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Abstract: Consider the degenerate parabolic equation 0., u + udyu — dyu = f(-, u), which comes from mathemat-
ics finance, and in which u(t, x) is the utility function of a agent’s decision under risk. By Oleinik’s line method,
the existence and the uniqueness of the local classical solution for the initial boundary problem of the equation are
got. Also, the global entropy solution of the Cauchy problem is discussed.
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1 Introduction

In this paper, we consider the following initial bound-
ary problem:

Ozt + ulyu — Opu = f(-,u), (t,z,y) € (0,7] x Q
(1)
U(,O) = Uo, (wvy) € Q (2)

U | {z=01x[0,71= v1(0,9, 1), U |fz—Rryxj0,,;= 0 (3)

where Q = (0,R) x (0,N) C R2? T is a suit-
ably small positive constant. The equation (1) arises
in mathematics finance, arises when studying nonlin-
ear physical phenomena such as the combined effects
of diffusion and convection of matter (cf.[5]), many
mathematicians have been interested in it. In [1], An-
tonelli, Barucci and Mancino introduce a new model
for agent’s decision under risk, in which the utility
function is the solution to (1)-(2). In the sense of the
User’s guide, i.e.

| u(z, y,t) —u(n, & t) [ Cr(lz—n | +| y—i(lz)

for every (z,v),(&,n7) € Rt € [0,T), under the
assumption that f is uniformly Lipschitz continuous
function, Crandall, Ishii and Lions [2] proved the ex-
istence of a continuous viscosity solution by means of
probability methods. In [3], Citti, Pascucci and Poli-
doro studied the interior regularity, they proved that
the viscosity solutions are indeed in classical sense. In
[4], Antonelli and Pascucci showed that w is the limit,
uniformly on compacts of [0,7] x R2, of the family
of solutions to the regularized Cauchy Problem: for
(z,y,t) € R? x (0,T],

528yyu + Opgt + u0yu — Oyu = f(-,u), (5)
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U(O,I‘,y) = UO(xay)' (6)

Other related work, one can refer to [7] etc. However,
all of the published papers study the Cauchy problem
and get the local classical solutions. As for the exis-
tence and uniqueness of the global weak solution for
the cauchy problem of (1), there are some differential
ways to deal with them, for example, (1) is the special
case of the Cauchy problem discussed in [8],[9] etc.,
we will simply narrate this aspect in the last section of
the paper. The main aim of the paper is to study the
initial boundary problem (1)-(3).

Clearly, (1) is a degenerate parabolic equation on
account of that it lacks the two order partial derivative
term Oy, u. It is well-known that there are some rules
in how to quote an initial boundary problem of a de-
generate parabolic equation, one can refer to Oleinik’s
books [6],[10] etc. According to these rules, we quote
the problem as the form of (1)-(3). We will discuss
this problem in a complete different way comparing
to [1]-[4].

In order to describe our method, we have to quote
the well-known Prandtl system for a non-stationary
boundary layer arising in an axially symmetric in-
compressible flow past a solid body. As well known,
Prandtl proposed the conception of the boundary layer
in 1904[11]. From then on, the interest in the theory
of boundary layer has been steadily growing, due to
the mathematical questions it poses, and its important
practical applications. According to Prandtl boundary
layer theory, the flow about a solid body can be di-
vided into two regions: a very thin layer in the neigh-
borhood of the body (the boundary layer) where vis-
cous friction plays an essential part, and the remaining
region outside this layer where friction may be ne-
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glected (the outer flow). Thus, for fluids whose vis-
cosity is small, its influence is perceptible only in a
very thin region adjacent to the walls of a body in the
flow; the said region, according to Prandtl, is called
the boundary layer. This phenomenon is explained
by the fact that the fluid sticks to the surface of a solid
body and, this adhesion inhibits the motion of a thin
layer of fluid adjacent to the surface. In this thin re-
gion the velocity of the flow past a body at rest un-
dergoes a sharp increase: from zero at the surface to
the values of the velocity in the outer flow, where the
fluid may be regarded as frictionless. Prandtl derived
the system of equations for the first approximation of
the flow velocity in the boundary layer. This system
served as a basis for the development of the bound-
ary layer theory, which has now become one of the
fundamental parts of fluid dynamics. Assume that the
motion of a fluid occupying a two-dimensional region
is characterized by the velocity vector V. = (u, v),
where u, v are the projections of V' onto the coor-
dinate axes zx, y, respectively, the Prandtl system for
a non-stationary boundary layer arising in an axially
symmetric incompressible flow past a solid body has
the form as

Oyu + udpu + voyu = U + UdU + Oju,

Ox(ru) + 0y(rv) = 0,

inadomain D = {0 <t <T,0 <z < X,0<
y < oo}, where v = const > 0 is the coefficient
of kinematic viscosity; U (¢, ) is called the velocity
at the outer edge of the boundary layer, U(¢,0) = 0,
U(t,xz) > 0 for z > 0; r(z) is the distance from
that point to the axis of a rotating body, r(0) = 0,
r(x) > 0 for x > 0. In recent decades, many scholars
have been carrying out research in this field, achieve-
ments are abundant in literature on theoretical, numer-
ical experimental aspects of the theory, see [12],[13]
etc. If we introduce the Crocco variables

u(t, )
= t = =
T 75 x’/rl U(t’ I’)’
we obtain the following equation for w(7,&,n) =
Oyu.,
it

w2w,m —wr —nUwe + Aw, + Bw =0 (7)
where A, B are the two known functions derived from
the Prandtl system, one can refer to [6] for details.
By the above Crocco transform, the Prandtl system
is succeeded to be changed to a degenerate parabolic
equation (7). On this basic point of view, Oleinik [6]
had done excellent works in the boundary theory by
the line method. Comparing (1) with (7), we find
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these two equations are similar as each other, both of
them are lacks the two order partial derivative term
Oyyu. In view of that Oleinik’s line method had been
used widely to study a variety of problems, for exam-
ples [19][20] et al., it is nature to conjecture that we
are able to solve the problem (1)-(3) by Qleinik’s line
method.
The main result of the paper is the following

Theorem 1 Assume that

’u()(xay) ’S C(R_:U)7 (xvy) €, (®)
the first order and second order derivatives of ugy are
bounded, 1w, is bounded too. Assume that u1is con-
tinuous and smooth near 05, its first order, second or-
der derivatives at x = 0 are all bounded. Suppose f
satisfies (11) below and is an uniformly Lipschitz con-
tinuous function. Then the initial boundary problem
(1)-(3) has a unique solution in classical sense pro-
vided that t < T, T is suitable small (or y < N, N
is suitable small), and moreover, the first order and
second order derivatives of u are bounded.

By the way, for the best knowledge of the author,
this is the first paper on the initial boundary problem
of (1).

2 Line method

For the comparability of signs with the Prandtl sys-
tem, we rewrite (1)—(3) as following: for (¢,7,t) €
Q2 x(0,7),

©))

Wyn — Wr + Wwe = f(%fﬂ'ﬂ%

w(n:fvo) = w0(77,§)a (5777) €Q
w | (y=0yx[0,7]= ¢(0,€,1), w |(=ryx[0,;j= 0 (11)

where Q = (0, N) x (0, R), wg € C?(€Q), its first or-
der derivatives and wyy,, are all bounded, ¢(n,§,7)
is a smooth function on Q x (0,7), wy(0,§) =
#(0,£,0). and f is a Lipschitz continuous function
which satisfies that: when w1 — wo > 0,

(10)

f(wa) > e1(wr — wo)
(12)

co(wy —wz) > f(-wi) —

and

[ few) |<clwl? (13)

for some nonnegative number p. Moreover, we as-

1
sume that K < SR

| =
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It is regret that the author does not know, to get the
results of theorem 1.1, whether the condition (14) is
necessary or not, it seems that (14) is only a technique
request in the proof. If one is able to refine the proof,
the (14) may be abandoned or be weaker.

For any functions, we use the following notation

™R () = f(n, kh,mh),h = const > 0.

Instead of equation (9)-(11), let us consider the fol-
lowing system of ordinary differential equations:

gk W g™ e
nn h h
—f(,w™) =0, (15)
w™k |, _p=0, w™* |,—o= $(0, kh,mh), (16)

where

wO,k :wo(kh,ﬁ), m = 17...’[Th}; k:(]’l’...’[Nh]

If k£ = 0, (15) should be

wm,O _ wm—l,O

mO_ =~ fw™0) =0

m. ; (17)

w,

The solutions of (15)-(16) are defined in the clas-
sical sense and we will prove that

k 1,k m,k m,k—1

m m—
m,kwm,kw = w w —w

nm n I h I h

w,

are uniformly bounded for any m, k.

Lemma 2 Under the conditions of (11)-(13), the
problem (15)-(16) admits a unique solution for mh <
Ty and small enough h, where Ty is a suitable small
positive number. The solution satisfies the following
estimate

Vo(n, mh) < w™F < Vi(n, mh) (18)

where Vo, V1 are continuous function, positive in
(0,R), Vi < 3 and such that

Vo= Ko(R—n),Vi = Ki(R—n) (19)

in a neighborhood of n = R, where K; < ﬁ as
before.

Proof: By (15) and (17), the existence of w™* is

clearly. Let Q™" be the difference of two solution
w™* wy"*. Then Q™" can attain neither a positive
maximum nor a negative minimum at = 0, R. By

the inductive assumption, | w™k |< 1 s0

0 = Lm,k (Qm’k)
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1 el

— Qnmn,k o EQmJC +wm 1,1{562 k
m,k m,k
+f('aw1 )_f('aw2 )

Q™" can attain neither a positive maximum nor a neg-
ative minimum in interior of (0, R) by (12)-(13), pro-
vided that h < hg small enough. Consequently, under
our assumption, problem (15) cannot have more than
one solution. Therefore, we shall prove (18) for m and
k under the assumption of that the solutions w™ 1%
of (15) admit the following a priori estimate

(20)

Vi(n, (m=1)Rh) > w™ 1 > Vy(n, (m—1)h). (1)

Denote that

1
— k_ ke, m—Lk
Ling(u) = upy {L(um u™ ")
+ wm—l,ki(um,k _ um,k—l) _ f(, wm,k)‘

h

In order to prove the priori estimate (18) for 7 = mh,
it suffices to show that there exist function V; with the
properties specified in Lemma 2 and such that

m 1 m m—
0 > Lx(Vi) = Vipt = 2 (V™" =)
m— 1 m,k m,k—1 m,k
TR (= V) = V)

and
Vl (07 mh) > ¢(07 kha mh)

under assumption (21). Then the inequality (20) can
be proved by induction with respect to m. Indeed, let
q¢™* = Vi — w™F. Then ¢"*(0) > 0 and

0 > Lyi(Vi)— Ly i(w)

— q%,k _ E(qm,kz _ qm—l,k)
1
_'_wm—l,kﬁ(qm,k . qm,k—l)

+f(7 Vlm’k) - f(a wmk)

> q%,k - E(qm,k . qm—l,k)
1
—i—wm_l’k— mk _  m,k—1
,( q )
+eag™" (22)
Let ¢ = eamhgmk Then
K 1 k —1,k
0 > qqum—ﬁ(q;n -q" ")
1kl k k—1
™ (g = )
_|_aeah U{mfl,k + CQQT’k 1
& - & —1,k
> iy — [ (1 —w™ bR — ealg™ + Eq{”
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m,k:—l)

1
™ bR (o — i (23)

where 0 < b/ < h. By (23), if we choose o = «(h)

large enough, then it is easily to know that q’ln’k can
not attain negative minimum in interior of (0, R) by
maximal principle.

7k N
q;n |77=0: eamhqu |77=02 0

7k ) J—
QT ’77=R: 6omthmk |77=R— 0’

so (18) is true .

Under the condition (21), let us show that there is
a positive Ty such that for mh < Tj there exist func-
tion V satisfying the desired inequality. Let ¢4 (s) be
a smooth function such that for n > %,

¢1(s) = R—n,

1 1
for 1R§ s < §R,

forn < %R,
v1(s) = R.
Set
Vi = Mg1(n)p2(Bin)e™ ™", 24)

where 9 is a smooth function such that for 0 < s <
R,
1
wa(s) =4 — eR?,

for s > 2R,
for R < s <2R
1 < pa(s) < 3.

The constant M is chosen from the condition
Vi(n,&,0) > % The positive constants (31, G2 will
be specified shortly.

Clearly
L(Vl) = Mleﬁth(ﬁpl(n)()OQ (ﬂln))nn
7EM301 (n)2(Bin) (P2 — el2(m=1)h)
—f( w™").

For a given small positive number 9, if R — n <
0, we can choose 1 such that 817 > 2R then

v1(n)p2(B1n) = R—n, so choosing (3, large enough,
mh < Tp small enough

1
L(V1) = —EM(R—U)(eﬁth—eBQ(m_l)h)—i-cl (w™ k)P

ISSN: 1109-2769 864

Huashui Zhan

< —%M(R _ n)(eﬁzmh _ 652(m*1)h)

ber(M(R — nemhy
<M(R- n)[—ﬁgeﬁth +co] <0.

If R —n > ¢, notice that | (¢1(1n)p2(811))nm |< €3,
then

1 —
L) < —EM<P1(77)<P2(5177)(652mh _ ePa(m=Dh)

+63Meﬂ2mh +c ‘ w™F ‘p
< _lMsol(pQ(eﬁgmh - eﬁg(m—l)h)
~ h

+e3MeP2™ 1 oy (M ppel2™h)P
< M(pr192)[~Boe™" + cs) <0
At the same time, set

V = pp(armn)pr (e 2™,
where p is small enough such that V5(0,mh) <
¢(0,kh,mh) and ¢(s) is a smooth function such that
for0 < s <R,

p(s) = em’,
for R<s < %R,
1<k<3,
for s > %R,
p(s) =1,

also by a1, ag large enough, mh < Ty small enough,
we have
L(V) > 0.

Thus we can get (18) easily.

Lemma 3 Assume that the conditions of Lemma 2 are
fulfilled, wo has bounded first order derivatives, woy,,
is bounded, then

1
w,’;"k, E(w w
are bounded for mh < Ty and h < hg, uniformly

with respect to h, where the positive constants T7 <
To.

>

Proof: Let ®™* (1) be the functions defined as fol-
lows: fork > 1,m > 1,

wm,k _ wm—l,k

@) = (
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andfork=0m >1

wm,k

™ () = ( 2. @6

w9k g~ 1k

Also, we need to define @9 (n) = (¥—5“—=)2. So

let w—"* = w~Lk(n, kh) be a bounded function such
that

0.k _ =1Lk

w 0,k
h

0,k—1
_ 0,k —1 W —w”
= Wy, +w 3

—f (). (27)
w~ bk is well defined because% + # > 0. Clearly,
on account of wg has bounded first order deriva-

. . 0,k__,,—1,k . .
tives and woy, is bounded, *~—*—— is uniformly

bounded with respect to h, so | ®%F |< c.
Let

Now we will deduce the equation for ®™* (). To this

end, we subtract from equation (15) for w™* equation

(13) for w™1* and multiply the result by 22 ;k to get

the first equation; from (15) for w™* we subtract (13)
m-k=1 and multiply the result by QTZ’k to get the
second equation. We find the equations for ®"* (1)
with £ = 0,m > 1 by taking only the first equation.
In order to derive the equation for " (1) with m =
1, we utilize the relation (27) which defines the values
of w™b* . Taking the sum of the three equations just
obtained we get the equation for ®™*(n), k > 1. Say,
we have

for w

2 m,k
((15)™F — (15) 1 4) e
2pm,k B
— 2pm,kp7r7r7z7,k: _ - ( m,k _pm 1,k‘)
2p™F Lk, mk 2.k, m—1k
+7h (WM™ HFpMl — g™ &Ry L)
2pm,k B
- h (f(a wm,k) - f(a w™ Lk)
9 m,k
— 2pm,k:pz':7,k:_ ph (pm,k_pm—l,k:)
me7k m—1,k/ _mk m—1,k m,k—1
e [T (™ — ™ )]
+2pm,k( m—1,k wmfl,kfl)pmfl,k
h
2pm,k B
S22 () — e wm
opmk

(8™ — g™
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- 9 m,k, m,k 2,rm,k m,k __  m,k—1
- r Tnn h (p P )
ok
+ - (wmfl,krm,k _ wmfl,kflrm,kfl)
2rmok _
- h (f('vwm7k)_f('vwm7k 1))
— 2rm,kr777r:7,k _ 2r:7k (rm,k _ 7,,m—l,k)
ok
+ - (wmfl,krm,k _ wmfl,kflrm,kfl)
2rmok

(f(v wm,k) - f(v wm,k—l);

h
m,k __ m,k m,k m,k. m,k.
Q" = 2p™  pptt 4 20 e

m,k __ m,k _m,k m,k, . m,k
Dy =27 py + 20y

+2(p ) + 20 ),

1

1
_7((I)m,k: _ (I)m—l,k) _ _E[(pm,k)Q
_(pm—l,k>2 + (Tm,k)Q . (Tm—l,k)2},
wm Lk ((I)m,k B (I)m,k—l)
,wm—l,k 3
= ™" = (™))
w™ b m,k\2 _ (,.m,k—1\21.
FE R =
(I)m,k‘ 1 @’m,k: @m—l,k
o E( B )
wm—l,k

+ - ((I)m,k: o (I)m,k—l)
2(p )2 + 2(r ")

%[(Pm’k)2+(Tm’k)2]+%[(pm_l’k)2+(rm_1’k)2]
m—1,k

w _ .
- [(pm,k)Z_(pm,k 1>2+(T,m,k)2_(rm,k 1)2]
2 m,k 2 m,k
P (pm,k _ m—l,k) _ ph [wm—l,kpm,k
(wm—kLk o wm—l,k—l)pm—l,k o wm—l,kpch—l]
2p™
e (P ™) = f( ™)
2Tm7k (Tm,k . Tm,kfl)
27’]’%%"f
- (wm—l,krm,k o wm—l,k—lrm7k—1>
2k _
o (f (™) = fwmE),
By (12)-(13), we have
Pk _ l(cpm,k _q)m—l,k)_i_wm_l’k (q)m,k _(I)m,k:—l)
m h h
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1

202 + 20 ) = [P + (P

_|_%[(pm—1,k)2 + (rm—l,k)Q]

v

w™ bk ky2 k—1\2
+T[(Pm’ )7 = (™" )7
wm—l,k
+T[(rm,k)2 o (?”m7k_1)2]
_|_2pm7k( m,k _pm—l,k)
h
2p"F _ _
_T[wm 1,k(pm,k_pm,k 1)]
2) m,k
_ ph [(wm—l,k _ wm—l,kz—l)pm—l,k}
2¢ m,k\2 .k m,k m,k—1
+7(P ) +T(T =)
2k Lk, m.k 1L,k—1,m,k—1
— (wmi k] rrnm» _wmf s Tm’ - )
h
2c
JFTl(Tm’k)Q;

(i). If at the maximal value point of ®™*_ suppose
dmk — Mkl > 0 then

1 _
(I)Z%’k _ E(@’m,k —_pm 1,k)
wm—l,k:
+ ((I)m,k . @m,k—l) . aq)m,k + Bq)m,k—l
kN2 kN2
> 2(pp"") +2(7“37”12
2c1 +1—wm
+ - = a)[(p™*)? + (1))
wm bk k—142 k—142
+ (B =™ )T+ )
1
+ ﬁ[(pm_l’k)Q-i-(Tm_l’k)Q]
2pm,k [( m—1,k m—1,k—1 1 m—1,k m—1,k _m,k—1
= 2 (gL b gL i
_ 2T:’krm’k_l+ QTZ’kwm—Lk—lrm,k—l;
If we choosear = a( ) >, B = pB(h) large
enough, such that 3 — @™ -" - (, 2adlow™ =00

R
a > 0, this is possible because that (18). Then by
Cauchy inequality, we have

1
m,k m,k m—1,k
L
wmfl,k
+ ; ((pm,k‘ _ Qm,k—l) _ Oé@m’k + ﬁ@m,k‘—l
1
— q)m,k . E(q)m,k . (I)mfl,k)
m—1,k
_ (ﬂ _ w )(q)m,k _ q)m,k—l)
— (a—-p)@m™k > 0. (28)

Now, we have two cases. The first cases is that at
the maximal value point of ", ™k —dm—1k >
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then by the maximal principle, ®"* can not attain its
maximum in the interior of (0, R). The second case is
that at the maximal point of @™k, @™k — pm—Lk <
0, let & = e~ 7™"®. Then by (28)

(I)m?,k _ E((I)m,k _ (I)m—l,k) _ ,ye—'yiu ém—l,k

_ef'ymh(lg _ wmgl’k )(i)m’k—(i)mk*l) . (a—ﬁ)ém’k
>0

and
(i)%k - %(i)m,k + (ﬁk_ ,Ye—'yh1)@m 1,k ~
_e—'ymh(ﬁ o wmh )((I)mk (I)mk l) ( _ﬁ)q)m,k
>0

where hy < h. If we choose v = y(h) > 3 large

enough, then d™kcan not attain its maximum in the
interior of (0, R). ®(n) = €"™®(n) also can not
attain its maximum in the interior of (0, R).

(ii). If at the maximal value point of Pk pmok_
Pmk—1 <0, let ®; = ® + 1. Then

& & wm™™ 1,k
m m
Pim Bq’ e
—a®TF 4 gkl

1
2 ) + 20 )+ (—at B = 5)

2¢1 + 1 — wm— Lk
+(= —a)[(p™F)? + (rmk)?]
wm—l,k

+(8 = =™+ (™

2pm,k 3 2pm,k B B
_ m 1,k+ w™ Q,kpm 1,k

(@7 — o)

Y

h k h k
m? m7

_27” mk=1 4 2r wm—Lk—1mk—1.
h h ’

If we choose a = a(h), B = [(h) large enough, such

m—1,k . . .
that%—a > 0, %—i—a < /3, which implies

that 3 — £ 0, then by Cauchy inequality, we
have
wi Lot et e
—a®F 4 gt
_ b l(pm po wmTbk @7k _ gk
lm Ty, 1 1
(o = B)(@7" — @) — et > 0.

By the maximal principle, @T’k can not attain its max-
imum in the interior of (0, R). Thus ®"* can not at-
tain its maximum in the interior of (0, R) too.

When n = R, ®™* = 0. When 1 = 0, because
¢(n, &, 7) is a smooth function on Q x (0,7), clearly
we have @ (0) < ¢, so

™k (n) < ¢,y € [0, R]. (29)
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wytk |< c. This implies that| w
c. So Lemma 2 1s proved

Theorem 4 Under the assumption of Lemma 2 and
Lemma 3, the problem (9)-(11) admits a solution w
with the following properties: w is continuous,

|w < Ky (R~ ) (30)
in the domain (0, T) x ), w has bounded weak deriva-
tives Wy, We, Wr,

| we |[< e(R—n),| wr |< e(R—n); (31
the weak derivative wy, wy, exists and bounded ,
equation (15) holds almost everywhere in the same
domain.

Proof : First, let us prove the uniqueness of the solu-
tion. Assume the contrary, namely, that w; and wo are
two solutions of problem (9)-(11). Then, the function
z = wj — ws satisfies the following equation

= f('?wl)_f('7w2)’

2(77;&0) = 07 z ’[O,T}XQ: 0.

Let 21 = e”“"z. If we choose « large enough then it
is easily to prove that z = 0 by the maximal principle.

Now, we will prove the existence of the solution
of (9)-(11). The solutions w™* of problem (15)-(16)
should be linearly extended to the domain (0,77) x 2.

Zyn—2rt+22¢+ (wl Wag +w2w1§)

First, when (k — 1)h < € < kh, k = 1,2, -+, k(h),
k(h) = [Nh], let
wy'(n,€) = wy' (0, (k — HhA + (1 = X)kh)

(1= N)w™ () + xw™ 1 (7). (32)

Secondly, when (m — 1)h < 7 < mh, m

1,2,---,m(h), m(h) = [Th], let
wn(7,€,) = wi(n, €, mh(l = o) + (m —1)ho)
(1 - J)wh (777 é) + th (777 g) (33)

According to Lemma 2, Lemma 3, the functions
wp(n, &, 7) from this family satisfy the Lipschitz con-
dition with respect to &, 7, and have uniformly (in &)
bounded first derivative in n for 0 < £ < N,0 <
n < R. By the Arzela Theorem, there is a se-
quence h; — 0 such that wy, uniformly converge to
some w(n,&, 7). It follows from Lemma 2, Lemma
3 that w(n,&,7) has bounded weak derivativesw:,
We, Wy, Wyy in (0,T") x 2. Moreover,

| we |[< c(R—n),|wr [<c(R—n).
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The sequence wj, may be assumed such that the
derivatives w, wg, Wy, Wy, in the domain (0,7") x €2

coincide with weak limits in L2((0,7) x Q) of the
respective functions
Wh, (777 6) T+ hz) — Wh,; (777 67 T)
h; ’
wp, (0,§+ hi,7) —wp, (n,€,7)
B » Whyn, Whynn-
(A
Denoting w,T’k = wp(n,&,7) = w(n, kh,mh),
by (15),
m,k m—1,k m,k m,k—1
mk W, T W, +w mlkwh — Wy,
hnm h Wh h
—f(wp*) = 0. (34)

Now, suppose that p(n,&,7) be a smooth function,
which support set is compact in (0,7") x €. Let

() = @(n, kh,mh).

Let us multiply with hy"™* (1) at the two side of (34),
integrating the resulting equation in 7 from 0 to R,
and taking the sum over k, m from 1 to k(h), m(h)
respectively, we obtain

2

R m.k Wk _yym=1k
P
m— 1kwmk—fwmk ! k
Fawy, T e f (-, w™ ") ]dn =0.

Denote the function f (7,&,n) on [0,7] x Q as: for
(m—1)h <7 <mh,(k—1)h <& < kh,

f(n,&7) = f(n,kh,mh), (36)
and denote
(Awh)m - w,Tk wm Lk
ht T h ’
(Awh)k . w,T’k — k1
h 2T h
Then we can rewrite (35) to
Aw Awp g
/ / Whan$P — h) @+ ( hh)290wh
Fl wm=1kR) g )defdn =0. (37)

Since
| w—w |[<|w—wp | + | wp—w |< Mh+t [ wp—w |,

when h — 0, © — w.
F,wm= bR — g(-,w)p. At the same time,

Aw Aw
(S0 = wr (5

Just likely, @ — ¢,

)2 = We, Wy — Wy,
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in L2((0,T) x (0, R) x (0,N)), so, if let h — 0 in
(37), then

T (R N
/ / / (Wyy—wr+wwe—g(z, w))pdrddn = 0.
o Jo Jo

By the arbitrary of ¢, we get ours result.

3 Parallel results

Consider the following initial boundary problem
wnn_w7+ww£ = f(777 éa T, u)7 (57 1, t) € Qx (07 T)

(38)
w(n,&,0) =wo(n,§), (&;n) e (39)

W | =0y xjo,11= ¢(0,€,1), W [(n=ryx[0,71= 0,
(40)
w |f:0: 90(777 07 7—)7 (41)
where Q@ = (0, N) x (0, R),wo(0,&) = ¢(0,&,0)
as before, ¢ is compatible with the functions wy, ¢,
which satisfy the condition (14), and f satisfies the

condition (12)-(13). In addition, we must assume that
Ky < 5

2R’

(42)

N

‘ @(7]77-) ’S KQ(R - 7])790 <

Instead of equation (38)-(41), let us consider the fol-
lowing system of ordinary differential equations:

m,k m—1.k m,k m,k—1
mk W —W ’ m-1,kW W
wy® — Tjtw -
—f(-,w™) =0, 43)
w™ |, _p=0, W™ |,_o= (0, kh,mh), (44)
where
w* = wo(kh,n), w™°(n) = p(n, mh),

m=1,---,[Th]; k=0,1,---,[Nh].
Similarly, we have

Lemma 5 Under the conditions of (11), (12) and
(42), the problem (43)-(44) admits a unique solution
for kh < Ny and small enough h, where Ny is a suit-
able small positive number. The solution satisfies the
following estimate

Vo(n, kh) < w™F < Vi(n, kh), (45)

where Vi, V1 are continuous functions, positive in
(0,R), Vi < 1 and such that

1
% = KQ(R_'U),‘/l = K1<R_77)1K1 S ﬁa (46)

in a neighborhood of n = R.
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Lemma 6 Assume that the conditions of Lemma 5 are
fulfilled, wo has bounded first order derivatives, woy,,
is bounded, then

1

k

wy" ,E(w
are bounded for kh < Ny and h < hg, uniformly with
respect to h, where the positive constants N1 < Nj.

m,k m,k—l)

w wm,k

(w » Wiy

Theorem 7 Under the assumption of Lemma 5 and
Lemma 6, problem (38)-(41) admits a solution w with
the following properties: w is continuous,

| w|< Ki(R —1) @7)
in the domain (0, T) X Q, w has bounded weak deriva-
tives wy, We, Wr,

| we |< e(R—n),| wr |< e(R—n); (48)
the weak derivative wy, wy, exists and bounded ,
equation (38) holds almost everywhere in the same
domain.

4 The proof of Theorem 1

Let p = O,u and differential (1) with respect to x.
Then we get

0
Ozp + POyu + uOyp — O1p = 8—uf(-7 u)p.

Consider the following problem: for z = (t,z,y) €
(0,T7) x Q,

Oap + udyp — Opp = %f(', u)p — pOyu = g(-,p),
(49)
p(oa) :p0(x7y) :u()y(xvy)7 (50)
p |{x:0}x[0,T]: le(o, Y, t)7 p |{ac:R}><[0,T]: 0.
(5D
where g(-,p) = p(%f(~,u) — Oyu). By Theorem
4, we can assume that ¢(-,p) is a Lipschitz function
and satisfies with (11). Just like the discussion of sec-
tion 2, on account of (27)-(28), we are able to get the
boundedness of the weak first order derivatives of p.
Then Opyu = O0up, Oyttt = Opp, Opzp = Opzou are
bounded. Which means that 0,u, 0y,u, Oyu, Oyu are
actually continuous functions. So (1)-(3) has the solu-
tion in classical sense.
Similarly, one is able to prove the problem (38)-
(41) has the solution in classical sense, and so the the-
orem is got.
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S The global solution of Cauchy
problem

However, the known results in the equation (1) are
all in local solutions, say, when 7' is suitably small
positive constant. The methods used in these papers
seem difficult to be generalized to the cases when T'
is an any given positive constant. The equation (1)
is a degenerate parabolic equation, so it only has the
weak global solution in general. To consider the weak
global solution of the cauchy problem of (1)-(2) (cer-
tainly, the Q in (1) should be changed to R?), let
us firstly consider the following nonlinear degenerate
parabolic equation of the form

ou 0
i
ot  Oxi (a®(u) 6933 Z 6931
= c(t,x,u), (t,z) € Qr = (O T) x R"(52)

u(0,-) = ug(z,y), in RN (53)

where

a”gzé‘j Z O,Vf = (517627 o

and pairs of equal indices imply the summation from
1 up to N. Equation (52) arises in many appli-
cations, including two phase flow in porous media
(cf. [14] and references cited therein), sedimentation-
consolidation processes (cf. [15] and references cited
therein).

We notice that (1) is a very special case of (52),
say, a¥ in (1) has the form

(W’):(é 8)

We had got the posedness of (52) in [16] and [17], so
we can get the existence and uniqueness of the global
weak solution for the Cauchy problem (1)-(2) from
[17] etc. In details, we can discuss the global weak
solution as follows.

Following reference [18], v € BV (Qr),Qr =
RN x (0,T) if and only if u € L}, .(Qr) and

En) e RN, (54

T
/ / |u(ml+h1,---,33N+hN7t+hN+1)
By

—u(z,t) | dedt < K | h|, (55)
where
B,={z € RY;| X |< p}, h = (h1,ha,-

and K is a positive constant. This is equivalent to
that the generalized derivatives of every function in
BV (Qr) are regular Radon measures on Q7.
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Let Sy(s) = [g h
() = 3(1= 5D+

hy(s) 20, [ shy(s) [< 1, | Sy(s) |[< 15 (56)

n(7)dr for small n > 0, where
. Obviously h,(s) € C(R) and

. N . ’ _
%12% Sy(s) = sgn(s), %12[1) sS,(s) =0, (57)

where sgn represents the sign function.
According to the idea of [16] and [17], we can
introduce the following notion.

Definition 8 A function v € BV (Qr) N L*™°(Qr) is
said to be a weak solution of the problem (52)-(53) if

1. there exist the functions g' € L (Qr),i =
1,2,---, N such that

— 0u
[ [, etmarieg:

. / /Q Sz, t)g'(t, x)dxdt.  (58)

for any ¢ € C3(Qr), where (r'i(u)) is the square
root of the matrix (a" (u)), and v (u) is the compos-
ite mean value of v and u as usual.

2. u satisfies

/ 0 {IT](U - k)SOt - B%(uv k)¢:}ci
+ AU (u k)@a:za:] + (tv z, U)Sn(u - k)@

Z Sp(u N2pYdrdydt >0,  (59)

forany p € C3(Qr), ¢ > 0,any k € R, n > 0.
3.

timy [ u(t,,) ~ wo(a.y) | dudy =0, (60)

n—0.JQ

where
I(u—k) = /OH S, (s — k)ds,

B (u, k) = /: bisSy(s — k)ds, (61)

AW (u, k) = /k " a(s)Sy(s — k)ds.  (62)

Review the following general definition of the en-
tropy solution for Cauchy problem of (52) (cf. [18]
etc.),

J . Tl = sen(u— k)0 (0) — ik

+sgn(u — k)(AY (u) — AY (k) @z,a,
+e(t, x,u)pldedt > 0, (63)
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where "
A" (u) :/ a'(s)ds,
0

on account of the arbitraries of the constant k, from
(5.13), it is well known that (1.1) is true in the sense
of distribution, i.e. for any ¢(x,t) € C3°(Qr),

[, G

_ / Al . dudt + / / bihw, drdt

/ / ) w)pdadt. (64)

This fact means that the entropy solution is stronger
than the general weak solution.

Clearly, (60) implies (64), the entropy solution
defined in Definition 8 is stronger than the general one
defined as (63). At the same time, (60) implies (64)
certainly.

Considering the problem (1)-(2), the dimension
of the space variables is N = 2, we can simply denote
x = (z1,z2) = (z,y). Then we quote the following

Definition 9 A function u € BV (Qr) N L*>(Q7) is

said to be a weak solution of the problem (1)-(2) if u
satisfies (58), (60) and

// {1y (u = k)pr — By (u, k)py

Iy = K)ar — F(E 2,5, u)Sy(u = k)p
—S;(u — k) (Opu) @ }drdydt > 0, (65)

forany ¢ € C3(Qr), » >0, anyk € R, n > 0.

Here "
—/ 5Sy(s — k)ds.
k

Immediately, by [16], [17], we have

B (u, k) =

Theorem 10 Suppose that
UO(xay) € LOO(R2)7

fr(t,x,y,r) is bounded, and uo(z,y), f(t,z,y,r)
are suitably smooth. Then problem (1)-(2) has a gen-
eralized solution in the sense of Definition 9.

The outline of the proof of Theorem 10: Consider
the following regularized equation

Opgutudyu—Ou—eAu = f(-,u), (t,z,y) €
with the initial value (2). As in [18] we can prove

| ue |[< M, (66)
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/ (aij(ue)umuﬁmj + €| Vue [Hwy(z)dzdt < C
T
(67)
Oue
[ 058 141 Vuc en(a)dade < C - (68)
Qr

ot

where C, M are constants independent of ¢, and

wi(x,y) = exp{—\/1+ 22 + y?},

for a given positive constant \.
Thus there exists a subsequence {u.,} of {uc}
and a function u € BV (Q7) N L*(Qr) such that

Ue, — U, a.e. inQr.

We now prove that u is a generalized solution of
(1)-(2). From (67), we have

/ | i Qe 2
T Oxj

where {r%/} is the square root of the matrix {a*/} gen-

erally, while for our special case, 7/ = a%. This
Que

means that rijaTj is weakly compact in L (Qr).

ij OUe
oxj

wy(z)dzdt < C i=1,-, N,

Without loss of generality, we may assume that r

itself converges weakly in L? (Qr) to a function
g' € L2 (Qr). Thus for any ¢ € C3(Q7)

/ bg'drdt = hm ort Oue —“daxdt
Qr Qr  0zj

= 1£n/ qﬁ(/ou r’ (s)ds)zjdxdt

0JQr

bk

¥ (s)dsdxdt
Qr Jo

_ / b, / uriﬂ’(s)dsdwdt
_ / é / s)dsdzdt

= / gbr”( )8—da:dt

Lj

This implies u satisfies (58) in Definition 8.

Let ¢ € C2(Qr), ¢ >0, k € R, 5 > 0.
Multiply (9) by ¢S, (uc — k) and integrate over Q7,
we obtain

- / (L (ue—Fk) s — By (te, k)py +In (e —k) Pz
T
au ou
_q o € €
Sn(ue k) 61‘1 0z
ou
— , J— _ _
€ o, Sn(UE /{)(u6 k), oz, dxdt

- 6/ (ue — k)Sp(ue — k) Qpsa; dxdt
Qr
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Oue

S, (ue — oz,

QT

k) (=)%pdxdt = 0.

- € (69)

Notice that, on the left hand side, the seventh term and
the eighth term tend to zero as € — 0, the last term is
nonnegative, and by (69), on account of that,

g Ju, Ou
(] Zeze
—k)a (ue)f)xi Ox;

/ S (w — k)g'q' pdxdt

hm inf

S(

pdzdt

Letting ¢ — 0 in (69), we get (65).

Theorem 11 Let u,v be solutions of (1.1)-(1.2) with
initial values ug(w),vo(x) € L*®(R?) respectively.

Then
/ | u(z,y,t)

| up — vo | wx(x,y)dzdy.

'U({L’, Y, t) | (A))\(JI, y)d.’lﬁ'dy
(70)

The outline of the proof of Theorem 11: Let I';, be
the set of all jump points of u € BV (Qr), v the unit
normal vector of I'y at X = (z,y,t), u™(X) and
u~ (X)) the approximate limits of v at X € T';, with
respect to (1,Y — X) > Oand (v,Y — X) < O re-
spectively.

Let u be a solution of (52)-(53). Then we can
prove that (see [16][17])

ae.(t,r)ely,,j=1,2.

(71)
Let u, v be two generalized solutions of (1) with
initial values

u ..
/ v (s,t, z)dsy; = 0,
.

u(z1, 22,0) = up(z1,22), v(Y1,y2,0) = vo(y1,y2)-

By Definition 9, we have for any » € C3(Q71), ¢ >
0, k,l € R,

/Q (I = Rt — By, F)pay + Iyt — oy,
_ Z S’ (u —
—f(t x1, T2, u)Sy(u — k) }dxdt > 0, (72)

[ o =Dr = Bafo. Dy + In0 = Dy

- Z S, (v— Z)9292<P
—f(T Y1, Y2, )9Sy (v — 1) ydydr > 0.
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For simplicity, we denote ©* = (x1,x2),y =
(y17y2)' Let w(t1x77-7 y) > 0, ¢ S CQ(QT X
QT)’ SUPP7/J('»‘a7'ay) C QT if (T,y) € QTa
suppy(t, z,-,-) C Qp. We choose k = v(1,y), | =
u(t,x), ¢ = Y(t,z,7,y) in (72) (73) and integrate
over Qr, to get

Qf Qf{fn(u—v)(d)tﬂ/if)—(
+1y(u — )wzlxl + Iy(v — )y,

_57/7(“ —v) Z (9191 + 9292)¢

+w(f(t7fﬂ,U)5n(u v) + f(7,y,0)Sy(v—u))}
-dxdtdydr > 0.

(714)
Choose 1/’(@ T,T, ) = (b(tv x)jh(t - T, T = y)a
where ¢(t,z) > 0, ¢(t,x) € C°(Qr), and
Jh(t —T,T = y) = Wh(t - T)Hf\il(.&)h(.%'i - yl)v

an(s) = (),

w(s) € C°(R), w(s) >0, w(s) =0if |s|>1,

/ w(s)ds = 1.
Clearly
9gn | Ojn Ogn [ Ojn . .
ot + or 0z Oy 0,é=1--N;
L Lo onp 0o op 0P 8¢ .
ot Tor o ox; Oy 8:32
Then (74) becomes

/Q ) /Q {1 (= v) (1 + )

(B (1, 0)hay + B0, u)ihy,)
+In(u U)@Z}:?\}m + In(va U)wywl

—S)(u—v) Y (glg] + ggd)v
n=1
—Hvb(f(u x, U)Sn (U—’U)—f-f(T, Y, U)Sn(U—U))¢jh}
-dxdtdydr > 0. (75)

Letting » — 0, h — 01in (75), by (71), we are
able to get

| Qe t)=v(e D6~ Ssmnu—v)(u =)o,

—i—]u(:c t) - 7}(37 t)‘(bmim

Tsgn(u—v)(f(t,z,u) — f(t,2,0))} > 0.

Let

ae(o)do, € < min{r,T — s},
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where «.(t) is the kernel of mollifier with a(¢) = 0
for t ¢ (—e,€). By approximation, we can choose ¢
with ¢(x,t) = wy(x)n(t) in (76), where wy () is the
function as before. Using the estimates

| Vuy [< Chwa(z), | Awx(z) |< Crwa(z),

and letting ¢ — 0 in (76), we obtain

/N lu(s,z) —v(s,z)|wy(z)dx
R
</ lu(r, z) —v(1, x)|wx(x)dz

</,
+C’/T /RN lult, ) — o(t, @) ws (x)dedt.

Hence by Gronwall lemma, we obtain
| Juts.2) = o5, )l (@)
R

< C’/RN lu(T, x) — v(1, z)|wx(z)d.

Letting 7 — 0, the proof of Theorem 11 is completed.

At the last of the paper, we would like to point that
the uniqueness of the initial boundary problem of (52)
is still an open problem. So, it also seem very difficult
to solve the posedness of the global weak solution of
(1)-(3) for the time being.
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