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Abstract

Non-local regularisations of scalar conservation laws

Xuban Diez Izagirre

This thesis focuses on studying equations related to a model problem derived in a Shallow-
Water limit. These equations are non-local higher-order regularisations of a scalar conservation
law with, typically, either a quadratic or a cubic non-linear flux. It is known that hyperbolic
conservation laws exhibit discontinuous solutions and, in general, weak solutions are non-
unique. The classical way to derive uniqueness for such systems is by regularising with viscous
terms, typically of second order, and then perform the vanishing viscosity limit. However,
other type of regularisations may arise depending on the physical or modelling set-up. An
example of such regularised equations is the model just mentioned. This is a generalised
Korteweg-de Vries-Burgers equation with a non-local linear diffusion, which is an operator of
the Riesz-Feller type, and a local and linear dispersion term.

It is the aim of this thesis to advance in the analysis of this particular model. First, the
purely viscous version of the equation is studied and the vanishing viscosity limit is proved
applying the double scale technique of Kruzkov. Subsequently, a generalisation of this result to
a more general Riesz-Feller operator is given as well as the asymptotic behaviour of travelling
wave solutions in the tail. The second part of the thesis is devoted to proving the existence
of travelling waves for the full model with a cubic non-linearity. The existence of waves that
violate the classical Lax condition is shown. Formally, these solutions would ensue in the limit
of vanishing diffusion and dispersion, at the right rate, and give rise to non-classical shocks.
The work is completed with a study of large time behaviour in the purely viscous case. It is
concluded that, for the sub-critical case of a paradigm locally Lipschitz flux, the large time
asymptotic behaviour is given by the unique entropy solution of the scalar conservation law.






Laburpena

Kontserbazio lege eskalarren erregularizazio ez-lokalak

Xuban Diez Izagirre

Tesi honetan sakonera txikiko uren limitetik eratorritako problema eredu batekin lotutako
ekuazioak aztertu dira. Ekuazio horiek kontserbazio lege eskalar baten ordena goreneko erre-
gularizazio ez-lokalak dira, oro har, fluxu ez-lineal koadratiko edo kubiko batekin. Jakinekoa
da, kontserbazio lege hiperbolikoek soluzio ez-jarraiak dituztela eta, orokorrean, soluzio ahu-
lak ez direla bakarrak. Sistema horietarako bakartasuna ondorioztatzeko modu klasikoa gai
biskatsuekin erregularizatzea da, normalean bigarren ordenakoa, eta, ondoren, biskositate nu-
luaren limitea kalkulatzea. Hala ere, badira beste erregularizazio mota batzuk konfigurazio
fisikoen edo modelatze-konfigurazioen arabera sor daitezkeenak. Ekuazio erregularizatu horien
adibide bat aipatu berri dugun eredua da. Honako ekuazio hori, Korteweg-de Vries-Burgersen
ekuazio orokortu bat da, difusio lineal ez-lokal bat, bereziki Riesz-Feller motako eragile bat,
eta dispertsio lokaleko eta linealeko gai bat dituena.

Tesi honen helburua bereziki eredu horren azterketan aurrera egitea da. Lehenik, ekua-
zioaren bertsio biskatsu hutsa aztertu da, eta KruZkoven eskala bikoitzeko teknika aplikatuz
biskositate nuluaren limitea frogatu da. Ondoren, emaitza hori Riesz-Feller eragile oroko-
rrago batera orokortu da, eta uhin bidaiari soluzioen amaierako portaera asintotikoa ere eman
da. Tesi honen bigarren zatian, ez-linealtasun kubikodun eredu osorako uhin bidaiarien exis-
tentzia frogatu da. Laxen baldintza klasikoa betetzen ez duten uhinak daudela erakusten
da. Formalki, soluzio horiek difusioa eta dispertsioa, erritmo egokian, zerorantz bidaltzean
sortuko lirateke, eta klasikoak ez diren talka-uhinak sortuko lituzkete. Lana osatzeko, kasu
biskatsu hutsa kontsideratuz, denbora luzerako portaera asintotikoaren azterketa bat egin da.
Lokalki Lipschitz motako fluxu baten kasu subkritikorako denbora luzerako portaera asin-
totikoa kontserbazio lege eskalarraren entropia soluzio bakarrak ematen duela ondorioztatu

da.






Resumen

Regularizaciones no locales de leyes de conservacién escalar

Xuban Diez Izagirre

En esta tesis se estudian ecuaciones relacionadas con un problema modelo derivado de un
limite de aguas poco profundas. Estas ecuaciones son regularizaciones no locales de orden
superior de una ley de conservacion escalar, generalmente, con un flujo no lineal cuadratico o
ciibico. Es sabido que las leyes de conservacion hiperbolicas presentan soluciones discontinuas
y, en general, las soluciones débiles no son tinicas. La forma clasica de obtener unicidad para
tales sistemas es mediante regularizaciéon con términos viscosos, normalmente de segundo
orden, y posteriormente realizar el limite de viscosidad nula. Sin embargo, pueden surgir
otros tipos de regularizaciones dependiendo de la configuraciéon fisica o de modelado. Un
ejemplo de estas ecuaciones regularizadas es el modelo que acabamos de mencionar. Se trata
de una ecuacion de Korteweg-de Vries-Burgers generalizada con una difusion lineal no local,
que es un operador del tipo Riesz-Feller, y un término de dispersiéon local y lineal.

El objetivo de esta tesis es avanzar en el analisis de este modelo en particular. Primero, se
estudia la versién puramente viscosa de la ecuacién y se demuestra el limite de viscosidad nula
aplicando la técnica de doble escala de Kruzkov. Posteriormente, se generaliza el resultado
a un operador Riesz-Feller mas general y también se da el comportamiento asintético de las
soluciones de ondas viajeras en la cola. En la segunda parte de esta tesis, se demuestra
la existencia de ondas viajeras para el modelo completo con una no linealidad cubica. Se
muestra la existencia de ondas que no satisfacen la condicién clasica de Lax. Formalmente,
estas soluciones se obtendrian en el limite de la difusién y dispersion tendiendo a cero, al
ritmo adecuado, y darfan lugar a ondas de choque no clasicas. El trabajo se completa con
un estudio del comportamiento asintotico para tiempo grande en el caso puramente viscoso.
Se concluye que, para el caso subcritico de un paradigma de flujo localmente Lipschitz, el
comportamiento asintético para tiempo grande viene dado por la tnica solucién de entropia
de la ley de conservacién escalar.






Acknowledgements — Esker onak —
Agradecimientos

Nire esker onak eman nahi dizkiet nagoen tokira eta, bereziki, tesi hau defendatzera iristen
lagundu didaten guztiei. Hau guztia ez litzateke posible izango zuen guztion babesagatik eta
berotasunagatik izango ez balitz. Eskerrik asko bihotz-bihotzez!

Quiero dar las gracias a todos los que me habéis ayudado a llegar a donde estoy y, en
particular, a defender esta tesis. Todo esto no seria posible si no fuera por el apoyo y el calor
de todos vosotros. jGracias de todo corazon!

I would like to express my sincere gratitude to all of you who have helped me to get to
where I am and, in particular, to defend this thesis. All this would not be possible if it were
not for the support and warmth of all of you. Thanks with all my heart!

Me gustaria empezar dandole las gracias a mi directora de tesis, la persona que ha hecho
esto posible. Gracias, Carlota Cuesta por la oportunidad que me brindaste y por todo el
trabajo, consejos y reuniones. Llegué sabiendo méas bien poco del tema y siempre te estaré
agradecido por la confianza depositada en mi. Gracias por ser mi guia en esta etapa tan
especial de mi carrera; todo esto no hubiera sido posible sin tus ideas, ayuda y conviccién.

Secondly, I would like to thank the staff of TU Wien for such a warm greeting and pleasant
4-month stay. In particular, thank you, Franz Achleitner, for all the support, reviews and
pieces of advice. You have been more than a collaborator to me and I am glad our paths have
crossed.

Asimismo, también le quiero agradecer a Diana Stan las reuniones mantenidas en tiempos
de confinamiento y todas sus ideas que fueron de gran ayuda para materializar el tercer capitulo
de la tesis.

Thanks to Sabine Hittmeir and Lukas Neumann for accepting the proposal to review the
manuscript and for the thorough review made afterwards.

Era berean, eskerrik asko unibertsitateko ikasketetan zehar izan ditudan irakasle eta ikas-
kide guztioi, bai matematikarekiko grina pizteagatik, baita matematikak maitatzen irakastea-
gatik ere. Bestalde, aipamen berezi bat egin nahiko nioke matematikaz gozatzen irakatsi
zidan beste pertsona bati, eskerrik asko Jesus Angel Hijano zalantzaz beteriko une batean
argia erakusteagatik eta irakatsi zenidan guztiagatik.

En tercer lugar, estarian todos los doctorandos, posdocs y profesores del departamento con
los que he compartido esta aventura, os quiero agradecer todos esos momentos vividos y hacer
especial el dia a dia. En particular, al “Tupper Group”, Bruno, Natalia, Marialaura, Elena,
Iker, Andoni y Matteo, uno de los mejores grupos de matematicos y personas que he conocido;
gracias por todas las comidas, cafés y puzzles. Gracias también a todos mis compaifieros
de despacho, otra vez Bru, Jorge, Can e Ivan; y posdocs/profesores del departamento, en
particular, a Federico, Albert, Urban, Oihana, Jone U., Jone A. y Aingeru. Tampoco me
quiero olvidar de los doctorandos e investigadores del BCAM y otros centros con los que tanto
he compartido, Dani, Sandeep, Javi M., Javi C., Markel, Martina, Andrea, David, Tomas,
etc., gracias por los dias de pintxos después de los Light Seminars y el last dance.

Eskerrik asko izandako pisukide guztioi eta, bereziki, Javiri eta Joni, un equipazo de
companeros de piso. Gracias por todos los momentos que me habéis dado y todas las recetas.



No podria haber elegido mejor equipo para el confinamiento. Espero que més adelante también
sigamos haciendo algunas alubiadas y jugando unos garbancitos.

Azpeitiko koadrilako lagun taldeari, eskerrik asko urte hauetan zehar bidelagun izateagatik
eta asteburuetan, askotan zuek konturatu gabe, emandako indar eta poztasun guztiagatik.
Badakit txoro haize hori kutsatzen jarraituko duzuela eta, jakin, oso harro nagoela daukadan
lagun taldeaz.

Etxekoei eta familiari ere eskerrak eman nahi dizkiet etapa luze honetan zehar nire on-
doan egoteagatik, egunero entzuteagatik eta emandako aholku guztiengatik. Eta, bereziki,
eskerrik asko gurasoei, Ane eta Josu, eta arrebei, Maitane eta Itsasne, azken urte honetan
etxean lagundu didazuen guztiagatik, baita gure txakur EKkiri ere haizea hartu behar nuen
guztietan laguntzeagatik. Askotan ez badizuet esaten ere asko maite zaituztet eta tesi hau
zuei eskaintzen dizuet!

Last but not least, the apple of my eye. Eskerrik asko Idoia urte luze hauetan animatu
nauzun guztiagatik, askotan behar izan dudanetan lasaitu eta indarrak emateagatik eta nire
entsegu denak entzuteagatik. Beti ikusi nauzu gai aurrera egiteko, baina helmuga honetara
ez dut uste bakarrik helduko nintzatekeenik. Asko maite zaitut eta zuretzat nire tesial



Contents

Resumen de la tesis iii
Introduction xi
1 Introduction to scalar conservation laws . . . . . .. .. ... . 0L xii

2 Introduction to fractional derivatives . . . . . . . . . .. ... ... ... ... . xvi
2.1 Caputo and Weyl-Marchaud fractional derivatives . . . . .. .. .. .. xvil

2.2 Riesz-Feller fractional derivative and Lévy type operator . . . . . . . .. Xix

3 Overview of the thesis . . . . . . . .. . ... xxii

1 Vanishing viscosity limit of a NVCL 1
1.1 Preliminary results . . . . . . .. .. L 2
1.1.1 Mild solutions . . . . . . . . . .. 2

1.1.2 Existence and Regularity results . . . . . .. .. .. .. ... ... ... 7

1.1.3 A maximum principle and global existence . . . . . . . ... .. ... .. 10

1.2 Entropy inequalities and L' contraction . . . .. .. .. ... ... ... .... 13
1.3 The vanishing viscosity limit. . . . . . . . .. .. .. o o 20
1.4 The travelling wave problem . . . . . . . . ... . Lo 27
1.5 Generalisation to general Riesz-Feller operators . . . . . .. .. ... ... ... 31

2 Non-classical shocks in a KdVB equation 35
2.1 Preliminary results . . . . . . . .. 36
2.1.1 The non-local operator and some elementary lemmas . . . . .. ... .. 36

2.1.2  Existence of trajectories that satisfy (2.5) and the derivation of (2.8) . . 38

2.2 Proof of Theorem 2.1 . . . . . . . . . . . . . . . ... . 45
2.2.1 Theset Xy . . . . e 45

2.2.2 Theset X . . . . . e 48

2.2.3  Monotonicity for (2.51) . . .. ... 50

2.3 Numerical Computations . . . . . . . . . . . . . .. ... .. 59

3 Asymptotic behaviour of solutions 63
3.1 Preliminary results . . . . . . . . .. 64
3.1.1 Derivation and integration by partsrules. . . . . . . ... ... ... .. 64

3.1.2 Linear fractional diffusion equation . . . . . . .. ... ... ... ... 67

3.1.3 Entropy solution and mild formulation . . . . . . ... .. ... ... .. 69

3.2 Oleinik type inequality for non-negative solutions . . . . . . . . .. .. ... .. 73
3.3 Asymptotic behaviour . . . . .. ... 7
3.4  Generalisation for a general Riesz-Feller operator . . . . .. .. ... ... ... 82



CONTENTS

A Appendix to Chapter 1

A.1 Proof of the limiting behaviour of the kernel . . . . . . .. ... ... ... ...
A.2 Fractional Heat equation and regularity of solution . . . . . .. ... ... ...

B Appendix to Chapter 2
B.1 Continuous dependence on 7 . .
B.2 The linearised equation . . . . .

B.2.1 Small 7 expansions of the characteristic equations . . . . .. ... ...
B.2.2 Monotonicity of v for small valuesof 7 . . . . . . .. ... ... ... ..

C Appendix to Chapter 3
C.1 Proof of (3.29) for u, . . . . . ..
C.2 LP-regularity of the mild solution

Bibliography

ii

87
87
88

91
91
94
95
96

103
103
104

107



Resumen de la tesis

Esta tesis se engloba dentro del area de analisis matematico de ecuaciones en derivadas par-
ciales (EDPs) de evolucion no lineal. En particular, los sistemas de EDPs que se han tratado
tienen su motivacién en la mecanica de fluidos y en esta tesis nos dedicamos al anélisis
matemético cualitativo de las soluciones a dichos sistemas. Una caracteristica comin de
los sistemas a tratar es que son no locales y esto suma una dificultad e interés anadido desde
el punto de vista del anélisis. Un ejemplo del tipo de anélisis cualitativo de estos sistemas
es el estudio de los fendémenos de propagacion en sistemas de leyes de conservacion hiperboli-
cas, como las ecuaciones de Euler de dindmica de gases, y en sus homologos regularizados.
El objetivo de este anélisis es estudiar soluciones que toman la forma de ondas de choque u
ondas viajeras (en sistemas regularizados), ondas de rarefaccion, etc. Por tanto, el objetivo
principal de la tesis es estudiar el efecto regularizador de tales operadores no locales en una
ley de conservacién escalar en el caso unidimensional y contribuir al anélisis matemético de
dichas ecuaciones.

La tesis comienza con un capitulo introductorio donde presentamos los problemas matemati-
cos de las leyes de conservaciéon hiperbdlicas, los operadores no locales que consideramos y un
resumen de los resultados que se demuestran en los capitulos 1, 2 y 3. Los tres problemas que
se estudian son los siguientes. En el Capitulo 1 estudiamos el limite de viscosidad nula para
una regularizaciéon puramente difusiva de una ley de conservacion escalar. Una vez estudiado
el caso difusivo, en el Capitulo 2 pasamos a tratar una regularizacion difusiva/dispersiva y
estudiamos la existencia de ondas de choque no clasicas. Finalmente, en el Capitulo 3 anali-
zamos el comportamiento asintético para tiempo grande de las soluciones para un caso mas
concreto de leyes de conservacion.

Por 1ltimo, al final de la tesis se ha anadido un apartado de apéndices. En estos apéndices
se recogen algunos resultados que aplicamos durante la tesis pero son casos particulares de
resultados mas generales o se adaptan facilmente. Por tanto, se ha indicado en cada capitulo
cuales son los resultados que se demuestran en el apéndice para el lector interesado.

Capitulo 1: Limite de viscosidad nula de una ley de
conservacion no local viscosa

En el Capitulo 1, estudiamos una regularizaciéon no local de una ley de conservacion escalar
dada por una derivada fraccionaria de orden entre uno y dos. Mas precisamente, el problema
esta dado como

{@u(t,x) + 0,pf(u) = 8,D%u], t>0, z€R, 01)

u(0,z) = up(z) x €R,
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donde f € C®(R) y up € L*°(R). En este capitulo, la notacion D*[-] denota el siguiente
operador no local, que actiia solo en la variable x,

x / 1
&dz, 0<a<l, dyi=—=——"— (0.2)

Dg)(e) = da [ e

oo (= 2)

Este operador puede interpretarse como una derivada fraccionaria de tipo Caputo por la
izquierda de orden «, pero integrado desde —oc.

El propoésito principal del capitulo es el estudio del limite de viscosidad nula para el pro-
blema de Cauchy (0.1). Por tanto, consideramos la siguiente regularizacion de la ley de
conservacion escalar introduciendo un pardmetro de control, € > 0, delante del término no
local:

{atua(t,m) + O f(uf) = £0,D°[uf], t>0, z €R, 03)

uf(0,x) = up(x), z € R,

con el mismo dato inicial. De esta manera, el limite de viscosidad tendiendo a cero para la
familia de problemas (0.3) se obtiene tomando ¢ — 07 y analizando el comportamiento de u°
en el limite.

En concreto, se ha demostrado que las soluciones u° del problema (0.3) convergen en L' a
las soluciones entropicas de la ley de conservacion escalar. Se distinguen dos resultados uno
local y el otro global en espacio, dependiendo de si el dato inicial tiene variacién acotada o
no. En particular este resultado corresponde al Teorema 1.18 y dice lo siguiente:

TEOREMA. (a) Seauy € L®(R). La solucion mild de (0.3), u®, converge, cuando € — 0, a
la solucion de entropia de la ley de conservacion escalar asociada, u, en C([0,T); L}, (R))
para todo T > 0.

(b) Sean ug € L*°(R) N BV (R), u® la solucion mild de (0.3) y u la solucion de entropia
de la ley de conservacion escalar asociada. Entonces, para todo t € [0,T], y e > 0
suficientemente pequeno existe una constante C > 0 tal que

_1
[us(t,-) —ult, )]s < C(et)a+ |uolpy-
En particular, para todo T' > 0, [|u® — ull¢qo,1);0(r)) = O (E‘#'l> cuando € — 0F.

Ambas demostraciones se basan en la técnica de Kruzkov [52|, que consiste en duplicar
las variables de espacio y tiempo y considerar en este caso la desigualdad de entropia débil
viscosa para las entropias de Kruzkov. El primer resultado se adapta facilmente de [24], donde
la principal diferencia es que nuestro operador pseudo-diferencial no es simétrico, y para el
limite se siguen las sugerencias dadas en [33]. Por otra parte, en [31] demuestran el limite de
viscosidad nula para operadores con simbolo de Fourier real. En cambio, nuestra demostraciéon
se diferencia de ésta en que no requiere una divisién en la evolucién temporal del problema
asumiendo soluciones entropicas en una de ellas.

Antes de probar el limite de viscosidad tendiendo a cero, damos algunos resultados prelimi-
nares. Primero demostramos la existencia, unicidad y regularidad de soluciones “mild” para el
sistema (0.1), que se definen aplicando el principio de Duhamel. La existencia global en tiempo
se demuestra primero probando un principio del maximo y, en consecuencia, descartando un
posible “blow-up” en tiempo finito. Gran parte de los resultados mencionados anteriormente

v



RESUMEN DE LA TESIS

se derivan de los resultados de [32], excepto algunas demostraciones en las que es més conve-
niente usar la transformada de Fourier y sus propiedades en lugar de dividir el operador no
local de una manera conveniente.

Una vez demostrados estos resultados preliminares, se demuestran una desigualdad de
entropia viscosa débil y la contraccién L', que se usan para demostrar el limite de viscosidad
nula.

Para terminar, se estudia el comportamiento de las soluciones de ondas viajeras asociadas
a (0.3). Estas ondas viajeras convergen puntualmente a las ondas de choque asociadas cuando
e — 07. La existencia de estas soluciones se muestra en [4], aqui completamos el analisis
demostrando que cuando & = = — ¢t — o0 la solucién decae de manera algebraica a la
constante que toma la onda de choque.

Finalmente, los tltimos resultados se centran en dar una generalizacion del resultado de
limite de viscosidad nula para derivadas fraccionarias de Riesz-Feller mas generales. De modo
que se considera una regularizaciéon viscosa méas general de la ley de conservacion escalar

{c‘%u +0,f(u) = Di[u], t>0, 2 €R, (0.4)

u(0,x) = up(z) z € R,

donde 8 € (1,2] y |v| < min{3,2 — §}. Dg[] es un operador de Riesz-Feller de orden 8 y
coeficiente de asimetria v, que para estos parametros se define mediante la transformada de
Fourier como

F(DS[u])(€) = ¢2 (&) F(u)(€), (0.5)

con el siguiente simbolo de Fourier

—i sgn(&)v—

W& = —¢Pe 2. (0.6)

Una vez analizado el problema (0.3), la generalizacion a una difusién més general requiere un
minimo esfuerzo si usamos la representaciéon integral de operadores de Riesz-Feller dada en
[6, Proposition 2.3| (ver también [24, 58, 66]). Esta representacion relaciona la definicion de
operador tipo Riesz-Feller con la definiciéon de un operador tipo Weyl-Marchaud y su adjunto.

Concluimos este breve resumen del Capitulo 1 mencionando que en los ultimos afios las
regularizaciones no locales de problemas hiperbdlicos que generalizan el caso del laplaciano
fraccionario han sido objeto de numerosos estudios. Estos incluyen regularizaciones lineales
(ver [31]) tanto no lineales, regularizaciones de orden menor o igual a uno (ver e.g. [33]| y
[9]) v el caso de diffusion degenerada (ver e.g. [34] y sus referencias). Aunque las técnicas de
doble escala que aplicamos sean similares a las técnicas usadas en las anteriores referencias,
en lo que respecta a resultados de convergencia, el tipo de operador que consideramos no esta
incluido en las clases de operadores consideradas en esta literatura. No obstante, Cifani y
Jakobsen, en [24], estudian la contraccién L' y otros resultados relacionados para operadores
méas generales como los operadores Lévy no lineales y degenerados. A diferencia de los re-
sultados de contraccién L' obtenidos en [24], en el resultado demostrado aqui no hace falta
asumir a priori que las soluciones estan en L'.



Capitulo 2: Ondas de choque no clasicas para una ecuacién de
Korteweg-de Vries-Burgers

En el Capitulo 2 se ha trabajado en el estudio de las soluciones de ondas viajeras de una
ecuacion de Korteweg-de Vries-Burgers generalizada con el mismo término de difusiéon no
local y con un flujo concavo-convexo. En particular, consideramos la ecuacién de evolucién
unidimensional

O+ Opu’ = 0, D] + 7w, xER, t>0 (0.7)

con el pardmetro de control 7 > 0 y donde D?[-] denota el operador no local que en este
capitulo se define nuevamente como en (0.2).

Como se ilustra en la introduccion de la tesis, se sabe que las leyes de conservacion hiper-
bélicas presentan soluciones discontinuas, cuyas discontinuidades viajan a velocidad constante.
Estas soluciones pertenecen a la clase de soluciones débiles, que no son tnicas en general. La
forma mas comiin de derivar condiciones de unicidad es mediante argumentos de viscosidad
nula. Sin embargo, para el caso cubico se pueden obtener choques admisibles que no satis-
facen la condicion de entropia clésica de Lax |54, Chapter I1.1] mediante una regularizacion
difusiva-dispersiva clasica (ver [46]). Hayes y Lefloch, en [44], definen este tipo de soluciones
como ondas de choque no clasicas. Asi que, motivado por el caso clasico, nuestro objetivo es
demostrar la existencia de soluciones de ondas viajeras, tales que no satisfacen la condicion
de entropia clésica, para una versiéon no local de este tipo de regularizacion.

Recordamos que la existencia de ondas viajeras se ha analizado en [4, 5] (7 = 0) para una
regularizacion puramente difusiva y flujo genuinamente no lineal; y en [3] (7 > 0) para un
flujo cuadrético. En estos casos, siempre se obtienen ondas de choque clasicas.

Observamos que el parametro 7 se obtiene al considerar el siguiente reescalamiento. De
manera analoga a [46], podemos considerar la ecuacion (0.7) en la siguiente forma

Opu + Oypu® = €0, Du] + 68§u, zeR, t>0

donde € y § son constantes positivas que actiian como parametros de control de la regulariza-
cion. Esto significa que dependiendo del orden en el que tiendan a cero € y §, puede dominar
la difusion (0 < g2/ @) o la dispersion (4 > £2/®). En particular, el parametro 7 se obtiene al
considerar el reescalamiento (z,t) — (¢'/%z,'/t) de la variable espacial y temporal de modo
que 7 = ¢/ g2/ Precisamente, cuando este parametro es de orden uno es cuando esperamos
obtener soluciones del problema que no satisfacen la condicién de entropia clésica.

En este capitulo, estudiamos el problema de ondas viajeras asociado a (0.7). Introducimos
la variable de ondas viajeras £ = z — ct con velocidad de ondas ¢ y buscamos soluciones
u(t,z) = ¢(§) de (0.7) que conectan dos valores constantes reales diferentes ¢_ y ¢. Luego
el problema de ondas viajeras asociado queda como

—c¢' +(¢°) = (D)) + 79", (0.8)

donde " denota la derivada con respecto a €. Podemos integrar la ecuacion (0.8) con respecto
a & para reducir el orden de la ecuacion y obtener el siguiente problema de ondas viajeras:

¢! +D[¢] = h(9), donde h(¢):= —c(é— o)+ — ¢, (0.9)
y las condiciones limite
lim ¢(§) = ¢ (0.10)

E——o0
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lim (&) = s - (0.11)
E—o0
Ademas, si ¢' decae a cero lo bastante rapido cuando £ — 400, entonces integrando (0.9) en
toda la recta, obtenemos la condiciéon de Rankine-Hugoniot
¢3 - Qsi 2 2
=TT 2 82 400, (0.12)
by — O
que asumimos en todo momento.

Si las soluciones de ondas viajeras satisfacen la condicién de entropia de Lax, uno espera
que estas correspondan a ondas de choque clésicas en el limite de los términos de difusion y
dispersion tendiendo a cero (en el orden o rango asintotico adecuado). Para este caso particular
de flujo no lineal, la condicién de entropia de Lax se da como:

32 < c< 342 (0.13)

Sin embargo, en este capitulo estudiamos la existencia de soluciones de ondas viajeras que no
satisfacen (0.13). En particular, buscamos soluciones que satisfacen

¢ < 3min{¢?, ¢ }. (0.14)

Sin pérdida de generalidad, asumimos que ¢4 < ¢_ y requerimos a las raices de h(¢), ¢4, ¢—
y ¢c = —(¢— + ¢4), la siguiente desigualdad

P4 < g < P (0.15)

Esto altimo garantiza que las soluciones que conectan ¢_ a ¢ satisfacen (0.14).

Bajo estas condiciones, las soluciones de ondas viajeras de (0.9) con (0.10) y (0.11) corres-
ponden a choques no cldsicos en el sentido descrito anteriormente. Por otro lado, soluciones
que satisfacen (0.9) con (0.10) y

lim $(¢) = ¢ (0.16)

E—o0

corresponden a choques clasicos (con la misma velocidad de onda). Como se da en el caso
local @ =1 (ver e.g. [46]), esperamos que el primer comportamiento sea un limite distintivo
en el sentido de que existe un tnico valor de 7 que permite dicha conexién, mientras que existe
un conjunto abierto de valores de 7 tales que se da el segundo comportamiento.

Una ultima condicién necesaria para la existencia de soluciones de (0.9) que cumplen
(0.10)-(0.11) es que ¢+ + ¢— > 0. Esta condiciéon se deriva como consecuencia de resultados
demostrados en [3]. Y el resultado principal que se demuestra en este capitulo corresponde al
Teorema 2.1 y dice lo siguiente:

TEOREMA. Sean ¢_ y ¢4 € R, tales que (0.15) con ¢p. = —(dp+ + ¢—) se cumple y tal que
br + - > 0. (0.17)

Entonces, existe un valor de T > 0, tal que (0.9)-(0.10)-(0.11) tiene una inica solucion en
C3(R) (salvo desplazamientos en &).
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La demostracién se basa principalmente en una técnica llamada argumento de disparo.
Para comprobar las condiciones necesarias para aplicar dicha técnica, la dependencia continua
de la ecuacion (0.9) con respecto al parametro 7 > 0 y el resultado de monotonia para flujo
genuinamente no lineal y 7 suficientemente pequenio juegan un papel fundamental.

El capitulo se organiza de la siguiente manera. Primero, se dan algunos resultados preli-
minares sobre el operador no local. A continuacion, se establece la existencia de soluciones del
problema (0.9) que satisfacen (0.10) y se dan los tres posibles comportamientos de las trayec-
torias cuando £ — oo. Esto permite preparar el escenario del problema para un argumento de
disparo, con el parametro de disparo 7. En concreto, teniendo en cuenta esto se definen tres
conjuntos de 7, tales que cada conjunto esta relacionado con uno de los tres posibles compor-
tamientos de las trayectorias. Y por tltimo, se demuestra el teorema principal siguiendo esta
estrategia y también se da una construcciéon numérica de soluciones para (0.9)-(0.10)-(0.11).

Capitulo 3: Comportamiento asintético de soluciones para leyes

de conservacion regularizadas por operadores de tipo
Riesz-Feller

Finalmente, en el Capitulo 3 estudiamos el comportamiento asintético para tiempo grande de
las soluciones para el mismo tipo de regularizaciéon no local de una ley de conservaciéon escalar
que, mas concretamente, se puede ver como la siguiente ecuaciéon de conveccién-difusion

{3tU(t,$) + [u(t, 2)|7 Ou(t, x) = 8, D[ult,)|(x), t>0, z€R, (0.18)

U(O,.’L’) = U0($), T € R,

donde ug € LY(R) N L>®(R) y ¢ > 1. A diferencia de los otros capitulos, aqui se considera el
paradigma de flujo no lineal definido por la siguiente funciéon localmente Lipschitz

flu)=u""%, para ¢> 1.
q

Ademas, el termino difusivo esta dado por una derivada fraccionaria de orden 1+ « € (1, 2),
en concreto, un operador de tipo Riesz-Feller, donde el operador D[-] se define como

0
gz +z) — g(x) _ 1
’z‘a+1 dZ, para I<a< 1, da+1 = m

D(gl(w) = dovr | (0.19)

—00

Este operador también se puede ver como una derivada fraccionaria de Weyl-Marchaud por
la derecha de orden a.

Formalmente, el estudio del comportamiento para tiempo grande se puede convertir en un
problema limite usando un cambio de escala apropiado; para cualquier A > 0, tomamos el
cambio de variables

t=XNs x=M\y (0.20)

y definimos la funcién
ux(s,y) == Au(As, Ay). (0.21)

Entonces, si u es una solucion de (0.18), u) satisface

{asm +luAlT 0pun = XTI, D [ua(s, )] (y),  s>0, yER, (0.22)

u)\(O,y) = AUO(Ay)v Yy e R.
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Observamos que cuando t — oo, si tomamos s de orden uno, entonces se cumple que
A — 00, y en las variables nuevas esto significa que dependiendo del signo del exponente
q — 1 — a, un termino u otro domina el comportamiento limite cuando A — oo. De acuerdo
con este argumento heuristico, distinguimos tres regiones diferentes que conducen formalmente
a tres comportamientos diferentes, que son los siguientes:

(i) Caso subcritico: 1+ a > ¢ > 1: Domina la ley de conservacion.

(ii) Caso critico: ¢ = 1 + o Esperamos un comportamiento auto-similar asociado al equi-
librio de todos los términos.

(iii) Caso supercritico: ¢ > 1+ a: Domina la ecuacion del calor no local.

En el Capitulo 3 nos hemos centrado en el caso subcritico y los otros dos casos quedan para
un trabajo futuro. El teorema principal que se ha demostrado es el siguiente y corresponde al
Teorema 3.1:

TEOREMA. Para cualquier 1 +a > q > 1, y cualquier 1 < p < 00, dado un dato inicial
ug € LY(R) N L*>®(R) con Jguo(z)dz = M > 0 y ug(xz) > 0 para todo x € R, entonces u, la
unica solucion mild del sistema (0.18), satisface

lim #0079 ut, ) — Une(t, )| oy = 0, (0.23)

t—o00

donde Upr es la unica solucion de entropia de

OUy + 0, (|Up|97 T U =0, t>0, R,
{tM+ ([Um |9 Unr /q) >0, z € (0.24)

U (0,2) = Moy, reR.

La demostracion sigue el método desarrollado por Kamin y Véazquez en [47]. Esto es,
teniendo en cuenta (0.20)-(0.21), el limite enunciado en el teorema, (0.23), es formalmente
equivalente a demostrar

HU)\(SQ, ) — UM(S(), )HLp(R) — 0, cuando A — oo, (025)

para un sg > 0 fijo. Asi pues, esto significa que estudiar el comportamiento asintotico de u
para tiempo grande es equivalente a estudiar el limite de u) cuando A — oo.

Recordamos que el caso local en RY para N € N y para todo ¢ > 1 ha sido analizado por
Escobedo, Véazquez y Zuazua. Los resultados para el caso critico y supercritico se demuestran
en [37], y los del caso subcritico en [35, 36].

Para el caso de modelos no locales, Ignat y Stan, en [45], estudian el caso subcritico en una
dimension y para el laplaciano fraccionario de orden mayor que uno. En cambio, Biler, Karch
y Woyczynski, en [16, 17|, estudian los casos critico y supercritico para un operador Lévy mas
general, mostrando el comportamiento asintético esperado. Para aplicar estos resultados, la
no negatividad del simbolo y la simetria del operador son condiciones necesarias. Por tanto,
la novedad de este capitulo es el tipo de difusiéon anémala que consideramos dado por un
operador no simétrico, como es el caso de los operadores de Riesz-Feller.

Por dltimo, el capitulo esta organizado de la siguiente forma. Primero, se dan algunos
resultados preliminares con respecto al operador no local (0.19), el problema lineal y la solu-
cion de entropia asociada a la ley de conservacién, y finalmente se deriva un principio de
comparacion usando resultados del Capitulo 1.
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A continuacion, derivamos una estimacién a priori llamada desigualdad de entropia de
tipo Oleinik y una estimacion de energia, que juegan un papel fundamental para demostrar el
limite. Para obtener estos resultados, primero, consideramos el problema para un dato inicial
positivo (en particular, esto hace que la funciéon de flujo sea regular), en este caso podemos
demostrar la desigualdad de Oleinik, que por aproximacioén también se cumple para un dato
inicial no negativo. Las demostraciones son similares a [45], por esta razon, solo damos detalles
en aquellos casos en los que la no-simetria del operador nos obliga a argumentar de otra forma.

Finalmente, se demuestra el teorema enunciado. Primero, traducimos las estimaciones
demostradas al problema reescalado (0.22) y, antes de probar el limite de A — oo, tenemos
que acotar el comportamiento de uy para |y| grande. Con estas estimaciones demostramos el
limite (0.25), con el que concluimos el comportamiento asintético.

Acabamos el capitulo dando indicaciones de como generalizar los resultados de compor-
tamiento asintotico para el caso de operadores de tipo Riesz-Feller més generales.



Introduction

This thesis falls within the framework of the mathematical analysis of nonlinear evolution
partial differential equations (PDEs). In particular, it deals with problems of PDE systems
that have their motivation in fluid mechanics and is dedicated to the qualitative mathematical
analysis of solutions. A common characteristic of the problems considered here is that they
are non-local and this has an added difficulty and interest from the mathematical point of
view. An example of the type of qualitative analysis studied here is the study of propagation
phenomena in hyperbolic systems of conservation laws, such as the Euler equations of gas
dynamics, and in their regularised counterparts. This aims to study solutions that take the
form of shock waves or travelling waves (in regularised systems), rarefaction waves, etc. The
main objective of the thesis is thus to study the regularising effect of such non-local operators
in a scalar conservation law in the one-dimensional setting and to contribute with some results
to the analysis of these particular equations.

It is known for hyperbolic conservation laws that classical solutions may not exist for all
time, this makes necessary to consider weak solutions. Nevertheless, within this wide class
of solutions uniqueness is not guaranteed in general, thus some extra condition is usually
necessary to select a single solution for the Cauchy problem. The most common way to derive
uniqueness is to use viscous regularisation arguments (see e.g. [68, 71]|). For instance, for
conservation laws the so-called admissible shock waves are the ones that can be obtained from
travelling waves of the viscous equation, when this regularisation tends to zero. There are,
however, other types of regularisation that arise from physical considerations of the model. The
particular case that we study here (e.g. [10, 51, 75]) results from a non-local regularisation of a
scalar conservation law. In general, for genuinely nonlinear fluxes (either convex or concave),
one expects that all higher order regularisations lead, in the limit, to the same weak solution
defined as the entropy solution of the scalar conservation law. However, there are examples
where different regularisations of hyperbolic conservation laws lead to different weak solutions,
such as the case of conservation laws with a non-genuinely nonlinear flux (neither convex nor
concave). For instance in the cubic case, shock waves which do not satisfy the classical entropy
condition (see [60]) can be constructed by introducing a regularisation consisting of a term of
diffusion and a term of dispersion. This is proved in [44, 46| for Korteweg-de Vries-Burgers
(KdV-Burgers) type equations.

Motivated by these results, we consider such questions for non-local versions of the KdV-
Burgers equation. Namely, the kind of non-local conservation law considered here is given by
the following general model, for 0 < o < 1 and Cy,Cy > 0,

Oru+ 05 (f(u)) = C10,Du] + Cod3u, t>0, zcR, (0.26)

xi
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where the flux function might be u? or u3 and the non-local operator has the form:

_— 1 o = .
dz, O0<a<l, d T( )

Dg)(a) = da [

—00 ((IZ - Z)a

In particular, equation (0.26) without the dispersion term, also known as the non-local gener-
alised Burgers’ equation, appears in [72] as a model for the far-field behaviour of uni-directional
viscoelastic waves. Moreover, in [51, 75| the whole equation with o = 1/3 has been derived
from one (quadratic flux) and two (cubic flux) layer shallow water flows, respectively. Apart
from these, there are other models of physical phenomena where this kind of non-local opera-
tor appears, see for instance the references listed in [7] and another example (although not as
a regularising term) can be found in [40], where a model for dune formation is presented.

In relation to shock formation in the full shallow water problem travelling wave solutions
are typically analysed and numerical simulations, in [75], indicate the existence of travelling
waves that resemble the inner structure in a very particular limit of small amplitude shock
waves for the original shallow water problem.

Before considering the full problem, we begin with the purely viscous version of the equa-
tion (0.26). For this simpler model, we study the regularising effect of such non-local operator
and compute the vanishing viscosity limit result for the Cauchy problem. Apart from this, we
complete the analysis of the associated travelling wave problem for genuinely nonlinear fluxes
by proving the rate of convergence of the travelling wave solution to the shock wave in the tail.
Subsequently, we consider the full diffusion/dispersion model and study the existence of trav-
elling waves that allow to obtain non-classical shock waves at the limit of the regularisation
tending to zero for a non-genuinely nonlinear flux, such as the cubic nonlinearity. Eventually,
we finish the thesis with the analysis of large time asymptotic behaviour of solutions to the
same kind of dissipative regularisation and a power-like flux function. Especially, we study
the sub-critical case where in the limit the conservation law dominates over the diffusion term.

In the next section we give a brief introduction to the research, the main purpose of this
introduction is to give an overview of scalar conservation laws and fractional derivatives. The
first part focuses on the so-called regularisation technique for solving nonlinear PDEs; for a
thorough discussion of the subject we refer, for example, to [68, 71]. The second part gives
a brief introduction to fractional derivatives, where we define certain classes of fractional
derivatives that are considered in the forthcoming chapters. This section is based on Mainardi
and Gorenflo [57] and the books [11, 50, 65]. For more information on fractional calculus
the author refers to [61, 66] as well. Finally, in Section 3 we give an overview of the results
obtained in this thesis.

1 Introduction to scalar conservation laws

A scalar conservation law is a Cauchy problem

(0.27)

Ou+ 0z (f(u)) =0, zeR, t>0,
u(0,z) = up(z), z € R,

where u is a real function of ¢ and z. In this section, we introduce the issues of these con-
servation laws concerning well-posedness which are the main reason to consider regularised
versions. This kind of PDEs are called conservation laws because if we integrate the equation
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(0.27) assuming that u is a classical solution (such that (0.27) holds point-wise) in any interval
[a,b] C R we get,

b b
G [ uttade= [Cou(p(w)ds = fut.b) - fult.a))

This basically means that a change of the quantity ff u dx is strictly connected to the values
of the flux function, f, on the boundary of the interval. Therefore, if the right hand side
vanishes, then the quantity ff udx is preserved in time. For instance, if the function u gives
the density of a certain material, then the equation (0.27) might be modelling the conservation
of mass.

In an attempt to solve the conservation law (0.27), it seems reasonable to consider classical
solutions. For the linear case (f(u) = cu, for ¢ € R) and up bounded and sufficiently regular,
the method of characteristics can be used to solve the problem. If the linear hypothesis is
abandoned and even if one considers the case where f € C°°(R), the method of characteristics
will not solve (0.27) in the general case. The problem is that due to the nonlinearity, charac-
teristics may intersect and this makes impossible the construction of a classical solution. More
precisely, it is proved that the solution obtained by the method of characteristics exhibits a
blow-up in finite time if f’(ug) is not increasing, which makes the characteristics intersect (see
[68]).

In general, the problem (0.27) is not well-posed on the class of classical solutions, thus
a wider class of solutions has to be considered, for instance, weak solutions. Since we are
interested in shock wave formation, piecewise continuous solutions seem the most relevant
solutions. Hence the choice of considering weak solutions makes sense from a mathematical
point of view. This kind of solution for (0.27) is defined as follows:

DEFINITION 0.1 (Weak solution of (0.27)). A function u is said to be a weak solution of
the Cauchy problem (0.27) in the band [0,T] x R for T > 0 if u € L}, ([0,T] x R), f(u) €
L} ([0, T] x R), and if for all test functions ¢ € C>([0,T] x R),

T
/ / (uOrp + f(u)0zp) dxdt + / uo(x)p(0,z) dz = 0. (0.28)
0 R R

Now in order to derive admissibility conditions for the discontinuity, we consider the case
of piecewise continuous solutions. Let w be the domain of definition and I'" the regular curve
where the discontinuity occurs. Moreover, this curve divides w into two connected components
wy (see Figure 1). Assuming u and f(u) to be of class C! in both subdomains, we conclude
that u satisfies the equation in the classical sense for each subdomain. Following [68], one can
define u4 (¢, z) as the limit of u(s,y) when (s,y) tends to (t,z) € I' and stays in wy, and the
limits f(uy) and f(u_) along I' are defined equivalently as well.

Since f is indeed Lipschitz continuous, thus the curve of discontinuity can be parametrised
by the variable ¢ in the form

F={(tX(t):te(ti,t2)}
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Figure 1: Curve of discontinuity and the jump of u. Based on [68,
Figure 2.1].

Hence, one can derive the following identity from the weak formulation (0.28) for the case
of piecewise continuous solutions. This identity is called the Rankine-Hugoniot condition and
can be expressed as

flug) = flum) = — (ug —u-).

This identity represents that the proportion between the jump across the discontinuity I" of
f(u) and the jump of u is equal to the velocity of the discontinuity. The problem with this kind
of solutions is that the equation (0.27) admits more than one weak solution in the case of a
nonlinear flux. A typical example is given when piecewise constant solutions are considered for
which the only thing we have to ensure is that the discontinuities fulfil the Rankine-Hugoniot
condition (see, e.g. [68, 71]).

Therefore, the so-called regularisation technique is the mathematical tool that is used to
pick up a unique solution among the class of weak solutions. An option to regularise (0.27) is
considering the effect of a residual diffusion which in one dimension can be given by a second
order derivative in space. Hence this regularisation of (0.27) is given as follows:

BpuE + Oy (f(uf)) = 02l (0.29)

Here the small parameter € > 0 is the diffusion coefficient, in general, also called the control
parameter. In particular, this equation is more precisely known as the generalised Burgers’
equation. Due to the added second order term, the Cauchy problem for (0.29) now has one
and only one classical solution u®.

From the previous equation and studying the limit ¢ — 0, one can derive the entropy
inequality which is the main criterion used to choose the physically relevant weak solution
and, consequently, resolve the uniqueness problem without losing the existence. The concept
of entropy or entropy-flux pair is associated to the pair of functions (7, q) for which one can
conclude that a classical solution of (0.27) also holds

on(u) + 0zq(u) = 0.

Besides, if we consider a regular pair of functions (7, q) such that 7 is convex and the flux
function is given by ¢’ = f’n/, multiplying the equation (0.29) by 1’ (u°) one can conclude the
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following inequality for u°:

Om(uf) + 02q(u®) = 1/ (u) (Opu + 02 f (u¥)) = en (u°)Oju’
= e0in(uf) — en’ (u°) (0,u°)? < edin(uf).

Let us assume that u® converges to a function v almost everywhere when € — 0, thus inte-
grating the previous inequality, multiplied by a non-negative test function ¢, over (0,7] x R,
we get

0 </ / (£02n(u®) — O (u®) — Dpq(u®))p dxdt
/ / ) (D2 4 9yp) + q(uf)Dpp) dxdt + /Rn(uo(:c))w(o, x)dx

and letting € — 0:

0</ / Wi + a(1)0sp) d:vdt+/17(u0(a:))g0(0,x) da.

R

Additionally, under the previous assumptions, one can generalise this inequality for continuous
and convex entropy functions 7 and the entropy solution for (0.27) is defined as follows:

DEFINITION 0.2 (Entropy solution of (0.27)). A weak solution of (0.27) is said to be an en-
tropy (or admissible) solution if it satisfies the entropy inequalities for every convexr continuous

entropy n of flux q:
[ [@tio + awonerasar + [ ntuotaeto.a) a0 (030

for all non-negative test function ¢ € C°([0,T) x R) and q given as

a(w) = F'(un(w) — F(0)n(0) — /0 " P(2)n(z) de

However, this definition might not be so practical when solving a scalar conservation law,
and in this matter the next particular choice of entropy-flux pair plays a crucial role. Let
k € R, the function u — |u — k| is convex and continuous, its flux being equal to (f(u) —

f(k))sgn(u — k), where

-1, s<0,
sgn(s) =4¢ 0, s=0,
1, s>0.

Therefore, as a particular case of an entropy-flux pair, an entropy solution satisfies the follow-
ing inequality

T
/ / (u— k| Qo+ (f () — F(k)) semu— k) Daip) ddt + / o) — klp(0,2) da > 0, (0.31)
0 R R

which is an obvious conclusion. However, the interesting part is that the converse does also
hold if (0.31) holds for all k£ € R. This claim is proved, first of all, showing that a function u

XV



2. INTRODUCTION TO FRACTIONAL DERIVATIVES

that satisfies (0.31) for £ € R is indeed a weak solution of (0.27). Then one has to conclude
that it is indeed an entropy solution approximating a given continuous and convex entropy
function by a linear combination of absolute values, |u — k| for k& € R. This special choice of
entropy functions are called Kruzkov’s entropy functions.

In addition, Kruzkov [52] proved that the Cauchy problem (0.27) is well-posed in the
class of entropy solutions. It is proved that for every bounded measurable function ug on R,
there exists one and only one entropy solution of (0.27) in L*°([0,T) x R)NC([0,T); L}, .(R)).
Moreover, it satisfies the maximum principle, the L'-contraction property and the bounded
variation property.

Another application of (0.31) is obtained considering piecewise smooth solutions. Notice
that this inequality is trivial for classical solutions, such as constant solutions. Therefore, one
can study a piecewise constant solution in w and the curve of discontinuity I' = {(¢, X (¢)) :
t € (t1,t2)} as is done above. Then, using the entropy inequality and maximum principle, one
yields the Lax-Entropy inequality, also called the Lax shock condition, which characterises
admissible shocks and is written as

Py < B < f), (0.32)

In this case, one can conclude that characteristics are straight lines and the previous inequality
expresses that characteristics can end up in the curve I', where the discontinuity arises, but
they cannot originate from the curve I'. Moreover, from this inequality one can also conclude
the following admissibility criteria given in [68] as a consequence of the Lax-Entropy inequality:

Case u— < uy then a discontinuity is admissible if and only if the graph of f,
restricted to the interval [u_,uy|, is situated above its chord.

Case u_ > uy then a discontinuity is admissible if and only if the graph of f,
restricted to the interval [u4,u_], is situated below its chord.

2 Introduction to fractional derivatives

In this section we introduce some kinds of non-local operators which are used to regularise
the scalar conservation law during the thesis. Within the area of mathematical analysis,
namely, fractional calculus, these operators are considered as generalisations of derivatives for
any arbitrary order. These generalisations are called fractional derivatives and it is believed
that the first attempt to consider such generalisation was made in the correspondence of

G.W. Leibniz (1646-1716) to G. L’Hopital (1661-1704) and J. Wallis (1616-1703) around 1695.
d"g

In view of the notation for the n-th order derivative % given by Leibniz, he suggested to
L’Hopital and Wallis the possibility of considering the case n = 1/2 (for more information
check [65]).

Since then, a long list of mathematicians has contributed in the development of fractional
calculus and, in order to define those pseudo-differential operators, different approaches have
been considered which are not in general all equivalent.

We would like to distinguish two different manners of defining fractional derivatives in the
continuous setting: on the one hand, we have the Caputo type fractional derivatives and the
Weyl-Marchaud derivatives, and, on the other hand, the Riesz-Feller fractional derivatives and
the Lévy type fractional derivatives. The former were defined generalising the n-th integral
operator and the latter taking into account the Fourier symbol of the usual derivative and
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considering a generalisation of it. In the following sections we aim to give the definitions, some
general ideas of how to derive the formulae and the inclusion or equivalence relations between
them.

2.1 Caputo and Weyl-Marchaud fractional derivatives

With regard to the definition of pseudo-differential operators considered here, Riemann-
Liouville fractional derivatives were the first generalisation of this kind. Historically, Riemann-
Liouville type fractional derivatives were first investigated in papers by N.H. Abel (1823)
(1826) [1, 2] and by B. Riemann (1876) [63], although the concept itself was already consid-
ered by J. Liouville as well in a series of papers around the years 1832 and 1837. Abel, in order
to deal with the tautochrone problem, introduced the Abel’s integral equation for which the
left hand side of the equation is a fractional integral of order between 0 and 1. Nonetheless, it
was not until 1876, when [63] was published, that the current definition of Riemann-Liouville
type fractional derivative was given. Inspired by the works of Liouville, Riemann wrote this
paper in 1847 while he was still a student. However, the work was not published until ten
years after his death in 1876.

Later on the Weyl-Marchaud fractional derivatives were defined independently by H. Weyl
(1917) and A. Marchaud (1927) in [59, 77]. This definition was given to generalise the idea of
fractional derivatives to a wider class of functions (see for more information [39]). And, finally,
the Caputo fractional derivative the most recent among the three of them was introduced in the
late sixties (1967-1969) by M. Caputo in [21, 22] (for more information on historical remarks
see [65]).

The Riemann-Liouville and Caputo type fractional derivatives are defined from considering
generalisations of the n-th order integral operator, for n € N, defined by means of

arl9](2) Z/;/aylm/aynlg(yn)dyn---dyl
_ 1 v

e / (z—y)"lg(y)dy, neN

and

for —oco < a < b < 0.
In particular, combining first differentiation and then integration one can define the left-
and right-sided Caputo fractional derivatives, D¢, [-] and Dj_[-], of order o > 0 by means of,

e lgl(x) - =T [(;;)n g} (z)

1 T gM(y)
r<n—a>/a @y n=lalrl r>a

(0.33)

xvii



2. INTRODUCTION TO FRACTIONAL DERIVATIVES

and

(0.34)

N IR A L) _
_I‘(n—a)( 1) /x o dy, n=la]+1, x<b,

where [a] denotes the integer part of o and the integral operators are just defined as natural
generalisations of the integer order case of the integral operator since (n — 1)! = I'(n) and
everything in the previous formulae makes sense in the non-integer case. On the contrary,
interchanging the order of differentiation and integration one can define the Riemann-Liouville
type fractional derivatives. For the properties and more information on this operators defined
in finite intervals check [50, Section 2.1,2.4].

From now on, we focus on the fractional derivatives defined in the whole real line because
in the following chapters we will be dealing with problems which involve this kind of operators.
The functions under consideration are to be chosen so that the corresponding integrals converge
at infinity.

The Caputo type fractional derivatives on R are defined similarly to those defined previ-
ously. More precisely, the definitions of the left- and right-sided Caputo fractional derivatives
are given as follows,

T dn z (n)
D) = ol @) = ot [ s (039
and
- — [d ] (—nm 2 gM(y)
Do) = (1" T | | @) = ot [ s (039

where n = [a] + 1, @« > 0 and = € R, respectively. Besides this, the bar over the notation of
the operators denotes the adjoint of the operator on L?(R).

Even though Caputo type fractional derivatives play a huge role in fractional PDEs, some
regularity assumptions on g are crucial in order the fractional derivatives to be finite. Con-
cerning this regularity issue the Weyl-Marchaud fractional derivatives are introduced so as to
avoid this complication. These fractional derivatives are defined, for instance, for bounded
functions satisfying a local Holder condition of order A > «. The definitions of the right- and
left-sided Weyl-Marchaud fractional derivatives of order 0 < a < 1 are given by means of,

Dlile) = e [ L ay (0.37)
and

Do) = iy [ e (0.39)
respectively!.

'Note that there is a shift of a minus one from the definition of D=[-] given in this chapter and the definition
we use with the same notation bar. This comes from the fact that we are interested in defining D*[-] in such
a manner that the adjoint of 9,D*[] coincides with 9,D[] for 0 < a < 1, which is in connection to the
anomalous diffusion considered during the thesis.
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Moreover, these definitions of fractional derivatives given over the section are equivalent
under certain conditions and the following computations show this equivalence. Let us now
consider the function g to be continuously differentiable and its derivative to vanish at infinity
as |z|*"17¢, for ¢ > 0, thus for the fractional derivatives of order 0 < a < 1 one yields the

equivalence
1 T g () 1 * gz -2
_— dy = d
r<1a>/oo<xy>a Y ma)/o P
o > > 1
_F(l—a/ g(l'—Z)/ O-CH-I dO'dZ
(x —2)
1 — ) / / S gatl dzdo

_ —g(xz—o)
_F(l —a) /0 aaH dar,

where the change of variable y =  — z and integrability of ¢’ are used. Besides, one can get
the equivalence for D[] with similar computations. Therefore, the equation above shows that
Caputo and Weyl-Marchaud fractional derivatives are equivalent for differentiable functions
with some decay at infinity (see, e.g. [65, Chapter 5|).

To close this section, the Fourier symbol of these operators are computed. Throughout
this thesis we use the following definition and notation for the Fourier transform:

(0.39)

F(g(x))(€) = 4(&) = z)e " du. (0.40)

\/127/11@9(

In order to compute the Fourier transform of the Caputo type definition of D%[g], we rewrite
it as a convolution,

Dgl(z) =da (0() ()" *4') (=) (0.41)

where 0 is the Heaviside function. Then (see, e.g. [10]) applying the Fourier transform, we
get that

F(D[gD)(§) = (i6)* F(9)(§), for 0 <ar< 1. (0.42)

On the contrary, the Fourier symbol of the Weyl-Marchaud fractional derivatives can be
easily computed applying Fubini’s theorem, the translation property of Fourier transform
and considering the definition of Gamma function to yield the same formula (0.42), (see |65,
Chapter 7| for more information). Therefore, this implies that

F(DY) = (i)”, for0<a<l,
and similarly one can get that
F (D) = (—i§)*, for0<a<1.

2.2 Riesz-Feller fractional derivative and Lévy type operator

In this section two kinds of pseudo-differential operators are introduced, the Riesz-Feller
fractional derivatives and Lévy type fractional derivatives. The former where considered by
M. Riesz [64] and W. Feller [38] around the 1950’s and the latter can be found in [11, 66].
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2. INTRODUCTION TO FRACTIONAL DERIVATIVES

Those fractional derivatives were defined with the purpose of generalising the standard diffu-
sion operator. In particular, in an attempt to generalise the symbol of the Laplace operator,
in 1949 Riesz gave the definition of the Riesz potential and the Riesz fractional derivative.
Subsequently, in 1952 Feller [38| proposed a generalisation of the Riesz fractional derivative.
He gave a generalisation of the standard diffusion by a pseudo-differential operator whose
Fourier symbol coincides with the probability measure of a Lévy stable distribution. As is
explained in [57], this generalisation of the Riesz potential is obtained by adding a rotation
term to the symbol. We denote this new operator, the Feller potential, by Iff[-], whose symbol
is defined as follows:
. T .
f([g) _ |§’_5€ ngn(g) 9 ’ |’Y’ < {,B; lfO < ,8 < 17
2-8, ifl<pB<2,

with £ € R.
From the Feller potential one can define the so-called Riesz-Feller fractional derivative
Dg[] of order 5 and skewness v by means of (see e.g. [58])

B[] .— 7B
D'yH = _I'y Ha
hence, getting the symbol
. T .
—isgn(§) - B, ifo<p<l,
F(D) = —l¢|% 2, hi< , (0.43)
2—p, ifl<p<2

Since in this case § = 1 is included, the condition for v can be rewritten as follows

7| <min{p,2 -8}, 0<p <2

In the plane (8,7) the region for the parameters § and 7 turns out to be a diamond with
vertices in the points (0,0), (1,1), (2,0) and (1,—1) (see Figure 2). This diamond first
appeared in a book by Takayasu |73] in 1990 and, for this reason, it is called the Feller-Takayasu
diamond to honour Takayasu. Therefore, from Figure 2 one can realise that as particular cases
of the Riesz-Feller fractional derivatives given by (0.43), the fractional Laplace operator and
Weyl-Marchaud fractional derivatives of order 1 < 1 + o < 2 are obtained. The fractional
Laplace operator was introduced by Bochner [19] in 1949 and, for 0 < « < 2, this operator
can be defined in RY, N € N, by means of,

IDIlg)(x) = (~A)"2[g)(w) == F* (A2 F(9)(&) ) (). (0.44)

Note that |D|*[-] = D§[] is satisfied for § = o and v = 0 (for more information on equivalent
definitions of the fractional Laplace operator we refer to [53]). On the contrary, the Weyl-
Marchaud fractional derivatives are obtained for the particular choice of 3 = 1 + a and
v =4(1 — «) for a € (0,1). Finally, despite not satisfying the condition to be a Riesz-Feller
operator, one gets the symbol of the operator of order 0 < o < 1 for the choice f = « and
v=%(2—-a).
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Figure 2: The Feller-Takayasu diamond represents the set of possible
values for (/3,7) such that they satisfy the conditions so as Dg[] to
be a Riesz-Feller fractional derivative. This figure is based on another
one given in [4, Figure 1].

Apart from the definition given as a Fourier multiplier, one has the following equivalent
integral representation of the Riesz-Feller fractional derivative for CZ(IR) which can be derived
as in |6, Proposition 2.3] (or see [24, 58, 66]). These results give us the following identities for
any 0 < 8 < 2 and |y| < min{p,2 — S},

DSlg)() =} /0 * gla—2) = g(@) + (@)

! S (0.45)
2 [T 9lxtz)—g(@)—g'(x)z '

—1-07/0 145 dz, forl< <2,

and
8 1 [Tyle—2) —g(@)
Di[g](x) —chy/0 148 dz
9@+ 2) —g(x) (0-46)
) _

—i—cv/o pEN; dz, for0< p<1,
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3. OVERVIEW OF THE THESIS

in both identities the constants are given as (e.g. see [58])

=D () =" (15 7)

s

where c%, c% > 0 with c% + cg > 0 is satisfied. These identities show that, in particular,
Weyl-Marchaud type fractional derivatives are an especial case of Riesz-Feller type fractional
derivatives.

Moreover, Riesz-Feller fractional derivatives are part of a wider class of fractional deriva-
tives called Lévy type operators. Even though we do not work directly with these operators,
some of the results that we cite here are proved for this kind of operators and for the sake of
completeness we give the definition of such operators and the connection with Riesz-Feller frac-
tional derivatives. This more general diffusion operator called Lévy type operator is defined

by means of a Fourier multiplier as follows,

F (Llg]) (€) := ar(§) F(9)(£), (0.47)

such that the symbol can be represented by the Lévy-Khintchine formula in the Fourier variable
(see [14, Chapter 1, Theorem 1])

aw© = [ (17 € —in- € xyatn) M) (0.48)

for IT a measure on RY \ {0} such that [,y min{1,|z|*} II(dz) < co. This pseudo-differential
operator is the infinitesimal generator of a pure-jump Lévy process and applying [11, Theo-
rem 3.3.3] an equivalent integral representation can be yielded which is given by means of,

Llgl(z) = /RN_{O} (9(z +2) = g(2) — 2 - Vg(2)x)2<1(2)) TI(dz). (0.49)

In case the reader is interested in Lévy operators and their applications, we refer to [11, 25, 66]
for theoretical results and applications.

Eventually, as it is mentioned above, the Riesz-Feller type fractional derivatives are a
particular example of Lévy type operators in one dimension. One can verify this claim choosing
the measure II = v such that

(d2) c}Yz_l_B, on (0, 00),
v(dz) =
c’zy’z‘iliﬁa on (07 —OO),

and thus conclude that ) .

Lylol(@) = Dila)(@) + 5 =3 ¢/ (@)

for any 8 € (0,1) U (1,2) and |y| < min{/3,2 — 8}. Moreover, the precise computations can
be seen in [6] which are derived from results given in [11, 66].

3 Overview of the thesis

In the context of regularised conservation laws, we analyse more precisely the following one-
dimensional evolution equation, for 7 > 0,

Opu + 0pu® = 9, Du] + 793, z€R, t>0 (0.50)
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where we consider a non-genuinely nonlinear flux and a non-local operator, acting only on x,
given by means of

Dg)(z) = d /x ) 4 gca<l, dyim— b (0.51)
o (@) YT I(l-a)’ '
which is a left-sided Caputo type fractional derivative of order « integrated from —oo. This
equation is also known as the non-local generalised Korteweg-de Vries-Burgers equation and
the diffusion operator, 9,D“[-], can be interpreted as a Riesz-Feller type fractional derivative
with skewness two minus its order, 1 + «, given by the formula (0.43).

In this case, we are interested in studying the existence of travelling waves that allow to
obtain non-classical shock waves at the limit of the regularisation tending to zero. However,
before analysing such diffusion/dispersion model, we consider in Chapter 1 a simpler model
which is given by the purely diffusive regularisation of the scalar conservation law, for 0 <
a <1,

{atu(t,x) + 0y f(u) = 0,D%u], t>0, z €R, 0.5

u(0,2) = up(x) z € R,

where f € C*°(R) and uyp € L*°(R). The main purpose of the chapter is the study of the
vanishing viscosity limit of the Cauchy problem for equation (0.52). Hence, we consider the
following regularisation of the problem (0.27) introducing a control parameter in front of the
non-local term, € > 0,

{&gu (t, ) + Ouf (uF) = €0, D*[u], >0, z €R, (0.53)

u(0,z) = up(x), z €R,

with the same initial condition. The vanishing viscosity limit in the family of problems (0.53)
is yielded letting ¢ — 0" and analysing the limiting behaviour of u®. We prove that the
family of solutions converges to the unique entropy solution of the initial value problem for
the scalar conservation law (0.27). The result is given in two parts, where in the first one
the convergence is local in space and the second one is a global result that needs further
assumptions. Especially, for the second result to be true, the initial data has to be of bounded
variation. These results correspond to Theorem 1.18; and they are summed up as the following
result:

THEOREM. (a) Let ug € L>®(R). The mild solution to (0.53), u®, converges, as € — 0, to
the entropy solution of (0.27) u in C([0,T); L} (R)) for all T > 0.

loc

(b) Letug € L>*°(R)NBV (R), u® be the mild solution to (0.53) and u be the entropy solution
of (0.27). Then, for allt € [0,T], and € > 0 small enough there ezists a constant C > 0
such that )

[us (¢, ) —ult,)|r < C(et)a+ |uo|py-

In particular, for all T >0, [[u® — ullc (om0 () = O <5ﬁ+1) ase— 0T,

Both proofs are based on the doubling variable technique of Kruzkov [52]. As the name
says this technique is based on doubling the space and time variables and considering, in
this case, the viscous weak entropy inequality for the Kruzkov’s entropies. The first proof
is readily adapted from the work [24], the main difference being that our pseudo-differential
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3. OVERVIEW OF THE THESIS

operator is not symmetric. The vanishing viscosity limit follows the suggestions given in [33]
for symmetric operators; although the authors do not prove the limit, they do give indications
of the steps to be followed. The limit is proved in [31] for operators with real Fourier symbol,
but our proof differs from this one, in that it does not require a splitting in the time evolution
of the problem.

Even though the techniques we use are similar and based on doubling variables, the type of
operator, we are interested in, is not included in the classes analysed in this literature, as far as
convergence results are concerned. We notice, however, that the L'-contraction property and
other related results has been studied for a more general operator, a nonlinear degenerate Lévy
operator, in |24]. For further information on non-local problems for the fractional Laplacian
and more general operators we refer also to |9, 34].

Apart from this, we complete the analysis of the associated travelling wave problem for
genuinely nonlinear fluxes already considered in [4] by proving the rate of convergence in the
tail. We study the travelling wave solutions associated to (0.53), more precisely, the decay to
far-field values of travelling wave solutions. Indeed, we consider solutions of (0.53) of the form
uf(t,x) = ¢ (&) with £ = = — ¢t that connect different far-field values ¢_, ¢4 € R for a given
wave speed ¢ > 0. After integrating once on the travelling wave variable, the travelling wave
problem can be stated as follows,

—c(¢e(§) — d—) + f(0=(§)) — f(9—) = eD[¢:](§),
Eggloo ¢:(§) = ¢ and ghfolo Pe(§) = ¢+

These solutions converge point-wise to a shock wave as ¢ — 07. The existence of these
solutions is shown in [4], here we complete the analysis by showing that as { = x — ¢t — oo
the decay of the travelling wave solution to the constant right value is algebraic.

Finally, the last section focuses on giving a generalisation of the vanishing viscosity limit
result for more general Riesz-Feller fractional derivatives. Here a more general viscous regu-
larisation of the scalar conservation law is considered:

(0.54)

Opu+ 0, f(u) = D), t>0, z€R,
u(0, ) = up(z) z € R,

where 8 € (1,2] and |y| < min{f,2 — 8}, and Dg[] is a Riesz-Feller operator of order 8 and
skewness -, that for these parameters is defined by means of a Fourier multiplier operator

F(DB[u]) (&) = %5 (&) F(u) (&), (0.55)
where the symbol reads -
uB(e) = —lepe EES (0.56)

We observe that the Fourier symbol of the derivative of the Caputo type fractional derivative
considered before is of this form with =1+ a and v =1 — a, see (0.42).

Once we have analysed problem (0.53), the generalisation to more general diffusion requires
a minimal effort if we use the integral representation of the Riesz-Feller operators defined in
(0.45). This equation shows that Riesz-Feller operators are a linear combination of both
(0.37) and its adjoint operator for smooth enough functions which makes the generalisation
straightforward.
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After considering the purely diffusive case, in Chapter 2, we study travelling wave solutions
of the generalised KdV-Burgers equation introduced before with the same non-local diffusion
term and a concave-convex flux:

pu + Opu® = 0, D%u] +72u, xR, t>0

with 7 > 0 and D?[-] denotes the non-local operator which in this chapter is defined again as
in (0.51).

We recall, that in [4, 5] (7 = 0) and [3] (7 > 0), see also [27], travelling waves for (0.50)
with a quadratic flux function are analysed. Some of these results are the starting point of
the current chapter, as we shall describe later.

As illustrated in Section 1 of the Introduction, hyperbolic conservation laws exhibit non-
unique weak solutions, whose discontinuities or shocks may travel with constant speed and the
most common way to derive uniqueness conditions is to use vanishing diffusion arguments.
In the classical case, admissible shocks violating the classical Lax-Entropy condition, [54,
Chapter II.1], can be constructed by the classical diffusive-dispersive regularisation (see [46]).
This kind of solutions is defined by Hayes and Lefloch [44] as non-classical shock waves. Our
aim is thus to show the existence of such travelling wave solutions for a non-local version of
that regularisation.

We notice that the parameter 7 results from a choice in the rescaling. Analogous to [46]
we can consider the equation in the following form

Opu 4 0pu® = €9, D] + 602u, xR, t>0

where € and J are positive constants that act as control parameters. This means that depending
on their relative size either diffusion (§ < €%/¢) or dispersion (§ > £2/*) dominates in the
limit of both € and § — 0. The parameter 7 results from the scaling (z,t) — (e'/%z,e'/*t)
so that 7 =4/ g2/ Tt is when this parameter is of order one when we expect to get solutions
that violate the entropy condition.

Here we study the following travelling wave problem associated to (0.50). We introduce
the travelling wave variable £ = x — ¢t with wave speed ¢ and look for solutions u(t, z) = ¢(&)
of

—c¢' +(¢%) = (D)) + 79" (0.57)

which connect two different far-field real values ¢_ and ¢,. Here ' denotes differentiation
with respect to . We can then integrate (0.57) with respect to £ to arrive at the following
travelling wave equation:

7¢" +D¢] = h(¢), where h(¢):=—c(p—¢-)+¢> — ¢, (0.58)

where we have used

Jim_6(6) = o- (0.59)
and
Jim () = 6. (0.60)

Moreover, if ¢’ decays to zero fast enough as & — +o0o, then we obtain the Rankine-Hugoniot
condition 5 5
63 — ¢

c= by —d_ = ¢3_ + 7+ P_oy, (0.61)
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that we assume throughout.

One expects that travelling wave solutions to correspond to classical shock waves in the
limit of the diffusive and dispersive terms tending to zero (in probably the right order or
at the right asymptotic rate) if the Lax-Entropy condition is satisfied, which for the current
nonlinear flux reads:

37 < c < 397 . (0.62)

In this chapter, however, we investigate the existence of travelling wave solutions that do not
satisfy (0.62). In particular, we shall look for solutions that satisfy

¢ < 3min{¢?, ¢ }. (0.63)
On the contrary, one could have studied the case

3max{¢?, 6%} < c,

however, we consider the former since in the classical case the latter is related to the equilibria
(¢+,0) being unstable and this makes imposible to construct a travelling wave solution joining
the two equilibria.

We assume without loss of generality that ¢4 < ¢_ (observe that the equation is invariant
under the change ¢ — —¢) and we require that the roots of h(¢), ¢4, ¢ and ¢, := —(p_+¢),
hold

Py < e < P (0.64)

so that the next inequalities are satisfied
h(¢-) >0, h(¢:)<0 and h'(¢s) >0,

which is equivalent to the condition (0.63).

Under these assumptions, travelling wave solutions of (0.58) with (0.59) and (0.60) corre-
spond to non-classical shocks in the sense described in the Introduction. On the other hand,
solutions that satisfy (0.58) with (0.59) and

lim ¢(§) = ¢c (0.65)
£—o00
correspond to classical shocks (with the same wave speed). We expect, as in the local case
a =1 (see e.g. [46]), the former possibility to be a distinguished limit in the sense that there
is a unique value of 7 that allows such connection, whereas there is an open set of values of 7
that allows the latter possibility.

There is a further necessary condition on the values ¢_ and ¢4 so that (0.59) and (0.60)
can hold for solutions of (0.58), namely that ¢4 + ¢_ > 0. We show this below, as this is
also a consequence of the results proved in [3|. Let us now state our main theorem which
corresponds to Theorem 2.1 in Chapter 2:

THEOREM. Let ¢ and ¢4 € R such that (0.64) with ¢. = — (P4 + ¢—) holds and such that
by + b > 0. (0.66)

Then, there exists T > 0 such that (0.58)-(0.59)-(0.60) has a unique solution (up to a shift in
§) in Gi(R).
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The proof is based mainly on a technique called the shooting argument. Moreover, the
continuous dependence of the equation (0.58) with respect to the parameter 7 > 0 and the
monotonicity result for genuinely nonlinear fluxes and for 7 sufficiently small play a funda-
mental role on the process of checking the necessary conditions to apply this technique.

Before proving the main theorem we need to give some preliminary results and establish
the existence of solutions that satisfy (0.59) and we show the three possible behaviours as
& — oo that such trajectories will have. This allows us to set the problem for a shooting
argument, with shooting parameter 7. In particular, we define three sets of 7, each according
to one of the three possible behaviours. Then following this strategy of the shooting argument
we prove the main theorem. Finally, a numerical construction of solutions to (0.58)-(0.59)-
(0.60) is given by following the approach used in [26]. The main purpose of this approach is
to estimate a value of 7 for which (0.58)-(0.59)-(0.60) is satisfied.

Eventually, we finish the thesis with Chapter 3 where the analysis of large time asymptotic
behaviour of solutions is given for the same kind of dissipative regularisation and a power-like
flux function. Especially, we study the sub-critical case where in the limit the conservation
law dominates over the diffusion term. Indeed, we analyse the following convection-diffusion
equation

{&:u(t,x) + [u(t, 2)|7 Opu(t, x) = 8, D*[ult, -)|(x), t>0, z€R, (0.67)

u(0,x) = ug(x), z € R,

where up € L'(R) N L°°(R) and ¢ > 1. On the contrary, here the nonlinear flux is considered
to be a paradigm locally Lipschitz function defined as

fw) =" 2, for > 1
q
and the diffusive term is given by a fractional derivative of order 1 + a € (1,2) which is a

Riesz-Feller type operator. Namely, the operator, acting on x, D*[] has o € (0,1) and is
defined by means of

0
g(x +2) — g(x) 1
Da[g](ﬂf) = da+1/ ’Z|a+1 dZ, for 0<a< 1, da+]_ = m (068)
This operator, as shown in Section 2, can also be seen as a right Weyl-Marchaud fractional
derivative of order «.
Formally, the study of the large time behaviour can be transferred to a limit problem by
the appropriate scaling; for any A > 0, let the change of variables

t=XNs x=M\y (0.69)

—00

and the function

ux(s,y) == Au(As, Ay). (0.70)

Then, if u is a solution of (0.67), u, satisfies

(0.71)

Osuy + |u,\|q_18yuA = Xl—l—aaypa [ua(s, )] (v), $s>0, yeR,
u,\((),y) = )‘UO(Ay)7 y € R.

Observe that when ¢ — oo, if we keep s of order one, then A\ — 0o, and in the new variables
this means that depending on the sign of the exponent ¢ — 1 — « different terms dominate
the limit behaviour as A — oo. According to this heuristic argument, we distinguish three
different regimes that formally lead to three different large time behaviours, namely:

XxXVvil
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(i) Sub-critical case: 1+ a > g > 1: The conservation law dominates.

(ii) Critical case: ¢ = 1+ a: We expect self-similar behaviour associated to the balance of
all the terms.

(iii) Super-critical case: ¢ > 1+ a: The non-local heat equation dominates.

We focus on the sub-critical case and prove that the conservation law or the convective
term gives the dominant behaviour in the large time asymptotics. The other two cases are
left for a future work. Hence the main theorem that we prove in this chapter is the following
result referenced as Theorem 3.1 in Section 3.3:

THEOREM. For any 1 +a > g > 1, and any 1 < p < o0, given the initial condition
ug € L'(R) N L>®(R) with [pug(z)de = M > 0 and ug(z) > 0 for all x € R, then u, the
unique mild solution of system (0.67), satisfies

. 11
Jim 00 (e, ) = Uni(t, )l ooge) = 0, (0.72)

where Uy is the unique entropy solution of

OUy + 0, (|Up|97 T U =0, t>0, v €R,
{tm (UM~ Un/a) " 0.73)

U (0,2) = Moy, zeR.

Since the dominant term is the convective term, we prove that the mild solution u behaves
as the entropy solution of the purely convective equation. Moreover, the proof follows the
method developed by Kamin and Vézquez in [47]. This is, noting that, with the rescaling
(0.69)-(0.70), (0.72) is formally equivalent to

”U)\(S(], ) - UM(SOa ')HLP(R) — 0, as A — 00, (074)

for some sy > 0 fixed. Roughly speaking, the large time asymptotics of u are proved to be
equivalent to the limiting study of u) as A — oo, which makes the asymptotics so dependent
to the parameters o and q.

For completeness, we also consider the case of a general Riesz-Feller operator. Thus we
prove the analogous to Theorem 3.1 where the operator 9, D*[-] is replaced by the Riesz-Feller
operator Dg[] of order 8 € (1,2) and skewness v € R such that |y| < min{3,2 — S} (see e.g.
equations (0.55)-(0.56)).

We recall that, the local case in RY for N € N and for all ¢ > 1 has been analysed
by Escobedo, Vazquez and Zuazua. The results for the critical and super-critical case are
proved in [37], and the ones for the sub-critical case in [35, 36]. In non-local models, the sub-
critical case in one dimension, has been studied by Ignat and Stan in [45], where the non-local
diffusion term is the fractional Laplacian with order larger than one. Moreover, Biler, Karch
and Woyczynski in [16, 17] study the critical and super-critical cases for a more general Lévy
operator (see equations (0.47)-(0.48)), showing the expected asymptotic behaviour; this being
given by the self-similar solution and by the fractional heat kernel, respectively.

Inspired by these studies we consider the case of a non-symmetric Riesz-Feller operator
whose Fourier symbol is, in general, complex. Note that in all the previous results the non-
negativity of the symbol and symmetry are necessary conditions that the non-local operator
has to satisfy.
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INTRODUCTION

The chapter is organised as follows. First of all, we recall some properties of the non-local
operator, then we derive some estimates on the fundamental solution of the linear problem
and, finally, we recall the necessary results on the entropy solution associated to the purely
convective equation. We also define mild solutions for problem (0.67) and recall the entropy
inequalities and results obtained in [30], as well as deriving a comparison principle.

For the purpose of proving the desired asymptotic behaviour result, some a priori esti-
mates are necessary, namely, an Oleinik type entropy inequality and an energy type estimate.
Therefore, we first consider a simplification given by the problem with a positive initial condi-
tion (which makes the nonlinear flux regular, since positivity is preserved, by the comparison
principle). In this case we can show the Oleinik type inequality, which is then preserved in
the limit to a non-negative initial condition. The proofs are similar to those in [45], we only
give the details where the non-symmetric nature of the operator makes it necessary to argue
differently.

Moreover, we note that the main reason to focus on non-negative solutions is justified
when u is considered to be certain density function. It might be possible, that after studying
the non-negative case, one could proceed as in [35, § 3] and [23, § 6] and prove the same kind
of results for changing sign solutions. However, we shall not investigate this case here.

Finally, at the end of the thesis several appendixes have been added for each chapter. Here
the author has collected some results which are used during the thesis but their proofs are
just either straightforward adaptations or particular cases of other results already published.
However, in case the reader is interested in those particular proofs, during the thesis we have
pointed out the ones available in the appendixes.
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Chapter 1

Vanishing viscosity limit of a non-local
viscous conservation law

In this chapter, the following non-local regularisation of a scalar conservation law is analysed
{8tu(t,x) + 0, f(u) = 0,D%u], t>0, z€R, 11)

u(0,x) = up(x) z € R,
where f € C*(R), up € L>°(R) and the non-local operator is given by means of

2) 1

_dz, 0<a<l, dyi=—o— (1.2)

o I
Pl = |G Mi-a)

Since we are interested in studying the vanishing viscosity limit, we introduce the regularised
problem adding a control parameter, € > 0, in front of the regularising term and study the
limit of the family of solutions u® as € — 0,

(1.3)

Ot (t, z) + Op f (u°) = €0, D*[uf], t>0, z €R,
uf(0,x) = up(x), zeR.

The main theorem of the chapter is the vanishing viscosity limit result and we prove that, as
€ — 0, the family of solutions u® converges in L! to the unique entropy solution of the scalar
conservation law

Ou + O u)) =0, z€R, t>0,

u(0,z) = up(z), xz € R.

In order to prove this result, we use weak entropy inequalities and the double scale technique
of Kruzkov. For completeness, we study the behaviour in the tail of travelling wave solutions
for genuinely nonlinear fluxes and, finally, we generalise the results concerning the vanishing
viscosity limit to Riesz-Feller operators.

The chapter is organised as follows. It begins with Section 1.1 where some preliminary
results on existence, uniqueness and regularity of mild solutions of (1.1) are given together with
some other results on the properties of the semigroup kernel generated by the linear part of the
equation. Subsequently, in Section 1.2, we prove the weak viscous entropy inequality for u®
and the L'-contraction property. Eventually, in Section 1.3, we prove the vanishing viscosity
limit result taking into account the previous results. This is followed by Section 1.4, where

1



1.1. PRELIMINARY RESULTS

the associated travelling wave problem is analysed. Namely, this section aims to complete the
study given in [4]. Finally, we close the chapter with Section 1.5 where the generalisation of
vanishing viscosity results and some related results are considered for the general case of a
Riesz-Feller operator.

Moreover, this chapter has been published as an article, see [30]', in Monatshefte fiir
Mathematik.

1.1 Preliminary results

In this section, we define an equivalent formulation of the non-local scalar conservation law
(1.1), the mild formulation that is based on Duhamel’s principle. Then we give some properties
of the corresponding kernel (or semigroup) associated to this formulation. Many of the steps
in the proofs that follow are similar to those in [32] and in [4]. We have proved some properties
of the kernel differently and we report on them. Finally, we give the existence and uniqueness
results for the mild initial value problem and give a global existence result. The last step
requires to prove a maximum principle which is based on an equivalent representation of our
non-local operator applied to smooth enough functions.

Before we continue let us introduce some notation and give some properties of the fractional
derivative (1.2) and its derivative with respect to x.

Notice, that here and throughout we use the notation | - ||; for the norm of L*(R), || - ||
for the norm of L*>(R), and for functions of bounded variation in x, we have

uloy i=sup{ [ u(e) o (a)da s 0.€ CUR), ol 1.

We recall that if w € W(R) then |u|py = ||[u/[1, and if also u € C*(R), then [ [u(z + h) —
u(z)|dr < |h|lu|py. Notice that this definition does not assume that BV functions are in
L'(R).

We use the definition and notation given in the Introduction for the Fourier transform.
In order to compute the Fourier transform of 9, D%[u|, we can argue as in Section 2 of the
Introduction and rewrite the operator as a convolution to, consequently, conclude that

F(0:D[u])(€) = (i€)* T F(u)(€). (1.5)

It is not hard to see, splitting the integral and using integration by parts in one of the
resulting integrals, that the operator (1.2) is bounded from C} to Cj, and from H™  to H™.
This type of argument will be used in subsequent proofs to get more precise estimates.

1.1.1 Mild solutions

Let us define mild solutions for (1.1) using Duhamel’s principle and Fourier transform.
In view of (1.5) we define the kernel

K(t,z)=F! (e(’f)aHt) (x) ¥t>0, zeR (1.6)

!Xuban Diez-Izagirre and Carlota M. Cuesta, Vanishing viscosity limit of a conservation law regularised
by a Riesz-Feller operator, Monatsh. Math. 192 (2020), no. 3, 513-550.



CHAPTER 1. VANISHING VISCOSITY LIMIT OF A NVCL

and formally obtain, by Duhamel’s principle, the solution to (1.1)

u(t,z) = K(t,) % uo(a t/K%s*aﬂ(DU

For convenience, we write the derivative of f(u) in K in the convolution, and we arrive at the
following definition of mild solution:

DEFINITION 1.1 (Mild solution). Given T € (0,+o0] and uy € L*®(R), we say that a mild
solution of (1.1) on (0,T) x R is a function uw € L>((0,T) x R) which satisfies

ult,x) = K(t,) % uola /aK « flu(s,))(x) ds
a.e. in (t,x)€ (0,T) xR.

(1.7)

Some properties of K associated have been already proved in [4], but we add two more
properties related to time derivatives of K.

PROPOSITION 1.2 (Properties of the kernel K). For 0 < a < 1, the kernel K given in (1.6)
is non-negative. Additionally, the kernel K satisfies the properties:

(i) (Self-similarity) For allt > 0 and x € R,

K(t,z) = 11K<1 f).

t1+a

(ii) (Mass conservation) For allt >0, |K(t,")| 11 @) = 1.
(i1i) (Semigroup property) Ya,b € (0,00),
K(a,-)* K(b,-) = K(a+Db,-)
and
K(a, )« 0;K(b,-) =0y (K(a+b,-)).

(iv) (Space regularity) K(t,z) € C*((0,00) x R) and for all m > 0 there exists a By, > 0
such that

Bm

EIR (144 fafm?)
In particular, there exist Cp, > 0 such that for allm > 1 and t > 0:
Cm

_m
t1+o<

|0, K (L, )| <

for all (t,x) € (0,00) x R.

-
3

107" K (t, )l 21wy =

(v) (Time regularity) K(t,z) € C*>°((0,00) x R) and for all m > 0 there exists constants
K, > 0 such that, for all (t,z) € (0,00) X R,

1 K
|07 K (¢, 2)] < -

—  m(at+1)+1 |$| 2°

t a+1 ]_ + (tl/(a+1)>

As a result there exists a Dy, > 0 such that for allm > 1 and t > 0:
Dy,

tm

107 K (t, )l 11 ()

3



1.1. PRELIMINARY RESULTS

Proof. The non-negativity of the kernel follows from the fact that the kernel is the scaled
probability measure of a Lévy strictly o + 1-stable distribution ([66]), hence it has to be a
non-negative function.

Even though, the proofs of (i), (ii) and (iii) can be done as in [32] or in [4], we give the
proofs of these properties for completeness. (i) is proved just using the change of variable
2= tiag in (L6),

K(t7$) — f_]- (e(’ié)OLlet) (x) _ \/]j / e(ig)olet eixg dé‘
™ JR

= — e e tt/1ta” dr — Kl|1,— ).
tﬁ V2 Jr tﬁ tﬁ

To prove (ii) we use the non-negativity and property (i) of the kernel. Make the change
of variable s = —%— in the second identity,

t1+a

1 T
1K e = [ Kol = — | K(l) dx
R t1+a R t1+a
:/K(l,s)e‘is'(o)ds:]-"(K(l,-))(o): 1.
R

The semigroup property, (iii), is just proved using straightforward computations. The first
identity is proved using the convolution property of the Fourier transform,

K(a,) x K(b,) = /R K(a,9)K (b, — y) dy

- /R}‘_l (977 ) () F= (69 (2 — ) dy.

Then from the previous identity and the convolution property of the Fourier transform among
others we obtain,

K(a,)* K(b,-) = /R}'_l (e(ig)aﬂa) (y) F~! (e_ixge(_ig)aﬂb) (y) dy

_ \/12? /R]_-—1 ([e(i(.))a+1a " e—iz(~)e(—i(~))a“b} (g)) (y) dy
_r (]___1 ([e(i(-))a+1a " e—z‘x(-)e(—ib))"“b} (5)> (y)> (0)

_ L (e(i(.))aJrla * e—ix(.)e(_i(,))ourlb) (0)

V2r
1
- 7 e

Applying this identity is very simple to prove the last identity,

is)a+1(a+b)eixs ds = K(a+b,-).

K(a, )%« 0;K(b,-) = 0, (K(a,-) * K(b,-)) = 0, K(a+0b,-).

4
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Let us now prove (iv). By (i) and the change of variables y = —4—, we get, for all m > 1
t 1+
and all ¢t > 0, that

‘a;nK(t7 ‘r)’ m+1 ‘8mK<1 y)’ m+1

t 1+a V2t T+

/ (ig) el W€ gg| <

(1.8)
2 o0 « M QT
V2 [T ettt ge = Com _
\/7?75 ita JO t1+a
with
ver (i)
Ca,m = mt1 5

Vr(a+ 1) sinedt (9F)
where we have used the property 97" F(¢(z))(§) = F((iz)™p(x))(§) for m € N and the change
of variables z = sin (&%) ¢,
Let us finally show that the maximal decay of this |07"K (¢, x)| is slower than or equal to

O ((|a]/t/(@+D)=(m+2)) a5 || /t1/(e+D) — 00, We do this, using again (i) and the self-similar
variable y. We observe that K(1,y) = O <yi2> as y — oo. Indeed, applying integration by
parts twice, we have

1 a+1
Var P

Then, arguing as above, there exist constants C7, Cs, such that

1 « 20+ 1
< — .
K< (ar(L5) ver (257

We now apply induction. Observe that integration by parts of 9" K (1,y), gives

K(Ly) =

[ o+ (a1t o9 e ag

a+1

m C a+11
|0, K (1,y)] <

- s \ym—4o (1€
| < |y|m+2 o (i€) eli®)

eiyfdg‘ ,

where we have applied the induction hypothesis to the first term. The second term can be
integrated by parts m + 1 times and, as before, changing variables and using the definition of
the Gamma function, to get for some constants Ag; > 0,

m—+1
(m—k)+ 1+
0,"'K(1 C A
| Y ( 7y)| | ’m+2 + kEZ:l k,l < a+1
k+l=m+1

This and (1.8), by changing to the original variables, imply (iv). In addition, we get that
O K (t, ) are continuous on (0,00) X R for all m > 0 by continuity under the integral sign.
Let us finally prove (v). We first observe that, using (i),
1 1
a+1t

O K(t,x) = — (K(t,z) +x0;K(t,x))

and, by induction, we have that there exist positive constants such that
m
O"K(t,x) = m ZC’x D K(t,x), C;j€R foral0<j<m.
7=0
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Now, we apply (iv), then for all m > 0
. J
m Oj (t1/|(a‘+l)> Km

1
<
=D T < e
et o ER A m Lo Bl
7= <1 * <t1/(a+1)) e {1+ (e

for all (¢,z) € (0,00) x R.
Again that 9" K (t, z) are continuous on (0,00) x R and for all m > 0 follows by continuity
under the integral sign. And the L' norm property is proved using the last inequality. O

0" K (8, )| <

The following proposition shows that all the terms in Definition 1.1 are well-defined if
u € L>®((0,T) x R):

PROPOSITION 1.3. Let T' >0, ug € L*(R) and v € L>*((0,T) x R), then,
u(t,x) == K(t,-) *xuo(x /GKt—s ) xv(s,-) ds € Cp((0,T) x R).
Moreover, for all ty € (0,T), x € R and t € (0,1 — tg),
u(to +t,x) = K(t,-) *u(to, -) /8K ) *xv(to + s, ) (x) ds.

Proof. Even though the proof can be adapted easily to our case from that given in [32], we
give it for the sake of completeness. This proof is done term by term so first we prove it for
the first term of w.

Since ug € L®(R) and, for t > 0, K(t,-) € LY(R), K(t,-) * ug is well-defined and by
Young’s inequalities for the convolution and using that ||K(t,-)| ;1 (r) = 1, we have

(K (2, ) #uo(@)| < [[K ()| lluoll Lo ) = lluoll oo ) (1.9)

for all (¢,z) € (0,00) x R. Besides, the theorem of continuity under the integral sign gives the
continuity of K (t,-) % ug(z) because ug is bounded and K is continuous.
. . C
For the second term of u. Since v is bounded on (0,7) x R and (|0, K (¢, )| p1(r) < 765D
implies that,

/0 oK (t = 5,-) % v(s, ) (x) ds| < / /R 0K (t — 5,2 — )] [o(s,y)| dyds
C

C a+1 _a
§HU||L°°((0,T)><]R)/O " 0)1 ds < o - ) et [Vl Lo (0,7) xR) < 00
— §)atl

(1.10)

Moreover, we know that 0,K(t,z) is a continuous function and v is bounded. Thus, w is
continuous and bounded on (0,7) x R. Finally, putting together the estimates (1.9) and
(1.10), we get,

C()(Oé + 1)

lullcy o,y xr) < llwoll oo r) + Ta+1 o] oo ((0,7)xR)-

In order to prove the last identity we use the Definition 1.1 for u(tg + ¢, x) which is written
as,

to+t
u(to +t,z) = K(tg+t,) xug(x) + / O K(t+tg—s,-)*xv(s,-) ds.
0

6
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Now, by property Proposition 1.2 (v),
u(to +t,z) =K(t,-) * K(to,) * up(x)

+ /tOH O (K(t,-) * K(to — s,+)) *v(s,) ds
0

=K(t,-) * [K(to, )k ug(x) + Oto 0K (to — s,) *v(s,) ds

to+t
+ / 0: K (tg — s,-) xv(s, ") ds} .
to
Hence, using Definition 1.1 for u(top,z) and also Proposition 1.2 (v), we find that,
to+t
u(to +t,z) = K(t,-) * u(to,-)(z) + / O K(t+tyg—s,-)*v(s,-) ds.
to

Applying the change of variable 7 = s — t( inside the integral, we get the rest. O
We shall need the following limiting results for the convolution with K:
LEMMA 1.4. Let T > 0 and (tg,z0) € (0,T) x R. If v € Cp((0,T) x R), then
(i) For all so > 0, Lims 4 2)s(so,t0,0) K (5, ) ¥ v(, ) (x) = K(s0, ) * v(to, -)(20)-
(1) T 1 2)—(0,t0,00) K (85 7) ¥ v(t, ) () = v(to, To)-

The proof of this lemma uses the dominated convergence theorem and Proposition 1.2. In
case the reader happens to be interested in the proof, one can check it in Appendix A.1.

We can now show that the operator K(t,-) % ug is a classical solution of the linear part of
problem (1.1):

PROPOSITION 1.5. Ifug € Cyp(R), let U(t,x) := (K(t,-) * up)(x) for all (t,x) € (0,00) x R,
then U € C*((0,00) x R) and satisfies

U = 8, D[U] (1.11)

with lim; g+ U(0, ) = ug(x) for all x € R.

If ug € L>®(R), then also U € C*°((0,00) x R) satisfies (1.11), but we can only assure that
U(t,") = up ast — 0% in L (R).

For a proof we refer to [6], where the result is proved for general Riesz-Feller operators.
Therefore, this result can be adapted as is done in Appendix A.2. The last statement about
convergence to the initial condition follows by classical results about smoothing by convolution
(see e.g. [74]).

1.1.2 Existence and Regularity results

The proofs of local existence and uniqueness of mild solutions of this section are based on
those given in [32] and use Proposition 1.2, we shall not give all the details here.

7



1.1. PRELIMINARY RESULTS

PRrROPOSITION 1.6 (Existence, uniqueness and space regularity). Let ug € L*°(R) and f €
C*®(R), and let ||ugllco = Ro. Then, there exists Ty > 0, only depending on Ry, such that,
there exists a unique u € C((0,Tp), C*°(R)), that satisfies Definition 1.1.

Moreover, for all m € NU {0} there exists a Cy, > 0 depending on ty and Ty such that
195 ull ¢y ((t0,10)xR) < Cm, and where to = 0 if m = 0. Also, for every m € N, to € (0,Tp) and
t € (0,To — to), it holds

Ou(to +t,-) = K(t,-) * 07 u(to, ) — /Ot O K(t—s,) %00 (f(u(to+s,-))) ds.

Proof. The proof uses a contraction mapping argument. For a fixed Ty > 0, one first defines
the following Banach space

Er, = {v € Gy((0,Tp) x R) : 9w € C((0,Tp) x R) and t5+19,v € Cy((0,To) x R)},

endowed with the norm

£ Dyt ')HLOO(R)}’

and, the fix-point map ¥r, : Cp((0,7p) x R) — Cp((0,Tp) x R) by means of

loler, = sup { ot loeqe) +
tE(O,Tg)

Uy () (8 @) = (K(2,-) * uo) (:U)—/O (Op K (t = s,-) % f(v(s,-)) () ds.

With the aid of Lemma 1.4, Proposition 1.2 and Proposition 1.5, one can show that Uz, (v)
belongs to E, for all v € E7, and that, in fact, U7, maps By, (R) into itself for some R > Ry,
where By, (R) denotes the closed ball in E7, of center 0 and radius R > 0. Finally, one shows
that .

195, (u) — Uy ()]l 5, < To#5 O(Ro) llu— vy, v € Bry(R),

thus Wr, is a contraction in By, (R) for a small enough Ty. Then, there exists a unique fixed
point u € Br,(R). This implies in particular, since ||lul|p,, < R, that |u(t,z)| < R for all
(t,z) € (0,7p) x R and

Opu(t, )| < ast 1R forall (t,2) € (a,Tp) xR, a € (0,Tp).

Observe the last statement for m = 0 holds from Proposition 1.3.
The rest of the proof can be done by induction. Indeed, observe that differentiation of
(1.7) gives a fix-point map of the form

v OPK(t,) % uo(x) - /0 t (00K (t = 5.2) % (g, )+ f'uls, (s, ) ) ) (@) ds

where gy, is such that gn,(¢t,z) + f'(u(t,z))07w = 02*(f(u)). This gives the regularity and
bounds on the derivatives of u. Observe that then, for g > 0 and using Proposition 1.3, one
can conclude the last statement also by induction and the regularity of u. O

In the following proposition we prove the temporal regularity of the mild solution and also
show that this is a classical solution of (1.1). Notwithstanding that the proof is analogous to
that in [32], it is given here to illustrate how temporal regularity is proved using Lemma 1.4
and Propositions 1.5 and 1.6:
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PROPOSITION 1.7. Let ug € L*°(R) and Ty € (0,00]. If u satisfies Definition 1.1 in (0,Tp) X
R, then w is infinitely differentiable with respect to t > 0 and Oyu + 0. (f(u)) = 0,D[u] on
(0,Tp) x R. Moreover, 0f"u € C*°((0,Tp) x R) for m € N.

Proof. Let tyg > 0, t € (to,Tp) and s € (0,t). Using the properties of the convolution and

defining
v:(t,x) € (0,Th —to) X R — 0, (f(u))(to+t,z) € R

which is continuous and bounded, and has all its spatial derivatives continuous and bounded,
we can write, by Proposition 1.3,

u(to +t,x) = (K(t,-) *u(to,)) (x) — /0 (K(t—s,-)*xv(s,-)) (z)ds. (1.12)

The first term in the right-hand side of (1.12) is C°° with respect to ¢ by Proposition 1.5. It
remains to show this property for the second term. One can argue as in [32], we sketch the
argument here. Let us introduce the notation, for fixed x € R,

H(t,z):= /0 K(t—s,:)*v(s,-)(x) ds,

and also for some dg € (0,Tp — o), let 6 € (0,60), then for all ¢t € (dg,Tp — t9) define

t—0
Hy(tz) = /0 (K(t— s,-) % v(s,)) (x) ds.

Observe, that Hy converges uniformly on (g, 7o — to) x R to H as § — 0. Indeed,

t
Hs(t.0) = H(t.0) < [ K= 5 wo(s)@)] ds < Sy oo
tf
Since dp > 0 is arbitrary the convergence holds on (0,7y — t9) x R.
Observe that the family of functions, parametrised by s > 0

U(t,x;s) = (K(t—s,) *v(s,)) (x)

satisfy the linear equation (1.11) with the initial condition (see Proposition 1.5) U(s,z;s) =
v(s,z) with z € R. In particular, (K(t —s,-) % v(s,)) (z) € C*°((s,00) x R) and is bounded
with bounded partial derivatives for all ¢ € (s,Tp) (this follows from the fact that v(s,-) €
Cy(R) and Proposition 1.2). Now, we can differentiate Hs with respect to ¢, this gives:

t—4
O Hs(t,x) = (K(9,-) xv(t —0,-)) (z) + O (K(t—s,)xv(s,-)) (z)ds (1.13)
0
and the properties of U imply that this is a continuous function and remains bounded. Observe
that we can now pass to the point-wise limit 6 — 0 in (1.13). For the first term in the
right-hand side we use Lemma 1.4 (ii), and for the second term we can use the dominated
convergence theorem, for instance, since the integrand is uniformly bounded in (0,7p). Then

Tim 0, Hy(t, ) :U(t,x)—l—/o 9 (K (E— 5,)  v(s,)) () ds

9
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for all (t,x) € (0,7p — to) x R. This function is continuous and bounded, and since H;
converges uniformly to H then, one claims that 9,H = limg 9;Hs € D’'(0,Tp). This limit being
a continuous function, implies that H is C' with respect to ¢t. This implies also that as § — 07

Ou(ty + t,x) = 0 DY[K (¢, ) * u(to, )] (z) — O (f(u))(to + t,x)

¢ (1.14)
+ / 0:DY[K(t — s,-) xv(s,-)](z) ds

0
for all (t,z) € (0,Tp — to) x R. The time tg > 0 being arbitrary, we get the continuity of dyu
with respect to ¢ € (0,7p). Let us now show that u satisfies (1.1) identically. According to
(1.14), let us prove that the first term added to the third one on the right-hand side equals
0z D*[u(t + to,-)](x). However, using (1.12), this is equivalent to proving that

/Ot 0. DK (t —s,-) xv(s,")|(x) ds = 0, D" [/OtK(t s, ) wols, ) ds| .

This follows by applying differentiation under the integral sign and Fubini’s theorem. Then,
u satisfies (1.12) for all ¢ € (tg, Tp), and since ¢y is arbitrary, also (1.1).
We can now apply the same argument to the equation

w(to +t,z) = (K(t,-) *w(ty,-)) (z) — /Ot (K(t—s,)*xV(s,-))(x)ds.

with V(t,2) = f"(u)0yuw + f'(u)d,w and the initial condition w(ty,x) = dyu(ty, z). We can
then apply the same reasoning as above to conclude that w € C*((0,7p) x R) and actually
C™ with respect to z. In the same manner one can show that w satisfies the corresponding
equation in a classical way:

ow = 9, D%w] — (" (w)druw + f (w)wy) .

One can then argue by uniqueness that w = Opu so that u is C? with respect to t for all
t € (0,7p). In the same way, one can proceed for the next order derivative in time, and hence
by induction conclude the result. O

1.1.3 A maximum principle and global existence

Here we prove the global existence of solutions of (1.1). Instead of using a splitting method,
as in [32], we show global existence by a maximum principle, as pointed out in [33].

In order to show the maximum principle, we first give an equivalent formulation of (1.2).
A related result appears in [6], Proposition 2.4, see also Section 1.5.

LEMMA 1.8 (Equivalent representation of 9,D% and D®). If o € (0,1), then for all ¢ €
C%(R) and all x € R,

0

z+y) — o) —¢(z
e(z+y) ]y?i(‘”) ¢'(2)y dy.

0.0%e)(w) = dusz |

—00

(1.15)

Moreover, we can also get the analogous integral formula for the operator D*[-] where o €
(0,1). For all p € C}(R) and all x € R,

" ez ty) —e@)

|y|a+1

D)) = dos | (1.16)

—00

10
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REMARK 1.9. We observe that the representation (1.16) corresponds to the Weyl-Marchaud
right derivative of order «, after the change of variables y — —y, see [77] and [59].

REMARK 1.10. Notice that the representation (1.15) corresponds to a representation in the
form of a Lévy operator.

Proof. First, we observe that the assumption on ¢ and that « € (0,1) imply that the expres-
sions on the left-hand side of (1.15) and of (1.16) are well-defined.

We can now manipulate these integrals. In order to obtain (1.15), we apply the Funda-
mental Theorem of Calculus twice and interchanging a derivative with the integrals:

/0 ple+2) —pr) —¢'(2)z _/ Jo ¥ x+y Jdy — ¢ (2)z

z‘a+2 a+2

o(r +
a/ / yw( ddz_a/ // a+2drdydz
_a/ / / x” dddy—a/ / xl‘fl drdy

B "(z +7) B 1 90(33+T)
_a—i-l / / 0‘“ dd _(Oz—i-l)ozaz/_oo (—r)e dr.

Observe that, by the properties of the Gamma function, a(a + 1)dy, = dg42, then (1.15)
follows. Applying similar manipulations one obtains (1.16). In this case —ady = day1. O

—00

From (1.15) and (1.16), it is obvious that if ¢ attains its global maximum at z, then we
have 9, D[p](z) < 0 and D[p](z) > 0, with the identity holding if ¢ is constant. And
from this property we formulate the following lemma, that can be proved as in [33] using the
continuity of the non-local operators.

LEMMA 1.11 (A maximum principle). Let a € (0,1) and ¢ € CE(R). If {x,}52; C R such
that ¢(xy,) — supg ¢ as n — oo, then lim, o ¢'(x,) =0 and

lim sup,,_, 0. D[p](zy) < 0. (1.17)
Moreover, under the same assumptions except that ¢ € Cg (R), we obtain
lim sup,,_, . D*[¢](zn) > 0. (1.18)

Proof. Since the second derivative of ¢ is bounded, there exists C' constant such that, for all
n>1and all y € R,

sup (") = plan +y) 2 plan) + ¢ (xn)y — Clyl*. (1.19)

Up to a subsequence, we can assume that ¢'(z,) — p due to its boundedness. Taking the
limit n — oo in (1.19), it implies that 0 > py — Cly|?. Choosing y = tp, letting t — 0 and
assuming p #= 0, we get

0>p*(t—Ct?) = 0>t Ct?,

but this is a contradiction because t — Ct?> > 0, when t € (0, %) Hence, p = 0 must hold,
which proves that lim, o ¢ (z,,) = 0.

11
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So first we observe that, since ¢(x, +y) — ¢(x,) < supg ¢(-) — ¢(x,) — 0 as n — oo and
for all y € R, then

lim Supn%oo(@(xn + y) - g@(l‘n)) < O’ (120)
lim sup,, _, o (9(2n +y) — ©(2n) — @' (2n)y) < 0. (1.21)
We also have that for any r» > 0,

lo(@n +y) — @(xn) — 0 (20)Y] < 2oy NIl Loo(m)

1
Y S Tppr T e L)

and
|o(an +y) = p(xn) = &' (@n)yl _ 1" lLe@lyl 119"l L)
|y|e+2 =yl yle

e L'(-r,0).

Then, applying Fatou’s lemma (over the integral on (—oo, —r) and the integral on (—r,0))
and (1.20) and (1.21), imply

-r 0 . )
0> / - / hmsupn%o@(xfry) ’yfﬁg) P@n)y g
— 0o T

0

o(zn +y) — (@) — ¢'(20)y dy.

th SUPp—00 / |y|a+2

—0o0

This and (1.15) imply (1.17), on the contrary, (1.18) follows similarly and note that dg+1 < 0
for a € (0,1). O

In the following proposition we give the global existence:

PROPOSITION 1.12 (Global existence). Let a € (0,1), T > 0. Ifu € C?((0,T) x R) N
Cy((0,T) x R) satisfies (1.1), then, we have, for all0 <t <t < T,

lu(t, oo < u(t’,)llo-
Moreover, if u is a solution as constructed in Proposition 1.6, then
[u(t, Moo < luollec  for all t € (0,T)
and the solution can be extended globally in time.

Proof. Let § € (0,T). Since, |0?u| is bounded on (g, T) xR by some Cjy, we have, by performing

a Taylor expansion and using the equation, that for all t € (§,7), all 0 < 7 < % and all z € R,
u(t,z) < u(t —7,x) + 7ou(t, x) + Cs57°

< sgﬁu(t —1,2) — 7 (u(t, ) Opu(t, ©) + 70, D*ult, )] (z) + Cs72.

(1.22)

Forat e (6,T) let {zy}nen C R be a sequence such that u(t, z,) — sup,cg u(t,-) and let
M; = supgep | f'(u(t, z))|. Then, by (1.22), we obtain for all 0 < 7 < g,

u(t, ) < supu(t — 7,-) + 7M;|0pu(t, x,)| + 70, D*u(t, )| (zn) + Cs72,
z€R

12
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and Lemma 1.11 implies, taking the limit n — oo, that

supu(t, z) < supu(t — 7, z) + Cs72.

TzeR zeR
This also implies that
max{supu(t,z),0} < max{supu(t —7,x),0} + C57°. (1.23)
zeR Tz€R

We observe that max{sup,cp u(t,z),0} € WH°(4,T), because it is Lipschitz continuous in
(0,T). Indeed,

| max{sup u(t, r),0} — max{supu(t’, z),0}| < max{|supu(t,z) —supu(t’,z)|,0}
TzeR z€R T T
<sup |u(t,z) —u(t',z)| < sup |Opu(t,z)| |t — |
z (t,)

but |Oyu| is bounded on (4,7) x R. In particular, (1.23) implies that max{0,sup, u(t,x)}
decreases, so for all 0 <t/ <t < T,

max{0, sup u(t, z)} — max{0,supu(t’,z)} <O0.

The same reasoning applied to v = —u, which is a solution of
O + 0zg(v) = 0, D*v] with g(v) = —f(—v),

gives that for all 0 < ¢/ < ¢t < T, max{0, sup,(—u(t,z))} — max{0, sup,(—u(t’,z))} <0, and
we conclude the proof of the first statement.

It remains to prove the last statement by taking the limit of # — 0". This follows from
Definition 1.1 and Proposition 1.2, since for all ¢’ > 0

[u(t’, Moo < lluolloc + C ()21 sup [Ju(t, )]l
te(0,t')

thus limsupy_o+ ||u(t, ) ||oo < |Jwolloo-
Now, we can apply the continuity in ¢ > 0 and the uniqueness of Proposition 1.7 to extend
the solution for ¢ € (0, 00), since we have a uniform bound in t. O

1.2 Entropy inequalities and L' contraction

In the limit € — 07 we expect to recover the entropy solution of (1.4), that is the solution
that satisfies the entropy inequality for all convex entropy function. Observe that, formally,
multiplying the equation in (1.3) by 1’(u), for some convex n € C?(R), we get:

Omn(u® (t, @) + Oaq(us(t, ) = en’ (u) 0 D*[u] () (1.24)

where ¢ is such that ¢'(u) = 7'(u) f'(u). Let us prove a weak version of (1.24). We first need
the following lemma:

13
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LEMMA 1.13. Let a € (0,1), u € CZ((0,00) x R) and ¢ € CX(R). Then,
/ / 20, DO u(t, )] (x) dadt = / / 0,05 (x)u(t, z) dud,
where D[] is defined by means of

Dolgle) —do [ 2 ay

e}

Moreover, for g € CZ(R),

8, D%[g](z) = dasa /O°° g(z + 2) Lgcy(fz) s ACIN

REMARK 1.14. We notice that the equivalent representation of D[g](x) given in this lemma
is minus the left Weyl-Marchaud ([77], [59]) fractional derivative of order c.

Proof. We start with 9, D°[-]. First we integrate by parts, then we interchange the order of
integration, and we integrate by parts a second time, this gives:

/ 9D [u(t, )(z)p(z) do = / u(t,y)d, D pl(y) dy — Tim_ u(t,y)D[el(y)  (1.25)

(observe that the first boundary term vanishes trivially). Let us show that the last term
vanishes. Since u € C7, it is enough to show that lim,_,_ . D*[¢](y) = 0 for all ¢ € CZ(R).
We observe that, for any r > 0, we can write

T /
lim D[p](y) = lim ety dz+ lim

y——00 y——00 Jq ¢ Yy——00

* (2 +y)
zOé

dz, (1.26)

T

and the first term vanishes by the dominated convergence theorem. For the second term in
(1.26), we apply integration by parts, to get

<<P(z+y) °O>+a lim ® (2 +y)
A -

y——00 [, zatl

lim D[p|(y) = lim dz.

Yy—>—00 Yy—>—00

The first term in the last identity clearly vanishes, and the second does too, again, by
applying the dominated convergence theorem. This implies that (1.26) vanishes, and so does
the last term in (1.25).

It remains to prove the equivalent integral representations of D[-] and 9, D*[-]. These are
shown as in the proof of Lemma 1.8, we do not write it here. [

We can now prove the entropy inequality for continuous entropies. First we prove the
result for C?(R) functions and then the result is extended by an approximation technique.

THEOREM 1.15 (Weak viscous entropy inequality). Given ¢ > 0, n € C(R) conver and
uf € C2((0,00) x R) a solution of (1.3), then for all non-negative ¢ € C2°((0,00) x R)

| [ (et anoett.) + atu(.2)ost.2) + (1,20, Dol (@)) ot > 0,
(1.27)

14
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where q is given by

q(u) = f'(u)n(u) = £'(0)n(0) —/0 f"(2)n(z2) dz. (1.28)
Proof. First we assume that € C?(R). We then notice that

9:Dn(p)](x) = 1 (0)0D[g] (). (1.29)

This follows from the convexity of 7 applied in the representation of 9,D%[n(¢)|(x) given by
Lemma 1.8 (1.15). Since 7 is convex, we have n(b) — n(a) > n'(a)(b — a). Hence, we have for
a=p(x)and b= p(x+y)

n(e(x +y) —n(e(@) > 7' (e@) (el +y) — ¢(z))

and we can add and subtract (n(¢))'(z)y = 7' (p(z))¢’(x)y and rewrite the inequality as,

n(e(x +y)) —nle@) — (e) @)y = n'(e(@))(e(z + y) — () — ' (2)y). (1.30)

Indeed, inequality (1.29) is a direct consequence of (1.30),

0 x — z)) — "z
9.0 ()] () :Ca/ n(e(z +y)) 77’;<|Pa(+2)) () (x)y dy

—0o0

0

r+y)— ) —¢(x
p(z +y) |ysi(+2) ¢'(z)y dy

21/ (p(a)) ca |

()0 (x).

Now, using this and multiplying the equation in (1.3) by 7' (u®(¢, x)) gives the entropy-type
inequality
Om(u(t, ) + Ooq(u(t, x)) < €8, D[n(u (¢, -))](x). (1.31)

We need a weak version of (1.31), thus we multiply it by a non-negative test function
p € CX((0,00) x R) and integrate over the whole domain. After integration by parts, we get

/OOZR (U(ue(aaz))@@(t, x) + q(uf(t,x))0pp(t, x) + & 0, D*[n(us(t, '))](x)cp(t,x)) drdt > 0.

With application of Lemma 1.13 we conclude (1.27).

It remains to show the result for continuous convex entropies. Let n € C(R) convex,
and let w, € C®(R) such that wy(z) = nw(nz) with w > 0, [pw = 1, then the functions
Nn = Wy 1 € C%(R) are convex and converge locally uniformly to 7.

Associated to each element of this sequence of entropies we have an entropy flux ¢,(x) =
fgc f'(2)n),(2) dz. Integrating by parts and taking the limit n — oo one obtains that g,
converges locally uniformly to (1.28). Since the inequality (1.27) is satisfied for all smooth
entropy pairs (7, ¢n), then passage to the limit as n — oo gives the desired inequality. O

We then show the L'-contraction property:

THEOREM 1.16 (L'-contraction). For all e > 0, given u§, v5 € L®(R) such that uf — v§ €
LY(R), let u® and v¢ be the corresponding mild solutions of (1.1) with these initial conditions,
respectively. Then, for all t € (0,00), u(t,-) —v5(t,-) € LY(R), and

lus (2, ) = o= (E, )l < [lug — vl

15
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We recall that uniqueness immediately follows from this theorem.

Proof. For simplicity of notation and without loss of generality, we take ¢ = 1 throughout this
proof. We thus skip the ¢ dependency in the notation of the solutions. The proof is based
on Kruzkov’s doubling variable technique and on specific choices of test functions of the right
weak entropy inequality. Similar arguments can be found in |24, 48].

First, we show that u(t,-) — v(t,-) € L'(R). This follows from the mild formulation (1.7),
using that ug — vg € L' (R), that u(t,-), v(t,-) € L>(R) and Proposition 1.2 (iv), so that:

[ult, ) = vt )l < K -)[la]luo = volh

1+ C (fult, Yoo [0 o) /0 /R 0K (t — 5,9)|dy ds

< [Jug — vollx (1.32)
t
By dy
+C(||U(t,')Hom||U(75,')||oo)/ 2/ ————ds
0 (t—s)THa JR1+ (t—s) Taly[3
= [luo — wvoll1
l+a o

+ C ([lult, )lloos [[0(t; ) loo) Ba

t1+a dz <
/1+|z|3 e

We now proceed as in the proof of Lemma 1.15, but we leave the terms with integrand of
the form 7'9, D[] as such, then we can argue, similarly for just continuous entropies, so that
instead of (1.27) we obtain for any finite 7 > 0

[ (atattcanneteon) + atate st +of it )0 e N @) o

dx dt > 0.

Let ¢ = ¢(t,x,s,y) € C2((0,T) x R x (0,T) x R) be a non-negative test function. We
consider the family of Kruzkov’s entropies n,(u(t,z)) = |u(t,z) — v(s,y)| and n,(v(s,y)) =
|v(s,y)—u(t, x)|, respectively, and write the corresponding entropy inequality (1.33) for u(t, z)
and v(s,y) separately. Then, integrating over (s,y) € (0,7) x R and over (¢,z) € (0,T) x R,

respectively, each of these entropy inequalities, we add them up and apply Fubini’s theorem,
to obtain

//// lu(t,z) —v(s,y)|(0; + 0s)¥(t, x,5,9y)

+sgn (u(t, z) —v(s,y)) (f(u(t, ) = f(v(s,9)) (O + 0y)(t, z, 5,y) (1.34)
+sgn (u(t, ) — v(s,y)) (. D[u(t, )] (x) —3y170‘[v(87')](y))@b(t,l‘,&y)}
dx dtdyds > 0.

In order to find a suitable entropy inequality, we have to manipulate the last term of (1.34),
ri= [ [ sentuttn) - o) @0 ute ) - 00 s 0D
W(t,x,s,y)dx dtdyds.

16
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We use Lemma 1.8 in the integrand of I:
sgn(u(t, ) —v(s,y)) (0:D[u(t,-)](x) — 8, D[v(s,-)](y))
= da+2 Sgn(u(ta :Z:) - U(Sa y))

‘ /0 u(t,z + 2) — v(s,y + 2) — (u(t,|:|)a:2v(8,y)) — (ug(t, z) + vy(s, y))zdz (1.36)

s /o lu(t,z + z) —v(s,y + 2)| — |u(t, z) ‘—Z‘l;(f;y)l — (9 +9y) (Jult,x) —v(s, 9 =,

—00

—00

For simplicity of notation, we define the following operator acting on functions of two variables:

0 _— J—
Dy [9)(x,y) = daso / et zyts) g(,i"glz O 4 )09 2, (1.37)

—00

We can rewrite the estimate on I based on (1.36) as

1</ // /DO‘“ — (s, ), y) 0t 3, 5, ) da dt dy ds. (1.38)

It is now convenient to split the operator (1.37) into two integrals. For any r > 0, we write
Dy Hlult,) = v(s,)|(z,y) = Dyt + "Dy Dllult,-) —o(s, )[](2, y)
with, for a function g(z,y),

0 J— p—

-r

and with the obvious definition for "DgF1[-].
With this splitting, from (1.34) and (1 38), we obtain the following entropy type inequality:

/OT/R/OT/R {\“(taw) —v(s,9)[ (8 + 05)U(t, x, 5,9)

+sgn(u(t, z) —v(s,y)) (f(ult, 2)) = f(v(s,9)) (O + 8y)(L, 2, 5, y)

+ (Do lut, ) — v(s, )2, y) + "D lu(t, )—v(S,-)I](w,y))lb(t,%say)}
dxdtdyds > 0.

(1.39)

We observe that, since r > 0, the last term can be seen as three finite integrals. Using Fubini’s
theorem and the change of variables (z+z,y+ 2, 2) — (z,y, —2) in the first, Fubini’s theorem

and the change of variable z — —z in the second and the third, and also integration by parts
in the third, we obtain

/// /TDQ+1 ) = (s, )] (z,9)v(t, 2, s, y)de dt dy ds
/ // /'“” — (s, )" Doy [ (., 5, )] (2, y)da dt dy ds,

Jp—. ®glx+z,y+2)—glx,y) — (0 + 0y)g(x,y) 2
Dx?{g}(w,y)zdaw/ glotzy+2) g(|z|fl2 O: +9)g(@.9)z ). (1.40)

with

17
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Now, taking the limit » — 0 in (1.39), with the last term as above, we finally get, by the
dominated convergence theorem, the entropy inequality

//// u(t, z) — v(s,y)|(0 + 95)Y(t, z, 8,y)

+sgn (ult, x) — (s,p)) (F(ult, 1)) — f(0(s,9) (O + D)0tz s,y)  (14D)
+ult, x)—v( o) Do (e, - ,s,-)](a:,y))dxdtdydszo

where
a+1 a-+1

vy 9)(z,y) = D5, [9)(x,y).

We now specify the test functions 9 in order to derive the L!-contraction from (1.41). We

take:
s—t Yy— t+s x+y
t = —_—
w(vxasvy) wp( 2 >wP< 2 )@( 2 ) 9 >7

where for any p > 0, and w,(s) = w(s/p)/p for a non- negative w € CP(R) satisfying, w(—s) =
w(s), w(0) =1, w(s) = 0 for all |s| > 1 and [pw(s) ds = 1. And, for the moment we ask
v € C°((0,00) x R) to be non-negative, we will spec1fy the choice of this function later.

In this way, we obtain that

Qe+ 0s)(t,,5,y) = wp (°31) wp (457) (3 + s)p (52, 54
(9o + 0,0t 2, 5,9) = wp (251) wp (52) (0 + )0
Doy [t 5,2 y) = w, (554) w, (455) Doy [0 (555, 5)] (2, w).

With the changes of variables:

D

r:s—t ;S +t Y-z Z,::U+y
2’ 2’ 2 2
we obtain
t+s x+
(O + 0s)p ) — 0007, 2
2 2
t+s x4y
(ax+ay)(p< 9 ' 9 >:az’90(r Z)

o o (52 5] o = 2Pt 1),

(see the last statement of Lemma 1.13 for the expression of 9, D?[-]). With these test functions
and the above change of variables, (1.41) becomes:

/OT/R/Z/pr(T)Wp(Z)(IU(r’—r,z’—z)_U(T+T/72/+Z)am(?a,jz,)

+sgn(u(r’ —r, 2 —2) —v(r+1,2 + 2)) (1.42)
(flulr’ =12 = 2)) = fo((r+71', 2"+ 2))) 0 0(r', ')

+Hu(r' — 1,2 —2) —v(r+7' 2+ 2)|0.Dp(r, -)](z/))dz drdz" dr’ > 0.
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Applying the Lebesgue differentiability theorem, taking the limit p — 0%, (1.42) reduces
to

T
/ /\u(t,x) - ’U(t, x)‘aﬂD(t)x)
0 R
+ sgn(u(t, ©) —v(t,2))(f(u(t, ) — f(v(t,2)))0xp(t, x)

+ |u(t, z) — v(t, z)|0.D[p(t, )] (z) dzdt > 0,

(1.43)

where we have renamed the variables ((¢,x) instead of (17, z')).
In order to conclude the proof, we now choose for i, R > 0, ¢(t,z) = ¢,(x)Or(t) where,

T+
o) = [ ww vy = [ wie

thus all derivatives of ¢, are bounded uniformly in p and vanish for all ||z| — | > 1. And,
for any pair 0 < R < t; < t3, we choose

Or(t) :/ (Wr(T —t1) —wgr(T — t2))dT.

—00

First, we observe that taking the limit © — oo, the inequality (1.43) reduces to

/T/ lult, z) — v(t, 2)|Op(t) dadt > 0. (1.44)
0 R

Indeed, concerning the flux-term in (1.43), we find that

T
[ [ ssututtse) = ot (HGute0) — 506,20 ol o
T
< L[|®Rllzo¢(0,00) /0 /R lu(t, z) — v(t, 2)| lw(z + p) — w(z — p)|dz dt L2255 0.

Here, we have applied the dominated convergence theorem, since u — v € L' and |w(z + p) —
w(z —p)| — 0as p— oo for all z € R.

The term in (1.43) containing the non-local operator also tends to zero as u — oo. To see
this, note that !@vﬁ[cbu](x)‘ is uniformly bounded in pu, since, arguing as for the operator
0,D*[-], one obtains for some C' > 0 independent of x4

|0.D%[¢y) ()] < Comax{||pulloc [|$plloc: |87l } < C-

Now, by integrability of © — v in x and Hdélder’s inequality, we obtain

T
/ / lu(t, x) — v(t, x)| ]&CW[%](@«)\ dedt <TC sup |u(t,-)—v(t,)|.
0 JR te(0,T)

Observe that

ﬁ[ﬁbu] (x) = dq /00 w(z +(Z)__;;£z ) dz—0 as pu— oo a.e.

T
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1.3. THE VANISHING VISCOSITY LIMIT

because we can take, for each x, u large enough so that x4+ > 1 and z — pu < —1:

Dal¢,](x) = —da / IO P, / T e tr o,

(z - x)a —1l—z+p z
and we can apply the dominated convergence theorem. With this, we can conclude, also by
the dominated convergence theorem, that

U—00

Jim / / fu(t, 2) — v(t, 2)| |0. D96, (x)| d dt = 0.

We use now the definition of © in (1.44). Since O'4(t) = wr(t —t1) —wgr(t — t2), we have

/ /|utm —v(t,z)|wgr(t — t2) dazdt</ /|utx —v(t,z)|wgr(t — t1)dx dt,

that can be written as

/ /’USHQ, ) — (s + to, )!w( )dxds
/ /|U8+t1, ) —v(s +tq, )|w< )d:cds

We now take the limit R — 0 in (1.45), and by the Lebesgue differentiability theorem we
obtain

(1.45)

[(w = 0)(t2, ) Iy < [[(w = wv)(Er, )1
Finally, the theorem follows by renaming ts to ¢ and taking the limit ¢; — 0, since using
(1.32), we obtain

limsup [|(u — v)(t1,)|l1 < [luo — voll1,
t1—0t

thus the result follows. O

1.3 The vanishing viscosity limit

In this section we show that in the limit when ¢ — 0T in (1.3) we obtain the entropy solution
associated to (1.4). We follow a doubling variable technique as in [31], but with the pertinent
changes due to the different non-local operator in the viscous term.

We need the following technical Lemma:

LEMMA 1.17. Let ¢ € C°((0,00) x R), then the maps
€ (0,00) = D[p(t,-)] € L'(R)  t € (0,00) = D[ip(t, )] € L'(R)

and

€ (0,00) — 0, D%p(t,-)] € L'(R) t € (0,00) — 0, D[p(t,-)] € L'(R)

are continuous, and as functions of (t,z), D*[¢(t,)](z), De(t, ))(z), 0. D*[p(t, )] (x) and
0:D[p(t,)](z) are integrable over (0,00) x R. Moreover, there exists Co > 0 such that

IP[ellh < Co (Il + lielln) . 1Pl < Ca (€I + lellh) (1.46)

and

102D [lllr < Ca ("1 + 1€'111) » 10Dl < Ca (1" [l + Nl []1) - (1.47)
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CHAPTER 1. VANISHING VISCOSITY LIMIT OF A NVCL

Proof. We only prove the statements for D|-] and 9, D[], the rest of the proofs are analogous.
By the properties of ¢, we can write, for an arbitrary r» > 0,

Do () = do </O Wdz%—/rwdz),

2o T
and o, n —r
0.ll) = do ([ TP [T 0],
- z o z

However, we notice that, by integration by parts (see also [28]) and that ¢ € C2°(R) we can
write:

0 W(x—2 Tl —z T+
D) () Zda/ SO((_Z)a)dZ_da—i—l/ ‘deda@(?j) (1.48)
and
Oz — 2 T o(x— 2 "+
8, D[] () = du /_ *0((_Z)a)dz—da+1 /_ (?—(z)a +1) dz+da¢(rj ) (149)

Now, taking r = 1 for definiteness, applying Young’s inequality in the first and second terms of
the right-hand side of (1.48) and of (1.49), we obtain (1.46) and (1.47). If p € C°((0,00) xR),
then t € (0,00) = ¢/(t,-) € LY(R) and t € (0,00) — ¢"(t,-) € LY(R) are continuous. We
use the inequality (1.46) and the linearity of D“[-] to get that the function ¢ € (0,00) —

Da[p(t,-)] is continuous. In particular, since ¢(¢,-) = 0 for t large enough, we get that
(t,z) — D[p(t,-)](z) is integrable on (0,00) x R. A similar argument is applied to 8,D|[¢]
to conclude the proof. O

We can now prove the main theorem of this section.

THEOREM 1.18. (a) Letug € L™(R). The mild solution to (1.3), u®, converges, ase — 0,
to the entropy solution of (1.4) w in C([0,T]; L} (R)) for all T > 0.

loc

(b) Let ug € L>®(R)N BV (R), u® be the mild solution to (1.3) and u be the entropy solution
of (1.4). Then, for all t € [0,T], and € > 0 small enough there exists a constant C' > 0
such that )

Jus(t, ) — ult, Y < C () [uolpy- (1.50)

In particular, for all T >0, [[u® — ullc (om0 () = O <€%+1) ase — 0.

Proof. First, we recall that u the entropy solution of (1.4) is in C([0, T); L},
(1.27) with € = 0 (see [68]).

For all ¢ > 0 let u® € Cp°((0,00) x R) be the regular mild solution of (1.3) with the
same initial condition for all e. Then, each u® satisfies Theorem 1.15. These inequalities
can be written for test functions of four variables (thus doubling the variables), ¥ (¢, x, s,y) €
C°((0,00) x R x (0,00) x R). Indeed, we have for two entropy pairs (7, ¢) and (1o, qo),

/00/ /OO/ (n(ua(t, x))atw(t, x, s, y) + q(ua(t7 x))aww(t, x,s, y)
o JrJo Jr
+ en(uf(t,2)):D[p(t, -, s, y)](x)
+no(u(s,y))0s¥(t, x,5,y) + qo(u(s,t))0y(t, x, s, y))dm dtdyds >0,

(R)) and satisfies
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1.3. THE VANISHING VISCOSITY LIMIT

where we have applied Fubini’s theorem in the last integral. We take the Kruzkov entropies
n(us(t,x)) = |us(t,z) —u(s,y)| and no(u(s,y)) = |u(t,x) —u(s,y)|, and a test function of the
form

¢(t,$, Say) = 0#(8 - t)wp(y - l‘)(p(t,l‘)

where, for p > 0, we take w, € CX(R), as in the proof of Theorem 1.16. In partic-
ular, [pwy(y)dy = 1 and supp(w,) C (—p,p). For p > 0, we take 6, € C°(R) such
that [~ 0,(s)ds = 1 with supp(f,) C (0,), and that u6,(n/2) = 1 (for example taking
Ou(x) = WM/Q x + 41/2)). Observe that then, for any 2 € R and t > 0, [(*0,(s — t)ds =
Jgwp(y — x)dy = 1. We take ¢ € C°((0,00) x R) to be a non-negative function that will be
specified later.

With these choices we get

/OOO/R/OOO/R<|u€(t, z) — u(s,y)|0,(s — t)w,(y — z)O0pp(t, )
+sgn(u(t,z) —uls,y)) (f(u(t, 2)) — f(uls,y))) Ou(s — wp(y — 2)Iup(t, x)

+ elus(t, x) — u(s,y)|0,(s — )0 D w,(y — -)ep(t, )](x))da: dtdyds > 0.
(1.51)

We then estimate the following terms separately:

I _/ // /\u (t,2) — u(s,9)|0,(s — t)w,(y — 2)0pp(t, x)dx dt dy ds,

I = /0 /R /0 /R sen(us(t,2) — u(s, ) (f( (8, 7)) — F(u(s,1)) )
0,(s — t)wp(y — x)0pp(t, z)dx dt dy ds,

I _5/ // / i (£ ) — s, 9)|0u(s — )0 D (y — ot )] () dt dy ds.

For that we proceed as in [32]. Suppose that for every T' > 0, supp(y) C (0,7T] x B, for some
ball B C R, then

I - / /\u (t, @) — u(t, 2)|9pe(t, x)dxdt’
/ // [ [ttty = uts)t = o) = it )] )
. —x)0,(s —t) |Op(t, x)|dx dt dy ds

snaﬁoumo,m o s {7 [ [ futea) = atlenly - 0605~ dody s}

o<t<T

where we have used that [~ 0,(s —t)ds = [ w,(y — x)dy = 1.
For the second integral, we apply that f is locally Lipschitz continuous, and that ||u®||co,
lu]|co < ||uo]|oo- Thus, there exists a constant L(||up||oo) > 0 such that

[sgn(u” (¢, x) — u(s, ) (f (u(t, ) — f(uls,9)] < L(lluolleo) [u(t, ) — u(s, y)],
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CHAPTER 1. VANISHING VISCOSITY LIMIT OF A NVCL

and therefore, by the triangle inequality after adding and subtracting w(z,t) appropriately,
we conclude that

T3] < L(]Juollso) ( / h / [ (1, 2) — ult, 2)] |Bpip(t, )| da dt

+10z0l L1 (0,750 (R)) SUP {/ // lu(t, ) — u(s,y)|w,(y — )8 (s—t)da:dyds}).
0<t<T
(1.54)

For the last integral I3 we get that

o0
1I3] < 2¢ ||uo||oo // / ‘&UDO‘[wp(y — )(t, )](az)‘ dx dtdy < eC, (1.55)
RJO JR
where C' is a constant proportional to

[uollse sup max{[|o(t,)ll1, |10zp(t, -)I1, 070 (t, )1 (1 + p).-
0<t<T

This is because ¢ has compact support in (0,7] x R, and then y € [—a — p,a + p| for some
a > 0. Also Lemma 1.17 applies.
For brevity, and in view of (1.53) and (1.54), let us introduce the notation:

w?(p, 1) == OiltlET{/ // lu(t, ) — u(s,y)|wp(y — )8u(s —t)dxdyds}. (1.56)

We observe that, after the change of variables z =y —x and r = s — t + u/2, leaving = and ¢
unchanged, we get

wB(p,u):OiltlET{ / //yutx —u(r +t— /2, z+x)|w( ) < >dmdzdr}

(1.57)
a form which is better suited to take limits of the parameters p and u to 0, as we shall need
to do below.
With this notation and summarising, the inequalities (1.53), (1.54) and (1.55) applied in
(1.51), give that there exist L, C’, C' > 0 such that

/OOO/R [us(t, ) — u(t, z)| (Bpo(t, z) + L|0pp(t, x)|) dz dt + C'wP (p, )+ C >0, (1.58)

where

L o< Jugfoo,

C" o Juollee sup [|0z0(t, )1,
0<t<T

C o |luollsc sup max{llp(t, )ll1, [18z(t, )l 10702, )l },
0<t<T

(1.59)

and none of these three constants depend on p and p.
We now choose a ¢ that is close to a solution of the factor dyp(t, z) + L|0y¢(t, x)|. For any
T > 0, let M > 0 be such that M > LT and let also (3 € C2°([0, 00)) be non-increasing, with
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1.3. THE VANISHING VISCOSITY LIMIT

values in [0, 1] where 3y =1 on [0, M| and supp({ar) C [0, M + 1]. We let also © € C°(0,T)
with values in [0, 1], the precise choice of functions will be specified later. Then we take

p(t, ) = Culz| + L1)O(1).

Observe, that this is a non-negative function, that belongs to C2°((0,00) x R) (the function
© has its support in [0,7) and (t,z) — (a(|z| + Lt) is regular on [0,7) x R since, in a
neighbourhood of [0, T] x {0}, ¢ar(Jz| + Lt) = 1) and supp(p) C (0,T) x (=M —1, M + 1), so
we can take B = (—M — 1, M + 1). This test function satisfies

Op(t,z) = Ly(|z[+Lt)® ()+CM(\$|+L75) t),
Oup(t, )] = [Cu(lz] + Lt) sgn(x)O(t)] = —Cy(|z] + Lt)O(2),

the last identity is true because (js is non-increasing.
Now, substituting this into (1.58) gives

/T/R s (t, z) — u(t, z)|Car(|z] + Lt)O' (t)dx dt + C'wP (p, ) + e C > 0. (1.60)
0

With this choice of ¢, the constants C” and C' are of the form

T
C o max{L, [[c%; ]} and €' o / O(t)]dt.
0

We now specify O(t). For every tg € [0,T) we take a one parameter family of functions
O(t) = Oy, 5(t) in the proofs below, where 8 < T — to, namely

Oy 5(t) = /too 05(s — to) ds. (1.61)

Proof of (a) We first observe that applying the Lebesgue differentiability theorem to (1.57),
we obtain that

wP(p,n) =0 as (p,p) — (0,0). (1.62)
We can even take p = p and take the limit p — 0% in (1.60). Then

M+41—-Lt
/ / e (t, z) — u(t, z)| Car(Jz| + LO)O' (t)da dt + & C > 0.
(MA+1)+Lt

Now we take for all tg € [0, 7], O(t) = Oy, 5(t) as in (1.61). In this way O] 5(t) = —0s(t—t0) <
0, and we have

M—-LT
/ / (8 ) — ult, )] Car (2| + LOO5(t — to)dadt + C > 0. (1.63)
M+LT

But (y(|z| + Lt) =1 if x € (M + LT, M — LT), and taking the limit 3 — 0 in (1.63) we
find for all tg € [0,7] (again using the Lebesgue differentiability theorem) that

M-LT
/ |uf(to, ) — u(to, z)|Car(|x| + Ltg)dx < e C. (1.64)
—-M+LT
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The estimate for tg = T is obtained by letting ¢y — 7" in (1.64). An taking the limit ¢ — 0T
shows that u® — w in C([0,T]; L,.(R)) for all T > 0. Observe that C' depends on (},, and for

loc

any T', and thus for any M > LT, we can choose (ys such that ||¢]lcc = 2, for instance.
Proof of (b) We now leave the term I3 unchanged, and we proceed as above for the rest of
the argument, so that for all ¢y € [0, 7], instead of at (1.64), we arrive at

M-LT
[ ) — utto.o)] de < CuP(p.p0)
—M+LT

[ o

et () — ul(s,y)|0:Dw,(y — V(| - | + L)) (z)dx dt dy ds,

then, observing that limg 0 Oy, 5 < X[0,¢o], We obtain

M-LT
[ o)~ utto.o)] de < CuP (o)
—M+LT

o to . (1.65)
+a/0 /R/O /Reu(s—t)]u (t,2) — u(s, y)|
- 0:Dwp(y — ) (| - | + Lt))(x)de dt dy ds.

We now observe that the limit ;4 — 0 in (1.57) gives

1 z
lim (w? (p, = — sup {/w()/ u(t,r) —u(t,z +x d;l:dz}
P (o) = - swp 3 [ w(2) [ jult.) —u(e.z 4 )
1 L z
<= suwp {Jult, sy / w(2) Izl
P o<t<T —p p

p z
< sup {|u<t,->|Bv / w<) dz} < p sup_[ult, )|y
0<t<T —p 1% o<t<T

Since up € L*°(R) N BV (R), the entropy solution of (1.4) satisfies that |u(t,-)|py < |uo|pv
(see e.g. [68]), and we have

lim (w” (p, 1)) < p |uolpy-
n—0

Thus, the limit g — 0 of (1.65) is

M—LT
/ |u (to, ) — u(to, z)| dz < C'pluo|pv
—M+LT

+%///m/ 6= "

et (t ) — (s, y)|0:Dw,(y — ) (| - | + L)) (z)dx dt dy ds.

Let us get an estimate on the second term of the right-hand side of (1.66). We integrate
by parts with respect to x, then we estimate the absolute value:

° / Bu(s — D (t,2) — u(s, 9)|0 D [wp(y — Var(| - | + L) (x)d dt dy ds

R
</0 /R/O /RWS‘W@W(WN!Da[wp(y—-)cMu-y+Lt>](x)\dxdtdyds.
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The first two factors of the integrand do not depend on ¥, so we can integrate with respect
to y the remaining one. This one reads, applying Lemma 1.17 and Fubini’s theorem, and for
some arbitrary r > 0:

[ 1%ty = a1 |+ L)) dy

S/R{/O |2l (lwp(y — = + 2)] [Car (|2 — 2| + L))

+wp(y—x+z)|8ZCM(]x—z|+Lt)|) dz (1.67)

ba

+ a7 lwpl1 [ICarloo-

+

/ oz w,(y — x4+ 2)Cu(|z — 2| + Lt) dz

T—a+1

< (ol 1atlloo + Nl 1l ) 5—

We now use that [lw,ll1 = 1, [Jwp[[1 o % and [|Carlloe = 1, [|(3slloc < C for some C. This gives
that there exist C7, Co > 0 independent of €, p, i and r, such that

r7a+1

[ 10y = et 0@ ) dy < €1 (b ) wCa (168)
R

By this last inequality, (1.66) and the fact that [ 6, (s —t) ds = 1, we find, for all T > 0
and M > LT there is C'5 > 0, such that

M—LT
/ |u® (tg, x) — u(to, )| dz < C'plug| By
—MALT (1.69)

to T—a—l—l
+ 503/ |u (¢, )| gy dt < 4ot 4 ra> )
0

On the other hand, by the L'-contraction property, Theorem 1.16, and the translation invari-
ance of the equation in (1.1), we have (see [68])

[u®(t, )| By < |uolBv,
which applied to (1.69) gives

—a+1
%—Tﬁa+1%—Tia
(1.70)
We then let M — oo in (1.70). We may take p < 1/2, for instance, then there exists a
constant C' > 0, such that, for all ¢ty € [0, T,

M-LT
/ |u®(to, x) — u(ty, x)| dx < C/P|U0’BV +eCsto |uo|py (
—M+LT

. r—a+1 Cu
l|us(to, -) — u(to,)|l1 < Cluo|py | p+eto ; +r )

Minimising the right-hand side of this inequality with respect to the variables p and r, we
obtain that the minimum is attained at p = (et)'/ @+ (a/1 — )(1=0)/0+) and r = pa/(1 —
«), then for all ¢ty € [0, 7] we obtain (1.50) with ¢y replaced by ¢. Taking the supremum over
t € (0,T) we obtain the last assertion. O
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1.4 The travelling wave problem

In this section we study the vanishing viscosity limit for the travelling wave problem. In
particular we consider solutions of (1.1) of the form u(t,z) = ¢(§) with & = x — ¢t that
connect different far-field values ¢_, ¢4+ € R. Then, the travelling wave problem reads:

—c(@(&) — o) + [(9(&)) = f(¢-) = D[9I(E),

Jm 0(€) = 6- and Jim 6(6) = 6. (1.71)

where after substitution of the new variables the equation has been integrated once using one
of the far-field values. Moreover, evaluation of equation (1.71) at infinity gives that the wave
speed ¢ must be given by the Rankine-Hugoniot condition

c= H(@+) = Fle-) > 0. (1.72)

bt — -
It is convenient to introduce the following notation for the left-hand side of the equation
n (1.71)
M) := —c(d(§) — o) + f(d(£)) — f(¢-). (1.73)
We further assume that f is a convex function and that ¢_ > ¢, then h(¢p_) = h(d4) =0

and
h'(¢-) >0 and R'(¢4) <O.

Existence of this problem has been established in [4]. In particular, the authors obtain, under
the more general assumption that the flux function f is genuinely nonlinear (see also [5]), the
following result:

THEOREM 1.19 (Achleitner, Hittmeir, Schmeiser [4]). There ezists a solution ¢ € CZ(R) of
(1.71) such that

be <HE) <d_ foral EcR
and ¢'(€) < 0, that is unique (up to a shift in &) among all ¢ € ¢_ + H3(—00,0)NC3(—00,0).

This theorem in [4] appears with different notation and divided in a series of results that
are proved step by step. Also, their results give less regularity than in the version above, it is,
however, straightforward to show higher regularity of the solutions, see [3, 27].

In this section we prove the following vanishing viscosity result:

THEOREM 1.20. If ¢. is a solution of

—c(¢=(&) — o) + f(9:(£)) — f(P-) = eD*[9:]($),

521}100 $=(§) = ¢— and hm 6-(€) = b, (1.74)

then ¢ — ¢g as € — 0 point-wise in R, where

CJo— if £€<&
WQ_{@ if €>6
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for some &y. Moreover,

|p=(&) — p—| = O (exp(Ae&)) when & — —oo0, with \; = (h,(¢)> . >0 (1.75)

€
and
€
06 =011 =0 (&) when s o (176)
Proof. We observe that the change of variable ¢(§) = qﬁ(afﬁ) = ¢:(¢') transforms problem

(1.71) into problem (1.74), so we can apply the existence result to (1.74) with the same
conclusion, by simply adding the ¢ dependency. Then the point-wise limit follows from (1.75)
and (1.76).

For the rest of the proof we take ¢ = 1 without loss of generality, by the rescaling specified
above. The behaviour (1.75) of the travelling wave solutions for £ very negative is done in
Lemma 2 of [4]. This is in fact the starting point of the existence proof.

It remains to prove (1.76). In this case, we already have the existence of solutions, and
we can take ¢ as a known function and focus in the terms that involve very large £. We can
rewrite the equation as follows, for some &, > 1,

h(#(€)) = 9(&) + De_ [¢](€), (1.77)
where we use the notation
13 /
DEI6)(E) = da | Oy

which is, up to a shift, a classical Caputo derivative, and the function

o /
g(§) == da/_ (gb_(z))ady <0,

(here we use that ¢ is decreasing). We can now solve the equation implicitly, by the corre-
sponding variation of constants formula, that is derived by using Laplace transform as it is
done in [42]. Namely, we introduce the new dependent variable W (£ — {oo) = ¢(€) — ¢+, and
a new independent one, z = £ — £, so that W satisfies

Di[Wi(2) = W (61)W (2) + R($(2 + &oc), 1) — 9(2 + &), (1.78)

where
R(¢,¢1) = h(¢) — h(dy) — h (¢4 )(¢ — ¢4) > 0. (1.79)

For the last inequality we use the convexity of f in the interval (¢4, ¢_). We observe, that
since ¢ is uniformly bounded and regular with bounded derivatives, there exists a constant
C > 0 such that

[R($(z + €a)s 04)| = R(B(z + €xc) b4) < C(W(2))*, 2 20. (1.80)
If W solves (1.78)-(1.79) with a given initial conditions W (0), then it also satisfies

1 (7, -
s | e
with  Q(2) = R(d(2 + ), d+) — 9(2 + €x0) > 0,

W(z) = W(0)v(z) + (1.81)
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where
1 /+ooz+a . sa—l J . . (1 82)
v(z) = — e ———— ds wit o> 1. .
=50 | W)
We recall that v is a positive decreasing function such that lim,_,g+ v(z) = 1, lim,_, v(2) = 0,
lim, o+ v'(2) = —o0 and lim,_,o v'(2) = 0, with the behaviours
C
v(z) ~ o 8 200 (1.83)

for some positive constant C and

as z— 0" (1.84)

v'(2) ~

(see [42]).
We notice that the second term on the right-hand side of (1.81) is non-negative, since ¢ is
a decreasing function and h'(¢4) < 0. Then, also applying (1.80), we obtain

W(0) v(z) <W(2) < W(0)v(z) + Oy / (o )W (= — ) dy
B 0 (1.85)
+02/0 ) gz + o — y) dy
with
oot el = [ VD

for some positive constants C7 and Cs.
Let us first get an estimate on the last term of (1.85). We take M > 0 large enough such
that |v/(z)] < C/z' for all z > M. Then, we split the integral of this term as follows:

M z
I [ 10 late + o= nldy+ [ W Wllate+ &~ )l dy

:da/OM|v’(y)|/io (Z(_Vwa dr dy + da / W (y |/ =) gy,

We notice that, by Lemma 1.8 (1.16) and the fact that W is decreasing, we can write:

0 Y ) —
/ (( / WZ_ _T)a+1)dr+w( y) — W0, (1.87)

sy —r)e —y)"

Then, we have two estimates, one deduced directly from the integral on the left-hand side of

(1.87),
0 W' (r)] /0 Ch -1 Che”
P < — gt / 2 ___ar
/_oo(z—y—r)o‘ 1 (z—y—r) oo (2—y+ 1)

(1.86)

1.88
Tl (z—y)
and another that can be deduced from the right-hand side of (1.87),
O W (s) - W(z ) & W(z—-y)
ds < 1.89
et S G O )



1.4. THE TRAVELLING WAVE PROBLEM

since W is non-negative.
Then, for the first integral term in (1.86), using (1.89) and that W is decreasing and

non-negative, we get that
M O (W)
v (y / <7drdy
I e

M a— W(Z B y) 02
<) o (0T o) o

<o (MC S )

Now we take M(z) as follows:
M(z) =0z for o€(0,1),

where we will later take o as small as necessary. This gives, for some positive constant C
independent of o,

/ '/ - ddy<0< W(ZM)+(Z_1M)>. (1.91)

Observe that z — M(z) = (1 — 0)=z.
For the second term of (1.86) (an integral over (M (z), z)) we get,

/'U ‘/ Goy—rpe Y <C/ 1+a1+(z1—y) dy (1.92)

< C—.
e

Combining (1.91) and (1.92), we obtain

I<C <aaW(z(1 — ) + zia + 2(11_0)> : (1.93)

It remains to get an estimate on the second term of (1.85). We proceed similarly, by
splitting the integral:
M’ z
i [ W Pyt [ (W )y
0 !

W(0)>  W(0)?
I <Mf>a>

(1.94)

<C ((M’)O‘W(z - M")? -

We then take M’ such that M'(2)® = §/W(z) with § € (0,1) for z large. For each z fixed and
large, we can take o and § small enough, such that, the estimate (1.93) together with (1.94)

imply that
1 o W (0)? 1
GW(Z) < W(z) <1—ca —dé <1+ 5 >> §Cz—a.

for some C' > 1. This is possible by taking W (0) as small as necessary once o and ¢ are
fixed. Recall that W(0) = ¢(£x0) — ¢+, and & can be chosen sufficiently large so that W (0)
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CHAPTER 1. VANISHING VISCOSITY LIMIT OF A NVCL

is arbitrary small. Also all other constants are independent of £, o and §, also § and o are
independent of each other.

On the other hand, applying the right hand side inequality of (1.85) and the behaviour of
v(z) for z large (1.83), we obtain that there exists a constant, depending on £+, such that

1 1 1
@Z—agVV(z)SCOOZ—a as z — 00.

This finishes the proof. O

1.5 Generalisation to regularisations by general Riesz-Feller
operators

As anticipated in the Introduction, the chapter is closed by this section where we explain how
our results of sections 1.1, 1.2 and 1.3 also hold for

(1.95)

O+ 0pf(u) = D5[u), t>0, z R,
u(0,z) = up(x) z €R,

where 5 € (1,2], |y| < min{$,2 — 8} and the non-local regularisation, Dg[-], is given by

F(DE[))(€) = 05 (€) F(u)(&), (1.96)
where the symbol reads -
w(e) =g (197

Existence and regularity results are obtained similarly by defining mild solutions as in
Definition 1.1 with the kernel

Kf(t,x) =F! (ew’?f(')) (x)

instead of K, and deriving the properties of K,Y’B , that hold as in Proposition 1.2 (for the proofs
we refer to [6] Lemma 2.1). One can also show all the other results of Section 1.1 in a similar
way. In particular, the obvious extensions of Proposition 1.6 and Proposition 1.7 hold.
Concerning the results of sections 1.2 and 1.3, we observe that generalisations can be ob-
tained with minimal effort. This is because equivalent integral representations of the operators
(1.96)-(1.97) acting on C? functions can be obtained, see e.g. [66] and [6]. Thus we need to
generalise the weak entropy inequalities, for both the L' contraction property and the zero
viscosity limit. The key integral representation of this type of operator is the following:

PRoOPOSITION 1.21 (|6] Proposition 2.3 and, e.g., [66]). If1 < 8 < 2 and |y| < min{j,2—/5},
then for allv € S(R) and z € R

Dﬁ[v](x):ci/o v(z + 2) —Zﬂ(:;)—v(:n)z dz+c%/0 v(z — 2) —Zﬁzﬁv)%-v(x)z iz (1.98)

for some constants c#, c% > 0 with C# + cg > 0. This singular integral representation is
well-defined for CZ functions and is such that Dg[] maps CE(R) to Cy(R) and is a bounded

operator.
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Moreover, for v € CE(R) one has the estimate

2—3 Ml—ﬁ
1 2 /
)37 + 2+ DI lam g <

—_

sup [ D [v](z)| <

sup 5@+l

for some positive constant M and c}Y and c% as above.

Now, the maximum principle as stated in Lemma 1.11 holds for D,e [-] (the proof is similar
by first using the representation (1.98)) and thus global existence for (1.95) is proved similarly.
In particular, the analogous of Proposition 1.12 is satisfied for mild solutions of (1.95).

We note that the last estimate in Proposition 1.21 above follows also by proving the
equivalent representation for regular functions of the integral terms in (1.98), that is:

Co(x+z)—v(w) -V (x)z / :C—i—r
/0 148 dz = -1 O = T,

Cu(x—z2)—v(x)+o(v)z , / (x+7)
/0 145 dz = _1 Or T

These identities follow from the steps in the proof of Lemma 1.8. Then for C? functions we
have

and

DAu)(z) = —— (ciaxpﬁfl[v] (z) + c%axW[v](xD , (1.99)

where 9, DP~1[-] and DB~1[-] are defined and characterised in Lemma 1.13 with 3 — 1 = a.
With the representation of Proposition 1.21 and that in (1.99) we obtain the following:

PROPOSITION 1.22. Let u € CZ((0,00) x R), then

(i) For alln € C*(R) conver and ¢ € C}(R), it holds
DI [n(¢)](x) = 1 (¢) DS [¢] ().

(ii) For all p € C°(R), then

/ / x)dxdt = / /D u(t, x) dx dt,

(c,lyaxﬁ[v] (x) + ciazDﬁfl[v](a:» :

where

9l(x) = doa

(iit) If u(t,-) —v(t,-) € L}(R) N CE(R), then
sgn(u(t, z) — v(s, ) (D7 T[u(t, ))(x) = 8,D7 Tu(s, )]())
< Dy [Jult.) = (s, )] (.9).
where the operator fﬁ,y['] stands for Ofﬁ,y[-], and Tfﬁ,y['] is defined in (1.40).
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Proof. (i) is proved by using the integral representation and the convexity of n (as for (1.29)).
(#) This follows from (1.99) and Lemma 1.13.
(#ii) This estimate follows as in (1.36). O

With (i) and (%i) of Proposition 1.22, the following generalisation of Theorem 1.15 holds,
the proof being analogous:

THEOREM 1.23. Given n € C(R) conver and u € CZ((0,00) x R) a solution of (1.95), then
for all non-negative p € C2°((0,00) x R)

/OOO/R (n(u(t,m))&«p(t, ) +q(u(t, ©)) 0z p(t, x)+n(u(t,x))D§[<p(t,.)](g;)> dz dt > 0. (1.100)

REMARK 1.24. In [24] similar results to Proposition 1.22 and Theorem 1.23 are done for
more general Lévy type operators.

Theorem 1.16 holds unchanged for (1.95). In order to prove this, we follow the same
steps, the main difference is that we have one more term in the non-local operator, which
can be written as (1.99). This is no substantial difference, since the crucial estimate, that
allows to show the pertinent entropy inequality, is (1.36). But with this same one and (iii) of
Proposition 1.22 above, we obtain

sen(u(t,z) = v(s,9)) (DZJu(t, ))(x) = DEJu(s, N(y)) < DL, llut, ) = vls, ], v),

where the operator ngy[] is defined by means of

DS, lgl(z,y) =

7 (P2 +ED2, o))

This gives, with the same choice of test functions, the entropy inequality (1.42) where the
non-local operator in the last term of the integrand is replaced by

7 (@0 DTl ) + 0D el ()
The rest of the proof follows similarly, the treatment of the terms coming from this being
analogous.

Finally, the zero viscosity limit results follow similarly with the aid of Theorem 1.23 above.
The treatment of the non-local term being analogous, once the non-local operators are written
using (1.99) and (%) of Proposition 1.22. In this way, Theorem 1.18 holds unchanged for (1.95).
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Chapter 2

Non-classical shocks in a non-local
Korteweg-de Vries-Burgers equation

In relation with shock formation and for a non-genuinely nonlinear flux function (neither
convex nor concave), we study the existence of travelling wave solutions of the generalised
Korteweg-de Vries-Burgers equation, for 7 > 0,

8tu+8xu3:8$2)a[u]+7'8§u, reR, t>0, (2.1)

with a local dispersion term and the non-local diffusion term that applied to a real valued
function g is given as

T g(2) 1

dZ, I<a< 1, da = m (22)

(63

D)) = do [
The model equation (2.1) arises in the analysis of a shallow water flow. Especially, we are
interested in studying travelling wave solutions that connect two different far-field values but
do not satisfy the classical Lax-Entropy condition. Formally, these solutions would give rise
to non-classical shocks in the limit as is the case of the local regularisation already studied
(see |44, 46]).

On the other hand, introducing the travelling wave variable £ = x — ct for the wave speed
¢ > 0 and denoting ¢(§) = u(t, z), we obtain the associated travelling wave problem

_ C(ﬂ + (¢3)/ — (Da[(b])/ + 7_¢///. (23)

Now we can integrate the previous equation with respect to the variable £ and get the equiv-
alent problem

¢ +D°[g] = h(g), where h(g) = —c(¢—_)+ ¢ —¢* | (2.4)
together with the far-field behaviour
Jim 0(6) = o- (2.5)
and
Jim 6(¢) = o1 (2.6)
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for two different real constants ¢_ and ¢,. Without loss of generality we can assume that
¢4+ < ¢— and we require that ¢_, ¢4 and ¢. = —(¢p4 + ¢_) satisfy

O+ < e < 9, (2.7)

which opens the possibility of travelling wave solutions exhibiting a non-classical connection.

This chapter is mainly devoted to the proof of the following result where we show rigorously
the existence of such travelling waves that in the limit of vanishing diffusion and dispersion
would give rise to non-classical shocks:

THEOREM 2.1. Let ¢_ and ¢4 € R such that (2.7) with ¢. = —(p+ + ¢—) holds and such
that

by +d_ > 0. (2.8)

Then, there exists T > 0 such that (2.4)-(2.5)-(2.6) has a unique solution (up to a shift in §)
in C3(R).

The proof is given via an argument called the shooting argument with the shooting pa-
rameter 7. In order to apply such technique, we shall complete the proof of monotonicity for
a genuinely nonlinear flux and 7 > 0 small enough, introduced in [3], and we need as well the
continuous dependence of the problem (2.4) with respect to the parameter 7.

The chapter is organised as follows. In Section 2.1, we give some preliminary results on the
non-local operator. In Section 2.1.2, we establish the existence of solutions that satisfy (2.5)
and give the three possible behaviours as £ — oo that such trajectories will have. Namely,
the unbounded case is proved here and the other two cases are derived from the genuinely
nonlinear case (see [3]). This is followed by Section 2.2 where we set the problem for a shooting
argument with parameter 7. Subsequently, in the same section the proof of Theorem 2.1 is
given in a series of lemmas, where we check the conditions to apply such technique. Finally,
in Section 2.3, we give a numerical construction of solutions to (2.4)-(2.5)-(2.6).!

2.1 Preliminary results

2.1.1 The non-local operator and some elementary lemmas

Let us first recall some basic properties of the fractional differential operator D[-]. The
computations of its Fourier symbol suggests that D[-] can be interpreted as a differentiation
operator of order a. We also observe that D%[-] is a bounded linear operator from H*® to H*~™¢
for all s > 1.

On the other hand, for m € N>, let C}"(R) denote the set of functions, whose derivatives
up to order m are continuous and bounded, then one can also infer that D®[-] is a bounded
linear operator from C} (R) to Cy(R). As explained in [4], this can be easily seen by splitting
the domain of integration in (2.2) into (—oo,z — M| and [z — M, x] for some positive M > 0.
Then integration by parts in the first integral shows the boundedness of D*[-]. Moreover, we
will need the following improved estimate:

'This chapter is based on: Franz Achleitner, Carlota M. Cuesta and Xuban Diez-Izagirre, Non-classical
shocks in a non-local generalised Korteweg-de Vries-Burgers equation, (In preparation).
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LEMMA 2.2. For a € (0,1), let x € R and g € C}(—o0,z), then for every z € R with z < x

11—« «
Dg(2)| < Ca ( sup !g(y)l) ( sup !g’(y)\>
yE(—00,2] yE(—00,2]
where
C,=d, <
In particular, if g € CL(R), then D*[g] € Cyp(R) with
1D*[g)llo0 < Ca llg'1|% llgll 2o -

Proof. The proof is similar to the estimate for Riesz-Feller operators, see e.g. [6, Proposi-
tion 2.4|. Let z < z, and let us denote for simplicity

A=< sup Ig(y)!> and A’Z( sup Ig'(y)|>-
yE(—00,2] yE(—00,2]

0o (Y M 1, 00 (.
/ =) g, / ACLI / g=3) o
0 S 0 s M S

We estimate the first integral by taking the supremum in ¢’ and computing the remaining

integral, thus
M 1, M !
/ g(Z 8) ds‘ SA// E_ A Ml—a.
0 0

s« s« l—«o

l—«o

Then

[D9l(2)] = da

< d, +dg (2.9)

In the second integral, we first integrate by parts and pull out the supremum of g to deduce

00 (.
’/ g(zas)ds‘éoz
M S

Using these estimates in (2.9) yields

/ g(zizf) ds’ +AM ™Y < 2AM
Mo S

!/

A
1Dg](2)] < dq <1 M7 4 2AM“> : (2.10)
-«
An easy computation shows that the minimum of the right-hand side of (2.10) is attained at
M =2aA/A" and this implies the first statement. The second is a consequence of the first by

taking the supremum over all values in R. O

In some instances we shall also need to split the integral operator (2.2) as follows

o / xT /

9'(y) 9'(y)

D%g](x) =d / ————dy+d / ————dy, forsome zp<uz, (2.11)
“ o (z—y)” “ay (@ —y)°

and treat the first term as a known function, whereas the second one can be viewed as a

left-sided Caputo derivative, see e.g. [49], and that we denote by Dy [-], indicating that the

integration is from a finite value o, i.e. g € C}([xo,00)) and « € (0,1]

o _ap gy L AY))
D2 lale) = T8 o)) = iy | G W (212)
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Notice that the first term in the right-hand side of (2.11), which is a function of z, is not equal
to D*[g](zp), which is a number for fixed .
We shall use the following technical lemma several times:

LEMMA 2.3. Forall ¢ < —¢_(<0)
2¢° < h(9) < Cpg’(<0) and (0 <)H(¢) — H(¢-) < Cuo’*

where

2(¢- + d4)9+
(¢-)?
The proof is an elementary calculus exercise. It is important to recall that constants here
only depend on ¢4 and ¢_.

0<Cy<— (<1) and Cgx<2.

2.1.2 Existence of trajectories that satisfy (2.5) and the derivation of
(2.8)

In this section we prove the existence of solutions that satisfy (2.5) as { — —oo. Next, we
prove that there are three possible behaviours of such trajectories as & becomes large. The
existence of these trajectories follows directly from the results of [3|, this means that we shall
not need to prove some steps, although we recall the proofs of those for completeness.

Namely, one obtains the following theorem by a direct application of the previous results
and a soft argument for the unbounded case.

THEOREM 2.4. Given 7 > 0, ¢_ and ¢4 € R such that (2.7) with ¢. = —(¢p+ + ¢p—) < 0
holds. Then,

(i) There exists a solution ¢ € C3(—00,0) of (2.8) such that

Jim9(6) = o
and ¢'(§) < 0 for all £ € (—00,0) that is unique (up to a shift in £) among all ¢ €
¢— + H%*(—00,0) N CP(—00,0).

(ii) Such solutions satisfy ¢p(§) < ¢— for all € in the interval of existence.

13) If such solutions are uniformly bounded, they exist for all £ € R and Jlimg_, P(§) €
£
{¢4,¢c}. Otherwise, there exists a finite £* € R such that limg_,¢+ ¢(§) = —o00.

The proofs of (i), (ii) and the first part of (iii) are a consequence of the results in [3]. We
recall some of the steps of the proof for these parts below. Thus, it remains to prove the second
statement of (iii): that unbounded solutions cannot be extended to the whole R. In the latter
case we first exclude the oscillatory behaviour (Lemma 2.7 below), i.e. show that the limit is
—o00, and then we prove that this limit is reached at a finite value of { (Lemma 2.8).

Let us first summarise the implications of the results from [3] in the proof of Theorem 2.4.
For (i), one shows a ‘local’ existence result [3, Lemma 2] on (—o0,£] with € < 0 and [€|
sufficiently large, that is based on linearisation about ¢ = ¢_ as & = —oo. For 7 > 0, all
solutions of the linearised equation

" + D] = W (- )v, (2.13)
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in the spaces H*(—o0,£) with s > 2 are of the form v(£) = be*é, b € R, where X is the only
real and positive root of
P(z) =722+ 2 - W (¢_). (2.14)

The statement can be proved as in [27], where a genuinely nonlinear flux function has been
considered. The requirement in this proof is only to have h'(¢_) > 0. Then we can construct
solutions of the nonlinear problem (2.4) on (—o0, €] as small perturbations of the exponential
ones as in [3]. The next step is to extend these solutions by a continuation principle |3,
Lemma 3| and show that there is uniqueness up to translation in ¢ [3, Lemma 5.

Statement (ii) follows by the same arguments as in the proof of [3, Lemma 4|. Then the
first statement of (iii) is a direct consequence of [3, Lemma 6] that guarantees that under the
given assumption, the value of the limit must be a zero of h different from ¢_. We recall
that for the quadratic case, h has only two zeros, ¢4 and ¢_, but in the current case h has
three zeros, being ¢. the additional one. The argument in the proof of |3, Lemma 6] is by
contradiction, assuming that the constant value of the limit of ¢ is not a zero of h, hence we
obtain the conclusion in Theorem 2.4 allowing the third possibility, ¢..

For the quadratic flux one can show that solutions remain bounded and that this implies
the existence of a limit value as £ — oo and therefore the only possible connection is to the
constant value ¢, and this implies the existence (and uniqueness up to translation in £). In
the cubic case we cannot show that solutions of (2.4) subject to (2.5) remain bounded from
below, however. The main difference in the arguments come from the functional

¢ ¢* ¢! : 3
H((;S):/ h()dy——c—+f+A¢, with A =cp_ — ¢ . (2.15)
0

The difference H(¢) — H(¢—) being non-negative plays a crucial role. On the one hand, it
is a necessary condition for existence. And in the quadratic case (and more generally for a
genuinely nonlinear flux) this function has a zero ¢ < ¢, that gives a lower bound of the
solutions, because in the interval (¢4, ¢_), H(¢p) — H(¢—) > 0. In the current case this is no
longer the case, if we want that this H(¢) — H(¢—) > 0 is satisfied in (¢4, ¢—), then, there
cannot be another zero different from ¢_, and hence the lower bound is lost.

In the next Lemma we gather some information from H:

LEMMA 2.5. Let ¢ be a solution of (2.4) that satisfies (2.5) and let (—00, Eegist) be its interval
of existence, where Eezist € RU{400}. Then,

£
/_ & ()D[G)(y) dy > 0, VE € (—00, Eumint).

Moreover, the integral vanishes if and only if ¢ = ¢_.
As a consequence, for all & € (—00, Eegist), the following holds:

1\9\\1

/ ¢ (9D [8)(y) dy = H($(€)) — H(6_). (2.16)

The first statement appears in the proof of [3, Lemma 4] (see also [27| for a similar result)
and adapts the arguments of [55]. The second part of the lemma follows by multiplying (2.4)
by ¢’ and integrating with respect to &.

Next, we show (2.8), which is a necessary condition on the far-field values for a solution
of (2.4)-(2.5)-(2.6) to exist.
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LEMMA 2.6. Let ¢_ and ¢ satisfy (2.7). Then, the inequality

H(g+)— H(6_) > 0 (2.17)
is a necessary condition to obtain a global solution ¢ of (2.4) that satisfies both (2.5) and (2.6).
Moreover, (2.17) is equivalent to the following inequalities:

c<¢® and - +dy >0. (2.18)

Proof. Suppose that ¢ is a global solution of (2.4) satisfying (2.5) and (2.6). Lemma 2.5-(2.16)
holds, then taking the limit £ — oo yields

H(y) - /¢ £)D°[g](€) de > 0.

We observe that H(¢) > H(¢—_) for all ¢ # ¢_, and in particular (2.17) holds by (2.7). The
assertion (2.18) follows from (2.17) by elementary computations. O

Next we show that if a trajectory ¢ that satisfies (2.5) becomes unbounded, then it cannot
oscillate below a certain value:

LEMMA 2.7 (Non-oscillatory behaviour). Let ¢ € C3(—o0,0) be a solution as constructed
in Theorem 2.4 (i)-(i1). If the continuation of ¢ becomes unbounded, then there exists £ €
R U {+o00} such that limg_,¢« ¢(€) = —o0.

Proof. Since ¢(§) < ¢_ for all £ € R and, by assumption, ¢ is unbounded, there must exists
& € RU {400} such that ligm énfgi)(f) = —o0. We have to prove that Ehnfl »(&) = —o0.
% * % *

We argue by contradiction, and assume that 5ling ¢(&) does not exist. In this case, and by
% *

the regularity, ¢ becomes unbounded in an oscillatory fashion. Then, there exists a decreasing
sequence of local minima: there exist {£7;, }n>0 such that £, — &*, ¢/'(&". ) =0, ¢" (&,
0 and ¢(&r..) < —¢_ for all n > 0 and such that {¢(

mln)
sequence with lim,_ ¢(£)},,,) = —00.

Observe that then also h(¢(£";,,)) < 0 for all n > 0, and this gives

D¢ (&min) = M(D(&nin)) — 78" (Emin) <0, forall neN. (2.19)

Lemma 2.2 gives a bound for the fractional derivative in terms of ¢ and its first derivative.
Namely, there exists Cp, > 0 (independent of 7) such that

DG1(E)] < Calldll oo o165 (onrey for all € € (—00,€7)

and, in particular, for each £ = ., we get the lower bound

0> D] (Euin) > ~Calldlbt_ocn 1615 oo

min )

" in)tn>0 is @ monotone decreasing

(2.20)

’ min) ’

On the other hand, considering Lemma 2.3 and that ¢”(£". ) > 0, we get the upper bound

min )

D[B](Ein) < W(S(Emin)) < —Cald(Emin)l> = =Call$l|F (oo - (2.21)
Now, combining (2.20) and (2.21), we obtain
~CallO N I 18 (o) € ~Clldm (oo
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which is equivalent to
C
152 ey S G Mmoot (2:22)

We can now obtain an upper bound on |[¢/|| e (— using Lemma 2.5 and Lemma 2.3:

3 (¢'(9)" < H(6()) — H(9-) < Cr¢'(€) < 2(o(Enm)))" s VE € (=00,6i)

which implies
/12 44
1SNz o0 (—oo,em,) S ZNDM 700 (—c0,en, - (2.23)

Finally, combining (2.22) and (2.23) implies for all n € N that

191757 ogn ) <7 *2C,
with C = 2“%‘:. But this contradicts that lim,,,~ ¢(&)},,,) = —oo and such sequences of local
minima cannot exists. Thus it must be that limg_,¢- ¢(§) = —o0.
O
Next we show that £* of the previous lemma is a finite value.
LEMMA 2.8. Let ¢ be an unbounded solution of (2.4). Then there exists £* € R such that
lim ¢(§) = —o0, (2.24)

¢

and, therefore, ¢ cannot be extended to R. Moreover, the asymptotic behaviour of ¢ is given
by,

im 16O (€~ ©) < +oo.

Proof. Since ¢ is unbounded, by Lemma 2.7 there exist £* € RU {400} and & € R such that

Jm 9(€) =00 and ¢/(6) <0, VE € (61,€"). (2.25)

It is now convenient to rewrite the equation (2.4), as a first order system by making the
change of variables u(§) = ¢(§) and v(§) = ¢/(§) for £ € (—o0,&*). This gives:

/
u =v

v =L (hw) - D). (220

We first notice that there exist some &y € [¢1,£*) and C, > 0 such that

—oo <u(§) <—¢- VEE[§0,€), ul) Sulf) <o VE<E (2.27)

and
,U(é) < _Cm v£ € (£O7£*) (228)

The bounds (2.27) hold by (2.25). Let us show (2.28): If v becomes unbounded there is
nothing to prove, again by (2.25). On the other hand, if v is bounded, we get an upper bound
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of v/(§), which diverges to —oo as £ — &*. Indeed, applying Lemma 2.2, Lemma 2.3 and an
estimate like (2.23) yield

V(&) = Thu(e)) — D [ul(e) <

T

20C,, N
W) + S @I

B 5 @ _ 2aCa 1
=u(§) < T Tlt+a/2 |U(§)|2_a) .

The right-hand side of this inequality tends to —oo as { — £*, therefore, limg_,¢+ v'(§) = —o0.
This implies (2.28). We can adjust the value of &y by taking it closer to £* as necessary so
that both bounds hold in the same interval.

Once (2.27) and (2.28) are established for £ € (&, £*), we introduce the variables

1
z:=—<0 and w::—%ZO
u U

in such interval. The system (2.26) then reads:
dz

s

(2.29)
w26 [
ds T z z

Where we also have changed the independent variable, in order to absorb z in the derivative,

as follows: ’
d
s:so—/ —y, so > 0.
£o z(y)

Notice that z < 0, thus s is strictly increasing with respect to &.

CASE I: We first analyse the possibilities of ‘extinction’ and of ‘blow-up’ for w at a finite
s. Let us assume the former: there exists a finite s* > sg such that lims_, ¢+ w(s) = 0. Then,
at £*, given by s* = sg — fé: u(y)dy, either v(£*) = 0 or limg_,ex u(§) = —oo. The former
contradicts (2.28) and the latter case finishes the proof.

Let us assume now that w exhibits ‘blow-up’. Then there exists a finite s* > sy such that
lim,_, ¢« w(s) = oo. Thus, for £ € (&, ") sufficiently close to £*,

u'(€)

2@ 7!

and, integrating this over (&, €), yields

1
= §—& + 1/u(&)’

which implies (2.24) with £* < & — 1/u(&p), and finishes the proof.

CASE 1II: Let us now assume that w is defined for all s € R. We shall show that
Jlimg_,00 w(s) < oo, and then apply the definition of the new variables and integrate to get
the result. First, we obtain estimates from (2.29).

Integrating the first equation in (2.29), we get the following:

u(§)

z(s) = z0e Jow@ds o= as s . (2.30)

42



CHAPTER 2. NON-CLASSICAL SHOCKS IN A KDVB EQUATION

This limit is clear if f s)ds = +oo. If f s)ds < +00, in particular limg_,o w(s) = 0,
then an argument as for the extinction of w glves that either limg_,o v(s) = 0, which is in
contradiction with (2.28), or that lims_,o u(s) = —oo, which also implies that z(s) — 0 as
8§ — 0.

Now, we observe that D*[u] < 0 for all £ € (&, £*). To prove this we first split D[u](§)

as follows,
T (O )€ )
AUCRY = U =l

The second integral is negative due to (2.28). And the first is also negative, since integrating
by parts and using (2.27) we get:

o oy [0 ) u(éo)
/oo €y ™= /oo €yt W e g

o dy u(éo)
< aful)l /oo E— ot T etV

Let us now get a lower bound for D*[1/z] = D%[u] by rewriting Lemma 2.2 in terms of z
and w. We have two cases for all s > s1 for some s; > sy large enough:

if |v| stays bounded, (2.31)

1 C’ Ell
0<-D“ [] < D(z,w) =9 *1ig .

z ‘;‘ (supgsq, w), if |v| becomes unbounded,
for some C’,, C,, > 0.

We now get bounds for the nonlinear term using (2.30): Let s > s large enough such

that for all s > s9
1
(o)) < min{ s 2
—(cp— —¢?) Ve

then

1 1 1 1 1 1
0< —— 522 —22h <> =— — —(c—(co_ —$>)2)2> < = for all s > so. (2.32)
T T T z T T T

With (2.31) and (2.32) we have the following bounds on dw/ds using the second equation
n (2.29):

1 1 d 1
~- 522 —2u? — ;( 2)*D(z,w) < d—l: < . 2w?, Vs > max{sy, s} (2.33)

In order to prove that w — C > 0 as s — oo, we now argue by contradiction. First,
we assume that w becomes unbounded, then (2.33) implies that w is decreasing as long as
w > 1//27, but this contradicts that 0 < w(s) becomes unbounded. Now we assume that
the limit is finite with C' = 0, since also limg_, o z(s) = 0, these implies that dw(s)/ds > 0 for
all s large enough. This contradicts that C'= 0 and w(s) > 0.

The last possibility that we have to exclude is that w oscillates without limit. Let M =
SUPg>max{sy,s2} W(8) < 00, then using (2.33) we get there exists C' > 0 and s3 > max{s1, s2}
such that

1

o dw(s)
L au(s — (P < o

1
<--
-

2w(s)? for all s> s3. (2.34)
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Here we have used (2.31) and noticed that for |z| small enough we have |z|>7< |2]? < |z|>7@.
Observe that if M < 1/+4/27, no oscillations are possible in the limit, because there exists
s4 > s3 such that

dw(s)
ds '’
Then limg_, w(s) = M > 0, and we obtained the desired result.

If M =1/+/27, there exists s € R such that w(s) < 1/v/27, because we are assuming that
the limit of w does not exist. If M > 1/4/27, then by (2.34), with s > s3,

1
0<——2M?*—Cl|z(s))* @ < for all s> s4.
T

d 1 1
1229) < . 2w(s)*> <0, aslong as Nor: <w(s) < M.
This means that on the intervals of s for which == < w(s) < M, w is not increasing, so w

V2T
cannot oscillate in this range. This implies that w(s) € (0,1/+/27], for all s > s4 with s4 > s3

large enough, oscillating without limit.

Then, there exists also an increasing sequence {3, }n>0 > s4, where local minima of w are
attained, with dw(3,)/ds =0, 0 < w(3,) < 1/v/27 and 5, — oo as n — 0. Let the sequence
{0n}n>0 be defined by evaluating the right-hand side of (2.34) at each s =3,

1 1
0 < bp =~ —2w(5,) < —. (2.35)
T T

Again there are two possibilities: either {4, },>0 is bounded from below by a positive constant
K, or 0, — 0 as n — oo. In the former case, we get from (2.34) that for all n,

92— . dw
K —Cl2G,) P> < E(sn) =0.

Applying (2.30) as n — 0o, we deduce that there exists ng > 0 such that the left hand side is
strictly positive for all n > ng, a contradiction.

If 6, — 0 as n — oo, then w(3,) — 1/v/27 as n — oco. This means that this sequence
of local minima is converging to the supremum of w on s > s4, but this contradicts that w
oscillates without a limit and, moreover, this implies that lims_,~ w(s) =1/ V2r.

Now that we have shown that 3lim,_, ., w(s) < co and taking into account the regularity
of w, we get that there exists positive constants C7 and Cs, such that for all £ > &

Then, integrating over the interval (&g, &) for £ < &*, gives

! <wu(§) < !
C2(€ = &o) + 1/u(&o) C1(§ — &) + 1/u(éo)

The upper bound implies the result with &* < & — m -

Proof of (iii) of Theorem 2.4. We recall that the proofs of (i), (ii) and the first part of (iii)
follow from [3]. Omne can prove the last part of (iii) applying the previous lemmas. First,
Lemma 2.7 rules out the oscillatory behaviour of ¢ and then Lemma 2.8 ensures that (2.24)
is satisfied. O
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2.2 Proof of Theorem 2.1

In the forthcoming, for every value of 7 > 0 we will let ¢, () denote a solution of equation (2.4)
satisfying (2.5) as constructed in Theorem 2.4. According to the three possible behaviours of
such trajectories, established in Theorem 2.4 (iii), we define the following sets of 7’s:

DEFINITION 2.9. For every T > 0 let ¢ be a solution as constructed in Theorem 2.4. Then
we define the sets

S, = {T>o; lim 6-(€) = ~oo for some g*eR},
&

Yo = {T >0: gli)m ¢T(§) = (250} .

In analogy with the local case, we expect that these sets comprise the generic behaviours
of ¢,, while the third possibility, i.e. 7 does not belong to neither Y. nor Y. and thus
lime 00 07 (§) = ¢4, is a distinguished one. We have to show that the latter possibility is
realised. We do this by a shooting argument, where 7 is the shooting parameter. We shall
prove that the sets Y. and ¥, are nonempty, open and disjoint. This implies that there
are values of 7 that do not belong to neither of these sets. For such values, there exists a
solution ¢, of the problem (2.4)-(2.5), such that lim¢_,o ¢-(§) = ¢, and this gives the proof
of Theorem 2.1.

We divide the rest of the section in three parts. In the first part we show that X, is
non-empty and open. In the second we show that Y. is non-empty and open. In the proofs
for X, we need the monotonicity for 7 sufficiently small and boundedness of solutions to a
modified problem. These results are shown later in the last part of the section.

2.2.1 The set X2,

We first show that 3, is non-empty:

LEMMA 2.10. Consider ¢_ and ¢4 satisfying (2.7) and (2.18). Let ¢, denote the unique
(up to shifts in &) solution of (2.4) satisfying (2.5) as constructed in Theorem 2.4. Then, there
exists T, > 0 such that for all T > 7y, there exists £ € R such that limg_¢x ¢7 () = —oo0.

Proof. Let us argue by contradiction. Assume that for all 7y > 0 there exists at least one
T > 79 such that ¢,(§) is defined for all £ € R. By Theorem 2.4, we know that ¢, is smooth,
¢-(§) < ¢ for all £ € R, and limg_, @7 (&) = ¢* € {@¢, ¢4 }. Moreover, —p_ < ¢4 < ¢ <0
due to (2.18), see also Proposition 2.6.

First, we prove that ||¢;]lcc = ¢— and deduce estimates on ||¢ ||~ and ||D[¢dr]]|co-

At this point, one has just a lower bound for ||¢;||cc > ¢—. Then, we distinguish two cases:
Either infecr ¢ (§) = ¢* or there exists a value &,in € R such that ¢ (&min) = minger ¢-(§) =:
Gmin. If infecr ¢ (&) = ¢* then [|¢r| 00 < max{|¢*|,¢_} = ¢_ due to (2.18) in Proposition 2.6.

In the other case, let us assume that the minimum of ¢, is attained at some &,;n € R.
Let us first prove that ¢;(&min) = Omin € (—P—, @) (recall that ¢4 > —¢_ by (2.18) of
Proposition 2.6). Indeed, we argue by contradiction and assume to the contrary that ¢m,in <
—¢_, then, since we know that ¢,(§) < ¢_ for all £ € R, we conclude that ||¢r||coc = —Pmin-
Using that ¢ (&min) > 0 in the travelling wave equation (2.4) yields

0> h(¢mm) = T¢/7{(§mm) + D¢ [¢T](§mm) > 2 [(Z)T](gmm)v (2‘36)
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and, by Lemma 2.2, there exists C, > 0 (independent of 7) such that

D6 )(6)] < Callorllig® 9715 forall ¢ € R. (2.37)

Then, combining (2.36) and (2.37), we conclude that

0> Da[¢7](€min) > _CaHng”;a H(ﬁ;Hgo (2'38)

Now, Lemma 2.3, implies that there exists a constant C}, > 0, depending only on ¢_ and ¢,
such that

D[6:](Emin) < Mbmin) < Chbpin = —Chllér % < 0. (2.39)
Combining (2.38) and (2.39), then gives

[e% COé @
o7 [I58* < o 197115 (2.40)

where the constants C,, and C} depend on «, ¢_ and ¢, but are independent of 7.
On the other hand, lemmas 2.5 and 2.3 imply that

S(61(©) < H(6:(€)) — H(6-) < 2iér |3, forall R,
and taking the supremum with respect to & € R yields
2191 1% < 2l (2.41)
Finally, with (2.40) and (2.41), we obtain
o o5 < 7720, (2.42)

with C' = 2%C,,/C}, > 0, which is independent of 7. Now, our assumption ¢(&min) < —¢—
implies that the inequalities in (2.42) are strict, then, necessarily 7 < C%/ O‘(Z>2_74/ . if this holds.
That means that for 7 > 7, := Cg/a¢2:4/a the bounded solution ¢, satisfies ||¢r||co = ¢—.

Thus, we have proved that for 79 > 7, the bounded solution has ||¢;|cc = ¢—. At this
point we can recast the estimates (2.41) and (2.37) in the following form

16} Moo < 772202, and  [Dpr] [l < 77ECa2%F, (2.43)

In order to finish the proof, we have to get a contradiction with the assumption that there
are such bounded solutions if 7 is large enough. For the argument, we rescale the variables as
follows

{=VTX and ¢:(§) = P (X)
and (2.4)
d2
dX?
Then the estimates (2.43) induce the uniform bounds:

O, 4+ 772 DY[D,] = h(D,). (2.44)

3C > 0 (independent of 7) :  ||D%[®+]|lec < C, ||®L]|o0 < C. (2.45)

Due to Theorem 2.4(i) and its proof, for sufficiently small &€ > 0 there exists Xy € R such
that ®,(Xo) = ¢— — e and P (Xp) < 0 with ¢_ — e > ¢y, where ¢, € (¢, p—) such that
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h'(¢m) = 0. Let X7 € R such that ®(X;) € (d¢, dm) and h(P(X1)) = h(P(Xp)). Choosing
¢ even smaller, we can ensure that ¢. < ®(X;) < 0 < ¢,,. Then, integrating (2.44) on the
interval (Xo, X) and using (2.45) yields

P (X) < D (Xo) + 7 2C(X — Xo) + /X h(®,(Y)) dY.
Xo

For all X € (X, X1), we deduce h(®,(X)) < h(P-(Xo)) = h(¢— —€) <0 and

(X)) < O(Xo) + {77°C + h(¢- — &) }(X — Xo).

Choosing 7y > 0 sufficiently large, such that the associated 7 > 7, satisfies 77%/2 < w,
implies that ®/ (X) < 0 for all X € (X, X1). And therefore, also, @, decreases monotonically
for all X € (—o0, X1) with ¢, < ®(X;) < 0.

If &, is not monotone for all X € R then it attains its first local minimum at some
Xmin > X1.

We now evaluate the energy estimate (2.16), rescaled as for (2.44), at X, and using the
bound (2.45) for D[] yields:

Xmin

Xmin
0< H(® (X))~ Hio) =7 [ vyppla av < roee [ e av.

oo

Using that @, is decreasing in (—00, Xpin) and that ||®;|lec = ¢—, implies

0 < H(@, (X)) — H(g_ —Wc/ L) dY = 7206 — B (X))

<2720 ¢_.
(2.46)

Observe that, H(®-(Xpmin)) — H(¢p—) > H(¢p4+) — H(¢—) > 0, since ®(Xpnin) < ©(X1) <0
and by Proposition 2.6 (H — H(¢_) has two local minima, one at ¢_ which is zero, and the
other at ¢4, which is strictly positive; at ¢, it attains a local maximum). On the other hand,
the upper bound in (2.46) can be made arbitrarily small by choosing 7 sufficiently large. This
gives a contradiction, thus ®, does not attain a minimum and decreases for all X € R.

We have thus concluded that the bounded solution ®. converges either to ¢4 or ¢. in a
monotonically decreasing way. We can use the previous argument again and take the limit
Xmin — 00 in the energy estimate, this gives

0< H(¢p*) — H(¢p_) < 7 2C(¢p_ — ¢*) < 27~ *2C_.

However, 0 < H(¢4)— H(¢—) < H(¢.) — H(¢—) is a fixed positive number whereas the upper
bound can be made arbitrarily small by choosing 7y sufficiently large. This yields again the

contradiction, and so there cannot exist such bounded solutions if 7 is large enough.
O

LEMMA 2.11. X, is an open set.

Proof. Recalling Lemma 2.10, there exists a value 7, > 0 such that (7,,, +00) C ¥,. Hence,
the points 7 € (7,,, +00) are inner points of ¥, with the usual topology in (0, +00). Thus, we
are left to prove that points in the intersection (0, 7,,] N ¥, are again inner points of 3,,.
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Suppose 19 € (0, 7,] N X, then we have to prove the existence of e > 0 such that (79 —
g, 10+¢) C Xy Given lime_e: ¢r, (&) = —o0, one has to verify that for all 7 € (79—, 79 +¢),
the solution ¢, of (2.4) and (2.5) satisfies lim¢_,¢x ¢ = —o0 for some & € R.

We use the continuous dependence on the parameter 7 on finite intervals (see Appendix B.1)
to capture solutions ¢, that are as negative as we want for sufficiently small ¢ > 0 for all
T € (10 —¢,70 +¢€).

Let I be a bounded interval such that ¢, () < —¢_ for all £ € I. Then, by the continuous
dependence on 7, for all § > 0 there exists ¢ > 0 such that

|7, (&) — D ()| <0, for €€ and 7€ (190 —¢,70+¢). (2.47)

Let C = 2°C,/Ch, as in the proof of Lemma 2.10, and ¢ > 0 fixed. We then choose a bounded
interval I by means of,

[:={€eR: —(2max{o_, (ry 20)Ta} +0) < ¢r,(€) < —(max{o_, (ry > C)=a} + §)}.

Then, there exists ¢ > 0 such that (2.47) holds. Then, we can take another smaller value
of e, that we denote by ¢ again for simplicity, sufficiently small (in particular, such that
e < (1 —27%) 1 or smaller), and we define a sub-interval J C I such that

bro(€) < —(max{é_, (1o — &) 5C)7a}+6) forall £ € J.

Then, we deduce

(60 ()] = 67 ()] < 6 = 16n(O)] > 6 () =0 > (0 —)™2C) 7", (248)

for all £ € J and 7 € (19 — €, 79 + ¢) for € sufficiently small.

Let us now argue by contradiction and suppose that there exists some 7 € (19 — &, 79 + €)
such that 7 ¢ ¥,,. Then this means that ¢, is bounded and one can apply the first part of the
proof of Lemma 2.10 and get,

1
[pr oo < (Tﬁa/QC) 2-a,

where C' as above (we recall that to get to this inequality the starting assumption is that ¢, has
its minimum in the interval (—oo, —¢_)). However, this contradicts (2.48), since 19 — & < 7.
Therefore, (10 — &,79 + £) C X, and we have that 3, is open with the usual topology in
(0,400). O

2.2.2 The set X,

In this section we first prove that Y. is non-empty. We can show that this is true for 7 > 0
sufficiently small. In order to show this, we shall use the results in [3, 4, 5, 27| and the results
on the next section, regarding the problem with a C'' modification of A that has only the zeros
¢— and ¢.. The idea is to use that for a genuinely nonlinear flux the travelling wave solutions
are monotone for 7 sufficiently small. This is what we prove in the next section, or at least
for a suitable modification of h.

Let us introduce some useful notation. We shall denote by ¢ the solutions of the equation

D[¢o] = h(¢o) , (2.49)
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such that
Jm go(€) =6 and  lm go(6) = e (2.50)

E—+oo

These, are constructed in [4] (see also [5]) and are monotone decreasing, as we show below.
We will also consider the alternative equation

¢! + D[¢r] = h(o-), (2.51)

where

P.(¢) Vo< —\/c/3.

where P.(¢) is a function such that P.(—+/c/3) = h(—+/¢/3), P{(—+/c/3) = k' (—\/¢/3) =0
and P/(—/c/3) = h"(—\/c/3), and such that P.(¢) > 0 for all $ < —+/c/3%. Observe that
at ¢ = —\/0/73, h attains its local maximum and that —\/0/73 < ¢ < 0, thus this modification
of h is C? at the point —Jc/ﬁ. We observe also that & has only two roots, ¢ and ¢_, and
the necessary condition

h(e) := {h(¢) V62 /3 (2.52)

~ ~ b _
0< Fi(6) - (o) = [ i)y (2.53)
holds only for ¢ € [¢, ¢_], where ¢ is the second root of }NI(d)) — f[(qb_) and satisfies ¢ < ¢.
One can then easily adapt the results of [3] to this equation subject to the far-field behaviour

Jim o (€)= and  lim 6-(6) = 6. (2.54)

In fact, solutions to this problem exist for all 7 > 0 and lie in the interval (¢, ¢_). We recall
that ¢_ and ¢, satisfy the Rankine-Hugoniot condition, giving the same wave speed c as for
¢— and ¢4, because ¢, is also a root of h.

LEMMA 2.12. Let (¢—,¢4;c) satisfy the Rankine-Hugoniot condition and (2.7) with ¢. =
—¢_ — ¢1. If T =0 then there exists a decreasing solution ¢ € C’l} (R) of the problem (2.49)-
(2.50). 1t is unique (up to a shift) among all ¢ € ¢_ + H?(—00,0) N CL(R).

If T > 0 is sufficiently small then there exists a decreasing solution ¢ € CE’(R) of the trav-
elling wave problem (2.4)-(2.54). It is unique (up to a shift) among all ¢ € ¢p_ + H?(—00,0)N
C3(R).

Proof. If 7 = 0 then the result follows directly from [4, Theorem 2|, and observe that |27,
Theorem 1.1] allows to remove an assumption on the kernel of the linearised problem.

If 7 > 0, the existence of solutions to (2.51)-(2.54) is shown as in [3]. We now use
Theorem 2.17 of the next section, where we prove that the profile ¢, is monotone decreasing
for this modified problem. In particular, for such sufficiently small 7, these monotone solutions
satisfy ¢. < ¢(€) < ¢_ for all £ € R, an interval where h = h. Thus, they are also solutions
of the original equation (2.4), since they satisfy (2.54), this finishes the proof. O

2 For example, we can choose
P.(¢) = Ap" + B$* + C¢*> + Do+ E

such that A > 0 and the rest of coefficients are chosen such that, P.(—+/c/3) = h(—+/c/3), Pi(—+/c/3) =
R(—+/c/3) =0 and P/ (—+/c/3) = K" (—/c/3) < —64/c/3 < 0 (these give C and D as a linear combination

of A and B), and such that the local minimum at some ¢min < —+/c/3 (this gives a linear relation for A and
B, and choosing B very negative guarantees that A is positive) has Pe(¢min) > 0 (this is achieved by taking
E > 0 as large as necessary). This last condition guarantees that h(¢) > 0 for all ¢ < —+/c/3.
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We finish the section by showing the following lemma:
LEMMA 2.13. 3. is an open set.

Proof. The result will follow again by using the continuous dependence of solutions on the
parameter 7 and using the modified equation (2.51). We need to prove now that for any
7o € X then (19 — e, 79 + ) C X, for some € > 0, that is that 7y is an inner point of X..

Since 19 € X, the far-field behaviour of ¢, is given by (2.54). We recall the construction
of solutions (see [3, Lemma 2|) satisfying (2.5), for all 7 > 0, let A\; be the positive root of
7224+ 2% — 1/ (¢_)z = 0 and for any § > 0 let also I, 5 = (—00,&, 5] with &5 = logd/A;. Then,
there exists an order one constant C' > 0, such that:

¢r €+ H*(Ir5) |br — - — |2y, ) < CF°.

Then, we conclude, that for all 6 > 0 there exists € > 0 and &;, defined by,

&= inf {logé}, (2.55)

TE€(T0—€,T0+E€) Ar

such that for all 7 € (19 — &, 79 + ¢€)

VE <& |¢7'0(£) - ¢T(£)|7 ’(bg—o(g) - ¢g—(£)| <9. (2'56)

Now we can apply continuous dependence on finite intervals, to get a smaller neighbour-
hood of 7y for which solutions and their first derivative are close by 4 to ¢, in a much larger
interval (—oo, &3] with & > &;.

It remains to show that for such, maybe smaller, neighbourhood of 7, all solutions tend
to ¢.. This can be shown by an argument based on the linearisation about ¢, of the equation
(in the spirit of the next section). We do not give the details here, but we notice that the
linearised equation: 7v¢"” + D*[Y] — h/(¢.)p = 0 has solutions that tend to 0 as £ — oo.
This can be shown by splitting the integral operator at a £ = 0 and considering the equation
7" +Dg ] — 1 (¢e)p = R, where D [¢] is a Caputo derivative, and R is a term that contains
the reminder of the operator. Such equations are solved explicitly in [50] in terms of Wright-
Fox functions. The equation has two linearly independent solutions that, for all coefficients
being positive here, decay to 0 as £ — oo, with ¢ ~ f%’ and span all solutions. Then, we can
use a variation of constants formulation, as in Appendix B.2-(B.14), to express the solutions of
the original equation in terms of . Subsequently, we can use the behaviour for large enough
& of solutions to the linear equation on a large interval of £, for 7 in a neighbourhood of 7y as
above, to conclude that in such an interval ¢, and ¢ are close by § to ¢, and ¢’ point-wise.
This allows to control the additional quadratic terms and the one coming from dividing into
two the non-local term (as is done in the next section). Finally, a Gronwall type argument
shows that ¢, — ¢, ~ 1 for large £ and thus ¢, — ¢..

O

2.2.3 Monotonicity for (2.51)

In this section we first prove monotonicity of solutions to the problem (2.51)-(2.54) provided
that 7 is sufficiently small.

At this step, we introduce a different formulation of the equations (2.4) and (2.51), since
we will use it in the proofs that follow. We write the equation as the linearised equation
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around ¢, together with the reminder terms. We write such formulation for equation (2.51)
with the obvious changes for (2.4), the linearised part being the same.

Let & > 1 (which will be chosen appropriately in the proofs). Where the § subscript
refers to the value:

|¢T(£(S) - ¢c| =:0>0.

For convenience we also introduce the notation:
Bl :=h(¢.) = k' (¢e) < 0. (2.57)

Now, let us split the interval of integration on the non-local operator at &5, so the integral
part for £ > &5 can be considered as a classical Caputo derivative, and the other as a known
inhomogeneity. This gives:

N &s /
O+ DG 0] = W = (o) ~ W, —do [ 2y, (2.58)

where we have used the notation, written here with more generality,

13 /
Dglali=do [ 0y

It is convenient to also translate the independent variable by means of n = £ — &s and then to
introduce the function

() = - (§) — e
These changes of variables give the equation:

T®7(n) + DG [27(n)] = he®r(n) = Q(n) (2.59)

where (@) is defined as follows

- 0 "(z
Q) = h(@r 0+ &) ~ K () — o [ LG (2.60)

—o0 (77 - Z)a

Now, we can implicitly write the solution to (2.59)-(2.60), by Appendix B.2 and, e.g., [15].
This gives:

() = 0 )o(n) + - EHO0T) )+ 7 [0 (0)QU ) dr (261)

where v is the solution to the homogeneous equation and is given by

v =2 (FE

782+ 8% — hl,

where £ denotes the Laplace transform and £~ the inverse Laplace transform. The properties
and behaviour of v and its derivatives are given in the Appendix B.2.2, Lemma B.3. Observe
that v is the same for both associated problems (2.4) and (2.51).

With regard to the monotonicity analysis, one can also check that the following holds:
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THEOREM 2.14 ([3, Theorem 9|). If 7 is sufficiently small, then there exists an interval I, =

(=00, &) with & = O(Tﬁﬁ) as 7 — 0, and a value & = &Y < & such that ¢, (€2) = ¢o(£2),
moreover, |6, (&) — ¢o(€)] < 7C and |#.(€) — ¢h(&)] < T/C=NC for all € € I.. Thus for T

sufficiently small, ¢ is also monotone decreasing in I;.

LEMMA 2.15. If ®/(n) < 0 in the interval (—o0,0), then:

O |9 (2)| c O (n)]
T dz < + 2.62
/_oo (n—2) nott ne (2:62)
and
O 9L(2)] C
T dz < . 2.63

Moreover, for the modified problem (2.51)-(2.54), we have the following upper and lower
bounds, there exists Cy, > 0, such that

o 2 0 —97(2)
Q1) > —Crd2(n) + do /_ Rreeil (2.64)
for any 0 < M < oo and
A <o et v, [ T a o e -peden o)

Proof. Observe that (2.62) and (2.63) are obtained as in Chapter 1. The last estimate might
be used for small values of 7, and the first one for moderate or large values of n. The constants
C in both estimates are at most of order one, but we cannot guarantee that they are small.

The last two inequalities (2.64) and (2.65), simply follow by applying Taylor’s theorem to
h(¢) centred at ¢., since there exists, for each n > 0, ¢~57, € [infeer 7, ¢—), such that

W67 1+ ) — B () = ) (@0 ()2 (2.66)

We recall that solutions of (2.51)-(2.54) lie in (6, 0_), where ¢ < ¢_ is the other zero of (2.53).
Thus infeer ¢-(§) > ¢. Then [h"(¢y)| < maxyeig 4 |1 (@) =: Ch. O

REMARK 2.16. Observe that, by Lemma 2.15 as long as ®r decreases and stays positive
(br > ¢c) but close to 0 (so h(p;) < 0, but small) then Q is positive:

0 —P(2)
Q) > = Cr®2(n) +da | 57 dz
" ) /—M (n = 2) (2.67)
> — Cpd” + ——— (= 0,(07) + & (—M)) .

(n+ M)

The first term is dominated by the second if we take M > n and large enough, but such that
M® < §72, since we also have that 0 < —®,(07)+®,(—=M) = —¢, (&) +P(&5— M) < ¢ — .

THEOREM 2.17. Let ¢, be a solution of (2.51)-(2.54). If T > 0 is sufficiently small, then the

— — 1
solution ¢, is monotone decreasing in the interval (&, 00) with £, = O (T_ﬁ> as T — 0.
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Proof. We divide the proof into several steps. We first write the equation in a more convenient
way. Then we gather the estimates that will be used in specific terms of the reformulated
equation. Finally, we show the result.

STEP 1: We recall that ¢ — ¢, as £ — oo and using the information from Theorem 2.14,
we can take & < & of Theorem 2.14 above, such that

55 =0 (Tiﬁ)
for 7 > 0 sufficiently small. The § here is

¢r(&5) — e =: 0 > 0.

This difference can be made positive, by taking 7 sufficiently small. Indeed, this holds since
?0(§) > ¢e, the fact that ¢g(&s) ~ 79/(2=2) "gee Chapter 1, and Theorem 2.14 (observe that
a/(2 —a) <1, s0 ¢ is closer to ¢g than ¢g is to ¢, at &s).

In order to show the monotonicity of ®,, we need to get that ®/.(n) < 0 for all n if 7 is
sufficiently small. We shall then use the equation

1

n
O W)+ 5 [ V@Qm—ndy (269

T

@, (1) = (0" () +

that results from differentiating (2.61) and using that v/(0) = 0 by Lemma B.3 of Ap-
pendix B.2.2. In order to show the monotonicity, we will have to guarantee that ®,(n) > 0
(given by equation (2.61)) at the same time as ®/.(n) < 0 by making 7 as small as necessary.

We will use the results of the Appendix B.2.2, Lemma B.3, to get the sign of the different
terms and estimates on v and its derivatives as appropriate. In particular, we know that
v'(n) < 0 for all n if 7 is sufficiently small. And we know that, for 7 sufficiently small,
®,(07) =6 > 0 and @/ (0") < 0. This means that the first term in (2.68) is negative.
The second is negative when v”(n) < 0, we know that this holds for 7 sufficiently small and
for n < n’ with ' = O(Tﬁ) and v” is non-negative otherwise. Then the proof consists of
controlling this term and the third one in different regimes of 7, essentially, in the one for
which n <7’ (or v"(n) < 0) and the one for which n > 7" (or v"(n) > 0).

STEP 2: Let us gather some estimates that will be used repeatedly. Let us recall the
result of Chapter 1 on the behaviour of ¢g, more precisely, we have that there exists a constant

C' > 0 such that ) o
0750‘ < ¢0(§) - ch < gjv (2'69)

for all £ > 0, then, using also Theorem 2.14, we get the following estimates on ¢ :
C e 2
0 < |¢r(&s) = do(&s)| + |P0(&s) — el < 7C" + g~ Tre e T 0.
é
Also, since ¢g(&s) — ¢ > 0 and, we obtain a lower bound for ¢, also using (2.69):
1
&35

;o _a +
~—7C+C' 7% ~72=0, as 7 —=>07.

6 = ¢r(&s) — do(&s) + do(&s) — ¢ = — |9 (&5) — do(&s)| +

Combining both bounds we have that

o

§=®.(0)~72=, as 7—0". (2.70)
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Similarly, one gets for 7 small enough, the upper bound

1 C
0 < —¢7(&) < 167(8s) — d0(6s)] + [0(&s)] < Clra=a + gt 85 T 0",
5

This implies
1
|- (€5)] < C(7) where C(1) ~72= as 7—07. (2.71)
Due to the definition of & we know that ®,(07) = ¢-(¢f) — ¢ = § and @.(0T) =
(& 5) = ¢-(& ) < 0 by the regularity of the solution and Theorem 2.14 as long as 7 > 0 is

small enough.

Write ¢ B ¢ .
« e _¢/ z / o _d), <
— DY[®,](07) = —d ———dz, :
200 = [T e [ gD (2.72)
we estimate the first integral as follows
o —g'(z) (7 —¢'z+&—e) Pz+8&—c) & —e)
/;oo (ga_z)adz_/;oo (E—Z)a g_za+1 z+ co ’
then
ST (= <l>2+56—6) P P& —¢€) — e _ (& —¢€) — e
/—oo (&5 —2)* / z)otl dzt e = £o ’
(2.73)
For the second integral term in (2.72) we have
& —¢'(2) 1 / 1—
d <. 2.74
/§5€ (& — =) - l-a 56[585111)6,55] e ( )

Let us choose ¢ large such that sup|¢/|e'™® ~ §/e® < 1. We take, for example, ¢ = &7,
where > 0 and 8 < 1/(2 — «). Observe that, arguing as in (2.71), we have that there are
positive constants C7 and Cs, such that

, 1 1-8(2—a) 1to
sup  [¢'(§)| S Chre + Oy (7 2 ,

66[5576755]
then
a+(1—a)B(2—a) 20(1-8(2—a))
el= sup |9 < C (7‘ Z-a +77 2=a > < 1. (2.75)
£€lés—e 8ol
Combining these observations with (2.73) and (2.74) we get:
o + —a a al—ﬁ(Q—a)
—DY®,](07) < C (de™ + 778) ~ | 720 7Y 3a 4 708 (2.76)
" (1-)8(20) 20(1- B2 )
. a+(l -« —«a) 201 — -«
Yo,8 = Min { o , 5o } . (2.77)
Observe that, by choosing 8 < 5 3e—a) We have that
> . 2.78
f)/azﬁ 2 — ( )
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STEP 3: Suppose that 7 is in the range for which v"(n) < 0, that is for 7 € (0, 7in fiea]
where 7y, flex ~ 71/(2-a) (see Appendix B.2.2 Lemma B.3). Then we have that the first term
in (2.68) is negative, the second is positive and the third contains two terms, that can be
estimated as follows: First, we observe that

0 (I)Q-(Z) ~ [} +
02 [ et )
thus,

0 _ & =
0< ;lbz Onv//(y) /_OOWXdzdy < hllc/onv”(y)(_’po‘[cpT](O"‘)) dy

and (2.76) implies that there is a constant C' > 0 of order one such that

d, [ 0 (=9 (2)) C o 1-8(2-a)
< @ " — T dady < —0 —a 7% 2-a Ta8 ) | 2.
O_h’c/ov(y)/oo(n—y—Z)“ : y_h’cv(n)<72 T ) (279)

Observe that as long as ®.(n) > 0 and ®/.(n) <0, then (h(o-(n+ &5)) — b (de)Pr(n)) < 0. If
this holds in the range 1 € (0, 7infiez), then

n ~
i | @ (5ot +-69) = 00 (=) dy <0,

We have to guarantee now that n in this range then ®. stays positive. Observe that
from equation (2.61) we get that for @ initially positive, then ®, stays positive as long as
n < ®&,(0%)/|®(0%)|. This is fine if 71/~ < C§/|®(07)|, for some order one C. Indeed,
we can guarantee this by taking 7 small enough and using (2.70) and (2.71).

With this observation and (2.79) applied to (2.68), we obtain

C a 1-8(2—a)
(1) < @07 0) + /) (77557 EE e )

where we have also applied that in this range of 7 the second term in (2.68) is non-positive.
Now, we can use (2.70) and (2.78) to conclude that for 7 small enough in this range @’ (n) < 0.

STEP 4: Values of 7 pass the inflexion point of v”(n). Here 1 > 1y 1e, an interval where
v”(n) > 0 if 7 is very small (see Appendix B.2.2 Lemma B.3). We identify the signs of the
terms in (2.68) in this range. The first term is negative. The second is non-negative but either
is very small (near the inflexion point) or can be absorbed in the first by using the behaviour
of v'(n) and v"(n), and (2.70) and (2.71), since this requires 7 > Or't2=s and in this range
the smaller behaviour that we have is 1 ~ Tﬁ.

The integral term does not have a clear sign. We consider it in two steps, first, we focus on
the integral term that contains the non-local operator in the integrand. There are two cases,

first if 0 )
n —®
[0 [ =D 0
0 oo (M =y —2)*

there is nothing to do.
Let us now assume that

/077 V" (y) /0 7(_@7(2))& dzdy < 0.

o M=y —2)
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The behaviour of v”, which is positive for 7 > 7ipfier, implies that for 7 sufficiently small,
there exists 1y < Ninfier such that

o [0 R 0 ()
/0 v(y)/oo(n—y—Z)"d dy/o (y)/oo(n—y—Z)ad dy

i.e. 1y is the value for which

0 —P' (2
/77 v"(y)/ <((I)T())) dzdy = 0. (2.80)

—oo M=y —2)°

We now observe that if ' € (14, in fiez] then
0 Y 0 Y Y
[ om0 R
—00 (77 -y - Z)a —o0 (77 — Ninflex — z)a
and if y € [Min fiex,n) then
0 & 0 _d
[ G 1O
—00 (77 - Y- z)a —00 (77 — Ninflex — Z)a
Also, (2.80) implies that

nznflez
/ v( \/ dzdy—/ \/ dz dy’
. (n—y—2) - )“

and applying the above inequalities, we get that, as long as 17 > 9, fieq,

n " Min flex ne s ,
0" (y)|dy < " () |dy".
i *

inflex

znflez

Now, since v"(y) > 0 for y € (Minfiea,n) and v"(y") < 0 for y' € (N, Minfiex), integrating the
above inequality gives
v'(n) <o'(n) <O0. (2.81)

Then an argument as in STEP 3 gives the control of this integral term. Indeed, we have now
that using (2.76)

do [T °(=94(2)) do [ o ,1=BC-a)
sy [ [ Gyt O (e T )

with 74 g given in (2.77). Then this term can be absorbed by the first using (2.70), (2.78) and
(2.81) taking 7 smaller if necessary.

STEP 5: For 1 > 0y fies, if 7 is sufficiently small, it remains to control the integral term
that contains the quadratic part of the equation. By continuity we know that initially near
Ninfler 0 this range ®,(n) > 0 and ®/.(n) < 0, and since initially we can take 7 small enough
such that ¢, (&) < 0 (i.e. ®,(0) < —¢,), then also h”(¢) < 0 just passed i, fiez- In that case

we have:
1 TNin flex

W V" (w) (Aor(n =y + €)) — hbr(n = y)) <O
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notice that here n — 7, i <1 —y < 0, and

1 /77 0" (y) (ﬁ(cbr(n —y+&)) — hld(n— y)) > 0.

T
hc TNin flex
As above, we can distinguish two cases,

n

w7 ) (Rorn =+ 69) = Hdel —y) <0

and there is nothing to do, or

1 n

i ) (Rortn =+ &) = Hdr( —9) >0

in this range where <ﬁ(¢7(77 —y+&)) — h.® (n— y)) < 0. In this case there exists 7. €

(ninflem 77) such that
L") (h B ~0
o VW) (Aer(n =y &) = Redr(n —y) ) = 0.

Then, the term that must be controlled is:

0< / () (Rlor (0= 3+ 6)) = HBo (0= 1)) < (W (0) = V().

If 14+ and 7 are close to each other and to 7y, e, then this term is negligible. If they are away
from the inflexion point then, we can use the mean value theorem to v’ and that v” is small for
larger value of 1 to control this term. There is a third case, when 7, is close to the inflexion
point, but 7 is away from it. But, if this is the case, since we have that (by the definition of

Mx)
M
/ ’U”(y,)
n

inflex

_ /Oni"fl”(_vn(y)) ‘B(¢T(n —y+&)) — h/c(I)T(n - y)‘ 4y

hor(n—y' +&)) — h®-(n— )| dy’

it means that both terms are very small, since the integrand of left-hand side is very small (v”
is very close to zero, and the other factor at most of order 6 and the integral is over a very
small interval), but this contradicts that [v”(y)| ~ 77! for ¥ < Minfie-

As n becomes larger, it might happen that h”(¢,) becomes positive. This would happen by
either ¢, crossing the value ¢. (thus ®, becomes negative) and reaching a value below —4/c¢/3,
or by ¢, turning up before reaching ¢. and becoming positive (this means that ®, becomes
larger than —¢, > 0). The former is not possible, because before reaching that possibility we
have that ®/ < 0 which reinforces that ®, > 0 (the integral term in (2.59) with the quadratic
part gets more positive). The latter is also not possible either, because before that happens
¢/ < 0 and ®, > 0 and for 7 small enough, one reinforces the other (the integral terms with
the quadratic part of the equation that have the bad sign for (2.59) have the good sign for

(2.68) pass the inflexion point, and vice-versa).
0
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For completeness we give the following result on the asymptotic behaviour of solutions as
1n — oo for monotone solutions:

PRrRoPOSITION 2.18. If 7 > 0 s sufficiently small and ¢, is decreasing then
lim |p7(§) — ¢l £ < +oo0.
£—o0

Proof. We fix 7 sufficiently small such that Lemma B.3 of the Appendix B.2.2 holds, in
particular 0 < v(n) < 1 and v'(n) < 0 for all n > 0.

Since here we assume that ¢ < 0 we take £ > 1 (and possibly larger than &, of Theo-
rem 2.14 above). The assumption implies also that ®, > 0 and that ®/ < 0. Then we follow
an argument similar to that in Chapter 1. Here we can take, if necessary, ¢ as small as we
want, by assumption. This means that we can choose the shift &5 a posteriori to get the result.

A lower bound is obtained by applying that Q(n) > 0. Notice that this is possible for very
small § and large n so that M in (2.67) can be taken 1 < 7 < M and M® < §~2. Then:

®.(n) > du(n) + ﬂ)g,'l(,()ﬂv’(n) (2.82)

and this is valid for very large n with n <« 62/

1 > 1’ such that

. The second term is negative, but for all

s T2 (07)
n > 5L
then there exists C' > 0 such that
O, (n) > Cnp~® for 1<n< 62 (2.83)

with § < 1 sufficiently small. Here we are using the behaviour of v and its derivatives given in
Lemma B.3 of the Appendix B.2.2. Notice that if the decay of ®. is slower than exponentially
then § = ®,(0%) > |®.(0")], so that 7’ is not necessarily large and both conditions on 7 are
compatible.

Let us obtain an upper bound. Since the second term in (2.61) is negative, we have

®.(n) < du(n) + % /077 V' (r)Q(n —r)dr.

Then, we can apply the estimates (2.64)-(2.65) of the Lemma 2.15 on (). But we may split
the integral into several parts. Before that, let us introduce the following notation:
n

I = —
YR

do (" 0 -9 (2)
I =2 ! — .
9 h‘/c/O U(r)/_oo(n—r—z)adZdr

We observe that, by hypothesis, we can start for a & large enough such that h”(¢(¢s)) < 0
so that I; < 0 is non-positive. The assumption on ¢, being decreasing up to &5 also implies
that Is > 0. Then we have that

o' (r) (e =+ &) = Wr(n 7)) dr

and

®-(n) < dv(n) + Lo
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We get an upper bound for I using (2.62) and (2.63) of Lemma 2.15 and splitting the
interval of integration at some R > 0:

e ([0 (- ) [t (1) )

R? C C'|®-(n— R)| Cy (1 1
<O 2 ),
e i i Rl

(2.84)

Now, we take R depending on 7, once that 7 and ¢ (taken as small as necessary) are fixed:
R(n) = (en)*?, for o€ (0,1).
We take ¢ such that R(n) < 1. In particular for each n we have

o<n L. (2.85)

1 ( 1 )2/“ 1
o< = E—
R = \ R R2

The previous estimate and inequality (2.84) applied to (2.61) yield,

Then we can say that

R RCNP-n—R)| C31 Cyil
ol < R? R* e B 2.
(17) < 521(77) + o (77 _ R)a—l—l 27 (77 _ R)a a R2 a no ( 86)

Therefore, we can deduce the following upper bound from (2.86), where the worst case

scenario is o o
5 6
<1 T 2r UQ) 2rln) < n’

for some Cs5,Cg > 0 of order one, and, therefore, it is sufficient to take o small enough such

that
o<, (2.87)

Since, we can choose § = ®,(0") arbitrarily small once 7 is fixed and we have (2.83), we can
conclude that for 1 <« n < 6~2/® (large enough but in this range), we can take o satisfying
(2.85) and (2.87), then, there exists C' > 0 such that

D (n) < 776; for 1< n<d (2.88)

Now taking the limit £ — oo implies that § — 0 so we can increase the range of 7 in the limit
and we obtain the result. O

2.3 Numerical Computations

In this section we show numerical simulations that confirm the existence of solutions of (2.4)-
(2.6) for a value of 7 > 0 under the assumptions (2.7) and (2.6). Namely and for definiteness,
in this section we take

b =1, ¢y=-06 (¢o=—04), (2.89)
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that, indeed, the required conditions are satisfied.
First, we show numerical computations of (2.4) performed with the method described and
analysed in [26]. Once the travelling wave problem (2.4) is rewritten as a system making the

change 1 = ¢/
¢’ =1,
2.90

{rw’ = h(9) —da [* 45 dy, (290

the singularity of the integral term D%[¢] is removed by integrating by parts this operator and
taking into account the regularity and far-field behaviour of ¢, which implies that

oWy 1S
/_m(f—zﬂo‘dy_l—a/_m¢(y)<f y)'~dy. (2.91)

Then the scheme that solves the initial value problem (2.90)-(2.91) is given by the Heun’s
method (see e.g. [13]). Let & be the initial step of the numerical integration, A¢ be the
integration step size and (¢",1™) denote the solution at the point &, = & + nA¢ for all
n € N>g, then the solution at the point &, is given by means of

¢t = ¢ + %(kw + k2p),
u =t Sk + k),
with
k1o =",
b = T (~DReu" +h(6"))
ko =Y" + (A k1,

o = = (~DR(u" + (AOk ) + h(6" + (AL )

where the discrete operator DR[| represents the truncation of (2.91) at § which was previ-
ously denoted as Dg []. Moreover, the discretisation of this operator is obtained by means
of,

—

e
DRey™ = (DAgl/J — &)+ Dag" (& — §k+1)17a>
k:0
1 0 -«
+m¢ (&n — &0)
For more information on the numerical scheme see [26], where the convergence of the method
is proved and the order is shown to be just above 1.

Having described the scheme, the shooting argument proceeds as follows. First, we identify
two values of 7, 7. and 7, such that 7. € ¥, and 7, € ¥,. This is done by integrating the
equations for a long enough interval, typically of length 500, then if the solution approaches
the value ¢. = —0.4 in the tail, we assume that the corresponding 7 is in ¥.. If the solution
decays to negative values beyond say —10, then we assume that the corresponding 7 is in
Y. This operation allows to choose initial values for 7. and 7,. Then, we start an iterative
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process, which consists of computing the solution for 7, = (7, + 7.)/2, and apply the same
criteria to either set 7,,, = 7, or 7, = 7. We repeat this process as long as |7. — 7| < 10e~15.
Figure 2.1 shows solutions for @ = 0.9, in this case the iteration stops at the value 7 =

2.80018.
1

06F
041
0.2r

oF —— -~ T m e mm mm mm —m mm —m — - m q

L L L L L L L L L L
-20 0 20 40 60 80 100 120 140 160
g

Figure 2.1: a« =0.9 and 7 = 2.80018

Figure 2.2 shows solutions for o = 0.5, in this case the iteration stops at the value 7 =
72.821821443764975.

0.8F

06

041

0.2r

L L L L L
-100 0 100 200 300 400
g

Figure 2.2: o= 0.5 and 7 = 72.82182
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Chapter 3

Asymptotic behaviour of solutions to
a conservation law regularised by a
Riesz-Feller operator

In this chapter, we study the large time asymptotic behaviour of solutions to the convection-
diffusion equation

{Gtu(t,x) + |u(t, 2) |7 10u(t, 2) = 0, Du(t, )](x), t>0, z€R, (3.1)

u(0,x) = up(x), z € R,

for up € L'(R) N L*®(R) and a particular power-like locally Lipschitz flux function for ¢ > 1.
Here the non-local operator, D®[-], applied to a real valued function g is defined by means of

0
gl +2) — g(2) _ 1
|2;|O‘+1 dZ, for 0<a< 1, da+1 = m, (32)

D(gl(w) = dor |
—o
which is called the right sided Weyl-Marchaud fractional derivative of order «. However,
notice that the diffusion operator, 9, D[], can also be seen as a Riesz-Feller operator of order
1+ « and skewness 1 — o as we discuss below.

In order to analyse the asymptotic behaviour of solutions as ¢ — oo, we first turn this
study into a limiting problem of a regularised problem by applying the appropriate scaling.
For any A > 0, let us consider the change of variables

t=Xs x=M\y (3.3)

and define the function

ux(s,y) == Au(As, Ay). (3.4)

Then, if u is a solution of (3.1), uy satisfies

{8516)\ + |u>\|q_18yu>\ = )\q—l—aay'Da [U)\(S, )] (y)a s> 07 y € R7 (3 5)

ux(0,y) = Aug(Ay), y € R.

Here we prove that in the sub-critical case (1+a > g > 1) the large time asymptotic behaviour
of the solution to (3.1) is given by the unique entropy solution of the scalar conservation law
and the main result is summarised as follows:
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THEOREM 3.1. Forany 1 +a > g > 1, and any 1 < p < oo, gwen the initial condition
ug € L'(R) N L>®(R) with [pug(z)de = M > 0 and ug(z) > 0 for all z € R, then u, the
unique mild solution of system (3.1), satisfies

11
Jim 6307 Ju(t, ) = Uni(t, )l oo ge) =0, (3.6)

where Uypy is the unique entropy solution of
OUm + 0:([UM|" ' Un/q) =0, >0, z€R, (3.7)
UM(O,x):M&), x €R. .

The theorem is proved applying the method developed by Kamin and Vazquez in [47] and,
subsequently, using a compactness argument from [69] and some estimates on the solutions
which are consequences of an Oleinik type inequality. Moreover, the method mentioned previ-
ously rests on noting that with the rescaling (3.3)-(3.4), the limit (3.6) is formally equivalent
to

lua(s0,) = Uni(s0,)lee) = 0, as A — oo, (3.8)

for some sp > 0 fixed. Therefore, the last limit is proved and, basically, this concludes the
proof of the main theorem.

On the other hand, the following sections are organised as follows. Section 3.1 contains
preliminary results. Among other results, we recall some properties of the non-local operator
(3.2) and its derivative such as equivalent integral representations, their Fourier symbols and
certain forms of dual operators. Apart from these, we derive some estimates of the fundamental
solutions of the linear problem and we recall the necessary results on the entropy solution
associate to the purely convective equation which some of them are obtained in [30]. Finally,
we derive a comparison principle which is used later on to show that solutions of (3.1) for a
positive initial data preserve positivity.

In Section 3.2, an Oleinik type entropy inequality is proved and we conclude the necessary
estimates to prove Theorem 3.1 which is given in Section 3.3. The main difference from the
results in the literature is that our operator, in general, is not symmetric and its Fourier
symbol is not real.

Finally, even though all the proofs are done for the operator mentioned previously, in
Section 3.4 we show how to generalise the results to all Riesz-Feller operators.

3.1 Preliminary results

3.1.1 Derivation and integration by parts rules

In this section we give alternative formulations, which under certain smoothness conditions

are equivalent, of the operator (3.2) and its derivative. Then we derive an integration by parts

rule. We also recall the integration by part rule and product rule for the fractional Laplacian.
We recall the following result that can be found in Chapter 1 (see Lemma 1.8).

! This chapter is based on: Carlota M. Cuesta and Xuban Diez-Izagirre, Asymptotic behaviour of solutions
to a conservation law regularised by a Riesz-Feller operator, (In preparation).
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LEMMA 3.2 (Equivalent representations of 0,D% and D%). If a € (0,1), then for all ¢ €
CL(R) and all x € R,

0 x4+ z)—g(x T (5

—00

Moreover, for all ¢ € Cf(R) and all x € R,

O oz +2)—p(z) - ¢2)z
’z‘a+2

z

0.0%e)(0) : = doss |

We also recall the following integration by parts result (see Lemma 1.13 in Chapter 1):

LEMMA 3.3. Let a € (0,1), u € CZ(R) and ¢ € C(R). Then, for allt >0
t/gﬂxﬁ&@“h@,ﬂ@ﬁdw:i/é%DaWMxﬁdux)¢u
R R

where D[] is defined by means of

D7lg)(a) = ~dass | gl +||) —9@ 4, (3.9)
Moreover, for g € CE(R),
0, D%(g)(x) = dato /OOO glo +2) @ﬁffg —d@z . (3.10)

And for bounded reqular functions:

and

@mm@:%/mQW)@.

T (Z_x)a

The proof is analogous to that of Lemma 3.2 above.
With the following definition and notation for the Fourier transform,

Flala))(©) = (6) = <= [ ala)e™ o 3.11)
we obtain, formally, the Fourier symbol of D*[-] (see e.g. [65, Chapter 7|),
F (Dgl(x)) (§) = (i€)*F(g)(&). (3.12)
and that of D[],
F (Delg)(x)) (€) = —(—i&)*F(9)(€)- (3.13)
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3.1. PRELIMINARY RESULTS

In particular D?[-] is not of Riesz-Feller type because its symbol has f = « and 7 = 2 — ¢,
but D[] belongs to this class, since 3 = a and v = a. We observe that their symbols satisfy
(i€)® = ——(—i&)*, where the bar on the right-hand side denotes complex conjugation.

We can then conclude that

F(0Du]) (€) = (i€)°" F(u) (&) (3.14)
We observe that
(i)+! = —J¢|**! (cos (1= )3 ) —isgn(©)sin (1 - a)F))

this means that 9, D[] is an operator of Riesz-Feller type with =1+« and v =1—a. We
notice that the definition we use here for Riesz-Feller operators differs from the usual one. In
fact the symbol we obtain is the complex conjugate of the one with the standard definition,
because such definition uses the complex conjugate of (3.11) as Fourier transform (up to a
scaling factor).

We also then get:

F(0,Du))(€) = (i)™ F(u)(€), for0<a< 1. (3.15)

With this Fourier representation formulas we can now prove the following integration by
parts rule:

LEMMA 3.4. Let0<a <1 and0 < s1, so <1 such that 1 + o = s1 + s3, assume also that
g € H*(R) so that 8,D[g], D*'[g], D52[h] € L*(R), and let h € L*(R), then

[ 0:0%lgl(@) (e d = = [ D lg)(a) D)

Proof. Since 0,D%[g], h € L?*(R), then Plancherel’s theorem yields
/ 0, D°(g)(x) h(z) da = / (i€)7+2 F(g) (€ F(h)(E) de
R R
- / (i) F(g)(€) (- (—i&) ) F(W)(E) de
/ (O g (O FOE de = — [ Do) D)o
R

for 0 < s1,s9 < 1 such that 1+ o = s1 + s2, where we have used the identity (i£)%? = (—i)s2
(the bar indicating complex conjugation). O

We now recall some facts about the fractional Laplacian that we need later to conclude
LP-regularity of the solution and an energy estimate.

From the equivalent definitions of the fractional Laplacian (see [53|), if we consider the
one given by the Fourier symbol, for 0 < a < 2, we get

DI*[g)(z) = (=A)*2[g)(x) := F ' (I€]*F(9)(€)) (), (3.16)
then, formally, applying Plancherel’s theorem, we get that
1D [g]ll L2y = 1G-)* F(9) (2@ = Il - 1*F(9) Ol 2wy = I1DI* 9]l L2 () (3.17)

We shall also need the following lemma taken from [41, Theorem 3, Corollary of Theorem 5|
and [76, Proposition A.1]:
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CHAPTER 3. ASYMPTOTIC BEHAVIOUR OF SOLUTIONS

LEMMA 3.5 (Chain rule and Product rule in norm). Given 0 < oo < 1 and |D|*[-] be defined
by (3.16) we have:

(i) Let 1 <r,q<ooandl<p< oo such that + = %—i—%, and let g such that g°~' € LP(R)
for some B > 2 and |D|*[g] € LY(R), then

D" 2wy S 11B9° o) 11D (9]l Lo(wy-

(ii) Let 1 < r, p1, ¢1 < o0 and 1 < pa, qggoosuchthat%:i—i—

1
1 pe
all functions g and h, we have the inequality

11D [g B] |-y SIIDI* gl ) (12l Lr2 ()
+ DI [A]ll ar ) 19| Lo ()

1,1
=t then, for

(iii) Let 0 < B < 1, then for every 0 <o < 3,1 <r <oo and o/ < o < 1, we have

D101l @) < DIl gy 01~

L"1(R) [[v] ||LT2(R)

: 1 _ 1
provided . = - + 7 and 12 (1 - B%) > 1.

rio

3.1.2 Linear fractional diffusion equation

In this section we recall some results concerning the linear problem

{@U(t,m) - 0,D*[U(t,")] (x) =0, ¢t>0, z€R, (3.18)
U(0,2) = ug(x), x € R,

for initial data ug € L°°(R) the solution of (3.18) can be represented as follows,

Ult,a) = ({2, 5 w0) (@) = [ Kt =) o) d,
such that the kernel, K (t,x), is defined by means of
K(t,z)=F (e“’@““t) (z), ¥t>0, z€R
which can be formally obtained using Fourier transform (see [6] for the proof). Some pertinent

properties of the kernel are derived in [4] and [30] (see Proposition 1.2 in Chapter 1). In
particular we recall that,

1
K(t,z)= —K (1, ”i) . Vt>0,z €R, (3.19)

tita tTha
K is non-negative and K (t,z) € C*°((0,00) xR), it also preserves mass and has the semi-group
property.
Since the regularity of solutions is established with respect to derivation with the fractional

Laplacian, we need the following estimates (that will combine with Lemma 3.5 above for the
non-linear problem).
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LEMMA 3.6 (Time behaviour of K). For all a,s € (0,1), and 1 < p < oo, K(t,z) satisfies
the following estimates for any t > 0:

K (t, )| o) = Ct T 75,

1y s
DIt oy St 707w,

)
10K (¢, )| o) S t a7 T,
]
]

IDP[0: K (t, )]l oy St T
for some constant C > 0.

Proof. The first and second identities follow from (3.19), the mass-conservation property of
K and 0, K and that they are bounded on (0,7) x R for any 7' > 0.
For the third estimate we first use (3.19), then we rescale the fractional Laplacian:

= « (1t)] )] = = [P ) (t)\ (3.20)

Now, when computing the LP-norm we apply the change of variable X = —%

DK ()] 10s =t1}i§ ([ iorima (tm)

t1+a
1/p
L ( [ et cop dx)
t1+a

p 1/p
daz)
It remains to prove that the LP-norm of |D|*[K(1,-)] is finite.
In order to show this, we first observe that using (3.16), the integrand of (3.21) is bounded:

1 o
IDPI(L 0] = | [ 1ef 9 g

1 I+ g am
<—= s e e sin() e < oo
<= :
Next we show that ||D|*[K(1,-)](X)? is integrable for large | X|. We first write,

(3.21)

(3.22)

s 1 s (i&)1te g
DI (L) == [ e e ag
1 _lgItta(sin( @7 Y —; an i X
_ |§|S€ €] (sm( 5 ) zsgn(&)cos( 5 ))61 §d£
\/27T/R
1 & _glta(gin(en)_; am)) i x
- gse £ (sm( 5 ) zcos( 5 ))6 i( )€ dé—
7,
s _— 1+°‘ sm AT )i cos( & —iX¢&
et (5 ) +icos( 7)) o=iX€ g
\/27r/
note that we have applied the change of variables £ — —¢ in the second integral.

We adopt the notation
=sin (57) —icos ()
=gin{—) —icos|—
7 2 2 )
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to conclude that we can apply [62, Lemma 2|, which implies

[IDIPLE (L, ))(X) [ X > 1. (3.23)

|< _
~ X[

The condition that has to be satisfied, since s > 0, in order to apply such lemma, is
1 1
0,0 € {a+ib€(C: —cos ((04‘1‘2)7T> <a<1, |b <—tan ((O‘—;)W)}’

which is fulfilled since in both cases

_ (om) (a+ 1)
a=¢in{—)=—cos | ——
2 2
and the imaginary part has

b = ‘cos (%)] — |sin <(O‘+21)”>' < —tan ((‘”21)”> .

Then, (3.22) and (3.23), imply |D|*[K(1,-)](X) € LP(R) for p > 1, which together with
(3.21) implies the third estimate.

Finally, the fourth estimate is obtained in a similar way. The main difference being that
we have to differentiate the kernel first this gives a factor £ in the integrand, but we can still
apply [62, Lemma 2]:

1D xR (00! = | [ 1eftie) e e ag

1 . o 1+s —fl+a(sin(ﬂ)—icos(ﬂ)) iX¢E
2 2 d
o 1/0 ¢ e e &
0
o Z/ (75)1—4-5 6—(—5)1+°‘(sin(%)—l—icos(%))ei){f dé—

/ - g1 =€ (sin(5F )—icos( ) (—i(=X)€ g
0

1
<
27

N 1
V2T
1

< -
SR

/oo §1+s e_§1+a(sin(%)+i cos(%))e—ng df
0

for |X|> 1.
Then, with this and (3.19), we can argue as for (3.20) to conclude the fourth estimate. O

3.1.3 Entropy solution and mild formulation

In this section, we recall some classical result for the purely convective problem (3.7) and for
the non-local regularisation of the conservation law

(3.24)

{8tu(t,a:) + Ju(t, 2) |9 0pu(t, 2) = 9, D%[ult, )](z), t>0, z€R,
u(0,2) = ug(x), x €R.

For the former we recall the results of [56], first we give the definition of entropy solution in
the sense of Kruzkov (see [52]):
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DEFINITION 3.7. Let Uy be a weak solution of (3.7) such that
Uns € L%((0,00), L (R)) 1 L*((r, 00) x R), ¥r € (0, 0),
then Uypy is said to be an entropy solution of (3.7) if, and only if, the following inequality holds
for every k € R and ¢ € C°((0,00) x R) non-negative
[ [ 0t = K+ sea(n = ) — S0)0s) dodt 20, (329
0 R

with f(u) = [u|9 u/q, and for any 1 € Cy(R)

liragss/RUM(t,x)w(x) dx = M(0). (3.26)

We recall that this unique entropy solution is given by the N-wave profile

1
T\ =1
(?) , 0<zx<r(t), ¢ T e s
Unm(t,x) = with r(t) = < > M ta. (3.27)

0, otherwise,
We now define the mild formulation associated to (3.24):

DEFINITION 3.8 (Mild solution). Given T € (0,00] and up € L*(R), we say that a mild
solution of (3.24) on (0,T) x R is a function u € Cy((0,T) x R) which satisfies

u(t,x) = K(t,-) xug(z) — /0 O K (t —s,-) * fu(s,-))(x)ds (3.28)

in a.e. (t,x) € (0,T) x R, where f(u) = |u|""1u/q with ¢ > 1.
Regarding existence and uniqueness of mild solutions, we have the following:

THEOREM 3.9 (Existence and uniqueness). Letuy € L>(R), then there exists a unique global
mild solution u to the initial value problem (3.24) with u € C((0,00), C1(R)) N Cy((0,00) x R)
and such that

essinf{up} < wu(t,x) <esssup{up}, t>0, zeR. (3.29)

If up € L®(R) N LY(R), then also u € C(]0,00), L*(R)) and
|u(t, )| < [Jugllr  for all t>0. (3.30)

Proof. The existence and uniqueness result, the upper bound of (3.29) and (3.30) have already
been proved in [30] for a regular flux function (see Chapter 1). We observe that, in order to
obtain regularity we can proceed as in Proposition 1.6 and Proposition 1.7, but since the flux
function is only continuous with bounded first derivative, we can only apply two steps of the
argument. This means that we can only gain C' regularity in 2 and continuity for ¢ € (0, Tp)
for any Ty > 0.

Now, in order to prove (3.29) and (3.30) we first regularise the flux function (to at least a
C? function) and apply the results of Chapter 1, then we have to pass to the limit to get the
result for the original flux.
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We define the function f, by means of

a=1 @
fov) = V2 +0%) 7 - (3.31)
q
Notice that the function f, is C? for v > 0 and converges uniformly to |v|?71v/q.
Let u, be the solution of
Oy (1,2) + 0u (fy ({1, 2))) = %D (6 ) (2), 1> 0, w€R
u, (0, ) = up(x), x eR. .

We apply the results in Chapter 1 to conclude global existence, uniqueness and regularity as
well as the upper bound analogous to the one in (3.29) for (3.32). The lower bound analogous
to the one in (3.29) is proved following the proofs of Lemma 1.11 and Proposition 1.12 by
changing the role of the supremum by the infimum. We prove this in Appendix C.1.

As a consequence we obtain the global existence in time for (3.32). Therefore, by continuity
in t > 0 and the uniqueness result we can extend the solution for ¢ € (0,00) and it satisfies

essinfug < u,(t,z) < esssupug

for all (¢,z) € (0,00) x R.

Now, we extend the result of (3.32) to (3.24). First, we prove that for any 7" > 0, u,
converges uniformly to u as v — 0 in (¢,2) € (0,7) x R, where u is a mild solution of (3.24).
We compute:

oty (1) — s | ) = H [ okt s () - f(w) ) s

L>(R)

< [ 10uK(E = 5. aaqsy o ul5,) = S (5. ) ey
0
<c / (= 8775 o (tn(5,)) — £t (5, ) ooy
0
+0 | (- §) T || f (uu(s, ) — Flu(s, )|l Lo @) ds
SCV/O(t—s)_Hads
+oL /O (t = 5)" T (s, ) — (s, ) ooy s

1+a

=Cv

t
15 + OLy / (= )77 (s, ) — (s, )| ey s,
0

where we have used the second estimate with p = 1 of Lemma 3.6, that f, — fasv — 0
uniformly and the Lipschitz continuity of f.

Since 1 + a > 1, we can apply the fractional Gronwall Lemma, see [20, Lemma 2.4], to
obtain that for any 7" > 0 and v > 0 there exists a positive constant C'(T") such that

s (t,) = u(t, )| ooy < vC(T), V€ 0,71,

This inequality and the continuity of u, and u with respect to (¢, ) imply the desired uniform
convergence on (0,7) x R for any 7" > 0. In particular, this implies that u satisfies the same
bounds as wu,, which proves global existence and (3.29).

Finally, (3.30) follows as in Theorem 1.16. O
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As a corollary we obtain positivity of the solutions for positive initial conditions:

COROLLARY 3.10. Let ug € L>®(R) with ug(x) > € > 0, then the unique mild solution of
(3.24) satisfies
e <u(t,r) < ||uollcs forall t>0, zeR. (3.33)

Moreover, u € Cp°((0,00) x R).

Proof. The estimate (3.33) is a direct consequence of (3.29).

Since now w is positive this means that |u| = u so the flux is f(u) = %q and belongs to
C>((e, ||uollc)). This implies that then v € Cp°((0,00) x R) by Chapter 1 Propositions 1.6
and 1.7. O

We now give some LP-regularity of the mild solution. Here we consider the homogeneous
Sobolev spaces

7(R) = {g € S(R): F~* [(1€P)3F(g)] € P(R) }. (3.34)

For more information on fractional Sobolev spaces see for example [8]. The following regularity
result is proved for the mild solution of (3.24):

PrRopPoOsITION 3.11 (Mild solution’s LP-regularity). Let u be the unique mild solution of
(3.24) with ug € L>®(R) N L'(R), then dyu € C((0,00), LP(R)) and u € C((0,00), LP(R) N
H*P(R)) for any s <1+ a+ min{a,q— 1} and 1 < p < oco.

The proof is based on applying the fractional Laplacian to the mild formulation (3.28)
followed by the bootstrap argument used in [45, Proposition 3.1]. Due to the time behaviour
of the kernel concluded in Lemma 3.6 and the estimates in norm of Lemma 3.5, one can
mimic the proof given in the previous reference, for completeness the proof is given in the
Appendix C.2.

Finally, we give another auxiliary result that we will need later on. Namely, after studying
existence, uniqueness and gaining certain regularity, one can prove that the mild solution of
(3.24) satisfies the weak entropy inequality for the Kruzkov’s entropies (see Theorem 1.15 in
Chapter 1):

THEOREM 3.12 (Weak viscous entropy inequality). For all k € R, let ni(v) = [v—k| € C(R)
be a conver entropy function and u € C((0,00), C1(R)) N Cy((0,00) x R) a solution of (3.24),
then for all non-negative ¢ € C°((0,00) x R)

/Ooo/R (|u(t,x) — k|Owp + sgn(u(t,x) — k)(f(u(t,x)) — f(k))Orp

(3.35)
Flu(t, z) — k|0, Dp(t, -)](x)) dzdt > 0,

where f(u) = |ul71u/q.
We remark that the proof of this result is as in Chapter 1, but for the problem with the
regularised flux (3.31), as above. The proof is completed by passing to the limit v — 0. We

omit the details here.
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3.2 Oleinik type inequality for non-negative solutions

In this section we derive an Oleinik type inequality. We prove it for non-negative solutions by
first deriving the inequality for positive ones (for which the flux is regular).
Let up € L>(R) be non-negative, then we consider the following approximating problem,

{atug(t, 7)+ ()" Oe(t 2) = 0uDue(t (@), >0, wER, o

ue(0,2) = up(x) + ¢, x €R.

The existence and uniqueness of this problem is guaranteed by Corollary 3.10. Then, the
following holds:

LEMMA 3.13. Let u(t,x) be the solution of (3.24) with initial condition 0 < ug € L>®(R)
and let us(t, z) be the solution of (3.36) with initial condition ug + €. Then for every T > 0,

t,:) —u(t,")||pom) — 0 — 0.
tg[léi}(]\\us( ) = u(t, )|l Lo (w) as ¢

The proof is analogous to that in [45], we do not prove it here. It is based on the comparison
of the mild solutions in norm and on the application of the fractional Gronwall lemma [20].

We can now prove an Oleinik type entropy inequality. The proof is similar to that in [45],
although there are slight modifications due to having a different non-local operator.

PROPOSITION 3.14 (Oleinik entropy inequality). Let ug € L>°(R). Then, for any e > 0,
the solution ue of (3.36) satisfies

Oy (ug_l(t, x)) <

1

Proof. Let € > 0 be fixed, and let z := ul™'. We recall that as a result of Corollary 3.10,
0 < zeCp°((0,00) x R). We rewrite (3.36) in terms of z(t,z), to get
Bz = —2 0z + (¢ — 1)z 77 9,D° [zq%(t, -)} (). (3.37)
We now differentiate (3.37) with respect to =, and defining w(t, z) = d,2(t, x), we get
ow = —w? — 20w + z_q%lN[w, 2] (3.38)
where N is the nonlinear operator
Niw, 2] := —(2 — q)w 9, D° [zq%(t, -)} (z) + 2 8, D" [z%(t, Yu(t, )] (@), (3.39)

We now observe that, letting W (t) = sup,cg w(t, ), it is enough to prove the inequality
W(t) < 1/t, ¥t > 0 to obtain the result. We also observe that W (t) € Wh%(§,T) for any
d > 0, because it is Lipschitz continuous in (4,7"). Now, we use a Taylor expansion in the
time variable, for 0 < s < t centred at t and get the following inequality

w(t,z) <w(t—s,z) +s0w(t,z) + Cs* <W(t—s)+ sdw(t,z) + Cs’.
for some C' > 0. Now, we substitute d;w(t, z) by the right hand side of (3.38), this yields,

w(t,z) + s <w2(t,x) V2t 2) Dpw(t,z) — 2 1 (t,2) Nfw, z]) <W(t—s)+Cs2  (3.40)
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Moreover, this inequality holds at a sequence {z}nen such that w(t,z,) = W(t) — 1 for

all n € N. On the other hand, one can easily prove that li_>m Ozw(t,z,) = 0 and that
n—oo

{z(t,zn) tnen is uniformly bounded from above and positive. Then, up to a subsequence,

2(t,xn) — Z(t) as n — oo where Z(t) € [e971,sup{ug(z) +}971]. We assume for the

moment that there exists a sequence of continuous non-negative functions I,,(t) such that

— Nfw, 2|(t, zn) = W(E)In(t) — o(1) (3.41)

and that is uniformly bounded for ¢ € (0, T]. In particular, I,,(t) — Z(t) as n — oo point-wise,
for some Z(t) > 0. Hence, taking the limit n — oo, in (3.40) evaluated at = x,, converges,
up to a subsequence, to

W) -Wit—s) W2(t) + Z(t) =1 Z(OW(t) < Cs, t>0,

S

here we have divided by s and rearranged terms. Now, taking the limit s — 0, we get that
W (t) satisfies

1~

W () +W2(t)+ Z(t) "1 Z(t)W(t) <0, t>0.

Applying classical ODE arguments, (see for example [23, p. 3136]), we obtain

1
< — .
I?;Lg({W(t), 0} < . Vvt >0, (3.42)

which implies the result.

In order to close the proof, we then have to prove the assumption (3.41). First of all, we
split both integral terms in (3.39) at a point —r < 0 and define the sum of the integrals on
the interval (—r,0) as R(r,w, z). Then, rearranging the terms we get

_Nlw,2|(2,t)
da+2
_1 1
:/ [w(t,a:) <Zq 11(t,l') 4 z4 1(t,11'+y)> _w(t7x+y)zz—(1z(t’x+y)z(t,$)] |ydoi'j+2
—0 g—1 2—q

+/ zﬁ(t,x)ﬁxw(t,:n) |y|z+2 dy + R(r,w, z).

Now, the regularity and boundedness of z implies

2-g 1
IR(r,w,2) <7170 (12l 02 (z7tw)|| o+ ol |27

L
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for some C; > 0. We now evaluate (3.43) at z,, (recalling that w(t,z,) = W(t) — 1/n) and
use also (3.44). This gives, for some C' > 0,

_ Nfw, 2](t, z0)
da+2
(2 a) | 2 (faaty)) = dy
>W(t) 4 . —za (o +y)2(t 20) e
o a1 2a (3.45)
1 / r (qu(t,xn) 2T (@ +y)> dy
- 1 1 a
nJ_—x —1 P |y[ot2
- 1 dy l-«a
— Oyw(t, xy) _Oozqf (t,xn)’ o1 - C

We observe that the second and the last integrals are bounded uniformly for ¢t € (0,7].
Then, recalling that d,w(t,x,) — 0, we choose a sequence {r,}2°; such that r, — 0 and

r, ¢ |0zw(t, z,)| — 0 and 7y, L ety -1

1 1
T [zl (Lo za=1(t, xy + 2-g d
I(t) = da+z/ [( i n) 2 T y)> —ziH (tzn +y)2(t, Tn) ’y‘TyH

— 0. Finally, we define

—o0 q—1 2—q

Then, from (3.45) on each r = r,, we have for some positive constants C;, for i = 1,2, 3,

Co Cg

—Nw, 2)(t, zp) > W) L,(t) — Cy ()™ — ()t —[0zw(t, )|

In order to finish the proof, we check that I,,(t) is well-defined, continuous and non-negative.
The non-negativity follows from Young’s inequality. Whereas with the argument in [45,
Lemma 3.5] one concludes that I,(t) is well-defined. The proof of this step is based on
the fact that for any v > 0,

v Tl — (1) ~(p—1)% as p~1.
Therefore, one can conclude that
e+ 1= (v + 1)p”] < Cw)max{1, "} o — 112, ¥p >0, (3.46)

and applying this inequality for p = z(t, z,, +v)/2(t, z,) and v = % > 0 on I,(t) we get that

1 1
T za-T1(t,x za1(t, x, + 29 1
In(t) :da+2/ ( (1 n) + ( n y) (t xn)zq (t In —i—y)) Wdy
q—1

1
2—q

" z(t, 2, +y) — 2(8, ycn)|2
<C/ ly|*+e v

dy < dy
<C (Hﬁsz%oo(R)/ + 2 |L°°(R)/ y2+a> < C,HZHa}(R)'

We observe that the constant C’ depends on ¢, €, ||z]|o and «, but this does not affect the
estimate (3.42).

(3.47)

O
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We can now translate many properties of the family u. to the solution of (3.24) by taking
the limit € — 0. Namely,

LEMMA 3.15. Let u be the solution of problem (3.24) with non-negative initial data ug €
LY(R) N L*®(R). Then, the following estimates hold:

(i) (Mass conservation) [pu(t,z)dx = M, Yt >0 where M is defined as M = [; uo(x) dz.

(ii) (Oleinik entropy condition) 0 (u9=1(t,z)) < % for all t > 0 in a weak distributional
sense.

1/
(iii) (Upper bound) 0 < u(t,z) < <q7L1M) 41/ forallt >0 and v € R.

(iv) (Decay in LP-norm) For 1 < p < oo,

pqg -1
lott Moy < (7)™ MF 0D, w0

(v) (Decay of the spatial derivative) Oyu(t, x) < C’(q)M? f%, forallt >0 and a.e. v € R.

(vi) (VVZIOCI(R) estimate) For any R > 0,

1

/ Opu(t, )| dz < 2RC(g) M @ t & +2 <q1M> “tu, vt o.
|z|<R q—

(vii) (Energy estimate) For every 0 <1 < T,

T . 2 1 1 .
/ /’Dil[u(t, .)](g;)] dwdt < /uz(T,x) dz < = <q> M
T JR 2 R 2\¢g—1

Proof. The proof of (i) is as in [45].

We recall the proof of (ii): First we recall that u € C((0,00), LP(R) N H*P(R)) for any
s < 14+ a+min{a,q — 1} and u. € Cp°((0,00) x R), then using Lemma 3.13, u. — u as
¢ — 0 point-wise for all t > 0 and = € R. As a result, (ii) holds by taking the limit € — 0 and
Proposition 3.14. With this one can again proceed as in [45] to conclude (iii) and (iv). The
proofs of (v) and (vi) follow as in [45] too, they do not depend on the form of the non-local
operator.

We now prove (vii). First, we multiply (3.24) by u and get the following identity, after
integrating with respect to x,

1d

- 2 o [} —
5 7t Ru dx /Ruaﬂ) [u](x) dx = 0. (3.48)

We observe that, using integration by parts

/u@DO‘ dx—/@uDa x)dx >0,
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the last inequality is shown in [27, Lemma 2.2|. Then proceeding as in the proof of Lemma 3.4
with s1 = s9, and (3.12)-(3.13) with « replaced by (a + 1)/2, we have

1d

2
il dz = 0. 3.49
2dt Jx ’ . (3:49)

WA(t, x) dx+/R‘D°'z“[u(t,-)](x)

The conditions to be able to apply Lemma 3.4 follow from (iv) and Proposition 3.11. Finally,
we integrate (3.49) over (7,7T) for some 7 > 0, to get

;/va(T,x)d:c—;/RuZ(T,w)dw—k/TT/R)Da?H[u(t, )}(35)’2 dx dt = 0.

Then, (vii) follows taking into account that the first term is non-negative and applying (iv)
for p = 2. O

3.3 Asymptotic behaviour

In this section we prove Theorem 3.1, which is, as we shall see, equivalent to proving the limit
(3.8) for some fixed time. Here, we have followed the proof given by Ignat and Stan in [45,
Theorem 1.1| for the fractional Laplacian. We shall focus on the differences that arise in our
case.

Throughout this section we let u be a mild solution of (3.24) with 0 < ug € L¥(R)NL(R).
In particular, Theorem 3.9 and Proposition 3.11 apply, hence u € C/((0, 00), LP(R)NH??(R))N
L>*((0,00) x R) for f <1+ a+ min{a,q— 1} and 1 < p < co. We also let, for all A > 1, uy
be defined by means of (3.3)-(3.4).

The first step is to interpret the estimates of Lemma 3.15 for wy:

LEMMA 3.16. Let A > 1 and uy be the solution of (3.5) with initial condition 0 < ugy €
LY(R) N L*°(R). Then:

(i) (Mass conservation) [pux(s,y)dy =M, Vs> 0.

(ii) (Decay in LP-norm) For 1 <p < oo,

P —1 _1(q_1
oo Moy < (7)™ s 0, s

(iii) (VVllO’C1 (R) estimate) For any R > 0,

1

Oyun(s,y)| dy <2RC(q M%qs_§+2 4y qs_%, Vs > 0.
[Oyux(s,y)| dy
yI<R ¢—1

(iv) (Energy estimate) For every 0 <1 < T,

T o 2 1 1 @ _1 gkl
)\Q—l—a/ /’D?l[w\(s,)}(y)’ dyds < 2/u§(7,y)dy< 3 <q)q T rleqZ .
T R R
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(v) (Tail control estimate) For any A > 1 and R > 0, there exists a constant C(M,q) > 0
such that

SAq_l_a Sl/q
/ ux(s,y) dy < / uo(y) dy + C (M, q) aa , VYs>0.
ly|>2R ly|>R R R

Proof. Properties (i)-(iv) are shown rescaling according to (3.3)-(3.4) the corresponding prop-
erties of Lemma 3.15 for u. For example, in (iv), we use that

D[ux(s, )](y) = X" D [u(Ms, )] (Ay).
We now prove (v). First, let us consider a regular function ¢ € C?(R) such that
0<¢<1, ¢o=1for |yl >2and ¢ =0 for |y| < 1.

and define
Yy
vr(y) =¢ <E) for R > 0.

Then, we multiply (3.5) by ¢r, integrate in space and time and apply integration by parts,
to obtain,

/R ur(s, 1) pn(y) dy = /R ux (0, 9)r(y) dy + A1 /0 s /R ux(7,9)0, D[R] (y) dydr

. (3.50)
+ /0 /]R ul (7, 9)¢R(y) dydr.

In the second integral term on the right-hand side of (3.50) we have applied Lemma 3.3.
In what follows we estimate the three integral terms on the right-hand side of (3.50)
separately. The first term can be estimated as follows,

/R ux(0,9)or(y) dy < /|yZRuA<o,y>dy= / Xu(0, Ay) dy

ly>R

= / uo(y') dy' < / uo(y) dy.
ly'|>AR ly|>R

For the second term, we first prove the following estimate: there exists C' > 0 such that

(3.51)

o0 _ _ !
Ao / or(y + 2) Zifgy) Or(Y)z &

10,D%¢r](y)| =
) B j (3.52)
= i1 [V DRl (V)] < 2y

Here we have applied the change of variable Z = z/R, renamed Y = y/R and used the
boundedness of 8,D%[¢], since ¢ € CZ(R).
Now, with (3.52) and (i), we get

sM

| [ xno,Dlenlts) duar < 0,07 onl ey [ [ uatravir < C5r 359
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We estimate the third term. We use (ii) of Lemma 3.16 and that ¢ € CZ(R):

I /uﬂwR dydr<|rsoR||Loo ) [ s ey

3.54
|| || q 2qq / (q Q) dr < CM qu . — 111 ( )
OO S .
= @ IlL (R) 1 M 0 = R

Applying the inequalities (3.51), (3.53) and (3.54) to (3.50) and recalling that ¢r(y) =1 for
ly| > 2R, we get the desired estimate. O

With the Lemma 3.16 we can then pass to the limit A — oo using a compactness argument,
then we can now prove the main result of the chapter:

Proof of Theorem 3.1. First, we show that (3.6) and (3.8) are equivalent. Without loss of
generality we consider sp = 1, applying the scaling (3.3)-(3.4), we get that for any A > 1,

un(1,y) — Uni(L,y) = MM Ay) — Uni(1,y) = trult, z) — Un (1, ;) . (3.55)

From (3.27) we obtain

Unt (1, g) — ANUn(N9, 7)) = taUn(t, ). (3.56)

Thus, ux(1,y) — Up(1,y) = ta (u(t,x) — Up(t,x)). And performing the change of variables
in the integral, we finally get

111
lux(1,9) = Up (L, )l 2o (r) = tq( ”) |u(t, z) — Un(t, )| o (w)-

Let us then prove (3.8). We divide the proof into several steps. Let us first show the
convergence of a subsequence of {uy}r>o. Using, [69, Theorem 5| we shall get that {uy}r>o0
is relatively compact in C([sy, s, L2 (R)) for any 0 < s1 < sg < 00.

We let Br = (—R, R) and we apply [69, Theorem 5| to the triple W (Br) — L?(Bg) —
H~Y(Bg). Observe that (i) and (iii) in Lemma 3.16, imply that {wu) }>o is uniformly bounded
in L°°((s1,82), WH1(Bg)), and this gives the first condition of this theorem. Then, by [69,
Lemma 4] we can conclude that

Jua(s + hy ) —ux(s, )l o (o,7—n),H-1(Br)) — 0 as  h — 0 uniformly for A >0  (3.57)

provided that {Osuy}a>1 is uniformly bounded in LP((s1, s2), H '(Bg)) for some p < co. Let
us show this with p = 2. First, let us choose ¢ € C.((0,00) x Bg) and extend it by zero
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outside Bp, for such ¢ and A > 1 we have

< + A

2
/(aSU)\) o dyds

S2 52
/8y(u,\)qcpdyds / /8yDa[uA]cpdyds
S1 R

/ / DH—Q [ux] D e 2 [p] dyds

< HUAHLQ( (sr,0).22®) NP L2((51,52), 101 (R))

i 52 o 2 3 52
+ 2% (Aq‘l_o‘ / / D% [ dyds> (
s1 R S1

<C'(M, q, s1,52) |0l L2((51,50), 1 (R))

1
—1-a 1 q 2q 1+ —L
+>\q2 <> qus B . «
V2 \g—1 el ((sm) HL(R))

<C(M, q, 81, 82) 10| L2((s1,80), H (R)) -

u)\ Oyp dyds| + N1~

1

15, | 2 (3.58
Dlg[@]’ dyds) (8:58)

Here, we have applied Lemma 3.4 in the second inequality and the energy estimate Lemma 3.16
(iv). All these steps can be performed since conservation of mass and the regularity of u is
transferred to uy (see Proposition 3.11, in particular) and by the choice of ¢. Now, the Riesz
representation theorem and [29, Chapter IV Corollary 4], (3.58) imply that

HaSU)\HL2((81752)’H71(BR)) < C’(M,q, S1, 82), VA >1,
and we can conclude (3.57). Hence, we can apply [69, Theorem 5|, this means that {uy}x>1
is relatively compact in C([s1, s2], L2(BRr)).
As a consequence there exist U € C([s1,s2], L>(Br)) such that, up to a subsequence,

uy — U as A — oo in O([s1, s2], L?(Bgr)). By a diagonal argument we can conclude the
convergence for any compact set and, therefore,

uy — U, as A — oo in C([s1,s2], L2 .(R)). (3.59)

We observe that (3.59) implies also that uy — U in C([s1, s, Li,.(R)). In order to extend
this convergence to C([s1, s2], L*(R)), we use Lemma 3.16 (v). Hence,

uy — U, as A — oo in C([s1,s2], L'(R)).

The next step is to prove that the limit U is indeed an entropy solution of (3.7), i.e. that
it satisfies Definition 3.7. First, we recall that u satisfies (3.35) of Theorem 3.12. Therefore,
u), satisfies the following inequality for any non-negative ¢ € CS°((0,00) x R):

e 1
| (1o = 1o+ sentun =) () = k)00
o JR

(3.60)
A g DAy — k|](y)cp> dyds > 0.
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In what follows we pass to the limit A — oo in (3.60). We prove that the last term tends to
zero as A — oo. We split this integral term into two as follows, given r > 0,

[ ometius - Kiwets, v
—da+2/ // ‘u,\(say—i-z)—k]—]u‘,\(;ﬁ)—k:]—8y(\u)\—k\)z(p(s’y>dzdyds
z

(s,y+z —Oypz
bdasa [ [ fustog) < k] [P ESIED I ZNEL gy,

=11 + I.

The second integral term has been obtained by using Fubini’s theorem, integration by parts in
y in the third term, and the pertinent changes of variables in the first term of the integrand.

We let T > 0 and R > 0 such that the support of ¢ is contained in (0,7") x (—R, R). Then,
so the first term satisfies

11| <da+t2llelloo / / / hua(s, y+72+2 s )l dzdyds

"u —k
+da+2||8y90||oo/ / / [ z\"” 12 ‘dzdyds

ux(s,y + 2)dy + [, ur(s,y)dy
<da+2||90’oo/ / e ]2 Ji dzds

T |z (ingux(s,y)dy-+(ﬁfglcdy>
ol [ f dzds

(3.61)

|Z‘a+2

dz - dz
<da+2C(M, R, k,T) (Hﬁl’”oo/ [z[or2 + H3y<p||oo/ ‘Z|a+1>
Sda—l—QC(M? R)k7T)

note that apart from the regularity property of ¢ € C°((0,00) x R), we have just applied the
non-negativity and conservation of mass of uy. In Iy we use the regularity of ¢, conservation
of mass, and the boundedness of the interval, we get

I <da+2 y P oo/ / U,)\ S y —k / dde
Bl <dossllele [ [ | | .
<dpsoC(M, R, k,T).

Then, (3.61) and (3.62) imply that the last term in (3.60), which is (I; + I2)A\?"1~%, goes to
Zero as A — oo.

Since uy — U in C((0,00), L' (R)), we can pass to the limit in property (i) of Lemma 3.16,
so that [, U(s,y)dy = M. Moreover, uy — U a.e. in (0,00) x R which shows that property
(ii) of Lemma 3.16 with p = oo is transferred to U:

1
[U(s; )| Loom)y < C(M)s a.

This last inequality is sufficient to prove that (uy)? — (U)? as A — oo in C((0,0), L*(R))
and, therefore, passage to the limit A — oo in (3.60) gives Definition 3.7-(3.25) (with Uz
replaced by U) for every constant £ € R and ¢ € C2°((0,00) x R), ¢ > 0.
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Finally, we have to check that U satisfies Definition 3.7-(3.26) for any ¢ € Cy(R). The
proof of this fact is as in [45], we do not repeat it here, we only recall the steps. First, one
proves it for any ¢ € CZ(R), which, by density, can be generalised to 1) € H*(R). Finally, the
result with ¢ € Cy(R) follows by an approximation argument and the tail control estimate for
U, which is derived from the tail control of uy.

Thus we have shown that U satisfies Definition 3.7. Since (3.7) has a unique entropy
solution, Uy, then the whole sequence {uy}x>o converges to U = Uy in C([s1, s2], L1(R)).

In conclusion, we have proved for p = 1 that uy(s,-) — Up(s,-) as A — oo in L}(R) for
any s > 0. In order to finish the proof, we have to extend this convergence to LP(R) with

1-6 2(p—1)

1 < p < 00. Indeed, applying interpolation for % =5+ % with 0 = 91

, we get

lun(s, ) = Uni(s, oy <lluas, ) = Uni(s, A

2(p—1)/(2p-1
- (lua(s, 2oy + 11U (s, )l 20 (w)) (p=1)/Cp=1)

And passing to the limit A\ — oo we obtain the result. O

3.4 Generalisation for a general Riesz-Feller operator

In this section, we focus on showing how to generalise the previous results of Sects. 3.1, 3.2
and 3.3 for the problem

{atu(t, 2) + Jult, 2)|97 0y (u(t, ©)) = D [u(t,)](z), >0, z€R, (3.63)

u(0,x) = up(z), z € R,

where the diffusion is given by a general Riesz-Feller operator (see Section 2 of the Introduc-
tion). Here 3 and 7 satisfy the assumptions of such definition and ug € L'(R) N L°(R).

We use the following formulation of the non-local operator, given in |6, Proposition 2.3|
(or see 24, 58, 66]): for any 0 < § < 2 and |y| < min{3,2 — 8},

Df[g](l‘) :Cl /OO g(l’ — Z) —g(i[f) +gl(x)z dz
0

! 2 (3.64)
s [T gle+2)—g(x)—g'(z)z '
+07/] 118 dz, forl<p<2,
where (e.g. see [58])
(1 r(1
ol :Msm ((5_7)f> and 2 :Msin ((5+W)E>,
v v 2 v v 2
in particular c# + C% > 0.
Using Lemma 3.2 and Lemma 3.3 it is easy to show that
1 _ -
Do) = 7 (4007 ll(w) + 30D gl (w)). (3.65)

Existence and regularity results for (3.63) are proved similarly by defining mild solutions
as in Definition 3.8 with the kernel

K8 (t,x) = F! <ew5<'>) (z), (3.66)
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these steps have already been explained in Section 1.5 of Chapter 1. This is because, Kg
satisfies similar properties as K does, the proofs are given in e.g. [6, Lemma 2.1|. Thus, we
can say that Theorem 3.9 and Corollary 3.10 hold unchanged for (3.63).

In order to generalise Proposition 3.11 for (3.63), we need the following lemma (analogous
to Lemma 3.6):

LEMMA 3.17 (Time behaviour of Kg) Foralls € (0,1) and 1 < p < oo, the kernel Kg(t,a:),
such that § € (1,2) and |y| < min{f,2 — B}, satisfies the following estimates for any t > 0:

HaxKg(t’ Merw) S t_B(l_%)—%,
1l _1y\_ s
NPTt ey St P07,

<tTs
11_1y_14s
DI [0 KL (8, Nl oy S ¢ 7070775,

for some constant C > 0.

Proof. The properties of Kff are given in [6, Lemma 2.1]|, and combining the self-similarity,
the mass conservation of the kernel Kfj and &chj and the fact that they are bounded on
(0,7) x R for any 7' > 0, we conclude the first and second estimates.

For the third estimate, we get the exponent of the time variable applying the self-similarity
property of the kernel and the scaling property of the fractional Laplacian:

1

IDIIEE () @)| = 75 1D [ (1575 ) | ()] = tlﬁ .

IDI*IKS(1,)] <W> ‘ . (3.67)

T

Computing the LP-norm of the previous identity and applying the change of variable X = %>

11/8
we get,
H!D\S[Kf(t,.)](a:)HLp(R) :tﬁgs (/R "D‘S[Kg(l’)] (;) P dx) 1/p
_tllES e (/R)\DIS[K,?(L.)] (X)’p dX>1/p (3.68)

In conclusion, we have to check that the previous LP-norm is finite to yield the desired esti-
mate. One gets the boundedness of the integrand using the definition (3.16) of the fractional
Laplacian,

1 isgn(vE
| DI*[KL (1, ) (X)‘:\/%}/Rmse_ﬂﬁe 5 ixe ge

1 _1¢18 am
<_ S e €] cos( S )d < 00,
<[ i ¢

where |y| < 2 — 8 < 1 which implies that cos (%) > 0. Hence, in order to conclude the LP-
norm estimate, it is sufficient to prove the following behaviour for X large enough. Starting

(3.69)
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with the identity (3.69) we rewrite the expression as follows,

s 1 s —|¢g|BetsEn@E
DI (L)) = [ el R e ge
1 _elB LLAWE in(2)) ix
— |£|56 €] (cos( 5 )Jrzsgn({) sm( 5 ))ez €d£
\/27T/R
1 e B 1) Lisin(25)) . —i(—X
- gse £ (cos( o )+zsm( S ))6 i( )E d£
\/27T/o
L [ o _eB(cos(2™)—isin(2™)) —
+ gse 13 (COS( 5 ) zsm( S ))6 1XE df,
\/27r/0

note that in the second integral the change of variable £ — —¢ is applied. Let

e () o ()
o cos(2 + 2 8in 5 )

subsequently, we apply [62, Lemma 2] for each integral with respective constants ¢ and @ in
order to get the following behaviour,

1

X 1X| > 1. (3.70)

IDFIF(L)(X)| 5

Since s > 0, in order to apply the cited lemma for the two integrals the only condition that
has to be satisfied is the following

0,0 € {u+iUE(C: —cos(?) <u<l, |y <—tan<527r>},

which is fulfilled since

| < min{B,2 — B} — g c (_(2 _25)777 (2 —25)7r> c (_g E)

and in both cases this implies that

e ()2 (15) o (3)

and the imaginary part holds

= i ()] o (2527) < (2507 = ().

As a result of (3.69) and the previous behaviour given in (3.70), we conclude that
IDIFIKE(L)](X) € L(R) for any 1< p < ox.

Finally, the same procedure works for the fourth estimate. The only difference here being the
application of the differentiation property for the Fourier transform, and one can still apply
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[62, Lemma 2] for the following integrals to yield that

[|IDI*[ox K(1,-)](X)] \ﬁ'/ €15 (i€) e —|¢|BeiEn g zxgdg‘

1 o0 §1+S e—gﬁ(cos(%)—&—isin(%))efi(fX)g df‘
4 T / glts 06" (cos( 5" ) —isin( %)) —iX¢ d{’
s
1
Nm, for |X| >> 1

We conclude the fourth estimate using the previous inequality and the self-similarity property
of the kernel as is done in (3.67). O

Now with Lemma 3.17, we can proceed as in the proof of [45, Proposition 3.1], to obtain
Proposition 3.11 for (3.63).

In order to conclude the corresponding weak viscous entropy inequality, similar to The-
orem 3.12 and the Oleinik type of inequality and all other a priori estimates, similar to
Proposition 3.14 and Lemma 3.15, for positive solutions, we need the following lemma:

LEMMA 3.18 (Partial integration by parts and energy estimate). Let 8 € (1,2) and |y| <
min{3,2 — B}, then

(i) For functions g and h such that Dg [9], D%t[g], h, Ds2[h] € L?(R), then

[ Dilgla) haydo =~ (ch + &) [ D o)) DR (R (0) o
R B+1 R

where 0 < s1, s9 <1 and f = s1 + s2.

(ii) Moreover, for 1 < < 2 and g, DE [9] € L*(R) N CZ(R), we have
- /R g(w) D2[g)(x) do > 0.
Proof. We note that Lemma 3.4 has the easy generalisation

/ 9, D7 [g)(«) () dz = / D* [g)(z) D% [h] () da (3.71)
R R

for 0 < s1, s9 < 1 with 8 = s1 4 s2. This and Lemma 3.4 with « = § — 1 implies (i), using
the representation (3.65).
In order to show (ii), we use again the representation (3.65) and Lemma 3.3, this gives

1 JE—
[opiiwas =1 (& [ 0.0 @+ [ 9057w o)
R dp 1 R R
1
@+ [ 90,0 fgl(w) do <.
“dp R
where the last inequality is proved as in e.g. [27]. O
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Part (i) of the above lemma, allows to prove a weak entropy inequality, namely:
/ ] (1utt.) = koo + = senutt,a) = B)ut. )" uft,2) = ki1~ k)
Hu(t, 2) = kIDY[p(t, ) () ) dadt > 0,

where, as we have defined also in Chapter 1,

Dlg)(x) =

77 (A0D7Tlgl@) + 20,07 g)(w))

We observe that the above lemma is necessary to conclude the analogous of Lemma 3.15,
in particular property (vii). Indeed, we need an energy estimate similar to (3.49). Let us
briefly indicate how this is obtained. First, we multiply the equation by w and integrate by

parts
1d

— DB —-0.
YT, u dx /Ru Slul(z) dz =0

Now, using (i) above, we obtain the energy type of identity:

Ld gy
2dt Jo T dan

(+c / DP2[u)(z) DB/2[u](x) dz = 0.
The second term is positive by (ii), this means that, in fact,

~ 2 [ 24
2dt J " x+d6+1

c +c /]DLW (z)* dz = 0.

The rest of the argument follows unchanged, combining all the results that we have men-
tioned. Thus, we can generalise the large time asymptotic result Theorem 3.1 for the equation
(3.63) in the sub-critical case, 1 < ¢ < 3, for non-negative solutions, obtaining the same rate
of convergence.
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Appendix A

Appendix to Chapter 1

A.1 Proof of the limiting behaviour of the kernel

In this appendix we give the proof of Lemma 1.4 which is based on the dominated convergence
theorem and some properties of the kernel given in Proposition 1.2. More precisely, this lemma
is stated as follows:

LEMMA A.1. Let T > 0 and (tp,x0) € (0,T) x R. If v € Cp((0,T) x R), then
(i) For all so > 0, (s 1 0)+(eot0my K (5,  0(t, ) () = K (50, ) % w(t, ) (o).

(i) B 1 2)—5(0,t0,20) F (85 7) * v(t, ) (x) = v(to, o).

Proof. The point-wise convergence of these convolutions for the variables s, ¢ and x are proved
by the dominated convergence theorem. The assumptions that we have to verify are the
following:

e The integral [ |K (s, —y)v(t,y)| dy is finite. It holds because v € C4((0,T) x R) and
K (s, )l Lrwy = 1.

e V(s,t,z) € (0,7) x (0,T) x R, IF € LY(R) s.t. |[K(s,z —y)v(t,y)| < F(y).
It is enough to prove it for K(s,z — y) because for some constant C' > 0, we have
[K(s,z —y)u(t,y)| < C|K(s,z —y)|.
Then, for all g € (0,7, and by Proposition 1.2 (ii), we have

C1
T RxR: |K - <
V(S,Ji,y) S (507 ) X X | (va y)| = 02 i ’.’L‘ _ 9’2

for some positive constants Cy and Cs.
Finally, by the triangle inequality, we have

C:
[y —zof® < Jy—af® + o — wol < F +ly — 2P,

for x € R such that |z — x| < % Applying this inequality to (A.1), we show that

Cy

O ) —
G+ ly — zol?

= F(y) € L'(R).
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Part (i) can be proved as the last property and taking into account that the kernel
converges point-wise to the Dirac delta distribution as s tends 0, i.e. K(s,x) — d(x) as
s — 0. [

A.2 Fractional Heat equation and regularity of solution

Here we show that the solution to the linear part of the equation, which is known as the
Fractional Heat equation for 0, D*[-], is given as K(¢,-) * ug and is a classical solution. This
proves Proposition 1.5 and has been adapted from a more general proof given in [6].

PROPOSITION A.2. [fug € Cp(R), let U(t,x) := (K(t,-) *xug)(x) for all (t,x) € (0,00) X R,
then U € C*((0,00) x R) and satisfies

U = 8, D[U] (A.2)

with lim o+ U(0, ) = ug(x) for all x € R.
If ug € L*(R), then also U € C*°((0,00) x R) satisfies (A.2), but we can only assure that
U(t,) = ug ast — 0T in L (R).

Proof. That U € C*°((0,00) x R), follows from K € C*°((0,00) x R), and that we can pass
the time derivatives under the integral sign by applying Proposition 1.2 (indeed, integrability
of the resulting integrands is guaranteed by (iv)-(v)).

First of all, we prove the identity (A.2) for an approximation of ug which will converge
point-wise to ug. So we consider the following approximation of wug,

ug (z) = uo(T)X[—np)(z), Vn€N.

It is obvious that u( converges point-wise to ug on R as n — oo.

Therefore, we consider the equation (A.2) with the initial condition ug, which is bounded
and has a compact support. This allows us to compute the Fourier transform of ug because
now it belongs to every Lebesgue space and in particular to L?(R).

One has to prove that U" = (K(t,-) *ug) () solves the equation (A.2) for all (t,z) €
(0, 00) xR. In this case the regularity of U" is obtained by the same argument and integrability
of the resulting integrands is also guaranteed.

We can now apply Fubini-Tonelli’s theorem to compute

(K (t,) *ug)(z 8t/K ug (y) dy
/I:{\/%/ a+1 (i€ "“thez(x y)€ dfu ( )dy
= [ (i et F ) 6) de.

On the other hand, again interchanging the order of integration and differentiating K instead
of ug,

0,07 (0.) v ufl(e) = dods ([

o @—y)" /R (i) el F(ym)(€) dgdy).
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In this integral, we then exchange the order of integration once again and then we use the
changes of variables r =z — y and z = ir§, to get

0, DO[K(t,) % ufl] = dad ( / et / Flul) () 9 e”%f)adf)
0 R
- / (i) H 6O i€ 7 () (6) e
R

Note that the first integral is just the Gamma function evaluated at 1 — o and this last term
is equal to O (K (t,-) * uy)(z).

Before letting n — oo, one can rewrite the two terms as convolutions by noticing that just
K depends on t in the first term and applying Fubini and some change of variables in the
second one,

O (K (t,) + uf) (2) = (DK (t, ) » ) (),
8, D [K(t, ) »uf] (z) = (8, D° [K(t, )] * uf) (x).

Now taking the limit on n — oo and applying the dominated convergence theorem and
afterwards undoing the previous changes, one can show that the identity also holds in the
limit because the two terms converges point-wise to Jy (K (t,-) % ug) and 9,;D* [K(t,-) * uo],
respectively, as a consequence of the point-wise convergence of w.

For the case t — 0 we refer to [74, Lemma 3.2|, and get that U(t,z) — up(z) in L>°(R)
weak-* as ¢ — 0. The only assumption which must be satisfied is that K(¢,z) has to be a
smoothing sequence with respect to the variable ¢ (see [74, Chapter 3| for more information).
One can check this using the properties Proposition 1.2 (i)-(ii) and the non-negativity of
K. O
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Appendix to Chapter 2

B.1 Continuous dependence on 7

In this section, we aim to prove the continuous dependence on the parameter 7 using the
general theory for functional differential equations, e.g. see [43, §2| and [67]. First, we recall
the general result we want to apply and then we formulate our problem within that framework
and show that the necessary conditions to apply the result are fulfilled.

After rewriting the problem as a functional differential equation, we check the necessary
hypotheses in order to apply the auxiliary lemmas and the continuous dependence result from
43, §2].

First, we rewrite (2.4) as a system of first-order delay functional differential equations with
infinite delay

¢ =1,
w, _ l da 1/1 5"‘ S
s\a
To study the continuous dependence of solutions on 7, we add 7 as an independent variable.
However, it is easier to consider instead of 7 > 0 its inverse v := 1/7 such that the augmented
system of first-order differential equations reads

¢ =1,
v =vh(¢) — v d, f ﬁts (B.1)
vV =0.

Either one studies this system of delay functional differential equations with infinite delay, e.g.
see [43, §12.9] or one frames it as a system of functional differential equations with finite delay.
Following the latter option, we consider the function ¢ to be given (w.l.o.g.) for £ € (—o0,0)
and split the fractional derivative in two parts

0 / 13 /
D] = do / (j_( )) dy + d /0 (f_(;) dy = R(€) + DI)(©).

where R(§) := dq f )_dy is now a given function. To write D 9](§) as a term with

(E
finite delay, we choose r >y0 such that, for all £ < r,
o A "€+  X(-£0)(8)
DRlole) =do [ / T ds—do [ X (64 5)as
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Using ¢/ = 1, System (B.1) can be written as

¢ =1,
W = vh(9) — v da [°, XS0 (e 4 5) ds — vR(E), (B.2)
vV =0,

for all £ < r. The first and the third equations are ordinary differential equations, whereas the
second one is an integro-differential equation with finite delay in the integral term. Following
the notation of [43, §2|, equation (B.2) is a functional differential equation of the form

= F(& x¢) (B.3)
where = = (¢, ¢, v), and F = (F}, Fy, F3) is identified as

By (€, (60 6,v)) =
0 s

B (6, (6,0) = vh(6) ~ v da [ "“fs"ii”w@ T ) ds — vR(E).

F3 (57 (éf)ﬂ/)vl/)) =

Moreover, we consider the operator F as F': D — R3 with domain D C (—o0,r)xC/([-r,0], R3).
We recall C = C([—r,0],R?) is a Banach space with norm ||¢||cc = SUp_,.<s<q |(s)| for func-

tions ¢ € C. Finally, we consider the delay functional differential equation_(E.Q) for a starting

time 0 = 0. Due to the presence of x(_¢) in the integral term, we only need the vector

(¢,7,v)(0) as initial datum, the history of ¥ (&) for £ < 0 is incorporated in R(£). Besides,

notice that the application of |3, Lemma 3| gives us the integrability of ¢ on (—o0,§p) for

&0 < Eenist defined in Lemma 2.5. Since £ = 0 is just an arbitrary splitting point, the previous

argument proves the finiteness of R(&) for all & > 0.

We want to apply the following theorem.

THEOREM B.1 (Continuous dependence ([43, Theorem 2.2|)). Suppose Q@ C R x C is open,
(09,99 € Q, FY € C(Q,R"), and 2° is a solution of the problem (B.3) (F°) through (c°,~°)
which exists and is unique on [0 — r,b]. Let W9 C Q be the compact set defined by

wo = {(f,xg) € e [aojb]}

and let VO be a neighbourhood of WO on which F° is bounded. If (o* ~* F¥), k=1,2,...
satisfies oF — 00, 4% = 40 and ‘Fk — FO‘VO — 0 as k — oo, then there is a k* such that the
problem (B.3) (F*) for k > k* is such that each solution z* = 2*(c*,~*, F*) through (o*,~")
exists on [o% —r,b] and z¥ — 20 uniformly on [o% — r,b]. Since all ¥ may not be defined on
[0F —7,b], by xF — 20 uniformly on [o* — r,b], we mean that for any e > 0, there is a k*(¢)
such that 2%, k > k*(e), is defined on [0° —r +¢,b], and 2% — 2° uniformly on [0° —r + ¢, b].

Next we proceed to check that F' : R x C — R3 is continuous in both variables. It is
obvious Fj and, in particular, F3 are continuous because given (&, (4,9, 7)) € R x C then
Fi(& (6,0, 7)) = () and F5(&, (¢,1, 7)) = 0. In this case, F} is the projection of the second
component and Fj is just the zero constant function. In the case of the second component
F5, the first term, h(¢(§)), is continuous because it is a composition of continuous functions,
the integral term is continuous as a result that one can show that it maps C3(R) into Cp(R)
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and, finally, the last term, R(§) is continuous because of the regularity of ¢ for £ € (—o0,0)
and finiteness is obtained as is explained above.

To study the existence of solutions for (B.2) starting at o = 0, we only need to prescribe
the values for (¢, 1, v)(€) at —r < £ < 0, since the history of ¥ (&) for £ < 0 is incorporated in
R(&) which we treat as a given function. To study the continuous dependence of solutions on
7 (or equivalently v) in a neighbourhood of 7%, we consider the following initial data

O'kEO, qbk—>¢0, ¢k—>1/)0, I/k—>7_%, as k — oo.

Note that the delicate point is that changing 7 (or v) influences the profile ¢(&), (&) = ¢/ (&),
for &€ < 0, hence, also F' through its dependence on R({). Therefore, we have to prove
continuous dependence of local solutions in Theorem 2.4 on 7, to justify the assumptions on

$(€), ¥(€) and F*.
Considering the behaviour of the travelling wave solution and its derivative at —oo we
know that for all v, = 1/7, > 0

lim ¢"(¢) = lim ¢ (&) =¢- and lim ¢*(¢) = lim ¢ (&) =0.

£——o0 E——o0 E——o0 ——o0

Therefore, by [3, Lemma 2| and for all fixed & > 0 natural number, there exists some §, =
log(1/k)/Ax such that

@) -6l <3, WFOI< 5, VE<&

Since it is know that

lim ¢°(6) = Hm ¢n,(§)=¢- and  lim ¢%(6) = lm ¢ (&) =0,

E——o0 §——o0

then by the triangle inequality we get that

6 - O < 7. WO - O] < 7, VE<&.

Now, for each fixed 1/k > 0, we can apply continuous dependence on 7 in the interval [{, 0]
taking as initial condition an arbitrary sequence of vy = 1/7% that converges to 1/7y as k — oo,
of =&, FF=F, ¢F = ¢, and Pk = d)’Tk Therefore, by the continuous dependence result we
yield that

Ver = > 0,3k > 0.k > ko |64 — 6O < ¢ and [H(E) ~ (O] < 1. VE € [60,0)

Note that since 7, — 19 as k — oo then for all 6, > 0 small, there exists some kg > 0 such
that for all k > kg, 7 € (10 — 0k, 70 + 0). If we define a new subsequence taking the values
vy, for k > ko and rename this subsequence again as {1y }ren, therefore, for this new sequence
and taking o* = 0 we conclude that

¢" (&) = ¢°(€), ¥ =), VE<0,

which is sufficient to apply Theorem B.1 of continuous dependence on 7 for the system (B.2)
in an arbitrary bounded interval [0, b] for any b > 0.
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B.2 The linearised equation

In this appendix we recall a way of solving implicitly the linear inhomogeneous equation:

d

"+ D[] + av = Q(n) ':%

(B.4)

with initial conditions

Y0t =Cy, Y'(07)=0Cy. (B.5)

The method is by using the Laplace transform and the computations can be found in e.g. [15]
and applying the Laplace transform L, yields

1
782 4+ 5%+ a

L(Y)(s) = (L@@)(s) + (15 + s H)p(07) + 79/(07))) (B.6)

where L(f)(s) = [5° e *f(n) dn. Using L(f % g)(s) = L(f)(s) L(g)(s), we deduce

754 571

(0 -1 o o1 1 Y S S
v =v(01)L (7’82+30‘—|—a>+7¢(0 )£ <7‘s2+sa+a>+£ (782+30‘+a> @

Define . .
> (n) and o(s):= Tsts (B.7)

T2 +s%+a’

TS+ S
=L
o) <732 +s5s%+a

Observing that lim, o+ v(n) = lims . s9(s) = 1 and

1 1 - B _1 B n
= (1= 50() = — (L)) — 0(07))

implies

1 1

- (_ £ _
£ <752—|—8a+a> (n) av(n).

Consequently,

lim v'(n) =0. (B.8)

n—0+

Writing the expression for ¢ in terms of v reads

0l = w0 )l - L")~ [ )R -v) dy. (8.9

a

For a > 0, let us sketch the computation of v(n), we recall that since this is the inverse
Laplace transform of 9(s), we have to compute:

1 754 571

v(n) = /B eN———— ds (B.10)

T omi 752+ 5% +q
where Br C C is a Bromwich contour:
Br:={s: Re(s) =0 >1 & Im(s) € (—o0,00)}. (B.11)

Moreover, we restrict to the principal representation of s, namely, here arg(s) € (—m,n].
Following the approach in [42] and [15] and denoting by s; and sy = 37 the zeros of 722 +
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2% + a = 0, which are the poles of the integrand in (B.10). The contribution to the integral
of these poles can be computed away from the Riemann surface cut (since a € (0, 1)) that is
the negative part of the real line. One can then split the integral as follows:

: o0 a—1
v(n) = asm(om)/o e " K(r)dr + 2Re (es 7—81+81al> , (B.12)

™ 2781 + as

1
(172 + a)? + 2(77r2 + a)r® cos(am) + r2e

K(r)=r""'K(r) with K(r)= (B.13)

The integral term is bounded since K € L((0,00)). The asymptotic behaviour of the integral
term for 7 — oo can be studied by a refined Watson’s Lemma in [70, p. 65] and [18, §4].
We note that the function K (r) is not differentiable at » = 0, but we have that ¢ > 0, the

properties K € L'((0,00)) and K = o(r®~!*¢) for r — 0 imply that L(K)(n) = o(n~*~¢) for
17 — oo. Using a Puiseux series expansion of K (r) for » — 0, allows to deduce for n — oo,

/ () dr= L o (B.14)
0 a= n

B.2.1 Small 7 expansions of the characteristic equations

Let us recall some results about the zeros of the functions
722402 —a for a,b>0, ac(0,1), (B.15)

and
722 4+b2%+a for a,b>0, aec(0,1), (B.16)

we can give the following result:

LEMMA B.2. For a € (0,1), consider the principal branch of z* (—m < arg(z) < 7). Then
(B.15) has exactly one positive real Toot and two complex conjugate roots with negative real
part, and (B.16) has exactly two complex conjugate roots with negative real part on the principal
branch of z¢.

The statement about (B.15) and (B.16) are proven in [3| and [15], respectively, using
variants of Rouche’s theorem.

Let us now compute the two term expansion of the roots of (B.15) and (B.16) for very
small values of 7. Observe that the characteristic equations of the linearised problems (for
Caputo type derivatives) are of one of these forms.

A regular expansion gives the real root for (B.15), in this case it is easy to obtain by
inserting the ansatz A = \g + 7A; + O(7?), and one gets that

)\—aclv—ga 2+ 0(r2). (B.17)

The complex conjugated roots are obtained by first performing the scaling A = 7‘ 2- a)\ and
inserting the ansatz A = \g + 72— 75 \; in the rescaled equatlon X2 4+ A — 757aq = 0. To

leading order one gets three zeros, namely \g = 0, ba—2 26”/ (@=2) and ba 2e¢~m/(a=2) " The
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first one corresponds to the real one already found, from the other two one then gets (in the
original scaling):

1 4p 1 1 1
= ba-zetima — + a 1_Q+O(1_2a> as T—0".

1 . 1 a—1 . _a—1
T2—« 2ba—2 eiZﬂ—a—2 _|_ ba—2 aei”'ra—2 T2-« T 2—«

The same approach gives the expansion of the zeros of (B.16) provided that a and b are
of order 1 as 7 — 07

U | a 1 1
z=ba2et e TR 1 1 —1 o1 =2 T 0 <12 as T —0".
= — i a—_ +ir&—= ESamie @
T2—« 2ba72e a—2 _|_ ba72 Qe a—2 72—« T 2—«a

(B.18)

B.2.2 Monotonicity of v for small values of 7

In this section we study the behaviour of v, v' and v”. The main idea here is that one can
absorb the non-monotone part of each function into the monotone part for 7 > 0 sufficiently
small. From [3, Lemma 13 (iii)|, we know that the three functions are uniformly bounded on
[0, 00), the first one by a constant independent of 7 and the other two by a constant dependent
of 7 which gets unbounded as 7 — 0*.

LEMMA B.3. Fora > 0 and 7 > 0, let v(n) be the function defined by (B.12)-(B.13) for
n > 0. Then for T > 0 sufficiently small, 0 < v(n) < 1, v'(n) < 0 for all n > 0. Moreover,
and there exists some Nip flex ~ /@2=) g5 1 0T, such that

U”(n) <0 fOT 0< n < TNinflex and U”(U) >0 fOT n> Tinflex-

1
Also, there exists some 1o ~ 72— as T — 07 such that

K'(r
—_—7 v’(n)w—nail) for all n>mng

with K (1), K'(1) ~ 72¢/2=%) g5 7 — 0.
Finally, for r <1 and n — 0, valid in a layer of order V2= we have

1 a 4_q

a

~1— L2 = —0

o) o T U aB-ae-—a2 @17
/ e 1 a3,
v Tn+(3—a)(2—a)7'277 as =0
d
" " a 1 e —

v'(n) ~ ——+ —1 as n—0

Proof. Considering the expression (B.12) of v(n), one can get the following upper and lower
bounds for the integral term:

[e%s) T.afl [e%e) Tafl
e dr < / e dr
/0 (172 + a)? + 2(77r2 + a)r cos(am) + r2e ~—Jo (772 4 a)? sin® ()
1 1
—_ () —.
~ a?sin?(ar) ( )770‘

(B.19)
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In order to get the first inequality, we rewrite the denominator as
(17 + a)® + 2(7r* + a)r® cos(am) + r** = ((7r? + a) cos(am) + TO‘)Q + (172 + a)?sin’ (o),

while the last one is obtained computing the minimum of the denominator which is attained
at zero and applying the change of variable nr = R. On the other hand, taking into account
that the integrand is non-negative and proceeding in the same way, one gets this lower bound,
forany 0 < A< B

- dr > .
A © (tr2 + a+r)? "= a(tB? +a+ B%)?

/B T,afl ean(Ba _ Aa)

/ e K (1) dr > (B.20)
0

We rewrite the second term in (B.12) as follows:

a—1

Re <esm7—51+51a_1> = eP" (C cos(qn) + Casin(qn)))

2751 + asy

thus p = Re(s1) < 0 and ¢ = Im(s;), and

a—1 a—1
) = Re <781+81) Cy — —Im (W)

a—1 a—1
2751 + as] 2751 + as]

With this notation, we apply the upper bound (B.19) in (B.12), to get (observe that
sin(am) > 0):

1
v(n) < Cr(a) — +2e"C(7),
n
with constants
()
asin(am)’

Cr(a) = C(r) = |Ci] + |Cal -

Observe that the maximum of the function C,.(a) +2n®eP"C(7) is attained at e = —a/p >
0, thus
1 (0%
v(n) < pr <Cr(oz) +2 <—Z> €aC<T)> . (B.21)

We observe that for 7 < 1 the constant C(7) is of order 772, We deduce this fact by
applying (B.18) of the Appendix B.2.1!.

! taking into account that 757 + s¥ = —a
—a a 2a® + a(2 — a)Re(s¥) _a_
Ci=Re[————% ) _R - =0(r7=7).
' e(—za—(’z—a)s?) e<2a+(2—a)5‘f) 20+ (2 - a)sg? S

To leading order, the sign of Re(s) ~ cos(ar/(a — 2))77%/?=%) as 7+ — 0" depends on a: positive when
a < 2/3, negative when a > 2/3, zero when o = 2/3.
We also have

Cr= (g ) = (s e ) = o = 00

which is negative to leading order as 7 — 0%, since sin(ar/(a — 2)) < 0 (see the expansion of s; with a = 1
in (B.18) and that Re(575¢!) = Re(s1597 1) ~ 772/~ (cos(m/(a — 2)) cos((a — 1)m/(a — 2)) + sin(7/(a —
2))sin((a — 1)7/(a —2))) + - = 7D cos(n/(a — 2) — (a — )7/ (a — 2)) = —7 /(7))
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This is a good estimate for sufficiently large n. For small and large values of 1 we have a
uniform, in 7 € [0, 1], upper bound. For example, we obtain:

/ooo TR dr < (12511112(0470 /o1 o /1OO (tr2 + a)1 sin®(ar) dr i
~ aa? 811112(a7r) * sin%om) /1 (7'7“21-i-a)2 ar (B.23)
~ aa? si1112(a7r) * VTa? siln2(a7r) /1/\5 (72 i— 1)2 4z = aa? sirllz(om) +0(r) (B.24)
so that, for all n > 0 for 7 < 1
v(n) < +2C(1)+ O(1). (B.25)

amasin(am)

The same bounds, clearly hold replacing v(n) by |v(n)|. Let us see that, indeed v(n) > 0
for all n if 7 is sufficiently small.
We also observe that although p < 0, in the limit 7 — 0™ we have the following behaviours:

nRe(s1) =0, if n< Tﬁ,

nRe(s1) - —C, if n~ rea

and )
nRe(s1) — —oo if n > 720,

In the third case we then have as a lower bound for v, using (B.20) with A = 0 and
B=1/n

1 [asin(an) 0t

ne — 2ePInC < ,

Uk < ear (T +an?+n?=)? Pt C(r) ) < v(n)

ot

T+an?+n

at Nmax = —/p = O(Tl/(2—a)) we have that, there exists 19 > Mmae With im, g+ 70/ Mmaz =
00, such that

Since the function 0 =ay2 is increasing and the minimum of the second term is attained

1 (asin(am) g >
0<% —2ePPpgC(r) | <w forall n>mng.
e ( car (1 +ang + )2 o C(7) ) < wv(n) 1210

We can improve this for 19 = Knmqee with K > 1 sufficiently large, with the estimate

0 < 1 <asin(aﬂ') g
cam (7 + ang +ng~°)

e 5~ 2ep’7m”n,‘fwa(7')> <w(n) forall n>n

since both terms are of order 72¢/(2=9) in that case, but the first has the freedom for K which
can be made large?.

2
o o 20/ (2a) K*

(7_ + an(Q) + 77(2]704)2 (1 + aa202K27—a/(2—a) + K2—aa2—a02—a)2 :

98



APPENDIX B. APPENDIX TO CHAPTER 2

More generally, from (B.20) with A = 0, take 0 < B < |p|, then,

_py (asin(ar) B n(-lni+B) )
‘ < 7T a(TB? + a+ B%)? € C(r) ) <wv(n),

so, for all n € (0,70)

_py (asin(am) B®
e
m  «(rB%2+a+ B®)

. 2c<r>) < o(n).

then we can choose B = O(1) as 7 — 0 to guarantee that the right-hand side is strictly
positive.
Observe that
: oo
v'(n) = — asmaen) o) / e "rK(r)dr
T 0
+2e?" ((pcos(qn) — qsin(gn))C1 — (psin(gn) + g cos(gn)C2)

, -1
_ _ asin(am) /OO e~ K (1) dr + Re (eiqnslTS“LS(ll) P
0

T 2781 + as?_l
3 [e.9]
asin(am _ - ; a
=— asinar) / e "MK (r)dr — Re | e ———— | .
™ 0 2781 + sy

Then, we have the lower bounds for v/ (obtained similarly to the upper bounds of v):

. 1 T(a+1) at+ I\
> — 2
v'(n) > e (aw sinar) + ) e C'(1) (B.26)
and
1 1

v'(n) > — —2C"(7)eP, (B.27)

2(1 — o) sin(amr) (a4 1)wasin(an)
where C'(7) = 2(|C1] + |Ca|)(|p| + |q]) = O(T_%) as 7 — 07 (we can even improve the first
term?).

We use now that for any 0 < A < B

e dr >
A € (72 + a + ro)? "= (o +1)(1B? + a + B*)?

(B.28)

00 5 B «a —nB Botl _ pgatl
/ e ""r*K (r)dr 2/ ! € ( )
0

3 Here we use for 7 < 1

o] @

oo 5 1 1 7“
Tr*K(r)dr < ————— “d d
/0 e MK (r)dr < a? sin®(arr) /0 roar /1 (172 + a)? sin? (o) "

L + L /00 o2 dy
= (a+ Da2sin®(ar) = 27asin’(an) J; '

We can also use:

[e1

oo ) 1—
/ e "r*K(r)dr < ;/ e 2 dr < 01
0 (am) Jo T

~ 2arsin?
or

[e3

oS} - ~ 1 oo B B 7]37
e "r*K(r)dr < 7/ e dr < C
/0 (r)dr < a?72 sin2(om) 0 - T2
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Taking A = 0 and B = 1/, we get that there exists nj > n,,,, = —(a + 1)/p such that, for
all 1) > g,

o 1 asin(am) (mp)* — 9ePTh ()L (1
() < no+t (e(a + D)7 (7 + a(ng)? + (np)>=)? 2670 (o)™ )> <0

Which can again be improved, as before, for 7 sufficiently small, for i, = K'n/,,,.. for some
K’ > 1 sufficiently large, so that for all n > n],

V' N 1 aSin(aﬂ-) (776)4 — 9¢P ! v (! atlon (o
() < = e (e(a+1)W(T+a(n6)2+(n6)2‘a)2 267 Ol C”><O‘

2a
In this case the term in brackets is also of the order 72-«.
For very small values of 1, we can take B = K'|p| and choose K’ > 1 large enough, so that
for 7 sufficiently small, we get that

asin(am) Bott
e(a+ 1)m (tB2 + a + B%)?

- 20’(7)) >0

observe that both terms are of the same order as 7 — 0, but making K’ large makes the first
larger. Thus, there exists K’ > 1 large enough so that for all 0 < n < (K'|p|)~! and for 7
small enough, we have

v'(n) < 0.

Apart from this, one can get the asymptotic behaviour at zero and the sign applying the
Initial Value Theorem in order to compute the limits of the corresponding Laplace transform
(see [12, Chapter 2| to get more information about Tauberian Theorems). First, assuming
that 7 > 0 is fixed, we obtain:

. . ) 75+ 5271
lmo(n) = lim s£(0)(s) = Nm s o =1,
o _ - i %% _
T v'(n) = Jm_s (sL£(0)(s) —0(0) = lim — ot =0
and
fi o”(n) = lim_s (8PL(0)(s) — 50(0) — 0(0)) = lim =0 %
7715{(1)1) " _s—}r-‘zloos 5 A v v _s—ir—I{looTSQ-i-So‘"i‘a_ T .

A next order correction can be obtained from the third derivative, and putting all together

we get the expansion
" a 1 a 9 o
1)(7])'\#—*4- — as N%O

thus there is a value 1,1, < 1 if 7 is sufficiently small such that V" (Min ﬂez) = 0 and has
11
Ninflex ~ (2 —)2=a72=a as 17— 0.

Then we deduce that

1 a 3_,

/ ~ — — B — 3 —)0
v (m) 777+ (3—@)(2—04)7‘277 o
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and

a 9 1 A By
S e B ¥ R T T g bl
These limits are valid as long as 1 < 1, fi¢; for 7 small enough.
From the linear equation satisfied by v, which is 7v” + D§[v] + av = 0 with v() > 0 and
v'(n) < 0 for all n > 0 if 7 is sufficiently small, we deduce that 70" + av > 0 for all n > 0
if 7 is sufficiently small. If initially v” < 0 and on the other hand v > 0 decreases for all 7,
then v” must change sign and the estimate around 7., and 7/, ., that are of order 71/(2=®)
as 7 — 0, imply that for 7 small enough this change of sign of v” occurs only once.
We observe that there is a boundary layer of size O(7'/(?~®)) as 7 — 0. In particu-
lar the behaviours obtained above are consistent for 1 ~ 7, Wwith the behaviour of the
corresponding solution vy of the linear problem when 7 = 0 as n — 0, since (see e.g. [42])

as n—0.

limwvo(n) =1 and vj(n) ~ —an®t as n— 0% .

n—0
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Appendix C

Appendix to Chapter 3

C.1 Proof of (3.29) for u,

In this appendix we show the lower bound satisfied by the solution of the regularised problem
(3.32). The upper bound is proved as in [30].

Before we proceed, we recall that since u, € Cy°((0,T") x R) the sequence {x;,}neny C R
such that

uy(t, Tn) — gicrelﬂgul,(t, ) as m—oo forany ¢>0,

satisfies that Oyu,(t,x,) — 0 as n — oo. This can be shown considering the case of the
supremum in [33, Theorem 2].

A related result to [33, Theorem 2| might be proved for the infimum with slight modifica-
tions in the proof. One has that for {z,},en C R and ¢ € CZ(R),

liminf, 500, D%[¢|(zyn) > 0 (C.1)

provided that ¢(x,) — inf cr p(x) as n — oo.

Let § € (0,T), we use the Taylor expansion of u,(t — 7,x2) on 7 € (0,6/2) centred at
t € (0,T) up to the second order. Then we substitute the equation (3.1) in the second term
and use the boundedness of |87u,| on (6,T) by some Cj; > 0 and the fact that |f](u,)| <
SUDy, [ sup{uo}sup{uo}] | ()| < M; for some M > 0. Finally, we get that

uy (t, ) >u,(t — 7,2) + 7 Opu, (t, ©) — Cf 12
> inIfRa uy(t — 7,1) — 7, (uy(t, 2))Opuy, (t, ) + 7 0. D uy (¢, )] (z) — C’é 72
S

> inlfé uy (t — 7, 2) — 7 My |0puy (t, )| + 7 0: D uy (t, )] (z) — C§ 2.
Te

Evaluation of the last inequality at © = x,, gives

uy(t, Tn) > inlfz&uy(t — 7, ) = TMy |0, (t, 20)| + 7 0D [y (t, )] (zn) — C5 72, (C.2)
re

hence, taking the limit n — oo in (C.2), we get

inf u, > inf u, (t — - G572 :
infu (t,m)_igRu (t—7,2)—Cs1 (C.3)
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We now observe that inf,ecg u,(t,r) € WH* (8, T), because it is Lipschitz continuous on
(6,T). Indeed, for ¢, ¢’ > 0

inf u, (t, ) — inf u,(t',2)| < sup ’u,, (t,z) — ,,(t/,x)‘ < sup |Opu, (¢, x)| |t — ),
z€R z€R z€R z€R

since dyu,, is bounded on (§,T) X R, we obtain Lipschitz continuity of inf,er u, (¢, z) in (4, 7).
Therefore, (C.3) implies that for all 0 < ¢/ <t < T,

— > 0. .
;Iel]%uy(t x) érelIfRu,/(t x) >0 (C4)

On the contrary, taking into account the mild formulation for u, and the fact that || K (¢, -)||L1(r) =
1, one obtains the following lower bound for u,(¢,z) and C' > 0,

v(t, ) >1nf uo/K (t,z d:[:—/ O K (t * fu(uy(s,-))(z)ds
> inf ug — sup sup|fy(uy(s,z))| / [0 K (t = 5,) |1 (w) ds
z€R s€(0,t) zER

Zinfuo—C'/
zeR t—S 1+a

= inf ug — Cti+a.
T€ER
Finally, we get the desired lower bound for u, using the previous inequality, (C.4) and taking
the limit ¢’ — 0:

- .

v v - .

uy(t, :J:)>1nfu(t x) > inf u, (t',z) > inf ug — C (') T+« — inf ug
T€R z€eR z€R z€eR

C.2 [P-regularity of the mild solution

We sketch the proof of Proposition 3.11, which is analogous to that of [45, Proposition 3.1].

ProposITION C.1 (Mild solution’s LP-regularity). Let u be the unique mild solution of (3.1)
with ug € L®(R) N LY(R), then dyu € C((0,00), LP(R)) and u € C((0,00), LP(R) N H*P(R))
forany s <1+ a+min{a,q— 1} and 1 < p < .

Proof. The proof is a bootstrap argument. One starts with some regularity of u on the right
hand side of the mild formulation and proves that it is slightly more regular. This enables to
improve the initial hypothesis on the regularity of u and proceed recursively.

Here ug € L°°(R) N LY(R), then, by Theorem 3.9, u € C([0, 00), L'(R)) N Cy((0, 00) x R).
This implies that |u]q*1% € ([0, 00), LY(R))NCy((0, 00) xR) as well. Moreover, u(t,-) € LP(R)
for any p > 1 for ¢t > 0. Then we only have to prove that for any ¢t > 0, u(t,-) € H*(R).

Let us fix T > 0. First, one shows that u € C((0,T), LP(R) N H*P(R)) for any 0 < s < a
and 1 < p < co. Thus we have to show that ||[D|*[u(t,-)]||L»®) < oo for any 0 < s < o and
1 < p < co. From the mild formulation, we obtain that

[ DIfu(t, ))(z) = [DIPIK(E, )] * uo(x /ID\ [0 (t = 0,)] * (|u(o, )| u(o, ) /q) do
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Here we have used that (see [32, Lemma 5.1|)

t t
[DJ? [/ O K(t —0,) * f(u(o,-)) da] (z) = / [DI” [0:K(t — 0,)] * f(u(o,-)) do.
0 0
Then, we have the following estimate:

D[, ey < MDPEE ) 1) l[woll o)
s C.5
/ IIDIP[0x K (t — o, )| 1wy llulo, )/ all o) do < C(T) T+, (G-5)

for some C(T") > 0. Here we have used the third and fourth estimates of Lemma 3.6 and that
lu(o,))|? € LP(R) for p > 1 (since u(o,-) € L*®(R) N L'(R)). The inequality (C.5), then,
implies that ||| D]*[u(t,-)]||L»(r) < 00, provided that 0 < s < a for all ¢ € (0, 7).

For larger values s > «, we let s1 and so such that 0 < 51 < @, 0 < s9 < 1 and s = s1 + s9.
Now, we apply |D|*[:] to both sides of (3.28) to get, for some C(T") > 0

Dt Nl e @) <IDPEE Il L) luolle )

+ [ NDE 0K = el I DI e Ml dr (g

__s t _1dsy
<C(T) t THe +/O (t— o) T ||[D*2[u(0, )]l 1o(ay

Here, before applying Young’s inequality we perform integration by parts (a result in the spirit
of Lemma 3.4, see e.g. [45]), to get the first inequality (observe that the functions involved
are in L?(R)) and Lemma 3.5 (i) with 7 = p, p = co and ¢ = p. We have also used the third
and fourth estimates of Lemma 3.6.

Now, if

S2

D2 [ult, N zr@) St Vi e (0,T), (C.7)
there exist C(T") > 0 such that

DI u(t, )l oy < C(T)E e, Vit € (0,7). (C.8)

In order to obtain (C.7) we can repeat the argument for so (which we can write as so = s34+ s4
with s3 < o and s4 < 1), and we indeed get (C.7), provided the same is true but replacing so
by s4, and so on. Then, after a finite number of steps of this recursive argument one gets that
son, < a and hence (C.7) is indeed satisfied with sg replaced by sa,, and the inequality then
follows for the previous steps. This proves that for any s € (0,1 4+ a) and any 1 < p < oo,
u € HSP (R), more precisely, (C.8) holds with this s.

Let now s = s1 + s2 with 0 < s1 < a and 0 < sy < min{a,q — 1}, let us show that
|D|*[0yu(t, )] € LP(R) for all ¢t > 0.

Applying |D|*[-] to the derivative of the mild solution and computing the LP-norm we
obtain that,

D[z u(t, Nl zr @) < [DI° [0 (¢, )| 1wy llwol| Lr )

/ [1DI™ 0K (t = o, Ny NP2 [0a(Juo, )"~ (o, ) [@)] ey do (o g)
< / (t — o)~ = |DI* [0u(Julo, )" u(o, ) /g] [l o) do
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where we have used integration by parts for the fractional Laplacian, Lemma 3.6, that u(¢,-) €
L®(R)N L*(R) and (C.8).

Now, the second term in (C.9) is estimated using Lemma 3.5 (ii): for any 1 < p1,pe < 00
such that }% = p% + p%, we have

I1D[*2 [Ju(o, )T~ Dau(o, )] ey SNDI[(ulo, )T o ) 10zu(0, ) o2 )
+ 11D [0zu(o; )l ey (o, )| Lo r)

We observe also that (C.8) with s € [1,« + 1) implies that for any s2 € [0, @)

1+s

1D [0aut, Nl St T, VEe (0,T). (C.10)

We, therefore, get that

2+s
||D]*[0x U]HLP (R) <t~ i 1 Eh

t Itsg L (C.11)
+ [ =) R T 1D a1 s ey o
It remains to estimate the last term in (C.11): for sg, 5 > 0 such that
0 < s9 <min{qg— 1,1},
we can apply Lemma 3.5 (iii) to get the following bound,
I1DI2 [l | por gy < 1IDIP[ul1 205 Il Fllirm (C.12)

where p% = r16 —|— = and 79 ( = 1) > > 1. Taking 7o > ¢ — 1 — s2/3, the choice of ri, 8

and p; are guaranteed as it is shown in [45, Proposition 3.1]. On the other hand, for 5 < 1 we
have the estimate (C.8) for s replaced by and p replaced by r;. Therefore, combining these
last estimates on (C.11), we get that there exists a constant C'(T") > 0 such that

s t Lts __B s
D Dot Loy St 1o + 4 12ia“Jr/(t—a)‘uala‘liaa e h do <t Te. (C.13)
0

O]
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