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ABSTRACT. We prove a formula which relates the fixed point index of a par-
abolic obstacle equation to a fixed point index related to the right-hand side
of the equation. The result is applied to a reaction-diffusion system at a con-
stant equilibrium which is subject to Turing’s diffusion-driven instability. It is
shown that if a unilateral obstacle is added, the system becomes unstable in a
parameter domain where the system without obstacle is stable.
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1. Introduction

For a bounded domain 2 C R¥ with Lipschitz boundary and C'-functions
F1, Fy: R? — R consider the reaction-diffusion system

uy = diAu + Fy(u,v)

1
(1) vy = doAv + Fy(u,v)

with dy,ds > 0 and Neumann (no-flow) boundary conditions

Ju Ov
(2) 5 =g =0 on o
We assume that Fy, Fy are such that the system (1), (2) is subject to Turing’s
“diffusion-driven instability” at some stationary and spatially constant solution
(up, vp), i.e. in case d; = da = 0 the solution is linearly stable. In this case, one can
interpret one of (u, v) as the concentration of an activator the other as an inhibitor.
We will choose the signs such that u describes the activator.

It is known that (ug,vg) is then automatically also a linearly stable solution
of (1), (2) if either the diffusion speed d; of the activator u is sufficiently large or if
the quotient do/d; is sufficiently small, i.e. if the activator diffuses faster than the
inhibitor.

We will prove that if we equip the system with some unilateral obstacle with
respect to v at vg, e.g. if we replace the Neumann boundary condition for v on some
part I' C 99 of positive (N — 1)-dimensional Hausdorff measure by the Signorini
condition

(3) v > v, @ZO, (v—vo)@:() on T,

on on
then (1) fails to be asymptotically stable if d; and ds are both large, independently
of the quotient ds/d;.

Condition (3) can mean that there is a source for v on I which becomes active
only if the concentration v of the inhibitor would run under the threshold wvg; the
source produces just enough that v does not go under this threshold.

Similar results hold also if the inequalities in (3) are inverted (i.e. if there is a
sink which does not let go v over the threshold vg) or if different type of unilateral
obstacles (e.g. in the interior of Q or of integral type, or any combinations of such
obstacles as long as their direction is the same) are considered.

The main tool of our proof is the Krasnoselskii-Quittner formula for parabolic
variational inequalities which is of independent interest.

The Krasnoselskii formula for ordinary differential equations relates the fixed
point index (local Leray-Schauder mapping degree) of the flow (i.e. of the translation
in time map) at a stationary solution ug for small times ¢ with the local mapping
degree of the map on the right-hand side of the equation at ug. By the homotopy
invariance of the fixed point index, one can conclude that if ug is asymptotically
stable, then the local index (and thus the local degree) must be 1. In particular, one
has a necessary criterion for asymptotic stability (which in case of (1), (3) will be
violated for large dy, d2, and so we could obtain the announced instability result).
However, roughly speaking, the Krasnoselskii formula is known only for ordinary
differential equations.
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This is not completely true, since recently the Krasnoselskii formula has been
obtained also for (Lipschitz or compact) perturbations for linear generators of semi-
groups. We remark that just to see that the terms in the Krasnoselskii formula are
defined, some compactness requirements are necessary: Either compactness of the
semigroup [3, 5] or at least on the set where the nonlinearity assumes its values [4],
or compactness of the nonlinearity [6] are required.

In the case of variational inequalities the situation is more involved, since the
“natural” degree for stationary solutions is actually a fixed point index, and, al-
though the flow is determined by a maximal monotone operator, this operator is
only maximal monotone in a different space and hence one cannot directly employ
the flow corresponding to that operator as considered e.g. in [19].

Nevertheless, P. Quittner has proved in [14] an instability criterion by showing
implicitly in the proof a Krasnoselskil type formula (with the “natural” fixed point
index for variational inequalities). Since it is likely that this result was developed
completely unaware of the Krasnoselskii formula (although for the proof analogous
homotopies as in [3, 5] are considered), we call the corresponding formula the
Krasnoselskii-Quittner formula.

However, we cannot directly use Quittner’s result for the problem (1), (2),
because in order to obtain a necessary compactness via smoothness, this result
required an assumption which is probably not satisfied for the problem (except in
space dimension N = 1). It might be possible to find the required smoothness
estimates in certain cases (e.g. if 9Q and T' C 99 are “sufficiently nice”) by other
means, but this would require separate considerations for every type of problem
and, e.g. if one considers an unilateral obstacle in an open set 2y C €, it seems
likely that such a smoothness result would not hold.

For this reason, we go a different approach: By a surprisingly small modification
of the arguments in [14], we are actually able to show that the smoothness hypoth-
esis in [14] is completely superfluous. We also relax another hypothesis of [14] and
thus are finally able to give a result which in contrast to [14] does neither in its
formulation nor in its proof make use of fractional power spaces or fractional power
operators.

2. The Krasnoselskif—Quittner Formula

If one wants to prove (or even just formulate) the Krasnosel’skii-Quittner for-
mula for variational inequalities, one faces two difficulties. The first is that a useful
formulation of that formula requires that one has a (nonlinear) continuous flow in
a fixed state space. The second difficulty is that this flow is required to satisfy some
compactness properties so that one can deal with operators whose degree or fixed
point index is well-defined.

The former difficulty is related to the fact that a “natural” setting for variational
inequalities involves working with a Gel’fand triple V. C H C V' appropriate to
the problem, and the naturally associated operator to variational inequalities is
(maximal) monotone only in the space H: Hence, at most the space H appears
natural to consider the flow. However, the inequality involves a convex set K C V'
which typically is closed only in V', and so also the metric projection Px onto K
is typically only continuous with respect to the topology of V. Since a natural
formulation of the Krasnosel’skii-Quittner formula must employ this projection,
we are actually forced to formulate it in the space V. Fortunately, the situation
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is not so bad: Due to automatic “smoothing” properties, one obtains a (weak)
flow in V, see e.g. [14, (7)] which is the natural flow for the formulation of the
Krasnosel’skii-Quittner formula.

We will see that actually also the compactness of the flow is automatic: At a
first glance, this compactness might appear a severe restriction for the cone K, and
indeed P. Quittner has required in [14] a cumbersome condition which he called (K)
in order to obtain compactness of certain operators. We discuss this hypothesis later
on.

We will see by a surprisingly simple argument that the hypothesis (K) in [14)]
can be completely omitted, and that actually the compactness of the considered
operators is automatic. The difference to [14] is that we do not claim that the
compactness is due to the “smoothing” properties of the flow. More precisely, we
do not show that the flow assumes values in some fractional power space X, with
a > 1/2, but only that it assumes values in K. (For this reason, we will discuss later
in this section, how one can obtain the smoothness anyway in certain situations).

We are also able to replace another hypothesis of [14] concerning fractional
power spaces by a more classical Holder condition which is actually even a less
restrictive requirement, so that finally neither the formulation of our main result
nor its proof involves fractional power spaces or fractional power operators at all.

Anyway, since the main part of our proof follows [14], we use the same setting
and notation in this section: We assume that H is a real Hilbert space, its scalar
product and norm denoted by (-, -) and ||, respectively. The dual space V' is
understood so that the dual pairing of V' and V extends the scalar product (-, -)
(in the sense of the embeddings V' C H C V'), and we use the same symbol for that
dual pairing. Moreover, V is assumed to be a real Hilbert space on its own right
with inner product (-, -) and corresponding norm || - ||. It is assumed that V is a
dense subset of H, and that the embedding of V into H is compact. The norm in
V' is the functional norm (with respect to || -||) corresponding to the dual pairing
(-, -); it is denoted by || - ||y

The linear operator A: H — H which we consider is defined as the restriction
of the linear operator A: V — V’,

(Rlu, ) = (u, ) for all u,p € V,

to the set D(A) :=2A~Y(H) CV C H. In particular, A: D(A) — H is a selfadjoint
positive operator in H. Finally, let K C V be nonempty, convex and closed in
V. For amap F: V — H (which will later be assumed to satisfy a certain Lips-
chitz condition on some open set U C V'), we are interested in the parabolic type
variational inequality

1) ult) €K, (dz(t” FAut)) — Flult)), o — u(t)) >0 forallye K,

or, equivalently,

(5) u(t) € K, (dz_(tt) —F(u(t), o — u(t)) +(u(t),p—u(t)) 20 forallpe K.

Here, we understand the derivative in the topology of H, and as usual we understand
by a solution of (4) on [0,7T") an absolutely continuous function w: [0,T) — H
satisfying (5) almost everywhere. However, it is crucial for us that under our later
requirements the derivative will exist even for every ¢ > 0 as a right-sided derivative
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(in H), and the corresponding formulas (4), (5) hold even for every t € (0,T), see
Lemma 2.

In order to formulate the Krasnosel’skii-Quittner formula for (4) or (5), we have
to introduce the metric projection Pk : V' — K which is defined such that forv € V/
the image u = Pkv is the unique point from K which has closest distance (with
respect to || -]|) to v. Since V is a Hilbert space and K C V is nonempty, closed
and convex, it is well-known that u = Pgwv is uniquely defined by that requirement
and characterized by (i.e. the unique solution of) the variational inequality

(6) ve K, (u—v,p—u)>0 forallyekK.

Moreover, Px: V — K CV is Lipschitz continuous with constant 1.

We denote by ®(t) the map which associates to every initial value ug € K
the value u(t) where u is a solution of (4) (or (5)) satisfying u(0) = wg. Under
our hypothesis, it will turn out that ®(t) is for ¢ > 0 a single-valued continuous
compact map from (an open subset of) K into V, and thus also ¥(t) := ®(t) o Pg
is continuous and compact from (an open subset of) V into V.

Recall that if &/ C V is open and bounded and G: Y — V is continuous and
compact and has exactly one fixed point ug € U then one can define the local fixed
point index in the space V as

indy (G, ug) := degy, (id — G,U,0).

Here, degy, denotes the Leray-Schauder mapping degree in the space V. Recall
that the excision property of the degree implies that the same value is obtained if
U is replaced by a smaller open neighborhood of ug so that indy (G, up) is actually
independent of the choice of U (which justifies the notation).

We call a stationary solution ug of (4) asymptotically stable if for each £ > 0
there is ¢ > 0 such that for all w € V with ||u — ug|| < ¢ there holds || ®(t)(u) — uo|| <
¢ for all t > 0 and ®(¢)(u) — ug as t — oo.

THEOREM 1. Suppose that (V,{-,-)) is dense and compactly embedded into
(H,(-,-)), and F: V — H. Let K CV be closed and convez, and ug be a station-
ary solution of (4), i.e. ug = ®(t)(ug) for everyt > 0, or, equivalently,

(7) ug € K, (A(uo) — F(ug), o —ug) >0 forall p € K.

Suppose that there is an open neighborhood U C V' of ug such that the restriction
Flu: U, |-1) — (H,]||) is Lipschitz continuous and satisfies the following Hélder
type condition

(8) | F(u) = F()|ly, <Clu—v|* forallu,vel,

where « > 0 and C € [0,00) are independent of u,v € U. Suppose also that
u# P (A7YF(u)) for allu € U \ {uo}. Then

(9) indy (®(t) o Pi,ug) = indy (Px o A~ o Fyug) for all t € (0,to).
If ug is asymptotically stable, then the index in (9) is 1.

REMARK 1. Part of the assertion of Theorem 1 is that the fixed point indices
in (9) are defined in the sense introduced earlier, i.e., the corresponding operators
are compact and have no other fixed points than ug in a neighborhood of ug.

Equation (9) is the announced Krasnoselkii-Quittner formula for variational
inequalities. We emphasize that the hypothesis (K) of [14] is completely omitted
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in Theorem 1. Moreover, the hypothesis in the last part of (F) of [14] is replaced
by the Hélder condition (8). The condition (8) is not only more convenient to
formulate but also strictly weaker as we will show in Remark 5.

REMARK 2. Our proof of Theorem 1 will show that the hypothesis about the
asymptotic stability can be relaxed to the following two assumptions:

(1) There are sequences 0 < r, — 0 and ¢, > 0 such that for every u € K
with ||u — ug|| = ry, there holds ||®(t)(u) — ugl| < 7y, for all ¢ > ¢,.
(2) There is no sequence u,, € K with 0 < ||u, — uo| — 0 such that w,, is the
initial value of a stationary or periodic solution of (4)
These assumptions are neither weaker nor stronger than the classical notion of
Ljapunov stability: They are stronger in the sense that there is no freeness in the
coupling of the two uses of 7, but they are weaker in the sense that the solutions
may go arbitrarily far away from wg if they only return in time.

Since ® is completely continuous (as we will show in the proof of Theorem 1),
the above two assumptions indeed follow from the asymptotic stability of Theorem 1
with any sequence r, — 0 (for large n).

Indeed, there are 0, € (0,r,) such that for every v € K with |lu — ug|| < dp,
there holds || ®(¢)(u) — ug|| < rp for all t > 0. We establish the existence of a corre-
sponding t,, for every sufficiently large n: For large n we have lim;_,, ®(¢)(u) =0
for every u from S := {u € K : ||u — up|| = rn}. Since ® is continuous, the compact
set C 1= ®(1)(95) is covered by finitely many open (in C) sets C1, ..., Cy such that
there are s1,...,s; > 0 with ||®(s;)(uw) —ug|| < op for allu € C; (j = 1,..., k).
Since the flow is autonomous, this implies ||®(¢)(u) — ug|| < 7, for all t > s; and
u € C;. Hence, t,, :== 1+ max{si,..., s} has the required property.

Apparently, the reason for considering fractional power spaces in [14] was to
obtain compactness of certain auxiliary maps. At a first glance, this is a very
natural idea: According to the experience in “classical” parabolic equations, one
might expect some regularity of the solution, in particular, some uniform norm
estimates in fractional power spaces and hence simple compactness criteria might
be expected.

The problem with this idea is that variational inequalities exhibit in general
less regularity than classical parabolic equations, and for this reason, the hypothesis
(K) of [14] (which actually implies regularity of the solutions) cannot hold in many
such situations.

Since we want to avoid such regularity conditions, we must find another com-
pactness result. We prepare this result with some simple observations.

LEMMA 1. The operators A: V — V' and A~': V! — V are norm-preserving
bijections, and A=t is compact from H into V. Moreover, A= f € V and A~ h €V
are for f € V', h € H characterized by

(10) A7, 0) = (f,9) and (AT @) = (h,g) forallp eV,
respectively.

PRrooOF. For fixed f € V', the definition of 2l means that u € V satisfies 2lu = f
if and only if (f,») = (u, ) holds for all ¢ € V. By the Riesz’ representation
theorem, there is exactly one such u, and |lul| = |/ f||,,. Hence, %A:V — V' is a
norm-preserving bijection, and we have established the first part of (10). To see
the compactness of A=!': H — V, we note that A=! =210 j where j: H — V' is
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the embedding described earlier. By hypothesis, j is the Banach-space adjoint of
the compact embedding ¢: V' — H and thus compact. O

COROLLARY 1. For h € H CV’, we have
IBlly, = 127 A = |A™"A]| -
In particular, forU CV and F: U — H the condition (8) is equivalent to
(11) |A Y (F(u) = F())|| < Clu—ov|* for allu,v € U.
The announced compactness result is the following:

PROPOSITION 1. For every t > 0, every h € H C V', and every f € V' the
variational inequality

(12) veK, ((Uu—h—fo—u)>0 foralvekK
has a unique solution u = uy p ¢, and we have
(13) Ut h,f = PK(til(Ailh + Q[ilf))

Moreover, if to > 0, Hy C H is bounded (in H), and G C V' is relatively compact,
then the set
Uto,Ho,G = {tt,n,f : t > to, h € Ho, f € G}

is relatively compact in V.
PROOF. By definition of %, (12) is equivalent to
we K, (uv—u)—thv—u)—t " (fiv—u)>0 forallveK.
Using (10), we can rewrite this equivalently as
weK, (w—t"ATh+A ), v—u) >0 forallveK.

By (6), this in turn is equivalent to (13). This shows the equivalence of (12)
and (13) and thus the unique existence of a solution of (12). Now if tp > 0,
Hy C H is bounded and G C V’ is relatively compact, then I := [0,1/t0], Ko :=
A-1Hy and Ky := 2~1(G) are compact by Lemma 1. The continuity of the maps
h: Iy x Ko x K1 — V', h(s,u,v) := s(u+v) and Pk thus implies that Uy, g, ¢ C
(Pg o h)(Iy x Ko x K1) is compact. O

The idea of the proof of Proposition 1 is rather simple: The reason for the
compactness of Uy, m,,¢ is not that its elements are bounded in some “regular”
space which is compactly embedded into V. Instead, Uy, H,,q is just the continuous
image of such a set.

COROLLARY 2. ug is a stationary solution of (4) if and only if there holds
Ug = PK(AilF(’UJO))

PROOF. Since ug is a stationary solution of (4) if and only if (7) holds, we
find that this is the case if and only if (12) holds with h = F(ug) and f = 0. By
Proposition 1, this is equivalent to ug = Px(A~1h). O

REMARK 3. Our hypothesis that u # ®(¢)(u) for all ¢ € (0,1p) and all uw € U \
{uo} in Theorem 1 implies that problem (4) has no stationary solutions v € U\ {ug}.
By Corollary 2, this is equivalent to u # Px (A7 F(u)) for all u € U \ {uo}. The
latter is exactly the hypothesis (D) of [14] which thus is actually automatically
satisfied and therefore can be dropped.
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LEMMA 2. Let the conditions of Theorem 1 be satisfied with ug =0 and F(0) =
0. Then u(t) = ®(t)v exists locally for all v € K in a neighborhood of 0 and has
the following regularity properties.

(1) w is uniformly bounded in V on bounded intervals in [0, 00), uniformly for
v from bounded sets.

(2) The right-sided derivative of u exists (in H) at every t > 0, and (4)
and (5) hold pointwise when the derivative is understood as this right-
sided derivative.

(3) The above right-sided derivative is uniformly bounded in H on bounded
intervals in [0, 00), uniformly for v from bounded sets.

(4) The mapping (t,v) — ®(t)v is compact and uniformly continuous for any
set of the form [¢, T] x (BN K) where B CV is a bounded neighborhood
of 0.

Analogous assertions are true if (4) is replaced by
du(t)
dt
where Fy € V' satisfies (Fo, ) > 0 for all p € K.

(14) u(t) € K, ( +%@@HJ%—HMW¢%%@)ZOﬂwaeK,

PROOF. This is the main lemma from [14] (with assumptions and conclusions
about fractional power spaces omitted). The lemma can be proved as in that paper
with the difference that the compactness assertion needs a different argument (since
we have no assertions about fractional power spaces available). We obtain this
compactness assertion instead from the first three assertions of the lemma and by
using Proposition 1. In fact, by the first and third assertion, we obtain that the
family

du(t
1%:{Z?—F@@%u:@(ﬂtéhﬂweBﬂK}
(the derivative understood as right-sided derivative in H) is bounded in H. By (14)
(and by using the second assertion) we can identify the set of points u(t) = ®(t)v
with ¢ € [e, T] and v € BN K as a subset of the relatively compact set Uy p, ¢ from
Proposition 1 with G = {Fp}. O

REMARK 4. In view of the last assertion, the additional assumptions uy = 0 and
F(0) = 0 in Lemma 2 are actually not a loss of generality, since we can just replace
Kby K = K —ug, F by F(u) = F(u — uo) — F(ug), and put Fy := ug + F(ug).
Note that Fy = ug — F(ug) satisfies indeed (Fy, @) > 0 for all ¢ € K since ug is a
stationary solution.

PROOF OF THE FIRST ASSERTION OF THEOREM 1. Our proof of the first part
of Theorem 1 proceeds partially along the line of the proof of the main result in [14].
Therefore, we just sketch the main ideas of the proof, pointing out where we use
different arguments.

Step 1. Using the transformations of Remark 4, we discuss only the transformed
problem in the following, thus assuming uy = 0, F(0) = 0. Note that we must thus
extend the assertion of the theorem for a map F=F- Fy which assumes values
in H— Fy CV’, and we consider the flow ®x generated by (14) instead.
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Complete Continuity of some Resolvent. As in [14], we introduce the auxiliary
multivalued operator Ax: K — 27,

Ag(u):={he H: (JQu+Fy—h,v—u)>0foralve K}.

We will show that Ax has a completely continuous “resolvent”. This is a major
extension of the arguments of [14]; simultaneously, we simplify the proof.

Proposition 1 implies A': H — K, A (h) = Pg o (A™*h —A~1F,) = Pk o
A1 (h—Fp). In particular, A ' o F = Pg o2~ o F.. Moreover, for each A > 0, t > 0,
we find by applying [20, Theorem 32.C] (with A = A+ t"tidy,b=t"th—Fy € V',
C = K) that for each h € H there is a unique u € K satisfying Ak (u) =t~ (h—Au),
that is, the “resolvent” is a map Ry := (Nidg +tAx)™ ' H — K.

We show that the map Ro(t, A, h) — R (h) is continuous and compact into
V on each bounded M C [ty,00) x [0,00) X H, tg > 0. Indeed, u = Ry r(h) is
equivalent to

(15) ue K, (tu+ A u+tFy—h,v—u) > 0forallv € K.
Fixing some v € K, we thus obtain

Ellull® < tul® + Xul? = (20 + Au,u) <
—(tFy — hyu) + t (u,v) + (M +tFy — h,v) < C(1+ ||lu|),

where C depends only on M. It follows that ||u| is bounded with a constant
depending only on M. In particular, h — Au are from a bounded subset Hy C H.
Since —tFy are from a compact subset G C V', we obtain that the set Ro(M)
of solutions w of (15) is contained in the set Uy, p,.¢ of Proposition 1 and thus
relatively compact in V.

Since 2: V' — V' is continuous, the set of all (¢, A, h,u) € M x V satisfying (15)
is trivially closed in M x V. This means that Ry: M — V has a closed graph.
Since we have already shown that Ry(M) is relatively compact in V, it follows that
Ry: M — V is continuous, see e.g. [17, Corollary 2.124].

Step 2. We show that for every ¢ > 0 there holds

indy (Pg oA~ 0 F,0) = indy ((idy + tAg) ™ o (idy + tF) o Pk,0).

To this end, we observe first that by the permanence property of the fixed point
index, and by our above calculation of Al}l, we have

indy (Pg o A7 0 F,0) = indy (Pr 0 A 0 F o Pg,0) = indy (Ag! o F o Pk, 0).

Since Ax' o F = (tAx)~! o (tF), it suffices to show by the homotopy invariance of
the degree that the map

hy = ()\ZdH =+ tAK)71 o ()\Zdv +tF) o Pk

is an admissible homotopy, that is, there is a neighborhood U C V of 0 such
that (A, u) — hx(u) is a continuous compact map on [0,1] x U and such that
hx has no fixed points v # 0 in U for A € [0,1]. Since we have already shown
the complete continuity of the resolvent, it remains to prove the latter. However,
u = hy(u) is equivalent to F(u) € A (u) and thus equivalent to u = (Ax' o F)(u) =
(Px o 2A~' o F')(u). By hypothesis, the latter is excluded for v € U \ {0}.
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Step 3. It remains to show that for all sufficiently small ¢ > 0 there holds
indy ((idy + tAx) ™" o (idy +tF) o Pk, 0) = indy (®(t) o P, 0).

This is the most technical part of the proof and was done in [14, p. 1173-1175] by
showing with a lot of auxiliary estimates that the homotopy

By = (Midg +tAr) " o (idy +tF) + (1 = \)®(t)) o Pk

is admissible for all sufficiently small ¢ > 0. These calculations can be used almost
unchanged under our weaker requirements. One only has to be aware that we have
relaxed the last condition of (F) from [14] by the weaker Hélder condition (8).
However, this last condition of (F) is only used in these calculations to obtain
n [14, (27)] estimates of the form

|F(u) = F(v)|| < C#'/>77
(with F := A~! o F) from the estimates
(16) lu—v| <Vt and |u—o| <C.

We get such estimates already by using even only the first inequality of (16), Indeed,
we readily obtain from (11) that

IF(u) = F(o)]| < C'lu—v|* < Ct*/2,

and we can proceed as in the proof of [14], only replacing 1/2 — 3 in the exponents
throughout by «/2. O

PROOF OF THE SECOND ASSERTION OF THEOREM 1. Let wug satisfy the sta-
bility property of Remark 2. This assumption implies that there is some n such
that none of the maps ®(t) o Px (t > 0) has a fixed point in the ball B :=
{v eV :|lu—ug| <rn} or its closure except u = ug. By the homotopy invari-
ance of the degree, we thus obtain that

indv(fl)(t) o PK, ’U,O) = degv(id — (I)(t) o PK, B, 0)

is the same for every ¢ > 0, in particular for ¢t = ¢,,. Since ®(¢() o Px maps 9B into
B, the compact homotopy

h(X,u) := (1 = X)®(to) (Pr () + Aug

shows that the latter degree is degy (id — ug, B, 0) which is 1 by the normalization
property of the degree. O

Although, as remarked earlier, neither the formulation nor the proof of The-
orem 1 involve fractional power operators or fractional power spaces, the Holder
condition (8) is sometimes easier to verify by using fractional power spaces. So let
us briefly introduce these spaces and discuss that condition.

Recall that since A: D(A) C H — H is a selfadjoint positive maximal mono-
tone operator in H, one can define the fractional powers A% on their domains
Xo = D(A%) which become Hilbert spaces with the corresponding graph norm

[ully = [A%ul.

In particular, Xo = H, X1 = D(A), and in our setting we have X/, = V' by Kato’s
square root theorem [11].
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REMARK 5. In hypothesis (F) from [14], the following Lipschitz assumption
was made instead of (8): There is 3 < 1/2 and C' € [0, 00) with

(17) A~ (F(u) = F(0))[| < Cllu—wvllg forallu,veld CV C Xp.
Note that by Corollary 1, (17) is equivalent to
(18) | F(u) — F(v)]ly, SCHu—vHﬁ forallu,v e CV C Xg.

Our hypothesis (8) is strictly milder than (18). In fact, we need only a Holder
condition of such a type as the following result shows.

PROPOSITION 2. LetU €V be bounded, and F: U — H. Suppose that there
are 3 < 1/2, C € ]0,00), and & > 0 with

(19) | F(u) = F(v)|ly, < Cllu— ng forallu,ved CV C Xg.
Then (8) holds with appropriate C' € [0,00) and o > 0.

PROOF. The convex interpolation inequality for fractional power spaces (see
e.g. [1, Theorem 2.11.1] with v = 0 and o = 1/2) yields

=~ 2 1-2
lu—vlls < Cllu—v)* Ju— o'

Since U is bounded in V' by some constant M, we find that (19) implies (8) with
C:=C(C2M)*?)" and a = (1 — 26)a. 0

Although we were able to eliminate the hypothesis (K) of [14] completely from
Theorem 1, we shall discuss it now, since it was used in [14] to provide a regu-
larity estimate for (12) and thus for the flow of (4): Such regularity results are of
independent interest.

Unfortunately, even the formulation of the hypothesis (K) in [14] is not very
clear, since it involves the inverse of a nonlinear map whose existence is unclear.
Therefore, we formulate this hypothesis in a simpler manner. Simultaneously, we
relax it:

DEFINITION 1. Let Y C V, Hy C H, Fb C V', a € (0,1], and t > 0. We
say that (H,V, K,U, Hy, Fy, «, t) satisfy the hypothesis (K’) with respect to the
constants C1,Cs,C3,Cy € [0,00) if Hy and 2A~(Fy) are bounded subsets of H
(with constant C7) and of X(j44)/2 (with constant C3), respectively, and if for
every u € KNU, f € Fy and h € Hy there are sequences vy, gn € X(14a)/2;
G, €V,and 0 < A\, — 0, such that the following holds for all n:

(1) w=v,+ A A*(Vn + gn).

(2) vn —|—)\ G, € K.

() < > (a n>_(faGn)§CB
(4) HgnH(lJra)/2 < (i

If the hypothesis (K) from [14] is satisfied then also the above hypothesis is
satisfied for every bounded Hy C H and every Fy C V' for which 2~1(Fp) is
a bounded subset of X(;14)/2. Indeed, in this case we can choose the sequence
v, independently of (u, h, f), and put G,, :== 0 and g, = G(v,) (with G as in
hypothesis (K) of [14]). Thus, the hypothesis of Definition 1 is weaker and, in
particular, it does not require the existence of nonlinear inverses (id + (A% +@G)) ™!
as in [14]. Moreover, introducing G,, seems to be an important relaxation of the
condition in [14].
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In order to understand the meaning of the condition v, + A\,,G,, € K in Defi-
nition 1, one should recall that the most interesting case is when K is a cone in V'
with vertex in 0 € Y. In this case, one has K + K C K and AK C K for all A > 0,
and thus one can use the following criterion with Ky = K. However, also for other
sets K, one usually finds rather large sets K for which this criterion applies.

PROPOSITION 3. If in Definition 1 there is Ko CV and e > 0 with UNK) +
AKy C K for all X € (0,¢) then the condition v, + \,G, € K can be replaced by
G — A%(v, + gn) € Kp.

PRrOOF. The choice of v, and g, implies
(20) Up —u = =Xy A%(vp + gn),
and so

Un + MG =u+ (G — A%vp +gn)) € UNK) + N\, Kg C K

for all sufficiently large n. Hence, one can pass to a subsequence satisfying v, +
MGr € K for all n. O

The crucial point of Proposition 3 is that A, does not occur in the condition,
and so one can sometimes choose G,, (or —A%g,) in some “interior” of Ky:

EXAMPLE 1. Let Q = (a,b) C R, H = L2(Q), V = WH2(Q), and o < 1/4.
Then A% is bounded from V into W!=2%2(Q)) C C(Q), and thus, putting A, := 1/n
and g, := 0, we find for each u € U that v,, := (I + )\, A%)~!u has the property that
A*(vp + gn) = A%y, is uniformly small with respect to the max-norm if Y C V' is a
sufficiently small neighborhood of 0. Hence, if Ky in Proposition 3 contains a ball
in V with respect to the max-norm, we can just let G,, be the center of that ball
and thus obtain the properties required in Definition 1.

Now we show that the hypothesis (K’) can indeed be used to obtain the fol-
lowing regularity estimate for variational inequalities:

PROPOSITION 4. Let (H,V, K, U, Hy, Fy, a,t) satisfy the hypothesis (K') of Def-
ingtion 1 with constants C; (i = 1,2,3,4). Let Uy u, F, denote the set of all solutions
of the variational inequality (12) with some h € Hy, f € Fy, and t > 0.

Then Uy, 1, F, is a bounded subset of X(14a)/2. More precisely, a bound for the
norm is given by

Ci+ (caC1 + C2)/t + /(caC104 4 C2C4 + C3) /t,
where cq 18 the norm of the embedding of X(14a)/2 into X.

ProoOF. With the notation of Definition 1, we note that the positivity of A

implies
(21) (t2Au, vy, — u) < (tAvy, vy, — w).
Inserting ¢ := v, + A, G, into (12), we obtain together with (21) that
0< (tUu—h— fion —u+ M\Gp) < (v, — h — fv, —u) + ((&:u — h — [, \,Gr).
Using (20) and dividing by A,, > 0, we conclude with (10) that

0< —(t%vy, —h— f,A%(vn + gn)) + ((Ru—h — f,G,) =

—t(Avy,, A%,) — t(ACTO/ 2y, AQTI 20 N 4 (b A% (v, + gn))
+ (AUF 2971 f AMFD 2y, g)) + (1w — b — f, G).
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Hence,

t ||Un||?1+a)/2 = (t%vp, A%n) <t vnll 140y /2 190l 150y 2 T 1A vn + gnll, +
||Q[71f||(1+a)/2 llvn + gn||(1+a)/2 +t(u,Gn) — (h,Gn) — (f,Gn)
< tlvnll(14a)/2 Ca + (Cica + C2)([vnll 140y /2 + C4) + Cs.

Thus, putting a := Cy + t~(coC1 + C2) and b := t~(co, C1Cy + C204 + C3), we
have shown that ry, := [[vp|(1 1) /2 satisfies r2 <ar, +b. It follows that

(m=5) <o = (Vi)

||vn||(1+a)/2 =r, <Cyo:=a+ \/5

and so

Since Cy is independent of n, we can assume, passing to a subsequence if necessary,
that v, = in X(;44)/2. By the compactness of the embedding of X(;,,)/2 into
X(l,a)/Q, we find that v,, — u in X(l,a)/Q. Since

| A% (vn + gn>||(17a)/2 < lon + gn||(1+a)/2 < Co+Cy

is bounded, and so (20) implies v, — u in X(;_q)/2, We must have & = u. Since
the closed ball in X(114)/2 with radius Cp is weakly closed, we conclude that

||u||(1+a)/2 < Co. U

3. Instability of the Reaction-Diffusion System

Substituting (u,v) by (v — ug,v — vg) in (1) and (2) or (3), respectively, we
can assume without loss of generality that the equilibrium is ug = vo = 0. Note
that after this substitution, (u,v) actually denote the difference to the equilibrium
in the original system, so that negative values make physically sense. Linearizing
(F1, F3) at the equilibrium uy = vg = 0, we rewrite (1) in the form

(22) uy = diAu + bryu + biav + f1(u,v),
vy = doAv + boru + baov + fo(u,v),

where B = (b;;);; € R**? and

(23) £,(0,0) =0 and f/(0,0)=0 fori=1,2.

We assume that f; satisfy the Lipschitz type condition

(24) [fi(ur,v1) = fi(uz,v2)| < C(1+|ua|+|ug|+|v1|+]va2]) ™™ (Jur — ua|+|v1 — v2))

for all u;,v; € R, where C € [0,00) and ay :=2/(N—2)if N >2o0r 0 < ay < o0
if N = 2. In case of space dimension N = 1, we assume instead of (24) only that
fi satisty a local Lipschitz condition in some neighborhood of (u,v) = (0, 0).

Note that due to our substitution, we have vy = 0 so that the corresponding
Neumann-Signorini boundary conditions obtain the form

gu—0 on 09,
(25) v =0 on N\ T,

v>0, 2£>0, vZ%=0 onT.
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We will also assume that b;; > 0 and that the equilibrium (ug,v9) = (0,0)
is for dy = d2 = 0 linearly stable, i.e. the spectrum of B is contained in the left
half-plane. This means

(26) b1 > 0, b11 + bog < 0, |B| := b11b22 — biaba1 > 0.
Note that (26) automatically implies
b11>0> b22, b1aba < 0.

In particular, depending on the sign of b2, system (22) is of activator-inhibitor or
substrate-depletion type.

By Turing’s effect of “diffusion-driven instability” [15], it may happen that the
system loses stability in case di,d2 > 0. More precisely, this is well-known for
Neumann (no-flow) boundary conditions (2): In this case, the right-hand side of
system (22), (2) is differentiable, and by considering the linearization, one can ex-
actly determine those (dy, dz2) for which the trivial solution of the system is linearly
stable: Let 0 = ko < k1 < K2 < ... denote the eigenvalues of —A with respect to
Neumann boundary conditions (2). To each positive eigenvalue x,, (n = 1,2,...)
we associate the hyperbola

Cn ={(d1,dz) € Ri : (kndi — b11) (knda — bag) = bigbar }

. b12b21//f721 bﬁ}
N dy — bll/ﬂn R ’

(27) = {(dl, d2) S Ri : d2

see Figure 1.

dq

FIGURE 1. Hyperbolas (27) determining Dg, their vertical asymp-
totes, and the common tangential line with slope (28)

By standard arguments, it can be verified that Figure 1 is qualitatively correct
in all cases with (26): C,, is a connected subset of one “branch” of a hyperbola, and
C), has the vertical asymptote b11/k,. Moreover, the family C,, has the common
tangent which is a line through (0, 0) with slope

(28) § = b FIBIE 2y hiba Bl

2
bll
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One can show that the trivial solution of (22), (2) is linearly stable if and only
if d = (di1,dz2) lies to the right/under the common envelope of the hyperbolas
C1,Cy,...; we denote this “domain of stability” by Dg, see Figure 1. Roughly
speaking, by “crossing” the hyperbola C,,, one loses the corresponding multiplicity
of k, of “stable directions”. In space dimension N = 1 this was shown in [13], for
N > 1 see e.g. [7]; a more precise variant of the assertion, showing the asymptotic
and exponential stability for d € Dg in the W12(Q)-topology, is given in [18].

In particular, the trivial solution of (22), (2) is linearly stable if the diffusion
speeds d; and dy corresponding to the activator u and inhibitor v, respectively,
satisfy

Thus, roughly speaking, each of these inequalities will actually prevent Turing’s
diffusion-driven instability in (22), (2). In practice, especially the second inequality
is often satisfied since the slope (28) is typically extremely large.

In [12], it was shown that if one has a unilateral obstacle like e.g. (25) (recall
that vg = 0 after our substitution) on some part I' C 92 of positive measure, there
occurs a bifurcation of stationary solutions in Dg if d;, d2 are both large and, sur-
prisingly, the ratio do/d; is small. In the following, we will combine a part of the
proof of [12] with the Krasnosel’skii-Quittner formula to prove that, with a unilat-
eral obstacle, the system (2) fails to be asymptotically stable at (ug, vg) = (0,0) at
least if the diffusion speeds d; and do are both sufficiently large, independently of
the ratio da/d;. In space dimension N = 1, we can make even more quantitative
statements by using the results from [10].

In order to apply the Krasnosel’skii-Quittner formula, we first reformulate our
problem in a weak sense: We let

(29) Ko = {v e W"3(Q) : v|r > 0}

where the restriction v|r is understood in the sense of traces. Let K := W2(Q) x
K. Then the weak formulation of problem (22), (25) can be written as

(“) € K, and for all (‘P> € K:
v Y

(30) / (ut —by1u — bigv — fi(u, v))(<p —u)dzx+di | Vu(Vp—Vu)dz >0,
Q Q

/ (vt — ba1u — bagv — fo(u, v))(d) —v)dzx +ds [ Vo(Vip —Vv)dz > 0.
Q Q

To rewrite (30) in the setting of Section 2, we equip Vp := W12(Q) with the usual
scalar product

(u,v) 1= /Q u(z)v(z) dz + . Vu(z) - Vu(z)d.

It will be convenient to define dg := 1. For i = 0,1, 2, we equip H; := Lo(Q) with
the scaled scalar product

(u,v); = d; * /Q u(z)v(x)de (1=0,1,2)
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(i.e. Hy = L2(92) with the usual scalar product), and we define ;: Vo — V{ by the
duality

iu,v); = (u,v) (1 =0,1,2).
We let A; denote the restriction of 2; to Ql;l(Hl-). Then
9/[1' = delO and Al = dlAO for ¢ = 1, 2.

We equip V := V) x Vy and H := H; x Hs with the canonical inherited scalar
products. Then we have in the notation of Section 2 that

u o Qllu o delo’U,
()= @) = ()
u o Alu - dleu
A( (’L))) o (AQ’U) o (dQAo’U )
By Lemma 1, we find that A=! is compact from H into V and is characterized by

GGG e ()

RPN dflAalu
. ((v>>“(d2?Aolv ’

we find that A !is compact from Hy into Vy, and characterized by

and

Since

(31) (Agtu,v) = (u,v)p = / u(z)v(z)dz for all u,v € Hy.
Q
In particular, the restriction A= Ay 1|V0: Vo — Wy is compact and characterized
by
(Au,v) = (u,v)o = / u(x)v(z)de for all u,v € Vp.
Q
Finally, for ¢ = 1, 2, we define superposition operators F;: V — H by

Fi(u,v)(z) = fi(u(@), v(z)),
and F: V — H by
dlu + bllu + b12’U + Fl(u, ’U)

F( (:f)) = (dzv + byt + bagv + Fy(u, v)) '

Then (30) can be written in the form (5), i.e. in the form (4): Note that if

_ (utx)
v = (45)
is absolutely continuous in the sense that it can be written as the Bochner integral

in H (or V) over its derivative then by H = Ly(2,R?), we can interpret this

derivative indeed as
dU (t)

7(@ = (ug(t, ), ve(t, )

almost everywhere with the partial derivatives u; and v; existing almost everywhere,
see e.g. [16, Theorem 4.4.4].
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REMARK 6. Except in space dimension N = 1, it is probably not the case that
the hypothesis (K’) of Definition 1 can be satisfied with our above choice of K.
Although it is probably possible to obtain conclusions similar to that of Proposi-
tion 4 anyway (i.e. even without hypothesis (K”)) for this particular cone K by
using regularity theory for Signorini problems, the crucial point of our Theorem 1
(in contrast to [14]) is that we do not need such a regularity theory for the Kras-
nosel’skii-Quittner formula or for the instability result. In fact, in Section 4, we will
discuss a similar setting for which one cannot even expect such regularity results.

PROPOSITION 5. There is a neighborhood U C V' of 0 such that the restriction
Flu: U, -1) — (H,|-|) is Lipschitz continuous and satisfies (8). In case N > 2,
this is even true for every bounded U C V.

PROOF. We assume first N > 2. Let p* := 2(ay + 1) and (p*) = p*/(p* —
1). Then the Sobolev embedding theorems yield continuous embeddings V' C
Lp-(2,R?), and thus also L, (Q,R?) € V', and moreover, for every p < p*
there is 3 < 1/2 with Xg C L,(Q, R?). Note that p* > 2 and thus (p*)’ < 2. From
Proposition 6 in the appendix, we thus obtain that F': L, (2, R?) — Lo(2, R?) sat-
isfies a Lipschitz condition on bounded subsets and, if p < p* was chosen sufficiently
close to p*, then also F: L,,(€, R?) — L,y (2, R?) satisfies a Lipschitz condition
on bounded subsets. Summarizing, if i/ C V is bounded then U C L~ (Q,R?) C
L, (£, R?) is bounded, and Fly: U, | -|]) — (H,|-|) and Fly: (U, ] - l5) — V' are
Lipschitz. The latter means (18) and thus implies (8) by Proposition 2.

In case N = 1, we even have continuous embeddings V, X5 C C(Q,R?) (if
B < 1/2 is sufficiently close to 1/2). The local Lipschitz condition of f; in a
neighborhood of (0,0) implies that there is a neighborhood Uy C C(©,R?) of 0
such that F: Uy — C(£2,R?) satisfies a Lipschitz condition on Up. Let U C V be
a neighborhood of 0 which is contained in Uy. Then F|y: U — C(,R?) C H and
Fly: U, |15 — C(Q,R?) C H C V' satisfy a Lipschitz condition on ¢/. From
the latter it follows as above by Proposition 2 that (8) holds. O

We call (dy,0,d2,0) a non-bifurcation point of stationary solutions of prob-
lem (22), (25) if there is a neighborhood of (dj g, ds,0,0,0) in R? x V2 = R? x
W12(Q)? such that every stationary weak solution (di,ds,u,v) in this neighbor-
hood satisfies u = v = 0. Now we can formulate our main result:

THEOREM 2. Let Q C RY be a bounded domain with Lipschitz boundary,
and suppose (26). Let T' C 9Q have positive measure. Then there are constants
d1.0,d20 > 0 such that for every fi, fa: R? — R satisfying (23) and (24) the fol-
lowing holds.

The set D C Ri of mon-bifurcation points of stationary solutions of prob-
lem (22), (25) is open and contains [dy 9, 00) X [d2,0,00). Let Doy denote the con-
nected component of D containing (dy,0,d2,0), n particular [dy,0,00) X [dz2,0,00) C
Do. Then for every (di,d2) € Do the trivial solution of problem (22), (25) fails
to be asymptotically stable with respect to the topology of W2(£2).

In case of space dimension N = 1, Q = (a,b), every choice dag > d., in
case I' = 00 = {a, b} even da,0 > d./4, is possible where d,. is the unique positive
solution of the equation

1 d.
b—a —b22

—b22) ~|B]

tanh ((b —a) 7

B _b12b21 '
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Moreover, in case of space dimension N = 1, there is some d11 > 0 (independent
of fi, f2) such that Do contains all (dy,d2) € Dg with dy > dy 1.
All above assertions hold unchanged if both inequality signs in (25) are reversed.

REMARK 7. The trivial solution not only fails to be asymptotically stable but
even fails to be stable in the sense described in Remark 2.

PRrROOF. The fact that D is open follows immediately from the definition. That
it contains some [d1 9, 00) X [d2,0, 00) has been shown in [12], and the corresponding
assertions about D, in space dimension N = 1 are contained in [10]. For i = 1,2,
we put E = d;lAal o F;. By (31), we find that E V — Vj is characterized by

(Fi(u,v), ) = /Q d; * fi(u(z), v(z))e(x) de  for all ¢ € Vj.

Hence, defining G: V' — V by
(") - (P b P
v bo1 Au + b22d;rd2 Av + Fa(u,v) )’

we are exactly in the situation of [12] where it has been shown that for (di,ds) €

[d1,0,00) X [d2,0,00) the map Pg o G has an isolated zero at (0,0) and satisfies

(32) indy (Pk o G,0) = 0.

Since D is open and thus locally path-connected, it follows straightforwardly from

the homotopy invariance of the degree and the definition of D that the index

from (32) is defined for all (di, d2) € D and depends locally constant from (dy, d2) €

D. In particular, (32) holds even for all (d1, d2) € Ds. Note now that G = A~'oF,

and so

indy(PgkoA ' o F,0)=0#1

for all (d1,d2) € Dso. Thus, the assertion follows from the second part of Theorem 1.

O

4. Other Obstacles

Let Q C RY be bounded with a Lipschitz boundary, and €y C  open and
satisfy Qg C ). We consider the problem

ur = d1Au + byyu + biov + fi
v = daAv + boru + bogv + fo
—v; + doAv + bayu + baov + fo
(—vt + doAv + ba1u + baov + fo

u,v) on €,

u,v) on Q\ Q,
u,v) <0<wv on o,
,0))v=0 onQ

—~ o~

(33)

Py

u

with Neumann boundary conditions (2).

The last two lines in (33) can mean that there is a source in )y guaranteeing
that v > 0 by becoming just enough active in those points 2 for which v(z) would
become negative without the source.

The weak formulation of (33), (2) has the form (30) when we define K :=
W12(Q) x Ko with

Ko = {v e W"3(Q) : v|q, > 0}.
In this weak formulation, we can even allow arbitrary Qo C Q, but if Q touches
the boundary, then in the classical interpretation of (30), one has to replace the
Neumann condition (2) for v by the Signorini condition (3) with I' := Qy N 9.
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Similarly, we actually do not have to assume that g is open, if we understand v|q,
in the sense of traces.

We call (dy 0, d2,0) & non-bifurcation point of stationary solutions of (30) if there
is a neighborhood of (di 0, d2,0,0,0) in R? x W2(Q)? such that every nontrivial
stationary solution (di, da, u, v) in this neighborhood satisfies u = v = 0.

The hypothesis —1 ¢ K of the following theorem is satisfied if o has positive
N-dimensional Lebesgue measure. However, it can also be satisfied for certain
“thin” obstacles Qg (of positive Hausdorff dimension N — 1) if one understands
the restriction v|q, in the sense of a corresponding trace. The function u_ of the
following result exists e.g. whenever 2\ ¢ has an interior point.

THEOREM 3. Let Q C RY be bounded with a Lipschitz boundary, and Qo as
above. Assume that —1 ¢ Ko and that there is u_ € Ko with [qu_(z)dz < 0.
Suppose (26). Then there are constants d; o > 0 such that for every fi: R? — R
satisfying (23) and (24) the following holds.

The set D C Ri of non-bifurcation points is open and contains [dy g, 00) X
[d2,0,00). Let Doy denote the connected component of D containing (d1,0,d2,0), in
particular [dy g,00) X [d2,0,00) € Ds. Then for every (di,d2) € Do the trivial
solution of problem (30) fails to be asymptotically stable with respect to the topology
of WH2(Q).

All above assertions hold unchanged if all inequality signs are reversed and if
the hypothesis —1 ¢ K is replaced by the hypothesis 1 ¢ K.

REMARK 8. The trivial solution not only fails to be asymptotically stable but
even fails to be stable in the sense described in Remark 2.

PROOF. The proof is completely analogous to the proof of Theorem 2; the
condition () # Qg # Q is used in Lemma 3.1 of [12]. O

Note that the condition about the measure of €y from [12] is not needed in our
case, since this condition was only used in [12] to obtain that indy (Px oG, 0) = 1 if
d; is large and ds is sufficiently small. Without this condition, we thus cannot claim
that there is a branch of bifurcation points for the stationary problem in Dg, but
nevertheless we obtain the instability result. We conjecture that a reason for this
can be that if Qg has sufficiently large volume then it can happen that (u,v) = (0,0)
is unstable for every (di,ds) € Dg, and thus there cannot be stationary nontrivial
solutions close to (0, 0).

We point out that in contrast to the Signorini problem (22), (25), one cannot
expect strong regularity results for the solutions of Problem (33), (2). In particular,
one probably cannot expect that the solutions of this problem belong to some
fractional power space X, with a > 1/2 for ¢ > 0, and so the way of [14] to prove
the compactness of the flow is not possible. This is one of the reasons why it is so
important that we could get rid of the condition (K) of [14].

We obtain results analogous to Theorem 3 when we put

K, ::{UEWI’Q(Q):/ vdr>0fori=1,...,n}
r;

or

K ::{UEWI’Q(Q):/ vdr >0fori=1,...,m},
Q
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where I'y,...,I";, € 09 or Ql_,. .., Q. € Q have pairwise disjoint closure. In this
case (and if ; are open with €; C ), Problem (30) can be interpreted as the weak
formulation of (22) with integral Signorini conditions

g_zzo on 012,
(34) {22 =0 on 9N\ (T U---UT,),
fr_vd:c >0, g—z = const > 0, fF_vd:cg—Z =0 onl}

or as the weak formulation of the integral obstacle system
uy = diAu + biiu + bigv + fi(u,v) on Q,
’Ut:d2A0+b21u+b220+f2(u,U) OHQ\(QlLJ"'UQm),

(35) —v + doAv + baru + bagv + fo(u, v) = const <0, / vdr >0 on
Q

(—vt + doAv + bayu + bagv + fo(u, v)) / vdr =0 on
Q;
with Neumann boundary conditions (2), respectively, see e.g. [8, Observation 5.2]
or [9, Appendix], respectively.

Of course, it is also possible to reverse all corresponding inequalities or to
combine various of the above obstacles by considering the intersection of the cor-
responding cones Ky. However, our proof breaks down if we would attempt to
combine obstacles of opposite sign: The proof strongly relies on the fact that there
is a constant function e satisfying e € Ky \ (—Kp). The special role of the con-
stant function was explained in [12]: It comes from the fact that this is the unique
eigenfunction of A to its largest eigenvalue.

Appendix A. A Local Lipschitz Condition for a Superposition
Operator in L, Spaces

PROPOSITION 6. Let 2 be a measure space, and Ey, F be Banach spaces. Let
1<g<p<oo, and f: Q x Ey — E; be such that f(-,u) is (strongly Bochner)
measurable for every u € Ey, and f(-,0) € Ly(Q, En).

Suppose that there are C € [0,00) and a € Ly(£2, [0, 00]) such that, for almost
all x € Q,

(36) || f(z,u) — f(z,0)]| < C(a(@) +ul +[lol)) 2" u = vl for all u,v € Ey.

Then F(u)(z) := f(z,u(z)) acts from L,(, Eo) into Ly(Q, Ev) and satisfies a
Lipschitz condition on every bounded set U C L,(Q, Ep).

In the scalar case Fy = E; = R and if ) has no atoms and finite measure,
it follows from [2, Theorem 3.10] in view of [2, Theorem 3.1] that the conditions
given in Proposition 6 are necessary and sufficient for the conclusion. However, for
us the vector-valued version is important. In this case, we do not know whether
the condition (36) is really necessary, but it seems at least close to necessary, even
if one is only interested in a Lipschitz condition on some neighborhood of 0.

PROOF. It follows from e.g. [16, Theorem A.1.1] and the continuity of f(z, -)
for almost all z €  that F'(u) is measurable for measurable u: @ — Fy. Similarly,
also

G(u,v)(x) = Ca(z) + fu(@)] + [o()]) """
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H(u,v)(z) := |lu(z) — v(z)]]

measurable if u,v: @ — Eo are measurable. Let |- |, denote the norm in L.

Since

and

[F(u)(z) = Fv)(@)| <7(u,v)(z) = G(u,v)(z)H (u, v) ()
F(0) € Ly(Q2, Ev), we thus obtain the result from the estimate

r(u,v)|, < Luw [H(u,v)[, = Luw|u—1],,

which follows from Holder’s inequality with

Luw =G, 0)] )y = Clal-) + [lu( )] + o)1/

< C(jal, +2R)" 07

for [ul,, [v], < R. O

Note that L, , in the above proof of Proposition 6 is actually an upper bound

for the Lipschitz constant.
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