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Abstract: This paper investigates infinite-time spreading and finite-time blow-up for
the Keller-Segel system. For 0 < m < 2 — 2/d, the L? space for both dynamic and
steady solutions are detected with p := ‘1(22;’"). Firstly, the global existence of the
weak solution is proved for small initial data in L”. Moreover, when m > 1 — 2/d,
the weak solution preserves mass and satisfies the hyper-contractive estimates in L?
for any p < g < oo. Furthermore, for slow diffusion | < m < 2 — 2/d, this weak
solution is also a weak entropy solution which blows up at finite time provided by the
initial negative free energy. For m > 2 — 2/d, the hyper-contractive estimates are also
obtained. Finally, we focus on the L?” norm of the steady solutions, it is shown that the
energy critical exponent m = 2d/(d + 2) is the critical exponent separating finite L”
norm and infinite L” norm for the steady state solutions.

1. Introduction
In this paper, we study the Keller-Segel model in spatial dimension d > 3:

uy=Au™ —V-Ve), x R4, >0,
—Ac=u, xeR4 >0, (1.1
u(x,0) = Up(x) >0, x € R?.

Here the diffusion exponent m is taken to be supercritical 0 < m < 2 — 2/d, critical
me := 2 — 2/d, and subcritical m > 2 — 2/d. This model is developed to describe
the biological phenomenon chemotaxis [30,37]. In the context of biological aggrega-
tion, u(x, t) represents the bacteria density, c(x, #) represents the chemical substance
concentration and it is given by the fundamental solution

u(y, 1)
c(x,t):cd/ Ry, (1.2)
Rd |X — ¥l
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where

1 7d/2

dd -2, 7 ’ (4

= T(d/2+1)

oy is the volume of d-dimensional unit ball. The case m < 1 is called fast diffusion and
the case m > 1 is called slow diffusion [14]. The main characteristic of Eq. (1.1) is the
competition between the diffusion and the nonlocal aggregation. This is well represented
by the free energy form > 1,

F(u) = L m(x)dx — %/ uc(x)dx

m—l

" u(x)u(y)
m—1 ()dx = //]Rdx]Rd |x — y|4= x =y (5

For m = 1, the first term of the free energy is replaced by fRd ulogudx [37]. The com-
petition between these two terms leads to finite-time blow-up and infinite time spreading
[7-9,13,28,37,40,41]. For the fast diffusion case 0 < m < 1, the free energy becomes

1 1
Fu) =— —/ umdx+—/ |Vel?dx |, (1.5)
1—m Jpa 2 JRrd

both terms are non-positive and we couldn’t directly see the competition between the
diffusion and the aggregation terms.
On the other hand, (1.1) can be recast as

=V.-uVp), (1.6)
where p is the chemical potential
-1
= Su" T —c, om# 1, (1.7)
logu —c, m=1.

Indeed p is the first order variation of F'(u), thus multiplying (1.6) by p and integration
in space one has

dF
—+/ u|Vul?dx =0,
dt Rd
or
dF 2
—+/ " -3 J‘Vc dx = 0. (1.8)
dt Rd |[2m — 1

This implies that F [u(-, t)] is non-increasing with respect to ¢. For simplicity, we will
use [lull; = llull;ray through this paper.

Notice that for d > 3, the PDE (1.1) possesses a scaling invariance which leaves the
L? norm invariant and produces a balance between the diffusion and the aggregation
terms where

_dC=m ), (1.9)
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Indeed, if u(x, ¢) is a solution, then u;, (x, t) = Au (A>~™/2x, it) is also a solution and
this scaling preserves the L” norm ||u; ||, = |lul|,. For the critical case m. := 2 —2/d,
the above scaling becomes the mass invariant scaling u, (x, t) = Au (Al/ dy, At). Using
the mass invariant scaling, we have that for the supercritical case m < m., the aggre-
gation dominates the diffusion for high density (large A) and the density has finite-time
blow-up [8,10,25,26,37,40]. While for low density (small A), the diffusion dominates
the aggregation and the density has infinite-time spreading [3,37,40,41]. On the con-
trary, for the subcritical case m > m,, the aggregation dominates the diffusion for
low density and prevents spreading, while for high density, the diffusion dominates the
aggregation thus blow-up is precluded [31,40,41]. These behaviors also appear in many
other physical systems such as thin film, Hele-Shaw, stellar collapse, etc., and they also
bear some similarities to the nonlinear Schrodinger equation [10,15,45,47].

The system (1.1) has been widely studied recently [2,7-9,13,17,28,31,37,40-42]
and the references therein, most of the prior estimates for the Keller-Segel model are
based on the arguments of Jiger and Luckhaus [28] with fast decay at infinity that for
any g > 1,

d 4mq(g — 1)

— uldx =
dt JRrd m+q— 172 Jpa

2
vu<m+q—1>/2‘ dx+(q—l)/ utdx
Rd
(1.10)

When m > 2 — 2/d, there exists a global weak solution without any restriction on
the initial data [2,40,41]. For radially symmetric and compactly supported initial data,
Kim and Yao [31] showed that the solution remains radially symmetric and compactly
supported, and it converges to a compactly supported stationary solution exponentially
with the same mass. For non-compactly supported radially initial data, it is still unclear
whether all the initial mass are attracted to the steady profile (see Sect. 5.3 for numerical
simulations). When 0 < m < 2 —2/d, Sugiyama, etc. [40,41] considered more general
case that the second equation of (1.1) is replaced by —Ac + yc = u, y > 0 and proved
that for initial data Uy € L' N L®(RY), U € H'(RY),1 < g < oo, if the initial
data satisfies ||Upll, < C, where C is a positive number depending on ¢, d, m, then
there exists a weak solution with decay property in L7 (R?) and they employed Moser’s
iteration to prove the time global L>°(R?) bound. Whenm = 1,d > 3, p = d/2, there
exists a universal constant K (d) such that if the initial data ||Upll4/2 < K (d), then the
system (1.1) admits a global weak solution with decay property [13,37]. For the critical
casem =1,d =2orm=2-2/d,d >3, p =1, the PDE (1.1) is critical with respect
to mass, hence there exists a critical mass |[u||; = ||Us||1 sharply separating the global
existence and finite-time blow-up with some initial regularities [7-9,37] where Uj is the
steady solution to Eq. (1.1).

Note that for the supercritical case, all the above results are related to the initial
lUoll » and for critical case it is related to || Us || . For the general case 0 < m < 2—2/d,
it seems that ||Us||, plays a role as a critical constant separating global existence and
finite time blow-up. Based on this, in this work, the L” norm of both the dynamical
solution u(x, t) and the steady solution Uy (x) are explored. For0 < m < 2—2/d, if the
initial data |Upllp < Cam < l|Us|l p, where Cy4 p, is a constant only depending on d, m
(see formula (2.27)), then there exists a global weak solution and when m > 1 — 2/d,
the hyper-contractive estimates hold that for any ¢ > 0, this weak solution is in L7 for
any p < q < oo. Form > 1 — 2/d, the weak solution also preserves mass. While
when 0 < m < 1 — 2/d, this weak solution will vanish at finite time T,y; and for
d—-2)/d+2) <m < 1—2/d, there exists a0 < T < T,y such that the second
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moment lim sup,_, 7 fRd u(x, 1)|x|*dx = oo and fOT Flu(-,t)]dt = —oo. This differ-
ence can also be seen from the free energy (1.5) and (1.4) forO <m < 1l and m > 1.
Furthermore, for m > 1, if the initial second moment is bounded and Uy € L™ (R?),
then this weak solution is also a weak entropy solution satisfying the energy inequality,
see Sect. 2. This result also provides a natural blow-up criteria for | <m <2 —2/d:
the solution blows up if and only if ||u||z- blows up for all » > p. In fact, the weak
solution blows up at finite time 7" provided by the negative free energy F(Up) < 0 and
this negative free energy implies [|Upl|, > Cga,», Which is consistent with a constant for
global existence, see Sect. 3. Since the L” norm is a scaling invariant, we guess that the
[IUs |l p is the sharp condition separating infinite-time spreading and finite-time blow-up.
Here we only conduct some numerical experiments to verify it in Sect. 5 that for the
supercritical case 2d /(d +2) < m < 2 — 2/d, the solution spreads globally as t — oo
by assuming [|Uoll, < ||Usl|p and blows up at finite time with [|Ug|l, > [|Us]|p.

Let us point out that in the radial context, for 0 < m < 2d/(d +2), |Us||  is infinite.
Precisely, in Sect. 4, for m # 1, the nonnegative steady solutions of the system (1.1) in
the sense of distribution satisfy

sym=l—Cy=C, in Q,
U =0 inRI\Q, U;>0 inQ, (1.11)
—ACs = U, in RY,

where C; is given by the Newtonian potential for m > 1,

Us(y)
Cw=c [ 2y (1.12)
w v =yl

where ¢, is defined as (1.3). When m = 1, the steady equation becomes

logU, — Cy =C, in L,
U =0 inRI\Q, U;>0 ing, (1.13)
—ACs = U, in RY.

Here C is any constant chemical potential and Q2 = {x € R? | Us(x) > 0} is a connected
open set in R?. For m > 2d/(d + 2), every steady solution is a Nash equilibrium, see
Proposition 4.3 and Remark 4.4 for more details. We remark that for 0 < m < I, we
can’t define Cy as the Newtonian potential (1.12), see Theorem 4.8 for more details.
When m # 1, letting ¢ = =1 (CS + C), the steady equation (1.11) is reduced to

m

m=T (1.14)

—Ap=""lgk in @, k=1
¢=0 ondf2, ¢ >0, in Q.

When m = 1, letting ¢ = log U; in (1.13) follows

—A¢p =e? inRe. (1.15)
Equation (1.14) is the Lane-Emden equation [15,18,24]. For ¢ € CE(RY and m > 1,
it has been widely studied in recent years [12,15,16,18,20,22-24,29,32,35,36,39,49].

Whenm = 1 and d = 3, Eq. (1.15) is an isothermal equation and the solution decays to
—oo0 at far field [15, p. 164], see also Theorem (4.8) (ii) section 4. m = 2d/(d +2) is a
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critical exponent separating the compact supported solutions with finite mass from non-
compact supported solutions with infinite mass. To be precise, form > 2d/(d +2), there
is no positive C? solution to Eq.(1.14)in R? [20,22]. Form = 2d /(d+2), there is a fam-
ily of positive radial solutions in R¢ with finite mass [12,16]. For I < m < 2d/(d +2),
there are no finite total mass radial solutions in R¥ [15,38]. For 0 < m < 1, we have
the sharp decay rate at infinity for positive radial solutions Uy, see Lemma 4.7 and The-
orem 4.8. By applying the results for Eq. (1.14) and (1.15) to Egs. (1.11) and (1.13) the
results for the steady equation to (1.1) can be summarized as follows:

1. For 0 < m < 1, the radial steady solution U has the decay rate at infinity Uy ~
c, m)rfﬁ (see [29] for the case m = 1) and thus [|Us|l, < oo forg > p and
[Usllg =00 forl <q < p.

2. Forl < m < 2d/(d +2), then Q = R4 and if C, has the decay rate Cs(x) =
(0] (|x|_%) as |x| — oo, then all the steady solutions are radially symmetric

and unique up to translation in RY [18,24,49]. Furthermore, ||Us|l; < oo forg > p
and ||Us|ly = ocoforl <g < p.

3. Form = 2d/(d +2), then @ = R and every positive solution Uy uniquely assumes
a radially symmetric form in R4 up to translation and || Us|| , is a universal constant
only depending on d [12,15-17].

4. Form > 2d/(d +2), all the nonnegative solutions Uy are compact supported in R?
and for any given mass ||U||; = M they are unique up to translation. Furthermore,
all the solutions Cy, U; are spherically symmetric up to translation and 2 = B(0, R)
for some R > 0 up to translation [12,16,20,22,39]. Particularly, for m = 2, R is
fixed to be v/277. Moreover, for 2d/(d+2) <m <2—2/d, the L? norm ||Us], is
also a constant depending only on d, m.

5. When 1 <m < 2d/(d +2), it is still open if all positive Cs € C 2(IR{”I) solutions to
Eq. (1.11) in R? are radially symmetric up to translation [18].

From the above results, m = 2d/(d + 2) is a critical exponent under the L? invari-
ant for both dynamics and steady states. For this reason we refer to it as the energy
critical exponent and denote 2d/(d + 2) as m,.. Indeed, plugging the invariant scaling
uy(x,t) = Au (A(z_m)/Zx) into the free energy (1.4) obtains

(d+2)m—2d

Fu) =X 2 F(u),

the free energy is invariant when m = 2d/(d + 2). We also refer to [17] for the analysis
of the energy critical case. For more precise statements, see Sect. 4.2, Theorem 4.8 and
Remark 4.9. For simplicity, we denote [ instead of [, below.

This paper is organized as follows. Section 2 detects the hyper-contractive property
of the global weak solutions to Eq. (1.1) with initial data in L? space form > 1 —2/d.
Furthermore, for m > 1, if the initial second moment is bounded in time, this weak
solution is also a weak entropy solution. Section 3 considers finite-time blow-up for the
supercritical case and the critical case 1 < m < 2 —2/d. It gives a blow-up criteria pro-
vided by the initial negative free energy which is consistent with the condition for global
existence. Section 4 explores the steady solutions to Eq. (1.1) for the cases 0 < m <1
and m > 1. Section 5 is devoted to the numerical study of the global existence and
finite time blow-up for the supercritical case 2d/(d +2) < m < 2 —2/d. Only numeri-
cal experiments verify that the sharp condition ||Us|| , separates infinite-time spreading
from finite-time blow-up. Numerical experiments for the subcritical case m > 2 — 2/d
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are also performed that given finite mass, the initial radial solution will converge to the
steady compact-supported solution. Finally, Sect. 6 concludes the main work of this
paper, some open questions for Eq. (1.1) and its steady equation are also addressed.

2. Existence of Global Weak Entropy Solutions

This section mainly focuses on the global existence of the weak solutions. Starting from
the initial data ||Upl|, < Cg,m, where Cy ;, is a universal constant only depending on
d, m, Theorem 2.11 shows the global existence of a weak solution forO <m < 2—2/d,
and then the hyper-contractive estimates deduce that the weak solution is bounded in
any L9 space for any + > O when 1 —2/d < m < 2 — 2/d. This weak solution
also satisfies the mass conservation for m > 1 — 2/d and has finite time extinction for
0 <m < 1 —2/d. In addition, the second moment blows up at finite time before the
extinction when (d —2)/(d +2) < m < 1 —2/d. Using the uniform boundedness of the
second moment, Theorem 2.11 also gives the global existence of a weak entropy solution
forl <m <2 —2/d. In Theorem 2.17 for the supercritical case and the critical case,
if Uy € LY (Rd) withg >mandg > p, p = &gm), then there exists a local in time
weak entropy solution, the proof also provides a sharp blow-up criteria that forall» > p,
lu(-, t)|l, — oo ast goes to the largest existence time. The global existence of a weak
entropy solution for the subcritical case is analyzed in Theorem 2.18 where three initial
conditions are presented for the hyper-contractive property when 2 —2/d < m < 2,
m=2andm > 2.
Beginning the analysis with the Hardy-Littlewood-Sobolev(HLS) inequality [34],

u(x)u(y) >
= ——————dxdy <C , 2.1
w(u) = /]Rd /]Rd 2 Xy = HLSUll2g/g42) (2.1)

where Cyrs = SdICd [34,14] with ¢4 is given by (1.3) and S, is given by the Sobolev
inequality [34, pp. 202] that for d > 3,

2

) 5 dd—2)_2 1 d+1\ 4
Sd”“”ztz/(d_z)fnvuuzv SdZTZ‘“T ar 5 ) (2.2)

both terms in the free energy (1.4) make sense if u € L1 N L™ N L24/@*2)(R4), Com-
bining (2.2) with the interpolation inequality gives that for 1 < b/a < the
interpolation inequality leads to

2d
a(d-2)’

Oa fa
1 -7 1-6 1 0
/a =Sy T Il v f5e.
)

1-6 0 1-60
lwlsja < Nl Tl 50 = fwl}= |

2.3)

. a(m+q—1)
Setting w =u~ 2 one has

Here 6 = (l - %) (l - %)_1. By choosing particular a, b in (2.4) and using

the Young ingquality ‘one has the following three lemmas which will be used in

Theorem 2.11.

_ba
<S,°

a(m+q—1) a(m+q—1) 1-6 Ba
2 2

u (2.4)

m+q—1
H Vu—2

b/a 1 2
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Lemma2.1. Lerd > 3,0 <m <2-2/d, p=“E™ ¢ > pandu € LL(R?). Then

1 - _ _
lullZ3y < S V=D 5 w5, 2.5)
and forq >r > p,
q+1 _a q+m qu g+m—1 2 E)
sy = 55 [ Dl = oS [V | e cqrna ()’
(2.6)
where
2(q —r+1 +q—1
- (g=r+1) <2, B=g+1-1"TIT 7,
q—r+1+2(0r—p)/d 2
1 _
= /3 = 1 —+ +q r’
r(l —a/2) r—p
_d(g—r+l)
c( ) 2mqlg —r+1+2( — p)/d] A=n 2(r — p)
q,r1, = .
S;Ng+m—12g—r+1) dig—r+1)+2(r —p)

Lemma2.2. Letd >3,0<m <2-2/d, p= @, qg>pandu € L}r(Rd). Then
one has that for g > 1,

1+ 2(g—p) )

|4 m=142/d 3 - %1 -
()™ T < S7HIVa ™ =02 ) ( 2.7)

Proof. For g > p, by the interpolation inequality and (2.5) one has

q2

1 i
laellg ™" < Nl lal{ T < S IV D22 a2
1
1—-6 =1
< s 1902 ()"
q(p—l)
0 = —.
plg—1)

This ends the proof. O

Lemma 2.3. Letd >3, m >2—-2/d, q >0andu € Li(Rd). Then

+1 -5 g 8 2mgq gem—1 12 s

ity = 5, [V} = o [ | s oo apiad,
(2.8)

where
2 +q—1
=1 2 p=q1-TT1 2.9)
qg+m—2+2/d 2
2

P A (2.10)

1—a/2 dim —2)+2
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Now we define the weak solution which we will deal with through this paper, indeed,
we ask for more regularities than needed for the definition and these regularities will be
proved in Theorem 2.11.

Definition 2.4 (Weak solution). Let Uy € L} (RY) be the initial data and T € (0, 00).

c is the concentration associated with u and given by (1.2). u is a weak solution to the
system (1.1) with initial data Uy if it satisfies:

(i) Regularity:
(m )
u € Lmax(m.2) (0, T; Ll ™\ (Rd)) , 2.11)
du e L7z (0,T: W, T' D) for some pi, p2 = 1. (2.12)
(ii) For¥ ¢ € C*(R?) and any 0 < t < 0o,

t
/ Wu(‘,t)dx—/ ondxz/ / AYudxds
R4 R4 0 JRA

_cald =2) /'// [V (x) = V()] (x —y) ulx, s)u(y, s)
R4 x R4

Ix — yI? Ix — y|4=2

dxdyds.
(2.13)

Remark 2.5. Notice that the regularity (2.11) is enough to make sense of each term in

(2.13). By the HLS inequality one has
[V (x) =Vy(] - (x = y) | ulx, Duly, 1)

//]Rded Ix — yI? Ix — y|4=2

t t
cof[ et
RixRd [x — ]

<C ||u(x)||2d/(d+2) < Q.

dxdy

Definition 2.6. For m > 1, the weak solution u in the above definition is also a weak
entropy solution to Egs. (1.1) if u satisfies additional regularities that

1

Vu""r e L2 (0, T Lz(Rd)), (2.14)
3 24 wd
uel (0,T;Ld+2(R )), (2.15)
and Flu(-, t)] is a non-increasing function and satisfies the following energy inequality:

2m 2

m=3 — JuVec

Flu(, D]+

dxds < F(Uy), foranyt > 0.

(2.16)

Note that the regularities in (2.14) and (2.15) are enough to make sense of each term in
(2.16).
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3d
Lemma 2.7. Ifu € Ll N L2 (R?) and c is expressed by (1.2). Then

3d
ulVel?| = Cluly <o0. ¢ = . 2.17)

Proof. By the Holder inequality

frvee],, <t Jivee] . (5+=1). C.18)

Then by the weak Young inequality [34, formula (9), pp. 107]

2 2
2
< Cllullzq

124’

x
ux) x —

H|Vc|2H = |Ve|?,, =C .
q' |x]

L2

2
W S < Cllullyq,
Ly~

(2.19)

3d

where 1 + 2+1’ = -+ ‘%. Combining with (2.18) follows ¢ = 75 and completes the

proof. O

1
q
Consequently, due to (2.15) one has that for any 7 > 0,

T T
2
/0 |Vuvel|,dt < c/o 1134/ cgs2) dt < 0. (2.20)

So the term +/uVc in (2.16) makes sense. Before showing the main results for the
existence of a weak solution, we need the following lemmas.

Lemma 2.8. Assume Q is a bounded domain in RY, p>2>mq+1>2 8=

min (2, %). Forany T > 0, if

”uSHLOO(O,T;L}_(Q)) < Cs
||”s||Lq+l(o,T;Lq+l(Q)) <C,

ue — u inLP (O, T, Lﬁ(Q)) ,
then there exists a subsequence u. without relabeling such that for0 <m < 1,

W = " in LB/ (o, T Lﬁ/m(sz)) . 2.21)

&

For1 <m <2 —2/d, one has

W" = u" in L (0, T Lﬁ/m(sz)) . (2.22)

&

Proof. Since |u} —u™| < |ug — ul™ for 0 < m < 1, hence one has

T T
/O ||ur8n o ”ﬁ{:?lm(g) dt < /0 |||M,s _ u|m|%’/”m(m dt - 0ase — 0. (2.23)
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On the other hand, for 1 < m < 2 — 2/d, by the mean value theorem and the Holder
inequality one arrives at

m _ mp/m m—1 _ p/m
lug —u™|"""dx < C(m) lug + u| lue — u| dx
Q Q

_ (m—1)/m ~ 1/m
SC(/ ué’dx) |:/ |u£—u|pdx:| ,
Q Q

then the Holder inequality follows

T T
—1
=y e = € [ b e =l

T menseen, 1T 5
m

/8

T
B
C [/0 e — u||Lp(Q)dt] — 0.

This ends the proof. O

Lemma 2.9. Assume y(t) > 0 is a C' function for t > 0 satisfying y'(t) < a — By(t)*
fora > 0,8 >0, then
(i) For a > 1, y(t) has the following hyper-contractive property:

/B

IA

1 T
y(t)s(oz/ﬂ)”“+[ﬁ( l)t}  fori>0,

(ii) For a = 1, y(t) decays exponentially
Y() < a/p+yOe P
(iii) Fora < 1, o =0, y(¢) has ﬁnite time extinction, which means that there exists a

Tox: such that 0 < Tpyp < ﬂ(l a) ) and y() =0forallt > Tyys.
Proof. Begin with the ODE inequality
Y1) < Bla/B—y)).
If for some 1y > 0, y(fo) < (a/B)'/%, then for all ¢ > ty, by contradiction one gets
(1) < (@/B)V". (2.24)

If y(t) > (a/B)V/ for 0 < t < 1, letting y(¢) = (a/B)V + z(1), then y(1)* >
z(1)* + /B and it follows that

Z(t) = —pz(0)".
Solving this ODE, we arrive at

1/(a—1)
(1) < . 2.25
0= [ﬂ(a 1)r} 22
Taking (2.24) and (2.25) together yields

1a 1 1/(a—1)
¥(0) < (@/B) +[ - m} Cis0. (2.26)

The above lemma directly follows.
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Lemma 2.10. Assume f(t) > 0 is a non-increasing function fort > 0, y(t) > Oisa
leunctionfort > 0 and satisfies y'(t) < f(t) — By(t)? for some constants a > 1 and
B > 0, then for any ty > 0 one has

Y1) < (ft0) /B +[Bla— 1)t — 1)@V fort > 1.

Now we consider the global existence of a weak solution. Firstly we define a constant
which is related to the initial condition for the existence results:

4mp = d2 —m)
Cam = (—1) Lp=— 2.27)

where Sy is given by (2.2).

Theorem 2.11. Letd > 3,0 <m <2 —2/d and p = “25™ = C" — || Up| %™

Assume Uy € L +(R“") and n > 0, then there exists a global weak solutlon u such that
lu(-, )llp < Ca,m forall t > 0. Furthermore,

(@) For 0 < m < | — 2/d, there exists a minimal extinction time Tox: (||Uoll1, n, p)
such that the weak solution vanishes a.e. in RY for all t > T,y;. Furthermore,
for (d —2)/(d+2) <m < 1—2/d, assume m>(0) < oo, then there exists a
0 < T < T,y such that

(a) my(t) < 00 and |u(-,0)|y = |Uoly for 0 <t <T,
(b) lim sup,_, 7 m»(t) = o0, fo Jpa u™dxdt = oo and fo Flu(t)ldt =

(i) Form = 1 — 2/d, the weak solution decays exponentially

(P—l)
=

lu(, Ollp < I1Uollpe ol . (2.28)
(iii) For 1 —2/d < m < 2 — 2/d, the weak solution satisfies mass conservation and

the following hyper-contractive estimates hold true that for any t > 0 and any
1<g < o0:

___q-1
luC, Ollpaway < €, 1Uolli, )t atm=1+2/0 1 < g < p, (2.29)

_ (p+eg—1)(I+g—p) q-—1 —1
e, Dl arey < CO1 ol g) (¢ e a7 4~ o2
p<q<oo, (2.30)

where € satisfies _dmlpte) ||U0||?,_m _n

(preotm—1)28; " -

(iv) If the initial data also satisfies f]Rd |x|2U0(x)dx < 00, then the second moment
fRd |x|2u(x, t)dx is bounded for any 0 <t < oo. For | < m < 2d/(d + 2), this
weak solution u(x, t) is also a weak entropy solution satisfying the energy inequality
(2.16). For2d/(d +2) <m < 2 —2/d, assuming also Uy € L™ (R?) such that this
weak solution is also a weak entropy solution.

Proof. The proof can be divided into 15 steps. Steps 1-7 give a priori estimates for the
statement (ii), (iii) of Theorem 2.11. In Steps 8-10, a regularized equation is constructed
to make these a prior estimates of Steps 1-7 rigorous and obtain the global existence
of a weak solution to (1.1). Step 11 shows mass conservation of the weak solution for
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m > 1 — 2/d and the boundedness for the second moment, thus proves the statement
(i) of Theorem 2.11. Steps 12—15 complete the existence of a global weak entropy solu-
tion for the slow diffusion 1 < m < 2 — 2/d and thus verify the statement (iv) of
Theorem 2.11.

Following the method of [43], we take a cut-off function 0 < ¥ (x) < 1,

if x| <1

1 <1,

where | (x) € Cgo(Rd). Define ¥z (x) := ¥ (x/R), as R — 00, g — 1, then there

exist constants Cy, Cy such that [Vyre(x)| < G, |Ayr(x)| < $3 forx € RY. This

cut-off function will be used to derive the existence of the weak solution.
Beginning with a formal prior estimate, then we deduce the long time decay esti-
mates. Finally we used a regularized system to make the arguments rigorous.

Step 1 (Uniform L? estimates for 0 < m < 2 — 2/d). Firstly it’s obtained by multi-
plying Eq. (1.1) with pu”~! leads to

—/I,tpd 4mp(p -1 /’Vu(m+p71)/2’2dx
(m+p—1)7?

=(p—1 / wPdx < (p = DS7H VU PIOR G, (2.32)
where the last inequality (2.32) follows from (2.5) with ¢ = p. Hence one has

d 2
E/updx+S;1(p— 1 (cj;n'" — ||u||f;’")/)v14(m+l’—‘>/2) dx < 0. (2.33)

Since |Upllp < Ca,m, so the following estimates hold true:
luC, Ollp < 1Uollp < Ca,m (2.34)

oo 2
Sq 1(p—l)(Cf;,‘m'”— ||Uo||f:’") / / \W"”*l’*”/z\ dxdt < Cqm. (235)
0

Here denote 1 := Cﬁ;ﬂm — U0||%,_m, from (2.32), (2.34) and (2.35) one has

3—m

o C
lullPde < S7'CT ‘Vu(’"”’ v/2f? dxdt < —4™  (2.36)
0 ’ (p—Dn’

It leads to the following estimates:

we L (R P @ED) . v e 17 (R LP®D). @37)

Step 2 (L? decay estimates for | —2/d <m <2 —2/d).For1—-2/d <m <2-2/d,
it follows from (2.7) by using |[u||; < ||Uoll1,

71 2/d

(lullf)™

1

-1 71
S Ul

p+m—1
<|Vu 2 (2.38)
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It follows from (2.34) by substituting (2.38) into (2.33) that

E)
d / wrdy + =D ( / updx) <o, (2.39)

IIU ||1

where § = 1+ =24 > 1for 1 —2/d < m < 2 —2/d. Now denote C, :=
”;ﬁ% > (, then one computes
1
p—1
m—1+2/d
1
6 —1DCpt +

”M(’t)”ip(Rd) =< 1
(1Uol1p)>—!

__pr=l m __pr=l
=< [(m —1+2/d)n] =77 ||Uoll, rommd s (2.40)

Form =1 — 2/d, the solution decays exponentially

(p*l)t
/(p D p

luC, Ol = IIUollpe 1Wolh : (2.41)

Thus the proof of (ii) of Theorem 2.11 is completed.

Step 3 (Finite time extinction of L” normfor0 < m < 1—2/d). ForO <m < 1-2/d,

Py1-6
in view of Lemma 2.9 (iii), there exists a finite time 0 < T,y < % with
P

0<é6d=1+ "%Jrf/d < 1 such that the norm [|u(-, #)||, will vanish a.e. in R? for all
t > T,y, thus the mass can’t be preserved.

Step 4 (Uniform L0 estimate with ro := p + €q for € small enough for 1 —2/d < m <
2 —2/d). Using (2.5) with ¢ = r¢ deduces

d 4 —1 2
o udx + —(;ZT;:O_ 1)3 / ‘Vu(m”"_l)/z dx = (rg — 1)/ur°+1dx

< (ro = S Va3 w27 < (g — DS Va2 31U 157

(2.42)
The last inequality is derived from (2.34). If we choose € such that
n 4m(p + €o) _
5= — — lUol5™ < n. (2.43)
2 (p+eog+m—1)2S,
then one has
d ro —1 n (m+rg—1)/2 2
o udx + S, (ro — 1)5 Vu dx <0. (2.44)

On the other hand, (2.7) leads to

d —1 8
= / WOdx + u ( / u’de) <0, (2.45)

2||Uo||'° o
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where § := 1+"=13/4 > [ for 1-2/d < m < 2—2/d.Now denote Cy, := —0=D1,
21Ul 0

then one computes

ro—1 ro—1

4G D gy < [Cro@ = D] 727 4"t (2.46)

Step 5 (Hyper-contractive estimates of L? norm forqg > rowith1—-2/d <m <2-2/d
forany ¢t > 0). For g > ro, taking r = rg in (2.6),

4qm(q -1 .

e Ll Y
zmq(t] - 1) g+m—1 s

S(mq—l)zuv“ i 2+C@Jvd>wm%), (2.47)

where § = 1 + 1::;’%[:0. Collecting (2.7) and (2.46) yields

d q 2mq(q — 1) w
s == — pwrer=n KCTI R
Sg (m+q —12||[Uoll{
__g=D(I+g—p)
+C(q,ro, d, [[Uoll)t =1+ Dbo=n, (2.48)

__g=D(l+g—p)
(m—1+2/d)(ro—p)

where C(q, ro, d, ||Uoll1) = C(q, ro, d) (W) ,recalling Lemma

2.10 with y(1) = [Jull], a = 1+ 2224 > 1 and g = 2mq(q i(nz(‘,,m),

ST g2 T !
_ _(p=D(+g=p)

f(@) =C(q,ro,d, ||Upll1)t m=1+2/00o=-p) one has that for ) = ¢/2 with any ¢ > 0 and

€ satisfies (2.43),

_(p+eo D(+g—p)  ¢-—1 __q-1
lully < Cd,q, |Uoll, n) (¢ @n2/d=2e m=t2d 4 ¢~ m=Te27d ) | (2.49)

Step 6 (Decay estimates on ||u|[zs for 1 —2/d < m < 2 — 2/d). In this step, based on
the decay of ||u||, with time evolution, [lu(-, )|, decays for large time. Divide g into
twocases | <g < pand p < g < o0.

(I) 1 <g<p.Forl—2/d <m < 2—2/d, it follows from (2.40) by applying the
interpolation inequality that for any ¢ > 0,

b o
laellg < Nl Maell "

__gq=1 WM‘FP i
< [(m = 1+2/d)n]” "7 |Uo|l\" P (2.50)

(2) p<q<oo.Forl—2/d <m <2-—2/d,since |ul|, decays to zero as time goes
to infinity, then for ¢ larger than some 7, one has

2om _ 2mq(g — 1

-1
(g — 1)Sd ||M|| = m

=:C(q,m). 2.51)
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So due to (2.5), the following estimates hold:

d 2
E/:ﬂdx +Cg,m) H Vi m+a=D/2 ”2 <0, fort>T,. (2.52)
Combining with (2.7) and ||u||; < [|[Up||1 gives
d C(g, m) |4 mole2/d
— q q -1
dt/u dx + — ) ()91 <0, fort>T,. (2.53)
Sy 1Uoll{
Denote o := 1 + m_ql+12/d > land C; = C(il’r("liz(q_p)) = O(1). Solving (2.53)
s Ul ¢
gives

g—1

S—l m+ag— 1 2 m—1+2/d 2g+d(m—1) gl

lulld < (2 d (( ‘i+2/)d)) 1Uoll," " (t — T,))" ™7, t>T,.
mqg(m —

(2.54)
By virtue of (2.49), (2.50) and (2.54), the statement (iii) of Theorem 2.11 hold true.

Step 7 (Mass conservation for u whenm > 1 —2/d). Using (2.37) and m < p + 1 for
0 <m < 2 —2/d one has that for any ¢ > 0,

t t t
2(1-6 1

/ 1134 cgs2)ds 5/ e e |77 ds sco)/ lullbyds < C@), (2.55)

0 0 0
and form > 1,
! ! A (1=3) ! +1
(.
/0 luellndls s/o el el ds < cm/o lulhiids < C(t), 0<2<1.

(2.56)
For 1 —2/d < m < 1, recalling (2.31) and letting ¥ (x) = ¥g(x) in (2.13) one has

dt

cq(d —2)
— mA d s 7
‘/]Rd 1AV R 2 //]Rded

[VYr(x) = VYr()] - (x — y) ulx, Hu(y,t)
X
Ix — yI? |x — y|4=2

c(|U moull3
- (I1Uoll1) / wdx) +cl2dj@e) 2.57)
Rz=AT=m \ [y 5 R2

where the Holder inequality is applied that

C C m (1—m)
/ u" AYpdx < — udx < - |:/ udx:| |:/ ldx:|
R4 R Br R Bor Bar

m
m”uﬂl,

d
—/ u(, Yr(x)dx
Rd

dxdy‘

A

(2.58)
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denote € :=2 — d(1 — m) and (2.55) implies

C
~ C(||U0||1)# - % 5/ Yr(u(x, 1dx —/ Yr()Uo(x)dx
R4 R4

C(t)

— (2.59)

t
= C(lUoll) 5 +
Since 1 —2/d < m < 1suchthate > 0, thusas R — oo by the dominated convergence
theorem one has

lim Up(x)dx < lim/ Yr(x)u(x, t)dx < lim/ Up(x)dx. (2.60)
R—o0 Jpd R—oo /g

R—o0 /g 2R
For 1 <m <2 —2/d, one obtains

2
lleell + Ml %

<C——p (2.61)

d
‘. /R uC R

combining with (2.55) and (2.56) also derives (2.60).
Hence for 1 —2/d <m <2 —2/d,

lim u(x, t)dx 5/ Up(x)dx < lim u(x, t)dx,
Bg Rd R

R—o00 =0/ Bog

such that [pg u(x, 1)dx = [pq Updx.

Step 8 (Regularization for m > 0). In order to show the existence of a weak solu-
tion with the above properties and make the proof rigorous, we consider the regularized
problem for ¢ > 0,

due = Aul +Aue — V- (ueVee), x € R4, 1 >0,
—Ace = Jg * Ug, xeR"t>0, (2.62)
ug(x, 0) = uoe, x e RY,
Here J.(x) = Eld,](%), J(x) = $ (1+|x|2)—(d+2)/2
computations show that ¢, can be expressed by

and [pq Je(x)dx = 1. Simple

ug(y, 1)

ce(x,t) = cd/ — v, (2.63)
Re (Jx — y|? +82)<d 22

where ¢, is the same as in (1.3). Here ug, € C°(R%) is a sequence of approximation
for Uy and can be constructed and satisfies that there exists § > 0 such that for all
0<e<$,

uge > 0, (2.64)
uoe € L"(RY) forallr > 1, (2.65)
lueCx, O)l1 = Vo1, (2.66)

X2 ugedx —>/|x|2Uo(x)dx as ¢ — 0. (2.67)
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If Uy € L9 for some g, then
upe — Up inL? as ¢ — 0. (2.68)

From parabolic theory, for any fixed ¢ > 0, the above regularized problem has a global
smooth positive solution u, with the regularity for all » > 1,

e € L® (0, T L’(Rd)) AL+ (0, T L’“(Rd)) . (2.69)
Taking similar arguments as Step 7 arrives at the mass conservation of u, form > 1-2/d.
For simplicity in presentation, we omit all the ¢ dependents and use u instead of u,

in Steps 1-7 and all the formal calculations in Steps 1-7, mainly, (2.32), (2.42), (2.47)
shall be justified below. For the rigorous proof, for any ¢ > p, multiplying Eq. (2.62)

with qug_l Yr(x), where ¥ g (x) is defined in (2.31) and integrating in space one has
4 / Wiy p (x)dx + 4—/ ‘v (g~ 1>/2’ Yr(0)dx
dr) ¢ (m+q—1)2
4(g -1
+s%/ ‘wg/z‘ Yr(x)dx
— q mq m+qg—1
=(@-=1 [ ulJe xusyrx)dx + ———— [ uy AYg(x)dx
m+q—1
+/uch£ -Vir(x)dx. (2.70)
Integrating (2.70) from O to ¢ in time yields that

/ ue (Y dx — | ul Yr(o)dx

S

+€ -1 / ‘Vug/Z‘ Yr(x)dx = (g — 1)/ /ugjg * UgWp(x)dxds
q O

: '
+ mq / /u’gn+q_1A1//R(x)dde+/ /uch5~V1ﬁR(x)dxds. (2.71)
m+q—1J 0

Below we will show that the last two terms of (2.71) will vanish as R — oo. It holds
from (2.31) by using the Young inequality that the last term of (2.71) satisfies

C C
Jurves - vurwx = & [t Vel < Ll 19e

C +1
< —||u? u < = |lu:? ,
< ghllbuells | ) S Ty

2.72)

X
x|

where the exponents satisfy % + % =11+ dd;l =1+ % and grp = r3. Thus

! Clluoelli, 1) [*
/0 /ugws - Vyr(x)dxds < %/0 lue |5 ds.
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Moreover, using the Holder inequality withm +¢ — 1 >m + p — 1 > 1 one has

' B c [ 1
/0 /]Rd ugﬂ+q 1AwRdxds§ F/o ||u£||Z:Z 1ds.

By virtue of (2.69) and the dominated convergence theorem that taking R — oo in
(2.71) one has

/us(t)qu - /uggdx + ?mz(qq_—ll))z / / )V (m+q— 1)/2‘ dxds
+84(qq—_1)/ ‘Vug/z‘ dx = (g — 1)/0 /u?]e * ugdxds.
Now taking a time derivative of the above equation, one arrives, for any ¢ > 0,
i/uqu 4mq(q —1) / ‘V (m+q— 1)/2’ dx
dt € (m+q — 1)2
+s4(‘]q—_1)/(wg/2’ dx = (q — 1)/ugjs % updx. 2.73)
All the estimates in Steps 1-6 holds true since
/ugla sute < ufllqen /gl e * uellger < luelldy e llger

2
<! H Vulam=1/2 H2 e 137", 2.74)

Next we will show the compactness and convergence of u, to a weak solution.
For initial data satisfies ug, € L?(R%), the following basic estimates are obtained:

”uEHL”(O,T;L}rﬁLP(Rd)) <C, (2.75)
m4r—1
HVMS 2 <C, l<r<p, (2.76)
L2(0,T;L2(R%))
||ug||Lp+l(0’T;Lp+l(Rd)) < C. 2.77)
On the other hand, applying the weak Young inequality yields
T il T p+l
Ve dt <C Je *Ug) ¥ —— dt
/() ” SHLZ(Rd) — /() ( & S) |x|d 1 Lz(Rd)
T p+l 1 p+l
=C / Nete Il 2ascas | . dt
o ERVEDRD [ x[d=T 75T pay
T +1
= C/() ”u8”€2d/(d+2)(Rd)dt =C, (2.78)
thus there exists a subsequence u, without relabeling such that for any 7' > 0,
e — u in LP¥! (0, T LP“(Rd)) : (2.79)
ue >y in L% (0, T:Lln LP(Rd)) , (2.80)

Ve, Ve in LP*! (o, T Lz(Rd)) . (2.81)
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Now we will show that the a priori bounds in the theorem hold true uniformly in & and
thus we can pass to the limit.

Step 9 (Time regularity and applications of Lions-Aubin lemma for m > 0). This step
firstly gives the following uniform bounds, for any 7 > O:

lueVeell 2p <C, (2.82)
LZ(O,T;L p+2 (]R"’))
[vull wn(2.22) o) = (2:83)
LZ(O T:L T m+1 (Rd))
. 2p+1)
||Vus||Lf2(o,T;L’2(Rd)) <C, rp:=min2, m . (2.84)

Due to the initial data Uy € L? (R¥), by the above estimates, one gets that for any T > 0
and any bounded domain €2,

”(“s)t” min (2 2([)+l)) _12p <C, (2.85)
(0 ;W p2 (Q))
which verifies the time regularity in Definition 2.4.
Next we study the compactness of u.. Let r; = %, if p satisfies j: L < p< dr22
then the following compact embedding holds:
Wh2(Q) s LP(Q) — W H1(Q). (2.86)
By the Lions-Aubin Lemma and combining with (2.84) and (2.85) one arrives at
;s is compact in L" (o, T L"’(sz)) . (2.87)
. 1 2(p+D) . . dr| dro
Letting ¢° = ==.-, some computations derive that - o < 2, and i =

min {dszZ’ ‘;{iq,,} > 2 which implies that it can be chosen p = 2. Consequently, there

exists a subsequence u, without relabeling such that
e = u  in L (0, T Lﬁ(fz)) . (2.88)

Let {Bi}p2, C R? be a sequence of balls centered at 0 with radius Ry, Ry — oo.
By a standard diagonal argument, there is a subsequence of u.. Without relabeling the
following uniform strong convergence holds true:

Ue — u  in L7 (o, T Lf’(Bk)) . VK, (2.89)
where r» = min {2, 24("3;)} and dd:rll <p< dd_% = min{dszz, dqu(;/} with ¢/ =

2(p+1)

i
ﬁow we will show (2.82), (2.83), (2.84). It follows from (2.75) and (2.77) by applying
the Holder inequality that

T T
/O lueVeell%, di </ IVeelllluelhdr < C/ e 134/ avy
p+2

< C(T)/ lue|P51dr < C. (2.90)
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To estimate Vu]', we split it into two cases:

For p > m + 1, taking r = m + 1 in (2.76) leads to ||Vu” ||L2(R+ L2RA)) =

m+r 1
Vu, ? <C.
L2(Ry; L2(RY))
For p < m + 1 one has
m—p+1 m+p—1 m—p+1 m+p—1
[Vul'| 2 <C |ue ? Vu, 2 =Cllugll, > |Vue * (2.91)
m+1 2p 2 2
m—p+1

Thenusingthefactthat||u£||Lm(0,T;Lp(Rd)) < C,itfollows that H Vul! ||L2(0 T-L%(Rd))

< C, hence one has [|Vu”"|| <C.
L

. 2p
2 O,T;me(z’m)(Rd)

Now we show (2.84). We split it into two cases: p < 3 —m and p > 3 — m. For
p < 3 — m,recast Vu, as

2 3—m—p m+p—1
Vug = ——u, > Vug > . (2.92)
m+p—1
By the Holder inequality one has
3—m—p m+p—1|" 3—m—p m+p—1|"
/ |Vu£|rdx=C/ ug > Vug ? dx < C lluy, *? HVug 2 ,
Rd Rd pi a1
(2.93)

where p; = % q1 = % satisfying % + ql—l = 1,thenr = %. Moreover, by

using the Holder inequality in time and combining (2.76) and (2.77) one has

T T P 1/p1 T an 1/q1
[ .W€|rdxd,§c( / d,) ( [ dt)
0 R 0 p1 0 q1
T 1/p1 T 2 a
sC( / ||ug||§1}dr) ( / dt) -c.
0 0 2

(2.94)
Hence it follows || Vue |l 2p+1) 2ps) <C.Forp>3—m,takingr =3—m
0P i)

3—m—p r

ug >

Vu, *

‘ m+p—1

m+p—1

Vu, *

0,7;L 4m (R4)

m+r—1

in (2.76) one has [ Vuell 20,712y = ||Vite 2 < C. Taking the

L2(0,T;L2(R4))

two cases yields (2.84).

Step 10 (Existence of a global weak solution for m > 0). The weak formulation for u,
is that for Vi € Cgo(Rd) and any 0 < t < o0,

t J—
/ Yus(, Ddx _/ YUodx = / / AY U} +eug)dxds — cald=2)
0 JRY 2

/// (VY (x) =VyOWI- (x —y)  ue(x, Hue(y, s) dxdyds.
Rd x R4

=y +e? (x — yP+e5)@D72

(2.95)
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In order to prove the existence of a weak solution, firstly for 0 < m < 2 —2/d and any
bounded domain €2 one has

" — " in L (o, T L‘(Q)) . (2.96)

For 0 < m < 1, Lemma 2.8 with m < p + 1 and (2.89) follow that 7' — u™ in
L'(0,T; LY(Q)). For I <m < 2 —2/d < 2,(2.96) is obtained by taking p = 2 in
(2.89). This directly derives that

T T
/ / AYyuldxdt — / / Ayu™dxdt, ¢ — 0. (2.97)
0 R4 0 JRd

As to the second term of the right side of (2.95). Notice that

1 1 - d e
=yl (= P+ )2 T 2 |x -yt

(2.98)

hence by (2.77) the following estimates hold true:

T
‘/O //[W(x) — VO] (=)

: (Ix —y[ (x—yP2+ 82)d/2) ug (X)ue (y)dxdydt

T
< Cs/ // Qe o gvar < Ce/ e I sgyiaydt < C(T)e.
0

lx — yld-1
(2.99)
In addition, for any ¥ € C° (RY),
' I, wvw =vemn-a -y (”g(x)“S(dy L “(’“)“(yd)) dxdy‘
R xR [x —yl lx — yl
< C// |te (x) _”(z)_';{g(y)dxdy+// e (y) —u(dy_)lzu(x)dxdy

QxQ lx — yl QxQ lx — yl

=1+ 1. (2.100)

For [ I1d1, taking p = 2 in (2.89) one has

T
/Ildt //|u8(x)—u(x)||:/d%dyi|dxdt
0 R

T
< C/ lue — wll p2as@ () llue ll 20142 (Raydt
0

T
<C /O lite — w72 llte — ll i Nt I ay lite | 2 eyl

T gt p/(p+1) o(pel) 1/(p+1)
13 pt
C[/O ||us—u||L2(Q)dr] [/0 lue dr}

IA
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where (2.77) has been used with 6 p7+1 = % p7+1 < 1y, which is defined in (2.89) in the

last inequality. The estimates for fOT I>dt is exactly the same as that for fOT I dt, thus
taking the limit ¢ — 0 and combining with (2.99), (2.100) conclude that

T
/ // VY@ — VO] (o —y)
0 R4 xR4

» ( U (X)us(y) u(x)u(y)
(

Ix —y2+e»)d2  |x —y/d

)dxdydt — 0. (2.101)

Owing to (2.97) and (2.101), passing to the limit ¢ — 0 in (2.95) one has that for any
O0<t<T,

t
/ WM(-,t)dx—/ ondxz/ / Ayu"dxds
R4 R4 0 JRA

_cald=2) /’// [V (x) = VY ()] - (x — y) ulx, u(y, s)
2 0 JJRIxR

lx — yI? Ix — y|42

dxdyds.
(2.102)

This gives the existence of a global weak solution and similar arguments as Step 7 lead
to the mass conservation for m > 1 — 2/d. The following steps will show that this
weak solution is also a weak entropy solution with the energy inequality. Next we will
consider the statement (iv) of Theorem 2.11.

Step 11 (Mass conservation for any ¢t > 0 when m > 1 — 2/d or mass conservation in
finite time when (d — 2)/(d +2) < m < 1 —2/d and the second moment is bounded in
finite time). This step firstly shows a claim for mass conservation and then completes
the statement (i) of Theorem 2.11.

Claim. (1) Whenm > 1 — 2/d, the mass conservation holds for any ¢ > 0. B
(2) For d —2)/d+2) < m < 1 —2/d, if there exists a T such that C :=
SUpg<, <7 M2(f) < oo, then we have

/ u(x,t)de/ Up(x)dx, forO0<t<T.
R4 R4

Proof of claim. Similar arguments as in Step 7 establishes the mass conservation of a
weak solution for 1 —2/d < m < 2—2/d, here we have used /g (x) = ¥ (x) in (2.102),
where ¥r (x) is defined by (2.31), due to u, € L'(R?) and the facts in (2.56) and (2.57)
in Step 7 one has

t t
/ ||u||§1{ds < limi(r)lf/ ||ug||§1}ds, 0<xr<l, (2.103)
0 &= 0

and also using Fatou’s Lemma,

t t
2 C 2
/0 ||u||2d/(d+2)ds§hgl)1(r)1f/0 lete 13442y ds- (2.104)

Hence passing to the limit as R — oo by using the dominated convergence theorem in
(2.102) gives the case (1).
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For the case (2), it follows from (2.57) that for0 <7 < T,

d c(|U mo 3
_/ uC. YR (odx| < (I1Uoll1) / wdx) 4o 2a/@s)
dt e R\ fy R

2
CIUoll1) ((ma)\" +C||”||2d/(d+2) _ CUUolIh) em
= R2=d(-m) \ " R2 R2 = R@m—(d-2)
a3
Cweo as R — oo, (2.105)

R2

in the last limit we have used the condition m > (d — 2)/(d + 2). This gives the mass
conservation for 0 <t < T. This proves the case (2) and completes the claim.

Now we will prove the second moment is bounded in time provided the bounded
initial second moment fRd |x|2Ug(x)dx. Consider a test function Yg(x) € Cy° (RY)

and Vg (x) = |x|? for |x| < R, Yg(x) = O for |x| > 2R, letting ¥/ = Y¥g(x) in (2.102)
and similar arguments for mass conservation follow that

t
/ Yru(-, t)dx —/ YrUpdx =/ / AYyru™dxds
R4 R4 0 JRd
_cald=2) /l // [VYr(x) = VYrM]- (x — y) ulx, s)u(y,s)
2 0 JJRIxRd

Ix —yI? Ix — y|4=2

dxdyds.
(2.106)

As before, since Ayg(x) and [V‘//R(X)_‘j_‘/’yﬁéy)]'(x_y ) are bounded, thus both terms in

the right-hand side of (2.106) are bounded. As a consequence, as R — 0o we can pass
to the limit using the Lebesgue monotone convergence theorem with u € L' (R?) and
obtain that for any # > 0,

t
Ix)Pu(x, H)dx = IxPUo)dx +2d | Jul™, wads
R4 R4 0 L (R

t
—(d—Z)// ucdxds. (2.107)
0 JRd

Next we proceed to show the statement (i) of Theorem 2.11. Firstly we use method
of contradiction to show that when (d —2)/(d +2) <m < 1 —2/d,

sup ma(t) = oo.
0<t=<Text

If not, then we take T = T, in the claim that we have

/ u(x, Toxs)dx =/ Up(x)dx.
R4 R4

This contradicts with the fact that u(x, T,x;) = O a.e. form < 1 —2/d. Now we take
0 < T < T,y to be the first time such that

ma(t) < oo, for0 <t < T, lim supmy(t) = 00, (2.108)
t—T
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then for any 0 < 7 < T one has
13 t
mo(t) = my(0) + 2d/ / u"dxds — (d — 2)/ / |Vc|2dxds, (2.109)
0 JRd 0 JRd

when (d —2)/(d +2) <m < 1 —2/d, taking t — T one has

7 7
lim sup m» (t) = m»(0) +2d/ / u™(x, t)dxdt — (d — 2)/ / |Ve|>dxdt.
T 0 JRd 0o JRd

(2.110)

Since m>(0) < oo, therefore (2.108) leads to fOT Jra u™ (x, )dxdt = oo. Recall-
ing (1.5), this also gives that for (d — 2)/(d +2) < m < 1 — 2/d, the free energy

fOT F(u(-, t)dt = —oo. This completes the proof for the statement (i) of Theorem 2.11.

Step 12 (Strong convergence for the weak solution). For 1 < m < 2 —2/d, firstly
the second moment estimate is applied to establish the uniform integrability of u. at far
field. From (2.62) and (2.63) one has

d
—tmz(ug(-, 1) = 2d/u8mdx —(d — 2)/ugcgdx +28d/u£dx

d
+62(d — 2)cy // : ue(x)ug(yz))d/zdxdy

lx —y|?+e

< 2d/ ul'dx +2Cpps(d — 2)||u8||%d/(d+2) +28d/u8(x, 0)dx
R4

+e(d = 2)caCrrslue 34, @.111)

where we have used that ¢ [ %dxdy < ff% < Curs

[I78 ||§ d/(d+1)" Then one gets from integrating from O to ¢ in time

t
/ Ix)2ue (x, t)dx 5/ |x|2ug(x,0)dx+2d/ llue | ds
R4 R4 0
t t
+2CHLS(d—2)/0 ||“s||%d/(d+2)d5+28d[) lug (x, 0) | 1ds
t
+e(d — 2)CdCHLS/O ||u8||%d/(d+1)ds <C,

the last inequality follows from (2.77) by using the interpolation inequality for 1 < m <
p + 1, that’s

t t
2 20 2(1-0)
/0 e 12 ey ds < /O e 12 e 120 s

t t
< C/ el ds < C(t)/ luel1ds < €. (2.112)
0 0
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and

t t t
— 1
[ wstizas < [ e 7P as<co [Cuedzidsseo, 0<a <
(2.113)

So for 1 < rp < p + 1 using the interpolation inequality and (2.77) one has

T T
p+l (p+1)(1-06) (p+1)6
/0 e 2o 215y 47 = C/O el ey Wit ey gyt 0 =0 <1,

[ma (e (-, )] PEDA=O (T e
<C R2PD(0) A ||”s||Lp+1(Rd)dt — 0 asR — oo,

(2.114)

hence the weak semi-continuity of LP*! (0, T; L™ (|x| > R)) yields
T

T
1 .. 1
/0 ||u||i:'0(|x‘>R)dt < 11?1_)1(I)lf/0 ||ug||€:r0(|x|>R)dt —0 asR— oco. (2.115)

Letry = min{ry, p+1} = rpand 1 <ry < p,1 <rg < p+ 1, where r, and p are
defined as in (2.89), the following inequality is derived that as R — oo, ¢ — O,

’ ) ! o 0 /70
[ e =l oyt = [ e = ey + e =l ]
r rh T rh T r}
I
<C(ro, 1) |:/0 ||”5||Z’0(\x|>R)dt+/() ||u||L2,0(|x|>R)dt+/0 ||”5_”||£’0(\x|5R)dt] — 0.
(2.116)

In the last inequality, the first term goes to zero due to (2.114), the second term is due to
(2.115) with rj < p + 1 and the third term is due to (2.89) withrg < pandrg < p +1,

thus one has the following strong convergence in R¢ that

d
e — u in L7 (O,T;L’O(Rd)), 1§r0<min(d 2 p+1),

_r2’
2(p+1)]

= 1 27
) mln[ 1 m

(2.117)

after some computations one has min (dd_%, p+ 1) >2for0<m<2—-2/d.

Step 13 (Convergence of the free energy for m > 1). This step takes the strong con-
vergence of the free energy into account. Firstly the following estimate holds true:

IVee (DI gay = IVEC D72 gay ac.in 0, 7). (2.118)
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By the Holder inequality one has

L.

T
IVcS|2—|Vc|2‘dxdt :/ / Ve +Ve| |Vee — Veldxdt
0 R4

T
< 2/ IVeel2lVes — Veladt
0

T 1/(p+1) T prl P/ (p+])
< 2[/ ||Vc5||§“dt] [/ Ve —Vell,” dt]
0 0
T Pl p/(p+1)
<c [/ IVee — Vell,? dz} , 2.119)
0

where (2.77) follows the last inequality, then by the interpolation inequality one has

T prl T prl
/ IVee — Vc||2" dr < C/ e — u||25/(d+2)dt
0 0

T 2l (1_g) 2y
= ||ue_u||1] ”us_u”zp dt — 0, (2.120)
0

where pTTlO = ’%1 dd;z < rp, thus combining (2.119) leads to (2.118).

On the other hand, since 1 < m < 2 —2/d < 2 and min ( ddgz R

taking ro = m in (2.117) such that there exists a subsequence u, without relabeling such
that

p+ 1) > 2, thus

it Oty = TG D sy e in (0. 7). 2.121)

Hence taking (2.118), (2.121) together one has that as ¢ — 0,

ul! 1 )
Flug(-,1)] = mdx 3 |Vee|“dx

m 1
- / Y dx— —/ \VelPdx = Flu(-,1)] ae.in (0, T).
m—1 2
(2.122)

Since F [uc(-, t)] is decreasing in (0, T), then F [u(-, t)] is also a decreasing function
ae.in (0, 7).
Step 14 (Lower semi-continuity of the dissipation term for m > 1). For 1 < m <
2d/(d +2) < p, due to the initial data Uy € LP(R?), it follows that Uy € L™(R?)
by interpolation. For 2d/(d +2) < m < 2 — 2/d, we have the additional assumption
Up € L"™(RY). Hence Up € LL N L™ N LP(RY).

Denote g := max(m, p) and similar arguments as Steps 1-6 give that for any 7" > 0,

”u"?”LOC(O,T;LiﬂL’(]Rd)) <C, forl <r <gq, (2.123)

m+r—1

Vu, ? <C, forl <r<gq, (2.124)
L2(0,T;L2(RY))

”uSHL”l(O,T;L”l(Rd)) <C, forl <r <gq. (2]25)
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Firstly for any T > 0, the dissipation term is uniformly bounded,

2m

T
/O/Rd 2m

Actually, the dissipation term can be recast as:

2
dxdt < C. (2.126)

_1
IVu;n 2 — JusVee

2
/ /]Rd 2m—l — JuVeg| dxdt
2 2 T
=// m Vun=1/2 dxdt+/ / ug|Vee|>dxdt
0 Rd 2m — 0 Rd
T
-2 / / u™dxdr. (2.127)
0 R4

m—1/2

Taking » = m in (2.124) yields HVu <
L2(0,T;L2(R%))

As to the second term, by Lemma 2.7 and using (2.123) and (2.125) with ¢ =
max(m, p) > 2d/(d + 2) one has

[

where 30 = 792 < ¢ + 1. Taking ¢ = m in (2.125) also derives that the third
terms u"*! are bounded in L' (0, T; L' (R?)). Thus (2.126) holds. Then there exists a

T T
3(1-6
uelVee 2| dr <€ / e 3 sz 47 < € / e gy e 351 d1 < €.
1 0 0
(2.128)

subsequence 22’” ; Vu"V? _ fuzVe, and v e L2 (0, T; L*(R%)) such that
2m m—1/2 ) 2 mod
S VT Ve v L (0, T: LA(R )) . (2.129)

By the lower semi-continuity of L? norm one has

1Vl 22 (0,722 ey shminf‘ v 12— i ve, <cC.
e—0 2m — 1 LZ(O,T:LZ(Rd))
(2.130)
So for any T > 0, one has
T 2
/ / [v|>dxdt <11m1nf/ / V " 12 _ JugVee| dxdt < C.
0 R4
(2.131)
Now we will show that there exists a subsequence zjﬁlv m=1/2 — JugVes
without relabeling such that the weak limit v = 231”’7 TVu™ 12— JuVe. Since

Cs° ((0,T) x Rd) is dense in L?((0,T) x Rd), one only needs to show that for
vy € C5° ((0,T) x RY),
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T
/ /d( 2m - l/sz+@vC8¢)dxdr
® Z
_>/ / ( m1/2v¢+\/ﬁv(:¢f) dxdt. (2.132)
Rd m—l

For any bounded domain €2 and for | < m < 2 —2/d by Lemma 2.8 one has

un Y2 o oym=12 ! (0, T; LI(Q)) : (2.133)

&

It leads to

T T
2 2
/ / =12y dxdr — / / I m=12ydxde, (2.134)
0 R4 2m — ] 0 Rd 2m — 1

hence Vu"~1/% ¢ L? ((0, T) x Rd). This proved the regularity in Definition 2.6.
Next for any bounded domain , \/u; Ve, — /uVcin L' (0, T; L' () holds true.
This can be shown by the following estimate:

IueVee — VuVellpigy < | Ve — ﬁHLz(Q) IVeellp2ray

+ [Vt | 2y 1V (e = Ol 2y =2 11 + Do

Firstly fOT I1dt — 0 follows from (2.123) by the Young inequality, and by Lemma 2.8
one has

T T
/0 hdt < C /0 It — Vall 2y ltel

L+ Z(Rd)
1

T )

Asto [)| Ddt, (2.123) yields

T T
/0 hdt = /O |Vt gy 196 = )l 2t

T
< C/ lue — ull p2a/@v2 raydt — 0. (2.135)
0
So one has
T T
/ / «/uchsl/fdxdt—>/ / JuVeydxdt. (2.136)
1n JRE 10 JRI

Combining (2.134) with (2.136) deduces (2.132). Then plugging v = 722 Vu"~1/2 —
J/uVcinto (2.131) gives that for any T > 0,

/ /Rd
2m m—1/2
IVus — JugsVeg

gliminf/ /
e=0 Jo JRrd|2m

2
vu" V2 — JuVe| dxdt

2m — 1

2
dxdt. (2.137)
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Step 15 (Weak entropy solution with the energy inequality). For 1 <m < 2 —2/d,

multiplying 11, = - u”~! — ¢, to Egs. (2.62) gives

m—17"¢
2
dx

d 2m
EF[us(ut)H/ ’2m 1Vus —«/@VCE

4
+—£/‘w;"/2( dx =£/u€J5*u5dx, (2.138)
m

and integrating (2.138) in time from O to 7 it follows:

Flue(., t)]"'/ /

< F[M8(~,O)]+8/ /ug.ls*ugdxds. (2.139)
0

2
m—

Vug — JugVeg| dxds

2m — 1

Recalling (2.125) and using the Holder inequality one obtains

//uan*ugdxdm/ ||us||des</ sl s P ds <€, 0<6 < 1.
(2.140)

Hence combining with (2.122), (2.137) and (2.68), letting ¢ — 0 in (2.139) it follows
that

Flu(-,1)] //Rd

hence the existence of a global weak entropy solution with energy inequality is derived
and thus completes the proof for the statement (iv) of Theorem 2.11. 0O

2

— JuVe| dxds < F[Uy], a.e.t >0,

2m—1

Remark 2.12. For the critical case m = 2 — 2/d, p = 1, similarly assume n =
/2
%) — ||Upll1 > O, then similar arguments as Step 4 and Step 5 in Theorem 2.11

derive the following hyper-contractive estimate
-, Dl o ey < C Wl m, @)~ 97D/, 1<q < o0, foranys > 0. (2.141)

Using the above inequality and the fact m < 2 one has

t t
/ / u"dxds < C(|Uoll1, n, q)/ 1~ Dys < @), (2.142)
0 JRd 0

so as in Step 11 in Theorem 2.11, the second moment is bounded for all 0 < t < oo and
similar arguments as Theorem 2.11 arrive at the global existence of a weak solution.
Remark 2.13. For 1 —2/d <m <2 —-2/d, p = @, let Us be the steady solutions

of (1.1), multiplying pUsp_l for p > 1 or logUs for p = 1to (4.1) and taking ¢ = p
in (2.5) one obtains

4 12 _
w7 / [vu R = / Tl A 7N P

(2.143)
this leads to Cgm < |Usll .-
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Remark 2.14. In a series of papers [40—42], Sugiyama, etc. proved that for initial data
Up € L' N LR, U € H'(R?),0 <m <2-2/d,1 < g < oo, if the initial
data satisfies [|Upll, < C, where C is a positive number depending on ¢, d, m, then
there exists a weak solution with decay property in L? and they employed Moser’s
iteration technique developed in Alikakos [1] to prove the time global L* bound. For
0 <m < 1-2/d, the ||u(t)|l; will vanish at finite time and for 1 —2/d <m < 2-2/d,
the solution satisfies mass conservation. Compared with their results, this paper reduces
the initial regularity to Ug € L}r(Rd) and gives a universal constant Cy ,, such that there
exists a global weak solution bounded in any L9 (R¢) space for || Up || » < Cam < Usllp.

Remark 2.15. For the existence of the weak entropy solution, when 1 <m < 2 —2/d,
if the initial second moment is finite, then there exists a global weak entropy solution by
showing the weak lower continuity of the dissipation term. As to some related results,
in [40, Proposition 6.1], Sugiyama proved the non-increasing of the free energy. For
m = 1,d = 21in [9], Blanchet, Dolbeault and Perthame proved the existence of a global
weak entropy solution provided ||Upl|; < 87.

Remark 2.16. For m = 1 and d > 3, [37,13] proved the global existence and decay
property of weak solutions for [|u(#)||;42 with small ||Up|| ;4,2 and blow-up for small
initial second moment which implies large value for ||Up||;4/2. and their method can be
adapted to prove the energy inequality in the above Step 6 for the case m = 1,d > 3.

For general initial data, the following local in time existence and blow-up criteria
hold true.

Theorem 2.17. Let | < m <2 —2/d, p = Y& Assume Uy € L} N LI(RY) for
some g > m and q > p and the initial second moment fRd |x)2Uo(x)dx < oc. Then
there are T > 0 and a weak entropy solution u(-,t) in 0 <t < T to Egs. (1.1) with
mass conservation.

Let Thax be the largest existence time for the weak entropy solution, i.e. for all
0 <1 < Tmax, lu(,0)llg < ooandlimsup, .7 |u(:,1)ll; = 00. If Tmax < 00, then
forall» > p, lim sup,_, 7, lu(, D)l = oo.

Proof. Step 1 (Existence of a local in time weak entropy solution). Takingg =r > p
in (2.6) yields

d 4qm(q g+m—1 2
—||u||3+—2 [vu®5~ |
dt (g+m—1)
=(q — 1)/uq+]dx
2mq(q — 1) H m-1 H2 a6
< 3 +C(q.d , 2.144
p— L+ €@, d) (lulg) (2.144)

where d =1 + ﬁ. Hence the local in time estimates are followed

C(g, )\ " et
lullg < (%) . Ty =C(q, DlVollg " (2.145)
Y —

The proof for the regularization, compactness, existence of a weak solution and energy
inequality are the same as that in Steps 8—15 of the proof for Theorem 2.11.

Step 2 (L” estimate for r > p at the largest existence time Tpyax).
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Claim. If Thax < oo and for some » > p such that A := lim SUP; 7, lull, < oo,
then limsup, 7 [[u(-, 1)|ly < C(A, Tiax. [|Uollg)-

Proof of claim. If 1 < g < r, the claim is directly derived by the interpolation inequal-
ity. If p < r < g, it follows from (2.6) that

d 4qm(q g+m—1 2
L g+ 22ma =D H “ |
dt (g+m—1)

=(q — 1)/u‘1+]dx

2mq(qg — 1) H qm—1 H2 s
< —— = |Vu 2 C(q,r,d )", 2.146
Smtq_12 u ,t (g, r,d) (Ilull}) ( )

1+q r

where § = 1 + . Thus the upper bound of ||u||, is obtained

d
—Ilullq < C(g,d) (llully ) =C(A.d,r q). (2.147)

Hence the claim is completed. As a direct consequence of the claim one has
limsup,_, 7 |u(-, 1)|, = oo forall r > p. This ends the proof. O

For the subcritical case, the hyper-contractive estimates also hold true:

Theorem 2.18. For m > 2 — 2/d, assume Uy € LL(R?). Assume also Uylog Uy €
L'RY) form = 2 and Uy € LY (R?) for m > 2, then there exists a weak solution
globally in time satisfying the following hyper-contractive property that for all ¢ > 1,

_ (g—=1/q
||u||qSC(nUonl,q,m,dH[‘f ]  foramyt=0.  (2.148)

In addition, iffRd Ix|2Uo(x)dx < 0o and Uy € L™ (RY), then this weak solution is also
a global weak entropy solution satisfying mass conservation.

Proof. For all g > 1, from (2.8) one arrives at

2mq(q — H

2
(m+q_1)2 | com @ - Dl (2149

—llullg <
dr "

— 29
where e =1 + m Due to

4 iy 2mq(q —
(hally) 7 < 5,77 | vu™ || = —(m+q o L[ vutraore)”
47771+121 lb
+C(m, llUoll, "7

where b = % < 2 form > 2 — 2/d, substituting the above inequality into

(2.149) one has

d -1
T lully < — (1))=Y 2 ciol, . m, d). (2.150)
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Using Lemma 2.9 fora =¢q¢/(g — 1) > 1, o = C(|Uol1, g, m, d) one has
g—17"
IIMIIZ < ql=D/a 4 [T:| , forany:? > 0, (2.151)

hence for2 —2/d <m < 2, Uy € L}_, one has fot lu(@®)|nds < C(t).
For m = 2, by Lemma 2.3 with ¢ = 1 and m = 2 one computes

d
— |:/ ulogudx +5m2(t)j| +/ u*dx
dt | Jrd Rd

= —2/ |Vu|2dx+2/ uzdx+10d/ u’dx —5/2/ ucdx
R4 R4 R4 R4

< —2/ |Vu|2dx+/ |Vul?dx + C(d)||ul3, (2.152)
R4 R4

then integrating from O to ¢ follows

t t
/ ulogudx +5my(t) +/ / |Vu|2dxds +/ / u’dxds
R4 0 JRd 0 JRd

< C(d)||u||%t +/ Up log Updx + 5m3(0). (2.153)
Rd
In addition, plugging in the fact

/ u(x)|logu(x)|dx§/ u(x)logu(x)dx+2/
R4 Rd

e_‘xlzdx+4/ Ix|%u(x)dx,
R4 Rd

(2.154)

into (2.153) leads to

t t
/ u(x)|logu(x)|dx —2/ eilx‘zdx+m2(t)+/ / uzdxds/ / |Vu|2dxds
R4 R4 0 JRd 0 JRd

< C@)llul?t +/ Uy log Updx + 5m» (0), (2.155)
Rd

hence ma (1) + [y [ga |Vul?dxds < C(1).

For m > 2, using the condition Uy € L™ 1 (RY) in (2.149) leads to fot lulndt <
c(d,m, ||Ugll)t + ||U0||%j < C(t). Combining the three cases of m > 2 — 2/d and
similar arguments as the proof of Step 11 for Theorem 2.11 my(r) < m2(0) + C(¢)
follow.

The proof for the regularization, compactness, existence of a weak solution and
energy inequality are similar to that in Steps 8—15 of the proof for Theorem 2.11. Here
we omit the details. O

Remark 2.19. In [40], they proved that for the initial data Uy € L Jlr NL>®, Uy € H 1 (Rd),
there exists a global weak solution without any restriction on the initial data. Here it can
be reduced to Uy € Ll(Rd ) to obtain the hyper-contractive estimates in L7 (R9) for all
1 <g < oo.
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3. Blow up Behavior for the Supercritical Case

When 1 <m < 2 —2/d, the aggregation is dominant at high concentration, and in this
case, the solution can blow up at finite time [10,25,26,37,40,41,48]. This part presents
some blow-up behaviors provided by the initial negative free energy and this blow-up
condition will derive (|Ugpll, > Cg,, which coincides with the condition for global
existence.

Actually, the blow up behavior can be analyzed through the decreasing of the second
moment. The following result is more or less standard. Here we give a more detailed
behavior.

Theorem 3.1. Assume 1 <m <2 —2/d,p = @, Up € L}r N LY(R?) for some

g >mandq > pand fRd |x|2Ug(x)dx < o0o. Let u(x, t) be a weak entropy solution
to Egs. (1.1), then it satisfies

/ Ix|?u(x, £)dx < / Ix|?Uo(x)dx +2(d — 2) F (Up)t. (3.1)
R4 R4
If F(Uy) < 0, then there exists a0 < T < oo such that
1 m 1 2
m_1||u||m < §||Vc||2<oo, O0<t<T, 3.2)
lim sup | Ve()]3 = oo. (3.3)
t—>T
limsup ||lu(?)||, = oo, forall r > p. (3.4
t—T
) d
lim sup —m (1) = —o0. 3.5)
t—>T dt

Proof. Equations (3.2) and (3.3) can be shown by contradiction. Firstly the second
moment can be estimated by using the non-increasing of the free energy

imz(u(-, 1)) = 2d/ u"dx — (d — 2)/ ucdx
R4 R4

dt
_ (2d . M) /d W"dx +2(d — 2)Flu(-, )]
R

m—1

( 2(2—d)) ",

<(2d+ — / u"dx +2(d —2)F(Uy). (3.6)
m—1 Rd

Integrating in time from O to ¢ gives
/ |x|2M(X, Hdx < / IXIzUo(x)dx
R4 R4
22 —d 4
+ <2d + —( )) / / u™dxds +2(d — 2)F (Uy)t,
m — 1 0 Rd

combining 1 < m < 2 —2/d follows (3.1). Since F(Up) < 0 implies that F [u(-, t)] <
F(Up) < Osuchthat [|u(t)|| < mT_l ||Vc||%, if T doesn’t exist, it means that the solution
exists globally for all # > 0 and

m—1

lullly < ||Vc||% < oo for all r > 0. 3.7
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On the other hand, F(Uy) < 0 in (3.1) means that there is a T > 0 such that

lim, _ ; ma(¢) = 0, and using the Holder inequality one has

1
/ u(x)dx =/ u(x)dx+/ u(x)dx < CRU DMy + —mo(0).
Rd Ix|<R Ix|>R R

Cmy (1)

llaellm

Cllull i ma(t)a, so

1/(a+2)
Choosing R = ( ) witha = (m — 1)d/m one has ||Up|[1 = |lullp1 <

a+2

IUoll 5
lim sup [lufl,, > lim ——&— = oo, (3.8)
(T (=T Cmy(t)2
which induces that
lim sup ||Vc||% > Climsup [ull);, = oo. 3.9
t—>T t—>T

This contradiction with (3.7) implies that there exists 7 > 0 such that (3.2) and (3.3)
hold true.

Now we deduce (3.4) by contradiction. If for all » > p, limsup,_, 7 [[u(?)|l, < o0
as t — T, then by Theorem 2.17, one has lim sup,_, 7 ||Vc(t)||% < Climsup,_,
||u||%d/(d+2) < Climsup,_, 1 ||u||§ < oo forallg > m and g > p. This contradicts with
(3.3). So (3.4) is proved.

By the HLS inequality and the interpolation inequality with p < 2d/(d +2) < m or
m<2d/(d+2)<p,

1 _
—IVell3 < Curslul®y < Carsllully ™ ull):. (3.10)
Cd d+2

Besides, %mz(t) = yllullm +2(d —2)F(u) < yllul|l < 0 follows

d
lim sup —ma(¢) < y limsup |u|}); = —o0. (3.11)
t—1 dt 1T

Thus the proof is completed. O

Remark 3.2. For 1 < m < 2—2/d, by the HLS inequality and the interpolation inequal-
ity with p <2d/(d+2) <morm <2d/(d+2) < p,

1 cd 1 Crrsca 9
F = — m_ =z > m — m .
(Vo) P U0l > w(Up) = |Uoll, (m 7 > 1Uoll, ;
(3.12)

combining with F(Up) < 0 yields

1
2 —m 2 2—m
ITollp > [—:| =|——
(m — 1)CyLsca (m—1)S;

4 2—m
> (—( m”l)ZS_l) = Cam. (3.13)
p+m— y
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4. Qualitative Properties of the Steady Profiles

This section is primarily devoted to the analysis on the steady solution of (1.1). The
steady equation to (1.1) is followed in the sense of distribution

AUM(x) = V - [Us(x)VCs(x)] = 0, x € RY, @1)
—ACs(x) = Us(x), x e RY, '
When m > 1, we take Cy as the Newtonian potential,
Us(y)
Co(x) = ¢ / 2y, 42)
Rd |X — Yl

where ¢y is defined as (1.3). It was known that for C; € C2(R?) with some decay prop-
erties at infinity unless Uy is compact supported, all the steady solutions Uy are radially
symmetric [12,16,23,24,39,49], see Theorem 4.8 for details. When 0 < m < 1, we con-
sider radial solutions. The radial solution U has a slow decay rate and C can’t be defined
by (4.2), thus we use —ACs = Uy in R4 directly, see Lemma 4.7 and Theorem 4.8 for
detailed derivations.

Section 4.1 gives some general properties for the steady solution. Firstly a Pohozaev-
Rellich type identity is shown in Lemma 4.1 and this identity will be used to decide
the constant chemical potential inside the support of the density. In Proposition 4.3,
four equivalent statements hold for the steady solutions that (i) equilibrium, (ii) no dis-
sipation, (iii) the critical point of the free energy, (iv) the chemical potential equals a
constant in the support of steady density (Nash equilibrium) which is its minimum in R¢.
Section 4.2 focuses on radially symmetric properties and radial solutions. For m > 1,
the results are well-known [12,16,23,24,39,49]. For 0 < m < 1, we study the radial
solution and obtain the sharp decay rate for the radial steady solutions Uy, the results
are new. As a consequence, the L4C@=m)/2 horm of all the radial solutions 1Uslla2—m)/2
is finite only for 2d/(d +2) < m <2 —2/d, while for 0 < m < 2d/(d +2), the L?
norm for all the radial solutions [|Us|l, < oo for all g > d(2 — m)/2. We summarize
the details for the radial solutions in Theorem 4.8.

4.1. Equivalent properties of steady solutions.

Lemma 4.1. (A Pohozaev-Rellich type identity for steady solutions). Letm > 1. Assume
U, € L™ N L24/W@+2) (R satisfying (4.1),(4.2), then the steady solutions satisfies the
following identity in the sense of distribution,

vrax = 472 [ cov,dx 4.3)
YR 2d  Jpa T ’

Proof. A similar argument was conducted in Step 7 of Theorem 2.11. Consider a cut-off

function Yg(x) € C°(RY) and Yg(x) = |x|? for [x| < R, Yr(x) = O for |x| > 2R.
Multiplying ¥ (x) to (4.1) we compute as before

/ AU{"Yr(x)dx =/ Ug" Ayg(x)dx, (4.4)
Rd Rd
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and also

/d YRV - (UsVCy)dx =/ Vyr(x)UsVCidx

R R4

_cg(d—2) // [VYr(x) — VYr(M)] - (x — y) ulx, Du(y, 1)
2 R4 x R4

B Ix — y|? lx — yld4-2

dxdy. (4.5)

Both terms in the right-hand side of (4.4) and (4.5) are bounded (because AYr(x)

and Y& (x)_lj_v;ﬁz(y W=Y) are bounded and Uy € L™ N L24/@+D(Rd) ). Therefore as
R — 00, we may pass to the limit in each term using the Lebesgue monotone conver-

gence theorem and obtain the identity. O

Remark 4.2. For the radially symmetric case, when 1 < m < 2d/(d + 2), ||Us||;m = o0
and also ||Us [|24/(a+2) = 00. On the other hand, for m > 2d/(d +2), Uy € L*/@+2 1
L™ (RY), see Theorem 4.8 and Statement 2 of Remark 4.9.

Next four equivalent statements for the steady solutions are shown and using the
above identity one obtains the constant chemical potential inside the support of the
steady solution.

Proposition 4.3 (Four equivalent statements for the steady state). Let m > % and

Q C R? be a connected open set. Assuming that Uy € L Jlr N L™ (RY) is bounded with
Jpa Usdx =M, Uy € C(Q) and Uy > 0 in Q, U; =0 in RY\ Q.

Assume also Cy € C*(R?) is the Newtonian potential (4.2) satisfying the following
equation in the sense of distribution

AU™ —V - (U;VCy) =0 in RY, (4.6)

g = LlU;"*‘ —C, inRe. 4.7)
p—

Moreover, if Q is unbounded, assume that U decays at infinity. Then the following four
statements are equivalent:

(i) Equilibrium (definition of weak steady solutions): ps € Hl(Rd) and V -
[UsVis] = 0in H-1(RY).
(ii) No dissipation: [, Us|V s |*dx = 0.
(iii) Us is a critical point of F (u).
(iv) Define a constant

- 1 1 d+2
C=— [(— - ) ||Us||%] <0. (4.8)

Then one has the chemical potential

’ s (x
s (x

Vx € Supp(Us),

Vx € RY. (4.9)

y=C
y>C

=

Form =2d/(d +2), C = 0 and then Q is unbounded. Ifm > 2d/(d + 2), then
Uy is compactly supported.
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Proof. (i) = (ii): Since V - [U;Vus] = 0in H~'(RY) and s € H'(R?), by virtue of
Cgo (Rd) is dense in H! (Rd) and Uy is bounded, one has

0=/ usV - (UsVpug)dx = —/ U | Vs Pdx = —/ Us|VisPdx. (4.10)
R4 R4 Q

(ii) is directly from (iv).

Since p is a harmonic function in RY \ Q, u; — 0 as |x| — oo, from (4.8), if
ps = C < 0 on 9, by maximum principle one knows that ;g > C in R?. Therefore
next we will only show (ii) and (iii) can derive u; = =CinS.

Before showing (iii) < (iv), define the critical point of F(u): For Vo € C§°(2), let

Qo = supp ¢ with fQ ¢(x)dx =0, Qo CC Q. There exists

o - mlnyegzo US(Y)

0= ——
max, g, ol

such that Ug + ep > 0in Q for 0 < ¢ < g9. Now Uj is a critical point of F(u) in € if
and only if

d

de

The above definition derives

JF WUs+e9) =0, Vo € CF(Q). @.11)

e=
/ (Llug"—l - cs) pdx =0, forVg e C°(Q). (4.12)
Q \m —
Then one has in the support of Uy,
——U" ' ¢ =C, ae inQ. (4.13)

m—1

Taking the inner product to (4.13) by Uy yields

/ (—Usm USCS> dx. (4.14)
M m—1

On the other hand, using (4.3) we obtain the constant Cis

- 1 m 1 1 d+2
C=—|—|U;|" - ClUgdx )| = — || —— — Us|”| in Q.
M (m_lll A”m /]Rd sUs x) M [(m—l d—2) Il A|Imi| n

4.15)

When m > 2d/(d +2), then C < 0 by (4.15) and Q2 is bounded. If 2 is unbounded,
using the fact Cy — 0 atinfinity, it follows from (4.14) that C = 0 in 2. This contradicts
with C < 0, thus Uy is compactly-supported. For m = 2d/(d + 2), C = 0 from (4.15).
If 2 is bounded, then it again follows from (4.14) that C < 0 at the boundary of ©, and
this contradiction with C = 0 implies €2 is unbounded.

(i1) = (iv): Suppose fQ Us ‘Vux |2dx = 0. It follows from Uy > O atany pointxg € 2
that Vu; = 0 in a neighborhood of x and thus /i, is constant in this neighborhood. By
the connectedness of 2 one has g = C in Q.

Hence we complete the proof for (ii) = (iv) and (iii) = (iv).
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The steady potential with its length of supportis Rs
0 T T T

steady potential
'

25

E \ \ \ \ \
% -0 ) 0 5 1

Fig. 1. The steady state chemical potential for m > 2d/(d + 2): a constant inside the support of the density
and a Newtonian potential outside the support

(iv) = (1): From (2.1), ||VCS||% = Cw(U) < C||Us||22d/(d+2>(Rd) < 00, due to
2d/(d+2) <m < ooand Uy € L1 N L™(RY). Hence VCy € L*(RY). On the other
hand, one obtains

ns = —Cy in RY \ Q, us € C(RY), s = constant in 2.

Consequently (i) follows from Vi, € L*(R?) and Uy Vg = 0in L*(R?). This ends
the proof. O

Remark 4.4. The steady solution satisfying (4.9) gives a connection to the Nash equilib-
rium [19]. Indeed in the mean field potential games theory with the chemical potential
s 1s a constant function for all individual player. Equation (4.9) gives an equivalent
definition of Nash equilibrium, see Fig. 1 for the radial chemical potential which exhibits
this property.

Remark 4.5. The free energy of steady state solutions follows from the identity (4.3),

| d >0,1<m<2-2/d,
F(Uy) = (—1 - m) 1Uslly 1 =0, m=2-2/d, (4.16)
m— - <0.m>2-2/d.

Particularly, for m = 2d/(d +2) and m = 2 — 2/d, the steady state free energy is an
invariant which only depends on d, m. Steady state solutions for thin film equation also
have similar properties, refer to [32].

Remark 4.6. Let R, be the support of the radially steady solution, then the constant
chemical potential can be derived by the mass M,

—cagM
( ) RI2 r < Ry,
Ms(F) = P
—cyM
rd=2" r > RS’

where ¢y is the same as defined in (1.3).
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4.2. Existence and uniqueness of steady state solutions. This section explores the exis-
tence and uniqueness of the steady solutions to the system (1.1) as well as its radially
symmetry. Firstly define

Q={x eR!| Uy(x) > 0}. 4.17)

For simplicity, assume €2 is a connected set. For the results of the general open set with
a countable number of connected components, see [39]. By virtue of Proposition 4.3,
one knows that Us € C(€2) satisfies that for m # 1,

mym-!— ¢, =C, in Q,

U =0 inRI\Q, U;>0 ing, (4.18)

—ACs = U, in RY.
As mentioned at the beginning of this section, whenm > 1, Cy is given by the Newtonian
potential (4.2) in RY. When m = 1, the steady equation becomes

10gUs - C_y = C» in Qv

U =0 inRI\Q, U;>0 inQ, (4.19)

—ACs = U, in RY.

Letting ¢ = log Uy in (4.19), the steady equation (4.19) reduces to
— A¢ =¢? inRY. (4.20)

While, for m # 1, taking ¢ = "1 (C, + C) and plugging it into (4.18) yields that

m m=T° 4.21)

—Ap ="k in @, k=1
¢=0 ond2, ¢ >0, in Q.

When © = RY, the second boundary condition in the second line above is removed
and ¢ can be unbounded at far field. Note that the sign changes on the right-hand side
of (4.21) from 0 < m < 1 tom > 1. That’s ¢ is sub-harmonic for 0 < m < 1 and
super-harmonic for m > 1, and ¢ increases to infinity at infinity for 0 < m < 1 while
when m > 1, it goes to zero at finite R or infinity. When m = 1, one can see from
(4.20) that ¢ goes to negative infinity at infinity. See Lemma 4.7 below for more detailed
behaviors.

When Q = R, it’s well-known [16, Thm. 2] that for ¢ € C2(Rd) in (4.21), there is
no positive ¢ (x) in R? whenm > 2d/(d +2), therefore all nonnegative solutions Uy are
compact supported and radially symmetric up to translation. In this case, Strohmer [39,
Thm. 4] showed that Us, Cs are both spherically symmetric and the domain 2 is a ball
centered at zero up to translation. Notice that Eq. (4.21) isn’t equivalent to (4.18) for
the non-radially symmetric domain. Indeed, for any bounded regular domain 2, there
exists a positive solution to Eq. (4.21) for m > 2d/(d + 2). See [35, Thm. 1.1] for the
case 2d/(d +2) < m < 2 and [35, Rem. 1.9] or [5] for m > 2. When € is not a ball,
these positive solutions are not radially symmetric, hence they are not the Newtonian
potential as it’s mentioned for Strohmer’s results [39] above.

Now for m > 2d/(d + 2), without loss of generality assuming the center is O such
that the domain 2 = B(0, R) for some R > 0. Hence Eq. (4.18) is equivalent to the
following equation

—A¢ = "=LgmT in B(O, R),
¢ >0, in B0, R), (4.22)
¢ =0, on dB(0, R).
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Set the radial symmetric solution Uy = d)ﬁ for |x| < R and Us(x) = O for x| > R.
Let C; be the Newtonian potential solving —ACy = Uy in R4 and thus Cy is alsoradially
symmetric. When R < oo, Cy is a constant on |x| = R denoted as —C. Thus

A(qu—cs—é):o in x| < R,
m—1
m _
M 4-C,—C=0, onlx|=R.
m—1

Hence —"5¢ — Cy — C = 0in B(0, R) by the maximum principle and thus (4.22) is
equivalent to (4.18).

When m # 1, the nonnegative radial classical solution of (4.21) can be written in
the form ¢ (x) = ¢ (r), thus for any a > 0, letting L = {r | ¢(r) = 0}, ¢(r) € C*(L)
satisfies the following initial value equation

¢ 0)=0. $0)—a=>0. m=1’ (4.23)

D e
Notice that ¢ (r)k is meaningful before it reaches zero.
Whenm = 1, from (4.20), the radial solution ¢ (r) satisfies the following initial value
equation

d=1, _ _ ¢
+ e?, r>0,
[d’rr r r (. )

¢'(0) =0, ¢0)=a.

Indeed, the uniqueness and existence of the solutions to Eq. (4.23) for m > 1 are widely
studied [20,22,32,36]. For d = 3, Eq. (4.23) is relevant to the stellar structure in astro-
physics [15], and Chandrasekhar derived the sharp upper and lower bound at infinity
by phase-plane analysis for 1 < m < 6/5 [15, p. 143, formula (308)] and [15, p. 164,
formula (438)] for m = 1. For higher dimensions and 1 < m < 2d/(d +2), these solu-
tions are also similarly obtained by analyzing the phase-space [29,22]. In the following
Lemma 4.7, the results for the fast diffusion case 0 < m < 1 are new. While the results
form > 1 are well known, here it gives an elementary proof for the decay property when
m=1landm > 1.

Lemmad4.7. (i) For 0 < m < 1 and any a > 0, there is a unique positive strictly
increasing solution ¢(r) € C?[0, 00) to ODE (4.23). Furthermore, ¢ (r) has the
sharp lower and upper bounds

1—m
2—m

) 2(1—m)
Ci(m,d, a) (1 +r ) < ¢(r) < Ca(d, m, a) [1 tri ]forallr > 0.

(4.25)

(ii) Form = 1 and any a € R, there is a unique decreasing solution ¢ € C*([0, 00)) to
ODE (4.24) possessing a sharp upper bound and lower bound

2
¢(r) = —In |:e“ + ;—di| forallr >0, (4.26)

¢(r) = a—e"/(2d) —

) (Inr), forallr = 0. 4.27)
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(iii) For m > 1 and any a > 0, there is a unique positive strictly decreasing solution
¢ (r) to ODE (4.23) before ¢ (r) reaches zero at finite R or ¢(r) — 0 asr — oo.
Furthermore, if ¢ (r) reaches zero at finite R, then ¢ (r) € CZ[O, R], otherwise
#(r) € C%([0, 00)). Moreover,

2(m—1
(a) For 1 <m < 2 2/d, ¢ (r) has a sharp upper bound ¢ (r) < Cir~ = with

m

C = 2dm for allr > 0.

(b) For1 <m 5 2d/(d+2), ¢ (r) is positive for all r > 0 and it has a lower bound
o (r) = Cla, m)r="=2 for large r.

Proof. The proof can be divided into 4 steps.

Step 1 (Existence and uniqueness form > 0). Atr = 0, the ODE (4.23) is not continuous
inr. Hence we convert the ODE (4.23) to an integral equation and then applying the fixed
point theorem prove that there is a unique solution near r = 0. Denote C(m) := = —=.
Here we take the case m > 1 for example, when O < m < 1, similar arguments with
that for the case m > 1 can derive the existence and uniqueness of ¢ (r) for » > 0 and

¢(r) € C2([0, 00). Equation (4.23) can be recast as

r k,d—1
P (r) = _cm forﬁf? o, (4.28)

Hence ¢ is a decreasing function of r. Integrating the above equation gives

¢(r) =a— C(m)/r %/Sqﬁ(t)ktd_ldtds
0o s 0

_ C(m) r ¢ d—2 '

Define F(¢) = a — S&) [ ( (;)‘H) t¢(tykdr, and B = {¢ € C[0, 7] : La < ¢

(r)<a } Bisa subset of Banach space C[0, ro], where r is a constant to be determined.
For ¢ € B, one has

, d-2 k
0> F@)=a— " (1 _ (5) )td)(t)kdt > a— CM 04 50
0 r 2d

d—-2

Choosing rp < /% C(m) , then F'(¢) is a mapping from B to B.
Next for any ¢, ¢ € B,

C r d—2
Fo)~ Fpy = - i (1 - (f) )r (¢ —p@f)ar, @31
it follows that

C(m)2ka*=! ,
Tro lo — ¥licio,r-

Taking ro < min ( /G (m)22‘/lcak’1 sa/ ”C'(_’:l‘)l) such that F'(¢) is a contraction mapping from

B to B. Consequently there is a unique solution for F'(¢) = ¢, i.e., ¢ solves ODE (4.23)

I1F(p) = F(licro.re) =
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in (0, rp). Since ODE (4.23) has Lipschitz continuity as long as ¢(r) > 0 and r > 0.
By the extension theorem of ODE, there is a unique solution to (4.23) when ¢ (r) > 0.

On the other hand, L’Hopital rule and (4.23) lead to ¢”(0) = —“’"T”‘k. If ¢(r)
reaches zero at finite R, then from (4.23) and (4.28), ¢"(R) = —d% "(R) =

4 C(m) fOR & (¥ 197 1dt < oo, thus ¢ (r) € C2 ([0, R]). Furthermore, if ¢ (r) doesn’t
reach zero at finite R, then

¢(r) — 0 asr — oo. (4.32)

This result can be argued by contradiction. Suppose ¢ (r) has a limit at infinity, denote
lim, 00 ¢ (7) aS oo, if Poo > 0, by (4.28) and taking the decreasing of ¢ (r) into account
it follows that as r — oo,

r kd—1
8y = -2 forﬁftl) LA cmyd . (4.33)

Hence ¢’ (r) — —oo asr — oo this contradicts with lim,_, 50 ¢ (r) = ¢ > 0 and thus
(4.32) holds true.

Step 2 (The sharp upper bound and sharp lower bound for 0 < m < 1). It follows from
(4.28) by similar computations that

1— r pl/m=1),d=1,
' (r) = " fo i d—lr ! >0, (4.34)
m r

then by the increasing of ¢ (r) one has

1—m [y ¢V m=Drd=1q;

0 = — g
1-— V=0 [ryd=lgy 1 —
L Lome@ g = — ") (4.35)
m rd-1 dm
It’s equivalent to the following ODE
1-—
(6] > (1 — k) —r, (4.36)
dm
therefore integrating (4.36) from O to » follows
22m  2—m 4 m
o(r) = | 0)T=m + r , forr>0. (4.37)
2dm

On the other hand, substituting (4.37) into (4.34) one has

d—1
o< () okt

2dm m rd—1

1/@-m)
oy il __mm L weem, (4.38)
2dm mQd —dm — 2) ’
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integrating from O to r one has

2—m\ 1 2(1-m)
o(r) < ( ¥ ) 3= 2/d rz=m +¢(0), forr>0. 4.39)
m — —m

This completes the case for 0 < m < 1.

Step 3 (The sharp upper bound for m = 1). We consider the ODE (4.24). Similarly from
(4.24) one has

r ¢ d—ld
o) = _% <0, (4.40)
r

using the decreasing of ¢ (r) follows

" obpd—1g
o (r) = _% < —e®r/d. (4.41)
r

Letting ¢(r) = e?") yields % < —r/d, and after some computations one gets

1
o< ——, forr>0. (4.42)
et 4 1

?

On the other hand, plugging (4.42) into (4.40) one has

f()’go(t)td*‘dt> 2d 1
rd—1 - d- Zr'

¢'(r) = — (4.43)

Integrating from l1torleadsto¢p(r) > — 2d 5 logr + ¢ (1). Using (4.40) again we have
$(1) >a—5;.ForO<r <1,¢(r) > ¢>(1) combining the two cases yields the lower
bound (4.27).

Step 4 (The lower bound and sharp upper bound for m > 1). The upper bound of ¢ ()
is derived similarly as [12]. By (4.28) and the decreasing of ¢ (r) one has

r kod—1
s p— for‘ﬁfﬁ) Tl Comprhryd. (4.44)

Therefore ¢ (r)K¢'(r) < —C(m)r/d. Integrating this from 0 to r follows ¢!~ >
¢(0)!* + CU=112 This shows

¢(r) < Cir= 2% =D forallr > 0. (4.45)

Part (ii): For the lower bound, (4.29) can be written as

d=2
¢@r)=a— &/ tp()*dt + (m) (;) 1¢(H)*dt, (4.46)

and in view of (4.45) one has

T\ k 1 A1, =2k (k—1) 1
/o(;) tp(t) dtsCrd—_z/Ot t dt:Cm. 4.47)



1060 S. Bian, J.-G. Liu

Besides, simple computations yield the following type of Pohozaev identity [12] for

¢(r) > 0:

d=2 o can Lage o 200 4ok
TP T+ Srfel(r) T &1 (r)
:C(m)_m(d+2)—2d /r¢k+1sd—lds' 4.48)
dm 0

In fact, Caffarelli etc. [12] used this identity to show that ¢ reaches zero at finite R when
m > 2d /(d + 2). This identity can also derive (4.32). For | <m < 2d/(d +2),if ¢(r)
reaches zero at finite R, then the left-hand side of (4.48) is nonnegative, while when the
right-hand side is negative this contradiction implies (4.32). Similarly, using (4.28) by
contradiction also gives that (4.32) doesn’t hold true for m > 2d/(d + 2).

Hence for 1 < m < 2d/(d+2), ¢ satisfies (4.32), thus taking r — oo and combining
(4.32), (4.46) and (4.47) derives a = S [ 1¢(t)*dr. Thus for r > ro, where rg is
the same as (4.30),

_Cm) [ Cm) [T\
00 = T [Towtar S0 (L) woartar
Cm) 1 [T, o (a/D*Cm) rf
Zd—zrd—Z/O el dr = (d—2d ri=2"

Thus completes this lemma. O

Now applying the results of Lemma 4.7 and the well-known results for Eq. (4.21)
with m > 1 we summarize the results for (4.18) and (4.19) into one theorem:

Theorem 4.8. Let m > 0 and p = @. Assuming Ug € CO(RY), C; € C*(RY)
satisfy Eqs. (4.18) and (4.19) in the sense of distribution. When m > 1, we also assume
C; is the Newtonian potential given by (4.2). Then for any Us(0) > 0,

(i) If0 < m < 1, then Q = RY and every positive radial solution Uy has a sharp decay
rate up to translation,

1
2—m

Us(r) ~ C(d,m) (1+7?) forallr > 0, (4.49)

Thus ||Uslly < oo for g > p and ||Us|lq = oo for 1 < g < p. Furthermore, Cj
can’t be defined by the Newtonian potential (4.2) and

Ci(x) ~—-CW, m)rZ(Zl:g) , forlarger. (4.50)

Moreover, the steady free energy is negative infinity.
(ii) If m = 1, then Q@ = R? and every positive radial solution Uy of (4.19) has a lower
bound and a sharp upper bound: Uy (0)e~Us0/Cd) min (1, r_Zd/(d_z)) < Us(r) <

. 1 . Thus ||Usllq < oo for q > p, and when d > 4, one has ||Us|l; = oo.

U0 T2
Furthermore,

Ci(x) ~—=C(d,m)Inr, forlarger. 4.51)
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@) If 1 <m < 2d/(d+?2), then Q = RY. Moreover, let k = —— Ci(m) = (E)k

-1
and "
2(d -2) d \]/* P
Co = k — . 4.52
’ [cmm)(k—nz( d—Z)} 32
(a) When d > 3 and 2(5:11) <m < 2d/(d+2), if Cg has the decay rate Cy(x) =

0 (|x|_2/(k_1)) as |x| — oo, then all the positive solutions Cy, U of (4.18)
are radially symmetric up to translation.

(b) When d > 5 and 1 < m < 2 — 4/d, every positive solution of
(4.18) is radially symmetric up to translation if and only if Cs satisfies
lim{ | o0 |7/ *7D €4 (x) = Co.

(c) Whend > 4and2 —4/d <m < 2@=1 41l the positive solutions Cy, Ug are

d+1
radially symmetric up to translation if+and onlyifwhenoa =4/(k—1)+4—2d,

lim |x|¥®*YC(x) = Coy=0 and

|x]—00

lim x|l —(@d)/2 (|x|2/<k*‘>cs (x) — co) —o. (4.53)

|x]—00

Furthermore, ford > 3, all the radial solutions of (4.18) are unique up to translation
and decay near infinity at the rate of

1
Us(r) ~ Cl(m)CS}m. (4.54)

Hence ||Uslly < 00 forq > p, |Uslly = o0 for 1 < g < p and then F(Uy) = oo.
(iv) If m = 2d/(d +2), then Q = R and every positive solution Uy uniquely assumes
the radially symmetric form in R up to translation,

by I—m
U, (r) = 2(d+2)/4 ;(d+2)/2 [m} , A>0. 4.55)

Thus ||Uslly < oo for all g > 1. Moreover, ||Us| p is a universal constant only
depending on d and F (Uy) is also a constant.
) If m > 2d/(d + 2), then all the nonnegative solutions Ug are compact supported
and for any given mass ||Us||1 = M they are unique up to translation. Furthermore,
(a) all the solutions Cg, U are spherically symmetric up to translation and Q =
B(0, R) for some R > 0 up to translation. Particularly, for m = 2, R is fixed to
be /27,

(b) for2d/(d+2) <m <2 —2/d, the L norm |Us||, is a constant depending on
d, m.

Proof. Step 1 (Proof of Part (i) and (ii)). For 0 < m < 1, we consider the radial case.

Firstly the sharp decay rate (4.25) and the fact Uy = d)% directly follows (4.49). Then
the L7 norm ||Usll, = C(d, m) fooo %dr < ooforall g > d(2 —m)/2 and is
(14+r2) 7=

infinite forall 1 < g <d2 —m)/2.
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Now we prove that for 0 < m < 1, the concentration C; can’t be expressed by the
Newtonian potential (4.2). If C; is the Newtonian potential (4.2), then using the decay
rate (4.49) one has for0 <m < 1,

Us(y) Us(y)
Cs(x) = cd/ ey > Cd/ = dy
’ Rd |x — y|972 l—y[>2x] X — y]972
Cd Us(y)
> 4 222 4y = oo (4.56)
2d4-2 /y|>3|x |yld=2
On the other hand, —¢ = 122 (C + C) = —C(d, m) (1+7 725" ) follows (4.50), and

thus Cs will goto —oco as r goes to oo. This contradiction with (4.56) for large r implies
C; can’t be expressed by (4.2) for 0 < m < 1. Furthermore, simple computations can
obtain that F(U;) = —oo from the free energy for fast diffusion (1.5) and the U, estimate
(4.49). Thus completes the proof of Part (i).

Similarly, for m = 1, using the bounds (4.26) and (4.27) one has for large r, ¢ (r) =
Cs + C leads to C; — —oo as r — oo which contradicts with the positivity of Cg by
(4.2), therefore Cs can’t be expressed by the Newtonian potential either. Furthermore,
the upper bound (4.26) and the fact U; = ¢?") yield that

-1

1Uslly < C(d,m, UY(O))/ —z)dr < oo forallg > d/2.
1+r

Moreover, when d > 4, using the lower bound one has

de>C(d)/ —dr:oo
/R | r2d/(d=2)

This completes the proof of Part (ii).

Step 2 (Proof of Part (iii )). When 1 < m < 2d/(d +2), it has been proved by Caffarelli,
Gidas, Spruck [12] and Chen, Li [16] that all the positive solutions ¢ for (4.21) are
not compact supported and Q = R¢. Next the radially symmetry of ¢ (r) for (4.21)

are proved by Zou [49] for 2(5:11) <m < 2d/(d +2) and Guo [24] for | < m <

%, and then the uniqueness of radial solutions is proved by Gui, Ni and Wang [23]

that for any a > 0, Eq. (4.23) admits a unique positive radial solution ¢ (r) satisfies
limjy| s o0 [x]2~D/C=M g (x) = Cp, where Cy is defined by (4.52).

Hence due to (4.21) one has that Uy = ¢/~ ~ C(d, m)|x|~%/@=™ at infinity
and thus ||Us ||, = oo. Moreover, the Newtonian potential (4.2) and Eq. (4.18) yield that

C = O and thus '"T_ICS = ¢.Moreover, (4.16) and ||Us||,, = ooforl < m < 2d/(d+2)
can deduce that F'(U;) = oo. Thus ends the proof of Part (iii).

Step 3 (Proof of Part (iv)). For m = 2d/(d + 2), it has been proved [12,16] that all

the solutions ¢(x) € CZ(RY) of (4.21) uniquely assume the radial form in R4 up to
translation

d-2

m—1 d-2
b(r) = (’"—_1) " dd — 2)19@- 4 [L] A= 0.
m

A2 +r2
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On the other hand, by the statement (iv) of Proposition 4.3 one has that C =0,
hence using the fact Uy = ¢!/("=D obtains (4.55) and some simple computations fol-
low [|Uslly < oo forall g > 1; this completes Part (iv).

Step 4 (Proof of Part (v) ). For m > 2d/(d + 2), it was proved in [16] that all the
¢ € C 2(R“’) for Eq. (4.21) are compact supported (see also Proposition 4.3). Thus
Us = ¢/ is also compact supported and then the radially symmetry of Cy and
U, for Eq. (4.18) was proved by Strohmer [39]. Hence denote the support of the radial

2m-1) _
solution Uy as Ry, using the rescaling method one has ¢ (r) = Ry ¢(z) withr = Rz
(0 < z < 1) is also the solution of (4.23), then for 74 < m < 2 —2/d, |Us|, is a
constant only depending on d, m follows from

Ry
/ Uy(0)Pdx = da(d) | ¢@ymTrdr
R4 0

bp

1 D
= R;T-l”da(d)/ b1 s = M(m, p).  (4.57)
0

In addition, for m = 2, the explicit solutions for Eq. (4.23) can be expressed

V2
Jou(3571)
¢(r) — k—r[f . O <r< \/E]T, (458)
0, r>~/2m,
wherea:%and
al 12\ el [ 4\ [sinz
Jou(2) = (=1) — )7\ — i, a=n+1/2, n=0,1,2,...,
T zdz Z

o0

—1)’ 1 2s+a
Ja(Z):zL(—Z) ,a=n, n=0,1,2,....

slC(s+a+1) \2
s=0

From the above expression, for m = 2 all radial solutions of (4.23) have fixed support
R, = /27 which completes (v) of Theorem 4.8.

Remark 4.9. 1. Notice that for 1 < m < 2d/(d + 2) the radial positive solutions had
slow decay r—2/2=™ compared to r =4/~ for m = 2d/(d + 2) and then the
solution becomes compact supported for m > 2d/(d + 2). Furthermore, for m >
2d/(d +2), the mass can change from 0 to an arbitrarily large quantity, while for m =
2d/(d +2), the mass was finite but for 1 < m < 2d/(d +2), the mass becomes also
infinite [15, p.144]. The above behaviors show that m = 2d/(d + 2) is a critical
exponent for the steady state solutions [12]. Indeed, there are some deep reasons for
the differences of these three cases, see Chandrasekhar [15, Chap. IV, Sect. 17-20]
for detailed 3 dimensional phase-plane analysis.

2. When m = 1, the lower bound we obtained is not sharp. The asymptotic result is
Ug(r) ~ 2452 as 1 — oo, see [15, formula (438)] and [29]. Hence the radial
solution ||Us||, = oo.

3. When m 1is the supercritical 1 < m < 2d/(d + 2), it is still open if all positive
C, € CX(RY) solutions to Eq. (4.18) in R¥ are radially symmetric up to translation
[18].
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5. Numerical Results on Infinite-Time Spreading, Finite-Time Blow-up
and Convergence to the Steady Profiles

Through this section, we assume the initial mass ||Upl|l; < oo and m > 24 guch that

d+2
IUsllp < oo. The original equation can be written as
up = W)+ d:l @™), — (ucy)r — %uch r>0,1t>0,
—(cpr + %Cr) =u, r>0,1>0, 5.1
¢ (0)=0, u,(0)=0, u,c— 0, asr — oo, ’
u(r,0) = Up(r).

For simplicity, we will consider the calculation of radial solutions using the fully implicit
difference method on a large but finite domain 0 < r < L with L >> 1in the spirit of [46].
The discretized solution at each discrete time is presented as a vector u” € RN*! where
u(ri, t"y =u?, c@,t"y=c!, r; =iAr,where Ar = L/Nandi =0,1,2,.., N,
thus the right boundary condition cy = uy = 0, for boundary condition at zero, we use
the second order one sided difference.

Using the central difference method to discretize — A operator and representing the
discretized matrix as A € RV*V  the second equation of (5.1) can be expressed as

Acn+l — M}’l+l. (52)

For the first equation of (5.1), we use the fully implicit method with the backward Euler
scheme,

u™t —

St = R (L) =012 N A= (53)

n+l , n+1)

with the initial condition u? = Uy (r;) .Here R (c u is used to represent an appro-
priate discretization to the spatial operator in the first equation of (5.1). This method is
only first order accurate in time, but it’s sufficient for our purpose. Hence the discretized
system of (5.1) can be followed by

A —y™l =0, n=0,1,2,...,
un+1 —u" — At"R (Cn+1’ un+1) — 07 n= 0, 1 27 o (54)
collecting the unknown values to a vector
1. 1 1 1 1 2N
wt = <c6'+ A 77 9--'1”7\7—1) e RV, (5.5)

Solutions of (5.1) at each time-step involves a system of 2N nonlinear equations for
W"*! namely F (W™*!) = 0. We use Newton’s method to solve F (W"*!) = 0 starting

from the initial guess W('H;l = W", that is we calculate successive correction € =

W(’;:;ll) - W(’;:;l fork =0, 1,2, ...to an initial guess W('g;] from

Jwew = —F (W) (5.6)

Here J is the Jacobian matrix for the system (5.4) which is given in terms of a discreti-
zation of Eq. (5.1),

oF (W) A 1
Jpny= —=L = n+l o n+l n+l o n+l . 57
O = Tyt T\ camRE) gkt o O
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Fig. 2. Time evolution of the density (left) and the chemical potential (right). Spreading for the supercritical

case 2d/(d +2) <m < 2—-2/d, p = @ Here the initial data has two maximums and satisfies
Cam < IlUollp < l1Usllp, the solution will spread out to the whole space and decays to zero, and its chemical
potential also tend to zero as t — oo

Here At" changes in each time step in order to guarantee the Newton method is con-
vergent. The correction € of (5.6) will yield quadratic convergence to the solution of
F(W)=0.

5.1. Simulation for infinite-time spreading. For the supercritical case | <m < 2—2/d
with infinite-time spreading, it has been shown in Sect. 2 that for initial data ||Up||, <
Ca,m < |Us|lp, the solution exists globally and decays to zero. For initial data Cy ,, <
IUollp, < IlUsllp, it’s believed that the solution has the same behavior. This is ver-
ified numerically in Fig. 2. An example is shown in Fig. 2(a) where initial data has
two maximums with its total L? norm is chosen to be Cy . < |[Uollp, < Usllp,
as we can see that the solution merges into ‘a single bump’ and then spreads out to
the whole space, and the chemical potential tends to zero as t — oo, see Fig. 2(b).
The numerical results also show that the free energy decays to zero as time goes to
infinity.

5.2. Simulation for finite-time blow-up. For the supercritical case with finite-time blow-
up, it is demonstrated in Sect. 3 that if F'(Up) < 0, then |lu(t)|l; — ocoast — T for all

q>p= d(zT_m). An interesting question is whether [lu(-, ¢)|| , also blows up. Ford = 3
and m = 1, there exists the self-similar solutions whose L? norm doesn’t blow-up as
t — T [10]. Nevertheless, the following numerical simulation indicates that for some
range of m, |[u(-, )|/, also blowsupast — T.

Figure 3(a) shows a simulation starting from non-negative solutions given by two
maximums with F(Up) < 0 and its total L” norm [|Upll, > [|Usllp. It is interest-
ing to note that the two bumps merge into one bump, then the one bump blows up
and only one singularity can be seen in Fig. 3(a), rather than two bumps occur. In
Fig. 3(b) we can see that the chemical potential squeezes to a narrow deep needle and
has a negative minimum at the blow-up position. The numerical computations also
verify that the free energy goes to —oo dramatically at the blow-up time. While the
second moment steeply decreases and finally reaches a positive number at the blow-up
time 7.
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Fig. 3. Time evolution of the density (left) and the chemical potential (right). Blow-up for the supercritical

case 2d/(d+2) <m <2 —-2/d, p= @, the initial data is non-decreasing with two maximums and
satisfies |[Ugllp > ||Us || p, the solution will blow up at a finite time 7" and its chemical potential has a negative
minimum at the blow-up positionas t — T

5.3. Simulation for the convergence to steady state solutions. Figure 4(a) monitors the
time evolution of the density at its center with the initial data compactly supported, and
it converges to Us(0) which is the maximum height of the steady state solution. As in
Fig. 4(b), the chemical potential converges to the steady state solution which is a constant
within the support of the density connected with a Newtonian potential outside of the
support by a vertical angle. From Fig. 4(c) where the time evolution of the contact angle
is plotted, it can be seen that the contact angle converges to the steady state contact angle
which is positive at the support location. It’s more evident to plot the density in log-scale
as is shown in Fig. 4(d) where the density converges to the steady state solution for the
density larger than 10~13.

We also believe that if the initial data is non-compactly supported, the solution will
be attracted to the steady profile which is compactly supported. For example taking
Uy = W, it can be seen in Fig. 5(b) where log-scale in density is plotted that
the solution converges to the steady profile with its support going to R, and the solution
converges to the steady profile for the density larger than 10~'°. Figure 5(d) also shows
that the free energy converges to the steady free energy F (Us).

6. Conclusions

This paper concerns Eq. (1.1) in terms of different diffusion exponents m. For 0 <
m < 2 — 2/d, the global existence of a weak solution to (1.1) is analyzed. When
Hollp < Cam =< Usllp, p = @, where Cy,,, is a universal constant depend-
ing only on d, m and ||Us||, is the L? norm of the radially steady solutions, there
exists a global weak solution and when m > 1 — 2/d, this weak solution satisfies
the hyper-contractive estimates that for any ¢ > 0, [[u(-, 7)|| 14 (ray is bounded for any
p < q < oo. For slow diffusion 1 < m < 2 — 2/d, this weak solution u(x, t) is
also a weak entropy solution provided by Uy € L™(R?) and bounded initial second
moment. On the other hand, the weak solution blows up at finite time 7" provided by
the initial negative free energy, and the negative free energy implies |Uoll, > Cam
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Fig. 4. Convergence to the steady state solution for the subcritical case m > 2 —2/d, p = M If

the initial data is radially symmetric decreasing and compactly supported, the solution will converge to the
compactly supported steady state solution with the same mass and its corresponding chemical potential also
converges to iy Which is a constant within the support of the steady state solution and a newtonian potential
outside of the support of the density

which is consistent with the condition for global existence. Our numerical analysis
shows that for 2d/(d +2) < m < 2 — 2/d, the L? norm for the steady solution
|Us |l is the sharp condition separating infinite-time spreading from finite-time blow-
up. Indeed, for 2d/(d +2) < m < 2 —2/d, ||Us||p is a constant only depending on
d,m, while for 0 < m < 2d/(d + 2), ||Us|l, is unbounded which is discussed in
Sect. 4 for steady solutions. When 1 < m < 2d/(d + 2), there are still some open
questions presented in Sect. 4.2 for the radial symmetry of the steady solutions. When
2d/(d +2) < m < 2 —2/d, the rigorous proof for the sharp condition || Us||, sep-
arating global existence and finite time blow-up is also a challenging open question.
When m > 2 — 2/d, the convergence to steady solutions for general initial data is also
unknown.
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Fig. 5. Convergence to the steady state solution for the subcritical case m > 2 — 2/d, time evolution of the

PO . . . C _ 1 .
density in terms of its chemical potential and free energy. The initial data Uy = @072 is non-compactly

supported and all the mass will attract to the steady profile as its corresponding free energy goes to the steady
free energy F(Uy)
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