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Preface

This volume is intended as the proceedings of Sapporo Symposium on Partial
Differential Equations, held on August 16 through August 18 in 2023 at Faculty

of Science, Hokkaido University.

Sapporo Symposium on PDE has been held annually to present the latest devel-
opments on PDE with a broad spectrum of interests not limited to the methods of
a particular school. Late Professor Taira Shirota started the symposium more
than 40 years ago. Late Professor Ko6ji Kubota and late Professor Rentaro Agemi

made a large contribution to its organization for many years.

We always thank their significant contribution to the progress of the Sapporo

Symposium on PDE.
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Large time behavior of solutions to a system
of dissipative nonlinear Schrodinger equations

Naoyasu Kita
Faculty of Advanced Science and Technology, Kumamoto University

1. INTRODUCTION

This is a joint work with Y. Nakamura (Kumamoto University) and Y.
Sagawa (Kumamoto University). We consider a Cauchy problem for a sys-
tem of nonlinear Schrédinger equations (NLS):

iOu+ 30%u = f(u) (1.1)

u(()?x) :LI()(.'L‘), ‘
where (t,7) € [0,00)xRand u = u(t,z) = (u1(t,z),u2(t,z), - ,un(t,x))t €
C™ with n > 1. The nonlinearity is assumed to be of C™-valued gauge-
invariant cubic power type, i.e.,

f(u) = (fi(u), fo(u), -, fu(w))’ with f;(u) € C (j =1,2,--- ,n), (1.2)
f(e'u) = €?f(u) for any § € R and u € C", (1.3)
f(pu) = p*f(u) for any p > 0 and u € C™. (1.4)
The first aim of this manuscript is to obtain the L°°-decay estimate
of the solution without size restriction on the initial data ug. To this

end, a structural assumption indicating strong nonlinear dissipation is re-
quired, i.e., we assume that there exists some p; > 0 such that, for any

P = (p17p27 T 7pn)t € Cn7
_ of of
t {p'- (Fetwp = Sowp) | < —mz Wl (1)

where p = (P1, P2, -+ ,Pn)t, Of/Ou (resp. Of/O10) is a matrix, the jk-entry of
which is given by 0f;/0uy, (resp. 0f;/u). We call (1.5) the strong dissipative
condition. There are some examples of f(u) satisfying (1.2)—(1.5). In the case
of n = 1, i.e., single equation, we have f(u) = A|lu|?>u with A € C,Im\ < 0
and |[Re)| < v/3|Im\| (or equivalently 2|TmA|—|A| > 0). In fact, we see that,
for p € C,

f f
Im {]3 (gu( )p + %( )p) } = 2ImA\|u|?[p|? & Im(\u*p?)
—(2TmA] = [A])[ul?[pl?,
and we may take p; = 2|ImA| — |A| > 0. In the case of n = 2, we have

f(u) = Ar1|ur|?ur + Aialugl?uy
Aot |u1 [Pug + Aaolus|?us

2010 Mathematics Subject Classification. Primary 35Q55; Secondary 35B40.
Key Words and Phrases. system of nonlinear Schrodinger equations, critical dissipative
nonlinearity, decay estimate, asymptotic profile.



with u = (u1,u2)t, A\jr € C (j,k =1,2) and

ImM\j, <0,
2[ImAr1] > [A1] + 2[A12] + A2,
2[ImAaa| > |A22| + [A12] + 2[A21]. (1.6)
In fact, we see that
of(u)  (0f(u) of(u)\ [ 2X\11|u]?® + Aizuz/? A2T2uq
ou ( Ou;  Ous > B ( A21UtU2 Aot |ug|? + 2Aaz|ug|? ) ’

ou
and so, by Young’s inequality 2|u1]||us||p1||p2| < |u1|?|p1
(1.6), we have

Im {ﬁt : (%(U)p + %(Mﬁ) }

< —(2[ImA1r] — |A11] = 2[Ai2] = [Aar])|wa|*|pa]?
— (2[ImAga| — [A22| — [Ar2] — 2|A21 ) |ua[*[pa*.

Therefore, by taking P1 = min{2\1m)\11\ — |)\11’ — 2’)\12| — \)\21],2]Im)\22| —
|A22| — [A12] — 2| A21]} > 0, we see that the nonlinearity satisfies (1.5).

of(u)  (Of(u) of(u)) A1u? Ajgugug
ou;  Ouy Ao1uitis  Aggu3 ’

2 + |uz|?|p2|* and

We here introduce the known results on the dissipative NLS. For the single
case, i.e.,

: 192, _ 2
{ i0iu + 507u = Aul“u (1.7)

u(0,z) = uo(x),
there are some works on the asymptotic dynamics of the solutions. If ImA =
0, Hayashi-Naumkin [6] proved that, under the smallness assumption on the
initial data, the solution to (1.7) decays like O(t~%/?) as t — oo in L.
However the asymptotic leading term of u(t) is given by the phase correction
added to the free profile — it suggests that the nonlinear effect is visible in
phase. If ImA < 0, Shimomura [23] proved that the small-data-solutions
decays like O(t~/2(logt)~1/?) in L™ — the nonlinear effect is now visible
in the decay-rate as well as in the asymptotic leading term. Under some
smallness assumptions on the data, the effect caused by nonlinear dissipation
has been studied not only for (1.7) but also for NLS of super-critical and
sub-critical nonlinearity (see [4, 10, 17]). For higher space-dimensional case,
see [1, 2, 3]. For derivative type of nonlinearities, see [7].

There are also some works in which the size-restriction on the initial data
is removed. Kita-Shimomura [16] assumed the strong dissipative condition
on the nonlinearity, i.e.,

Im\ <0, |Re)| < V3|Im)|,

and obtained ||u(t)||r = O(t~/2(logt)~/?) as well as an asymptotic lead-
ing term of u(t). The key estimate to remove the smallness assumption is
| Ju(t)|lz2 < ||zuo||r2, where J is an operator described by J = z + it0,.
The upper bound of || Ju(t)|| ;2 is derived by the strong dissipative condition
(n =1 version of (1.5)). Jin-Jin-Li [11] and Hayashi-Li-Naumkin [5] applied



another kind of strong dissipative condition to the sub-critical nonlinearity,
and proved the decay estimate and modified asymptotic leading term of the
solutions without size-restriction. For the generalization of the initial data,
see also [8, 9].

Let us next focus on works concerning systems of NLS. In early researches,
the dissipative structure was not considered. Therefore the decay estimate
and asymptotic behavior of the solutions have been considered only for small
data solution. This is because the estimate of ||Ju(t)||z2, which is the key
to control the error terms, indicated that ||Ju(t)| ;2 grows and its growth-
rate depended on the size of initial data. Therefore, to guarantee the rapid
decay of the error terms, one can not help restricting the size of data. Any-
way, under the smallness assumption of the data, Katayama-Sakoda [15]
considered the case where the nonlinearity contains derivatives of unknown
variables, and proved the asymptotic behavior of solutions by imposing a
certain structural condition on the nonlinearity — it has something to do
with the method of Lyapunov function. In most cases of the systems, it be-
comes more difficult than in the case of single equation, to detect a concrete
form of the asymptotic leading term of the solution, since the well-known
technique of gauge-transform does not work so well. However, in [15], the
asymptotic leading term is described by a function satisfying the ordinary
differential equation associated with the system of NLS.

Masaki [21] completely classified types of the 2-component systems of
the ordinary differential equations associated with NLS systems of gauge-
invariant cubic nonlinearities. This work is instructive in the point that
we know which nonlinearities are essential for the asymptotic dynamics of
nonlinear dispersive equations. For some nonlinearities included in the clas-
sification by [21], Masaki-Segata-Uriya [22] and Kita-Masaki-Segata-Uriya
[14] considered coupled nonlinear Schrodinger equations, for which the so-
lutions decay less rapidly than those of free Schrodinger equations.

On the works where some dissipative structures were taken into account
for systems, Kim [13] considered the case of distinct masses, and proved
that the L>°-norm of the solutions decays like O(t~/?(logt)~'/?). Li-Nishii-
Sagawa-Sunagawa [18] treated another system, and proved the existence of
solutions indicating that one component rapidly decays but the other is
asymptotically free. The works introduced above suggest that solutions to
the systems of NLS exhibit complicated asymptotic profiles which are not
simply expected by the single NLS. For the case of derivative nonlinearities,
see [19, 20, 24].

As we have seen above, several results on the systems of NLS were ob-
tained. Nevertheless, all of these works impose the size restriction on the
data. When it comes to removing the size-restriction on the initial data,
there seems to be no result on the asymptotic analysis in the case of system.

The aim of this research is to find sufficient conditions under which the
L°°-decay estimate and asymptotic profile of the solutions are obtained even
for the system of NLS.



Theorem 1.1 (existence of global solutions & L>°-decay). Let f(u) satisfy
(1.2)-(1.4) and (1.5). Then, if up € H' and zug € L?, there exists a unique
solution to (1.1) such that

uc C([0,00); H)YNnC([0,00); HY), zue C([0,00); L?). (1.8)
Furthermore there exists some constant C > 0 such that, fort > 2,
Ja(t, )|~ < Ot~ (logt)~1/2, (1.9)

The result on the asymptotic behavior is the following.

Theorem 1.2 (asymptotic behavior). Under the same assumption as in
Theorem 1.1, there exists some C"-valued function wy € L™ (depending on
ug ) such that the solution to (1.1) satisfies

u(t,z) = (it) "2 2w (t, 2 /t) + o(t /2 (logt)~/?) (1.10)

ast — oo in L, where w = w(t,z) € C([T, 00); L) is a solution to an

imatial value problem of the ordinary differential equation:
i0yw =t~ f(w)

{wwwzww (L11)

for some T > 0.

If the equation is single, it is easy to solve (1.11) by applying the gauge
transform, and the asymptotic leading term of the solution is explicitly
described. On the other hand, if the equation is a system, (1.11) is usually
hard to be solved. This is why the asymptotic leading term is implicit for
the system of NLS.

Before closing this section, let us introduce some notation. The function
space L1 (1 < g < o0) for C"-valued functions is defined by

LY = {u(z) = (u1(x),u2(x), - ,un(2))" ; |lullre < oo},

1/q
where ||ul|pe = (Z?Zl Jg luj(2)|9 dx) if 1 < g < o0, and |Ju|pe =
max)<j<n{ess.sup,cr|u;j(z)|}. The Sobolev space H' is endowed with

1/2
lall g = (lal72 + [9ul72) "

The negatively indexed Sobolev space H~! is the dual of H'. We define the
dilation operator by

(Do) () = (it) ™' g( /1) (1.12)

and define M = @/ for ¢ # 0. Then the Schrédinger group U(t) =
exp(itd? /2) possesses a factorization formula such as

U (t) = MDFM,
where F is the Fourier transform. Since U(—t) = U(t)~!, we also have

U(—t)y=M1F DML



The infinitesimal generator of the Galilei transformation is given by
J(t) =U (t)2U (—t) = x + it0,.

It commutes with the linear differential operator id; + 3062

2. PROOF OF THEOREM 1.1

We proceed in the proof step by step.

e Global Existence. Let J = x — itd,. Then the global existence of
the solution follows from the boundedness of ||u(t)| 1 and ||Ju(t)||z2. It is
stated in next lemma.

Lemma 2.1. Let ug € H! and zuy € L. We assume (1.2)—(1.5) for the
nonlinearity. Then the solution to (1.1) satisfies

a(®)[| 2 < [Jaol|rz,
[Ju@)][z> < [[zuo]| 2,
10z0(t)]| L2 < [|0zuo]|2-

Proof of Lemma 2.1. By (1.3), we see that
ef(u) = f(e'u).

Taking the derivative with respect to # and substituting 6 = 0, we have
Of(u) Of(u) _
du - + oa

f(u) =
Then (1.5) leads to

(0 B2

Hence (2.1) follows. We next prove (2.2). Note that

Z 8uk JUk B Z 8uk

8f of  —
au( u)Ju — %(u)Ju.

The strong dissipative condition (1.5) plays an important role to estimate
Im {(Ju)" - Jf(u)}. In fact, by (1.5) with p = Ju, the solution u satisfies

dl|Ju®)l7. — [ Of Of
—p1 / S g 21T 2 d
j=1

<0.

Therefore, for ¢ > 0, we have (2.2). By the analogy in deriving (2.2), we
have (2.3). O



By (2.1)-(2.3) in Lemma 2.1, we have the global existence of the solution
such that u € C([0,00); H') and xu € C([0,00); L?).

e L*°-Decay. We will next derive (1.9). Let v = FU(—t)u, where v =
v(t,&) = (v1,v2,+ - ,vp)" with v; = FU(—t)u;(t). Then we see that

8_v
ot
where the remainder term is described by
R(t) = —it 'FM'F Y (FMF~'v)
= —it '"F(M ' -~ )P '{(FMF'v) —it T {f(FMF'v) — f(v)}
=Ri(t) + Rao(t). (2.5)

The remainder term R(t) decays rapidly so that it is integrable around
t = oco. It is stated in the next lemma.

= —it 'f(v) + R(t), (2.4)

Lemma 2.2. Let u(t) be the time-global solution to (1.1). Then we have
IRz < Ot ut)l| 2| Tut)][72- (2.6)

Furthermore, by applying Lemma 2.1, we see that |R(t)|[z < Ct=5/* for
t>1.

Proof of Lemma 2.2. As for Rq(t) in (2.5), the Gagliardo-Nirenberg inequal-
ity, Plancherel’s identity and |[M~! — 1| < |z|/v/t lead to

1/2 1/2
IR1(8)][1 < CIR1 ()14 - [0eRa (1)1}
< Ct 4 Of(FMF )| 2
< Ct Y FMF |2 - ||aU(—t)ul| 2.

By [[zU(—t)ul|;2 = ||Jul|;2 and repeated use of the Gagliardo-Norenberg
inequality for the L°°-norm, we see that

IR1(#)][ e < CEY Y FMF V|72 - || Jul[7a
= Ct™Mul| - || Jul72 (2.7)
As for Ra(t) in (2.5), it is easy to see
IR2(t) |z < CEHIFMF T |[foe + (V][ Eoe) - [F(M = 1)F v oo,

Then the Gagliardo-Nirenberg inequality and analogous estimate for R (t)
yields

IR2(t) [z < Ot |[ull 2 - || Jul[Z.. (2.8)
Combining (2.7) and (2.8), we obtain (2.6). O

We now turn back to the proof of L*°-decay. From (2.4), it follows that

Olv[?

pras 2t "Mm{¥" - f(v)} + 2Re{¥" - R(t)}. (2.9)



We are going to focus on the estimate of Im{Vv’ - f(v)} in (2.14) for a while.
Since we have the gauge-invariance of the nonlinearity, i.e., e?f(v) = f(e?v),
the derivative with respective to 0 leads to

n n

. f , f
ief(v) = Zze Ov; aau (e?v) — Z ie”; ;ﬂj (ev).
j=1 j=1
Taking # = 0 and removing ¢ in the above identity, we have

n n

f(v) = 2 vj=— 8% Z J 8% (2.10)

]=

By (1.5) and Cauchy-Schwarz’ inequality, Im{¥v" - f(v)} is estimated in such
a way that

{7 - £v)} < =1 3 foyl? < —pun v (2.11)
j=1

By (2.11), we see that
Olv[?
ot

Hereafter we follow the idea of Katayama-Matsumura-Sunagawa [12] to ob-
tain an L°°-decay estimate of v = v(¢,&). From (2.12), it follows that

d(logt)?|v|?
ot

< —2p1n vt 2Re{¥ - R(1)}. (2.12)

=2t logt|v]* — 2p1n 't (log t)?|v|*
+ 2(log t)?Re{¥" - R(t)}. (2.13)

By Young’s inequality, we have (logt)|v|?> < (n/4p1) + pin~'(logt)?|v|*.
Then, from (2.13), it follows that

21,12
Jd(logt)*|v| <

2Rt .
5t S ot +2(logt)“Re{¥v" - R(t)}.

Integrating the above from 1 to ¢, we have

t
v[? < %(log £)~! +2(logt) / (log7)?Re{¥" - R(r)} dr
1 1

%(logt)_1 + C(logt)™2, (2.14)

where we applied ||R(7)||z~ < C77%* (Lemma 2.2) and rough estimate
IV|zee < OV < C(lluollz2 + ||zuol|z2) (Lemma 2.1) to the integral. By
(2.14), we have

VD)l < Cllog )™/ (2.15)

for t > 2, and obtain |[u(t)||z~ < Ct~*/2(logt)~'/2. The proof for Theorem
1.1 is complete. O



3. PrROOF OF THEOREM 1.2

Recall that the function v(¢,&) = FU(—t)u(t) satisfies
ov
ot

When we take t — oo, the remainder R(t) expectedly decays more rapidly
than —it~'f(v) of (3.1). Hence the large-time behavior of v expectedly
coincides with a solution to the ordinary differential equation such as

ow

ot
To justify it, we let w(t,&) = v(t,€) + p(t, &) where p is a perturbation of
v, and we will find the equation of p. In addition, we will consider which
initial data is the best for (3.2) so that w well-approximates v as ¢t — oc.

We first generates a differential equation of p. Substitute w = v + p into
(3.2), and note that v satisfies (3.1). Then we see that

= —it"H(v) + R(2). (3.1)

= —it H(w). (3.2)

0
6—1; = —it " {f(v + p) — f(v)} + R(t). (3.3)
Applying Taylor’s expansion, we have
f(v +p) — (V) = 2 (v)p+ - (v) + S(p) (3.4)
Vv P V) = 811 V)p 8ﬁ v)p P), .
where
of " of of, of
8—u(V>P = ; a—uj(")Pja %(V)P = ; a—_j(V)Py (3.5)
and
of of
S(p) = (v +p) ~ f(v) = (V)P — 5 (V)p. (3.6)

Note here that S(p) consists of the quadratic and cubic terms of p. Substi-
tute (3.4) into (3.3), and we have

op . [ Of of , e
5 = it {au(v)p—{— aﬁ(V)p} it S(p) + R(?). (3.7)
We want to regard (3.7) as a couple of equations of p and p. Let
V) AW
qa= < : ) . M(v) = ( A A > (3.8)
—5wvV) —muv)
and
[ it 'S(p) [ R@®
Ng = ( _it-18(p) ) Ir = R() (3.9)
Then (3.7) is transformed into
0
a—‘z — —it"'M(v)q + Ng + I. (3.10)

If the equation (3.10) possesses a solution q = q(t) decaying more rapidly
than v(t) in L, it implies that there exists a solution w = w(t) satisfying
the ODE (3.2) so that w(¢) provides the asymptotic leading term of u(t)
(the solution to (1.1)).



e Linear Problem. To deduce the asymptotic behavior of q satisfying
(3.10), we first consider the Cauchy problem of the linearized equation, i.e.,

oq = —it 'M(v)q
3.11
Lah o (310
where the initial data b belongs to

D:{(E)ec% aE(C”}.
a

Since the nonlinearity f(u) is cubic, there exists some pa > 0 such that, for
any p € C",

tn {7 (5P + 5B ) | =l PIpl (3.12)

Then we have an estimate of the solution to (3.11).

Lemma 3.1. Let b = b(§) belong to L. Then, for some T > 0, there
exists a unique solution to (3.11) such that

q € CY([T, 00); L™). (3.13)
Furthermore, if T < t1 < to9, the solution q satisﬁes

log to

Hq@l,.)‘,mgealogﬂ*( ) lalts, Y. (3.14)

logty

Remark. Let q(t) = U(t,s)b. Then (3.14) implies that, if ' < t < s, we
have
npz

-1 (logs
[U(t, 5)b| oo < eClo8T) 1(10§t> b e (3.15)

Proof of Lemma 3.1. By (3.11), we see that

dla(t)?

=2t 'Im
ot t~ Im(q’

M(v)q)
=2t_11m{ <§—P+_u >+pt( zp z»
R { ( ) } _ (3.16)

By (3.12) and |p|? = |q|?/2, we have

dlq(t)|? _ _
YT > 4ot 2P = 200t~ vl (3.17)
Applying (2.14) to v of (3.17), we have
dla(t)?

nP2 -1 -2 2
> — .
5 2 ( p (l gt) + Ct™*(logt) ) lq|



By Gronwall’s inequality, we see that, if 0 < t; < t9,

n

IOgtl)plex¢>{c7<aogt2>-1-— (logt1) ™)} .0

\mmﬁzmmw-(

log to

e Nonlinear Problem. We next solve the nonlinear equation (3.10). To
this end, we rewrite (3.10) as an integral equation. We note that

@%U“’ m)a(r) = U(t, 7) (i~ M(v)) + U(t, 7) 8(;37)
= U(t, 7) (it "M(v)) + U(t, 7) (=it 'M(v) + Ng + I)

=U(t,7)(Ns + Ir),

where U(¢,7) is the solution operator for the linearized equation (3.11).
Taking the integral over [t, s], we have

S S
U(t, s)q(s) —q(t) = / U(t,7)Ig dr —I—/ U(t,7)Ng dr.
t t
Since q(s) is expected to decay rapidly enough as s — 0o, we assume that
Tim [U(t, s)a(s)]| = = 0.

Then the integral equation we are going to solve is
(0.) o0
q(t) = —/ U(t,7)Ig dr —/ U(t,7)Ng dr
t t

= d(q(t)). (3.18)
We will solve (3.18) by the contraction mapping principle. To see which
function space is appropriate, we consider the estimate of ftoo U(t,7)Ig dr.
Applying (3.15) to U(¢, 7) and Lemma 2.2 to Ir, we see that, if T' < ¢, there
exists some constant Cy > 0 independent of T" such that

/ U(t,7)Ig dr
¢

SC(IOgt)_np2/2p1/ (log,r>np2/2p17_—5/4 dr

Lo t
< Ot V4, (3.19)
Then the function space applied to the contraction mapping principle is
Xr = {Q(t,f) ) Hq”XT < OO}? (3'20)
where
lallx, = sup t"/*la(t, )|z (3.21)
T<t<oo

Let Baoc,(X7) be a closed ball in X7 with radius of 2Cy, where Cj is the
constant in (3.19).

We here consider the estimate of Ng in (3.10).
Lemma 3.2. Let q(t) € Bac,(X7). Then there exists some C > 0 such

that, fort € [T, 00),
INg|[Le < CC2(logt) Y2732 4 co3t™T/4. (3.22)

_10_



Proof of Lemma 3.2. By (3.6), we find that Ng consists of quadratic terms
of q(t) (whose variable coefficients are given by the entries of v(t)) and cubic
terms. Then it follows that

INslzee < CtH([v ()l lla®) [ Zee + lalt) 7).
Applying (2.15) to ||v(t)||z~ and q(t) € Bac,(Xr) to ||q(t)| L=, we have
INs|lLe < CtH(C3(logt)~V2 12 4 O35/
< C(C3logt) ™27 1V2 L cc3t™™Y). O

By Lemma 3.1 and 3.2, we see that, for q € Bac, (X71),
12 (a)llxr

<Co+C sup t4(1ogt) " [ (log )/ [N(r, )1 dr
T<t<oo t

<Cy+C sup t1/4(logt)_"p2/2p1/ (log 7)"2/2P1
T<t<oo t

x (C2(log T)_l/ZT_3/2 + 087_7/4) dr
< Co+ C(C? 4 CH(log T) V2 —1/4, (3.23)

Thus, if 7 > 0 is taken so large in (3.23), ®(q) € Bac,(X7). We next
consider the estimate of ||®(q;) — ®(qs)||x, for q;,ay € Bac, (X7). We see
that

1@ (ay) — ®(ay)|[xr < C(Co+ C2)(log T) V2T~V 4| qy — al|xp-  (3.24)

Thus, if T > 0 is taken so large in (3.24), ® is a contraction map. We have
now solved (3.18), and hence Theorem 1.2 is proved. O
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CONVERGENCE OF ALLEN-CAHN EQUATION WITH NON-LOCAL
TERM TO VOLUME PRESERVING MEAN CURVATURE FLOW

KEISUKE TAKASAO
DEPARTMENT OF MATHEMATICS, KYOTO UNIVERSITY,
KITASHIRAKAWA-OIWAKECHO SAKYO KYOTO 606-8502, JAPAN

1. INTRODUCTION

In this note we consider the existence of the weak solution to the volume preserving mean
curvature flow via the phase field method. This note is mainly about the existence theorem
obtained in [17].

Let T be a positive constant and d > 2 be a positive integer. Suppose that U, C R? is
a bounded open set with smooth boundary M; = 0U, for any t € (0,7)). We say that the
family of hypersurfaces { M, }+c[o,r) is a volume preserving mean curvature flow if the normal
velocity vector v satisfies

St

U=

1 -
- (—%d_l(Mt) /Mt h - ﬁd%ﬂd1> v, on M,;, for any t € (0,7), (1.1)

where £ is the mean curvature vector and #7 is the inner unit normal vector of My, respec-
tively. Note that the volume preserving property is immediately obtained from the following
formula:

d
— LU, = —/ v-vdA* =0, te(0,7T). (1.2)
dt "

In addition, the solution to (1.1) satisfies

to
AN (M,,) +/ / 0)? do#*tdt = s (M) forany 0 <t <to <T. (1.3)
11 M,y

1 — 2\2
Throughout this note, we denote W(s) = % and Q = (R/T)? (that is, we con-

sider the periodic boundary condition). First we discuss the following standard Allen-Cahn

equation:

W/ £

{ cor=enp— )y eax0.1), (1.4)
©°(z,0) = pj(x), x € Q,

where ¢ is a positive constant. Let {M;}icp0,r) be a classical solution to the mean curvature

flow (without the volume constraint). It is well known that the solution to (1.4) converges

to {Mi}icory as € — 0 if ¢f approximates M, well (see [2, 4, 6]). Moreover, Ilmanen [§]

proved the existence of the weak solution to the mean curvature flow in the sense of varifolds
(Brakke flow [1]) via (1.4).

2020 Mathematics Subject Classification. Primary 35K93, Secondary 53E10.
Key words and phrases. volume preserving mean curvature flow, Allen—-Cahn equation, phase field
method, varifolds.
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Remark 1.1. Let {g;}32, be a positive sequence with ¢; — 0 and ¢ be a solution to (1.4)
with ¢; instead of . In [8], one of the key estimate for the existence theorem is the vanishing
of the discrepancy measure, that is,

T
lim / /

for some subsequence {g;, }52,. Ilmanen proved (1.5) by the monotonicity formula for (1.4)
e|Ve |2 _ Wy
2

i \V4 Eij ,t 2 Eij t

€i;

and the maximum principle for the function
our equation (1.13) below.

. In fact, this strategy works for

Based on the results, it is natural to add a suitable term to (1.4) in order to solve (1.1).
The most simple and well-known phase field model for (1.1) was studied by Rubinstein and
Sternberg [14]. They considered the following Allen-Cahn equation:

W'(¢7)

{ e = eAp® — + Agg, (x,t) € Qx(0,7), (1.6)
¢°(x,0) = p5(x), z €,
where
N W' (¢®(x,1))
RS’(t) - jd(Q) /Q e diL'
Set

2 €

- [ (TEROE W) o, W

Under appropriate conditions, we have L E=(t) ~ %1 (M), where o = f_ll V/2W (s) ds and
M; = {x € Q| ¢°(x,t) = 0}. Note that the solution to (1.6) has properties corresponding
o (1.2) and (1.3), that is,

d
— fdr =0, te (0, T
g | ¢ (0,7)
and
“(t2) / / e(y5) V2 dadt = E°(t) forany 0 <t; <ty <T. (1.8)

Chen, Hilhorst, and Logak [5] showed that the solution to (1.6) converges to (1.1) if the
classical Solutlon to (1.1) exists and M approximates M, well. Related to this, Laux and
Simon [10] proved that the solution to (1.6) converges to the measure theoretic weak solution
to the volume preserving mean curvature flow under an assumption

: r 1 e r d—1 *
g%/o _E (t)dt:/o A1) dt (1.9)

where U; = {2 € Q | lim.,o¢°(x,t) = 1} and 0*U; is the reduced boundary of U; (this
condition is related to the convergence assumption in [11]). Moreover, they also showed the
convergence of the vector-valued version of (1.6) to the multi-phase volume preserving mean
curvature flow under a assumption similar to (1.9).

Remark 1.2. Under suitable conditions, the vanishing of the discrepancy measure (1.5)
can be obtained from the convergence assumption (1.9) (see [10, Lemma 2.11]).

_14_



Remark 1.3. To the best of our knowledge, it is not known whether the convergence
theorem of [10] can be shown if the assumption (1.9) is removed. If one try to prove the
convergence by following [8], then the estimate

s;ig/ / (A a—ﬁ)z dwdt < 0o (1.10)

is needed. This requirement is natural because (1.10) corresponds to the L? estimate of the
mean curvature of (1.1). From (1.8), the estimate (1.10) holds if

1
sup — /|/\ gFdt < 0.

e>0 €

However, the best estimate known for this is sup.., fo |\%/2dt < oo by Bronsard and
Stoth [3].

For (1.1), Golovaty [7] studied the following Allen-Cahn equation:

W/ g
{ et = eApF — Sp Ly AeV2W (@), (z,1) € @ x(0,T), (1.11)
o (x,0) = g5 (), zel,

where

: —JoV2W 6As0 —€‘1W’( 7)) dx
N(t) = Qf .

Note that (1.11) also has the properties such as (1.2) and (1.3), namely, the solution satisfies
(1.8) and

d
dt
where G(s fo V2W(a)da = s— —33 In [16], for d = 2, 3, the author proved the existence

of the Weak solution to (1 1) via (1 11), without any assumption for the convergence such
as (1.9).

G(g&s) dr =0, te (0,7),

Remark 1.4. The function 1/2W (¢°) = 1 — (¢°)? is behaves like a cut-off function for the

zero level set of . It is natural that the non-local term has /2W (¢®), since the support

of the non-local term of (1.1) is on M;, not R%. In fact, this function removes the problem
mentioned in Remark 1.3 (see [16, 17]).

Next we explain the phase field model studied in [17]. For this, first we consider the mean
curvature flow with penalty for the volume below. Assume that § > 0 and U is an open set
with smooth boundary M for any ¢ € [0,7). The approximate solutions for (1.1) studied
in [13] and [9] correspond to the following flow { M} },e(0.7) with penalty:

T=h— X7, on M, te(0,7T), (1.12)
where

N(t) = <(24(Ug) — 207)).

O'1|’—‘

We define F°(t) by

L) - 2

6 _ d—1 9
FO(t) = A (M) + 5
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Then we have

d
—F(t) = —/ [0 do#?! <0 for any ¢t € (0,7).

Therefore (1.12) is a L?-gradient flow of F°(t). The penalty of the volume imply
(LYY — LUUN)? < 20F°(t) < 20F°(0) = 20201 (MY).

Hence, formally, we can expect that {Mt‘s}te[oj) converges to the volume preserving mean
curvature flow as § — 0. Mugnai, Seis, and Spadaro [13] studied a minimizing movement
scheme for (1.12) and proved the existence theorem under an assumption corresponding to
(1.9). Kim and Kwon [9] proved the existence of the viscosity solution to (1.1) via (1.12).

Let a € (0,1). In this note, we consider the following phase field model for (1.12):

W/ 906
{ et = eAgF — L +XV2W (), (a,t) € Q x (0,00), (1.13)
o° (2,0) = (), z €1,

_8a(/G¢O dx—/G a:tdx). (1.14)

We remark that the solution to (1.13) exists under suitable assumptions for ¢f (see [17]).

Set
B30 = 52 ( [ Gleionds - [ 6l d:c)2

and E°(t) = E*(t) + E5(t), where E°(t) is given by (1.7) with the solution ¢° to (1.13). By
integration by parts, the solution ¢ to (1.13) satisfies

iEE()——/ e(¢f)?dr <0 for any t € (0,00),

where

/ / (¢)? dadt = E5(0) = E(0) for any 7" > 0,

and

(/ G(gg(x)) dx — / G(¢°(x,1)) dx) = 2e“F5(t) < 2e*E°(0) for any ¢ € [0, 00).
Q Q

Note that these properties correspond to those of (1.12).

In [17], the equation (1.13) was used to construct the measure theoretic weak solution
(L?-flow) to the volume preserving mean curvature flow. The detail is provided in the next
section.

Remark 1.5. We denote $°(,1) := ¢°(¢7,e%). Then we obtain
P; = Da" — W/() +eX () v/ 2W (¢), (1.15)

where Az is a Laplacian with respect to Z. If sup, |¢§(x)| < 1 then the maximum principle
implies sup, , |¢°(x,t)| < 1. Therefore we have

sup|eA®( (e%)\/2 @°)| < supleA™( (e*)] < .Zd( el™

>0 >0
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Here we used maxge_1,1]|G(s)| = 3. Since a € (0,1), the rescaled equation (1.15) can be
treated like the standard Allen-Cahn equation and we can prove the rectifiability and the
integrality of the varifolds below.

2. MAIN RESULTS

In this section we describe the existence theorem obtained in [17].

First we recall the varifolds and refer to [15, 18] for more details. For d x d matrix
A = (aij) and B = (b;), we define A- B := 3, ~a;by;. For d,k € N with k < d, we
denote the space of k-dimensional subspace of R? by G(d, k). For an open set U C R?, we
define Gy (U) := U x G(d, k). The measure V is called a general k-varifold on U if V' is a
Radon measure on G (U). We define the set of all general k-varifolds on U by V,(U). For
V € Vi(U), we denote the weight measure ||V|| by

IVII(¢) = /G L ORAVLES)  forany ¢ € C(U).

The varifold V € V. (U) is called rectifiable if there exist a #*-measurable k-countably
rectifiable set M C U and positive function § € L} (%] ;) such that

loc
- / ¢(a, ToM)b(x) dA"  for any ¢ € Co(Gi(U)),
M

where T, M is the approximate tangent space of M at x, with respect to 6 (see [15]). In
addition, V is called integral if § € N s#*-a.e. on M. For V € V,(U), the first variation
0V is defined by

—,

V(p) = / Vo(z) - SdV(z,S) for any ¢ € CH(U;R?).
Gr(U)
Here, S € G(d, k) is regarded as the orthogonal projection matrix of R% onto S.
Assume that oV satisfies
sup{|0V(@)] | 6 € CHURY, 4] < 1, sptd € K} < oo

for any compact set K C U. Then the domain of §V can be extended to C.(U; RY) uniquely,
and the Riesz representation theorem implies that there exist a Radon measure |[0V| and
a ||[0V||-measurable function & : U — R? such that

:/5.5dH5V\|, for any & € CL(U).
U

In addition, if ||§V]| < ||V||, then the Radon-Nikodym theorem tells us that there exists a

_dlsv] =
VT o such that

/ ) F@)d|V|(z)  for any § € C.(U;RY).

measurable vector field h =

We call A the generalized mean curvature vector of V.

Next we give the definition of the weak solution considered in this note. The definition is
similar to that of the Brakke flow (see [1, 18]).

Definition 2.1 (L*-flow [12]). Let T > 0, U C R? be an open set, and {u }ep,r) be a
family of Radon measures on U. Let du := dp;dt. The family of Radon measures {Mt}te[o,T)
is called an L?-flow with a generalized velocity vector ¥ if the following hold:
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(1) Fora.e. t € (0,T), p; is (d—1)-integral, that is, there exists a (d—1)-integral varifold
V; € V41 (U) such that p; = ||V4]|. In addition, V; has a generalized mean curvature
vector ki € L2(ju; RY).

(2) v € L*0,T; (L*(u))?) and

U(x,t) L Ty for pae. (z,t) € U x (0,7T),

where T,y € G(d,d — 1) is the approximate tangent space of V; at x.
(3) There exists Cr > 0 such that

T
/ /<77t+vn-17) dpdt| < Cr||nllcowxo,r)) (2.1)
0 U

for any n € CH{U x (0,T)).
Remark 2.2. Assume that M; C U is a smooth hypersurface with the normal velocity v
for any ¢ € (0,7) and it holds that fOT Jar, 17+ 1 d#*'dt < co. Then (2.1) holds with
dp; = d#1 yy, and Cr = fOT Jar, 17 h| ds#*1dt, since we have
d —
pr ndA"" = / (V0 —nh) - G+ n, d#" for any n € CH(U x (0,T)).
Mt Mt

Here V4in = Vn — (Vn - 7)7. Moreover, if there exists a constant C' > 0 such that

T
/ / (77t + V?? . U_f) d%d_ldt
0 My

then we have ¢ = . This property can be proved in the same way as in [18, Proposition
2.1].

< Clnlleowx o,y for any n € Ccl(U x (0,T)),

We define a Radon measure p; on 2 by

HOES %/{;ﬁ <6|Vw€2(x,t)|2 + W(‘pjx’t))> de,  deC.Q), (2.2)

where ¢ is a solution to (1.13). The approximate velocity vector ¥ is given by

—¥; V£ €
UE — ‘V@E‘ |V4P€|’ lf |v(20 | 7é 07
0, otherwise.

The following is the existence theorem for (1.1) in the sense of L?-flow.

Theorem 2.3 (see [17]). Let d > 2 and Uy C Q be an open set with C' boundary Mj.
Then there exists a family of solutions {¢°}°, to (1.13) with ; instead of € such that the
following hold.

(a) There exist a countable subset B C [0,00) and a family of (d — 1)-integral Radon
measures {4 }c[0,00) o0 §) such that
o = 7 ag, w;t — g as Radon measures for any ¢ > 0,
and
ps(€2) < e (2) for any s,t € [0,00) \ B with 0 <t < s < 0.

(b) There exists a function ¢ € BV,.(Q x [0,00)) N C?2,
following hold.
(b1) Set ¢ = $(¢% 4+ 1). Then we have ¢ — ¢ in L} (Q x [0,00)) and a.e.
pointwise.
(b2) ¥|4=0 = xv, a.e. on Q.

([0,00); L*(€2)) such that the
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(b3) For any t € [0,00), it holds that ¥(-,¢) = 1 or 0 a.e. on €. In addition, we have
/ U(z,t) de = LNUy) for any t € [0, 00).
0

(b4) For any non-negative function ¢ € C.(€2), we have

IV 0)]1(0) < e() for any t € [0, 00).
(c) We have

T
sup/ A% dt < oo for any T > 0,
ieN
where A is given by (1.14). Moreover, there exists A € L} (0, 00) such that A — X
weakly in L?(0,T) for any T > 0.
(d) The family of Radon measures {/u}ieo,00) 18 an L*-flow with a generalized velocity
vector U, where ¥ satisfies

ZAVYE O

T=h—
dpie

pa.e. on Q2 x (0,00).

Here I € L2 ([0,00); (L?(¢))?) is the generalized mean curvature vector of p; and
v is the inner unit normal vector of {¢(-,¢) = 1} on spt ||V#(-,t)||. In addition, for

any ¢ € C.(Q x [0,00): RY), we have
lim / / 0% g dpSidt = / /v ¢ dyudt. (2.3)
1— 00

Note that if there exists 7' > 0 such that p; = [V (-, t)] for a.e. t € (0,7), then we

obtain @ = h — A7 in the sense of L2-flow. In fact, it is true if one adds the assumption
that the initial data Mj is close to a sphere. We explain this in detail below. We denote
B.(0)={x e R?| |z| <7} forr >0and U; = {x € Q| Y(z,t) = 1} for any ¢ > 0.

Theorem 2.4 (sce [17]). For any r € (0, 1), there exists 6; > 0 depending only on d and
r with the following property: Suppose that an open set Uy C (% o 4) satisfies Z4(Uy) =
Z%B,(0)) and has a C* boundary My with 5% 1(M,) < 2971(0B,(0)). In addition,
assume that U, satisfies

%d_l(Mo) dwd (gd(Uo)) < 51 (24)

Let {ftt}iefo,00) be the L2-flow with initial data pg = 97|y, obtained by Theorem 2.3.
Then there exists Ty = T1(d, r, My) > 0 such that

pe=|Vo(, 0| = A oy,  forae tel0,T),
where 0*U, is the reduced boundary of U; and v is the function given by Theorem 2.3.
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Front-back-pulse solutions of a three-species
Lotka-Volterra competition diffusion system through
heteroclinic bifurcation approach

Chueh-Hsin Chang
Department of Mathematics, National Chung Cheng University, Chia-Yi, Taiwan

1 Introduction

We consider the existence of traveling wave solutions of the three-species Lotka-Volterra
competition-diffusion system

Ul = Ulge T+ u1(1 — Uy — C12U2 — 013U3),
Uy = dyUgg + Ua(T2 — Co1Uy — Uy — CazUs), (1.1)

Ugt = dyUses + Us(rs — C31U1 — C32Ug — U3).

Here (uy, us, us)(x,t) € R? denotes the population densities of the three species at spatial
position = and time t. For i, j = 1,2, 3, the parameters d;, ¢; and ¢;; (i # j) are all
positive constants denoting the diffusion rates, intrinsic growth rate, intra-specific and
inter-specific competition rates, respectively.

Uty = Urge + U1 (1 — up — cr2us — c13u3),
Ugt = dyUsozy + Us(T2 — C21U1 — Uz — Casls), (1.2)

Uzt = dyUsgee + Us(Ts — C31U1 — C32Ug — U3).

For simplicity, we consider the scaled system (1.2) instead of (1.1) in the following study.
Traveling waves solutions of (1.2) having the form (uq,us, us)(z,t) = (u,v,w) (2), where
z = x — st and s is the wave propagating speed. Substituting this ansatz into (1.2), it
becomes

u’ + su' +u(l —u — cpov — cizw) =0,

d,v" + sv' + v(ry — coru — v — cozw) = 0, z € R, (1.3)

dyw” + sw' + w(rs — cz1u — 300 — w) = 0,

where (-)" = <. There are many possibilities for the boundary conditions of (u, v, w) (z)
as z — +o0o. We consider the following condition with u, v and w components to be of
front, back and pulse type profiles,respectively :

(u,v,w)(—o0) = (0,72,0), (u,v,w)(+o00) = (1,0,0). (1.4)
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Let us call such wave a front-back-pulse (FBP for short) solution for convenience. One
motivation to consider such solution is, assume that the two species (u,v) are natively
living in the environment, and w invades into the (u, v) systems. If u and v compete with
each other with a strong competition, i.e.,

1
— < Tro < Co1. <15)
C12

Then from the results by Kan-on [24], for fixed d,, the two-species system

u’ + su' +u(l —u— cv) =0,
d,v" + sv' +v(rg — coqu —v) =0
with
(u>v)<_oo) = (O?TQ)a (uvv)(+oo) - (170)

has a unique monotone solution with a unique speed s. Then the invade species w can
only survive in the middle region where v and v are not so dominant. Hence w has a
pulse profile. The two-species parabolic competition system is a monotone system. One
can use the comparison principle to analyze the structure of its solutions. See Volpert’s
book [34]. However, the three-species system (1.2) is not a monotone system. Due to
the lack of maximum principles, it is not easy to construct solutions of (1.3) and (1.4).
There are some know results for the three-species traveling wave solutions, e.g., in [19],
[20], [21], [22], [27], [30] and [31], the studies of three-species problems mainly rely on
singular perturbation methods which assume smallness of some diffusion coefficients of
(1.3). Chen, Hung, Mimura and Ueyama [5] found FBP waves numerically by the soft-
ware package AUTO. In [4], together with M. Tohma, they further constructed semi-exact
solutions of two-hump waves and analyzed related bifurcation behaviors of these solutions
numerically. Contento, Mimura, Tohma [9] and Mimura and Tohma [32] used FBP waves
to construct spiral waves, wedge waves, and other very interesting new dynamical pat-
terns on a two-dimensional domain via numerical simulations. Recently Chang et al. [3]
consider the existence and asymptotic stability of FBP solutions by considering c;3 and
co3 sufficiently small enough. Chang and Chen [2] study the existence FBP solutions
by the gluing bifurcation theory developed from [29]. When ¢;3 = 0 and ¢3; = 0, (1.3)
becomes monotone system and Guo et al. [16] apply maximum principle to obtain mono-
tone traveling wave solutions. The stability of monotone traveling wave solutions when
was established by Chang [1]. On the other hand, for the case ¢;3 < 0 and ¢35 < 0,
(1.3) becomes a competitive-cooperative system and and the maximum principle can be
applied also [18]. More recently, Ei, Tkeda and Ogawa [11], [12] they give the bifurcation
diagram with numerical simulation for the FBP solutions. In this talk we consider the
authors’ recent work [3] and [2] for the construction of FBP solutions.
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2 Weak invasion of the alien species
In the work [3] we consider the following type of (1.3):
' + su' 4+ u(l —u— crov — gqw) =0,
(e-P) ¢ dyv" + sv" +v(rg — coyu — v — eqw) = 0, (2.1)
dyw” + sw' + w(rs — cz1u — 300 — w) = 0,
we come to the following assumption.

1
(Al) (Bistabllity) C31 > T3, C39T9 > T3, Cog1 > 19 > —.
C12

A direct consequence from (A1) is that the points (1,0, 0) and (0, 75, 0) are stable equilibria
of the diffusion-less system of (1.1). Our main theorem is as follows:

Theorem 2.1. ([3]) Assume that c1a,da, 2, and coy satisfy

1
(a) dy >0 and cyy > ry > o~ > 0; and
12

(b) either co1 > bo(ra,ds) or c1a > co(ra, ds), where

bO(T27d2)

1 1
2ryd (1—d—> (1+,/1+—d), if dy > 1,
:7"2—|—d2+ 2 r202

2ds (——1>(\/§—1), if 0 < dy < 1;

2.2
CO(T2>d2) ( )
1 .
o 2(1_d_2)(\/§_1), ifdy> 1,
=St a Ty 2 /1
T2 2 — [ =1) (VI+rda+1) if0<dy<1.
7"2d2 dg

Then there exist positive ds, T3, 31, C32, ¢33 and § such that (-P) has a stable positive
solution for 0 < ey < § and0 < g9 < §, where § = d(c12,da, T2, 21, ds, 73, C31, C32, C33) -

The main idea in the proofs of Theorem 2.1 is asfollows. Since we consider the case
when the effects of w on both u and v are small. Along this thinking, it is natural to
study the extreme case where both e; = 0 and 5 = 0 first. That is,

u’ + su' +u(l —u— cv) =0,

d,v" + sv' + v(ry — cou — v) =0,

(0-P) (2.3)

dypw” + sw' + w(rs — cz1u — 300 — w) = 0,
(u,v,w)(—o0) = (0,79,0), (u,v,w)(c0) = (1,0,0)

and then the first two equations of (0-P) are decoupled from the third equation. By the
results of Kan-on [24] (see also [14]), the first two equations have a solution (ug, vg) for
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some Sg. Then we apply the method of sub-sup solutions to the third equation and obtain
a solution (ug, vo, wp) for (0-P). Once (0-P) is solved, we solve (¢-P) by perturbing (1, €2)
from (0,0) to a pair of small numbers. To state the perturbation result which Theorem
2.1 rely on, we consider the following existence condition of (0-P) as a starting point:

(A2) (A priori existence) Assume the system (0-P) has a positive solution Uy(z) =
(ug, vo, wo)(z) with wave speed s = s and ug(z) > 0, v(z) < 0 for z € R.

As mentioned above, by the standard heteroclinic bifurcation theory [29], we have the
existence of the solution U®(z) := (u.,v.,w.)(z) of Problem (e-P) with s = s. for some
speed s. ~ sg when (g1,e2) ~ (0,0). For the stability of U®, we consider the spectrum
of the linearized operator Ly of (2.3) around Uy first. We prove that U, is stable first
by using the fact that (ug,vg) is stable [26] and the comparison principle for the third
equation of Ly. Then by the perturbation theory from, e.g., [15] or [28], we have that the
number of eigenvalues of the operator Ly and that of operator L., the linearized operator
of (2.1) around U® are the same for (e1,e2) ~ (0,0). Since U is stable, this number equals
one (it is the eigenvalue at the origin due to translation invariance of traveling waves) and
hence U* is stable.

Theorem 2.2. Let € = (e1,£2). Suppose that hypotheses (A1) and (A2) hold. Then there
exists & > 0 such that Problem (s-P) has a positive solution U¢(z) = (ug, ve,w: )T (2) with
s = s. depending on € if 0 < g1 < § and 0 < g5 < 5. Moreover the solution U¢(z) is
stable.

3 Gluing bifurcation

In our second approach, we use the gluing bifurcation for the construction of FBP so-
lutions. we introduce the gluing orbits first. If we let v = 0, then (1.3) reduces to the
two-species system

zeR (3.1)

' + su' +u(l —u—cp3w) =0,
dypw” + sw' + w(rs — c;u — w) =0,

In particular, for the strong competition case, i.e., the parameters in (3.1) satisfying

1
— < r3 < C31, (32)
C13

the existence and stability of a traveling wave solution (ug,wg) (z) of (3.1) with wave
speed s = sy satisfying

<u07 wR) <_OO> = (07 7‘3) ) (an wR) (+OO) = (17 0)

were proved in Kan-on [24], Kan-on and Fang [26]. With (ug, wg), we obtain a solution
(ug, 0,wg)(2) of (1.3) with wave speed s = s, satisfying the boundary condition

(ug, 0, wg) (—o0) = (0,,0,73), (ug,0,wg) (+00) = (1,0,0),
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which we call a trivial three-species traveling wave solution. Similarly, if v = 0, (1.3)
reduces to the system

dyv" + sv" +v(rg — v — c3w) = 0,
L (72 zitt) zeR. (3.3)
dyw” + sw' + w(rs — e300 — w) = 0,
Under the strong competition case
1 r
— <2< €23, (3.4)
C32 T3

by Kan-on’s result again, there also exist a traveling wave solution (wp,vg) (z) of (3.3)
with wave speed s = s; connecting the stable steady states (0,72) and (rs,0):

(wr, vo) (—00) = (0,72), (wr,vo) (+00) = (3,0).

Therefore there also exist a unique trivial three-species traveling wave (0, vg, wr)(2) of
(1.3) with wave speed s = s; whose u-component equals to 0, and

(0,vp,wr) (—o0) = (0,72,0), (0,vp,wr) (+00) = (0,0,73).

We explain the idea to study the existence of FFP solutions of (1.3) by the heteroclinic
bifurcation theory developed by Kokubu [29] and Chow et al. [6], [7], [8] and [17]. in the
following steps:

1. Let d, and d,, be given constants. Rewrite (1.3) as an equivalent first order system
with (r;, ¢;;) as parameters satisfying (3.2), (3.4) and the strong competition between
u and v species (1.5). That is, the 3 species u, v and w are strongly competitive with
one another. Then from Kan-on’s results [24], we have the existence of trivial three-
species waves (0,v9,wr) and (ug,0,wg) which are equivalent to the heteroclinic
orbits of the first order system. Generically their wave speed s; and ss are not
equal.

2. We further assume that there exists some 7,0, and ¢;;o such that for (r;,c; ) =
(ri0,Cij0), (0,v0,wr) and (ug,0,wg) have the same traveling speed sg. In other
words, when (s, r;, ¢;;) = (S0, 74,0, Cijo) , there exists two heteroclinic orbits (0, vo, wy,)
and (ug, 0, wg) connecting a common equilibrium (0,0, r3).

3. Under the assumption of the existence of (so,r;0,¢ij0), we intend to find a con-
necting orbit from (0,79,0) to (1,0,0) in a neighborhood of the union of (0, vy, wy,),
(ug, 0, wg) and the limiting three equilibria if some hypotheses of the preliminary
orbits (0, v, wyr), (ug,0,wg) are satisfied. We will find conditions of (sg, 70, ¢ij0)
to achieve these hypotheses of the preliminary orbits. Then such a connection from
(0,79,0) to (1,0,0) can be seen as a FFP solution of (1.3).

4. We find examples of exact solutions of (0, vy, wr) and (uo, 0, wg) from [33] such that
the existence of 7,0, ¢;j0 and s( is non-empty.
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Our assumption of parameters (r;,¢;;) are the same as that in Ei et al. [13], but
different from that in Chen et al. [5] and [32]. In general, it may be difficult to find
the existence of bifurcation points (so,7;0,¢ij0). In the earlier work to find N-pulse
and N-front solutions, bifurcation points were constructed by using the symmetry of the
equations [25], or the geometrical singular perturbation theory [10]. In our situation,
since all the three equilibria are distinct and the orbits (0, vg,wy) and (ug,0,wg) are
rather different from each other, it causes more difficulty. We also give explicit examples
to examine that there exists 7,0, ¢;j0 and s¢ such that we have the existence of the trivial
three-species waves (0, vg, wy) connecting (0,79,0) to (0,0,73) and (ug, 0, wg) connecting
(0, s, O) to (1, 0, 0) when (S, T, Cij) = (80, 73,05 Cij,O) .
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A supercritical Hénon equation with a forcing term

Sho Katayama
Graduate School of Mathematical Sciences, The University of Tokyo

1 Introduction

This talk is based on the paper [11]. We consider a Hénon equation with a forcing term

—Au=|z|%P +kp in RY,
{ (P)

u>0 in RV,

Here N >3, p > 1, a > —2, u is a nontrivial Radon measure on RY, and x > 0 is a parameter.
Our aim is to give a complete classification of existence and nonexistence of solutions to problem
(P) with respect to the parameter x, under a suitable assumptions on the exponent p and the
nonhomogeneous term . In particular, we prove a threshold constant £* € (0,00) with the
following properties.

(Al) If 0 < k < Kk*, then problem (P) possesses a solution.
(A2) If k = k*, then problem (P) possesses a unique solution.
(A3) If k > k*, then problem (P) possesses no solutions.

Nonlinear elliptic equations with forcing terms in R arise naturally in the study of stochastic
processes. In particular, problem (P) with a = 0 appeared in establishing some limit theorems
for super-Brownian motion. See e.g. [3,5,7,15] for a brief history and background of problem
(P). Onme of the main difficulties of Hénon equations on RY is that techniques of calculus
of variations are not applicable since the embedding D%?(RY) — LPYY(RY | |z|%dz) does not
hold, except for the case a € (—2,0], p = (N + 24 2a)/(N — 2) (in this sense, problem (P) is
“supercritical”). See e.g. [10] for the case a =0, p = (N 4+ 2)/(N — 2).

1.1 Some known results and remarks

There are some results concerning properties (Al) and (A3). We first remark that the condition

N +a

> =2 >
a y P N _9

is a necessary condition for the existence of solution to problem (P). Indeed, there are no positive
measurable functions u satisfying

—Au > |z in RY



ifa<—-2orl<p<(N+a)/(N—2). Seee.g. [4, Theorem 3.3] (see also [9], [18, Section 8.1]
for the case of a = 0).

On the other hand, Bae [1, Theorem 3.2] proved that the existence of a threshold with
properties (Al) and (A3) hold if

2p

N 2pta
3 a>—2,p>$,and\-\P*lueLoo(]RN).

N -2
See also e.g. [2, Proposition 3.3] for the case a = 0.
For a previous result concerning the property (A2), we refer the paper [12], which this
research is motivated by. It treats the scalar field equation with a forcing term
—Au+u=u’+ kK in RY,
u>0 in RV, (S)
u(z) =0 as |z| = oo,

where N > 2, p > 1, and p is a nontrivial Radon measure in RY with compact support. In [12],
under the following condition on wu:

N
o Gxpu € LYRY) for some ¢ € (p,o00] with ¢ > E(p — 1), where G is the fundamental
solution to the elliptic operator —A + 1 in RV,

the existence of a threshold with properties (A1)—(A3) was proved for problem (S) in the case
of 1 < p < pjr, where pyr, is the Joseph—Lundgren exponent, that is,

4
1+ if N > 10,

PJL = N—4—\/4N—4 (11)

00 otherwise.

Unfortunately, the arguments in [12] depend heavily on the exponential decay of the fundamental
solution G at the space infinity, and they are not applicable to our problem (P). This difference
makes it difficult to control decay of solutions to problem (P), which is another main difficulty
There are no previous results concerning the property (A2) of problem (P). Seee.g. [13,14,16,17]
for related results on problem (S).

1.2 Main results

To state our result, we first define solutions to problem (P). We let N > 3 and denote by I the
fundamental solution to the elliptic operator —A in RY, that is

1
[(2) 1= |2 V2 RN\ {0

where wy denotes the volume of the unit ball in R¥.
Definition 1.1. Let u be a nontrivial Radon measure on RY, a > 0, and x > 0.

(1) Let u be a nonnegative, measurable, finite and positive almost everywhere function in RY.
We say that u is a solution to problem (P) if u satisfies

@)= [ Tl plyuPdy+r [T gu) (12)

2



for almost all (a.a.) = € RY. We also say that u is a supersolution to problem (P) if u
satisfies

u@ngéNnx—mwwmwwy+n4wr@—ymmw
for a.a. z € RV,

(2) Let u be a solution to problem (P). We say that u is a minimal solution to problem (P)
if, for any solution v to problem (P), the inequality u(x) < v(z) holds for a.a. = € RV,
(Obviously, a minimal solution is uniquely determined.)

We also define a function space L2, for any c¢,d € R by

zeRN\{0} we,d()

x|® if x| <1,
{8 12

g,od:{fGLﬁ?c(RN\{O})i||f||Lg?d1= sup  12) <oo},

|| if |z| > 1.
Now we are ready to state our results. Our first theorem concerns properties (A1) and (A3).
Theorem 1.1. Let N > 3, a > —2 and p > (N +a)/(N —2). Let u be a nontrivial Radon

measure on RY and assume that

2
T <0, 2-N<d<--19
p—1 p—1

Lxpe Ly, forsome —

Then there is a constant k* € (0,00) with the following properties.
(i) If 0 < kK < k*, then problem (P) possesses a minimal solution u”.
(ii) If k > k*, then problem (P) possesses no solutions.
Furthermore, there is a constant k. € (0, k*| such that if 0 < k < Ky, then u® belongs to Lgf’d.

Existence results with two thresholds, the lower one of which divides the existence of a
solution in a fixed function space, are typical (see e.g. [1,5]). It is generally open whether those
constants coincide, although it is a natural question.

Our second and main theorem concerns property (A2) and completes a classification of exis-
tence and nonexistence of solutions to problem (P) under a suitable condition on the exponent

p. This result also includes the coincidence of k* and k.. Set a_ := min{a,0} and
2(2
1+ (2+a) if N> 10 + 4a,
p*(a) := N-4—a—+/2+a)2N —2+a)
o0 otherwise,
2(2+
pi(a) =1+ @+a)

N—-4—a++/2+a) 2N -2+a)

Theorem 1.2. Assume the same condition as in Theorem 1.1 and p.(a) < p < p*(a_). Let k*
and ks be as in Theorem 1.1. Then k* = Kk, and

(iii) if k = k*, then problem (P) possesses a unique solution u" . Furthermore, u" belongs to
Lee,.
c,d



We remark that it is open whether problem (P) with k = k* possesses a solution if p > p*(a_)
or 1 < p < p.(a). We do not know whether the equality x* = k. holds in such cases either.

The critical exponent p*(a) appears naturally in studies of structures of radial solutions and
stability of solutions to the Hénon equation —Awu = |z|%P in RY, and acts analogously to the
Joseph—-Lundgren exponent (see e.g. [6,19]). We also remark that p*(0) = psr.

2 The Kelvin transform

Our strategy of overcoming the difficulty of a bad decay property is the use of the Kelvin
transform

uF(x) = |z| NV 2u(|z|22) for e RV \ {0}

Indeed, it suffices to make a local estimate of uf around 0 for a decay estimate of w. Furthermore,
a formal calculation shows that u is a solution to another Hénon equation,

{Auti = |:c|ajj ()P + kv in RV, (P

ut >0 in RN,
Here a* := (N —2)(p — 1) —4 — a and v(z) = || N "2u(|z|"%z). Rigorously, we obtain the
following proposition by using a change of variables y = |z|~22 on the integral equation (1.2).

Proposition 2.1. Assume the same condition as in Theorem 1.1. Let u be a solution to problem
(P). Then the following properties hold.

(i) ut is a solution to problem (P*) in the sense of Definition 1.1 (1), with T s v = (I % ).
Furthermore, if u is a minimal solution to problem (P), then u? is a minimal solution to
problem (P?).

(ii) a* satisfies the inequality p > (N + a*)/(N — 2). Furthermore, I x v € L% o with

2+ af
p—1-

2+ af

F=-N-2-d>—
p—1

L &= -N-2-c<~—

More explicitly, v is a Radon measure in RY given by

u(S) = / Y 2du(y)
{y:|ly|~2yeS}

for a Borel set S C R \ {0}. Assertion (ii) implies that the same condition as in Theorem 1.1
also holds for problem (P*), and thus we may directly refer estimates obtained of u to obtain
estimates of uf.

3 Proof of Theorem 1.2

Since the proof of Theorem 1.1 involves only a standard supersolution method, we omit it here.
We also omit the uniqueness of a solution to problem (P) with k = k*, since the proof is almost
same as in [12].



3.1 The existence of a solution to problem (P) with x = &,

Assume the same conditions as in Theorem 1.1. In order to prove the existence of a solution to
problem (P) with x = k., we obtain a uniform estimate of the minimal solutions {u"}.c ,)
to problem (P). Our method of a uniform estimate of u” involves a test function method and
elliptic regularity theorems. We have to reduce problem (P) into an elliptic problem on the
Dirichlet space DV2(RY) first. We define approximate solutions U +* to problem (P) by

Uiy =0, U7 =Tx*U";)P+rl*p for j=0,1,....

Lemma 3.1. There is a large number j, such that for any k € (0, ky), function w"* := u” — Uj
belongs to Lg” 4o N DL2(RYN) and satisfies

—Aw" = (W + UZ )P — (Uj 1) in RY, w®>0 in RY
i weak sense.
Futhermore, by considering an eigenvalue problem
~A¢=Mp(u" )P in RY, ¢eDWRY), (E)
we obtain the following stability assertion.

Lemma 3.2. For any k € (0, k), we have

/ \Vi/)|2d$§/ p(u”)p_lwzdz for any z/JEDl’Q(RN). (3.1)
RN RN

The proof of Lemma 3.2 is similar to [12, Lemma 4.6]. By Lemma 3.2, we derive the following
uniform integral estimate of w".

Lemma 3.3. Let v > 1 and assume that v?/(2v — 1) < p. Then

sup / (’LU"“)JZ)VJXV2 dx < oo.
k€(0,x*) / B(0,2)

The proof of Lemma 3.3 involves a uniform energy estimate
/ V(@) e < 00, T = w4+ M
RN

with a large constant M > 0 and an appropriate cutoff function (, using a test function method
and the stability assertion Lemma 3.2 (see e.g. [8, Proposition 6] and [12, Lemmas 5.2 and 5.3]
for related estimates).

In particular, if

2 N-2(p-1) —a_ 2
there is a constant v > 1 with Y 1 <p and ( 2]2[(}) ) + ](\17 < N (3.2)
v — v
then Lemma 3.3 implies that
_ o1 (N=2)(p-1)  —a- 2
sup | (wr)PL < oo with -:= + < —.
KG(O,K*) H‘ ‘ ( ) HL‘J(B(O,Q)) q INv N N



This together with the elliptic regularity theorem implies that

sup HwHHLOO(B(O,l)) < 0.
K€E(0,5*)

To obtain a uniform decay estimate of w", we use this estimate on (w"®)f. As a result, we obtain

sup ||+ 1N 2w | pe @i poay = SUp (W) oo B0,1)) < 00,
Kk€E(0,k*) k€E(0,6*)
if
2 N-2)p—1) —(a)- 2
there is a constant v/ > 1 with 21/1//7_1 <p and ( 2]\)783 ) + (;g) < N (3.3)

Combining these estimates, we have a uniform L§°_y ,-estimate of {w"},.c(o,,) provided (3.2)
and (3.3). Furthermore, by elementary (but very hard!) calculations, we have the following
equivalences.

Lemma 3.4. (i) The condition (3.2) is equivalent to 1 < p < p*(a—).
(ii) The condition (3.3) is equivalent to p«(b) < p < p*(0).

Thus if p.(b) < p < p*(a-), then the limit u* := U’ + lim w" belongs to LY, and it is a

K—Kx
solution to problem (P) with x = k.

3.2 K" =k,

We finally assume the same conditions as in Theorem 1.2 and prove that £* = k,. We use the
following lemmas.

Lemma 3.5. The first eigenvalue of the eigenvalue problem (E) with k = Ky is 1.
Lemma 3.6. Assertion (3.1) holds for any k € (0,Kk*), even if K > Ky.

The proof of Lemma 3.5 is similar to [12, Lemma 6.2]. To prove Lemma 3.6, we approximate
p(u®)P~1 by n € L (RN \ {0}) from below and consider the eigenvalue problem

~Ap=xn¢ in RN, ¢eDH(RY). (Ey)

Then a similar argument as in the proof of Lemma 3.2 derives
/ npidr < / \V|?dz  for any ¢ € DH2(RV).
RN RN

Letting n  p(u”)P~!, we obtain (3.1).

Assume on the contrary that k. < k* and let Kk € (ks,x*). Then by the supersolution
method, we observe that u" > (k/k.)u"*. Let ¢* be a first eigenfunction to eigenvalue problem
(E) with k = k. We have

R«

[vertar= [ pweptiorras < () [ pepionpa< [ 9o,

K

which is a contradiction.
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STABILITY OF THE LOGARITHMIC SOBOLEV INEQUALITY
FOR THE TSALLIS ENTROPY AND ITS APPLICATION

Takeshi Suguro'

Osaka Central Advanced Mathematical Institute
Osaka Metropolitan University
Osaka 558-8585, Japan

1. INTRODUCTION

We consider the Boltzmann—Shannon entropy
H[f] = - A f(z)log f(z) dx (1.1)

for a nonnegative and integrable function f : R® — R with ||f];1 = 1. We call such a func-
tion a probability density function. The entropy (1.1) was introduced by Ludwig Boltzmann
in statistical mechanics and Shannon [17] in information theory. In the paper [17], Shannon
considered the maximum problem of entropy (1.1) under the condition that the second moment
of probability density functions is finite. This problem leads to the following inequality: For any
nonnegative function f € LI(R"™) with ||f]|;: = 1,

2me
- [ f@nos @) de < Grog ([ e sy as). (12
The constant 2me/n is the best possible and is attained by the Gauss function

Gi(z) = (47rt)_%e_472 (1.3)

for t > 0 and © € R"™. Here, || - ||» denotes the LP(R™)-norm, and we define the weighted
Lebesgue space as L} (R") = {f € L'R"); |z|°f € LY(R™)} for b > 0. In what follows, we
call the inequality (1.2) the Shannon inequality. More generally, the Shannon inequality (1 2)
is extended to any b-th moment and the logarithmic weight by Ogawa—Wakui [14] and Kubo—
Ogawa—Suguro [12], respectively (see also Ogawa—Seraku [15]).

It is well-known that the Gauss function (1.3) is the fundamental solution to the heat equation:

Ou=Au, t>0, zeR". (1.4)
The Boltzmann H-theorem implies that for a nonnegative solution u to the equation (1.4),
d
—H = Tfu(t)] = Vu(t)[*dz > 0 L5
GO = 1) = | S Ivutn)Par > 0 (15)

where the right-hand side in (1.5) is called the Fisher information of u. Concerning the relation
between the heat equation (1.4) and the Boltzmann—Shannon entropy (1.1), the dissipation esti-
mate of a solution to the heat equation (1.4) is equivalent to the logarithmic Sobolev inequality,
which implies a lower bound of the Boltzmann-Shannon entropy by the Fisher information: For
any nonnegative smooth function f € LY(R") with || f|.1 = 1,

f(x)log f(x)dx < — log < !
R

2 X | . .
e [ g VI ds ) (16

E-mail adress: suguro@omu.ac.jp
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Similarly to the Shannon inequality (1.2), the Gauss function G¢(x —a) also attains the equality
for any t > 0 and a € R™. The inequality (1.6) is equivalent to the following inequality:

L T 2 .f—ﬁ (6] 71'62
[ F@osf@ydr <t | Vi@ do = Floglanet (17)

for any ¢ > 0. The equality is also attained by the Gauss function Gy.
In this paper, we consider the one-parameter extension of the Boltzmann—Shannon entropy (1.1)
motivated by an extension of the heat equation (1.4): For av > 0 with v # 1,

Ou—Au*=0, t>0, zeR" (1.8)

In the case of a > 1, the equation (1.8) is called by the porous-medium equation, and in the
case of a < 1, the equation (1.8) is called by the fast-diffusion equation. While the Boltzmann—
Shannon entropy (1.1) corresponds to the heat equation (1.4), the entropy corresponding to
this equation (1.8) is called the Tsallis entropy, which was first introduced by Tsallis [21] in
statistical mechanics. We denote the Tsallis entropy by

=12 ([ s@rae-1) (1.9)

11—«

for a nonnegative function f € L'(R™) with || f||z1 = 1. This entropy appears in the nonextensive
statistical mechanics, the so-called Tsallis statistical mechanics (see Suyari [20], Tsallis [21]). The
Tsallis entropy is expressed using the g-logarithmic function as follows:

H,[f] =— f(m) Ing_, f(z)dx

where Ing(z) is the ¢g-logarithmic function deﬁned by Ing(x) = (z179—1)/(1 — q) for ¢ # 1. The
Tsallis entropy is a one-parameter extension of the Boltzmann—Shannon entropy (1.1). In fact,
the Tsallis entropy (1.9) converges to the Boltzmann—Shannon entropy (1.1) as o — 1.

The logarithmic Sobolev inequality for the Tsallis entropy is also known and is expressed as
follows:

Proposition 1.1. Let max{1 —2/(n+2),1 —1/n} < a <1 or a > 1. For any nonnegative
smooth function f € LY(R™) with Hf||L1 =1,

~Hlf) < e [ 5y V@R e + Do, (110

where the best possible constant

E,[U4] 1
nla-1)+1 a—-1
Moreover, the constant D, is attained by Uy (- — a) for any a € R™, where U, is the Zel’dovich—
Kompaneets—Barenblatt (ZKB) function defined by

Dq

Un() = (wa - a2;1|x|2)°“£1. (1.11)

Here, k =n(a—1) 4+ 2, fi(x) = max{f(z),0}, and

4 2(1—a)
n(l—a) 1 K
1-a\ ~ (T (m - %) ,
_— if a<1,
2am r (i)
11—«
Yoo = 2(a—1)
n(a—1) K
a1\ (T2 +3) |
_— if a@>1.
2am T a%)
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When a — 1, the inequality (1.10) coincides with the inequality (1.7) with ¢ = 1/2 and
the ZKB function (1.11) converges to the Gauss function (1.3) as @ — 1. We note that the
logarithmic Sobolev inequality (1.10) follows from the upper bound of the Lyapunov functional
for an equation. For a probability density function f, we set

Eolf] = — () da + /R S () do,

a—1 R

which is the Lyapunov functional for a nonlinear Fokker—Planck equation
Ou = Au*+V - (zu), t>0, zeR"

Then, the logarithmic Sobolev inequality (1.10) is equivalent to the following inequality: For
any nonnegative smooth function f with || f||;1 =1,

«Q

dx,
a—1

Balfl = Ealtn < 5 [ f@

where U, is defined by (1.11).
For t > 0, we define the profile
Bo(t, ) =t = Ua(t = z).
We state the stability of the profile B, for the logarithmic Sobolev inequality (1.10) using a
parameter:
Theorem 1.2 ([19]). Let max{1 —2/(n+2),1 —1/n} <a <1 ora>1. Fort >0, suppose
that a nonnegative smooth function f € L3(R™) satisfies
2nary 2

Ilfllzr =1 and /]R" |z|? f(x) do < /]R" 2|2 Bo(t, ) dr = mtm. (1.12)

Then it holds that
t 1
Vf(2)*? do + Ha[f] + Dalt
2nla— 1)+ 1) Jan 7)) 1 D) (113)
> ¢a(Half] — Ha[Ba(t)]: 1),

where
K _ 2(k—1) _ 2(k—1)
Co ()70 [(B*(t) — ) Tni-0 — B,(t) *nu—w} —s ifa<l,
Pa(s;t) = 2(k—1) 2(k—1)

Co ()™ 7D [( B.(t) + s)ne-D — B, (t)n<a—1>] —s ifa>1
and B.(t) = || Ba(t)||7a/la — 1],

n(a—1)
IBa)lge (20— 1) 1 (sBalge
o=l (o) o= 5 (2 ).

Furthermore, if assume that o < 2 and t = 1 in addition, then it holds that

1 —
sinta 1) 1 1) o1+ Halfl+ Do > da(ca’llf = Vallzri 1), (1.14)

where

Ca = (i / Uq(z)* dxf

The inequality (1.13) is the estimate of the deficit term of the one-parameter extension of the
logarithmic Sobolev inequality (1.10), and the inequality (1.14) implies the L!-stability of the
optimizer U, for the logarithmic Sobolev inequality (1.10). For the Sobolev inequality, Brezis—
Lieb [4] estimated the deficit term, and Bianchi-Egnell [2] showed the stability result (see also
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Dolbeault-Esteban—Figalli-Frank—Loss [7]). As a corollary of Theorem 1.2, we obtain the deficit
estimate of the logarithmic Sobolev inequality (1.7):

Corollary 1.3. Fort > 0, suppose that a nonnegative function f € L3(R™) satisfies

Iflp =1 and / w2 f(2) d < 2nt.
Rn

Then it holds that

/n |Vf |2dx—/ F(x)log f(a )dx——log(47re )>¢< Rnf(ac)logG(x) dx),

t 96)
(1.15)
where for s >0,

2
o(s) = g (ei —1- ns) . (1.16)
Remark. The functional inside of ¢ in the inequality (1.15) is called the Kullback—Leibler
divergence, which is nonnegative according to the Shannon inequality (1.2). We note that the
function ¢ defined in (1.16) is a nonnegative function such that ¢(0) = 0. Furthermore, it holds
that ¢(s) > s?/2n for any s € R. This fact and the inequality (1.15) imply that

/n |Vf |2dx—/ f(z)log f(x) x——log(47re )221< Rnf(x)logét(é))dx>2.

Between the Kullback-Leibler divergence and L'-norm, the Csiszar-Kullback-Pinsker inequality
holds as follows:

f(x)
g9(z)

holds for any nonnegative functions f,g € L'(R"). By this inequality (1.17), we obtain

If =gl <2 [ f)log D ao (1.17)

e )lvf( o= [ f(@)log f(x) dz — T log(4ne?t) > 81an_Gt||‘iL (1.18)

When we consider the case t = 1/2, the inequality (1.18) implies that

1 1
S+ HIf) - S log(2me?) > —||f = Gupallf,

which coincides the result given by Dolbeault—Toscani [9]. Recently, Indrei-Kim [11] showed the
estimate of the deficit term by the L'-norm under the condition that the second moment of the
probability density function is bounded. Bobkov—Gozlan—Roberto-Samson [3] has studied the
estimate of the deficit term by the Wasserstein metric (see also Bez—Nakamura—Tsuji [1]).

2. STRATEGY OF THE PROOF OF THEOREM 1.2

By the scaling argument, the logarithmic Sobolev inequality (1.10) can be expressed by the
following inequality:

T log - f(z)%dz <

" 1 2 Ir .
S a1 (nfum Rnfm'vf”’d)’ 1)
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where the best possible constant
(

. N L) "
l1—a[2a-n(l-a)]70® o 2
a2a-n(l=a) — for1- —— <a <1,
2nam | 2a | F(%—%) n+ 2
= - 2.2
B (
a—17 20 17D [T (ﬁ + %) ' ¢ o
2nom 200+ n(a—1) | r <%> ora

We note that the left-hand side in the inequality (2.1) is called the Rényi entropy, which is
also a one-parameter extension of the Boltzmann-Shannon entropy (1.1). Furthermore, the
inequality (2.1) is equivalent to some of the Gagliardo—Nirenberg inequalities. In the case
max{l — 2/(n +2),1 —1/n} < a < 1, let ¢ € LPTYR?) N H}(R") for p = 1/(2a — 1). If
we put f = ¢/ HqﬁHgg to the inequality (1.10), then we obtain the Gagliardo—Nirenberg in-
equality

n(p—1) ~ n2a—1)(1-a)

(%)
< Bz|ly|L? f, with = = 2.
HwHLQP = ||¢HLP+1 vaHL2 w1 p(n +92— p(n _ 2)) n(a — 1) T o ( 3)

~ 2a 2
B, = B
“ <2a—1) “

and B, is defined by (2.2). When a > 1, we take ¢ € L?’(R") N HY(R") for p = 1/(2a — 1).
Putting f = %"/ ||¢||§£ to the inequality (1.10), we obtain the Gagliardo—Nirenberg inequality
n(l —p) ~ n2a—1)(a—1)
(p+1D(n—-pn-2) 2an(a-1)+1)
The best constants of these Gagliardo—Nirenberg inequalities were derived by Del Pino—Dolbeault [6]

(see also Dolbeault-Toscani [8]).
We apply the following self-improvements to the Gagliardo—Nirenberg inequalities (2.3) and (2.4):

o Let 0 <o < 1. If A, B,C > 0 satisfies A2B'=7 > C,
A+ B—-46C > ¢(B. — B),

where § = 0 7(1 — )~ (179),

where we set

~ 0
¢l o < BaWI152 V|9, with 6 = (2.4)

o(s) = C%[(B* — s)l_i — Bi_i] —s, and B, =C (1 — O>U.

o
e Let 0 <7< 1. If A, B,C > 0 satisfies A—"B!*™ < C,
A—B+5C> (BB,

where 6 = 77(1 + 7)~(H7),

147

By choosing suitable coupling (A, B, o) or (A, B,T), we obtain the inequality (1.13).
In order to prove the stability result of Theorem 1.2, we consider the Csiszar—Kullback—Pinsker
inequality for the Tsallis entropy. We define the Bregman divergence by

Palfle) = o= [ f@rde——= [ g o= 5 [ o) (1) —glw)) do. (25

o — a—1
for a > 0 with a # 1. Then the following inequality holds:

1 T
’Lb(S)EC_%[(B*—f—S)H_%—Bi+T]—S, andB*:C< T > .
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Proposition 2.1 ([5]). Let 0 < a < 2 with o # 1. Suppose that a nonnegative function f be
in LY(R™) with || f||;2 = 1. Assume that a nonnegative function g € L'(R™) satisfies ||g|[;1 = 1
and

Cy = (Z /n g(x)*@ dﬂU)é < +o0.
1f = gl < Co\/ Ea[flg]- (2:6)

If we set g = U,, then the Bregman divergence (2.5) is written by

Ua(2)* 7 (f(2) = Ua(2)) da.
Rn

Then it holds that

1 1 o

Eo[flUa] = a1 Jon f(l’)adx—ﬁ e Ua(x)* dz —

Since we assume the condition (1.12), we see that
Ua(2)¥dx = Hy[f] — Ha[Uas- (2.7)

1 1
Ea[f‘Ua] < / f(l‘)ad
o — 1 Rn Rn
Combining the Csiszar-Kullback—Pinsker inequality (2.6) with g = U, and (2.7), we obtain
Hoz[f] - Ha[Ua] > C;2||f - Ua“%h (28)

Co = (2/ Un(z)?™® d:c>é :

Thus, the inequality (1.14) follows from the inequalities (1.13) and (2.8).

a—1

where

3. APPLICATION TO THE UNCERTAINTY RELATION INEQUALITY

Combining the Shannon inequality (1.2) and the logarithmic Sobolev inequality (1.6), we
obtain the following Cramér-Rao inequality: For any smooth probability density function f &

Ly®"),
([ 1oPs ) ([ seivsa >|2da:) >, (3.1

The constant n is the best possible, and the equahty is attained by the Gauss function (1.3).
For ¢ € HY(R"), if we put f = v to the Cramér-Rao inequality (3.1), then we obtain the
Heisenberg uncertainty relation inequality:

</Rn !x\QW(z)Pd:ﬂ)é </Rn !V?ﬁ(:zs)!%lgc)é > ﬁWH%z-

In the paper [18], we showed the Shannon inequality for the Rényi entropy as follows:

log - flz)%dx < — log< / lz|?f(x) d ), (3.2)

where the optimal constant C'5 is given by

l—«o

KO

IIU Iz

By combining the inequalities (2.1) and (3.2), we obtain a one-parameter extension of the
Cramér—Rao inequality:

([ 1oksa ) ([ seveer |2dx)é>n [ fwa (33

We note that B, = 1/(n%?C,). Ozawa-Yuasa [16] considered the estimate of the deficit term
of Cramér-Rao inequality (3.1). Recently, Fathi [10] and McCurdy—Venkatraman [13] showed
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the stability of the Cramér—Rao inequality (3.1). As an application of the inequality (1.13), we
obtain the stability of the inequality (3.3):

Theorem 3.1 ([19]). Let « > max{1—2/(n+2),1—1/n}. Fort > 0, suppose that a nonnegative
smooth function f € LY(R") satisfies the condition (1.12). Then it holds that

(s ([ ererra)

2 —1 1
= il e (” (n(zllfll%): |

min{
ba(Half] - HalBo): t)) ,

where ¢, s defined in Theorem 1.2.

APPENDIX A. SHANNON—KHINCHIN AXIOM

Shannon [17] defined the entropy for the discrete probability distribution as follows:

N N

SgN)(pl, ...yDN) Zp] logp; for p; > 0 with ij =1. (A.1)
J=1 Jj=1

For N € N, let Ay be the set of the all discrete probability distributions:

An =< (p1,p2,---,0N); Pi >0, ij—l

The Shannon entropy S is uniquely determined by the following Shannon-Khinchin axiom:

1) Continuity: For any N € N, the function SN p1,P2,...,pN) is continuous with respect to
1

(p1,p2,--.,PN) € An.
(2) Maximality: For any N € N and (p1,p2,...,pN) € An,

(V) cgm (Lt 11
Sl (p17p2)"'7pN)_Sl (Nan ’N .
(3) Shannon additivity: For any N € N and (p1,p2,...,pn) € Ay, and 0 < 0 < 1,

SV O, (1= 0)p1,pa, o on) = S (01,02, - on) + 215 (0,1 = 6).

(4) Expandability: For any N € N and (p1,po,...,pN) € An,

S£N+1)(P1,p2, ...,pN,0) = S£N)(P17p2’ £ PN)-

The Tsallis entropy for discrete probability distributions is defined by
SM (1, ... .pn) = Zp] -1 (A.2)

for (p1,...,pn) € Apn. Then the Tsallis entropy S&N) is also uniquely determined by the
Shannon—Khinchin axiom replacing (3) with the following:

(3’) Generalized Shannon additivity: For any N € N and (p1,p2,...,pn) € An,and 0 < 0 < 1,

S&NJrl)(epl) (1 - e)prQ, e ,pN) - ngN)(plap27 ... 7pN) +pcle£12)(97 1- 0)

In this sense, the Tsallis entropy (A.2) are generalizations of the Boltzmann—Shannon en-
tropy (A.1), respectively.
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Uniqueness of positive solution to some coupled cooperative
variational elliptic systems
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Abstract

The uniqueness of positive solutions to some semilinear elliptic systems with varia-
tional structure arising from mathematical physics is proved. The key ingredient of
the proof is the oscillatory behavior of solutions to linearized equations for cooper-
ative semilinear elliptic systems of two equations on one-dimensional domains, and
it is shown that the stability of the positive solutions for such semilinear system is
closely related to the oscillatory behavior.

Keywords: Semilinear elliptic systems, uniqueness, cooperative, variational

1 Introduction

Systems of nonlinear elliptic type partial differential equations arise from many models in mathematical physics, such
as the nonlinear static Chern-Simons-Higgs equations of classical field theory [5, 7, 8, 9, 25], and standing wave
solutions of coupled nonlinear Schodinger equations from Bose-Einstein condensation [1, 6, 19, 24]. In the case of
two interacting particles or waves, the static equation is in form

(LD Auy + f(ur,u2) =0, Aug +g(ui,uz) =0, €,

where €2 is R™ or a bounded domain in R™. While the existence of positive solutions to (1.1) have been obtained
through various variational or other methods, the uniqueness or exact multiplicity of solutions have been mostly
open. Here we provide a rather general approach of proving the uniqueness of positive solution to the system in one
dimensional space [3].

Here we provide a rather general approach of proving the uniqueness of positive solution to the system in one
dimensional space. To achieve that, we prove some general properties of associated linearized system which resembles
the classic Sturm comparison principle, and with these properties, for some important systems with a variational
structure, we prove the uniqueness of the solution of

uf + f(ug,uz) =0, r € R,

(12) ulh + g(ug,ug) =0, z € R,

) ur(x) >0, wua(x) >0, z € R,
ui(z) =0, uz(x) -0, |2 o0,

*Partially supported by NSF grants DMS-1022648 and DMS-1313243.
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or the solution of the related Dirichlet boundary value problem:

uf + f(u1,uz) =0, —-R<z <R,
(13) ul + g(uy,ug) =0, —R <z <R,
) ur(x) >0, wua(z) >0, —R<x <R,

ul(:I:R) = 0, UQ(:ER) =0.

2 One-dimensional Cooperative Systems

We assume that the nonlinear functions f, g in (1.2) and (1.3) satisfy

(f1) f.g€ C'(RZ);
(f2) (Cooperativeness) Define the Jacobian of the vector field (f, g) to be

o1 o1

2.1) J(ur,up) = %ul (u1,uz) %UQ(UMUQ) _ ( filur,ua)  fo(ug,usz) )

T\ g1(ur,u2)  galug, uz)

g g
uy (U1, Uz) O (U17 U2)

Then (f, g) is said to be cooperative if fo(uy,us) > 0and g1 (uq, us) > 0 for (ug,us) € Ri, and fo(uy,ug) >
0 and gi (uy,us) > 0 for (ur,usz) € int(R%).

Under the conditions (f1) and (f2), it is well-known that a positive solution (u1(z), uz(x)) of (1.3) must be an even
function in the sense that u;(—z) = u;(z) and u}(xz) < 0 for x € (0, R) (see [27]), and the symmetry properties
for positive solutions to (1.2) have also been established in [4, 14] under some additional assumptions on f and g at
(u1,u2) = (0,0). These work are natural extensions of the classical results in [15, 16] for the scalar equation since
the maximum principle also holds for elliptic systems with cooperative nonlinearities [26].

Our first result is a Sturm comparison type result for positive solutions to system (1.2) or (1.3). We note that
the Sturm comparison lemma can be regarded as another aspect of maximum principle in one-dimensional space.
A simplified version of the classical Sturm comparison lemma is: suppose that wi(x) and ws(x) are two linear
independent solutions of w” + ¢(x)w = 0 where ¢ is continuous on [a, b], and w1 (a) = w1(b) = 0, then wy has a
zero in (a, b). A straightforward application of this lemma is for a solution of

(2.2) u' +g(u) =0, z€(0,R), v (0)=0, u0)=a,
such that u(z) > 0, v/(z) < 0in (0, R), then any solution ¢ of the linearized equation
2.3) ¢" +9'(u(x))¢ =0, = € (0,R)

changes sign at most once in (0, R) since u’(z) is also a solution of (2.3), v/(0) = 0 and v/(z) < 0in (0, R). Our
result for solutions of linearized equation around a positive solution to (1.2) or (1.3) resembles the one above for the
scalar equation. More precisely, we have

Lemma 2.1. Let (uy,uz) be a solution of the initial value problem:

u/1/+f(u17u2): ) $>0,
u/2/+g(u17u2>207 JI>0,
u1(0) = u5(0) =0,

u1(0) = o, uz(0) = 5,

2.4)
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where o« > 0 and 8 > 0, such that uy(z) > 0, ua(z) > 0for z € (0, R), and v} (x) < 0 and uy(z) < 0 for z € (0, R)
(when R is oo, then u}(x) < 0 for x € (0, R)), and let (¢1,v1) (resp.(d2, ¥2)) be a solution of

&+ fio+ f20 =0, 0<xz<R,
V' 4+ g1+ gotp = 0, 0<xz<R,
#(0) = 0/(0) =0,

(#(0),%(0)) = (1,0), (resp. (0,1)).

Assume that (f, g) is cooperative as defined in (f2). Then

(2.5)

1. ¢1(z) changes sign at most once, and 1 (x) < 0 for z € (0, R);

2. 1o(x) changes sign at most once, and ¢pa(z) < 0 for x € (0, R).

It is well-known that oscillatory properties of solutions to the linearized equation is critical for the stability and
uniqueness of positive solution of semilinear elliptic equations [2, 18, 22, 23], hence the non-oscillatory property for
solutions of (2.5) is very useful for the stability and uniqueness of positive solutions to (1.2) or (1.3). We remark that
such property usually does not hold for higher dimensional radial Laplacian Lu = r1="(r"~1u')" even for the scalar
case, hence the spatial dimension n = 1 is a critical assumption here.

Our second result is related to the stability of a positive solution to (1.2) or (1.3). It is known that for (2.2),
the number of sign-changes of the solution of linearized equation is related to stability of a positive solution. If the
solution of linearized equation does not change sign, then the positive solution is linearly stable; while the solution of
linearized equation changes sign once, then the positive solution is linearly unstable. Here we also establish such a
connection between the number of sign-changes of the solution to the linearized equation (2.5) and the stability of a
positive solution of the system (1.2). More precisely we show that,

Proposition 2.2. Let (u1,uz) be a solution of (1.3) such that v} (R) < 0 and u4(R) < 0 and let (A.,B.) =
(¢1,11) + (P2, 12) where (¢p1,11) and (P2, 102) are defined in (2.5). Assume that (f,g) is cooperative as defined in
(2).

1. (u1,us) is stable if and only if for some ¢ > 0, A.(z) > 0, B.(x) > 0in (0, R];

2. (u1,u2) is neutrally stable if and only if for some ¢ > 0, A.(z) > 0 and B.(x) > 0in (0, R) and A.(R) =
B.(R) =0;

3. (uy1,u2) is unstable if and only if for all ¢ > 0, at least one of A.(x) or B.(x) is not positive in (0, R).

The non-oscillatory results above are proved under rather general conditions (f1) and (f2) on (f, g), and these
results pave the way for the stability, non-degeneracy and uniqueness of the positive solution to (1.2) or (1.3) from
a wide range of applications. Two additional structures on (f, g) would be needed for these further results: (i) the
growth rate of functions f and g; and (ii) a variational structure for the vector field (f, g).

The growth rate of the functions f and ¢ plays an important role in the qualitative behavior of the solutions to
(1.2) and (1.3). Here we define several conditions on the growth rate of f and g:

(f3) (Superlinear) The vector field (£, g) is said to be superlinear if for all (uy,us) € Ri,
(2.6) Jiur + fous — f >0, grus + gouz — g > 0;
(f3’) (Strongly superlinear) The vector field (f, g) is said to be strongly superlinear, if for all (u1,us) € Ri,

2.7) fiur — f >0, gous —g>0;
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(f4) (Sublinear) The vector field (f, g) is said to be sublinear if for all (u,us) € RZ,
(2.8) frur + foug — f <0, grus + gouz — g < 0;
(f4’) (Weakly sublinear) The vector field (f, g) is said to be weakly sublinear, if for all (u1,uz) € Ri,

(2.9) Jiur — f <0, goug — g < 0.

We remark that all definitions above are actually for a single function f : Ri — R, but we assume that f and g
have the same type of growth rate in this article. Note that under the cooperativeness assumption (f2), condition
(f3’) implies (f3), while condition (f4) implies (f4’), which is the reason for the “strongly” and “weakly” in the
definition. On the other hand, we notice that a function f can be both weakly sublinear and superlinear. The notion of
superlinear and sublinear growth rate for a uni-variable function g : R, — R was considered in [23], and definition
here can be considered as a generalization of the definition in [23] to multi-variable functions. It is known that
sublinear/superlinear properties are related to the stability of positive solutions of (1.3). It can be shown that when
(f,g) is sublinear, then any positive solution of (1.3) is stable, while when (f, g) is superlinear, then any positive
solution of (1.3) is unstable (see [10]).

The final assumption for non-degeneracy and uniqueness of positive solution is the variational structure on the
vector field (f, g). Here two possible variational structure can be defined as in [11, 12]. The system (1.2) or (1.3) is a
Hamiltonian system if there exists a differentiable function H (uy, ug) such that

6H(u1, UQ)

8H(u1, UQ) .
3u2 ) 9

(210) f(u17u2) = 8’1,61

and g(up,u2) =

Clearly a Hamiltonian system satisfies f; = go. For a Hamiltonian system, if (u; (), u2(x)) is a solution of (2.4), we
define

(2.11) Ho(z) = vy (x)uy(x) + H(ui (), uz (1)),

then H)(z) = 0 hence Hy(x) = Hy(0) for z > 0. On the other hand, the system (1.2) or (1.3) is a gradient system if

there exists a differentiable function F'(u1, us) such that

8F(u1, UQ)
8’&1 ’

aF(Ul, UZ)

(212) f(uh ’LLQ) = 8u2 :

and g(u1,ug) =

Clearly a gradient system satisfies fo = g; hence the Jacobian matrix is symmetric and the corresponding linearized
equation is self-adjoint. For a gradient system, if (uq (z), u2(x)) is a solution of (2.4), we define

1 1
@13) Fo(a) = Slh ) + S lub(@)]? + Flua (z), un(a)),
then F{(x) = 0 hence Fy(z) = Fy(0) for x > 0. Both the energy functions Hy and Fy are generalizations of the
1 u .
energy function Go(z) = 3 [W(2)]* + G(u(x)) for (2.2) where G(u) = [ g(s)ds. For the scalar equation
(2.14) v +g(u)=0, z€R, «'(0)=0, lim u(z)=0,

|z|—o0

the energy function GG alone can guarantee the uniqueness of positive solution to (2.14), which in general is not the
case for the system (1.3). But with the Hamiltonian of Gradient structure, the uniqueness of positive solution to (1.3)
can be proved by combining with oscillatory property.

Our third key result is that assume (uq,u2) is a positive solution of (1.3), (f, g) satisfies (f1) and (f2), (f, g) is
superlinear (thus (w7, uz) is unstable), and in addition, if (f, g) is weakly sublinear, and it is a Hamiltonian or gradient
system, then (uq, us) must be non-degenerate, which often suggests uniqueness. More precisely, we have
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Lemma 2.3. Let (u1,uz) be a solution of (1.3) such that u} (R) < 0 and ub(R) < 0. Define

_ni(R) (R
e a—am®={ ew MO0 _om-{Tam TR0
0, ifo1(R) <0; 00, if h2(R) < 0.

Assume that (2.4) is a Hamiltonian system or is a gradient system, and (f, g) is cooperative as defined in (f2). Then

1. If (f,g) is sublinear, then c1 > co, and for any co < ¢ < ¢4, each of A.(x) and B.(z) is positive in (0, R];

2. If (f,g) is superlinear and weakly sublinear, then c; < ca, and for any ¢ < ¢ < ¢, each of A.(x) and
B.(x) changes sign exactly once in (0, R) and A.(R) < 0, B.(R) < 0. Moreover for any ¢ > ¢y or ¢ < ¢,
Ac(R)B:(R) <0.

3 Uniqueness

Combining the cooperative and variational structure, the weakly sublinear and superlinear properties, we can prove
that the positive solution to (1.3) for certain (f, g) is unique for any given R > 0, and it also implies the uniqueness
of positive solution to (1.2) when it exists. Here we consider the following example of a Hamiltonian Schrodinger
system:

uf —uy + ha(ug) = x € (0, R),
ul —us + hy(uy) = x € (0, R),
ui(z) >0, wuz(x) >0, x € (0, R),
uwp(0) = uh(0) =0, ui(R) =uz(R) =0,

0,
0
3.1) ’

and the ground state solutions satisfy

uf —uy + ha(uz) =0, x € (0, 00),
uly — ug + hi(ug) =0, x € (0, 00),
ur(z) > 0, ug(z) >0, uj(z) <0, uh(x) <0, € (0,00),
u}(0) = uh(0) = 0.

(3.2)

Here we assume that fori = 1, 2,

(3.3) hL(O) =0, h;(u» >0, and h;(ul)ut — hl(ut) > 0for wu; > 0;
and
3.4) Ri(0) =0, lim h}(u;) = cc.

U; —> 00

Notice that (3.3) implies that (£, g) is superlinear but not strongly superlinear. Also (f, g) is weakly sublinear.

According to the signs of f and g, we define the following regions in Ri:

(3.5)



Since we assume that h; satisfies (3.3) and (3.4), then the curves f(u1, u2) = 0 and g(uy,u2) = 0 are monotone ones,
and they have a unique intersection point (uj,u3). For (o, 8) € ITUIITUIV,u} > 0oruhy > 0in (0,9), hence
it cannot be a solution of (3.1). For (a, 8) € I, u}{ < 0 and u}, < 01in (0,d). We recall R = R(a, ) to be the right
endpoint of the maximal interval (0, R(c, 3)) so that u;(x) > 0 and u(x) < 0in (0, R(«, 3)), i = 1,2. We partition
I into the following classes:

B={(a,8) €I:R<0,u;(R)=0,u}(R) <0,uz(R) > 0,u5(R) < 0},
G={(a,B) €l:R<o0,ui(R)>0,u}(R) =0,uz(R) > 0,u5(R) < 0},
R ={(a,B8) €I:R < oo,u1(R) > 0,u}(R) <0,uz(R) =0,u5(R) < 0},

(3.6) YV={(a,8) €l:R<oo,ui1(R)>0,u}(R) <0,uz(R) > 0,uy(R) = 0},
S={(a,8) €I:R < o0,u1(R) =0,u}(R) <0,uz2(R) = 0,u)(R) < 0},
Q={(a,8)€I:R=00, ml;rgoul(x) = lim wus(x) = 0},
P=I\(BUGURUYUSUQ).

It is clear that if (o, §) € S, then the corresponding solution (u1, us2) is a solution of (3.1), while each element in Q
defines a ground state solution in the whole space.

We also define

R=R(a,B) =sup{r > 0: uy(x) > 0,uz(z) >0,z € (0,7)} > R(e, B).
For f?, we define

37 U=A{(a,p) € Ri : 1:% < oo,up >0,uy >0,2 € (0,]?), ul(]:%) > O,UQ(I:%) =0},
V={(a,8) €RY : R < 00,u1 > 0,uz >0,z € (0,R), us(R) = 0,us(R) > 0}.

Then we can prove the uniqueness of the solution to (3.1) and (3.2) by the following steps:
1. U and V are open subsets of R% such that &/ D I11 and a portion of I and I adjacent to 11, and V D IV and
a portion of I and /T adjacent to I'V.

2. Suppose that (ag, fo) € S, then (o, fy) € U for 0 < a < g, and (ao, 8) € U for B > Bo; (o, By) € V for
a > ap, and (ag, ) € V forany 0 < 8 < So.

3. For o > 0, define
(3.8) Oy (a) =inf{8>0: (a,8) € V}, P3(a) =sup{f >0:(,5) €U}.

Then ®; (: = 1,2) are well-defined. Moreover there exists a. > 0 such that for @ > a.., ®1(a) = P2() =
®(a), where ® : (au,00) — Ry is a continuously differentiable, strictly increasing function. Moreover
S = {(a,®(ar)) : @ > a.} are the initial value with crossing solutions, and Q@ = {(a., P(cw))} is the
initial value for ground state solution.

4. Now all crossing solutions are on the curve defined by R(a)) = R(«, ®(«)). We prove that R(«) is strictly
decreasing. We differentiate u; (R(a); , ®(«)) = 0 with respect to « for i = 1, 2, then

ui (R(e)) R () + ¢1(R(a)) + @' () da(R(a))

=0,
(3.9) W (R(a)) R () + 1 (R(a)) + & (a)d(R(a)) = 0,

where (¢1,11) and (g2, 12 ) are fundamental solutions of linearized equations defined in (2.5). Let ¢ = ®'(«) >
0, then (3.9) is equivalent to

(3.10) ui (R(e)) R (a) = —=Ao(R()), uy(R(@))R'(a) = —Be(R(a)),
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where (A¢, B.) = (é1,%1) + ¢(¢2,12). Since u)(R(a)) < 0 and u)H(R(«)) < 0, then (3.10) implies that
A¢(R(o))B:(R(«)) > 0. Then from Lemma 2.3, ¢; < ¢ < ¢2, A¢(R(v)) < 0 and B.(R(a)) < 0, which
implies R'(«) < 0. The monotonicity of R(«) implies the uniqueness of positive solution to (1.3) for a given
R>0.

5. From the existence theory, for any R > 0, the equation has a positive solution, so the range of R(«) is (0, 00),

and lim+ R(a) = o0, thus (o, (i) € Q (ground state). We can prove the ground state is unique.
a—a)

This proves the following uniqueness result:

Theorem 3.1. Suppose that h;, (i = 1,2), satisfy (3.3) and (3.4), then for any R > 0, (3.1) has a unique positive
solution (uy(x; R), us(x; R)). If R > Ry, then ui(0; R1) < u1(0; R2) and uz(0; Ry) < uz2(0; Ry). Moreover (3.2)
has a unique solution (Uy, Us).

An example for Theorem 3.1 is f(ug,uz) = —uy +ud, g(ur, us) = —ug +u¥, where p, ¢ > 1 (see [13, 14, 17]),
and another example that we can prove the uniqueness is a gradient system f(u1,u2) = —buy + uiug, g(ui, us) =
—cuy + u? /2, where b, c > 0 (see [20, 21, 28]). The general approach described above can be applied to prove the
uniqueness of positive solution of (1.3) as long as (f, g) is (i) cooperative, (ii) weakly sublinear and superlinear, and
(iii) Hamiltonian or gradient.
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A singular limit of the Kobayashi—Warren—Carter

system

Jun Okamoto*

Abstract

We consider the singular limit problem of a single-well Modica—Mortola energy and the
Kobayashi—-Warren—Carter energy. In this study, we introduce a finer topology of sliced graph
convergence of functions into the function space and derive the singular limit of a single-well
Modica—Mortola energy and the Kobayashi-Warren—Carter energy energies in the sense of
Gamma-convergence. The energy functional obtained as this singular limit is also shown
to have the remarkable property of a minimizing function that is concave concerning the

strength of jumps of a function.

1 Introduction

We consider the Kobayashi-Warren—Carter energy, which is a sum of a weighted total variation

and a single-well Modica—Mortola energy. Their explicit forms are

Bwo(u,0) = [ a()Dul+ B (v) (1.1)

1
Eam(v) == g/ \vv|2d,cN+2—/F(v)ch,
Q €Ja

where  is a bounded domain in RV with the Lebesgue measure £V, o > 0, ¢ > 0 is a small
parameter, and F' is a single-well potential which takes its minimum at v = 1. Typical examples
of a and F are a(v) = v? and F(v) = (v — 1)?, respectively. These are the original choices
in [KWC1, KWC3]. The first term in (1.1) is a weighted total variation with weight «a(v).
This energy was first introduced by [KWC1, KWC3] to model motion of grain boundaries of
polycrystal which have some structures like the averaged angle of each grain. This energy is

quite popular in materials science.

The gradient flow of the Kobayashi-Warren-Carter energy Ef .y is proposed in [KWC1] (see

also [KWC2, KWC3]) to model grain boundary motion when each grain has some structure. Its

*Kyoto University, okamoto. jun.8n@kyoto-u.ac. jp



explicit form is

v = sAv + (1 —v) — 2s5v| V|,

Tov%u; = sdiv <v2 |§Z|) ,

where 19, 71, and s are positive parameters. This system is regarded as the gradient flow of
Efwe with F(v) = (v—1)%, e =1, and a(v) = v?. Because of the presence of the singular term
Vu/|Vul|, the meaning of the solution itself is non-trivial since, even if v = 1, the flow is the
total variation flow, and a non-local quantity determines the speed [KG]. At this moment, the
well-posedness of its initial-value problem is an open question. If the second equation is replaced
by

70(v? + §)uy = sdiv ((v* + &) Vu/|Vu| + pVu)

with 0 > 0, &' > 0 and p > 0 satisfying ¢’ 4+ > 0, the existence and large-time behavior of solu-
tions are established in [IKY, MoSh, MoShW1, SWat, SWY, WSh] under several homogeneous
boundary conditions. However, its uniqueness is only proved in a one-dimensional setting under
i > 0 [IKY, Theorem 2.2]. These results can be extended to the cases of non-homogeneous
boundary conditions. Under non-homogeneous Dirichlet boundary conditions, we are able to

find various structural patterns of steady states; see [MoShW2].

We are interested in a singular limit of the Kobayashi-Warren—Carter energy Efywc as €
tends to zero. If we assume boundedness of Efyy for a sequence (u,v.) for fixed u, then v,
tends to a unique minimum of F as e — 0 in the L? sense. However, if u has a jump discontinuity,
its convergence is not uniform near such places, suggesting that we have to introduce a finer

topology than L? or L' topology.

2 The definition of the sliced graph convergence

We next recall the notation often used in the slicing argument [FL]. Let S be a set in RY. Let

SN=1 denote the unit sphere in RY centered at the origin, i.e.,
SNt ={veRN ||| =1}.
For a given v, let II, denote the hyperplane whose normal equals v. In other words,

I, := {ZL'ERN‘<.$,I/>:O},
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where ( , ) denotes the standard inner product in RN. For z € II,,, let Sz, denote the intersection

of S and the whole line with direction v, which contains x; that is,
Sep = {m +tv ‘ te S;vy} ,

where

Sy, ={teR|z+treS}CR.

We also set

SV::{xEHV’SW,#@}.

For a given function f on S, we associate it with a function f;, on S%,’V defined by
fau(t) = flz+tv).

Let Q be a bounded domain in RV, and 7~ denote the set of all Lebesgue measurable (closed)
set-valued function I': © — 2%, For v € SNV~ we consider 2} , C R and the (sliced) set-valued
function I'y, on Q} , defined by 'y, (£) = I'(z + tv). Let Ty, denote its closure defined on the
closure of m Namely, it is uniquely determined so that the graph of m equals the closure
of graphT'; , in R x R. As with usual measurable functions, I'D and I'® belonging to T are
identified if TM(2) = T'®)(2) for LN-a.e. z € Q. By Fubini’s theorem, l“gcl,,),(t) = F:(EQ,I),(t) for
Llae. t for LN ae. z € Q,. With this identification, we consider its equivalence class, and
we call each TW, '@ a representative of this equivalence class. For v € SN~ we define the

subset B, C T as follows: I' € B, if, for a.e. x € ,,

e There is a representative of I'; , such that I'; , =I'; , on Qi,,y;

e graphl'; , is compact in QL , x R.

We note that if F(l),T(Z) € By, then 1“5},2, DSEL € C with M = Q}:,v by a suitable choice of

representative of FE},Z? F;?Z, which follows from the definition.

We now introduce a metric on B, of form

dg (@a @)
4, (10, 1) = / )Ny
%14, (r;%z,r;%;)

for I'", T2 € B,, where £V~! denotes the Lebesgue measure on II,. We identify r r@ e B, if

FQZ = 1“5522 for a.e. . With this identification, (B,,d,) is indeed a metric space. By a standard

argument, we see that (B,,d,) is a complete metric space; we do not give proof since we do not



use this fact.

Let D be a countable dense set in SY~1. We set

It is a metric space with metric

00 (00, T@)
® @) .\~ L dy (T,
dD <F 7F ) = Z 2J 1+ Zlyj (]_“(1),1"(2))7

where D = {v;}32,. (This is also a complete metric space.)

We shall fix D. The convergence with respect to dp is called the sliced graph convergence.
If {T'x} C Bp converges to I' € Bp with respect to dp, we write I'y M r (as k — 00). Roughly
speaking, 'y 29y T if the graph of the slice I'y converges to that of I' for a.e. € €, for any
v € D. For a function v on 2, we associate a set-valued function I', by I'y(z) = {v(x)}. If
I'y =Ty, for some vy, we shortly write vy 2% T instead of Iy, 29, 1. We note that if v € HY(Q),
the L2-Sobolev space of order 1, then I', € Bp for any D.

3 Singular limit of the Kobayashi—Warren—Carter energy

We first recall the Kobayashi-Warren—Carter energy. For a given a € C(R) with o > 0, we

consider the Kobayashi—-Warren—Carter energy of the form

Biwo(u,v) = /Q o(0)| Dul + By (v)

for u € BV(Q) and v € H'(2). The first term is the weighted total variation of u with weight
w = a(v), defined by

/ w|Dul := sup {—/ wdiv dCN | |p(2)] < w(z) ae. z, ¢ € C’CI(Q)}
Q Q

for any non-negative Lebesgue measurable function w on Q.

We shall assume that

(F1) F € C'(R) is non-negative, and F(v) = 0 if and only if v = 1,
(F2) liminf},|_,o F(v) > 0. We occasionally impose a stronger growth assumption than (F2):

(F2’) (monotonicity condition) F'(v)(v — 1) > 0 for all v € R.
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We are interested in the Gamma limit of Efyc as € — 0 under the sliced graph convergence.
We define the subset Ag := Ap(2) C Bp as follows: = € Ay(2) if there is a countably N — 1
rectifiable set ¥ C €2 such that

(1]

1, ze Q\X
z) = 3.1
) {[éi&*hzeﬁl 3

with HY~l-measurable function &4 on ¥ and £ (2) < 1 < ¢7(2) for HV lae. 2 € X. For
the definition of countably N — 1 rectifiability. Here H™ denotes the m-dimensional Hausdorff

measure.

We briefly remark on the compactness of the graph of Z € Aj. By definition, if = is of form
(3.1), then =(z) is compact. However, there may be a chance that graphI'y , is not compact,

even for the one-dimensional case (N = 1). Indeed, if a set-valued function on (0, 1) is of form

(1]

(2) = { [1,m] forz=1/m

{1}  otherwise,

then Z is not compact in [0,1] x R. It is also possible to construct an example that Z # Z in

(0,1), which is why we impose = € Bp in the definition of Ap.

For = € Ay, we define a functional

Eqm(E,Q) = 2/2 {GE)+G(EN)} dHN™Y,  where G(o0) =

| VEmar

For later applications, it is convenient to consider a more general functional. Let J be a countably
N — 1 rectifiable set, and a : R — [0,00) be continuous. Let j be a non-negative H™'-

measurable function on J. We denote the triplet (J, j,«) by J. We set

E%T (2,Q) = EY EA2+1/ ( min  « :>dHN_3
o (55 €2) v (S Q) o\ o &)

For S, we also set
Esgﬂ{M(U) = Egm(v) + /Joz(v)j dHN 1L,
which is important to study the Kobayashi—-Warren—Carter energy.

We next define the functional, which turns out to be a singular limit of the Kobayashi—

Warren—Carter energy. For = € Ay(2), let ¥ be its singular set in the sense that

Y ={zeQ|E(z) £{1}}.
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For u € BV (Q), let J,, denote the set of its jump discontinuities. In other words,
Ju={z€ N0 | j(2) = |u(z + 0v) —u(z — 0v)| > 0}.

Here v denotes the approximate normal of J,,, and u(z+0v) denotes the trace of u in the direction

of £v. We consider a triplet J(u) = (Jy, j, @) and consider E&{M(E, ), whose explicit form is

0,J (= 0 - . . N—1
fu(E9) = BaE0) + [ i _min_a(e) 4,

where Z(z) = [£(2),£1(2)] for 2 € ¥. We then define the limit Kobayashi—Warren—Carter

energy:
—_ 0,7 (u) /—
Ewe(u, E,Q) = /Q L, @D + ES? (E,9),

in which the explicit representation of the second term is
ESV(E.90) = B(E )+ [t~ ulaolz) dH¥ ()
JuNE
with v = u(z £ 0v) and

ao(z) == min {a(€) | € () < £ <€7(2)}.

Here u* are defined by

)
u'(z) = 1nf{t€R lim N

lim LN (Bp(z) N {u>t}) _ O} 7

LN (By(x)n{u<t}) _ 0}7

() = teR
u” (z) sup{ € N

lim
r—r

where B,.(z) is the closed ball of radius r centered at 2 in R, This is a measure-theoretic upper
and lower limit of w at z. If u™(z) = v~ (z), we say that u is approximately continuous. For

more detail, see [Fe]. We are now in a position to state our main results rigorously.

Theorem 1 (I'-convergence). Let Q be a bounded domain in RY . Assume that F satisfies (F1)
and (F2) and that a € C(R) is non-negative.

(i) (liminf inequality) Assume that {u:}o<e<1 C BV () converges to u € BV () in L', i.e.,

e — ul 1 — 0. Assume that {us}ocec: € HYQ). If ve 22 2 and 2 € Ay, then

EYve(u, 2 Q) < liminf B e (ue, ve).
e—0
(@) (limsup inequality) We further assume that F satisfies (F2°) . For any Z € Ay and
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u € BV (), there exists a family of Lipschitz functions {we}o<e<1 such that

Exne(u, 2,9) = 21_1)1(1) Eive (u, we).

o . . 0 . — . .
If one minimizes Eyyc in the Z variable, i.e.,

this can be calculated as

TVkwe(u) = /

o (Jut —u|)duN ! +/ | Dul|
b

Q\Jy

with

o) i= min {r _min_ () +2(G(e) +6(€M) }

= ngln {rﬁ_néignqoz({) + 2G(£)} , 7 >0

if a(v) > (1) for v > 1. This o is always concave. If F(v) = (v — 1)?, then

In other words,
ut —u”|

Mool = | gy [, 10
This functional is a kind of total variation but has different aspects. For example, if u is a
piecewise constant monotone increasing function in a one-dimensional setting, the total variation
TV (u) = Jo |Du| equals supu — infu. This case is often called a staircase problem since TV
does not care about the number and size of jumps for monotone functions. In contrast to TV,
the TVkwc costs less if the number of jumps is smaller, provided that each jump is the same
size and sup v — inf u is the same. The energy like TVkwc for a piecewise constant function is

derived as the surface tension of grain boundaries in polycrystals [LL], which is an active area,
as studied by [GaSp].
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ABP maximum principle with upper contact sets
for fully nonlinear elliptic PDESs

Shigeaki Koike (Waseda University)

1 Introduction

In a celebrated work [1] by L. A. Caffarelli in 1989, it has turned out that the
Aleksandrov-Bakelman-Pucci’s maximum principle (ABP for short) is the key tool
for the regularity theory of fully nonlinear PDEs. See also [2] for the details of
[1]. Afterwards, the notion of weak solutions named LP-viscosity solutions was
introduced by Caffarelli-Crandall-Kocan-Swiech [3] in 1996 to enable us to deal
with viscosity solutions even when inhomogeneous terms in PDE of nondivergence
type may be unbounded.

In our series of works with A. Swiech, we have studied ABP when coefficients
to the drift term are LY functions provided ¢ > n, where n is the dimension. In
our results for ABP, the maximum of LP-viscosity solutions is estimated by the
L? norm of the inhomogeneous term, where the L” norm is taken over the whole
domain. However, it is known that the ABP with upper contact sets holds true for
strong solutions even when the coefficient to the drift term belongs to L™. Also, in
3], it is known that ABP with upper contact sets holds for LP-viscosity solutions
when the coefficient to the drift term is bounded. In this talk, we point out the
importance of ABP with upper contact sets, and then present recent results in
this direction.

This talk is based on a joint work [9] with A. Swiech (Georgia Institute of
Technology).

2 Known results

Fix a bounded open set 2 C R™ with smooth boundary 9€2. We denote by dg the
diameter of €.
For fixed 0 < A < A, we denote the Pucci operators P+ : S(n) — R by

PH(X) := max{—trace(AX) | \[ <A< AILAeS(n)}, P (X)=-P"(-X),
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where S(n) is the set of symmetric matrices of order n. The following inequalities
allow us to deal with P* as if these were Laplacian: for X,Y € S(n),

P (X)+P~(Y) S P (X4Y) < P (X)+PH(Y) < PHXHY) < PHX)+PT(Y).
Given F : Q@ x R x R" x S(n) — R and f € L?(2), we consider general PDE:
F(z,u, Du, D*u) = f(x) in Q. (2.1)
We recall the definition of LP-viscosity solutions of (2.1) for p > n/2.

Definition 2.1. We call u € C(QQ) an LP-viscosity subsolution (resp., supersolu-
tion) of (2.1) if whenever uw — v attains its local maximum (resp., minimum) at

x € Q) forp € WHP(Q), it follows that

loc

esslim inf{ F(y, u(y), DY (y), D*¥(y)) — f(y)} <0

Yy—x

(resp., essimsup(Fly.uly), Do), D*6(0) - 1)) 2 0).

Yy—x

We also call w € C(2) an LP-viscosity solution of (2.1) if it is a C-viscosity
subsolution and supersolution of (2.1).

We also recall the notion of standard viscosity solutions, named C-viscosity
solutions here, of (2.1) when F| f are continuous.

Definition 2.2. We callu € C(Q2) a C-viscosity subsolution (resp., supersolution)
of (2.1) if whenever u — 1 attains its local maximum (resp., minimum) at x € <)

forp € C*(Q), it follows that
Pl ule), Di(x), D*p(a)) — f(z) <O (resp., >0).

We also call uw € C(§2) a C-viscosity solution of (2.1) if it is a C-viscosity subso-
lution and supersolution of (2.1).

For the sake of simplicity of presentations, we will only consider the case when
F'" does not depend on the second variable.
Since we suppose that there is nonnegative p € L(€2) for ¢ > n such that

P(X) — p(@)lg] < F(2,&,X) = F(,&,Y) <P (X =Y) +pu@)E]  (2:2)
for (z,£,X,Y) € Q x R" x S(n) x S(n), and that

F(z,0,0)=0 forz € Q, (2.3)
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we will only study on ABP for LP-viscosity subsolutions of
P~ (D?u) — p(x)|Du| = f(z) in Q. (2.4)

We will suppose one of two hypotheses: for ¢ > n and n > p > py, where
po € (5,n) is the constant in [10],

{ (H1) pe L1YQ), f e L™(Q) for L™-viscosity solutions

(H2) pe L™(9),f e L"(Q) for LP-viscosity solutions. (2:5)

For u € C()), we shall introduce the so-called upper contact set of u over €;
Clu] := {z € Q| Ip € R" such that u(y) < u(x) + (p,y — z) for y € Q}
We will also use subsets of I'[u] when the size of p is smaller than r > 0:
[.[u] :={x € Q| Ip € B, such that u(y) < u(z) + (p,y — ) for y € Q},
where B, := {p € R" | |p| < r}. Notice I'[u] = U L, u].

r>0
We recall ABP with upper contact sets. The first is a classical one but we

refer the proof of Proposition 2.12 in [3] for the readers.

Proposition 2.1. There exists C = C(n,\,A) > 0 such that if u € C(Q) N
W2n(Q) satisfies

P~ (D*u(x)) — u(z)|Du(z)| < f(x) a.e. in
for u, f € L™(Q), then it follows that

mﬁaxu < I%%XU‘F Cdol| fT ||z (Tlu])

The next is a version of ABP with upper contact sets for L™-viscosity solutions.

Proposition 2.2. (Proposition 2.12 in [3)) B
There exists C = C(n, A\, A) > 0 such that if u € C(QQ) is an L"-viscosity subsolu-
tion of (2.4) for € L*(Q) and f € L™(QY), then it follows that
< o ) -
max y < max 4 + Cdol| [ || (0
Giving up having upper contact sets, we have ABP for L"-viscosity solutions
of (2.4) with the whole domain 2 when g may be unbounded, i.e. p € L(Q) for
q > n.

Proposition 2.3. (¢f. Proposition 2.8 in [7]) B
There exists C = C'(n, A\, A) > 0 such that if u € C(Q) is an L"™-viscosity subsolu-
tion of (2.4) for € LYQ) for ¢ >n and f € L"(Q), then it follows that

< Cdol|lf 1l niq)-
mgxu_l’%%XUﬂL allf Tz Q)
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3 Why ABP with upper contact sets 7

In this section, to recall an advantage of the ABP maximum principle with upper
contact sets in [3], we introduce some terminologies.

Definition 3.1. For u € C(Q), we denote by J>*u(x) the set of sub- and super-
jets of order 2 for u at x € () :

{(f,X)GR"XS(n) :l:( ( ) u(x <€ y—x)—%(X(y—x),y—x)) }

<olly—z*) asyeQ—

We call z € Q a twice subdifferentiable (resp., superdifferentiable) point if J* u(x)
(resp., J>Tu(z)) # 0. Also, we call v € Q a twice differentiable point if it is a
twice sub- and superdifferentiable point.

For u € C(2), we denote by F.|u| (resp., E_[u], F[u]) the set of all twice
superdifferentiable (resp., subdifferentiable, differentiable) points of w.

Proposition 3.1. (Proposition 3.5 in [3]) Assume (2.2) for p € L*(Q2), (2.3),
and f € L™"(Q). If u € C(Q) is an L"-viscosity subsolution (resp., supersolution,
solution) of (2.1), then m(Q\ E*[u]) = 0 (resp., m(Q\ E~[u]), m(Q2\ ET[u] N
E~[u]) =0, where m is the Lebesque measure for R™.

Proposition 3.2. (Proposition 3.4 in [3]) Under the hypotheses in Proposition
3.1, it follows that an L"-viscosity subsolution (resp., supersolution, solution) of
(2.1) satisfies

F(z, Du(z), D*u(x)) — f(x) < (resp., >, =)0 a.e. in S

4 Main results

Our main results are as follows.

Theorem 4.1. (Theorem 1.1 and 1.2 in K-Swiech [9)])
(i) Assume that (H1) holds. There exists Co = Co(n, A, A,q) > 0 such that if
u € C(Q2) is an L"-viscosity subsolution of (2.4), then it follows that

< n . .
max v < max u + Codo|| fl r ) (4.1)
(i4) Assume that (H2) holds. Fiz p € (po,n). There exists Co = Co(n, A, A,p) >0
such that if u € C(Q) is an LP-viscosity subsolution of (2.4) for n > p > pg, then
it follows that

mﬁaxu < I%%XU + COdQ”fHLn(F[u]). (42)
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We shall show a difficulty to prove (i) of the assertions of Theorem 4.1. In
[3], in order to reduce to the case when f € C(Q2) while p € L*>®(Q2), we utilize a

strong solution vy, € C'(Q) N W2 (Q) of

loc

{ PH(D?vg) + plDvg| = fi—f ae inQ
Vp = 0,

where fi, € C(2) satisfies klim | fx = fllzn) = 0. Notice that
—00

vkl o) < Cllfe = fllin) = 0 as k — oo.
We observe that uy := u + vy is an L"-viscosity subsolution of
P~ (D?uy,) — p|Dug| = fr.  in €.
When p € L>*(Q), this implies

max < max + C\lfx = fller) < max u + Cllfe = fllzn) + Cll frllor opus)-

Hence, recalling I'[uy] converges I'[u] in a suitable sense (see Lemma A.1 in [3]),
we conclude ABP with upper contact sets when p € L*>(9Q).

Thus, we shall suppose f € C(2) N L™(Q2) in what follows.

On the other hand, when we assume merely p € LI(Q2) for ¢ > n, we have to
approximate y by continuous py € C(€2) such that

Bl = ol page) = 0.
We observe that v is an L"-viscosity subsolution of
P~(D?) = ux| Dul = f + (1 — pw)| Dul.

To avoid the second term of the right hand side of the above, for any € > 0, we
shall consider the following PDE, where u is an L™-viscosity subsolution of

P~(D?) — | Du| — e|Dul v+ = f + Celpx — pl .

Here, notice that a superlinear growth in Du in the left hand side of the above
arises.

To avoid the second term of the right hand side of the above, C.|uy — p|7, we
need the strong solvability of extremal PDEs with superlinear terms in Du in [§].

Proposition 4.2. (Theorem 8.1 (iii) in [8]) There exists wy € W2™(2) N C(Q)
such that

{P+<Dﬁwk>+uk|Dwk|+sc*|Dwk\qfn = —Cllpp—pl*  ae inQ,

4.
wy, = 0 on 0X2, (43)

L _n_
and ||wg|| L) < C||pur — M“Zq(g), where C, := 24—,
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In order to prove (i7), we need the existence of strong solutions of (4.3) when
pr € L™(2) N C(R2). To this end, applying Theorem 1.2 in [10] by N. V. Krylov,
we need a fixed point theorem as in [8]. See [9] for the details.

Remark 4.1. Note that (a + b)7= < C.(a7 + bi-=) for a,b > 0. Thus, we
easily verify that vy := uyp, + wy s an L™-viscosity subsolution of

P~ (D*vy,) — | Dvg| — eCL|Duvg|77 = f in Q. (4.4)

Notice that all ingredients, uy, f, are continuous. Thus, vy is also a C-viscosity
subsolution of (4.4). Moreover, intuitively,

We still need more tools to establish the ABP maximum principle with upper
contact sets for (4.4).

5 Some tools from viscosity solution theory

Furthermore, we will need some technical tools in the viscosity solution theory,
which were first mentioned in [11], and have been developed in [5], [4].
We barrow some notations from [5].

Definition 5.1. For bounded continuous functions v : R® — R and o > 0, we
denote the sup-convolution (resp., inf-convolution) of v by

Aty = sup (o) = 320 gl = it (o) + 20

y€ER® yeR®

We notice A [A, s[v]] > AZ[v] from the difinition.

Proposition 5.1. (Proposition 4.4 in [4]) Assume v € C(R™) is bounded. For

a, >0, setting v*F .= AJ[AL, ;[v]], we have

1 1
v*? e OVHR™), 3 < D*v*P(x) < =1 a.e. in Q.
a

Moreover, if v*P (&) > Af[v](Z), and v is twice differentiable at & € Q, then
is one of eigenvalues of D*v™P(1).

For the details, we refer to [6] written in Japanese.

We will choose a(3) > 0 for each 8 > 0, and Qg := {z € Q | d(x,9Q) > Co\/B}
for some Cy > 0. We first notice that u” := AJ 5 [A7 4 s[ul] > Af[u] in Qp, which
implies when the equality holds at z € {13, we have

J2 P (1) (]2’4242r [u](z). (5.1)
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Using Proposition 5.1, for continuous puy, f, we claim that if u is a C-viscosity

subsolution of .
P~ (D?u) — pg|Du| — e|Dul77 = f in Q,

then u” is a C-viscosity subsolution of
P~ (D) — | Du| — e|Du|77 = f + O(8) in Q.

Indeed, for each 8 > 0, there exists a small «(f) > 0 such that for (£, X) €
J%HuP (), we have

A AMn—1) A
+ <

which, for small g > 0, yields

P(X) — u(2)[€] — elé]7 < flx) in Qs

Hence, with this choice of a(5) > 0, it is easy to verify that for small g > 0,
(&, X) € J>TuP(z) for x € Qp satisfies

P(X) — pu(@)|€] — elé]7 < f(z) +O(B)

provided u”(z) >

Aj[u](z) while the same inequality holds in the viscosity sense
provided uv”(z) = A} [u]

5 [u](z) by (5.1).
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A dynamical approach to lower gradient estimates for viscosity
solutions of Hamilton-Jacobi equations *

Kazuya Hirose
Department of Mathematics, Graduate School of Science, Hokkaido University.

1 Introduction

1.1 Equation and goals

In this study, we consider the first-order Hamilton-Jacobi equation of the form
ug(x,t) + H(z,t, Dyu(z,t)) =0 in R" x (0,7 (1.1)

with the initial condition
u(z,0) = up(z) in R™. (1.2)

Here u : R™ x [0,7) — R is the unknown function, and w; = Ou, Dyu = (Oy,u)l, denote its
derivatives. Moreover, the Hamiltonian H : R™ x [0, 7] x R™ — R is continuous in R™ x [0, 7] x R,
and the initial datum wug : R” — R is Lipschitz continuous in R".

The goal of this paper is to present a new approach to derive lower bounds for weak spatial
gradients of a viscosity solution to a Hamilton-Jacobi equation when the Hamiltonian is convex.
More precisely, for a fixed point (z,t) € R™ x (0,7'), we obtain the following inequality in the
viscosity solution sense:

|Dyu(z,t)| = C, (1.3)

where C' depends on the initial subdifferentials over some region in R™. We also study the case
where (1.1) is a level-set equation appearing in surface evolution problems. In this case, we will
derive sharper gradient estimates.

A lower bound for gradients of solutions to (1.1)—(1.2) has already been studied in [L.01] with
a different approach. Comparison with the results in [L.01] is also discussed and we show that our
results give better estimates in several senses.

It is known that the lower gradient estimate is useful to prove the uniqueness of solutions to
some nonlocal equations ([BLM.12]). Despite its importance, however, there is little work on lower
bounds for gradients. Unlike the upper gradient estimate, one cannot apply a weak Bernstein
method for viscosity solutions ([B.91]) to derive lower bounds.

It would also be worth mentioning here that the lower gradient estimate of the type (1.3) does
not necessarily hold unless H is convex. Thus it is a crucial and difficult step to find how we use
the structure of the Hamiltonian H. In the previous work [L.01], the author employs a notion
of Barron-Jensen solutions ([BJ.90]) and derives the gradient estimates by carefully studying the
inf-convolution of the solution. One of the key facts in the proof is that the inf-convolution is a

*This is a joint work with Professor Nao Hamamuki (Hokkaido University).
TE-mail: hirose.kazuya.w2@elms.hokudai.ac.jp
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subsolution of (1.1) with an appropriate error. In this paper, we derive lower bounds for gradients
with the aid of Hamiltonian systems. We utilize recent results in [ACS.20] for convex Hamiltonians
and study how the initial gradients propagate along the solutions of approximate Hamiltonian
systems. To do this, a suitable approximation of the equation and careful error estimates are
needed.

1.2 Assumptions, methods, and main result 1.

Our assumptions on H are as follows:

(H1) There exist C; = 0 and 3 € {0,1} such that
|H(z,t,p) = H(y,t,p)| = C1(B + [p])|z — y|
for all (z,t,p) € R” x [0,T] x R" and y € R™;
(H2) There exist Ag, By = 0 such that
|H(z,t,p) — H(z,t,q)| = (A2|z| + Ba)lp — q
for all (z,t,p) € R™ x [0,T] x R™ and g € R";
(H3) p+— H(z,t,p) is convex in R™ for all (x,t) € R™ x [0,T];

(H4) For every R > 0, H is bounded and uniformly continuous in R™ x [0,7] x Br(0).

Here |-| stands for the standard Euclidean norm, B, (x) denotes the open ball with radius r centered
at x, and B, (z) is its closure. The assumptions (H1)—(H3) are the same as the ones in [L.01], while
we impose (H4) for uniqueness and existence of viscosity solutions to (1.1)—(1.2). Moreover, the
unique solution w is Lipschitz continuous in R™ x [0,7"). For these results, see [L.01, Theorem 4.1],
[I1.08, Appendix A] and [ABIL.11, Chapter 2, Sections 5 and 8] for instance. One can relax (H4)
(see, e.g., [1.86]), but we use it just for simplification.

To estimate the gradients of solutions, we consider the Hamiltonian system:

{gws) = D,H(E(s),5,1(5)),
0 (s) = — Dy H(E(s), 5,7(s)).

Here we temporarily assume that H is smooth. When the solution u of (1.1)-(1.2) is smooth
enough, the relation between u and the solution (§,7) of (1.4) is well-known in the theory of
classical dynamics ([CS.04, Chapter 1], [E.10, Chapter 3]). The curve ¢ is often called a classical
characteristic. We also recall that 7(s) represents the spatial derivative of u at (£(s), ), i.e.,

77(3) = Dwu(§(3)7 S)'

The theory above is generalized for a possibly nonsmooth viscosity solution u ([CS.04, Chapters 5
and 6], [1.07]).

One of the important ingredients for our gradient estimates is a recent result obtained in
[ACS.20]. It is shown in [ACS.20, Theorem 3.2] that, for any y € R", there is a one-to-one
correspondence between p € D, ug(y) and a classical characteristic £ with §(0) = y. Here D, uo(y)
denotes the proximal subdifferential defined by

(1.4)

there exist some K, r > 0 such that
Dyug(x) == 4p € R" | ug(y) Zuo(z) + (py —z) — 5ly—=* 5,
for all y € By(x) C Q
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where (-, -) denotes the standard Euclidean inner product.

Before stating the main result, let us illustrate the idea for our gradient estimates at a dif-
ferentiable point (x,t) of u. We take the solution (£,n) of (1.4) with the terminal condition
(&(t),n(t)) = (z,Dgu(z,t)). Then, u is differentiable at every point (£(s),s) (s € (0,t)) along
€. By [ACS.20, Theorem 3.2], we see that

1(0) € Dy, uo(£(0))- (1.5)

We then apply Gronwall’s lemma to discover bounds for |n(t) —n(0)| and |£(¢) — £(0)|. On the one
hand, the bound for |n(t) —n(0)| yields the estimate for |n(t)| = |Dyu(z,t)| by |7(0)|. The estimate
will be of the form

[ Doz, )] 2 [n(0) ™M = B(1 — ),

where C; and 3 are the constants in (H1). On the other hand, we find possible positions of £(0)
from the bound for |£(t) — £(0)] = |z — £(0)]. We will derive

[z = £(0)] = R(z,1),

where R(x,t) is defined as

B
(2 + \x|> (eA2t — 1) if Ay >0,
R(z,t) == { \ A2 (1.6)
BQt if Ag =0.

Here Ay and By are the constants in (H2). From the above estimates and (1.5), we deduce the
gradient estimate of the form (1.3). For a nonsmooth viscosity solution, the above argument is
justified via approximation.

To apply the results of [ACS.20], we need more conditions on H than (H1)—(H4), which are
smoothness and strict convexity as follows:

(H5) H € C?*(R" x [0,T] x R");
(H3)st DppH (x,t,p) is positive definite for all (z,t,p) € R™ x [0,T] x R™.

See [ACS.20, page 1413, (H)]. We first derive gradient estimates when H satisfies (H5) and (H3)qt,
and remove these additional conditions by approximating H by H. satisfying (H5) and (H3)s. In
this case, we study the following equation

(ug)e(x,t) + He(x,t, Dyus(z,t)) =0 in R™ x (0,T). (1.7)

Applying the results in the case H satisfies (H5) and (H3)g, we derive the gradient estimates for
(1.1). This is our first main result.
To state the result, we prepare

Definition 1.1. Let (x,t) € R" x (0,7"). We define

S(x,t;up) = Jim sup {Ipl ‘ p € Dyup(y), y € BR(m,t)Jré(x)} ,
I tiug) = lim inf {|p| | p € Dpuo(y), y € Breayso(@)} -

Our first main result is the following:



Theorem 1.2 (Gradient estimates). Assume that H satisfies (H1)—(H4). Let u be the viscosity
solution of (1.1)~(1.2). Let (z,t) € R™ x (0,T).

(1) If p e Dyu(z,t), then

I(x, t;ug)e O — B(1 — e~ ) < |p| < S, t;ug)ert + B(e“rt — 1).

(2) If p € Dfu(x,t), then |p| < S(w,t; uo)ecllt + 5(eclt —1).

Though our main interest lies in lower bounds for gradients of solutions, we will simultaneously
present upper bounds as above because the upper bounds are obtained in an almost parallel way.

Our method provides a rather straightforward way to derive lower bounds although careful
approximation is needed. Thanks to this, we can find the lower bounds in an explicit way as in
Theorem 1.2, and they are optimal as shown in [HH.p, Section 7]. These facts are advantages of
our method as well as contributions to this paper.

1.3 Surface evolution problem and main result 2.

We also study a Hamiltonian H which is positively homogeneous of degree 1 with respect to p.
More precisely, we assume

(H6) H(x,t,\p) = AH(x,t,p) for all (z,t,p) € R" x [0,T] x R™ and A = 0.

Such a Hamiltonian appears in the application of a level-set method to surface evolution problems.
When H satisfies (H6), improved gradient estimates are available.

To explain the results, let us review the level-set approach to surface evolution problems. The
reader is referred to [G.06] for the details. For a given initial hypersurface I'(0) in R", we consider its
evolution {I'(Z) }scjo,r)- To track the motion, we represent I'(¢) as the zero level-set of an auxiliary
function u : R™ x [0,T) — R, that is,

I'(t) = {z € R" | u(zx,t) = 0}. (1.8)
We now assume that the evolution law of I'(t) is given by
V =g(x,t,n) on I'(t). (1.9)

Here g is a given function, n = n(z,t) € R" is the unit normal vector to I'(¢) at = from {x € R" |
u(z,t) > 0} to {z € R" | u(x,t) < 0}, and V = V(z,t) € R is the normal velocity of I'(¢) at x in
the direction of n. If u is smooth near (z,t) and Dyu(z,t) # 0, we have

D,u(z,t)
| Dau(z, t)|”

u(x, t)

V=Y
| Dau(, )|

n=—=—
Substituting these formulas for (1.9), we are led to (1.1) with the Hamiltonian

H(z,t,p) = —|plg (x,t, —f;) : (1.10)

The corresponding equation (1.1) is often called a level-set equation. Clearly, (1.10) satisfies (H6)
for p # 0. When H has continuous extension to p = 0 and satisfies (H1)—(H4), our results can be
applied to H.
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Carrying out the level-set method, we first choose the initial datum wug so that I'(0) = {z € R™ |
up(x) = 0} and next solve (1.1)—(1.2). Then the desired surfaces I'(t) are given by (1.8) with the
solution w. The family of I'(¢) obtained in this manner is called a level-set solution. An important
feature of this method is that level-set solutions are unique. Namely, the set {x € R" | u(z,t) = 0}
depends only on the initial level-set {z € R" | up(x) = 0} and independent of the other levels of
ug. This fact naturally raises the question whether the same holds for the gradients, i.e., whether
the gradients of u on {x € R" | u(z,t) = 0} depend only on the initial gradients of up on {z € R™ |
uo(x) = 0}.

We give a positive answer to this question. We demonstrate that the sub- and super-differentials
DFu(z,t) with u(z,t) = 0 depend only on D, uo(y) for y with ug(y) ~ 0. (We prove this fact
not only for the zero level-set but also for any v € R level-set.) This is our second main theorem,
Theorem 1.4 below. A key observation for this theorem is that the solution u is constant along
(&(s), s) for the solution & of (1.4); the rigorous proof needs a suitable approximation of H and
some error estimates.

Let us state our second main result.

Definition 1.3. Let (z,t) € R" x (0,7) and v € R. We define

S(a, tiuo,7) := Jim sup {Ipl | p € Dpuo(y), y € Breayss(@): luoy) =71 £ 8},
I(z,t;ug,7) = 5@;3() inf {!pl ‘ p € Dyuo(y), v € Briay+s(®), [uo(y) — 7] = 5} -

Theorem 1.4 (Gradient estimates for a homogeneous Hamiltonian). Assume that H satisfies
(H1)-(H4), (H6) and that

H is locally Lipschitz continuous in R™ x [0,T] x R™. (1.11)
Let u be the viscosity solution of (1.1)—~(1.2). Let (x,t) € R™ x (0,T) and set vy := u(x,t).
(1) If p € D;u(x,t), then

l(xv ta uOvV)eiclt - B(]' - eiclt) g ‘p‘ § g(xﬂf;u(]a’}/)eClt + 5(601t - ]‘)

(2) If p € Dfu(z,t), then |p| < S(x,t; uo,v)eclt + ﬁ(eclt -1).

As with Theorem 1.2, we derive an upper bound for gradients together with the lower bound.
Both bounds seem to be new for solutions to level-set equations.

We also show that the technique to prove Theorem 1.4 applies to m-homogeneous Hamiltonian
with m > 1. For the details, see [HH.p, Theorems 5.4 and 5.7].

1.4 Literature overview

As we have already mentioned, lower bound gradient estimates for solutions to (1.1)-(1.2) are
derived in [L.01] with a different approach. We will describe the results and compare them with our
results in Section 6. In [L.01] the author employs a notion of Barron-Jensen solutions ([BJ.90]) and
derives the gradient estimates by carefully studying the inf-convolution of the solution. One of the
key facts in the proof is that the inf-convolution is a subsolution of (1.1) with an appropriate error.
In [BLM.12] lower gradient bounds are obtained for solutions to second-order geometric equations.
For the proof, continuous dependence property for solutions is used in a crucial way. This gradient



estimate is applied to prove short time uniqueness of solutions to nonlocal geometric equations.
See also [BL.06, BCLM.08, BCLM.09] for related results for nonlocal first-order equations.

We mention other types of lower bound estimates for gradients of solutions. A lower bound
for the spatially Lipschitz constant | Dyu(:,t)||pec(rny is investigated in [F.18, HK.p]. In [F.18]
lower bounds with the optimal order of ¢ are derived for linear parabolic equations and Hamilton-
Jacobi equations. More general fully nonlinear parabolic equations are studied in [HK.p]. For
surface evolution problems, improved level-set equations are proposed in [HN.16, H.19] so that
initial gradients are preserved on the zero level-sets of solutions.

2 Proof of the main results

In this section, we present the outline of the proof of Theorem 1.2 and 1.4. For the sake of simplicity,
we only prove the lower bounds.

Outline of the proof of Theorem 1.2. We recall the basic idea stated in the introduction. When H
satisfies the additional conditions (H5) and (H3)g, for a differentiable point (z,t) of u, we obtain
the following estimates

| Dou(, t)] Z [n(0)]e™ " = B(L— e~ ), |z —£(0)] £ R(x,t),

where (£, ) is the solution of (1.4). Let ¢ € (0, 1] and H, be the approximate Hamiltonian satisfying
(H5) and (H3)g (for the approximation methods, see [HH.p, section 2.3]). Let u. be the viscosity
solution of (1.7)—(1.2). By the stability result, u. converges to u locally uniformly in R™ x [0,7)
as € — +0.

Suppose that p € D u(z,t). By Lemma [HH.p, Lemma A.1], there exist sequences {(ze, tc) }oc (0,1 C
R"™ x (0,T) and {pec}.c(0,1) C R™ such that

Pe € Dyug(xe,ts), (ze,te) — (z,t), pe—p ase— +0. (2.1)

Then we obtain
|p6| Z Ia(xg,tg;uO)e_CltE _ 5(1 _ e—Clts),

where

I (x,t;up) := inf {|p| ‘ p € Dy uo(y), ¥ € B (ay) (90)} ,
(32 +e

Ay
(Ba+e)t if Ay =0.

+ |z| ) (e2t — 1) if Ay >0,
R.(2,t) : | |>( ) B

Take an arbitrary 6 > 0. Then, since R.(y,s) — R(z,t) as (y,s,e) — (x,t,+0), there exists
some 6 € (0,1] such that

R.(y,s) < R(z,t)+ 6 for all (y,s) € By(x,t) and € € (0,0). (2.2)

For € > 0 small enough, we have (z¢,t.) € By(x,t) and € € (0,0), and so R.(x.,t.) < R(z,t) + 0
by (2.2). This implies that

ipel 2 inf {lal | 4 € Dpuo(y), y € Brgyrs(e) - ™t = B1 - =)

Sending ¢ — 40 and 6 — +0, we obtain the desired inequalities. O
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Outline of the proof of Theorem 1.4. We first consider the case where H is a smooth Hamiltonian
satisfying (H6). Then we have

(DpH(z,t,p),p) = H(x,t,p) (2.3)

for all (x,t,p) € R™ x [0,T] x R™. In fact, differentiating both the sides of H(z,t, A\p) = \H (z,t,p)
with respect to A > 0, we find that (D,H (x,t, \p),p) = H(z,t,p). Letting A = 1, we obtain (2.3).

Making a use of (2.3), one can observe that the viscosity solution u of (1.1)—(1.2) keeps its value
along ¢ for each (z,t) € R™ x (0,7), that is,

u(z, t) = uo(£(0)). (2.4)

Since 7(0) € D,,u0(£(0)), this observation suggests that the generalized gradients of u at (z,1)
depend on D, ug(y) only for y such that u(z,t) = ug(y). In other words, the gradients depend on
the initial gradients on the same level-set.

In the case where H is not smooth, we approximate H by smooth H.. Then it is naturally
expected that

H.(z,t,p) = (DpH(x,t,p),p).

Let us define an error function FE. as
Ec(x,t,p) == He(x,t,p) — (DpHe (2,1, p), p)- (2.5)
Then, by [HH.p, Lemma 5.2], we have
|Ee(x,t,p)| = (Az|z| 4 A2e + B2 + 1)e (2.6)
for all (z,t,p) € R™ x [0,T] x R™.
Let ue be the viscosity solution of (1.7)—(1.2). Suppose that p € D u(z,t). Then (2.1) holds

for some {(c,t)}ee01] € R™ x (0,7) and {pc}eeo1 € R™. We let (&,7.) € C([0,1])* be the
solution of the approximate Hamiltonian system:

{£;<s> = DypH.(€(s), 5, 71(5)),
77::(8) = —Dng(fg(S)7 S, 776(5>)7

with the terminal condition

gs(ta) = T¢, ne(ts) =P = Dxua(x&ts)-

By simple calculation, we find that

te
(e, 2) = uo(€:(0)) - /0 E.(€:(s), 5,7e(s)) ds.
Now, by [HH.p, Lemma 3.5], we have

€e(8) € BR.(aet)(2e) (5 € [0,1e]), (2.7)

which implies that there exists some K > 0 independent of € and s such that [£.(s)] £ K for all
e €(0,1] and s € [0,t.]. Then, by (2.6)

|E-(8(5),5,m:(5))| < (A2léc(s)| + Ao + Ba + 1)e < (A2K + Aze + By + 1)e,
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and therefore
le
|ue (2e, te) — uo(&:(0))] = / |E2(8(5), 5, me(s))[ ds = (A2 K + Age + By + 1)et.. (2.8)
0
Take any 6 > 0 and choose £ small enough that
0 )
|z — x| < 2 R.(zc,t:) < R(z,t) + 3 (2.9)
(see (2.2)) and

) )
|ue(ze,te) —u(z, t)] < 2 (A2 K + Age + By + 1)et, < 7 (2.10)

Using (2.7) and (2.9), we have

o= &(0)] £ [z 2] + [oz — &(0)] < § + Relwete) < R(z,t) +5. (2.11)
In addition, (2.8) and (2.10) imply that
[u0(€(0)) =] = |u0(€(0)) — ue(@e, to)| + ue(ze, te) — ulz, )] < 6. (2.12)
Since w is differentiable at (&, 7.), we have

Ipe| = |n:(0)|e~C1te — B(1 — e~ C1te),

Recalling that 7:(0) € D,,uo(§:(0)) by [ACS.20, Theorem 3.2], we deduce from (2.11) and (2.12)
that

|pe| 2 inf {IQI ‘ q € D, uo(y), ¥ € Bray+s(2), [uo(y) — 7] = 5} -emCte
- B(1— efcltf).

Finally, we send ¢ — +0 and § — +0 to conclude the proof. ]

3 Comparison with [L.01]

In this section, we compare our results with the ones in [L.01]. Let us start by stating the results

obtained in [L.01]. Moreover, we rephrase our gradient estimates under the same assumptions as
[L.01].
For a given xp € R™ and r > 0, the following assumption (U1) is imposed on wg in [L.01]:

(Ul) There exists a constant § > 0 such that

Ip| 20 forall x € B,(xp) and p € D™ up(x).

When H satisfies (H6), the next assumption (U2) is considered:

(U2) There exists a constant § > 0 such that

luo(x)| +|p| 2 6 for all z € R™ and p € D™ up(x).
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Let us further define
r(z,t) = e(A2tBatAslzl)t _ 4

and
D(zo,r) = {(z,t) € R" x (0,T) | (r(xo,t) + 1)(|Jx —zo| +1) =1 < r}.

Following [L.01], we call the set D(xg,r) the domain of dependence with the base B, (xg). The
lower bound gradient estimates in [L.01] are stated as follows:

Theorem 3.1 ([L.01, Theorem 4.2 and its proof]). Assume that H satisfies (H1)—(H3). Let u be
a viscosity solution of (1.1)—(1.2).

(1) Let z9 € R™, r > 0 and assume (UL). Then, for any ty € (0,T] satisfying
02 — 28121 Tty > 0,
we have

Ip| = fe 101t for all (x,t) € D(xo,7) N (R™ x (0,t9)) and p € D u(x,t), (3.1)

where 0 := \/92 — 25016301Tt0, and 8 and Cy are the constants in (H1).

(2) Assume furthermore that H satisfies (H6) and that B = 0 in (H1). Assume (U2). Then there
exists a constant C = C(0) > 0 such that

1
lu(x,t)] + Zegclt\pIQ = C  forall (z,t) e R" x (0,T) and p € Dy u(z,t).

Next, we restate our results under the assumptions (Ul) and (U2). For a given zp € R" and
r > 0, let us define

E(xo,r) :i={(x,t) e R" x (0,T) | R(x,t) + |x — xo| <1},

where R(x,t) is the constant defined in (1.6). The set £(xg,r) is the domain of dependence with
the base B,(zo) obtained in this paper. The lower bound gradient estimates in [HH.p] are stated
as follows:

Theorem 3.2 (Gradient estimates under (Ul), (U2)). Assume that H satisfies (H1)—(H4). Let u
be the viscosity solution of (1.1)—(1.2).

(1) Let z9 € R™, r > 0 and assume (Ul). Then,
lp| = 0e= 1t — B(1 — e~ for all (z,t) € E(zo,7) and p € Dy u(z,t), (3.2)
where B and Cy are the constants in (H1).
(2) Assume furthermore that H satisfies (H6) and (1.11). Assume (U2). Then,
lu(z, t)] + e p| = 6 — (St — 1) for all (z,t) € R" x (0,T) and p € Dy u(z,t).
In particular, if 5 =0 in (H1), then

lu(z, t)] +e“p| = 6 for all (z,t) € R x (0,T) and p € Dy u(z,t).
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We consider the lower bound in (3.1). Since ¢t < tg = T', the lower bound satisfies

fe—iCit — e‘gclt\/GQ —28Ce3 Tt < e‘golt\/@2 — 28Cye3Mt,

We compare the right-hand side with our lower bound obtained in (3.2).
Let us prepare notations.

Definition 3.3. For 6 > 0, we define

1(6) = =30 Jo2 — 2601680, L(t) = 0Ot — (1 — =),

where [ and C are the constants in (H1). When 8 = 1, we define ¢;,¢t;, > 0 as the unique numbers
such that [(¢;) = 0 and L(tz) = 0.

Remark 3.4. We have [(0) = L(0) = 6, and both [ and L are decreasing with respect to t. Moreover,
for the constant ¢y in Theorem 3.1 (1), we have I(tp) > 0. Therefore, ¢ty < t; when 5 = 1.

The next theorems show that our result gives a sharper lower bound, holds for a longer time,
and is obtained in a larger set.

Theorem 3.5 (Lower bound). Let § > 0. Assume that C; > 0.
(1) If B =0, then I(t) < L(t) for all t € (0,00).
(2) If B =1, then t; < tr, and l(t) < L(t) for all t € (0,1;].
Theorem 3.6 (Domain of dependence). Let g € R™ and r > 0. Then
D(xg,7) = E(x0,7) if (A2, B2) = (0,0), D(xo,7) < E(xo,7) if (A2, B2) # (0,0).

Figures 1 shows D(zg,r) and &E(xg,r) for several Ay and Bz in the case where |z9| < r. For
more details, see [HH.p, Remark 6.7].

4 Future work

e Does the lower bound estimate hold in some sense if the Hamiltonian H = H(x,t,p) is not
convex with respect to p?

How about the case where Hamiltonian H depends on u?

How about the initial boundary value problems?

How about a second-order Hamilton-Jacobi equation such as the mean curvature equation?

How about on a metric space?
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E(xo,r)
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Figure 1: D(xo,r) and E(zg, ).
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Bounds on the gradient of minimizers in variational denoising
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1 Variational denoising and functions of bounded variation

In this talk, we will discuss a class of functionals originating in mathematical imaging. An
image can be modeled as a function w € L'(Q2)Y. Here  is a bounded, Lipschitz domain
in R?. In the case of actual images such as photographs, d = 2. For monochrome images
N =1, for RGB color images N = 3. However, the same functionals are also of interest in
the analysis of signals (d = 1) or any other type of data sets.

We consider a class of convex functionals £: L'(Q) — [0, 0] given as a sum of fidelity
F and regularizer R,

E(w) =F(w— f)+ R(w).

Here f is a given noisy image. The fidelity term measures discrepancy between w and f. For
simplicity, let us restrict to the case

Flw—p=3 [lw=iP with f e 2@, 0

where | - | is the Euclidean norm. We will assume that the regularizer is of form
R(w) = [ p(Dw), ©

where p: RVX4 — [0, 00[ is convex. Note that we can always extend our functionals to the
whole L'(Q)™ by prescribing their value as oo outside their natural domain. Under broad
assumptions on p there exists a minimizer u of £. Owing to strict convexity of F, it is unique.
In the case of superlinear growth, such as p(§) ~ |{|P with p > 1, finiteness of £(w) implies
Sobolev regularity of w. In particular, the minimizer u cannot have jump discontinuities.
This is undesirable in applications to image processing, as images of good quality tend to
have sharp contours.

In [15] (see also [7]), the authors proposed to use the total variation regularizer, formally
given by

TV (w) = /Q Duw)| (3)

for noise removal. Minimization of £ with R = ATV (A > 0 — parameter chosen empirically)
came to be known as the Rudin-Osher-Fatemi denoising model. The total variation is a
prototypical example of a regularizer of linear growth, which under assumption (2) means
that

NEL< p(€) S AL+ with A = A>0. (4)
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In this case, £ generically does not admit a minimizer in the Sobolev space W11 (Q)"; this is
related to the lack of reflexivity of this space. Instead one needs to non-trivially extend the
functional to a larger space

BV(Q)N = {w e L}(Q)Y: Dw is a vector Radon measure}.

For w € BV(Q)Y, Dw = D% + D%w is the decomposition of Dw into absolutely continuous
and singular part w.r. to the Lebesgue measure and Dw = v, | Dw| is the polar decomposition
of Dw. Note that we use here for simplicity the "physicist’s notation” where measures on
) are treated as functions on 2, in particular the symbol ”d” is omitted and the Lebesgue
measure is identified with the unity on €2, and therefore also omitted. One then defines a
measure p(Dw) by

p(Dw) = p(D"w) + p* (1,)| D],

where p>: RVX4 — [0, oo[ given by p™(€) = limy_,o0 p(t€)/t for € € RV*? is the perspective
function of p. With this understanding, extending R by oo outside BV (Q)", £ forms a lower
semicontinuous functional on L'(Q)" [10, 9, 1]. By the Rellich-Kondrashov theorem, the
embedding BV ()Y c L'(Q)" is compact and so £ indeed admits a (unique) minimizer w.

The space BV (Q)¥ is significantly larger than W11(Q)¥; in particular it is not separable.
For example, characteristic function of any Lipschitz proper subset U of €2 belongs to BV (Q),
but not to WH1(Q). In this case, D1y = —vYHI1 L 9U, where vV is the outer normal vector
of U and H% 1 L QU denotes the restriction of the d — 1 dimensional Hausdorff measure to OU.
In general, for any w € BV ()" one can extract a jump part of Dw that is supported on a
d—1-dimensional set. In order to introduce it, let us recall that, given a function w € L*(Q)¥,
x € Q is called a point of approzimate continuity of w if there exists z € RY such that

1
lim d/ |lw —z| = 0.
r=0t 7% JB, (r)NQ
On the other hand, if there exist v € R?, w—,wt € RN, w™ # w™ such that

1
lim d/ lw — w*| =0, where B (r) = {y € By(r): £v-(y—x) > 0},
r—0t T Biy(y«)mg ’

then z is an approzimate jump point of w. Denoting by S,, the set of points of approximate
discontinuity of w (i.e. the complement of points of approximate continuity) and by J,, the
jump set of w (i. e. the set of approximate jump points of w), we have J,, C S,,. The Federer-
Vol'pert theorem [1] states that if w € BV(Q)", then S,, is a countably H?% !-rectifiable set,
HY (S, \ Ju) = 0 and

Diw = Dwl Jy = vy ® (wh —w™) HLL T,

Clearly D/w L L% so we can ultimately decompose Dw into the (Lebesgue) absolutely
continuous part, the jump part, and the remaining Cantor part Dw = DwL Q \ Sy:

Dw = D% + Dw + Dw.
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2 Bounds on the gradient in the scalar case

It is natural to ask whether the minimizer u of £ does not actually belong to W1(Q)V;
or if it does not, what can we say about the singular part of the gradient D®u. Let us for
now focus on the scalar case N = 1. Looking at examples in the simple case R = ATV,
d = 1 (see Figure 1), we observe that if f € BV(Q) \ WH(Q) has jump discontinuities,
the minimizers (for small enough A > 0) also exhibit jump discontinuities, corresponding to
non-trivial singular gradient. However, those discontinuities occur only at jump points of f.
In fact this is a consequence of a more general observation.

Theorem 1 (Briani, Chambolle, Novaga, Orlandi 2011 [4]; Bonforte, Figalli 2012 [3]). Let
R=NIV,d=1and f € BV(Q). Then

|Du| < |Df| as Borel measures. (5)

In other words, |Du|(B) < |Df|(B) for any Borel set B C Q. This proposition can be
demonstrated using density of step functions; if f is a step function, the minimizer can be
explicitly characterized.

08r

06} 06[

04r 04
021 021
1 I L L L 1 I I I I I 1 I L L L 1
-1.0 -05 05 10 . - : :
-1.0 -0.5 0.0 0.5 1.0

Figure 1: Example f and w in the case d = N =1, R =TV, A =1/6.

A pointwise estimate on the whole measure Du of form (5) does not hold if d > 1. In
fact, it remains an open question even in the case of scalar TV regularizer whether

|D%u| < |D°f| as Borel measures.

However, analogous estimate is known for the jump part of Du.

Theorem 2 (Caselles, Chambolle, Novaga 2007 [5]; Caselles, Jalalzai, Novaga 2013 [6]). Let
R=NTV,d>1and f € BV(Q)NL>®(Q). Then

|DIu| < |D7f| as Borel measures. (6)

The proof follows via analysis of level sets of the minimizer, which can be showed to solve
a prescribed mean curvature problem. This technique, as it is, does not seem to be applicable
if N > 1. However, the authors generalize it to a class of p different than the Euclidean norm,
including other smooth norms.

If p is not differentiable, there are examples where (6) fails. A simple example like that
in the case TV;, where p is the /! norm on R%, can be found in [14], see Figure 2. This is
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Figure 3: Example f and u in the case d = 2, R = ATV} with a suitable choice of .

related to the phenomenon of facet breaking observed in crystalline mean curvature flows, see
e.g. [2]. More strikingly, the minimizer u can exhibit jump discontinuities even if f is smooth
up to the boundary [12], see Figure 3. However, this can only happen if {2 is non-convex.

Theorem 3 (L., Rybka 2021 [13]). Let R be of form (2), where p is any convex function of
linear growth, and suppose that Q is convex. If f € BV (Q), then

[ < [ o). (7)

Q

In particular, if f € WHH(Q), then u € WHL(Q). Moreover, if f € WHP(Q) then u € WHP(Q)
forp>1.

In the proof, working with a smooth regularization of the problem, we obtain an estimate
for solutions to the corresponding Euler-Lagrange equation

div Dep(Du) = u — f in Q, V- Dep(Du) = 0 on 9Q. (8)

Here we have denoted by D¢p the derivative of p with respect to its argument, to distinguish
it from derivatives of functions on Q. We differentiate the equation and test it with D¢yp(Du),
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where ¢ = {/JV o p, {5 convex and non-decreasing. On the r.h.s. we get by convexity of ¢

| DevDu) - (Du D) > [ w(Du) - [ w(D1).

On the L. h.s., integrating the divergence by parts (we skip details of the calculation) we
obtain

/QDgzb(Du) - Ddiv D¢p(Du)
__ /Q Tr(D2(Du) D*u D2p(Du) D*u) + /a _ Det(Du) - DDep(Dw) - v (9)

The integrand in the first term is non-negative by convexity of p and 1. As for the second
term, we extend v*? smoothly to a neighborhood of 9 and calculate

Dgtp(Du) - DDep(Du) - v =/ (p(Du)) Dep(Du) - DDep(Du) - v°
— J/(p(Du)) Dep(Du) - D(Dep(Du) - v%) — §(p(Duw)) Dep(Dus) - Dv® - Dep( D).
The first term on the r.h.s. vanishes owing to the Neumann boundary condition D¢p(Du) -
! = 0. The second term can be rewritten as ¥'(p(Du))A%(Dep(Du), Dep(Du)), where A%

is the second fundamental form of 0€). By convexity of €} it is non-negative. Summing up,
we obtain

[ e < [ wop).

Passing to the limit with the regularization parameter (omitted in the calculations above),
we obtain for f € BV (2) and v of linear growth

[ewmw+ [ =@y D < [ w0+ [ v D,
Choosing ¥ (&) = (p(§) — k)4, k > 0, we have )>*° = p>°. Passing to the limit k — oo we

obtain (7).
On the other hand, choosing 1(£) = p(&)P, p > 1, we obtain for any f € WP(Q)

| etouy < [ ooy

thus proving the second part of the assertion.

3 Bounds on the gradient in the vectorial case

As in the case of Theorem 2, the proof of Theorem 3 only works in the scalar case N = 1. If
N > 1, the first term on the r. h.s. of (9) does not necessarily have a definite sign. However, a
similar technique can be used to obtain local estimates in the case N > 1, d = 1, generalizing
Theorem 1.

Theorem 4 (Grochulska, L. preprint 2022 [11]). Let N > 1, d = 1 and let f € BV(Q)".
Suppose that R is of form (2). If p is a norm, then

|Du| < |Df| as Borel measures.
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If p = po, where ¢ is a norm on RY and p is convex, increasing and of linear growth, then
there exists ¢ > 1 such that

|D%u| < ¢|D°f| as Borel measures. (10)

If moreover ¢ is the Euclidean norm or p is strictly conver and differentiable, (10) holds with
c=1.

Let us give a sketch of proof of the first part of the theorem, where p is assumed to be a
norm. We again work with a regularized problem, while still assuming for simplicity that the
regularized p is a norm. We differentiate the FEuler-Lagrange equation (8) and test it with
hDu/|Dul|, where h is a non-negative C2° function on Q. On the r.h.s., recalling that £/[¢]
is the derivative of the convex function & — |€],

Du
Aﬁﬂmy@m—aﬂzAMDm—AmDﬂ

On the 1. h.s., integrating by parts,

Du h Du Du
DZD D /(D — (D*u— —— - D*u—— )D Du)D?u

h

where we have used convexity of p and that by 1-homogeneity of p

d
= = Dep(Du)

= =0.
=1 dt

d
Dgp(Du) Du = &Dgp(tDu)
t=1

Thus, we obtain for any non-negative h € C2°(£2)

AMDMSAMDﬂ

This inequality passes to the limit with vanishing regularization parameter in unchanged
form. By a standard result in measure theory, we conclude that |Du| < |D f| as measures.

The proof of the second assertion follows along similar lines, however we need to use a
more involved test function of form h gi(¢(Du))Du. This form lets us exploit homogeneity
of ¢ as before. A choice that works turns out to be

(o) = TP 0),
o
The role of the parameter k is as in the proof of Theorem 3. However, £ — gi(¢(€))€ is not
a derivative of convex function, which makes the limit passage in the proof more difficult.
This can be circumvented by using equivalence of norms on R, which leads to appearance
of the constant ¢ in (10). From the point of view of image processing context, where the
minimization procedure is often iterated, such constant is undesirable. Alternatively, under
the stronger assumption on p, we have stronger convergence of the approximating sequence,
which leads to the optimal result with ¢ = 1. One could ask whether we could use density
of "regular” integrands p to prove the optimal result for general p. This is prevented by
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very weak continuity properties of the "singular part map” u +— D®u. In particular, it is not
continuous with respect to the strict (or area-strict) convergence on BV ().

As mentioned before, this type of methods has not yet produced results in the case d > 1,
N > 1. On the other hand, it turns out it is possible to generalize Theorem 2 to the
multi-dimensional vectorial case. A major step in this direction was made by T. Valkonen
[16], who proposed a variational technique based on a special construction of competitors
involving inner variations. He introduced an assumption of double-Lipschitz comparability of
regularizers, under which his method works. This assumption is rather complicated and not
easy to check. It is checked for scalar TV and so-called Huber-T'V in [16], and for some more
complicated regularizers in [17]. The case N > 1 has not been explicitly considered in those
papers. Moreover, an estimate on the ”vertical” size of jumps is not provided, only jump
inclusion J,, C Jy.

It turns out that jump inclusion as well as bounds on jump size can be derived under a
modest assumption of differentiability of the regularizer along inner variations at u, i.e.

7 R(u}) is differentiable at 0 for any h € C°(Q)%, where u},(z) = u(z + h(z)). (11)

Theorem 5 (Chambolle, L. in preparation [8]). Let f € BV (Q)"Y N L>®(Q)N and suppose
that € has a minimizer u € BV (Q)N NLX(Q)N. If R is convex and (11) holds, then J, C J;
and

b —ut P <@t —u) - (fF—f7) HYlae on J,. (12)

In particular, ' A
|D’u| < |D?f| as Borel measures.

Note that here we do not assume anything about the structure of R, instead requiring
directly that £ attains its minimum on BV ()". This is the case for any R of form (2) with
p of linear growth, but there are many more examples. We also require that the minimizer
u is bounded for bounded f. In the scalar case N = 1 this holds for R of form (2) with any
p of linear growth. In the vectorial case this is not necessarily the case, but it does hold for
most typical examples. Alternatively, it can always be enforced by adding a pointwise box
constraint w(x) € K C RY (with K convex, bounded) to the regularizer. If a regularizer R is
differentiable along inner variations, then its constrained version also has this property. In the
case of R of form (2), the differentiability assumption (11) is satisfied for p such as coordinate-
wise /P norms, 1 < p < oo, or more natural p-Schatten norms A — (Tr(AT AP/2)V/P with
1 < p < o0, in particular for the nuclear norm (i.e. the 1-Schatten norm). On the other hand,
it does not hold for the co-Schatten norm (i.e. the operator norm). However it does hold
for the so-called softmaz function A — log(Trexp v AT A), whose recession function coincides
with the operator norm. Moreover, any R of form (2) with convex p of linear growth such
that p and p* are differentiable outside 0 satisfies (11).

The basic premise of the proof is that while R is differentiable along inner variations at wu,
the fidelity term is not, in general. Since u is the minimizer, the difference between left and
right limits of difference quotients gives some information about u at jump points. However
considering pure inner variations only gives weak information. An important idea found in
[16] is to use mixed variations of form

u:L’ﬁ = Yuj, + (1 — J)u.
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The regularizer is not necessarily differentiable along such variations, but by convexity of R
we nevertheless have, denoting Ry, (1) = R(u}),

L(R(u;™) = R(u)) < L(R(uFT) — R(w)) — £IR},(0) asT — 0

T

for ¢ € [0, 1]. Therefore, by minimality of u,

0 < +0R}(0) + lim inf L(F (™ — f) — Flu - f))

T—0t

and, summing these two inequalities,

0 < liminf L (F(up” - f)—f(u—f))-l—liminfl(]-"( ) = Flu—f))

70t

= liminf L /|19uh—|—(1— Nu— f1* — ju— f\2—|—hm1nf 1/\19u T+ (1 —=Du—f>—|u—f)?

T—0F r

— limiuf - /(ﬂu;+(2—ﬂ>u—2f).(u;_u)+hmér+lf2 /(ﬁuh7+(2—19)u—2f).(uhf_u).
(13)

Now we recall that a cylinder Q,(r) of small radius » > 0 and length 2r centered at an
approximate jump point xg of u with axis v (xg) can be divided into half-cylinders where
u ~ ut(zg). If we take h approximating 1Q,,(r)Vu(Z0), then uj —u ~ 0 except at a cylindrical
strip of radius r and length 7, where v} ~ v and w ~ u~. Similarly, u, " —u = 0 except
at a cylindrical strip where u; " ~ v~ and v ~ u*. Thus, evaluating the limits in (13) and
averaging over the base of the cylinder, we get roughly

0<IWut +(2-u™ —2f7) (" —u") + 2(Wu™ + (2 —Dut —2fT) - (u= —uh),

where f* are one-sided traces of f along the jump of u which are known to exist H% '-a.e.
[1]. Dividing the inequality by ¥ and passing to the limit ¥ — 0%, we get

0<(u —f7) (u" —u?)+(u"—f7) (u —u) = (fT=f7) (" —u") = (u" =) (u" —u”).
In particular J, C J; and (12) holds. We also deduce
[u” — T | < |fT -

and hence |D’u| < |DJ f| as measures.
We note that Theorem 5 can be generalized in several directions. For example, we can
consider fidelity terms of form

f(w—f)=/9¢(w—f)

for any convex ¢. If ¢ is strictly convex, then jump inclusion J, C Jy holds. We can also
obtain bounds similar to (12), which however depend strongly on ¢.
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Time decay estimates of L,-L, type for the Stokes
semigroup arising from two-phase incompressible
viscous flows

Hirokazu Saito (The University of Electro-Communications)*

1 Introduction

Let us consider a two-phase free boundary problem for two incompressible viscous
fluids, fluid, and fluid_, in the presence of a uniform gravitational field acting vertically
downward in R™ for N > 2. At time ¢ > 0, fluid occupies

QL) ={(2,on) : 2" = (z1,...,25y_1) € RV ay > (2, 1)},
while fluid_ occupies
Q) ={(2,oy) : 2" = (z1,...,25y_1) € RV ay < (2, 1)},

where n = n(2/,t) is called the height function and needs to be determined as part of
the problem. The interface I'(t) between fluid, and fluid_ is given by

D) ={(2,on): 2 = (x1,...,on_1) € RN oy = (2, 1)}

Let p+ be the densities of fluidy, and let py be the viscosity coefficients of fluid,..
In this talk, we assume that p,, p_, uy, and p_ are positive constants and that surface
tension is included on I'(t). We call fluid; the upper fluid and fluid_ the lower fluid.

Define Q(t) = Q. (t) U Q_(t) for each t > 0. We denote the fluid velocity by
u=u(z,t) = (ui(z,t),...,un(z,t))T, where the superscript T denotes the transpose,
and the fluid pressure by p = p(z,t) at = € Q(t) with ¢ > 0. The above two-phase free
boundary problem is governed by the two-phase Navier-Stokes equations, see e.g. [3]
or [8], and admits the trivial steady state (n,u,p) = (0,0, c) with a constant c¢. We
linearize the two-phase Navier-Stokes equations around the trivial steady state, and
then we achieve the following two-phase Stokes equations:

;

O — Un|ey—o =d on RN71 ¢ >0,
du— p ' Div(uD(u) —pI) =f in RM t >0
divu=yg inRN,t>O,
[(uD(u) — pDex] + ([p]7e + cAney =h  on RN ¢ >0, (1.1)
[ul]=0 on RN"! ¢t>0,

M=o =m0 on RV,

ui—o =1y in RY,
where

RY =RYURY, RY ={(2,an):2' = (21,...,25_1),F2n > 0}.

*e-mail: hsaitoQuec.ac.jp
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Here the right members d, f, g, h, 1y, and uy are given functions; uy|;y—o is the
trace of uy on the hyperplane z = 0; p and p are given by

P+ in Rﬁ? YAt in RJI? (1 2)

P= p— inRY, a p_ in RY; .
I is the N x N identity matrix and ey = (0,...,0,1)T; 7, is the acceleration of gravity,
while ¢ is the surface tension coefficient, where both ~, and ¢ are positive constants.

Let 0, = 0/0t and 0; = 0/0x; for j = 1,...,N. Then divu = z;\fﬂ djuj, A'n =
> 02n, and

81u1 e (9Nu1
D(u) = Vu+ (Vu)" for Vu= :
81UN Ce 6NUN

Furthermore, we set for a scalar-valued function v = u(x)
Vu = (Ou,...,0yu) T Au= Z@Q

and set for a matrix-valued function M = (M;;(x))1<ij<n

N N T
j=1 j=1

This gives us
Div(uD(u) — pI) = p(Au+ Vdivu) — Vp in R,

where Au = (Auy, ..., Auy). '
For f = f(x) = f(2',zy) defined on RY, [f] stands for the jump of the quantity f
across the flat interface xy = 0, i.e.,
Uf]] = [[f]](l'/) = lim (f('I/axN) - f(xla _xN)) )
N —0+
where lim; 44 g(s) is the right-hand limit of g(s) at @ € R. In particular, [p] = p+—p_.

It is well-know that the trivial steady state is unstable due to the effect of gravity if
the upper fluid is heavier than the lower one, i.e., if p, > p_. This instability is called

the Rayleigh-Taylor instability, see [1], [3]. On the other hand we treat in this talk the
following two cases: (i) the lower fluid is heavier than the upper one, i.e., p_ > p.; (ii)
the two fluids have equal density, i.e., p_ = p,. In these two cases, we introduce time

decay estimates of L,-L, type for an analytic Cy-semigroup associated with (1.1).

2 Semigroup setting

Let G be an open set in RY and 1 < p < oo. We denote the Lebesgue spaces on
G by L,(G) and the Sobolev spaces on G by H"(G) for m € N, where N is the set of
all positive integers. Let Ng = N U {0} and ¢ € (1, 00). Define

HYRY) = {u € Ljoe(RY) : 0%u € L (RY) for |a] = 1},
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where 0% = O ... 03" u for any multi-index o = (ay,...,ax) € NI. The Sobolev-
Slobodeckij spaces on RV~! are denoted by W;(RN"") for s € (0,00) \ N. For a =
(ar(z),...,ax(z))" and b = (by(z),...,bx(z))T, we set

N
@bl =3 [ a@b(a)ds
j=1/RY
Let us consider the following weak problem: for a given f € L (RN)N find u €
H;(RN) such that
(0! Vu, V) gn = (£, Vip)gw for any ¢ € HL(RY), (2.1)
where p is defined as (1.2) and ¢’ = ¢/(q — 1). The next proposition is proved by [7].

Proposition 2.1. Let ¢ € (1,00) and ¢ = q/(q¢ — 1). Then the following assertions
hold.

(1) Existence. For any f € Ly(RN)N, (2.1) admits a solution u € ﬁ;(RN) satisfying
IVullz,m~y < Clfll,, @~y with some positive constant C.

(2) Uniqueness. Ifu € I:qu (RYN) satisfies
(p'Vu, Vp)pw =0 for any o € HL(RY),

then u = ¢ for some constant c.

Let f € L,(R") and g € qu_l/q(RNfl). Choose an extension g € Hy(RY) of g
such that g|,,—o = g on R¥~1 and HEHHC}(R% < CHQHW(}*I/‘?(RN—l)' Let gy be the zero
extension of g, i.e., o = ¢ in RY and gy = 0 in RY. Proposition 2.1 tells us that there
exists & € H,(R") such that

(P 'V, V) = (£ — p Vo, Vo)gn  for any ¢ € HL(RY)

and
||VaHLq(RN) < C(“fHLq(RN) + HgHW;*U‘Z(RNﬂ))-

Define u =u+ gg € ]/-\I;(RN) + H(}(RN) Then u satisfies

(p™'Vu, Vo)an = (F, Vp)gn  for any ¢ € Hy(RY),
IVull ey < € (1L, ey + lgllya-vraga—s) ) (2:2)
and also it follows from [u] = 0 and [go] = ¢ that
[l =g (23)
Let (n,u) € Wom VIRV 1) x H2(RY)N. Choose in (2.2) and (2.3)

f=p~'Div(uD(u)), g=en-[uD(wey]+ ([p]y. + o),
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where p, p are defined as (1.2). Then the mapping
. 731 N-1 2(MN\N 7l N RN
K:WEYIRNY x H2(RY)N 3 (n,u) = K(n,u) € H(RY) + H)(RY)
can be defined in the following manner:

{(pr/C(m u), Vo) = (p7! Div(uD(w)), V)gn  for any o € HY(RY),
[K(n,w)] = en - [pD(w)en] + ([lya + 0A)n on R¥ L

Define the space of solenoidal vector fields by

J,(RY) = {f € L, RN : (£, Vi) = 0 for any ¢ € HL(RY)},

where ¢ € (1,00) and ¢’ = ¢/(qg — 1). We set
Xo =W VIRNY) x Jy(RY),
102 W)lLx, =l gz + 1l vy
and we introduce the Stokes operator A, as follows:
Aq(n,w) = (unlzy=0, p~" Div(uD(u) — K(, u)I))
with the domain
D(Ay) = {(n,u) € Wy IRV x H; RM)) N X, -
[pD(u)en] — (en - [pD(u)ex])exy =0, [u] =0 on RV}

Then A, generates an analytic Cp-semigroup on X, see [5] for more details.

Proposition 2.2. Suppose that N > 2 and that py, p—, pi+, i—, Ya, and o are positive
constants. Let q € (1,00). Then the following assertions hold.

(1) A, is densely defined closed operator on X,.
(2) A, generates an analytic Cy-semigroup (S(t))i>0 on Xg.
Remark 2.3. (1) We call (S(t))i>0 the Stokes semigroup in this talk.

(2) Let (,1) = S(t) (o, wo) for (o, wo) € X, with g € (1,00). Then (n,u) is a unique
solution to (1.1) with (d,f, g,h) = (0,0,0,0).

3 Time decay estimates of the Stokes semigroup
Let P, and P, be the projections defined by
P X, — WEVIRNTY Py X, - Jy(RY),
where ¢ € (1,00). For the Stokes semigroup (S(t))i>0, we set
H(t) (o, wo) = PLS(t) (10, o), U(t)(no, wo) = P2S(E) (10, 1o)-
We now introduce time decay estimates for H(t)(no, ug) and U(t)(ny,ug). Let us

start with the case p_ > p,.
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Theorem 3.1 ([6]). Suppose that N > 2 and that v,, o, p+, p—, py, and p_ are
positive constants with p_ > p,. Let 1 <p <2 < g < oo and

(M0, 1g) € (LP(RN_l) X LP(RN)N) N Xq,

and let €1 be a constant satisfying

0 <& < min (1,2(N—1) (%—%))

Let j € Ng, o/ € NY ™' with |o/] < 2, and 3 € N} with || < 2. Then there exist
positive constants oy and C, independent of ny and vy, such that for any t > 1

Haga:(j’ H<t) (7707 110) HW;—I/‘I(RN—l)

_ANZD (1_1) 25 4y
§C<t 3 (; 31) 3751 |||(770;uo)||Lp(RN—1)pr(RN)N

N1 1) s Ly 3c
+ ¢ 2 (p q) I=3le’1=5 1”(”0?uO)”Lp(RN_l)XLp(RN)N

+ e (o, o), ).
187 05U (£) (m0, wo) || 1, vy

_AN-D 11y _4(1_1)_2, 1
§C<t = (i) (ag) -3 5‘,6|||(770?uO)HLp(RN*l)XLp(RN)N

ON(1_1)_ .1
+t 2(p q> J 2|B‘H(7707u0)||Lp(RN71)><LP(RN)N

+ e (o, o), ).

We next introduce decay properties in the case p_ = p,.

Theorem 3.2 ([6]). Suppose that N > 2 and that v,, o, p+, p—, py, and p_ are
positive constants with p_ = p,. Let 1 <p <2< g < oo and

(7707110) € (LP(RN_l) X LP(R’N)N) qua
and let €5 be a constant satisfying

0o o (L2N (11
E min _—, — - — = .
2 373 \p 2

Let j € Ng, o/ € NY ™' with |o/] < 1, and 3 € N} with || < 2. Then there exist
positive constants do and C, independent of ny and ug, such that for any t > 1

107025 H(0) (o 00 -+
S C(t_4(N771) (%_%)_%(%_%)_%J_% a/|||(fr]0, uO)HLp(RN71)><Lp(RN)N
N-1 ; n_1.
——(5—5)—%(5—%)—3—%\04 | ‘11 2”(7]0, uO)HLP(RN—l)XLp(RN)N

+ e (o, o), ).
0702U(t) (10, 00) | ., i)

_AN(1_1)_6,_3
SC(t 7 (p q) 7’ 7|ﬁ|”(770au0)|‘Lp(RN*1)><Lp(RN)N
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IN(1_1) .1
+ ¢ 2(1) q) J 2w|”<7]07uO)HLP(RN’l)XLP(RN)N

+ e (o, wo)llx, ).
where V' = (91, ...,0n_1)T.
4 ldea of the proof of main results

See [6] for the detailed proof of main results, Theorems 3.1 and 3.2. In what
follows, we introduce briefly the reason why the decay rate t~4(N=1/51/p=1/9) gppears
in Theorem 3.1 and the decay rate t~N-1/T1/p=1/9) appears in Theorem 3.2

The system (1.1) with (d,f,g,h) = (0,0,0,0) leads us to the following resolvent
problem independent of time ¢:

( A = Un|ey—0 =m0 on RV
Au— p ! Div(pD(u) — pI) = uy in R,
divu=0 in R, (4.1)

[(uD(u) — pDen] + ([p]va + oA )pey =0 on RV,
[ul]=0 on RN

Solution formulas of this resolvent problem are obtained in [8] via the partial Fourier
transform with respect to 2’ = (xl, ce ,xN_l) and its inverse transform. We focus on
the boundary symbol, called also the Lopatinskii determinant, appearing in the solution
formulas in what follows.

Let us define, for & = (&,...,&v-1) € RV and A € C\ (—o0, —2|¢'|*] with
zo = min(py/py, p/p-),

A=|¢), Bi:,/fb—ﬂﬂmz, Dy = piBy + psA,
+

where one has chosen a branch cut along the negative real axis and a branch of the
square root so that Ry/z > 0 for z € C\ (—o00,0]. In [8], the boundary symbol of (4.1)
is calculated as follows:

L(A, ) = AF(A,X) + A(=[plva + 0A*) (D4 + D_),
where
F(AN) = —(py — p-)* A% + [(Buy — p)py By + (3 — py )u-B_]A®
+ [y By + p-B-)* + pyp(By + B-)*]A
+ (4 By + p-B)(py BE + p-B2).
The following lemma then holds.

Lemma 4.1. Suppose that N > 2 and that ~,, o, py, p—, ps, and j_ are positive
constants. Let & € RN and X\ € C\ (—o0, —20|¢'|?]. Define

_ _[[p]]’)/a i g
o =—, OQyg=—""—,
p+ +p- p+ + p-
and 1AD. D
La(\) =N+ = A oA+ ap A,

(s + p)(Ds + D-)
Then L(A,N) = (py + p_)(Dy + D_)La(N).
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Remark 4.2. We observe that oy is negative when py > p_ and oy is positive when
p— > py. In addition, oy =0 when p_ = p,.

Concerning zeros of L£4(\), we have the following lemma.

Lemma 4.3. Suppose that N > 2 and that ~,, o, p+, p—, iy, and p_ are positive
constants. Then there exists a positive constant Ay € (0,1) such that the following
assertions hold for any A = |¢'| € (0, Ap).

(1) Suppose py > p—. Then L4(\) has a simple zero A, with R\, > 0 and

A = |oq|2AY2 4 o(AY?) as A — 04,
(2) Suppose p— > py and set

o 1/4 when p_ > py, ay  when p_ > p,,
—_= o =
3/4 when p_ = p,,

ag  when p_ = py.
Then LA(\) has two simple zeros Ay with RAL < 0 and

Ai = +ia/2 A% — V2a1B(1 £ 1) AFO + 0(ATO)  as A — 0+,
where i = \/—1 and B is a positive constant given by

5 NN
(py + ) (/Priy +/p—1im)

Suppose p_ > py and define
C:I: — j:ial/2A2® . \/5051/46(1 + Z’)A1+97

which yields
Ar = (e +0(AT®) as A — 0+,

Let 2’ - & = E;V:_ll x;&; and

¢l —ix’-¢’ ! / —1 / / 1 ia’-¢’ / /
)= [T FPON) = ey [ ) e

In the proof of Theorems 3.1 and 3.2, we treat the following type of operators to obtain
time decay estimates:

Te(t)f = F = F€))(') for t > 0.
These operators cause the decay rates mentioned above. More precisely, we have

Proposition 4.4. Suppose that N > 2 and that ~,, o, p+, p—, jt+, and p_ are positive
constants with p_ > p,. Let 1 <p <2 < q < o0o. Then there exists a positive constant
C such that for any f € L,(RN™') and for any ¢t > 0

N

_N-—1(1_1
1T () Il vy < C# 150 Ga) || £]] L, vy,
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Remark 4.5. Since 1/(1 4+ ©) = 4/5 when p_ > py and 1/(1 + ©) = 4/7 when
p— = ps, we see from Proposition 4.4 that

t
HTZ‘:(Z‘:)fHLq(RN_l) S CHfHLp(RN_l) X 4N-1)(1 1
= Ge) when p_ = py.

when p_ > p4,

In the remaining part, we prove Proposition 4.4. To this end, we introduce
Lemma 4.6. Let § > 0 and v > 0. Then the following assertions hold.
(1) Let 1 <r <s<oo. Then for anyt >0 and p € L, (RN71)

1Fe e BN vy < 7 (3)

’SOHLT(RNA),
where C' is a positive constant independent of t and .

(2) Let 1 <r <2. Then for anyt >0 and ¢ € L, (RN™1)

1_1

v 110 ~ _N—11_ 1
le= " Bl ymn-1y < Ot 78 [g)  rav-y,

where C' is a positive constant independent of t and .

Proof. (1) See e.g. [2, Lemma 3.1], [9, Lemma 2.5].
(2) It holds by Parseval’s theorem that

—_utlg'f ~ _ _ —ut|gf ~
e T Bl amv-—y = @m) V2N F e T B gy,

which, combined with (1) for s = 2, furnishes the desired estimate. This completes the
proof of Lemma 4.6. O

Let us continue the proof of Proposition 4.4. We write Ty () f as
To(t)f = _7:571[6(3?&/4# e (RC/2)t et 6(%41/4)tf(€/)](x/)'
By Lemma 4.6 (1) with (r,s) = (2,q), § = 1 + 0, and v = V2a/*3/4
N—l(

T (8) f ||, mr—y < Ct~ 170 %_%)|’fg1[6*(%Ci/2)t6Cit e F (N,

which, combined with Parseval’s theorem, furnishes that

It now holds that
‘6—(%Ci/2)teﬁit‘ - ’e(éRC:t/Q)t‘ <1 foranyt >0,

and thus o ~
T (8) fll gy rov—ry < Ot GoD)|jeos/ | gy,

Combining this with Lemma 4.6 (2) for r = p, § = 1 + 0, and v = v/2a'/*3/4 shows
T () f ]2, mny < Ot 550 (573) =T G2) | )], v

which yields the desired inequality of Proposition 4.4. This completes the proof of
Proposition 4.4.
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Boundary Conditions for Cylindrical Traveling
Waves of Reaction-Diffusion Equations

Chih-Chiang Huang *
August 17, 2023

Abstract

In the talk, I would like to study the boundary effect of the Dirichlet or
Neumann condition for traveling waves of reaction-diffusion equations in a
cylinder. At the beginning, I will introduce some different properties for these
two conditions in a bounded domain, such as symmetry and stability. Next,
I would like construct traveling waves by a variational approach. In addition,
as the diffusion of cross section for the Dirichlet problem approaches to zero,
the traveling wave will be close to a planar wave in some sense. Based on a
variational method, we discuss such a phenomenon and some related results.

1 Introduction

In this talk, I study the so-called the FitzHugh-Nagumo system(FHNS) in a cylinder
Q. Suppose (z,y) € Q := R' x w and w is a bounded C** domain in R".

U = dyUyy + daAyu + f(u) — v,
TV = dgUsy + dsAyv +u — Y0,
ou  Ov
ulan = vlan or v o )
where 7, dy, da, ds, ds,y > 0, f(u) = u(l —u)(u—f), 0 < B < 3 and v is the outer
unit normal of 2.
In particular, as v = oo, the system will be reduced as a scalar equation, so-called
Nagumo’s equation (NE):

U = iUy, + daAyu + f(u),

0
u|aQ:Oor—u:0.

ov
*Department  of Mathematics, National =~ Chung  Cheng  University, Taiwan
(cchuang@ccu.edu.tw).
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2 Steady States of (NE) on Bounded Domains

Now, we study some properties of steady states for (NE) on a bounded domain.

2.1 Symmetry
In 1979, B. Gidas, W.-M. Ni, and L. Nirenberg [3] proved the following theorem.

THEOREM 2.1. Suppose f is locally Lipschitz continuous and u > 0 solves

doAyu+ f(u) =0 in Bgr(0),
u =0 on 0Bg(0).

Then u must be radially symmetric, i.e., u(y) = u(|ly|) =: u(r), and w'(r) < 0 for
all0 <r < R.

Remark. There exists a non-symmetric solution for Neumann problems. For

example: dou(y) + u(l —u)(u—1/2) =0, v'(£1) =0 and dy < 1.

2.2 Stability
In 1978, Casten and Holland [2] proved the following result.

THEOREM 2.2. Ifw is a convex domain and v is a stable solution for

doAyu~+ f(u) =0 in w, (2.1)
ou
5 0 on Ow, (2.2)

then uw must be a constant.

Remark 1. There exists a stable nonconstant steady state for (2.1)-(2.2) in a
dumbbell-shaped domain.
Remark 2. There exists a stable steady state for Dirichlet Problems in a convex
domain. For example: dou” + u(1 — u)(u — ) = 0,u(+1) =0 and dy < 1.

2.3 Concentration and Boundary Layer

In general, the Dirichlet condition and Neumann condition are independent of the
study on PDE. However, in view of calculus of variation, we can construct a con-
nection of those two boundary conditions in some sense. Consider

doAyu+ f(u) =0 in w, (2.3)
ov
@—Oorv—Oonaw, (2.4)
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associated with the functional

E[u]:/w(%|vyu|2+F(u)> dy.

Here F(u) = — fo s)ds. We know that the admissible class of E for Dirichlet’s
condltlon (DC) is Hl( ) and one for Nuemann’s condition (NC) is H'(w), respec-
tively. Since H}(w) is a subspace of H'(w), we can explain why solutions for (DC)
is better than ones for (NC), such as Theorem 2.1 and Theorem 2.2 . Another
viewpoint is concerned about the concentration for the minimizer of F. In fact, we
have the following properties.

THEOREM 2.3. Let ug, be the minimizer of E on Hi(w). If dy < 1, then
0 > Elug,] > mingi,) £ = |w|F(1). In addition, ug, — 1 locally in w as dy — 0
and minHé(w) E— minHl(W) E as dy — 0.

This theorem gives a connection between (DC) and (NC) on a bounded domain.

Our main purpose of this talk is to generalize this property to traveling waves of
(NE) and (FHNS).

3 Boundary Conditions for Cylindrical Traveling
Waves of (NE)

Consider
U = Uy, + daAyu + f(u), (3.1)
ou
=0or — = 0. 3.2
ulpq = 0 or 5 (3.2)

3.1 Construction of Traveling Waves

Based on the develop of construction for traveling waves in [4] and [5]. Letting the
moving coordinate of traveling wave be £ = ¢(z —dyct), we have that the wave profile
w(&,y) = u(z,y,t) satisfies

dy?(wee + we) + deAyw + f(w) = 0 in Q, (3.3)
w:()org—zjzoonaﬁ. (3.4)
Consider
— [7_efElw]dg
Ulw] = z (3.5)
o€ wédfdy

Let H{(e%, Q) be the weight Sobolev space with the weight €¢ in €. For Dirichlet’s
problem, we have the following result.
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THEOREM 3.1. If dy < d* for some small d* > 0, then there exists wy €
H}(e5,Q) and ¢o > 0 such that

o= sup W= Ulw. (3.6)
H}(e£,Q)

In addition, wq 1s a strictly decreasing.

3.2 Boundary Conditions for Traveling Waves

In the proof of [5], we know that if wy(§,y) satisfies sup (e ) ¥ = Wlwo], then wy
is independent of y, In other words, the traveling wave is just planar. Applying a

test function argument, we can prove the wave speed for (DC) converges to the wave
speed for (NC).

THEOREM 3.2. If (w,c) solves

dy P (wee + we) + deAyw + f(w) =0 in Q,
w(—00,y) = v*(y),w(co,y) =0 inw,
w=0 on 0.

Then ¢ — 6 as dy — 0, where (¢(£),0) solves

d16*(Pee + ¢¢) + f(¢) = 0,
¢(—00) = 1,¢(00) = 0.

4 Traveling Waves of (FHNS)

Consider
U = ditgy + daAyu + f(u) — v, (4.1)
TV = dgUsy + dsAyv +u — Y0,
uloa = | —OOra—u—%—O (4.3)
9 = Vloq = IR )
ds

Due to the limitation of our technique, we assume 7 = T Letting the moving
coordinate of traveling wave be £ = c(x — djct), we have that the wave profiles
satisty

di* (uge + ug) + deAyu + f(u) —v =0, (4.4)
d3c®(vee + ve) + dsAyv +u — v = 0. (4.5)

By scaling with respect to ¢, we may assume ds = 1. Observing that (4.5) is a
linear equation, we can formally solve v, expressed in term of u. Denote v by B.[u].
Consequently, system (4.4)-(4.5) is reduced to a single equation:

dyc?(uge + ug) + daAyu + f(u) — Beu] =0, (4.6)
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Moreover, (4.6) is the Euler-Lagrange equation of the nonlocal functional ®.[u],
defined by

1 1
O Ju| = 5/965((1102%26 + do| Vyul?) +/Qe£F(u) + §/QG£UBC[U]-

In 2016, C.-N. Chen, C.-C. Chen and C.C. Huang [1] study this problem with
dl = dg = d4 = 1, i.e.,

c*(uge +ug) + Ayu+ f(u) —v =0, (4.7)
¢ (vee +ve) + Ayv +u—yv =0 (4.8)

THEOREM 4.1. Suppose vy > m. Then

(a) If w contains a sufficiently large ball, then there exists a traveling wave solving
(4.7)-(4.8) with (DC).

(b) The traveling wave solving (4.7)-(4.8) with (NC) is just planar.

Following the proof of [1], we can consider any w and any v > 0 for (4.4)-(4.5)
with (NC) . For u € H := H'(e%,Q), set

2 0 -
B.Ju] := (—c (@ + 8_) — dyAy + 7) [u], (4.9)
D,[u] = / ¢ <d21 i+ %|Vyu|2 + F(u) + zuB [u]) d¢dy, (4.10)
Q
and
fic == inf P, (4.11)

where B := {3 [, e‘ui = 1}.
Based on the eigenfunction decomposition method, we can compare the value of
nonlocal term for (&, y)- and &- direction in the following lemma.

LEMMA 4.2. Assume that v > /%. Let ¢ > 0, D = —62(6—2 +

L =D Then

Q)lQ)

d,[u] > /w/ “6 + F(u) + %uﬁu) dédy (4.12)

and the equality holds if and only if u depends on & only.

Therefore, we can prove the main theorem.

THEOREM 4.3. Let~y > 1/2—‘2‘. Suppose u € B and ®.[u] = fi. = 0, then V,u = 0.
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D’ALEMBERT FORMULA APPROACH TO SEMI-LINEAR
SYSTEMS OF WAVE EQUATIONS WITH OR WITHOUT
THE NULL CONDITION

KUNIO HIDANO

ABSTRACT. It is well known that in finite time, singularity generally occurs in
solutions to the Cauchy problem for the scalar wave equation 92u — Au = (O;u)?
in n = 1,2,3 space dimensions no matter how small and smooth initial data is.
The first half of this talk is concerned with global existence of small solutions to
multiple-speed systems of wave equations with quadratic nonlinear terms in one
space dimension. Under a certain condition that creates nice cancellation, we
obtain global solutions for small data. Building upon the d’Alembert formula, our
proof employs a point-wise estimation approach. The weight functions of our sup
norms are dependent on the propagation speeds, and they are useful in observing
that gain of time decay occurs in the nonlinear interaction of two waves with
different propagation speeds. In our argument, gain of time decay is observed also
for the derivatives in the characteristic directions, and we can thereby allow for
“null-form” nonlinear interactions of waves with equal propagation speed. Before
the end of the first half of my talk, an unpublished result of Tartar is mentioned.

The second half of this talk is concerned with global existence of small solutions
to multiple-speed systems of nonlinear wave equations in three space dimensions.
We are interested in certain two-speed and three-component systems with qua-
dratic nonlinear terms that so far have fallen beyond the capability of existing
techniques. At the price of assuming radial symmetry, we resort to a point-wise
estimation approach. Then the standard energy estimate is no longer necessary,
and the proof of global existence is based on the iteration argument using only
weighted sup norms. Again, our weight functions depend on the propagation
speeds, and they are useful in observing that gain of time decay occurs in the
product of derivatives of two components with different propagation speeds. This
gain compensates for a small loss of decay of a certain component, and we can
carry out the iteration globally in time. Gain of time decay is observed also for “the
tangential derivatives”, and we thereby allow for some null forms in the nonlinear
terms.

1. 1-D SEMI-LINEAR SYSTEMS OF WAVE EQUATIONS

The first half of my talk is concerned with global existence of small solutions to
semi-linear systems of wave equations in one space dimension of the form

OPu; — 0%, = Z Z B (0au;)(0pwi), t>0, 2 €R, (1.1)

7, k=1 a, =0

This talk is based on a joint work with Kazuyoshi Yokoyama (Hokkaido University of Science).
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subject to the initial condition

where i = 1,2,...,m(€ N), ¢; > 0, and ng € R. Without loss of generality, we
assume ng = Bﬁfj‘ We know by the result of Masuda [20] that even for small and
smooth data, the scalar equation

Otu— Au= (Ou)?, t>0,z€R (1.3)
has solutions that become singular in finite time. Suppose that the coefficients ij‘g
satisfy the following: For ¢« = 1,2,...,m and for j, k with ¢; = ¢, we have
1
Y BYiX.Xz=0 forany X = (X, X;) € R? with X = 2X?, (1.4)
a, =0

which implies that the nonlinear terms of the system (1.1) have the form of sum of
constant-multiples of

(Ouuj)(Opur) with j, k satisfying c¢; # c, (1.5)
(Opuy) (Opur) — c5(0pu;)(Dpur) with j, k satisfying ¢; = (1.6)

or
(Ouj)(Opur) — (Opu;)(Opuy) with 7, k (j # k) satisfying ¢; = . (1.7)

Assuming (1.4), we aim at showing that the system (1.1) admits a global C?-solution
for small, smooth, and decaying (sufficiently fast as || — oco) data.

Our primary interest lies in the case where there exist some indices, say j and
k, such that ¢; # ¢ and we aim at showing that this difference together with the
condition (1.5) serves for suppressing the occurrence of singularity in small solutions

o (1.1). Also, we attempt to show that the quadratic terms with the special form
(1.6) or (1.7) play a similar role. Our main theorem reads as follows.

Theorem 1.1. Suppose (1.4). Let (f;,g;) € C*(R) x CY(R). Then, there exists a
constant €y > 0 such that if

> ( supta)* 1710+ supte) 1 (a)

z€R z€R

#sup(e) )] + supa)*ll (o) ) < e (15)
z€R z€R

for some k > 1, then the Cauchy problem (1.1)~(1.2) admits a C?*-solution defined

for all (t,z) € (0,00) x R. It satisfies

Ceg

Ou;(t, 1) < ———L

la| = 1,2, (1.9)
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CEQ

(0 + 0:)0%wi(t, )| < (Gl ) la| =0,1, (1.10)
Ce
|(at - Ciax)aaui(t7 I)| S ma |Oé| = 07 17 (111)

(1=1,2,...,m) for all (t,x) € (0,00) x R.

Here we have used the common notation (a) := v/1 +a? (a € R). By the assump-
tion (1.4), we mean to pose no restriction on the nonlinear interaction of two waves
with different speeds. See (1.5). Meanwhile, (1.4) enters the nonlinear interaction
of two waves with equal speed, or the nonlinear self-interaction of a single wave.
See (1.6)—(1.7). To illustrate the role that (1.5), (1.6), and (1.7) play in stopping
singularity from occurring in solutions in finite time, let us take two simple examples.

Example 1.2. Firstly, consider the 2-component system

8t2u1 — aiul = (&ul)(@tuQ), t>0,reR, (1 12)
8t2U2 — Cg@iUQ = (atul)(atw), t> O, r € R. '
Here ¢ > 0. For ¢y = 1, the pair (u,u) of a solution to the scalar equation

(1.3) is exactly a solution to the system (1.12) with the particular choice of data
u1(0, ) = u2(0,x), Oui(0,x) = Gyus(0, ). As mentioned above, singularity can oc-
cur in solutions to the equation (1.3) even for small and smooth data. This implies
that the system (1.12) with ¢o = 1 has solutions that become singular in finite time
even if they are initially small and smooth enough. On the other hand, if ¢ # 1,
then the system (1.12) falls within the scope of Theorem 1.1 (see (1.5)) and hence
we see that the difference of propagation speeds keeps singularity from occurring in
solutions with small and smooth data.

Example 1.3. Secondly, we consider the 3-component and 2-speed system

8fu1 82’&1 = (8tu1)(8tu2) ((9 Ul)(axUQ), t> O, T € R,
anQ 8 U — < atul 8 Ul) ) (8tuQ)(0tu3), t> O, x € R, (113)
8,52U3 82U3 = (&gu2)(8tu3) t> 0, r € R.

Here c¢3 > 0. If ¢c3 # 1, then it is obvious that this system falls inside the scope of
Theorem 1.1, and it admits global C%-solutions for small and smooth data.

Actually, in the L! setting, global existence result for (1.1) under the assumption
(1.4) follows from an unpublished result of Tartar [27] which the present author
learnt from Bianchini and Staffilani [3]. Indeed, by setting v; := (0; — ¢;0,)u; and
Ui = (Op + ¢;0z)u; (i = 1,2,...,m), we can transform the second-order system

-113-



(1.1) into the first-order system of the form

7

(at + 618 ’Ul Z Al ,jk Ui Vk,

Jjy k=1
((% + Cm Z Am , kU5 Uk,
X PR (1.14)
(O + Crny102) U1 = Z Apt1, jk0Vk,
j k=1

(at + 52m va - § A2m jkUjVk,

. 7, k=1

(t >0,z €R). Here, ¢ =¢; fori =1,2,...,m, & = —¢; for i = m+1,...,2m,
A, ix = A, rj, and under the conditions (1.6)—(1.7), we have

(1.15)

A@jk =0 for all 7 = 1,2,...72?71
if the indices j and k satisfy ¢; = ¢y.

Since the condition (1.8) implies f, g; € L*(R), we know by [3, Theorem 1] that if g
(see (1.8)) is small enough, then the Cauchy problem (1.14) with data v;(0) = g;—¢; f/
admits a global solution. The main purpose of this talk is therefore to give an
alternative approach to the proof of global existence result for the system (1.1).
When space dimensions n > 2 and the nonlinear term depends only on the first or
the second derivatives of unknown functions, the proof of global existence of small
solutions to wave equations usually relies upon the time decay estimates and the
energy estimate. See, e.g., [12], [13], and [24]. In one space dimension, we can
no longer expect uniform or LP-type (2 < p < o0) decay of solutions, and hence
the standard technique seems useless. We like to show that such point-wise decay
properties as (1.9), (1.10), and (1.11), which are obtainable via the d’Alembert for-
mula, work well in the global (in space and time) iteration argument using weighted
sup (in space and time) norms, under the assumption (1.4). This approach can
actually handle not only the sum of constant-multiples of the terms displayed in
(1.5), (1.6), or (1.7), but also that of the g(u,du)-multiples of them, if in addi-

tion we assume ||f;||p~ < oo (i = 1,2,...,m) and gy is small enough. Here, by
q(u, 0u) = q(ur, - .., U, Oy, - . .y Opliyy, Oz, - . ., Oplly, ), We mean any polynomial of
(1 oy Ty Tt 1y« - > Toms Tomat, - - - Tam).  Also, our weighted sup norm method

can give an alternative proof of the global existence result for the system (1.1) with
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c1 = ¢y = -+ = ¢, that Luli, Yang, and Yu obtained by using a new energy-type
weighted estimate [19]. Besides, we like to note that our approach is applicable to
studying global existence of small, radially symmetric solutions to 3-d, multiple-
speed systems of wave equations violating the standard null condition, as explained
below.

2. 3-D SEMI-LINEAR SYSTEMS OF WAVE EQUATIONS

The second half of my talk is concerned with global existence of small solutions
to the multiple-speed system of nonlinear wave equations in three space dimensions

of the form
O uy — Auy = (atul)(atu2)a t>0,reR’

(9t2u2 AUQ ( 8tu1 |VU1|2> + (&;ul)(@tug), t> 0, T € R3, (21)
Otus — c3Aug = (Opuy) (Opus), t>0,zcR

subject to the initial condition
u;(0) = fi, Owi(0)=g;,  i=1,2,3. (2.2)

Here, ¢c3 > 0, c3 # 1. Throughout my talk, the initial data are assumed to be
sufficiently smooth and decay sufficiently fast as |z| — oo. We will later discuss
two-speed and three-component systems with wider class of nonlinear terms (see
(3.1)-(3.3) below), but the most part of my talk will focus on several exam-
ples of simplified systems with fairly specified nonlinear terms, just for
exposition.

To explain our motivation for studying (2.1), we go over previous related results
concerning the Cauchy problem for the system

O*u; — 2 Au; = Fy(Ouy, . .., 0upy), t>0, z€R? (2.3)

(1=1,2,...,m, m € N) with small data. Here, we mean du; = (9yu;, O1u;, Oati;, 3;),
Oy = 0/0t, 0; = 0/0x; (j = 1,2,3), and F; stands for a quadratic nonlinear term of
the form

F;(0uy,...,0uy) = Z Z Bwk (Oauj)(Opuy), (2.4)
a, B=0 j, k=1
where ng € R, Bzg . ng It is well known by the results due to John [9] and

Sideris [25] for the scalar equation of the form d2u—Au = (dyu)? or P2u—Au = |Vul?,
that nonexistence of global solutions generally occurs even when initial data are
small enough. (Actually, the purpose of Masuda [20] was to extend the 3-d result
of John to n(< 3)-d one. See (1.3) above.) It can also occurs for some systems of
equal propagation speeds, such as 0?u; — Auy = (Qyuz)?, 0?us — Aus = |Vuy |2, See
Rammaha [23] and Deng [4].
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gg (see

(2.4)) leading to global solutions with small data. They are formulated separately

On the other hand, we know some sufficient conditions on the coefficients B

for the three different cases:

(i) ¢1 = cg = - -+ = ¢, (all the speeds are the same),
(ii) m > 2 and ¢; # ¢; if i # j (all the speeds are different from each other),
(iii) m > 3 and there exist non-empty, mutually disjoint subsets Iy, I, ..., I,
with [ <m, of {1,2,...,m} such that {1,2,.... m} =LULU---UI,
¢; = ¢; if 1, j € I, for some p,

¢; # ¢ ifi € I,, j € I, for some p, ¢ with p # ¢ (some of the speeds are repeated).

Our main concern is global existence of small solutions to (2.1)-(2.2) with ¢3 # 1,
and hence it is closely related to seeking for a new sufficient condition under which
the Cauchy problem for (2.3) admits global solutions for small data when some of
the speeds are repeated as in (iii). The main interest of this talk therefore
lies in the case (iii), but for the sake of convenience, we start with reviewing the
sufficient condition in the case of (i) where all the speeds are the same. Let us
assume c¢; = ¢g = --+ = ¢, = 1 without loss of generality. It is well known that
Klainerman’s null condition

3
Y BX.Xs=0 forany X = (X, X1, X5, X3) € R* with
a, f=0
X2 =X+ X7+ X2 and for every 1,5,k =1,2,...,m

(2.5)

is sufficient for the Cauchy problem (2.3) with small data to admit global solutions
[14]. This condition is equivalent to the following: the nonlinear term has the form
of sum of constant-multiples of

(Oru;)(Opur) — (Vug) - (Vug) (2.6)

or
(Oauj)(0pug) — (Opu;)(Oaur) with j # k and a # 5. (2.7)
(We note that (2.6) and (2.7) are regarded as counterparts of (1.6) and (1.7) with

cj = ¢, = 1, respectively).

Remark 2.1. To relax the null condition of Klainerman (2.5) and widen a class of
quadratic nonlinear terms is related to the study of global existence of small solutions
under the weak null condition that Lindblad and Rodnianski introduced in [17]. See
(1], [11], [5], [6], [8], [21] for the study in this direction concerning systems with
quadratic nonlinear terms depending on products of the first derivatives.
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When all the speeds are distinct from each other as in (ii), it is Kovalyov [15]
that first obtained a sufficient condition for the Cauchy problem for (2.3) to admit
global, small solutions. The condition that Kovalyov assumed reads as

B =0foranyi, j=1,2,....,mand any a, 8=0,1,2,3, (2.8)

ijj
which means that the nonlinear interaction of the form (0,u;)(0su;) is entirely
prohibited (the “null-form” (dyu;)* — ¢5|Vu;|? is hence prohibited), but that of the
form

(Oati;)(Ogur) (5 7# k) (2.9)
is permitted. (Note that, in the case (ii), j # k <= ¢; # c¢x.) We note that
(2.9) is regarded as a counterpart of (1.5). The condition (2.8) was later relaxed
by Yokoyama [28]. It follows from [28, Theorem 1.1] that global existence of small
solutions holds under the assumption: For every ¢ = 1,2,...,m, we have

3
Y B X.X5=0 for any X = (Xo, X1, X, X3) € R* with
a, =0
X¢ = (X7 + X5+ X3).

(2.10)

Example 2.2. Since the Yokoyama condition enters only the coefficients B2 we

know by [28, Theorem 1.1] that surprisingly enough, the Cauchy problem for
8t2u1 — Au1 = (8tu2)2, t > O, T € Rg, (2 11)
Otuy — c3Auy = (Oyuy)?, t>0, 2 € R '
(co > 0) admits global solutions for small, smooth data, provided ¢ # 1. The
existence of global, small solutions to (2.11) with ¢y # 1 forms a sharp contrast
to the results for the 1-d system discussed in Section 1. See (1.5), which entirely
prohibits nonlinear terms of the form (J,u;)(0suy) with ¢; = ¢y.

As for (iii) that most concerns us in this talk, it follows from Lindblad, Nakamura,
and Sogge [16, Theorem 1.1] that global existence of small solutions to (2.3) holds
under the condition: For every i, j, and & with ¢; = ¢; = ¢;, we have

3
Y BYX.Xs=0 forany X = (X, X, X5, X3) € R* with
a, =0
X3 =cG(X{+ X5+ X3).

(2.12)

(We note that Sideris and Tu also obtained a similar sufficient condition, when sys-
tems are quasilinear. See Remark following [26, Theorem 3.1].) Since the Lindblad-
Nakamura-Sogge condition enters the coefficients ng
that ¢; = ¢; = ¢y, it is regarded as a natural extension of the Yokoyama condition.

only with ¢, 7, and k such
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Example 2.3. The result of Lindblad, Nakamura, and Sogge [16] can be applied to
the two-speed and three component system:

O*up — Auy = ((?tul)(atug) (Vuy) - (Vug), t>0, xR
8fu2 AUQ ( atul V’LL1| ) (atu2)(8tu3), t > 0, T € R3, (213)
(9t2u3 AU3 = (atUQ)(atU;),) t > O, x € RS

(c3 > 0, c3 # 1), which is a 3-d analog of (1.13) and can be regarded as a “mixture”
of

{8t2u1 — Auy = (1) (Oyus) — (V) - (Vug), >0, z € R, (214
Oy — Auy = (Opuy)? — |Vug|?, t>0 1R’ '
and
{a§u2 — Auy = (Opuz)(Bpus), ¢ >0,z € R, 2.15)
Ofus — c3Aug = (Opup) (Opusz), t >0, v € R, '

By the result due to Klainerman (see the case (i) above), we easily see that the
Cauchy problem for (2.14) admits global solutions for small, smooth data. Also,
we know by the result of Kovalyov (see the case (ii) above) that small and smooth
data yield global solutions to (2.15). As one may expect, the “mixed” system (2.13),
which is one of the typical examples satisfying the Lindblad-Nakamura-Sogge con-
dition, admits global solutions for small, smooth data.

As remarked above (see Remark 2.1), a lot of authors have shown interest in
relaxing the null condition of Klainerman (2.5), and one of the simplest examples
that fail to satisfy the null condition but still admit global solutions for small, smooth
data is the system

OFuy — Auy = (Opuy) (Opuy), t>0, xR,

Ofuy — Auy = (Opuy)? — |Vuy]?, t>0, 2 € R
Actually, this is one of the typical examples satisfying the weak null condition of
Lindblad and Rodnianski [17]. At first sight one may think that the “null-from”
(Oyuq)? — [Vuy |? yields more time decay thanks to nice cancellation and hence there
exists no hurdle to handling this nonlinear term and closing estimates globally in
time. As a matter of fact, because of the “ill” behavior of Juy, the earlier ideas in

(2.16)

[14], [26] are no longer useful in handling this null form and a new idea based on
a certain weighted estimate (see, e.g., [2, Chapter 9], [18, p.52]) plays an essential
role in obtaining global solutions to (2.16). See, e.g., [5]. Then, it is natural to ask
whether or not the system

ﬁful — Auy = (&;ul)(atuQ), t>0, xR,
8752162 — AUQ ( 8tu1 |VU |2) + (8tu2)(6tu3), t> 0, T e R3, (217)
Ouz — c3Auz = (Opuy)(Oyus), t>0, xR
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(cs # 1), which is a “mixture” of (2.15) and (2.16), admits global solutions for
small, smooth data. Obviously, the system (2.17) falls outside the scope of Lindblad,
Nakamura, and Sogge [16]. In the direction toward finding a new condition different
from Lindblad, Nakamura, and Sogge’s, there exist two previous results, due to
Pusateri and Shatah [22], Hidano, Yokoyama, and Zha [7]. We know by [22] that
the Cauchy problem for the system

Ofur — Auy = (Byug)® + (9yuq) (dyus)?, t>0,zeR’
Ofus — Aug = ((Oyu2)® — |Vual?) + (Opu2)(dpus), t >0, z € R?, (2.18)
Ofus — c3Aug = (Opus) (Opus) + (Opuy) (Opuz)?, t>0,2€R

(cs # 1) admits global solutions for small data, with the first component having a
weaker decay ||Ouy(t)|| poersy = O(t7'1) (e > 0 is sufficiently small) as ¢ — oco. In
[7], the class of the nonlinear terms was extended, with du; (which has a weaker
decay) partially permitted to enter into the quadratic part of the nonlinear terms.
It follows from [7, Theorem 1.1] that the system (2.17) admits global solutions for
small, smooth data.

As the assumptions (1.10) and (1.11) in [7] tell, however, no product of the first
derivatives of u; and us of the form (J,u1)(dsus) (o, 5 = 0,1,2,3) was permitted
to appear in the quadratic part of the nonlinear terms of the second or the third
equation of (2.17). In other words, the problem has been left open whether or not
such a system as (2.1) with ¢3 # 1 having an ill-behaving quadratic term (9;uy)(9rus)
in the second or the third equation admits global solutions for small data. Though
one may expect to benefit from the difference of the propagation speeds, this problem
does not seem amenable to the space-time resonance method in [22] or the energy
method involving a collection of generalized derivatives in [7]. This is the motivation
for pursuing the problem of global existence of small solutions to (2.1).

The difficulty to get global solutions to (2.1) stems from the presence of the first
derivatives of the ill-behaving component u; in the quadratic part of the nonlinear
terms of the second or the third equation in the form of (Jyu1)(Qius). One may
expect that some gain of time decay occurs for the term (Jyuq)(0pus) owing to the
difference of the propagation speeds and such gain is sure to compensate for a weaker
decay of Ou;. As for the system (2.1), however, to utilize such a helpful property
for the purpose of closing the estimates seems beyond the current technology. In
this talk, at the cost of limiting radially symmetric equations and data (and thus
radially symmetric solutions), we invoke the weighted L> approach that Sideris [25]
introduced to get global radially symmetric solutions to the scalar equation

Otu — Au = |Oul’ + |[Vul’, t>0, 7€ R’ (2.19)
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under the sharp condition p > 2. Sideris actually did more: He employed the weight
function of the form (1 + |t — |z||)?~! in the definition of the norm of space of
functions and investigated global behavior of radial solutions. Our approach in this
talk is very much inspired by [25], and we employ speed-dependent weight functions,
such as (1 + |csgt — |z||), in the definition of the norms of space of functions where
we carry out the iteration argument. Such weight functions are useful in observing
that gain of time decay occurs in the term (0;uq)(0us3). This gain compensates for
a small loss of decay of du; and we can close the estimates globally in time. In
our argument, with the help of John-type weighted estimates for inhomogeneous
equations, we succeed in observing that gain of time decay occurs also for “the
tangential derivatives”. We thereby allow for some null forms in the nonlinear terms
and handle systems whose nonlinear terms are more general than those of (2.1).

3. GLOBAL EXISTENCE OF RADIALLY SYMMETRIC SOLUTIONS

This section is devoted to the problem of global existence of small solutions to the
3-component and 2-speed system (2.3) with m = 3, ¢; = ¢ # c3. In what follows,
we set ¢; = co = 1 without loss of generality. Aiming at getting radially symmetric
solutions for radially symmetric data, we make some assumptions on the nonlinear
terms and the initial data.

e [',(Ou) is a sum of constant-multiples of (Gu;)? — |Vuy|?,

(Oru;)(Opuj), (Vu,) - (Vuy),where 1 <i < j <3, (4,5) # (1,1) (3.1)
e [,(0u) is a sum of constant-multiples of (Qu;)? — |[Vuy|?,

(Our)(Buz) — (Vun) - (Vug), (Buz)® — [Vuol?, (9pui) (Druy),
(Vi) - (Vuy), where 1 < < 5 <3, (i,5) # (1,1),(1,2),(2,2),  (3.2)
e [5(0u) is a sum of constant-multiples of (Qu;)? — |[Vuy|?,

(Our)(Byuz) — (Vun) - (Vu), (Bruz)® — 3| Vug |, (9pu;) (Dpu;),

(V) - (Vug),where 1 < i < j <3, (4,7) # (1,1),(1,2),(3,3). (3.3)

For the initial data f; and g;, we suppose that they are radially symmetric and
hence written as

@i(r) = fi(x) and ¥;(r) = g;(x). (3.4)

We suppose that the functions ; and v; are actually defined for all » € R, satisfying
wi(—r) = @i(r), i(=r) =i(r) forr >0, (3.5)

©i € C'(R), ¢; € C(R), r¢; € C*(R), r¢p; € CH(R). (3.6)
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Moreover, we suppose that there exists a constant £ > 1 such that

Alpi, ¥) = 1(r)"@ill oo + 1) il oe + (1) abil| o
+ 1(r) @i e + (1) redfll e < oo. (3.7)

We consider the system of the integral equations

v (t,r) :v-(o) (t T)

r4c;(t—7)
dT/ Fi(Ow(T, A),00(T,A\))dA, t >0, re R (3.8)

ci(t—T)
(1 =1,2,3), where 0,v := (0yv1, Oyva, Opv3), Opv := (0,v1, Opvg, 0,03),
(((r+ cit)i(r + cit) + (r — cit)i(r — ¢;t)
rc 2r
o) =0 v 1 [ han - e R\ {0}, (3.9)

QT r—c;t
Lpi(t) + (L) + (L), r=0.

(Taking L’Hopital’s rule into account, we have set v O(t,0)
above, we mean ¢; = 1 for i = 1,2. Here, owing to (3.1), (3.2), and (3.3) we know
)* =

2= (0n)?,
(Ov;)(Orv;), (0rv;)(0pvj), where 1 < i <3 <3, (i,7) # (1,1) (3.10)
e where Fy(0v,0,v) is a sum of constant-multiples of (9;v;)? — (9,v1)?,
(01)(Opv2) — (Brv1)(Dra), (Dpv2)® — (Dra)?, (Brvi) (Dpvy), (Brvi) (Dpv;),
where 1 < i < j <3, (i,§) # (1, 1), (1,2), (2,2), (3.11)
e where F3(0v,0,v) is a sum of constant-multiples of (9;v;)? — (9,v1)?,
(0v1)(Dpv2) — (Brv1)(Drva), (Dpvs)® — c3(Drv3)?, (Dpvs) (Drv;), (Orvi) (D),
where 1 < i < j <3, (i,§) # (1,1), (1,2), (3,3). (3.12)

as above.) As mentioned

e (0, 0,v) is a sum of constant-multiples of (Jyv;

To solve (3.8) by iteration, we set the space of functions
2= {(wr, wa, w3) rwi(t, —r) = wi(t, ),
w;(t,r) € C1([0,00) x R), rw;(t,r) € C*([0,00) x R),

(w1, wa, ws) |5 ==Y~ Ny(w;) < oo} (3.13)

i=1
where, for ¢ = 1,2, 3, we have set for scalar functions x(¢, z)
1

Ni(x) =Y sup  ®(t,7)[0%x(t, )+ sup  (E+ [ () |x(t, )]
=0 (t,r)€[0,00) xR (t,r)€]0,00) xR
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+ Y sup Wi (t,7)[(0 £ 0,)0%(rx(t, 7)), (3.14)

|Oé|:0 (t,T)E[O,oo)XR

where, 6 > 0 is small enough, and we mean ¢; = ¢y = 1 as before. Besides, we have
set

Oy(t,r) = (t—[r[)()°, Dot r) = (t—|rl), @s(t,r) = (est — |r]),
Uy o (t,r)=(t+£ r><t>_5, Uy (t,r)=(txr), Wsi(t,r)= (cst£r).

Theorem 3.1. Suppose ¢; = co = 1 and c3 # 1. There exist constants £g > 0
and C > 0 such that if A(p1,¥1) + Ap2,¥2) + Alps, 13) < g, then the system
of the integral equations (3.8) admits a unique solutions (vi,ve,v3) € X wverifying
| (v1, v, v3)||2 < Ceyp.
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1. Introduction

In 1976, Brascamp—Lieb [2] proved that the heat flow preserves log-concavity. To
be precise, for the solution e!*&"¢ to

0 , .
(P) Frike Au in  (0,00) x R",
u(0,-) =¢ in R"

where ¢ is a bounded nonnegative function ¢ on R”, log e!®#" ¢ is concave in R™ for
any t > 0 if log ¢ is concave in R".

The proof relies on the fact that the function z — log K(t,z,y) is concave in
x € R” for fixed t > 0 and y € R", where K : (0,00) x R” x R” — R stands for the
heat kernel on R", that is,

2
n x —
K(t,z,y) := (4mt)” 2 exp <—| 4ty| > :
This result means that when we draw the graph of a nonnegative function on R"
with logarithmic scale for the value, the concavity of the graph of an initial datum
is preserved by the heat flow. Then the following question naturally arises:

Question.

Are there any scales of a graph where the concavity of an initial datum is preserved
by the heat flow?

We have the following negative answer.

Answer.

If we discuss all bounded nonnegative functions on R™ as initial data for problem (P),
the logarithmic scale is the only scale where the concavity of an initial datum is
preserved by the heat flow.

To state the answer precisely, we introduce the notion of F-concavity in Section 2.
In Section 3, we revisit the answer.

The talk and this abstract are based on joint work with Kazuhiro Ishige (The University
of Tokyo) and Paolo Salani (Universita di Firenze).
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2. F-concavity

Recall that a function f on R is said concave in R™ if

J(U = o + pay) = (1 = p) f(xo) + puf (1)
for zp,x; € R™ and p € (0,1). The aim of this section is to generalize the notion of
concavity. Throughout this note, we adhere to the following natural convention:
— 00 + (—00) = —o0, c+ (—o00) = —o0, 00 — (—00) = o0,
p (—o0) = —o0, — 00 < —o0, oo < oo,

and so on for ¢ € R and p € (0,1). We shall always use € to denote a convex
domain of R".

Definition 2.1. Let a € (0, 00].
e Set
Ao([0,a)) :={f: Q=R | f(Q) C[0,a)}.
e A function F : [0,a) — [—00,00) is said admissible on [0,a) if F is strictly
increasing on [0,a), F € C((0,a)) and F(0) = —oco. We denote by F~! the
inverse function of F': [0,a) — F([0,a)).

e Let F' be an admissible function on [0,a). Given f € Aq([0,a)), we say that
f is F-concave in € if

U= pyo + ) = P71 = w)F (F(20) + pf ( (1) )

for zg,z1 € Q and p € (0,1). We denote by Cq[F] the set of F-concave
functions in €.

e Let F and G be admissible on [0, ar) and [0, ag) with ar, ag € [a, 00|, respec-
tively. We say that F'-concavity is weaker than G-concavity in Aq([0,a)) (or
equivalently, G'-concavity is stronger than F-concavity in Aq([0,a))) if

We also say that F'-concavity is strictly weaker than G-concavity in Aq([0,a))
(or equivalently, G-concavity is strictly stronger than F-concavity in Aq([0,a)))
if

CalG] N Aa([0,a)) S CalFT].

The condition F'(0) = —oo is appropriate to make Cgn[F| nontrivial. Indeed, for
a function F': [0,a) — [—00,00), the set

{f € Ag~([0,a)) | F o f is concave in R™}

includes other than constant functions if and only if F'(0) = —oo (see [5, Theo-
rem 3.1]).
For the hierarchy among F'-concavities, the following criterion is known.

Proposition 2.2 ([7, Lemma 2.4]). Let a € (0,00]. Let F' and G be admissible
on [0,ar) and [0, aq) with ap, ag € [a, 0], respectively. Then F-concavity is weaker
than G-concavity in Aq([0,a)) if and only if F o G™' is concave in G((0,a)).
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This ensures that the hierarchy among F-concavities depends on intervals [0, a)
but not on convex domains ).

Let us give three examples of F-concavity.

Ezample 2.3 (Power concavity). For o« € R, define an admissible function ®,
on [0,00) by

1
r —(r*—=1) ifa#0,
O, (r) ::/ s lds = CY( ) 7
1

logr if a =0,

for r € (0,00) and ®,(0) := —oco. We usually refer to ®,-concavity as a-concavity.
In particular, O-concavity is referred as to log-concavity.

Due to Jensen’s inequality, a-concavity enjoys the monotonicity property with
respect to a € R:

e For a, 8 € R, a-concavity is strictly weaker than S-concavity in Agq([0,00)) if
and only if a < f3.

By the monotonicity property, a-concavity can be extended in a natural way to the
case of « = +oo as follows: a nonnegative function f on 2 is said —oo-concave
(resp. co-concave) in € if

S((1 = p)zo + pa1) = min {f(2o), f(21)}
(resp. F((1 = p)xo + pwr) > max { f(xo), f(371>})

for zg,x1 € Q and p € (0,1). We use power concavity as a generic term for a-
concavity with o € [—o0, 00].
The second example is a sort of hybrid between log-concavity and power concavity.

Ezample 2.4 (Power log-concavity). For a € R, define an admissible function L,
on [0,1) by

—é {(=logr)* =1} if a#0,

—log(—log ) if a =0,

Lo(r) := —=P4(—logr) =

for r € (0,00) and L,(0) := —oo. We refer to L,-concavity as a-log-concavity and,
generically, as power log-concavity. Notice that Li(r) = ®o(r) + 1 for r € [0,1) and

Ca[L1] = Cq[®Po] N Aq([0,1)),

i.e. 1-log-concavity coincides with log-concavity in Aq([0,1)).
The monotonicity property of power log-concavity follows from that of power-
concavity:

e For o, 5 € R, §-log-concavity is strictly weaker than a-log-concavity in Aq ([0, 1))
if and only if o < 3.
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Thus a-log-concavity is weaker (resp.stronger) than log-concavity in Aq([0,1)) if
a > 1 (resp.a < 1). Furthermore, it can be roughly said that power log-concavity
is a refinement of log-concavity. Indeed, for « € R and r € (0, 1), set

1l -«

Balr) :

T logr’
Then the following properties hold:

e Let o < 1, 1i.e. a-log-concavity is strictly stronger than S-concavity in Aq ([0, 1))
for any 8 < 0. For a € (0,1), S,(a) > 0 and a-log-concavity is strictly weaker
than S, (a)-concavity in Aqg([0,a)).

e Let a > 1, i.e. a-log-concavity is strictly weaker than S-concavity in Aq([0, 1))
for any 8 > 0. Fora € (0,1), 5,(a) < 0 and a-log-concavity is strictly stronger
than f,(a)-concavity in Aq([0,a)).

Notice that, by the monotonicity property, a-log-concavity can be extended to the
case of & = +00, where oo-log-concavity corresponds to —oo-concavity in Aq([0,1))
and —oo-log-concavity corresponds to oco-concavity in Ag([0, 1)), respectively.

Power log-concavity plays an important role in answering Question. Indeed, it
was proved in [7, Corollary 6.10] that a-log-concavity is preserved by the heat flow
if and only if o € [1/2,1]. The above observation suggests that the domains of
admissible functions are crucial to answering Question.

The third example is used to answer to Question.

Ezample 2.5 (Hot-concavity). Let

[z2—

h(z) = (e®*1jn)) (2) = (477)_5/ T dw for z € R.
0

Then the function A is smooth in R, lim, , . h(z) =0, lim, . h(z) =1, and A’ > 0
in R. Denote by h™! the inverse function of h : R — (0,1). For a € (0,00), we
define an admissible function H, on [0,a) by

H,(r) :=h7'(r/a)

for r € (0,a) and H,(0) := —oo. Then H,-concavity also enjoys the the monotonicity
property with respect to a € (0, 00):

e Fora,b € (0,00), Hy-concavity is strictly weaker than H,-concavity in Aq([0,a))
if and only if a < b.

By the monotonicity property, H,-concavity can be extended to the case of a = oo,
and it was proved in [7, Lemma 2.10] to be consistent if we define H,, := ®y. This
implies that log-concavity is strictly weaker than H,-concavity in Aq ([0, a)) for any
a € (0,00). Moreover, it follows from [6, Proposition 4.2] and |7, Theorem 1.5, Corol-
lary 6.10] that a-log-concavity is strictly weaker than Hj-concavity in Aqg([0,1)) if
and only if « > 1/2. We use hot-concavity as a generic term for H,-concavity with
a € (0, 00].
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3. Main Results

Before answering Question, we clarity and generalize the statement of Question.
Unless stated otherwise, we shall always assume that a € (0, 00] and F' is an admis-
sible function on [0, a) throughout this section.

Definition 3.1. We say that F'-concavity is preserved by the Dirichlet heat flow
in € if the solution e**2¢ to
0
Pk Au in  (0,00) x €,
u=0 on (0,00) x I if 9Q # 0,
u(0,-)=¢ in Q,
is F-concave in Q for every t > 0 if ¢ € Cq[F]| N L>(N2).
Now we are ready to state the main result of this note.

Theorem 3.2 ([7, Theorems 1.5,1.6]).
(1) H,-concavity is preserved by the Dirichlet heat flow in Q.

(2) Assume that F-concavity is preserved by the Dirichlet heat flow in €.
(i) F'-concavity is weaker than H,-concavity in Aq([0,a)).

(i1) If n > 2, then F-concavity is stronger than log-concavity in Aq([0,a)).
Thus we have the following answer to Question.

Corollary 3.3 ([7, Corollary 1.7]). Let n > 2. For an admissible function F'
on [0,00), F-concavity is preserved by the Dirichlet heat flow in Q if and only if
CalF| = Cq[Hw), i.e. F-concavity coincides with log-concavity in Aq([0, 00)).

The reason why the treatment of the case n = 1 differs from the case n > 2 is due
to the following known result.

Proposition 3.4 ([1], [3, Theorem 1.1],[4, Theorem 4.1}).
(1) For n = 1, e'®2¢ is quasi-concave in Q for all t > 0 if ¢ is nonnegative,
bounded and quasi-concave in ). Namely, quasi-concavity is preserved in di-
mension 1.

(2) For n > 2, there exists ¢ € Cy(2) such that ¢ is a-concave in Q for some
a € (—00,0) and e2¢ is not quasi-concave in Q for some t > 0. Namely,
quasi-concavity 1s in general not preserved in dimension n > 2:

However, under a suitable regularity condition for admissible functions, a similar
statement of Corollary 3.3 also holds for n = 1.

Theorem 3.5 ([7, Theorem 1.8]). Assume F € C*((0,a)).
(1) F-concavity is preserved by the Dirichlet heat flow in Q if and only if

hﬁ} F(r)=—oo, F'>0in(0,a) and (log(F')) is concave in F((0,a)).

(2) Theorem 3.2 (2)(ii) and Corollary 3.3 hold even for n = 1.
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