N

N

MASS THRESHOLD FOR INFINITE-TIME BLOWUP
IN A CHEMOTAXIS MODEL WITH SPLIT
POPULATION

Philippe Laurencot, Christian Stinner

» To cite this version:

Philippe Laurencot, Christian Stinner. MASS THRESHOLD FOR INFINITE-TIME BLOWUP IN
A CHEMOTAXIS MODEL WITH SPLIT POPULATION. SIAM Journal on Mathematical Analysis,
2020, 53 (3), pp-3385-3419. hal-02943355v2

HAL Id: hal-02943355
https://hal.science/hal-02943355v2

Submitted on 28 Sep 2021

HAL is a multi-disciplinary open access L’archive ouverte pluridisciplinaire HAL, est
archive for the deposit and dissemination of sci- destinée au dépot et a la diffusion de documents
entific research documents, whether they are pub- scientifiques de niveau recherche, publiés ou non,
lished or not. The documents may come from émanant des établissements d’enseignement et de
teaching and research institutions in France or recherche francais ou étrangers, des laboratoires
abroad, or from public or private research centers. publics ou privés.


https://hal.science/hal-02943355v2
https://hal.archives-ouvertes.fr

MASS THRESHOLD FOR INFINITE-TIME BLOWUP IN A CHEMOTAXIS
MODEL WITH SPLIT POPULATION

PHILIPPE LAURENCOT AND CHRISTIAN STINNER

ABSTRACT. We study the chemotaxis model

Ou = div(Vu — uVw) + v — u in (0,00) x Q,
0w =u — Qv in (0,00) x Q,
0w = DAw — aw +v in (0,00) x Q,

with no-flux boundary conditions in a bounded and smooth domain £ C R?, where u and v represent
the densities of subpopulations of moving and static individuals of some species, respectively, and
w the concentration of a chemoattractant. We prove that, in an appropriate functional setting, all
solutions exist globally in time. Moreover, we establish the existence of a critical mass M. > 0 of
the whole population u + v such that, for M € (0, M), any solution is bounded, while, for almost all
M > M., there exist solutions blowing up in infinite time. The building block of the analysis is the
construction of a Liapunov functional. As far as we know, this is the first result of this kind when the
mass conservation includes the two subpopulations and not only the moving one.

1. INTRODUCTION

We investigate the dynamics of a chemotaxis model describing the space and time evolution of a
species including moving and static individuals, as well as that of a chemoattractant produced by
the latter. More precisely, on the one hand, the motion of moving individuals is due to diffusion
with a bias towards regions of high concentrations of the chemoattractant. On the other hand, the
chemoattractant is produced only by the static individuals, while its spatial fluctuations result from
standard diffusion. Finally, the total population in the species is assumed to be constant throughout
time evolution, with a linear exchange between the two subpopulations. Denoting the densities of
moving and static individuals by u and v, respectively, and the concentration of chemoattractant by
w, the mathematical model reads, after a suitable rescaling of the parameters,

Oyu = div(Vu — uVw) + v — u in (0,00) x €, (1.1a)
O =u— Qv in (0,00) x €2, (1.1b)
Oyw = DAw — aw + v in (0,00) x €, (1.1c)
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supplemented with no-flux boundary conditions
Vu-n=Vw-n=0 on (0,00) x 09 (1.1d)

and initial conditions
(u, v, w)(0) = (ug, vy, wo) in . (1.2)

We assume that 2 C R? is a bounded domain with smooth boundary and the constants D, «, and
0 are positive.

The chemotaxis mechanism described by the system (1.1) differs from the classical Keller-Segel
chemotaxis system which involves only a single population of individuals besides a chemotactic
attractant and reads

Oyu = div(Vu — uVw) in (0,00) x €,
Ow = DAw — aw + 0~ 'u in (0,00) x €,

supplemented with no-flux boundary conditions. Indeed, in (1.1), the species is split in two subpop-
ulations with different characteristics. On the one hand, only a subpopulation of the species under
consideration (the moving individuals ) is sensitive to the chemotactic attractant w. On the other
hand, the attractant is produced by the other subpopulation v. These two features are actually met in
several biological situations and indirect signal production is already included in the original Keller-
Segel model for slime mold morphogenesis [16], but is also found in ecology [9, 20, 26,27, 31, 32, 36],
as well as in models for tumor invasion [30] and embryogenesis [24], to name but a few (see also
the recent review [23] for an extended list of references). Also, we assume in (1.1) that the total
population in the species is constant, a feature which is also met in some models in ecology [27] and
biofilm formation [28].

The system (1.1) is actually a particular case of a model developed in [27] for foraging ants if
we assume additionally that the food is homogeneously scattered throughout the domain and the
motion of ants is only biased by the attractant and not by the spatial environment. The system (1.1)
can also be seen as a variant of chemotaxis models derived in [9, 20, 26, 30,31, 36] with different
interpretations of the species and its two subpopulations and some modifications in the kinetics.
In [9], it is some building material (such as soil) which is, either carried by insects, or deposited
on the ground, and we replace a source of carrying insects by the assumption that the quantity of
building material is constant during time evolution. With the same modification, the system (1.1) is
closely related to models for the spreading of mountain pine beetles which are derived and studied
in [20, 26, 31, 36], dividing the population into flying and nesting beetles. Finally, proliferation of
cancer cells is considered in [30], separating migrating cells from proliferating cells, and (1.1) fits into
the general framework developed in [30] but with a different dynamics for the attractant.

As far as mathematical analysis is concerned, the model introduced in [9], which is also a simplified
variant of the models in [26,31,36], is the subject of a number of analytical results dealing with the
global existence of solutions and the asymptotic behavior of bounded solutions, see, e.g., [14,18,22,35].
In all these results, instead of the splitting term fv — w in (1.1a), the corresponding models contain
in the taxis equation a dissipative term f(u) depending only on u generalizing the prototype f(u) =
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1 — pu. In case of f =0, a critical mass phenomenon for global solutions is proved in [17,34]. For
the model developed in [30], which includes a splitting term similar to v — u in the taxis equation,
the global existence of solutions is proved in [30], while further results concerning their large time
behavior are lacking.

To the best of our knowledge, our results concerning the behavior of solutions to (1.1)—(1.2) seem
to be the first going beyond global existence for a chemotaxis model involving a species divided into
moving and static individuals and containing in the taxis equation a splitting term depending on
both subpopulations.

Our first result states the global existence and well-posedness for (1.1)—(1.2) in an appropriate
functional setting. To this end, for r € (1,00), we set

T5(Q) ={zeW™Q) :Vz-n=0o0n00N} if 1+1<m§2,
’ r
1 1

m —m . 1 1
T‘vB(Q) = Wr/(r—l)(Q), if -2+ - <m< -1+ e

and
() ={zeW(Q) :2>0in Q}, (1.4)
where W (Q2), m € [0,00), r € [1,00), denote the usual Sobolev spaces, see [3, Section 5].
Theorem 1.1. Let M > 0 and (ug, vo, wo) € Wy, (Q:R?) satisfying
1o + voll L, (@) = M. (1.5)
Then the system (1.1)~(1.2) has a unique nonnegative weak solution (u,v,w) in Wy defined on [0, 00)
satisfying
ueC ([0, 00); W31+(Q)) nct ([0, 00); WQ/Q(Q;RQ)') ,
v € CH([0,00); W3, (),
w € C([0,00); Wy, (2)) N C ([0, 00); Wy (2 R?))
and
I(w +0) (Ol L) = M, t=>0. (1.6)
Moreover,
u e C((0,00); Wi5(Q)) N CH ((0,00); Ls(€2))
w € C((0,00); Wig(€2)) NC' ((0,00); Ls(R)) -
We next establish a critical mass phenomenon for (1.1)—(1.2). More precisely, we show the existence
of a critical mass M, > 0, where M, = 47 (1 + 6)D in the general case and M. = 87 (1 + 0)D in the
radial setting in a ball, such that all solutions are bounded if the initial mass M satisfies M < M.,

while solutions blowing up in infinite time exist for almost all M > M..
We begin with the statement of the boundedness result for M being subcritical.
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Theorem 1.2. Let M > 0 and consider (ug, vo, wo) € Lys, where
o = {(u,v,w) € Wy (Q) x W3 () x W3, (Q) : |lu+v|r,@=M}. (1.7)
By (u,v,w) we denote the solution to (1.1)~(1.2) given by Theorem 1.1.
(a) If M = |lug + vol|,(0) € (0,47(1 4 0)D), then

sup Uz + 0Oz + WOz} < 0. (1.8)

b) If Q = Bg(0) is the ball of radius R > 0 centered at x = 0, (ug, vo, wo) are radially symmetric,
( Y sy
and M = |jug + vol| L, (@) € (0,87(1 +0)D), then (1.8) is also satisfied.

The corresponding unboundedness result for M being supercritical is the following.

Theorem 1.3. Let M > 0.

(a) If M € (47 (14+6)D,00) \ (47(1+0)DN), then there are solutions (u,v,w) to (1.1)-(1.2) with
initial conditions in Iyy with an unbounded first component; that is,

lim [|u(t)]| o0y = 0. (1.9)
t—o00

(b) Assume that Q@ = Bg(0) for some R > 0. If M € (8w (1 + 0)D, c0), then there are solutions
(u,v,w) to (1.1)-(1.2) with radially symmetric initial conditions in Zy; with an unbounded
first component, i.e., satisfying (1.9).

While for Keller-Segel systems there are many results on critical mass phenomena distinguishing
between boundedness and finite-time blowup, to the best of our knowledge such phenomena separat-
ing boundedness from infinite-time blowup seem to be scarcer. Still, the latter phenomenon has been
established in [8] for a chemotaxis model with volume filling effect as well as in [17,34] for models
related to (1.1), but with 0 instead of #v — u in the right hand side of (1.1a).

We prove the results presented above by mainly extending the strategy from [17] to (1.1)—(1.2),
which in turn has its roots in [11-13]. We start by constructing a Liapunov functional for (1.1)—(1.2)
in Section 2, see (2.2), which is of general interest far beyond the results of this work and actually the
building block of our analysis. In Section 3 we prove the global existence of solutions to (1.1)—(1.2)
in Theorem 1.1 by mainly relying on Amann’s theory for partially diffusive parabolic systems in
an appropriate functional setting, in conjunction with a series of a priori estimates, some of them
involving parts of the Liapunov functional. In Section 4 we prove that global solutions to (1.1)—(1.2)
are bounded, provided M = ||ug+wol|z, @) is suitably small, see Theorem 1.2. Here we first prove with
the help of the Trudinger-Moser inequality that the Liapunov functional constructed in Section 2 is
bounded from below for subcritical M and use this property as a starting point for the derivation of
further estimates. Finally, in Section 5 we prove that, for M sufficiently large, unbounded solutions
exist, as stated in Theorem 1.3. Here we use the strategy pioneered in [12,13] and further developed
in [17,29]. On the one hand, we establish that any bounded solution approaches the set of stationary
solutions when ¢ — co. On the other hand, we show that the Liapunov functional is bounded from
below on the set of steady states with fixed mass M > M., but not bounded from below on the set
of initial data with mass M. Hence, solutions emanating from initial data for which the Liapunov
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functional takes sufficiently negative values cannot be global and bounded and therefore have to
blow up in infinite time. As compared to [17], the Liapunov functional constructed here features
additional terms involving v, so that some arguments, in particular the proof of blowup, are more
involved.

2. A LIAPUNOV FUNCTIONAL

One of the main contributions of this work is the construction of a Liapunov function for (1.1)-
(1.2). To this end, we define for 6 > 0

L(r):=rlnr—r+1, Ly(r) :== L(gr) = r1n(6r) —7’+%, r >0, (2.1)

and observe that both functions are nonnegative. We next set

L(u,v,w) = / (L(u) + Lo(v) — (u +v)w) dx 0o)
@ 2.2

1+6 1
+ 5 (D||V7~U||%2(Q) + a||w||%2(m) + §||DA7~U —aw + U||%2(Q) )

and establish that £ is a Liapunov functional for (1.1). We emphasize that, in constrast to [17], the
Liapunov functional depends not only on u and w, but also on v through the term Lg(v) — vw. This
is obviously related to the fact that the conserved quantity throughout time evolution is ||u+ ||z, ()

instead of ||u[|1,(q). Thus, some arguments in the forthcoming sections are more involved as compared
to [17].

Lemma 2.1. Let M > 0. Consider (ug, vy, wy) € Zy and denote the corresponding solution to
(1.1)-(1.2) given by Theorem 1.1 by (u,v,w). Then

d
&E(u, v, w) + D(u,v,w) =0, t>0, (2.3)

where D is nonnegative and defined in (2.5) below.
Proof. 1t follows from (1.1a), (1.1b), and (1.1d) that

d

T (ulnu — u — uw) dx:/(lnu—w) [div(Vu — uVw) + v — u| dx
Q

0
— /(&U—l—@v)@tw dz
0
= —/u|V(lnu—w)|2 d:l?—l—/(@u—u)lnu dz
0 0

+ / wov dr — /(8tU + 6v)oyw d.
Q Q
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Now, by (1.1c),
/ wov do = / w (afw — DAOw + a@tw) dz
Q Q
= / (O (wOw) — (Qw)* + DVw - VOw + awdw) dz
Q

d D o
& (w@tw+§|vw|2+§\w|2) dr — ’|8tw“%2(9)

d d /(D o
= i [oae - aw o) dot G (D0l 0+ Sl ) - 10wl

d D o
-4 ( [ o0 do = DIVl 0 - allel o + F1 0l + Sl

- HathLz(Q

d Q@
— -5 (31Vel + Sl — [ vw ds) - ol o
Q
Using again (1.1c),

- / Owoyw dx = — / Oy w (8t2w — DAOyw + oz&«/w) dz
Q

1d
2dtH8thL2(Q DHvath%Q(Q) - oz||8tw||%2(9)

and

—9/ vow dz = —9/ Oyw (Oyw — DAw + aw) dx
Q Q

6 d

= —9||8tw||%2(9) 2dt

(DIIVwlz,@) + allwli,e) -
Gathering the above four identities implies

d 1+60d 1d
G e — = o)) o =2 DIVl + alluilfe) +

—/u\V(lnu—wﬂ2 dx—i—/(@v—u)lnu dz
Q Q
- DHvath%g(Q) —(1+0+ @)Hﬁth%z(Q)

Finally, since
%/ﬂ(vln(@v) o) do =

thHathLg(Q

In (6v)ow dx

S— —

In (Ov)(u — Ov) dzx
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by (1.1b), we end up with

%E(u, v,w) + D(u,v,w) =0, (2.4)
where
D(u,v,w) := / u|V(Inu —w)|* dz + /(6’1} —u)(In(v) — Inu) dz
Q Q (2.5)
+ D|V(DAw — aw + v)||%2(9) + (14 60+ a)||DAw — aw + U||%2(Q) )
Observe that the monotonicity of the logarithm function ensures the nonnegativity of D. O

A useful consequence of the availability of a Liapunov functional is the stabilization of global
solutions which are bounded in a suitable functional space; that is, the cluster points of such solutions
as t — oo in an appropriate topology are necessarily stationary solutions. In that direction, we report
the following result, which is similar to [10, Theorem 5.2], [12, Lemma 1], and [17, Proposition 3.8].

Proposition 2.2. Let M > 0. Consider (ug, vy, wo) € Ly and denote the corresponding solution to
(1.1)-(1.2) given by Theorem 1.1 by (u,v,w). Assume also that

sup [[u(t) .. @) < 0. (2.6)
t>0

Then there are a sequence (t;);>1 of positive times, t; — oo, and nonnegative functions (., vs, w.) €

Loo (4 R?) x W3 5(2) such that

T [lu(t) = el + 10(85) = vl + 0(t5) = wullwger] =0 (2.7a)
and
E(u*v Vs, w*) < lim inf ‘C(u(t]>7 U(tj)v w(tj>>7 (27b>
j—oo
where
oM e M e
Uy = s Vy = )
0+ 1le“ |, @ 0+ 1le“ |, @
and wy 1S a solution to the nonlocal elliptic problem
M W
—DAw, + aw, = we m Q, Vw, - n=0 on 0.
0+ 1le“ |,

Proof. The proof is similar to that of [17, Proposition 3.8], after observing that (1.1b), (2.6), and the
positivity of 6 imply that
sup [[0(t)|| Lo () < 00, (2.8)
>0
while (1.1c), (1.1d), (1.6), and the positivity of a ensure that
sup ()] .y < o0, 29)
>0

Thanks to (2.6), (2.8), and (2.9), we may argue as in [17, Proposition 3.8] to derive first a lower
bound on L(u, v, w) and then the claimed stabilization. O
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3. GLOBAL EXISTENCE

This section is devoted to the proof of Theorem 1.1 and includes three steps: we first establish
the local well-posedness of (1.1)—(1.2) in a suitable functional setting and study the regularity of the
solution for positive times. We next derive a series of estimates which excludes the occurrence of
finite time blowup.

3.1. Local well-posedness. We start with the local well-posedness of (1.1)—(1.2), which is a con-
sequence of [2, Theorem 6.4].

Proposition 3.1. Let (ug, vo, wo) € W3 (2;R3) be nonnegative. Then the system (1.1)-(1.2) has a
unique nonnegative weak solution (u,v,w) in W3 defined on a mazimal time interval [0,T,,), with
T, € (0, 00|, satisfying

(u,w) € C ([0, Tn); W3 (4 R?)) N C* ([0, T); Wy (% R?)')
v e CH[0,T,n); Wy (),

and
(et 0) (Ol = M = lluo + vollzaeys ¢ € [0,To). (3.1
Furthermore, if there is T > 0 such that
(u,v,w) € BUC ([0,T) N[0, T,); Wy (2 R?)) (3.2)

then necessarily T,, > T.

Proof. Throughout the proof, C' denotes a positive constant that may vary from line to line and
depends only on €, 0, D, «a, [lugllwxq): [vollwi): and [lwollwyq)- The existence and uniqueness of
a weak solution (u,v,w) to (1.1)—(1.2) having the claimed properties, except for nonnegativity and
(3.1), rely on [2, Theorem 6.4] and are proved in a completely similar way as [17, Proposition 2.1].
The proof relies on the framework developed in [2,3] to handle systems coupling parabolic equations
and ordinary differential equations. Specifically, we set U = (uy, u, u3) := (u,w,v), U' := (u,w),
U? := v, and define

AV = ((1] ‘5’1) CSV) = (9”3 ‘“1) L SAV) = (1 — )

V3 — U2

for V' = (v, v9,v3). Introducing the operators
2
AU ==Y "0, (AV)o,UY), B(V)U' =) A(V)n- VU,
j=1

A*(V)U? =0, B*V)U?:=0,
the system (1.1)—(1.2) can be recast as
Ut + ANUYU + A2(U)U? = SY(U) in (0,00) x Q,
o,U* = S*(U) in (0,00) x Q,
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BYU)U' + B*(U)U* =0 on (0,00) x 09,
U(0) = (ug, wop,vp) in €,
and its well-posedness, as stated in Proposition 3.1, follows from [2, Theorem 6.4]. Indeed, this
result can be applied here since (A', B') is normally elliptic by [2, Remarks 4.1 (a)-(iii)] and |2,
Condition (6.1)] is satisfied. Denoting the solution to the above system provided by [2, Theorem 6.4]
by U = (U',U?), we set (u,w) := U' and v := U? and thereby obtain Proposition 3.1, but yet
without the nonnegativity of (u,v,w) and the mass conservation (3.1).
To prove the former, we first notice that, since W, Y %(Q) embeds continuously in WL (Q) by [25,
Chapter 7, Theorem 1. 2] and
- 1rr11/6
(L3(Q)> W??,B(Q))n/lzg = W3,B/ (Q)>
- rrrl1/12
(Ls(Q) W35(Q)) 1, g5 = Wad (),

by [3, Eq. (5.3) and Theorem 5.2], we infer from (1.1c) and regularizing properties of the semigroup in
L3(Q) associated with the unbounded operator —DA+aid with domain W3 5(2) that, for t € [0, T,,,),

||w(t)||Wolo(Q <C||w(t)|| 11/6(9)

< Ce™ (D)2 w1112 gy + C / AIR(D(t — 5) T u(s) ds

||W311/12(Q)

ngWM+C<w%wawmﬁ>Wm,

s€[0,t

where we have used the continuous embedding of Wi (€2) in W; Y () to obtain the last inequality.
Since v € C([0,T5,); W4(Q)), the above inequality implies that, for T € (0,T,,),

2
T
/ lw®llivy @ dF < OTH +C (Sup {Hv( )||W31(Q)}> T

s€[0,t]
that is,
w e Ly((0,T);We (), T€(0,Th) . (3.3)
Let us now recall that the positive part 7, of a real number is given by r, := max{r,0} and set
N(r):= (—r)4 for r € R. Then,
N'(r)* = —=N'(r), rN'(r)=N(r), (NN')(r)=-N(r), rN(r)=—-N(r)?. (3.4)

On the one hand, it follows from (1.1a), (3.4), and Young’s inequality that

thHN( 2. = /N’ )|V dx—/uN’( )WV Vo da

_ HAN(U)(U+ — N(v)) dz — [IN(u)|7,)
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< VNI, @ —I—/UN’(U)2VU-V1,U d

60 [ NN do = IN@IE 0

< [ VN ()20 + / N@W)VN(w) - Vo da

60 [ NN do = IN@IE 0
< 3 IVN @I + S IN@ B0 IVl 0
60 [ NN do = [N

On the other hand, we infer from (1.1b) and (3.4) that

2 LN e =—9/N N(w) ~ 60) da
<9/N w) dz — N ()[2,0

Summing up the previous two differential inequalities leads us to

d
77 UIN@IIZ0) + OIN)IZ0) < IN @2y llw i@ = 21N (@) = ON(©)2,0)
< iy @ NI, + OIN@IL,@) -

Hence, by (3.3) and the nonnegativity of ug and vy,
IN (u()| 7o) + AN ()20

t
< (IN(uo)lZ,0) + OIN (vo)llL,0) eXp{/O () [y @) dS} =0

for t € [0,7},,), from which the nonnegativity of v and v in [0, 7},) follows. That w is also nonnegative
in [0,7},) is next a straightforward consequence of that of v and the comparison principle applied to
(1.1c).
We finally integrate (1.1a) and (1.1b) over © and deduce from the no-flux boundary conditions
(1.1d) that
d

— [ (u+v)de = / div(Vu —uVw) dz =0, te|0,T,),

from which (3.1) follows by the nonnegativity of u and v. O
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3.2. Smoothness for positive times. Owing to the regularizing properties of the Laplace operator
and the associated semigroup in L3(€2), the solution to (1.1)—(1.2) constructed in Proposition 3.1 is
more regular for positive times, as reported in the next result.

Corollary 3.2. Let the assumptions from Proposition 3.1 be fulfilled and denote the weak solution
to (1.1)~(1.2) constructed in Proposition 3.1 by (u,v,w). Then

ue C((0,T,); Wsg(2)) NC((0,T,); Ls()) (3.5)
w e C((0,T,); Wig()) NC((0,T,,); Ls(R)). (3.6)

Proof. We adapt and refine the proof of [17, Corollary 2.2]. Let 8 € (0,1). Since v € C'([0, T;,); W4(Q))
and —DA+«id generates an analytic semigroup in L3(€2), we infer from (1.1c) and [3, Theorem 10.1]
(Wlth P = ﬁ, E(] = L3(Q), and E1 = WE?,B(Q)) that

w e CP((0,T),); W??B(Q)) NC™P((0,T,,); L3(Q)). (3.7)
Next, fix v € (5/6,1). On the one hand, by (1.3) and Proposition 3.1,
u € C([0,T5,); WslB(Q)) NCY([0, T); W, B(Q)) (3.8)

while [3, Theorem 7.2] guarantees that
(W35(), Ws5(Q)_, = Wag ' (Q)
(up to equivalent norms). Then, for 0 < s <t < T,
() = u(s)llwzr @y < ult) = uls)lly s o lu(t) = uls) [y o)

<2t —s)' e
2(t—s) s{ggnatun wod TP Il

and we deduce from (3.8) that

we C([0,T); Wag (). (3.9)
On the other hand, using (3.7) with 8 = 1 — v along with the continuous embedding of W3 ;() in
W;'Zg(Q), we obtain that

w € C'((0, Tr); W3B(9)). (3.10)
Owing to the choice of v which ensures that 2y — 1 > 2/3, the space VV32 }é_l(Q) is an algebra and we
deduce from (3.9) and (3.10) that uVw € C*=7((0,T,,); Wy (2 R?)). Thus,

div(uVw) € C*((0, T,); Wag () - (3.11)

Now, let ¢ € (0,7,,). Thanks to [3, Theorem 8.5], the realization in VV27 ?(Q) of the Laplace operator
with homogeneous Neumann boundary conditions generates an analytlc semigroup in VV32 };2(9), its
domain being W??Zg(Q), and it follows from (1.1a), (3.11), and [3, Theorem 10.1] (with p = 1 — 7,
Ey = W35 %(Q), and By = W;5(Q)) that

u € C'7((e/2,T0n); Wh(Q)) N C2 77 ((2/2, Tn); Wi 2(9) - (3.12)
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Finally, fix n € (5/3 — 7, 1) and notice that [3, Theorem 7.2] guarantees that, up to equivalent
norms,

(W35 2 (), W), , = Wag 7 7(Q).
Therefore, for /2 < s <t < T,
lut) = u(s)llyzgm—2q) < llult) = U(S)Hl_ﬁbm Ju(t) — U(S)HZV;%(Q)

< (t— s)l Tsup H&tuH

t— )" ullg,
[s,t

W“ 2(9)( “([s,tW3 5(92))

and we infer from (3.12), that

w € C7((e/2, Thn); W TV 72().
Hence, since 2(n+v) —2>4/3 > 1,

ue C'((e/2,T); Wi () - (3.13)

Combining (3.7) (with § =1 — 7)) and (3.13) and recalling that Wi 5(Q) is an algebra entail that
uVw belongs to C'7((¢/2, Ty,); Wy 5(€%; R?)) and thus

div(uVw) € C*"((e/2,T,,); L3(Q)). (3.14)
In view of (1.1a) and (3.14), another application of [3, Theorem 10.1] (with p =1 —~n, Ey = L3(€2),
Ey = W35(Q)) gives

ue C((e, Tn); Wi g() N C* (e, T); L3 (92)).

Since ¢ € (0,T,,) is arbitrary, the proof of Corollary 3.2 is complete. 0

3.3. Estimates and global existence. We now prove the global existence for (1.1)-(1.2) and aim
at showing that the solution (u, v, w) from Proposition 3.1 satisfies (3.2) for all 7" > 0. To this end, we
take advantage of the outcome of Corollary 3.2 which guarantees higher regularity for (u(t), v(t), w(t))
for t € (0,7,,) and derive estimates on [tg, T;,) for some fixed but arbitrary ¢, € (0,7},).

Let us thus fix tg € (0,7,,) and recall that Corollary 3.2 ensures that

(ulto), w(ty)) € W35 R?), w(tg) € W5(), and duw(to) € L3(). (3.15)

For further use, we also fix
v € (5/6,1), (3.16)
see Corollary 3.9 and Lemma 3.10. For the remainder of this section, C' and (C;);>; denote positive
constants depending only on Q, 0, D, «, v, to, |[u(to) w2 [[v(to)lwa ), and [lw(to)|lwz). Depen-

dence upon additional parameters is indicated explicitly. We first remark that the mass conservatlon
(3.1), in conjunction with the nonnegativity of u and v, implies

[u@)llzy@ <M and  fo@)|,@ <M, t€[t, Tn). (3.17)

We next derive a series of estimates.
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Lemma 3.3. Let T > tyg. There is C1(T) > 0 such that, fort € [ty,T] N [to, Trn),

LG o) + 10Ol + 0O ey + 100 a0y < O (T),
t

| (19 ey + 10y ) ds < ()
to

where L is defined in (2.1).
Proof. Using (1.1a), (1.1b), (1.1d) along with integration by parts, we obtain

d
7 E@ie) + [ Zo(v) |y @)
[Vul?
= » dz + Vu Vw dz + [ (Inu — In(6v))(0v — u) dz
Q Q
= —4||V\/ﬂ||L2(Q) - /Qqu dr — /Q(ln((%) —Inw)(fv — u) dzx
< Va2, 0 - /Q uhw dz (3.18)
in view of the monotonicity of the logarithm. Due to (1.1b)—(1.1d), we further have

/ uOyw dzx :/(&gvatw + Gvoyw) dz
Q Q

:/ oyw (8t2w — DAO,w + ozatw) dx + 9/ Oyw (Oyw — DAw + aw) dz
Q

_1d
= 53 (ol 0PIV + 0l )

Introducing
1 2 2 2
Y= D (1) ni0) + 1Lo(0)|na@) + 5 (100][Z,0) + ODIV@[Ly0) + Oallwlzyg) -

we combine (3.18) and (3.19) and deduce from (1.1c) that
dY
T TAPIVVllLy @) + DIVOwliy @ + (@ + 0)lldw],

g/ﬂu(atw—DAw) dx:/u(v—aw) dz |

Q
Also, by (1.1b),

2dt||v||L2 —/qu dz —0||vl7, o S/qu dx .
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Summing the previous two inequalities and using the nonnegativity of v and w, we find

d

1 (Y +3 ||U||L2(Q ) + 4D||V\/a||2L2(Q) + D||V8tw||%2(ﬂ) + (o + H)Hathng(Q)

< 2/ wo dz . (3.20)
Q

Since 2 C R?, we infer from (3.17) and Holder’s, Gagliardo-Nirenberg’s and Young’s inequalities
that

2 / wv dr < 2l oy 1ol o) = 2l a1Vl o

< Clloll Loy (IVVull o IVl Lo + 1V ullZ )
< Clollraey (VMIVVitlao) + M)

< 2D|[VVulL,@) + C (1 + [Iv]L,0) - (3.21)
Combining (3.20) and (3.21) and rearranging the terms, we conclude that
d
3 (7 + 3l ) + 2DIV VI 0+ DIVO0IE 0 + (o + 0l g

< C(1+vli@) -

Applying first Gronwall’s inequality and then the time integrated version of the previous inequality,
we deduce the claim in view of the positivity of all the terms involved in the left hand side of the
above inequality and the finiteness of Y (t;) stemming from (3.15). O

Corollary 3.4. Let T' > ty. There is Co(T") > 0 such that
lw®llwzey < Co(T),  t€fto, TN [to, Tm) -
Proof. Using (1.1c¢) along with Lemma 3.3, we obtain, for t € [to, 7] N [to, T)n),
Dl Aw(®)l| Ly < 0w ()| o) + llw@ o) + 10l L) < (24 ) Cu(T).

Since w(t) € W3z(Q) for t € [to,T] N [to, T;n) by Corollary 3.2, the claim follows from Calderon-
Zygmund’s estimate which guarantees that ||z||yzq) < C (1A2]| o) + 12]|Lo(ey) for all z € W3 5(Q).
U

Lemma 3.5. Let T' >ty and r > 0. There is C3(T,r) > 0 such that
lu(Ol 2,0 + 0O 20 < C3(Tor), L€ [to, TIN [to, Tin) -
Proof. Let r > 0. Using (1.1) and integration by parts gives

d
= (||u||gﬁl +9’“||v||g+;m) :—r(r+1)/u’“—1|vu|2 dx+r(r+1)/wvu-vm da
Q Q
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+(r+1) /Q(u —0v) (™" —u") dx

< —
- r—l—l

||V( (r+1) /2)”2 r/uTHAw dx .
Q

It now follows from Holder’s and Gagliardo-Nirenberg’s inequalities that

/ M Aw dx
0

r < rl|Awl| Ly Hu(rJrl /2

s

< rCl|Awllaey ([0 2] g 102y oy + 02 )

17 + Crr + Dl|Aw] 0 [[u2;

+ Cr|| Awl| Ly |[u /QHLQ(Q

sr+¢Hv<““ﬂh SO+ 1) (L4 | Aw]Fym) lullH o) -
Combining the above two inequalities with Corollary 3.4, we obtain
< (g + N ) < = [V 02
+Cr(r+1) (14 Co(T)?) ||u||2ﬁ1(m
Then Gronwall’s inequality implies the claim. (]
Lemma 3.6. Let T' > ty. There is C4(T) > 0 such that
[u(O)ll2eei@) + 10O 1) + 100 L) < Ca(T), t € [to, T]N [to, Tin) -

Proof. Let T >ty and [ := [to, T] N [to, ;). In view of (1.1a) and (1.1d), u satisfies
Oyu = div (DVu) +divf + g, (t,x) € (to, Trn) X £,

along with no-flux boundary conditions, where D = 1, f := —uVw, and ¢g := fv — u. According to
Lemma 3.5,

u € Loo(1;L1(2)) and g € Loo(1; Ls(12))
while Corollary 3.4, Lemma 3.5, and the continuous embedding of W} () in W!(Q) for any r € [1, c0)
ensure that f € Lo, (I; L5(Q2; R?)). We then infer from [33, Lemma A.1] that

[u®)| Ly < C(T), L€ fto, TI N [to, Tn) -

Combining this estimate with (1.1b), (3.15), the nonnegativity of v, and the continuous embedding
of W}(Q) in L..(Q), we further obtain

t
0 < o(t,z) = e %)y (ty, 1) +/ u(s, z)e %) ds (3.22)

to
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t
< O ufta) ooy + [ )iy ds
to

c(T
< Clolto)lwgn + 1 < €(1)

for (t,x) € [to, T] N [to, Trn). Finally, the last part of the claim immediately follows from (1.1b). [
Corollary 3.7. Let T > ty. There is C5(T) > 0 such that
lw®)llwrw < C5(T),  t€to, T]N [to, Tin)-

Proof. The proof is similar to that of [17, Corollary 2.7] and we recall it here for the sake of com-

pleteness. Owing to the continuous embedding of ng Y 6(Q) in W' (Q), see [25, Theorem 7.1.2],
and
(L3(Q)7 W??,B(Q))n/lzg = WBI,;?/G(Q)v

see [3, Theorem 7.2], it follows from (1.1c), (3.15), Duhamel’s formula, the regularizing properties of
the heat semigroup, see [4, Theorem V.2.1.3], and Lemma 3.6 that, for ¢ € [to, T] N [to, Trn),

||w(t)||Wolo(Q) < CH'lU(t) ||W311/6(Q)

t
< Cem 0w (to) |y 1176 g + C/ e IR —5) TR u(s) | Ly ds
to

t
smmmww@+caa)/@—@4m%us0@x

to

and the proof is complete. (]
Lemma 3.8. Let T' > tog. There is Cg(T) > 0 such that

t
IVu(t)l o) + | N0(s)1,) ds < Co(T),  t € [to, T)N [to, Trn) -
(©)
to

Proof. Multiplying (1.1a) by du and integrating over 2, we conclude from Hélder’s and Young’s
inequalities that

1d
||8tu||2L2(Q) + 5&”“”%{/21(9) =— /Q Ou(uAw + Vu - Vw) dz + Qfﬂvatu dz

< 0l @) |l Lo @ [[Aw][ o) + |0l Lo@) [Vl Lo@) |Vl L)
+ 0/ 0sull Lo @) [V ()
1 3
< 5’@“”%2(9) + 5 (HUH%OO(Q)HAUJH%Q(Q) + ||VUH%2(Q)||V?U||%OO(Q) + 92””“%2(9)) :

Lemmas 3.3 and 3.6 and Corollaries 3.4 and 3.7 next imply that

d
10ull7 ) + &HUH%/V%(Q) < C(T) (1 +[IVulli@) »

so that Gronwall’s inequality yields the claim. 0
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Corollary 3.9. Let T' > ty. There is C7(T) > 0 such that
() llwy ) + ) Iz o) + I llwi@) < C(T), T € [to, T] N [to, Ton),
the parameter v € (5/6,1) being defined in (3.16).

Proof. Using (1.1a) along with properties of the heat semigroup (see, e.g., [1, Proposition 12.5]
and [4, Theorem V.2.1.3]) and Holder’s inequality, we deduce from (3.15), Corollaries 3.4 and 3.7 as
well as Lemmas 3.5, 3.6 and 3.8 that, for ¢t € [to, T N [to, Trn),

t
[IVu@®)l|zs@) < ClIVulto)|| s + C/ (t =) (udw + Vu - Vo — 00+ u)(s) | Ly« ds
to

t
< C+C/ (t = )72 (Jlu(s) | i | Aw(s) | o) + u(s) | ra() ds

to

t
+C/ (t =) (IVu(s) | o | Voo (8) i) + Ollo(s) | o)) ds

<C+0(T) /t(t — )23 ds < O(T).

Combining this estimate with (3.15) and (3.22) , we obtain
t
IVl s < €[V (to) |y +/ IVu(s)llzy@e ™ ds < C(T).
to

Together with Lemma 3.5, the above two estimates entail the stated W3-bounds on u and v.
We next invoke (1.1a) along with properties of the heat semigroup (see [4, Theorem V.2.1.3]) and
Holder’s inequality to deduce from Corollaries 3.4 and 3.7 and Lemmas 3.5, 3.6 and 3.8 that, for all

t € [to, T] N [to, Tin),

t
la®) vy < Cllutto)llyznq + C / (t = )| (uAw + Vu - Ve — 00+ u)(s) | agey ds
to
t
<C+ C/ (t = )77 [u(s)] L) 1AW(S) Ly (0) ds
to

t
. / (t — ) Vuls) || o | V() | gy ds

to

+/ (t = )7 (Ollv($) ] o) + u()llLaey) ds

<C+0(T) /t(t — )77 ds < O(T),

and the proof is complete. (]
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In view of Corollaries 3.7 and 3.9 there is Cg(7") > 0 such that
lullwae) + lv@llwa@) + v lwae) < Cs(T), t € [to, T] N [to, Trn) - (3.23)

Hence, according to (3.2), we shall prove Holder estimates with respect to time in order to conclude
the global existence of (u,v,w).

Lemma 3.10. Let T' > ty and ¢ := (3y — 2)/6, recalling that v € (5/6,1) is defined in (3.16).
There is Co(T) > 0 such that

[u(tz) — ultr)lwie) + [[o(t2) — () lwp) + w(tz) — w(ts)wi@) < Co(T)lta — 1|
fO’f’ t1,to € [tO,T] N [tQ,Tm).

Proof. The proof is similar to [17, Lemma 2.10], but is recalled here for the sake of completeness.
Let T'> 0 and t1,ts € [to, T] N [to, Trn) such that ¢y > ;.
First, by (1.1b) and (3.23) we have

10w (®)llwz @) < llu®llwz@) + llv@wpe) < T+ OC(T),  t € [to, T] O [to, Ton)-

Hence,
to
[o(t2) = v(t)llwy(e) < / 10w () [0y ds < C(T) (2 — 1) - (3.24)
t1
Furthermore, in view of Holder’s inequality, we obtain from Lemma 3.3 and Corollary 3.7
1/3 2/3

lw(te) = wt)llwi@) < Cllwlte) = wts)llyy o) lwta) = wt)llys g,

to 2/3
1/3
< C (o) e + ) s @) ( / ||atw<s>||w21<mds)
t1

to 1/3
< C(2C5(T))V? (/ ||atw(s)||§v21(m ds) (ty — )3

t1

< C(T)(CU(T)) 3ty — 1), (3.25)

Since W, / ?(€) is continuously embedded in W, (Q), interpolation inequalities (see [3, Theorem 7.2]),
Holder’s inequality, Lemma 3.8, and Corollary 3.9 yield

[u(ts) = u(t)lwi) < Cllults) = ulti)llya g,

2/3
< Cluta) — u(t) 25 luta) — (b2
2/3+ to 28
< € (g +lutlhuzier)” ([ 1006 e )
t1

< C(2C(T))** (/t2 10:u(s)]17,0) d3>6 (ty — t1)°

t1

< C(T) (Co(T)) (ta — 11)° . (3.26)



Mass threshold in a chemotaxis model 19

Combining (3.24), (3.25), and (3.26) completes the proof, since 0 < 6 < 1/3. O

Proof of Theorem 1.1. Proposition 3.1 and Corollary 3.2 imply the claim as soon as we know that
T,, = oo. Since (u,v,w) € BUC([0,to]; W3(2;R?)) by Proposition 3.1, (3.23) and Lemma 3.10
ensure that (3.2) is satisfied for any 7" > 0, and we indeed conclude that T,,, = oo. O

4. BOUNDED SOLUTIONS FOR SMALL VALUES OF M
Let M > 0. In this section, we assume that

(U(],U(],U)O> € IMa (41)

and denote the corresponding global solution to (1.1)—(1.2) by (u, v, w), see Theorem 1.1. Throughout
this section, b and (b;);>1 denote positive constants depending only on €2, 6, D, «a, ug, vy, and wy.
Dependence upon additional parameters is indicated explicitly.

In order to show the boundedness of the solution to (1.1)—(1.2), we first have a look at the evolution
of the Li-norms of (u, v, w).

Lemma 4.1. For allt > 0,

[(u 4 0) ()L, @) = M = |luo + vol| 1, (), (4.2)
[u()l[i@ <M and  |v(t)]L. @) < M,

M
lo®llzy@ < llwollzy@ + — (4.4)

Proof. The identity (4.2) is nothing but (1.6), and (4.3) is a consequence thereof in view of the
nonnegativity of u and v. Using the nonnegativity of v and w as well as (1.1c), (1.1d), and (4.3), we
obtain

d
anHLl(Q) + allwllr @) = lv][L, @ <M .
Hence
t M
w(t)||zy @) < e” " lwollL, @) e” " ds < flwollz, @) + —
|w(t)]] < e Jwo + M =) ds < [Jw +—
0
forallt>0as a>0. OJ

Next, as in [6, 10, 21], we use the structure of the Liapunov functional £ defined in (2.2) and
follow the strategy from [17] (see also [8]). We begin with a lower bound on £ for M appropriately
small which relies on the Trudinger-Moser inequality and first note the following consequence thereof
(see [7, Proposition 2.3] and [21, Section 2]).

Proposition 4.2. There is Ky > 0 depending only on  such that

|2] ||VZ||%2(Q) HZHLl(Q) 1
e dr < Ky exp + for all z € Wy (Q).
Q

81 1]
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Lemma 4.3. Assume that (4.1) is satisfied. There is by > 0 such that, for all t >0,

L(u(t),v(t),w(t)) < L(ug, vy, wp) < 00, (4.5)
cut),vit),w) = TP gy o+ S D ),
+ %H (DAw — aw + v) (t)H%Z(Q) — by (4.6)

Proof. We first observe that (4.1) guarantees that £(ug, vy, wo) € R, while Theorem 1.1 ensures that
L(u(t),v(t),w(t)) € R for all t > 0.

Next, using the convexity of s — — In(s) and Jensen’s inequality as well as the nonnegativity of u
and v, we obtain

u o e’lullL (o
ey e )
Q ||u||L1(Q)uH€ HL1(Q)

§—||U||L1(Q)/ w_ (e ||U||L1(Q)) da
a [lullz @ ulle”|| 1,

= /Q(Ulnu —uw) dz + [[u| 2y In ([[€“]| @) = llull@ In (JJullL, @) (4.7)
as well as
v e[| L@
0 = —[[v]lp @ In (/ du
@\ Ja vllza@) vlle® ]z,
v e”[|0v|| 2, ()
< —[ollne / m( i

D o ol \vlle?]lzym)

= /Q(vln(ev) —ow) dz + ||| Ly @) In ([[e” | 2u@) = 10l 2u@) In ([[6v]] L, @) - (4.8)

In view of the nonnegativity of (u,v,w), L, and Ly, we infer from (2.2), (4.2), (4.7), (4.8), and
Proposition 4.2 that

Q
L(u,v,w) = /(u Inu —ww) de + /(U In (6v) —vw) dz — |lul|L, @ + Q] = V||l + %
Q Q
1+6 1
+ —5 (D||Vw||i2(m + oz||w]|%2(m) + §HDAw — aw + v||%2(9)
w 1
> M (Je ) +  (Halo) + 2o (o) + (91 - 1) (1+7)

146 1
+ 5 (D||V7~U||2L2(Q) + a||w||%2(9)) + §||DAU’ —aw + U||2L2(Q)

Ar(14+0)D — M a(l+6) 1
> oy Vw7, +T||w||%2(9) + §||DAU’—C”~U+U||%2(Q)
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M 1
_M].HKO_@H’IU||L1(Q)+(‘Q‘ —1) <1—|—§> . (4.9)
Inserting (4.4), we obtain (4.6), while (4.5) immediately follows from (2.3) since D > 0. O

Hence, for M € (0,47 (1 + 0)D), the Liapunov functional is bounded from below and we obtain
further refined estimates.

Lemma 4.4. Assume that (4.1) is satisfied with M € (0,4w(1 4 6)D). There is by > 0 such that,
forallt >0,

[ () In(u(®)) ] Loy + [0(8) (v ()| 2y @) + w0 llwi@) + 10w @) Lo@) < ba,
| 10y ds <t
0
Proof. Since (1.1c) and Lemma 4.3 imply that

. [47(1+0)D—-M «a(l1+0) 1
mm{ 87T 5 9 ,5 (HUJ(t)H%,V%(Q) + ||8tw(t)]|%2(m) S bl + E(Uo, Vo, U)o)
and M € (0,4n(1 4 60)D), we get
[wllwiq) + 10w )|l L) <0, t>0. (4.10)

Next, (2.2), (4.2), (4.3), (4.5), and the Young inequality AB < e*~! + BIn B for A, B > 0 yield

/ (ulnu+vIn(fv)) dz

< L(u,v,w) +/

)
< L(ug, v, wo) + M +/Q (g In (g) + g In (g) + 262w_1> dx

(u+v) dx—i—/(u—i—v)w dz

1
(ulnw +vIn(dv)) dx+2/e2w_1 d:v—nTe v dz

1
< L(ug, vo, wo) + M + —/
2 Q Q

Q

Sﬁ(uo,vo,wo)jL%/(ulnu+vln(6’v)) dl’+2/62w dz+ M(1+|1Ind)|) .
0 Q

In view of Proposition 4.2 this implies

Vol . llwll @
(ulnu+vin(fv)) dz < 4Kyexp +2 +b,
Q 2 €

so that, in view of zlnz > —1/e for all z > 0, we conclude from (4.3), (4.4), and (4.10) that

|lulnu||r, @ + [[vInv| L, @

419
§/(ulnu+vlnv) d:v+L
0

&
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S/(ulnu+vln(ﬁv)) d:c—lnﬁ/vd:cjLM
Q QO e
41€]
< [ (ulnu+wvin(6v)) dx+ M|Ind| + . <b, t>0. (4.11)
Q

Finally, we deduce from (1.1c), (2.5), and Lemmas 2.1 and 4.3 that

t ¢
min{D, 146 + a}/ ||0tw(s)||?,v21(m ds < / D(u(s),v(s),w(s)) ds
0 0
< ;C(U(), Vo, 'LUQ) - ‘C(u(t)a U(t)’ w(t))
< L(ug, vo, wo) + b
which, in view of (4.10) and (4.11), completes the proof. O

Starting from the previous estimates, we derive further time-independent estimates for the solution
by using the ideas from [17] as well as the following inequality, which is [5, Equation (22)]:
Given 7 > 0, there is a positive constant s, depending only on 1 and 2 such that

l2ll7y0) < nllzliy@llznlzlln@ + follzln@  forall 2 € Wy (). (4.12)

Lemma 4.5. Assume that (4.1) is satisfied with M € (0,47 (1 4+ 0)D). There is b3 > 0 such that,
forallt >0,

()]l o) + [[0()]] Ly () < bs -
Proof. 1t follows from (1.1), (4.3), Holder’s and Young’s inequalities, and the nonnegativity of u and
w

d
EHuH%z(Q) + 2||Vu]|%2(9) = /Q (—w*Aw + 20uv — 2u?) da

1 ov|* 0>

<= [ v@w—-oaw—-09dw) dv -2 |lu— — + —|vlI3.q
D Jg 92 () 92 2(Q)
1 1 20 o

< 5||U||L3<Q)||U||%3(m + 5||5t7~U||L2(Q>||U||2L4(Q> + gllvllig(m +3
2 1
< 9||UH?£3(Q) + WH“HL(Q) + 5’|8tw“Lz(Q)HU’|%4(Q) +b.
Next, Gagliardo-Nirenberg’s inequality yields
d
&HUH%Q(Q) + 2HVU||2L2(Q) < 9||UH?£3(Q) +b(1+ ||U||?i3(sz))
+ 0|0k Lo (Ve ol o) + 1ullZ, )
1
< OlvllF @ +0 1+ llulliyo) + §HVU||%2(Q)

+ b ([|00w]| Ly o) + ||8tw||%2(m) ||U||%2(Q) :
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In view of Lemma 4.4, this implies

d 3
&HUH%Q(Q) + QHVUH%Q(Q) < HHUH?iS(Q) +b(1+ HUH%S(Q) + o (1 + bz)“““%z(m) : (4.13)

Moreover, using (1.1b) along with Young’s inequality, we obtain
1d 4 0
ol + 010l = [ 0 do < ol + 5

Hence,

d 4
&HUH%@(Q) + 29”“”%3(9) < @Hunig(ﬂ) : (4.14)
Defining V' := [ullZ,q) + lIv[l,q) we deduce from (4.13), (4.14) along with (4.3), (4.12), and
Lemma 4.4 that, for n > 0,
dy” 3
n + §||VU||%2(Q) + 6)||U||?i3(9) <b(1+ ||U||?ig(9) + ||U||%2(Q))

<b (1 + s [l 1) + M + ||u||%2<m)

/\

b4l VullZ, ) + b (L+ l[ullZ @) + #) -
Choosing 7 := 1/2b, > 0, we find

dy
o+ IVl @ + 0ol @ < b (1+ el )

Owing to the Gagliardo-Nirenberg and Young inequalities along with (4.3),
lullZo@) < b (IVullZy@ M + M)

1
lullZy) < bsllull7,@ + b
so that, using once more Young’s inequality,
dY dY 1
=+ lzaw + bsllulla) + Ollvlizye < 7 + 20slullLy) + 0l Zuw + o
1
<b (1 + ||u||%2(9)) + b < bs||u||j§2(9) +0.
Consequently,
dYy
EﬂLmin{l,G}ng, t>0,
from which Lemma 4.5 follows after integration with respect to time. 0]

Corollary 4.6. Assume that (4.1) is satisfied with M € (0,4w (1 + 0)D). There is bg > 0 such that,
forallt >0,

[Aw(t) || o) + [[w()[wp@) < be-
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Proof. First, by (1.1c), Lemma 4.4, and Lemma 4.5,
DJ|Aw||1y0) = 0w + aw = v||1y@) < 0wl La0) + [[aw]La@) + [[vllLa@)
< (1 -+ Oé)bg -+ ‘9‘1/61)3.

Next, let ¢ > 0. We infer from (1.1c), Duhamel’s formula, the regularizing effect of the heat
semigroup, and Lemma 4.5 that

t
() llwo) < be™?[lwollw o) + b/O e 2t — )20 (s) || ooy ds

<b <1+b3/ e~ s/2g71/2 ds) ,
0

which completes the proof. O
The previous result allows us to obtain better L,-estimates for u.

Lemma 4.7. Assume that (4.1) is satisfied with M € (0,47(1 + 0)D). For any p € [1,00), there is
bz(p) > 0 such that, for allt >0,

[u(®)llz, @) < br(p) -
Proof. We fix p > 2. Using (1.1a), (1.1d), Holder’s inequality, and Corollary 4.6, we have

1d
il = —(p—1)/up—2\vu|2 dx—i—(p—l)/up_qu-Vw dx+/up—1(ev—u) do
Q Q Q

4p—1 —1
M w0y~ P [ s dot [ ou - u) ds
4(p —1 p—1 _
< XD 0+ P el P+ [ v - de (419

Also, it follows from (1.1b) and Young’s inequality that
1+6r1d
S ol /(Qv)p_l(é’v — ) do — Ollo]}} o + / wr ™ dz
Q Q

_ 0
<= [ @0y 00— do = ol 0 + sl (416

Next, in view of the Gagliardo-Nirenberg inequality (see, e.g., [19, Lemma 2.3] for a version involving
L,-spaces for ¢ > 0), p > 2, Lemma 4.5, and Young’s inequality, we further obtain

p—1 1) 1 2
ol ey < b0) (IV 0l ) 7oy + el 100

< b(p) (V) 3500l ooy + 1l )

< op) (bl V() 3507 + 85
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2(p—1
2

< 20—V 902, 0 + b0). (4.17)

Combining (4.15), (4.16), and (4.17) and using the monotonicity of z + zP~! on [0, 00), we deduce
that

ldy 2(p—1)
ol + V)2, 0 + ||v||Lp(Q < bg(p) (1 + ||u||’£p(ﬂ)> : (4.18)
with y = [|ul[} () + L+ Yl (0 Using once more Lemma 4.5 and Gagliardo-Nirenberg’s and

Young’s mequahtles gives

2
2) 2
el = 12130y < ) (IV@IEE 12157 ) + 21, )
2 2) 4
<o) (IV @) 8N o) + 121, o)

< b(p) (B3I V () [26)" + 85

(12)58( ;HV(UP/Q)H%Z(Q) +b(p) ,

and we infer from (4.18) that

ldy p-— 0
t v W) L) + 0s)lullf ) +];Hv||’£p<m

pdt
1dy 2(p—1
sﬁa+i—thwmma + ol 0 + 000
(p—1)
< s(p) (14 il ) +000) < 219 [0y +60)
Hence,
dy 0
g—l—mm{pbs@)am}yﬂb(p) ; t>0.
Integration with respect to time of the above differential inequality completes the proof, after noticing
that uy € L,(Q) due to the continuous embedding of W3 () in L. (€2). O

We are now in a position to prove Theorem 1.2.
Proof of Theorem 1.2. (a) We fix p € (2,3) and £ € (2/p,1). Since
-1 1 = e
(Wp,B(Q)7 Wp,B(Q))(l_i_g)/Q’p - Wp,B(Q>
by [3, Theorem 7.2] and writing (1.1a) as

Ou — Au~+ u = v — div(uVw) in (0,00) x Q,
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we infer from Duhamel’s formula and [4, Theorem V.2.1.3] that, for t > 0,

t
||u(t)||W§(Q) < be_t/2||u0||W§(Q) + b/ (t — 5)"(1F2e=(=9)/2) 9y (5) — div(qu)(s)HWpfé(Q) ds
0 ,

t
< blluollwy o) + b/ (t =)~ ORI (Ju(s) [11,0) + [[(uVw)(5)[[1,0)) ds.
0

We next deduce from Lemma 4.5, Corollary 4.6, Lemma 4.7, and Holder’s inequality that
||“(t>HW,§(Q) <b+ b/ot(t — §) (102 (=9)/2 (‘Q‘(s_p)/sHU(S)HLg(Q)
()15 (0 [V0(5) a0 ) s
< b4 b[bs + bebr(3p/(3 — p))] /t s~ HD/2e=3/2 45 < b,
0

Since & > 2/p, the space W(€) is continuously embedded in Ly (2) and we deduce from the above
estimate that
|w(®)||po) < by, t>0.

Moreover, from (1.1b) and the comparison principle, we obtain

b
[oOleniey < max { P lunlim 20

which, together with Corollary 4.6 and the continuous embedding of W3 () in L. (), completes
the proof of part (a).

(b) As w is radially symmetric, an improved version of Proposition 4.2 is valid. Namely, in view
of [21, Theorem 2.1}, for any n > 0, there is K(n) > 0 depending only on 7 and 2 such that

2[|w||z, @)

w 1 2
/Qe dz < K(n) exp ((n+ 16—7r) [Vwl|7, @) + T) .

We then proceed as in the derivation of (4.9) with the help of this estimate with n = (87 (14 60)D —
M)/(32nrM) and (4.4) to deduce that

1
£luvw) 2 =M (1) + £ (Tl + 2o (o) + (091 = 1) (14 5)

1+6 1
+ 5 (DHVU’H%z(Q) + a||w||i2(9)) + §||DA7~U —ow + U||%2(Q)

8r(1+0)D — (1 + 167mn)M a(l+0)
> o Vw7, + THwH%Q(Q)

1 2M 1
5D 8w = aw-+ ol 0~ M) - Tl + (21— 1) (14 7)
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8r(1+6)D — M a(l+46) 1
Using this improved version of (4.6) in the remaining part of Section 4, we finish the proof of
part (b). O

5. UNBOUNDED SOLUTIONS FOR LARGE MASS

Given M > 0, we denote by Sy, the set of nonnegative stationary solutions (u., vs, wy) € W22 (R
to (1.1) satisfying ||u. + vi||z, (0 = M. In view of (1.1b), this requires w, = v,, which implies, to-
gether with (1.1a), that

611]*

T Teae)
for some ¢ > 0, which is determined by the mass constraint. Hence, we define Sy, in the following
way:

(U, Vi, wy) € Spy if

U

(U, Vi, Wy ) € WiB(Q;Rg), Us, Vs, Wy > 010 € (5.1)
oM ev Mo e
= = S (5.2)
0+1 ||6w*||L1(Q) 0+ 1] ews L1(Q)
M W
— DAw, + aw, = c in Q Vw, - n=0 on . (5.3)
0+ 1|ev L1()

As in [12,13,29], we begin with a lower bound for the Liapunov function £ on Sy, for appropriate
values of the mass M.
Proposition 5.1. (a) If M € (4r(1 4+ 0)D,00) \ (47(1 + 0)DN), then

g 2= inf LUy, Uy, Wy) > —00 .
(u*,v*,w*)esM

(b) If Q = Bg(0) for some R >0 and M € (87(1+ 0)D, o0), then

(U*,U*,w*)eshl,rad

where Snrrad = { (U, Vi, ws) € Sy 1 Uk, Uy, W, are radially symmetric}.

Proof. (a) Let (uy,v.,w,) € Sp. Then, in view of (5.2), (5.3), and the mass constraint ||u. +
V||, ) = M, we deduce from (2.2) that

1
L (U, Uy, wy) = / (u* Inwu, —uy + 1+ v, In(Ov,) — v, + g (uy + v*)w*) dx
Q

1+6 1
+ 5 (DHVU)*H%Q(Q) + an*H%z(Q)) + §||DAUJ* — QWy + U*H%z(m
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146
5 DIVl o) + ol 0))

_ /Q(u* +v,) (111 (;%) —In (Hew*HLl(ﬂ))) dz — M+ <1 * %)

1+6
+—5— (PIVwliye + alw-lz,m)

oM 1
= MIn (9+1) — Mn (|||, ) — M + |9 (1+5)

1+6

—5 (DIVw. 7, + ellw.d?,q) - (5.4)
As (5.1) and (5.3) imply
M
> ] =
w, >0 inQ and w2, () SR
we define v .
W::w*—izw*——/w*x dx . 5.5
RCESME o Jo ) (55)

Rewriting (5.4) in terms of W leads to

1+6 M?
L) = 5 (DITW I 0 + a0 + 0l )

a?(0 4 1)%|Q2
M? oM
_ w -
Mo (Jle® @) a@+ Do "M <9+ 1)
1
— M + |9 (1 + 5)
M? oM
= —MIn(|Q) - ———+ M1
|Q|HW) () = semrom “<9+1)
1
— M +19| (1 + 5) , (5.6)
where o
1+ 09 le™ {2y ()
F(W) = BTV (DIVWIIZ,0) + allW [T, q) — 12n o ) (5.7)
Moreover, in view of (5.3) and (5.5), W is a solution to
M Qe ) :
—DAW + oW = ( -1 in Q) , VW -n=0 ond, (5.8)
(0 + DI \le™ L.

along with [, W(z) dz = 0. Hence, due to (5.7), (5.8) along with M € (4n(1 + 0)D,00) \
(47(1 + 0)DN), we are in a position to apply [13, Lemma 3.5] and conclude that there exists © > 0
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which does not depend on W such that
FW)>—u. (5.9)
Combining the latter with (5.6) completes the proof of assertion (a).

(b) The proof is the same as that of assertion (a), we only use [13, Corollary 3.7 & Remark 3.8]
instead of [13, Lemma 3.5] to deduce the lower bound (5.9) for any M € (87(1 + 6)D, c0). O

As in [12,13,29], the next step is to show that £ is not bounded from below on the set Zp; of
initial conditions defined in (1.7) as soon as M exceeds a specific threshold value. The argument
given below is however more involved, due to the additional positive term in L.

Proposition 5.2. Let M > 0.
(a) If M € (4m(1 4 0)D, 00),then

inf  L(u,v,w) = —o00.
(u,v,w)ELns
(b) If Q@ = Br(0) for some R >0 and M € (87(1 +0)D, c0), then
inf L(u,v,w) = —00,

(u,0,w)ELN rad
where Lysraq = {(u,v,w) € Ipy @ u,v,w are radially symmetric}.
Proof. (a) As 02 is smooth, upon a translation and a rotation, we may assume without loss of

generality that 0 € 9Q, n(0) = (0,—1)7, and that there exist ag € (0,1) and ¢ € C?([—ay, ag]) such
that we have

QN B, (0) ={z € Byy(0) : 2> (1)} and 92N B, (0) ={x € By (0) : 2o = ((x1)}.
We first claim that there is @ € C([0, ag]) such that
5(0) =0, @>0, (5.10a)

and, for all a € (0, ap),
o, C QN BL0) C Xy, (5.10b)

where
0, :={x = (rcos(w),rsin(w)) : r€[0,a), we (w(a),™—w(a))},
Y, = {z = (rcos(w),rsin(w)) : r€0,a), we 0,7+ w(a))U(2r —w(a),2m)}.

Indeed, in view of 0 € 92 we have ¢(0) = 0, while n(0) = (0,—1)7 implies ¢'(0) = 0. Hence, with
A = [|{"||¢(~a0,a0) /2 € [0,00), a Taylor expansion implies

1C(s)| = |C(s) — ¢(0) — ¢'(0)s] < As® < Aals| for all s € [—a,dl
and any a € (0, ag]. Combining these properties of Q and ¢, we deduce that
{z € B,(0) : x3 > Aalz1|} C QN B,(0) C {z € B,(0) : 2o > —Aalzy|}.
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Hence, (5.10a) and (5.10b) are satisfied for any a € (0,aq) with the continuous function w(a) :=
arctan(Aa), a € [0, a.
Next, for n € (0,1) and x € 2, define

o) =2 () and 500 =60 - o [ ) an

n? + )
Clearly, &, belongs to WZ(2) and, for (z,7) € Q x (0,1),

dmx
V&, () = TR+l
AT 87>
D%, (x) = — id
& (@) 772+7T\55|21 + (n2—|—7r\:c|2)2x®x’
87>
A& () = ——— = &retn(®@), 5.11
) = G e o1

In view of (5.10a) and M > 4n(1 + 0)D > 47D, we next fix a € (0,a9) and 1y € (0,1) sufficiently
small such that

™ M —A4rD
n - A2
w(a) <max{4, 39D }, (5.12a)
ne + ma® < 1, (5.12Db)
M —AnD
2 —— —qat 5.12
770 < 32D|Q| ﬂ-a? ( C)

and derive additional estimates on §, for n € (0,19). First, by (5.10b),

2

¢ _ / U d / U
e r + dz
e lz.co onB,(0) (1% + m|z[?)? onB.(0) (17 + 7|z|?)?

7’ n?
< ——— dx +/ g AT
/za (n? + mlx[?)? anBa(0)e (° + ma?)?

2

™+ 20(a) 17 P9
< T2 2 2.4
2m N tare],_,  Ta
1 @) 59
< —
) + T + m2at’

and

¢ Ui v

e > / Ty 02 / e

I HLl(Q) anB.(0) (1% + m|z[2)? oo (0% 4 |x]?)?
7w —20(a) | m—2w(a)  ma?
27 n? +

—0 2r  n?+ 7wa?
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ST 20(a) wa?

— 2r i+ ma®

Hence, using (5.12),

E<HSH <E+M—47TD_M+47TD
4 @ ~97 162D~ 167D

We next turn to =, and first derive a lower bound for 1 € (0,70). To this end, we compute
2
I, = T / In (n” + wlyl*) dy
€2 Jo
2
€ JonB.o)

2 2
> — In (n* +7ly|?) dy + =
% Jornio ™ YR
Since n? + |y|? < n2 +ma® < 1 for (n,y) € (0,m0) x Xy by (5.12b), we infer from (5.10b) and (5.12a)
that

(5.13)

2
In (* +7ly®) dy + o In (n* + wly*) d

192 Janp. o)

In (7Ta2) dy.

2 4
L>—= [ Wn(n*+7ly]*) dy+ = Ina dy
2 Js, 1€ Jang. o)
0%
77TJ;|5)|(G) [(7° +7r*) In (n? + 7r®) — n° — 71 +1 ‘Q‘/lna dy
T+ 2(a) ) ) w+2w( )
—= (2971 —1) —4]1 >—7—41
o] (—=2n*Inn +n*—1) —4/Ina| > o] | Ina
1 M
> —— 14+ ——=) —4|Inal.
= \Q\( +167rD) | Inal
Consequently, for x € €,
Z,(z) = —2In (n* + w|z?) + I, > —w, (5.14)

with R := diam(£2)/2 and
1 M
vy :=2In (1+47R?) + 9] (1 + 16—D) + 4| Inal.
Finally,

120200 :/Q(—21n (7 + 7la?) + 1,)° d:c:4/Q(ln (i + wlaf?))? da — |02
2R
§4/ (In (i + 7lof?))? dxzsﬁ/ r (In (? + mr%))? dr
Bar(0) 0

=4 [(7]2 + 7r?) (In (n* + 7T7‘2))2 —2(n* + o) In (n* + 7r?) + 2(n* + 71?)
<3, (5.15)
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where
vs =4 [(1 +47R?) (In (1 + 47TR2))2 —2(1+47R*)In (1 4+ 47R?) + 2(1 + 47TR2)] :

Now, for n € (0,7), we set

v, y =, + (5.16)
Uy =Uy———, v, =V——— w, ==, + v, 16a
T e e T e e T T
with
Uy =M —8aD|e" ||, @), Vi = 87Dl () (5.16Db)
We first observe that (5.13) and the lower bound on M guarantee that
5 o 2+46
Uy = ||ugllL, € 270D, M| and V,, = ||vy||L, () € |277a"D, 20 +9)M : (5.17)

while w,, > 0 by (5.14), so that the triple (u,, v,, w,) defined in (5.16) belongs to Z,,. Also,

en evn
and v, =1V,

u, = U. —
! L1(Q) "ew ]l Ly @

e

Next, on the one hand,

/w7 Inu, dz = In(U,) / u, dr + / upwy, dz —In ([l€“]| L, @) / u, dr
Q Q Q Q
= /Qunwn dz + U, In(U,)) — Uy In ([l€""]| 1, (@) (5.18)
and
v, do + /Qvnw77 dz —In ([[e“|| L, (@) /Qvn dz
= /Qvnw?7 dz + V, In(6V,) — V,In (|[€*"]| @) - (5.19)

On the other hand, by (5.11), (5.15), and (5.16),

/Qvn In(fv,) do = 111((9‘/;7)/

Q

65"
DA, + Ve

| DAw, — aw, + vyl o) =
! @) ’|€€"HL1(Q)

—aZ, —av

Ly ()

= HDA£77 + 81 Den — aZ, — an H;(Q)

= OK2 ||E77 + Vl“iz(ﬂ) S 20[2 (HEnHiz(Q) _'_ ‘Q‘V%)

< 203 = 20" (vh + Q7). (5.20)
We then infer from (5.18), (5.19), and (5.20) that

1
Ly, vy, wyy) = / <u77 Inu, —u, + 1+ v, In(fv,) — v, + i (uy, + Un)wn) dz
0
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1+46 1
N (DvanH%Q(Q) + 04||wn“%2(9)) + §||DAw77 — awy + Un||%2(9)
Q
<U,In(U,) — U, + Q| + V, In(0V,) — V,, + Ky Uy + Vo) In (|[e” | L, ()

0
1+6
+—— (PIVEiye + allZ + nllLye) + 5

Q =
= U, n(U,) — U, + Q| + V, In(6V;) — V;, + LL VAN (le="1Lyy) — M

0

1440

+—— (PIVE iy + alEliue +alr) + 25

M

= —F(E,) + Ry, (5.21)
jo!

where

(140)|9]

) ) i LRI
f(:ﬁ> = Wi (DHV:77||2L2(Q) + a||:ﬁ||2L2(Q)) o ‘Q‘ In (T() 7

see (5.7), and

Q
R, = —MIn(|Q]) + U, In(U,) — U, + |Q] + V, In(0V,) =V, + |9|
YR Ll

According to [13, Section 3],
lim F(=,) = —oo,

n—0

while (5.17) ensures that SUPe(0,00) Ry < 00. In view of these properties, it readily follows from
(5.21) that L(u,,v,, w,) = —oo as n — 0, as claimed.

(b) We recall that 2 = Bg(0) in that case. As above, for n € (0,1) and = € Q, we define

o U = _
() :=2In (m) and =, (z) = §,(x |Q|/€n

Then &, € W3 (Q2) and
2 R
n 9 2mr
o = G G

e

&n

le

n2+mr?| _,  nr+mRY
Hence,
TR?
&n
T Sl le =t (5.22)




34 PH. LAURENGOT & C. STINNER

Furthermore,
2
I, = ? In (* + wly|*) dy ﬁ 1n (0 +7r?) r dr
[ ) 5 ) = () + 1)
2 2
— (—2n%1 21) > ——— 2
7TRQ( n*lnn+n°—1) > — (5.23)
so that )
Ey(z) > —2In (n* + 7R*) + I, > —vq := —2In (1 + 7R?%) — - (5.24)
T
Finally,
— 2 2
15020 = /Q (210 (12 + 7|af2) + 1,)* do = 4/9 (In (7 + mlaf?))? da — Q)12
r=R
<4 [(7)2 + 7T7‘2) [ln (772 + 7T7‘2)]2 -2 (772 + 7rr2) In (772 + 7T7‘2) + 2 (772 + 7TT2)}
r=0
<z, (5.25)
where
V2= 4 |[(12 4 7R [in (14 7R%)]" = 2 (1+ 7R In (14 7R2) +2 (14 7R2) |
Now, as above, we set
U eg”] V eg”? ( )
Uy = Uy =V = E, o, 5.26a
! ! eS|z ! "lesn L1() ! !
with
Uy =M —87D|le% |, @), Vi =87Dlle" |1, (@), (5.26D)
and deduce from (5.22) and the lower bound on M that
oM 8TR:D M
U — M d V, 5.27
"6[1+9’ } an ”E{me’lw] (5:27)

In particular, owing to (5.26), (5.27), and the regularity of &,, the triple (u,,v,, w,) belongs to Zy/ a4
for all n € (0,1). We next compute L(u,, v,, w,) as in the previous case and argue as in the proof of
(5.21) with the help of (5.11), (5.24), and (5.25) to obtain that

M
Ly, vy, wy) < @}—(En) + Ry (5.28)

where
(1+0)|9]

_ _ I e
#E) = S (D192 0 + Bl o) - 91 (1
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as before and

Q
R, = —-MIn(|Q])+ U, In(U,) — U, + |2 + V, In(0V},) = V,, + ‘7‘
14 0)a|
— Muv, + %Vi +a” (V2 + Q).
According to [12, Lemma 2],
7171_I>I(1) ‘F(‘:‘U) = —00,
while (5.27) implies that sup,c;) R, < oo. It then readily follows from (5.28) and the above
properties that L(u,,v,, w,) — —oo as n — 0 and the proof of (b) is complete. O

Proof of Theorem 1.3. (a) Gathering the outcome of Proposition 2.2, Proposition 5.1 (a) and Propo-
sition 5.2 (a), we argue as in [12,13,17,29], see also [15], to conclude that, for M € (4n(1+6)D, c0)\
(47 (14 0)DN), there are initial conditions in Z); for which the first component of the corresponding
solution to (1.1)-(1.2) cannot be bounded in L. ((0,00) x Q) and thus infringes (2.6).

(b) In that case, combining Proposition 2.2, Proposition 5.1 (b) and Proposition 5.2 (b) with the
above mentioned references leads to the claim. O
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