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FOREWORD TO PROCEEDINGS OF EQUADIFF 15

The Conference on Differential Equations and Their Applications — abbreviated
as Equadiff — is one of the oldest active series of mathematical conferences in
the world. The tradition of the Czechoslovak Equadiff dates back to 1962 when
Equadiff 1 took place in Prague. The subsequent Czechoslovak Equadiff conferences
are held since then periodically in Prague, Bratislava, and Brno every four years
(with few exceptions). The Western Equadiff conferences are organized in various
cities in Western Europe, starting in Marseille in 1970 and with the last meeting
in Leiden in 2019.

The last Equadiff was held in Brno in summer 2022 as the 15th conference
within the Czechoslovak Equadiff series, and hence it bears the name Equadiff 15.
The conference was rescheduled to the year 2022 from the original date in July
2021 due to an unstable pandemic situation in the world. The proceedings from
all previous Czechoslovak Equadiff conferences are available via the Czech Digital
Mathematics Library at

https://dml.cz/handle/10338.dmlcz/700001.

The conference Equadiff 15 was organized by joint efforts of the Faculty of
Science of Masaryk University (and its Department of Mathematics and Statistics)
with the Faculty of Civil Engineering of Brno University of Technology, the Institute
of Mathematics of the Czech Academy of Sciences, and the Brno branch of The
Union of Czech Mathematicians and Physicists. The conference took place at the
campus of the Faculty of Economics and Administration of Masaryk University
from July 11 till July 15, 2022. More than 250 participants from 37 countries from
all over the world attended the 241 talks of the conference, including 6 plenary
talks, 17 invited talks, 124 talks in 33 organized minisymposia, 75 contributed
talks, and 19 posters.

The proceedings of Equadiff 15 cover the theory of differential equations in
a broad sense, including their theoretical aspects, numerical methods, and appli-
cations. The proceedings contain 29 scientific articles written by participants of
Equadiff 15. The papers are divided into three sections according to the program
of the conference:

— ordinary differential equations (15 papers),

— partial differential equations (9 papers),

— numerical analysis and applications (5 papers).

FEach manuscript underwent a rigorous refereeing process to ensure its scientific
quality. This issue contains the contributions from section Partial differential
equations.
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We would like to take this opportunity to express our special thanks to all
the participants for their active contributions to the success of the Equadiff 15
conference. Our gratitude and appreciation belong to the members of the Scientific
Committee who ensured the high standards of the scientific activities of the
conference, to the organizers and supporting PhD students for their efforts towards
the realization of the conference, to the administration of the Faculty of Economics
and Administration of Masaryk University for providing the venue for the conference
and for their organizational support, to the management and employees of the
Accommodation and Catering Services of Masaryk University for their help with the
organization and realization of the catering during the conference, to the workers of
the Botanical Garden of the Faculty of Science of Masaryk University for providing
the flower decoration, and to the director of the Department of Mathematics and
Statistics of the Faculty of Science of Masaryk University for financial support. We
also thank to Ilona LukeSova from the Editorial Office of Archivum Mathematicum
for her extensive editorial work on these proceedings.
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A PRIORI BOUNDS FOR POSITIVE RADIAL SOLUTIONS
OF QUASILINEAR EQUATIONS OF LANE-EMDEN TYPE

SOOHYUN BAE

ABSTRACT. We consider the quasilinear equation Apu + K (|z|)u? = 0, and
present the proof of the local existence of positive radial solutions near 0 under
suitable conditions on K. Moreover, we provide a priori estimates of positive
radial solutions near co when r—¢K () for £ > —p is bounded near co.

1. INTRODUCTION

We consider the equation
(1.1) Apu+ K(|z))u? =0,

where Apu = div(|VulP™2Vu), n > p > 1 and ¢ > p — 1. Let r = |z| and

2 (r) = u,(r). Then, the radial version of (1.1) is

(1.2) =, P2, + K (r)u? = 0.

For p = 2, the basic assumption of K for local solutions is (K):

(i) K(r)>0,#0; K(r) is continuous on (0, 00);

(i) J,7K(r)dr < oo, ie., rK(r) is integrable near 0.
Under condition (K), (1.2) with p = 2 and «(0) = @ > 0, has a unique positive
solution u, € C%(0,¢) N C[0,¢) for small € > 0. In order to obtain local solutions
(1.2) near 0, we assume (KP): (i) of (K), and for r > 0 small,

T t

/ t;j(/ snflK(s)ds)ﬁdt < 0.
0 0

For p = 2, this integrability is (i) of (K). If K (r) = 7!, then it is easy to see that

(KP) holds for I > —p. As a typical example, the equation

(1.3) Apu+ |z|'u? =0

possesses a local radial solution @, with %, (0) = « for each a > 0, and has the
scaling invariance:

(1.4) TUa(r) = oty (a7r)

2020 Mathematics Subject Classification: primary 35J92; secondary 35B45.

Key words and phrases: quasilinear equation, positive solution, a priori bound.
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ptl

with m = . Moreover, (1.3) has a singular solution which is invariant under

the scalingqi_rip(_ll.)él), the so-called self-similar solution. That is,
U(z) = Llx|™™,
where L is defined by
(1.5) L=L(n,p,q,) = [m" " (n— 1~ (m+1)(p—1))]70=7 .

E=D+) pocause

n

n—1—(m+1)(p—1) > 0. Then, we observe the asymptotic self-similar behavior.

This singular solution can be defined for [ > —p and q >

Theorem 1.1. Letn >p > 1 and q¢ > % with 1 > —p. If r ' K(r) — 1
as r — 00, then any positive solution u of (1.2) near co satisfies one of the two
asymptotic behavior: either

(1.6) liminf r™u(r) < L < limsupr™u(r) < co

r—oo r—00
with L = L(n,p,q,1) given by (1.5) or r(»=P)/P=Dy(r) — C >0 as r — oo.
Moreover, (1.6) can be the asymptotic self-similarity

lim r™u(r) = L.

r—00

In a forthcoming paper, we study entire solutions of (1.2) with this asymptotic
behavior in a supercritical range.

1.1. Lower bound. The p-Laplace equation has the radial form

—1
(1.7) (Jutr [P~ 2000} + g [P0, = 0,

where n > p > 1. Then, (1.7) possesses a solution |z|~¢ with § = 2=2. Let u be a
positive radial solution satisfying the quasilinear inequality
n—1

(1.8) 7’17"(7’"71|ur|p72u,«)r = (|ur|p72u,«)r + |ur\p72ur <0.

If w,.(ro) < 0 for some 19 > 0, then u,.(r) < 0 for r > rg. Hence, u is monotone

near co. Assume u, < 0 for r > ry with some ry > 1. Setting V(t) = r%u(r)

for t = logr > to = logry, we see that g(t) = OV (t) — V'(t) = v+ (—u,.(r)) =

n—1

r»=1 (—u,(r)) satisfies

%(9”*1(15)) = (n—=1)g" 7' (t) +r"[(~u,)* "], 2 0

for t > to. Hence, g is increasing for ¢ > to. Then, V satisfies that for ¢t > T > g,
V'(t) =0V (t) <V(T)—oV(T).
Suppose V/(T)) < 0. Setting ¢ = 0V (T') — V'(T), we have (e~%*V(t))’ < —ce™% and
c c

- c _nV'(T
V() < PTNWV(T) - 5) + 5 = e T>%+§.

Hence, V has a finite zero. Therefore, in order for u to be positive near oo, V must
be increasing and (r%u(r)), > 0 near oc. This is true obviously in the other case
that u,, > 0 near oo.
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Lemma 1.2. Let n > p > 1. If u is a positive radial solution satisfying (1.8) near
00, then r%u(r) is increasing.
Now, we classify positive solutions of (1.8) near co into two groups according to

their behaviors. If 77Ty converges to a positive constant at oo, then we call u a

fast decaying solution. Otherwise, u is a slowly decaying solution if = u(r) — oo
as r — oo.

1.2. Known results. One of Liouville’s theorems related to p-Laplace equation is
the nonexistence of nontrivial nonnegative solutions in WI%)’CP(R") NC(R™) to the
following quasilinear inequality

—Apu > clz|tul
with ¢ > 0 and [ > —p, when n > p > 1 and

L o= Dmt)
n—p
See [1, Theorem 3.3 (iii)]. For the existence of nontrivial solutions to
Apu+ul =0,

on R"” withn > p > 1 and ¢ > p—1, it is necessary and sufficient that ¢ >

[6]. On the other hand, (1.3) with g = ¢, := %‘:}pﬂ’l admits the one-parameter
family of positive solutions given by

n(p—1)+p
n—p

o

(1+&(am7a])

o (x) =

)
withé=¢,, = W and U, (0) = o > 0. A radial solution u(x) = u(|z|)
of (1.3) satisfies the equation

n—1

(1.9) (Jur [P0, + | [P, + rlu? = 0.

For [ > —p, (1.9) with u(0) = a > 0, has a unique positive solution u € C*(0,¢) N
C[0,¢) for small € > 0 such that |u,|P~?u, € C*[0,¢). If ¢ < g5, then every local
solution of (1.9) has a finite zero [2,5]. In the opposite case ¢ > g5, every local
solution of (1.9) is to be a slowly decaying solution [2,3,5].

2. LOCAL EXISTENCE

Let n>p> 1,1 > —pand q > p— 1. First, in order to prove the local existence
of positive radial solutions of (1.3), we consider the integral equation

T t
u(r) =a— / to=1 (/ s"‘“luq(s)ds)ﬁ dt
0 0

with o > 0.
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2.1. Integral representation. On a space
S={uel0,e]|0<u<a}
we study a nonlinear operator T from S to C[0, ¢] by
T(u)(r) = a — T3 (u)(r),
where N .
Ty (u)(r) = / t%(/ 8”_1'*'%’1((9)0[3)Plf1 dt .
For € > 0 small enough, T} sat?sﬁes thafc)

a _
@ )ﬁp 15% <a.

n+1 p+1 -

Hence, T'(S) C S. Minkowski’s inequality for p > 2 shows that for ui,us € S,

r . t q a
70~ Twn)| < [ 655 [ s T TP )7 e
0 0

—(p—1) T n t
< Alz41yqv§11L/mt;71{/15”‘l+lds)5%idtHuzgfu1H
p—1 0 0

r t
0<T < T / t%(/ s”_1+lds)ﬁdt <(
0 0

q a=-v, 1 1 p—1 p+t
= Lo ()P LBy — ).
p—1 n-+1 p+1
For 1 < p < 2, we observe that for uy,us € S,
r aCGop) oy t
1-n (¢ P— o
70 = Tan)| < [ 6578 S [ a2 [t ds)
0 pb— 0 0
q o=@y [T a7 —141 1
< ——a 1 te=1 ([ s"Mds) T dt |lug — uy|
p—1 0 0
g a=e=v, 1 1 p—1 p+t
-1 P (nJrl)‘"’lp+l€p*1||uz—ul||-
Now, we assume that
-1 q —e-n , 1
pp7+l max{(naJr Z)ﬁ, 5 z 1aq T (n - l)ﬁ}g% < min{e, 1}.

Then, T is a contraction mapping in S and thus T has a unique fixed point .
Generally, we consider the integral equation under condition (KP),

mmza—éniﬁ/zww«mm@$w%ﬁ.

0
Then, the integrability of (KP) shows in the same way the local existence of a
positive solution wu, with u,(0) = @ > 0 to (1.2). Then, it is easy to see that there
exists a sequence {r;} going to 0 such that

(2.1) i, 77 e () P2 (ry) = 0,

and u,(r) is decreasing as long as u remains positive. Moreover, u, is strictly
decreasing after K becomes positive.
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2.2. Fowler transform. Let n > p > 1 and ¢ > % with [ > —p. Set

m= . Fowler transform V(t) = r™u(r), t = logr, of a positive solution to
(1.2) satisfies

(2.2) (p—1)(mV = VP2V —mV') —&(mV = V)P L+ k() VIi=0,

where £ = n—1—(m+1)(p—1) = L:;I:l) with L given by (1.5), and k(t) = r 'K (r).

Furthermore, if —r™*1lu,(r) =mV — V' > 0, then (2.2) can be rewritten as

k(t)ve
" ’ N — 7
=D = mV) = (mV V') =~
and
k(t)ve
" / _

(p—1)V"+aV' —&mV = (mV — V2’

where a =n—1— (2m+ 1)(p — 1). Setting b = &m = L:;Zl) , we have
k(t)vae-t
That is,
1

(2.3) (p— V" +aV' — — Ly 4 k() Vi=0,

mi— (mV — V/)p—2

which holds as long as the local solution remains positive.

3. A PRIORI ESTIMATES

In order to obtain upper bounds, we argue similarly as in Lemma 2.16, Lemma
2.20, Theorem 2.25 in [4].

3.1. Upper bound. Let n > p > —/¢. If u is a positive solution satisfying the
inequality

(3.1) (r”fl \ur|p*2ur)r < —epn Tty

near oo for some ¢ > 0, then

,
(3.2) g P20 <0 ug (o) [P 2up (o) — c/ sy (s) ds
To

for r > rq, if rg is sufficiently large. Then, we may assume that u,(r9) < 0. Indeed,
if u,(r9) > 0, then

(,rnJrl n+€)

P2, < 7“8_1|u,.(7"0)|p72u,.(r0) —cul(rg) -

n—+/
as long as w,. is positive. Hence, u, is eventually negative. Therefore, (3.2) gives

pnt |t |p_2ur < —cul(r)—

~ ; (Tn-M _ rnJré)
n

0

and thus,
e —c r%
I
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for some c¢; > 0. Hence, we obtain

Cr~ o if
qa—(p— —
< T T
C(logr)"«G@-0 if {=—p
for some C' > 0. Combining the a priori estimates and Lemma 1.2, we have the
following assertion.

Theorem 3.1. Letn > p > —{ and q > WM

to (3.1) near oo satisfies that

. Then, every positive solution

n—p

__p+e _
Cir~ a=@=0 > y(r) > Cor™ »=1

for £ > —p and
Ci(logr) =50 > u(r) > Cyr™ 5%
for £ = —p.
In Theorem 3.1, we use the notation ¢ instead of [ to consider the case of £ = —p.

It is interesting to study the existence of positive entire solutions of (1.1) with the
logarithmic asymptotic behavior at co.

Lemma 3.2. Let g > %. Assume K (r) = O(r') at oo for some | > —p. If

u is a positive solution to (3.1) near co and u(r) = O(r
0o, then u(r) = O(r%) at co.

~™M=E) with some e >0 at

Proof. Integrating (1.2) over [r,00), we obtain

u(r) = /oo ti‘?(/ot K(s)ul(s)s"~ ! ds) 7T dt .
On the other hand, we have
/Ot K(s)ul(s)s" 1ds < C + C/lt gn—1ti=almte) gg
_ {C 4 onHlmamte) if p 4] £ g(mte),
C+Clogt it n+l=q(m+e).

If n+1 < q(m+e¢), we are done. If n +1 > g(m + ¢), then

C’r%—FCr%(logr)ﬁ if n+l=q(m+e),
u(r) < p=n ptl _ a(mte) .
Crr=1 +Crr—1_ »p1 if p+li<qgim+e)<n+l.
In case n + 1 = g(m + ¢), we replace ¢ by % —m — ¢ in the above arguments,

where ¢ > 0 is so small that § < % — m. Note that m < % iff ¢ > %ﬁ(zﬂ).

u(r - p=n el a(pl) g2 (m+e)
Crot +Crv 1 e-02" =07 if p4+l<qim—+e)<n+l.
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In case g(m +€) < n + 1, we iterate this process to obtain

LNl g (m+
P+ (pil)z_q (m+e)

u(r) < Crt 4 CprT Zui=o (»=1)7

= Crit 4 o)

for any positive integer j. Since ¢ > p — 1, we reach the conclusion after a finite
number of iterations. O

Lemma 3.3. Let ¢ > 2000 fgoume K(r) = 0(r') at 0o for some | > —p. If

n—p

u(r) = o(r~™) at oo, then (r"u(r)), < 0 near co.

Proof. Let V(t) = r"™u(r), t = logr. Then, V satisfies (2.3). Suppose V'(T') =0
for some T near oo and k(t)V2~P=1 () < mP~2b for t € [T, 00). Then, V"'(T) > 0
and V(t) is strictly increasing near T but for ¢ > T'. Since V' — 0 at oo, there exists
Ty > T such that V'(Ty) = 0 and

1 1

PGy

V'(Ty) KTV =)V (T1) <0,

a contradiction. O
Theorem 3.4. Let ¢ > %_(ZH). Assume K (r) = O(r') at co for some | > —p.
If u(r) = o(r=™) at oo, then u(r) = O(rv—r) at co.
Proof. Let ¢(r) = r™u(r). Then, ¢ satisfies

a |1 b k

: 1+ —)—¢r — 1=0.
@rr + (1 + - 1), er o= 02 T Do — 1o
For € > 0, define the elliptic operator
- p—2.z- Vo La—(=1) @
,ngo—A(p—[Qm—&-(n—l)pil] |’I“2 -m mp—1 _E>Wa
where L:::l) =n—1—(m+1)(p—1). It follows from Lemma 3.3 that for any

€ > 0, there exists R, > 0 such that

© ket kpt=w=1) o
L.o=me= — > - ) >0
P = Mme (p— 1)r2(mp — ro,)P=2 — (me (p—1)mpr=2"72 =
in R"\Bpg_(0). For 0 <e <n—1—(m+1)(p—1), let n.(x) = |z|?s with o, being

q—(p—1)
L _8) = 07

the negative root of c(c — 1)+ (n—1—2m — (n — l)z%f)a —m(
ie.,

mp—1

1 —9
=3 _(n_z_gm_(n_n;’j)_\/ﬁ :

where D = (n—1—2m— (n—1)2=2)2 4 dm( L2 —¢). Setting C. = ¢(R.)R- 7",

we see that L£.(¢ — Cen:) > 0 in R"\Bg_(0) and ¢(R.) = Cone(R:), ¢ — Cene — 0

as r — oo. Then, the maximum principle implies that ¢ — C.n. < 0 in R™\Bg_(0).

Hence, ¢(r) < C.n.(r) at co. Then, Lemma 3.2 implies the conclusion. O
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Proof of Theorem 1.1. When k(t) = r'K(r) — 1 as t = logr — +o0, it
follows from Theorem 3.1 and (2.3) that slowly decaying solutions satisfy
liminf r™u(r) < L < limsup r™u(r) < co.

Indeed, at every local minimum (maximum) point of V' (t) = r™u(r), V satisfies

1 e k(t)

= ey > (<)— 2y,

mp—2 > (<) (mV)p—2

If V is monotonically increasing near +oo, then it is easy to see that V — L as
t — 400 by (2.3). If V' is monotonically decreasing and V' — 0, then it follows

from Lemma 1.2 and Theorem 3.4 that r»—1 u(r) — C for some C' > 0. O
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LARGE TIME BEHAVIOR IN A QUASILINEAR
PARABOLIC-PARABOLIC-ELLIPTIC
ATTRACTION-REPULSION CHEMOTAXIS SYSTEM

YuTARO CHIYO

ABSTRACT. This paper deals with a quasilinear parabolic-parabolic-elliptic
attraction-repulsion chemotaxis system. Boundedness, stabilization and blow-up
in this system of the fully parabolic and parabolic-elliptic-elliptic versions
have already been proved. The purpose of this paper is to derive boundedness
and stabilization in the parabolic-parabolic-elliptic version.

1. INTRODUCTION AND MAIN RESULT

In this paper we consider the quasilinear attraction-repulsion chemotaxis system

u =V - ((u+1)""1Vu — yu(u+ 1)P"2Vo + Eu(u + 1)172Vuw) ,

=Av+au— fv,
(L.1) 0=Aw+vyu—dw,
(Vu-v)|aa = (Vo - v)]|aa = (Vw - v)|sq =0,

u(z,0) = uo(z), v(z,0) = vo(x)

in a bounded domain @ C R™ (n € N) with smooth boundary 9. Here m, p, ¢ > 1,
X, &, a, B, v, 6 > 0 are constants, v is the outward normal vector to 952,

(1.2) up € C°(Q), wy>01in Q and wuy #0,
(1.3) vo € WH(Q) for some @ >n, vy >0 inQ and wvy #0.

The model (1.1) was proposed by [12] to describe the aggregation of microglial cells
in Alzheimer’s disease. Also, u, v and w represent the cell density, concentrations
of attractive and repulsive chemical substances; o and -y idealize the rates at which
the cell produces substances; 3 and ¢ represent the rates at which substances are
transformed into another ones which do not involve in the movement of the cell.
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Let us overview previous results on the attraction-repulsion chemotaxis system

uy =V - (Vu— xuVo + &uVw) ,
(1.4) TUs = Av + au — fu,
Twy = Aw + yu — dw

where x, &, a, 8, 7, 6 > 0 are constants and 7 € {0,1}. This system has been
investigated in several studies. For instance, in the case that 7 = 1 boundedness
(including global existence) was studied in [5], finite-time blow-up (blow-up for
short) was analyzed in [9] and stabilization was studied in [11]. Also, in the simplified
case that 7 = 0 there are more precise studies. Indeed, blow-up with logistic source
was discussed in [2] and stabilization was investigated in [10,13]. On the other
hand, as to the quasilinear version, such as (1.1), of the above system (1.4) with
7 = 0, there are several studies. Indeed, boundedness and blow-up were classified
by the size of p, ¢ in [4] and stabilization was obtained in [1,3].

In summary, boundedness, stabilization and blow-up in the attraction-repulsion
system (1.4) have been well studied in the fully parabolic case (7 = 1) and in the
parabolic-elliptic-elliptic case (7 = 0). However, the quasilinear parabolic-parabolic-
-elliptic attraction-repulsion chemotaxis system has not been analyzed. The purpose
of this paper is to derive boundedness and stabilization in (1.1).

The main result of this paper reads as follows.

Theorem 1.1. Let n € N. Let m, p > 1 fulfill p — m € [0,1] when n = 1,
p—m € [0,2] when n > 2 and let ¢ > 1. Assume that ug,vo satisfy (1.2), (1.3).
Then there exists a unique triplet (u,v,w) which solves (1.1) in the classical sense
and is bounded, that is,

lu(-, t)l o) < C

for all t > 0 with some C > 0 in the cases that p —m € [0,1) for n =1 and that
p—m €0, %) for n > 2. Also, there exists A\g > 0 such that if
(1.5) luollzr (o) < Ao
only in the cases that p —m =1 for n =1 and that p —m = % for n > 2, then the
same conclusion on boundedness holds. Moreover, assume further that ug satisfies

1
(1.6) Xlluollpria) < 7

@ Clpmy
where C,_yy > 0 is a constant appearing in the Poincaré-Sobolev inequality (see
(2.14)). Then the bounded solution (u,v,w) has the property that
@

(1.7) (U(‘,t)av('at)»w(wt))ﬁ(77075170,%170) in [L=(Q) ast— oo,

where g := ﬁ Jo uo-

Remark 1.2. We need the condition (1.5) only to assert boundedness.
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2. PrOOF OF THEOREM 1.1
We first give a result on local existence in (1.1).

Lemma 2.1. Let m,p,q>1, x,&,a,8,7,8 > 0. Then for all ug, vy satisfying the
conditions (1.2), (1.3) there exists Trax € (0,00] such that (1.1) admits a unique
classical solution (u,v,w) such that u € C(Q x [0, Trax)) N C%HQ x (0, Trnax)),
v, w € CO[0, Tmax); WH2(2)) N C2L(Q x (0, Tinax)). Moreover, if Tmax < o0, then
ime 1, ([0 )| Lo () = 0.
Proof. Let T € (0,1], M := |lug| p=(q) + 1 and N := |lvg|lyw1.6(q). We introduce
theset S:={p € X |0< p < M in Q x [0,T]}, where X := C°(Q x [0,T)). Also,
we define ®(u) := u for u € S, where u is the solution of
u =V ((@+1)™ 'Vu— xa(a + 1)’ 2Vo + &u(u + 1) V) in Q x (0,7)

with (Vu - v)|sq = 0, u(z,0) = ug(x), where v and w are the solutions of

vy =Av+ au— fvin Q x (0,7)
with (Vv - v)|aq =0, v(z,0) = vo(z) and

0=Aw+~u—dwin Q x (0,T)

with (Vw - v)|aq = 0, respectively. Then, by an argument similar to that in [8,15],
we can verify that ® is a continuous and compact map of S into S. Therefore, from
the Schauder fixed point theorem and standard regularity theory for parabolic and
elliptic equations, we obtain local existence in (1.1). |

The first purpose of this section is to derive global existence and boundedness.
To achieve this, we obtain an L"-estimate for u with sufficiently large r.

Lemma 2.2. Let s € (0,Tiax). Let myp > 1 fulfillp — m € [0,1] when n = 1,
p—m € [0, %} when n > 2 and let ¢ > 1. Let ug,vo satisfy (1.2), (1.3). Then there
exist ro > 1 and Ao > 0 such that if ug satisfies ||ug||z1(q) < Ao only in the cases
that p—m =1 forn =1 and that p—m = 2 for n > 2, then for all r > r,

n

(2.1) sup  [Ju(+,1)[|pr o) < K
t€(s,Tmax)

with some K, > 0.

Proof. Let s € (0, Tmax) and 7 > 1. By the first equation of (1.1) and integration
by parts, we have

1d

2.2 —— |, ) = — D™ V- Va' !
(22) SOl == [ (w17 Va T

+ X/ u(u+1)P~2Vo - Vu' !
Q

75/ w(u +1)12Vw - Vo !
Q
=: [1(-,t) + Lz (-, t) + Is(-, 1)
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for all ¢ € (8, Tax)- This corresponds to [6, (28) with D(s) = s™~1, S(s) = sP~ 1,
e = 1] with additional term I3, but we use [4, (3.13) and (3.16)] to derive

(2.3) I3(-1) < m<25/ﬂu”q2w+5cl/ﬂw —7/9u’”+q*1>

(G s o [

-

20cy +c3) =: ¢
r+q— ( 3) 4

for all t € (s, Tmax) With some ¢y, ¢g, c3 > 0. Thus, combining (2.3) with (2.2), we
can observe from [6, p. 223, lines 12 and 13| that there exist r1, 72 > 1 such that

24 Lol

L7 (@)

r+m—1

s CceT 1
< —[lul )0y + (esr) ™" = A mp o) [V 27 (5 8)[72(0

+p—1
+ C7||Av('7 t)Hzrfpfl(Q) + 08”Av(.’ t)”?il(sz) T

for all ¢ € (8, Tiax) and all 7 > max{5(p —m) —p+ 1, 5(2 —m) — 1,71,72} with
some cs, Cg, €7, Cs, Cg > 0, where A(r,m,p,ug) > 0 is a constant defined as

% if p—mel0,1) (n=1),
p—mel0,2) (n>2),
A(r,m,p, uO) = r(r— c11(r . "
% — c1o7||luol| (Q;_p 2 ifp—m=1(n=1)

1 -, . .
with ¢19, c11 > 0, where the value —010T||U0||2111 (Sg;_p ) in the critical case is derived

from [6, p. 222, line 4]. Then, from an argument parallel to that in the derivation
of [6, (38)], the differential inequality (2.4) implies that

lu(, Ol zr ) < llul, )@
+ [(057’)6” + cg + (crarCyp e 4 (0141"01’\"2;{1)61”}
T —1 —1 T T
+C77"CM-§) ||AU('75)||Z-K):)—1(Q + csrC +1||AU( )”Ltil(g)

for all t € (s, Timax) and all 7 > max{5(p —m) —p+1,5(2 —m) — 1,71, 72} with

o)t

. . t _o=t
some CyRr, €12, €13, C14, C15 > 0 via estimates for fs |Aem=Tv(-, o)} 40" 1(9)

and fst ||Ae%v(~, o)| Eﬂl(ﬂ) do by the maximal Sobolev regularity ([6, Lemma 2.1])

and the Young inequality. More precisely, we estimate these two terms as

t —t
/ 1A 0, 0)]|%, gy do < c16rCoRlIAV(, )%, o

r4+m—1

t
_ 1 C18T
+/ ¢ t[zA(r,myp,uo)IIVu T (D)Fag0) + (1 Cii)™ }da
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with 6, € {r+p— 1,7 + 1} and c¢i6,c17,c18 > 0. Therefore, by following an
argument similar to that in [6] and taking ||uo| (o) sufficiently small such that
A(r,m,p,up) > 0 only in the cases that p —m =1 for n = 1 and that p —m = 2

3

for n > 2, we arrive at (2.1). O

Proof of Theorem 1.1 (Boundedness). Taking r = r* > 1 in Lemma 2.2 suf-
ficiently large such that r* fulfills the assumption of [14, Lemma A.1], we have
SUDye (0, Tynay) 1405 )| Lo () < 00, Which means that Tiax = 0o by the extensibility
criterion, and boundedness holds. (Il

The second purpose of this section is to prove stabilization. To this end, we
introduce the function

S [ea 1
P(s ::/ / ————dndo, s2>0,
(s) 1 J1on(n+1)p=2

where p > 1 is a constant appearing in the attraction term in (1.1). In order to
obtain an energy inequality we first calculate and estimate % fQ D(u).

Lemma 2.3. The first component u satisfies that

d 1 m—p+1
(2.5) — | ®(u) +/ %‘VUP < X/ Vu- Vo
dt Jo Q u Q
for allt > 0.
Proof. We see from the first equation in (1.1) and the identity " (u) = W
as well as straightforward calculations that
d 1)m-p+l
(2.6) — [ ®(u) = —/ MWUP +X/ Vu - Vo
dt Q Q u Q

—f/g(u—f— 1)7PVu - Vw

for all ¢ > 0. Here we can estimate the third term on the right-hand side by zero.
Indeed, we rewrite the third equation in (1.1) as

(2.7) OzA(w—i—%)—i—w(u—&-l)—é(w—&-%)7

and thereby we invoke integration by parts to obtain

(2.8) I:= —f/ﬂ(u +1)47PVu - Vw

- e )
N q—i% /Q(u +Hrr (w + %) - q_iﬁ /Q(u 4 1)aPH2,

Moreover, applying the Holder inequality to (2.8) and noticing that (2.7) yields

[wtn+3 < Lful,6) + Ulza-rr20)

Lq*p+2(Q)
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for all ¢ > 0, we obtain

€0 +1
I'< m”“( t) + U7 ez

(e +

<0,

which along with (2.6) implies that (2.5) holds. O
In order to state the next lemma we define the function

Vix,t) = v(z,t)

= Do) Ui
La-p+2(0) LECUAE RERT

~ Y forzeQ, t>0.

B
Lemma 2.4. The first component u satisfies that for all t > 0,

d X 2 XE/ 2
(2.9) dt[/g@(u)+2a/ﬂ|v1/\ + X Qv}
1m—p+1 2
+/7(“+) |VU|2+X—5/|VV|2+ﬁ/V2+5/Vt2
Q u a Jo @ Jo @ Jo
Sx/(u—%)2-
Q

Proof. Noting from the second equation in (1.1) that V; = AV + a(u — ug) — BV
and testing this equation by V; and V', we can see that

(2.10) jt[ /|VV|2 5/V2 /Vt2
——a [ Vu-vora |- -ap [ w-m)V
211) 2dt/v2 /|VV|2+5/V2—Q/ (u— )V

for all t > 0, respectively. Thus, multiplying (2.10) and (2.11) by X and %,
respectively, and adding them to (2.5), we obtain (2.9). O

We finally derive an energy inequality.
Lemma 2.5. Let m,p fulfillp—m € [0,1] whenn =1, p—m € [0, %] when n > 2
and let Ci,—pmy > 0 be a constant appearing in the Poincaré-Sobolev inequality (see
(2.14)). Then the first component u satisfies that

! —X}/Q(U—TO)QSO

(2.12) F(u,v) + |
Q

4
dt C(p—m) ”uO ”i:(nglz)

for allt > 0, where

Flu,v) = /Qq>(u+—/\vu|2+ ( ﬁ)2.

In particular, if ug meets (1.6), then

(2.13) / (u —1g)? < 00.
0
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Proof. We first see from the fact (u+ 1)™~P+! > 4™ ~P*+1 the mass conservation
lu(-, )| 1) = lJuollz1 (@) (t > 0) and the Poincaré-Sobolev inequality that

1 m—p+1 p—m+1
/(U+ ) |v |2 /|Vu‘p m+1)
Q

u = ol iy o||

(2.14) > i _ /Sz(u_%)z

~ Cpmmylluolli(o

for all ¢ > 0, which along with (2.9) implies that

d 1 __\2 —\2
pn QF(u,v)—I— — /Q(u—uo) SX/Q(U—UO)

Cip—my luollZr (o)

for all ¢ > 0, which entails (2.12). Also, integrating (2.12) over (0,t), using the
positivity of F' and (1.6), and taking the limit ¢ — oo, we derive (2.13). O

We are now in a position to complete the proof of Theorem 1.1.
Proof of Theorem 1.1 (Stabilization). We first derive L>°-convergence of u. Since

the first component u is bounded in time, we see from parabolic regularity theory
([7]) that there exist o € (0,1) and ¢; > 0 such that

(215) ||u||C2+U’1+%(ﬁX[1,OO)) g C1 )

which implies that the function ¢ — ||u(-,t) — ]| (@) is uniformly continuous in
[0, 00). Hence, in light of time integrability of ||u(-,t) —1TO||2LQ(Q) (see (2.13)), we infer
that |lu(-,t) — ol £2(0) — 0 as t — oco. Also, employing the Gagliardo-Nirenberg
inequality, we can find ¢ > 0 such that

(2.16) [u(t) = Wl () < e2llult) = Tl w g llul- t) uOHEz*fQ

Noting from the estimate (2.15) that ||u(-,t) — Uo|lw1.~Q) < c3 1= c1 + Up, we
derive from L2-convergence of u and the estimate (2.16) that

|u(-,t) =gl pee() — 0 ast— oo.

We next show L>°-convergences of v and w. We put U(z, t) := u(x,t)—Tug, V(z,t) ==
v(z,t) — Guo and W(z,t) := w(z,t) — Fuo for x € Q, t > 0. Then the second
equation and boundary condition in (1.1) yield

Vi=AV +aU -5V, (VV-v)lga =0.

Recalling that (e'®);s¢ acts as a contraction on L>(£), we have that for all ¢ > 0,

t
V(o) < eftﬂ”@mv('ao)ﬂmo(m + CV/O ef(tfs)ﬁH@(tfs)AU(',S)HLM(Q) ds

t t
2
< e IV 0)r=(0 +Oé(/0 +/,, )e UL, 8) 10 ey ds.
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Also, using boundedness of U i.e. [|U(:, s)||L>~() < c3 (= c1 +7p) and the estimate
e (t=5)8 < =36 for s € [0, L], and for all € > 0, ||U(-, s)||p=(q) < € for s € [5,1]
with sufficiently large ¢ by L°-convergence of U, we see that

||V(,t)||Loo(Q) —0 ast— 0.

On the other hand, since 0 = AW +~U — W and (VW - v)|sq = 0, in view of the

maximum principle we see from L°°-convergence of U that
gl
W te=(@) < 5IUCDlee@) — 0 ast — 0.

Therefore we arrive at (1.7). O
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CRITICAL POINTS FOR REACTION-DIFFUSION SYSTEM
WITH ONE AND TWO UNILATERAL CONDITIONS

JAN EISNER AND JAN ZILAVY

ABSTRACT. We show the location of so called critical points, i.e., couples of dif-
fusion coefficients for which a non-trivial solution of a linear reaction-diffusion
system of activator-inhibitor type on an interval with Neumann boundary
conditions and with additional non-linear unilateral condition at one or two
points on the boundary and/or in the interior exists. Simultaneously, we show
the profile of such solutions.

1. INTRODUCTION

Let us consider a reaction-diffusion system
(1.1) up = ditge + f(u,v), v = dovge + g(u,v) in (0,)
with Neumann boundary conditions for u
(1.2) Uz (0) = u, (£) =0
and at first with Neumann boundary conditions also for v
(1.3) v, (0) = v, () =0.
Let us assume there is (U, V) a stationary and spatially constant solution to (1.1)
with (1.2), (1.3), in particular f(U.,V.) = ¢g(U., V..) = 0. We can assume without
loss of generality that the trivial solution (U.,V.) = (0,0) but keep in mind that in
application where u and v represent e.g. concentrations of two chemicals or of two

population species they are assumed to be positive.
We will allways assume the Jacobi matrix B = (b;;) of (f,g) at (U, V,) satisfies

(1.4) TrB <0 and detB>0.

Then it follows from Hurwitz criteria that the trivial solution (Ue, V.) is stable as
a solution to the corresponding ODE system without diffusion, i.e., for d; = dy = 0.
Finally, we will assume that

(1.5) b11 >0, biaba; <0, by <O0.
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Then the RD-system (1.1) is of an activator-inhibitor or a depletion-substrate type
if b1a > 0 or bay > 0, respectively. It is well known [7] that under (1.5) an effect
of Turing instability appears: Only for some diffusion coefficients (dy,d2) € Ri the
trivial solution (U,, V.) remains stable but becomes unstable for the rest of positive
diffusion coefficients. More precisely, there is a system of hyperbolas

(1.6) H, = {(d,d3) € R} : dy = (det B — k,d1baz)/(b21in — di1K2)},
where k, > 0 is a sequence of positive eigenvalues to Neumann BVP
Uz + k=0 on (0,£)

with (1.2). Let us remark that there is no Hy for kg = 0. Now, the domain of
stability Dg of the trivial solution is the set of couples (dy,ds) lying to the right
from all hyperbolas H,, and the domain of instability Dy is the set of (dy,ds) lying
to the left from at least one hyperbola.

In the rest of this paper we will study only stationary solutions of (1.1) and
consider only a linear ODE system

(17) dlu” + bi1u+ biov =0, dg’l}// + baru + bagv =0 in (0, é)

where the prime denotes the derivative w.r.t. to the variable = € (0, ¢). We will still
refer to (1.2) and/or (1.3) where u, = v’ and v, = v'.

It is easy to see that for any (di,ds) € R? the pair (0,0) is a solution to (1.7)
with (1.2), (1.3). Critical points of a given boundary value problem will be the set
of diffusion coefficients (d1, d2) € R for which a nontrivial (spatially nonconstant)
solution exists. It follows from [5] (cf. also Lemma 2.2 below) that the set of critical
points of the Neumann BVP (1.7), (1.2), (1.3) is just the system of hyperbolas (1.6).

We will describe and locate the set of critical points if we prescribe, in addition to
Neumann BCs, some unilateral condition(s) for the inhibitor v. More precisely, we
will describe in the following sections the sets of critical points for the BVPs (1.7)
with Neumann boudary conditions (1.2) for activator u and with several types of
unilateral conditions for v. Let us remark that we choose the simplest examples
in order to be at least partially analytically and numerically tractable. This is
the reason to consider only one dimensional space domain and only point-wise
unilateral obstacles. This method could be applied for the higher dimensional
domain only of a very special form (e.g. a rectangle with unilateral conditions on
(a part of) one edge) but we could obtain only a subset of possible critial points
only because we can not analytically express all non-trivial solutions of a given
unilateral BVP.

Let us finally remark that even the system (1.7) is linear, the unilateral condi-
tions break the linearity, the BVP remains only positively homogeneous: only
a non-negative multiple of a solution is also a solution.

2. A UNILATERAL OBSTACLE FOR INHIBITOR

We will start with one point-wise unilateral (one-sided) obstacle.
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2.1. A unilateral obstacle on the boundary. The simplest unilateral obstacle
is given by a Signorini condition prescribed at one boundary point, without loss of
generality at z = ¢

(2.1) v'(0) =0, v(0) >0, V' ()>0, v)(¥)=0.

The last three conditions allow v(¢) to be non-negative with a non-negative de-
rivative v’(£), but only one of them can be positive. If the value is positive, zero
Neumann condition must be fulfilled. This BC can be considered as a certain
regulation allowing the concentration to be above a prescribed value (here V, = 0)
and then the boundary is closed, there is no flux through this part of the boundary.
But if v(¢) decreases below this value, the boudary opens and the inhibitor income
from outside is large enough to stop the decrease of v(¢) below V. (v satisfies
Dirichlet BC in that case). In other words, the simple point of view is that v satifies
Signorini BC at x = ¢ if and only if it satisfies either Neumann BC with a proper
(non-negative) sign of v(¢) or Dirichlet BC with a proper (non-negative) sign of
v'(€). Of course, it can exceptionally happen that both v(¢) = v'(¢) = 0.

Looking for critical points of the BVP (1.7) with (1.2), (2.1), these considerations
allow us to decompose this unilateral and hence non-linear Neumann-Signorini
BVP onto two problems: on purely Neumann BVP (1.7), (1.2), (1.3) with a proper
sign of v(¢) and on Neumann-Dirichlet BVP (1.7), (1.2),

(2.2) v'(0) =0, v(l) =0
with a proper sign of v'(¥).
Lemma 2.1. Let (u,v) be a solution to one of linear BVPs (1.7), (1.2), (1.3)

or (1.7), (1.2), (2.2). Then (u,v) or (—u,—v) is a solution of the unilateral
BVP (1.7), (1.2), (2.1).

Proof. If (u,v) is a solution to a linear BVP then also (—u, —v) is a solution. Now
it is necessary to realize that in both BVPs we need to control a sign only of one
object. O

Lemma 2.2. The set of critical points Ky to the BVP (1.7), (1.2), (1.3) are just
the hyperbolas H,, from (1.6),

o0
KN:UHn.

n=1
The profiles of the corresponding non-trivial solutions for (di,ds) € H, are

un(x) = A(dglin — bgg) COS(TLI)/le y

(2.3) vp () = Acos(nz)
with arbitrary A € R.

Proof. The assertion follows e.g. from [5]. O

Characteristic equation corresponding to the system (1.7) is biquadratic

dydar® + (dabiy + diba)r? +det B =0
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and has the (possibly complex) roots +r; and +rs. We obtain for any (dy,ds) € R?s-
with the exception of two half-lines

(bi1dg + bagdy)? — 4d1dy det B =0
(where the upper one is a joint tangent to all hyperbolas H,,) a general solution
u(x) = Ae™® + Be "* 4 Ce™* + De 2%
v(z) = —(diu”(x) + br1u(x))/bio
with arbitrary A, B, C, D € R.
Let us define on (0, £) some auxiliary functions

(2.4)

Ci(z) ==en* 4 e M7, Sp(x) :=eM* —e 1T
Cy(x) := e 4 e "2 So(x) := em2® — e "2
and denote b b
Ry =r24+ 2L , Ry:=12 4
R G mm

Lemma 2.3. The set of critical points Kp to the BVP (1.7), (1.2), (2.2) are the
positive Toots of the complez-valued function

FD(dl, dg) = d1r1R251 (6)02(6) - dlrgRng(ﬁ)Cl (ﬁ) .
The profiles of the corresponding non-trivial solutions for d = (di,ds) € Kp are
u(z) = A(Cy(z) — Co(x)B(d)) ,
v(@) = —A(di(r{C1(x) — r3Ca(2)B(d)) + b11(C1(2) — Co(2)B(d))) /b2
with arbitrary A € R and B(d) = r2S52(¢)/(r151(¢)).
Proof. The function Fp corresponds to the determinant of the linear system of 4
equations for coefficients A, B, C, D from (2.4) derived by using BCs (1.2), (2.2).
Since these conditions are linear, a nontrivial quadruplet exists if and only if this

determinant is zero. The form (2.5) then follows from (2.4). See e.g. [3] or [6] for
details. g

(2.5)

Remark 2.4. Let us emphasize that the coefficients 1, ro and therefore also the
functions C;(z) and S;(x), ¢ = 1,2, and the numbers Ry, Ry and [ are in general
complex and depend on diffusion parameters (di,ds) € R?. The form (2.4) and
hence also (2.5) are written in a complex form, nevertheless one can rewrite them
to obtain a couple (u,v) of non-trivial real solutions to the corresponding BVP.

Theorem 2.5. The set of critical points Kg to the unilateral BVP (1.7), (1.2),
(2.1) is given by

oo
K¢=KyUKp =) H,U{(d1,ds) € R} : Fp(dy,dp) =0}
n=1
The profiles of the corresponding non-trivial solutions for (dy,ds) lying on some
H,, orin Kp are given by (2.3) or (2.5) with any A € R having the proper sign,
i.e. such that v(€) > 0 or v'(£) > 0, respectively.

Proof. The assertion follows from Lemmas 2.1, 2.2 and 2.3 and considerations
above. O
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2.2. A unilateral obstacle in the interior of the domain. Let us consider
our system (1.7) with (1.2), (1.3) and let us add for v a one-sided obstacle given
by a unilateral condition at z = x; € (0,¢) of the form

(2.6) v(z1) >0, V(z1—) >0 (214), ov(x1) (@ (21—) =0 (214)) =0.
It is clear that if (u,v) is a non-trivial solution to (1.7), (1.2), (1.3) then (u,v) or
(—u, —v) (or exceptionally both) satisfies also (2.6). Such pairs are the C2-smooth
solutions to the unilateral problem (1.7), (1.2), (1.3), (2.6) and hence Ky is one
part of the set of corresponding critical points.

The other type of solutions are those, for which the obstacle is ‘active’ and they
are broken in the derivative of v (we write one-sided derivatives in (2.6)). The
smoothness of activator u remains ‘full’, i.e. u € C[0,£] N C?(0,¢) but

v € C[0,4] N C?%(0,21) N C?*(xq,£)
and (1.7) separates to two systems, on (0,21) and on (x1,¥), and four conditions
connecting the left (ur,vr) and right (ug,vg) solutions appear from (2.6)
(2.7)  wup(xr) =ug(r), up(z1—)=uxr(x1+), vr(z1)=0, wvg(z)=0,
together with the proper sign of the jump of derivatives
(2.8) V' (z1—) >0 (214) .

Expressing general solution on (0, 1) and on (z1,¢) and using BCs (1.2), (1.3) and
conditions (2.7) we obtain a linear system for 8 coefficients Ay, By, Cr, Dy, and
AR, Br,Cgr, Dr. Determinant of the matrix corresponding to this linear system
is the desired function Fy,(di,ds), positive roots of which are critical points
corresponding to solutions satisfying v(z1) = 0 (they touch the obstacle) and
which can be (obstacle is not active) or are not (obstacle is active and breaks v)
C'-smooth on the whole domain (0, £).

Lemma 2.6 ([3]). The set of critical points K,, to the BVP (1.7) on (0,21) and
on (z1,0) with (1.2), (1.3), (2.7) are the roots of the complez-valued function

r Cqi(zx So(b—x Sa(x
Fyy (di,d2) = 72 (51(301) + 514 — fl)cl(lz(fi)l)) — B0y (1) (ci%elel)) + ciixii) :
The profiles of the corresponding non-trivial solutions for (dy,ds) € K, are

ur(z) = AL(C1(z) — p1(d)C2(x)) ,
(2.9) op(2) = a4, LI DIECUD) s (€10 Pr( @)t

bi2

on (0,21) and

ur(z) = ApB3(d)(C1(€ — x) — B2(d)C2 (€ — 2)),

(2'10) d1 T%Cl l*ib — P2 d T‘SCQ x bll C1 l—x)— 2 d Cg {—x
vr(z) = —ApBs(d) ( (£—z)—P2(d) ()21+2 (C1(£—2)—PB2(d)C2(f—x))
on (z1,0) with arbitrary A, € R and
RlCl(xl) RlCl(Ef:rl) Cl(arl)
dy =0T g gy = AT T gy = LT
61( ) R202(371) ﬂQ( ) R2C2(£_$1) 63( ) Cl(f_xl)

Proof. The expressions follow from [3, Section 5.5]. O
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Theorem 2.7. The set of critical points Uy, to the unilateral BVP (1.7), (1.2),
(1.3) and (2.6) is given by

le =Kxn UKml = U H,U {(dl,dg) S Ri_ : le(dl,dg) = O}
n=1
The profiles of the corresponding non-trivial solutions for (di,ds) lying on H,, or
in Ky, are given by (2.3) or by (2.9), (2.10), with any A or AL having the proper
sign, i.e. such that v(xz1) > 0 or (2.8) holds, respectively.

Proof. The assertion follows from the analogy of Lemma 2.1 together with Lem-
mas 2.2 and 2.6. O

3. TWO UNILATERAL OBSTACLES FOR INHIBITOR

3.1. Two obstacles from below. Let us focus now on the example of two
one-sided obstacles at * = z7 and at © = ¢ (both acting from below) for v,
i.e., we will consider the BVP (1.7), (1.2), (2.1) and (2.6). Two obstacles mean that
there is no analogy of Lemma 2.1. We can still decompose the task: the critical
points are such pairs (dy,ds) for which the corresponding solutions have no active
contact with obstacles or for which only one or even both obstacles are active. In
the last cas we have

Lemma 3.1. The set of critical points K¢ to the BVP (1.7) on (0,21) U (z1,¢)
with (1.2), (2.2), (2.7) are positive pairs (di,dz2) for which the algebraic linear
system

r1(Ar — Br) +12(Cr — Dr) =0,

Ri(Ar + Bgr) + R2(Cr+Dpr) =0,

Ry (AR€T1:C1 + BRe—ﬁﬂm) + RQ(CRBMQCI + DRe_’"”“) =0,

(3.1)
Ape™®1 4+ Brpe "1 + Cre™® + Dge 271 = AL01(131) ( — %) ,
T T —rix ToT —TroT1 T R
BL(Ape"i— Bre ") + Cpe™s —Dpe s = A Cy () (2 — &)

has a non-trivial solution (AL, Ar, Br,Cr, Dr). Then the nontrivial left and right
solutions (up,vy) and (ur,vr) of our BVP are given by (2.9) and (2.4) with this
Ay and (Ag, Bgr,Cr, DR), respectively.

Proof. We obtain (3.1) by using boundary and inner conditions (1.2), (2.2), (2.7)
for general solution (2.4) considered on (0,z1) and on (z1,¢). O

Theorem 3.2. The set of critical points Uy, to the unilateral BVP (1.7), (1.2),
(2.1) and (2.6) is given by

(3.2) Upe C(KNUK,, UKp UK, )

such that the profiles of the corresponding non-trivial solutions satisfy both (2.1)
and (2.6).

Remark 3.3. Nodal properties of the v-part of corresponding non-trivial solutions
are preserved along the individual branches of critical points only to purely Neumann
BVP (i.e. only along hyperbolas H,,). This is not true in general for the unilateral
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Fig. 1: Critical points Kg (H, for n = 1,2, 3,4, and violet Kp) for BVP (1.7), (1.2),
(2.1). Profile of solution (u,v) for (di,d2) = (0.913,2) € Kp on the horizontal branch
and for (di,d2) = (0.407,10) € Kp on the second violet branch.

BVPs. Therefore, it strongly depends on the location of 1 € (0,¢) which parts
of these branches are simultaneously critical points also for the 2-obstacles BVP.
Hence we can not characterize explicitely Uy, by the equality in (3.2).

Remark 3.4. Numerically it seems that the nodal properties of v are preserved
along a large part of the right-most branches (going to the right which seems to
be bounded in ds) of Kp, K,, as well as of K,,;. This boundedness perfectly fits
with the theoretical results for BVPs with unilateral conditions prescribed on the
boundary, see [1,2,4]. As far as (more precisely, as close as to the origin) we can
go with d = (di,d2) along the right-most branches while the profile of v satisfies
simultaneously sharp inequality in (2.8) and v(¢) > 0, such d belongs also to Uy, .

3.2. Two obstacles from opposite sides. Let us consider the similar BVP but
with obstacles acting from the opposite sides and without loss of generality take

(3.3) v(zy) <0, v(r1—) <V (x14), v(z)@W' (21—) =V (21+)) =0
instead of (2.6). We obtain an analogue of Theorem 3.2 with different subset U,
of Ky UK,, UKpU K, . Irrespectively to Remark 3.4, if d € Kp or d € K, lies

on the righ-most branch and close enough to the origin, v with proper sign of A or
AL, resp., satisfies both (3.3) and v(¢) > 0, hence such d € U, ,.

Remark 3.5. The second right-most branch of K,,, lies completely to the right
from all H,, i.e., in the domain of stability Dg of the trivial solution.

Let d € K,,¢ be from the second right-most branch. Let the corresponding v
satisfy (2.8). Then numerically we observe that this inequality is sharp. Moreover,
v'(€) > 0 (hence d € Uy, ¢) or v'(£) <0 (hence (—u, —v) satisfies (2.1) and (3.3), so
deU, ;) for d being sufficiently close to or far from, respectively, the origin.

4. EXAMPLES AND NUMERICAL RESULTS FOR GIVEN OBSTACLES

Let us consider unilateral BVP (1.7), (1.2), (2.1) with a matrix B = é :; )

The set of critical points Kg from Lemma 2.3 and Theorem 2.5 is visible on Fig. 1.
One can observe just one branch going to the right and being bounded in ds. This
branch are the only critical points from Kp and hence from Kg lying in Dg, i.e.
to the right from all hyperbolas H,,. The other branches belong to Dy .
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Fig. 2: Critical points K, (in violet)

o

Fig. 3: Critical points K;,, for BVP
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x

for BVP (1.7), (1.2), (1.3), (2.6) with 21 = 0.67.
Profile of solution u in red and v in green for (di,d2) = (0.6,0.944) € K, on the
horizontal branch and for (d;,d2) = (0.218,3.52) € K,, on the second violet branch.

2 25 3 o 05 1 15 2 25 3
x

o

U0, V)
u(x), v(x)

0 05 1 15 2 25 3
x

(1.7), (1.2), (2.1), (2.6) with z, = 0.6
Profile of solution w in red and v in green for (di,d2) = (0.4,0.286) € K, on the
horizontal branch and for (d;,d2) = (0.251,2.7) € K, on the second violet branch.
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STABILIZATION IN DEGENERATE PARABOLIC EQUATIONS
IN DIVERGENCE FORM AND APPLICATION
TO CHEMOTAXIS SYSTEMS

SACHIKO ISHIDA AND TOMOMI YOKOTA

ABSTRACT. This paper presents a stabilization result for weak solutions of
degenerate parabolic equations in divergence form. More precisely, the result
asserts that the global-in-time weak solution converges to the average of the
initial data in some topology as time goes to infinity. It is also shown that the
result can be applied to a degenerate parabolic-elliptic Keller-Segel system.

1. INTRODUCTION: STABILIZATION RESULT

Let @ C RY (N € N) be a bounded domain with smooth boundary 9. Then we
consider the initial-boundary value problem for the degenerate parabolic equation,

ug =V - (f(w)Vu+g(u,z,t)), z€Q, t>0,
(1.1) (fw)Vu+g(u,z,t))-v=0, x€dQ, t>0,
U(Z,O) :’LLO(.T), x € Qv

where f is supposed to be a non-negative function satisfying

(1.2) f € C([0,00)) N C*((0,00)),

(1.3) f(o) > koo™ with some kg >0, m > 1 (Yo >0), limsupof'(o) < oo,
o\,0

and moreover, g is assumed to be a vector-valued function approximated by

ge € C([0,00) x Q x [0,00);RY) N CL1O([0,00) x Q x (0,00); RY) with some
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{e} € (0,1) fulfilling ¢ — 0 such that for all " > 0,
(1.4) 0 <w., we L*0,T;L*(%)),
we — w a.e. on 2 x (0,T) and weakly* in L°°(0,T; L>°(£2))
= ge(we, ) = g(w,-,-) weakly in L*(0,T; (L*(2)"),
(1.5) 0 <w e L>(0,00; L=(Q)) with [|w]| £oe (0,005 () < €
= lge(w, - ) 22(0,00522(2))V) < M(c),
where M (c) > 0 is a constant depending on c.

We first state the definition of weak solutions to (1.1) as follows:

Definition 1.1. A non-negative function u(z,t) defined in © x (0, 00) is called a
global weak solution of (1.1) if the following conditions are satisfied for all T > 0:
~we L0, T; L(9)),

- /u flo)do € L*(0,T; H'(Q)), g(u, x,t) € L*(0,T; (L*()N),
0

— « fulfills (1.1) in the distributional sense: for every ¢ € L?(0,T; HY(2)) N
Whi(0,T; LY (Q)) with supp p(z,-) € [0,7) (a.a. x € Q),

/OT/Q (V( Ou f(o)da) Vo —g(u,z,t) .vgp_u%) du dt
:/QUO(x)sD(%O)da:.

We next give the following approximate problem:

(us)t:v'(f(ue+€)vus +g€(u67x7t))7 zef), t>0,
(1.6) (f(ug—ke)VuE-i-ga(uE,x,t))-V:0, z€edN, t>0,
us(z,0) = uoe (), zEeQ,

where g. € C([0,00) x Q x [0,00); RY) N CL19([0,00) x Q x (0,00); RY) with
some {e} C (0,1) fulfilling ¢ — 0 is an approximation of g, which also appears in
(1.4), (1.5). The initial data ug. is the regularization of ug such that ug. € C5° ()
and wge — ug in LP(Q2) as € — 0 for any p € [1,00). For example, we define it as
uge = [C-(pe*Up)]|a, where 1 denotes the zero extension of ug on RY. The function
pe is the mollifier such that 0 < p. € Cg°(R™N), supp p. C B(0,¢), [pn pe(z)dx =1,
and (. is the cut-off function defined as (. (z) := {(ex), where ( is a fixed function
in C§°(RY) such that 0 < ¢ <1, ¢(z) =1 (|| £ 1), {(z) = 0 (|z| > 2). We assume
that (1.6) possesses global classical solutions u. € C?(Q x [0, 00))NC%(Q x (0, 00)).
We now present a stabilization result established in [7].

Theorem 1.2. Let f, g satisfy (1.2), (1.3), (1.4), (1.5) and up € L>(R), ug > 0.
Let ue be a global classical solution of (1.6). Suppose that there exists a constant
Umax > 0, which is independent of € and t, such that

||ue(t)||L°°(Q) < Umax fO’I" all t > 0.
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Then there exists a global weak solution to (1.1), which is given by
ue — u weakly™ in L*°(0,00; L>(Q2)) ase — 0
for some subsequence of {e}, satisfying

u € Cy—«([0,00); L=(Q)),
lu(t)|| Lo (@) < Umax for all t >0,

u(t) — ug  weakly™ in L=°() ast — oo,
where g := fQ ug() dz.

The above theorem is applicable to some degenerate parabolic equations with
drift terms in divergence form, whereas a similar result on stabilization in the
case of non-divergence form with reaction terms has already been developed by [9].
In [7] we applied Theorem 1.2 to a parabolic—parabolic Keller-Segel system with
degenerate diffusion. In this paper we give another application.

2. APPLICATION TO CHEMOTAXIS SYSTEMS

Consider the following degenerate parabolic—elliptic Keller-Segel system:

ug =V - (D(u)Vu — uVv), zeQ, t>0,

(2.1) 0=Av—v+u, reN, t>0,
(D(w)Vu+ Sw)Vo) -v=Vo-v=0, z€dQ, t>0,
u(z,0) = uo(x), x €,

where O C RY (N € N) is a bounded domain with smooth boundary 9. Assume
that the diffusivity function D fulfills the following conditions:

(2.2) D e C([0,00)) NC%((0,0)),

(2.3) D(0) > koo™ ! (¢ > 0) with some ky > 0, m > 1, limsupoD’(c) < oo
a\.,0

and that the initial data (ug,vg) satisfies
(2.4) up >0, wug € LOO(Q) .
We define weak solutions of (2.1).

Definition 2.1. A couple (u,v) of non-negative functions satisfying the following
is called a global weak solution of (2.1):

e ue L>®(0,T;L>°()), [, D(o)do € L*(0,T; H'(2)) for all T > 0,

e v e L0, T; Whee(Q)) for all T > 0,
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e (u,v) fulfills (2.1) in the distributional sense: for all ¢ € L?(0,T; H'(2)) N
Whi(0,T; LY(Q)) with supp p(z,-) € [0,7) (a.a. x € Q),

/OT/Q <v</0uD(g) da) -V@—Wv-vw—wpt) e dt

- / uo(w)p(, 0) dar
Q

T
/ /(Vv~Vgo+vcpfuga)dxdt:0.
0o JQ

In this section we deal with the sub-critical case that 2 — % < m, where
m = 2 — £ is the critical exponent whether (2.1) possesses a global bounded
solution or not. In view of the results in [10] which dealt with a general quasilinear
chemotaxis term with NV > 3, solutions are global and bounded if 2 — % < m,
whereas there are many initial data producing unbounded solutions if m < 2 — %
A similar situation is found in the parabolic-parabolic system: for boundedness in
the case 2 — % < m, see [5,12,14] on bounded domains, [6,13] on the whole space;
for blow-up in the case m < 2 — %, see [2,4,11] and [16].

We would like to turn to the asymptotic behavior of global solutions. To the
best of our knowledge, there are few papers on this topic, e.g., the sub-critical
parabolic—parabolic case is studied in [1,3,8] and [15]. For instance, the solution
(u,v) of non-degenerate systems converges to (%g,ug) in (L>°(Q))?, where ug :=
ﬁ Jo uo(x) dz, under some smallness condition for initial data ([1,3,15]), whereas,
when m > 2, an energy solution (u,v) tends to a non-negative stationary solution
(U, V) which is potentially non-constant or constant equilibria ([8]). From these
results, solvability has already been achieved for 2— % < m and stabilization has not
been achieved in the case that 2 — % < m < 2.In [7] we could establish stabilization
in the fully parabolic version of (2.1) by applying Theorem 1.2. However, there
seems to be still room for consideration in the parabolic—elliptic Keller-Segel system
(2.1). In this section, we will extend the range of the application of Theorem 1.2.

In stating the main theorem, we use the constant in the Poincaré inequality
through the embedding W1%(Q) — L?(Q) for any o > %:

(2.5) 19 = Pll72(q) < kpll VY70 (V¢ € WH(),
where ¢ := ﬁ fQ ¥ and kp = kp(a, N,Q) is a positive constant.
Theorem 2.2. Let D satisfy the conditions (2.2), (2.3) with
2
2 N <m<2.

Let (ug,vg) satisfy (2.4) and assume that

ko
(2.6) uol|2T < —,
l[uoll7 (6 i
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where kp is the same one as in (2.5) with a = =2—. Then, there exists a global

weak solution (u,v) of (2.1) which satisfies o

0 € Cuma (0,001 L%(),

lu()l (@) < Umax for all t >0,

lv(t) W) < Vmax for all t >0,

u(t) = uy  weakly* in L*=(Q) as t — oo,
(2.7) v(t) =Ty strongly in L°(Q) as t — o0,

where Umax, Umax > 0 are constants that appear in Lemma 2.8 and ug := ﬁ fQ Uug.
As in Theorem 1.2, we consider the approximate problem

(ue)y =V - (D(ue +€)Vue) = V- (u-Vo.), z€Q, t>0,

0=Av: — v + ue, re, t>0,
(28) Oue v,

W:WZO $€897t>07

ue(z,0) = [¢(pe * wo)]|a, z €Q,

where g denotes the zero extension of ug on RY, p. is the mollifier and (. is the
cut-off function.

We first give existence of global bounded solutions to the approximate problem
(2.8), which can be proved by the same way as in [6] for the fully parabolic case;
note that in the parabolic-elliptic case it suffices to replace Av with v — u instead
of the use of the maximal Sobolev regularity in [6, (28)].

Lemma 2.3. Assume that D satisfy the conditions (2.2), (2.3) with 2 — % < m.
Then for any initial data satisfying (2.4), there exists a pair (ue,ve) of non-negative
functions

(2.9) Ue, v € C(Q x [0,00)) N C*HQ x (0,00)),
which solves (2.8) classically, and (ue,ve) fulfills
e ()] oo (@) < Umaxs [[ve(t)][wioo(@) < Vmax for all t € (0,T),

where Umax, Umax are positive constants which are independent of t, €. Moreover,
there exist a subsequence {,}, C {e} and non-negative functions

u € L°(0,00; L(Q)), v € L>(0, 00; WH>(Q))

such that
Ue, — u  weakly® in L>°(0, 00; L™ (£2)),
Ue, — u  a.e. on ) x (0,00),

(2.10) v, — v weakly* in L>(0, 00; WH>°(Q))

as n — oQ.



186 S. ISHIDA AND T. YOKOTA

In order to apply Theorem 1.2, we will verify the conditions (1.2)—(1.5) with
flo)=D(o), g(w,z,t)=wVv, g(w,z,t)=wVu,,

where ¢ := ¢, for large n. In the following proof, ¢; (i =1,2,---) denote positive
constants independent of ¢ and ¢.

Proof of Theorem 2.2. We first observe that (1.2) and (1.3) are satisfied by
(2.2) and (2.3). In view of (2.9) we can define g. € C([0,0) x  x [0,00); RY) N
CH10(]0,00) x 2 x (0,00); RY) as

ge(w, z,t) := wVu,,

where {e} C (0,1) fulfilling ¢ — 0 is defined as € := ¢,, appearing in Lemma 2.3 for
large n. From now on we omit the proviso that ¢ — 0.

Next, we will confirm (1.4). Let w., w be non-negative functions which belong
to L*°(0,T; L>(Q)) for all T' > 0 and satisfy

we — w a.e. on 2 x (0,T) and weakly™ in L°°(0,T; L>(12)).

Since there exists ¢; such that |[we||Loc (0,7, ()) < €1, we see from the Lebesgue do-
minated convergence theorem that w. — w strongly in L?(0, T; L?(£2)). Combining
this convergence with (2.10) ensures that

ge(we,+,-) = wVv = g(w,z,t) weakly in L*(0,T; (L*(Q))™).

We next consider (1.5). Let w € L*(0, 00; L*°(€2)) with [|w]|ze (0,00, () < Ca.
Then we have

(2.11) / |ge(w)|* dz dt < cg/ / Ve |? dz dt .
0o Ja 0o Jo

Set

ao(t) = v (t) — 0o0) = v (t) — ﬁ /Q v ().

Then, due to v.(t) = U, which is obtained by integrating the second equation in
(2.8) over {2, z. satisfies

(2.12)

0=Az —z.+ (uc —ugz), z€Q, t>0,
Vz.-v=0, x € 090.

Testing the equation in (2.12) by u. — up: and z., we obtain

0:—/Vus.vvsd:c—/(us—uTs)zsda:Jr/(us—uTs)?dx,
Q Q

Q
0= 7/(|st|2+|zs|2)dx+/(u5fuTE)zde.
Q Q

From the first equation in (2.8) we see that

g/(uglogug—us)dac:—/ M\V%Fdx—l—/V%-V%dm.
dt Jq Q Ue Q
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Adding the above three identities, we have

d
(2.13) —/(ug log ue — u.) dz
di o

D(u. -
_ —/(|Vz€\2+|z5|2)dx—/ M|VUE|2dx+/(ue—uo€)2dx.
Q Q Ue Q

The condition (2.6) and m < 2 help us to control the last term on the right-hand
side of the above identity by the second term on the same side. The fact that
Wlﬁ(Q) — L?(Q) as 2 — & < m and (2.5) provide the constant kp such that

Jue(t) = Tl @y < kI Vuc(OI? 2

From Hélder’s inequality along with ||u.(t)||z1() < |luollz1 () (¥t > 0) we infer

Vu,|? m
IV << / ('dx)<||uo||L1<m+s|ﬂ|>2 .

L3=m (Q) — Ug + 5)2—m

Thanks to (2.3), it clearly holds that

2 1 D
/%d < = M|Vug|2dx.
o (ue +¢e)2—m ko Ja Ue

Connecting the above three estimates, we obtain

)

. k —m [ D(ue+¢€
214) Jue(6) ~ T oy < 2 (uolniey + 2™ [ 2D 0P,

By virtue of (2.6), if we take £y small enough to fit

k —m

T Uluollzi oy +€l2)*™ = 1< 0 (¢ € (0,20)),
then (2.13) together with (2.14) warrants that for € € (0,&9),

D
— | (uclogue —u.)dx < —/(|Vz€|2 + |zs\2) dx — 03/ M|VU5|2 dx ,
dt Q Q Q Uge

where ¢3 = 1 — %(HUOHLl(Q) +0|Q2)2~™ > 0. Integrating this inequality with
respect to the time variable provides ¢4 such that for € € (0, &),

/ /|Vv5|2d9:dt:/ /\Vzg|2dxdt
0 Q 0 Q

< - / (ue logue — ue) dx + / (upe log uge — uge) dz
Q Q
(2.15) <c

in light of boundedness of f(¢) = |£log& — &| for £ € [0, Umax]|.- Plugging (2.15)
into (2.11), we deduce that (1.5) holds. Thus, we can apply Theorem 1.2 to the



188 S. ISHIDA AND T. YOKOTA

parabolic-elliptic Keller-Segel system (2.1), so that there exists a global weak
solution (u,v) fulfilling

u € Cy—x([0,00); L (),
lu(t)]| Lo (@) < Umax forallt >0,
u(t) = wy  weakly* in L>(Q) as t — o00.
Moreover, from the Sobolev embedding W2N*+1(Q) — W1>°(Q) and elliptic
regularity as well as [|u(t)|| o (0) < Umax (t > 0) we have
1
[v(@) I (@) < eslv(@)[lwzn+r) < collu®)]|Lyv+i@) < c6lQ T Umax = Umax
with some c5,cg > 0. We finally verify (2.7). Since u(t) — %y weakly in LY +1(Q)
as t — 0o, the compactness of (I —A)~! from LV T1(Q) in WHN+1(Q) implies that
v(t) =g = (I — A) " H(u(t) — ) — 0 strongly in WHNTHQ) as t — oo,
and also strongly in L°°(€2) by the Sobolev embedding theorem, which implies
(2.7). This completes the proof. O
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UNIFORM ATTRACTORS IN SUP-NORM FOR SEMI LINEAR
PARABOLIC PROBLEM AND APPLICATION TO THE ROBUST
STABILITY THEORY

OLEKSIY KAPUSTYAN, OLENA KAPUSTIAN, OLEKSANDR STANZYTSKYI,
AND ITHOR KOROL

ABSTRACT. In this paper we establish the existence of the uniform attractor for
a semi linear parabolic problem with bounded non autonomous disturbances
in the phase space of continuous functions. We applied obtained results to
prove the asymptotic gain property with respect to the global attractor of the
undisturbed system.

1. INTRODUCTION

Stability property of stationary points plays an important role in robust control
theory. The notion of input-to-state stability, firstly appeared in [23] now is widely
used to nonlinear systems of different nature [24]. Other approaches in the control
theory for nonlinear systems can be found in [2]-[11]. In recent years there have
appeared many papers devoted to adaptation of input-to-state stability theory
to infinite dimensional case [7]-[13]. One of the central object in the qualitative
theory of dissipative infinite-dimensional systems is a global attractor [19], [22].
Stability properties of global attractors, including impulsive perturbations, can
be found in [1]-[5], [9]. Recently in [6], [21] there have been obtained results
about input-to-state stability and asymptotic gain properties with respect to global
attractors of semi linear heat and wave equations in L? space. This results requires
that the corresponding non autonomous problem generated semi process family
with uniform attractor [3] which tends to the global attractor of undisturbed system.
In the present paper we apply this scheme to the case of the phase space Cy of
continuous functions supplied with sup-norm. Similar results for other type of
perturbations were studied in [25], [26]. The work consists of two parts. In the
first part we set the problem, provide necessary definitions and auxiliary results,

2020 Mathematics Subject Classification: primary 26A12; secondary 34C10.

Key words and phrases: parabolic equations, attractor, stability.

Oleksiy Kapustyan and Oleksandr Stanzytskyi was partially funded by the Ministry of
Education and Science of Ukraine (Grant No. 21BF038-01 from 24.02.2021), Olena Kapustian
was partially funded by the Ministry of Education and Science of Ukraine (Grant No. M/27-2022
from 23.05.2022).

Received September 2, 2022, accepted December 1, 2022. Editor M. Kruzik.

DOI: 10.5817/AM2023-2-191



192 O. KAPUSTYAN, O. KAPUSTIAN, O. STANZYTSKYI AND I. KOROL

and prove that under suitable assumptions mild solutions of the perturbed system
generate a semi process family on Cy which has a uniform attractor. In the second
part we use this result to establish the asymptotic gain properties with respect to
the global attractor of the unperturbed system.

2. SETTING OF THE PROBLEM AND UNIFORM ATTRACTORS

We consider the following problem

— Aut f@w)+h(ta), () € (0,00) X Q,
(2.1) ulp =0,

u(0, ) = uo(x),
where u(t, z) is an unknown function, @ C R is a bounded domain with sufficiently
smooth boundary,

Y9 ou u ou
u MZ:l 9z (a () 81@) + ; (x) oz, + c(z)u
Assume that
—A is a strongly elliptic self adjoint operator with bounded sufficiently
smooth coefficients,

f+ R — R is locally Lipschitz, f(0) =0 and

(2.2)

(2.3) 3C >0 such that V|s| > C s- f(s) <0.
Assume that h € L*°(0, —|—oo’X) where
X =Co(Q) = {v e CQ)v=0on 0}

supplied with the sup-norm ||’UHX = sup |v(z)]. In the future we will use the spaces

H' =Wh2(Q), H} = {v € H! v|aQ = 0} H? = W?2(Q), L? = L*(22). We will
study qualitative behaviour of mild solutions of (2.1) in the phase space X.

Definition 2.1. The function v € C([0,77; X) is a mild solution of (2.1) with
initial data ug € X if for all ¢ € [0,T] we have

(2.4) u(t) = T(t)uo + / T(t — s)F(u(s))ds + / T(t — s)h(s)ds,
0 0

where F': X — X, F(u)(z) = f(u(x)), T(t) is a Cp semigroup of bounded operators,
generated by A in X.

We prove that for all initial condition ug € X there exists a unique global mild
solution of (2.1) with u(0) = ug, which will be denoted by w(t) = Si(t, 0, ug).

Taking the set 3(h) of all time shifts of h we show that the semiprocess family
{Ss}oes(n) (see definition below) has uniform attractor Oy in the phase space
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X and, moreover, for the global attractor © of the unperturbed system (h = 0) we
have:

(2.5) distx (Ox),©) — 0 as h— 0,

where

distx (A, B) = inf ||a — b||x -
istx (4, B) sup inf lla —bllx
Limit equality (2.5) allow us to get the following result concerning robust stability:
there exists a continuous strictly increasing function «y, vanishing at the origin,
such that Yuge X

(2.6 T 131, 0.u0) o < 7([Al]sc).

where
ul|le := inf |€ —u|lx, ||h|lsc = sup ||h(t .
[ulle feellf x, Al tzlgll )l x

To prove (2.5), (2.6) we need some auxiliary results. First let us assume that
h € L% .(0,400; X). Then, using Lipschitz continuity of f, we can use the classical
result [17] (see Th. 1.4, Ch. 6) and claim that for every ug € X there exists T =
T(ug, h) > 0 such that there exists a unique mild solution of (2.1), u € C([0,T7]; X)
with «(0) = ug. Moreover, condition (2.3) allow us to use well-known comparison

principle [12] and deduce the following estimate holds

MCH
A

t
(2.7) lu(®)lx < Me ™ |luollx + +/M€_W_s)|lh(8)||x ds,
0

where constant C; > 0 depends on f and positive constants M, \ are taken from
the inequality

(2.8) IT(#)|| < Me™™ Vt>0.

This estimate shows that every mild solution is global, i.e., defined on [0, +00).

In the sequel we will use the following facts. It is known that A is the infinitesimal
generator of an analytic semigroup (still denoted by T'(¢)) in LP(Q2), p > 2 [17].
Both in LP(Q2), p > 2 and in X, we have the following estimates [3], [10]: there
exist ¢ > 0, a € (0,1), § € (3,1) such that

C
(2.9) Vug € L*(Q) | T(t)uoll 2 < Flluollz,
C
(2.10) 13ptVug € X IT@uollora < luollx -

Let us consider linear nonhomogeneous problem

{‘fﬁ = Au+g(t),

(2.11)
uli—o = up € L3(),

where g € L2(0,T; L?(f2)) is a given function.
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We consider mild solution of (2.11), i.e. u € C([0,T]; L*(R)),
t
(2.12) u(t) = T(t)uo + /T(t —s)g(s)ds.
0
It is known [17] that mild solution of (2.11) is a weak solution of (2.11), i.e
u € L*(0,T; H}) such that Vv € H}, Vi € C5°(0,T)
T T T
(2.13) / nder/(A%u( A2v nds = / v)nds,
0 0 0
where (-, -) is a scalar product in L2, |Ju|| = v/(u,u). Moreover, every weak solution
w of (2.11) is a mild continuous of (2.11) in [0,7]. Additionally, if ug € H{} then
u e C([0,T]; H) N L?(0,T; H?), uy € L?(0,T; L?). All this facts help us to prove
the global existence result.

Now we are in position to construct the semi processes family, generated by the
equation (2.1).

Let h € L>®(0,+00; X) and let X(h) C L2 (0,+00; X), (£(0) = {0}) be an
arbitrary shift invariant (i.e. Vd € 3(h), Vs > 0 d(s + -) € £(h)) topological space
generated by h.

Let us consider the problem (2.1) where h is replaced by d € X(h)

— Au+t f(u) +d(tz), (t7) € (0,00) x O
u(0,x) = uo(z),
From the previous arguments we deduce that every solution of (2.14) is global. We
denote by
Sd(t7 T, U-,—)
the solution of (2.14) at the moment ¢ > 7 with initial data (7,u,) € [0,00) x X.
Then the family {S4(t, 7, ur)}qex(n) generates a semiprocess family [19], i.e. VI >
7>0 Yur, € X Vde X(h)
Sd(Ta T; uT) = uT )
Sa(t,s,Sa(s, 7,ur)) = Sa(t, 7,ur) VE>s>71,
Sd(t + P, T + D, UT) = Sd(--l—p) (ta T, UT) Vp Z 0.
Every semiprocess family satisfies the cocycle property
Sd(t +p,0, u) = Sd(~+p) (ta 0, Sd(p7 0, U)) .
In particular, for d =0
So(t +p,0,u) = So(t,0,50(p,0,u)) ,

i.e. Sy is a semigroup.
It is known [8] that under conditions (2.2), (2.3) the semigroup Sy processes a
global attractor ® C X, that is
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1) © is a compact set;
2) 6= S()(t,o,@) Vit 2 0;
3) for every bounded set B C X

sup distx (So(¢,0,u),0) =0 as t— oc0.
ueB

In the sequel we denote for ¥ = ¥(h), B C X

s(t, 7, B) UUSdtTu

deX ueB

Definition 2.2. A compact set Oy C X is called a uniform attractor of the
semiprocess family {Sg}4es if for every bounded set B C X we have

(2.15) distx(Sx(t,0,B),0x) -0 as t— oo,
and Oy is the minimum among all closed sets satisfying (2.15).

The following well known result provides conditions for existence of uniform
attractor.

Lemma 2.3 ([3]). Let {Sq}tacs be a semiprocess family with a first countable space
Y, and
1) there exists a bounded set By C X such that for every bounded set B C X,

IT=T(B) Vt>T Ss(t,0,B)C By;

2) Vd,, C ¥ Vt, — o0 V bounded {u,} C X the sequence {Sq, (tn,0,un)} is
precompact in X.

Then {Sa}des has a uniform attractor Oy.

If, additionally, for allt > 0 the map

(2.16) X xXo(u,d) — Sq(t,0,u) € X
is continuous, then Ox is negatively invariant, i.e.
(2.17) Vt>0 ©Ox C Sx(t,0,05).
Remark 2.4. From (2.17) we get inclusion: Oy C By.

Assume that

K
(2.18) hit,z) =Y hy(t)e;()
J=1
where K > 1, hj € L*(0,+00), ¢; € X.
Let us put

W:ZCl(sz(0+ )) {(h1(+5)7ahK(+s))520}7

loc

(2.19) {Zd |{d1,...,dK}eW}.
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It is known [22] that the set
Wy = CILfO”Cf’(O,+oo) {9(-+s)|s =0}

t41
(0,400) & [lgll+ :==sup;so [ llg(s)|5ds < oo. Moreover, such
¢

2,w
loc

a set is shift-invariant, and V§ € W,

is compact in L

1€+ < llgll+ -
Therefore, the set ¥ defined by (2.19) is shift-invariant, and
(2.20) vd € X(h) |d]l+ < Al -

Theorem 2.5. Assume that conditions (2.2), (2.3), (2.18) take place. Then the
semiprocess family {Sa} ey, generated by mild solutions of the problem (2.1), has a
uniform attractor As,, which satisfies (2.17).

Proof. For every d with ||d||+ < oo inequality (2.7) implies

MCy
A
So, from (2.20) for every d € X(h) we get that for all bounded B ¢ X 3T =T(B)

YVt >T

(2.21) Se(t,0,B) € By={ue X | |u|x <1+C},

_ 1 a1
lu(t)]|x < Me™|lugl|x + Iz —e )3

for some positive constant C', which does not depend on B. Therefore, assumption
1) from Lemma 2.3 takes place. Moreover, for every bounded B C X and every
u(+) with u(0) = ug there exists K = K(B) such that for all d € ¥ and all ug € B,
t>0

1 (u(®))]loe < K.
Then due to (2.10) for ¢ > 0 and 6 € (3,1)
C / C / C
(2.22) lu(®)]|cr+a < t—6||u0||x +/§de+ / 5—5||h||oods <r(t).
0 0

Due to compact embedding C1T* € X and inclusions: for {d,} C X, t, — oo,
[ugllx <7

fn = Sdn(tn707ug) = Sdn(tnatn -1, Sdn(tn - 1,07U8)) =

= Sdn(-+tn—1)(1a 0, Sdn (tn — 1, O, ’U,g)) C Sz(l, 0, Bo)

for sufficiently large n > 1, where By is taken from (2.21). So, we conclude that
{&n} is precompact in X, and, therefore, semiprocess family {Sg}4es possesses a
uniform attractor Oyx. O

Let us prove (2.17). For this aim we prove the following result.
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Lemma 2.6. Assume that for d” = (d7,...,dy), d=/(di,...,dy)

K
(2.23) d* —d in (LZ’M(O,—i—oo)) . uy —ug in X .

loc

Then for allt € [0,T] we have
(2.24) Un(t) = Sq, (t,0,up) — u(t) = Sq(t,0,up) in X.

Proof. Due to (2.21) both {u,} and {f(u,)} are bounded in C([0,T]; X). Let us
consider u,, as a weak solution of (2.11) with right side

K
gn(t) = flun) + Zd?(t)wj-

Then {g,} is bounded in L?(0,T; X), {u,} is bounded in L?(0,T; H}), {un,} is
bounded in L?(0,T; H~'). So, due to Aubin-Lions Lemma there exists a function
u € C([0,T]; L?) such that up to subsequence:

u, — u weakly in L*(0,T; H '),
U, — win L?(0,T; L?) and almost everywhere (a.e.) in  (0,7) x Q,

(2.25) Vit €[0,T) un(t) — u(t) weaklyin L2,
Then f(u,(t,x)) — f(u(t,z)) a.e. and, therefore,

K
gn — g = f(u)+Y_d;(t)e weakly in L*(0,T; L?).
j=1

So, u is a weak solution of (2.11) with the right hand side g. Thus, due to the
previous arguments we have that v is a mild solution of (2.11) in L? and, therefore,
a mild solution of (2.1) in L2 Then u is a mild solution of (2.1) in X. Indeed, due
to the (2.22) and (2.25) V¢ € [0,T] wu,(t) — w(t) in X. Then for all t € [0,T]
u(t,) € X = f(ut,) € X =geL*0,T;X) = u(t) € Sa(t,0,up). Lemma is
proved.

Property (2.24) implies (2.16), and, therefore, (2.17). Theorem is proved. O

3. APPLICATION TO THE ROBUST STABILITY THEORY

In this section we want to obtain asymptotic gain property (2.6).

Theorem 3.1. Under conditions (2.2), (2.3), (2.18) problem (2.1) for ||h|lcc < Ro

possesses asymptotic gain property w.r.t. global attractor © of the undisturbed
(h=0) system.

Proof. Let us assume that we have the limit property

(3.1) dist (Ox(n),©) — 0 as [|hl|c — 0.
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Let us prove that (3.1) implies (2.6). Indeed, according to construction :(0) = {0},
and h € X(h). So, for ug € X, 2z € Ogy , t > 0, u(t) = Su(t,0,up) we have: for
0 €0:

lu(®) = Bllx < llu(t) — 2lx + 1= = 0llx =
e
inf Ju®) = Ollx < [lu(t) — 2|lx + jnf [} — 0] =

inf |u(t) —0||x < inf |Ju(t) —z||x + su inf |z —0||lx =
jnf ) O < _pf @) ~<llx +_sup juf |0l

Hu(t)H@ < distx (u(t),@g(h)) + dist x (@Z(h),@) =

||Sh(t, 0, uO)H@ < distx (Sg(h) (t, 0, U()), @g(h)) + dist x (@g(h), @) .
The first summand in the right part of this inequality tends to zero for every h.
Let us put

v(s) := sup distx(Asp), A)+s.
I7lloe<s

Due to (3.1) v € K and distx (Ox1), ©) < ¥(||h]|s), s0 we have the required result.
Let us prove (3.1). Assume that (3.1) does not take place. It means that there
exists h, — 0 in L>(0, +00; X), there exist ¢ > 0 and z, € Oy, ) such that

(3.2) dist(z,,0) > €.
From Theorem 2.5 we have that ©x,) C K, where compact K depends on Ry (see
estimation (2.22)). Then
Zn € @E(hn) - Sz(hn)(t,o, @E(hn)) - Sz(hn)(t707 K) .
Therefore, z, = u,(t) = Sq, (t,0,&,), where &, — £ in X, ||dn||+ < [[hn]lcc — 0.
Then from Lemma 2.6
Due to the uniform attraction we can choose t > 0 such that
distx (So(t,0, By),0) < g .
Then from (3.3)
zn — u(t) € Og(0),

that is a contradiction with (3.2). Theorem is proved. O
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WEAK-STRONG UNIQUENESS FOR A CLASS
OF DEGENERATE PARABOLIC CROSS-DIFFUSION SYSTEMS

PHILIPPE LAURENCOT AND BOGDAN-VASILE MATIOC

ABSTRACT. Bounded weak solutions to a particular class of degenerate par-
abolic cross-diffusion systems are shown to coincide with the unique strong
solution determined by the same initial condition on the maximal existence
interval of the latter. The proof relies on an estimate established for a relative
entropy associated to the system.

1. INTRODUCTION

Let © be a bounded domain of R, N > 1, with smooth boundary 8 and outer
unit normal n, and assume that the constants a, b, ¢, and d satisfy

(1.1) (a, b, ¢, d) € (0,00)* and ad > be.
We consider the evolution equations

ouf = div(fV[af + bg))
g = div(gV[cf + dg])

supplemented with homogeneous Neumann boundary conditions

(1.2a) } in (0,00) x £,

(1.2b) Vi n=Vg-n=0 on (0,00) x 092,
and non-negative initial conditions
(1.2¢) (f,9)(0) = (f™,¢") in Q.

The porous medium equation [27] as well as the thin film Muskat problem [10]
arise as special cases of (1.2a).

We point out that (1.2a) is a quasilinear degenerate parabolic system with a full
diffusion matrix, so that the study of its well-posedness is already a challenging
issue. On the one hand, owing to its parabolic structure, the system (1.2) fits into
the theory developed in [2], from which the local existence and uniqueness of a
strong solution starting from an initial condition with positive components can be
inferred, see Theorem 2.1 below. However, comparison principles cannot be applied
in the context of (1.2) and the degeneracy featured in (1.2a) might lead to the
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breakdown of the positivity of the components in finite time and thus to that of
their regularity. As a consequence, strong solutions cannot be extended beyond
a finite time in general. On the other hand, non-negative global weak solutions
to (1.2), which are also bounded, are constructed in [20, 22], but the uniqueness
of such solutions is an open problem, even in dimension N = 1. This is in sharp
contrast with the porous medium equation for which several uniqueness results
for weak solutions are available in the literature, see [1, 3, 7, 21, 24, 25, 27] and
the references therein. It is actually the strong coupling in (1.2a) which makes it
difficult to generalize the methods from the above references to this two-phase
version of the porous medium equation.

The goal of this paper is to prove a weaker result, namely that, given a sufficiently
smooth initial condition (", ") with positive components, all bounded weak solu-
tions to (1.2) coincide on the time interval on which the strong solution exists. For
that purpose, we shall rely on the availability of a suitable relative entropy functional,
an idea which has proved instrumental in several recent works on weak-strong unique-
ness/stability results for (systems of) partial differential equations. In particular, this
method has been applied in various settings such as: the compressible Navier-Stokes
system [11] and the Fourier-Navier-Stokes system [12], the (isentropic) Euler equa-
tions [5, 16], hyperbolic-parabolic systems [9], the Navier-Stokes-Korteweg and the
Euler-Korteweg systems [6, 15], the Navier-Stokes equation with surface tension [14],
(reaction-)cross-diffusion systems [8, 19], entropy-dissipating reaction-diffusion equa-
tions [13], energy-reaction-diffusion systems [17], and Maxwell-Stefan systems [18].

Before stating precisely our main result, let us first make precise the meaning
of weak and strong solutions to (1.2). Here and below, for p € [1,00], L, + (2, R?)
denotes the positive cone of L,(2,R?); that is,

Ly + (R :={(f,9) € Ly(Q,R?) : f>0and g >0 ae. in Q}.

Definition 1.1 (Bounded weak solution). Assume (1.1) and let u'™ := (™, g")
be an element of Lo (€2, R?). Given T € (0, 00], a bounded weak solution u to (1.2)
on [0,T) is a pair of functions u = (f, g) such that:

(i) for each t € (0,7),

(1.3) (f.9) € Loo,+((0,8) x 2, R*)NLa((0, 1), H (2, R*))NW3 ((0,1), H' (2, R?));
(ii) for all p € H(Q) and t € (0,7),

/Q (F(t, ) — F™(@))p(e) do

(1.4a) +/O /Qf(s, z)V]af + bgl(s,x) - V(z)deds =0
and

/ (9(t.2) — g™ (2))plz) dz
Q

(1.4b) +/0 /Qg(&m)V[cf +dg](s,x) - V(z)dads =0.
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Observe that the boundedness and weak differentiability required on f and g
in (1.3) guarantee that the integrals in (1.4) are finite.

We next turn to strong solutions to (1.2) and first introduce some notation: for
p> N and s € (1 + N/p, 2|, we set

Hy5(Q):={2€ Hy)(R) : Vz-n=0o0n 00N},
where H,(€2) denotes the Bessel potential space, see [2, Section 5] for instance, and
(1.5) 05 ={u=(f,9) € Hj (L, R?) : f>0and g>0in Q}.

We observe that the continuous embedding of H3(€2) in C*(€2) for p > N and
s € (1+ N/p,2] guarantees that O; is an open subset of Hj (2, R?).

Definition 1.2 (Strong solution). Assume (1.1) and let p > N, s € (1 + N/p, 2),
T € (0,00, and u™™ = (f™,¢"") € O5. A strong solution u to (1.2) on [0,T) is a
pair u = (f, g) such that

ue C([0,7),05) N CH(0,T), Ly(,R*) N C((0, T), Hy 5(2,R?))
which satisfies (1.2) in a strong sense (and in particular a.e. in (0,7") x ).

One may easily check that a strong solution to (1.2) on [0,T") in the sense of
Definition 1.2 is also a bounded weak solution on [0, 7") in the sense of Definition 1.1.
We emphasize here that strong solutions emanate from initial conditions with
positive components, while only non-negativity of initial conditions is required for
weak solutions.

The aim of this paper is to establish a weak-strong uniqueness result for (1.2)
as stated in Theorem 1.3 below. As in [13], the main tool to be used in the proof is
the relative entropy functional

(1.6)  H(uylus) 1=/ { [fl In (é) _<f1_f2)} +9{91 In (971) —(91—92)} }dx,
Q f2 c g2

which is well-defined for u; = (fi, ¢;) € Lo 1 (Q,R?), i = 1, 2, provided that fs and

g2 are bounded from below by positive constants. It is important to remark that

H (uq|ug) controls the square of the Lo-norm of u; — ug, see (2.14) below, if u; and

ug are additionally bounded functions.

The main step in the proof of Theorem 1.3 is to derive the integral inequality (1.7)
which measures the “distance” between a bounded weak solution in the sense of
Definition 1.1 and a strong solution in the sense of Definition 1.2. Gronwall’s
inequality then provides the weak-strong uniqueness property for the evolution
problem (1.2).

Theorem 1.3. Consider ui" € Lo 1 (€, R?) and uy® € OF for some s € (1+N/p,2)
andp > N. Let ug = (f2, g2) be the strong solution to (1.2) with initial condition uy®
defined on its mazimal existence interval [0,T), TT € (0,00], see Theorem 2.1 be-
low. If uy = (f1,91) is a bounded weak solution to (1.2) on [0, T) with initial condi-
tion ui® and T € (0,T+), there exists a positive constant C = (a,b, ¢, d, u1,uz,T)
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such that
(1.7)  H(ui(t)|ua(t)) < H(ulud™)+ C/O H(uy(s)|ua(s))ds forallt €[0,T].

In particular, if uf" = u§" € OF, then uy(t) = ua(t) for all t € [0,TT).

We emphasize that Theorem 1.3 applies to any pair of initial conditions ui" €
Lo+ (9,R?) and ub" € O for some s € (14 N/p,2) and p > N. Indeed, the
existence of a bounded weak solution to (1.2) on [0, 00) with initial condition ui"
follows from [20, 22], while that of a strong solution to (1.2) on some maximal time
interval with initial condition u%" is provided in Theorem 2.1 below.

2. PROOF OF THE MAIN RESULT

We start this section by considering the evolution problem (1.2) in the setting
of strong solutions as specified in Definition 1.2. Using the quasilinear parabolic
theory developed in [2], we then prove in Theorem 2.1 that (1.2) is well-posed in
this strong setting. The remaining part is then devoted to the proof of Theorem 1.3.

2.1. Strong solutions to the evolution problem (1.2). In order to construct
strong solutions to (1.2) we reformulate (1.2a) in a suitable framework. For that
purpose, we fix p > N and s € (1 + N/p,2) and introduce the mobility matrix

X; bX
(2.1) M(X) = (mjk;(X))lgj’kSQ = (ZX; dX;) 5 X = (Xl,XQ) S RQ .
The problem (1.2) can then be recast as

du in
T = e@@u)],  u(0) =",

where the quasilinear operator @ : O5 — L(H} 5(Q,R?), L,(Q,R?)) is defined by
the relation

(2.2)

N
O (u)[v] := div(M (u)Vv) = Z 0; (M (u)0;v), u€ 0, ve H, z5(Q,R?).
i=1
Observing that, for u € O3, the matrix-valued function M (u) belongs to C' (€, R**?)

and that M(u(z)), * € €, has its spectrum contained in the right-half plane
{Rez > 0}, we infer from [2, Theorem 4.1 and Example 4.3 (e)] that ®(u) is, for
each u € O3, the generator of an analytic semigroup in £(L,(€2, R?)). Since

[Lp(Q), H} 5(Q)]s2 = Hy 5()

p

where [-, -] is the complex interpolation functor, see [26, Theorem 4.3.3], we may
now apply to (2.2) the quasilinear parabolic theory presented in [2, Section 12]
(see also [23, Remark 1.2 (ii)]) to obtain the following result.

Theorem 2.1. Let p > N, s € (1+ N/p,2), and assume that (1.1) is satisfied.
Then, given u'™ € O, the problem (1.2) has a unique mazimal strong solution

u € C([0,T7),05) N C((0,T7), L,(,R?*)) N C((0,T), H 3(2,R?)),
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where TH € (0, 00] denotes the mazimal existence time.

2.2. Proof of Theorem 1.3. Let T € (0,77"). Since {uz(t) : t € [0,T]} is a
compact subset of O;, there is o € (0, 1) (possibly depending on T') such that, for
t e 0,77,

o < minmin {f2(t,z), g2(t, )} and
(2.3) z€Q
max { |V f2(t)]|oo Vg2 (t)]lc } < 07

Moreover, since u; is a bounded weak solution, we may assume that also
(2.4) luy (t, )| + |ua(t,z)| < o™t ae in (0,T) x Q.
Given n € (0, 1), let

mmmoW@wzljh@m(ﬁg;”ywﬁ@_b@ﬂdx
+ i/ﬂ [91(0 In (%) —(g1(t) - gg(t))} dz, te[0,T].

As a consequence of (2.4) and of Definition 1.1, we have u;(t) € Lo (Q,R?) for
i=1,2and all t € [0,T], and the dominated convergence theorem, together with
the lower bound in (2.3), yields

(2.5) lim Hy (s () ua(1)) = H(ea(Dlual®), 1€ [0,7].
Furthermore, by virtue of Definition 1.1, Definition 1.2, (2.3), (2.4), and the
continuous embedding of O in C'(€2, R?) we have
Ji, 01 € LQ((07 T)> Hl(Q)) n W21((07 T), HI(Q)/)

and

In fo, Ings € Lo((0,7), H'(2)) N W5 ((0,T), H'(Q)').
These properties, together with (2.3), (2.4), and suitable versions of the Lions-Mage-
nes lemma, see, e.g., [4, Theorem I1.5.12] and Lemma A.1, imply that

[t — Hy(ui(t)|uz(t))]: [0,T] — R
is continuous and

Hy (uy (8)ug(t)) — Hy(ui|ug")
- ! fi+n f1
B /0 <8tf1’ln( P )+f1 -1-77>(H1)’7H1 as

(2.6) _/ < tf2’§1>(Hl>/ m

/ 5‘tgl,1n 91+77)+ g1 > ds
g2 g1+n/ (HY) H

d
/ tfz’ (Hl)/ H1 s
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for all ¢ € [0,T], where (-,-)(g1y g is the duality bracket between H'(2) and
H'(Q)'. Reformulating (2.6) with the help of (1.4), we find

Hy (u () (1)) — Hyp (uy"[u3")

——/Ot[)flv(af1+b91)'<ffiln fo>d @

_/Ot/s2 [ﬁV(afl +bg1).v( h >_f2V(af2—|—b92).v(£)] dads

fi+n
b [t Vg1 Vg
—- V(i +dgy) - (—2 — 292) dzd
C/o /le (e 91) (91 +n g2 ) e

_ i/ot/Q [91V(Cf1 +dg1) - v(glgijrn) — g2V (cfa +dgo) - v(z;)} dads .

Hence,
(2.7) Hy(ur(t) | uz(t)) = Hy(ui"|ug") = T, (t) + T*(t),
where
‘ \Y
Tr}(t) = 772/ / V(afi +bg1) - (fl—’_fl)2 dzds
+7? //ch1+dg1 ( ) dxds
and

- /O t/Q [V(af1+bgl) : (fo%vfz) 2V (afatbga) - V(}z)] drds

_ i/ot/Q [V(Cfﬁ— dgi) - (Vg1—%Vgg)—92V(cf2+d92) ) V(g;)} deds .

In view of Definition 1.1 (i), both functions V(afi +bg1)-V f1 and V(cf1+dg1)- Vg1
belong to Ly ((0,t) x Q) and

lim 7> 7Vf1 =

=07 (fi ;’177)2 a.e. in (0,t) x Q,

lim — =

o (g1 +m)?

as Vfi =0a.e.on{(s,z) : fi(s,z) =0} and Vg; = 0a.e.on {(s,z) : gi(s,z) = 0}.
The dominated convergence theorem now implies that

(2.8) lim Ty(t)=0  forallte[0,T].
77*)

Hence, letting n — 0 in (2.7), we deduce from (2.5) and (2.8) that
(2.9) H(uy (H)|ua(t)) — H(uiu) = T?(t) for t €[0,T].
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With respect to T2(t), we note that

_/Ot/Q -nyV(fH-Sgl) +ng1~V(f1+(clgl>} dxds

¢ b b d
+// ﬁsz (f1+*g1> + glng'V<f1+g1)} dads
0 a a gz c

f2
(2.10) .
b b d
+// Vfl'v(f2+92)+ngV(fg—&-ggﬂ dzds
0JQ a a c
! b b d
_// ﬁva (f2+92>+91V92'V<f2+gz)] dzds.
0 _f a a gz c
Introducing

b(ad — be) [t
Ti(t) = _()/ / V2= (1+2) Vg - Vg + |V92|2 dzds
ac 0o JQ g2

and Tfl(t) =T%(t) — TI2 (t), we note that
b(CLd — bC) t 1 g1 2 g1 — g2 2
T2(t) = -~~~ 7/ Vo — =1+ 22w _ v
0 ac /0 /Q ‘ 773 ( * 92) 92’ 292 92‘ drds

_ t _ 2
(2.11) < M/ / ’91 g2 Vgg‘ dads |
ac o Jal 292

thanks to (1.1). Furthermore, in view of the relation

d b ad-—bc
+

C a ac

TI2[ //‘V fi+ g1 ‘ dzds
// fi+ 91 K ;;)vaJr ( %)Vgg}dxds
//Q fo+ 92 '<f1Vf2+*fV92>dxds

-/ D) 0h+ 2(142)vg)
//Q‘ 1+ Vf2—|— (1+91)Vgg’ dads

P!
// f2+b92 (;lvfz-F**ng)dde

)

2
V(f1+§91) —%[(1—&- daxds
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Observing that

‘( )Vf2+ ( ﬂ)ngr—v(ﬁ-f'g%) : (;;Vﬁ-f—g%ng)

) o 2o ) (o )
= i V<f2+gg2) ?Vf — Q%Vgg’z
0B

S%fl Vf‘ ﬁ919292v9227

the last estimate resulting from Young’s inequality, we are led to

(2.12) TII //“fl fzvf2’ _~_7‘91 92 g ’2] deds

On behalf of (2.9), (2.11), and (2.12) we conclude that

ini iny | Dlad—bc) [* — 2
Hn(Olua(e) < ) + D [ 020 s
ac 0 292

o et e

Recalling (2.3), we deduce that there exists a positive constant C = C(a,b, ¢, d)
such that

t
213) Hun(Olua(®) < Hl) +Co* [ [1fi = b + Zlor - ] s

for all t € [0, 7). In view of the inequality

lz — y|?

(2.14)  zln (g) -y > =

2m’ (xvy)e[0,00)X(Ojoo)’

which follows from [18, Lemma 18], it is not difficult to infer from (2.13), by taking
also into account the boundedness of u; and wug in (0,7") x Q provided by (2.4),
that

(215)  H(w(t)us(t)) < Hui"uf") + C / H(u (5)|ua(s)) ds

for all ¢ € [0, T]. This completes the proof of (1.7).
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ANNEXE A. A VERSION OF THE LIONS-MAGENES LEMMA

In this section we establish a version of the Lions-Magenes lemma, see Lemma A.1
below, which is used in the proof of Theorem 1.3 when differentiating the mapping

PHiLUUMMﬂﬂ+ny—ﬂMd4:mJUHR, with 51> 0.

for some appropriate non-negative function f. Before stating the result, we note
that the function ®(s) := sln (s +n) — s, s > 0, satisfies ®”(s) = (s +2n)/(s+n)?,
s > 0. Thus

@00 < 0.

Lemma A.1 (Lions-Magenes lemma). Let Q C RY be a bounded open set and ® €
C2(R) satisfy ||®"||oc < 00. Assume that

f € La((0,T), H () N Wy ((0,T), H'(R)').
Then
PHHQ:AqumqeqmﬂR)

and for all 0 <ty <t <T we have

[ euma- [ egea= [ (a2 )

to (HY),H!

As we are lacking a precise reference for Lemma A.1, we include below a proof
for the sake of completeness. As a first step, we establish in Lemma A.2 an auxiliary
result which is used in the proof of Lemma A.1.

Lemma A.2. Let Q C RY be a bounded open set and let f € CY(Z, L2(Q)), where
T C R is an interval. Let further ® € C%(R) satisfy ||®"]| s =: L < co. Then,

PHMQ:AFU@mﬂeGaR)
and

(A.2) Iﬁﬁi%4¢uwﬁuzlkﬂﬂm&ﬂﬂm, teT.

Proof. We may assume without loss of generality that ®(0) = ®’(0) = 0 (as the
claim is obvious for affine functions). Then

(A3) |@(r)=®(s)| < L(|r|+[s])lr—s|, |®'(r)='(s)| < Llr—s|, (r,s) € R>.
In particular, since ®(0) = ®'(0) = 0,

[@(FE)I < LIFOF  and [ (f) < LIF(H), teT,
and it follows that

O(f(t) € Li(2)  and  O'(f(1))0f(t) € L1(Q),  tET.
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Let t # to € Z. We then have

’W/Qq)/(f(to))atf(to)dx’
/‘ t—t <t0))_q)/(f(to))atf(to)‘dm
0
// (1= e + 550 2L a0 0| s

< Ji(t) + Ja(t),

where

(1= 8)f(to) + sf(1) [%{0@0) - atf(to)} ‘ dsda,

//’ (@ =9)f to)”f(t))—q”(f(to))}@tf(to)’dsdx.

By (A.3), Holder’s inequality, and the regularity of f,

70 < L)l + 150l [ L= - L))~ o

Ja(t) < LIF(#) = f(to)]l

Therefore, I is differentiable at ¢y and its derivative is given by (A.2). It next
readily follows from (A.3) and the regularity of f that ®'(f) and 9;f both belong
to C(Z, L2(f2)), from which we deduce that I’ € C(Z) with the help of Holder’s
inequality. ([l

6tf(t0)”2 —to 0.

We now recall a basic property which is used in the proof of Lemma A.1 below.
Let X, Y be Banach spaces such that the embedding of X in Y is continuous and
dense and let T' > 0. Then, C*([0,T], X) is dense in

Eo(X,Y) := Ly((0,T), X) N W3 ((0,T),Y),
see, e.g., [4, Lemma I1.5.10].

Proof of Lemma A.1. Since C*([0,7], H'(Q2)) is dense in E(H(Q), H(Q)),
there is a sequence (f,)n>1 € C([0,T], H'(2)) such that

(A4) i (| fo = fllLoo.m).mr @) = o 10 fa = 0efl L, 0.1), 1100y = 0-

Moreover, thanks to the continuous embedding of Eo(H(Q), HY(Q)") in C([0, T},
Ly(9)), see, e.g., [4, Theorem I1.5.13], we deduce from (A.4) that

(A.5) lim, sup 1£2(6) = S0 = 0.

n—0o0 4co,

Let 0 <ty <t <T.By Lemma A.2

a6) [ @(u®)ar— [ @10 dr = [ (OBl oy -

to
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On the one hand, we infer from (A.3), (A.5), and Holder’s inequality that

lim @(fn(t))dz:/@(f(t))dx and

(A7) e o
lim [ ®(fn(to))de = / D(f(to)) dz.
On the other hand, it readily follows from (A.3) and (A.4) that
T
lim [ [|®'(fa(r)) = &'(f(7))|5dT = 0.
n—oo 0

Moreover, the boundedness and continuity of ®”, (A.4), and Lebesgue’s dominated
convergence theorem entail that

' (fn) € Lo((0,T), HY () with V' (f,) = ®"(f)VSn, n>1,

and .
Jim [ @7 (fo (7)) V fu(7) = @"(f(1)VF(7)[5dr = 0.
Therefore, ’
Jim ([7(fn) = @ (F)l| La(o.1), 110 =0
Combining this convergence with (A.4), leads us to

(A.8)  lim <atfn(7-)a¢,(fn(7))>(H1)/7H1 dr

n—00 to

= [ @8 gy 7 = 0.

to
The identity (A.1) is then a direct consequence of (A.6), (A.7), and (A.8). O
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FINITE-TIME BLOW-UP IN A TWO-SPECIES
CHEMOTAXIS-COMPETITION MODEL
WITH SINGLE PRODUCTION

MASAAKI MIZUKAMI AND YUYA TANAKA

ABSTRACT. This paper is concerned with blow-up of solutions to a two-species
chemotaxis-competition model with production from only one species. In
previous papers there are a lot of studies on boundedness for a two-species
chemotaxis-competition model with productions from both two species. On
the other hand, finite-time blow-up was recently obtained under smallness
conditions for competitive effects. Now, in the biological view, the production
term seems to promote blow-up phenomena; this implies that the lack of the
production term makes the solution likely to be bounded. Thus, it is expected
that there exists a solution of the system with single production such that
the species which does not produce the chemical substance remains bounded,
whereas the other species blows up. The purpose of this paper is to prove that
this conjecture is true.

1. INTRODUCTION AND MAIN RESULT

In this paper we deal with the two-species chemotaxis-competition model with
single production,

% =diAu — X1V - (qu) + ,UJ1U(1 oyl a1v>‘1*1) 7
0
(11) 871; - dzA’U - XQV : (UVU)) + /JQ’U(l — a2uk2—1 _ ,UH)Q—I) ’

0 =dsAw + au — yw,

(Vu . V)|aQ == (VU . l/)|aQ = (VU} . l/)|aQ = 0,

U(l‘,O) = ’U,()(I)7 ’U(J,‘,O) = ’Uo(.’II)

in a ball Q := Bg(0) C R™ (n > 3, R > 0). Here, v is the outward normal vector
to 08 dy, da, ds, X1, X2, p1, M2, G1, a2, @, ¥ > 0 and K1, K2, A1, A2 > 1; wo,
vy € C°(Q) are nonnegative and radially symmetric. This system describes a

situation in which multi species move toward higher concentrations of the signal
substance (which is produced by the spesies), and compete with each other.
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In a two-species chemotaxis-competition model obtained on replacing the third
equation in (1.1) by

0=dsAw+au+ fv—yw (8>0),

boundedness and stabilization in the case k1 = k2 = A\ = Ay = 2 were established
under smallness conditions for x; and x» in [2, 5, 7, 8]; more related works can be
found in [1, 9]. On the other hand, a result on finite-time blow-up in the two-species
chemotaxis system was recently obtained in [6, Theorem 4.1] under the condition

1 it ne {3,4},

6
1+ gpqy i n>5.

max{r1, A1, K2, Ao} < {

Now, in the biological view, the production term seems to promote blow-up

phenomena; this implies that the lack of the production term makes the solution

likely to be bounded. Thus, since the third equation in (1.1) lacks the production

term fv, it is expected that there exists a solution of (1.1) such that v remains

bounded, whereas u blows up. The purpose of this paper is to prove that this
conjecture is true.

The main results read as follows. The first theorem gives blow-up in (1.1).

Theorem 1.1. Let dly d27 d37 X1, X2, M1, K2, a1, G2, Q, ¥ > 0 and K1, K2, >\1;
Ao > 1. Assume that k1 and \1 satisfy that

z if ne{3,4},

1.2 A <i6
( ) max{lﬂ 1} {1_’_2@11) if n>5.

Then, for all L > 0, My > 0 and My € (0, My) there exists r, € (0, R) with the
following property: If

(1.3) up, vo € C°(Q) are nonnegative and radially symmetric

and

(1.4) /(uo(x) +vo(z))de = My and / ug(z) de > M,
Q Br, (0)

as well as

(1.5) uo(z) 4+ vo(z) < Llz|"" Y for all z € Q,

then there exist T* < oo and exactly one triplet (u,v,w) of (1.1) which blows up
in finite time in the sense that

(1.6) Jm (a8l o) +lloC Ol @) = oo

Remark 1.2. This result means that whether blow-up in (1.1) occurs or not can
be determined by the parameters which come only from the first equation.

Theorem 1.1 gives existence of a constant 7* > 0 and a classical solution (u, v, w)
of (1.1) on [0,T*) such that lim; 7 (||u(-, )| o) + [[v(-,)||L>(q)) = oo. Then
we consider the next question

whether lim; s« [|u(-,t)|| =) = 00 and lim; »p= [[v(-, 1) L () = 00 hold.
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The second theorem is concerned with simultaneous blow-up in (1.1).

Theorem 1.3. Let dy, da, d3, X1, X2, M1, M2, a1, G2, &, v > 0 and K1, K2, A1,
Ao > 1. Then the following holds:
(i) Assume that ug, vo € C°() are nonnegative. Let T € (0, 0] and let (u,v,w)
be a classical solution of (1.1) on [0,T). Then (u,v,w) satisfies that

if limyg o |[v(-,t)|| oo () = 00, then limy »7 [|u(-, t)|| o (o) = 00.
(ii) Assume that k1 and A1 satisfy (1.2). Moreover, suppose that Ao > 2 and

agdspiy if Ao =2
1.7 0<x2< « ’

Then there are initial data ug, vy € C°(Q) and T* < oo such that the corresponding
solution (u,v,w) of (1.1) on [0,T™*) satisfies

lim u(-,t)|| () =00 and sup  |[v(-,t)||Loe (o) < 0.

t/T te(0,T*)
Remark 1.4. This theorem means that if v blows up at time 7" then u also blows
up at T, and moreover there is a solution such that u blows up at T but v is
bounded in © x (0,T); thus this result gives a positive answer to the conjecture.

This paper is organized as follows. In order to show Theorem 1.1, we will derive
a differential inequality for some moment-type function in Section 2. Section 3 is
devoted to the proof of Theorem 1.3.

2. PROOF OF THEOREM 1.1
We first state a result on local existence of solutions to (1.1).

Lemma 2.1. Let Q = Br(0) C R™ (n > 3) be a ball with some R > 0, and let
di, do, ds, X1, X2, M1, M2, a1, G2, a, 7 > 0 and K1, K2, A1, Ay > 1. Assume that
ug,vo € C°(Q) are nonnegative. Then there exist Tyax € (0,00] and a unique triplet
(u,v,w) of functions

u, v, w € COQ x [0, Tinax)) N C*H(Q % (0, Tinax)) ,
which solves (1.1) classically. Moreover, u, v >0 in Q x (0, Tiax) and

(2.1) if Thax < 00, then t/lim (lu(5 )l oo ) + (-, D)l e () = o0

max

Also, if ug,vg are radially symmetric, then so are u,v,w for any t € (0, Tnax)-

Proof. This lemma is shown by a standard fixed point argument as in [3, 7]. O

In this section we assume that ug, vo € C°(Q) are nonnegative and radially
symmetric and that (u,v,w) is a classical solution of (1.1) on [0, Tiax) given by
Lemma 2.1. Moreover, we regard u(z,t), v(z,t) and w(z,t) as functions of r := ||
and t. Also, we introduce the functions U, V and W as

1

Us.t)i= [ ulptydp and Visoi= [ (et

3
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as well as

W(s,t) := / " tw(p, t) dp
0

for s € [0, R"] and t € [0, Thax), and define ¢y and 9y as

ou(t) = /050 s %(so — s)U(s,t)ds
and

Yy (t) == /OSO 57 %(so — s)U(s,t)Us(s, 1) ds

for t € [0, Thax) with some so € (0, R™) and b € (0,1). We note that ¢y belongs to
C°([0, Trmax)) N CH((0, Tiax))- To obtain the differential inequality for ¢, we first
give the following lemma.

Lemma 2.2. Let so € (0, R™) and b € (0,1). Then
S0
oy (t) > dlnz/ s27 7 (sg — 8)U,s ds
0

S0
ax1n¢U(t) _xxan / s7%(so — s)U,W ds
d3 ds Jo

- ,uln'“*l/ 57(s0 — ) (/ Ut (o,t) do) ds
0 0

S0 S
- aluln)‘lfl/ 57 %(sg — s) </ Us(o, )V (o,t) da) ds
0 0
(22) = Il+12+.[3+14+.[5
for allt € (0, Tinax)-

+

Proof. By straightforward computations we can derive (2.2) (see [6, (4.17)]). O
We next estimate the third term on the right-hand side of (2.2).
Lemma 2.3. Let b € (0,min{1,2— 2}). For all L > 0 and all My > 0 there ezists

C > 0 such that if ug,vo satisfy (1.3) and [, (uo(z) + vo(x))dx = My as well as
(1.5), then

(2.3) I > —Csgyy(t) — Cso oo
for all sy € (0, R™) and t € (0, min{1, Tyax}) -

Proof. Asin [10, estimate (4.5)], by integration by parts we have

S0
Iy > —(b+ 1)”‘1”30/ s~ LW ds
ds 0

for all t € (0, Tinax). Furthermore, by the structure of the third equation in (1.1), a
result similar to [10, Lemma 4.8] is established, so that we attain (2.3). O



FINITE-TIME BLOW-UP IN A CHEMOTAXIS-COMPETITION MODEL 219

With regard to Lemma 2.3, by virtue of the structure of the third equation
in (1.1), a term including ¥y (¢) does not appear unlike [6, Lemma 4.4], where
Yy (t) == [ s7%(so — $)V (s,t)Vi(s,t) ds. Thus we derive a differential inequality
for only ¢y to show blow-up.

Lemma 2.4. Assume that k1 > 1 and Ay > 1 satisfy (1.2). Then there exists
be (1 — %,min{l,Q — %}) with the property that for all L > 0 and My > 0 one
can find C; > 0, Cy > 0 and s; € (0, R™) such that if ug,ve satisfy (1.3) and
Jo(uo(x) +vo(x)) dz = My as well as (1.5), then

(2.4) 60 (1) > Crsy @3 (1) — Casy T

for all sg € (0,51) and t € (0, min{1, Tinax})-

Proof. Let us fix € > 0 such that

2
2.5 2e <1 ——.
(25) e<1-2

Moreover, we can take b € (1 — %,min{l, 2 — %}) such that

b
(2.6) (n —1)(max{k1, A1} — 1) < 3
because (1.2) ensures that (n — 1)(min{s1,\1} —1) < 3 = $(2— %) if n = 3,
and that (n — 1)(min{x1, A} — 1) < 3 if n > 4. Noting that (1.3), (1.5) and the
condition [,(uo(z) + vo(z)) dz = My, from [6, Lemma 4.2] we can find ¢1, ¢z > 0
such that

3—b

I1 Z —clsOT " wU(t)

o

and
b

3_
I4 > _CQSa(nfl)(nlfl)JrTfe /1/)U(t)

for all t € (0,min{1, Tiyax}). Moreover, thanks to [6, Lemma 4.5], there exists
c3 > 0 satisfying

3—b
Is > —Cssg(nil)(/\lilHTiEv Yy (t)

for all ¢ € (0, min{1, Thax}). Hence, plugging these inequalities and Lemma 2.3
into (2.2) entails that

axin 2 1-b+2
Yy (t) — cas§ Yu(t) — casg "

— 01803%57%\/ wU(t)

3—b
s TR )

— Cy

3-b_
—essy T
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for all ¢t € (0, min{1, Tinax}) with some ¢4 > 0. By Young’s inequality we infer that

By () > cstu(t) — casg Yut)

1-b+2 ( 2

-S 2—2 _2(n—1)(k1—1)—2¢
— ¢S, Sg "+ 1l+s, " (n=1)(r1=1)

" 8(2)—%—2(71—1)0\1—1)—25)

for all ¢ € (0, min{1,Tiyax}) with some ¢5 > 0 and ¢g > 0. Now let us choose
2
51 € (0, R") such that c4s7* < Z. Noting from (2.5) and (2.6) that

2
2—E—2(n—1)(min{f~£1,/\1}—1)—25> 1-6>0,
we have from the relation 2 — % > 0 that

C5

(2.7) O (1) = Tbu(t) = ersp

for all sg € (0,51) and ¢ € (0, min{1, Tinax }) with some ¢z > 0, where we have used
2 2

b+2

n

the relations cys§ < cgs7 < F and so < R™. Now from [10, Lemma 4.4] there

exists cg > 0 satisfying that ¢y (t) > 0856(3%)@5%}(75) for all ¢ € (0, Timax), which
together with (2.7) yields (2.4). O

We are now in the position to prove Theorem 1.1.

Proof of Theorem 1.1. Thanks to Lemma 2.4, there exist ¢; > 0, ¢ > 0 and
s1 € (0, R™) such that

—(3— 1—b+2
S (t) > c1sg PTG (t) — casg T

for all sg € (0,51) and t € (0, min{1, Tihax }). Let us pick sg € (0, 1) fulfilling

cy L i 2 < M()
7871’ 780 < N
g e 23=bw,

Then it follows that

Moreover, put

and select initial data wg, vo satisfy (1.3), (1.4) and (1.5). By [10, estimate (5.5)],
we can verify that

My 5
ou(0) > 23_bwnsg b
. . —(3-b) 1-b—2
As in the proof of [4, Lemma 4.6] (with dq(so) = 15, , da(s0) = a8y and
50) = 20— s27) we can derive that Ty < +. Therefore, from (2.1) we arrive
d(s0) = 742—s5 ") derive that Tiyax < . Therefore, from (2.1) i

at (1.6), which completes the proof. O
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3. PROOF OF THEOREM 1.3

In the following, we let T' € (0, 00] and let (u,v,w) be a classical solution of
(1.1) on [0,T) with ug,vo € C°(Q) being nonnegative. Now we put

Lv:= dgA”lj - nga -Vw
for 7 € C%(Q2). Then we note from the second and third equations in (1.1) that

0
87: = Lo — xovAw + ppv(1 — agu2 1 — 271
=Lv+ dX2 7;2 vw + pov(l — agu? 1t — vl
3 3
(3.1) < Lv+ diuv + v — a2u2u>‘2*1v — pav™?
3

for all z € Q and t € (0,T). By using this inequality we will show the following
two lemmas which play an important role in the proof of Theorem 1.3.

Lemma 3.1. The solution (u,v,w) satisfies that if lim; 7 ||u(-,t)|| L (@) < o0,
then limy ~7 [[v(-,t)|| Lo () < 0.

Proof. Assume that ||u(-, )|z~ (q) < c1 for all £ € (0,7) with some ¢; > 0. Then,
from (3.1) we see that

ov
ot =

for all z € Q and t € (0,T). Let us next choose ¥ € (0, 00) such that [[vo|| ) < 7,
and denote by y: [0,00) — R the function solving

e
y'(t) = (dXch + uz) y(t) — pey™(t), t>0,
3
y(0) =7v.
Then, by a comparison principle, we can observe that for all x € Q and ¢t € (0,7T),

< Lv+ (Tgcl + M2)U — pv"™?

1
aXQC + ro—1
o(z,t) < y(t) < max (1/”) TS =gy
H2
holds, which implies that |[v(-,t)|| (o) < ¢ for all ¢ € (0,T). O

Lemma 3.2. Assume that Ao > 2 and xo satisfies (1.7). Then

(3-2) lo( )l ) < C

holds for all t € (0,T) with some C > 0.

Proof. When Ay = 2, by (3.1) and the fact azps — 552 > 0 (from (1.7)) we have

0

< Lu+ pgv — pev™?
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for all z € Q and t € (0,7). Thus a comparison principle yields (3.2). On the
other hand, in the case that Ay > 2, Young’s inequality enables us to find some
constant ¢; > 0 satisfying 2% < Lv+(c1 + p2)v — pov” for all z € Q and t € (0, 7).
Similarly, a comparison principle yields (3.2), which concludes the proof. O
Proof of Theorem 1.3. Lemma 3.1 directly entails Theorem 1.3 (i). We next
show Theorem 1.3 (ii). Theorem 1.1 asserts that there are initial data ug, vy € C°(€)
and T* < oo such that the corresponding solution (u,v,w) of (1.1) on [0,T%*)
satisfies that lim; 7« ([[u(-, )|z ) + [[v(-;)||L>(q)) = co. Then, noticing from
Lemma 3.2 with 7' = T that sup,¢ g 7+ [[v(+,t)[|L> (@) < oo holds, we see that
limy ~7- [|u(-,t)|| Lo () = oo holds, which means that Theorem 1.3 (ii) holds. O
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EXISTENCE OF BLOW-UP SOLUTIONS FOR A DEGENERATE
PARABOLIC-ELLIPTIC KELLER-SEGEL SYSTEM
WITH LOGISTIC SOURCE

YuyvyA TANAKA

ABSTRACT. This paper deals with existence of finite-time blow-up solutions
to a degenerate parabolic—elliptic Keller—Segel system with logistic source.
Recently, finite-time blow-up was established for a degenerate Jager—Luckhaus
system with logistic source. However, blow-up solutions of the aforementioned
system have not been obtained. The purpose of this paper is to construct
blow-up solutions of a degenerate Keller—Segel system with logistic source.

1. INTRODUCTION AND MAIN RESULT

In this paper we consider the quasilinear degenerate Keller—Segel system with
logistic source,

%:Aum_xv.(qu)+)\u—uu”7 reN, t>0,

0=Av—v+4u, re, t>0,
(1.1) Su™ v 50

5 _5_07 T € , t>0,

U(SL‘,O)ZUQ(JS), iL’eQa

where Q := Br(0) C R"™ (n > 3) be a ball with some R > 0; m > 1, x >0, A >0,
1> 0and k > 1; v is the outward normal vector to 9Q; ug € L>°(Q) is nonnegative
and radially symmetric. This system describes a situation such that a cellular slime
moves towards higher concentrations of the chemical substance.

In the case m = 1, Winkler [10] obtained initial data leading to finite-time
blow-up under a smallness condition for £ > 1 in three- or higher-dimensional cases.
In the case m € [1,2 — 2), for the system such that the diffusion term is replaced
with V - ((u + 1)™~1Vu), Black, Fuest and Lankeit showed that solutions blow
up in finite time under the condition that £ < 1+ min { (";(;Lllq;rl, "7?757:1;)1)”}
in [1, Theorem 1.2 (ii)]. On the other hand, a difficulty is caused in (1.1) by the
degenerate diffusion term Au™ because in the case of nondegenerate diffusion
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classical solutions can be considered, whereas in the case of degenerate diffusion
classical solutions are not always obtained. In such circumstances, it had not been
clear whether blow-up of solutions to (1.1) occurs.

Regarding this difficulty, existence of blow-up solutions was recently established
n [8] for the following Jéger—Luckhaus system with ¢ = 0,

0
8—1::A(u—ke)m—XV~(qu)—k)\u—,uu’“”7 reQ, t>0,
0=Av—M(t)+u, zeQ, t>0,

where M (t) := %fg (z,t) dz. This system was studied in [1,3,7,9]; in the case

m=1 and e = 0, finite-time blow-up was shown under smallness conditions for
k in the three- and higher-dimensional cases in [1,9] (in the case M(t) = v, see
[10]); these conditions were improved in [3]; in the case m # 1, the condition
£ < min {2, 2} in [3] was generalized to the condition that £ < min {2, (2 —m)%}
if m>0or k< min{2,n} if m < 0in [7]. After that, in the case of degenerate
diffusion (¢ = 0), finite-time blow-up solutions was constructed in a framework of
weak solutions in [8].

In contrast, for the degenerate Keller—Segel system with logistic source there is
no result on blow-up. The purpose is to prove existence of blow-up solutions to
(1.1) in a framework of weak solutions under the same condition as in [1, Theorem
1.2 (ii)]. Referring to the method in [8], we introduce moment solutions as follows.

Definition 1.1. Let T € (0, 00]. A pair (u, v) of nonnegative and radially symme-
tric functions defined on 2 x (0,T) is called a moment solution of (1.1) on [0,T)
if

(i) we Cq . ([0,7); L=(Q)) N Lis ([0, T); L=(9)),
u™ €L2( T HY Q) if T < oo; u™ € L2 ([0,T); HY(Q)) if T = oo,
v € Lig.([0,7); Hl( )

(ii) for all ¢ € L2(0,T; H*(2)) N WH1(0,T; L*(2)) with supp o(z,-) C [0,7T)
(a.a. x € Q),

T
/ / (Vu™ - Vo — xuVv - Vo — (Au — pu”)p — upy) dedt
0 Q

- / uo()p(x, 0) da,
Q

T
/ /(Vv-Vnp-i—v(p—uap)dxdt:O,
0o Ja

(iii) (u,v) satisfies the following moment inequality:

6(t) — 6(0) > K /0 62(r)dr for all ¢ € (0,T),
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where

o(t) == /OSO s 7(so — s)w(s,t)ds forte (0,T),

S
w(s,t) ::/ " tu(p,t)dp for s € [0,R"] and t € (0,T)
0

with some sg € (0, R™), v € (0,1) and K = K(R,m, X, t, 5,7, So) > 0.

We next define mazimal moment solutions, which are ensured by Zorn’s lemma
as in the proof of [6, Lemma 2.4].

Definition 1.2. Define the set S as
S :={(T,u,v) | T € (0,00], (u,v) is a moment solution of (1.1) on [0,7)},

which is not empty as shown in the proof of Theorem 1.3, with the order relation
= given by

(Th,ur,v1) =2 (T, ug,ve) = Ty < T, uzlo,m,) = u1, v2|o,m) = v1-
Then Zorn’s lemma assures some maximal element (Tiax,u,v) € S, and (u,v) is

called a mazimal moment solution of (1.1) on [0, Tinax)-

Now we state the main theorem, in which (1.2) is the same condition in [1,
Theorem 1.2 (ii)].

Theorem 1.3. Let m € [1,2 — %), x>0, A>0, p>0 and kK > 1. Assume that
(m—1n+1 n—2—(m—1)n
2(n—1) n(n—1)
Then for all My > 0 and L > 0 there exist o9 > 0, ng € (0, My) and r« € (0, R)
with the following property: If

(1.2) K < 1+min{

(1.3) ug € L*(Q) is nonnegative and radially symmetric
and
(1.4) / wo(x)de = My and / uo(x) dz > My —no
Q B, (0)
as well as
(1.5) uo(x) < Llz|™P  for a.a. x € Q,
where p 1= % + 00, then there exists a moment solution of (1.1) on [0, Tynax)

which blows up at Thax < 00 in the sense that

lim sup [[u(-, t)|| Lo (@) = 00
In order to prove Theorem 1.3, we will construct a moment solution. To this
end, we derive a moment inequality for a solution of a problem approximate to
(1.1). The key to obtaining the inequality is to establish a pointwise estimate for
an approximate solution (Lemma 2.1).
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2. PROOF OF THEOREM 1.3

To show finite-time blow-up of solutions to (1.1), for the present we focus on
the following approximate problem:

Ou,

(‘;:A(ua—i—a)m—XV-(UEVUE)+)\uE—uu§, zeQ, t>0,

0=Av. —ve + ue, zef, t>0,
B ou _on_, T €N, t>0

o o ’ ’

ue(2,0) = upe (), r €N,

where € € (0,1), and uq. := (pe * Up) | With
if Q
o (x) = {uo(x) ifreQ,

0 otherwise,

1 1 T f 2] < 1
B = — d -, = ’
pe() = — (/ p(y) y) p(g) p(x) {0 e > 1.

We note that the solution (u.,v.) of (2.1) on [0,7;) is obtained by a standard
fixed point argument (see e.g. [11]), where T, is the maximal existence time for the
solution (ue,v:). We know that p. is nonnegative and radially symmetric. Thus,
for the initial data ug satisfying (1.3), uge is nonnegative and radially symmetric.
Moreover, we see that up. — up in L'(Q) as € \, 0 and that on passing to a
subsequence if necessary, ug. — up a.a. x € Q2 as € \, 0. Furthermore, as in
[5, Section 2.2] and [8, Lemmas 2.2 and 2.3], we can find Ty > 0 and Ky > 0 such
that for all € € (0,1),

(2:2) To<T. and  sup |uc(-,t)]lL=(0) < Ko-
te(0,To)

In order to establish a moment inequality, an estimate for u. is a cornerstone.
In a degenerate Jager-Luckhaus system with logistic source the key is radial
monotonicity of an approximate solution (see [8, Lemma 2.7]). However, in our case
it is difficult to obtain this property due to the structure of the second equation
n (2.1). For this reason, instead of monotonicity, based on [10, Lemma 3.3] and
[1, lemma 5.2], we show a pointwise estimate for wu..

Lemma 2.1. Let m € [1,2*%);X>0; A>0,0>0,k>1, My >0 and L>0.
Moreover, for any og > 0, set p := % + 09 and assume that ug satisfies

(1.3), (1.5) and fQ uo(x) de = My and that there exist Ty > 0 and Ko > 0 fulfilling
(2.2). Then there exist g € (0,1) and Ly > 0 such that for any € € (0,¢0),

(2.3) ug(.%',t) < Ll‘xl_p

for all z € Q and t € (0,Tp).
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Proof. Putting u.(z,t) := e *u.(z,t), we can derive from (2.1) that

ou, - _ ~
Ue < V- (m(eMu. + &)™ Vi, — xu.Vv.), x€Q, t>0,
(2.4) (m(eMi. + )™ 'V, — xu.Vo.) - v =0, z€ed, t>0,
Ue(x,0) = upe (), xef.

Next, let op > 0. We can take £ > 0 small enough and ¢y € (0,1) such that
uoe <up+§ for a.a. € Q and all € € (0,e0). By virtue of this inequality, (1.5)
and the fact that |z| < R, it follows that

(2.5) uoe < Lz[™P + ERM |7 = (L + ER?)|2| ™"

for all z € Q and € € (0,2¢). Also, from the condition fQ ug dxr = My, we obtain
that

(2.6) [ o do < Mo+ €l0) = 1
Q

for all € € (0,p). On the other hand, integrating the first equation in (2.1) over €,

we infer that
d
—/usdm:)\/usdmf,u/u?dmg)\/usdm,
dt Jo Q Q Q

which ensures that
(2.7) / ue dr < eAt/ Uge dr < e)‘TOJ\%
Q Q

for all ¢ € (0,Tp). Moreover, we see from the second equation in (2.1) that

T T 1
Tnil(vs)r = / Pnilvs dp 7/ pnilus dp < — (/ ve dw +/ Ue dl‘)
0 0 Wn \JQ Q

for all r € (0,R) and t € (0,7;), where w,, := n|B1(0)|. Here, since we integrate
the second equation in (2.1) over  to guarantee that

/ugda::/vgdm,
Q Q

the above inequality and (2.7) yields
2 —
), < —eroMy =: ¢
W,
for all » € (0, R) and ¢ € (0,Tp). Picking 6y > n so large satisfying m — 1 > % -

_n(n=1) (=1
m-Tns1 T 00 > (e we have

R
/Q 2DV (2, 1) % i = w, / P01 (3., (p,1)[% dp

1
n

and p =

1
< fwnci)(’ R"
n

for all t € (0,Tp). From this inequality and (2.4)—(2.6) we therefore can apply
[2, Theorem 1.1] to obtain (2.3). |
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We next derive a moment inequality for an approximate solution of (2.1).

Lemma 2.2. Let m € [1 2 — ) x>0, A>0, u>0and k> 1. Assume that
(1.2) is satisfied and that there exist Ty > 0 and Ko > 0 fulfilling (2.2). Then for
all My > 0 and L > 0 there exist no € (0, My) and r. € (0, R) which satisfy the
following property: If ug satisfies (1.3)—(1.5) with some oo > 0, then there exist
g0 € (0,1) and K > 0 such that for any € € (0,&p),

t
(28) 60~ 0.0) 2 K [ 2(rydr
0
for all t € (0,Tp), where

o (t) := /OSO s 7(sg — s)we(s,t)ds fort e (0,T¢),

S

we(s,t) ::/ p" tu(p,t)dp  for s €[0,R"] and t € (0,T.)
0

with some so € (0, R™) and v € (0,1).

n(n—1)

Proof. Let us first put p := ( + 00, where we choose o9 > 0 sufficiently

m—1)n+1
small fulfilling that x < 1 + min {ﬁ’ T — (m — 1)}. Furthermore, we select
v E (max{QfL"“7 — % —Lim—-1 }7mm{2— o - 2Wp(m— 1),1}). Also, noting that

upe — ug in L1(2) as e \, 0, we fix & > 0 small enough and pick gy € (0, 1) given
by Lemma 2.1 satisfying

Uge > Moy —&o
Q
for all € € (0,e9). In order to obtain (2.8), we shall show that there exist ¢; > 0,
ce > 0,0 € (0,2) and s; € (0, R™) such that for any € € (0,¢9) and so € (0, s1),
(2.9) OLt) 2 e1s] G2t — easg
for all t € (0,Tp). By straightforward computations we have from (2.1) and the
definitions of w. and ¢. that

#L(t) > mn? /S0 32_%—7(50 —5) (n(we:)s + E)mfl (we)ss ds
0

S0 So
+ n/ s (so — s)(we)swe ds — n/ s (so — s)(we)sze ds
0 0

et [T { [wsas) as

for all t € (0,T:), where z.(s,t) fo p" Lo (p,t) dp for s € [0, R"] and t € (0, T%).
Here, we note that we can apply 1, Lemmas 3.5, 3.8 and 3.9] to the second, third
and fourth terms on the right-hand side of the above inequality. Thus, in order
to derive (2.9), it is sufficient to estimate the first term. To this end, we will find
c3 > 0 independent of & such that

(2.10) (n(we)s + &)™ < ezs™ 7 ™D (w,), + s
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for all s € (0,R™) and t € (0,Tp), which is used after integration by parts in
estimating the first term. By means of (2.3), it follows that for any ¢ € (0,&¢),
we(s,t) = %ug(s%,t) < cqsw forall s € (0, R™) and t € (0,Tp), where ¢4 := %
From this inequality and the fact that s < R™ as well as € < 1, we have

(n(we)s +)™ <271 (we) + ™)
S 21’77, 1nch’L 1 7(1’71—1) (w&_)s + 21’7’L—1

for all s € (0, R™) and t € (0,Tp), which means that (2.10) holds. Therefore, by
[1, Lemmas 3.5, 3.6 (i), 3.8, 3.9 and 3.11] we can take ¢5 > 0, ¢g > 0, 8 € (0,2) and
s1 € (0, R™) such that for any ¢ € (0,&9) and s € (0, s1),

GL(t) > cs) P92(t) — casg
for all ¢ € (0,Tp). Furthermore, arguing as in [8, Proof of Proposition 2], we
pick no € (0, My) and r, € (0, R) such that for any wg satisfying (1.3)—(1.5), the
inequality ¢.(t) > s~ °¢2(t) holds for all £ € (0,2¢), so € (0,51) and ¢ € (0,Tp),
which implies (2.8). O
We are now in the position to show Theorem 1.3.

Proof of Theorem 1.3. We can derive results similar to [8, Lemmas 2.4 and 2.5]
since the second equation in (2.1) entails that Av. = ve — ue > —u.. Thus, as
in the proof of [4, Lemma 5.3] we can choose subsequence {u., }, {v:,} (ex — 0
as k — o0o0) and nonnegative functions u, v such that v € L(0,Tp; L>°(Q2)),
u™ € L%(0,Tp; H'(2)), v € L>=(0, To; WH°(Q)) and

(2.11) ue, — u  weakly® in L>(0,Ty; L*=°(£2)),
(2.12) ue, — u in CO([6, Tpl; LU(Q)) for all § € (0,Tp) and ¢ € [1,00),
(2.13) V(ue, +¢)™ — Vu™ weakly in L?(0, Tp; L*(Q)),

(2.14) Ve, — Vv weakly”™ in L*(0,To; L>())

as k — o0o. Moreover, thanks to Lemma 2.2, we can take the initial data ug leading
0 (2.8). Thus, by (2.11)—(2.14), we can show that (u, v) fulfills (1)—(iii) with T' = Tj
in Definition 1.1 as in [8, Proof of Proposition 1]. Hence, from Definition 1.2 there
exists a maximal moment solution (u,v) on (0, Tyax). In particular, we have

¢m—wm2KA¢ﬂﬂm

for all t € (0,Tmax) with some K > 0. Putting ®(¢) := fo &> (1) dT + ¢(O) for
€ (0, Trax), we see that ® € C([0, Tipax) N Cl((O Tmax)) and from the above
inequality that ®'(¢) > K2®2(t) for all t € (0, Tiax), which yields

¢ < 1 1 n 1 < 1
- K2 o(t)  ®(0)) — K29(0)
for all ¢ € (0, Tynax)- This proves Tiax < ﬁ%o) < 0. By an extension argument

as in [8, Proof of Theorem 1.1] we can obtain limsup, -7, _ |[u(-, )|z~ ) = oo,
which concludes the proof.
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STABILITY WITH RESPECT TO DOMAIN OF THE LOW
MACH NUMBER LIMIT OF COMPRESSIBLE
HEAT-CONDUCTING VISCOUS FLUID

ANETA WROBLEWSKA-KAMINSKA

ABSTRACT. We investigate the asymptotic limit of solutions to the Navier-Sto-
kes-Fourier system with the Mach number proportional to a small parameter
€ — 0, the Froude number proportional to v/ and when the fluid occupies large
domain with spatial obstacle of rough surface varying when £ — 0. The limit ve-
locity field is solenoidal and satisfies the incompressible Oberbeck—Boussinesq
approximation. Our studies are based on weak solutions approach and in order
to pass to the limit in a convective term we apply the spectral analysis of the
associated wave propagator (Neumann Laplacian) governing the motion of
acoustic waves.

1. INTRODUCTION AND FORMULATION OF THE PROBLEM

The Oberbeck-Boussinesq approximation is a mathematical model of a strati-
fied flow, where the fluid is assumed to be incompressible and yet convecting a
diffusive quantity creating positive and negative buoyancy force. Then the system
of equations reads:

(OBY) div, U =0,

(OB?) 00U +div, (U®U))+ VP =pAU + 1V, F,
(OB?) oc, (0,0 + div, (UO)) — k(9)AO — gdadiv, (FU) =0,
(OB%) r+0a0 =0,

where U denotes the velocity of the fluid, © stands for the deviation of the
temperature, P is the pressure, constants u, k, 0, ¢p, o are positive (will be
defined later). Here F' stands for potential of a driving force (e.g. gravitational
potential) acting on the fluid. Let us note that the density is constant in the
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Oberbeck-Boussinesq approximation except in the buoyancy force, where it is
interrelated in the temperature deviation through Boussinesq relation (OB%), (see
Zeytounian [12]). Let us notice that in the OB approximation © is a deviation
of temperature from the equilibrium rather then the temperature itself and the
temperature deferences are not caused by the flow, but exists independent of the
flow. Our aim is to derive the above system on an exterior domain R?® \ O with
no-slip boundary condition on the bounded obstacle O. Therefore we study stability
of the rescaled compressible Navier-Stokes-Fourier system when a Mach number is
proportional to a small parameter, i.e. Ma = ¢ and € — 0, and a Froude number
Fr = /e. About other characteristic numbers like Strouhal, Reynolds, Péclet
number we assume they are equal one.

We are motivated by a similar asymptotic analysis of barotropic compressible
fluid flow, described by the Navier—Stokes system with a low Mach number on
varying domains provided in [5]. Our aim is to extend this result to the case of
heat-conducting fluids by methods developed in [3,7]. The asymptotic analysis of
complete fluid system on varying domains (but in different way then here) and with
a small Mach number is considered in [11], where the author justify OB system on
whole R3 space with concentric gravitation force.

Following [2,5] we introduce a class of admissible domains with rough (oscillating)
boundaries of some obstacle. It was observed that such a choice may give rise
to the no-slip boundary condition for the asymptotic limit of velocity field. In
particular we assume that the given family of domains {€.}. satisfies the following
hypothesis:

D1) Q. C R? is bounded domain with C? boundary for each € € (0,1) and
00, =00, US,;

D2) for simplicity we assume that the outer part of boundary S, consists of a
sphere centred in the origin and of a radius Ei,; with 6 > 0 (i.e. the domain
is sufficiently ”large”);

D3) the boundary of the obstacle 9O, is such that for all € € (0,1) O, C
B,.(0) C By s (0) with some fixed 7 > 0;

D4) R3\ O. satisfies the uniform a-cone condition with a@ > 0 independent
of e. Namely for any zo € 90, there exists a unit vector &,, € R? s.t.
C(x,v,a,&,) C (R?\ O) whenever x € R?\ O, |z — x| < a, where
Clz,v,0,8) ={y e R*|0 < |y —z| < a, (y — x) - £ > cos(y)|y — z[} with
vertex at x, aperture 2y < m, height «, and orientation given by a unit
vector &;

D5) for each g € 90, there are two open balls B, (z;) C Q., B,(z;) C O, of
radius r > cpe” (the radius 7 may change but sufficiently "slow”) such that
B,(x;) N By(x;) = o with ¢, > 0, § > 0 independent of «;

D6) after translation and rotation of the coordinate system, a part I' C 90
can be described by a graph of function v € WhH(U), U C R?® and
I'={z R : (v1,22) € U, 23 = y(x1,72)} while I'. = 00.NU x R
are represented by I'. = {z € R® : (z1,72) € U, 23 = 7-(21,72)}, where
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{7 }e is a bounded sequence in W1>°(U), 7. — v in C(U). Moreover I'.
are oscillating for ¢ — 0. Namely, when we introduce a Young measure v[y],
y € U, associated to the sequence {V,7.}., we suppose that supp [v]y]]
contains two independent vectors in R? for a.a. y € U.

In certain sense . — R3\ O. We give here a mathematical justification of the
Oberbeck-Boussinesq approximation of a incompressible flow on exterior domain
Q) = R?\ O with no-slip boundary condition on the obstacle by asymptotic analysis
of weak solutions to the compressible Navier-Stokes-Fourier system in a low Mach
number regime: Ma = ¢ — 0, on a family of domain €2, varying with € > 0.

2. PRIMITIVE SYSTEM

In the beginning of this section let us introduce some standard notation. We
denote by (-, -) duality pairing. By LP(B) we mean the space of Lebesgue measurable
functions g, where |g|? is integrable over set B. The Sobolev space of functions which
derivatives are integrable up to order k in LP we denote by W*?. By D¥?(B) we set
homogenous Sobolev spaces i.e. D*P(B) = {g € L (B) : D%g € LP(B), |a| = k},
where £ > 0 and p > 1. In the whole paper ¢ will denote generic constant which
may change from line to line.

We start our considerations with a “primitive system” — the rescaled Navier-Sto-
kes-Fourier system with a small Mach and Froude number which consists of: the
continuity equation (conservation of mass), the momentum equation, the entropy
balance and the total energy balance respectively

(NSF;) at@s + div, (qus) =0,

1
O¢(0eue) + divy (0cue @ ue) + ?Vzp(ga, Je)

1
(NSF?) = div, 5(1957 vxue) + g@evae ,
(NSF2)  0,(005(0e,9.)) + dive (005(0e, 02 )ue) + dive (‘W) 0
d 1 1 1
4 Bl - 2, - _ = —
(NSF?) dt /QE <2Q€|u6 + 62966(967196) €Q€F€> dr=0.

Where the viscous stress tensor satisfies the Newton rheological law and the heat
flux is determined by the Fourier law:

S(¥e, Vayue) = pu(d:) (Vzus +V6iu, — ;divz u€|d> + n(9:)div, ucld,

Q(’ﬁg, vx’&s) = _“(ﬁe)vxﬂe
with a positive heat coefficient x and for the entropy production rate holds:

qe (7‘967 vzﬁe) : vz19€>
Ve '

(2.1) 0. > ﬁi (5255(195,qu5) :Veue —
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The unknowns are the fluid mass density 0. = 0:(t, z), the velocity field u. =
u.(t,z): (0,T)xQ. — R? and absolute temperature ¥, = 9. (t,z): (0,T)x Q. — R.
The pressure p, the specific internal energy e and the specific entropy s are given
scalar valued functions of ¢ and ¥ which are related through Gibbs’ equation
9Ds = De + pD(1/p) . The system is supplemented with complete slip boundary
conditions for velocity field and the boundary of physical space is thermally isolated,
ie.

(2.2) u: -nlog. =0, [S(W, Viu)n] xn =0, q-nloa. =0.

Small parameter ¢ in the system (NSF1)—(NSF?) results from dimensionless form
of a Navier-Stokes-Fourier system and corresponds to small Mach and Froude
number (Ma= ¢, Fr= /), see [6], Klein at al. [9], Zeytounian [13]. Smallness of
Mach number physically means that characteristic speed of the flow is dominated
by the speed of the sound in the medium under consideration. Assumption that
Fr >> Ma means that external sources of mechanical energy are small and % — 0,
what corresponds to low stratification).

2.1. Structural restrictions. In order to be able to use the existence result of
[6] and later to build uniform estimates, we need to impose structural restrictions
on the thermodynamical functions p, e, s as well as on the transport coefficients
i, 1, k. Following [6] (where the reader can find more detailed description and
physical motivations) we set

(2.3)

p(0e,9e) = 192/2P (ﬂ§j2> + %19? , a >0, where P € C'[0,00) N C?%(0,00),

P0)=0, P'(Z)>0foral Z>0,

Pz
<cforall Z>0, lim (2)

O< Z—00 25/3

(2.4) Z
and J,p(p,9) > 0.

Accordingly to Gibbs’ relation, the specific internal energy and the entropy can be
written in the following forms

=P, >0,

3 ,195/2 0 94
is positive and bounded,
(oA 33P(2)-2ZP(2)
(2.6) s(o,9) =S (193/2') e o’ S2) =3 Z?

forall Z > 0.

The transport coefficients: p - shear viscosity, 1 - bulk viscosity and « - heat conduc-
tivity are assumed to be continuously differentiable functions of the temperature
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9 € [0, 00) satisfying the following growth conditions for all ¥ > 0 and some positive
constants u, i, 1, K, K:

0<p(l+9) <pu®) <pd+9), 0<n@) <7H(l+0),

27) 0 < r(1+9%) < k(W) <R +9%).

2.2. Equilibrium state and ill-prepared initial data. Let us assume that
outer force F is defined on whole space R? and is independent of €. The so-called
equilibrium state (static state) for each scaled NSF. system consist of static density
0. and constant temperature distribution o satisfying (for a convenience we consider
a static density g. defined on the whole space R?)

Vop(0e,0) = €6.V.F. in R®*  where lim g.(z)=70.

|| =00
Hence we have

€ 1 _
e — 0= F +&2h.F., with P'(p) = -0 9), || el Lo
(2.8) Qs — 0 P'(0) + € N lle, W1 (0) 0 gp(g, )y Ilhellz ®3) < C

and  |V,0.(7)| < ec|V,F.(x)| for z € R?

(notice that the above properties gives closeness of static density g. and constant
state ). Since we work with weak solutions based on energy estimates and control
of entropy production rate we need to assume that initial data are close to the
equilibrium state. Namely initial density and initial temperature are of the following
form

(2.9) 00 = - +20l), Voo =T +ed)

where ¥ > 0 is positive constants characterising the static distribution of the
absolute temperature and

oSl Lnrzo.) < ¢, / 050 de =0, 95| Lnr2(0. < ¢,
(2.10)
/1982 dz =0, ||[ugellzeonr2@.) <c  forallee (0,1].

The above uniform bounds will allow to control right hand side of total dissipation
balance which is a source of uniform estimates needed to perform the limit system.
Nevertheless, such a choice allow to consider nontrivial dynamics but on the
other hand it causes oscillations in acoustic equation. Those will be eliminated by
dispersive estimates.

2.3. Main result. We say that functions U, © and r are a weak solution to the
Oberbeck-Boussinesq approximation (OB) if holds: U € L*°(0,T;L?(Q;R?)) N
L2(0, T; WH2(;R?)), © € L*(0,T; L2(2)) N L2(0,T; WH2(Q)),
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re L=(0,T; LY/3(€)) and

loc

div, U = 0 a.e. on (0,T) x 2,
T
(2.11) /O /Q@(U O+ (UU): Vyp))dedt

= /QUO »(0, dx—i—/ / (S: Ve —rV,F-p)dedt

for any ¢ € C°([0,T); C°(€;R?)), where div, ¢ = 0 and S = pu(9)(V,U+V,U").
Moreover

0¢,(2,9) [0:0 + div,, (OU)] — div, (k(9)V,0) — 8da(g, D)div, (FU) = 0

a.e. in (0,7) x Q,

2.12
r+00(p,9)0 =0 ae.in (0,T) x Q.
By ¢, we mean specific heat at constant pressure and c,(g,9) = 9dge(,9) +

a(o ,19)5819}7(9, ) by a > 0 we mean the coefficient of thermal expansion of the

fluid, a(g,9) = %%, both are evaluated at the reference density g and

temperature 9. Then the main result reads as follows:

Theorem 2.1. Let Q. C R? be a family of domains defined by (D1)—~(D5) with
8 < % and § > 1. Assume that p, e, and s satisfy (2.3)—(2.6), the transport
coefficients i, n and k satisfy growth conditions (2.7) and driving force is determined
by a scalar potential F € WH°(R3). Let {o-,uc,V:}e>0 be a family of weak
solutions to the scaled Navier-Stokes-Fourier system (NSFL)—(NSFZ2), on the sets
(0,T) x Q, supplemented with boundary conditions (2.2) and initial data (2.9)
with ¢. >0, 2> 0 and 9 > 0, and satisfying (2.10) for all € € (0,1). Moreover we
assume that

géle) - Qé ) weakly in L*(R3), ug. — Uy weakly in L*(R3;R?),
1983 - 1981) weakly in L*(R3).
Then for suitable subsequence as € — 0 we obtain that

0: — 0 strongly in L>(0,T; L‘r’/?’(K))7 g8
€

V2V g weakly in L*(0, T; WH2(R?)),

— r weakly in L*(0,T; L*(K)),

€
u. — U weakly in L*(0,T; WH2 (R R?)) |, u. — U strongly in L*((0,T) x K;R?)

for any compact set K C 2, where functions U, © is a weak solution of the
Oberbeck-Boussinesq approzimation (OB1)~(OB*) in (0,T) x R? in the sense spe-
cified in (2.11)—(2.12) with U(0,-) = H[Uy] and ©¢ = 19( ). Moreover if (D6) is
satisfied, Ulpo = 0.
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Here H:| denotes the projection on the space of divergence free functions on
of Helmholtz decomposition. The rest of the paper is devoted to the proof of the
Theorem 2.1 or rather to the sketch of the proof with references where reader can
find all details.

3. PROOF OF THE THEOREM 2.1

Since for each € € (0,1) the set €. is sufficiently regular and bounded, in
order to provide the existence of the family of weak solutions {o., u., J: }es0 to the
primitive system - compressible Navier-Stokes-Fourier (NSF!)—(NSF%) stated on .
we use the result of E. Feireisl and A. Novotny [6, Theorem 3.2]. Then the following
regularity of solutions can be obtained: g. € Cyeak (0, T; L%/3(Q.)), 0. € L((0,T) x
Q) for a certain ¢ > 5 and w. € L*(0,T; W'2(.;R?)). Moreover the absolute
temperature 9. is a measurable function 9. (¢, z) > 0 for a.a. (t,z) € (0,T) x Q.
and 9. € L2(0,T; WH2(Q.)) N L>=(0,T; L*(Q)), log 9. € L2(0,T; WH2(€,)).

3.1. Uniform bounds. All uniform bounds stated below may be seen as a direct
consequence of total dissipation balance and more detailed reasoning may be found
in [6,7,11].

To begin with, according to these references, we introduce essential and residual
part of a measurable function h as

h = [h]ess + [h]reS7 [h]ess - X(Qs; ﬁ€)h7 [h}res - (]- - X(stﬁs))hv

where x € C2°((0,00) x (0,00)), 0 < x <1, x = 1 on the set Ocss and Oess =
[0/2,20] x [1/2,20], Ores = (0,00)? \ Oegs.
The total dissipation balance reads then

| (Gedur) @

+ }2 (Hﬂ(ge,ﬁe) — (0 — ég)aHﬁéig’m — Hﬂ(éa,ﬂ)> (t)dz

15 — 1
+ ?Us Hoat] X Qs} = /QE (ZQO,E u

1 ~
T3 (Hﬂ(QO,aa Vo,e) — (00,c — 0c)

(3.1)

- Hﬁ(é&,ﬁ)) dz 5

where Hy is ballistic free energy and Hy(o,9) = 0 (e(0,9) — Js(0,9)) .

It is provided (see Lemma 5.1 in [6]) that Hy(oc,9:) — (0 — @E)%i“ﬁ) -

Hg(ég,ﬁ) is non-negative, strictly coercive, attain global minimum zero at point

(0e,9), dominates internal energy ge and entropy s far from (g, ®). Therefore
according to our assumptions we are able to deduce from (3.1) that (for details see
[5,6,7,11])

€ss sup / Qs|us|2(ta ) dz < ¢, €8s sup ”V qus”L2(QE;R3) <c
te(0,7) JQ. te(0,T)
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O — éa 196 — 5
o<l a+ (0,15 020) < E%¢,

t.-

€ :|css( ’ )

€SS sup / (nge(Qeaﬁs)]resl + |[p(«957195)]res| + |[Q€S(Qe7ﬁe)]res| dx) < 5207
tE(O,T) Qs

<c
L2(Q:)

<c, ess sup
L2(Q.) t€(0,T)

ess sup
t€(0,T)

)

ess sup / [0:203(t,-) 4 [0.)2.(t, ) dz < e%¢, ess sup / Nes (2, -)dz < £%c,

te(0,7) JQ te(0,7) JQ
‘ |::Q€ - @€:|
€ res

log(d.) — log(¥) H
£ W12(Q.;R3)

ess sup
te(0,T)

<ce,

L1(9:)
2

T
dt + /
W12(Q.;R?) 0

T
/ et 210 ) < .
0

I — 1
€

dt < ¢,

/

3.2. Convergence. The hypotheses stated on the family of {Q.}. provides us:

e the uniform extension property [8]. Namely there exists an extension opera-
tor E. s.t. E.: WHP(Q.) = WHP(R3), E-[v]|o. = v and [|E:[v]|lw1.0@s) <
cl|v|lw1.r(q.), where the constant c is independent of ¢ — 0.

e there exists bounded domain O s.t. R3\ O satisfy the uniform a-cone condition
and a suitable subsequence of €’s such that [(R?*\ O.)\ (R*\ O)| — 0 as e — 0.
This property is crucial when studying stability if the spectral properties of
the Neumann Laplacian, see [1,5], to provide decay of acoustic waves. For
each zg € 00 there is z. o € 90, such that z. g — zp and O C B;(0) and for
any compact K C €, there exists ¢(K) such that K C 2, for all € < ¢(K).

Since the family of {Q.}. possesses a uniform extension property we may deduce
from uniform estimates that

(3.2) u. = U  weakly in L?(0,T; W"2(R3R?)),
ess sup |[9-(t,) — | 12(0.) — 0 ase — 0,

te(0,T)

V. -1

O, = — © weakly in L*(0,T; WH2(R3)).

€
Following the same procedure as in [7,11] by uniform estimates and closeness of g
and 9. (2.8) we get
ess sup |[|0:(t,-) — 0l 1554100y — 0,
t€(0,T)
ess sup |[[0e(t,-) — 0llp2q 554 La() — 0 as e—0 for ¢>3,
te(0,T)
Qs — ?

X weakly* in L(0,T; L/3(K)) for any compact K C Q for e — 0.
€
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Therefore fluid density becomes constant since € — 0, i.e. as the Mach number
tends to zero. Then continuity equations provides, that
div, U =0 a.a. in (0,T) x Q.

By boundary conditions and properties of €. the limit velocity field satisfies the
impermeability condition U - n|go = 0 in a weak sense. Moreover the analysis
provided by [2], see also [5, Sec. 6.2], gives that Ulgo = 0 if (D6) is satisfied.

To pass to the limit in rescaled NSF. system one of the most difficult steps is
to provide strong convergence of the velocity field in order to control the limit of
convective term. Namely we need to show that

u. — U strongly in L?((0,7) x K) for any compact K C R*\ O.

The main obstacle here are possible oscillations in time of the momentum, since
from momentum equations we do not control its time derivative. Then one can
observe that it is sufficient to provide that (see [3,7,11])

(3.3) o-u. — U in L*(0,T; W 3(K)).

Then due to (3.2) it is even enough to prove, instead of (3.3), that
{t — / (o-us)(t, ) dx} is precompact in L*(0,T)
R3
and
(3.4) {t — / 0 (1) - t,odx} — {t —o [ Ut - (,odx} in L%(0,7)
RS RS
for any fixed ¢ € C*°(R3) where suppp C K as ¢ — 0.

3.3. Reformulation to the wave equation. Dispersive estimates — local
decay of acoustic wave. As it was already emphasised, our aim now is to show
(3.4). This will be provided by the analyse of Lighthill’s acoustic analog (see [10])
of our primitive NSF, system, namely

(3.5) €0iS: +wdiv, V. =¢ ;1, e Ve + VS = Efz ,

with homogenous Neuman boundary condition V. - nlgg, = 0 where

(3.6)

S.— A (QEE_Q> +B (Q68(96719€)€_ 98(9719)) _GF. + 526’ V. =ou.,

(3.7) B

e, 5 (o B0, ) (AT

H} H2

€
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7 ZV% {A <gg€—g) B (st(gs,ﬂe) —98(9,19)> B (p(gs,ﬁs) —p(g,ﬁ))]

€ €
G2
—div, |(ocus ® ue)+ Se
—_—
2,2 2,1
Ge Ge e V.Gl

Where X, is a time lifting of o, ([6,7,11]) and constants A, B, w are chosen
s.t. 3?8198(@, J) = dyp(o,9) and A + BI,(0s)(2,9) = 9,p(0,9), w = pp(,V) +
% > 0 (see e.g. [6,7,11]). Notice that w is bounded due to structural
restﬁrict’ions on p and s.

Let V,®. denote acoustic potential, i.e.

V.=H_.[V.]+V,o..
Accordingly we may rewrite (3.5); in the following form

T T
g/ (Sa(t,-),6t<p>dt+w/ / Vb, - Vo dadt
(3.8) 0 0 e

T
=€<So,a,so(0,-)>+s/ /(H€1+H52)~Vx<pdxdt
0o Ja.

for all p € C°([0, T] x Q). Next since ¢ = VZA;%\I[@] is an admissible test function

n (3.5)2 (due to slip boundary condtion on u.) we obtain by integration by parts
that

(3.9)
E/OT /Q @E-ﬁtapdt—/OT@E,@}[Myc] dt = —g/ Voe - Ve AZN[p(0, )] da
—s{/T<G1( ), >dt+/ / G21: V2 AL [g] dadt

//G22 VIAZ\le dxdt+/ / G3pdadt
+/ / G‘E‘-VwAgll\I[w]dxdt}.
0o JO. ’

The above equations represent a weak formulation of the acoustic equation for
the potential of the gradient part of the momentum with Neumann boundary
conditions.

Summarising computation from previous sections, due to uniform estimates
obtained in Section 3.1 equations (3.8) and (3.9) can be rewritten in the following
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more conscious form (see [5,11])
T
5/ (Se(t, )at@dt—i—w/ / V@ - Vypdadt
0

(3.10) <SOE7 ’. 825/ / <P+J2 aN)g/Z[‘P}

+ T3 (=Acx)V[0] + JH(—Ac x) 0] dadt
for all p € C2°([0,7] x §2.) and

/ / . Oypdt — /<SE,¢>dt=—e/Q B p(0,) dx

=

o o / Yo+ F=Aen) V2] + T (- D))
+ A0 n) ] + T2(- Al } dadt
for any ¢ € C°([0,T) x K), K compact subset of R?\ O, V¢ - njsq. = 0, where
||Ji||L2((0}T)><QE) <cfori=1,...,4 and ||joL2((O’T)><QE) <cforj=1,...,5
and for sufficiently small € and supplemented with the following initial data
Soe = (—Aen)[85,) + (— 2= )V2[S5.] + 55

with ||SS,EHL2(QE) < ¢ and

Dg. = (Ao n) " 'div, Voo, where [|[(=Acn) "2 [@0 || r20.) < €.

Then the Duhamel formula gives as an explicit formulation for acoustic potential,
ie.

(3.12)
1 . t 1
(I)s(ta ) = 5 exXp ( + (&Y, _WAEA,NE) [‘1)0,5 =+ TAE,N[SO’E}]
T
t— ~ ~
+€_25§/0 exp(:l:i\/—wA&N - S)[ 275(5):|: \/ﬁFLE(S)}dS,
where

Fre=Jl 4+ (Acn)* P2+ (=2 ) V2] + (A ],
Fae = Jl 4+ (—Aen) P2 4 (Aen) VIR + (= Ae ) T+ (A )12

(see (3.10), (3.11)). Let us remark that the “large” coefficient ¢~2# appearing in
(3.10), (3.11) and (3.12) is a consequence or roughness of the obstacle O, (see (D5)).
More precisely, an elliptic estimate employed to derive (3.10), (3.11) depends on e,
pe. [Vl o) < 0) (1cpll o) + e l9llir(a) for any o € C2 (D) with
Vo nloq. =0, with 1 < p < co.
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With above formulation at hand and by methods developed in [4] we are able to
provide local decay of acoustic wave and consequently to show that

(3.13) {t - / B.G(~An)¢] dx} —0 in L20,7),

Qe
any G € C(0,00), what in fact is a key point to prove (3.4) and consequently
to provide convergence in convective term (see for details [5,11]). The following
lemma gives a local decay of acoustic waves.

Lemma 3.1 ([4,5]). We have

T ’ "
| (e (iv=aastmceaamid) )| ar<ccle.OIIE,
0 € Q. (Qe)
for any ¢ € CX(K), ¥ € L*(Q.), and any G € C2(0,00), where is s.t. K C

R3\ O..

Lemma 3.1 applied to ®. given by formula (3.12) provides (3.13), if 8 < i,
see [4] for details. The explicitly given rate of the decay in Lemma 3.1 allow to
compensate exploding coefficient e =27 which reflects the influence of perturbations
of the domain. Moreover, let us remark that in order to provide good properties of
the spectrum of Neumann Laplacian —A, y it is crucial to notice that the outer
boundary (the boundary of the sphere S.) is irrelevant for the local analysis (on
supports of test functions ¢) and in fact we may consider the operator —A. x on
unbounded domain R3 \ O.. Indeed in (3.5) the speed of propagation is finite and
proportional to /w/e and the boundary S; is sufficiently “far”, since 6 > 1. For
details see again [5,11].
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