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A DEGENERATE HYDRODYNAMIC DISPERSION MODEL

SERGEY SAZHENKOV™*

ABSTRACT. A Cauchy problem for a two-dimensional ultra-parabolic
model of filtration through a porous ground of a viscous incompressible
fluid containing a solute (tracer) is considered. The fluid is driven by
the buoyancy force. The phenomenon of molecular diffusion of the tracer
into the porous ground is taken into account. The porous ground consists
of one-dimensional filaments oriented along some smooth non-degenerate
vector field. Two cases are distinguished depending on spatial orientation
of the filaments, and existence of generalized entropy solutions is proved
for the both. In the first case, all filaments are parallel to the buoyancy
(gravitational) force and, except for this, the equations of the model have
rather general forms. In the second case, the filaments can be nonparallel
to the buoyancy force and to each other, in general, but their geometric
structure must be genuinely nonlinear. The proofs rely on the method of
kinetic equation and the theory of Young measures and H-measures.

Key words : Ultraparabolic Equation, Genuine Nonlinearity, Non-Isotropic

Porous Medium, Nonlinear Diffusion-Convection.
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1. PROBLEM FORMULATION AND MAIN RESULTS

In a space-time layer I1 := R2 x (0,T), T = const > 0, we consider the

Cauchy problem for the non-isotropic model of filtration, which consists of the

ultra-parabolic equation of balance of mass
up + divg(a(u)v + Ac(u)) = 0,0,b(u), (x,t) €1,
Darcy’s law
v=—-Vup.+gue, (xt)ell
and the continuity equation

divyo =0, (x,t) €1l
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endowed with 1-periodic initial data belonging to L>°(R?),
u(x,0) = up(x), 0<ug(x) <1, zeR (1d)
and periodicity conditions
u(x + e, t) =u(x,t), Vep«(x+e,t)=Vypi(x,t), (x,t)ell. (le)

Here e; (i = 1,2) are standard basis vectors in R?. Functions u(x,t), p«(x, t)
and v(x,t) = (v1(x,t),va(x,t)) are unknown. Functions a(u), b(u), c(u) =
(c1(u),ca(u)), g(u), and initial data ug are given such that a,b,ci,c2,9 €
C?(R), b'(u) > 0Vu € R, ug(x + €;) = ug(x) Y& € R?, i = 1,2. A is a given
2 x 2-matrix with constant entries A;;. The differential operators d, and 0j;
are defined by the formulas

On = nl(w)am + nQ(w)amv 8:1 = 8131 (nl(w)) + 81’2 (TLQ(CC)),

where the given vector field n(x) is smooth, 1-periodic, and non-degenerate,
ie., [n(x)|? #0.

Model (1a)—(1c) describes a process of filtration through a porous ground
of a viscous incompressible fluid containing a solute (tracer), with taking
into account the phenomenon of molecular diffusion of the tracer into the
porous ground, and under assumption that the porous ground consists of one-
dimensional filaments (threads) oriented along the direction of the vector field
nt = (—ng,n1) [2, chapters 4, 10], [11]. In (1a)-(1c) u(x,t) is the mass
concentration of the tracer in the fluid, v(a,t) is the velocity of filtration,
p«(x,t) is the pressure, a(u)v(x,t) + Ac(u) is the instantaneous mass flux of
the tracer, g(u)e; is the density of the buoyancy (gravitational) force, and
b(u) is the diffusion function. The term 9;0,b(u) may be equivalently repre-
sented as div,(BV,u), where B = n ® n (or, equivalently, B = (n;n;)) is the
diffusion matrix. Such form of the diffusion matrix implies that the diffusion
phenomenon is absent in the direction perpendicular to n.

Note that equations (1b)—(1c) yield the second order elliptic equation

Appe = g(u)y,, (x,t) €Il (2)

Hence the model under consideration may be represented as the coupled sys-
tem of ultra-parabolic equation (1a) for the concentration and elliptic equation
(2) for the pressure. In this case Darcy’s law (1b) is inserted into (1la). Thus
the velocity field v(x,t) does not appear in the system of equations and is
recovered a posteriori from Darcy’s law.

The following notation for the linear spaces of periodic functions is used
throughout this work. By @ we denote 2 x (0,7"), where Q :=[0,1) x [0, 1).
By LP C L} (R?*) and H*P C H;"(R?) we denote the Banach spaces, which
consist of 1-periodic functions and are supplemented with the norms ||ul|zr =
lull oy, lullmse = l|ullgsp@)- For I > 0 let C'! be the closed subspace of

u € C'(R?) such that u is 1-periodic in z1 and xs.
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The differential operator B = 0;0,: C* +— L? is symmetric and non-
negative in the Hilbert space L?. By the Friedrichs theorem, it has the self-
adjoint extension B: D(B) — L?, where D(B) consists of all functions u € L?
such that 0,u € L?. Being supplemented with the norm

lull = llullZ2 + 10null72,
D(B) becomes the Hilbert space, which will be denoted by $).
We are now in a position to define an entropy solution of problem (1).

Definition 1. A pair of functions u € L>(0,T; L>) N L?(0,T;$) and p. €
L™(0,T; HY) (Yr € [1,+00)) is an entropy solution of problem (1) if the
bound 0 < u(x,t) < 1 holds a.e. in Q, the integral equality

/Q(vzp* Vil — g(u)Cxl)dmdt =0 (3)

holds for all 1-periodic in x test functions ( € CZIOC(H), and the integral in-
equality

/Q (o) + () + Aty (1)) - V) + w(w) 5007

¢ (¥ (wl0,un} dadt+ [ n(uw)Be.0)dz = 0, (4

where v is given by Darcy’s law (1b), holds for all functions ¢, 1, 12, and
w such that € CE (R), ¢"(u) >0, ¥ (u) = d'(u)¢'(u), Ph(u) = ' (u)¢'(u),
and w'(u) = V' (u)p'(u), and for all non-negative 1-periodic in x functions
n € C? (1) such that nji—r = 0.

We say that model (1a)—(1c) is genuinely nonlinear, if the equation of bal-
ance of mass (la) is genuinely nonlinear, i.e., if its coefficients satisfy the
following condition.

Condition G. For a.e. © € R? the function
2
A (A (Mna()
k=1

—Agpcr(N)na () + (1/2)b(N) (n2(x)dpni () — na(2)Opna(x))
18 nonlinear on any nondegenerate subinterval of the interval 0 < X\ < 1, and
the function a”(\) is linearly independent of the function

2
A (Awdi(Mna()

k=
— Ao (MNna(x)) + (1/2)6" (X) (n2(x)Onna () — nq (2)dpnz(x))
on any nondegenerate subinterval inside the set {\ € [0,1]|a”(\) # 0}.

—_



A Degenerate Hydrodynamic Dispersion Model 143

The following theorems are the main results of this article.

Theorem 1. Let n(x) - ey = 0 for all * € R%2. Whenever ug € L*® and
0 <wug <1 for a.e. x € R2, problem (1) has at least one entropy solution in
the sense of definition 1.

Theorem 2. Assume that n(x) - e; # 0, in general, and condition G holds.
Whenever ug € L* and 0 < up(z) < 1 for a.e. = € R%, problem (1) has at
least one entropy solution in the sense of definition 1.

Peculiarity of problem (1) consists of the spatially degenerate character of
the diffusion process. This feature is not observed in the well-known classical
models of two-phase filtration, for whom the extended theory of classical and
generalized solutions has been constructed [1, 2, 11]. So, the above stated
results complement this vast theory. Proofs of Theorems 1 and 2 rely on
the method of kinetic equation, which allows to reduce quasilinear equations
and systems to linear scalar equations on ‘distribution’ functions involving
additional ‘kinetic’ variables, and on the theory of Young measures and H-
measures.

2. PARABOLIC APPROXIMATE PROBLEM. PARTIAL COMPACTNESS OF THE
FAMILY OF APPROXIMATE VELOCITY FIELDS

For a fixed € > 0 we consider the approximate system

Aa:p*s = g(ué)llv (:E, t) € Ha (5)
Opue + divy(a(ue)ve + Ac(ue)) = 050pb(us) + eAgus, (x,t) €I, (6)
Ve = —Vupue + g(uc)er, (x,t) €11, (7)

endowed with boundary conditions (1d) and (1e). From the well-known results
in the theory of the Muskat-Leverett model [1] it follows that problem (5)-
(7), (1d), (le) has a unique smooth solution for any initial data uy € L
(the pressure p.. is defined up to an arbitrary additional constant, which can
be fixed zero by imposing that fQ Pre(@,t)de = 0). Maximum principle and
energy estimates imply the inequalities

0<wue <1, |lucllp2(0,m;0) +€llVauellr2) + [Vapsellir) < Cx(Q),  (8)

where the exponent r € [1,00) is arbitrary and the constant C, does not
depend on €. From these inequalities it follows that there exist a sequence of
solutions ., pe, ve to problem (5)—(7), (1d), (le), and functions u, p, and v
such that

u. —u  weakly* in L®(Q), weakly in L*(0,T};$),
Ve = U, Vapee — Vape  weakly in L"(Q), Vr € [1,00), as e \, 0. (9)
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Since problem (1) is nonlinear then it is necessary to prove strong conver-
gence of a sequence of solutions of problem (5)—(7), (1d), (1le). We start with
establishing a partial compactness property for approximate velocity fields.

Introduce

g(uc(z, t))m (z)n ()

In(x)[?
Proposition 3. For any bounded set KK C R2 there is a constant C1(K) such
that

me(x,t) = —v.(x,t) +

(10)

Imellp20,1; 502 ()) + 10emell L20,1m-1200)) < C1(K).

The families {m¢}.~0 and {'v8 nt}eso are relatively compact in L2 (I1).

Proof is just a slight modification of [7, proof of proposition 2]. O

3. KINETIC EQUATION

Method of kinetic equation has been created and applied recently to study
a wide range of problems, for example, to study the equations of isentropic
gas dynamics and p-systems, and the first and second order quasilinear con-
servation laws [6, 8]. In this paper we make use of the version of method, that
has been constructed in [8].

In order to state a theorem on kinetic equation corresponding to problem
(1), recall some facts from the measure theory. Further M(R™) denotes the Ba-
nach space of bounded Radon measures on R”. Recall that a mapping o: R2 x
(0,T) — M(RR™) is said to be bounded weakly* measurable and 1-periodic if for
all F € L], (R2 x (0,T); Co(R™)) the function (, t) fRn (x,t,p)doy +(p) is

measurable and ng F(x,t,p)doyie,+(p) = ng —e;,t,p)dog(p), i =1,2.

Here we use the standard notation o,; = a(w,t) as if measures o, were
parametrized by (x,t) and, in line with the notation from [3], we say that
o€ L®(R2 x (0,T); M(R")).

Now let us consider in detail the notion and properties of Young measures
associated with a sequence of approximate saturations us: R2 x (0,7) — [0, 1].
We start with the observation that, by Tartar’s theorem [3, section 3.2], there
exist a subsequence, still denoted by u., and a family of probability Radon
measures /i ¢+ supported uniformly on [0, 1] such that

h(uz) — T weakly* in L°(Q), Tr = /R h(Ndpes(V) Vhe C(Ry). (1)

The mapping (x,t) — py ¢ is weakly™ measurable and 1-periodic in . In
particular, the distribution function of the Young measure jiz ¢

f(x,t,s) := /(_ dptg t(N)

00,]
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is 1-periodic in @, monotone and right continuous in s. In terms of f, measure
Lz is the Stieltjes measure, p, ¢ = dy f(x,t, \).

Set g- := Opu.. The functions ¢.: R2 x (0,7T) R, are measurable and
1-periodic in . From (8) it follows that the sequence (u.,¢.) is bounded in
L?, which along with Ball’s theorem [3, section 4.2] yields the following.

Lemma 4. There exist a subsequence still denoted by (ue,q:) and a nonneg-
ative measure-valued 1-periodic in x function o € L(Q,M(Ry x Ry)) such
that fRAqu doz+(N,q) = 1, h(ue,q:) — h weakly in L"(Q) (1 < r < 2/p),
h = fRAqu h(X, q)dog (N, q) for a.e. (z,t) € Q for all continuous functions
h: Ry x Ry — R satisfying the growth condition |h(X,q)| < c¢(1 + ||+ |q|)?
(0 < p < 2), and the probability measure o4+ is supported in [0,1] x R,.

Measure o, ; has additional useful properties [8, lemmas 9, 12] as follows.

Lemma 5. The following bound and identity hold true:
/ (/ q2daaz,t()‘7 Q))dmdt < o, anf(m7tv A) = _/ ngx,t()‘a Q)'
Q “JRAXRq Rq

The identity here is understood in the distributions sense, i.e., in the sense of
the integral equality

| f@enoce e dedir = [ Cat Nados(A aydade,
QxRy QxRy xRy
(12)

for arbitrary smooth 1-periodic in x and vanishing for large |\| functions

C(x,t, N).

In particular, the function
X(m7t7 8) = / q2d0x,t(>‘v Q)
(—OO,S} XRQ

is 1-periodic in @, monotone and right continuous in s, and the Stieltjes mea-
sure dyx(zx,t, ) is supported on [0, 1] for a.e. (x,t) € R2 x (0,T).
The following theorem introduces the notion of the kinetic equation:

Theorem 6. There exists a nonnegative 1-periodic in x defect measure M €
M(R2 x (0,T) x Ry) with spt M C R2 x (0,T) x [0,1] such that this measure,
the Stieltjes measure dyx, and the distribution function f satisfy the integral
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equality

/Q R {8:¢ = d' Nm - Vil + (n1/[n*)d' (A)g(N)8ng
+ ACN) - Vil + Y (NE0CY f e, t, N)dedtd

[e.9]

+/62ka a’()\)(m/|n|2)(//\ g’(s)f(mat»S)ds)anCdmdtd)\
+ /Q /R /\b()\)a,\CdAX(xyt, N dzdt + /Q " INCAM (z,t, \)

—i—/ fo(xz, )¢ (2,0,\)dxd\ =0 (13)
QxR

for all 1-periodic in & smooth functions ((x,t,\) vanishing in a neighborhood
of the plane {t = T} and for sufficiently large A\. Moreover,

f(t, ) = fo weakly* in L=°(Q x Ry), ast \, 0. (14)
In (13), (14)
hen={ 5 51z (1)

m=limm.,, me L (II)Vr < oco. (16)
eN\0

Remark 1. On the strength of proposition 3, limiting relation (16) is strong.

In the sense of distributions the integral equality (13) and the limiting
relation (14) are equivalent to the following kinetic equation and Cauchy’s
data:

Of — a' (Ndive(mf) +d'(\)g(N) 9, (naf/|nf?)
A

AL - VoS — H(NO0uf + d (N, ((W\n?) J(5)f (@1, s>ds)

+0x (F'(N)orxx + M) =0, in Q xRy, (17)

—0o0

f(mvoa )‘) = fO(ma)‘)v in  x R,. (18)

Proof of theorem 6 is analogous to [8, proof of theorem 5. O

4. PROOF OF THEOREM 1

In the case n(x) - e; = 0 formula (10) reduces to m. = —v.. Hence, on the
strength of Remark 1, there exist a subsequence from ¢ > 0 and a 1-periodic
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in @ vector-field v € L?(0,T; H"?) such that v. — v strongly in L7 (II) and
weakly in L2(0,T; HY?), as ¢ \, 0. Thus equality (13) takes the form

QXxRy €T dxdtd
+ /Q /R)\ b’()\)a,\CdAX(m, t, \)daxdt - / . ONCAM (z,t, \)

+ / Fol@, )C(@, 0, dwdA = 0. (19)
QxR

Equation (19) has already been studied in detail and the following result for
it has been established [8, theorem 7].

Proposition 7. From equation (19) it follows that the distribution function
f(x,t, \) satisfies the equality f(x,t, )\)(1 — f(=,t, )\)) =0ae mIIxRy. In
other words, f attains the values 0 and 1 only.

On the strength of proposition 7, we shortly complete justification of theo-
rem 1 by following arguments of [8, remark 3] and [9, Sec. 8, 9].

5. NOTION OF H-MEASURES

Now we turn to consideration of the case, when the genuine nonlinearity
condition holds and n(x) - e; # 0, in general. In this section we consider in
detail the general properties of H-measures corresponding to subsequences of
{us}. We start with the following observation.

Remark 2. System (5)—(7) admits the kinetic equation of the form (17), in
which dM := dM(x,t,\) = €|VeuePdy,, (op(Ndadt, dyx = daxe(z,t,\) =
|Onue(, t)|2d'yu5(m7t)(/\), Vue(z,t) 15 the parametrized Dirac measure on Ry con-
centrated at the point A = us(x,t), m := mg is given by (10), and
. 1 AN > ug(x,t),
fi=Je(m,t,0) = { 0 if A <uc(x,t).

This remark is quite clear in view of the evident representation
pluce,) = = [ YOVt VA Vo€ CHR), (20)
R

Moreover, due to (20) and (11), distribution functions f; of the Dirac measures
Vue (z,t) and the distribution function f of the Young measure s, ; are connected
by the limiting relation

fe — f weakly* in L*°(Q x Ry), as e \, 0. (21)
Introduce the set

&= {)\0 €R ’ f(a 7)‘) - f(7 ) )‘0) StI‘OIlgly in Llloc(H)’ as A — )‘0}



148 Sergey Sazhenkov

From [4, lemma 4] and Panov’s theorem on a modification of Tartar’s H-
measures [4, theorem 3] the following two propositions follow immediately.

Lemma 8. The complement of £ in R is at most countable and for any A € £
the limiting relation fo(-, -, \) a\—{) F(y o A) weakly® in L°°(I1) holds true.
Theorem H. (Existence of H-measures). There exist a family of locally fi-
nite Radon measures {vP1}, sce on IxS? and a subsequence { f¥(\)— f(A\) }ren
from {fe(A) = f(N)}es0, A € &, such that for any ®1, Py € Co(II) and ¢ €
C(S?) the equality

/ By (, 1) Ba(a, ) (y)dv™ (. £, y) =
TIxS2?

. ¢
tin [ F ()~ T — T () de (22)

holds for all p,q € £.

In the formulation of theorem H and further f* := f. , {ex} is the extracted
subsequence from {e \, 0}, @ is the complex conjugate of p. By F we denote
the Fourier transform in @ and t: F[@](€) = [gs ¢(x, t)e?m St Ha11+822) g gy
for any integrable function . If ¢ is originally defined merely for ¢ € [0, T
then it is supposed to be equal to zero outside [0, 7.

Family of measures {vP7}, (c¢ is called the H-measure associated with the
extracted subsequence {f* — f}. The following properties are consequences of
the general theory of H-measures.

Lemma 9. (1) For any finite set E := {p1,...,pn} C & the set of measures
(VPPi); i—1,..n 15 hermitian non-negative, i.e., VPPi = pPiPi  qgnd
sz:1<ypipf,¢i6j1/1> >0 for all ®1,...,®, € Co(Il) and ¢ € C(S?), ¥ >0
[10, corollary 1.2].

(2) Mapping (p,q) — VP9 is continuous from € x & into M(II x S?) [4, theorem
3.

(3) For any p,q € £ measure VP4 is absolutely continuous with respect to
Lebesgue’s measure on II.  As the functional defined on C(Q x S?), it ad-
mits the natural extension on L?(Q,C(S?)) and therefore the decomposition
dvPi(z,t,y) = dAYY, (y)dxdt takes place. Mapping (x,t) — A%, where (x,t) €
I1, is 1-periodic in x, belongs to L%U’ZOC(H, M(S?)), and is uniquely defined by
vP4. For a.e. (x,t) € Il the mapping \ — Aé),‘f is right-continuous from & into
the space M(S?) [5, proposition 3, corollary 1].

(4) Fiz (x,t) in the set of the full measure on @Q such that the mapping
A;\fg € M(S?) is well-defined, according to the previous item. For A € £ by
L()\) C R? denote the minimal linear subspace, which contains the support of

the measure A;}fg Among the subspaces L(\) choose the subspace L := L(\o)
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with the maximal dimension. The following result on stabilization of linear

span of supports of measures Ai:); 1s valid: there exists a number § > 0 such

that, for any X\ in the set [Ao, Ao + 0] N &, the subspace L(A) coincides with L

[5, lemma 3].

(5) f5(,-,\) k; f(,, A) strongly in LE (1) for X € € if and only if v =0
o0

[10].

In item 3 of lemma 9 by L? ZOC(H,M(SQ)) there is denoted the space of
weakly measurable with respect to Lebesgue’s measure on I mappings (x, t) —
A from IT into M(S?) such that its restriction to @ has the finite norm

1/2
1Al @ :(/Q 8t Byenydedt) . VA € L2(Q.M(S?)).

6. THE LOCALIZATION PRINCIPLE FOR H-MEASURES.
PROOF OF THEOREM 2

The following additional property of the H-measure is crucial for justifica-
tion of theorem 2:

Theorem 10. (The localization principle.) For a.e. A € R, the support
of the H-measure v, associated with the extracted subsequence {f* — f}, lies
in the intersection of the sets

{(z,t,y) € II x §? | ny(x)y1 + na(x)y2 = 0}
and
2

{(x.t,y) €M x S |yo— Y _[d (N)my (2, 1)
r=1

- ZAchk — (1/2)Y (\)nns(z) ] yr = 0}.

Proof of theorem 10 is analogous to [9, proof of theorem 3 and corollary
1]. O

We start proof of theorem 2 with justification of the triviality of the H-
measure due to the localization principle and the genuine nonlinearity condi-
tion:

Lemma 11. If condition G holds then the H-measure v™ is zero measure for
a.e. A e€R.

Proof. On the strength of theorem 10, the support of the H-measure v
lies in the set E} := E1 N (B3 U ER) for a.e. A € [0,1], where

B = {(w,t,y) eIl x S? | n1(x)yr + na(x)ye = 0},

A
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2
EQA = {(m,t,y)EHx82 :yO—Z(a’ ymy(x,t) — ZArka;

r=1
_ (1/2)6’()\)8nnr(m)>yr =0, ni(z) # o},

and

2

E? = {(m,t,y)EHxSQ : yg—Z(a Yymy(x,t) — ZAchk

r=1
- (1/2)()’()\)8nnr(x)>yr — 0, ni(z) = o}.
Observe that if ni(x) # 0 then the equality ni(x)y1 + na2(x)y2 = 0 yields
that either ya # 0 and y1/y2 = —na(x)/ni(x) or y1 = yo = 0. But in the

latter case obviously we have Ey N {(z,t,y) € Il x S?|y; = y2 = 0} is the
empty set. Thus we conclude that

Ey ﬁEé\ = {(ac,t,y) e x$S?: ni(x)y + na(x)y2 =0,

m(@)yo — @'\ ma (@, Ona(@) — ma(e, Hin (2))

2 2
=Y Ay (Mna(m) + > Ay, (M)na ()
k=1 k=1

—(1/2)b’(A)(n2(m)ann1(:n)—nl(m)anng(:n))}y2 =0, ni(x)£0, yo# o}.
(23)

The similar simple considerations show that
B NE) = {(:c,t,y) €T xS? :

na(x)yo — [a'()\) (ma(z, t)na(z) — ma(z, t)n (x))

2 2
=Y Ay (Mna(@) + > Aggcy,(MN)na ()
k=1 k=1

- (1/2)b’(/\)(n2(a:)6nn1(a:) — nl(a:)anng(a:))}yl =0,
n(x) =0, y2=0, y1# 0}» (24)

where the summand involving zero multiplier n; (x) are added in order to make
further outline more lucid.

Now we prove the assertion of the lemma by the contradiction method.
Let us suppose that the H-measure v is nontrivial, i.e., that there exists a
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nonnegative interval I C [0, 1] such that v** is not identical to zero measure
onQxS?forall \e INE.

On the strength of this assumption and assertion 3 of lemma 9, for any
A € I NE there exists the set V), C @ having a positive Lebesgue measure
such that for all (x,t) € V) the measure Aé),} is not identical to zero measure
on S?. Consider the union V := UyerneVy. Clearly it has a positive Lebesgue
measure and for any (x,t) € V there exists A € I NE such that the dimension
of the minimal linear subspace L(A) C R? containing the support of A2} is
greater than or equal to one. For an arbitrarily fixed (x,¢) € V among all
subspaces L(\) select a subspace L = L()\o) whose dimension is maximal.
Moreover, make this selection along the whole range A € [0,1] N € so that, in
general, Ag does not necessarily belong to I N €. Clearly dim L > 1 thanks
to the above construction of V, and Ag < 1 since the function A — A)‘t is
identically equal to zero for A > 1 and is right-continuous in A, due to item 3
of lemma 9. On the strength of assertion 4 of lemma 9, we conclude that there
exists a number 0 > 0 such that for all A € [Ag, Ao + 6] N € the subspace L(\)
coincides with L and, in particular, dim L(\) > 1. The above arguments show
that if the H-measure v is nontrivial then there exists a set V C @ with
meas V' > 0 such that for an arbitrarily fixed (x,t) € V there is an interval
[Ao, Ao + 0] such that for any A € [Ag, Ao + 6] NE the dimension of the minimal
subspace L()) containing the support of Aé’} is greater than or equal to one,
and, moreover, L(\) = L()\¢) = L. In particular, L N'S? is nonempty and
(x,t,y) belongs to supp v™ for the fixed (x,t) € V and for any y € L NS
Since supp ™ C Ey N (E$ U FE3) and representations (23) and (24) take place,
the latter means that for any vector y € L N'S? for all A € [\, Ag + 8] the set
of relations

ni(x)yo — [a'()\)(ml(:c,t)ng( ) —ma(x, t)ni(x ZAlka ()

2
+> Agid (Mna () — (1/2)b'(\) (na()9na () — m(m)annz(:c))}ya =0,
k=1
ni(x) #0, y2#0 (25)

or the set of relations

na(x)yo — [a’()\)(ml(a:,t)ng( ) —ma(x, t)ni(x ZAlka ()

2
+) Agpc(Mna () — (1/2)6 (M) (na(@)dpna () — m(m)annz(x))} y1 =0,
k=1
na(x) #0, y1 #0 (26)
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is valid.

Whichever the set of relations holds, upon differentiation of either (25) or
(26) with respect to A on [Ag, Ao + 6] for a fixed y € L N'S?, we conclude that
on subintervals of [Ag, A9 + 0] either the function

2

A (Adi(Mna(@) — Agkc(M)na (2))
k=1

+ (1/2)b"(A) (n2()9pni () — ni(x)Opna(x))

is identical zero if a”(\) = 0 or (and) mq(x,t)na(x) — ma(x,t)ni(x) = 0, or
the functions A — a”(\) and

2

A= (Audi(Mna(m) — Aok (M)na (x))
k=1

+ (1/2)6" (X) (n2(2)0pna (z) — 1y (@) Opna(x))

are linearly dependent. This contradicts with condition G. Consequently, the
assumption that the H-measure v is nontrivial on some nondegenerate set

in R, is incorrect. This conclusion finishes the proof of the lemma. O

Lemma 11 and item 5 of lemma 9 yield the limiting relation f*(-,-,\) —
f(-,-,A) strongly in L} (II) for a.e. A € R and almost everywhere in Il xRy, as
k / oo. Since f* attains only two values, either 0 or 1, and f is monotonous
non-decreasing and right-continuous in A for a.e. (x,t), this limiting relation

implies that f has the form

(1A (a0,
f(‘”"’t’A)_{ 0 if A < a(a, 1)

with some function @ € L*°(II), 0 < @ < 1. From formula (20) and limiting
relation (21) it follows that @ coincides with the weak limit u = w- kli/m ug, and
o0

that |lue, |lr2() k;; |ullz2(q)- Hence ue, k?o u strongly in L?(Q). On the

strength of this limiting relation, we complete the proof of theorem 2 following
the arguments of [8, remark 3] and [9, sections 8, 9]. O

Remark 3. (Suppression of fine oscillations in the genuinely nonlin-
ear model.) We end this paper noticing that, as a byproduct of the proof of
theorem 2, we also established a property of the genuinely nonlinear model to
rule out fine oscillations developing from initial data, in the following sense:
Suppose that model (1a)—(1c) is genuinely nonlinear and is provided with
highly oscillatory initial data ulg € L>®, k=1,2,..., in the sense that u’g — ug
weakly® in L, as k /" oco. Then there exists a subsequence of entropy
solutions (uF,p*), corresponding to initial data ulg, which tends strongly in
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L>(0,T; L) x L*(0,T; H?), as k /' 0o, to an entropy solution (u,p.), cor-
responding to initial data ug € L.
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