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ABSTRACT. This paper concerns the homogenization of nonlinear dissipative
hyperbolic problems
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where both the elliptic coefficient a and the dissipative term g are periodic in
the n 4+ m first arguments where n and m may attain any non-negative integer
value. The homogenization procedure is performed within the framework of
evolution multiscale convergence which is a generalization of two-scale conver-
gence to include several spatial and temporal scales. In order to derive the local
problems, one for each spatial scale, the crucial concept of very weak evolution
multiscale convergence is utilized since it allows less benign sequences to at-
tain a limit. It turns out that the local problems do not involve the dissipative
term g even though the homogenized problem does and, due to the nonlin-
earity property, an important part of the work is to determine the effective
dissipative term. A brief illustration of how to use the main homogenization
result is provided by applying it to an example problem exhibiting six spatial
and eight temporal scales in such a way that a and g have disparate oscillation
patterns.

1. Introduction. The framework of hyperbolic equations has applications in a
wide range of areas such as, e.g., electromagnetics, acoustics, hyperbolic heat con-
duction and dynamic elasticity. Such physical phenomena may exhibit a multiscale
behavior with respect to both space and time, for example in electromagnetism
by a vibrating heterogeneous medium. Furthermore, if a physical system suffers
from energy losses these may be accounted for by a so-called dissipative term. In
this contribution we homogenize problems showing these three physical notions as
we study the homogenization of hyperbolic problems having a nonlinear dissipative
term and where there is an arbitrary number of both spatial and temporal scales
involved.
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1.1. An outline of the problem and the homogenization results. In this
paper we investigate the hyperbolic problem

T rz t t
6ttu6($,t)—v~ (a (qu,...,gqn,gn,...,srm)Vus(x,t))
t t
+g<m,..7x7,...,,u5(33 ) f(z,t) in Qr,
grm

et gdn " gq1
u® ( x,t =0o0n002x(0,7), (1)

where € > 0 tends to zero, 0 < ¢ < -+ < g, and 0 < r; < -+ < 7. Here
Qr = Q2 x(0,T), where Q is an open bounded subset of RN with C? boundary, and
a and g are periodic with respect to the unit cube Y = (0,1)" in RY in the n first
variables and with respect to the interval S = (0, 1) in the following m variables.
Observe that it is not necessarily the case that all the scales give rise to actual
oscillations, i.e., a and g may have disparate oscillation patterns.

In order to homogenize (1) we study the asymptotic behavior of the corresponding
sequence of weak solutions {u®} and derive the homogenized problem uniquely
solved by the limit of this sequence. Along with the homogenized problem we
obtain for each spatial scale present in a an associated local problem solved by so-
called correctors. These generative local problems are either hyperbolic or elliptic
and in the former case we say that we have resonance. It turns out that resonance
occurs when the spatial oscillation mode in question coincides with some temporal
oscillation mode, i.e., when the i-th spatial scale satisfies ¢ = "7 for some j.
Concerning the dissipative term ¢ we find that it does not appear in the local
problems and hence spatial scales only present in g merely give rise to non-generative
local problems, i.e., problems with vanishing solutions.

1.2. Background and theoretical pivotals. For the homogenization of (1) we
employ in a general sense the concept of multiscale convergence, a technique intro-
duced in [18] for two spatial scales, formalized in [1] and generalized to an arbitrary
number of spatial scales in [2]. In [14] a compactness result akin to multiscale con-
vergence was proven in order to overcome the impediments appearing when there
are rapid oscillations in time present as well, see also [24] for a related result. In [8]
the notion of very weak multiscale convergence was introduced making it possible to
handle fast temporal oscillations for any number of spatial scales. A linear parabolic
problem with an arbitrary number of scales in both space and time was studied in
[10] employing results, originally presented in [28], generalizing very weak multiscale
convergence to the evolution setting. In the present paper we use a version of the
compactness result concerning very weak evolution multiscale convergence found in
[10] which together with a corresponding evolution multiscale compactness result
for gradients are the key results in the homogenization of (1).

A few papers concerning homogenization problems exhibiting both a rapid spatial
and a rapid temporal scale are, e.g., [13], [17], [23], [27] and [31] treating various
parabolic problems, and [21] where a linear hyperbolic problem is studied.

Homogenization of certain nonlinear hyperbolic problems has been performed,
e.g., in [4], [26] and [32] having one rapid spatial scale, in [30] with two rapid
spatial scales, in [25] having one rapid scale in both space and time, in [22] where
two rapid spatial and one rapid temporal scale appear, and in [33] which involves
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one rapid spatial and two rapid temporal scales. The key homogenization tool
in [33], making rapid temporal scales possible to treat, is a compactness result of
very weak evolution multiscale convergence type. Since in the present paper we
provide a general very weak evolution multiscale compactness result it is possible
to formulate a homogenization result for nonlinear hyperbolic problems having an
arbitrary number of spatial and temporal scales.

1.3. Novelties. The present paper deals with the homogenization of a hyperbolic
problem that exhibits an arbitrary number of scales in both space and time. This
particular combination has, up to the authors’ knowledge, never been studied in
detail before even though the parabolic setting has been investigated in [10]. More-
over, the evolution equation in (1) carries a somewhat tricky nonlinear dissipative
term equipped with the full set of spatial and temporal scales. One of the main
challenges in the homogenization procedure is the process of passing to the limit
for the dissipative term since it requires nontrivial techniques, developed in this
contribution, to handle.

1.4. Organization of the paper. This paper is organized in the following way. In
Section 2 we introduce evolution multiscale convergence and its related very weak
version and give some results which prove useful in the procedure of homogenizing
(1). Section 3 begins by establishing existence, uniqueness and an a priori estimate
for sequences of solutions to (1). The section proceeds by unraveling the relevant
convergence properties of the dissipative term and is concluded by formulating and
proving the main result of the paper, i.e., deriving the homogenized problem and
the local problems for (1). In the final part, Section 4, we provide an illustrative
example of the use of the general homogenization result given in this paper.

Notation. Denote Yy, =Y fork=1,...,n, YY" =Yy X - - x Yo, 4" = (Y1, -, Yn),
dyn:dyldyrm Sj:SfOI"j:l,...,m, szslx"'xsma Sm:(sla-“asm)y
ds™ = dsy---dspy; and V., = Y™ X S™ supplemented by V., = S™. We let

ep(e), k=1,...,n,and €/(e), j = 1,...,m, be strictly positive functions such that
ex(€) and €7/ (g) go to zero when € does. We say that {e},...,e},} and {e7,... &7,
are lists of spatial and temporal scales, respectively. Furthermore, we introduce
= = (;T,,i) and —h = (Ei,l,,,i) and, in a similar manner, given the
exponents 0 < ¢ < -+ < qp and 0 < ry < --- < r; we have E%n = (6%,,6%)
and b = (L, ..., =),

£ I erm

We let F}(Y') be the space of all functions in F(RY) that are Y-periodic repeti-
tions of some function in F(Y). Moreover, for any function ¢ : Qp x R*N+m s RE
where K = 1,N or N x N, such that ¢(x,t,-) is Yy, m-periodic we introduce
[6]° (z,t) = ¢(x,t, “hs s/%)’ a notation that will be used whenever convenient.

Finally, suppose that Fy (U1),..., F, (U,) are function spaces over U; C RM: for
i =1,...,u, then the so-called tensor product space Fy (U;) ® --- ® F, (U,) over
Ui x --- x U, is the space of all finite linear combinations of functions on the form
¢1--- ¢, where ¢, € F; (U;) fori =1,...,pu.

2. Preliminaries. This section deals with evolution multiscale convergence and
the related concept of very weak evolution multiscale convergence. We give some
results essential for the homogenization of the hyperbolic problem (1) which is
performed in Section 3.
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2.1. Evolution multiscale convergence. Since we study the problem (1) ex-
hibiting an arbitrary number of spatial and temporal scales we invoke the concept
of evolution multiscale convergence, a generalization of Nguetseng’s classical two-
scale convergence [18]. We give the following definition, also exploited in, e.g., [9]
and [10].

Definition 2.1. Let {¢},...,e),} and {€],...,e} be given lists of spatial and

temporal scales, respectively. A sequence {u®} in L% (Qr) is said to (n +1,m + 1)-
scale converge to ug € L? (Qr X Vp.m) if
t
lim uf(z, t)v | z,t, ?, —— | dadt
e—0 Qr En 5J/’ITL

= / / ug (z,t,y", s™) v (z, t,y", s™) dy" ds™ dxdt
Qr n,m

for any v € L% (Q7; Cy (Vn,m)). This convergence is denoted

n+1,_7\n+1

u® (z,t) uo(z, t,y", s™).

In order to give the relevant compactness results we need to introduce a certain
separatedness property imposed on the spatial and temporal scales involved.

Definition 2.2. Let {¢},..., ¢}, } and {/,... &), } be lists of well-separated scales,
i.e., there exist positive integers k and [ such that

1
k "
o1 /e R B o
lim — lJ,rl =0 and lim —; ]—; =0
e—0 ¢’ o e—0 Ej g’

i J

fori=1,...,.n—1and j =1,...,m — 1. Consider all elements from both lists.
If from possible duplicates, where by duplicates we mean scales which tend to
zero equally fast, one member of each pair is removed and the list in order of
magnitude of all the remaining elements is well-separated, then the lists {¢},...,¢},}
and {e,... e’} are said to be jointly well-separated.

See Section 2.4 in [28] for a more technical definition and some illustrative ex-
amples regarding the notion of joint well-separatedness.
Remark 1. Clearly, the lists {¢2,...,e%} and {&™,...,&™} in (1) are jointly
well-separated since 0 < ¢; < -+ < g and 0 <71 < -+ < Ty

We have the following fundamental results.

Proposition 1. Suppose that the lists {e},..., e} and {e,... el } of scales are
jointly well-separated and that v € L* (Qr; Cy (Vn,m)). Then
||ME||L2(QT) - ||UHL2(QT;cu(yn,m))

as € goes to zero.

Proof. This follows readily from the corresponding result concerning an arbitrarily
number of spatial scales as given in, e.g., Section 2 in [2]. O

Proposition 2. Suppose that the lists {e,..., e} and {e,... e} of scales are
jointly well-separated and that v € L? (Qr; Cy (Vn.m)). Then

x t +1,m+1
v <.’E,t, I ) A ’U(’Jf,ﬁ,yn, Sm)

b
E/TL E//m

as € goes to zero.
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Proof. This is a straightforward generalization of a special case of a classical result
found in, e.g., Theorem 2 in [16]. O

The following compactness result is a direct consequence of Theorem 2.9 in [29].
For a detailed proof see, e.g., the proof of Theorem A.1 in [10].

Theorem 2.3. Let {u¢} be a bounded sequence in L? (Qr) and suppose that the lists
{el,...,el} and {€],... &" } are jointly well-separated. Then, up to a subsequence,

u® (x,t) (e G

for some ug € L? (U7 X Vm)-

uo (%tyn: Sm)

Remark 2. The Propositions 1 and 2 and Theorem 2.3 actually hold also for mere
joint separatedness whose definition amounts to an obvious modification of joint
well-separatedness.

In order to characterize the evolution multiscale limit of bounded sequences of
gradients in the context of hyperbolic problems we introduce a convenient function
space. First fix v > 0 such that v < 2/ (N — 2) if N > 3. Let V(0,T; H} (), L*(Q))
be the space of all functions in L2+ (0, T;HA () such that the first and second
temporal derivatives belong to L?(Qr) and L?(0,T; H =1 (Q2)), respectively. The
norm of this Banach space is given by

HU||V(0,T;H3(Q),L2(Q))
= ||U\|L2<w+1>(o,T;H3(Q)) + ||6tU||L2(QT) + HattUHL?(O,T;H*l(Q)) :

Observe that throughout the present paper we assume that «y is given as above. We
will later see how ~ is connected to the hyperbolic problem studied in the present
paper.

We are now prepared to formulate and prove the theorem below concerning in
particular the evolution multiscale convergence of sequences of gradients where the
so-called correctors emerge in the limit.

Theorem 2.4. Let {u¢} be a bounded sequence in V(0,T; Hi (Q), L? (Q)) and sup-
pose that the lists {e,... e} and {€Y,..., e} are jointly well-separated. Then,
up to a subsequence,

uf (z,t) —  w(x,t) in L2OTD(Qg),
u (z,t) — w(x,t) in L2OFD (0,T; Hy (),
o (z,t) —  Owul(a,t) in L* (),
Opus(x,t) —  Oyu(z,t) in L*(0,T; H-(Q))
and .
Vus (z,t) mLEt gy (x,t) + Z Vy,uj (2, t,y7,s™) (2)

j=1
where ue V(0, T;Hg (), L*()) and uj € L*(Qr x Vi—1.m; Hf (Y5)/R), j=1,...,n.
Proof. Since {uf} is bounded in V(0,T; H} (), L?(Q)) it clearly holds, up to a
subsequence, that
uf (z,t) — w(x,t) in L2OTY (0,T; Hy (),
s (z,t) —  Owu(x,t) in L ()
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and

Opus (z,t) = Oypu(z,t) in L2(0,T; H 1 (Q))
where u € V(0,T;H} (2),L2(Q)). Since H{ (Q) is continuously embedded in
L*0HD (Q) we have by, e.g., Theorem 5.1 in [15] that V(0,T; H (), L? ()) is
compactly embedded in L2+ (Qz). Thus, since

u (2,8) = u(z,t) in V(0,73 Hy (@), L* ()
we get that
uf (z,t) = u(z,t) in L2OFD (Qp).
Following along the lines of the proof of Theorem 4 in [10], also found as Theo-
rem 2.10 in [29], we have (2). O

2.2. Very weak evolution multiscale convergence. In [14] the homogenization
of a linear parabolic problem with oscillations in one spatial and one temporal scale
was studied. In that context a compactness result was presented which can be seen,
to the best of the authors’ knowledge, as the first result of very weak convergence
type. This primordial version of very weak convergence was employed also in [11]
and [12] where a spatial and a temporal scale, respectively, was added to the scales
n [14]. In [8] very weak multiscale convergence was introduced where an arbitrary
number of spatial scales is allowed. This elaborates an idea in [24] where a modified
version of the result in [14] was presented.

In the process of homogenizing (1) we will need a convenient generalization,
called very weak evolution multiscale convergence, of the space-exclusive concept
in [8] which also takes rapid temporal oscillations into consideration in an explicit
manner.

Definition 2.5. Let {¢},...,e),} and {€],...,e} be given lists of spatial and

temporal scales, respectively. A sequence {u¢} in L'(Q7) is said to (n + 1,m + 1)-
scale converge very weakly to ug € L (Qr x Ynm) if

. e T t x
Ehg(l) u®(x, t)v (z, 5/717—1) c (t, W) © (5’) dxdt

QT n
= / / ug(z, t,y™, s™)v(x, y" " He(t, s™)p (yn) dy™ds™ dxdt
Qr n,m

for any v € D(Q;C°(Y" 1)), € O (Y,) /R and ¢ € D(0,T;Cg° (S™)). This
convergence is denoted

n+1lm+1
AN

vw

u® (z,t) uo(x, t,y", s™).

Remark 3. A unique very weak evolution multiscale limit is provided by requiring
that

/ Uo (.T, t7 yn? Sm) dyn = 07
Y,

ie. up € LYQr X Vu1.m; L' (Y,) /R), which is explained in detail in Proposi-
tion 2.26 in [28] for the case of very weak two-scale convergence. The generalization
to very weak evolution multiscale convergence is straightforward.

The following compactness result concerning very weak evolution multiscale con-
vergence will be a key result in the homogenization of (1). The result is a special
case of Theorem 7 in [10] and Theorem 2.78 in [28].
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Theorem 2.6. Let {u°} be a bounded sequence in V(0,T; H} (), L?(Q)) and as-
sume that the lists {e,...,eL} and {e7,...,ell.} are jointly well-separated. Then,
up to a subsequence,

£
t
U@ L gy s,
g, Yw

where up € L*(Qr X Vj—1,m; H{ (Y;)/R) is the same as in Theorem 2./.

Apart from being crucial in the homogenization procedure the theorem above
illustrates the fundamental merit of the very weak evolution multiscale convergence
in that it permits certain L? (Qr)-unbounded sequences to attain a limit, possibly
allowing new paths to non-trivial limits, something that ordinary evolution multi-
scale convergence does not.

3. Homogenization of the hyperbolic problem. We are now prepared to ho-
mogenize the nonlinear dissipative hyperbolic problem (1). The present section
commences by a more precise formulation of the homogenization problem giving
structure conditions on the coefficient of the elliptic term and on the nonlinear
dissipative term. In the first Subsection we prove a crucial convergence result for
sequences of dissipative terms and in the second Subsection we formulate and prove
the main homogenization result.
Consider (1), i.e., the sequence of nonlinear dissipative hyperbolic problems

By (2,8) — V - (a <xn, gtm) Vo (z, t))

g4

t
+g (;;m W,us (z,t),Vu® (x,t)) = f(x,t) in Qr,

u® (z,t) =0 on 0Q x (0,T), (3)
u® (z,0) =0 in Q,
Opuf (,0) =0 in Q,

where 0 < q1 < +++ < @n, 0 <711 < -+ < 7, and f € L?(Qr). For the elliptic
coefficient a we assume that there exists o > 0 such that the conditions

(A1): a € C} (V)N

(A2): a;; =aj; fori,j=1,...,N, ie., a is symmetric

(A3): a(y",s™)E &> alef’
are satisfied for all (y™,s™) € R™ x R™ and all ¢ € RY. Moreover, suppose that
for the dissipative term g there are positive constants Cy, ..., C5 for which

(B1): g € CLR™WHm x R x RY) and g (-, k, &) is Y m-periodic

(B2): |g(y",s™, k, &) < Co(1+ k"7 + [¢])

(B3): [0kg (y",s™ Kk, §)| < Co (1 + [K[7)

(B4): g(y",s™ k,&)n > Cy |k[" kn— Ca (1 +[nl [€])

(B5): [Veg (y", ™k, €)| < Cs

(BG): (g (yn’ va kv g) -9 (yn’ va klv fl)) n

>~ (Ca (K" + K1) [k = K| + Cs € = ') In]

hold for all (y™,s™) € R™Y x R™, 5 € R and (k, &), (K',£') € R x RY. Recall that
v>0and, if N >3, v<2/(N—2).
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Remark 4. As an example of a non-trivial dissipative term satisfying (B1)—(B6)
we have

N
g (yn7 va k7§) = |k|’Y k+ 77[1 (y", Sm) Zsinfl
=1

where ¢ is non-negative and belongs to Cf (¥,m). See Section 1 in [33] and Sec-
tion 2 in [3] for similar examples, though in different settings, of dissipative terms.

Introduce
Vo(0, T Hy (), L% ()
={veV(0,T;Hj(Q),L*(Q) : v(z,0) = dv(z,0) = 0 a.e. in Q}
which is a real reflexive Banach space with the same norm as V (0, T; H} (), L? (Q)),

see, e.g., p. 104 in [20]. The weak formulation of (3) is thus that we search for so-
lutions u € Vo(0,T; HE (), L? (Q)) such that

/QT u® (2, t) v (x) Oye (t) dudt + /

i a<f t) Ve (1) - Vo (x) ¢ (t) dedt (4)

qn ) 87&711.

g4

z ! & & = x,t)v(x)c T
—&—/QTg (n’srm’u (z,t),Vu (x,t)) v(x) c(t) dedt= QTf( ,t)v(x) e(t) dedt

for all v € HE(Q) and ¢ € C(0,T). We give the following existence and uniqueness
theorem.

Theorem 3.1. Suppose that the structure conditions (A1)-(A3) and (B1)-(B6) are
satisfied. Then there ezists a unique weak solution u® € Vo(0,T; Hi (Q),L? (Q)) to
(3) for every fized € > 0.

Proof. The claim follows readily from Theorem 2.1 in [3]. O
Next, we give some crucial a priori estimates in the proposition below.

Proposition 3. Suppose that the structure conditions (A1)-(A3) and (B1)-(B6)
are satisfied. Then the sequence {u®} of unique weak solutions to (3) and its spatio-
temporally differentiated sequence {Vouc} are bounded in Vo(0,T; H} (), L? (2))
and L% ()™, respectively.

Proof. Observe that Theorem 3.1 guarantees the existence of unique weak solutions
in Vo(0,T; H (), L2 (Q)) to (3). The a priori estimates follow readily from the
results in the paragraph A priori estimates in Section 3 in [3]. O

Finally, we provide a result concerning strong convergence of sequences of tem-
porally differentiated weak solutions to the hyperbolic problem (3). This improves
a corresponding weak convergence result found in Theorem 2.4.

Proposition 4. Suppose that the structure conditions (A1)-(A3) and (B1)-(B6)
are satisfied. Then for the sequence {u®} of unique weak solutions to (3) we have
that

owuf (z,t) — Opu (x,t) in L? () (5)
holds up to a subsequence.
Proof. Following along the same lines as in the proof of Theorem 4.1 in [30], the

Aubin-Lions Lemma together with the a priori estimates of Proposition 3 imply
that (5) holds up to a subsequence. O
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3.1. A convergence result for the dissipative term. In the proof of the main
result, i.e. Theorem 3.2 in Subsection 3.2, we need to establish a limit of evolution
multiscale type for sequences of dissipative terms in order to obtain the homoge-
nized problem. This work is carried out in the present preparative Subsection for
the purpose of lightening the presentation of the proof of the main homogeniza-
tion result. Moreover, the obtained convergence results in the present section may
have some independent value within the theory of asymptotic analysis of nonlinear
evolution multiscale functions.
To begin with we formulate the following preliminary proposition.

Proposition 5. Suppose that g : R"N+™ x R x RN — R satisfies (B1), (B2) and
(B6). Let ¢,¢; € D(Qr) and ¢ € C° (Vjm) for j =1,...,n and let {u°} be a
sequence in L2001 (Qr) such that u® — u. Then, up to a subsequence,

x t - . z t
g &‘?,67‘7’“6 (;L'vt),v ¢(x,t)+;€q1¢J (1’7t)’¢] (qu,grm) (6)
+1L,m+1 n o .m - oM
T g Lyt s (@), Ve (@ t) + Y ¢ (1) Vit (v, 8™)
j=1
Proof. We first prove the auxiliary result
T t - T t
o o g @0 V00 + 0 0V (G ) | O
J:
+1mt1 - :
- g y",sm,u(x,t),ti)(x,t)—FZgb] (.T,t) Vy,¢j (y]75m)

j=1

By (B1), (B2) and the properties of u, ¢, ¢, and ¢; for j =1,...,n it follows that
g(y™, s™, u(z, t), Vo(z, t)—l—zj ¢j(x,t)V,, 0 (y?, s™)) belongs to L2 (Q7;Cy (Vnm))
which implies, by Proposition 2, that

T t " T t
9\ Fvu(ﬂfvt),v¢ (z,t) + z;% (z,t) Vy, 1, <€qja Erm>
J:
n
nt1 e+

Jj=1

Introduce the sequence {4} defined according to

. . r t = r ot
d (.lf,t) =g y,ﬁ,u (xat)7v¢(xvt)+;¢] (x7t)vy]¢j (quagrm>
vt VO @+ by (20 Tyt 2,
—g 677?7”(337 )a ¢(Z‘, )+Z¢J (JJ, ) yj’(/J] g?’g"im

j=1
In order to prove the auxiliary result (7) we must thus show that

5 (z, ) T g
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when £ — 0. Since (B2) is satisfied and due to the fact that u® — w in L20+1 (Q7)
we have that §° is bounded in L? (Qr). Using Theorem 2.3 there exists a limit
S0 € L2 (Qr x Yn,m) such that, up to a subsequence,

5 (@, t) T Gy (w8 (8)
as € tends to zero. We have, for any v € L? (Q7;Cy (Vnm)),
T t
- 0% (x,t)v (a:, t, —, m) dxdt (9)
Qr er” gr
< Cu (10 acrens gy + Il gy ) 157 = 2l sy ML oy

by (B6) and the Generalized Holder Inequality which is applicable since it holds

that Q(WJ:I)M + 2(71“) + 3 = 1. Letting ¢ — 0 and using (8) in (9) we obtain

- / / do (x, t,y", s™) v (x,t,y", s™) dy™ds" dxdt <0 (10)
Qr I Vn,m

and due to the fact that this holds for any v € L? (Qr; Cy (Vn,m)) we have equality
in (10), i.e., oo = 0. The auxiliary result (7) is proven.

We are prepared to prove (6). Observe first that the final argument in the left-
hand side of (6) is Vo(z,t) + >0, 0 (@, 1)Vy, (7, —4w) + K°(x,t) where the
remainder k¢ is given according to

K (,8) = Y V0, (,6) (f f)

Jj=1

n j—1
s T t
+Y D TG (2, ) V1 (5(11’ W) :

j=2i=1

Taking the auxiliary result (7) into consideration what remains to show is that

0 ()" o
where
r - x 1
n° (x,t)=g 677F’u6 (x,t),Veo (l‘,t)-‘rz; oy (z,t) Vijj (ﬁ’j’z?rm) +K5 (1)
]:
P A E(t)V(t)—i—zn:»(t)V (x
g €qn7€7-7n7u Z,t), ¢ xz, pt (bj Zz, yj’(/}] E:qj’E,,Jn

Proceeding as in the verification of the auxiliary result we deduce that there exists
a limit 9 € L? (Q7 X Vy.m) such that, up to a subsequence,

775 (.T, t) n+m+1 Mo (.’I}, ta yn7 ST”)
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as € — 0. We get, for every v € L? (Q7; Cy (Vn,m))s

x t
- / 778 (.’IJ, t) v (xa t7 n 'rn) dxdt
Qr el gr

n

< Cs | D e 1V [Nl 2 gapyn 111 N2 (ry

Jj=1

n j—1

303 e 165 (V050 N g 101 20y

j=2i=1

where we have used (B6) and the Hoélder Inequality. Observe that the sequences
{Vo; 1}, {95 [V, 5]} and {[v]°} are all L?-bounded. This together with the
fact that €% and €%~% appearing in the sums tend to zero for all ¢ and j means
that we arrive at

/ / no (w,t,y",s™) v (2, t,y",s™) dy"ds™ dxdt = 0
Qr n,m
as € goes to zero, and hence 1y = 0. The proof is complete. O

Remark 5. It is not difficult to verify that Proposition 5 actually holds also for
®;%; replaced by any finite linear combination of such products.

We are now prepared to state the main result of this Subsection.

Proposition 6. Suppose that g : R"N+™ x R x RV — R satisfies (B1), (B2) and
(B6). Let {u} be a bounded sequence in V (0, T; H} (), L? () such that

n
lim [[V&]| 2 v = VU+Zvyjuj (11)
J=1 L2(Q X V)N
where w and vj, 7 = 1,...,n, are given according to Theorem 2.4. Then, up to a
subsequence,

lim g ( vt u® (z,t), Vu© (z, t)> w (z,t) dedt
Q

50 ca” ) o )

:/ / g ly™,s™ u(x,t),Vu (x,t)—&—z Vy, (x,tyj,sm) dy"ds™ (12)
Qr

m j=1
xw (x,t) dedt
for any w € D(Qr).

Remark 6. In practice, the assumption (11) amounts to excluding the possibility
that

n
lim [V 2y > [Vt Y V0
=1 L2(Q7 XV m) Y

since for any sequence {v°} in L? (Q7) two-scale converging to vg € L? (Qr X Vy.m)
it holds that

Eh_{% ”vE”L?(QT) 2 HUOHL?(QTxyn‘m)' (13)
The inequality (13) is a straightforward generalization of a result found in, e.g.,
Theorem 0.2 in [1].
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Proof of Proposition 6. The sequence {g(-%r, —tw,u® (z,t), Vus (x,t))} is clearly

Eq" 9 Erm 9

bounded in L? (Qr) and hence, by Theorem 2.3,

t
g (”“" o 0 (2,1), Vo (a, t)) T g (st 5™) (14)
9 3

up to a subsequence for some go € L? (Q7; C4(Vnm)). We need to identify the limit
go in terms of g as given in (12). By (B6) and the Holder Inequality we get

T t .
— t), Vu® (z,t
IR OCECTAY)
X

t = r ot

_ [ T E qjq)) . -

g Eqn ’ Erm , U (I,t) ’ v (b (Ivt) + — € ’(rb] <I‘,t, gqj ) ETm> (15)
j=

~ t
x | u®(z,t) — | ¢ (x,t) + qujqu (gc,t7 i,., Tm) dxdt
j=1

e’ e
+Cs|ut— |+ e¥ [1y]° Vur =V | o+ ¥ [1y]° >0
J=1 L2(Qr) J=1 L2(Qr)N
for any ¢ € D (Qr) and, for each j = 1,...,n, any finite linear combination 1; of

products on the form ¢;vi ;- vj ci ;- Cm; Where ¢; € D (Qr), v;; € C’g’o (Y3)
fori=1,...,57—1,v,; EC’Q)O(YJ»)/Rand Ck.j EC’BX’(S;C) fork=1,...,m.

In order to proceed we employ Evans’s perturbed test function method, see [6],[7].
Introduce the arbitrary but fixed parameter § > 0 and the sequences {¢*} and {1/17 }
of such test functions satisfying

" — u— Ow in L*(0,T; H} (Q))

and

P = uj — Ow; in L*(Qr X Vj_1.m; Hy (Y;)/R)
and a.e. in Qp and Qp X Yjn, respectively, as 4 — oo where w and w; belong
to the same function spaces as ¢ and 1;, respectively, for j = 1,...,n. Using the
introduced sequences we investigate the asymptotic behavior when £ — 0 of the two
norms in the last term of the left-hand side of (15). By the reverse and ordinary
triangle inequalities,

ut = | ot + Yy e [Pk — [lu = 61| L2
j:1 LZ(QT)
<l = ull gy + e 1[5 N Loy
j=1

and since u® — u in L2O*Y (Q) for some subsequence, see Theorem 2.4, it holds
that u® — u in L? (Q7) implying

w = | ot ) e [P = [lu ="l 120y (16)

j=1 L2(Qr)
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as € tends to zero and we have taken care of the first norm. Expanding the square
of the second norm and using (11), Theorem 2.4 and Proposition 1 we deduce that,
up to a sub sequence,

Vut =V | ¢+ D e [uy] {17
Jj=1 L2 Q)N
n n
— Vu + Z Vyuj | = | V! + Z Vy, w;f
j=1 j=1 L2(Qr XYV m)N

when ¢ — 0.
Passing to the limit by letting e — 0 in (15) using (16), (17), (14) and Proposi-
tion 5, taking Remark 5 into consideration, we get

/ / g0 (‘Tataynasm)
Qr JVn,m

-9 ynwsmvu(mvt)avqsu (xat) +Zvy7¢f (wvtayjasm) (18)
j=1

x (u(z,t) — ¢ (x,t)) dy"ds" dxdt

+C [l = 8[| 42 o) Vu+ Y Vyui|— (Ve +> v, pf >0
=1 =1 L2(Qr XV, m) ™

up to a subsequence. Observe that by (B2) we have the majorization

g|y"s™ ul@ ), Ve () + > Vo (2, by, 5™) | (u(z,t) — ¢ (2.1))

Jj=1

<Co |1+ fu(, )" + |Vl (w,t) + > Vo ol (2,97, 5™)

X |(u(x,t) - (bu (.Z‘,t))|,

and using Lebesgue’s Generalized Majorized Convergence Theorem we get

[ ] alvsmutn. vo e 39,0
Qr n,m j=1

X (u(x,t) — ¢ (z,t)) dy"ds™ dzdt

n

—>// g v s™u (), V(u—0w)+ >V, (u; - 0w,)
Qr n,m

j=1
xOw (z,t) dy™ds™ dxdt
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as pu — oo. Hence, (18) becomes

/ / go (l‘7tayn?8m)
Qr JVn,m

n

—g yn) Sm’ u(x, t),V(U(J), t) —QIU(LIJ, t)) +Z Vyj(u]‘(l‘, t’ yj7 sm) —ewj(.%', f,, yj7 sm))

j=1

x 0w (x,t) dy"ds™ dudt + Cs [|0w]| 2, |0V + 0>V, w; >0,

—
J L2(Qr XV, m)N

and dividing by 6 followed by letting 8 tend to zero we obtain

n
/ / g0 (x,t,y" s™) =g (" ™ u (@, ) Vu (2,) + YV uj (2,97, s™)
QT n,m

j=1
xw (z,t) dy™ds™dzdt > 0

where we have used Lebesgue’s Generalized Majorized Convergence Theorem in a
similar manner as in the limit process with respect to p above. Since w € D({r)
is arbitrary the inequality is in fact an equality and we have

/ / go (x,t,y", s"™)w (x,t) dy"ds" dxdt
QT n,m

n

= / / gly™ s™ u(zt), Vu(x,t)+ Zvyjuj (as,t, v/, sm) dy"ds™
Qr

nm j=1
xw (x,t) dedt

for any w € D(Qr). In particular, the evolution multiscale convergence (14) holds
with respect to test functions in the subspace D (1) of L? (Q7; Cy (Y, m)) and thus
the proof is complete. O

3.2. The main homogenization result. Before stating the main homogenization
result we introduce the characteristic numbers d; and p; for i = 1, ..., n defined with
respect to the scale exponents 0 < ¢; < --- < ¢, and 0 < r; < --- < 1y, appearing
in the problem (3) studied:

o If ¢; < 1y, then d; = m; if r; < ¢; < 74 for some j = 1,...,m — 1, then
d; =m — j; and if ¢; > ryy, then d; = 0.
o If ¢; =r; for some j =1,...,m we let p; =1, otherwise p; = 0.
Remark 7. The number p; shows whether there is resonance (p; = 1) or not

(p; = 0) with respect to the i-th spatial scale. The meaning of d; is simply that its
value is the number of temporal scales “faster” than the spatial scale in question.

We are now prepared to formulate the main result of the paper.
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Theorem 3.2. Let {u°} be the sequence of unique weak solutions in Vo (0, T; H} (),
L?(Q)) to (3). Then it holds that

uf(z,t) — u(x,t) in L2OYD(Qp),

uf(z,t) —  w(x,t) in L2OFD(0,T; HE (),
owuf (z,t) — O (x,t) in L? (Qr),
Opus(x,t) —  Opu(x,t) in LQ(Oa T; H™! ()
and .
e n+1,m+1 i om—d.
Vu (x,t) = Vu(z,t)+zvyjuj (a:,t,y],s dJ) ,

j=1
where u € Vo(0,T; HE (Q), L% (Q)) is the unique weak solution to
Ouu (x,t) = V- (b(z,t) Vu (2,1))

+h(z,t,u(z,t), Vu(z,t) = f(z,t) in Qr,
u(z,t) =0 on 9 x (0,T), (19)
u(z,0) =0 in Q,
Owu (x,0) =0 in €,
with
b(z,t) Vu(z,t) (20)
= / a(yn7sm) Vu (x7t) +Zvyjuj- ($7t,yj7sm—dj) dy™ds™
n,m ]:1
and
h(z,t,u(z,t), Vu(z,t)) (21)

n
= / gly" s™ u(zt),Vu(z,t)+ Z Vy,u; (w,t,yj, sm_df) dy"ds™.
nm j=1
Here uj € L*(Qr x yj_lﬁm_dj;H;(Yj)/R), j=1,...,n, are the unique weak solu-
tions to the system of local problems

i m—d; n _.m
piasm—dism,fdiui (Ivt’y )8 ) = Vy, / / / / a(y S
Sm—di+1 Sm 1/—H»l Yn

)
(22)

n
x | Vu(z,t) + Z Vy,u; (2., Y, sm*dﬂ') dyy, -+ - dyiv1dsm -+ - dsm—d,+1 = 0,
j=1

fori=1,...,n.

Remark 8. When d; = 0 in (22) the interpretation is that there is no local temporal
integration involved and that there is no established independence of any local
temporal variable. Analogously, there is no local spatial integration if i = n.

Remark 9. The local problems do not involve the dissipative term g. This implies
that the correctors are independent of local spatial variables not present in a, i.e.,
those exclusive to ¢g. In particular this means that the correctors associated with
such local spatial variables vanish due to the mean value zero property. Hence, only
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local problems corresponding to local spatial scales present in a are generative, i.e.,
generates actual contribution to the system of local problems.

For solutions to (3) it is possible to verify assumption (11) of Proposition 6,
utilized in the proof of Theorem 3.2, according to the lemma below.

Lemma 3.3. Let {u®} be the sequence of unique weak solutions in Vo(0,T; HE (2),
L?(Q)) to (3). Then, up to a subsequence,

n
i [V v = |Vt D Vi (23)
=t L2 (@ X V)™
where u and uj, j = 1,...,n, are given according to Theorem 2.4.

Proof. To begin with, by Theorem 3.1 there in fact exists a unique weak solu-
tion u € Vo(0,T; HE (Q),L*(Q)) to (3). Introduce w € D (Qr) and, for each
index j = 1,...,n, let o; be a finite linear combination of products on the form
WjV1,j - VjjClLj - Cm,; Where w; € D (Qr), v;; € Cé’o (Y;) fori =1,...,5 -1,
vj; € C° (Y;) /R and ¢ ; € CF° (Sk) for k=1,...,m. We then have that

||VUEHL2(QT)N — VU+ZVyJUJ

=1 L2(Qr XV, m)Y
n
< V|| ooy — ||V [ w+ D> €% [o5]° (24)
= L)V
n n
+ ||V w+z<€qj [o;]° - Vw+zvyjaj
7=1 L2(Qr)N 7=1 L2(Qr XV )Y
n n
+|[|Vw+ >V, 0 —|[Vu+> Vy,u;
=1 L2(Qr X V)Y =1 L2(Q7 XV )V

We investigate the right-hand side with respect to its limit as ¢ — 0 term by term
and then add up the result.
The first term. For the first term we have

IVl pagapyn = ||V [ @+ D e [oj]° (25)
J=1 LZ(QT)N

<||Vuf =V | w+ ZE‘” o]
j=1 L2(QT)N
by the reverse triangle inequality. By condition (A3) and the weak formulation (4)

we have
2

Vu* =V |w+ quﬂ' [o;]°
j=1

L2(Qr)N
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L r t . r t
Sa /S;Ta <€qn7€rm> V’U,E (%t)_v w(x;t)+zgq70j($,t7€qj,€rm)

j=1

- z ¢
Vil (z,t) — V t Gzt 2, dxdt
u® (z,t) w(z )+ZE 0;j (x g 67%) x

j=1

1 T
S ] s @ - / (Ou® (6) 0 (1) oy pp eyt (26)
T 0

t
_/ g (xn?rmvua (xat)7vu8 (xﬂt)) u® ({I?,t) dxdt
Qr €

e
T t " T t
I . il
+/QTa (5(1"’5”"”) \Y w(ac,t)—i-;:lg io; (x,t, qu,srm>

- v T t
-V w(m,t)—i—zgqﬂaj (x’t’e‘lj’é:“”> dxdt

j=1

t . t
2%}a<;l,w)Vu5 (I,t)'v w(x,t)+z€q70‘7($,t75§],677ﬂ) dmdt

T 7j=1

In order to proceed with the inequality we must verify that
T

T
lim ; (Oweu® (1), u” (1) g1 (), 12 () A :/0 (Oreu (t), uw () g-1(a), 1 () dt-
(27)
We first observe that

T
/0 (st (1) 17 (8)) g1 (00, 2 () A= (e (1) (T)) 120y, 1200y — 1060 [ 20 »
see e.g. Section 24.3 in [34]. Let us introduce the space
A0, T,9) = {veC([0,T]; H () : ov € C([0,T]; L* ()}
equipped with the norm

||UHA(07T,Q): sup Hv(t)”Hl(Q)+ sup ||atv(t)||L2(Q)'
0<t<T 0 0<t<T

We have that {u¢} is bounded in V,(0,T; Hg (), L? (Q2)) due to Proposition 3 and,
as noted in e.g. Subsection 2.2 in [22], that Vo (0,T; H (Q), L? (Q)) is continuously
embedded in A (0,7, Q) which implies that {u®} is bounded in A (0,7, £2). Hence,
{0;uf(T)} and {u®(T)} are bounded in L? () and H} (£2), respectively. Thus

Opuf (T) — Opu(T) in L? ()
and, since H} () is compactly embedded in L? (Q2),
u(T) — u(T) in L? (Q);

both convergences are up to subsequences. According to the ‘weak-strong’ conver-
gence property, see e.g. Proposition 1.19 in [5], we have

lim (Qpu® (T), 0" (1)) L2y L2() = O (D), u(T)) L2y L2y - (28)
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Moreover, using Proposition 4,

Ehg(l) HatusHm(QT) = ||6tuHL2(QT) (29)
holds up to a subsequence. Combining (28) and (29) we get (27).

Letting e tend to zero and employing (27) we get for the right-hand side of (26)
that its limit is equal to

T
a o f (x, t) u (x, t) dxdt — /0 <8ttu (t) ,u (t)>H—1(Q),H§(Q) dt

_/ / 90 (x7taynasm)u(x,t) dy"dsmda:dt
Qr n,m

+/ / a(y",s")V w(x,t)+20j(:r,t,yj,sm)
Qr Jy,

j=1

V| w(z,t)+ Z o (¢, v, s™) | dy™ds™ dzdt

Jj=1

72/ / a(y”™, s™) | Vu(z,t) + Zvyjuj (:E,t,yj, s™)
QT n,m j*l .

V|w(x,t)+ Z oj (z,t, v, s™) | dy"ds™ dxdt

j=1
1 n
= —/ / a(y™,s™) | | Vu(z,t) + Z Vy,u; (2,897, s™)
X JQr I Vnm j=1
n n
-V |w(z,t)+ Z oj (z,t,y7,s™) . Vu(x,t) + Z Vy,uj (z,t,y7, ™)
Jj=1 j=1

-V | w(x,t)+ Z oj (z,t,y7,s™) dy"ds™dxdt.
j=1

Fix some § > 0. Then, for some £; > 0, it holds that

2
Vut =V |w+ quﬂ' [o;]°
j=1 LZ(QT)N
< l/ / a(y™,s™) Vu(x,t) + Z Vy, uj (Jc,t,yj, sm)
X Jr SV m j=1
-V w(x,t)—FZUj (z,t,y7, ™) . Vu (z,t) +Zvyjuj (Jc,t,yj,sm)

j=1 j=1
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n
; 362
-V | w(z,t)+ Z oj (m, t,y’, sm) dy™ds™ dxdt + 16
j=1
for all 0 < e < &y (with respect to the extracted subsequence). Due to density we
may choose w and o, j = 1,...,n, such that

/ / a(y™, s™) Vu (z,t) + Zvyjuj (x,t,yj,sm)
Qr n,m

j=1
— | Vw (z,t) + Z Vy, 04 (a:, t,y7, sm) . Vu(z,t) + Z Vy,uj (z, tyl, sm)
Jj=1 j=1
(30)
= ; ad?
— | Vw (z,t) + ; Vy,05 (z,t,y7,s™) dy"ds™dzdt < 6
Hence, by (25) and (30) we have
g - qj g 6
VUil 2@y — ||V | w +Z€ i o] < 3 (31)
j=1

L2(Qp)N

for every 0 < e < e;.
The second term. For the second term on the right-hand side of (24) we have
that there exists an €5 > 0 such that

(32)

S

V{w+d e o)) — Ve +d V0 <
=1

—
L2(Qr)N J L2(Qr X Vn,m) Y

for any 0 < ¢ < €9 by the fundamental convergence result of Proposition 1.
The third term. For the third term we get

Vw—‘rzn:vyjﬂ'j - Vu+zn:vyjuj

j=1 L2(QT><yn,m)N j=1

L2(Qr X Yn,m)Y

1 n )
< a/QT/n’ma(y , ™) Vu(z, )+Zvy]u] (z,t,y7,s™) (33)

j=1
— | Vw(z,t) + Z Vy,0; (a:, t,y7, sm) A Vu(z,t) + Z Vy, uj (z, tyl, sm)
Jj=1 j=1
n ) 62
— | Vw(z,t) + Zl Vy,05 (z,t,y7, ™) dy"ds"dxdt < 16
J:

by the reverse triangle inequality, (A3) and (30).
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Adding up the terms. Utilizing (31), (32) and (33) in (24) we obtain

VUl L2 (qpyy — || VU + Zvyjuj <9 (34)

=1 L2 XV o)V

for every 0 < € < min(eq,e2). This means that the left-hand side of (34) tends to
zero as € does. Thus, we have verified (23) and the proof is complete. O

Remark 10. The density property referred to in the proof is that D (Qr) and
DQr)@Cy (V1)@ @0 (Yjm1) @ C° (V) /R Cf° (S1) ® -+ - @ CF° (Sp) are
dense in Vo(0, T HY (), L? (Q)) and L2(Q7 X Vj—1.m; Hﬁ1 (Y;)/R), respectively, for
j=1...,n.

We also need the following lemma, henceforth referred to as the Periodic Gener-
alized Variational Lemma.

Lemma 3.4. Let G be a non-empty open set in R and assume that w € L11OC (G)
and suppose that

/w(s) d ¢ (s)ds=0
G

dsH

for all ¢ € C3°(S). Then, for some constant C' € R, w(s) = C for a.e. s € G
where C'= 0 if p = 0.

Proof. Suppose 1 = 0. The statement in this case follows by the Generalized
Variational Lemma, see e.g. Proposition 18.36 in [34], since the set of S-periodic
repetitions of functions in D(S) is a mere subset of C7°(S5).

Suppose > 0. Since the space of all ¢ spans C&’O(S) we have that the corre-
sponding derivatives d%¢ will span C°(S)/R. Hence, by induction, we have that
the set of all j&—iq& spans C°(S)/R for any p > 0. Then, the claim follows by
Corollary 18.37 in [34] where C2°(S)/R is used instead of D(S)/R as the space of
test functions similar to the argument in the case p = 0. O

We are now prepared to carry out the proof of the main result.

Proof of Theorem 3.2. To begin with, as already noted in the proof of Lemma 3.3,
there exists a bounded sequence {u®} in Vo(0,T; H} (), L% (Q2)) of unique weak
solutions. Hence, by Theorem 2.4 it holds up to a subsequence that

uf (z,t) —  w(z,t) in L2OTY(Qp),

u (2,t) = u(x,t) in L2OFD(0,T; Hy (Q)),
owuf (z,t) — Oy (x,t) in L*(Q),
Opus(x,t) —  Oyu(z,t) in L2(0,T; H~(Q))
and
n+1lm+1 ~ i m
Vu® (z,t) = Vul(x,t)+ Z Vy,u; (gc,t7y3,s )
j=1
where u € Vp(0,T; Hy (), L (Q)) and u; € L*(Qr x Yj_1,m; Hi (Y;)/R) for
j=1,...,n. Moreover, Proposition 4 guarantees that the convergence of {9;u®} in

L?(Qr) is in fact strong.
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Let us consider the weak formulation (4) of (3), i.e.,

/QT u® (z,t) v (z) e (t) dwdt+/

v ! ¢ (x v(x)c T
QTa< ) Vuf (z,t) Vo (z) e (t) dedt (35)

Eqn,a,r”n
+ / g (“” (@) ,vue(x,t)> v(@)e(t) dodt = | f(2,t)v(x)c(t) dudt
Qr \&% €7 Qr

where v € H} (Q) and ¢ € D (0, 7).
First we derive the homogenized problem (19). Passing to the limit in (35) using
Theorem 2.4 and Proposition 6, which is applicable due to Lemma 3.3, we obtain

/ u(x,t)v(x) Oye(t)
Qr

+ / a(y",s™) Vu(x,t)—l-zvyjuj (z,t,97,5™) | Vo (z)c(t)

n,m Jj=1

n
+g |y, s™u(x,t), Vu(z,i) —|—Zvyjuj (z,t,y7, ™) | dy™ds™ |v (z) c (t) dadt
j=1

= fz,t)v(x)c(t)dedt

Qr
which is the weak form of (19).
Our next aim is to extract the local problem (22) for each ¢ = 1,...,n and the
associated independencies with respect to the local variables. In order to do so fix
i =1,...,n and introduce the test functions

v(x) = ePuy(z)vg (5%) R (%) , p>0

t t
c(t) = c1(t)ca <w> Tt CA+1 <<€”> ,A=1,....m

with v1 € D (€2), v; € Cf° (Yj—1) for j = 2,...,0, vip1 € CF° (Vi) /R, e1 € D(0,7)
and ¢ € Cu°° (Sj—1) for l =2,...; A+ 1. We choose p and A later. With these test
functions used in (35) we obtain

/QT u® (z,t) ePvy (z)va (5%) e (s%)
% (8“61(15)02 (;l) St (;A>

A+1 " " ;
+2 Z €710 (t)co <57’1) < 0g_, 0 (5Tz1) N (é:”)

1=2

R t t t
+ Z 6—27’17161 (t)CQ ({_:7‘1) . 8517181—lcl (6”1> s CA+1 (5"‘%)

=2

A+l i-1 ; "
+9 Z Z gf(T;l,—1+Tl—1)Cl(t)82 (5”) ...asklcu (W)

=3 p=2

and
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t t
'.'6817101 (57[1) -~-C>\+1 (ET’\>>
z t i x
+a <€qn’ 5’)“771) Vu® (‘T7t) ’ (Epvvl(x)vz <€I) Vi (€qi)
it1 T T z
+Z P91y (2)vy (E) ...Vy]._lvj (5%771> c U4 (E> >
j=2

t t
X1 (t)CQ 671 c o CA1 o
r t - » x x
+g (64"’ 57«7””” (z,t),Vu (m,t)) ePvy (z)vg (E) R I (67)
t ¢ t dxdt
xeq(t)ea ey CeeCagl oy T
_ p TN (2 Y 2

= /QT f(x,t) ePor(x)vg (gql) Vit1 (g‘h‘) c1(t)ee <€T1> CA+1 <€TA dzdt

and passing to the limit using Theorem 2.4 we immediately arrive, up to a subse-
quence, at

x x
I ~aiye (4 ) - ( )
lim ; e tuf (z,t) vy (x)ve o viet o,
T
S, t t ¢
x |2 g ePTU=T1-19,c1(t)co (5“) <0y, (6”1> R GWR] (5”)

=2

A+1 t t ¢
+Z£p+qi—27"[,1cl(t)02 <€T1) .. '881_151—1cl (57‘11> o Ca+1 ((?T)\)
=2
A1 1—1 t t
a1 4r) — )
+212; 225'7 B ey (t) ey <6r1) Do (éﬂ-l)
=3 pu=
¢ t -

...aslilcl (Erll> C/\_;’_l (57")\> a/(Eq"7€T7n) vus (.’L‘,t)
—qi_ € :I: :
.Z;p %=1 (2)vy (s?) ...Vyj,lvj ()3%771) Ce Ui (g)
j=

i+1
wer(t)es [ = L) dwdt =0
c1(tl)c2 o crrCa 41 o xrat =

where we have extracted a factor ™% in the part involving the time derivatives.
Assume that p+ ¢; — 2ry > 0 and p — ¢; > 0. Employing Theorems 2.6 and 2.4 we
get, up to a subsequence,

: _a, o x x
lim e Uiyf (x, ) ePTET2 N (1) vy (—) Uit (—)
e—0 Qr et gdi

t t t
XCl(t)CQ <5r1) <ot Cy <Er>\1) a”\skc)\-{—l <ET>‘> (36)
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z t c p—ai T T T
+a| —,— | Vu° (z,t) - P Vv (z)ve (— ) -+ - w5 - Vi, Vig1 | —
4 er et eqi—1 eqi

t t
xeq(t)es (gm) C Ol (5”) dxdt =0

which is our starting point for the remainder of the proof.

Let us first derive the independencies of the local temporal variables. Suppose
d; > 0. In what follows let X start at the value m and run down to m — d; + 1 step
by step. For each fixed A choose p = 2r) — ¢; giving p + ¢; — 2r) = 0. Moreover,
p—q; = 2 (rx — ¢;) > 0since A > m—d;. Hence, by (36) we get, up to a subsequence,

. e X X
li | e 0L () v ()

t t t
XCl(t)CQ <€r1> S Cy (5"")\—1> 85ASAC)\+1 <ET>‘>

o () T s () <o (5) B ()

gdi—-1 qi

t t
XCl(t)CQ (5”) st CA+1 (ET/\> dxdt = 0,

utilizing Theorems 2.6 and 2.4 yields

[ [ wtetyt e ) v ()
Qr A
xep(t)ea (s1) -+ exn (Sa—1) OsysyCat1 (Sx) dy’ds)‘dxdt =0,

and using the Periodic Generalized Variational Lemma, i.e. Lemma 3.4, we have
left

/ wi(w,t,y", 5205y 55 Cat1 (52) dsy = 0,
Sa

a.e. in Qp x V;a—1 and for all cxy; € Cé’o (S)). Hence, by the same lemma, this
means that u; is independent of s). Thus, we conclude that u; does not depend
on any of the local temporal variables S;,—g4,+1,...,5m. Consequently, we have
u; € L?(Qr x yi,lym,di;H;(m)/R) fori=1,...,n.

The next step is to determine the local problems, one for each spatial scale. In
order to derive the i-th local problem we choose p = ¢; and A = m — d; where
d; > 0. We have p+ ¢; — 2ry = 2(q¢; — rm—a;) > 0, with equality for p; =1 (i.e.,
resonance), and p — ¢; = 0. This means that (36) is valid also for these choices of p
and A. We have, up to a subsequence,

. i - x x
lim e~ Buf (2, )2 Tm=d)y) (2)vg (*) T Uil ( )
e—0 Qp en £

' t t P t
XCI( )C2 571 " Cm—d; glrm—d;—1 Sm—d;Sm—a; Cm—di+1 elm—d;

x t 0 x T T
L T o R ) A oy
t 4
xcq(t)es o ) emeditt dzdt =0,
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using Theorems 2.6 and 2.4 and observing that e2(%~"m-da:) — p; we get

/ / pivi(,ty', s oy (@)vz (1) - vier (9i)
QT n,m

xe (t>c2 (51) ©Cm—d,; (Smfdi*1> asm—di Sm—d; Cm—d;+1 (Smfdi>
n
+a (y",s™) | Vu(z,t) + Z Vy,uj (m, t, yj7sm—d,;)
j=1

w1(@)vz (1) -+ vi (Yi-1) Vi, viser (¥5)
xcp(t)ea (1) Cm—di+1 (Sm—d;) dy"ds™dxdt = 0,

and by the Periodic Generalized Variational Lemma we finally we arrive at

/ / // piti (@, 5" 8™ M) 01 (Y1) Dsp_u )5 Cm—di i1 (Sm—d;)
Sma, JSmdvi v

+a(y™, s™) [ Vu(z,t) + Z Vy,uj (2,t, v, sm_d")
j=1
Vi Vig1 (¥) Cm—d;+1 (Sm—d;) AYn - - - dYyidsp, - - - dSm—q, = 0
a.e. in Qr X Vi—1,m—a,—1 and for all v; 11 € CF° (Y;) /Rand ¢;p_g, 41 € Cye (Sm—d,)-
By density this holds for all v; 41 € Hﬁ1 (Y;) /R which means that we have obtained
the weak form of the local problem. O

4. An illustration of the use of the main homogenization result. To in-
stantiate the usefulness of Theorem 3.2 we look at an illustrative example problem
exhibiting six spatial and eight temporal scales, i.e., n = 5 and m = 7. We study
(3) with the evolution equation given by

r x x t t t

Opu® (x,t) — V- (a < ————— > Vu© (z, t)> (37)
£2
+g (:va %7i7j7i §7u6(x,t),Vua ((E,t)) = f((E,t) in QT
£ 3
where f € L? (Q7) and the conditions (A1)-(A3) and (B1)—(B6) are assumed to be

fulfilled for a(y5, 87 = a(y27 Y4, 51, 54, 85) and g(y57 87) = g(yla Y3, Ys, 52, 53, S6, 87)'
In terms of @ and § the equation (37) may be written as

€123l B R et 36 ¢

r z x x x t 1 t t
+~ 7)7777777773777377777773u8 x,t 7vu€ x,t 38
9(55253546?5535?5453567 () ()) ()
= f(z,t) in Qp

Clearly, (38) is on a form for which Theorem 3.2 is directly applicable.

By Theorem 3.2 we get that u € Vo(0,T; Hi (Q), L? (©2)) solves the homogenized
problem (19) with the effective coefficient b and dissipative term h given according
to (20) and (21), respectively, for n = 5 and m = 7. Moreover, the correctors
u; € L?(Qr x y377_d1;H§(Y4)/R), i =1,...,5, are given by five local problems
determined by the characteristic numbers d; and p;. Note that it is only local
problems arising from spatial scales present in a that are generative, see Remark 9.
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For 7 = 1 the number of temporal scales faster than the first, i.e. slowest, spatial
scale ¢ is 6, i.e. d; = 6. The spatial scale in question coincides with a temporal
scale which means that p; = 1. Furthermore, this spatial scale is present in a, i.e.,
the local problem is generative. In the same way d;, p; and the generative property

for each ¢ = 2,...,5 are derived and we summarize the result in Table 1.
i d;  p; Generative
1 6 1 Yes
2 5 0 Yes
3 5 0 No
4 3 1 Yes
5 0 0 No

Table 1

‘We now have the information required in order to extract all local problems. Since
the procedure is straightforward we only carry out the details for one of them. If
we, e.g., consider ¢ = 4 then a glance in Table 1 gives that the relevant characteristic
numbers are dys = 3 and py = 1 and that the local problem is generative. Hence,
uy € L*(Qr x V3,4; Hy (Ya)/R) and (22) becomes

Os 45, U4 (m,t,y4,s4) —Vy4~/ / / / 5(95»37) (39)
S5 JSg JS7 JY5

5
x | Vu(z,t) + Z Vy,uj (x,t,yj, 87_dj> dysds7dsgdss = 0.

j=1

With the definition of @ in terms of a and using Table 1 again, equation (39) yields

a5454'“44 (%t,y2,y4751,34) - Vy4 : (/ a <y27y4781784335) d85

5

X (Vu (x,t) + Vyur (x, 8,91, 51) + Vy,u2 (a:, t,y°, 81)

+Vy,uq (x,t,y27y4781a))> =0

where we have used the fact that a only depends on y2, y4, s1, s4 and s5. Clearly,
this means that the correctors only depend on these local variables and hence we
have that uy € L2(Q7 x Y2 x S; x Sy; Hﬁ1 (Y1)/R). The two remaining generative
local problems can be determined in a similar manner.

What the illustrative example of this section demonstrates, apart from showing
how to proceed in a special case, is that in spite of the fact that it may seem like
that the oscillations of a and g match in the general homogenization result, it is
possible to treat also problems with disparate oscillation patterns. In practice this
is achieved by numbing out excessive oscillation modes.

Remark 11. An alternative approach in the study of problems of the type studied
in the present paper involving several structure functions would have been to let the
functions have formally different sets of local spatial and temporal scales but allow-
ing any number of them to coincide. The reason we have chosen the method used
here, i.e. to consider structure functions a and g with formally identical oscillation
modes, is because it is more convenient to implement in practise.
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