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1. Introduction

This paper is the second part of work dealing with the question of strong convergence of classical
solutions of parabolic moving boundary problems to a solution of an associated quasistationary
model appearing as a singular limit of the full system. In a first part [11] we have considered
an abstract system of nonlinear (and nonlinearly coupled) evolution equations evolving related to
different time scales. We have studied the behaviour of solutions as the ratio of these scales becomes
singular, and we have applied our abstract results to a moving boundary problem modelling the
growth of an avascular tumor and to a quasilinear version of the Keller—Segel model on a bounded
domain in RV

However, the abstract results from the first part do not apply to a class of evolution problems
which involve inhomogeneous and/or nonautonomous (possibly also nonlinear) side conditions that
can hardly be hidden in a linear space serving as domain of definition for a leading (quasi-) linear
operator. A famous example of such an evolution problem (after a suitable coordinate change) is the
Stefan problem with Gibbs—Thomson correction (with or without kinetic undercooling).

Recently, the investigation of these kind of problems within the framework of analytic
semigroups has been significantly progressed provided one focusses on systems that are in
an appropriate sense parabolic [6], [12], [13], [21]. The underlying philosophy is to solve
simultaneously for all unknowns.

In its generality (cf. [6]), this approach is not designed to measure the influence of different speed
parameters on the evolution of different unknowns. In order to do so, considering a fast evolving
quantity (which is therefore in a quasistationary state relative to the others) as a function of the other
unknowns turns out to be a fruitful ansatz.

In this paper we systematically work out this idea. Our strategy will be applied to the one-phase
Stefan problem with Gibbs—Thomson correction and kinetic undercooling as well as to a one-phase
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model of osmotic cell swelling. We will prove local existence of classical solutions of the (speed)
parameter dependent full problems on a uniform interval of existence and rigorously establish strong
convergence of these solutions to the solution of the corresponding quasistationary problem. Beside
parabolicity, the following structural properties of the problems under consideration are essential
ingredients of the proof: in the case of the osmosis problem we make use of solute conservation,
while in the case of the Stefan problem with kinetic undercooling spectral properties of the Robin-
Laplacian are important cf. Section 5 (Conclusions). This paper is organized as follows:

Section 2: we introduce the models we are going to consider. Section 3 is devoted to the osmosis
model: Section 3.1: we construct the abstract framework that carries our analysis. Section 3.2: we
derive a priori estimates for a parameter dependent nonlinear parabolic problem which are uniform
w.r.t. a certain class of data (consisting of coefficient functions, right hand sides etc.). Section 3.3: we
prove existence of solutions of the full nonlinear parameter dependent problem on a short interval
of existence not depending on the parameter by means of a fixed point argument. Section 3.4: we
prove the convergence of these solutions. Section 4: we sketch how our approach works for the
Stefan problem. Section 5 contains a short summary of the essential ingredients of our analysis.
Section 6 collects necessary technical material and contains some outstanding proofs.

The justification of quasistationary approximations has already been considered by other
authors. In [9], [23] V. A. Solonnikov and E. V. Frolova prove the convergence of classical solutions
of the Navier-Stokes free boundary problem to the Stokes system with free boundary (the case
of ‘infinite kinematic viscosity’) and of classical solutions of the classical Stefan problem (i.e.
without Gibbs—Thomson correction and without kinetic undercooling) to the Hele-Shaw problem.
The methods used there are not based on semigroup theory and thus are of different nature than
our ones. However, in the case of the Stefan problem Frolova/Solonnikov arrive at a convergence
rate of order (9(6_”/ 8)) (4+0O(e)) which coincides with our findings (cf. Eq. (4.10), also Lemmas
2.1-2.3 in [11]). Observe that it is natural to expect a singular behaviour at # = 0 since the initial
configurations of a ‘full’ problem and its quasistationary limit in the bulk phase are different in
general, cf. Remark 3.3 in [11]. The Stefan problem is also considered in [27].

2. The models
2.1 Osmosis in a resting solvent

We consider the one-phase version of a moving boundary problem modelling osmosis:

gdjv—Av = 0 in £2(¢),
o,v+evV, = 0 on I'(1), 2.1
Vo = H+v onl(),
or, equivalently,
edyv—Av = 0 in (1),
v +e[Hv+0v?] = 0 on I'(t), (2.2)
Vo = H+4+v onl(t),
v(0) := v, I'(0) := Ip. The semipermeable membrane " (¢) moves freely in an incompressible
fluid at rest. The membrane encloses a region £2(r) C RY, where a certain amount of a solute
is dissolved. Its concentration at position x € £2(¢) and at time ¢ is denoted by v = v(¢, x).

H = H(t, x) is the (N — 1) - fold) mean curvature of the surface I"(¢) at x € I'(¢) (taken negative



QUASISTATIONARY APPROXIMATION OF SEVERAL BOUNDARY PROBLEMS — PART II 415

where £2(¢) is convex), and V,, = V,(t, x) denotes the normal Velocity of the family {I"(¢)} at
x € I'(¢).

The equations in (2.2) are already in dimensionless form. The positive number ¢ is a
dimensionless parameter which cannot be scaled out of the system. It can be interpreted as the
ratio of the typical time scales of relaxation of the membrane without solute and of diffusion of
solute inside the membrane. Thus, the singular limit & = 0 corresponds to the case of ‘infinite fast
diffusion’, which may be called a quasistationary approximation. More details about the modelling
of the system (2.2) can be found in [12], [14], [19], [24], [25], [28].

The model (2.2) has already been considered in [12], where local existence and uniqueness of
classical solutions has been proved. Moreover, close to equilibria, solutions have been constructed
that live on arbitrary long (but not infinite) time intervals. In [13] the latter result has been sharpened
by a rigorous proof of local attractivity of the manifold of equilibrium solutions for a two-phase
version of (2.2).

At this point we want to work out a more concise formulation of the limit case ¢ = 0 of (2.2):
Observe that for any ¢ > 0 the total amount of solute is a preserved quantity in the model (2.2).
Indeed, using the transport and divergence theorem, we see that any classical solution (ve, I;) of
suitable regularity satisfies

4 / velt) = / 6o dx + / 0et) - Vo 1) dorg(x) = 0. 2.3)
dt Ja.q) 2:(t) A

where do; is the surface measure of I,. Thus f 2.() ve(t) = f-QO vo. Formally, in the limit case
& = 0 the system (2.2) reduces to

Av = 0 in 2(1),
dpv = 0 onI'(1), 2.4)
Vo = H+4+v onl(),

I'(0) = I'y. Thus we see that any classical solution (v, I)of (2.4) hasst_)hg property _t)l(l)at}) is constant
in the space variable, i.e. v(¢, x) = @(t). Taking the convergence v, —> @, §2, —> 2 for granted
in a strong enough sense, by the conservation of solute, this constant is given by

a(t) = /g vo/vol(2()) =i  Moy/vol(£2(1)),

and (2.4) reduces to 3 3
Vo=H+® onl(), ' (0) = Iy, (2.5)

which can be viewed as a mean curvature flow including a ‘stopping mechanism’. Some of its
properties (including local existence of classical solutions) have been investigated in [26].

Observe that studying the quasistationary approximation at first instead of a full problem is
a convenient strategy in order to understand analytic properties of solutions of moving boundary
problems, because, at least from a mathematical point of view, the latter problems are fairly more
involved in general. For the osmosis problem, there is an extensive list of questions that probably
could be answered for the fast diffusion limit, but that seem out of reach when considering the
complete system (2.2), such as investigating geometric properties of the moving domain, analysing
an intriguing variational structure (cf. [14], [29], [30]).
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2.2 The one-phase Stefan problem with Gibbs—Thomson correction and kinetic undercooling

The Stefan problem describes the phase transition in a system consisting of a liquid and a solid
phase. In the one-phase version one looks for a temperature distribution v (say in the liquid phase
£2(t)) and a moving interface I"(¢) := 052 (t) satisfying

edqv—Av = 0 in (1),
pav+V, = 0 on I'(t), (2.6)
Vo = H+4+v onl(t),
or equivalently
edqv—Av = 0 in (1),
hpv+v = —H on I'(t), 2.7
Vi = H+v onl(),

v(0) := vg, I"(0) := TIp. The temperature in the solid phase (surrounding £2(¢)) is assumed to be
constant. The equations are in dimensionless form. We have scaled as many constants as possible
to 1. The remaining dimensionless parameter ¢ contains information about capacity of heat per unit
volume, thermal conductivity and relaxation of the interface. The formal limit obtained by setting
e = 0 is the quasistationary one-phase Stefan problem with Gibbs—Thomson correction and kinetic
undercooling. It describes the case of a low capacity of heat (relative to other parameters). Both,
the limit and the full problem are considered in [10], the full problem is discussed in [21]. The
Stefan problem has been considered by various authors for more then a century. For a mathematical
discussion of the problem we refer to [10], [21] and the references given therein.

Due to the nonlinear boundary condition (the second equation in (2.2)), at least for the
investigations we have in mind, the osmosis model (2.2) is a more challenging problem than the
Stefan problem (4.1) in several aspects. Indeed, it turns out that large parts of the procedure used to
prove a priori estimates for the osmosis problem can be applied to the Stefan problem (except
some details we are going to collect in Section 4). On the other hand, the arguments used to
finally establish our convergence result (Sections 3.4, 4) can hardly be formulated in a ‘problem
independent way’. Therefore we refrain in this paper from deriving a general abstract framework as
in[11].

3. The one-phase osmosis model
3.1  The abstract setting

We apply the direct mapping method in order to transform the system (2.2) to a set of equations
over a fixed reference domain. We shall briefly sketch this well known procedure:
Throughout the article we keep the numbers N € N, N = 2,0 < 8 < « < 1 fixed. From now
on we shall focus on the model (2.2). We assume that
(I11) £2o C RY is a bounded connected open set and Iy := 9$2 is a closed compact hypersurface
of regularity class h*+%;
(12) For e > 0, v§ € h?+%(£) satisfies
0nv§ + e(Hryvs + (v§)?) = 0 on Ip;
vg = 0in Q0;
SUPe= (V5 524 (g,) < 00
the mapping & — |, 2 v§ is constant.

[¢]

O O O
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Here, h™*7 denotes the little Holder space, see Section 6 (appendix). Observe that the condition
2.0(0
(I2) is satisfied for v := g (¢ > 0), where Uy is a non-negative function in $(.Qo)h (QO).

We want to use the direct mapping method to transform system (2.2) to a set of equations given
over a fixed and smooth reference domain. The unknown family of surfaces {I"(¢)} := {0£2(¢)}
will be described by a signed distance function with respect to that surface. In order to do these
transformations, we need some preparation:

Given any closed compact hypersurface WM. C RY of class C?, let T: = T;(M) be an open
tubular neighborhood of T, i.e. the diffeomorphic image of the mapping

X 0 M x (=¢,&) - RY, (x,a) > x +a-vpx),

where v (x) is the outer unit normal vector at x € Tl and ¢ > 0 is sufficiently small. It is
convenient to decompose the inverse of Xy into X 511 = (Pm, Am), where Py (x) is the metric
projection of a point x € T onto Tl and A is the signed distance function with respect to Til. Let

Adm ;= {o € C'(M); |ollcam) < t/5} (r > 0).

If > 0 is small enough, then the mapping 05(x) := x + o(x) - v (x) is for each o € Admp,; a
diffeomorphism mapping M onto Wl := 6, [TL].

Due to Theorem 4.2 in [4] we can fix a number { > 0 and a triple (£2,S¢(I"), po) in the

following way:

e 2 C £2¢isadomain and I" := 952 is a closed compact real analytic hypersurface;

e S := S¢(I") is an open tubular neighborhood of I", Iy C S;

e po € h*T*(I") N Adr¢ and the mapping 6, : I" — I is a h*T¥-diffeomorphism. In particular,
Iy = Tp,.

From nowonlet{ > 0, (£2, S, po) be chosen as described above and let Ad := Adr.

Observe that 6,[I"'] C S for all o € Ad. Suppose that o € Ad N A™+7(I") for some (m,y) € N x
(0, 1). It is not difficult to see that then 6, € h™7 (T, RN) and 90_1 e h™tY (I, R™). Moreover,
given o € Ad N A™ 1Y (I"), the mapping 6, extends to a diffeomorphism

0, € Diff™? RN RN),  0,|e € Diff™? (2, 2,) (2o := 0,[82)).
such that we have 02, = I,. Let T := {/5and y € C®(R,[0,1]) satisfy y|-z7 = I,
Xl(—00,—371 = X|37.00) = 0, |’ loc < 1/%. Then the mapping
Xr(Pr). Ar() + 1(Ar() -o(Pr()). if yes G
s it ydgS

(o0 € Ad), again denoted by 6, is an appropriate extension, the so-called Hanzawa diffeomorphism.
Note that for o € Ad the surface I, is the zero level set of the function ¢, defined by

¢o(x) = Ar(x) —o(Pr(x)),
x € S,ie. Iy = @7 '[{0}]. For later use we set

Lo(x) := |V¢0|(90(x))- (3.2)

V=
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It can be shown that L, > O on I" for all 0 € Ad. Given 0 € Ad, let 6}, 62 denote the pull-back
and push-forward operators induced by 6, i.e. 0F f = f o0y, 09 g = go6, 1. 1f suitable functions

b, p are time dependent, i.e. b = b(t,x), p = p(t, x), we define [0 D](z, x) := [9;(0 b(t,)](x),

analogue for 6%.
Using this notation, for suitable p we can introduce the transformed operators

A(p)u = 65 (AOLu))

B(p)u := 6, (V(62u) - Vg, /|Ve,l)
H(p) := 9;‘ Hir,).

System (2.2) can be equivalently rewritten as

edsu — A(p)u = eR(p, u) in 2 x (0, T],
B(p)u + [uH(p) + u?] =0 on " x[0,T],
9ip— L,P(p)p=L,0(p) + Lou onl x(0,T], (3.3)
u(0) = uf in £2,
p(0) = po on [,

where ug := 6, vg. Here we used the splitting

H(p) = P(p)p+ Q(p),

cf. [8] (the following is an easy way to understand the structure of the nonlinear operator H(p): let
A, be the Laplace-Beltrami operator of I, w.r.t the metric inherited from the ambient space RNV,
Let further n,, be the outer unit normal field and H, be the mean curvature of I',. Recall that

Hy = (Apéplnp)grn, (3.4)

where &, assigns to each point of [, its cartesian coordinates and A, acts componentwise on &p,.
Parameterizing I, over I" (i.e. letting §,(x) := x + p(x) - nr(x), x € I') we obtain in local
coordinates on I”

N-1
1 ;
\/—G_ Z i (v/Gp gi)j 9;p), (3.5
P j=1
j

where gfi = (0;&510;&p)gn, (gf, ) = (g;."/.)_1 and G, = det(gfi). From equation (3.5) it is clear
that H(p) is of second order in p and that it has a quasilinear structure).
The term R arises from the transformation of the time derivative v; and is determined by

Apép =

R(w,0)(y) = ro(Le[H(0) + w], Bu(a)w)(y),  y €L,

where w € C1(D), 0 € AdN C*(I') and

_ | x(Ar»)-h(Pr(y)-k(y), if yefns
ro(h,k)(y) := 0. it ye2\(2nS) (3.6)

Bu(o)v(y) = 05 V(6Jv)(») - (vr o Pr)(y),  yeRNS.

The derivation of R is a straightforward calculation, cf. [7], [10].
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The transformed version of the mean curvature flow type equation (2.5) reads:

dep— LoP(p)p = LpQ(p) + Lptip, p(0) = po (3.7)

(po as specified above), where

ii,(t) = Mo/vol(2,0)) = Mo/( /9 |detD 6,y dx). 3.8)

To state our main result (and for further analysis) we need to specify some function spaces, cf. also
Section 6 (Appendix):
If J C [0, 00) is a perfect interval, let J := J \ 8J and
Ei(J) := BUC(J,h**%(2)) N BUC'(J,h*(2));
Eo(J) := BUC(J,h*(2));
F(J) := BUC(J,h' T (")) n h+®/2(j C(I));
G(J) 1= {(f g, x) € Eo(J) x F(J) x ***(£2), B(po)x = g(0)},
po as specified above. Finally, let
e Y(J) := BUC(J,h***(I")) N BUCY(J, h¥te(I).
If X — C(£2), we denote by X the closed subspace of nonnegative functions. If / C R and
Xc X/, letXy :=XnN(X4).GivenT > 0let J7 := [0, T].

Theorem 3.1 Let uf, po be as specified above. Then there exist T*, g9 > 0 with the following

properties:

e Foreach 0 < & < gg system (3.3) possesses a unique classical solution (ug, pe) € Eq(Jr=)4+ X
Y(J7+).

o (ug, pe)(t) =2 (tiz, p)(t), where i is determined by (3.8) and p € Y (J~) is the unique solution

of (3.7).
The convergence takes place in C([8, T*], i2T8(2))xC ([0, T*], h*+B(I")) for each § € (0, T*).

3.2 Estimates for u(p)
Let ug, po be as specified in Section 3.1. For T > 0, M > | po||pa+5(ry (to be determined later)
and Jr := [0, T]. Let
Vi=Vy(r)
= {p e CUr. **P ()N Ad): [lp)pa+scry < M: lpt) = p($)lp2+sry < M - |t — s}
(3.9)

and observe that the constant map ¢ + po belongs to Vas(Jr). In this section we consider the
problem

gdsu — A(p)u = eR(p, u) in 2 x (0, T],
B(p)u = —suH(p) —eu®> onI x[0,T], (3.10)
u(0) = uf in 2

for a given T > 0 and p € Vs (Jr). The latter set, of course, represents a ‘uniformly bounded
family of domains’. It has the following properties:
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Lemma 3.2 Let T > 0, M > | pollpa+s(ry- Then Vi (J1) is a bounded closed convex subset of
C(Jr, h*+B(IM)).

Proof. This can be easily seen by similar arguments as in [11], Lemma 3.1. O
Our goal in this section is to prove the following Lemma:

Lemma 3.3 Let ug, po be as specified in Section 3.1. There is a number C > 0 such that the
following holds true: Given M > | pollpa+s(ry there exists T* > 0, g > 0 such that for all
(T, &) € (0, T*]x(0,&0] and p € Vag (JT) problem (3.10) possesses a unique classical nonnegative
global solution u = u(p, ¢), i.e. a solution in the class E1(JT)+. Moreover,

||u(P,5)||c(JT,h2+a(Q)) + ellus (p, S)HC(JT,ha(Q)) <C, (3.11)
(T,e) € (0,T*] x (0,&0], p € Vu(JT). For each fixed (T, ¢) € (0,T*] x (0, &0] and v € (0, x) the
mapping B
o ule,p): Vu(Jr) — C(JT,thrv(Q))

s continuous.

We informally sketch our strategy of proving Lemma 3.3: First we make sure that problem
(3.10) indeed possesses a (nonnegative) classical solutions on some time interval possibly depending
on ¢ and p (Lemma 3.4). Then we estimate the maximum of this solution uniformly in ¢ > 0
and p € Vi (Jr) (Lemma 3.5). From this, we derive an estimate for the L,-norm (in space and
time) for the solution of a scaled problem associated to (3.10). Then we use the nonlinear structure
of the problem to apply first the maximal L ,-regularity result 6.1 (i) and then bootstrap with the
help of 6.1 (ii) to the estimate (3.11) which guarantees global existence by suitable abstract results
(Lemma 3.6).

We shall also make repeatedly use of the fact (cf. (I12)) that sup{||ug |2+« (g): € > 0} < 0. In
order to keep things simple we write ¢ instead of u.

Lemma 3.4 Let ¢ > 0, ug be as specified. Let T > 0, M > ||po |l pa+8(r), p € Vm(JT). Problem

(3.10) possesses a unique maximally continued solution u = u(p, €) on some interval [0, iy cJr
in the class C([0,1}F), h>T(2)) N C1([0,1;"), h*(£2)). Moreover, u = 0in [0,1;") x £2.

Proof. The first statement follows from Theorem 2.1 in [15]. First assume that ug > O on I". Let
t* :=sup{0 <1 < t; u(t,-) > 0 on I'}. Assume 1* < 1. Then there exists x € I" such that
u(t*,x) = 0.Let D := (0,1*] x £2. Taking into account the structure of the mapping R (which
is of first order in u# and has no zero-order terms) we can conclude from the classical parabolic
maximum principle that u achieves its minimal value at the parabolic boundary of D;«. Hence,
by the strong parabolic maximum principle, u is either constant on D« (and hence non-negative)
or u(t*, x) is a strict minimum in (0, #*] x (£2 U {x}). But the parabolic boundary point Lemma
implies that B(p)u(¢*, x) < 0 in that case, contradicting the second equation in (3.10). Thus, u = 0
on [0,7) x .

In the case 1* = 7" the maximum principle immediately implies that u = 0.

Suppose now that u¢ = 0 in §2 and that 1g, po are smooth. For 7 > 0 and suitable w € R let Uy
be the unique solution of

A%upy + wuy =0 in £2,
Uy =1 onl, (3.12)
B(po)un = —neRuo +n+ H(po)) onl.
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Thenuy|r =n>0andu, - 0inC k(£2) for any k € N by elliptic a priori estimates (cf. Section
4,[22])as n — 0.

For y > 0 let O, be a tubular neighborhood of I" with diameter y such that u, > 01in O, N 2.
Let ¢ be a smooth cut-off function satisfying ¥ = 1 in (_9y/2 Nandy = 0in 2\ @y. Then
define i, := uo + uy - Y.

By construction this function satisfies i, > 0 on I', ii, > 0in 2 and B(po)ii, = —eiiy (i, +
H(po)) on T".

Hence the first part of the proof applies to i,. The assertion follows now from the continuous
dependence of the solution of problem (3.10) on the initial value as stated in Theorem 2.1 in [15]
first for ug, po smooth. The general case is obtained by a standard approximation argument. O

Lemma 3.5 (Estimation of the Maximum) Given p € Vs (JT), we have

0<u(p,e) < max{ sup |H(p(t))
tefo,eh)

,maxuo}.

Proof. The lower bound follows from the previous Lemma. Due to the maximum principle we
have that, given ¢ € [0,7;"), the function u|_(-2x[0,t] achieves its maximal value on the parabolic
boundary of £ x [0,¢]. Suppose that this value is achieved on the side, i.e. in a point (1*, x*)
with t* > 0, x* € d§2. Then Q := B(p)u(t*,x*) = 0. Thus, since u* = u(t*,x*) solves
the quadratic equation Y2 + H(p)(t*,x*)Y + Q/e=0, we find, letting h* := H(p)(t*, x*), that
(h*)?/4—Q/e > 0and

™| < [h7/2+ (h*)? /4= Q/e < |I7]

and the assertion follows. O

Lemma 3.6 Let ug, po be as specified. There is a number C with the following property: If M >
lpollpa+8(ry is given, there exist T* > 0, &9 > 0 such that for all (T, e) € (0,T*] x (0, &0] and
p €V = Vu(Jr) the following holds true:

G tF=T;

(i) u :=u, € BUC((0,T),hi?T*(2)) N BUC'((0, T), h®(£2);

(i) ullpyeqo.ryn+e@y + elluelsuco.rme @)y < C-
Moreover, for each fixed ¢ € (0,80], T € (0,T*] and v € (0,a) the mapping p +— ug(p) :
Vu(Jr) - C(JT, h2+"(.§_2)) is continuous.

Proof. In the following, functions p € Vas(Jr) are constantly extended to the real line. We first
consider the operator

L :=L(pg) := (0; — A(po) + A, B(po), trr=9), A >0.
If A > 0 is large enough, by extension and restriction (cf. Lemmas 6.1, 6.6) we have that

supso 1L 1206, (0.5D.0E: ., ([0.51)

+ supsso L7 e(oE0,51).0E: (0.51) (3.13)
<L <o

(and that LL is invertible of course in the corresponding spaces).
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Now let M > |lpollpa+5(r) be given. Choose T*,e9 > O such that the statements of the
Lemmata 6.3, 6.4, 6.5 hold true with § = 1/(2L) (in Lemma 6.5). For p € Vs (J7) (T € (0, T*])
let ps(t) := p(et) (e € (0, &o]) and

L(pe) := (0r — A(pe) + A, B(pe), trr=0).

Standard results about topological isomorphisms and Lemma 6.5 imply that

SUP(T,6)€(0,7*]x(0,50] ||L(,Oa)_i 260Gy (10.T/1).0E1_p (10, /€])
+ SUP(T.e)e(0,7*x(0.60] ()™ | 2(0G(10.T /€] 01 ([0.T/€]) (3.14)
<4L.

For the remainder of this proof we will denote by the symbol ¢ a generic constant being independent
of (T, &) € [0,T*] x (0,&0], M and p € Vps(JT).

LetT € [0,T*], p € Vi (J7) and let again p.(¢) := p(et).

We fix v € C*(R) such that ¥ (0) = 1, supp(¥) CC (—1/2,1/2) and define uo(t) :=
uo ¥ (t). Then the function w(t) = w(e, t) := u(et) — iip(?) is the unique solution of the scaled
system

L(pe)w = (F (g, pe, w), G(&, pe, w), 0) on J, (3.15)
where J; := [0, (1) /¢) and
o F(e, pe,w) := eR(pe, w + tip) — Ry + Aw;
o G(&, pe.w) := —e[wH (pg) + 2wiig + w?] — Ry,
Ro = Ro(e, pe) = L(pe)tio, R1 = Ri(e, pe) = 5[12% + uoH(pe)] + B(pe)tto. Our starting point
is the estimate
lu® ey S c. €065, thus Jw®)lleg < ¢ teJs. (3.16)

(Lemmata 3.5, 6.4). This implies

1 -1
Wil oz ey S € (THYP-s7HP. (.17)
Let K. be an arbitrary compact subinterval of Jg, i.e. K, := [0,T¢/¢], T, < t8+. Then w €
OEl,p(Ks) and
lwlg, ,&k <4L - (IF gy ko) + 1G 7, ke))- (3.18)

As w has time trace 0, we can extend w = w(e) from K, to the whole of R according to Lemma
6.6, Remark 6.7. We refrain at this point from giving explicit details about the fact that this extended
function defines a right hand side (F, G) in the regularity class Eo ,(RT) x F,(R"). These details
will be implicitly contained in the forthcoming considerations. Moreover, our notation will not
distinguish between w and its extension.
As Ro (g, pe)l[1,00) = R1(&, pe)l[1,00) = 0, we find that
[Ro(e. pe)llg, ,+) + 1R1(e. pe)llp, @ty <

Further, using the Lemmata 6.3, 6.4, we first observe that
I1H (pe)wllz, @+) < ¢ - [[H(pe)wllF, (k)
=cC- [”H(’OS)w”Lp(Kg,Wpl_l/p(F)) + ”H(ps)w||WI§1—1/17)/2(K8’LP(1—-))]

s e[l @) + H@wlg,p01/p)22,0] (3.19)
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In the first line we used that (H(p¢)) - w)(0) = 0. By the decomposition H(p;) = (H(ps) —
H(po))+ H(po), the Lemmata 6.3, 6.4, 6.2ii) (with Y := C(I"), X := L,(I")) and the observation
that [pe]g+ 1 p2+8(r) < €M (cf. Remark 6.8) we find that
1-1/p)/2(1+1/p)/2
[H (0D Wk, 11/ it pory < € - (Lt MT + MU DRT D)
Nwllr, k.
<c-(1+MT + Mg(l—l/P)/2T(1+1/P)/2)

Nwlle, , ke

(3.20)

(using again the fact that w(0) = O for continuation and restriction in the last estimate). Going
further, thanks to (3.16) and 9; (w?) = 2wd; w,
2P
”w ||lép(5+aW1}71/p(F))
||Lp(R+,Wp1 @
o0
<c- fooo(”w”pr(Q) + Yicy 1diwle,@)? (3.21)

< o Jwllg

<c-|w

l.p(R+)’

and

2
[lw ”Wp(l*l/")/z(R'i',Lp(F)) sc- ||w||Loo(R+,C(F))”w”Wp(l*l/l’)/Z(R-&-,Lp(r))

(3.22)
<c-: ”w”Wlﬁl_l/”)/z(RJr,Lp(F))
thanks again to (3.16) and Lemma 6.2 (i). As
o0
IR +di0, po)I2, yy S - [1+ /0 [l g ) < - [L+ w2, i)
by Lemma 6.3, 6.4 and (3.16), as moreover
[Awllg, , @+ < ¢ [Awllg, , ke
<A-c-e7VP
due to (3.16), we have all in all (using (3.18))
lwliz, ko <c e |wls, &, +c-e 2,
hence
lwllg, ke <c-e 2, (3.23)

provided g9, T* > 0 are small enough.
We want to get back into the Holder scale. For this we recall the standard embedding results

oE1,p(J) = o Wi (J. WS (82)) = ¢BUCY?(J, BUCY(2)).
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where J € {[0,S5],[0,00)}, S > 0,2t +5<2,2t>2/p+y,s>N/p+y,y>0and
oE1p(J) = oBUC(J . W7™?/P) — (BUC(J, BUC'*7(2)),

y > 0 (such a y exists, since p > N + 2). By extension and restriction (cf. Remark 6.7), we find
that the estimates corresponding to the above embeddings do not depend on S > 0. Summarizing,

. . Lo~ 1/p
lwlgycvek, sucyy + IWluck. suct+v@y Sc-e 7.

p > N + 2. We consider now the decomposition w = a + b, where
L(pe)a = (Aw,0,0)

and
L(pe)b = (F — Aw, G,0) = (sR(ps, w + 1) — Ro, G,O).

Repeating the above arguments in the Holder scale we obtain the estimate

1B]le, ko) < ¢ ™VPflwlg, k.) + c- (3.24)

Here we made use of the estimates

|2l svedr.crteary < ¢ Izluce+ puck@y
Nzl puc@+,Bucate oy

I 1sucarorgr.cay < ¢ I2lpuce+ ucy
Nzl pucaror@t ey

Iz -9; 2l ucr.sucry S ¢ I1Zlsucer suck@))
lzllpucat pucieay:

I 2lpucqer.crreary < ¢ Il creary
Nzl puc@+,Buct+eay:

Ir-zlgucavorngr.cay < ¢ (Irlpuc+ caplzlsuca+orgr
+rllipyca+orzg+.carpylzllsuce+ .cary )-

k€ (0,1),r,z € EX(RT) := BUCRT,h2*(2)) N BUC' (R, h*(2)), j € {1,...,N}, cf.
also Lemma 6.6, Remark 6.7, Theorem 6.1 ii).
Turning now to the function a, we observe that this is the unique solution of the evolution
equation
a— (A(pg) + A+ Az)a = Alw, a(0) =0, A1+t =2, (3.25)

subject to the time-dependent side condition B(pg)a = 0. Letting
D(t.¢) := {z € W2 (2): B(p:(1))z = 0}

we first observe that by Seeley’s classical result (see also Theorem 13.3 [1] for the case of
coefficients of finite smoothness)

[D(t. ). L,,(.Q)]l/z =W, (2)

is independent of ¢, &. Here, [-, ]9 denotes the complex interpolation functor. As p, € Vs (RT) for
e < 1, if Aq is large enough, we easily verify that the family @ := Q(e) := {A(ps) + A1, B(p:)}



QUASISTATIONARY APPROXIMATION OF SEVERAL BOUNDARY PROBLEMS — PART II 425

satisfies the assumptions (with & = 1/2 and J = [0, 00)) of Theorem IV 2.6.4 in [2] (thus in
particular assumption (2.2.3) in Section IV.2.2 in [2]). Letting & > 0 be small enough (¢3/4 < 1/ M
for example, cf. Remark 6.8), we find the constants occurring in the corresponding estimates to be
independent of ¢ as well as M, say, T < 1 and p € Vs (J7). If U (2, 5) is the parabolic fundamental
solution associated to the family @ (), the unique solution of (3.25) is given by

t
a(e, t) = A/ e 20Dy (¢, s)w(s) ds.
0

If A, is large enough, it follows from Corollary IV. 2.4.2 in [2] and (3.16) that
00 ,—Ax

a ; <c- —— dx <c, A>0,
I ”BUC(JE,W,}(Q)) o Jx
and thus, by Sobolev embedding,

lallgy,w.) < c. p>N/(1—-0a).
Combining this with (3.24) (as w = a + b), as K C J, was arbitrary, we find that

1-1/p ,

lwlgy,) <c-e lwllg, ) + ¢

and hence, repeating the arguments used to obtain (3.24),

1=1/p | 1=1/p .|

lwlg, ) <c-e [wllg, () + ¢ + Awlgyy Sc-e wllg, ) + ¢

ie.
lwlleyoy e thus g oy + €l oy < € (3.26)

provided T*,& > 0 are small enough. In particular, tj = T*, ¢ € (0,g0] and (i), (ii), (iii) are
proved.

We are left to affirm the continuity of the solution map. First note that classical parabolic theory
implies that, given ¢ > 0 we have an estimate of the form

”us(p)||Cz+a,(2+a>/2([0,T]xQ) <Ce (T <T%), (3.27)

uniformly in p € Vs (Jr) (but not uniformly in ¢ of course). Let (po,) C Var(Jr) (T < T%)
converge to some 0 € Var(Jr). Then (3.27) and compact embedding imply that there is a
subsequence (05, ) such that uz(p,, ) — v € C2Hv-@H)/2([0, T] x ), where v < . As v clearly
solves the limit problem associated to o, and as the solution of this problem is unique, we infer that
actually ug(pn) — v = ug(0) in C([0, T], K21V (£2)). This finally proves the theorem. O

3.3 The fixed point argument

In this section let Y,(Jr) := C(Jr,h*7()) N CYJr,h?7(I)) and Z,(Jr) :=
C(J7,h?TV(I")), y € [B.]. The uniformly elliptic operator P (o) can be assumed to fulfill

(3 = Lpy P(po), trr=0) € L£is(Yy (JT), Zy (JT) X W>FV(I)),
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where T € (0, 00), and

SI;P 1@ = Lpo P(p0): trr=0)"" ez, (7 yxh2+> (1), v, (77 S L = L(y) < 00
0<T<1

(cf. Theorem III 3.4.1 in [2]). Thus from the Lemmas 6.3, 6.4 we get

Lemma 3.7 Given M > ||pollps+6r). there is a T* > 0 such that for all T € (0,T*] and
p € Vu(Jr) we have

o |[LyP(p) — LpoP(po)ll 2y, 7).z, a7y < 1/(2L), thus

o [0 = LpP(p), tre=0)""l ez, (sp)xh2+»(r),v, (1)) < 2L

Here Ly, L, denote the functions introduced in (3.2).

Now we can prove the following result:

Theorem 3.8 There are T*, g9 > 0 such that the following holds true:

e Forany e € (0, go] the transformed system (3.3) possesses a unique solution (Ug, ps) € E1(J*)X
Yo (JT* )

Proof. Choose L > 0 such that SUPsep, (ILellnzr ry + 1L QO lp2r(ry) < L.y € {B.a}
(Lemma 6.3). Choose L > 0 according to the above considerations. Let C be the constant from
Lemma 3.6. Let M > 4L(L(1 + C) + [|pollpa+8(r))s T > 0, p € Var(J7). Then let o solve

910 — LpP(p)o = Ly(Q(p) +ue(p)lr).  0(0) = po.

We have (assuming w.l.o.g. that C is an upper bound also for |[ue(0)|r [l c(sy n2+7 (), ¥ € {B:@})

lollv, (J7) < 13 = LpP(p), ttr=0)"" | 225 (710 ¥5 ()
N(Lp(Q(p) +1ue(p)), P) 1z (s 7yxna+8(ry
S2L(LA+C) + lipolpa+s(ry)
< M,

provided T, ¢ are small enough and thus
p—=o:Vu(Jr) = Vu(Jr) (3.28)

(thanks to Lemma 6.4 we can assume o to take its values in Ad). Using the continuity of p +—
u¢(p), the mapping (3.28) is easily seen to be continuous. Moreover, as py € h*+%(I"), one easily
concludes that in fact

sup [0 (Ol cry pate(ry) < o0
e€Var (JT)

Thus, by the compactness of the embedding 74+t%(I") into h*T# (I"), by the Schauder fixed point
theorem there is a fixed point p, inside Vs (J7). The uniqueness follows from the uniqueness result
obtained in [12]. O

3.4 The convergence of the solution

In this section we denote by (ug, pe) : [0, T*] — R2 x RT the solution of problem (3.3). By
construction we have

U Pe - VM(JT*), sup ||u8||C(JT*,h2+ot(Q)) < 0. (329)

0<e<eg O<e<egg
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Further, also by construction, we have

sup  [10ell vy (J,4) < So < 00. (3.30)
£€(0,&0]

From the first relation in (3.29), (3.30) and a standard interpolation argument for (little) Holder
spaces we conclude that

a—B 2
19 (t) = pe(®)lps+a(ry < (@ B) - Ipe(t) = P75l e (0) = PO 755y

a—p
S C(d,ﬂ) . M . (2s0)2+(§—ﬁ . |t _s|2+0t—[5‘

Hence, the family {ps; 0 < & < go} (considered as a subset of C(J7=,h*T#(I"))) is uniformly
equicontinuous. Since the embedding h?(I") < h%(I") (a < b) is compact, we conclude from
(3.30) and the Arzela—Ascoli Theorem that there is a function p € C(Jr=, h*+#(I")) such that

pe—p  inC(Jr= H*TA(I). (3.31)

REMARK 3.9 The convergence in (3.31) has of course to be understood in the sense of possibly
passing to a subnet. As our final limit at the end of the day will be the unique solution of the equation
(2.5), this is an unnecessary constraint. Therefore we disclaim of this precision at this point.

Turning to the functions u, we will present a different approach now than presented in [11]:
Instead of estimating the modulus of continuity of the u,, we prove the convergence result in a direct
way: Recall that I, (t) = 0, () [I'], 2,,(¢) = 0,,)[$2] and that V;,(¢) := Vo, (Ip,) = pe/|V@p,|.
Therefore, by (3.29), we find constants ¢o, @1 > 0 such that

|Vn (8)(t)\ <ay, 0<ap < Vol(.Q,,22 (t)) <oy, (t,e) € [0,T*] x (0, &0].

Moreover, letting vg := ug o 9;51 (i.e. ve solves the untransformed model (2.2)), we have that by the
conservation of mass and (12)

/ ve(t) = / vy =: My, (t,e) €0, T*] x (0, gg].
-ng(t) 2

h0

Compactness arguments show that the family of surfaces {I,.¢); & € (0,&0]; ¢t € [0, T*]} U
{Ip); t € [0, T*]} satisfies the uniform cone property needed for Theorem 1 (Section 3) in [3].
Hence, by this Theorem, there holds the following uniform Poincaré-inequality:

My
VOI(st(t))

ve(t)

< Cp - |Vvelt 2 , € [1,00),
Ly (@oste) IVve(D)IL,2,, @) p €[l,00)

Cp being independent of (¢,¢) € [0, T*] x (0, &9]. Therefore, using Transport and Divergence
Theorem, the uniform Poincaré estimate and (3.29) (and writing V;, v instead of V;(¢), v, for



428 F. LIPPOTH

simplicity), we find

My

d 2 M M, [ Vi
o - =5 R G ot | (R e
dt vol(82,, (1)) 1L2(2,. (1)) 2pett) vol($2,.()) vol(£2,,.¢))

2
+ / v, Mo
’U _——
Loty ! VOI(‘QPs(t))
M,
=2/8/ dnv P A— —2/8/ [Vvl|?
Tpe vol(£2p. ) Toe
M M, V,
+ 2/ v — 0 0'[F€ "2
Rpet) vol(£2.(r)) | \ vol(£2,.r))
2
+/ Vil v Mo
Loty ! VOI(‘QPs(t))

My
=2/ v2+vH(F8 Mv———
Lo ( () vol(£2,. 1))
- 2/8/ |Vl?
Tpe

/ MO MO f['g Vn
+2 v— X
Loe) VOI(‘QI)S(”) VOI(ng(I))

2
+ / v, Mo
v—i
Tpe) ! vol(£25,(1))

My 2
s—ZC_zs-Hvt - )
P/ ® vol($2,,. 1)) 1 L2(2p 1))
and thus
d M, 2 _ Mo 2
—lnHv—i $—2C28+ch— .
dt vol(§2,, (1)) 1L2(25¢ (1)) r/ / Vol(£2, (1)) 1L2(25 (1))

; M 1/4
ThuS, if ||U — Wzg(z))||L2(gps(t)) > € / , then

d M, 2
—lnHv—i < —2Cp2%/e +c/ /e,
dt vol($2,,(1)) 1 L2(2,, () P/ /
hence
Hv_ A 2 § Hvo— MO 2 e—ZC;ZI/8+CZ/ﬁ,
vol(£2,, (1)) 1 L2(2p6 (1)) vol(£2,) 1L2($204)

and, finally summarizing and after possibly shrinking the size of ¢y,

|- o5
v _——
vol($2,.¢t))

2 3
< max{c-e /e /el
L (2, () { }
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Combining this with (3.29), we obtain for the function ¥ = v o 8, by repeated interpolation and

Sobolev embedding arguments that

- e,
u _——
VOI(Q,DE (z))

. —>0
h2+B(32)
as &¢ — 0, uniformly on compact intervals [8, T'], where 0 < § < T < T*. The assertion of Theorem

3.1 follows now from Theorem 3.8, (3.29) and the observation

M M
—
VOI(ng(Z)) VOI(Qp(z))

as ¢ — 0, uniformly on [0, T*] (this follows straightforwardly from (3.31).
Note that from the variation of constants formula we infer that p is a mild solution of 7 =

L.(H(t) + vollv(I??,)) (z(0) = po), thus, by its regularity, a classical one. The uniqueness of the

solution of this equation is proven in [26].

4. The Stefan problem with Gibbs—Thomson correction and kinetic undercooling

In this section we sketch briefly, how our previous results can be used to justify the quasistationary
approximation of the one phase Stefan problem with Gibbs—Thomson correction and kinetic
undercooling. Recall the problem from Section 2:

gdv—Av =0 in £2(t),
opv=—-v—H onl(), 4.1)
Vo=H+v onl(t).

Transformation to a reference domain £2 of (4.1) yield (letting I" := 952):

edsu — A(p)u = eR(p, u) in 2 x (0, 7],
B(p)u = —u— H(p) onl" x[0,T],
0;0=LoH(p)+Lo,u onl x(0,T], 4.2)
u(0) = ug in £2,
p(0) = po on[l.

Theorem 4.1 Ler 0 < B < « < 1 and (ug, py) € h>T*(2) x h*+*(I") N Ad be subject to the
compatibility condition

B(po)uo +uo = —H(po)  onl.

Then there exist T*, g9 > 0 with the following properties:

e Foreach 0 < ¢ < g system (4.2) possesses a unique classical solution (ug, pe) € E1(Jr*) X
Yo (JT*)

o (uUg, pe) =9 (y,0), where (y,0) € C([0,T],h3T*(2)) x Yo(J7+) is the unique solution of
(4.2)withe = 0, i.e. forallt € [0, T*] we have

A(o())y(®) =0 in £,
B(O(l) y(t) =—y(t) — H(G(l)) onT, 4.3)
o(0) = po onT,
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and, additionally, for all t € (0, T*] it holds
o1(t) = Lo (H(o(t)) + y(t)) onT.

The convergence takes place in C([8, T*], h2 T8 (2))xC ([0, T*], h*+8(I")) for each § € (0, T*).

Large parts of the proof are similar to arguments used for the osmosis problem. We sketch the
most important differences:

Proof. e The maximum estimate: Let p € Vs (Jr). As in a maximum (minimum) point at (x,?) €
I' x (0,2)) we have B(p)u = 0 (B(p)u < 0) we immediately get

ug(t, x)| < max {|ugl, ma H t,x)|.
et ) < max {juol.  max |H(p)( )]

o The stronger a priori estimates: Starting with this maximum estimate, the first statement of
Theorem 4.1 can be proved along the lines of Sections 3.2, 3.3. In particular, one obtains the
crucial a priori estimate

”us(p)”C(_]T’hZ,a(Q)) + 8”1'.‘8(/))”]&)(]7‘) <C. 4.4)

o The convergence of the solution: To finally establish the convergence result we give an argument
related to the isoperimetric inequality for the Robin-Laplacian.
Denoting by (¢, pe) C E1(J7*) X Yo(J7=) the solutions of (4.2), we have by construction that

pe — 0 € Var(Jp+) in C ([0, T*], h*T2(I)) (4.5)
(in the sense of Remark 3.9). Let y = y(e, t) solve the elliptic problem

A(pe)y =0 in £2,
B(pe)y +y=—H(ps) onTl, } (4.6)

ie. y = =T (pe) H(pe), where T'(t)g denotes the unique solution of the linear elliptic problem

A(t)y =0 in £, } @7)

B(t)y+y=g onl.
Observe that T € C®(h2t"(I') N Ad, L(h¥ ("), h' TV (£2)), v € (0,2). Thus,
—0;y = DT (pe)(pe): H(pe) + T(pe) DH (pe)(pe): € C ([0, T*], h%(£2))
and [|0; y (¢, 1) [l (@) < ¢ uniformly in (7, ¢) € [0, T*] x (0, &9]. Letting z := z, := u; — y we
have 0;z —1/e A(pe)z = R(ug, pe) —9;y  in £2 x (0, T*],

B(ps)z+z=0 onI" x[0,T*], (4.8)
z(0) = us(0) — y(0) in £2.

Letk := k(e,t) := |det(DO,, 1))l
0 < ko :=inf {k(e1); & € (0,80]: ¢ €[0,T*]}

< sup {k(e.1): e € (0.0 1 € [0, T*]} =: k1 < 00
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and D(e,t) := {h € I/VZZ(Q,(C); B(pe(t))h +h = OonI'} as well as A, = Aw(e,1) =
A(pe(t)) + w, A := A(e,t) = kA(p:()), Aw := A(e,t) := kAp (w0 > 0 to be determined
later). The functional

(e, 1) : D(e,t) — C, f|—>/ —kAf - f
2

satisfies (letting fz 1= fp.) := f 007 {,)

_ 2 2 2
&(s,t)f—/gg(t)lvfsl +/FK|f| /9m|f|. o
=K/ —¥Xolf

Obviously, K (e, t) f = 0 forany f € D(e,t). Let pe—¢ := 0 and

m:= U {(e,0)} x [D(e, 1) N B0, 1)1,2)] C R? x W2(£2,C).
(&,t)€[0,60]%[0,T*]

We shall see that (e, ) f defined on T is bounded away from 0. Indeed, suppose that there
is a (possibly constant) minimizing sequence (&p,%,, fn) C Tl. By construction, the Jacobi
matrices { D6, () (e,1) € [0,g0] x [0, T*]} are ‘uniformly invertible’. Hence ||V fu |1, (2) — 0
and compactness arguments imply that (after possibly passing to a subsequence) (&,,t,, fn) —
(8,1, f) € [0,80] x [0,T*] x L2(82). Moreover, the Poincaré inequality implies that f =
“}2—‘ Jo f =: &. Taking the trace on 02, we get ||& — f"||W21/2(F) — 0. Since || fullz,m) — 0,

we necessarily have @ = 0, which contradicts the fact that || /||, (@) = 1 for all n. Hence,
inf {K(a,t)f; feDEt); | fllae =1 (&1)€(0,80] x (0, T*]} = wy > 0.
Observe that the numerical ranges of the operators A and A, are the sets S i =1XEnf: fe

D(e.0); [ fllLy@ = 1y and Sg = {=&(e,t) f1 f € D(e.1); ||fllL,2) = 1} Hence,
choosing @ > 0 small enough (and using Holder’s inequality to obtain the second =),

[ =O) fllo) = Vkill(kh = ) f L, @)

s [ e
al/m/gxm /ngfl
> 1/Kkq dist(/ K)L|f|2,Sé)

2
BIAI/QKIfIZ/(ﬁxl)
> |A| - Ko/ (V2K1),

where C € {4, Ay}, C € {A, Ay}, f € D(e,t) N IB(0, 1)1, (q) and |arg(A)] < 3m/40r A = 0.
Thus, letting My := «/§K1/K0,

It =) Mleqeacay < Mo/IAl. largh| € (0.37/4],
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5.

uniformly in @ > 0 sufficiently small (invoking the proof of Theorem 3.9 in [18] and well
known facts concerning the Robin-Laplacian, it is easy too see that the inverse actually exists).
Moreover, if |A| < %, we actually have dist( [, KA f]?, Se) = wo/3 + AL IF A =
ﬁ?q,l}’ choosing w < ﬁ?’q’l}, we find |A| > 8w, and a direct computation shows that
4|A + w| = |A| + w. Summarizing, there are numbers M; > 0, mo > 0 and 6 € (0,/2) such
that

[ = [4G.0 + @/ gy < Mi/UAl +mo),
larg Al < w/2+ 0 or A =0, (¢t e) €0, T*] x (0, &o]. Since

A(e, t)()L — A(e, t))_1 = )L()L — A(e, t))_1 -1,

we deduce from Theorem 6.9 and the methods developed in part 1 [11],

o0
(e =)l (2) < c-[e_‘”/s+8-/ e ds-||R(ug. ps)— 9y c(o,7#1,L,(2)) ds]. (4.10)
0

t € (0,T*], w0 > 0. By arranging the regularities via (4.4) using embedding theorems
and interpolation we find that for a given § € (0,t*] we actually have (u; — y(e)) — 0
in C([8, T*],h**P(2)). Of course we also have that y(¢) — —T(0)H(0) := y(o) in
C([0, T*], K3+ (£2)), hence, (uz — y(0)) — 0 in C([8, T*], h2>+P(£2)). Finally, from the
variation of constants formula we infer that (o, y(c)) is a mild solution of ¢ = L, (H(t) + y (7))
(z(0) = po, y(7) being defined in the obvious way), thus, by the regularities, a classical one. The
uniqueness of the solution of the quasistationary problem is proven in [10]. The regularity of the
limit is obvious.

(]

Conclusions

In order to justify the quasistationary approximation of a problem involving two coupled evolutions,
the following was essential for our analysis:

Parabolicity of the ‘fast evolution’. When considering the fast evolving quantity as a function of
the other unknowns, parabolic maximum principles and regularization have been used to derive
a priori estimates. These estimates in particular make sure that the solutions of the one parameter
family of fast evolutions live on a uniform interval of existence. Roughly speaking, the problems
become ‘more elliptic’ the faster the evolution gets. This reflects in friendly properties of the
corresponding (non-local in time) solution operators.

Spectral properties of the limit problem. For the Stefan problem we essentially used that the
spectrum of the Robin-Laplacian is bounded away from zero. In the case of the osmosis problem
the situation seems more uncomfortable, as the limit problem for the fast evolution (at a fixed
instant of time) has a nontrivial kernel (cf. (2.4)). The conservation of solute (2.3) eliminates this
problem.

These observations also apply to the problems considered in part one [11].
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6. Appendix
6.1  Function spaces

Let N = 2, p > max{N + 2, 5 a} and X be a Banach space. If U C R! (I € N) is an open set,
let BUC(U, X) be the Banach space of all bounded and uniformly continuous X -valued functions
on U. The space BUC¥ (U, X) contains those elements of BUC (U, X) that possess bounded and
uniformly continuous derivatives up to order k € N. For k € NU {0} and s € (0, 1), 2**5(U, X)
denotes the little Holder space, see [16] for a precise definition and basic properties. If U is a
domain with sufficiently regular boundary, then #%*5(U, X) is known to be the closure of the
smooth functions in the usual Holder space BUCK+5(U, X). All these spaces are given their
natural topologies. We shall also use the notation CK+5(U, X) := BUC**5(U, X). A uniformly
continuous function defined on a bounded open set O is always identified with its unique extension
onto O without further mentioning.

If o = 0, we denominate by W7 (U, X) the scale of fractional Sobolev spaces, see [12] for a
precise definition. For o € (0, 1) these spaces are equipped with the intrinsic norm [|u||z, @, x) +

[]u:p,o;x, where
1/p
) flu(?) —M(S)IIX
[u]U;PsU;X = (/ / |[_S|l+ap drds :

If U = (0,T) C R, we use the notations W7 (U, X) = W7(0,T:X) and [u]y;p,o;x =
[ulo,7:p.o:x - _ _
In the case X = R we write W (U) := W7 (U,R), Wets (@) := Wk (U, R) etc. As usual,
function spaces over a manifold are defined by means of a sufficiently smooth atlas.
Let 2, I', po be as specified in Section 3.1. For a perfect interval J C [0, co) containing 0 we
define:
o El,P = WpZ(Q)’ EO,P = LP(Q),
Eip(J):=Lp(J,E1,p) N Wpl(J, Eo.p);
Eo,p(J) 1= Lp(J, Eo,p):
Fp(J) = Lp(J W, 20 n W YD L))
Gp(J) = {(f.8.x) € Eo,p(J) x Fp(J) x W; 2P (D), B(po)x = g(0)}.
In view of standard trace theorems it makes sense to consider subspaces of functions possessing
time trace zero:
o 0E1p(J) = {f €Eip(J), £(0) =0}
o 0Gp(J) i= {(f.8.%) € Gp(J). g(0) = x =0}
and moreover
o ok, (J) :={f €eE1(J), f(0)=0};
* 0G(J) :={(f.¢g.x) € G(J), g(0) = x =0},
E1(J), G(J) being the spaces defined in Section 3.1. More generally, if X is a given Banach space
and ¥ — BUC(j, X), we use the notation

oF = {f eF; f(0)=0).

Lemma 6.1 Let Rt := [0, 00). IfA > 0is large enough and Sy := (3; + A + A(po), B(po), tri=o),
then
(i) So € L£i5(E1,p(RY), Gp(R™));
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(i) So € Lis(E1(RY), GR™)).
The symbol tri—¢ stands for the time trace mapping att = Q.

Proof. Statement (i) is a special case of Theorem 2.3 in [6], cf. also [5]. Statement (ii) can be
straightforwardly derived from Theorem 1.4 in [15], estimate (ii) of Theorem 4.4.3 in [16], the
representation formula (1.26) in [15] and the observation that we may assume the estimate 3.40
in [17] to be independent of J. O

Lemma 6.2 Let X be a Banach space, 6 € (0,1), T > 0. Suppose that Y is a Banach space such
that X - Y — X and let

lx-ylx <m-|xlxlylly. m>0, (x.y)eXxY.

Then

@ lu?llwg o.1,x) < 4m - lullz 0,10 [ulwgo,r:x)
foranyu € W7(0,T;X) N Lo (0, T Y). More generally, let b € ¢C*([0,T],Y) (0 < <'1)
satisfy |b(t) —b(s)|ly < M - |t —s|*. Then

(i) [b-ulo,7:po:x < CmM - (THulo,r;p.o:x + T lullL,0,1:x) )
C = C(p,p,0) for any u € W7(0,T;X). In the case b € oLip([0,T],Y) satisfies ||b(1) —
b(s)|ly < M - |t — s|, the same estimate holds true with x = 1.

Proof. For (i) note that

T T () — 2|12 1
(/0/0 r—s[vor dd)

< ( /T /T 27 () —u@IE + @O —u@IF] ds)”” (D

|[ _ Sll-’rUP
<20V ull Lo 0.1 1l wg 0,733 -

To see the inequality (ii) we observe that ||b(¢)||ly < M -t*. Let I1(¢,s) := ||b(t) - [u(t) —u(s)]||x
and I5(z,s) := ||[b(t) — b(s)] - u(s)||x. Then

T T T
Ii(t,5)? L, )
P
b-ulyr.po:x S/O /0 TR dt ds+/ / TR dt ds, (6.2)

T
fit, )7 4 p PASPTID ||| P
/ / T s[ior dt ds <mP|b|I¢ 0.1, e o r.x) < MPMPTH ullgyo o . xy

as well as

T T
I>(t,5)” —o)—
[ g dvas< [ [ m iyl =0 ol ar s

MHYP(2T\P(—0) (T
< (m 13(/,5—27) /0 ||u(s)||§ ds.

(6.3)
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6.2  Mapping properties of the transformed operators

Lemma 6.3 There is a ball B, around po in h3+Y%(I") such that we have for the mappings A, B,

H, L, R defined in Section 3.1

° A(p) = Zﬁjzl aij (p)dij + Y11, ai (p)d;, where
(aij,ai) € C°°(Ba,h2+°‘(.(_2) X h1+"‘(.§_2)). Moreover, there exist 0 < Ag < Ap such that
Ao < gy Vs @i (P)(0)EiE; < Az p € By x € 2,8 € RV \ {0}

e B(p)w = ((b1,...,bn)(p)|Vw), w € Wp1 (£2), where b; € C®(B,, h**%(I")). Moreover; there
exist 0 < Ag < Ay such that Ao < ((by,....bN)(P)(X)|vr(x)) < Az, p € By, x € I' (v being
the outer unit normal field on I');

e p> L, € C®(Bg, h®>T*(I")) and there exist 0 < ly < Iy such that ly < Ly(x) <11, p € By,
xel;

e Hpp) = P(p)p + O(p), and for (k,v,P) e {0,1,2} x (0,a] x {P,LP} we have
—P € C®(B,, R(W*+2H0(I), h**>(I")) and QO € C®(B,, h**V(I")) (X denoting negative
generators of analytic semigroups w.r.t. the specified spaces);

o The mappings A, B, L, P, Q are uniformly Lipschitz continuous on B, w.r.t. the target spaces
listed above;

e R e C®(B, x hkt1+v(2), hk*+v(2)) (v € (0, ]) and there exists ¢ > 0 such that

|{|R(L;P)||hk+v(fg) < ¢ (1 + lullperv @) llperiev gy (0 € Bay u € REFYIFY(2), k €
0,1});
IR P, (2) < ¢ (A + Nullea) Il o) (P € Bau € W, (82)).

Proof. These properties can be considered as well known [7], [10], [12]. O
As in Section 3.1 we write Jr := [0, T'].

Lemma 6.4 Given M > | poll4+8ry there is a T* > 0 such that for all T € (0, T*] we have

J p[l0.7]] c Ba.

p€Var (JT)

Proof. We have

lo) = pO)ls+acry < @) = POt 2y o) — P51 £
< @M)(UFB—/ 27 (1+a=p)/2.

O

Lemma 6.5 Let § > 0, M > ||pollps+s(ry be given. There exist T*,e0 > 0 such that for all
(T,e) € (0,T*] x (0, 50] and p € Vy(JT) we have (letting p,(t) := p(et) and Jg := Jr/c)
@ (D) [|A(pe) — Alpo) | £(oEy . () Eo p(Je)) < 65
(2) [1B(pe) — B(po) | £(oE: . p(Je)Fp (o)) <65
(i) (1) |[A(pe) — A(po)ll £, () 0E0(e)) < 65
(2) 1B(ps) — B(po)ll £k, (Jo).0F (Je)) < 6
forany T < T* and ¢ < &.

Proof. In the sequel the symbol c is reserved to denote a generic constant independent of (7', ¢) €
(0, T*] x (0,&0], p € Var(J7) and the number M. We restrict ourselves to the most delicate case
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(i)2):Letr :=1/2—-1/(2p) and v € ¢Ey,,(J;). We wright the boundary operator B in the form
B(o)v := (b1,...,by) - Vv, where b; € C*(Bg, h?%(I")) according to Lemma 6.3, 6.4. We find
11B(oe) = Bloo)olls, oy = I1B0e) = Bl 1-1/00r)
+ [I[B(pe) — Blpo)lvllws (seo,pry (64
=N+ N,

and exemplify the estimate for Ny: leti € {1,..., N}, v; := 0;v and b, := b;(ps) — bi(po). Then
be(0) = 0and ||bs(t) — bs()llcry < ceM - |t —s|. Thus

d(t,s)

/ v ()b (1) = vi ()b ()7 (1
©.T/e)2 |l‘ _ S|1+rp

i IIF oy 1bs(t) — be(s)]|12
s/ Ly(I) c(r) d(t.s)
(0,T/¢)2

|t _S|1+rp

D g, s).

+/ 1B (IE i (1) = vi (I,
0.T/6)2 |t —s|1trP

The first summand can be estimated by

e MP.gP f(o,T/s)Z |t — S|—1+p(1—r) d(t,s)

P
lvillzy e,z ry
c.MP.eP=3/2 Tp-r+1

_ P .
= villgucy..L,ry)

and (since p > N 4+ 2 > 3) the desired estimate follows from the embedding ¢E; ,(J;) —
BUC(Je, Wp1 (I")) (uniformly in J,, which can be easily seen by extension and restriction).

The second summand is simply estimated by ¢ - (M T)? - [vi]i; priLy(I) and the observation
that also the estimates characterizing the continuity of the linear mappings

trrod; : OEl,p(Js) g OFp(Je)

are uniform in J.
Finally, we mention that the most complicated estimate in the Holder scale, i.e. the situation
in (iii) 2) (and also the other estimates in that scale), can be treated by a similar decomposition of

the term 1% (t)bsl(zt:‘l()i Sfil)’fz(s)”ar > as made above, always making usage of the facts that (B(ps) —

B(po))(0) = 0, that the Holder spaces are Banach algebras w.r.t pointwise multiplication, and that
the estimates characterizing the continuity of the linear mapping

trr 0 9; i Ey(Jy) — F(Jy)

are uniform in J; (cf. [16], Prop. 1.1.4, 1.1.5 and their proofs in this context). O

6.3  Continuation operators

Lemma 6.6 (bounded continuation) Let X be a Banach space, 6 € (0,1] and 0 > 1/ p such that
W7(0,T;X) — BUC((0,T), X) for T > 0. There exist bounded linear operators
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o Crx :oCY([0,T], X) — oBUC'(R*, X);

o CES: gWZ(0,T;X) — oW2((0,00), X)

such that

o Crxflor = f Cryglor =&

e supro [C7.x |l 2,1 (10.71,%).0BUC! ((0,00),X)) < OO
o suprog [CF % 2w 0.7:%).0Wg (0,00).X) < OO

Proof. (i) The construction of the operator C 7’3 ; as well as all necessary estimates can be taken

out of the proof of Proposition 6.1 in [20].

(ii) Given f € oC1([0,T], X),let h(x) := — f(~x), x € [T, 0]. Then 2(0) = 0, '(0) = £'(0).
Pick n € 9(R) such that n = 0 on (—o0,—27/3],n = 1 on (-7/3,0],0 < 5 < 1,
|n'| < 6/T. Define

f(x) if xe(0,T]

h(x) := 3 nx)h(x) if xe[-T,0]
0 if x <-T.
Obviously, ||puc(—co.0).x)y < | flBUc(o.r).x)- Moreover, as h(0) = 0 (thus

I2llsuc-T0.x) < T - If'lBucior),x). we find [|Flpuc(-o00x) < 7 -
If | Buc(o,r).x)- Now. set (Cr,x f)(y) = h(y),if y < T and (Crx )T + h) :=
(T — (T — h).

O

REMARK 6.7 Functions in L, (0, T'; X) are (if necessary) identified with their 0-extension to the
real line without further mentioning. Moreover, the techniques offered in the previous Lemma can
obviously be used to construct bounded linear operators Cr : oE; ([0, T]) — oE1(R™) and C{f :
0E1,P([07 T]) — oEl’p(R+) such that

o Crflor = f.Crelor = &

e supr-g [CTlle(r, (0,77),0F, R ) < OO

o supr-o [CF e, (0.77) 051, ®F)) < OO

REMARK 6.8 Let y € (0,1) and X be a Banach space. Clearly, we can extend any function
u € h¥([0,T], X) by setting u(t) := u(T),t > T, to a function us € hY(R™, X) and obtain
luoollpy®+.xy = lullaro,77,x)- We denote such an extended function uo again by u without
further explanation. Obviously, an analogue result holds true in the case of a Lipschitz continuous
function. Moreover, for u € Lip([0, T'], X) and u.(¢) := uso(et) we have for y € (0, 1] that

[elg+ yx < SyTl_y[uoo]RJr,y,X = 8yTl_y[”][O,T],)/,X’v

L lw@—ws)|
where [w]u,y,x := sup; ey WVX

We close the appendix with a ‘scaled version’ of Theorem IV 2.3.2 in [2]:

Theorem 6.9 Let the assumption IV (2.2.3) in [2] be satisfied and assume additionally that J
is finite and assumption 11 (2.2.1) holds uniformly for A(s) : E1(s) — Eo (s € J). Then, if
Ug(t,s) = Ug(t,s)(A) is the evolution system associated to the A¢(s) := (1/e)A(s) (A € R), we

have for some positive numbers Lo, [L1, €0 that

1Ue(t,8) | o) < po-e MEe seJ Ae@, (t,5) € J}, 0<e<ep.
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Proof. By e™*4®) we denote the strongly continuous analytic semigroup generated by —A(s).

Observe that for o, & > 0 we have [(1/¢)A(s)]* = e *A(s)* as well as e~ !(1/DA() =
e1/A6) (g e J). Formula IV (2.2.7), Lemma ITI 2.2.1 in [2] and (the proof of) Theorem 2.6.13 ¢)
in [18] imply that we can diversify the arguments used to prove IV (2.3.20) via formula IV (2.3.19)
in [2] in a fashion oriented at Section 6 in [11] to obtain (simply writing A, instead of (1/&) A(s) as
well as a, := agy,, ke 1= ka, etc.)

0 — —_—
llagllegy) < co-e ci(t—s)/e

”a8||£(Eo) <co-(t— S)"‘_1 Le—C1=s)/¢
”kg”.f.(Eo) <cp- gl (t — S)p—l e—C1t=9)/s
kel gz < co- &% (t —s)PTe 2. g1 @)/
”wg”Jl(EO) <cp-el™®. (t— s)p—l L e—c1(t=s)/e
welleEy) < co- el7Y. (1 —g)Pte2. oc1(t=s)/e

where @ comes now from IV (2.3.5) [2] and ¢y, c; are independentof s € J, A € @ and ¢ < &g
cf. [11], appendix. The assertion follows from formula IV (2.3.19) in [2]. The assumption that J
should be finite enters in the estimate corresponding to IV (2.3.15) [2]. O
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