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1. Introduction

In this note we want to consider evolution problems in a non-cylindrical
domain, as for instance

Qu_Ayju=f inQ

u(z,t) =0 inl

u(z,0) = uo(x) in Q(0),
where A, =" | 3%,»’ @ is an open subset of A x [0, T] where A is a subset of
R" (Q is Ute(O,T)Q@)/ for some open and non-empty Q(t) C A), the variable
in @ is denoted by (x,t) meaning in fact (z1,...2y,,t), and T' is Uye(o,1)082(t)
and u, and f are suitable data.

This problem has been considered by many authors and can be attacked
in different ways. We confine to quote a few papers trying to draw the atten-
tion to the different techniques. A first paper we quote is [4], where the authors
suppose the existence of a C?-diffeomorphism between the non-cylindrical set
and a proper cylinder in R**+1.

As far as we know other techniques are the following: the problem can
be studied via semigroup theory, in which one can see the equation as u'(t) +
A(t)u(t) = f(t) for t > 0 where A(t) is an operator whose domain D 4
depends on ¢ and may change with ¢ (see, for instance [2] and the references
therein); can be solved taking the perturbed equation u; — Azu — euy = f
and then study the limit behaviour of a suitable problem for ¢ — 0% (see, for
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instance [5,9]); another way of seeing this problem is via minimizing move-
ments (see, for instance [7]).

Again, as far as we know, about the variation with respect to ¢ of the
open sets Q(t)’s it is required the already mentioned regularity in [4], a Lips-
chitz or Holder continuity (as required in [5]) an increasing monotonicity, i.e.
Q(s) C Q(t) for s < t (as required in [7]).

Another paper we mention is [1], where the porous medium equation is
considered in a non-cylindrical domain.

In this paper our purpose is to consider the problem in a different way,
a technique by which we weaken the requirements, at least those mentioned
above. We do not look at the equation as an abstract evolution equation in
the variable ¢, but simply as an equation in a domain of R™*!'. As regards
the assumptions, we do not require monotonicity on Q(t)’s and about regular-
ity we assume the variation of Q(t) to be an absolute continuous function in
time and not to be Lipschitz or Holder continuous (see (H.2) below for more
details).

Finally we do not confine to consider linear operators, but we consider

% +Au=f inQ
u(z,t) =0 inl (1)
u(z,0) = uo(x) in 2(0),

with A monotone operator; for example Au = —div(|Du[P~2Du),p > 2 is
admitted.

2. Assumptions and preliminary results

Consider p > 2,T > 0 and A an open and bounded subset of R", for simplicity

suppose moreover A connected. Consider ) C A x [0,7] a measurable subset
of R"*! in such a way that

Q(t) :== Q N (A x {t}) is an open, connected subset of R™ for every t € (0,T).

In this way we have

Q = Usepo,nQ21);

moreover we define

Q = Uico,r)Ut), T :=Uieo,r)00(t). (2)
Notice that the set (t) is measurable, at least for almost every ¢ € [0, T.

Remark 2.1. Notice that we are not requiring (0) # 0 or Q(0) connected.
This means that the sets (0) and Q(T") could be in principle not connected
and also empty: for example @ N (A x {0}) could be a closed set whose inner
part is empty. Moreover Q(t) in fact can be also disconnected, but we con-
fine to consider Q(t) connected and will show in the last section with some
examples how 2(t) can be disconnected.
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In fact the set €(¢) will turn out to be measurable for every t € [0, T].
Indeed about the family of open sets §2(¢) we will make the following assump-
tions:

(H.1) Q(t) is a subset of A for every t € [0,T], A being a bounded open
subset of R™, and Q(t) is an open, connected and not empty set with
Lipschitz boundary for almost every t € [0, T];

(H.2) we suppose that for every t, € [0,7] there exists a family of maps
depending on the parameter ¢ € I;, N[0, T] where I;, is an open neigh-
bourhood of ¢,

Glo =Gl (-,t) : Qt,) — Q1)

such that the map G satisfies
~ G (-,t) is a bijection for almost every t € I;_,
— @G'(-,t) is Lipschitz continuous with its inverse for every t € I,
— Gto(x,-) and |DG* (z,-)| are absolutely continuous for almost every
x € Qt,),
— |DG(-,t)| € L*(A(t,)) for every t and %|DGt°| € LY(Q(t,) x
(0,7)),

where |DG* (-,t)| = |DG| denotes the absolute value of determinant of the
Jacobian matrix of G}°.

Comments about assumptions Assumption (H.1) is simply the request
that Q(¢) is a an open set with Lipschitz boundary. One could probably weaken
the assumption about the regularity of 9€)(¢), but our main goal is not this.
We stress that (H.1) may hold for almost every ¢, i.e. it could fail for some
t’s. We have in mind some particular cases which will be explained in the last
section. The meaning of (H.2) is essentially the following: we want that Q(t)
is a regular deformation of its neighbours, at least for almost every ¢t. By reg-
ular, and this is the important thing, we mean that G’ (z,-) and |DG" (z, )]
are absolutely continuous with respect to ¢ (see the first example in the last
section). These requirements about these two functions ensure the absolute
continuity, and then the differentiability, of the two functions

t— dz, t— w(z, t)dr with w € C(Q)
Q(t) Q(t)

as shown below to obtain formula (4). Thanks to density of regular functions
in the space W defined below, in which the solution of problem (1) lives, and
thanks to the boundary conditions (u = 0 in I") we obtain the differentiability
of the function ¢ fQ(t) u(z, t)v(z, t)dx for u,v € W.

We continue now giving some definitions and preliminary results. We
consider C}(Q), the set of C! functions defined in @ and whose support is
contained in Q. For a function v belonging to C}(Q) we denote the gradient
of v as follows

grad v = (Dyv, ..., Dpv,vy) := (Do, vy)
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where Dv is the vector in R" of the first n derivatives. For v € C}(Q) consider

the quantity
1/p
N(v) := (// |Dv|pda:dt> .
Q

It is immediate to verify that N is a norm: indeed if v € C}(Q) and
N(v) = 0 we have that v is a function depending only on ¢. We want to show
that v = 0 in I, where T is the projection in [0, 7] of Q. Notice that T is also
the projection of dQ and since v = 0 in JQ we get that v(t) = 0 for every
tel,ie v=0.Forve CHQ) define the two norms

1/p 1/p
[[v]]1 == <// [Jv]? + |Dvp]dxdt> s lvlle == (// |Dvpdxdt) .
Q Q

Lemma 2.2. The two norms || - ||1 and || - ||2 are equivalent in C1(Q).
Proof. The only thing to verify is that there is a positive constant ¢ such that
loll < clells for every v € C1(Q).
Since v(-,t) € C1(Q(t)) we have (see, e.g. [8, section 7.8])

Q)"
/ |v(z, t)[Pdadt < (|()|> / |Dv(x,t)|Pdxdt
Q(t) Wn Q(t)

where w,, denotes the measure in R™ of the ball of radius 1 and since

T
// |v(x,t)|pdxdt:// |v(x, t)|Pdadt
Q oJa)
we conclude

/n
1 p/n b
// |v|Pdxdt < <> sup |Q(t)] // |Dv|Pdxdt.
Q Wn te(0,7) Q

Now we define the spaces
H and V

respectively as the completion of C}(Q) or alternatively of the space U defined
by

U:= {u € C(Ax[0,1]) w(z,-) € CH0,T) for every x € A

w(-,t) € CLQ(t)) for every t € [O,T],}

with respect to the following norms

Jull# == (//Q UQ(m’t)dxdt>1/27 . <//Q Du|P(a;,t)dxdt)1/p
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and V' as the dual space of V. We will consider p > 2 in such a way that V C H
and since (t) C A for every ¢t € (0,T) by the previous lemma and Hélder’s
inequality we get

b2 A 1/n
fulie < 145 (21 pal.

n

We also define the Banach space
Wi={u€Vu € V'},  ullw = lullv + [luellvr

where by u; we denote the distributional derivative with respect to time D;u
defined by

// u% drxdt = —(Dyu, ¢) =: —(uy, ) for every ¢ € C2°(Q).
Q

Since the embedding V C H is continuous and dense and identifying H’
with H we have

VcHcCV

with continuous embeddings.
Notice that if we consider the following family of evolution triplets

V(t)Cc H(t) cV(t) tel0,T)
where
V() =WeP(Qt), H(t)=L*Q), V'(t)=w"r(Q)

for every t € (0,T'), then the spaces V and H defined above can be also seen
as the closure of U with respect to the following norms
T

T
ol = [ ool gyt and ol = [ RO

since the functions ¢ — Hv(t)||€,( ) and ¢ — ||v(t)H§{(t) turn out to be measur-

t
able and where by v(t) we denote the function v(-,t). Because of that we will
sometimes write

v(t) to denote the function v(-,t).
Lemma 2.3. The space U is dense in the space V.

Proof. Consider 0Q =T"'U9Q(0) UQ(0) UoQT) U QT). Any function v € U
vanishes in I' := T'U 9Q(0) U dQ(T) and so the only part of the boundary in
which may be not zero is Q(0) U Q(7'). This part of the boundary clearly sat-
isfies the segment property (see, e.g., Theorem 3.18 in [3]) and then the space
U is dense in

WAP(Q) = {u € LP(Q)|Dju € LP(Q),j = 1,...n, Dyu € L(Q),ul. = 0}

and, by the density of LP(Q) in V', this is dense in
{ue LP(Q)|Dju € L*(Q),j =1,...n, Dyu € V' ulp = 0} = W.
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Before going on we recall a couple of results (formula (3) and the following
lemma).

Lemma 2.4. Consider E a measurable subset of R"™, a measurable function
f: Ex[0,T] = R such that t — f(x,t) is absolutely continuous for almost
everyz € E, f(-,t) € LY(E) for every t € [0,T] and % € LY(Ex(0,T)). Then
we have that the function t — fE f(z, t)dx is absolutely continuous in [0, T

and
d of
7 t:S/Ef(z,t)dxz/Ea(x,s)d:c

for almost every s € (0,T).

Proof. Once called F the function F(t) = [, f 5 f(z,t)dz one has, by the absolute
continuity of f with respect to time,

h—0 h h—0 h

s+h
;lli% . l/ (x t)dt] dx

s+h
%li% h/ [ (x t)da:} dt = / 5t (x, s)dx,

provided that s € (0,7) is a Lebesgue’s point for the function t +—
I %(m,t)dm and t — f(x,t) is differentiable in s. O

Fls+h) = Fls) _ L / Fla,s+h) — f(z,5)]dz

With assumptions (H.1) and (H.2) we get that the function ¢ — fQ(t) dx
is absolutely continuous and then differentiable and using Lemma 2.4 the fol-
lowing hold

D
i‘ / dz = i‘ / DGz, 1)|dx :/ ADC 4 Ve,
dt t=t, Q(t) dt t=to Q(to) Q(t,) ot

/ dz—/ // 8|DG‘ (z, ) dads.
Q(tz) tl) t1 Q(S)

To compute the quantity in the right hand side of this last equality one
can use the formula

%(detA(t)) = detA(t) tr <A1(t)th(t)> , (3)

where A(t) is a matrix whose coefficients depend on the parameter ¢. More in
general, given w € C'(Q), using the change of variable Gi° and formula (3)
by a direct computation one gets (see also [6])
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d d
- t)dy = — G(z,t),t)|DG(z,t)|d
dt‘t:tc /Q(t)w(y, )dy dt‘t:n /Q(to)w( (2,1),1)| DG(x,t)|dx

0G;
/ﬂ(to ayz (G to), to) 5~ ot “(2,t5)| DG (2, t,)|dx

+/ @(G(x,to),to)ma(a;,to)ux
) Ot

+/ w(G(z,t),t ] IDG(z,t)|dz
Q(to) 81‘, t=t,

ow .
= / o Wsto) dy + / div (w(y, )V (y, to))dy
Q(to) Q(tO)
ow n—1
= a(ya to) dy + w(?/v to) V(ya to) ! V(ya to) ax’ (y)
Q(t,) OQ(t,)

where v(-,t,) is the external normal (where it exists) to Q(t,), ds#"~! denotes

the Hausdorff (n — 1)-dimensional measure and V is a vector field whose com-
ponents are given by V;(y,t) = 8(%' (G (y),t). In particular taking w € U we
get
d
e / w(x,t)da::/ O ot da (4)
=to Jaa(e) a(,) O

Using this formula with w = uv with u,v € U we get

to
/ / (uv)dzdt = / u(z, to)v(z, te) da — / u(z, ty)v(z, t1) da.
t1 Q(t2) Q(tl)
(5)

Now notice that in fact for u,v € U we have
(u(t), v(t) Hey = (ut),v(t)) L2y = (w(t),v(t)) L2(a)-
Proposition 2.5. For every u,v € W we have that
t— u(z, t)v(x,t) dx
Q(t)

is continuous in [0,T] and there is a constant ¢, depending only on T, such
that

max / u(z,t)? dr < cf|ullw.
Q)

t€[0,T]

Proof. First we show that the function ¢ — fﬂ(t x,t)v(x, t) dz is bounded.
Notice that, by the absolute continuity of ¢ — fQ( ) dx, the function above is

surely measurable for u,v € C%(Q). Notice that formula (5) holds also if we

consider u, v € U, the space defined reflecting the functions in time as follows:
first define

Q:=0Qu |J @t x {1

te[—T,0]
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and for every u € U consider a function @ defined in Q as follows

. _ Ju(z,t) fort>0,
) = {u(x, —t) fort <0,

and denote by U the space of such @ Now if we fix ¢t € [0, 7], consider ¢ €
CH[~T,T);R) such that o(—=T) = 0,¢(s) = 1 for s € [0,#,0 < ¢ < 1,0 <
¢ < 2/T, consider 4,0 € U and notice that @ belongs to U. Apply (5) to
(pu)v with t; = =Tt =t to get that J;(puv) = w0 + 00ty + uvy' and
get

¢
/ u(z, t)v(x, t) dz| = / / [@0, 0 + 0Oytup + udy'|dxds
Q(t) —TJQ(s)

T
< / / [lud,vp| + |00sup| + |avy’||dzds
—TJQ(s)

T
<2 [ [ ol + o] + i dnds
0 JQ(s)

2
< Nully + el + ol + lludllS + Z i3, + [vli7)

< &(flully + llvlRy)

where ¢ = ¢(T). In particular taking u = v we have (¢ = 2¢)

sup [ et do < clulfy (6)
te(0,T) Ja)

Moreover, taking v = v in (5), u € U and letting t; — to we also get that
t— / u(z,t)*dr is continuous in [0, T7. (7)
Q(t)

By inequality (6) and by the density of & in W we also get that the
embedding (as done in Problem 23.10 in [10])

jiU—X:= {u eVt — u(z,t)? dz is continuous in [O,T]}

Q(t)

has a unique extension j : W — X (see Proposition 18.29 in [10]) and in this
sense (7) holds.

To conclude we observe that indeed we have that a function v € W
belongs to C°([0,T); H), where H = L*(A) and A D Q(t) for very t € [0,7],
and u(-,t) € HE(2(t)) for almost every t € [0,T]. Then



Vol. 20 (2013) An existence result for evolution equations 1731

[ sttt [ it i

Q(t1)

/Au(x,tg)v(w,tg)dac—/u(x7t1)v(;v,t1)dx

A

/Au(:c,tg)v(a:,tQ)dxf/u(x,tg)v(x,tl)dx

A
—I—/Au(m,tg)v(x,tl)dx—/Au(x,tl)v(az,tl)dx

< lulleoqo.rm l[o(t2) = o) + [vllco ooy lult) — ult)|m

by which we also get that t — fQ(t) u(z, t)v(x,t) dz is continuous. O

Proposition 2.6. For every u,v € W we have that
d
dt
and for ty,te € [0,T

e /Q(t) u(z, t)v(z,t) de = (u(s), v(s)vr(s)xvis) + (V£(8), u(8))vr(s)x v (s)s

/ e (), 008) v sysevey + 06(8), (8 oy oy

t1
:/ u(x7t2)v(x,t2)dx—/ u(z, ty)v(z, t1) da.
Q(t2) Q(t1)

Proof. The formulas stated in the proposition are clearly true for u,v € U. We
want to show they are true also for u,v € W. The proof follows by density of
U in W and by formula (5). We have the two triplets

VCcHCV

Va:=LP(0,T;V) C L*(0,T; H) C L (0, T; V') =V,
where we have defined V := Wy (A), H = L*(A), V' = W17 (A), and notice
that V continuously embeds in V4 and is a closed subspace of V4 (clearly by
extending functions in ¥ by 0 to (A x[0,T])\ Q). Since V is a closed and proper
subspace of V4 also every linear and continuous form f € V' can be extended
to an element of V', again extending by 0 outside of Q). Indeed, denoting by
u the extension to V4 of a function v € V), i.e.

a=u in@Q, w=0 inAx(0,7T)\Q,

we get (@); € V. This can be easily seen since u; can be represented, in

a unique way, by n + 1 functions fo, f1,... fn € LP (Q) such that (see, e.g.,
Theorem 3.8 in [3])

T n T
(ut,v>:// fovdxdt—i—Z// fiDjv dxdt
0JA —J0/A

and ”ut”V’ = H(f07 flv cee fn)||(Lp’(Q))n+1-
Then (@); is analogously (and uniquely) represented by (fo, fi,-- . fn)-
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We conclude that if u € W we have that 4 € Wq = {u € Valu, = v’ €
V', } and we define

/O(ut(s),v(s»w(s)xv(s)ds ;:/0 (@)4(), 5()) v v ds.

Now, by a standard procedure, using the density of &/ in W and using the
right hand side of the last equality, we can conclude (see also Problem 23.10
in [10]). O

Before ending this section we recall some classical definitions and a clas-
sical result we will apply in the next section. By X we denote a Banach space
endowed with the norm || - ||, and by (-,-) the duality between its dual space
X’ and X.

Definition 2.7. We say that an operator B : X — X' is coercive if
(Bx, )

1m
Izl —+oo ||

— +00,

is bounded if it maps a bounded set in a bounded set, is pseudomonotone if

xp, — xin X-weak and limsup(Bz,,x, —z) <0
n

implies that
(Bx,x —y) < limninf<an,xn —y) forevery y € X.
Finally we say that B is monotone if (Bx — By, — y) > 0 for every z,y € X
and strictly monotone if (Bx — By,x —y) > 0 for every x,y € X with = # y.
We recall now a classical result (see, for instance, Section 32.4 in [10]).

Theorem 2.8. Let A : X — X' (X’ the dual space of X, X Banach space) be
pseudomonotone, bounded and coercive. Suppose L : X — 2X" to be mazimal
monotone. Then for every f € X' the following equation has a solution

Lu+Au> f

and in particular if L, A are single-valued the equation Lu + Au = f has a
solution.

3. The existence result

In this section we want to prove a general existence result for an evolution
equation. Thanks to Proposition 2.5 we can define

W = {ueW |u(z,0) =0 in Q(0)}
and then consider the operator
Lu=uy;, D(L)=W".

Proposition 3.1. The operator L : D(L) CV — V' is maximal monotone.
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Proof. For simplicity we will denote by (-, ) the quantity (-, )yrxy. The first
step

(Lu,u) >0

follows from Proposition 2.6 since for v € W°
1 1
(Lu,u) = f/ u?(z,T) dx — 7/ u?(z,0) dz > 0.
Q(T) Q(0)

To see that it is maximal monotone fix w € V' and v € V and suppose
(w—Lu,v—u) >0

for every u € D(L). We want to show that v € D(L£) and w = Lv. If we define
z = v — u we obtain that

<U},Z> - <,C(’U - Z),Z> > 0.

Fix z and consider Az with A € R. Since L is linear for every positive A we
obtain

MLz, z) > (Lv—w, 2)
and for every negative \
MLz, z) < (Lv—w,z)

for every z € v+ D(L). Letting A go to zero we obtain that (w — Lv, z) =0,
i e.

(w— Lv,v) = (w— Lo, u)

for every u € D(L) which implies (w — Lv,u) = 0 for every v € D(L). By the
density of W° in V we get that

Ly=w inV.

Then, since v € ¥V and w € V' and Lv = v; we conclude that v € W. We have
to see now that v € D(L). For every u € D(L) we have that

2(L(v—u),v—u) = /Q(T) (v(z,T) — u(‘r?T))2 dx — / U(:L'70))2 dx.

Q(0)

It is sufficient to consider u € D(L) satistying u(z,T) = v(x,T) to get

—/ v(x,0))?dz >0
Q(0)
which implies that v(x,0) = 0 in €(0) which concludes the proof. O

Now consider an operator A : V — V' satisfying the following assump-
tions:

A pseudomonotone, coercive, bounded (see Definition 2.7). (8)
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Definition 3.2. Given f € V', u, € L?(€2(0)) we say solution of the problem
u+Au=f inQ
u=0 inT (9)
u(0) = u, in (0),
a function u € W such that u; +Au = f in V' and u(z,0) = u,(x) in L(£2(0)).
If 2(0) = 0 the initial condition has no meaning.

Remark 3.3. If Q(0) = §) the problem can be simply written

u+Au=f in@Q
{uzO in I, (10)

even if we continue to write u(0) = u, in ©(0) just to consider the general

case.

Now we start considering the following problem
s+ Au=f inQ
u=0 inI’ (11)
u(0) =0 in Q(0),
Theorem 3.4. Suppose A pseudomonotone, coercive, bounded, according to

Definition 2.7. Then problems (11) admit a solution for every f € V'. If more-
over A is strictly monotone the solution is unique.

Remark 3.5. In fact we obtain an existence result also for the Cauchy problem
u+Aus f, uwe WP

Moreover the solution is unique if the operator A of Theorem 3.4 is strictly
monotone.

Proof. By Theorem 2.8 (see for more details Theorem 32.A, Corollary 32.25,
Corollary 32.26 and also Proposition 27.7 in [10]) and Proposition 3.1 we obtain
the existence.

As regards uniqueness it is sufficient to observe that if u, v are two solu-
tions we have

0={((u—v)+Au — Av,u —v) > (Au — Av,u —v) > 0.

Since A is strictly monotone we conclude that u = v. O

Now we give some a priori estimates supposing the operator A satisfies
some standard growth conditions.

Theorem 3.6. Suppose there exist two positive constants a, 3 > 0 such that for
some p € [2,+00)

(Au = Av,u =)y = afu—olfy,,  [lAufv < Bllullf (12)
for every u,v € V. Then, defined the operator P : W — V' by Pu = u' + Au,

the following estimates hold: there is a constant ¢ = c¢(«, 3,p) (depending only
on a, 3 and p) such that for every u € W

lullw < elllPullyr + [Pullyh P~ + [u(0) 55, -
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Moreover for every f € V' and u, € H(0) = L*(Q(0)) problem (9) has a
unique solution.

Proof. We estimate (¢ = p/(p — 1)), for every € > 0,

€P v 1 1 q/p .
[Pullyllully < ;HUHV 2% [Pull3 (13)
and, by Proposition 2.6,
2(ug, u) = (uw(T), w(T)) u(r) — (u(0),u(0)) m (o)

:/ u?(z, T) dxf/ u?(z,0) da.
QT) Q(0)

Then, since (Au,u) = (Pu,u) — (us, u), we have

allully, < [1Pullylully + %[(U(O),U(O))mm = W), w(T)um]  (14)

and using (13) for a suitable and little enough value of € (which can be chosen
depending only on « and p) we infer

lully < (o p)IPl ™ + ((0), u(0) o) — (u(T), u(T)) )7
We conclude estimating ||u|| as follows: since u; = Pu — Au we obtain that
luellvr < [Pullv + Bl
1/(p—1 2
lullw < c(a, B, p)[[Pullyr + [Pullyh ™Y + [[u(0) |35 )

As regards the existence and uniqueness of the solution notice that thanks to
Proposition 2.5 every function u € W is such that u(-,t) € L?(2(t)) for every
t € [0,T]. In particular we can choose a function w € W in such a way that
w(+,0) = u, in L?(2(0)). By Theorem 3.4 the problem

v+ Av+w)=f—w inQ

v=20 inT

v(0) =0 in £(0),

has a unique solution v. Indeed the operator A(v) := A(v+w) is bounded and
pseudomonotone. Moreover if we suppose (12) we see that A is also coercive:

(Av,v) = (A(v + w) — Aw, v) + (Aw,v).
Dividing by ||v|| we obtain for the second term that
‘ (Aw, v)

o]

< [ Aw]|

and for the first, by the monotonicity of A,

(A(v + w) — Aw, v + w — w) > aflo]PL.

Then the function u = v + w satisfies (9). O
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Remark 3.7. If A is linear we also have the corresponding existence result for
the problem

ur+ Au+Au=f in Q@
u=0 inl
u(0) = u, in £(0),

for every A € R. It is sufficient indeed to consider the change of variable
v(z,t) = eMu(z,t) to obtain

v+ Av=f=feM inQ
v=20 inI’
v(0) = u, in Q(0),

which has a unique solution v. Then u(z,t) = v(x,t)e ** solves the original
problem.

4. Examples

Here we give some simple example showing some pictures representing some
possible sets @ in which Eq. (1) holds. We confine to draw some pictures in
R2. In the following pictures the vertical axis represents the variable ¢. In the
following we will denote by A an operator satisfying the assumptions made in
Theorem 3.6. In this section we want to focus our attention on the possible
sets @ in which problem (9) is solvable with attention to assumption (H.2).
The set @ will be contained in A x [S,T] for some open set A.
1. In the first example the set Q (see Fig. 1) is a subset of R? of the following
type:

Q= {(z,1) e R}t € [S,T],n(t) <z < %(h)}.

In this simple case () turns out to be the interval (v (t), 72 (¢)). The existence
of a family of maps G required in assumption (H.2) becomes the existence
of only one map G : [a,b] X [Ty, T1] — @ where, for instance, one can choose
a = v1(To),b=2(Tp). A choice for the map G can be the following:

T—a

- (v2(t) = 1 (t)) +7(t).

Then it is quite easy to see that the functions

v2(t)
t— dr = / dx,
Q(t) 71 (t)

t— G(x,t), t+— DG(z,t) for (almost) every z € [a, b

G(z,t) =

are absolutely continuous, and then our assumptions (H.1) and (H.2) are sat-
isfied, if the profiles 7; and = are absolutely continuous.

A simple example in higher dimension could be a set @) whose profile
is obtained rotating the graph of an absolute continuous function around the
vertical axis.

2. In the second example the set @ is a connected subset of A x [S,T], being
A an open set containing (t) for every t, but we suppose there is t, € (S,T)
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FIGURE 1.

such that Q(t) is not connected, but may be the union of two (or more) disjoint
and connected sets. For simplicity, as shown in Fig. 2 (where Q(t) is an interval
or the union of two disjoin intervals) we suppose to have Sy, Sa,t, with

S1 =5, 51<85 <t,.

We denote by Q;(t) and (t) the two potential connected components
of Qt) for t € [S,t,). For t € [S1,S52) the set s(t) is the empty set and
Q(t) = Q1(t), while for ¢ € [Sa,1,) we have

Q@) = () UQa(t), () £0, Qo) #0.
Once defined Q~ and Q™ the sets
Q™ =QN(Ax(S1,t,)), QF:=QN(Ax(t,T)),

also the set (Q~ turns out to be not connected and is the union of Q7 and Q5
where

Q1 =Uie(s,t) (1), @y = Ure(ss ) 2(t)-

We define moreover

Ff = Ute(shto)(’)ﬂl (t), F; = Ute(s%to)aﬂg(t).

to

S:

S:

FIGURE 2.
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Assumptions (H.1) and (H.2) can be satisfied even if the sections €Q(t) are
disconnected for t < t, and connected for ¢ > t,. Then the problem

u + Au = f in Q
u=0 inI’

) w@, 81) = wa(z) in (51
u(z, S2) = uz(z) in Qa(S2),

has a (unique) solution. In general one could consider as many “initial condi-
tions” as the connected components of Q(t).

To show that the problem above has a unique solution one can solve the
two following problems

u + Au = f in Q7 uy + Au = f in Q5
Hqu=0 in 'y IIMqu=0 in 'y
u(z,S1) = ur(z) in Q1(S1), u(x, S2) = uz(z) in Qo(S1),

denote by uj the solution of problem I) and by u, the solution of problem
II), solve the third problem

u + Au = f in Qt
I u=0 in 't
u(z,t,) =v(x) in Q(t,),

0t =) Ut )= { ) € )

and denote by u™ the solution of problem III). The solution u of problem (P)
is then defined as

u=u; inQ], u=wu, inQ,, u=u"inQ".

3. We can also consider problems without a real initial conditions. For example
a set @ like that in Fig. 3 may be considered and, provided that assump-
tions (H.1) and (H.2) are satisfied, one can consider the problem

~ ur+Au=f inQ
(P) {utO inI.

FIGURE 3.
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FIGURE 4.

FIGURE 5.

If Q@ = Upes,m)$2(t) we suppose that Q(S) = 0 and Q(t) # 0 for ¢t > S. In fact
the initial condition is contained in the boundary condition in I'.
4. Arguing as in the example 2. and as in the example 3. one could also con-
sider problem (15) with @ like in Fig. 4 in which no initial condition is given.
Also a set like that in Fig. 5 could be considered, i.e. a set where €2(¢) can
become empty for some ¢, € (S, T).

Even in this case one can treat the problem as two different problems:
one for ¢t € [S,t,] and another for ¢ € [t,,T].
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