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Homogenization of partial differential equations

with Preisach operators
Achille Landri Pokam Kakeu

Abstract. The current work deals with initial boundary value parabolic problems
with Preisach hysteresis whose the density functions are allowed to depend on the
variable of space. The model contains nonlinear monotone operators in the diffu-
sion term, arising from an energy. Thanks to the properties of Preisach hysteresis
operators and to the sigma-convergence method, we obtain the convergence of the
microscopic solutions to the solution of the homogenized problem. The effective op-
erator is obtained in terms of a solution of a nonlinear corrector equation addressed
in the usual sense of distributions, leading in an approximate scheme for the homog-
enized coefficient which is an important step towards the numerical implementation
of the results from the homogenization theory beyond the periodic setting.
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1 Introduction

1.1 Setting of the problem

It is widely known that materials whose properties are spatially inhomogeneous differ at different
points. The objective of our work is to carry out the asymptotic behavior of the following problem
modeling a diffusion process with spatially inhomogeneous Preisach hysteresis:

0 . .
g (Fue + Plue(z,-);z](t)) —diva® (-, Vus) =g in Q@ = Q x (0,T)
(1.1)
ue = 0 on 9Q x (0,T) and u.(z,0) = u°(z) in Q,
where € > 0 approaching zero is a small parameter representing the scale of the inhomogeneities

which are small compared with the global size of the material €2, a bounded open set in R? (integer
d > 1). T is a given positive real number and the operator V denotes the usual gradient, i.e.

V= ( ai ) cied The operator div stands for the divergence operator with respect to the variable
i/J1<i<
z, and a®(-, Vu,) denotes the function defined on @ by a®(-, Vuc)(x,t) = a(z/e, Vue(,t)).
We suppose that the coefficients in (1.1) satisfy the following hypotheses:
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(A1) a = (ai)1<i<q is a function defined by a;(y, A) = g—i(y, \) where the function .J : RExR? —
[0,400) verifies the conditions below:

(i) J(-,\) is measurable VA € R,
(ii) J(y,-) is strictly convex for a.a y € R,

(iii) There exist three constants p > 2, ay > 0 and ay > 0 verifying
ar AP < J(y,A) < as(1+ (A7) (1.2)

for all A € R? and for a.a y € R%.

(A2) ¢(z) = c(%) is a function, with 0 < a < ¢ € L*°(R?), where « is a constant not dependent
on y € R4,

(A3) g e L*(Q) and u® € W, P(Q).

(A4) For any z € Q, the Preisach operator P[] is continuous on C ([0,T]) and piecewise
increasing. Furthermore P is affine bounded and there exist a function o € L?(2) and a
constant 7y which is positive and such that, for all / € N, the parameterized final value

mapping
(s,x) = Ps(s;x), s = (vo,...,v0) €S

is measurable and verifies
[Pr(s;2)| < ko(x) + 70 I8l - (1.3)

Here, P; denotes the generating functional of the Preisach operator P and S stands for
the set of all finite strings of real numbers, a string being as usual a vector having either
finitely or countably infinitely many real components. In the sequel we will set

we(x,t) = Plue(z, -); 2](t) in Q.

Some information concerning the operator P, useful for our work, are given in Section 2 below.

Apart from piecewise monotonicity and continuity, we need a further hypotheses on the
Preisach operator P[-;z], which will guarantee the uniqueness of the solution of (1.1) (see [21,
Theorem 5.1 and Corollary 5.1]):

(A5) For every x € Q, the Preisach operator P[-;z] maps W1(0,T) into itself, and there exist
1 > 0 and k1 € L?(Q2) such that the condition

|(Plv; z]) ()| < ki(z) + |[v'(t)] Yz € Q, for ae. t € (0,T)
holds for every v € W11(0,T).

In (A5), v’ stands for the time derivative (in the classical sense of distributions) of a function
veWh(0,T).

1.2 Motivation

The hysteresis phenomenon can be defined as a rate independent memory effect. It is a nonlinear
and natural phenomenon which occurs in lots of constructed systems (see e.g. [3, 14]).

The main questions arising in the asymptotic analysis are:
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e Does the solution of the P.D.E converge to some limit function?

e If that is true, does the limit function solve some limit boundary value problem and can
we describe it explicitly?

Answering these questions is the aim of the mathematical theory of homogenization. Let us
point out that since the coefficients of the P.D.E describe the characteristic of the material
at the microscale, it is not realistic to suppose that the coefficients are smooth, for instance,
continuous. Consequently, in general, the suitable framework is that of weak solutions in Sobolev
type spaces and variational formulations. Hence, the main challenge when passing to the limit is
how to deal with products of two (or more) weakly convergent functions, which do not converge
to the product of their weak limit. That is why we make use of the sigma-convergence which
generalizes the well known two-scale convergence concept, and which is suited for our study.
Let us mention that the goal of the mathematical homogenization is to model microscopically
heterogeneous media, providing macroscopic models that describe their effective behavior. As
an example of these media, we can consider composite materials, which are characterized by the
fact that they contain two or more finely mixed constituents. These materials are widely used
nowadays in industries, due to their properties. Indeed, they have in general a better behavior
than the average behavior of its constituents. Well-known examples are the multifilamentary
superconducting composites that are used in the composition of optical fibers.

1.3 Main contribution.

The heat conduction model (1.1) above describes unsaturated flow of a compressible fluid through
a porous medium with hysteresis effect taken into account where the effect of gravitation is
neglected. A great particularity lies in the existence issue of the corrector problem which will
be addressed for this type of problem and will be for the first time determined as a solution
of a P.D.E. in the usual sense of distribution. We will state the Sobolev type space Lﬁloc(Rd)
which is actually the Wiener amalgam space (L?,£>)(R?) introduced by Wiener [26] and we will
also define the Sobolev type space Wil’f)’c(Rd) accordingly. The nonlinear corrector associated
to nonlinear monotone operators is nothing else but the distributional solution in the class of
functions u € WP (R?) with Vu € L, (R?)?, of the corrector problem given by

—diva(-,r+ Vu) =0 in R% (1.4)

The main contribution at this level is to solve (1.4) in the usual sense of distributions in RY,
by looking for solutions of (1.4) verifying further Vu € B (R%)?, where BY is the generalized
Besicovitch space associated to the algebra with mean value A (see Section 4 below).

It is an urgent matter to highlight that solving the corrector problem in the sense of distribu-
tion lays the basics to the study of regularity results in the general deterministic setting beyond
the periodic framework. We will go through a detailed proof to the existence of the corrector,
based on the existence of the local weak solutions to nonlinear monotone equations. Making
use of the Caccioppoli inequality, we will explicitly build an important estimate, which is sharp
compared to its counterpart in [4, 30]. Therefore after proving the existence of a distributional
corrector, we will look for an approximate scheme for the homogenized coefficient. Applications
of our homogenization results are multiple, e.g. in understanding biological tissue behaviour, oil
and gas extraction and geothermal energy systems. The obtained results will represent a crucial
step as far as the numerical implementation of the results from the deterministic homogenization
theory beyond the periodic setting is concerned.
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Moreover, the homogenization theory connected to operators with hysteresis have already
been investigated in the literature. We may cite a few of them ([7, 8, 9, 12, 13]). In the work [7],
the author considered a Prandtl-Ishlinskii hysteresis operator of play type that is characterized
by a distribution function, and the diffusion term of his problem is a linear operator. That
author derived the homogenized equation by making use of the two-scale convergence concept
introduced in [16]. In [9], a special attention has been paid to spatially inhomogeneous Prandtl-
Ishlinskii operators by the authors. Those operators have then been homogenized by dealing with
a sequence of equations of the above type with spatially periodic data. In reference [13], some
properties of Preisach operators and the concept of two-scale convergence have been used by the
author to obtain the effective operator. Concerning the homogenization of parabolic equations
involving monotone operators, but without hysteresis operators, see e.g. [19, 20].

In the current work we generalize the results in the previous references by considering in the
diffusion term a nonlinear monotone operator arising from a convex energy functional. Moreover,
instead of solving the problem in the periodic framework, we deal with the general deterministic
setting which includes as special cases, the periodic one, the almost periodic one, and others.
Another great improvement is the possibility to compute numerically the effective parameters of
the problem since the existence issue of the corrector equation is addressed here in the classical
sense of distributions in R%. .

1.4 The plan

The layout of the paper is organised as follows. Section 2 is devoted to a description of the Preisach
operator and its important properties. We also provide there a result on continuity of Preisach
operators with respect to convergence of density functions. Section 3 is mainly concerned with
some preliminaries in which we state a well-posedness result for (1.1) (for each freely fixed & > 0)
and we establish therein some useful uniform estimates. Details of the existence and uniqueness
result can be found in [21] and thus are omitted here. Fundamental of the X-convergence concept
are gathered in Section 4 while Section 5 deals with the existence of distributional corrector
which is based on the existence of local weak solutions to nonlinear monotone problems. It is
worth noticing that the linear counterpart of this result has been addressed in [11]. Next, Section
6 is concerned with the deterministic homogenization process, and we prove therein the main
homogenization result for (1.1). Finally in Section 7, we draw a scheme showing us how the
homogenized coefficient can be approximated by finite integral means.

2 The Preisach operator

The Preisach model is often applied to represent the magnetization of magnetic field relation in a
ferromagnetic body formed by an aggregate of single-domain particles. Although the properties
that can be derived from the Preisach model are in good qualitative agreement with the physical
evidence, for several ferromagnetic materials there are quantitative discrepancies. This also
applies to the vector Preisach model. Physicists and engineers proposed several variants of the
originary Preisach model, in order to provide a more adequate model of ferromagnetic hysteresis.

The Preisach operator and its derivatives have been widely successfully used in the modeling
of physical system with hysteresis. When dealing with the Preisach operator to model a physical
system, it is really a density function that models this physical phenomenon. First of all, it is
necessary to find this density function. In an application, we have to determine a density function
for the Preisach operator using for example the input-output behaviour of the system at hand.
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We recall that BV (0,T") denotes the Banach space of functions [0,7] — R having finite total
variation. The simplest example of a hysteresis nonlinearity is given by a switch or relay with

hysteresis
hyr:C([0,T]) x {—1;1} — BV (0,T),

with input u seen as magnetic field and output h, , as magnetization. The relay is characterized
by two parameters v € R as interaction field and r > 0 the critical field of coercivity and is
defined formally as follows: Let Ra_ denote the set {(v,r) eR2r > O}. For given parameters
(v,r) € R? input u € C([0, T)), initial magnetization ¢ € {—1;1} and any time ¢ € (0,7, we set

B, ={r€]0,T]:u(t) =v—roru(t)=v+r}. (2.1)
Thus the function hy, ,(u,¢) : [0,7] = {—1;1} can be defined as follows:

—1lifu(0)<v-—r
hos (0, 0(0) = { Cifv—r<u(0)<v+r
1if u(0) >v+r

and
h'u,r(u7 C)(O) if Bt - @
hyr(u,Q)(t) =< —1if By # 0 and u(max By) =v —r,
1if By # 0 and u(max B;) = v +r

Lemma 2.1. Let u € C([0,T]) be given. For every (v,r) € R%, put ( :== =1 ifv >0, (=1 if
v < 0. Then for allt € (0,T) and (v,r) € R, v # & [u](t) we have

—1ifv > &[u](t)
hv,r(u,C)(t) = { 1ifv< gr[u](t).

Therefore the output of the Preisach model is formally defined as an average over all ele-

mentary switches with a given density function ¢ € L}, (Ri) by the following formula

HWﬂAm/w%WMMAwO@MW’ (2.2)

where the initial values of the relays are taken as —1 if v > 0 and +1 otherwise. In order to

justify the integration in (2.2) we can suppose that the antisymmetric part ¢, (v,r) = %(1/)(1)7 r)—

Y(—v,7)) of ¢ satisfies 1), € L*(R%) and we can consider the integral in the sense of principal
value. According to Lemma 2.1 on the representation of the relay by a system of plays, the
output of the Preisach operator can be expressed as follows:

PM@><T+Amm&mwxmm, (2.3)

where Y
o) = [ vz, 2.4
0
C’ is a constant and &, [u](t) denotes the play operator.

Remark 1. It is important to note that the integral in (2.3) only make sense if u € C([0,17)
since &, [u](t) = 0 for r sufficiently large and ¢(0,r) = 0 for all r > 0.

Next, the following assumptions will be used:
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(H1) There exists 3 € L} .(0,00), 8> 0 a.e. such that

loc

0 <(z,1) < B(r) for ae. (z,r) € R3. (2.5)

For R > 0 put b(R) = fORﬁ(r)dr.
(H2) We have
dy

7 € L>®°(R3). (2.6)

The following result presents the conditions under which the Preisach operator is Lipschitz
continuous on C([0,T7]). In [25], we can find the proof of a more general version of this theorem.

Theorem 2.1. Assume that (H2) holds. Then for every u,v € C([0,T]) verifying the inequalities
lulleqo.ryy < R and |[vlleorp) < R, for some R > 0.
The Preisach operator (2.3) maps C([0,T]) — C([0,T]) and verifies
[P[u] — PMHC([O,T]) < b(R) [lu— ””c([O,T]) : (2.7)

Lemma 2.2. Suppose that (H1) and (H2) hold. Then for u € WH1(0,T), r >0 and t € (0,T),
we have P € WH(0,T) and for a.e. t € (0,T), we have

Plul(t) = / T E (& L)), r)dr, (2.8)

where P = %—7; and Sr = ag:;.

It emerges from Lemma 2.2 and from the definition of the play operator that the Preisach
operator is piecewise monotone.

We have the following important result which will be useful for our purposes.

Theorem 2.2. Suppose that (H1) and (H2) hold. Then the Preisach operator is piecewise
monotone, i.e., for allu € WH(0,T),

Plu)(t)i(t) > 0 for a.e. t € (0,T) (2.9)

Next we present a convergence result of spatially dependent Preisach operators exactly like in
[12]. Consider the spatially dependent constitutive relation that can be described by the Preisach
operator with a spatially dependent density function ¢ (z,y, z) € Lj,.(2 x R%).

Theorem 2.3. Let 9, be a sequence of space dependent density functions in L™ (Q x Ri),
satisfying the assumption (H1) for a.e. x € Q. We will assume that v, converge to v in L>(Q x
Ri) weakly star. Let us denote by P, and P the Preisach operators corresponding to i, and ¢
respectively. Let u, be a sequence in L?(2,C(0,T)) and ||u, — ullp2(0,c0,)) — 0 as n — oo.

Then Pplun](-,t) converge to Plu](-,t) for every t € (0,T) in L (Q) weakly star.

Proof. We have for a.e. x € Q and every ¢t € (0,7
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Erlun](t) oo Erlu](t)
Yn(x, 2, 7)dzdr — / / Y(x, z,r)dzdr

E [un](t lu](t
/ / (z,2,r dzdr—/ / (z,z,r)dzdr

Erul(t)
+/ / [Wn (2, 2,7) = Y(x, z,7)]dzdr

E[u"](t
/ / [Vn(z, z,7) — (x, 2,7)]dzdr
[u](t)

Eru](t)
+/ / [¢n(x,Z,T) - w(x7277’)]d2§d7‘

Elun](t)
/ / [Vn(z, z,7) — P(x, 2,7)]dzdr
[u](t)

Erlul(t)
+ / / (2, 2,7) — (a2, 1) dedr

The first integral on the right hand side of the last expression can be estimated by using the
assumption (H1) as follows

Elun) (t) g[un](t)
/ / (x,z,7)dzdr </ / r)dzdr
Er[u](t) u](t)

o R
:/0 B(r) [5r[un](f)—5r[U](t)]dT§/o Br) [Efun)(t) — & [u](t)]dr

for some R > 0. The later term can be further estimated by using the Lipschitz continuity of the
play operator in C([0,T1]) as follows:

R
/0 Br) 1€ [un](t) = E-[u] () |dr < b(R) [Jun — ull ¢ o,y

where b(R) is defined in (H1). The estimates above imply that for every ¢ € (0,T).
[P [un] (t) — P[u](t)HLP(Q) < O(R) |lun — UHLP(Q,C([O,T])) +

oo rErlun](t)
L[ e - vt iz
0 0

The first term on the right hand side of the last inequality converges by assumptions to 0. To
estimate the second term, &, [u,](t) = 0 for r sufficiently large, and if u(zx,-) € C([0,T]) for a.e.
z € Q, E[uy](t) € C([0,T)), so the integral over r is on a finite interval, and converges to zero
because of the assumption on the convergence of v,, . The statement follows. O

Remark 2. The convergence of ,, to ¢ in LP(Q, L}, .(R?%)) can be easily replaced by the conver-
gence in L>(Q, (R%)) weakly star, as is typically the case we get in homogenization arguments,
getting the weak star convergence of the Preisach operators in L>((Q).
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3 Existence result and uniform estimates

3.1 Existence and uniqueness result
Let € > 0 be fixed. Owing to assumption (A1), we can observe that the function

a®: (z,A) = a(z,\) == a(z/e, \) (3.1)
from © x R? to R? verifies the following well-known hypotheses:

(H); For each A € R?, the function x ~ a®(x, \) is measurable from € into R
(H)2 There exists a positive constant as such that a®(z,\) - A > a1 |\[" — as.

(H)3 There is a constant Cy > 0, such that, a.e. in x € Q, for A\;, Ay € RY,
(a®(z, A1) —a®(z,A2)) - (M1 = A2) >0,

@ (2, A1) — a® (2, A2)| < Ca(1+ M| + [A2)P72 A1 = Aaf

where the dot stands for the usual Euclidean inner product in R?, and |-| the associated
norm.

Thanks to [19, Proposition 2.1] and [2], the diffusion term of the differential operator in
(1.1) is well defined. More precisely, let v € LP(0,T; WHP(Q)); then a®(-, Vu) € LV (Q)?, as
pointed out above. But we may as well see a®(-, Vu) as a function in L¥ (0, T; L?' (€2)?). Hence,
diva®(-, Vu) turns out to rigorously represent the function ¢ — diva®(-, Vu(-,t)) of (0,7) into
W=LP(Q), which lies in s (0,T; W_l’p/(Q)).

We are now able to define the notion of weak solution we will deal with in the sequel.

Definition 1. Let us assume that Assumptions (A1)-(A4) hold. Then, a function u. : Q@ — R
is said to be a weak solution of (1.1) if

u. € L=(0,T; Wy () with ul. € L*(0,T; L*(2)),
we € L2(Q) N L2(;C([0,T))) with w!. € L¥' (0,T; W~12'())

and u, verifies Eq. (3.2) below

Sy Eul(w, t)p(, t)dadt + [ (Wl (1), (-, 1)) dt
+ fQ a®(z, Vue(z,t)) - Vo(z, t)dzdt = fQ g(z, t)p(z, t)dxdt (3.2)
@ € LP(0,T; W, P(Q)).

The next result will be of interest in the work.

Lemma 3.1. Consider the function a defined by (A1), i.e. a(y,\) = VaJ(y, ) where V) stands
for the gradient with respect to A of the function J defined in (A1) and verifying (i)-(iii) therein.
For a freely fixed € > 0, let a® be defined by (3.1) and verifying (H)1-(H)s above. Suppose that
ue € L0, T; WyP()), ul € L2(0,T; H () and diva(-, Vu.) € L (0, T; W12 (Q)). Then
the function

Fis o(un(t)) = /Q (-, Ve (t))dz (3.3)
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is absolutely continuous on (0,T) and
%J(ua(t)) = — (diva®(-, Vuc(t)),ul(t)) for a.e. t €[0,T] (3.4)

where ue(t) = ue(-,t) and (-,-) denotes the duality pairings between L¥ (0,T; W2 (Q)) and
LP(0,T; W, P (2)).

The detailed proof of Lemma 3.1 can be found in [21].
Remark 3. It is worth noticing that Lemma 3.1 remains true if the assumptions
ul. € L*(0,T; H(Q)) and diva®(-,Vu.) € L (0,T; W17 (Q))
are replaced by the following ones therein:
ul € L*(0,T; L*(Q)) and diva(-, Vu.) € L*(0,T; L*()), (3.5)

the other ones remaining unchanged. In that case, the duality pairings (-,-) can be replaced by
the inner product in L2(0, T; L?(92)) and we may proceed by approximation like in [2, Proposition
2.11] to get (3.4) for the approximating sequence and then conclude like in [2, Lemma 3.3] for
the passage to limit.

Theorem 3.1. Let assumptions (A1l)-(A4) be in force. Then for each ¢ > 0 there exists at
least one solution u. in the sense of Definition 1. Moreover if assumption (A5) holds, then u,.
s unique and the following estimate is satified:

/ /\u 2, 0)2 dadt + 20 (ue (t2)) — 20 (ue(tr)) / /|gx DEdedt  (3.6)

for all 0 < t; <ty <T. Here a > 0 is the same as in assumption (A2) and o(-) is given by
(3.3).

This theorem has been established in [21] in which an existence and uniqueness result is
stated and proved by using an implicit time discretization scheme together with a fundamental
inequality due to M. Hilpert [10].

Remark 4. Specifically, u. lies in

ov

VP ={v e LP(0.T; Wy (@) v/ = o

€ L*(0,T; L*(Q))}.
Endowed with the norm

[vlly» = ||(U||LP(07T;W1~P(Q)) + ||v/||L2(0,T;L2(Q)) )
VP is a Banach space. For further needs it is worth remarking that, since p > 2, the space
WP () is densely and continuously embedded in L?(Q). Consequently, identifying L?(Q) with
his dual, it readily follows )
WyP(Q) C L2(Q) c W= (Q)

with continuous embeddings. This has two important consequences:

1. We will use the same symbol, denoting both the inner product in L?(2) and the duality
pairing between the space W1 (Q) and W, (Q).

2. The space V? is continuously embedded in C([0,7]; L?(£2)) (this is a well-known result).
Hence, we can define v(t) for v € VP and 0 < ¢t < T, and further the mapping v — v(t) sends

continuously V? into L?(Q2). Thus, we can consider the space V' = {v € VP : v(0) = u’},
a closed convex hull, which turns out to contain the solution u. of (1.1).
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3.2 A priori estimates

Lemma 3.2. Let assumptions (A1)-(A4) be satisfied. Then the solution u. of the problem (1.1)
verifies the following estimates:

T
| [ wizdaes s (190000 + 0" (V0D pp 1) ¢ 61
el ooty < Cs 1056 VUl gy < Cr Nl < C (38)

and

<C
Le'(0,T;W =17 (92))

a £
H@t (Fue + we)

where the constant C' depends on the domain Q, the norm of g in L¥ (0,T, W12 (Q)), u® €
Wy (Q) and the constant c.

Proof. Let us test (1.1) by . 85;5 and integrate over {2 to get, for ¢t > 0,

© Jus (1)) () 2 iva®(-,Vu ul(t)y = [ u’ x
[ an s [ w2 e~ t@va e Vo). oto) = [ wwotas 9

where we have considered the abbreviation u.(t) = uc(-,t). Assuming that P[-; x| is piecewise
monotone for every z € €2, we have ul % 8“’5 > 0, so that the second term of the left-hand side of

(3.9) becomes non-negative, i.e. [, us’(t) 8“’E( t)dt > 0. Since (see (3.4))

d

ous(t)

—(diva® (-, Vue(t)), uc(t)) =
where

o (ua(t)) = /Q J(a, Ve (2, 1))dz, (3.10)

we integrate (3.9) with respect to ¢t and apply suitable Young’s inequality to its right-hand side
to get

t 1t t
a/ / L (7)| dadr + o(ue(t)) — o(u) < —/ \g|? dwdr + g/ / ()| dadr,
0 Jo 2a Jo Ja 2 Jo Ja

where we have also considered the inequality ¢ > « from assumption (A2). We utilize the
left-hand side of inequality (1.2), we infer

t
/0 /Q \u;(7)|2 dxdr + ||Vu5(t)||Lp(Q) < C’/ / lg|? da:dt—kC’HVuOHLp(Q

where C' depends only on «, o1 and p. Hence we find the a priori estimate

T
//\u )|} dedr + sup [|Vue(t )||Z£p(Q)§C’/O /Q|g|2d:cdt+CHVu0Hip(Q) (3.11)

0<t<T

where the constant C' in (3.11) depends only on «, «; and p. Using the equality

T
/|u6|2dxdt //Q|u;(t)|2dxdt,
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we infer from (3.11) that

/|u 2d:cdt+ s HVUE()HZD(Q)SC (3.12)

where the positive constant C in (3.12) depends only on «, aq, p, u° and g. Now, from the second
inequality in (H)3 we get
|a® (2, A)| < Co(1+[ADP72 Al + sup [a(y, 0)]
yER®

C(L+ A

where C' = max(Cy, sup,cgra |a(y,0)]), and where we recall that sup,cga |a(y,0)| < oo since J
satisfies (1.2). Hence

la® (@, VI < O+ AP < CL+]AP),
the constant in the last inequality above being depending on Cs, a, and p. It follows readily from
(3.12) that

la (. ) [,

where C' is a positive constant depending on the measure of Q, Cs, a, p and T
Also

< O+ Vel < © (313)

luell Lo o, 25w @)nmr 0.1:220) < € (3.14)
The properties of the monotone operator a® together with (3.14) yield

||a5(~,Vu5)||L,J/(Q) <C.

Finally we find from (3.2) and (3.7) that for any ¢ € L?(0, T; W, ?(Q)),

ow
‘/Q c’%s wdxdt‘ =C H('DHLT’(O-,T;W[}"’(Q))v (3.15)
so that )
Hw sC (3.16)
ot Lo’ (0,15 W 17" ()

According to assumption (A4), P is affine bounded, i.e. there exist L > 0 and v € L?*(2) such
that for every measurable function u : @ — C([0,T]) we have

[P (ue)(@, Meom < Lllue(@, o,y + v() ae. in €, (3.17)
and using (3.14) and (3.17), we get
[wellp2(q) < ﬁ||ws||L2(Q;C([o ) < <VTL [uell L2 @ic o, + \FHUHLz(Q) C.
So we obtain
[well 2 gy < C-
The same reasoning as in (3.15) yields

<C.
LP' (0,T;W —1.7'(Q))

Fue +w,)

0
Haﬁ
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The last point is to check that the sequence (uc)e>¢ is bounded in V. To this end, observe that

/OT (csug’(t),v(t))dt—i—/ﬂ (%“f(t),ﬂt)) dw—l—/@ae(m,VuE(x,t))-Vv(x,t)dmdt:/OT (g(8), v(8))dt

(3.18)
for all v € VP, where € > 0 is arbitrarily fixed. Taking in particular v = u. and using the series
of inequalities

1 T T
0< salluDlie =a [ @O [ (CulOueyd (619)
0 0
and the properties of a, we obtain by mere routine
sup Hu5||Lp(07T’W01,p(Q)) < 00. (3.20)
e>0
Using the hypothesis (H);-(H)s, it follows

sup|la (-, Vue)l| L (gye < o, (3.21)
e>0

hence sup, g llac (-, VUE)HLP'(O,T,W*LP'(Q)) < 00. We deduce by (1.1) that

sup Oue < 00, (3.22)
>0 Ot [lL2(0,7502(0)
which combines with (3.20) to show that the sequence (u¢).cp is bounded in V7. O

4 Sigma-convergence

We recall in this section the main properties and some basic facts about the concept of sigma-
convergence. We refer the reader to [22, 23, 28, 29] for the details regarding most of the results
of this section.

4.1 Algebra with mean value

Let A be an algebra with mean value on R?, that is, a closed subalgebra of the Banach algebra
BUC(R?) (of bounded uniformly continuous real-valued functions on R) that contains the con-
stants, is translation invariant (7,u = u(- +a) € A for any u € A and a € R?) and is such that
any of its elements possesses a mean value in the following sense: for every u € A,

M(u) = lim u(y)dy (4.1)
R—o00 Br
where Bp stands for the open ball in R? of radius R centered at the origin and 15, = \Bilal I,
Let u € BUC(RY) and assume that M (u) exists. Then defining the sequence (uf).sq C
BUC(R?) by u®(z) = u(%) for € R?, we have

uf — M(u) in L%°(R?%)-weak * as ¢ — 0.

This is an easy consequence of the fact that the set of finite linear combinations of the charac-
teristic functions of open balls in R? is dense in L!(R?).
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Let A be an algebra with mean value. Define the space A> by
A* ={ue A: Dju € A for every a = (ay,...,aq) € N7}

Then endowed with the family of norms ||[-[||,,, defined by [[|ulll,,, = sup|q <y, Supyera |Dyu| where

o _ glel . ,
Dy = EREGIE A is a Fréchet space.

In order to define the generalized Besicovitch space ([6, 18]), we first need to define the
Marcinkiewicz space MP(R?) (1 < p < oo), which is the space of functions u € L}, (R?) satisfying
limsupg_, o £, [u(y)|” dy < co. Endowed with the seminorm

1
Jull, = limsup (f |u<y>|”dy) 7
R—oo Br

IMP(RY) is a complete seminormed space. Next we define the generalized Besicovitch space
BY(R?) (1 < p < 00) associated to the algebra with mean value A as the closure in 9t (R?) of
A with respect to ||Hp It is easy to see that for f € A and 0 < p < oo, |f|” € A, so that

R—oo /g

151, = (Jmf Rf<y>|p)’l“ = ()P (42)

The equality (4.2) extends by continuity to any f € B, (R?). Equipped with the seminorm (4.2),
B (R?) is a complete seminormed space. We refer the reader to [18, 28, 29] for further details
about these spaces. Namely, the following holds true:

(1) The space B4 (R?) = B4 (R?) /N, (where N = {u € B4 (R?) : [|ull, = 0}) is a Banach space
under the norm |lu + N, = [Jull,, for u € B} (R?).

(2) The mean value M : A — R extends by continuity to a continuous linear mapping (still
denoted by M) on B (R?). Furthermore, considered as defined on B (R?), M extends in
a natural way to B (R?) as follows: for u = v + N € BY(R?), we set M (u) := M (v); this
is well defined since M (v) = 0 for any v € N.

To the space B (R?) we attach the corrector space defined as follows:

d
ByARY) = {ue WLPR?) : Vu e (BL(RY)" and M(Vu) = 0}.
In B;’f‘(Rd) we identify two elements by their gradients: u = v in B;gg(Rd) if and only if
V(u—v)=0,ie [[V(u—0)|,=0. We may therefore equip B;Z(Rd) with the gradient norm
|ull ., = [Vul|,, which makes it a Banach space [6, Theorem 3.12] (or [5, Section 3]).

In the current work, we will deal with the concept of ergodic algebras with mean value. A
function u € BY(RY) is said to be invariant if for any y € R?, |lu(- +y) —ul|, = 0. This being
so, an algebra with mean value A is ergodic if every invariant function w is constant in B} (R?),
ie. if lu(-+y) —ul|, = 0 for any y € R?, then ||u — c||, = 0 where c is a constant. We assume
that all the algebras with mean value used in the sequel are ergodic.

4.2 Sigma-convergence

We begin with one underlying notion. By a fundamental sequence is meant any ordinary sequence
of real numbers 0 < ¢,, < 1 such that ¢, — 0 as n — oo. From now on, the letter E¥ will stand
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for any subset of positive real numbers admitting 0 as accumulation point. We will always write
¢ — 0 instead of €,, — 0 as n — o0o. Let Q be an open bounded set in R?, 1 < p < oo and
p’ defined by % + L =1. Weset Q= x (0,T), where T > 0 is fixed. Let A be an algebra

P
with mean value on R%. In what follows, we keep using the same notations as in the preceding
subsection.

Definition 2. A sequence (u¢)eer C LP(Q) (1 < p < 00) is said to weakly E-converge in LP(Q)
to some ug € LP(Q; B4 (R?)) if as E 3 ¢ — 0, we have

/ ue(x, t)v (m,t, g) dxdt — / M (uo(x,t, )v(x,t,-)) dedt (4.3)
Q Q
for any v € LP' (Q; A), for ae. (z,t) € Q.

We express this by writing "u. — ug in LP(Q)-weak 3.7

Remark 5. The convergence (4.3) still holds true for v € C(Q; BZ/’OO(Rd)), where Bf{"x’(Rd) =
Bf‘/ (RY) N L>°(R%); see [17] for the justification.

Moreover the uniqueness of the limit wug is ensured, and it is also a fact that the weak
Y-convergence in L? implies the weak convergence in L?; see e.g. [17, 19, 28].

Definition 3. A sequence (ue).cp C LP(Q) (1 < p < o0) is said to strongly Y-converge in LP(Q)
to ug € LP (Q; BY(RY)) if Definition 2 holds true and further luell o) — Hu0||Lp(Q;Bi(Rd)) as
E>e—0.

We denote it by "ue. — ug in LP(Q)-strong 7.

The following are the main properties of the concept of ¥-convergence; they are of utmost
importance in the forthcoming homogenization process. We refer the reader to [18, 28, 29] for
their proofs.

Theorem 4.1. Let (uc)ecp (where E is a fundamental sequence) be a bounded sequence in LP(Q),
(1 < p < 00). Then there exists a subsequence E' from E and a function u € LP (Q, B4 (R?))
such that the sequence (ue)ecpr weakly X-converges in LP (Q) to u.

Theorem 4.2. Let (uc)eerp (E a fundamental sequence) be a bounded ordinary sequence in

VP ={ve LP(0,T;WyP(Q)) : v' = % € L?(0,T; L*(Q))}. Then there exist a subsequence E' of
E and a couple (up,u1) € VP x LP(Q,B;’Z(Rd)) such that as E' 3¢ — 0,

o u. — ug n VP-weak

o u. — ug in L*(Q)-strong

o Gue = Gro 4 Gubin LP(Q)-weak T (1< j < d).

Theorem 4.3. Let 1 < p,q,r < oo with % + % =1 Ifu. = ug in LP(Q)-weak ¥ and v. — g
in L1(Q)-strong %, then usv. — ugvg in L™(Q)-weak 3.
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5 Corrector problem

The main objective of this section is to solve the corrector equation in the classical sense of
distributions in R?. It reads as

—diva(-,r + Vu,) = 0 in R? (5.1)

where r € R? is a fixed parameter. Our aim is to prove the existence of solutions u, of (5.1) in
the space
B4 (RY) = {v € W P(R?) : Vv € BY(R?)* and M(Vv) = 0}.

oc

The resolution of (5.1) in the usual sense of distributions has the advantage of making posssible
the computation of the homogenized coefficients (that depend on the corrector u,.) and thus to
find a numerical scheme to approximate the solution of the homogenized problem. This is an
advance concerning the deterministic homogenization beyond the periodic setting. The existence
of u, is based on the existence of approximate correctors which are weak solutions to Eq (5.5)
below, in the locally uniform space L?, (R9). Let us define the space L”, (R?) (1 < p < 00) as

uloc uloc
the subspace of LY C(Rd) which consists of functions u verifying

sup / [ul” dy < oo
zeRd J B(z,1)

where B(z,1) is the unit ball in R? centered at . Endowed with the norm

1
]| .o (Rd) = SUP / lulP dy | (5.2)
uloc zERA B(z,1)

(R?) is a Banach space. We can also define the Sobolev-type space W1 (R%) accordingly.

uloc

LP

uloc
The norm (5.2) may be replaced by any of the following equivalent ones:

’ 3
[ullze, (may = sup (/ Jul® dy) A sup (/ oy — 0 [u(y)l” dy) (5.3)
utoe L€z £+(0,1)4 ¢ezd \JRd

where ¢ is any nonnegative function in C§°(R?) such that Y, .0 ¢(y—k) > ¢o > 0 for all y € R%.

If we have to solve (5.1), we need to proceed in several steps. Firstly we solve a general

problem posed as follows. Let us suppose (h, H) € LY, (R%) x LE, (RH)? (p' = p/(p— 1)), and
let us fix 7 € R?. We consider the following equation

—diva(-,r+ Vu) + [ul’?u = h+divH in R% (5.4)

P

We are able to show that it possesses a solution in Wiloc(Rd). The second step consists of scaling
Eq. (5.4) in order to obtain the equation for the general approximate corrector, viz.

—diva(-,r + Vur) + TP |ur/’ > ur = h + div H in R%. (5.5)

The final step is to make use of the sequence (ur)r>1 of solutions of (5.5) in order to show that
Eq (5.1) possesses at least a distributional solution whose gradient is unique.

To begin with, the following holds true.
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Proposition 5.1. Let us assume that assumptions (H)q, (H)2 and (H)s hold. Then there exists
at least a function u € Wil’gc(Rd) solution to (5.4). Moreover u verifies the uniform local estimate
which reads as:

sup/ (|Vu|p+|u\p)dy§C+Csup/ (1n" + 121" dy (5.6)
z€R? J B(z,1) z€R4 J B(x,1)

where C = C(r, a1, as, ca,d) > 0.
Proof. For a freely fixed R > 1, let us uniquely define ug € VVO1 P(BR) by
—V-a(-, 74 Vug) + [ug|’ >ug = h+ V- H in Bp. (5.7)

The existence of ug is given by [15] and its uniqueness is ensured by [1]. We then extend up by

0 outside B to get a sequence (ug)g in Wli’f(Rd). Now we can show that the sequence (ug)g is

bounded in W2 (R%). Consider 0 < ¢ € C°(B(0,1)) be such that > veza o — £) is bounded

uloc
from below by a non negative constant and |Vg| < kg where the constant ko will be correctly

chosen in the body of the proof. within the variational form of (5.7) we may consider the test
function ¢? up where ¢,, = @o(- — o) with zg € R? being fixed. Then

/ P a(esr+ Vug) - (r+ Vug) + / o url”
Br Br

= —p/ @’;gluRVgoxo -a(-,r—|—VuR)+/ ohoa(,r+ Vug) '7"+/ b hug
Br Br B

R
—p/ (H - V(pm)uRgogo_l —/ b H - Vug.
Br Br
Thanks to the properties of the function a (see (H)2-(H)s3) we get
ar [l Vurl & [, unl? (53)
Br Br
<pea [ unl [Vl 4902 [ 7" funl Vol -+ ™
Br

Br

o [ briven [ o lrllr+ Vunl ™ 4p [ 1HI Vi lunl ot
Br Br Br

8
+/ soZ;O\HHwRH/ in\hHuRHas/ o =3I
Br Br Bgr i=1

We have to estimate each term above separately. To go on with, let us fix a constant k£ > 0 that
will be determined later. Consider § > 0 an universal constant such that

sup / [v|P dy < 6 sup /cpgo [v|P dy for all v € LP, (R%). (5.9)
zeR? J B(z,1) zEeRd ’

Young’s Inequality gives rise to the ensuing estimates.

For Iy, we get

a1\ B Lk » _ _
I2 :p/ |:( 22) |’LLR| |VSD$0|:| [C; <) ()0201 ‘T+VUR|p 1
Br aq
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Q1C2

1
k\7 7
/ lurl” [Vez, " + (p — 1)e2 () / @b |r+ Vug|’
k Br aq Br

aic k7T
<2 [ el + 0= ()7 [ e Tuar
B(wo,1) Qg Br

As far as I, is concerned,

1 1
2 (k\? __ _ c

= ([ch]p' (£) et it Tuap ) AP
Br aq pr

_1
<D [ X / o |r+VuR\P+C—2|r|p/ o
= Oél BR xo pp BR o

Next, for I; and I3 we easily obtain

IN

I3 < e |?"|/ b
Br

aica\ B &
=y [ (B2) tunl 9| (o2
Br

a1C2
2 [ funl? (Ve 0= Dea [,
BR BR

and

IN

1C2
<02 [ Anunl o= e [,
B(zo,1) Br

For I5 and I7 we get

aje\ /P -1 kY
I5| < , H| P
|5|_p/BR [( =) uRW%@ [ [ea (a

Q1C2

1
k p—1 ’ , ’
p p p—p p
V -1 b \H
2 [l 1V + 0= 1) () ol [ et

1
1Co k -1 —p ’ /
2 [ tmlal -0 () el [ oy
B(zo,1) Q1C2 Br

1< [ (Y o | [ it (222)
Ko |u —
T > B I{J 0 R SDZEO Ko (p(ljo k
a1Co 1 Q1Cap\ ~ 7T /
<— H’S/ oy lurl” + — (S22) 7 / oo Rl
BR pK/O BR

e 1 Q1Cap\ ~ =T L , /
220 [l — o () T ol [ o
Br Br

pEE 6P

<

IN

IN

where § is given by (5.9) and where in the last terms in the last inequalities above in I5 and in

I7, we have considered the fact that p’ < p since p > 2, so that ¢? < Hcp0||§;p/ cpg;. As for I we

have

< [ et I+ Funl 1| [, 1]
Br Br
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1 _ 1
k p—1 C p—1 ’
<(p—1eo () / ob |+ Vupl? + 0 / / o |H|P
aq Br D Br
1 P 1 P v’
+ - ‘pmo + " Qomo |H|
p Br p Br
1
L\ 71 C p— 1 +1 , ,
<o-va(3)" [ e Vil s Ol [y
0[1 BR p BR

1
+*/ P
P JBgr o
1

where we have set Cy = p(p — 1)co (a%) ﬁ. Putting the above estimates together and taking

the sup, cga we reach at

g\ 7
a1 — 3(p — 1)02 (al) ] ||13R (7“ + VuR)Hll)fﬁzoc(Rd)

1Co
250 paunlls (g

+[1—4

1
< (0= Den ol ooy +calrl + 21 |”+p+a3) Iaals g

__1 L
[ Co T+ kot
p—p 0 - _
+ ||g00||oo p/ + (p 1) (O[lCQ) H || nlor ]Rd)

1 Q1Cop T
N s
kb &P

S C(T7p7 62,043) + C(ahpa C2, (i3, d)(”hnip’l (R%) + ||H||Z;p’l .(Rd)).

(R4)

ulm‘

Then we choose k and kg such that

1
kNPT o «1Co 1
a1 —3(p—1)eo (al> :7and1—4 % %75:5

to obtain the estimate

L+ Vun) gy + mpunlly, oy <C+CURIT, o+ IHIT, ) (510

where the constant C' does not depend on R. It readily follows from the estimate (5.10) that the
sequence (up)g is bounded in W? (R?), and thus in W,-?(R?). Hence, there exist u € WP (R%)

uloc
and a subsequence not relabeled such that

ur — u in WP (RY)-weak.

Tt is straightforward to see that u is a solution of (5.4), and that from the lower semi-continuity,
the next estimate holds true:

Ir+ Vullfs oy + lullfr ey < C+C( Hh|| gy T IHI MOCGR”’)) (5.11)
where C' = C(ay,p, c2,as3,d,r) > 0. It follows that u € WllSC(Rd) and further
IVl gy + ks, oy <C+CURIE, o +IHIT, ) (512)

uoc
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for a positive constant C' depending on the same occurrences as in (5.11). This completes the
proof of our result. O

The following result provides us with the solution of (5.5).

Lemma 5.1. Consider T > 1 and let r € R? be fized. Suppose (h, H) € Bﬁ/ (RY) x Bﬁ/ (R4)d
(' =p/(p—1)). Then the equation (5.5) possesses at least one solution ur € BY*(R?) verifying

Sup][ (|Vur’ +T7? lur|’) < C+C sup][ (Tpl \h|p/ + |H|p/) (5.13)
zeRLJ B(x,T) zeRLJ B(x,T)

where C = C(ay,p,co,as,d,r) > 0. Furthermore up is unique up to addition of a function
v € BYP(RY) such that M([v]?) = 0.

Proof. In (5.5) we need to make the change of unknown function vy (y) = T~ 'ur(Ty). Then vy
is the solution of the equation

—divar(-,r + Vour) + |vT\p_2 vp = hr + div Hy in R?

where ar(y,&) = a(Ty, &), hr(y) = Th(Ty) and Hr(y) = H(Ty). Noticing that (hr, Hr) €

Lﬁ;oc(Rd) X LZ;OC(Rd)d since Bf; (RY) c LZ;OC(R‘{), we infer from Proposition 5.1 that vy (and
thus ur) exists in WP (RY) and verifies

sup / (|Vor? + [vr?) < C + C sup / <|hT|p/ + \HT|pl> )

z€R4 J B(z,1) z€R? J B(z,1)
ie.
swp [T (Vur () + ()P dy < v sup [ (1 )P+ ) ) ay
zeR J B(z,1) zeR J B(z,1)

Then making the change of variables z = T'y, we obtain

z€ERC

sup T / T2 (|Vur(2)]” + [ur(2)P) dz
B(Tz,T)

<C+C sup T’d/ (Tp/ Ih(z)]” + |H(z)|pl> dz,
z€R4 B(Tz,T)

or equivalently

s f T (Vur QP + () dz
B(z,T)

z€R4
<C+C Sup][ (Tp/ h(z)P + |H(z)|p,> dz.
zeReJ) B(z,T)
The proof of the fact that up € BY”(R?) can be seen in [4, proof of Lemma 2.1]. O

Lemma 5.2. Consider the weak solution ur of (5.5) given by Lemma 5.1. Then it holds

sup][ (IVurP + TP |ur|") dy < C + C sup][ <|H|p/ + 17 |h|p/) dy (5.14)
z€R4J B(z,R) z€R?J B(z,R)

for any R > T, where C = C(ay,p,co, as,d,r) > 0.
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Proof. The proof uses Caccioppoli’s inequality which we first state for (5.5). Let n € C5°(Bar(z))
be a standard cut-off function: n =1 in Bg(z), 0 <n < 1and |Vn| < CR™. We test (5.5) with

nPur to get

/ a(-,r+ Vur) - V(nPur) + T’p/
BQR(ZE)

P url? = / (Purh — H - V(iPuz)) .
Bag(x) Bar(z)

Making use of the properties of a we get

Bar(z) Bar(z)

< pcz/ nP = ur| |V +P02/ 1~ Jur| [Vl |r + Vur P~
B2R(I Bor(x

e / |7 + e / 7 Irl Ir + VurP~ 4+ p / 1 | H] Jur| V)
Bar(zx) Bar(zx) Bagr(z

e[ il url el [ et [ e [
Bar(z) Bar(z) Bar(x) Bag(z)

«
<C lup|” Vn|" +C i n” |r + Vur|” + C/ lur|” [Vn[?
Bogr(z)

Bar(z) Ban(x) 4 JByp(2)

«
+ (2 |r| +a3)/ "t " |r+VuT|”+C|rl”/ "
Bap(z) Bar(z) Bar(x)

4 P |r + VurlP +C P | HIP

+C ur " |Vnl” +C IHP +
Bag(x) Bar(z)

Bar(x) Bar(z)

/ 1 1 /
vo [ o eopr [ et [ sl [ e
Bag(x) Bag(x) p Baor(x) p Bag(x)

After some simplifications and thanks to the properties of 1 together with the fact that

[ owwwr<c [ prevaleopr [
BzR(w) BQR(ZE) BQR(CE)

we are led to
C ’ ’ ’
/ |Vur|? +T_p/ lur|” < — lur|” + C (T% |n[" +[H[")
Br(z) Br(z) RP [y (@) Bar(z)
+(Cr[" + Clr| + C) | Bzr(z)]

(where | Bag(x)| denotes the Lebesgue measure of the ball Bag(x)), or equivalently (dividing both
members of the last inequality above by R%),

C
]l (|VUT|p + TP |UT|p) < T |’LLT|p (515)
Br(z) RP ) B,y ()
+C (T B+ [HI") + C

Bar(z)

where the constant C' depends only on a1,p,c,3,d and r. Let us take the sup,cpa of both
members of (5.15) and let us use the inequality

sup ][ V[P < C(d, p) sup ][ v,
z€RYJ Bog(x) z€R?J Br(x)
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it emerges

C
][ ([VurP + T~ |ur|’) < C+ — sup][ lur|” (5.16)
Br(z) RP ycra) Br(x)

e sup][ (T B+ |HT).
BQR(I)

zERC

In (5.16) when we choose R so that TP > 2CRP, i.e. R > T(2C)'/?, then the estimate (5.14)
holds true. The case T' < R < T(QC)l/p is obtained from the case R =T O

Now, coming back to Eq (5.1), we obtain the following result.

Proposition 5.2. Let r € RY. Then there exists a function u € Wll’p(Rd) with Vu € BY(R%)4

oc

such that u is the solution of (5.1). Moreover Vu is uniquely defined.

Proof. Based on the estimate (5.14), we can see that the sequence (Vur)r>1 is bounded in
Lfoc(Rd)d, so that, proceeding exaclty as in the proof of [30, Theorem 1.3], we derive the existence

of a function u € VVll’p(Rd) such that Vu € BY (R4, M(Vu) =0 and u solves (5.1). O

oc

Remark 6. It is important to note that the framework leading to the existence of distributional
corrector here is different from the one in [4, 30] in minimum two points of view.

(i) In [4], the function h and H are supposed to be L*>-bounded. In our case we don’t need
to make such an assumption and moreover we first solve Eq. (5.5) in the space Wil’fjc(Rd),
which was not the case in none of the previous references in the literature.

(ii) We rigorously prove, using the Caccioppoli’s Inequality, the crucial estimate (5.14), which is
sharp compared to its counterpart in [4, 30]. Indeed here it gives explicitly the dependence
of the right-hand side in terms of the functions h and H.

6 Homogenization result

In what follows we suppose that A is an ergodic algebra with mean value on R%. We also assume
that the distribution of the microstructures can be distributed anyhow in the medium in the
following way:

(A6) a(-, ) € (B (RY) for all A € RY.

This means that the microstructures in the medium can be displayed anyhow in the deterministic
fashion, provided that they are located in the way that there exists a mean value for their
distribution function.

6.1 Passage to the limit

Let us set the space Y = L>(0,T; W, *(Q)) N H! (0,73 L*(€2)). Endowed with the norm |Ju||y =
||u||H1(07T;L2(Q)) + ||U||LOC(07T;W01,1J(Q)), Y is a Banach Space. Owing to Lemma 3.2, the sequence
(ue)eso is bounded in Y, so that the following preliminary result holds.
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Proposition 6.1. Let us consider (u:).cp (where E is a fundamental sequence) be a bounded se-
quence in'Y . Then there exist a subsequence E' of E and a couple (ug,u1) € Y x LP(Q, B;Z (R%))
such that as E' 5 & — 0,

o u. — ug in L>®(0,T; Wy (Q))-weak *
o ul — uf in L?(Q)-weak
e u. — ug in L?(Q)-strong

o Vu. — Vug + Vyuy in LP(Q)%-weak X.

Proof. The proof is straightforward and is an easy consequence of both Theorem 4.2 and Lemma
3.2. O

Coming from the estimates in Lemma 3.2, and given the subsequence E’ of Proposition 6.1,
there exist a subsequence of E’ not relabeled and functions v € L?' (Q; BZ/ (R))4 and w € L*(Q)
such that

a®(-, Vu.) = v in L (Q)%-weak ¥ (6.1)

and
we — w in L*(Q)-weak. (6.2)

We infer from Proposition 6.1 that u = (ug, u1) belongs to F§ where Ffj = V? x LP(Q; B;’Z (RY)),
which is a Banach space with an obvious norm. It is an easy task in showing that the space
F§° =C5°(Q) x (C°(Q) @ A) is dense in Fy.

For v = (vg,v1) € Fh, we set D;v = g—zz + g—; and Dv = (D;v), ;.4 = Vo + Vyv1. For
D = (1o,v1) € FG°, we define DP accordingly.

Proposition 6.2. The couple u = (ug,u1) € F§) and the function w determined above solve the

following variational problem

= Jo gvodwdt for all ® = (1o, ) € F5°. (6.3)

Furthermore the function w has the representation w = W(up;-) a.e. in Q.

{ — [o(M(c)uo + w) %2 dadt + [, M (a(-, Du) - D®)dxdt

Proof. To view this, we shall pass to the limit in the variational formulation of (1.1) provided
that the assumptions (A1)-(A6) are fulfilled. For the sake of simplicity, we may omit throughout
this section to precise that £’ 3 ¢ — 0 when dealing with a convergence result, although this will
be kept in mind once for good. Bearing this in mind, we proceed as follows. Let ®. = 19 + 9§
be defined by

@c(x,t) = Yo(e,t) + ety (2.8, 2) (@) € Q)
where ¢y € C§°(Q) and Y1 € C§°(Q) ® A®. Then @, € C§°(Q) and

®. — 1ho in LP(0, T; W, P(Q))-weak (6.4)
0% _ % % : % in LP -Wwhp
% — ot —|—8< (‘915) = 5 in LP(0,T; W~P(Q))-weak

VO, = Vipo + (V) + (Vyih1)* — Vb + Vytr in LP(Q)%-strong 3.
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Considering ®. as a test function in the weak formulation of (1.1), we get

—/ (CFue + we) 0P dxdt —|—/ a® (-, Vue) - Vo dxdt = / 9P dxdt. (6.5)
Q ot Q Q

Therefore utilizing Proposition 6.1, convergence results (6.1), (6.2), (6.4) and the monotonicity
of a, the passage to the limit in (6.5) is an easy exercise; see e.g., [19, 27]. We are led to (6.3) at
once.

In order to conclude the proof of the proposition, we have to characterize the function w in
terms of wug.

We already noticed that the a priori estimates we found yield
Uz — ug in LP(0,T; Wy P () N H(0, T; L*(Q))-weak. (6.6)

On the other hand, we can deduce that, it is possible to extract another subsequence from E’,
we have
ue — ug uniformly in [0,7] and a.e. in Q.

Making use of the strong continuity of the operator P, we obtain that
P(ue;+) = P(ug;-) uniformly in [0,7] and a.e. in Q.
Now, we define the functions
ze(z,t) = Plue(z,-); 2](t) and zo(z,t) = Wug(z, -); 2](t).

It is an easy matter to see that u. — ug in L?(Q;C ([0, T]))-strong; in particular, u.(z, ) — ug(x, -)
in C ([0,T7), for a.e € Q. The fact that w = P(uo;-) can be showed arguing as in [25, Section
IV.1] in particular we have to utilize some interpolation results and use the continuity of the
hysteresis operator P uniformly in time, a.e. in space, which can be deduced from the local
Lipschitz continuity property of P. Hence, using the continuity of P supposed in (A4), we
obtain z.(x,:) = z(x,-) in C ([0,T1]), for a.e. x € Q. In the following, in view of (1.3), we get

sup |zo(x,t)] < ko(x) + 70 sup |uc(z,t)| for ae. z € Q,
0<t<T 0<t<T

where the right-hand side converges strongly in L?(Q2). Thus z. — z in L?(Q;C ([0, T]))-strong.
Knowing that w, is the linear interpolate of z., an analogous argument shows that w, — z. — 0
in L(Q;C ([0, T]))-strong.

In summary, as we(z,-) is the time interpolate, we get w. — P(up;-) uniformly in [0, T
and a.e. in 2. Therefore, we obtain w = P(uo;-) a.e. in Q. The sequence (|lwe(-,t)ll¢(jo.77))e 18

uniformly integrable in € as the same holds for u.. Hence we have shown that w. — w = z in
L2(Q;C ([0, T)))-strong. O

6.2 Homogenized problem

In order to obtain the homogenized result, we have to deal with an equivalent expression of
problem (6.3). As we can see, this problem is equivalent to the system (6.7)-(6.8) state below

Jo (M(c)uo + w)%edadt + [, M (a (-, Vug + Vyur) - Vatho)dadt

= fQ g¥odzdt for all g € C5°(Q) (6.7)
w = P(up;-) a.e. in Q
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and
/ M (a (-, Vug + Vyu1) - Vyhr)dedt =0 Vip € C3°(Q) @ A™. (6.8)
Q

Let us first deal with (6.8). We choose 91 (x,t,y) = ¢(x,t)d(y) with ¢ € A> and ¢ € C§°(Q),
(6.8) becomes
M (a(-,Du) - V,¢) =0 for all p € A, (6.9)

which is precisely the weak form in the duality arising from the mean value, of the following
equation ( in the usual sense of distributions in R%)

—div, a(-, Vug + Vyuy) = 0 in R%. (6.10)

Then we fix r € R? and we hold the following corrector problem

Find x, € B4 (R?) such that — div, a(-,r + V,x,) = 0 in R%. (6.11)

Then appealing to Proposition 5.2, we derive the existence of a function y, € B;’i (R9) solution
of (6.11) such that its gradient Vy, is uniquely defined. Now if we take r = Vug in (6.11) and
compare the resulting equation with (6.10) and next using the uniqueness of the gradient of the
corresponding solution, we end up with u; = xvu, a.e. in Q, i.e. ui(2,t,y) = Xvuo(a.t)(Y)-

That said, let
a*(r) = M(a(-,7 + Vyx,)) for r € R%. (6.12)

The function a* is well defined and is the so-called homogenized coefficient. We can verify that
a* satisfies properties similar to those of a.

The next result provides us with the upscaled model of (1.1), which is homogenized problem,
for which wugq is the solution.

Proposition 6.3. The function ug is the solution of the boundary value problem

% (cup +w) — diva*(Vug) = g in Q

w(z,t) = Plug(z, -); z|(t) in Q (6.13)

up =0 on 9 x (0,T) and ug(x,0) = u’(x) in Q.

Proof. We just need to replace u; by xwvu, in (6.7) and choose there vg(z,t) = ¢(x,t), with
v € C5°(Q). Then we readily get (6.13). O

The uniqueness of ug in (6.13) is ensured by the following result.

Proposition 6.4. Consider ug and ug be two solutions of (6.13) with the same initial condition
0 — %
u’, then ug = ug.

Proof. Set vg = ug — ug. Then appealing to [21, Theorem 5.1 and Corollary 5.1], it emerges that
Vo = 0. O

We are now able to state the main result of the work.
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Theorem 6.1. Let us suppose that assumptions (A1)-(A6) hold. For each € > 0 let u. be the
unique solution of (1.1). Then the sequence (u:)e>q strongly converges in L*(Q) and weakly star
in L2(0,T; Wy () to the unique solution of the problem (6.13).

Proof. Since the solution of (6.13) is unique, the conclusion of Theorem 6.1 follows from Propo-
sitions 6.1 and 6.3. O

7 Approximation of the homogenized coefficient

In this section, we use the same notations as in the preceding sections. The main goal here is to
provide an approximate scheme for the homogenized coefficient a* which is defined by (6.12). It
is to be noted that the corrector equation is stated on the whole space R since our framework
is the general non periodic deterministic setting, which, as in the periodic framework, cannot be
reduced to a problem on bounded domain. It is worth recalling that the corrector problem reads
as follows:

Xr € B#i(Rd) and — div, a(-,r + V,x,) = 0 in RY. (7.1)

Knowing that (7.1) is posed on R? which is not bounded, it is not possible to expect a numerical
computation of x,. and thus we cannot compute the effective coefficient a* that depends on Y.,
unless we find a suitable approximation of x, in bounded domains. That is the reason why taking
the truncations of (7.1) in bounded domains is useful here as well as the study of the convergence
of the sequence of the resulting approximate coefficients towards the homogenized coefficient. We
consider here such a truncation on large balls By = B(0, R) with Dirichlet boundary condition
defined as follows:

-V - (a(,7+Vxrr)) =0in Br, Xrr =0 on dBg. (7.2)
We get the following result.

Proposition 7.1. Problem (7.2) has a unique solution X, r € Wy (Br) which verifies the

estimate X

<][ IVxrrl” dz> < C|r| for any R > 1. (7.3)
Br

The positive constant C' is independent of R.

Proof. Tt is a piece of cake to see that (7.2) possesses a unique solution verifying (7.3). O

Let us consider x, g as the solution of (7.2). Based on the above uniqueness argument, we
can define the approximate effective coefficients (for every r € R%) as follows:

ai(r) = faly.r+ Vinlv)ds (74)
Br
Next, we are able to state the main result of this section.
Theorem 7.1. It holds that a},(r) — a*(r) when R — co..
Proof. For R > 1, define the functions w’ and ar on B; = by

wi(y) = R~ x, r(Ry) and ag(y, \) = a(Ry, \) for y € By

T
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Then they verify
—divag(y,r + V,w2) =0 in By, wf =0on 0By,

T

such that
w € WyP(Br) with ||V ||, 5, <C (7.5)

where the constant C' in (7.5) is independent of R > 0. In view of the uniform estimate in (7.5),
we make use of the stationary version of the ¥ -convergence (see [30]) to derive the existence of
functions w,.o € Wy*(B;) and w,; € LP(By; B#i(Rd)) so that, up to a subsequence,

wl — w,.o in W, P (By)-weak,
Vwl — Vw,. o+ Vyw,.; in LP(B;)-weak . (7.6)
Moreover the couple (w, o, wy 1) solves the equation
M (a(-,7 + Vwyo + Vywe1) - (Vb + Vyi1))dz =0 (7.7)
By
for all ¢ € C§°(B1) and 91 € C§°(B1)® A>. Equation (7.7) is equivalent to the following system:
M (a(-,7 + Vw, o+ Vywy 1)) - Vipode =0 (7.8)
B1
M (a(-,7+Vw, o+ Vywr1)- Vo) =0 VYoe A®. (7.9)
Consider the weak form of (7.9), which is
—divya(-,7 + Vg + Vyw,.1) = 0 in R% (7.10)
Then let us fix £ € R? and let us consider the equation
—divya(,r+ &+ m () =0in R m() € BRA(RY).

It possesses a unique solution in the sense of Proposition 5.2 (that is, its gradient is unique).
However it also possesses a unique solution X, ¢ in the sense of the same Proposition 5.2, such
that m,.(§) = Xr+¢. Therefore, if we take & = Vw, g, we get w1 = 7. (Vw,0) = Xr4vuw, - Going
back to (7.8) and replacing there w,; by its value above, we end up with

]\4(&('7 r—+ VyXT-l-Vwr,o + VU}7-70)) . VQﬂodJ? =0 Vwo S Cgo(Bl)
By

M(a(- 7+ Vwro + VyXriVu,,)) - Voodz = 0,
By

or

/ a*(r —+ Vwr,o) . vwodiﬂ = 0 V?/J() S Cgo (Bl),
B1
which is nothing else but
—diva*(r 4+ Vw,o) = 0 in By, w, € Wy *(B)). (7.11)

This shows that ,
ag(-,r+ V) = a*(r + Vw,) in LP (B;)-weak (7.12)
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for if ¢ € LP(B;)?, taking into account (7.6), we get

/ ag(-,r+ wa) - pdr — M (a(-,r + Vw, o + Vywr 1)) - ¢da.
Bl Bl

Thus, making use of the equality w,1 = Xr4vw,,, We get M (a(-,r + Vw,o+ Vyw, 1)) =
a* (r + Vw, ). Next, in view of the properties of a*, it naturally follows that (7.11) possesses a
unique solution which is actually 0, i.e. w, o = 0. Hence, taking the test function ¢ =1 in (7.12),
we are led to

aly(r) = ]{? @ (1.7 + Vxnp() dy — @ (4 Vi) dy = a*(0).
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