An Introduction to Homogenization
and G-convergence

Anneliese Defranceschi

This paper contains the notes of five lectures concerning an introduction to Homogenization and G-
convergence, delivered on September 6-8, 1993 as a part of the “School on Homogenization” at the ICTP,
Trieste. The main topics treated are the following ones:

I. Homogenization of second order linear elliptic operators

II. Homogenization of monotone operators

ITI. G-convergence; H-convergence.
0. Introduction

Composite materials (fibred, stratified, porous,...) play an important role in many branches of Mechan-
ics, Physics, Chemistry and Engineering. Typically, in such materials, the physical parameters (such as
conductivity, elasticity coefficients, ...) are discontinuous and oscillate between the different values charac-
terizing each of the components. When these components are intimately mixed, these parameters oscillate
very rapidly and the microscopic structure becomes complicated.

On the other hand we may think to get a good approximation of the macroscopic behaviour of such
a heterogeneous material by letting the parameter €, which describes the fineness of the microscopic
structure, tend to zero in the equations describing phenomena such as heat conduction and elasticity. It
is the purpose of homogenization theory to describe these limit processes, when ¢, tends to zero.

More precisely, homogenization deals with the asymptotic analysis of Partial Differential Equations
of Physics in heterogeneous materials with a periodic structure, when the characteristic length ¢, of the
period tends to zero.

A good model for the study of the physical behaviour of a heterogeneous body with a fine periodic

structure, e.g. in electrostatics, magnetostatics, or stationary heat diffusion is given by

(0.1) {—div(a(%)Dum —/ o,

uplon =10 on 08 ;

here € is a bounded open subset of R” which will be considered as a piece of the heterogeneous material
and ¢ 1s the period of the structure in all directions. The function u; can be interpreted as the electric
potential, magnetic potential, or the temperature, respectively. The coefficients a(%) = (aij(i)) are
ep, -periodic functions and describe the physical properties of the different materials constituting the body
(they are the dielectric coefficients, the magnetic permeability and the thermic conductivity coefficients,
respectively). The function f is a given source term.

When the period of the structure i1s very small, a direct numerical approximation of the solution

to (0.1) may be very heavy, or even impossible. Then homogenization provides an alternative way of
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approximating such solutions uy by means of a function u which solves the problem corresponding to a

“homogenized” material

0.2) { —div(bDu) = f on {2,

ulpn =0 on 082,

where b is a constant matrix (for a homogeneous material the physical properties does not depend on ).
The “homogenized” matrix b may be interpreted as the physical parameters of a homogeneous body, whose
behaviour is equivalent, from a “macroscopic” point of view, to the behaviour of the material with the
given periodic microstructure (described by (0.1)) (the coefficients b;; are called also “effective” coefficients

or “effective” parameters since they describe the macroscopic properties of the medium).

In these lectures we shall consider the asymptotic analysis of the solutions to

{ —div(an(z, Dup)) = f on {2,
n

uh|aQIO O 89

in the following main cases:
(i) ap(z,€&) = a(%)&’, with a(z) periodic matrix;
(i) ap(x,&) = a(%,g), with a(-, &) periodic;
(iii) anp(z,€&) = a®(x)¢, without periodicity assumptions on a” .

The main references for the homogenization theory of periodic structures are the books by Bensoussan-
Lions-Papanicolaou [9], Sanchez Palencia [40], Lions [31], Bakhvalov-Panasenko [6], and Oleinik-Shamaev-
Yosifian [37]. Other general references for the theory of the homogenization of partial differential equations

are Babuska [4], Bensoussan [7], and Bergman-Lions-Papanicolaou-Murat-Tartar-Sanchez Palencia [10].

Notation

Let n € N be fixed. Given m € N, the elements of R™ are usually considered as column vectors,
(v, ) denotes the scalar product on R™ and |- | will be the usual euclidean norm. Let M™*™ be denote
the set of all n x n real matrices. Given M = (M;;) € M™*" and £ € R™, M¢ is the vector of R” with
components (M§); = Z;ﬂ Mij{i, ie{l,...,n} and (M&,n) = ZZ;’:1 M;;&m; for every €, n € R™.
We shall identify M™*" with R™ .

We use the symbol |A]| to the denote the Lebesgue measure of the set A C R™. The notation a.e.
stands for almost everywhere with respect to the Lebesgue measure.

For every open subset A € R"™ and f € L'(A) we denote by M4 (f) the average of f (with respect
to A) defined as M4(f) = ﬁ [, f(x)de . If no confusion can occur, we shall simply write M(f).

For what concerns LP and Sobolev spaces we refer to the Appendix.

I. Homogenization of second order linear elliptic operators
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1. Setting of the problem

Let z1,...,2z, be n linearly independent vectors of R™, and let P be the parallelogram with sides
21y e ey Zn, 1€,
P={tiz1+...+tpzn:0<t; <1 fori=1,....,n}.

We say that a function ¢ : R" — R™ is P -periodic if p(x) = ¢(x + z;) for every x € R™ and for every
t=1,...,n. In this case we say that P is a periodicity cell of the function ¢. For the sake of simplicity
(without loss of generality) we shall assume from now on that the periodicity cell P is the unit cube
Y =]0,1["*. Hence, if ey,...,e, denotes the canonical basis of R™ then ¢ : R® — R™ is Y -periodic if
o(z) = p(r +e;) for every # € R™ and for every i =1,...,n.

Let us consider the function a : R® — M"*", with a(z) = (a;;(x)) for © € R”, satisfying the
following properties:
(1.1) a;; is Y -periodic on R” for every ¢,j =1,...,n;
(1.2) a;; € L®(R™) for every 4,j=1,...,n;
(1.3) there exists a constant a > 0 such that (a(z)£,&) = szzl aij(z)€;& > alé)? for a.e. x € R™ and
for every £ € R”.

We then define a? : R? — M"™*" by
x

(14 a"(z) = (2,

where (gp) is a sequence of positive real numbers converging to 0. Note that the functions afbj are

enY -periodic on R™.

Let © be a bounded open subset of R"™ (we shall consider it as a piece of a heterogeneous material).
For a fixed g > 0, let us consider the Dirichlet boundary value problem on
(15) {—div(ah(x)Duh) =f on{2,
uh|aQIO, on@Q,

where f is a given smooth function on . Assume f € H~5%(Q). The variational (weak) formulation of
(1.5) becomes then: find u; € Hé’z(Q) such that

fg(ah(x)Duh, Dv)dx = (f,v) forevery v € Hé’Z(Q)
up € Hy?(Q)

(note that this presentation does not require regularity assumptions for the functions a;;. Moreover, we

(1.6)

get a priori estimates on wuy which are independent of £, and are not based on the regularity of the
coefficients).

Let us note that by the Lax-Milgram lemma (see Lemma A.3.1) we have existence and uniqueness
of a solution to (1.6). Indeed, let us define the bilinear form a” : Hé’z(Q) X Hé’z(Q) — R by

al(u,v) = /(ah(x)Du,Dv) dr for every u, v € Hé’z(Q).
Q

We observe that the boundedness assumption (1.2) and Holder’s inequality yield immediately
1,2
laf (u,v)| < C||u||H;’2(ﬂ)||v||Hé’2(ﬂ) for every w, v € Hy ()

(take into account Remark A.1.15). Moreover, the ellipticity condition (1.3) ensures that

h

af (w,u) > alfull}szyg, for every ue Hy*(Q).

Q)
- . . 1.9 . .
Hence, a? defines a bilinear continuous and coercive form on H,“(Q2) and the existence and uniqueness

of a solution to (1.6) is guaranteed.
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Remark 1.1. Instead of the Dirichlet boundary conditions in (1.5) one can consider also more general
boundary conditions; for example, Neumann boundary conditions or mixed boundary conditions. However,

to fix the ideas about homogenization, we will consider for the moment Dirichlet boundary conditions.

Let us come back to the Dirichlet boundary value problem

(1.7) { —div(a"(z)Duy) = f on Q,

up € Hy?(Q).
We can associate to a® the (second order elliptic) operator A" : Hé’z(Q) — H=1L2(Q) defined by
A"y = —div(a" Du),

and (1.7) can be written also in the form

(1.8) {Ahuh:f on <

up € Hy*(Q) .

Now, let us consider the sequence (uy) of solutions to (1.8) corresponding to the sequence (£5). Let us

note that our assumptions on a” guarantee that

lunllgr2q) < e

where ¢ is a constant independent of h (for more details see Section 2 and Section 4). Therefore, there

exist a subsequence (u,(ny) of (up) and a function uy € Hé’z(Q) such that
Ug(h)y — Uo weakly in Hé’z(Q).

At this point it is natural to ask whether wug solves a boundary value problem of the type (1.8), i.e.,

—div(b(z)Dug) = f on {2,
{uo e Hy* Q).

The aim of the next sections is to answer at this question. We shall construct a second order elliptic

operator B such that (up) converges to ug (in an appropriate topology), where uy is the solution to

{Buozf on 2,

1.9
( ) up c Hé,Z(Q)’

with Bu = —div(b(x)Du) . The operator B is the so called homogenized operator of the family (A”*) and
b(x) the homogenized coefficients.

As pointed out in the introduction, this convergence analysis is related to the problem of finding the
physical properties of a homogeneous material, whose overall response is close to that of the heterogeneous
periodic material (whose physical properties are described by (1.4)), when the size ¢p, of the periodicity
cell tends to 0.

The problem of passing to the limit in (1.7), when &, approaches to 0, is rather delicate (as we will
see soon) and requires the introduction of new techniques. The main difficulty lies in the passage to the

limit in (a”(z)Duy), which is the product of only weakly convergent sequences.

Before attacking the study of the general case, let us consider a simple particular case.
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2. An example in dimension 1

Let Q =]zg,z1[C R and f € L?(Q). Let () be a sequence of positive real numbers converging
to 0 and let a®(z) = a(%), where a : R — R is a measurable Y -periodic function satisfying

(2.1) 0<a <alz) < f<+00 ae onR.

We consider the Dirichlet boundary value problems
d du _ .
(2.2) {—%(ah(ﬂﬁ)d—x”(r)) =/ inQ,
uh(xo) = uh(xl) =0

(for every e, > 0, (2.2) is, for example, the stationary heat equation in a 1-dimensional £;,Y -periodic

medium). The weak formulation is then

(2.3) { fﬂ a” djx” ZZ de = fﬂ fvdzx for every v € Hé’z(Q) ,

Up EHO (Q)

As seen 1n the previous section, for every fixed &y, , there exists a unique solution uy € Hé’z(Q) to problem

(2.3). By taking v = up, in (2.3) and using Holder’s inequality we get

duh
a2z < il sl
o) xr
Using (2.1) and the Poincaré inequality (see Theorem A.1.14 and Remark A.1.15) we obtain
c
(2~4) ||uh||Hé’2(Q) S E||f||L2(Q)

where ¢ is a positive constant depending only on £2. Hence the sequence (up) is uniformly bounded in
Hé’z(Q) . Therefore (see Theorem A.1.3 and Theorem A.1.11) there exist ug € Hé’z(Q) and a subsequence,
still denoted by (up), such that

(2.5) up — U weakly in Hé’z(Q).

Moreover, the periodicity assumption on a (see Theorem A.1.18) yields
(2.6) N M(a |Y| / in L°°(Q) weak* (hence weakly in L*(Q))

(note that |Y| = 1). From (2.5), (2.6), and (2.2) it is tempting to believe that in the limit one has

( ()d) in Q,
27) {uo<xo>=u< )=

But this is false in general, being ¢*(z) = ah(x)%(x) the product of two sequences converging both
weakly (see Remark A.1.19). To obtain the correct answer let us proceed as follows: note that by the
boundedness of a® in L°°(Q) and (2.4) we have that &* is uniformly bounded in L?(Q), and by (2.2)
satisfies

(2.8) —ﬂ =f inQ.
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Hence, &* is uniformly bounded in H12(Q). Since the injection H2(Q) «— L?(Q) is compact (see

Theorem A.1.12), it follows that one can assume (at least passing to a subsequence) that

(2.9) " = €% strongly in L?(Q)

so that
1 1

(2.10) —h€h — M(=)¢" weakly in L3(Q).
a a

(Note that 0 < % < i< % < 4o0. Moreover the periodicity assumption on @ implies by Theorem

a —=

A.1.18 that (-) converges in L°°(2) weak* to M(1) and % < M(L) < 1) But

1 ho_ duh
a_h5 T odx
so that (2.5) and (2.10) imply
dUQ _ 1 0
o M

By passing to the limit in the sense of distributions in —% = f we have —% = f, so that ug is the

solution to the Dirichlet boundary value problem

(2.11)

The homogenized operator B associated to A" is given by

1 d?
2.12 B=——«w——.
212 M(T)
Note that in this case the homogenized operator is related to the harmonic mean (and not to the arithmetic
mean) of a (compare (2.7) with (2.12)). Finally, by the uniqueness of the solution to (2.11) it follows that
the whole sequence (up) converges weakly in Hé’z(Q) to wug, without extracting a subsequence (use the

Urysohn property).

Remark 2.1. Let us note that

1
M=

with strict inequality in general. This fact follows immediately by the Holder inequality applied to
Iy \/Eﬁ dy (recall that 0 < & < a(z) < B < +oo for ae. # €R).
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3. Asymptotic expansions using multiple scales

For every h € N, let a" : R® — M™*"™ be the function defined by (1.4). In order to study the
asymptotic behaviour of the solutions u; to
(3.1) {Ahuh = —div(a®(z)Dup) = f on Q,
uplon =10 on 082,
where f € L?(Q) , an efficient technique consists in applying asymptotic expansions using multiple scales
(i.e., “slow” and “fast” variables). More precisely, the heuristic device is to suppose that u; has a two-scale

expansion of the form
x x x

(3.2) up () = ug(xe, —) 4 epus(r, —) + crua(x, —) + ...,
Ep Ep Ep

where the functions w;(z,y) are Y -periodic in y for every # € €. This means that we postulate the
existence of smooth functions w;(x,y) defined on @ x R", Y -periodic in y and independent of &5 such
that the right hand side of (3.2) is an asymptotic expansion of uy (as well as its derivatives).

Let us note that the two variables # and - take into account the two scales of the homogenization
phenomenon; the x variable is the macroscopic variable, whereas the % variable takes into account the
“microscopic” geometry.

The method we are going to develop turns out to be very useful to obtain the right answers in
the study of the limit behaviour of the solutions to problem (3.1) (but also for more general cases). The
proof of the correctness of the formulas obtained by this method can sometimes be made directly, but in
general other tools will be needed (for example, the use of particular test functions and a compensated

compactness lemma).

Remark 3.1. It is technically complicated to keep track of the boundary conditions when seeking wuj in
the form (3.2) and this is actually the source of serious technical difficulties in justifying the method. The
method will nevertheless give the “right answer” because it will turn out that, in this sort of problems,

the boundary conditions are somewhat irrelevant.

The idea of the method is (simply) to insert (3.2) in equation (3.1) and to identify powers of €5 . In
order to present these computations in a simple form, given a smooth function ®(x,y) of two variables,

define the function ®,(x) of one variable by

() = Bz, =)
Eh
and note that 3<I>h()_<3<1>+i3_<1>>< i)
31‘2' ¥ = 3% Ep 33/2' v Eh ’
Then, one can write
(3.3) AP®, = [(e72 Ao + 27 LAy + €9 A2) ] (2, g) ,
h
where
"9 0
Ag= — —(a;; (y) —
0 Z';l ayz ( ](y) ay])
"9 0 "9 0
A= - 221 6_m<a”(y)a_yj)_ ”Z_:l 3—%(%(3/)3—%)
"9 0
Az = — 8_Z(aij(y)3 )
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By using (3.2) and (3.3), the equation (3.1) becomes, under the assumptions that a and the u;(x,y) are

smooth,
(3.4) (Aoug)(2, =) =0 on @,
€h
(3.5) (Aous + Ayuo)(z, 5) =0 onQ,
h
(3.6) (Aous + Arus + Asuo) (e, —) = f(z)  on Q;

€h

of course one can (formally) proceed:
(A0U3—|-./41U2—|-./42U1+A3U0)(l‘,§) =0 on £ etc.
)

Let us see that the homogenized operator can be constructed from (3.4), (3.5) and (3.6), which will be
done in the sequel.

Because of the Y -periodicity of w;(x,-), around any point x the function z — u;(z, i) behaves
like z — u;(x, i) . Hence we shall determine u; by means of the following problems where z i1s now a

fixed parameter:

(3.7) { (Aouo)(z,) =0  onY,
. ug(#,-) Y-periodic (i.e., ug(z,-) has the same values on the opposite faces of Y);
(3.8) { (Aour)(@, ) = —(Aruo)(x,")  onY,
' ui(z,-)  Y-periodic;
(Aguz)(z, ) = f(2) — (Arur + Azug)(z, ) onY,
(3.9) o
ua(z,-)  Y-periodic.

Let us consider problems (3.7)-(3.9) in the framework of weak solutions.

Let us start by proving an existence result for a boundary value problem on the unit cube. Let
HL2(Y) denote the subset of HV2(Y) of functions u which have the same trace on the opposite faces of

per

Y . Moreover, we denote by Hﬁl’z(Y) the subset of H12(Q2) of all the functions u with mean value zero

which have the same trace on the opposite faces of Y.

Lemma 3.2. Let F'€ (HL2(Y))*. Then

per

(3.10) {fy(a(y)Dso, Dy)dy = (F,v)  for every v € HLA(Y),

1,2
pe Hﬁ (Y)
admits a unique solution if and only if

(3.11) (F,1)=0.
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Proof. Condition (3.11) is clearly necessary since [y (a(y)Dy, Dyp)dy = 0 if ¢ is constant. Note that
Hﬁl’z(Y) is a closed subset of HY2(Y), and therefore a Hilbert space. Moreover, by the Poincaré-
Wirtinger inequality (see Theorem A.1.14) [|Dvl||2(y .r») defines a norm on Hﬁl’z(Y) equivalent to the
norm ||v||g12(yy. Let us consider a; : Hﬁl’z(Y) X Hﬁl’z(Y) — R defined by

a1 (g, ) I/Y(a(y)Dso,Dw) dy .

Clearly, a; is a bilinear form. Moreover, by the boundedness assumption of a it follows that

lai(e, )| < el Dellrime) [|1D¥l L2 me)

for every ¢, ¥ € H;’Z(Y). Therefore, ay is continuous. Moreover, the ellipticity condition satisfied by
a implies immediately that a; is coercive. Therefore, by the Lax-Milgram lemma there exists a unique

function ¢ € Hﬁl’z(Y) satisfying

/Y(a(y)Dgo, Dy)dy = (F, ) for every ¥ € Hﬁl’z(Y) .
Since (F, 1) = 0 it turns out that ¢ satisfies also

/Y(a(y)Dgo, D)y dy = (F,¢) for every ¢ € Héé%(Y) :

Hence, (3.10) admits a unique solution in Hﬁl’z(Y). ]

Let us apply this lemma to the solution of (3.7), (3.8) and (3.9).

Step 1: Study of (3.7).
Let us look for a solution to the problem (3.7), i.e.,

{ (Apug)(z,) =0 onY,
ug(z,-) Y-periodic

(note that the periodicity condition plays the role of boundary conditions). By using the Green formula
and by taking into account the periodicity assumptions, one proves easily that problem (3.7) is equivalent
to the following one: find wug(x, ) € H}2(Y) such that

per
(3.12) /Y(a(y)Duo, Dy)dy =0 for every ¢ € Héé%(Y) :

Let us recall that # plays the role of a parameter (hence Dug is the gradient with respect to y). By
Lemma 3.2 we can conclude that up(x, ) € Héé%(Y) is determined by (3.12) up to a constant. By taking

¥ = wup(x,-) in (3.12) and by using the ellipticity condition satisfied by a, it follows immediately that

ug (2, -) =costant, i.e.,

(3.13) uo(2,y) = up(z) .
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Step 2: Study of (3.8).
Using (3.13), problem (3.8) reduces to

(3.14) { (Aoun) () = X7 jms (oo () 22(w)  on Y,

ui(z,-) Y -periodic.

This is still a problem in y, where # is a parameter. Due to the separation of variables on the right hand
side of (3.14), we are able to represent u; in a simple form. Let us note that by Green’s formula and the

periodicity assumptions the weak formulation of (3.14) becomes: find uy(z,-) € Hée%( ) such that

(3.15) /( (y) Dur, DY) Z 8UO/ a;j Dy dy  for every o € HI2(Y).
Y i,7=1
Let us consider for £ = 1,...,n the problem
5.16) fy (af (v), Dv(y) dy = — [y (a(y)es, DY(y)) dy  for every ¢ € H}*(Y),
' wh e H; 2(Y).

Note that the function F* : Hﬁl’z(Y) — R defined by ¢ — FF(¢) = — Jy (a(y)er, DY) dy is a linear and
continuous function on Hﬁl’z(Y) . By the Lax-Milgram lemma for every k& = 1,..., n there exists a unique

solution to (3.16). Then the general solution to (3.15) becomes

(3.17) ur(z,y) = wh(y) Ouo(e) uy ()

k=1
where @ is an additive constant (function of the parameter z).
Step 3: Study of (3.9).

We now consider (3.9) where we think of us as the unknown, z being a parameter. Let us consider the
function F': H}2(Y) — R defined by

e
(F, ) = /f ) (y dy+2 / 8“1

,Jl

3U1 81/) - 8 - 3U0
- Z/ Y) 3, o yﬂjzzla—m/y“”@)axﬂ

i,7=1

We note that problem (3.9) is equivalent (the proof is analogous to the previous ones) to find us(z,-) €
Héé%(Y) such that

[ @Dz Do)y = (F0) o every b€ HIAY).
By virtue of Lemma 3.2, us exists if and only if
(3.18) (F,1)=0.

Condition (3.18) is the homogenized equation we are looking for. Indeed, by taking ¢ = 1 and the

expression of u; into account, (3.18) becomes

(3.19) — Z bikm =f on §2,
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where

(3.20) biy = Dl/—| /Y(am(y) + D i) &gxiy) ) dy

j=1

(recall that |Y| =1 and will be therefore successively omitted). The equation (3.19) is the homogenized
equation and the coefficients b;; are the homogenized coefficients. We will prove (see Proposition 4.2) that
the homogenized matrix is symmetric if a has this property and satisfies an ellipticity condition like a.
Finally, to obtain a well posed problem for wug, we only need a boundary condition for wug. From (3.1) and
(3.2) we obtain uplea(xz) = 0 on JIQ. Note that this relation is formal, but it will be rigorously proved
below.

Remark 3.3. Let us note that the preceeding considerations can be summarized as follows: if we postulate
an expansion of the form (3.2), the first term ug is determined as a solution to the equation (3.19) with
the boundary condition wug|sq(z) =0 on 9. The formal rule (which will be justified below) to compute
the homogenized coefficients is as follows:

i) solve (3.16) on the unit cell Y, for k=1,...,n;

ii) by is given by (3.20).
We shall prove in Theorem 4.1 that (us) converges (in an suitable topology) to the function up given

above.

Remark 3.4. Let us conclude with some remarks on the homogenized operator.

k — w solution to

d dw, da(y)
_d_y(a(y)@)_ dy

(i) In the one-dimensional case one has w

hence, a(y)ccll—z = —a(y) + c¢. The condition on w to be periodic implies that [, (-1 + a(cy))dy =0,
le.,
1 dw ¢
—1+eM(=)=0 — =14 .
@ dy a(y)
Then, the homogenized coefficient has, according to (3.20), the form
1
b= / a(y) —aly) +c)dy=c= ,
Y( (y) —aly) + ) dy M)
and we find (2.12).
(i1) Let us note that the homogenized coefficients have the form
- ow”
b, = /\/l(azk) + ZM(aij W) .
j

j=1
As we have already seen in the one dimensional case

n

Z a?ijuh A ZM(aij)DjUO

j=1 j=1

k
and M (ai; %%) appears as a “corrector”.
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4. Homogenization (symietric case)

By S; we denote the set of all functions a : R” — M”*” such that a(x) = (a;;(2)), i, =1, ...
is Y -periodic and satisfies the following properties:
(4.1) a;; € L (R™) for every 4,j=1,...,n;
(4.2) a;; = aj; on R” forevery i,j=1,...,n;
(4.3) there exists a constant a > 0 such that (a(z)£,&) = ZZ]’:I aij(z)€;& > alé)? for a.e. x € R™ and
for every £ € R”.

, N

Given a € &, we consider the following Dirichlet boundary value problems on the bounded open
subset Q2 of R™:

—di £3\D = Q
up € HO (Q) ,

where (fy) is a sequence of functions converging strongly in H~1%(Q) to f, and (g4) is a sequence of
positive real numbers converging to 0.
In this section we shall prove the convergence, as (¢5) tends to 0, of the solutions uy to (4.4) to

the solution wug of the following homogenized problem

—div(b Dug) = f on Q,
(45) { uo € Hy?(Q).

The constant matrix b = (b;;) is defined by

(4.6) bik = /Y(aik(y) + " ai(y) 8igy£y) )dy,

i=1
where w” is the unique solution to the local problem
(4.7) Jy (aw) e + Dw* (), Du(y) dy = 0 for every v € Hy*(Y),
' wh e HP*(Y).

More precisely, we shall present here Tartar’s proof (known as the energy method) of the following con-
vergence theorem of De Giorgi and Spagnolo (see [44], [23]). (Note that some homogenization results for
(4.4) are proven also in [4] and [5].)

Theorem 4.1. Let a € Sy and let (¢1) be a sequence of positive real numbers converging to 0. Assume
that (fy) converges strongly in H=2%(Q) to f. Let up and ug be the solutions to (4.4) and (4.5),

respectively. Then,

(4.8) up — U weakly in Hé’z(Q).

(4.9) a(i)Duh — bDuyg weakly in L*(Q;R™) .
€h
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Proof. Recall that a”(z) = a(%) € M™*? for every # € R". The weak formulation of the Dirichlet

boundary value problems (4.4) becomes then

(4.10) fﬂ(ah(l‘)Duh, Dv)dz = (fy,v) for every v € Hé’z(Q) ,
. up € Hy?(Q).

By taking v = up, in (4.10), and by taking (4.3) into account we have

a/ﬂlDUhlzdl‘ < /ﬂ(ah(l‘)Duh,Duh)dﬂﬁ < fnlla-r2@llunllgre ) < clluallgreqy
where ¢ i1s a constant independent of &. By Remark A.1.15 this implies that
(4.11) ||uh||Hé’2(ﬂ) <0,
where (' 1s a constant independent of h. Consider now the vector in R" defined as
(4.12) M (x) = a"(x)Dup(x) on Q,
ie., &M(z) = Z?Il afj(x)%jﬂ for every i = 1,...,n. Since (4.1) and (4.11) hold, we get immediately
(4.13) 1€" L2 @y < €7

where C’ is a constant independent of h. Therefore, there exist u, € Hé’z(Q), & e L*(Q;R™) and two
subsequences, still denoted by (up), (€*) such that

(4.14) up — u, weakly in Hé’z(Q),

(4.15) &~ ¢* weakly in L*(;R™) .
Now, by writing (4.10) in the form
/ﬂ(&’h,Dv) de = (fy,v) for every vEHé’z(Q),
we can pass to the limit for any fixed v € Hé’z(Q) and we get
(4.16) /ﬂ(&’*,Dv) de = (f,v) for every v € Hy*(Q)
(note that here the weak convergence in H~%%(Q) of (fy) to f would suffice). Let us suppose that

(4.17) " (x) = b Dus(x) forae. z€Q.

Then, (4.16) shows that w. € Hé’z(Q) satisfies the weak formulation of the problem (4.5). By the
uniqueness of the solution to problem (4.5), we may conclude that w, = ug (in Proposition 4.2 we prove
that b satisfies the same ellipticity conditions as a; hence, the solution of (4.5) is unique). Therefore we

have only to prove (4.17). This will be done by means of the so called “energy method” (developed by
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L. Tartar) which is based on the introduction of test functions of a special suitable form (let us underline
that they have to be enough to identify the limit problem. As pointed out in other occasions, the main
difficulty lies in the passage to the limit in products of only weakly convergent sequences).

Let us consider the local problem (4.7) and let w* € Hﬁl’z(Y) be the solution to (4.7). Let us still
denote by w” its Y -periodic extension to R”. By Lemma A.1.16 it turns out that w” € Hllo’f(R”). Let

us define for every k = 1,...,n the sequence of functions
k ke Z ke X n
(4.18) wp(x) =z + epw (6—) = (er,x) + epw (6—) forae z€R
h h

(note that this function is in fact the sum of the first terms of the expansion wg(z) + epus (2, %) with

uo(#) = (eg, ) and @y(x) = 0). The periodicity property of this function yields easily that

(4.19) { wh =z strongly in L?(Q), (as h — o)

Duwh — ey weakly in L?(Q;R"™), (as h — o0).

Moreover, by Lemma A.1.17 (with g(y) = a(y)(ex + Dw*(y))), the functions w} satisfy the equations
(4.20) —div(a"(z)Dwi(z)) =0 in D'(R").

Then, by multiplying (4.20) by any function v € H}*(€) we have

(4.21) / (a"(z)Dw§, Dv)dz = 0.

In order to avoid difficulties with the boundary condition, let us take a function ¢ € C§°(2) and let us
write (4.10) with v = puw} € Hy?(Q) and (4.21) with v = puj, € HY*(Q). We have then

/ﬂ (@ @)D, (Dg)uf) da + [ (@ 2 Dun, (D)) do = (o)

(4.22) “a
/ (a”(x) Dwy , (Dp)up) de + / (a” (2) Dw | (Dup)g) de = 0
Q Q
Since a;; = aj; for every 4,5 € {1,...,n}, we have that

/ﬂ(ah(x)Dwﬁ, (Dup)p) de = /ﬂ(ah(x)Duh, (Dwﬁ)go) dz .

Therefore, by subtracting the second equation in (4.22) from the first one, we get
(4.23) / (a”(x) Dup, (Dp)wk) de — / (a”(x) Dwk (Dp)uy) dz = (fu, k)
Q Q

for every ¢ € C§°(£2). Now we are in the position to pass to the limit in (4.23) as h — oo, since each term
is the scalar product in L?(Q;R"™) of an element which converges weakly and another which converges
strongly in L?(Q; R™). Indeed

&M (x) = a"(x)Duy, — & weakly in L2(Q2; R")

(by (4.15)), and
(Dp)wh — (Dg)zy  strongly in L?(Q; R?)
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(note that (D) is fixed). Moreover,

B Dk () — - e oy _ - (S ow” z
Do) = 315 0 = D6 + ) ()
for every i € {1,...,n}. Hence,
(4.24) (" Duk); — /Y (i (y) +;aij(y) 3%2£y))dy: (4.6) = by weakly in L2(Q).

Finally, (4.14) and Rellich’s theorem imply that
(Dp)up, — (Dg)uy strongly in L?(Q; R"™).

Since by (4.1) the sequence (wf) converges to x; weakly in Hé’Z(Q) and by assumption (fs) converges

to f strongly in H~=5%(Q), we can finally assert that
Q4= i=1

Moreover, by (4.16) with v = pxy, the previous equation becomes

/ Z(@*xk — bipus)(Dip) de = / ZE’;‘Di(goxk) dx for every ¢ € C3°(9),
2 i=1

2 i=1

and we get for every K =1,...,n

/ (&n — ZbikDiu*)go de =0 forevery ¢ € C§°(Q).
Q

i=1

Since the last equation holds for every ¢ € C§°(Q2), we get that
&= sz’sz’U* a.e. on £
i=1

for every k = 1,...,n. By the simmetry of the matrix b, which is shown in the next proposition, the proof
of (4.17) is accomplished. Since the homogenized operator is uniquely defined and we have uniqueness of

the solution to (4.5) we may conclude that the convergences

up — U weakly in Hé’z(Q)

a"Dup — bDuy weakly in L2(Q; R")

hold for the whole sequence, and not only for the above extracted subsequence. ]
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Proposition 4.2. Let a : R* — M™*" be a function in Sy. Let b be the constant matriz defined by
(4.6). Then b is still symmetric and satisfies the same ellipticity condition as a, i.e.,

(i) by = by for every i,k =1,...n;
(i) (b€,€) = binsr&i > alé]” for every £ €R™.

i,k=1

Proof. Let us prove (i). Fix k and s in {1,...,n} and let v = w?® in (4.7). We obtain
| (et tes + D), D ) dy =0.
By adding to both sides the quantity [, (a(y)(ex + Duw*(y)), es) dy we get

[ o)+ 3y )

) dy = /Y (a(y)(ek + Dt (1)), (e + Dot (1)) dy .
bok = /Y (ay) ek + Du* (1), (es + Dut (1)) dy

Since a(z) is symmetric on R™, the proof of (i) is accomplished.

Let us show (ii). Given & € R", let us define the sequence of functions
vp () = Z&’kwﬁ(l‘) for a.e. x € R™,
k=1

where wf(z), k =1,...,n are the functions defined by (4.18). Note that by (4.19) and (4.24) we have
vh = 2p=r ktn = (§,2)  strongly in L2(Q),

(4.26) Dup — € weakly in L2(Q; R"),
(a"Duvg); — (b€);  weakly in L*(Q), forevery i =1,...n.

Moreover by (4.20) we obtain —div(a”Dv,) = 0 in D’(R"). Let us show that

(4.27) /ﬂ(ah(x)Dvh,Dvh)godx — /ﬂ(b&’,&’)godx for every ¢ € C5°(92).

Note that

(ah(x)Dvh, Dup)pde = — / (ah(x)Dvh, D)oy de — <div(ahDvh), oup)

Q Q

=— / (a” Dy, Dg)vy, dz .
Q
By virtue of (4.26) the last integral converges to
- [we Doy ds = [ g0 da,
Q Q

which proves (4.27) (note that this result can be obtained also immediately by the compensated compact-

ness lemma (see Lemma A.2.1 with g, = a” Dvy, and uj, = vp ).



An Introduction to Homogenization and G-convergence 17

Let us note that the ellipticity condition of a implies that

/(ah(x)Dvh,Dvh)godx > / o|Dup |2 dx
Q Q

for every ¢ € C3°(Q), ¢ > 0. Now, by passing to the limit as h — oo, (4.27) and the weak lower
semicontinuity of the norm in L?(Q;R™) imply that

(4.28) /ﬂ (b6,6)pdr > a /ﬂ €20 do

for every ¢ € C5°(2), ¢ > 0, which implies immediately (ii). ]

Let us state now some results which follow with minor modifications from the previous homogeniza-
tion result.

Let agp : R® = R be a Y -periodic function belonging to L (R™). Moreover assume that there
exists a constant G > 0 such that ag > 3 a.e. on R”. Then we have:

Corollary 4.3. Let a € S, ap be as defined above, and let (¢5) be a sequence of positive real numbers
converging to 0. Assume that (f,) converges to f strongly in H=12(Q2). For every h € N, let up, be the
solution to the Dirichlet boundary value problem

—div(a(Z)Du anl E\ur, = on Q
(4.29) { (a(z;) Dun) + aol)un = fi :

up € Hy*(Q) .
Then
up — ug weakly in Hé’z(Q),

where uy s the unique solution to the homogenized problem

(4.30) { —div(bDuo) + M(ao)uo = [ on Q,

uo € Hy*(Q) .
The constant matriz b is defined by (4.6) and M(ag) is the mean value of ag on Y.

Proof. It follows easily from Theorem 4.1 and the fact that

€h

/ao(i)uhvdl‘ — //\/l(ao)uovdx
Q Q

for every v € Hé’z(Q) (note that ao(i) A M(ag) in L*(Q) weak*, and hence we have ao(%)uh N
Mag)ug weakly in L*(Q)). ]
Corollary 4.4. Assume 02 be Lipschitz. Let a € S, ag be as defined above, and let (g5) be a sequence
of positive real numbers converging to 0. Assume that (fy) converges to f weakly in L*(Q). For every

h € N, let up, be the solution to the Neumann boundary value problem

—div(a(Z)Du ao(ZE\u, = on 0
(431) { ( (fh)D h)+ O(ah) h Ia )

(a(%)Duh, v)=0 ondQ,
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where v denotes the unit outer normal to the boundary 0SY. Then
up — ug weakly in H*(Q),

where ug s the unique solution to the problem
{ —div(bDug) + M(ag)ug = f on Q,
(bDug,v) =0 on 9Q.
The constant matriz b is defined by (4.6) and M(ag) is the mean value of ag on Y.

(4.32)

Proof. Let us use as above the notation a”(z) = a(%) and set al(z) = ao(%). By weak solution of

(4.31) we mean a function u, € HL?(Q) satisfying
(4.33) / ((ah(x)Duh, Duv) + ag(x)uhv)dx = / frvde for every v € HV2(Q).
Q Q

Proceeding as in Theorem 4.1 and taking into account that ag(z) > 3 > 0 for a.e. # € R™, we get
that the sequence (uy) is uniformly bounded in H'?(Q) and therefore converges (up to a subsequence)
weakly in H12(Q) and strongly in L%(2) to a function w,.. Moreover, by the periodicity property of ag
we have that (a?) converges to M(ag) in L (Q) weak*. We then obtain instead of the equation (4.16)

the following relation

(4.34) / ((5*, Duv) + M(ao)u*v) de = / fvdez for every v € HL2(Q)
Q Q

(note that £* is the weak limit in L2%(Q; R"™) of the sequence (£") defined as a”(x)Duy(z)). This shows
that the functions £* and wu, satisfy a certain equation and an associated boundary condition as in the

classical Neumann boundary value problem. Therefore, to conclude the proof it remains to show that
E"(x) = bDu.(x) for ae. x € Q.

But the proof of this relation is of course the same as in Theorem 4.1, since it is a local property independent

of the boundary conditions. ]

Remark 4.5. The example studied in Section 2 shows that in general (Duy) does not converge strongly
in L?*(Q;R™) to Dug. Indeed, assume for a moment that the solutions u, and wug to (2.3) and (2.11)

respectively, satisfy

duy, dug . 9
(4.35) p P strongly in L2(2) .
Then,
(4.36) ah(ab)dﬂ — M(a)% weakly in L?(Q);
dx dx ’

and one would be able to pass to the limit directly in the equation

/ahdﬂd—v x:/fvdx

dug dv

SROBY . — 1,2
/ﬂ/\/l(a) T T de = /va dx for every v € HY*(Q).

But this is not the limit equation (see also Remark 2.1) and we get a contradiction.

and obtaln

Therefore, (4.8.) cannot be improved without adding extra terms (of the “corrector” type). In [9]
(Chapter 1, Section 5) one can find the proof of the following corrector result.
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Theorem 4.6. Let us assume that the hypotheses of Theorem 4.1 hold true. Moreover, assume that
i) fn, f€LQ);
i) wk defined by (4.7) belongs to WH(Y) for every k=1,...,n.
Then
Duy, = Dug + P"Dug + 7y, with v, — 0 strongly in L?(Q;R™),

where the matriz P"(z) = (P} (x)) is defined by Pl (x) = w* (L).

dx; \ep

Remark 4.7. Note that from a numerical point of view correctors are important since the weak Hb2-
convergence is not completely satisfactory. Correctors give a “good” approximation of Duy , since it is an
approximation in the strong topology of L%(Q2; R") (the term P”*Dug “corrects” rapid oscillations of the
gradient of (up — ug)).

Furthermore, the corrector result turns out to be a basic tool in the study of the asymptotic be-
haviour of the bounded solutions uj to quasilinear equations of the form

—div(a(—)Dup) + yup = Hh(x, up, Dup) ,

x
En
where a € Sy, v > 0 and the Hamiltonians H" = H"(z,s,£) are measurable in x, continuous in the pair

[s,£] and have, for example, quadratic growth in & (see [8], where also the case @ non-symmetric has been

considered).
II. Homogenization of monotone operators

5. Homogenization and correctors for monotone operators

Let us deal now with the homogenization of a sequence of nonlinear monotone operators A" :
Hé’z(Q) — H=12(Q) of the form
Alu = —div(a(i, Du)),
En

where a(z,-) is Y -periodic and satisfies suitable assumptions of uniform strict monotonicity and uniform

Lipschitz-continuity. The results presented here are contained in [47] (see also [2] and [3]).

By N we denote the set of all functions a : R® x R™ — R" such that for every £ € R", a(-,§)
is Lebesgue measurable and Y -periodic and satisfies the following properties: there exist two constants
0 < a < B < +oo such that

(5.1) (strict monotonicity) (a(z,&1) — a(x,&2),& — €2) > aléy — &
(5.2) (Lipschitz-continuity) |a(x,&1) — a(z, &2)| < Flér — &2

for a.e. x € R” and for every &1, & € R"™. Moreover

(5.3) a(x,0) =0 for a.e. z € R™.
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Remark 5.1. Note that a(z, &) = a(x)€, where a : R” = M™*" is Y -periodic and satisfies (4.1) and (4.3)
(without any symmetry assumption) belongs to Ay. Therefore we shall deduce from a homogenization re-
sult proven for N a homogenization result for a sequence of operators of the form A"u = —div(a(%)Du) ,

where a is not necessarily symmetric.

Given a € Ny, for every g5 > 0 and f, € H~1?() let us consider the following Dirichlet boundary
value problem on the bounded open subset €2 of R”:

{ —div(a(%, Dup)) = fn on

54 up € HY?(Q) .

Remark 5.2. By a classical result in existence theory for boundary value problems defined by monotone
operators (see Theorem A.3.2) for every f, € H~1%(Q) and for every &5, > 0 there exists a unique solution
up € Hé’z(Q) to (5.4). Indeed, let us consider the operator A" : Hé’z(Q) — H=12(Q) defined by

Al = —div(a(i, Du)) .
€h
By (5.1) we have that
<./4hU1 — .AhUQ, Uy — U2> =

= / (a(i,Dul) — a(i,Duz),Dul — Dusg)dx > a/ |Duy — Dus|*dx
Q Eh Eh Q

for every uy, us € Hé’z(Q) , which guarantees that A" is a strictly monotone and coercive map on Hé’z(Q)
(take into account (5.3)). Moreover, by (5.2) we get

[ A"y — A sl [ -2y < Bllur — uzll g2 g,
for every ui, ug € Hé’z(Q) which proves the continuity of A". Therefore, by Theorem A.3.2 we have
existence and uniqueness of a solution to (5.4)
In this section we shall prove the following homogenization result:
Theorem 5.3. Let a € Ny and let (g5) be a sequence of positive real numbers converging to 0. Assume
that (fy) converges strongly in H=Y%(Q) to f. Let (uy) be the solutions to (5.4). Then,
up — Ug weakly in Hé’z(Q) ,
a(i, Duy) — b(Duy) weakly in L*(Q;R"™),
En
where uy s the unique solution to the homogenized problem

{—div(b(Duo)) =7 onf,
uo € Hy?(Q).
The operator b : R® — R” s defined for every £ € R™ by

(5.6) be) = /Y aly, € + Dut (y)) dy,

(5.5)

where Wt is the unique solution to the local problem

{fy(a(y,£ + Dwé(y)), Dv(y))dy =0 for everyv € Hﬁl’z(Y) ,

&1) wt e H (V).
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Remark 5.4. Proceeding analogously as in Remark 5.2 one can prove the existence and uniqueness of a
solution to the local problem (5.7). It can be shown directly by using the definition of & and the properties
satisfied by a, that & : R” — R"™ is monotone and continuous on R" (hence, by Theorem A.3.2 maximal
monotone). Furthermore, it will be seen in the sequel that the operator b satisfies strict monotonicity

properties like a (this implies in particular the uniqueness of the solution to (5.5)).

Let us show that & is monotone. Given &;, £ € R, by the definition of b there exist w® € Hﬁl’z(Y)
t = 1,2 satisfying

(5.8) / (a(y,& + Dw®i(y)), Dv)dy =0 for every v € Hﬁl’z(Y)
Y
and
b(&i) = /Ya(y,& + Duw (y)) dy -

Therefore, by taking (5.8) and (5.1) into account, we get

(b(€1) — bEa) &1 — &) = (/

[ a6+ Dut(3) dy - / a(y, €2 + Duf?(y)) dy, &, — &)

Y

= /Y(a(ya& + Dbt (y)) — aly, &2 + Duw?(y)), &1 — &) dy

= /Y(a(y,& + Dut(y)) — a(y, & + Dt (y)), (&1 — Dwt (y)) — (§2 + Dwt?(y))) dy
> 0

this proves that b is monotone.

Let us prove that for every &1, £ € R we have

2
(5.9 ) — bl < e~ el
Let wti € Hﬁl’z(Y) i = 1,2 satisfying
(5.10) /Y(a(y,& + Duwb (y)), Dv) dy =0 for every v € Hﬁl’z(Y)
and

b(&)I/Ya(y,&Jerf’(y))dy.

Then, by taking (5.2), (5.1) and (5.10) into account, we get

|b(&1)—b(&2)]* = I/Ya(y,&Jergl(y))dy—/Ya(yfzJer&(y))dyl2

< ( /Y la(y, & + Dk () — a(y, & + Dut (y))| dy)*
< (9 /Y (€ + Dt (1) — (€ + Dut(y)] dy)”
< 2 /Y (€ + Duft (1) — (&2 + Dt ()] dy)

< %2</Y(a(y,€1 + Dut (y) — aly, & + Duwt(y)), (&1 + Du () — (&2 + Dw*(y)) dy)

< Zie) -6 — ) < &

0% 0%

|6(&1) — b(&2) ][ — &of
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and (5.9) follows.

Proof of Theorem 5.3. By Remark 5.2, for every h € N, there exists a unique solution uj to the problem

(5.11) { fola(£, Duy), Do) dz = (fu,v)  for every v € HIX(Q).

up € Hy*(Q) .

By taking v = uj in (5.11) and by means of the assumptions (5.1) and (5.3) (take into account also that
(fn) is uniformly bounded in H=12(Q)), we get immediately

(5.12) ||uh||Hé’2(ﬂ) <,
where ¢ 1s a constant independent of h. Let us define
¢h = a(i, Duy) .
En
By (5.2), (5.3) and (5.12) we obtain that
(5.13) 1€" 2@y < €

where C' is a constant independent of h. Therefore, there exist u, € Hé’z(Q) and &* € L?(Q;R"™) and
two subsequences, still denoted by (uj) and (£), such that

Up — Us weakly in Hé’z(Q) ,

(5.14)
eh e weakly in L2(Q; R") .

By passing to the limit in (5.11) we get (in the sense of distributions)
—divé* = f on {2
(note that here the weak convergence in H~5%(Q) of (fy) to f would suffice). If we show that
& =b(Dus) a.e. on {1,

then by the uniqueness of the solution to problem (5.5) we have to conclude that u, = ug. Arguing as in

the proof of Theorem 4.1 we obtain then that the convergences

Up — Us weakly in Hé’z(Q) ,

eh e weakly in L?(Q; R")
hold for the whole sequence, and not only for the above extracted subsequence. Therefore, the proof of
Theorem 5.3 is accomplished if we show that £* = b(Du,) a.e. on Q.

In order to prove that £* = b(Duy) a.e. on Q we define a sequence of suitable functions w) €
HY2(Q), e, Y -periodic, in the following way. Given 1 € R™, let us consider a solution w" € Hﬁl’z(Y) to
problem (5.7). Let us still denote by w” its Y -periodic extension to R™. It can be proved (see Lemma
A.1.16) that w" € HLZ(R™) and

/ n(a(x, n+ Dw'(z)), Dv(z))de =0
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for every v € C5°(R") (see Lemma A.1.17). Let us define
(5.15) wi(z) = (n,z) + Ehw”(é) for a.e. o € R™.
The periodicity properties of this function and of a yield easily that
w] — (n, ) weakly in H1%(Q),
(5.16) Dw)] — weakly in L?(Q;R"™),
a(~, Dw](z)) = a(-,n+ Dw”())(%) — b(n) weakly in L?(Q;R"™).

By the monotonicity of a we have

[ (@l Dusa)) = a( . D). Dy () = D))ol ds = 0

for every ¢ € C3°(2), ¢ > 0. By passing to the limit as h tends to oo, the compensated compactness
lemma A.2.1 implies that

/ﬂ (€ (2) — b(n), Dua(z) — n)p(x) dz > 0

for every ¢ € C5°(Q), ¢ > 0 (note that —div(a(%,Duh)) = fn, and (fy) converges to f strongly
in H=5%(Q); moreover —div(a(%,DwZ)) = 0 for every h € N, and (5.16) hold). Therefore, for every
n € R™ we have

(5.17) (€ (z) = b(n), Dus(z)—m) > 0  forae z€Q.
In particular, if we denote by (7,,) a countable dense subset of R™, (5.17) yields that
(5.18) (€ (2) — b(nm), Dus(z) —np) > 0 forae. z€Q, forevery me N.
This implies by the continuity of & (see Remark 5.4) that

(& (x) = b(n), Dus(x) =) > 0 for a.e. # € Q0 and for every n € R".

By taking the maximal monotonicity of & into account the last inequality guarantees that £*(z) =
b(Du.(z)) for a.e. # € 2, which was our goal. ]

Proposition 5.5. The operator b: R" — R"™ defined by (5.6) satisfies the following property:
(5.19) (b(&1) = b(E2), 61 — &2) > alé — &
for every €1, &, € R

Proof. Let & € R”, 1 =1,2. For every 1 = 1,2 let us consider the sequence of functions w;' € HL2(Q)
such that

wi’ — (&,7) weakly in H1%(Q),
(5.20) Duwl — &  weakly in L2(Q; R”),

a(L, Dwp'(2)) = a(-, & + Dwt (-))(£) — b(&) weakly in L?(Q;R").
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By the monotonicity of a it follows that

/(a(i,thl) — a(i,thQ),th1 — Duwp*)e(x) de > a/ |Dw;! — Dw§2|2g0(x) dx
Q €h Eh Q

for every ¢ € C3°(2), ¢ > 0. By passing to the limit as h tends to oo, the compensated compactness
lemma (used on the left hand side) and the weak lower semicontinuity of the norm in L?(Q; R") (applied

on the right hand side) ensure that

[ 060) = (€. D6 — Des)pta) do = a [ 6 &aple) do
Q Q
for every ¢ € C5°(2), ¢ > 0, which implies (5.19). O

Finally, let us mention that a corrector result for the case a € Ny has been proven in [22]. It can

be stated as follows:

Theorem 5.6. Assume that the hypotheses of Theorem 5.3 hold true. Let up be the solutions to the
equations (5.4) and let ug be the solution to problem (5.5). Then

Duy, = pp (-, MpDug) + 3 with v, — 0 strongly in L*(Q;R™).

Here, for every 5 > 0, the function pp : R” x R® — R” is defined by pp(z,&) = £ + Dwg(i),
where w? is the unique solution to the local problem (5.7). Moreover, for every ¢ € L?(Q; R") the function
Mpp: R — R” is defined by

OMie)(e) = 3 u,mﬁ / o,

where Yhi =ep(i+Y) (for i €Z"), I ={i € Z": Yhi C Q} and 14 is the characteristic function of a set
ACR".

Remark 5.7. This corrector result permits to study the limit behaviour of the bounded solutions wu; to

quasi-linear equations of the form
. x x
—div(a(—, Dup)) + yup = H(—, up, Dug) ,
Eh Eh

where a € Ny, v >0, and H = H(z,s,{) is Y-periodic in 2, continuous in the pair [s,£] and grows at
most like [¢]? (for more details see [20]).

Conclusive remarks
Let us conclude this chapter with the statement of some further results on homogenization of

nonlinear monotone operators in divergence form.

The case 1 < p < +0o has been studied under analogous hypotheses of uniform strict monotonicity
and equicontinuity for a by Fusco and Moscariello in [27] and [28]. Given two positive constants « and
[, they prove an homogenization result for

Al = —div(a(i, u, Du)),
€h
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where a(z,s,&) verifies the following structure conditions:

a) a(-,s,&) is Y-periodic and Lebesgue measurable on R”;
b) for a.e. # € R™, for every s, s1, s € R, and &, & € R”

if p>2
i) (a(z,s,81) —a(®,5,82),61 — &) > al& — EfF
i) fa(z,s1,&1) —a(x, 52, )| < B(L+|s1]+ [so] + [&a] + [E)P 2 (|51 — 82| + [&1 — &)
ifl<p <2
J) (a(z,5,&) —a(z,s,6), 61— &) > alé — &P (&) + &])P?
Ji) la(z, s1,61) — a(z, s2,&)] < B(ls1 = s2| + 1€ = &))P~!
c) a(z,0,0) € LYK R™) if p>n, or a(z,0,0) € LpI(Q;R”) with p’ > Zrifp < n.

The main result is the following:

Theorem 5.8. ILet a : R x R x R” — R" satisfying a), b) and ¢). Assume that f € LpI(Q) with
p > %. Let (e3) be a sequence of positive real numbers converging to 0. Let up be the solutions to the

Dirichlet boundary value problems

—div(a(%,uh,Duh)) =7 on €,
up € Wy P(Q).

Then
up — Ug weakly in Wol’p(Q) ,

a(;, up, Dup) — b(ug, Dug) weakly in LY(; R™) |
h
where ug s the unique solution to the problem
{ —div(b(ug, Dug)) = f on €,
ug € Wy ?(Q) .

The homogenized operator b : R x R® — R” s defined by
Ho,8) = [ alw 5,6+ Duf(w)dy.
Y

where wt is the unique solution to

fY (Cl(y, 5,€ + Duw® (y)), Dv(y)) dy =0 fOT every v € Wulyp(y)
wt € WP(Y).

Finally, in [19] the regularity conditions on a (required until this point) has been weakend and also
the general case where a is a possibly multivalued map has been considered. To state the main result let
us introduce some notation and definition.

For every open subset Uin R"” we denote by £(U) the o-field of all Lebesgue measurable subsets
of U, and by B(R"™) the o-field of all Borel subsets of R™. Let 1 < p < 400, and let us fix two constants

my > 0, my > 0, and two constants ¢; > 0, ¢s > 0.
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Definition 5.9. By M(R"™) we denote that class of all (possibly) multivalued functions ¢ : R* — R”
which satisfy the following conditions:

i) a is maximal monotone;

ii) the estimates

my + e1(n, €)
ma + e2(n, €)

In|?
43
hold for every £ € R™ and 75 € a(&).

For every open subset U of R", by My(R") we denote the class of all multivalued functions
a:U xR" — R™ with closed values which satisfy the following conditions:
iii) for a.e. y€ U, a(y,-) € M(R");
iv) a is measurable with respect to L(U) @ B(R"™) and B(R"), i.e.,

a”HC)={[y,€] €U x R" :a(y, &) NC £ 0} € L(U) @ B(R")

for every closed set C' C R™.

Now we can state the homogenization result:

Theorem 5.10. Let a € Mg« (R") be such that a(-,€) is Y -periodic for every £ € R". Let (e3) be a
sequence of positive real numbers converging to 0. Let uy, be the solutions and g, be the momenta to the

Dirichlet boundary value problems

gn(x) € a(%,Duh(x)) fora.e. x €Q,
—divgy, = f on Q,
up € Wyt(Q).
Then, up to a subsequence,
up, — u weakly in Wol’p(Q) ,
g — g weakly in LI(Q R
where u 1s a solution and g is a momentum of the homogenized problem
g(z) € b(Du(x)) forae x€Q,

—divg=f onQ
u € Wyt(Q).

bl

For every £ € R, the set b(£) is defined by
b(¢) ={v eR™ : Jut € Wul’p(Y)Elk € LYY ;R") satisfying (5.21) and v = /Y k(y)dy},

and

wt € WP (Y), ke LY(Y;R"),
(5.21) k(y) € a(y, & + Dwt(y)) forae yeyY,
fy(k(y), Du(y))dy =0 for every v € Wul’p(Y) .
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Note: The main examples of maps of the class Mgr~(R"™) have the form
(5.22) a(z,€) = dev(x,€),

where J¢ denotes the subdifferential with respect to £ and ¢ : R” x R” — [0, 4+o0[ is measurable in

(z,€), convex in &, and satisfies the inequalities

algl < ¥, &) < ea(l+[E]F)

for suitable constants 0 < ¢; < ¢o. In this case the operator —div(a(%, Du)) is the subdifferential of the

functional
(5.23) \I!h(u):/ (2, Du) de .
Q E€n

Note that the homogenization of a family of variational integrals of the form (5.23) has been studied by
Marcellini in [32] and by Carbone and Sbordone in [17] using the techniques of T'-convergence introduced
by De Giorgi.

Let us point out that if 4 i1s not assumed to be differentiable the map a can be multivalued. More-
over, the “multivalued approach” finds also a motivation in the fact that, under the general assumptions
on a € Mr=(R"™), the additional hypothesis on a to be single-valued is not enough to ensure the same

property for the homogenized operator b (see [19], Section 4).

III. G-convergence; H-convergence

6. Setting of the problem. G-convergence for second order linear (uniformly) elliptic oper-

ators. The symmetric case

Let Q be a bounded open subset of R™. Let o« and 8 be constants such that 0 < a < § < 400.

Let us denote by M(a, 3) the set of all functions a : @ — M™*" satisfying the following properties:
(6.1) a;; € L*(Q) for ¢,j=1,...,n, and |a(z)é] < Fl¢| for a.e. # € Q and for every & € R ;
(6.2) (a(x)€,&) > «f¢]? for ae. x € Q and for every € € R".

Let us consider a sequence (a”) in M(a,3) and let f € H=12(Q) (for the sake of simplicity,
without loss of generality, we consider from now on a right hand side term independent of k). Then, for

every fixed h, there exists a unique solution w; to the Dirichlet boundary value problem
{ —div(a®(z)Duy) = f on
up € Hy*(Q),
and
allurllgraq) < Iflla-120) -

Hence, there exists a subsequence (u,(ny) of (us) such that
Ug(py — up weakly in Hé’z(Q).

As in the periodic case, the problem is then the following: what can we say about ug? Does uy satisfy an

equation of the same type as up?
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Remark 6.1. If (¢") € M(a, ), and
a® = d° strongly in LOO(Q;R”2)
we can pass to the limit in ¢”Duj, and we have
a"Dup — a®Duy weakly in L?(Q2; R")

and hence ug is the solution (unique since a” € M(a, 8)) to

{ —div(a®Dug) = f in €,
uo € Hy?(Q).

Let us note that the previous result is not true if we do not have the strong convergence of the sequence
(a®).

Indeed, let Q =]zg,z;[C R and f € L?(Q2). Let us consider the sequence a® € M(a, ) = {a" €
L®(Q) :a < at(z) < pforae. x€Q} defined by a”(z) = g(hz), where g : R — R is a 1-periodic
function defined on 10, 1] by

a if0<z<i
g(x) = { ’

B oifl<ae<t.

Then we get (up to subsequences)

while

E3 1
a" >0 = 5(oz +5) in L®°(£2) weak*

and the sequence of solutions uy to

Let us point out that only in dimension n = 1 the weak™® limit of ((%h) caracterizes the coefficients of the

matrix we are looking for. This is not longer true in dimension n > 1 as shown by an example in [33].

In order to answer to the above questions and other related questions for a more general class of
problems we follow the approach which uses the theory of G-convergence. A first notion of G-convergence
for second order linear elliptic operators was introduced by De Giorgi and S. Spagnolo in [23], [42], [43],[44]
as the convergence, in a suitable topology, of the Green’s operator associated to the Dirichlet boundary

value problems, in the case that a” € M(a, 3) and a"(x) is symmetric. Let us recall it briefly here.
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Definition 6.2. For every h € N let a" € M(«, 3), a?j(l‘) = a?i(x) for a.e. x € Q and for every

i,j = 1,...,n and let ¢ € M(«a, ), a?j(x) = a?i

then say that (a”) G-converges to a° if for every f € H~12(Q) the solutions uy of the equations

() for a.e. x € Q and for every ¢,j = 1,...,n. We

(6.3) {—&wﬂwﬂmm:f on Q,

un € Hy™(9Q)

satisfy

up — Ug weakly in Hé’z(Q),

where ug 1s the solution to

(6.4) {—&wwwﬂmw:f on 2,

uo € Hy?(Q).

The main result (which motivates the definition) is the sequential compactness of the class of sym-

metric functions belonging to M (a, 3) with respect to the G-convergence.

Theorem 6.3. Given a sequence (a") C M(a,B), a"(x) symmetric, then there exist a subsequence
(™) of (a") and a® € M(«, B), a®(x) symmetric such that (a°)) G-converges to a®.

Remark 6.4. The above result can be expressed as follows: given a sequence (a”) C M(a, ), a*(z)
symmetric, there exist a matrix a” € M(a, ), a®(z) symmetric (called the G-limit) and an increasing
sequence of integers (o(h)), such that for every f € H=5%(Q) the sequence (uo(ny) of the solutions to
(6.3) corresponding to (a®(")) converges weakly in H'2(Q) and strongly in L*(Q) to the solution wug to
(6.4).

The original proof of Spagnolo is rather technical and uses results of the semigroup theory for
linear operators and of the G-convergence of parabolic equations. Many different proofs have been given

subsequently (see, for example [46], [41]).

We would like to notice that in [44] also the following localization property is proven.

Theorem 6.5. Assume that (a®), (b"), a® and b° belong to M(a, ) and are symmetric. If (a*) G-
converges to a’, (b") G-converges to b°, and a"(z) = b"(x) for a.e. x in an open subset Q' of Q, then
a®(z) = b°(x) for a.e. x €Y.

7. H-convergence for second order linear (uniformly) elliptic operators. The non-symmetric

case

The notion of G-convergence has been extended to the non-symmetric case by Murat and Tartar
under the name of H-convergence (see [33], [47] and [48]). Let us recall the definition (see [33]). Let o'
and ' be constants satisfying 0 < o/ < @ < +o00.
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Definition 7.1. Let a” € M(«, 3) and let a® € M(a’, 3'). We then say that (a") H-converges to a° if
for every f € H=12(Q) the solutions u; to the equations

—div(a®(z)Duy) = f on €,
(7.1) 12
up € Hy'™(Q)
satisfy
(7) up — Ug weakly in Hé’z(Q) ,
. a”Duy — a®Dug weakly in L?(Q; R"™),

where ug 1s the solution to

—div(a®(z)Dug) = f on {2
(73) { uo € Hy?(Q).

Remark 7.2. Let us note that in the non-symmetric case (see also the nonlinear cases) a definition of
H-convergence as in the symmetric case would not determine uniquely the H-limit as the following example

shows.

Assume n =3, and let ¢ € C§°(Q2). Let us define a(x) = I, where I is the identity matrix and let

0 —Dzp(z)  Dap(z)
b(z) =T+ | Dsp(z) 0 —Dyp(x)
—Dap(z)  Dip(x) 0

It is easy to see that a and b belong to M(a,3) with « = 1 and g = (1 + m€X|Dg0|). Note that
b()¢ =&+ Dp A&, where A denotes the external product in R” and

/((Dgo A Du), Dv)de =0 for every u,v € HH%(Q).
Q

It follows that

/(a(a:)Du, Dv)dz = / (b(x) Du, Dv) dx for every u,v € HY2(Q).
Q Q

This implies that the operator Au = —div(a(x)Du) coincides with the operator Bu = —div(b(x)Du) in
spite of the fact that a(xz) # b(z). ]

Let us show now that the condition (7.2) in the above definition determines uniquely the H-limit
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Proposition 7.3. Let (a") be a sequence of functions of the class M(a, 8) and let a® € M(o’,3') and
b0 € M(a”,B8") such that (a*) H-converges to a® and (a") H-converges to b°. Then, a® = b° a.e. on
Q.

Proof. Let w CC Q and let ¢ € C§°(Q) with ¢ = 1 on w. For every A € R” let us define f* =
—div(a’ D((A\, z)¢)) . Let us consider for h = 0,1,... the solutions u} to the equations

—div(a"Dup) = f* on {2,
u € Hy(Q) .

By the coercivity of a® it turns out that
uy = (A, ) on £,
and being a” by assumption an H-limit of (a”) we have

up — u} weakly in Hé’z(Q) ,
a®Duy — a®Du} weakly in L?(Q;R™).

Analogously for 5° we have

up — ud weakly in Hé’z(Q) ,
aDup — b°Dup weakly in L?(Q;R™).

By the uniqueness of the weak limit in L?(£2; R") we may conclude that a®Du) = b%Du) a. e. on Q.

Since Du} = X on w, we get a’ = b% a.e. on w. Thus, a” = 4% a.e. on Q. ]

The main result obtained by Tartar and Murat (see [33]) is the sequential compactness of the class

M, 8) with respect to the H-convergence.

Theorem 7.4. Given a sequence (a”) C M(a, ), then there exist a subsequence (a®™) of (a") and
a’ € M(a, %) such that (a®™) H-converges to a° .

Note. The above result shows that the class M (e, 5) is “stable” with respect to the H-convergence as
far as coerciveness is concerned, but unstable with regard to the norm of the matrices (compare with the

compactness result for the symmetric case).

The rest of this section is devoted to the study of some properties of the H-convergence and the

proof of Theorem 7.4.

The next lemma, together with the compensated compactness lemma (see Lemma A.2.1), will be

crucial in the sequel. Given M € M™*"  we denote by M7 the transpose matrix of M .



32 A. Defranceschi

Lemma 7.5. Let a® € M(a,B). Let (uy) and (vy) be two sequences in HY2(Q) such that the following

conditions are satisfied:
up — Ug weakly in H2(Q)

(7.4) & = @ Duy, — £° weakly in L*(Q; R™)
—div(a® Dup) — —dive® strongly in H=1%(Q)

v, — g weakly in H2(Q)
(7.5) n* = (a")T Dv, — 7P weakly in L*(Q; R™)
—div((a™)T Dvy) — —divy? strongly in H=1%(Q) .

(7.6) (€°, Dvg) = (Dug,n°) a.e. on .

Proof. Let us write
(E’h, Duy) = (ahDuh, Duwy) = (Dup, (ah)TDvh) = (Dup, nh) )

Hence

/<£h,Dvh>sodx:/<Duh,nh)sodx
Q Q

for every ¢ € C5°(€2). By the compensated compactness lemma we may conclude that

[ € g = [ (Du.i)pda
Q Q
for every ¢ € C5°(£2), and (7.6) follows immediately. ]

Proposition 7.6. Let (a*) be a sequence in M(a, 8) which H-converges to a® € M(a', 3'). Then, the

sequence (a™)T H-converges to (a®)T .

Proof. Let g € H=1?(Q). We have to prove that the solutions vy to
{ —div((a")T Dvy) = ¢ on {2,
v € Hy*(Q)
satisfy
v, — vg weakly in Hé’z(Q)
(a®)T Dy, — (a°)T Dy weakly in L?(Q;R"™),
where vy 1s the solution to
{ —div((a®)T Dvg) = ¢ on {2,
vo € Hy?(Q).
Let us note that the sequence (vp) is uniformly bounded in Hé’z(Q) ; furthermore, ((a®)T Dvy,) is uniformly

bounded in L?#(2; R"). Hence, there exist a subsequence o(h) of h and two functions v € Hé’z(Q) and
n € L*(Q;R") such that

vy = v weakly in Hy*(Q),
(@) Doy — 1 weakly in L*(2;R”).
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Clearly, —divy) = g on Q. On the other hand, given f € H=5%(Q) and up the solutions to

{ —div(a® Dup) = f on €,
up € Hy (),

we have by assumption that

up — Ug weakly in Hé’z(Q) ,
a”Duy — a®Dug weakly in L?(Q; R"™),
where ug 1s the solution to
{ —div(a’Dug) = f on €,
uo € Hy?(Q).

By Lemma 7.5 we get
(7.7) (a® Dug, Dv) = (Dug,n) a.e. on Q.

Since f can be chosen arbitrarily in H~1%(Q), arguing as in the proof of Proposition 7.3, we can take on
w CC R, Dug = A, where A € R” is arbitrary. Then (7.7) becomes

(a®X, Dv) = (A, ) a.e. on w.

Since this is true for every A € R™ we can conclude that n = (a®)Y Dv on Q. The equality —divy = ¢
implies then v = vy, 7 = (a®)T Dvy. By the uniqueness of the limits, we can conclude that the whole

sequences (vy) and (a Dvy) converge to vy and a”Dwyg, respectively. This concludes the proof. O

Proof of Theorem 7.4. The proof of Theorem 7.4 is divided in several steps. The proof of Step 1 is
given in the Appendix.

Step 1:

Proposition 7.7. Let F be a separable Banach space and let G be a reflexive Banach space. Let L(F; ()
be the set of all linear and continuous operators from F into G. Assume that for every h € N

(i) T" € L(F;G);

(i) 1T"leray <e¢ e>0.
Then there exist a subsequence (T of (T") and an operator T° € L(F;G) such that for every f € F

(7.8) TN <~ T weakly in G .

Proposition 7.8. Let V' be a reflexive and separable Banach space. Let « and [ be two positive constants
and let (T") be a sequence of operators such that for every h € N
(i) T" e L(V; V™),
(1) T evvey < B
(iii) for every v €V, (T"v,v)v+v > afv||}.
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Then there exist a subsequence (T°")) of (T") and an operator T® € L(V;V*) such that

0 € L(V; V)
(7.9) ITleve) < 5
for everyv €V, (T, v)v.v > aflv|li.

Moreover, for every f € V' we have
(7.10) (T7UN =L ~ (T7YF weakly in V.

Step 2. We construct the test functions which will be used in Lemma 7.5.

Let ' be a bounded open subset of R” such that @ CC Q. Let us consider the sequence (b")
in M(o, 5,Q) (note that M(«, 3,€) denotes the set M(«, ), where © has been replaced by Q) such
that

(7.11) b = (ah)T on

(for example take b" = o T on Q'\ Q).
Let us consider the sequence of operators (B") C E(Hé’Z(Q’); H=12(Q)) defined for h € N by

B"u = —div(b" Du) .

By Proposition 7.8 (it is easy to verify that B" satisfies the hypotheses (ii) and (iii) of Proposition 7.8)
there exist a subsequence (B7U)) of (B") and an operator B® € L(Hy*(Q'); H=12(Q)) such that for
every g € H=L2(Q)

(7.12) (BTN =Ly ~ (B°)7lg  weakly in Hy”? ().

Given ¢ € C§°(Q') such that ¢ =1 on Q, we denote by g; the function in H=12(Q’) defined by
(7.13) gi = B ((ei,2)9) -

For every i € {1,...,n}, let us denote by v,(),; the solutions to

{Bg(h)vg(h)yi = ¢; on Q/,
Vo (h),i € Hé’z(Q/) .

This definition together with (7.12) and (7.11) implies that for every ¢ € {1,2,...,n} we have

—div((ag(h))TDvg(h)yi) =g on €,
Vo (h),i & Hl’z(Q) .

Furthermore, by (7.12)
Vo(ny,i — (€i,) weakly in HL2(Q).

By passing to a subsequence of o(h), let us denote it by 7(h), we have for every i € {1,2,...,n}

(@) Doy s = mi weakly in L*(Q;R").
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Note that for every i € {1,2,...,n}, the sequence (v;(4) ;) satisfies (7.5).
Let us define a® € L%($; R”2) by

(a®(z))i; = (ni(2)); for a.e. « € 2, for every i,j € {1,2,...,n}.

In the remaining steps we shall prove that (aT(h)) H-converges to a®.

Step 3. For the sake of simplicity we shall in the sequel simply write h instead of 7(h). For every h € N,
let us denote by A" the operator in E(Hé’Z(Q); H=12(Q)) defined by

APy = —div(ahDu) )

It turns out that A" is an isomorphism. Moreover, let us consider the operator 7 € £(H ~12(Q); L2(Q; R™))
defined by
T"f=a"D((A")T1]).
We have
h .Ah -1 6
17" Flz@mey < BICAD T Fllgriy < Sl llr-1200)

for every f € H~12(Q). By applying Proposition 7.8 to the operator A" and Proposition 7.7 to the
operator 7" we deduce that there exist a subsequence p(h) of h (recall that h stands here for the
subsequence 7(h); however, no confusion can occur) and two operators A° € E(Hé’z(Q); H=12(Q)) and
T e LIH=H2(Q); L*(Q;R™)) such that for every f € H=12(Q) we have

(AP L (A% weakly in H)*(Q)

TrWf —~ T°F  weakly in L2(;R").
For f € H=12(Q), we set

AN =, (AT = o

(here h stands for 7(h)). We have then

Up(py — U weakly in Hé’z(Q)
ap(h)Dup(h) —~ T =¢ weakly in L?(Q; R")
—div(a*M Dupy) = f  on Q.
We note know that the sequence (u,(;)) satisfies the hypothesis (7.4) of Lemma 7.5. Moreover, by taking
into account the sequence (v,(p)) constructed in the previous step and Lemma 7.5, we obtain for every
ie{1,2,...,n}
(&, D(e;, z)) = (Dug, n;) a.e. on €.

By the definition of @ this is nothing but
7-0]: :€ = ClODUQ .
Step 4. We prove that a” belongs to M(a, %:)

By definition a” € LZ(Q;R”2). Hence, for every ug € Hé’z(Q) we have a”Duy € L*(Q;R") . By

the compensated compactness lemma we get that

(7.14) (a@*™ Dy, Dugny) — (a°Dug, Dug)  in D'(R) .
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By the ellipticity assumption of a” we have

(7.15) /ﬂ(a"(h)Dup(h),Dup(h))sodﬂﬁ > Oé/Q|DUp(h)|280dl‘

for every ¢ € C3°(Q2), ¢ > 0. Then, by (7.14), (7.15) and the weak lower semicontinuity of the norm in
L2(; R™) we get

(7.16) /(GODUO,DUO)Sﬁdl‘ 2 04/ | Duo| e d
Q Q

for every ¢ € C5°(2), ¢ > 0. Note that (7.16) holds for every ug € Hé’z(Q) (since f ranges all over
H=12(Q) and A° is an isomorphism). By taking wg = (A, z)t¢, where ¢ € C§°(Q) and ¢ = 1 in a
neighbourhood of the support of ¢ and A € R™ arbitrary, from (7.16) we deduce

/(ao(x)/\,/\)godx > a/ I\ dx
Q Q
for every o € CF°(2), ¢ > 0. Hence

(a®(2)A, A) > AP

for every A € R” and for a.e. z € Q.
Let us prove now that |a®(z))| < %|/\| for a.e. « €  and for every A € R".
By the assumptions on a” it follows that for every h € N the following inequality holds

(@™~ (@), p) > = |pl? for a.e. x € Q, for every p € R"™.

a
3
This yields
/(Duh,ahDuh)go2 de > %/ |ahDuh|2g02 dx
Q 8% Ja

for every ¢ € C§°(2) and for every h € N; hence, in particular it holds for every p(h). By passing to the
limit (taking into account the compensated compactness lemma and the weak lower semicontinuity of the
norm in L%(Q;R™)) we obtain

/(Duo,aODuo)go2 de > %/ |a® Duog|** dz .
Q Q

Proceeding as above we get for every A € R” and for every ¢ € C5°(Q)
/(/\,aox\)go2 de > %/ la® A% d .
Q 5 Ja
From this inequality we can deduce
= Jla®A < [la®A A
gl Al @rn < lladAelz@re Mellzome -

Finally,

62
—llellzz Al

0
A Ry <
lla 80||L2(Q,R ) S
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for every ¢ € C3°(€2) and for every A € R". By the converse of Holder’s inequality (see [26], Proposition
6.14) we obtain that a®A € L>(Q; R") and

2
Nl ooramey < I\
lla”All Lo (;rn) < a| |

for every A € R”.

Step 5. In the previous step we have shown that a” belongs to M/(a, %:) The limit ug of the sequence
(tp(ny) is defined in a unique manner (independent of the subsequence p(h) extract from the sequence
7(h)) by
—div(a®Dug) = f in €,
{uo e Hy* Q).

Moreover, by the uniqueness of the limits, we have that the whole sequences (u,(n)) and (aT(h)uT(h)) (and
not the subsequences determined by p(h)) converge. We may conclude that a” ") H-converges to a’; the

proof of Theorem 7.4 is so accomplished. ]

Remark 7.9. Let us conclude this section by noting that a corrector result for the class M(«, §) has
been proved in [33]. Moreover, some properties of the H-convergence for quasi-linear elliptic operators
were studied by L. Boccardo, Th. Gallouet and F. Murat in [12], [13] and [14].

8. Some further remarks on G-convergence and H-convergence

The first results in the nonlinear case are due to L. Tartar, who studied (in [47]) the properties of

the H-convergence for monotone problems of the type

{ —div(an(z, Dup)) = f on {2,
w, € Hy (),

assuming that the maps ap are uniformly strictly monotone and uniformly Lipschitz-continuous on R”
(note that the vector-valued case is considered in [45] whereas more general classes of uniformly equicon-

tinuous strictly monotone operators on W1P(Q), with p > 2, are considered by Raitum in [39]).

By N(a,3) we denote the set of all functions a : Q2 x R® — R™ such that for every £ € R"| a(-,£)

is Lebesgue measurable and satisfies the following properties:

(8.1) (strict monotonicity) (a(z,&1) — (x,&2),& — €2) > aléy — &
(8.2) (Lipschitz-continuity) |a(x,&1) — a(z, &2)| < Flér — &2

for a.e. x € R” and for every &1, & € R"™. Moreover
(8.3) a(x,0) =0 for a.e. z € R™.

Let o and ' be constants satisfying 0 < o/ < @ < +o00.
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Definition 8.1. Let ap € NM(«,3) and let ag € N(a/, ). We say that (ap) H-converges to ag if for
every f € H™12(Q) the solutions uj, to the equations

—div(an(z, Dup)) = f on {2,
(8.4) { \(
up € Hy"(Q2)
satisfy
(8.5) up — Ug weakly in Hé’z(Q) ,
. ap(+, Dup) — ag(+, Dug) weakly in L?(Q; R"),

where ug 1s the solution to
{ —div(ag(z, Dug)) = f on {2,
uo € HY?(Q) .

The following theorem, due to Tartar (see [47] and [50]), justifies the definition (8.1) of H-convergence;
its proof is reproduced in [24].

Theorem 8.2. Given a sequence (ap) C N(a, ), there exist a subsequence (ag(ny) of (an) and ag €

N(a, %) such that (ag(y)) H-converges to ag .

Remark 8.3. Let us mention that a corrector result for the class A'(c, 3) has been proved by Murat in
[36].

Moreover, in [11] a convergence result for the strongly non linear equations

{ —div(ay(z, Dup)) + cp(2)g(up) = f on {2,
up € Héyz(Q) )

where a;, € A(a, 3), has been proved.

A compactness result (in the sense of H-convergence) for equations of the type

{ —div(ay(z, up, Dup)) = f on €,
up € Héyz(Q) )

with ap(z,s,&) € N(a, 3) for every s € R is shown in [24].

Finally, a general notion of G-convergence for a sequence of maximal monotone (possibly multival-
ued) operators of the form Apu = —div(ap(x, Du)) has been introduced in [18]. Let us point out that,
in order to include the case (5.22), the authors consider the class Mgq(R"™) (see Definition 5.9) and do
not assume the maps a to be continuous or strictly monotone. The main results of the paper are the
local character of the G-convergence and the sequential compactness of Mq(R") with respect to the

G-convergence.
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Appendix
A.1. L? and Sobolev Spaces

We give here only the definitions and main results that we used in the previous chapters. Most of the
theorems are standard and their proofs as well as a deeper analysis are available in several textbooks on

Functional Analysis.

We start with the abstract definition of the notion of weak convergence (for more details on it we
refer to [25], [51] or to [16]) and then apply it to LP and Sobolev spaces.

A.1.1. Weak convergence
Let us start with the definition.

Definition A.1.1. Let X be a real Banach space, X* its dual and {-,-) the canonical pairing over
X*x X.
i) We say that the sequence (zp) in X converges weakly to x € X and we denote

zp, = zin X

if (a*,2p) — (x*, x) for every 2* € X*.

ii) We say that the sequence (z}) in X* converges weak * to 2* € X* and we denote
xy, " in X
if (x},2) = (¢, x) for every x € X.

Then the following results hold.

Theorem A.1.2. Let X be a Banach space. Let (x) and (z}) be two sequence in X and in X*,
respectively.
i) Let xp, — x, then there exists a constant K > 0 such that ||zg|| < K

furthermore ||z|| < liminf||zp]|.
h— 00

ii) Let x} RN &, then there exists a constant K > 0 such that ||z}||x+ < K ;
furthermore ||z*||x+ < liminf||z}||x~ .
h— 00
iit) If p — x (strongly), then xp — x (weakly).
w) If f — =% (strongly in X* ), then x} S (weak *).
v) If 2, — z (weakly) and x}, — z* (strongly in X* ), then (z}, xp) — (2%, ).

Theorem A.1.3. Let X be a reflevive Banach space. Let (xp) be a sequence in X and K be a positive
constant such that ||z,|| < K. Then there emist ¥ € X and a subsequence (xo(r)) of (®n) such that

Ton) — ¢ n X.

Theorem A.1.4. Let X be a separable Banach space. Let (x}) be a sequence in X* and K be a positive
constant such that ||x}||x+ < K. Then there exist «* € X* and a subsequence (x;(h)) of (x}) such that

*
* BNV *
B3 (h) " m X*.
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A.1.2. [P spaces

We apply the above results to the LP spaces which are defined as follows (for more details see [1],
[16], [52]).

Definition A.1.5. Let Q be an open subset of R™.
i) Let 1 < p < +oo. We denote by LP(Q2; R™) the set of all measurable functions f: £ — R” such
that

e rn) = /If |pdx) < doo.

It can be shown that || - [|Lr(q,r) is @ norm.
ii) Let p = +00. A measurable function f:Q — R” is said to be in L= (; R") if

1|z rny = inf{a: |[f(2)] < aae in Q} < +oo.

One proves that || - ||psq;r») defines a norm.
iii) LT (€2;R") denotes the linear space of measurable functions u such that « € LP(Q'; R") for every
Q' CC Q (note that up — w in LY (;R") if up — u in LP(Q; R") for every Q' CC Q).

Note: When dealing with scalar functions defined on €2, we drop the target space R™ in the notation, and
write just LP(Q) or LV ().

Remark A.1.6.
a) Let 1 < p < +oo. We denote by ¢ the conjugate exponent of p, i.e., 1/p+ 1/¢ = 1, where it is
understood that if p = 1 then ¢ = +o0 and reciprocally.
b) Let 1 < p < 4oo. Then the dual space of LP(Q;R") is LZ(Q; R™). We point out also that the
dual space of L*(Q;R™) contains strictly L*(£; R").
¢) The notion of weak convergence in L?(£2;R") becomes then as follows: If 1 < p < +oo, then
fon = f weakly in LP(2; R") if

/ﬂ (fle), 9(2)) dz — /ﬂ (J(x), g(x)) du

for every g € L1(£3; R™). For the case p = 400, fj = fin L (Q; R™) weak™ if

/ﬂ (n(e), g(2)) dz — /ﬂ (F(2), g(2)) de

for every g € L*(; R").

Theorem A.1.7. Forevery 1 < p < 400, LP(;R™) is a Banach space. It is separable if 1 < p < 40
and reflexive if 1 < p < +00. Moreover LZ(Q' R™) turns out to be a Hilbert space with the scalar product
defined by (f,9)r2r) = [o(f( Ydx.

A.1.3. Sobolev spaces

We mention here some important results on Sobolev spaces that we have used in the previous

chapters.
Let us give first the definition of Sobolev spaces.
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Definition A.1.8. Let © be an open subset of R” and 1 < p < +oco. The Sobolev space WF(Q) is
defined by

WhP(Q) = {u e LF(Q) : Du € LF(Q;R")},
where Du = (Dyu, Dau, ..., Dyu) = ((f?—;‘l, 5’—;‘2, e (,?T“) denotes the first order distributional derivative

of the function u.

On W1P(Q) we define the norm

1/
llullwrr () = (HUHZL),P(Q) + ||DU||Z£p(Q;Rn)) g

Definition A.1.9. Let 1 < p < +co. Wol’p(Q) denotes the closure of C§°(Q) in WHP(Q). W=14(Q)
with 1/p+ 1/¢ = 1 indicates the dual space of Wol’p(Q).

Remark A.1.10. If p = 2, the notations HV2(Q2) or H(Q) are very common for W12(Q2). Moreover,
Hé’Z(Q) or H}(Q) stand for Wol’z(Q). The spaces HL?(Q) and Hé’Z(Q) are naturally endowed with the
scalar product (u,v)g12(q) = (4, v)L2(q) + Yo (Diu, D;v)12(q) which induces the norm [|ul|g1.2¢q) -

Theorem A.1.11. The space WLP(Q) is a Banach space for 1 < p < +oo. WLP(Q) is separable if
1 < p< +oo and reflexive if 1 < p < +00.

Moreover, the space Wol’p(Q) endowed with the norm induced by WF(Q) is a separable Banach
space; it is reflevive if 1 < p < 400.

The spaces HY(Q) and Hé’z(Q) are separable Hilbert spaces.

We now quote the Sobolev and Rellich-Kondrachov imbedding theorems.

Theorem A.1.12. Let Q be a bounded open subset of R™ with Lipschitz boundary.
i) If 1 < p<mn, then
WEP(Q) C LYQ)  for every 1 < q < np/(n —p)

and the imbedding is compact for every 1 < ¢ < np/(n—p).

ii) If p=mn, then
WP (Q) C LUQ)  for every 1 < g < 400

and the tmbedding is compact.

iit) If p>n, then
Whr(Q) c C(Q)

and the tmbedding is compact.

Remark A.1.13.
a) The regularity of the boundary € in the theorem can be weakened (see, for example, [1]). Note
that if the space W1P(Q) is replaced by Wol’p(Q) , then no regularity of the boundary is required.
b) The compact imbedding can be read in the following way. Let
up, — u weakly in W1HP(Q).

CaseI : If 1 < p< n,then up — w strongly in L4(2), 1 < ¢ <np/(n—p);

Case IT : If p=n, then u, — wu strongly in L4(Q), 1 < ¢ < 4o0o;
Case IIT : If p > n, then up — wu strongly in L=°(Q).

Let us state two important inequalities.
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Theorem 1.14.
i) (Poincaré inequality) Let Q be a bounded open set and let 1 < p < +oo. Then there exists a
constant K > 0 such that

lullzry < K|lDullrsrn)

for every u € Wol’p(Q).
i1) (Poincaré-Wirtinger inequality) Let Q be a bounded open conver set and let 1 < p < 4+o0. Then

there exists a constant K > 0 such that
lu = Ma(u)l|Le) < K|[Dul|lLeomn)

Jor every w € WHP(Q).

Remark A.1.15. From the previous theorem it follows that || Du||pr(q;r») defines a norm on Wol’p(Q) ,
denoted by ||u||W1,p(Q), which is equivalent to the norm |Ju||w1.»(q) -
0

A.1.4. Extension and convergence lemmas for periodic functions

Let us start with the extension properties of periodic functions (see [45] Annexe 2). Let Y =10, 1[”
be the unit cube in R™ and let 1 < p < +00. By Wul’p(Y) we denote the subset of W1P(Y) of all the
functions u with mean value zero which have the same trace on the opposite faces of Y. In the case p = 2
we use the notation Hﬁl’z(Y).

Lemma A.1.16. Let f € Wul’p(Y). Then [ can be extended by periodicity to an element of VVli’p(R”).

C

Lemma A.1.17. Let g € LYY ;R"™) such that fy(g,Dv) =0 for every v € Wulyp(Y), Then g can
be extended by periodicity to an element of Ll (R™;R™), still denoted by g such that —divg = 0 in
D'(R™).

Let us conclude this section with a result for the weak convergence on LP spaces which has been
used frequently in the previous chapters. For a proof of it we refer to [45] Annexe 2, [21] Chapter 2,
Theorem 1.5.

Theorem A.1.18. Let f € LP(Y). Then f can be extended by periodicity to a function (still denoted by

[ ) belonging to LV (R™). Moreover, if (¢) is a sequence of positive real numbers converging to 0 and

() = f(%), then
fn = M(f) = %/Yf(y) dy weakly in LfOC(R")

if 1 < p<4oo, and
fn = M(f) in L®(R") weak*

if p=+4o0.

It is clear that the above results still hold for Y not necessarily the unit cube in R” but a paral-

lelogram of the type described in Section 1.



An Introduction to Homogenization and G-convergence 43

Remark A.1.19. Let us point out some features of the weak convergence. To this aim, let us consider
Y =10,2n[ and f(z) =sin 2. Let (¢3) be a sequence of positive numbers converging to 0. By Theorem
A.1.18 we have that fn(z) = f(%) converges to 0 in L°(Y) weak* (hence weakly in L*(Y)). In

particular,
27

1 27
fa(z)de — —/ sin ydy =0,
0 27 Jo

i.e., the mean values of f;, converges to 0. On the other hand, we have that (f) does not converge a.e.
on Y. Furthermore,
27 T
(A.1.1) [ :/ sin?(—)dx — (l/ sinydy)2r =7 # 0,
0 €h m™Jo
which shows that we do not have convergence of (f;) to f in the strong topology of L*(Y).

This example shows also another mathematical difficulty one meets by handling with weak conver-
gent sequences. More precisely, if two sequences and their product converge in the weak topology, the
limit of the product ist not equal, in general, to the product of the limits. Indeed, (A.1.1) proves that
J? = fu X fn does not converge weakly in L?(Y) to 0.

A.2. A Compensated Compactness Lemma

noindent The next lemma, which has been used frequently in the previous chapters, helps to over-

come the difficulties present by passing to the limit in products of only weakly convergent sequences.

Lemma A.2.1. Let 1 < p < +oo. Let (up) be a sequence converging to u weakly in WH?(Q), and let
(gn) be a sequence in L1(;R™) converging weakly to g in LY(Q; R™). Moreover assume that (—div gp)
converges to —div g strongly in W=14(Q). Then

/(gh,Duh)godl‘ — /(g,Du)gpdm
2 Q

for every ¢ € CF*(Q).

Proof. The lemma is a simple case of compensated compactness (see ([34], [35], [49]). Tt can be proved by
observing that

/(gh,Duh)go de =< —div gg, upp > —/ unp (gn, D) de
0 0

for every ¢ € C3°(Q). U

Note that (g, Dup) is the product of two sequences which converge only in the weak topology, and
that by passing to the limit we get the product of the limits. This fact is known as the phenomenon of
“compensated compactness”.

A.3. Abstract existence theorems
A.3.1. Lax-Milgram Lemma

Let H be a Hilbert space. A bilinear form a on H is called continuous (or bounded) if there exists a

positive constant K such that

la(u,v)] < K

z||||v]| for every u, v H
and coercive if there exists a positive constant a such that
alu,u) > a|ul)? for every u € H.

A particular example of continuous, coercive bilinear form is the scalar product of H itself.
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Lemma A.3.1. Let a be a continuous, coercive bilinear form on a Hilbert space H. Then for every

bounded linear functional f in H* | there exists a unique element u € H such that

a(u,v) = {f,v) for every v € H .

For a proof of this classical lemma we refer to [16], [29].
A.3.2. Maximal monotone operators

Let X be a Banach space and X* its dual space. Let A be a single-valued operator from D(A) to
X*, where D(A) is a linear subspace of X and is called the domain of A. The range R(A) of A is the
set of all points f of X* such that there exists # € D(A) with Az = f. Then

a) A is said to be monotone if
(Axy — Azg, 21 —x2) > 0 for every x1, x2 € D(A).
b) A is said to be strictly monotone if for every 1, x2 € D(A)
(Azy — Ao, 21 —22) =0 implies x7 = 2
c) A is said to be mazimal monotone if for every pair [z,y] € X x X* such that
(y— A, e =& >0 for every £ € D(A)
it follows that y = Ax.
d) A is said to be hemicontinuous if
lim A(x + ty) = Az weakly in X*
t—0
for any « € D(A) and y € X such that z +ty € D(A) for 0 <t < 1.

Theorem A.3.2. Let X be a Banach space and let A : X — X* be everywhere defined (i.e., D(A) = X ),
monotone and hemicontinuous. Then A is maximal monotone. In addition, if X 1is reflexive and A 1is

coercive, 1.e.,
A
lim A58 _
llzll=oo {|]]
then R(A) = X~

Proof. If X is a Hilbert space the proof of the previous theorem can be found in [15]. For the general
case see [38] Chapter 111, Corollary 2.3 and Theorem 2.10, or [30] Chapter 2, Theorem 2.1. U
A.4. Proof of Proposition 7.7 and of Proposition 7.8

Proof of Proposition 7.7. Since F' is separable, there exists a countable dense subset X of F'. By the
assumptions on 7" and G and by using a diagonalization argument there exists a subsequence (Tg(h)) of
(T") such that for every x € X, (T°"z) converges weakly to a limit in G'. Let us denote this limit by
T,

Now, given f € I' and ¢g* € G*, by approximating f by « € X one proves easily that the sequence
adlrs 9*)a,G+) 1s a Cauchy sequence in R. Let us denote by (Tf, ¢*) its limit. The linearity of 77 is

immediate; by taking into account the weak lower semicontinuity of the norm and assumption (ii) we get
17 flle = || lim 79% flle < liminf[| 77" fllg < ellfll6 -
h—o00 h—co

Hence TY € L(F;G). The proof of Proposition 7.7 is then accomplished. ]
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Proof of Proposition 7.8. Since (i) holds, we can define the bilinear form aj : V x V= R by
an(u,v) = (T"u, v)

for every u, v € V. By the hypotheses (ii) and (iii) it follows immediately that ap is continuous and
coercive. Hence, by the Lax-Milgram lemma for every f € V* there exists a unique function u € V' such
that

ap(u,v) = (f,v) for every v € V.

It turns out that the operators T are invertible and

1
T~ fllv = llullv < —IIf]

Vo*

for every f € V*; thus ||(Th)_1||£(v;v*) < % By Proposition 7.7 there exist a subsequence o(h) of h

and an operator S € L(V*; V) such that for every f e V*
(17U =f —~ Sf  weaklyin V.

We get
(TN v = (@) T T (T e >

o(h) s — «
> al|(T7") 7 > @Ilflzv»

Hence, for every f e V*

2
Vo

(SF, Dvye > ;‘—2||f|

This proves that S is coercive. This fact together with the property that S € £L(V*;V) ensures that S is
invertible. Let us denote by T° € £(V;V*) its inverse. Note that for every v € V we have

«
@HT%VV* < (ST, T vy < (0, T%0)vye < [lllv [Ty~

We conclude that )

70 vy < .
Il ||£(V,V ) =

On the other hand, we have for every f € V*
ol (T7W) TR < (7@ () T v ey = (£ (7)Y T ve v
by taking the weak lower semicontinuity of the norm in V' into account we obtain for every f € V*
allSHIV < (FShvey.
By taking in particular f = T% we conclude that
allolli < (T, vy v

for every v € V', which concludes the proof of Proposition 7.8. U
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