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Abstract

Gradient schemes is a framework that enables the unified convergence analysis of many
numerical methods for elliptic and parabolic partial differential equations: conforming and
non-conforming Finite Element, Mixed Finite Element and Finite Volume methods. We show
here that this framework can be applied to a family of degenerate non-linear parabolic equa-
tions (which contain in particular the Richards’, Stefan’s and Leray—Lions’ models), and we
prove a uniform-in-time strong-in-space convergence result for the gradient scheme approxi-
mations of these equations. In order to establish this convergence, we develop several discrete
compactness tools for numerical approximations of parabolic models, including a discontinu-
ous Ascoli-Arzela theorem and a uniform-in-time weak-in-space discrete Aubin-Simon theorem.
The model’s degeneracies, which occur both in the time and space derivatives, also requires
us to develop a discrete compensated compactness result.
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1 Introduction

1.1 Motivation

The following generic nonlinear parabolic model

op) —div (a(z,v(u), V((w))) = f in Qx (0,7),
B)(x,0) = B(uini) () in €, (1)
¢@) =0 on 99 x (0,T),

where 3 and ¢ are non-decreasing, v is such that v’ = /¢’ and a is a Leray—Lions operator, arises
in various frameworks (see next section for precise hypotheses on the data). This model includes

1. The Richards model, setting ((s) = s, v = and a(x,v(u), V((w)) = K(z, 8(u))Vu, which
describes the flow of water in a heterogeneous anisotropic underground medium,
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2. The Stefan model [8], setting G(s) = s, v = (, a(x,v(u), V{(u)) = K(z,((u))V{(a), which
arises in the study of a simplified heat diffusion process in a melting medium,

3. The p—Laplace problem, setting 8(s) = ((s) = v(s) = s and a(z, v(7), V{(1)) = |Vu|P~?Va,
which is involved in the motion of glaciers [37] or flows of incompressible turbulent fluids
through porous media [16].

General Leray—Lions operators a(x, s, &) have growth, monotony and coercivity properties
(see (2f)~(2h) below) which ensure that —div(a(x,w,V-)) maps Wy (Q) into W17 (Q),
and thanks to which this differential operator is viewed as a generalisation of the p-Laplace
operator.

The numerical approximation of these models has been extensively studied in the literature —
see the fundamental work on the Stefan’s problem [48] and [51, 30] for some of its numerical
approximations, [46, 33] for the Richards’ problem, and [19, 23] and references therein for some
studies of convergence of numerical methods for the Leray—Lions’ problem. In [52], fully discrete
implicit schemes are considered in 2D domains for the problem d;e — Au = f, e € B(u) with 8 a
maximal monotone operator; error estimates are obtained and the results are relevant, e.g., for the
Stefan problem and the porous medium equation.

More generally, studies have been carried out on numerical time-stepping approximations of non-
linear abstract parabolic equations. In [43] the authors study the stability and convergence prop-
erties of linearised implicit methods for the time discretization of nonlinear parabolic equations in
the general framework of Hilbert spaces. The time discretisation of nonlinear evolution equations
in an abstract Banach space setting of analytic semigroups is studied in [38]; this setting covers
fully nonlinear parabolic initial-boundary value problems with smooth coefficients. [3] deals with
a general formulation for semi-discretisations of linear parabolic evolution problems in Hilbert
spaces; this time-stepping formulation encompasses continuous and discontinuous Galerkin meth-
ods, as well as Runge Kutta methods. The study in [3] has been extended in [2] to semi-linear
equations, i.e. with the addition of a right-hand side which is locally Lipschitz-continuous with
respect to the unknown. In the same directions, we also quote [42, 44, 45, 49, 39] for Runge-Kutta
time discretizations of linear and quasilinear parabolic equations (reaction-diffusion, Navier-Stokes
equations, etc.). Multisteps methods have also been considered, see e.g. [50].

However, most of these studies are only applicable under regularity assumptions on the solution
or data, and to semi-linear equations or semi-discretised schemes. None deals with as many non-
linearities and degeneracies as in (1). Moreover, the results in these works mostly yield space-time
averaged convergences, e.g. in L?(Q x (0,7T)). Yet, the quantity of interest is often not % on
Q x (0,7) but w at a given time, for example ¢ = T'. Current numerical analyses therefore do not
ensure that this quantity of interest is properly approximated by numerical methods.

The usual way to obtain pointwise-in-time approximation results for numerical schemes is to prove
estimates in L>°(0,T; L*(Q)) on u — %, where u is the approximated solution. Establishing such
error estimates is however only feasible when uniqueness of the solution @ to (1) can be proved,
which is the case for Richards’ and Stefan’s problems (with K only depending on x), but not
for more complex non-linear parabolic problems as (1) or even p-Laplace problems. It moreover
requires some regularity assumptions on @, which clearly fail to hold for (1) (and simpler p-Laplace
problems); indeed, because of the possible plateaux of 8 and ¢, the solution’s gradient can develop
jumps.

The purpose of this article is to prove that, using Discrete Functional Analysis techniques (i.e. the
translation to numerical analysis of nonlinear analysis techniques), an L>(0,T; L?(Q)) convergence
result can be established for numerical approximations of (1), without having to assume non-
physical regularity assumptions on the data. Note that, although Richards’ and Stefan’s models
are formally equivalent when B and ( are strictly increasing (consider 3 = (~! to pass from



one model to the other), they change nature when these functions are allowed to have plateaux.
Stefan’s model can degenerate to an ODE (if ¢ is constant on the range of the solution) and
Richards’ model can become a non-transient elliptic equation (if 5 is constant on this range). The
innovative technique we develop in this paper is nonetheless generic enough to work directly on
(1) and with a vast number of numerical methods.

That being said, a particular numerical framework must be selected to write precise equations and
estimates. The framework we choose is that of gradient schemes, which has the double benefit
of covering a vast number of numerical methods, and of having already been studied for many
models — elliptic, parabolic, linear or non-linear, possibly degenerate, etc. — with various boundary
conditions. The schemes or family of schemes included in the gradient schemes framework, and to
which our results therefore directly apply, currently are:

e Galerkin methods, including conforming Finite Element schemes,

e finite element with mass lumping [12],

e the Crouzeix-Raviart non-conforming finite element, with or without mass lumping [14, 27],
e the Raviart-Thomas mixed finite elements [9],

e the vertex approximate gradient scheme [31],

e the hybrid mimetic mixed family [22], which includes mimetic finite differences [10], mixed
finite volume [20] and the SUSHI scheme [29],

e the discrete duality finite volume scheme in dimension 2 [40, 5], and the CeVeFE-discrete
duality finite volume scheme in dimension 3 [13],

e the multi-point flux approximation O-method [1, 25].

We refer the reader to [21, 23, 28, 34, 32| for more details. Let us finally emphasize that the
unified convergence study of numerical schemes for Problem (1), which combines a general Leray—
Lions operator and nonlinear functions § or ¢, seems to be new even without the uniform-in-time
convergence result.

The paper is organised as follows. In Section 1.2, we present the assumptions and the notion of
weak solution for (1) and, in Section 1.3, we give an overview of the ideas involved in the proof
of uniform-in-time convergence. This overview is given not in a numerical analysis context but in
the context of a pure stability analysis of (1) with very little regularity on the data, for which the
uniform-in-time convergence result also seems to be new. Section 2 presents the gradient schemes
for our generic model (1). We give in Section 3 some preliminaries to the convergence study, in par-
ticular a crucial uniform-in-time weak-in-space discrete Aubin-Simon compactness result. Section
4 contains the complete convergence proof of gradient schemes for (1), including the uniform-in-
time convergence result. This proof is initially conducted under a simplifying assumption on g
and (. We demonstrate in Section 5 that, in the case p > 2, this assumption can be removed
thanks to a discrete compensated compactness result. We also remark in this section that our
results apply to the model considered in [52]. An appendix, Section 6, concludes the article with
technical results, in particular a generalisation of the Ascoli-Arzela compactness result to discon-
tinuous functions and a characterisation of the uniform convergence of a sequence of functions;
these results are critical to establishing our uniform-in-time convergence result. We believe that
the Discrete Functional Analysis results we establish in order to study the approximations of (1)
— in particular the discrete compensated compactness theorem (Theorem 5.4) — could be critical
to the numerical analysis of other degenerate or coupled models of physical importance.

Note that the main results and their proofs have been sketched and illustrated by some numerical
examples in [24], for a(x,v(u), V{(u)) = V{(u) and 5 =1d or ¢ = Id.



1.2 Hypotheses and weak sense for the continuous problem
We consider the evolution problem (1) under the following hypotheses.

) is an open bounded subset of R? (d € N*) and T > 0, (2a)
¢ € C°(R) is non-decreasing, Lipschitz continuous with Lipschitz constant L¢ > 0,

¢(0) = 0 and, for some My, My > 0, |¢(s)| > Mo|s| — M, for all s € R. (2b)
B € C°(R) is non—decreasing, Lipschitz continuous with Lipschitz constant Lg > 0,
(2¢)
and 5(0) = 0.
vseR, vl = [ C@F@da (24)
0
a : QxR xR?— R?is a Carathéodory function (2e)

(i.e. a function such that, for a.e. x € Q, (s,€) — a(x,s,£) is continuous and, for any (s,€&) €
R x R, z + a(x, s, £) is measurable) and, for some p € (1, +00),
Ja € (0, +00) : a(x,s,&) &> al€|P, for ae. x € Q, Vs € R, V&€ € RY, (2f)
(a(x,s,€) —a(x,s,x)) (€ —x) >0, forae xcQ, Vs cR, V& x € RY, (2g)
Ja e L' (Q), Ip € (0,400) :

la(z, s,€)| <a(x) + pl€|P~?, for ae. z €Q, Vs €R, V&€ € RY (2h)
We also assume, setting p’ = % the dual exponent of the p previously introduced,
uini € L2(Q), f € LP(Q x (0,T)). (2i)

We denote by Rg the range of 3 and define the pseudo-inverse function f, : Rg — R of 3 by

inf{t e R|B(t) =s} ifs>0,
Vs € Rg, Br(s) = 0 if s =0, (3)
sup{t e R|B(t) =s} ifs<0,
= closest t to 0 such that (t) = s.

Since §(t) has the same sign as ¢, we have 8, > 0 on Rg NRT and 3, < 0 on RgNR~. We then
define B : Rg — [0, 00| by

B(z) = / C(Bu(s)) ds.

Since S, is non-decreasing, this expression is always well-defined in [0, c0). The signs of S, and ¢
ensure that B is non-decreasing on Rg N R and non-increasing on Rg NR™, and therefore has
limits (possibly +oc) at the endpoints of Rs. We can thus extend B as a function defined on Rp
with values in [0, +00].

The precise notion of solution to (1) that we consider is the following;:

we LP(0,T; L7(Q)), () € LP(0,T; Wy P(Q)),
B(B(@)) € L>(0,T; LY(Q)), A(@) € C([0,T]; L*(Q)-w), 8:8(w) € L¥ (0, T; W~1#(Q)),
ﬁ(g)('a 0) = B(uini) in L*(2),

| OB@ 0.7 gt 4)

g T
+/0 /Q a(w,l/(u(iv,t))aVC(u)(w,t)) -Vo(x, t)dedt = /0 A f(x, t)v(x, t)dedt ,
VT € LP(0; T; WP ().




where C([0,7T]; L?(Q2)-w) denotes the space of continuous functions [0, 7] — L?(€2) for the weak-*
topology of L?(Q2). Here and in the following, we remove the mention of € in the duality bracket

(- '>W*1vP',W01’p = { '>W*1vP'(Q),W01’p(Q)'

Remark 1.1 The derivative 0;3() is to be understood in the usual sense of distributions on
Q% (0,T). Since the set T ={>¢_ @i(t)vi(z) : ¢ €N, p; € C(0,T),vi € C*(Q)} of tensorial
functions in C°(2 x (0,T)) is dense in LP(0,T; W, "(2)), one can ensure that this distribution
derivative 8;3(@) belongs to LP' (0, T; W1 (Q)) = (LP(0,T; W, ()’ by checking that the linear

form
T
¢ €T = (9BT),¢)p 0 = —/ B(u)(x,t)0wp(z, t)dadt
o Jao
is continuous for the norm of LP(0,T; Wy P (Q)).

Note that the continuity property of 3(%) in (4) is natural. Indeed, since 3(u) € L>(0,T; L*(Q))
(this comes from B(8(w)) € L*(0,T; L'(R2)) and (26)), the PDE in the sense of distributions shows
that for any p € C2°(Q) the mapping T, : t — (B(%)(t), p) 12 belongs to W1(0,T) c C([0,T]). By
density of C2°(2) in L?*(2) and the integrability properties of 3(u), we deduce that T, € C([0,T7])
for any ¢ € L?(2), which precisely establishes the continuity of A(w) : [0,7] — L*(Q)-w.

This notion of () as a function continuous in time is nevertheless a subtle one. It is to be
understood in the sense that the function (x,t) — [(u(x,t)) has an a.e. representative which
is continuous [0, 7] + L?*(2)-w. In other words, there is a function Z € C([0,T]; L*(Q)-w) such
that Z(t)(x) = B(u(x,t)) for a.e. (x,t) € Q x (0,7). We must however make sure, when dealing
with pointwise values in time, to separate Z from S(u(-,-)) as B(u(-,t1)) may not make sense for
a particular t; € [0,7]. That being said, in order to adopt a simple notation, we will denote
by B(@)(-,-) the function Z, and by S(u(-,-)) the a.e.-defined composition of 8 and w. Hence,
it will make sense to talk about B(u)(-,t) for a particular ¢; € [0,7], and we will only write
B(m)(x,t) = B(u(x,t)) for a.e. (x,t) € Q x (0,T). Note that from this a.e. equality we can ensure
that B(u)(-,-) takes its values in the closure Rp of the range of 3.

1.3 General ideas for the uniform-in-time convergence result

As explained in the introduction, the main innovative result of this article is the uniform-in-
time convergence result (Theorem 2.16 below). Although it’s stated and proved in the context
of numerical approximations of (1), we emphasize that the ideas underlying its proof are also
applicable to theoretical analysis of PDEs. Let us informally present these ideas on the following
continuous approximation of (1):

Wp(u.) — div (a-(x,v(u:),V((u:))) = f inQx(0,7),
ﬁ(ﬂa)(w’ 0) = B(Uini)(m) in €, (5)
C(m:)=0 on 09 x (0,7

where a. satisfies Assumptions (2e)—(2h) with constants not depending on € and, ase¢ — 0, a- — a
locally uniformly with respect to (s, £).

We want to show here how to deduce from averaged convergences a strong uniform-in-time conver-
gence result. We therefore assume the following convergences (up to a subsequence as e — 0), which
are compatible with basic compactness results that can be obtained on (%.). and also correspond
to the initial convergences (18) on numerical approximations of (1):

B(u.) — B(u) in C([0,T); L*(Q)-w), v(u.) — v(u) strongly in L*(Q x (0,7)),
(@) — ¢(m) weakly in LP(0,T; W, *(Q)), / (6)
a(-,v(u.),V((.)) = a(-,v(a), V((@)) weakly in LP (Q x (0,7))%.



We will prove from these convergences that, along the same subsequence, v(u.) — v(u) strongly
in C([0,T7]; L*(Q)), which is our uniform-in-time convergence result.

We start by noticing that the weak-in-space uniform-in-time convergence of 5(u.) gives, for any
To € [0,T] and any family (7:).~o converging to Ty as ¢ — 0, 5(u.)(Tz, ) — (@) (Tp, -) weakly in
L?(2). Classical strong-weak semi-continuity properties of convex functions (see Lemma 3.4) and
the convexity of B (see Lemma 3.3) then ensure that

e—0

[ B @, T)de < mist [ B3 @, T.)de ™
Q Q

The second step is to notice that, by (2g) for a,

/0 E /Q (a2 (-, (L), VL)) — ac (- v(@.), V@) - [VC(@) — V@) dedt > 0.

Developing this expression and using the convergences (6), we find that

T To
hmlnf/ /Qas v (Te), V((Te)) - V((Tae) (. t) da:dt>/ / ), V((u))-V{(u)dedt. (8)

e—0

We then establish the following formula:

/QB(ﬁ(uE(w,TE)))dw+/o /Qag(w,z/(ﬂg(:v,t)),VC(EE)(m,t))-VC(EE)(m,t)d:Bdt

:/Q (B(uini(x dm+/ /f x,t)((u:)(x, t)dedt. (9)

This energy equation is formally obtained by multiplying (5) by ((u.) and integrating by parts,
using (B o )" = (B’ (see Lemma 3.3); the rigorous justification of (9) is however quite technical —
see Lemma 3.6 and Corollary 3.8. Thanks to (8), we can pass to the limsup in (9) and we find,
using the same energy equality with (@, a,Tp) instead of (@, ac,T:),

timsup [ B3 ) < [ B(S(a(a. 7)da. (10)
e—0 Q Q

Combined with (7), this shows that [, B(8(t.(x,T.)))dxe — [, B(B(u(x,Tp)))dz. A uniform
convexity property of B (see (28)) then allows us to deduce that v(u. (-, T:)) — v(u(-, Tp)) strongly
in L?(Q) and thus that v(u.) — v(u) strongly in C([0,T7]; L*()) (see Lemma 6.4).

Remark 1.2 A close examination of this proof indicates that equality in the energy relation (9)
is not required for u.. An inequality < would be sufficient. This is particularly important in the
context of numerical methods which may introduce additional numerical diffusion (for example due
to an implicit-in-time discretisation) and therefore only provide an upper bound in this energy
estimate, see (42). It is however essential that the limit solution @ satisfies the equivalent of (9)
with an equal sign (or >).

2 Gradient discretisations and gradient schemes

2.1 Definitions

We give here a minimal presentation of gradient discretisations and gradient schemes, limiting
ourselves to what is necessary to study the discretisation of (1). We refer the reader to [21, 31, 23]
for more details.



A gradient scheme can be viewed as a general formulation of several discretisations of (1), that are
based on a nonconforming approximation of the weak formulation of the problem. This approxi-
mation is constructed by using discrete space and mappings, the set of which are called a gradient
discretisation.

Definition 2.1 (Space-Time gradient discretisation for homogeneous Dirichlet bound-
ary conditions)

We say that D = (Xp.o,p, Vo, Ip, (t7),—0
homogeneous Dirichlet boundary conditions if

N) is a space-time gradient discretisation for

.....

1. the set of discrete unknowns Xp g is a finite dimensional real vector space,

2. the linear mapping p : Xpo — L®(Q) is a piecewise constant reconstruction operator in
the following sense: there exists a set I of degrees of freedom and a family (2;)icr of disjoint
subsets of Q such that Xpo =R, Q = Uier Qi and, for all v = (u;)icr € Xpo and alli € I,
Ipu = u; on €,

3. the linear mapping Vp : Xpo — LP(Q)? gives a reconstructed discrete gradient. It must be
chosen such that |[Vp - || Lr(qye is a norm on Xp o,

4. Ip : L*(Q) = Xpo is a linear interpolation operator,
510 =0 <tM <@ < <t =T,

We then set &"T2) = t(n+1) _ ¢(n) forn=20,....,N —1, and &p = max,—o,. N—_1 &3 We
define the dual semi-norm |w|.p of w € Xpo by

|w|x,p = sup {/ Mpw(x)Ipz(x)de : z € Xpo, ||sz||Lp(Q)d = 1} . (11)
Q

Remark 2.2 (Boundary conditions) Other boundary conditions can be seamlessly handled by
gradient schemes, see [21].

Remark 2.3 (Nonlinear function of the elements of Xp o) Let D be a gradient discretisa-
tion in the sense of Definition 2.1. For any x : R — R and any u = (u;)icr € Xp,o, we define
xr(u) € Xpo by xr(u) = (x(u;))ier- As indicated by the subscript I, this definition depends on the
choice of the degrees of freedom in Xp . That said, these degrees of freedom are usually canonical
and the index I can be dropped. An important consequence of the fact that Ilp is a piecewise
constant reconstruction is the following:

VX :R—=R,Vue Xpo, Ipx(u)=xTpu). (12)

It is customary to use the notations I1p and Vp also for space-time dependent functions. Moreover,
we will need a notation for the jump-in-time of piecewise constant functions in time. Hence, if
(v(”))n:() ,,,,, N C Xpo, we set

for a.e. € Q, Mpv(z,0) = pv®(z) and, ¥n =0,...,N — 1, Vt € (¢t ¢(+D],
pv(x,t) = HDv(nJrl)(m)’ Vou(x,t) = va("“)(m)

s (n+1) __  (n) (13)
and dpo(t) = 5g1+2)1) =2 Y

pressya

If D = (Xp,,1p,Vp, Ip, (t(”))nzo _____ ~) is a space-time gradient discretisation in the sense of Def-
inition 2.1, the associated gradient scheme for Problem (1) is obtained by replacing in this problem



the continuous space and mappings with their discrete ones. Using the notations in Remark 2.3, the
implicit-in-time gradient scheme therefore consists in considering a sequence (u(™),—o
such that
0)

.....

u(9) = Tpugy and, for all v = (v(™),—;

T
| Wososte. otou(a, ) + ala. Tov(u) @.1), Voo, ) - Voo(e, )] dede
0 Q (14)

.....

= / f(x, ) pov(x, t)dedt.
0o Jo

Remark 2.4 (Time-stepping) Scheme (14) is implicit-in-time because of the choice, in the def-
initions of Ilp and Vp in (13), of vV when t € (t™),t*TD]. As a consequence, u™ 1) appears
in a(x,-,-) in (14) for t € (£, t+TV]. Instead of a fully implicit method, we could as well con-
sider a Crank-Nicolson scheme or any scheme between those two (0-scheme). This would consist
in choosing 0 € [1,1] and in replacing these terms u ) with w9 = gu+ 4 (1 — )™ . All
results established here for (14) would hold for such a scheme. We refer the reader to the treatment
done in [23] for the details.

2.2 Properties of gradient discretisations

In order to establish the convergence of the associated gradient schemes, sequences of space-
time gradient discretisations are required to satisfy four properties: coercivity, consistency, limit-
conformity and compactness.

Definition 2.5 (Coercivity) If D is a space-time gradient discretisation in the sense of Defini-
tion 2.1, the norm of Illp is denoted by

11 p
Cp— max Jpvllive
vexp,o\{0} |[VoullLr (o

A sequence (Dy)men of space-time gradient discretisations in the sense of Definition 2.1 is said
to be coercive if there exists Cp > 0 such that, for any m € N, Cp, < Cp.

Definition 2.6 (Consistency) If D is a space-time gradient discretisation in the sense of Defi-
nition 2.1, we define

Vi € LX(Q) N Wy P(Q), Sp(p) = min (|[Mpw — || macra (@) + [[Vow = VellLo(e) - (15)

weXp,o

A sequence (Dy)men of space-time gradient discretisations in the sense of Definition 2.1 is said
to be consistent if

o for all ¢ € L2(Q) N WaP(Q), Sp, (¢) — 0 as m — oo,
o for all o € L*(Q), lp, Ip, ¢ — ¢ in L*(Q) as m — oo, and
e &p, — 0 asm — oo.

Definition 2.7 (Limit-conformity) If D is a space-time gradient discretisation in the sense of
Definition 2.1 and WV (Q) = {p € LY (Q)? : divep € LP (Q)}, we define

(16)

/ (Vpu(z) - p(x) + Mpu(x)dive(x)) dr
Y € W' (Q , W =  max & )
P ( ) D("p) weXp o\{0} HVDU”LP(Q)d

A sequence (Dy)men of space-time gradient discretisations in the sense of Definition 2.1 is said
to be limit-conforming if, for all ¢ € WIVP(Q), Wp, () — 0 as m — co.



Remark 2.8 The convergences Sp,, — 0 on L(Q) N WyP(Q) and Wp,, — 0 on WP (Q) only
need to be checked on dense subsets of these spaces [21, 31].

Definition 2.9 (Compactness) If D is a space-time gradient discretisation in the sense of Def-
inition 2.1, we define

[Hpv(- + &) — pol|1r(re)

VEeRY, T = max
€ D(é) veXp,0\{0} ||VD’U||LP(Q)d

)

where IIpv has been extended by 0 outside Q.
A sequence (Dy)men of space-time gradient discretisations is said to be compact if

lim sup Tp,, (€§) = 0.
€=0meN

We refer the reader to [23, 21] for a proof of the following lemma.

Lemma 2.10 (Regularity of the limit) Let (D,,)men be a sequence of space-time gradient dis-
cretisations, in the sense of Definition 2.1, that is coercive and limit-conforming in the sense of
Definitions 2.5 and 2.7. Let, for any m € N, v,,, = (v%l))nzo,___71vm C Xp,, 0 be such that, with the
notations in (13), (Vp, Um)men is bounded in LP(Q x (0,T))%.

Then there exists v € LP(0,T; Wol’p(Q)) such that, up to a subsequence as m — oo, llp, v, — v
weakly in LP(2 x (0,T)) and Vop,, vm — Vo weakly in LP(Q x (0,T))<.

2.3 Main results

Uniform-in-time convergence of numerical solutions to schemes for parabolic equations starts with
a weak convergence with respect to the space variable. This weak convergence is then used to prove
a stronger convergence. We therefore first recall a standard definition related to the weak topology
of L?(Q) (we also refer the reader to Proposition 6.5 in the appendix for a classical characterisation
of the weak topology of bounded sets in L?()).

Definition 2.11 (Uniform-in-time L?(2)-weak convergence) Let (-, ) 12() denote the inner
product in L*(2), let (um)men be a sequence of functions [0, T] — L*(Q) and letw : [0,T] — L(£2).
We say that (um)men converges weakly in L*()) uniformly on [0,T] to u if, for all ¢ € L?(Q), as
m — oo the sequence of functions t € [0,T] — (um(t),9)r2(q) converges uniformly on [0,T] to the
function t € [0,T] — (u(t), ) r2(q)-

Our first theorem states weak or space-time averaged convergence properties of gradient schemes for
(1). These results have already been established for Leray—Lions’, Richards’ and Stefan’s models,
see [23, 28, 32]. The convergence proof we provide afterwards however covers more non-linear
model and is more compact than the previous proofs.

Theorem 2.12 (Convergence of gradient schemes) We assume (2) and we take a sequence
(Din)men of space-time gradient discretisations, in the sense of Definition 2.1, that is coercive,
consistent, limit-conforming and compact (see Section 2.2). Then for any m € N there exists a
solution u,, to (14) with D = D,,.

Moreover, if we assume that

(VseR, B(s)=s) or (VseR, {(s)=s), (17)



then there exists a solution u to (4) such that, up to a subsequence, the following convergences hold
as m — 0o:

Up,, Blum) — B(W) weakly in L2(Y) uniformly on [0,T] (see Definition 2.11),

Up, v(um) — v(T) strongly in L*(Q x (0,7)), 18
Tp. C(um) — C(7) weakly in LP(Q x (0,T)), (18)
Vo, ((um) — V() weakly in LP(Q x (0,7))4.

Remark 2.13 Since |v| < L¢|B| and |v| < Lg|¢|, the L*°(0,T; L*(2)) bound on Up,, B(um) and
the LP(Q x (0,T)) bound on Ilp, ((um) (see Lemma 4.1 and Definition 2.5) shows that the strong
convergence of Ilp_  v(uy,) s also valid in L9(0,T; L"(Q)) for any (q,r) € [1,00) x [1,2), any
(g,7) € [1,p)? and, of course, any space interpolated between these two cases.

Remark 2.14 We do not assume the existence of a solution W to the continuous problem, our
convergence analysis will establish this existence.

Remark 2.15 Assumption (17) covers Richards’ and Stefan’s models, as well as many other non-
linear parabolic equations. As we prove in Section 5, this assumption is actually not required
if p > 2. However, we first state and prove Theorem 2.12 under (17) in order to simplify the
presentation. See also Remark 2.19.

The main innovation of this paper is the following theorem, which states the wuniform-in-time
strong-in-space convergence of numerical methods for fully non-linear degenerate parabolic equa-
tions with no regularity assumptions on the data.

Theorem 2.16 (Uniform-in-time convergence) Under Assumptions (2), let (Dpm)men be a
sequence of space-time gradient discretisations, in the sense of Definition 2.1, that is coercive,
consistent, limit-conforming and compact (see Section 2.2). We assume that w, is a solution to
(14) with D = Dy, that converges as m — oo to a solution @ of (4) in the sense (18).

Then, as m — oo, llp, v(um) — v(u) strongly in L°°(0,T; L?(52)).

Remark 2.17 Since the functions Ip, v(u,,) are piecewise constant in time, their convergence
in L°°(0,T; L?(2)) is actually a uniform-in-time convergence (not “uniform a.e. in time”).

The last theorem completes our convergence result by stating the strong space-time averaged
convergence of the discrete gradients. Its proof is inspired by the study of gradient schemes for
Leray—Lions operators made in [23].

Theorem 2.18 (Strong convergence of gradients) Under Assumptions (2), let (Dp)men be
a sequence of space-time gradient discretisations, in the sense of Definition 2.1, that is coercive,
consistent, limit-conforming and compact (see Section 2.2). We assume that wy, is a solution to
(14) with D = D,,, that converges as m — oo to a solution W of (4) in the sense (18). We also
assume that a is strictly monotone in the sense:

(a(x,s,€) —alx,s,x)) - (€E—x) >0, forae. xcQ, Vs R, VE#x R (19)

Then, as m — oo, IIp, ((um) — C(@) strongly in LP(2 x (0,T)) and Vp,, ((um) — V(@) strongly
in LP(Q2 x (0,T))%.

Remark 2.19 Theorems 2.16 and 2.18 do not require the structural assumption (17); they only
require that the convergences (18) hold.
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3 Preliminaries

We establish here a few results which will be used in the analysis of the gradient scheme (14).

3.1 Uniform-in-time compactness for space-time gradient discretisations

Aubin-Simon compactness results roughly consist in establishing the compactness of a sequence of
space-time functions from some strong bounds on the functions with respect to the space variable
(typically, bounds in a Sobolev space with positive exponent) and some weaker bounds on their
time derivatives (typically, bounds in a Sobolev space with a negative exponent, i.e. the dual of
a Sobolev space with positive exponent). Several variants exist, including for piecewise constant-
in-time functions appearing in the numerical approximation of parabolic equations [17, 11, 4, 36].
Although quite strong in space, the convergence results provided by these discrete versions of
Aubin-Simon theorems are only averaged-in-time — i.e. in an LP(0,7T; E) space where E is a
normed space.

Theorem 3.1 can be considered as a discrete form of an Aubin-Simon theorem, that establishes a
uniform-in-time but weak-in-space compactness result. The corresponding convergence is therefore
weaker than in Theorem 2.16, but it is a critical initial step for establishing the uniform-in-time
strong-in-space convergence result. Given that the functions considered here are piecewise constant
in time, it might be surprising to obtain a uniform-in-time convergence result; everything hinges on
the fact that the jumps in time tend to vanish as the time step goes to zero. The proof of Theorem
3.1 is based on the results in Section 6, and in particular on the discontinuous Ascoli-Arzela theorem
stated and proved there.

Theorem 3.1 (Uniform-in-time weak-in-space discrete Aubin-Simon theorem)

Let T > 0 and take a sequence (Dp,)men = (Xp,,.0,p,., VD, . Ip,,, (tﬁ,’f))nzoﬁ_wNm)meN of space-
time gradient discretisations, in the sense of Definition 2.1, that is consistent in the sense of
Definition 2.6.

For any m € N, let vy, = (U%l)
any m € N,

Jn=0,...N,, C Xp,, 0. If there exists ¢ > 1 and C > 0 such that, for

T
[[p,, vl Lo 0,1;02(0)) < C and / |0 m (8)|1 p, dt < C, (20)
0

then the sequence (Ilp, vy )men 48 relatively compact uniformly-in-time and weakly in L*(S2), i.e.
it has a subsequence that converges in the sense of Definition 2.11.
Moreover, any limit of such a subsequence is continuous [0, T] — L?(2) for the weak topology of

L2(Q).

Remark 3.2 The bound on |6;mvm|«p,, is often a consequence of a numerical scheme satisfied by
Um and of a bound on ||Vp,, vim||Lex (0,12, see the proof of Lemma 4.3 for evample.

Proof. This result is a consequence of the discontinuous Ascoli-Arzela theorem (Theorem 6.2)
with K = [0,7] and E the ball of radius C in L?(2) endowed with the weak topology. We let
(p1)ien C C(Q) be a dense sequence in L2(€2) and equipp E with the metric (82) from these
¢1 (see Proposition 6.5). The set E is metric compact and therefore complete, and the functions
IIp,, vy, take their values in E. It remains to estimate dg (v, ($), vm(s')). In what follows, we drop
the index m in D,, for the sake of legibility.

Let us define the interpolant Ppy; € Xp o by

Ppy; = argmin (||pr — @1l pmaxv.2) () + [|VDw — chl||Lp(Q)d) ) (21)

weXp,o
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1
For 0 < s < ¢ <T, by writing IIpv,,(s") — Hpv,(s) as the sum of its jumps (St("Jr%)HDég“rz)vm
at the points (tf("))n:m,___m2 between s and ', the definition of | - |+, p, Holder’s inequality and
Estimate (20) give

/Q (Mpvy(x, ") — Upvm(x, s)) llp Ppy(x)de

t(n2+1)

< Cl/‘](t(n2+1) _ t(nl))l/q/||VDPDSQI||LP(Q)UZ- (22)

/ HD5DU(t) (x)HDPpcpl (a:)dmdt
t(n1) Q

By definition of Pp, we have
[Tl Ppor — w1l 120y < S\D(@l)

and
VD Pogil|Leye < So(er) + [Vl Le)ya < Cy,

with Cy, not depending on D (and therefore on m). Since t("2F1) — ¢(m) < |s/ — 5| + & and
(Hpvm )men is bounded in L°(0,T; L?(2)), we deduce from (22) that

/ (Mpvym(x, s') — Upvy(x, ) pi(z)dx
Q

< + 2||[Tlpvm || £ (0,7:22 () D P — @il 22 ()

/Q (Mpvy(x, ') — Upvm(x, s)) llp Ppy;(x)de
< 208p () + CYC,,|s' — 5|V + cVac,, &' .
Plugged into the definition (82) of the distance in E, this shows that
dg (Hpvm(s’), Hpvm(s))
> min(1,CY9'C,, | — s/ +3 min(1,2CSp,, (1) + CY4 Cp &1/

2! 2!
leN leN

=: w(s,s) + m.

IN

Using the dominated convergence theorem for series, we see that w(s,s’) — 0 as s — s’ — 0 and
that d,, — 0 as m — oo (we invoke the consistency to establish that lim,, ., Sp,, (¢1) — 0 for
any [). Hence, the assumptions of Theorem 6.2 are satisfied and the proof is complete. [

3.2 Technical results

We state here a family of technical lemmas, starting with a few properties on v and B.
Lemma 3.3 Under Assumptions (2) there holds
[v(a) = v(b)] < Lg[C(a) = C(0)]; (23)
(v(a) = v(b))* < LgLc(¢(a) = ¢(5))(B(a) — B(D)). (24)

The function B is convex continuous on R_g, the function Bo 8 : R — [0,00) is continuous,

VseR, B(B(s) = / ()8 (a)da, (25)
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3Ko, K1, Ko > 0 such that, Vs € R, KofB(s)? — K; < B(B(s)) < K52, (26)
VaeR, VS eRg, ((a)(S—pB(a)) <B(S)— B(B(a)), (27)
and

Vs,s' € R, (v(s) — v(s)))? < 4LsL¢ | B(A(s)) + B(B(s))) — 2B (w)] . (28)

Proof.

Inequality (23) is a straightforward consequence of the estimate v/ = ¢/’ < Lg(’. Note that
the same inequality also holds with 5 and { swapped. Since these functions are non-decreasing,
Inequality (24) follows from (23) and the similar inequality with 8 and ¢ swapped.

Since 3 is non-decreasing, 3, is also non-decreasing on Rg and therefore locally bounded on Rg.
Hence, B is locally Lipschitz-continuous on Rg, with an a.e. derivative B’ = ((,). B’ is therefore
non-decreasing and B is convex continuous on Rg, and thus also on Rg by choice of its values at
the endpoints of Rg.

To prove (25), we denote by P C Rg the countable set of plateaux values of S, i.e. the y € R
such that 871({y}) is not reduced to a singleton. If s ¢ 371(P) then B3~1({#(s)}) is the singleton
{s} and therefore §,(5(s)) = s. Moreover, 3, is continuous at S(s) and thus B is differentiable
at B(s) with B'(8(s)) = ¢(8-(8(s))) = ((s). Since 8 is differentiable a.e., we deduce that, for
a.e. s ¢ B7HP), (B(B)) (s) = B'(8(s))B(s) = ¢(s)B'(s). The set 371(P) is a union of intervals
on which 8 and thus B() are locally constant; hence, for a.e. s in this set, (B(5))'(s) = 0 and
¢(s)B'(s) = 0. Hence, the locally Lipschitz-continuous functions B(f) and s — fos ¢(q)P'(q)dq have
identical derivatives a.e. on R and take the same value at s = 0. They are thus equal on R and
the proof of (25) is complete.

The continuity of B o 8 is an obvious consequence of (25). The second inequality in (26) can also
be easily deduced from (25) by noticing that [((s)5’(s)| < L¢Lgls| (we can take Ko = LCQLB ). To
prove the first inequality in (26), we start by inferring from (2b) the existence of S > 0 such that
()] > Meofg| > Mo |ﬂ( )| whenever |g| > S. We then write, for s > S,

s)):/o C(9)8 dq+/ ()8 (g)dq > 2Lﬁ/ Blq ﬁ‘; (B(s)* = B(S)?) -

A similar inequality holds for s < -5 (Wlth ﬂ (—9) instead of 5(5)) and the first inequality in (26)
therefore holds with Ky = —‘; and Ky = 4Lﬂ max|_g g B2.

We now prove (27), which states that {(a) belongs to the convex sub-differential of B at §(a). We
first start with the case S € Rg, that is S = B(b) for some b € R. If §, is continuous at S(a) then
this inequality is an obvious consequence of the convexity of B since B is then differentiable at
B(a) with B’ (B(a)) = ((B-(B(a))) = ((a). Otherwise, a plain reasoning also does the job:

B(S) — B((a)) = B(S(b)) - B(A(a))
b
/ C(@)F (q)dg = / (C(a) — (@) (@)dq + C(@) (B(B) — B(a)) > C(a)(S — B(a)),

the inequality coming from the fact that 5 > 0 and that ((¢) — ((a) has the same sign as b — a
when ¢ is between a and b. The general case S € Rg is obtained by passing to the limit on b,, such
that B(b,) — S and by using the fact that B has limits (possibly +o00) at the endpoints of Rg.

Let us now take s, s’ € R. Let § € R be such that §(3) = %ﬁ(sl) We notice that

’

B(3(s) + B(3() ~ 2B(5(3)) = [ () — ()8 (a)dg + / (€@ - CE)F (@d. (29)
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We then notice that [¢(g) — ((5)| > 7 [v(q) — v(5)| and B'(q) > B'(9) L = 2. 5= s or &,

since ((q) — ¢(5) has the same sign as § — § for all ¢ between 5 and 5, we can write

[ €= o [ v - e = g

w3 —v(E)%  (30)

Estimate (28) follows from (29), (30) and the inequality (v(s)—v(s"))? < 2(v(s)—v(3))? +2(v(s') —
v(5))2. m
The next lemma is an easy consequence of Fatou’s lemma and the fact that strongly lower semi-

continuous convex functions are also weakly lower semi-continuous. We all the same provide its
short proof.

Lemma 3.4 Let I be a closed interval of R and let H : I — (—o0,00] be a convexr continuous
function (continuity for possible infinite values, at the endpoints of I, corresponding to H having
limits at these endpoints). We denote by L*(Q; I) the convex set of functions in L*(S) with values
inI. Letv € L2(Q;1) and let (vm)men be a sequence of functions in L2(2; 1) that converges weakly
tov in L*(Q). Then

/ H(v(x))de < lim inf/ H (v, (x))de.

Q m—o0 Q

Proof.
For w € L*(1) we set ®(w) = [, H(w(x))dz. Since H is convex, it is greater than a linear
functional and ®(w) is thus well defined in (—o0,c]. Moreover, if wy — w strongly in L2(); 1)
then, up to a subsequence, wy, — w a.e. on ) and therefore H(wy) — H(w) a.e. on . Thanks to
the linear lower bound of H, we can apply Fatou’s lemma to see that ®(w) < liminfy_,o. ®(wy).
Hence, ® is lower semi-continuous for the strong topology of L?(Q;I). Since ® (like H) is convex,
we deduce that this lower semi-continuity property is also valid for the weak topology of L?(Q; 1),

see [26]. The result of the lemma is just the translation of this weak lower semi-continuity of
. [

The last technical result is a consequence of the Minty trick. It has been proved and used in the
L? case in [28, 21], but we need here an extension to the non-Hilbertian case.

Lemma 3.5 (Minty’s trick) Let H € C°(R) be a nondecreasing function. Let (X, p) be a mea-
surable set with finite measure and let (up)neny C LP(X), with p > 1, satisfy

1. there exists u € LP(X) such that (un)nen converges weakly to w in LP(X);
2. (H(un))nen C LY(X) and there exists w € L'(X) such that (H(uy))nen converges strongly
tow in LY(X);

Then w = H(u) a.e. on X.
Proof.
For k,l > 0 we define the truncation at levels —I and k by T} ;(s) = max(—I, min(s, k)) and we let
Ty, = Ty, Since H is non-decreasing, there exists sequences (hy)ren and (mg)ren that tend to
+00 as k — oo and such that H(Tx(s)) = Th,.m, (H(s)). Thus, H(Ty(un)) — Thy m, (w) in L*(X)
as n — o0o. Given that (H (T (un)))nen remains bounded in L™ (X), its convergence to Tp, m, (w)

also holds in L? (X).
Using fact that H o T}, is non-decreasing, we write for any g € L?(X)

/X (H(Th(un)) — H(Te(9))) (tn — g)dps > 0.
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By strong convergence of H(Ty(uy,)) in L' (X) and weak convergence of u, in LP(X), as well as
the fact that H o T} is bounded, we can take the limit of this expression as n — oo and we find

/X (T e (1) — H(Ti())) (1 — g} > 0. (31)

We then use Minty’s trick. We pick a generic ¢ € LP(X), apply (31) to g = u — tp, divide by ¢
and let ¢ — £0 (using the dominated convergence theorem and the fact that H o T}, is continuous
and bounded) to find

/X (Th g () — H(Ti(1)) gt = 0.

Selecting ¢ = sign(Th, m, (w) — H(Tk(u))), we deduce that T, m,(w) = H(Tk(u)) a.e. on X.
Letting k — oo, we conclude that w = H(u) a.e. on X. u

3.3 Integration-by-parts for the continuous solution

The last series of preliminary results are properties on the solution to (4), all based on the following
integration-by-parts property. This property, used in the proof of Theorems 2.12 and 2.16, enables
us to compute the value of the linear form 9,3(w) € L¥' (0,7; W1 (Q)) on the function ((u) €
Lr(0,T; Wol’p(Q)). Because of the lack of regularity on @ and the double non-linearity (8 and (),
justifying this integration-by-parts is however not straightforward at all...

Lemma 3.6 Let us assume (2b) and (2¢). Let v : Q x (0,T) — R be measurable such that
((v) € LP(0, T; WyP()), B(B(v)) € L=(0,T;LMQ)), B(v) € C((0,T]; L*(Q)-w) and 9,5(v) €
LY(0,T; W= (Q)). Then t € [0,T] — [, B(B(v)(z,t))dz € [0,00) is continuous and, for all
t1,t2 € [OaT];

RN ey

ty Q

B(B)(@, t2))dz — / B(W)(@, t))de.  (32)

Remark 3.7 Similarly to the discussion at the end of Section 1.2, we notice that it is important
to keep in mind the separation between S(v(-,-)) and its continuous representative B(v)(-,-).

Proof.

Without loss of generality, we assume that 0 <t; <ty <T.
Step 1: truncation, extension and approximation of 5(v).
We define 3(v) : R — L?(2) by setting

B)(t)  ift e [ty ta],
1) if t S tlv
ﬂ(v)(tg) lftztg
By the continuity property of B(v), this definition makes sense and gives B3(v) € C(R; L?(Q)-w)
such that 9;8(v) = 1, 4,)0B(v) € LV (R; W12 (Q)) where 1 is the characteristic function (no

Dirac masses have been introduced at ¢t = t; or t = t5). This regularity of 9;3(v) ensures that the
function DpB(v) : R = W1 (Q) defined by

t+h YOS
VtER, th(t) _ %/t * 8, B(0)(s)ds = B(U)(f—i—hiz—ﬁ(v)(t) (33)

tends to 8, 8(v) in L (R; W~ (Q)) as h — 0.
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Step 2: we prove that || B(B) ()12 < 1BB))l[1= o751 (0y) for all ¢ € R (not only for a.c.

).

Let t € [t1,t2]. Since S(v)(-,-) = B(v(+,+)) a.e. on  x (t1,t2), there exists a sequence t,, — ¢ such

that 5(0)(1.£a) = A(0(-t) in L(©) and || B, 6|2y < IBE@)] (07,010 for al
n. As B(v) € C([0,T]; L?(Q)-w), we have B(v)(-,t,) — B(v)(-,t) weakly in L%(Q2). We then use
the convexity of B and Lemma 3.4 to write, thanks to our choice of ¢,

n—oo

/B d:c <hm1nf/ B )dIB< ||B( ( ))”LOC(O’T;LI(Q))

and the proof is complete for t € [t1,t2]. The result for ¢t < t; or ¢t > t5 is obvious since 3(v)(t) is

then either B(v)(t1) or B(v)(t2).
Step 3: We prove that for all 7 € R and a.e. t € (1, t2),

(B()(7) = Bw)(#), C0( ) w10 wpr < /QB(W(%T)) — B(B(v)(z,1))da. (34)

If we could just replace the duality product W1 -, with an L? inner product, this formula
would be a straightforward consequence of (27). The problem is that nothing ensures that ((v)(t) €
L*(Q) for ae. t. L

We first notice that B(v)(r) — B(v)(t) = [, 0:8(v)(s)ds belongs to W12 (Q) so the left-hand side
of (34) makes sense provided that ¢ is chosen such that ¢(v(-,t)) € W, "*(€2) (which we do from
here on). To deal with the fact that ((v(-,t)) does not necessarily belong to L?(Q2), we replace
it with a truncation. As in the proof of Lemma 3.5, we introduce T} ;(s) = max(—{, min(s, k))
and we let Ty, = T} ;. By the monotony assumption (2b) on ¢ we see that there exists sequences
(rk)ken and (Ik)ken that tend to +oo as k — +oo and such that ((Tx(v(-,t))) = Trp 1, (C(0(+ 1))).
Hence, ((Ti(v(:,1))) € W, P(Q) and converges, as k — 00, to ((v(-,t)) in W, P(5).

We can therefore write

BN() = B, COl, Dy gy = Jim (BE)(T) = B0)0), Tkl D))yt
= lm [ [B)(@,7) ~ Bo(, )] ((Tr(o(,0))de, (35)

k—o00 Q

the replacement of the duality product by an L?(Q) inner product being justified since 3(v)(r) —
B(v)(t) and ((Ty(v(-,t))) both belong to L?(2). We also used that, for a.e. t € (t1,t2), B(v)(-,t) =
B(v(-,t)) a.e. on ; hence (35) is valid for a.e. t € (t1,12).

We then write S(v(x,t)) = B(Tk(v(x,t))) + [B(v(x,t) — B(Tk(v(x,1)))] and apply (27) with S =
B(v)(x,7) and a = T (v(x,t)) to find

| [F0@.m) = 8. 0)] (ot )
— [ [F@. ) - 80wt t0)] < Tuo )
- [ 180t 1) = AT (vl D T o )
< [ BEGI@) - B (@ 0)de — [ (3ol 1) - 5T (ol )] To(e, )i

Q
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By the monotony of 3, the sign of ¢ and by studying the cases v(x,t) > k, —k < v(zx,t) < k and
v(x,t) < —k, we notice that the last integrand is everywhere non-negative. We can therefore write

| [Fo)(@.m) = te(a. )] ((Titv(a )dw < | BEGI @) BET (. 0)de.

We then use the continuity of B o f and Fatou’s lemma to deduce

limsup/Q [W(mﬁ) - ﬁ(v(:c,t))} C(Ti(v(z, t)))de

k— o0

k—o0

§/QB(W(Q:,T))dmfliminf/gB(ﬂ(Tk(v(m,t))))da:
< / BB (@, 7)de — / B(B(o(x. £)))dz

which, combined with (35), concludes the proof of (34) (recall that ¢ has been chosen such that
Bv(-,t)) = B(v)(-,t) a.e. on Q).

Step 4: proof of the formula
Since 1, +,)¢(v) € LP(R; W,yP(€2)) and Dy B(v) — d;4(v) in LP (R; W17 (Q)) as h — 0, we have

@8O, oD ot = [ OFTIO. Ly O D) gl

ty R

= lim [ (D) (1), Lty ) (DS D))y n. gyt
—0Jr

ta

—tim + [ (B}t + k) = BRI, 0, ))ymrr gt (36)

h—0 h t

We then use (34) for a.e. ¢t € (t1,12) to obtain, for h small enough such that ¢t; + h < ta,

5 [ BB = B0, D1 gt

ty

< / | BEGI @+ 1)~ BE . D)zt

_ /t2+h /Q Y@, t))dwdt — —/M/ ))dzdt (37)
_ / B(B(v) (1)) dx—/tl+h[2 ))dadt.

We used the estimate in Step 2 to justify the separation of the integrals in (37). We now take the
limsup as h — 0 of this inequality, using again Step 2 to see that B(8(v)(+,t2)) is integrable and
therefore take its integral out of the lim sup. Coming back to (36) we obtain

/ OBO)(1), S04 )) g1t gyt

| < [ B @ )z iy 1 /+ [ B @ e, @)

IN
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Since B(v) € C([0,T]; L*(Q)-w), as h — 0 we have £ [ B(v)(£)dt — B(v)(t1) weakly in L(Q).

Hence, the convexity of B, Lemma 3.4 and Jensen’s inequality give

o 1 [tith
/QB(B(U)(Q’Jl))de < 112njélf/§lB <E /t1 ﬁ(@(%t)dt) dz

gliminf/ %/ ' B(B(v)(zx,t))dtde.

h—0

Plugged into (38), this inequality shows that (32) holds with < instead of =. The reverse inequality
is obtained by reversing the time. We consider v(t) = v(ty + t2 — t). Then ((v), B(5(v)) and B(v)
have the same properties as ((v), B(8(v)) and B(v), and B(v) takes values S(v)(t1) at t = to
and S(v)(t2) at t = t;. Applying (32) with “<” instead of “=" to ¥ and using the fact that
0 B(0)(t) = —0:B(v)(t1 + t2 — t), we obtain (32) with “>" instead of “=" and the proof of (32) is
complete.

The continuity of t € [0,T] — [, B(8(v)(x,t))dx is straightforward from (32) as the left-hand side
of this relation is continuous with respect to t; and ts. ]

The following corollary states continuity properties and an essential formula on the solution to (4).
Corollary 3.8 Under Assumptions (2a)—(2i), if @ is a solution of (4) then:
1. the function t € [0,T] — [, B(8(w)(x,t))dx € [0,00) is continuous and bounded,

2. for any Ty € [0,T7,

/B(B(U)(ac,To))d:c+/ 0/a(:c,u(U(:c,t)),VC(U)(:B,t))-VC(U)(:B,t)d:cdt
Q 0 Q
To
~ [ Bz [ [ feocmeoded, (9
Q 0 Q

3. v(u) is continuous [0,T] — L*(Q).

Remark 3.9 The continuity of v(u) has to be understood in the same sense as the continuity of
B(w), that is v() is a.e. on Q x (0,T) equal to a continuous function [0,T] — L?(Q). We use in
particular the notation v(@)(-,-) for the continuous-in-time representative of v(u(-,-)), similarly to
the way we denote the continuous-in-time representative of S(u(-,-)).

Proof.

The continuity of ¢ € [0,T] — [, B(B(u)(x,t))dz € [0,00) and Formula (39) are straightforward
consequences of Lemma 3.6 with v = @ and using (4) with T = ((@). Note that the bound on
Jo B(B(@)(z,t))da can be seen as a consequence of (39), or from Step 2 in the proof of Lemma
3.6

Let us prove the strong continuity of v(w) : [0, 7] — L%(2). Let T be the set of 7 € [0, T] such that
B(-, 7)) = p@)(-, ) a.e. on Q, and let (s;)1en and (¢ )ren be two sequences in 7 that converge
to the same value s. Invoking (28) we can write

/Q(um(m, 50)) — v(T(w, ty)))*dz < ALsL ( /Q B(B(@) (@, s1))dz + /Q B(ﬂ@)(w,tk))dm)

—8LﬂL</QB (ﬂ(ﬂ)(m’sl);ﬂ(m(m’m) dz. (40)
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Since B(a)("sl);ﬂ(ﬂ)("t") — B(w)(+, s) weakly in L?(Q) as I,k — oo, Lemma 3.4 gives

B (B(u)(x,s))dx < 1iminf/QB (ﬂ(ﬂ)(m, s) + ﬂ(ﬂ)(m’tk)) de.

Q l,k—o00 2

Taking the limsup as I,k — oo of (40) and using the continuity of ¢ — [, B(3(u)(z,t))dz thus
shows that
l|lv(a(, s1)) — v(u(, tk))”LZ(Q) —0 asl k— oo (41)

The existence of an a.e. representative of v(%(-,-)) which is continuous [0, 7] + L?(Q2) is a direct
consequence of this convergence. Let s € [0,T] and (s;)iey € 7 that converges to s. Applied
with ¢, = sg, (41) shows that (v(u(:,s;)))ien is a Cauchy sequence in L?() and therefore that
limy_, o0 v(U(, 81)) exists in L?(Q2). Moreover, (41) shows that this limit, that we denote by v(%)(, s),
does not depend on the sequence in T that converges to s. Whenever s € T, the choice t; = s in
(41) shows that v(u)(-,s) = v(a(-,s)) a.e. on Q, and v(w)(-,-) is therefore equal to v(u(:,-)) a.e.
on Q x (0,7).

It remains to establish that (%) thus defined is continuous [0, T = L?(€). For any (7,-)en C [0, T
that converges to 7 € [0,7], we can pick s, € TN (7, — 2,7+ ) and t, € TN (7 — 1,7+ 1) such
that

@) (7)) = vl s0)llL2@) <

We therefore have

L @) — ol )l < -

@) (s 7) = v(@)( 7|2 () < % + (@, sr)) = v@(, )l L2 -

This proves by (41) with [ = k = r that v(u)(-, 7.) = v(u)(-,7) in L*(Q) as r — oo, and the proof
is complete. [

4 Proof of the convergence theorems

4.1 Estimates on the approximate solution

As usual in the study of numerical methods for PDE with strong non-linearities or without regu-
larity assumptions on the data, everything starts with a prior: estimates.

Lemma 4.1 (L>(0,T; L?(2)) estimate and discrete L?(0,T; W, (Q)) estimate) Under As-
sumptions (2), let D be a space-time gradient discretisation in the sense of Definition 2.1. Let u
be a solution to Scheme (14).

Then, for any Ty € (0,T], denoting by k =1,..., N the index such that Ty € (t(k’l),t(k)] we have

To
/ B(llpf(u)(@, Ty))dz + / / a(e, Tpw(u)(, 1), Vol (u)(@. 1)) - Vol (u) (@, t)dadt
Q 0 Q
£

< /Q B(IlpB(Tpum) (z))da + /O /Q F(, OIIpC(u)(z, t)dzdt.  (42)

Consequently, there exists C1 > 0 only depending on p, Lg, Cp > Cp (see Definition 2.5), Cini >
IMpZpuinillL2(q), f, a and the constants Ko, K1 and K in (26) such that

Tlp B(B(w))|| Lo 0,152 ) < C1, [[VDC(w)||Le(ax(0,1))¢ < Ch

(43)
and ||UpB(u)|| Lo (0,7;L2(0)) < C1-
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Proof. By using (12) and (27) we notice that for any n =0,..., N — 1 and any ¢ € (¢, ¢(»+1)]

pdpA(u)(HIp¢(u™D) = ﬁ (ﬂ(HDu(nH)) _ ﬂ(u(”))) ¢(Mpu+D)
- ﬁ (BUIDB ) - B(IlpAw™)))

Hence, with v = (C(u™),...,¢(u®),0,...,0) C Xp in (14) we find

/ngmpﬁ( ), t09))d +/0

2k
/Qa(w,HDu(u)(w,t), Vol(u)(x,t)) - Vpl(u)(x, t)dedt

2k
< /Q B(pBu®)(@))dz + [ f(a, )TnC(u)(@, )dadt.  (44)

0

Equation (42) is a straightforward consequence of this estimate, of the relation S(u)(-,Tp) =
Bu)(-,t*)) (see (13)) and of the fact that the integrand involving a is nonnegative on [Tp, t*)].
By using Young’s inequality ab < %a” + ﬁb” , We can write

/(k)/f (z, ) IpC(u)(x, t)daedt

91/(p—1) C:D a ,
< WHfHLp (2% (0 t(k))) 20% HH’DC(U)||LP(QX(07t(k)))

and the first two estimates in (43) therefore follow from (44), (26), the coercivity assumption (2f)
on a and the definition 2.5 of Cp. The estimate on IIpB(u) = B(Ilpu) in L>=(0,T; L*(Q)) is a
consequence of the estimate on B(8(Ilpu)) in L°°(0,T; L'(2)) and of (26). ]

Corollary 4.2 (Existence of a solution to the gradient scheme) Under Assumptions (2), if
D is a gradient discretisation in the sense of Definition 2.1 then there exists at least a solution to
the gradient scheme (14).

Proof. We endow F = {(u(”))n:1 ,,,,, Nou™ e Xp o for all n} with the dot product “” coming
from the degrees of freedom I (see Remark 2.3), and we denote by | - | the corresponding norm.
Let T : E — FE be such that, for all u,v € F,

T(u)-U:/O /Q MpdnB(u) (@, Tpv(@, £) + ale, Tpv(u) (@, ), Vol w)(@, 1) - Vou(w, £)] dzdt,

where 5(l)ﬁ( ) is defined by setting u(®) = Tpus,i. Set fp € E such that, for all v € E, fg -
v = fo Jo [, t)IIpv(x, t)dadt. A solution to (14) is an element u € E such that T'(u) = fg.
The continuity and growth properties of 5, ¢ and a clearly show that T is continuous E +— FE,
so we can prove that T'(u) = fgr has has a solution by establishing that, for R large enough,
d(T,B(R), fr) # 0 where d is the Brouwer topological degree [15] and B(R) is the open ball of
radius R in F.

Following the reasoning used to prove (42), the coercivity property (2f) on a and the equivalence
of all norms on E give Cy and C5 not depending on v € E such that

T(u) - ¢(u) = al[Vol ()7, gya — 1BHpB(Tptini)l| L1 () = Colul’ —
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From the choice of the dot product on E and Assumption (2b) on ¢, we have |((v)] < L¢|v| and
C(v)-v > Cy|v|? — C5, with Cy > 0 and Cs not depending on v € E. Let us consider the homotopy
hip,u) = pT'(u) + (1 — p)u between T" and Id, and assume that u is a solution to h(p,u) = fg for
some p € [0,1]. We have if |u| > 1

\felLelul = fr - C(u) = pT(u) - (u) + (1 = p)u - ((u)
> pCalulP — pCs + (1 — p)Calul? — (1 = p)Cs > min(Cy, Cy)|u™P2) — Cy — C5.

Hence, if we select R > 1 such that |fg|LeR < min(Cy, Cy) R™™P2) — Cy — Cs, which is possible
since min(p, 2) > 1, no solution to h(p,u) = fg can lie on 9B(R). The invariance by homotopy of
the topological degree then gives d(T', B(R), fr) = d(Id, B(R), fr), and this last degree is equal to
1 if we select R such that fg € B(R). The proof is complete. [

Lemma 4.3 (Estimate on the dual semi-norm of the discrete time derivative)

Under Assumptions (2), let D be a space-time gradient discretisation in the sense of Definition
2.1. Let u be a solution to Scheme (14). Then there exists Cs only depending on p, Lg, Cp > Cp,
Cini > |HpIpuinillz2(), f, @, 1, @, T and the constants Ko, K1 and Ky in (26) such that

T
/0 160 B(u) (1) pet < Cs. (45)

Proof. Let us take a generic v = (v(™),—
have, thanks to Assumption (2h) on a,

N C Xp,o as a test function in Scheme (14). We

.....

/ /Hpépﬁ(u)(m,t)HDv(a:,t)da:dt §/ /(E(m) + p|Vol(u)(z, )P~ | Vpu(e, t)|dedt
0 Q 0 Q

T
+ /0 /Qf(:v, HIlpv(x, t)dedt.

Using Holder’s inequality, Definition 2.5 and Estimates (43), this leads to the existence of C7 > 0
only depending on p, Lg, Cp, Cini, f, a, @, 1 and Ky, K; and K5 such that

T
/ / Tp6p6(u) (@, OTpo(e, )dzdt < Crl|Vovl| o o100
0 Q

1 /
The proof of (45) is completed by selecting v = (|5gl+2)B(U)E,Blz("))nﬂ,m,z\/ with (Z(n))n:L.. N C

Xp o such that, for any n = 1,..., N, 2(" realises the supremum in (11) with w = 5gl+%)ﬂ(u).
m

Lemma 4.4 (Estimate on the time translates of v(u))

Under Assumptions (2), let D be a space-time gradient discretisation in the sense of Definition 2.1.
Let u be a solution to Scheme (14). Then there exists Cs only depending on p, Lg, L¢, Cp > Cp,
Cini > |[HpIpuinillz2(), f, a, 1, @, T and Ko, K1 and Ky in (26) such that

[Mpv(w)(, - +7) = Opr(u)( MLz axor—r) < Cs(r + &), vr e (0,T). (46)

Proof. Let 7 € (0,7). Thanks to (24), we can write

/ (Hpu(u)(:c,t +7) — Hpw(u)(z, t))Qd:cdt < LsLe /T_T A(t)dt, (47)
Qx(0,7—7) 0
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where
A() = [ (o¢(u)(a.t + 7) - Tio¢(w)(e,0)) (Mo (u)(@,t + 7) = o) (@,1) )do.
Q
For s € (0,T), we define n(s) € {0,..., N—1} such that t("(*)) < s < ¢t("()+1)_ Taking t € (0,7—7),
we may write

n(t+7)

A) = [ (To¢ 40 (@) - pg™ @) (@) (30 a0 MIpalH blu) (@) ) de
Q

n=n(t)+1
We then use the definition (11) of the discrete dual semi-norm to infer

n(t+7)

A< Y

n=n(t)+1

n+3
prieye 98Bl (48)

[C(u<n<t+f>+1>) _ g(u<n<t>+1>)] ‘

We apply the triangular inequality on the first norm in this right-hand side, Young’s inequality
and we integrate over t € (0,7 — 7) to get

T—1
/ A(t)dt < A, + Ao+ B (49)
0
with, for s=0or s =7,
T—7 n(t+T7) CP
o[ A ), gt < S +8) (50)
n=n(t)+1 p
and
T—7 n(t+7) 20,
_ —/ S @D g pdr < 280 (51)
n=n(t)+1 p

n (50), the quantity A has been estimated by using (84) in Lemma 6.6 and the estimate on
Vpl(u) in (43). In (51), B has been estimated by applying (83) in Lemma 6.6 and by using
the bound (45) on fOT |0pB(u) ()|} pdt. The proof is completed by gathering (47), (49), (50) and
(51). ]

4.2 Proof of Theorem 2.12

Step 1 Application of compactness results.

Thanks to Theorem 3.1 and Estimates (43) and (45), we first extract a subsequence such that
(Up,, B(tm))men converges weakly in L*(Q2) uniformly on [0,7] (in the sense of Definition 2.11)
to some function 8 € C([0,T]; L2()-w) which satisfies 3(-,0) = S(uini) in L2(). Using again
Estimates (43) and applying Lemma 2.10, we extract a further subsequence such that, for some
¢ e LP(0,T; Wy P(Q)), Tp,, ¢ (um) — C weakly in LP(Q x (0,T)) and Vo, ((um) — VC weakly in
LP(2 x (0,7))%. Estimates (43), Definition 2.5 and the growth assumption (2b) on ¢ show that
(IIp,, tm)men is bounded in LP(Q x (0,7T)) and we can therefore assume, up to a subsequence,
that it converges weakly to some u in this space.
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We then prove, by means of the Kolmogorov theorem, that (Ilp,, v(t.m,))men is relatively compact
in LY(Q x (0,7)). We first remark that |v(a) — v(b)| < Lg|¢(a) — ((b)|, which implies, using
Estimate (43) and Definition 2.9 with v = ((uy, ),

(M, v(um)(- + &, ) = o, v (um) (5 )| Le@ex o) < LsCiTp,,(§) (52)

where IIp,, v(u,,) has been extended by 0 outside €2, and limg_,o sup,, ey I'p,, (§) = 0. This takes
care of the space translates. Let us now turn to the time translates. Invoking Lemma 4.4 and,
to control the time translates at both ends of [0, 7], the fact that IIp,, 5(u,) — and therefore also
p,, v(uy) since [v| < L¢|f] — remains bounded in L°°(0, T'; L%(12)), we can write for any M € N

sup [[Tp,, v (m ), -+ 7) = T, v (m) (- MLz @xomy

< max (max [|[Up, (), +7) — Up,, () (-, )||L2(Qx(0 7)) Co (T + sup & >) , (53)
m<M m>M

where Cy does not depend on m or 7, and the functions have been extended by 0 outside (0, 7).
Since each ||IIp,, v(um) (-, - +7) — Hpmu(um)||%2(gx(oj)) tends to 0 as 7 — 0 and since &, — 0 as
m — oo, taking in that order the limsup as 7 — 0 and the limit as M — oo of (53) shows that the
left-hand side of this inequality tends to 0 as 7 — 0, as required. Hence, Kolmogorov’s theorem
shows that, up to extraction of another subsequence, lp_ v(u,,) — 7 in LY(Q x (0,T)).

Let us now identify these limits 3, ¢ and 7. Under the first case in the structural hypothesis
(17), we have 3 = Id, and therefore 3 = @ = B(7) and v = (. The strong convergence of
Op,, v(um) = Hp, ((uy) to 7 =  allows us to apply Lemma 3.5 to see that ( = ((u) and
7 = v(u). Exchanging the roles of 8 and ¢, we see that § = B(u), ¢ = ((@) and 7 = v(a) still
hold in the second case of (17). We notice that this is the only place where we use this structural
assumption (17) on 3, ¢.

Using the growth assumption (2h) on @ and Estimates (43), upon extraction of another subsequence
we can also assume that a (-, Ip, v/(tm), Vop,, ¢ (tm)) has a weak limit in LP (€ x (0,7))%, which
we denote by A.

Finally, for any Tp € [0, T, since Ilp,, B(um(-, To)) — B(@)(-, Tp) weakly in L?(£2), Lemma 3.4 gives

/B (x,Tp))dx < liminf/QB(ﬁ(Hpmum)(:c,To))d:c. (54)

m—o0

With (43), this shows that B(3(n)) € L>(0,T; L*()).

Step 2 Passing to the limit in the scheme.
We drop the indices m for legibility reasons. Let ¢ € C}(—o0,T) and let w € Wy (Q) N L3(Q).
We introduce v = (¢(t™ V) Ppw),—1... n as a test function in (14), with Pp defined by (21). We

get U™ 4+ 7™ = 7™ with

.....

N-1
Tl(m Z(p ()& (n+%)/Hpég“r%)ﬁ(u)(:B)HDPDw(:B)d:B,
n=0 Q

N—1
TQ(m) = go(t(”))é't(”Jr%) /Q a (w,HDu(u("+1)),VDC(U("+1))(QB)) - VpPpw(x)de,
n=0

and
H(n+1)

T{m™ = £(n) / f z, t)Ilp Ppw(z)dadt.
(n)
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Using discrete integrate-by-parts to transform the terms ¢(t(")(TlpB(u™ D) — MpB(u™)) ap-
pearing in T\™ into (o(t™) — @t ) pBu+D), we have

" = 7/0 ¢'(t) /Q Ip B (u) (2, t)[Ip Ppw(z)dzdt — ¢(0) /Q IpA(ul”)(@)p Ppw(z)da.

Setting pp(t) = p(t™) for t € (t(),+("+1) we have

T
T :/0 <pD(t)/Qa(w,HDV(U)(wat),VDC(U)(QUJ))'VDPDw(w)dint

T
7™ :/ <pD(t)/Qf(:n,t)HpPDw(:B)dwdt.
0

Since ¢p — ¢ uniformly on [0, T], lIp Ppw — w in LP(Q) N L%(Q) and VpPpw — Vw in LP(Q),
we may let m — oo in Tl(m) + TQ(m) = Tém) to see that u satisfies

ue LP(Qx (0,7)), (@) € LP(0,T; Wy P (Q)), B(B(@)) € L=(0,T; L}(%)),
€ C 0 T, Q(Q) W)v ﬂ(ﬂ)(,O) = ﬂ(uini)a

5(m)
/ / B(a(w, 1)) w(z)dzdt — o(0) / B(tini (@) ()de

+/0 <p(t)/ A(:c,t)-Vw(:c)d:cdt:/ /f x, t)w(x)dxdt,

VwEWSZl’p(Q)ﬁLQ( Q), Yy € C°(—0

(55)

Note that the regularity properties on u, ((u), 8(u) and B((w)) have been established in Step 1.
Linear combinations of this relation show that (55) also holds with ¢(t)w(x) replaced by a tensorial
functions in C°°(Q x (0,7)). This proves that 8,3(w) € LP (0,T; W17 (Q)) (see Remark 1.1).
Using the density of tensorial functions in LP(0,T; W, *(Q)) [18], we then see that T satisfies

T
| @B@C.TC )y g

(56)
/ / A(x,t) - Vi(z, t)dzdt = / / fa, t)o(x, t)dedt, Vo € LP(0,T; WyP(R)).
Step 3 Proof that @ is a solution to (4).
It only remains to show that
A(z,t) = a(z,v(u)(x,t), V() (x,t)) for ae. (x,t) € Qx(0,T). (57)

We take Ty € [0,T], write (42) with D = D,, and take the limsup as m — oo. We notice that
the t*) =: T,,, from Lemma 4.1 converges to Ty as m — oo. Hence, by using the convergence
p, Ip,, Uini — Win; in L3(Q) (consistency of (D,,)men), and the continuity and quadratic growth
of B o (upper bound in (26)), we obtain

To
limsup/ / a(x,p, v(upm)(z,t), Vo, ((um) (2, 1)) - Vo, ((um) (2, t)dedt

m— o0

</Q (i) (@ dw+/To/f 2, 1)C(T) (@ t)d:cdt—hmmf/B B(Tlp, um) (@, Ty))da. (58
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We take 7 = ((%)1o,7,) in (56) and apply Lemma 3.6 to get

/ BB (@, Ty))de — / B(B(m)(x, 0))da

To To
/ /Amt V{(u)(x,t)dedt = / /fmt ) (2, t)dadt.

This relation, combined with (58) and using (54), shows that

m— 00

To
limsup/ / 2, T, (1) (@, £), Vo, (i) (@, 1)) - Vi, (1) (@, £)dacdlt

To
g/ Az, t) - V((T)(z, t)dedt.  (59)
Q

It is now possible to apply Minty’s trick. Consider for G € LP(€ x (0,T))? the following relation,
stemming from the monotony (2g) of a:

/ / (Tl (), Vo, C(tm)) — @, Tlp, v(um), G)] - [V, C(tm) — G] dadt > 0. (60)

By strong convergence of Ilp, v(uy,) to v(u) in LY(Q x (0,7)) and Assumptions (2e), (2h) on a,
we see that a(-,Ilp, v(um), G) = a(-,v(u),G) strongly in L? (Q x (0,7))%. The development of
(60) gives a sum of four terms, the first one being the integral in the left-hand side of (59) and the
other three being integrals of products of weakly and strongly converging sequences. We can thus
take the lim sup of (60) with Ty = T to find

/0 /Q [A(z,t) — a(x,v(u)(x,t), G(x,t))] - [V((T)(x,t) — G(x,t)] dedt > 0.

Application of Minty’s method [47] (i.e. taking G = V((u) + rp for ¢ € LP(Q x (0,T))% and
letting 7 — 0) then shows that (57) holds and concludes the proof that @ satisfies (4).

4.3 Proof of Theorem 2.16

Let Tp € [0,7] and (T),)m>1 be a sequence in [0,T] that converges to Ty. By setting Ty = 15,
and G = V((u) in the developed form of (60), by taking the infimum limit (thanks to the strong
convergence of a(-,IIp, v(un), V((@))) and by using (57), we find

lim inf / ! / a(@, T, v(wn) (@, 1), Vo, () (@, 1)) - Vo, () (@, £)dadt
0 Q

To
Z/O /Qa(a:,V(u)(m,t),VC(u)(m,t)) -V((@)(x, t)dedt.  (61)

We then write (42) with T),, instead of T and we take the limsup as m — oo. We notice that the
t®) such that Ty, € (t*~1,t(F)] converges to Ty as m — oo. Thanks to (61) and (39) we obtain

1imsup/QB(B(Hpmum(:c,Tm)))dwS/B(ﬁ(ﬂ)(m,To))dm. (62)

m—o0 O

By Lemma 6.4, the uniform-in-time weak convergence of S(Ilp,, uy,) to B(@) and the continuity
of B(w) : [0,T] — L3*(2)-w, we have S(Ilp, um)(Tm) — B(w)(Ty) weakly in L?(Q2) as m — oo.
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Therefore, for any (s;,)men converging to To, 2(B(Ilp,, um (L)) + B@)(sm)) — B(@)(To) weakly
in L2(Q2) as m — oo and Lemma 3.4 gives, by convexity of B,

/QBQ%ax@zbnmng1nnmfﬂ;3<f“HDm“m@”Tm”**%wa”m))dm. (63)

m— 00 2

Property (28) of B and the two inequalities (62) and (63) allow us to conclude the proof. Let
(Sm)men be a sequence in T (see proof of Corollary 3.8) that converges to Ty. Then v(u(-, sm,)) —
v(@)(-, Tp) in L(2) as m — oo. Using (28), we get

(T, tin -, T)) — (@) To) [0
< 2Tl (- o) — (T 5By + 2T 5m)) — () To) By
<8LsL / B8, tum (0, Tn))) + B(B(@(, 5,))] da

6t [ (Alatnle Tol) 4 3000

2
+2[[v(@(; sm)) — v(@)( o) 12 (0)-

We then take the limsup as m — oo of this expression. Thanks to (62) and the continuity of
t€[0,T] — [, B(B(@)(x,t))dx € [0,00) (see Corollary 3.8), the first term in the right-hand side
has a finite limsup, bounded above by 16LgL¢ [, B(8(t)(x,Ty))de. We can therefore split the
lim sup of this right-hand side without risking writing oo — oo and we get, thanks to (63),

limsup [|v(Ilp,, tm (-, Tn)) = v(@)( To) [ 120y < 0.

m—o0

Thus, v(Ilp,, um (-, Tn)) — v(@)(Tp) strongly in L2(2). By Lemma 6.4 and the continuity of
v(w) : [0,T] — L*(Q) stated in Corollary 3.8, this concludes the proof of the convergence of
v(Ilp,, um) to v(w) in L>=(0,T; L*(Q)).

Remark 4.5 Since 3(Ilp,, um)(Tyn) — B(@)(Ty) weakly in L?(2) as m — oo, Lemma 3.4 shows
that [, B(B(w)(z, Tp))dx < liminf, o [, B(B(IIp,, um)(x, T)y))de. Combined with (62), this
gives

lim MMbMM%mmm:/mem%Wm (64)

m=o0 Jo Q

Item 1 in Corollary 3.8 and Lemma 6.4 therefore show that the functions [, B(B(Ilp,, um (2, -)))dz
converges uniformly on [0,T] to [, B(8(u)(x,-))dz.

4.4 Proof of Theorem 2.18

By taking the limsup as m — oo of (42) for u,, with Ty = T, and by using (64) (with T,, = T)
and the continuous integration-by-parts formula (39), we find

T
lim sup / / a(@, T, vt ) (@, 1), Vi, (1) (2, 1)) - Y, (1t (@, £)daxdlt
m—r 00 0 (9]

< /0 /Qa(:v, v(@)(z,t), V(@) (2, 1)) - VE(@) (x, t)dadt.

Combined with (61), this shows that
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lim / /a(m,HDmy(um)(m,t),VDm((um)(a},t))~VDmC(um)(m,t)dmdt
0o Jo

To
- /0 /Q a(z,v(@)(z,t), V¢(@)(,1)) - V(@) (@, t)dzdt.  (65)
Let us define
fm = la(x,Op, v(tm), Vo, C(um)) — a(z,p,, v(unm) (-, 1), VE(@)] - [Vp,, C(um) — VE(@)] > 0.

By developing this expression and using (65), (57) and (18), we see that fOT Jo Jm (2, t)dadt — 0
as m — 0o. This shows that f,, — 0in L*(Q x (0,7)) and therefore a.e. up to a subsequence. We
can then reason as in [23], using the strict monotony (19) of @, the coercivity assumption (2f) and
Vitali’s theorem, to deduce that Vp, () — V(() strongly in LP(Q x (0,7))? as m — oo.

5 Removal of the assumption “f = Id or ¢ = Id”

We show here that all previous results are actually true without the structural assumption (17) —
i.e. without assuming that g = Id or ¢ = Id — provided that the range of p is slightly restricted.
The main theorem in this section is the following convergence result.

Theorem 5.1 Under Assumptions (2), let (Dy)men be a sequence of space-time gradient discreti-
sations, in the sense of Definition 2.1, that is coercive, consistent, limit-conforming and compact
(see Section 2.2). Let, for any m € N, u,, be a solution to (14) with D = D,,,, provided by Theorem
2.12.

If p > 2 then there exists a solution U to (4) such that, up to a subsequence,
e the convergences in (18) hold,
o Ilp, v(um) — v(u) strongly in L>(0,T; L*(Q)) as m — oo,

e under the strict monotony assumption on a (i.e. (19)), as m — oo we have lp, ((um) —

¢(m) strongly in LP(Q x (0,T)) and Vp,,(um) — V(@) strongly in LP(Q x (0,T))%.

Proof.

We only need to prove the first conclusion of the theorem, i.e. that the convergences (18) hold.
Theorems 2.16 and 2.18 then provide the last two conclusions. The difference with respect to
Theorem 2.12 is the removal, here, of the structural assumption (17). The only place in the proof
of Theorem 2.12 where this assumption was used is in Step 1, to identify the limits 8, ¢ and 7
of lIp,, B(tum), Up,, ((un) and Ip, v(uy). We will show that these limits can still be identified
without assuming (17).

Set =B+ ¢, let T = B+ ¢ and fix a measurable 7 such that (u + v)(7) = 77 + 7. The existence
of such a @ is ensured by Assumptions (2b) and (2c). Indeed, these assumptions show that the
range of u + v is R and therefore that the pseudo-reciprocal (u + v), of pu+ v (defined as in (3))
has domain R; this allows us to set, for example, w = (1 + ), (& + 7). Let us now prove that, for
such a function @, we have 8 = B(@), ( = ((@) and 7 = v(T).

By using estimates (52) and (53), Kolmogorov’s compactness theorem shows that the convergence
of Up,, v(uy,) towards 7 is actually strong in L2(2x (0, 7)) (we use p > 2 here). Since u(Ilp,, um) =
B(Mp, um) + ((Mp,, tm) — B+ ¢ = 1 weakly in L*(Q x (0,T)), we can apply Lemma 5.6 with
=1, wy = p, U, w="1u and (u,v) instead of (3,¢) to deduce that 7 = v(u) and 7w = u(w).
The second of these relations translates into 8 + ¢ = (3 + ¢)(q@).
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We now turn to identifying 5 and ¢. Lemmas 4.1 and 4.3 show that 3,, = B(tm) and Cp = ()
satisfy the assumptions of the discrete compensated compactness theorem 5.4 below (we use p > 2
here). Hence, Ilp,, B(um)p,, ¢(um) — B in the sense of measures on 2 x (0, T'). Since we already
established that (8 + ¢)(@) = B + ¢, we can therefore apply Lemma 5.6 with ¢ = 1, w,, = lp,, u,
and w = . This gives 8 = B(u) and ¢ = ((u) a.e. on Q x (0,T), as required.

To summarise, the limits of Ilp,, B(um), p,, ((um) and Ip  v(u,,) have been identified as S(u),
¢(w) and v(7w) for some @. Since ((@) = { € LP(2 x (0,T)), the growth assumptions (2b) on ¢
ensure that w € LP(Q x (0,7)). We can then take over the proof of Theorem 2.12 from after the
usage of (17), using the @ we just found instead of the one defined as the weak limit of Ip, up,.
This allows us to conclude that @ is a solution to (4), and that the convergences in (18) hold.

"

Remark 5.2 1t is not proved that u is a weak limit of Ilp,_ . Such a limit is not stated in (18)
and is not necessarily expected for the model (1), in which the quantities of interest (physically
relevant when this PDE models a natural phenomenon) are 5(u), ((u) and v(u).

Remark 5.3 (Maximal monotone operator) Hypotheses (2b) and (2¢) imply that the oper-
ator T defined by the graph G(T) = {({(s),B(s)),s € R} is a mazimal monotone operator with
domain R, such that 0 € T(0). Indeed, assume that x,y satisfy ((s) — x)(B(s) —y) > 0 for all
s € R. Then, letting w € R be such that

Bw) +¢(w) z+y
2 2 (66)

we have (((w) — x)(f(w) —y) = —(w — 554)2 > 0. This implies % = 52 which,
combined with (66), gives © = ((w) and y = f(w) and hence (z,y) € G(T).

Reciprocally, for any maximal monotone operator T from R to R such that 0 € T(0), one can
find ¢ and B satisfying (2b) and (2c), and such that G(T) = {({(s),B(s)),s € R}. Indeed, for
all (z,y) € G(T) and (2',y") € G(T) satisfying x +y = ' + v, since (x — ') (y —y') > 0 we
have © = ' and y = y'. We can therefore define ¢ and (B by: for all (x,y) € G(T), © = §(%)
andy = ﬂ(%) We observe that these functions are nondecreasing and Lipschitz-continuous with
constant 2, and that ¢ + = 2Id.

Hence, Theorem 5.1 applies to the model considered in [52], but provides convergence results for
much more general equations and various numerical methods in any space dimension.

We now state the two key results that allowed us to remove Assumption (17) if p > 2. The first
one is a discrete version of a compensated compactness result in [41]. The second is a Minty-like
result, useful to identify weak non-linear limits.

We note that Theorem 5.4 states a more general convergence result than needed for the proof of
Theorem 5.1 (which only requires ¢ = 1). We nevertheless state the general form in order to obtain
the genuine discrete equivalent of the result in [41]. We also believe that this discrete compensated
compactness theorem will find many more applications in the numerical analysis of degenerate or
coupled parabolic models. We also refer to [6] for another transposition to the discrete setting of
a compensated compactness result.

Theorem 5.4 (Discrete compensated compactness) We take T > 0, p > 2 and a sequence

(Din)men = (Xpm,O,HDm,VDm,IDm,(t,(ﬁ))n:07,,,,Nm)meN of space-time gradient discretisations,
in the sense of Definition 2.1, that is consistent and compact in the sense of Definitions 2.6 and
2.9.

,,,,,,,,,,
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o the sequences (f 16mBn()lep, men and (¥, Gallzz(ozizs(yny)men are bounded,
o asm — 00, lp, B — B and Ip, (o — ¢ weakly in L?(Q x (0,T)).

Then (Up,, Bm)(p,,Cn) — B¢ in the sense of measures on Q x (0,T), that is, for all ¢ €
C(x[0,77),

T T
lim / / Ip,, Bm (2, t)Ip,, (m (2, t)p(x, t)daedt = / / B(x,t) ((x, t)p(x, t)dxdt.  (67)
m=oo Jo Jo 0o Jo

Proof.

The idea is to reduce to the case where Ilp, (,, is a tensorial function, in order to separate the
space and time variables and make use of the compactness of Ilp_, (,,, and Ilp, B, with respect to
each of these variables. Note that the technique we use here apparently provides a new proof for
the continuous equivalent of this compensated compactness result.

Step 1: reduction of IIp, ¢, to tensorial functions.
Let us take § > 0 and let us consider a covering (A$)x—1
Let Rs: L?(Q) — L*() be the operator defined by:

x of © in disjoint cubes of length 4.

.....

1
moas(A7) /Ak 9(y)dy,

)

Vge L2(Q), Vk=1,...,K, Ve c A2NQ : Rsg(x) =

where g has been extended by 0 outside 2. Let x € Ai N Q. Using Jensen’s inequality, the fact
that meas(A2) = 6¢ and the change of variable y € A2 — £ =y —x € (—6,6)¢, we can write

Rsg() — g(x)[? < 5~ /

l9(y) - g(@)Pdy < 57 / g + &) — g(a)2d.
A

2 (=4,0)4

Integrating over x € Az and summing over k =1,..., K gives
\sg —glltaey < 67 [ l9( -+ €) - glw) Pdads
(=5,6)¢ JRrd

< 2¢ sup l9(x + &) — g(a)|da. (68)
£e(—6,0)4 JRE

The compactness of (D, )men (Definition 2.9) and the fact that p > 2 give €(€) such that €(€) — 0
as & = 0 and, for all m € Nand all v € Xp_, 0,

I, v(- + &) = TIp,,v|[{2(e) < (©)lIVD,,0lL0 ()0

Combining this with (68) and using the bound on [|Vp,, (|| 2(0,7;1r(0)4) shows that

[[Rs1lp,, Cm — Up,, Gl 22 (% 0,1)) < C ‘£S|u116 Ve(€) = w(d) (69)

where C' does not depend on m, and w(d) — 0 as  — 0. Note that a similar estimate holds with
Ip,, (m replaced with ¢ since ¢ € L*(Q x (0,T)).

If we respectively denote by A,,(Ilp,,(mn) and A(C) the integrals in the left-hand side and right-
hand side (67), then since (Ilp,, By )men is bounded in L2(2 x (0,7')) we have by (69)

(A (D, Cn) = AQ)] < Cw(d) + [Am(RsTIp,, (m) — A(RsC)- (70)
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Let us assume that we can prove that, for a fixed 9,
A (RsTlp, () — A(RsC) as m — oo. (71)

Then (70) gives limsup,, o, [Am (Ip,,¢m) — A(C)] < Cw(8). Letting § — 0 in this inequality gives
Ay (Ilp,, Gn) — A(C) as wanted. Hence, we only need to prove (71).
The definition of Rs shows that

K

Rsqg =
59 kg meas A§ [g]Aia

where 1 45 is the characteristic function of A and [g]a = [, g(z)d@. Hence, (71) follows if we can
prove that for any measurable set A

T
lim / /Q Tp, Bon(, 1) [Tp,. o] a ()t @)1 4 () dazdlt

m—r oo 0

:/0 /Qﬁ(m’t)[E]A(t)@(t,m)lA(x)dmdt (72)

where for g € L*(Q2 x (0,T)) we set [g]a(t) = [, g(t,y)dy.

Step 2: further reductions.

We now reduce ¢ to a tensorial function and 14 to a smooth function. It is well-known that there
exists tensorial functions ¢, = ZleTl 0. (t)vir(z), with 0, € C>=([0,T]) and v, € C>(), such
that ¢, — ¢ uniformly on Q x (0,7) as r — oo. Moreover, there exists p, € C°(Q) such that
pr — 14 in L3(Q) as r — oo.

Hence, as 7 — oo the function (¢,x) — ¢, (¢, )p,(x) converges in L>(0,T; L*(Q2)) to the function
(t,z) — @(t,x)1a(x). Since the sequence of functions (t,x) — Ilp, Bm(t, x)[p, Cnla(t) is
bounded in L'(0,T; L?(Q2)) (notice that ([IIp,, (] a)men is bounded in L2(0, T) since (Ip,, ¢m)men
is bounded in L?(Q x (0,7))), a reasoning similar to the one used in Step 1 shows that we only
need to prove (72) with (¢, )14 (x) replaced with ¢, (¢, z)p,(x) for a fixed 7.

We have @, (t, x)pr(x) = ZleTl 01 (t)(i,rpr) () and vy pr € C2°(2). Hence, (72) with ¢(t, )1 4(x)
replaced with ¢, (t,x)p,(x) will follow if we can establish that for any 6 € C°([0,T]), any
1 € C° () and any measurable set A

T T _ _
Jim [ [ 000, 8w Ollp, Gala@ie)dadt = [ [ 0030 a@ @)zt (73

Step 3: proof of (73).
We now use the estimate on §,,3,, to conclude. We write

T
/ 0TI, B (@, ) [T, o] ()0 () ddt = / 0(1)Ip, ol (£) F (£) (74)
0 Q

with F,,(t) = fQ p,, Bz, t)(x)de. It is clear from the weak convergence of Ilp, (,, that
[Hpmg“m]A — [(]a weakly in L*(0,T). Hence, if we can prove that F,,, — F := [, B(z, )i(z)dx
strongly in L?(0,7"), we can pass to the limit in (74) and obtain (73). Since F,, weakly converges
to Fin L?(0,7T) (thanks to the weak convergence of Ilp,, 3, in L?(Q x (0,T))), we only have to
prove that (F,)men is relatively compact in L2(0,7).
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We introduce the interpolant Pp , defined by (21) and we define G, as F,,, with ¢ replaced with
IIp,, Pp,, . We then have

[Ein(t) = Gm ()] < [, B (- )| 22(2) 5D, (1)
The consistency of (D, )men thus shows that
F,, — Gy, — 0 strongly in L?(0,7T) as m — oc. (75)

We now study the strong convergence of Gy,. This function is, like Ilp , By, piecewise constant on
(0,T) and, by definition of | - |« p,,, its discrete derivative satisfies

0m G (8)] < 10mBm () 5,0 [V D Py 9 Lo (020

Since ||Vp,, Pp,, || 1r)2 < Sp,, (V) + [|VY]|Lr (o) is bounded uniformly with respect to m, the
assumption on &,,8,, proves that (|[0,,Gml||r1(0,7))men is bounded. We have ||8,,,Gm |11 (0,7 =
|GmlBv01), and (Ilp,, Bm)men is bounded in L*(Q x (0,7)); hence, (Gm)men is bounded in
BV (0,T)N L?*(0,T) and therefore relatively compact in L?(0,T) (see [7, Theorem 10.1.4]). Com-
bined with (75), this shows that (F,,)men is relatively compact in L?(0,7") and concludes the
proof. [

Remark 5.5 If we assume that (p,, B )men is bounded in L>(0,T; L*(Q)) and that, for some

qg>1, (fOT 0 Bm (t)|} p,, Jmen is bounded, then Step 3 becomes a trivial consequence of Theorem
3.1. Indeed, this theorem shows that (Ilp, Bm)men is relatively compact uniformly-in-time and
weakly in L?(Y), which translates into the relative compactness of (Fyy)men in L>(0,T).

Lemma 5.6 Let V be a non-empty measurable subset of RN, N > 1. Let 3,( € C°(R) be two
nondecreasing functions such that 5(0) = ((0) = 0. We assume that there exists a sequence
(Wi )men of measurable functions on V, and two functions 3, € L*(V) such that:

o B(wm) — B and {(wy,) — ¢ weakly in L*(V),

o there exists p € L>(V') such that ¢ >0 a.e. on'V and

lim sﬁ(Z)ﬂ(wm(Z))C(wm(Z))dz:/ (2)B(2) ¢(2)dz. (76)

Then, for any measurable function w such that (8 + ¢)(w) = B+ ¢ a.e. in'V, we have
B
Proof. We first notice that 8(w) and ((w) belong to L?(V) since they have the same sign and

therefore verify |8(w)| + |¢(w)| = |8+ C| € L?(V). Using the fact that 8 and ¢ are non-decreasing,
we can write

B(w) and ¢ = C(w) a.e. in V. (77)

/V p(2) [B(wm(2)) = Bw(2))] [((wm(2)) — ((w(z))] dz = 0.

Letting m — oo in the above inequality, and using the convergences of S(wy,), ¢(wy,) and (76),
we obtain

/V o(2) [Bz) - Bw(2))] [C(z) - C(w(2))] dz > 0. (78)
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We then remark that 8+ ¢ = B(w) + ((w) gives B(w) = @ + (ﬁ%) (w) and ((w) = % B
(ﬁ%) (w). Hence, (78) leads to
2

- [ e [0 - (354 ween] =20

Since ¢ is almost everywhere strictly positive on V', we deduce that % = w a.e. in V,
and (77) follows from % = w "

6 Appendix: uniform-in-time compactness results for time-
dependent problems

We establish in this appendix some generic results, unrelated to the framework of gradient schemes,
that form the starting point for our uniform-in-time convergence results.

Solutions of numerical schemes for parabolic equations are usually piecewise constant, and therefore
not continous, in time. As their jumps nevertheless tend to become small as the time step goes
to 0, it is possible to establish uniform-in-time convergence properties using a generalisation to
non-continuous functions of the classical Ascoli-Arzela theorem.

Definition 6.1 If (K,dx) and (E,dg) are metric spaces, we denote by F(K,FE) the space of
functions K — E endowed with the uniform metric dr(v,w) = sup,cx dg(v(s),w(s)) (note that
this metric may take infinite values).

Theorem 6.2 (discontinuous Ascoli-Arzeld’s theorem) Let (K,dg) be a compact metric spa-
ce, (E,dg) be a complete metric space and (F(K, E),dr) be as in Definition 6.1.

Let (Um)men be a sequence in F(K, E) such that there exists a function w : K x K — [0,00] and
a sequence (Om)men C [0,00) satisfying

lim  w(s,s)=0, lim §,, =0,
di(s,s")—0 m—oo (79)

V(s,8') € K, Ym € N, dg(vm(s),vm(s") < w(s,s") + Om.

We also assume that, for all s € K, {vy,(s) : m € N} is relatively compact in (E,dg).
Then (vm)men is relatively compact in (F(K, E),dr) and any adherence value of (Uy)men in this
space is continuous K — E.

Proof. Let us first notice that the last conclusion of the theorem, i.e. that any adherence value
v of (U )men in F(K, E) is continuous, is trivially obtained by passing to the limit in (79), which
shows that the modulus of continuity of v is bounded above by w.

The proof of the compactness result is an easy generalisation of the proof of the classical Ascoli-
Arzeld theorem. We start by taking a countable dense subset {s; : | € N} in K (the existence
of this set is ensured since K is compact metric). Since each set {v,,(s;) : m € N} is relatively
compact in E| by diagonal extraction we can select a subsequence of (v, )men, denoted the same
way, such that, for any I € N, (v,,(8;))men converges in E. We then proceed to show that (v,)men
is a Cauchy sequence in (F(K, E),dr). Since this space is complete, this will prove that this
sequence converges in this space, which will complete the proof.
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Let € > 0 and, using (79), take p > 0 and M € N such that w(s,s’) < e whenever di(s,s’) < p
and d,, < & whenever m > M. Select a finite set {s;,,..., 81y} such that any s € K is within
distance p of a s;,. Then for any m, m’ > M

dp(vm(s), vm(s)) < dp(vm(s), vm(s1)) + de(vm(si,), vm (s1,)) + de(Om (s1;), v (5))
< w(ss81) + Om + dp(Om(s1,), vme (1)) + W (s, 81,) + O
< de+dp(vm(sy,), v (s1))-
Since {(vm(s1;))men : @ =1,..., N} forms a finite number of converging sequences in F, we can

find M’ > M such that, for all m,m’ > M’ and all i = 1,..., N, dg(vm(ss,),vm (s1;)) < e. This
shows that, for all m,m’ > M’ and all s € K, dg (v, (), vm/(s)) < 5e and concludes the proof that
(Um)men 1s a Cauchy sequence in (F(K, F),dr). ]

Remark 6.3 Conditions (79) are usually the most practical when (v, )men are piecewise constant-
in-time solutions to numerical schemes (see e.g. the proof of Theorem 3.1). Here, w is expected
to measure the size of the cumulated jumps of v, between s and s', and d,, accounts for boundary
effects which may occur in the small time intervals containing s and s'.

It is easy to see that (79) can be replaced with

dg(vm(s),vm(s) = 0, as m — oo and dx (s,s’) — 0 (80)

(under this condition, the proof can be carried out by selecting M € N and p > 0 such that
dp(Vm (), vm(s")) < e whenever m > M and dg(s,s’) < p). It turns out that (80) is actually a
necessary and sufficient condition for the theorem’s conclusions to hold true.

The following lemma states an equivalent condition for the uniform convergence of functions, which
proves extremely useful to establish uniform-in-time convergence of numerical schemes for parabolic
equations when no smoothness is assumed on the data.

Lemma 6.4 Let (K,dg) be a compact metric space, (E,dg) be a metric space and (F(K, E),dr)
as in Definition 6.1. Let (vpm)men be a sequence in F(K,E) and v : K — E be continuous.

Then vy, — v for dr if and only if, for any s € K and any sequence (Sm)men C K converging to
s for dx, we have vy, ($m) — v(s) for dg.

Proof. If v,, — v for dr then for any sequence (S, )men converging to s
dE(Um(sm), v(s)) < dp(vm(sm), v(sm)) + de(v(sm), v(s)) < dF(vm,v) +dg(v(sm), v(s)).

The right-hand side tends to 0 by definition of v,, — v for dx and by continuity of v, which shows
that vy, (sm) — v(s) for dg.

Let us now prove the converse by contradiction. If (v, )men does not converge to v for d= then there
exists € > 0 and a subsequence (vp, )ren, such that, for any k € N, sup,¢ i dg(vm, (s),v(s)) > .
We can then find a sequence (71)reny C K such that, for any k € N,

AdE (Vm,, (1), v(rg)) > €/2. (81)

K being compact, up to another subsequence denoted the same way, we can assume that rg
converges as k — 0o to some s in K. It is then trivial to construct a sequence (8, )men converging
to s and such that s,,, = r (just take s,, = s when m is not an my,). We then have v,, (s,,) — v(s)
in E and, by continuity of v, v(s,,) — v(s) in E. This shows that dg(vm($m), v(sm)) — 0, which
contradicts (81) and concludes the proof. ]

The next result is classical. Its short proof is recalled for the reader’s convenience.
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Proposition 6.5 Let E be a closed bounded ball in L*(2) and let (o;)ien be a dense sequence in
L?(Q). Then, on E, the weak topology of L*(Q) is the topology given by the metric

5 min(1, [(v — w, @) 12 (o))
2 '

dr(v,w) = (82)

leN

Moreover, a sequence of functions wu,, : [0,T] — E converges uniformly-in-time to u : [0,T] —
for the weak topology of L*(Y) (see Definition 2.11) if and only if, as m — 0o, dg(um,u) : [0,7T]
[0,00) converges uniformly to 0.

I =

Proof. The sets E,. ={v e E : [(v,9)2q)| < e}, for ¢ € L*(Q) and € > 0, define a basis of
neighborhoods of 0 for the weak L?(f2) topology on E, and a basis of neighborhoods of any other
point is obtained by translation. If R is the radius of the ball E then for any ¢ € L*(Q), | € N
and v € E we have

[(v, 0) 2| < Rlle — @illr2) + (v, 1) 20|
By density of (¢;)ien we can select [ € N such that |[¢ — ¢i]|r2(0) < €/(2R) and we then see that
Ey,, /2 C Ey.. Hence, a basis of neighborhoods of 0 in E for the weak L?*(Q2) is also given by
(Eapl,s)leN,s>0'
From the definition of dz we see that, for any I € N, min(1, [(v, @) r2(0)]) < 2'dg(0,v). If dg(0,v) <
27! this shows that [(v, ;) 12(0)| < 2'dg(0,v) and therefore that

By, (0,min(27",e27) C By, ..

Hence, any neighborhood of 0 in E for the L?(Q2) weak topology is a neighborhood of 0 for dg.
Conversely, for any € > 0, selecting N € N such that > . 41 27! < £/2 gives, from the definition
(82) of dE,

N

ﬂ E¢l76/4 C B, (0, E).

=1
Hence, any ball for d centered at 0 is a neighborhood of 0 for the L?(£2) weak topology. Since d
and the L?(Q) weak neighborhoods are invariant by translation, this concludes the proof that this
weak topology is identical to the topology generated by dg.
The conclusion on weak uniform convergence of sequences of functions follows from the preceding
result, and more precisely by noticing that all previous inclusions are, when applied to u, (t) —u(t),
uniform with respect to ¢ € [0, 7. "

The following lemma has been initially established in [35, Proposition 9.3].

Lemma 6.6

Let (t™),ez be a stricly increasing sequence of real values such that &) = ) () g
uniformly bounded by & > 0, hm t) = —00 and lim t™ = co. For all t € R, we denote by
— 00 n—oo

n(t) the element n € Z such that t et tHD] Let (a'™),ez be a family of non negative real
numbers with a finite number of non zero values. Then

n(t+7)

/ S @ aar = 73 (@) vr >, (83)
n=n(t)+1 nez
and
t+'r
/ Z s t3) | grltts)+1 gy < (T4 &) Z gnts a" . vr >0, VseR. (84)
R n=n(t)+1 nezZ
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Proof.
Let us define x by x(t,n,7) = 1 if t(») € [t,t 4+ 7), otherwise x(¢,n,7) = 0. We have

n(t+7)

5 et = [ 3oy
n=n(t)+1 nez
= Z< & t2) ”Jrl)/x(t,n,T)dt).
nez R

Since [, x(t,n,7)dt = ft(n) dt = 7, Relation (83) is proved.
We now turn to the proof of (84). We define x by x(n,t) = 1 if n(t) = n, otherwise x(n,t) = 0.
We have

n(t+7) n(t+7)
/ Z g+ | GntH9+1) g — / Z PICES Z a™ DY (m, t + s)dt,
R\ n=n(t)+1 R \n=n()+1 mez
which yields
n(t+1) tm+1) g n(t+7)
/ S @t h | g gy = 3 gmty / S e an (8)
R \n=n(t)+1 mEZ tm —s n=n(t)+1
Since
n(t+7)
Soantr) = > ¢+ )y <74 &,
n=n(t)+1 n€Z, t<t(n) <ttt
we deduce from (85) that
n(t+7) $m+1) o
/ 3 D) | gD gt < (7 4 &) 3 a(erl)/ dar
R n=n(t)+1 meZ tim) —s

=(r+&) Z a(m+1)6t(m+%),

meZ

which is exactly (84).
n
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