 := p|{Vn{z : |z| < R}} and p3 := p— p1 — po. Let fe := i3 and observe
that

e Y dps (y) + / e Y dps(y)

n

f—fe=ﬂ1+/f2=/

and so
If = felloo < lpa|(R") + |pg|(R") < e.
Further, we have supp f. C {z : |z| < R} —{V n{z : |z| < R}} and it is separated from F. O

We will also make use of the following property of FS(R™) in the next section.
Lemma 3.2. Let
Ey:={p € FS,(R") : suppp C {z : x,, =0}},
Ey:={p € FS,(R") : supp$ C {z : x,, # 0} and it is compact}.
Then, we have the following orthogonal decomposition for B2:
(3.2) B*> =E) & B,
where  means the closure in B2.
Proof. 1. Given 1 € FS,(R"™), there exist 11, 12 € FS,(R™) such that supp ¥ C {x; Ty = 0}, supp ¥s C
{x; Ty F# 0} and ¥ = 11 + 3. To see this, let p = QZJ and note that u = pl{z : 2, = 0} + pl{z : z, #
0} =11 + . Define ¢; := 1 and ¢ := 1.

2. Besides, by Lemma 3.1, ¥5 may be uniformly approximated by functions {wéj )}j>1 C FS.(R™) such
that supp wéj ) is compact and supp wéj )N {x; Ty = 0} = (). The functions 1; and 1)y are orthogonal as

elements of B%. Indeed, setting V% = ;j), we have (1, 1/)%) = wlwg{O} =y * V% {0} = 0, since the supports
of v1 and v are disjoint. Letting j — co we obtain (1)1, ¢5) = 0.

3. Now, given any v € B?, there exists a sequence (¢7);eny C FS,(R™) such that 1/ — v in B2. For each
17 we have a decomposition 7 = 1/}{ + z/)g, with w{ € FE; and 1/)% € E,. By the orthogonality between ¢{
and w% and the boundedness of 17 in B2, we deduce that the functions 1/}{ and w% are uniformly bounded in
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B2. Hence, by passing to a subsequence if necessary, there exist v, vy € B? such that 1/){ — o1 and 1/)% — Vg,
where — means weak convergence in B2. Since E; and Fs are convex, we have that v; € E; and vy € Eo. It
is immediate to see that v; is orthogonal to E, and the same for vo and E;. Hence, v; and vy are orthogonal.
By orthogonality, we also deduce that the decomposition v = vy + vy with v; € E; and vy € Es is unique
and this concludes the proof of the asserted orthogonal decomposition for B2.

O

The following fact concerning functions in FS(R™) will be used in our application to homogenization of
porous medium type equations in the final part of this paper.

Lemma 3.3. If f € FS(R™) and M(f) = 0, then for any € > 0 there exists a bounded smooth function u.
satisfying the inequalities

(3.3) f—e<Au.< f+e.

Proof. Clearly, the stated property is stable under uniform approximations. Hence, we may assume further
that f € FS,(R™). Let u = f. In this case, the assumption that M(f) = 0 is equivalent to u({0}) = 0 as we
have seen in the proof of Proposition 3.1.
Now, given any € > 0, for R > 0 sufficiently large and for r > 0 sufficiently small we have

Pl < lel > R <5 and (e el <r)) <,
the latter because ({0}) = 0. Let v1 := p|{z : |z| > R} and vo := u[{z : |z| < r}. We easily verify that
(171 ]|co < €/2 and ||ta]|00 < £/2.
Now, set v := u — v1 — 19 and let g := v. We claim that g and all its derivatives belong to BUC(R™) and
there is a bounded and smooth solution for the equation Au = ¢ in R™. Indeed, this follows immediately
from the fact that ¢ has compact support separated from zero. In fact, we have g = g x ¢ where ¢ € S(R"™)
satisfies ¢ € Ce(R™), é =1 on suppr and ¢ = 0 in a neighborhood of the origin. Further, define h by
h(€) = —p(€)/|€|> and u = g« h. Then A(g*h) = g« Ah = gx¢ = g (cf. [22], p.246). This proves the claim
and concludes the proof. O

4. FLOwWS GENERATED By Li1pPSCHITZ VECTOR FIELDS IN FS(R™)

In this section we investigate the flows generated by Lipschitz fields in FS(R™).
Let a € FSNWH°(R"™; R™), and let us assume that a is incompressible, i.e.

(4.1) V. -a=0.
Let us consider the Cauchy problem

dX
(4.2) E(z,t) =a(X(z,t)),
X(2,0) = z.

In some occasions we will denote the map t — X (z,t) by X;(2).
We are interested in the properties of the map X; : BUC(R") — BUC(R™) defined by g — g o X;.

Theorem 4.1. ¢ o X; € FS(R"™) for any ¢ € FS(R™) and

(4.3 flexeoPa= { pePde

Therefore X can be extended to an operator in B2 satisfying

(4.4) foX@Pi= o p@Pe Ve
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Proof. 1. Assume that b € FS,(R™; R") and that ¢ € FS.(R") is such that the support of y := ¢ is compact.
Define

@) i= g+ b(@) = [ I dpfy),

n

We have
Gt = b= [ @ide= [ { [ e i) i) o
= [ A e it e au) = [ e, e ob.) dut)
— [ 6, s b0ty
where e,(x) := e™™¥. Moreover, ¢, ob is a complex-valued measure with total variation |e, o b|(R") <

elYIlIR™) " Since the support of p is compact, then fR" 0y * ey/o\bd,u(y) is a well defined complex-valued
measure. Thus, v € FS.(R™).

2. Now, take ¢ € FS(R™) and observe that 3{¢; }j>1 C FS.(R™) such that the support of ¢; is compact
and ¢; — ¢ uniformly. Thus, ¢;(- +b(-)) — (- 4 b(-)) uniformly and, by the step 1, ;(- +b(-)) € FS,(R")
for all j, which implies that ¢(- + b(-)) € FS(R™).

3. Let b € FS(R™; R™). Recalling the definition of FS(R™), we have that there exists (b;)jen € FS.(R™;R")
such that b; — b uniformly. Hence, ¢(- +b;(-)) — @(- 4+ b(-)) uniformly. By the step 2, o(-+b;(-)) € FS(R")
for any j. Thus, we have proved that ¢(- + b(:)) € FS(R™) for any ¢ € FS(R™) and b € FS(R™; R™).

4. Define Y := {f € C(R™;R"); f(z)—z € L>(R";R")}. Note that if f,g € Y, then, f—g € L>=(R™;R™).
We define in Y the metric dy (f,g) := ||f — gl|l and observe that (Y, dy) is a complete metric space. Fix
T > 0 and let X := C([-T,T];Y) with the metric d(¢1,p2) = supyei_r 1 dy (p1(t), p2(t)). The space
(X,d) is a complete metric space and define F : X — X by:

Fle)(t2) 1= 2+ [ ale(s,2)ds

Using a standard argument, we see that there is a single fixed point X;(z) of F' which is the unique solution
of (4.2). Moreover, V® € X, we have that F)(®) — X,(z) in X. Therefore, for each t fix, F)(®)(t) — X,
uniformly in z. Now, we take ®(t,z) = z and X)) := FU)(®) = F(FU-1(®)) = F(XU~D) and note that
XM (t, 2) = z+ta(z) and it is uniformly continuous in [T, T] x R™. By step 3, po X (t,-) = ¢(-+ta()) €
FS(R™) for any ¢ € FS(R"™).

5. Suppose that for all ¢ € FS(R™), we have (XU~ (¢t,-)) € FS(R") for each fixed t € [~T,T] and
X1 is uniformly continuous in [T, 7] x R™. Observe that,

P ) = PO = (24 [ X0 D s as).

Since XU~1) is uniformly continuous, then the Riemann sums of fot a(XU=1(z,s))ds uniformly converge
in z. Therefore, fot a(XU=(z,5))ds € FS(R™;R™) and by step 3, o(XU)(t,-)) € FS(R™). Moreover, it is
easy to see that XU) is uniformly continuous in [-T,T] x R™. Thus, we have proved, by induction, that
©(XU)(t,-)) € FS(R") for all j. Therefore, the uniform convergence of X @) (¢,-) to X,(-) provides the proof
of the first part of the theorem.
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6. Now we prove (4.3). The incompressibility assumption (4.1) implies that the Jacobian determinant of
X; is a.e. equal to 1, and we have

1 1
" lp(X(2,1))]? dz = In lp(w)|? dw
[0,]" X, ([0,L]")
1 1
[ )P dw— [p(w)[? dw
L™ Jio,zp» L™ Jio,zpm\x,((0,01%)
1
+— |cp(w)|2 dw.

L™ Jxi(o.m0\o, i
Take the limit as L — oo observing that the two last terms on the right-hand side of the last equality above
go to 0 as L — oo since
[lalloct, L = [lafloot]™ < Xi([0, L]") € [=llalloct, L + [lalloct]™.

We then obtain (4.3). Relation (4.3) immediately implies that X, can be extended to an operator in B2,
and that X, fulfills (4.4). O

We will make use of the following lemma which is a generalization of a lemma of [2], whose simple proof
remains essentially the same and for which, therefore, we refer to [2].

Lemma 4.1. Let X1, X5 be compact spaces, Ry a dense subset of X1 and W : Ry — Xs. Suppose that for
all g € C(Xs) the function g o W is the restriction to Ry of some (unique) g1 € C(X1). Then W can be
extended to a continuous mapping W : X1 — Xo.

Further, suppose in addition that Ry is a dense set of Xo, W is a bijection from Ry onto Ry and for all
f € C(Xy1), foW™! is the restriction to Ry of some (unique) fo € C(Xz2). Then W can be extended to a
homeomorphism W : X1 — Xo.

Corollary 4.1. For anyt € R the flow map Xy can be uniquely extended to a homeomorphism X, of K and
X(p) = ¢(X,) for any ¢ € L*(K).

Proof. Since C(K) is isomorphic to FS(R™), it is a direct consequence of the invariance of FS(R™) under X,

and of Lemma 4.1, with Ry = Ry =R"™, X; = Xo =K and W = X,. O
Let S be the closed subspace of B2 defined as follows. Let us consider the equation
(4.5) V- (av) = 0.
We define a class of asymptotic solutions of (4.5) as follows. Let us define the space of test functions
(4.6) T := {v € FS(R") N WH(R") : V,v:=a- Vv € FS(R™)}.
We then define
(4.7) S = {’U €B’: ][ v(2)Vap(z)dz =0, forall ¢ € ’T} .
We also consider the following subspaces of S:
(4.8) S*:={veFSR")NW">®[R"): V,o=0 ae.},
2 2 2 2
(4.9) Sti= {v €8 : F(vk)ken C T, v B0 o v and Vv B 0o 0} .
and

(4.10) S = {U €8 : I(vk)ren € 7T, up 5, v and V aVk RS 0} .



HOMOGENIZATION IN THE FOURIER-STIELTJES ALGEBRAS 11

Clearly, we have S* C ST C §”. We will also be concerned in this section with the question whether ST is
dense in S because of our application to nonlinear transport equations. In the case of periodic functions, the
analogues of ST and S” coincide since convergences in L12OC and B? are equivalent in that case. We will see
in the next proposition that in fact S = S. The analogous result in the periodic case implies ST = S. The
latter was given another proof in [12] by a standard argument using convolutions with approximations of the
Dirac measure. Nevertheless, this argument is heavily supported on the equivalence between L12OC and B2
convergences in the periodic case and so cannot be extended even to the case of almost periodic functions.
Therefore, here, as in [2], instead of considering the question of the density of ST in S, we will address the
question concerning the stronger property of the density of S* in S.

Let us consider for a moment the one-parameter group of unitary operators X, : B2 — B? defined by
X v = v o X;, where X; is the flow generated by the vector field a. Let us denote also by B? its standard
complex extension and consider the natural extension of X, to the complexification of B2. By Stone’s
Theorem (see, e.g., [31], p. 266) there is a self-adjoint operator A on B2 so that X; = e**4. We have the
following fact.

Proposition 4.1. The self-adjoint operator A such that X, = ™4 is essentially self-adjoint on T and

AT = %Va. Moreover, S is the invariant space under X, and S” = S.

Proof. 1. The proof follows ideas in the proof of Stone’s Theorem. We denote by (-,-) the inner product in
B
(u,v) := ][ u(2)v(z) dz, for u,v € B2.

Let ¢ € C°(R) and for each v € T define

Vg 1= /_OO P(t) Xvdt = /_DO o(t)v o Xy dt.

Let 7* be the set of finite linear combinations of all such vy for v € 7 and ¢ € CP(R). We claim that
T* C T and that 7* is dense in 7 in the uniform topology and hence it is also dense in B2.

2. First we see that vy € FSNW1°°(R™). Indeed, that vs € FS(R™) follows from the uniform convergence
of the Riemann sums and the invariance of FS by the flow X; given by Theorem 4.1. The fact that
vy € WH°(R™) follows from the fact that v € W1°°(R") and the Lipschitz continuity of the X; with respect
to the initial data, which follows from the Lipschitz continuity of the vector field a through Duhamel’s
formula and Grénwall’s inequality. Finally, the fact that V,vs € FS(R™) is seen as follows. By the Lipschitz
continuity of vy, we deduce that

. vg o Xp(x) —vg(x
vavqb(x):}llli% [ h(h) ¢7( )7

where the limit exists for a.e. x € R™. On the other hand we have

(S5 o [0 (55

_ [ dte=ne

TX{U dt

B? /

— — [ ()X wdt

=V_¢-
Hence, V,v4 = v_g and so V,vg4 € 7%, which gives in particular that 7* C 7. The density of 7% in T
follows by taking an approximate identity sequence ¢, (t) = e tp(e71t), with 0 < ¢ € C°(R), [pdt =1,
and noticing that v,_ converges uniformly to v for any v € 7. Since 7 is dense in B2, we conclude that 7 *
is dense in B2.
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3. For v, € T* we define Bvg := i 'V,vs = i 'v_gy. Notice that Xy : T — T*, B: T* — T* and
X Bvy = BX vy, for vy € T*. Furthermore, given vy, v2 € 7% we clearly have

X.—1
B :1 S
(Bui,va) sli%<< - )01,vz>
= lim ( vq, - V2
s—0 18

= (v1, Bua),

and so B is symmetric.

4. The proof that B is essentially self-adjoint uses the criterion that this fact is equivalent to Ker(B*+i) =
{0} (see [31], p. 257) and follows the lines of the argument for a similar assertion in the proof Stone’s
Theorem. The argument is as follows. Suppose that there is a u € D(B*) so that B*u = iu. Then for each
veDB)=T%,

%(Xﬂ),u) = (iBXw,u) = —i({X v, B u) = —i(X v, iu)
= (X v, u).

Thus, the complex-valued function f(t) = (X v, u) satisfies the ordinary differential equation f’ = f which
means f(t) = f(0)e’, and so f(0) = (v,u) = 0, because f(t) is bounded. Since 7* is dense, u = 0. A similar
argument shows that Ker(B* + i) = {0}, which completes the proof that B is essentially self-adjoint. In

particular, A = B.
X, —

5. Now, we observe that 7 C D(A). Indeed, this follows if we can show that lim; .o # exists in
B? for all v € T (see, e.g., Theorem VIIL.7 in [31]). But from the definition of 7 we immediately have that
this limit exists in the sense of uniform convergence and so also in B2, and it is equal to V,v. In particular,
AT =i~ 'V,.

6. We show now that S C D(A) and that S is the invariant space under X ;. The fact that S C D(A)
follows from the definition of 7 since it implies trivially that S C D(B*) = D(A). Now, for each u € S,
given any v € 7, the function ¢(t) := (X,u,v) = (u, X _4v) satisfies ¢’(t) = 0 and so g(t) = ¢(0). Hence,
X,u =u for all v € S. On the other hand, if u € B? is invariant by X; we have

0= (X, —Du,v) = (u,(X_y — Iv).
Dividing by ¢ and making ¢ — 0 we obtain that u € S.

7. Finally, the fact that S = S is a consequence of the fact that A is essentially self-adjoint when

restricted to 7* and S C D(A). Indeed, given u € S, since (u,0) € graph(A), we have that there exists a

sequence v, € 7* such that va — w in B2 and Vv, — 0 in B2. This means that v € S” and so S* = S.
a

Recalling the canonical isomorphism between B2 and L?(K), when v is viewed as a function in L?(K), we
can say that v € S if

(4.11) /’Cv(z)Vago(z) dm(z) =0 for all p € T,

where, for simplicity, we use the same notation for a function g in FS(R™) or B2 and its extension g to C'(K)
or L*(K).

Given g € B2, we denote by § € S its orthogonal projection on S. Accordingly, we denote by @ the vector
field whose components a; are the projections on S of a;.

By the properties of orthogonal projections, g is characterized by

(4.12) /ghdmz/ghdm, ge L*(K), he 8.
K K
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The next result improves a similar proposition in [2] for the case of almost periodic functions. The proof
is similar to the corresponding one in [2] but now we can dispense with the density of $* in § by using the
equality S” = S which holds in general by Proposition 4.1.

Proposition 4.2. SN L>®(K) is an algebra and
(4.13) gr=gr YgeSNL>®K), reL*K).

Proof. Given g € SN L>*(K), let (gi)ren € T be such that g — g and V,gx — 0 in L?(K), which exists
since S = 8”. As g € L°(K), we may choose (gx) to be uniformly bounded, by replacing gx by p o gx where
p € CX(R) is such that p(s) = s for s € [—||g|lcc; [|9]lcc]- Now, given r € S, since g € 7, we have the
identity

T9kVap +19Vagr = rVa($gk),
for all ¢ € 7. Integrating, we obtain

(rgr, Vap) = — (19, Vagr),

and letting k — oo we find (rg, V,p) =0, for all ¢ € T, which means that rg € S.
Finally, let g, r be as in (4.13). For any h € S we have

/hgrdm / (gr)dm = /hgrdm

because hg € S. Since g7 € S and h € § is arbitrary this proves that gr = gr. d

We remark that the Mean Ergodic Theorem (see [14], Theorem VIII.7.1), which is applicable due to
Theorem 4.1 and to the fact that S is the invariant space of X (see Proposition 4.1 above) implies that for
g € B? we have

t
(4.14) Jim [ Xue)is=it) e
in the sense of convergence in B2, and one can use this formula to link in a more explicit way § to g.

For the remaining of this section we will be concerned with the question of the density of S* in & which
obviously implies the density of ST in S and is motivated by the application to nonlinear transport equations
to be considered later on. More specifically, we will be interested in establishing conditions on the vector
field a such that the density of S* in & holds.

For the sake of reference, we state the following elementary lemma whose proof is a simple calculus exercise
left to the reader.

Lemma 4.2. Let W : R® — R” be a bi-Lipschitz map, ® :== W~ and b a vector field. Then, the following
are equivalent:
(i) b-V(poW) = (Dnp)oW for all o € C*(R™).
(ii) (Dp®)o W =b.
where D, is the partial derivative with respect to the n-th coordinate. Thus, ® satisfies the ordinary differ-
ential equation
dd
dyn
The first result that we establish giving sufficient conditions for the density of S* in S is the analogue of
a lemma established in [2] for the case of almost periodic functions. The proof follows the same lines as the
proof of the analogous result in [2] with the exception that here we have to replace the use made therein
of the orthogonal family {cosA -z, sinA -z : A € R} spanning AP(R™) by the decomposition given by
Lemma 3.2. We omit the proof since it may be easily achieved from what we have said and also because it
is similar to the proof of the Lemma 4.4 stated below, whose details will be provided.

= b(®).
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Lemma 4.3. Suppose that W : R? — R” is a bi-Lipschitz map satisfying: for all g € FS(R™), go W €
FS(R™) and goW ! € FS(R™). Let J = |det %—VZV| and assume that J € FS(R™) and k1 < J < kg for certain
constants 0 < k1 < kg. Assume that the vector field a(z) satisfies

1 Oy
) Valeo ) = (52

)OW Y € CHR™D).
Then S* is dense in S.

The following lemma is a more efficient tool in providing concrete examples where $* is dense in S.

Lemma 4.4. If a = (a1, -+ ,a,) is a vector field and © = (x1, - ,xy,), let us use the notation a =
(a1, ,ap—1) and T = (x1, -+ ,Tpn_1). Suppose the following assumptions hold:

(A1) a € FSNWH(R™";R"), diva = 0 and |a,| > & > 0;

(A2) The function defined by ®(x) = (P, (T),xn), where @, (T) is the flow associated with the Cauchy

problem
dX A X(Z, ), 2p)
(4.15) dzy, (@ 2n) = an(X(Z,20), 7))’
X(z,0) =z,

is such that ® : R" — R" is a bi-Lipschitz map and go ®, go ®~1 € FS(R") for any g € FS(R™).
Then, S* is dense in S.

Proof. 1. Its easy to check that

By Lemma 4.2, a - Va,, = a,Dy,(a, o ®) o ®~1. This gives

ivg i = -1 a.,, O :M
4 x<an>(¢) anO<I’Dn( no®) (@, o ®)~1

By the well known Euler’s formula for Jacobians (see, e.g., [19]), we have

anm%<a>@w

where J := | det(0®/0z)|. Hence, combining these last two equalities, we conclude that
[£2% (fa 0)
J(x) = ———=.
an(®(2))

In particular, J € FS(R™).

2. Let Ey and FE5 be as in Lemma 3.2. Given ¢ € Ey, there is ¢ € FS,(R"™) such that D,¢ = PR
Indeed, let f € C°(R™) be such that f =1 on supp and f = 0 on a neighborhood of {x : x,, = 0}. Set
b= % and define ¢ = m@b * h. Therefore, it is sufficient to observe that D, (¢ * h) = ¢ * D,h =
* f =1
3. Let W := &1, Using the fact that

[-L/C,L/C]" C W([-L,L]") C [-LC,LC]"

for a suitable constant C, it is easy to see that g o W € B2 if and only if g € B%. Now, if f, g € FS.(R"),
then the following important relation holds:

. 1 _ -1
Jim /W“Lm F(@)g(w) dz = M(fg)M(J 7).

s =

(4.16)
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Indeed, let p = E Hence, we have

1 / 1
f(@)g(w) dz = foWgoWJ ™ (z)du
2L)n W([-L,L]") 2L [-L,L]™
r)yd d
’u xT)axr
2L e S y)J " (x)
1
= u( / J N (z)dx
L L]n
eW @Y du(y) g (z) da
~L,L]" JRm\ {0}
1 .
= M(fg / J7 (x) da +/ / eV dr dpu(y
( )(2L)” [-L.L]" “ w0y (2L)" Jw-r,um) v

— M(fg)M(J™')  as L — oo,

where the last limit is due to the fact that for y # 0 the inner integral is O(L™"1). Clearly (4.16) may be
extended to hold for f,g € B2.
4. Given v € §, we have by the definition of &

0= ]l v(z)a(z) - Vo(z) dz forall p e 7.
Changing ¢ by ¢ o W in the equality above and taking into account Lemma 4.2 which yields
a-V(poW) = (an(z,0) 0 W) (Dnyp) o wJ

we get
1
0 = ]l v(z)a(z) - V(poW)(x)dr = lim —— / v(2)(an(Z,0) o W) (Dpp) o W J dx
n L—+o0 (2L)n [-L,L]"
1
= lim 7/ voW™a, npdr = (voW~™ Dnp)M(J
Lo (2L)™ Jw((-r,0m) o < e M,

where (-, -) is the usual inner product of B%. Hence, by the step 2,
<Uowilaw>:07 V¢€E

Since B? = E; & E», we have that v o W~ € E; and from this it follows that there exists (p;);>1 C E4
such that ¢; — vo W~ in the sense of B2. Using (4.16) and the fact that 0 < k1 < J~1 < ko for suitable
positive constants k1 and ko, we see that

ko _
lpj 0o W —v|? < ™ lo; —vo W2,

where || - || is the norm induced by the standard inner product of B2. Therefore, ¢; oW — v in B and, since
(pj o W)j>1 € S*, the result follows. O

We conclude this section with some examples of vector fields satisfying the assumptions (A1) and (A2) of
Lemma 4.4. For this purpose the next lemma will be important.

Lemma 4.5. Let us consider the Cauchy problem

(4.17) { ;X( izo?_ a(X (=, 6)6(t),
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where & € FSNW 1L (R 1 R"~1) and § € FS(R) is such that o(t) := fot 6(s)ds € FS(R). Let X;(x) be the
flow generated by the vector field a(x). Then, ®(x,t) := (X,u)(2),t) satisfies p o ®, o &~ € FS(R™) for
any ¢ € FS(R™).

Proof. The proof follows the same method as the one of Theorem 4.1 and so we only describe the main steps.

1. Asin the proof of the referred theorem, we first show that o(x+0(x,t),t) € FS(R") for any ¢ € FS(R")
and 3 € FS(R™; R"~1).

2. Using the same notation in the proof of Theorem 4.1 with T := || || o0, We then prove that X ) (-, o(-)) —
X ,(-)(+) uniformly with respect to z,t. Moreover, o(XM (-, o(-)),) € FS(R™) for any ¢ € FS(R™).

3. Finally, we prove that if X~1) is uniformly continuous in R"~* x [T, T] and p(XU=1(-,0(})),-) €
FS(R™) for all ¢ € FS(R™), then the same is true of X). To this we observe that

4 o(t) ,
X000, = o (e + [ AU, )

and, by the uniform continuity of &(X =1 (z,s)) and o(t), the Riemann sums corresponding to the integral

fog(t) a(X U=V (z, s)) ds uniformly converge in , t. The conclusion of the proof is as in the one of Theorem 4.1.
|

Corollary 4.2. Let a be a vector field of the form a(Z,x,) = (oq(x)@(a:n), e ,an_l(x)ﬁ(a:n),an(x)),

where a; € FSOAWL (R, i = 1,....n, oy > 6 > 0, 6 € FSNWL>2(R), [ 6(y)dy € FS(R) and
divz @ = 0. Then, 8* is dense in S.

Proof. Tt suffices to observe that a satisfies the assumptions (A1) and (A2) of Lemma 4.4, which is immediate
from Lemma 4.5. O

Remark 4.1. We observe that if § € FS,(R) is such that % € Lllél (R), then the indefinite integral of § belongs
to FS(R).

5. TWO-SCALE YOUNG MEASURES

In this section we recall the theorem giving the existence of two-scale Young measures established in [3].
We begin by recalling the concept of vector-valued algebra with mean value.

Given a Banach space F and an algebra w.m.v. A, we denote by A(R™; E) the space of functions f €
BUC(R™; E) such that Ly := (L, f) belongs to A for all L € E* and the family {L; : L € E*, || L|| <1} is
relatively compact in A.

For bounded Borel sets @ C R™ and f € BUC(R™; E), it is easily checked by an approximation with
Riemann sums that L +— fQ<L, f) dz defines a linear functional on E*, continuous for the weak topology

o(E*, E); as a consequence, there exists a unique element of F, that we shall denote by fQ f dx, satisfying

<L,/Qfdx>:/Q<L,f>dx VL € E*.

For similar reasons, if f € A(R™; E) the integrals fofdx weakly converge in F, as t — 400, to a vector,
that we shall denote by fRn f dx, characterized by

(L, 1 fda)= ][ (L,f)dx VL€ E*.
R® R
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Theorem 5.1 (cf. [3]). Let E be a Banach space, A an algebra and K be the compact associated with A.
There is an isometric isomorphism between A(R™; E) and C(K; E). Denoting by g — g the canonical map
from A to C(K), the isomorphism associates to f € A(R™; E) the map f € C(K; E) satisfying

(5.1) (L, f) =(L, f) € C(K) VL € E*.

In particular, for each f € AR™E), ||flle € A.
We define the space LP(K; E) as the completion of C(K; E') with respect to the norm | - ||,, defined as

usual: )
P
1l = ( [ dm) .

As usual, we identify functions in LP that coincide m-a.e. in K.

The next theorem gives the existence of two-scale Young measures associated with an algebra A. For the
proof, we again refer to [3].

Let Q@ C R™ be a bounded open set and {u.(x)}.~¢ be a family of functions in L>®(; K), for some
compact metric space K.

Theorem 5.2. Given any infinitesimal sequence {€;}ien there exist a subnet {uc,, }aep, indezed by a
certain directed set D, and a family of probability measures on K, {V,z}zek zcq, weakly measurable with
respect to the product of the Borel o-algebras in IC and R™, such that

(5.2) lijgm/Q @(%,%uﬂ(d) (2))dz = /Q/K@Z’m,@(zw, )y dm(z) dx Vo e A(R"™;Co(Q2 x K)).

Here ® € C(K;Co(2 x K)) denotes the unique extension of ®. Moreover, equality (5.2) still holds for
functions ® in the following function spaces:

(1) BY(R™ Co(Q x K));

(2) BP(R™;C(Q x K)) with p > 1;

(3) L' AR™; C(K))).

As in the classical theory of Young measures we have the following consequence of Theorem 5.2.

Theorem 5.3. Let Q C R™ be a bounded open set, let {ue} C L>®(Q;R™) be uniformly bounded and let v,
be a two-scale Young measure generated by a subnet {u.(q)}taep, according to Theorem 5.2. Assume that U
belongs either to L' (2; A(R™;R™))) or to BP(R™; C(2;R™)) for some p > 1. Then

(5.3) Vex = Ou(zzy if and only if lig)n l|te(a) () — U(%,x)ﬂy(g) =0.

6. APPLICATION TO NONLINEAR TRANSPORT EQUATIONS

In this section we study the homogenization problem for a nonlinear transport equation with an incom-
pressible and autonomous velocity field. The main result here improves and extends the one corresponding
to the same problem in [2] in the context of homogenization in AP(R™).

Let a € FSNW1>°(R";R"), and let us assume that a is incompressible, i.e.

(6.1) V. -a(z) =0.
We consider the equation
(6.2) Oyt + V- (a(g)f(ug)) =0, t>0, z€R",

with f € C*(R), and the initial data given by
(6.3) ue(,0) = U (=, ),
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where Uy(z,x) € L, (R";FS(R™)). For each z € K, we also consider the auxiliary initial value problem
given by

(6.4) U+ V.- (a(z)f(U)) =0, t>0, zr€R",
and the initial data
(6.5) U(z,x,0) = Uy(z,x), x € R"™.

In (6.4), a is the vector field whose components are the images of the corresponding components of the vector
field a by the projection of L?(K) onto S as defined by (4.12), in accordance with the notation introduced
in Section 4.

The stability properties of entropy solutions to scalar conservation laws show that, possibly modifying a
in a negligible set, U may be viewed as a Borel map from K into LIIOC(R:‘_H), where R:L_H =R" x (0, +00)).
Using this fact, one can for instance find a Borel function U, setting

Uz, x,t) = limi(l)qf U(z,-,t) * pe(z).
e—
Hence, in the following we can assume with no loss of generality that U is a Borel map.
We will need the following theorem (see [2] for the proof) which provides a comparison principle between
two parametrized families of measures satisfying a first-order differential inequality in conservation form,
which extends a theorem of DiPerna [17].

Theorem 6.1. Let {,ufv!t}, (z,t) € Ri“, i = 1,2, be two weakly measurable parametrized families of
probability measures over a compact separable metric space K. Let {/,Livo}me]]{n, i =1,2, be two parametrized
families of probability measures over K satisfying

1 t
tim s [ ] b ao@ydras = [ (koo .

-0t
(6.6) =0

lim (12,6 9) = (0, 9)| dz =0,
~0{jal<r)

forallge C(K), ¢ € C.(R") and R > 0. Let [ : K x K > R, G: K x K — R" be continuous functions
with I >0 and |G(p, \)| < CI(p,N), for some C > 0. Assume

Oty 1 I N) + Vo (py, G(N) <0, forall A€ K,
O (2 1, I(p,)) + V- (124, G(p,)) <0,  forallp€K,

in the sense of the distributions in RT‘l. Then, for a.e. t > 0, we have

(6.8) / mh®@uuwms/ (ko @ 120, 1)) do.
{lz|<R} {|z|<R+Ct}

(6.7)

In the following theorem we extend to the context of the algebra FS a result of W. E (¢f. [18]), relative to
the periodic case. We relax the restriction f’ > 0 imposed on [18], asking only that the set of zeros of f’ is
nowhere dense. We characterize the weak limit of u. and, under suitable additional regularity assumptions
on U, we prove a strong correctors formula. By the latter we mean an oscillatory profile U(%,,t) which
corrects the weak convergence of u. to a strong one in L{ .

We remark that in the periodic setting A.-L. Dalibard [12] has recently obtained a characterization of the
weak limit of u., with no strong correctors formula, without restrictions on f, as a consequence of a more

general rather technical analysis using the kinetic formulation.

Theorem 6.2. Let a € W NFS(R™;R") and Uy € L, (R FS(R™)). Let {uc}eso be the sequence of

entropy solutions of (6.2), (6.3). Assume that the set E = {u € R : f'(u) = 0} has one-dimensional Lebesgue
measure zero, that Uy is bounded and satisfies

(6.9) Uo(-,x) € S for a.e. x € R™, with S defined in (4.7)



HOMOGENIZATION IN THE FOURIER-STIELTJES ALGEBRAS 19

and finally that the set ST defined in (4.9) is dense in S.
Then u. weakly star converge in L= (R}™) to

(6.10) (o, t) = / Uz, 2,t) dm(2),
K
where U is the solution of (6.4), (6.5). Suppose further that
(6.11) either U € L}, (R" x [0,T];C(K)) or U € (| L*(K; C(Br(0) x [0,T7))
R>0
for some T > 0. Then
(6.12) lim (ug(x,t) - U(j,x,t)) =0 in L}, (R" x[0,T)).

£—

Proof. 1. We first observe that the entropy solutions u. of (6.2), (6.3) are uniformly bounded in L*°(R’).
Hence, taking into account Theorem 5.3, it suffices to show that any two-scale Young measure v, , ; generated
by a subnet of {u.}cs( satisfies

(613) Vet = 6U(z,x,t)7
for a.e. (z,z,t) € K x RT‘l. Let then v, , ¢ be a two-scale Young measure generated by a subnet of {u.}e>0

which, for notational simplicity, we still denote by {u.}. For any nonnegative ¢ € Ll(RiH) we set also

(6.14) ol = Y(, t) vy 44 dxdi.

z
n+1
R+

2. We use Theorem 6.1 to prove (6.13). So, let us consider the family of Kruzkhov’s entropies

(6.15) (A k) =A=kl, g\ k) =sen(A = k)(f(A) = f(k)),
so that the entropy solution of (6.2) satisfies
(6.16) Om(uc, k) + Vo - (a(2)glue, k) 0 VEER,

in the sense of distributions: it means that for all 0 < ¢ € C2°(R"*1) we have
x
©1n) [ e+ alus Ba(Z) - Vool dudi+ [
R}

In (6.17) we take ¢(x,t) = e(£)p(z,t), where 0 < ¢ € T, with 7 defined in (4.6), and 0 < ¢p € C(R"1),
and let € — 0 to get

(6.18) /K (0% 4(- k) Vapdm(z) > 0.

By applying this inequality with C' + ¢, with C' = ||¢||«, and using the arbitrariness of ¢ we get (recalling
(4.11))

(6.19) 2z (0¥, q(- k) €S,

3. Relation (6.19) is true also for the entropy fluxes s (u, k), s_(u, k) associated with the convex entropies
ry(u, k) = max{0,u—k}, r_(u, k) = max{0, k—u}. By linearity, we deduce that (6.19) holds for any entropy
flux ¢ associated with a Lipschitz entropy 7 satisfying n’ = xj, where x; is the characteristic function of
any interval I C R. Since any Lipschitz function may be locally uniformly approximated by finite linear
combinations of Lipschitz entropies of that form, we deduce that (6.19) holds for all entropy fluxes associated
with any Lipschitz entropy (not necessarily convex!). Now, if I C R\ E, then the entropy flux associated
with the Lipschitz entropy 7y satisfying 77 = xs/f’ is q; defined modulo constants by ¢; = x;. Hence,
z v+ {(0¥,qr) € S, for any interval I with I C R\ E. By linearity and the fact that E has measure zero,

n(Uo(f,a:), k)b (x,0) da > 0.

n
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we deduce that the latter holds for any interval I. Again using the fact that any Lipschitz function may be
locally uniformly approximated by finite linear combinations of such functions ¢;, we conclude that

(6.20) 2 (0l g) €S for any Lipschitz function g : R — R.
By approximation we deduce that (6.20) holds for any ¢ € Ll(Riﬂ).

4. Let ¢(x,t) = o(£)(x,t), where 0 < ¢ € ST and 0 < ¢ € C°(R™™!). By the definition of ST, there
exists (pr)reny C 7, where 7 is defined in (4.6), such that ¢, — ¢ and V,p, — 0, both in B2 and in L?

loc*

We first consider (6.17) with ¢(z,t) replaced by ¢y (z,t) = pr(Z)1(x,t) and make k — oo. Then we pass to
the limit as € — 0 to get

(6.21) / AR+ 0 R 2l V) i) d

+/n /}CU(UO(Z,x),k)g(z)d)(x,O) dm(z)dz > 0.

5. By Proposition 4.2 and (6.19) the maps z — ¢(2)(c%",q(-, k)) belong to S. Therefore, taking (4.12)
into account, we can rewrite (6.21) as

(622) / o [t + )l o) i) e

+/ /}Cn(Uo(z,x),k)g(z)w(x,o) dm(z)dz > 0,

for all 0 < ¢ € ST and all 0 < 3 € C°(R™*!). But then, using also the fact that 2z — (a¥t,n(-,k)) (see
(6.20)) and a;{c2¥,q(-,k)) belong to S and assumption (6.9) on Uy, we obtain that (6.22) holds for all
0<¢peL?K) (here we use the density of ST in S). In particular, for each fixed 0 < 1 € C°(R"*1),
inequality (6.22) can be strengthened to an inequality a.e. on z € K. A density argument on the class of test
functions v then gives that for a.e. z € K the following property is fulfilled:

[ A0+ s ) @() - V)
(6.23) +

+ / (U (z,2), k), 0) dv 2 0,

for all 0 < ¢ € C (R,
6. We are going to apply Theorem 6.1 to show that v, ,, is a Dirac measure for almost every (z,z,t) €
K x R, To do this, first we observe that (6.23) implies

(624) lim — / / Vy z'rag )dl’d’]’ = / <5U0(z,x)ag>¢(m) d:L’,
n R"l

t—0 t

for all g € C(R) and ¢ € C.(R™). Indeed, choosing 1 (x,t) = §4(t)¢(x), with &, (t) = max{h~1(h —t),0}, for
t>0,h>0,¢eC*R"), ¢>0,in (6. 23) we obtain

(6.25) lim — / / Vwss| - K|l )dxdtg/Rn \Uo (2, ) — k|o(x) da

h—0 h

for all ¢ € C2°(R™), ¢ > 0, and a fortiori also for all 0 < ¢ € L'(R"). Taking advantage of the flexibility given
by the presence of ¢ € L'(R") in (6.25), we may replace k by any function k(x) in L°°(R™), in particular,
k(x) = Ug(z, ). This proves (6.24).

7. Now, let U(z,x,t) be the solution of (6.4), (6.5). The entropy condition states that

(6.26) O\ U) +V, - (a(z)g(\,U)) <0 forall A\eR, z€K.
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and

(6.27) lim |U(z,x,t) — Uo(z,z)|dz =0, for all R > 0.
=0 {Jel <R}

Therefore, we can apply Theorem 6.1 with ,uglm = Vzmt) M%t = 0U(zz,t), I =nand G = a(z)g, for a.e. 2z € K.
From this we easily deduce that v, ;. ; = 6y (. 5,0, for a.e. (z,2,t) € K x R’frl.

8. To prove the weak convergence u. — wu, with u(z,t) given by (6.10), we argue as follows. Let
U® € C(K x R’™) be bounded. Using (5.2) with test function

DN, z,x,t) = A= U(z,2,t)|[¢(, 1)

with 0 <9 € C’c(]RT_{;"rl)7 we obtain

lim sup bz, t)|ue(z) — U‘S(g,x,tﬂ do dt = / / Uy — US| dm(z) dx dt.
! ryt Ji

e—0 ]Ri"’

On the other hand, the continuity of Us gives

lim Uﬁ(f,z,tw(x,t)dxdt:/ /U5(z,x,t)dm(z)w(x,t)dxdt.
R JK

e—0 n+1 £
RY

Hence, combining the previous two formulas, we get

lim sup < U — Up|| 11,

e—0

ot ) Ot de

with U (x,t) f;c (z,2,t)dm(z). By a density argument we obtain the weak star convergence of u. to
lims U, i.e. f,C z,x,t) dm(z). Finally the fact that u(z,t) — U(%,2,t) — 0 in Li, (R" x [0,T]) as e — 0,
under assumption (6.11)7 follows directly by Lemma 5.3. O

Concerning (6.11), ensuring the existence of strong correctors, we observe that the first alternative is
trivially satisfied if Uy and a are independent of z, in which case we may take any 7" > 0. A simple example
is provided, for N = 2, by the incompressible vector field a(z) = (g(z2), 3) with g € FS(R) N WH>(R) and
B # 0. In this case a(z) = (fg,), which follows easily from (4.14). The following lemma gives sufficient
conditions for the verification of the second alternative in (6.11).

Lemma 6.1. If the range of a is contained in a closed convex set P, then U € L?(K;C(B(0,R) x [0,T)))
for any R >0, for any T > 0 such that the entropy solutions V,, of

(6.28) Vo +Va-(bf(V)) =0, t>0, z€R",

(6.29) Vo(2,0) = Up(z, z), x e R,
have locally uniformly bounded Lipschitz constant in R™ x [0,T], with respect to b € P and z € R™.

Proof. By applying (4.14) we obtain that also the range of @ is contained in P. We will prove that U(z, z,t) €
L*(K; C(Br(0) x [0,77)) for any R > 0. Since U is bounded we need only to check its measurability. This
follows by the fact that for any § > 0 it is possible to find a compact K5 C K such that U(z,z,t) €
C(Ks5;C(R™ x[0,7])). Indeed, given § > 0 we may find K such that the restriction of a to s is continuous.
Now, the stability properties of entropy solutions tell us that z — U(z,-,-) is continuous from Ks C K
into L1 (Riﬂ). The local uniform Lipschitz bound then gives continuity with respect to the stronger

loc

topology. O
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An example where Lemma 6.1 applies is provided by the case in which all the components of a are
nonnegative, f”(u) >0 for all v € R and %%(z,x) >0 for all (z,2) € R® x R", i =1,...,n. In this case, if
be P =10,M]" for some M > 0, then it is well known that the entropy solution Uy of (6.28), (6.29) can be
constructed by the method of characteristics in such a way that U, € W," (RH)) if the initial datum is a

loc
Lipschitz function. We recall that, in general, entropy solutions are discontinuous.

7. POROUS MEDIUM TYPE EQUATIONS WITH OSCILLATORY EXTERNAL SOURCES ON BOUNDED DOMAINS

In this section we consider a homogenization problem for a porous medium type equation with oscillatory
external force, similar to the one considered in [3]. The differences with respect to the earlier problem lie in
the fact that we now consider the equation on a bounded domain and we allow more general initial data. The
price we pay for these extensions is that we need to impose some restrictions on the ergodic algebra, namely
requiring the external source as a function of the oscillatory variable to belong to FS(R™). Also, for our result
on the existence of oscillatory profiles enhancing the weak convergence to a strong convergence we ask the
“pressure” function to be convex, which was not necessary for the corresponding result in [3]. To simplify our
boundary conditions we consider external sources depending explicitly also on the non-oscillatory variable.

So, let Q2 be a bounded open subset of R with smooth boundary. We consider the initial-boundary value
problems

(7.1) O = Af(u) — AG(z, %) (z,t) € Q x (0,00),
(7.2) u|0Q = po,
(7.3) u(zx,0) = uo(z, g) = o, g) + po.

The main goal here will be to apply the theory developed in earlier sections and not to solve the problem
(7.1)-(7.3) in its greatest generality. Therefore in what follows we will be quite generous in our regularity
assumptions, without paying attention to possible extensions under weaker regularity hypotheses. To avoid

n

2 1
confusion we explicitly state that AG(z, £) :== 3", (GII (x,y) + ngy (x,y)+ E—Qny (z, y)) with y =

T

5

NOTATION: We shall denote by C7(Q) the Hélder continuous functions in € with Hélder exponent v € (0, 1).
By Cj (£2) we shall denote the functions in C7(2) which vanish at 9Q2. Also, we shall denote by C?*7({2) the
functions in C2(Q) whose second derivatives are in C7(Q) and by C5 77 () the functions in C>*7(2)NCy ()
whose derivatives up to second order are in C{ (2).

In the case of the porous medium equation, typical examples of the function f(u) are given by f(u) = u?,
with v > 0. With this application in mind, we will not assume in principle that f is defined in the whole
line, which causes the need of more technical specifications in the assumptions to follow.

We make the following assumptions on f, G, pg and ¢g:

(A3) The function f is defined and smooth on an interval (a,b) C R on which it satisfies f/ > 0.
(A4) The function G(z,y) satisfies G € C*T7(Q x R") N FS(R™; C217(Q)), for some 0 < v < 1;
(A5) o € C2(Q x R™) NFS(R™; C2T(Q));

(A6) po € (a,b) and there exist ¢1,q2 € f((a,b)) such that ¢ < f(po) < g2 and

a < qr+ G(z,y) < fluo(z,y)) < g2 + G(z,y) < B, for all (z,y) € Q x R",
with [o, 8] C f((a,b)). In particular, we have

x x x
(7.4) a< ®y (z, E) < ug(z, g) < Oy, (z, g) < b,
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where, for g € f((a,b)),

(7.5) Oq(z,y) == [ (Gla,y) +a).

For q € [q1, g2] define

g(x,q) == My, (f 7 (G(z,y) +q)) -

For each z € Q, p € [§(x, q1), §(z, ¢2)], we define f(x,p) implicitly by the formula
(7.6) p =M, (f7(Gla,y) + f(x.p))).
Clearly, we have g(z, f(z,p)) = p and f(z,g(x,q)) = q.

We notice that for all ¢ € R such that G(z,y) + ¢ € f((a,b)), for (z,y) € & x R™, the function ®,(z,y)
defined in (7.5) is such that ®,(z, g) is a stationary solution of (7.1).

Under the assumptions (A3)-(A6) we have the following result.

Theorem 7.1. Let u. be the (classical) solution of problem (7.1)-(7.3). Then u. is uniformly bounded in
L®(Q x (0,00)) and u: = @ in L®(Q x (0,00)) where @ € C*(Q x [0,00)) is the (classical) solution of the
initial-value problem

(7.7) o0yt = Af(z,u),
(7.8) 0§ = po,
(7.9) u(z,0) = po + My (vo(2,9)) ,

where for each x € Q, f(x,-) is implicitly defined on [§(x,q1),g(x,q2)] by the relation (7.6). Moreover, if
f"(u) #£0 for all a < u < b then

x .
(710) Us(ZE, t) - (I)f(m,ﬁ(x,t))(xv g) —0 m Llloc(Q X (07 OO))

Proof. 1. Existence, uniqueness and smoothness of solutions of (7.1)-(7.3) follow from the classical theory
developed in [25]. The fact that the solutions of (7.1)-(7.3) form a uniformly bounded sequence in L>() x
(0,00)) follows from the inequalities (see, e.g., [7])

(7.11) / [ (= )00 7 B = 0) (70) = 0) - T} dodt > 0

for all 0 < ¢ € C§°(R™ x (0,00)), which hold for smooth solutions of (7.1)-(7.3), satisfying (v —v)x =0
on 90 x (0,00), Where by ( )i we denote the function max{+s,0} and by H(s) we denote the Heaviside
function H(s) = 1 for s > 0 and H(s) = 0 for s < 0. Indeed, we may apply (7.11) for (u — v)_ and for

(u—v)y with v = vi(z, =) := @ (z, E) and v = vo(x, f) = O, (x, f), respectively, for ¢; and g2 as in
€

(7.4). Therefore, using a suitable sequence of test functions ¢(x,t) we arrive at the inequalities

(7.12) a < vy (x, g) <ug(z,t) < va(z, 7) < b.
2. We now define U, (z,t) in  x [0,00) as the smooth bounded solution of
(7.13) AU = u(x,t),
(7.14) U0 =0,
We then notice that U, is the (viscosity) solution of
(7.15) O — [(AU) = =G, 2) = I(po).
(7.16) Ulost =0,

(7.17) U(x,0) = Up,c(z),



24 HERMANO FRID AND JEAN SILVA

where Up ¢ is the smooth bounded solution of (7.13)-(7.14) for t = 0. We refer to [11] for a self-contained
exposition of the theory of viscosity solutions for fully nonlinear elliptic equations, and to [8] for the cor-
responding regularity theory. Next we shall study the homogenization of (7.15)-(7.17) using a method
motivated by [20].

3. Since uc(z,t) is uniformly bounded in L*>( x [0,00)), we easily see that U.(xz,t) form a uniformly
bounded sequence in L>([0,00); W2P(Q)) for all p € (1,00). On the other hand, from (7.15) we easily
deduce that |Ug(z,t) — Us(x, )| < C|t — s| for all x € Q for some constant C' > 0, independent of €. Hence,
we see that U, is uniformly bounded in W (Q x [0,00)). In particular, there is a subsequence U., of U
converging locally uniformly in € x [0, 00) to a function U € W (Q x [0, 00)).

4. We claim that U(x,t) is the viscosity solution of the initial-boundary value problem

(7.18) U — f(2,AU) = = f(po);
(7.19) Ulo = o,
(7.20) U(z,0) = Uy(x),
where Uy is the solution of
(7.21) AU = po + M, (¢o(,y)) ,
(7.22) Ulost =0,
5. Indeed, let (Z,) € Q x (0,00) and let v5 € FS(R™) be smooth bounded and such that
(7.23) Ayvs < F7H(Glay) + F(@p) —p+0,
(7.24) Ayvs > [ (G(#,y) + f(2,0) —p— 6,

with p = AU(#,1), whose existence is given by Lemma 3.3. In particular, given any §’ > 0 we can find § > 0
sufficiently small such that

Take p > 0, and let z; €  be a point of maximum of
N _ N x R
Uj(xvt) - U(xvt) - 53’05(;) - p|$ - .73|2 +p,
J
which exists since vs is bounded. Here we denote U; = U;. We clearly have z; — & as j — oco. We have

Ul £ (030 + Bus(2) + ) < =Gy, ™) = Fim),
J J
and
f (AU(M + Av5<””>) <G Y) + (5 AT )+,

€j

€j
which, after addition, gives
Uji(,1) — f(2,AU (&, 1)) < —f(po) + O(lz; — &) + O(p) +&".
Hence, letting j — oo first, and then letting p,d’ — 0, we obtain
Ut(i‘vf) - f(i‘v AU(£7 f)) < _f(p())'
The opposite inequality follows in a similar way and hence we have proved the claim.
6. By the uniqueness of the viscosity solution of (7.18)~(7.20), we conclude that the whole sequence U, (z,t)
converges uniformly to U(x,t). Consequently, u.(x,t) converges in the weak-+ topology of L>(Q x (0,00))

to 4 = AU (x,t), which is the classical solution of (7.7)—(7.9), and this concludes the proof of the first part
of the theorem.
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7. We are now going to prove (7.10) under the additional assumption that f”(u) # 0 for all u € (a,b).
We write the identity

x
U — f(AU:) = —G(z, g) — f(po)
Multiplying by ¢(z,t)p(%) with ¢ € C§°(Q x (0,00)) and ¢ € FS(R™), then integrating in £ x (0,00) and

€

next taking the limit along a suitable subnet €(d), d € D, we obtain by Theorem 5.2

L[ [ e ) = Go.2) = Fla AD) ol 06 dinz) ddt =

0

where KC is the compactification of R™ associated with FS(R™). Since ¢ and ¢ are arbitrary, we have
WVato, () = G(,2) + f(2, AU) = f (f 1 (G(z,2) + f(z,AU))), for ae. (z,t,2) € Qx (0,00) x K.

Since f” # 0 we conclude that

Ugtr=20 for a.e. (z,t,2) € Q x (0,00) x K.

1 (Ga,2)+ F(2,A0))

and this implies that (7.10) holds. O

8. A SYSTEM OF POROUS MEDIUM TYPE EQUATIONS WITH OSCILLATORY EXTERNAL SOURCES

Again, we let Q be an open bounded subset of R™ with smooth boundary. We consider the following
system of porous media equations

(8.1) {Ut = Af1(u) + h(v) — AG(z, %)’

UV = Afg(v) — AGQ(JZ, %)

As we observe, the equation for u has an additional source term h(v) which couples it with the equation
for v. We then prescribe the following initial and boundary data

(8.2) u|0$2 = po1, 0|02 = pogz,
T T T T
(8.3) u(x,0) = uo(, g) = o1 (z, g) +po1,  v(z,0) =vo(z, g) = poz2(, g) + po2.
We suppose that assumptions (A3)—(A6) are satisfied with f, G and g replaced by f1, fo, G1, G2 and

©o1, Poz2, respectively. For simplicity we assume now that (a,b) = (0,400), as is the case in the model of
porous media where u, v represent densities. As for h, we assume the following.

(A7) The function h is defined and smooth in the interval (0, +o00) and h(v) > 0 for all v € (0, c0).

We further assume:

(A8) The function fs also satisfies f5(v) # 0 for all v € (0, c0).

Concerning problem (8.1)—(8.3), under the assumptions (A3)—(A8), we have the following result.
Theorem 8.1. The (classical) solutions (ue,v:) of the problem (8.1)-(8.3) form a uniformly bounded se-

quence in L= (Qx (0,T))? and (ue,v.) = (4,7) in L®(Qx (0,T)) for all T > 0 where (@, ) is the (classical)
solution of the initial-boundary value problem

Owu = Afy(z,u) + h(z,v),
(8.4) {atv = Af2($,0)7
(u,v)[0Q = (po1, Po2),
(u(z, 0)7 v(z,0)) = (p01 + M, (9001(1'7 y)),Poz + M, (@02(557 y))) )
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where for eachx € Q, fi(x,-), fa(x,-) are implicitly defined on [g1(z, q11), g1 (2, q12)] and [ga2(x, g21), G2 (2, g22)],
respectively, by the relation (7.6) with f replaced by f1, fa, where g1 and ga are the corresponding inverses.
The function h(z,v) is defined by

h(w,v) = My (h(f;(G2(z,y) + fa(z,v)))).

Moreover,

x
(87) ’UE(SC, t) - (I)?’;(z’f;(m,t))(x? g) -0 in Llor(Q X (Oa OO)),
where

2 (x,y) = f5 ' (Ga(z,y) + q).
Further, if f{(u) # 0 we also have

50 inLL (2% (0,00)),

1
(8.8) ue(®,8) = O, (¢ (a0 (& 2

where
@é(m,y) = fi H(G1(z,y) + q).

Proof. 1. By Theorem 7.1, we immediately have the assertions concerning v..
2. The fact that ue are uniformly bounded in L>°(Q x (0,T)) for all T is proved as follows. Since h > 0,
we have that u. satisfies

/ Q{ QOI) qbt + H((I)ém - U)V(fl( ) fl( qo1)) . v¢} dx dt Z 0,

for all 0 < ¢ € C§°(Q x (0,00)), where go1 = f(po1). Then, using a suitable sequence of test functions ¢ we
arrive at the inequality

[l =ol, @ D)o < [ ol D) -0l @ D) do

and so we get uc(x,t) > @} (x,2) for all (x,t) € Q x (0,00).
3. To get a uniform bound from above for u. on Q x (0,7) we proceed as follows. Let M > 0 be such
that h(ve(x,t)) < M for (z,t) € Q x (0,00). We easily verify the validity of the inequality

/ /{ QO2 Mt)Jr(bt ( (I)tlmz - Mt)v(fl( ) fl( qoz)) . V¢} dx dt > 0,

for all 0 < ¢ € C§° (2 x (0,00)), where go2 = f(poz), from which it follows, by taking a suitable sequence of
test functions ¢,

[l =@l D M0 < [ oo, )= 8], (0 D)o

Therefore, we get u.(z,t) < @) (x, L)+ Mt for all (z,t) € Q x (0,00).

LJoz

4. Now, let us denote by A~!g the solution of the boundary-value problem

(8.9) Aw = g, x €,
(8.10) w|dQ = 0.

As h(ve(w,t)) — h(P?

oo t))(:zc, £)) — 0 in L (€2 x (0, 00)), we obtain that

]

A! (h(vg(a:,t)) — h(@?—z(w’ﬁwt))(x, g))> — 0, uniformly in € for a.e. t € (0,7,
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for all T > 0. Also, since h((bi(z’@(x,t))(m, Z)) converges weakly to M, (h(@fc}(xj(myt))(a:,y))) we obtain
that
_ T _ . .
A 1h<<1>?—2(x7@($7t))(x, E)) — A7 M, <h(@?¢—2(%@(x7t))($,y))> , uniformly in  for a.e. t € (0,7),
for all T > 0. Hence we conclude that

A~ (ve(x, 1)) — A™IM, (h(cp%

PP t))(x, y))) , uniformly in 2 for a.e. t € (0,7T),

for all T' > 0. Let us denote
¢($»t) = AilMy (h((b?g(a:,ﬁ(x,t))(xvy))) = Aflﬁ(x’ﬁ(x’t)).

5. Again, let U® := A~'u,.. Hence, U¢ is a viscosity solution to

(8.11) Up = o(AU) = =Gi (e, ) + e t) + f(pon) + Oufe),
(8.12) UloQ =0,

(8.13) U(z,0) = A Lug(a, g),

where

O:(¢) := A h(ve(2,t)) — Y(z,t) — 0, uniformly in Q for a.e. t € (0,00).

6. We claim that U¢(z,t) converges uniformly in  for a.e. t € (0,00) to U(z,t), where U(z,t) is the
viscosity solution of

(8.14) U, — f1($, AU) =¢(x,t) + f1(po1),
(8.15) Ulo2 =0,
(8.16) U(z,0) = A~ My (ug(x, y)).

7. Indeed, let (#,%) € Q x (0,00), where # is such that O;(¢) — 0 uniformly in Q, and v; satisfy (7.23)
and (7.24), with f, f, G replaced by f1, fi, G1. Proceeding exactly as in the proof of Theorem 7.1 we prove
the claim, observing that the presence now of the term O;(e) does not affect the validity of the arguments.

8. Since ue. = AU*® is a uniformly bounded sequence in L> (€2 x (0,7)), we then conclude that the whole
sequence u. converges in the weak-+ topology of L (€2 x (0,7T)) to the (classical) solution @(z,t) of

(8.17) ug — Afi(z,u) = h(z,9(z, 1)),
(8.18) u|0$2 = po,
(8.19) u(z,0) = My (uo(z,y)).

9. The final assertion of the theorem is proved exactly as the analogous one in Theorem 7.1.
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