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NO CRITICAL NONLINEAR DIFFUSION IN 1D QUASILINEAR
FULLY PARABOLIC CHEMOTAXIS SYSTEM

TOMASZ CIESLAK AND KENTAROU FUJIE

(Communicated by Joachim Krieger)

ABSTRACT. This paper deals with the fully parabolic 1d chemotaxis system
with diffusion 1/(1 4+ u). We prove that the above mentioned nonlinearity,
despite being a natural candidate, is not critical. It means that for such a
diffusion any initial condition, independently on the magnitude of mass, gen-
erates the global-in-time solution. In view of our theorem one sees that the
one-dimensional Keller-Segel system is essentially different from its higher-
dimensional versions. In order to prove our theorem we establish a new
Lyapunov-like functional associated to the system. The information we gain
from our new functional (together with some estimates based on the well-
known classical Lyapunov functional) turns out to be rich enough to establish
global existence for the initial-boundary value problem.

1. INTRODUCTION

We consider the one-dimensional version of the following quasilinear Keller-Segel
problem:

(1.1)

Oy = Oy (a(u)Opu — udyv) in (0,7) x (0,1),
O =0%v—v+u in (0,7) x (0,1),
0, A(u)(t,0) = 0, A(u)(t, 1) = 0yv(t,0) = O,v(t,1) =0, te (0,T),

u(0,-) = ug, v(0,-) =wo in (0,1),

where a is a positive function a € C'(0,00) N C[0,0). The function A is an
indefinite integral of a and uy € W1°°(0, 1) such that ug > 0 in (0,1). Furthermore
we assume 0 < vg € W1°(0,1).

The particular nonlinear diffusion a(u) = 1/(1 4+ u) is a natural candidate for
a critical one in the one-dimensional setting. Namely in dimensions n > 2 a(u) =
(1+ u)lf% it is critical in the sense that it distinguishes between the global-in-time
existence for any initial data for stronger diffusions (see [I6]) and finite-time blowups
when the diffusion is weaker; see [I0]. Next, in the particular case of diffusion given
by a(u) = (14 u)'~#, global solutions exist for small mass data while they blow
up in finite time for initial masses large enough; see [13] in dimension 2 and [12] in
dimensions 3 and 4. An interested reader might find more details in [I].
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In dimension 1 a situation is similar, when diffusion is subcritical, namely a(u) =
(1+w)"P,p < 1 solutions emanating from any data (regardless the magnitude of
mass) exist globally in time and are bounded, see [4], while in the supercritical
case (p > 1) solutions blowing up in finite time (only for large masses and un-
der some additional restrictions) have been constructed in [7]. In the critical case
a(u) = 1/(1 + u) so far only existence of global solutions for initial masses small
enough are known ([4]). Our aim is to study this case further. Before we introduce
our main result let us mention that similar results are known also in the parabolic-
elliptic version of quasilinear Keller-Segel system. The higher-dimensional problem
in bounded domain is treated in [II,[I5] (global existence in the subcritical and
critical cases for small masses, respectively) and [I1] (finite-time blowups in su-
percritical case for initial mass of any magnitude), [8] (blowup in the critical case
for mass large enough). The same problem in the whole space has been solved
in [BIA718]. The one-dimensional case has been solved in [9], where a peculiar
change of variables was used by the authors. As a consequence both blowup in the
supercritical case and global existence in the subcritical one have been obtained.
Surprisingly, in [9], also global existence for any initial data in the critical case
a(u) = 1/(1 + u) was obtained. However, all the reasoning depends on the crucial
change of variables. The change of variables works only in the parabolic-elliptic
case (moreover, it is also very sensitive to the fact that the Jéger-Luckhaus-type
simplification is studied, the usual Keller-Segel-type system was carried in the re-
cent note [6]). The fully parabolic case was an open problem for several years. We
answer this case in the present paper. Let us notice that also in the case of nonlo-
cal diffusions in 1d, at least in the parabolic-elliptic case, critical diffusion does not
exist; see [5].

To this end, we construct the following new functional associated to (LI)) (it is
worth noticing that it holds only in dimension 1) satisfying

ua(u) (v + 0v)?

d 1
SR+ Dute) o) = [ MO

where

(1.2) Flut) = %/:M|8wu|2—/olu/lua(r)dr,

U
0y (M&Cu> _ 321) + w
U

2

1
(1.3)  D(u(t),v(t)) = /Oua(u) 5

This functional is essentially the biggest novelty of our paper. It gives much richer
information than the usual Lyapunov functional known to exist in Keller-Segel
systems (that will be introduced later as L); see [dl[7]. Our functional is related to
the Lyapunov functional introduced in [9], however the connection is delicate and,
compared to [9], we needed a completely new method in order to arrive at (L.2]).
Actually, the Lyapunov functional in [9] should rather be seen as an inspiration for
our formula. We shall discuss the connections between them in more detail at the
beginning of Section [3]

Thanks to the known facts concerning the usual Lyapunov functional related to
([TI) we notice that the growth of F along the trajectories can be controlled. Then
we obtain the following main result answering the open question concerning global
existence in the critical quasilinear fully parabolic 1d Keller-Segel.
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Theorem 1.1. Let a(u) = T and both ug,vg > 0. Then the problem (L) has a

unique classical positive solution, which exists globally in time.

Let us also mention that the global existence result is extended also to the
nonlinear diffusions a which are merely only nonintegrable at infinity continuous
positive functions. It complements the result on finite-time blowup contained in
[] for nonlinear diffusions which are integrable at infinity. The above mentioned
extension is a content of Theorem [5.]in Section

2. PRELIMINARIES

The next lemma contains a crucial identity. It was shown in [0, Lemma 2.1] of
the accompanying paper. As noticed in [6, Remark 2.2], the equality below holds
only in dimension 1. For the reader’s convenience we attach a short sketch of its
proof.

Lemma 2.1. Let ¢ € C3(0,1). Then the following identity holds:

60, M(6) = 0, (szsa(qs)az (%w)) ,

where
a(¢)a'(¢) (a(0))?
¢ 2¢2
Proof. A left hand side of the main identity equals
(@'(9))*10:0°02¢ + a(¢)a” ()0, D0 e
209G 620,64 a(6)a’ (6)0.(10.6)

7
(a(9))? (@)?,
26

¢2

(a(?) 0260, + 2(6)a’ (8)0260,6 + (a(6))*D30.

We see that the first, second and fourth term of the above formula sum up to
0z (a(@)a’(¢)|0,¢[*), while the last two terms give 8, ((a(¢))?02¢). Hence

60, M(9) = 0, (a(d)d'(9)|0:0[%) + 0, ((a(¢))?d )

(¢
2a(9)a'(9) 5 12 (a(¢))? (a(9))” 2

o, (a<¢>a'<¢>|ax¢|2 T (a(9)0%6 - %wz)

— 0, (¢a<¢)aw (%M)) |

Next, we present several well-known facts. The following inequality is obtained
n [2L4114].

(@(0)* g2,

020 +
000"+ =7

M(¢) := 0.0 —

+ 001006 — 9: (10:0°)

O
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Lemma 2.2. For w € H'(0,1) and any § > 0 there exists Cs > 0 such that

1 2
holldecoy < Sl ( / |wlogw|) T Csllwl o)

The following local existence result is known; see [4.[7].

Lemma 2.3. Fora € C'(0,00)NC[0,00) and nonnegative (ug,vo) € (W1°(0,1))?
there exist Tmax < 00 (depending only on ||ug|| e and ||volly1.e) and exactly one
pair (u,v) of positive functions

(u,v) € C([0, Tmax) % [0,1];R?) N C2((0, Timax) * [0, 1]; R?)

that solves (L)) in the classical sense. Also, the solution (u,v) satisfies the mass
conservation

/ u(z,t)dr = / uo(x)dx  for all t € (0, Timax)-
Q Q
In addition, if Tyax < 00, then

timsup ([u(t) . 01) + Ol o)) = 00

By virtue of the conservation of the total mass ||u||z1(g,1), we can get the following
regularity estimates by the semigroup theory.

Lemma 2.4. There exists some constant M = M(||luol|r1(0,1), P, [[volln(0,1)) > O
such that

sup  |[v][ze(0,1) < M,
t€[0,Tmax)

where p € [1,00).

Finally, let us recall some facts concerning the well-known Lyapunov functional.
In the presentation we refer to [7, Lemma 4, Lemma 5]. The following functional

L(u,v) := fol b(u) — fol uv +1/2 Hv||?{1(0)1) satisfies
Gou®.00) == [ ot = [ ultrw - o). P

where b € C?(0, ) is such that b/ (r) = @ for r > 0 and (1) =¥'(1) = 0.
Moreover, due to the inequality

2

1 1
2
| < 1ol Tl oy < 172 ( / u> 120l
0 0

we see that L is bounded from below and so in particular there exists C' > 0 such
that for any ¢ < Tiax

(2.1) /0 t /0 (o, )2 dids < C.
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3. NEwW LYAPUNOV-LIKE FUNCTIONAL

In this section we construct a functional associated to the problem (). It does
not decrease along the trajectories, so it is not a classical Lyapunov functional.
However, along the trajectories, we control its growth thanks to the information
delivered by the Lyapunov functional L. Then we are able to derive the required
estimates.

The functional F we introduce seems to be the main novelty of our paper. It
is a new functional in the context of chemotaxis, yielding quite strong estimates.
Unfortunately, it seems to us, that it works only in the one-dimensional setting. Let
us discuss its connection to the Lyapunov functional which appears in [9]. In [9] the
so-called parabolic-elliptic Jager-Luckhaus-type modification of the 1d Keller-Segel
system is studied. A main tool in [9] is a change of variables. It simplifies chemo-
taxis equations considered there to a single parabolic equation and it is proved that
this parabolic equation has a Lyapunov functional. The information coming from
the obtained Lyapunov functional allows the authors to establish global existence.
However, the change of variables is very sensitive to the fact that the version of the
Keller-Segel studied in [9] is a parabolic-elliptic Jiger-Luckhaus-type modification.
It cannot be prosecuted in our fully parabolic case. However, when translating
back the Lyapunov functional in [9] to the original variables, we arrive at the func-
tional which reminds us in its form of our functional ([LZ). Still, there are essential
differences, mainly stemming from the fact that (I2) is not even a Lyapunov func-
tional. Moreover, our derivation of (2] requires completely new computations. As
a reader sees below, we make use of the crucial Lemma [2.1] which allows us to treat
a test function M(u) in a tricky way. As we see in Lemma [B] proceeding with
integration by parts in the derivation of ([2)) depends heavily on our observation
in Lemma 211

We proceed in several steps. Based on Lemma 2.1l we obtain Lemma Bl The
detailed proof follows the lines of [6] Lemma 3.1]. Below we give a sketch of it.

Lemma 3.1. Let (u,v) be a solution of [II)) in (0,T) x (0,1). Then the following

identity holds:
0, (—“(“) azu>
U

d (1 (" (a(w)? . '
1
:/ ua(u)0v - O, (@azu> .
0 u
Proof. First, we multiply the first equation of (I1]) by M(u). Integration by parts
yields
1 1
0y
/ ugM(u) = —/ (a(u)—u - Brv> - u0y M (u).
0 0 u
Utilizing the claim of Lemma 2] we arrive at (the full details can be found in

6, (3.1)])
0, (#aﬂo - /01 ua(u)d2v - 9, (%) .

/O 1 wM(u) = /0 1 wa(u)

On the other hand, one checks that

£ ) s

2

2
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Indeed,

£ )

S T R
0 u 0 “

2 2
' 2a(u)a’ (u)u — (a(u))? 2 ! (a(u))?
:Z; - mw|@u—%;%(—77—&ﬂ)@u
[ 2a(w)ad’ (u)u — (a(u))? W20 — ' (a(u)? 20
_ /0 - 10,20, /O L 9udhu,
and the claim follows. O

Next, integration by parts gives

[0 (o) it

(3.1) :/O a(u)dpu - alu au+/ 0, (ua(w))a(w)dyu.

Owing to (BI)) and the following straightforward equality:

/01 u0,v - a(u)dyu + /01 0y (ua(u))udyv = /01 9x (u?a(u)) - dyv,

testing the first equation of (L) by [," a(r)dr 4+ ua(u) and integrating over (0, 1),
we arrive at

Lemma 3.2. Let (u,v) be a solution of (L)) in (0,T) x (0,1). Then the following
identity holds:

% (/Olu/lua(r) dr) _ /Olax (@a@ w?a(u) +/01 9, (2a(uw)) - 9,0,

Finally, we introduce a crucial observation. For F and D given in (L2]) and (L3)
respectively, the following formula holds.

Lemma 3.3. Let (u,v) be a solution of (L)) in (0,T) x (0,1). The following
identity is satisfied:

d (M ua(u) (v + 9pv)?
)+ Du(e) o) = [ HIEA

Proof. Multiplying the second equation in (L) by ua(u)d?v and integrating over
(0,1) we have

1 1 1 1
/ ua(u)Owdv = / ua(u)|0?v]? — / v - ua(u)0?v —l—/ u?a(u)0?v
0 0 0 0

1 1 1
(3.2) :/0 ua(u)|0%v|? —/0 v - ua(u)dv —/0 9, (va(u)) - Oyv.
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Combining Lemma [3.2 and (3.2) we get

% (— /01 u/lu a(r) dr) + /01 ua(u)|0?v)? — /01 v - ua(u)0%v — /01 ua(u)0wdv
= —/01 Oy (#&Eu) ~u?a(u),

and then using the second equation of (1) we see that

% (— /01 u/lu a(r) dr) + /01 ua(u)\@im2 — /01 v - ua(u)@iv - /01 ua(u)@w@iv
__ /01 wa(w)d, (#&m) (00 — v + ).

Thus it follows from Lemma [B.1] that

jt(/( o~ [ [ i)+ [t
+/()1ua(u)(v+3tv)' <8m (@@u) —83v> =0

2

Oy (ﬁﬁxu> — 821;
u

that is,
d (1 9
i (3 ) = [ [ atrar)
2
/ < (u)8u>—8£v+v+atv
U 2
_ /1 ua(u)(v + 9pv)?
0 4 ’
which is the desired inequality. O

From now on, we focus on the critical case a(u) = 1/(1+ u). Then F defined in
([C2) takes the form

1 1 |amu|2 1

As mentioned before we can control the growth of F.

Proposition 3.4. Let (u,v) be a solution of (L)) in (0,T) x (0,1) with nonlinear
diffusion a(u) = 1/(1 + u). Then there exists a constant C > 0 such that for any

t<TnlaX
t 1 2
// wal)© 0 < o 41,
0 0 4

Proof. In view of the choice of a, ua(u) < 1, moreover by Lemma 24 and (2.1])
both v and vy belong to L?(0,t; L2(0,1)) for any t < Tinax- O
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4. PROOF OF THE MAIN THEOREM

By Lemma [3.3] and Proposition [3.4] we obtain the upper bound of the functional
F(u). To derive the required estimates, we first establish the lower bound of the
functional.

Proposition 4.1. Let (u,v) be a solution of (1)) with a(u) = 1/(1+u) in (0,T) x
(0,1) and ug > 0, fol ug = M > 0. The following estimates hold:

L[t |0uul?
with some C' = C(M) > 0, and
1 1 ‘amu|2 3
Proof.

1
~ [ ula)log(1 + u(a)) do = D Jlog(1 + )] g
0
> =M [[log(1 + w)ly1.1(0,1)
1
= =M log(1+) ) = M [ 10 (08(1-+ )| da

Ouu
M/ Vi ruvE

1 2 1/2
> —M? - M3/ /—EﬂL%x :
o u(l+u)?

where in the last inequality we used the Cauchy—Schwarz inequality. From the
above inequality we derive the lower bound for F(u)

1Y 02 1Y |0l s |0\
>- f =A== a3 B e N
]-'(u)_4/0 u(1+u)2+4/0 u(l +u)? M (/0 u(1+u)2)
+ M? — M? — M?
B 1/1 |81U|2 +l /1 ‘8xu|2
4 o u(l+u)? 4 o u(l4u)?

which gives us in turn (£I]). Next, owing to the form of F in (B3) and (@I) we
immediately see that

1m%u+mg 1l 1J&ﬂ% aHXM%
0 2 4)\Jy u(l+u)

which gives us ([{@2). O

dxr

2
—Mﬁ) — M3 — M?,

[SIE

Below we obtain regularity estimates which depend on the time interval T > 0.
Proposition 4.2. Let (u,v) be a solution of (LIl with a(u) =1/(1+u) in (0,T) x
(0,1). Then there exists some constant C' > 0 such that

1 1 2
|0z ul
— - < .
/Oulog(1+u)+/0 WTEnE <CO+1T) forallt € (0,T)
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Proof. Due to Proposition [3.4] we have the existence of constant C' > 0 such that

/Ot/l M <C(t+1),

0
it follows that for all ¢ € (0,T),
Fu(t)) < Fluo) + C(T +1).
Thus (£1) implies that
1/1 Ol < Flu(t)) + C(M) < F(ug) + C(M) +C(T + 1)
4 [y u(l+u)?
with some C' (M) > 0. Next, ([£2)) gives the claim. O

Proof of Theorem [Tl With the information in Proposition as well as the in-
equality in Lemma [22] we can use [4, Lemma 3] to deduce that there exists some
constant Cr > 0 such that

1
/ (14 u)® < Cr for all t € (0,T).
0
By the iterative argument (see [4, Proof of Theorem 1] or [14]) we have for any
pe(1,00)
11+ u(t)l|Le(o,1) < Cr for all t € (0,T)

with some Cp > 0. Finally by the standard regularity estimates for the quasilinear
parabolic equation ([4, Proposition 3]) we can derive boundedness of u,

114+ w(t)| Le(0,1) < Cr for all t € (0,T),
which implies global existence of solutions to (L.IJ). O

5. APPENDIX

In this section we extend the global existence result to the bounded positive
nonlinearities a satisfying

(5.1) a€C([0,00))NC*0,00), a¢ L (1,00),
moreover there exists C' > 0 : ua(u) < C for any u > 0.

The extension is worth investigating, since in view of [4, Theorem 2] any nonlin-
earity a integrable at infinity allows us to pick up an initial data so that solutions
emanating from them blow up in finite time. Our result of this section, roughly
speaking, shows that we have a sharp dichotomy, global existence for nonintegrable
nonlinearities a and finite-time blowup for integrable ones.

Let us notice that in particular nonlinearities a of the form

a(u) = (1+u)~* (log(1 +u)) ™", a € [0,1],

satisfy assumptions (B.1), so our result is applicable for such a’s.
We have the following theorem.

Theorem 5.1. Let a(u) satisfy (1)) and both ug,vo > 0 satisfy assumptions in
Lemma 23l Then the problem (L)) has a unique classical positive solution, which
exists globally in time.
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Proof. We know that a positive solution exists locally in time. In order to arrive at
global existence, we need to show global bounds of L*° norm of u. We shall do it
in three steps. The first step, being a crucial one, contains a bound frorn below on
the functional F. Consequently we obtain an estimate of fo U fl r)drdz, which
feeds a further procedure. In the second step we extend the Biler- Heblsch Nadzieja
inequality in Lemma to the case of functions fl r)dr (instead of special case
log). The last step is a completely classical application of the first two steps yielding
a bound of L* norm of u as in [4, Lemma 3].

Step 1. There exists a constant C' > 0 such that the following estimate holds true:

1 2 2
(5.2) / / r)drdz —I—/ @ (W)Iosul® <CQQ+T) foranyt<T.
0

u

Indeed,

1 u u
—/ u(x)/ a(r)drdx > —M / a(r)dr
0 1 1 L>(0,1)

>-M /1u a(r)dr

W1.1(0,1)

dx

=-M /lu a(r)dr

1 u
Oy </ a(r)dr)
L1(o, 1) 1
)0y UI

—CM?* - M/ f Ju
1/2

2
> —CM2 o M3/2 </ a (u)|81u| d(E) ’
0 u

where in the last inequality we used the Cauchy—Schwarz inequality. From the
above inequality we derive the lower bound for F(u) such that

1 [t a?(w)oul> 1 1 a?(u)|0,ul?
> f 2 ARl - 2 AR
Flu) = 4/0 U + 4/0 U

1 2 2\ 2
0

v

u
1 2
1 2 2 1 2 2\ 2
L (]9 u) +1<(/ a <u>|axu|) _2M%> P o
4 0 u 4 0 u
Hence
1 2 2
(5.3) ]:(u)zl/ M—C(M).
4 Jo U

We next argue as in the end of the proof of Proposition 1] to see that

(5.4) / / dr<( %) (/;M)é—i-C(M).

Next, by (51)), Proposition 34l is still valid and we have the existence of constant
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C > 0 such that

/Ot/ol w < C(t+1),

and it follows from Lemma B3 that for ¢t € (0,T),
Fu(t)) < Flug) + C(T + 1).
Thus the lower bound (G.3]) on F implies that

i /1 IO _ 2 0) + CM) < Flug) + C(M) + C(T + 1)
0 u

with some C'(M) > 0. Next, (54 gives the claim of Step 1.

Step 2. The following inequality, being a generalization of the one in [2], can be
obtained exactly as in [4] Proposition 6].

Lemma 5.2. Let F : Ry — R be a nonnegative function such that F(z) — oo
when x — oo. Moreover, assume that there exists N > 0 such that F is increasing
for x> N. Forw e H(0,1) and any 6 > 0 there exists Cs > 0 such that

2

1
lollt a0y < SlholZcon, ( / w|F<w>) + Gsllellzi o,

Notice that due to the nonintegrability of a at infinity, | [,“ a(r)dr| can be taken
as F. Moreover, we know that boundedness of flu a(r)dr implies boundedness of
its modulus.

Step 3. In this step, using (B2)) and Lemma we estimate the LP norms of u.
Again, we start by multiplying the first equation in (LII) by (1 +u)? in exactly the
same way as in [4, Lemma 3.1]. Replacing the use of Proposition 6 there by our
Lemma [5.2] we get the bound

1
/ (1+u)*dr < COr.
0

Next we increase the integrability with the bootstrap procedure the same way as
in [4].

O
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