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REGULARITY AND TREND TO EQUILIBRIUM FOR A NON-LOCAL
ADVECTION-DIFFUSION MODEL OF ACTIVE PARTICLES

LUCA ALASIO, JESSICA GUERAND, AND SIMON SCHULZ

ABSTRACT. We establish regularity and, under suitable assumptions, convergence to stationary states
for weak solutions of a parabolic equation with a non-linear non-local drift term. This equation was
derived from a model of active Brownian particles with repulsive interactions in the previous work
[8], and incorporates advection-diffusion processes both in particle position and orientation. We apply
De Giorgi’s method and differentiate the equation with respect to the time variable iteratively to
show that weak solutions become smooth away from the initial time. This strategy requires that we
obtain improved integrability estimates in order to cater for the presence of the non-local drift. The
instantaneous smoothing effect observed for weak solutions is shown to also hold for very weak solutions
arising from distributional initial data; the proof of this result relies on a uniqueness theorem in the
style of M. Pierre for low-regularity solutions. The convergence to stationary states is proved under a
smallness assumption on the drift term.
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1. INTRODUCTION

This work is concerned with the study of the regularity and convergence to stationary states for
the non-local advection-diffusion equation

(1.1) O f +Pe div ((1 — o) fe(0)) = DAF + 95 f,

where o(t, z) = 0277 f(t,x,0)do is the angle-independent density and e(f) = (cos 6, sin §), with periodic

boundary conditions both in the space variable = € £ = (0,27)? and the angle variable 6 € (0,27); we
use the notation T = Q x (0,27) = (0,27)3. The main unknown f represents the density of particles
at time t and position x aligned in the direction 6. The operators div and A are taken with respect
to x only. The constant parameters Pe € R and D, > 0 are called the Péclet number and spatial
diffusion coefficient, respectively. This equation was formally derived from a many-particle system in
[8]; the particles are said to be active in the sense that they are self-propelled, with velocity pointing
in the direction of the vector e(#). For details concerning the derivation and well-posedness of (1.1)
and the related models presented in [8], we refer the reader to the works [8, 9, 10].

Context. The regularity of elliptic and parabolic equations has been a topic of primordial importance
within analysis and partial differential equations since the advent of Hilbert’s 19th problem; we mention
in particular the seminal contributions of De Giorgi [16, 17], Nash [42, 43], and Moser [40, 41]. The
strategy in the aforementioned works is common: one estimates the LP norms of the weak solution
locally for arbitrary large p by an iteration procedure so as to obtain local L* bounds. This interior
boundedness is then used to obtain local oscillation estimates from which one infers Holder continuity of

1991 Mathematics Subject Classification. 35B65, 35K58, 35Q84, 47D07, 35Q92.
Key words and phrases. De Giorgi method, regularity, advection-diffusion equation, active particles, convergence to
equilibrium.
1



2 L. C. B. ALASIO, J. GUERAND, AND S. M. SCHULZ

the solution; either by contradiction arguments (e.g. [47]) or by quantitative methods (e.g. [29]). These
approaches were subsequently refined and generalised to cover certain classes of degenerate elliptic
equations by Ladyzhenskaya et al. [38], and similar degenerate parabolic equations by DiBenedetto et
al. [20, 22, 23, 24, 21]. In recent years, the method has been employed to obtain analogous regularity
results for the Navier—Stokes system [46], systems of reaction-diffusion equations [13, 28], equations
incorporating fractional diffusion [11, 12, 25, 37], as well as for kinetic Fokker—Planck equations [31, 6,
30, 44, 48, 49]; also known as ultraparabolic or Kolmogorov-type equations. Some aspects of regularity
for a class of Fokker—Planck equations without advection were discussed in [34], while a more general
account of the underlying physics encapsulated by such equations may be found in the monograph
[26].
The long-time behaviour of solutions to semi-linear advection-diffusion equations of the form

Ov(t,x) = Axv + divk (v b) (x € RY),

which includes (1.1), is also a classical area of interest. Solutions of such equations exhibit a rich
panorama of possible properties, depending on the structure of the term b; some typical examples are
as follows.

(1) Linear equation b = G(x): the asymptotic behaviour depends on the existence of a suitable
Lyapunov functional. A necessary condition for the existence of stationary states is (cf. [32]):

lim G(x)-x > 0.
X—00

This is guaranteed, for example, if G = VV, with V : R — R being a convex function. Indeed
exponential convergence to the stationary state may be obtained in this case thanks to the
gradient flow approach, the entropy/entropy-dissipation method, or the Bakry—Emery Theory;
see e.g. [2, Ch. 10], [35, Ch. 2], and [14].

(2) Aggregation-diffusion equation b = VW % v: for sufficiently smooth kernels, the solution ap-
proaches the heat kernel in L'(RY) with a polynomial rate (see [15]). For singular interaction
kernels blow-up may occur as in the Keller—Segel case.

(3) Blow-up and non-existence of stationary states: examples exist even in the case of one spatial
dimension. In the super-linear case we mention the case of b = v?, for ¢ > 1, for which
the critical mass was determined in [1]. In the non-local setting we mention the case of
b =z + ¢ + [yvdy for which there are no stationary states on R, see [5].

(4) Space-time periodic solutions: we refer, for example, to [33, 4]. A very interesting example
of advection-diffusion equation displaying “anomalous diffusion” was recently obtained in [3],
where the vector field b is constructed to be space-time periodic, divergence-free, Holder-
continuous and “fractal”.

Furthermore, the structure of the drift term b has a profound impact on the regularity of the stationary
solutions, and it is a priori not clear if such stationary states are smooth with respect to the space
variable.

Motivation and originality. Equation (1.1), derived in [8] and analysed in [9], is different to the
ones studied in the aforementioned works. It incorporates a drift-diffusion mechanism similar to kinetic
Fokker—Planck equations, yet the drift term comprises the angle-independent density and is thereby
non-local in addition to not being divergence-free. To the authors’ knowledge, the regularity and long-
time behaviour of equations involving such drift terms has not been addressed in the existing literature,
except under restrictive assumptions (see, e.g., [5]); however, concerning existence and uniqueness for
similar models, we highlight the recent work [7]. In particular, it is a priori not clear whether solutions
are merely Holder continuous away from the initial time or if they become infinitely-differentiable, nor
is it obvious that they converge to stationary states. While some continuity results had been obtained
in [9, §4] by employing the Duhamel principle and assuming more regularity on the initial data, a
thorough local regularity analysis had yet to be performed, which motivates the need for the current
paper. Additionally, the aforementioned examples of long-time behaviour illustrate that, to the best
of our knowledge, there is no unified approach to the study of convergence to equilibrium for generic
advection-diffusion equations. We thereby propose an approach based on a priori estimates tailored
to the problem at hand and, as a result, obtain strong regularity properties.

The present contribution provides a regularity analysis ¢ la De Giorgi for (1.1). We first show
interior local boundedness of weak subsolutions of (1.1) by an iteration procedure, which then enables
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us to show smoothness of weak solutions away from the initial time by means of a bootstrapping
argument; the periodicity in space-angle means that we do not need to restrict ourselves to small
subcylinders with respect to these variables, whence our result is global in space-angle. We then
extend this higher-regularity result to very weak solutions, which arise from merely distributional
initial data; the proof relies on a uniqueness theorem for such low-regularity solutions (see Theorem
2). Throughout the paper, we shall make use of the fact that the angle-independent density o (and its
derivatives) admits higher integrability than the original unknown f; reminiscent of velocity averaging
lemmas in kinetic theory (see, e.g., [45]). Finally, by adapting the aforementioned bootstrapping
approach, we show the smoothness of stationary solutions. We also show exponential convergence
to these stationary states with respect to the L? norm under a smallness assumption on the Péclet
number.

Plan of the paper. The rest of the paper is organised as follows. In §1.1 we recall the original
notions of weak and very weak solutions for the equation (1.1) introduced in the previous work [9],
and provide the statements of our main theorems in §1.2. In §2 we provide an alternative notion of
weak solution which is better suited to our regularity analysis as well as the main rescaling lemma
used for the De Giorgi method. §3 is concerned with the boundedness of weak solutions; we show
the local-in-time boundedness away from the initial time in §3.1 for generic admissible initial data,
and also provide a global-in-time estimate in §3.2 for more regular initial data. We study the higher
regularity of weak solutions in §4 by means of a bootstrapping argument, which yields smoothness
of weak solutions away from the initial time. §5 generalises the higher regularity results obtained
for weak solutions in §4 to the very weak solutions, where we also prove a uniqueness result for very
weak solutions using an argument ¢ la Michel Pierre. In §6 we prove the smoothness of non-negative
stationary solutions, and also show the convergence to stationary states under the assumption of small
Péclet number. Appendix A is devoted to the proofs of some technical lemmas and is divided into two
parts: Appendix A.1 contains the proof of a version of a Calderén—-Zygmund Theorem applicable to
our periodic setting; Appendix A.2 contains the proof of the alternative weak formulation introduced
in §2.

Notations and functional setting. Throughout this work, we use the shorthand & = (z,0) for the
concatenated space-angle variable. The letter C' will always denote a positive constant independent
of t,&, unless explicitly stated otherwise, and may change from line to line. For a point (to,&,), we
define the open parabolic cylinder of radius r by

(12) Qr(t(bgﬂ) = {(t7€) : _TQ <t—tp < 07 ’E - 50’ < T}a
and we shall write Q,(0) = @, when (t9,€;) = 0. The domain on which the equation is posed is

denoted by Y7 := (0,7) x T, and similarly we write Qr = (0,7) x . We also define the usual
parabolic norm

(1.3) 1% = £ oe0.miz20ry) + Ve IT2(r)

and the corresponding space & of functions f : Tr — R with || f||» finite. Unless stated explicitly
otherwise, the symbols div, V, A denote divergences, gradients, and Laplacians taken with respect to
the space variable x, while the symbols dive, V¢, A¢ denote operators with respect to the concatenated
space-angle variable &€ = (x,0).

The topological dual of a function space E is denoted by E’, and the bracket (-,-) denotes the dual
pairing between elements of a space and its dual. In what follows, the functions spaces denoted by
Zper(S) for S € {(0,2m)?}3_,, i.e. d = 2 corresponding to  and d = 3 to Y, with Z € {LP, W*P Ck},
are understood to mean

Zper(S) = {g : R* > R : ||g||z(5) < 00, and g(y + 2me;) = g(y) Yy € R, i € {1,...,d}},
where {e;}¢_, is the standard basis of R?. We also refer to such functions as being S-periodic; by
which we mean that such functions are periodic with periodic cell S. We denote the spaces

Y o= H)o (V) N L2 (4 HE (0,27)), X := L*(0,T;Y).

We denote the space-angle average of a function f by

) :=]§fd£= |1T|/dee.
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1.1. Definitions and problem set-up. For the purposes of the regularity analysis, the coeffi-
cients Pe and D, appearing in (1.1) do not matter; the following paragraph is concerned with
rescaling the variables so as to make them both vanish from the equation. By defining (a,b,c) :=
(D.Pe 2, D.Pe~t, /D ,Pe™!), we see that the rescaled functions

27
F(t,3,0) == f(at, bx,c), o(t, ) = / © J(t,2,0)d0 = oat,bx), &(6) = e(ch),
0
satisfy, on the rescaled domain (0,a=!7T) x b=1Q x (0, ¢ 127), the equation
A f + div (1- @)fé(@)) =Af+03f,
whence the constants Pe, D, have vanished. The above rescaling alters the periodicity of the functions
f, 0 and €(f). This is of no importance whatsoever, since the proofs of the well-posedness results of
[9] extend easily to any choice of space-angle period. Moreover, the period with respect to the variable
x need not be equal to that with respect to 6.

Therefore, for the sake of clarity and concision, the regularity analysis in this work is concerned
with the study of the drift-diffusion equation

(1.4) o f + diVE(Uf) = Agf in Top,
where & = (x,0) is the concatenated space-angle variable and

(1.5) U=(1-o) (e%9)> |

We emphasise that, if the solution of (1.4) is smooth, then so is the solution of (1.1) by the rescaling
above. Likewise, if the solution of (1.4) is bounded in a particular space, then so is the solution of
(1.1); modulo the specific bound being influenced by Pe, D.. For this reason, all estimates in §3-5 are
written for equation (1.4). On the other hand, the smallness of Pe is used in §6, and that is the only
place in the paper where the values of Pe, D, influence the results.

For convenience, we recall the definitions of weak and very weak solutions introduced in [9], as well
as the well-posedness results proved therein.

Definition 1.1 (Notions of Solution).
We introduce the notions of weak solution and very weak solution.
(1) A weak solution of (1.1) with non-negative initial data fy € L

2
(1.6) oo(z) = fo(xz,0)d0 € [0,1] a.e. z € Q
0
is a function f € C([0,T]; L3, (1)) N L*(0,T; H} ., (T)) with 9,f € L*(0,T; (H},)'(Y)) such
that, for all ¢ € L(0,T; H...(Y)), there holds

per

2
per

() satisfying

(Ouf, ) =P6/T(1—Q)fe(9)'Vsodﬁdt—De/TVf-Vsodﬁdt—/Tc?ef-aesodédt,

(1.7)
lim f(t) = fo in L2 (Y
Jm f(t) = foin Lie (1),
where o(t, z) = 0% f(t,z,0)d0 satisfies
(1.8) 0<o(t,z) <1ae. (t,x) € Qp.
(2) A very weak solution of (1.1) with non-negative initial data fo € L2, (Q; (Hp.,)'(0,27)) satis-
fying
(1.9) oo(z) = (fo(z,-),1) € [0,1] a.e. z € Q

is a function
f € L*(0,T; Hpe, (% (Hpe,)'(0,2m))) 0 L(0, T; L, (€2 (Hope,)' (0, 2m))) N L (Yr)
with d;f € X’ such that, for all ¢ € X, there holds

(0uf. ) = Pe /Y (1— g)fe(6) - Vo dedi — D, /T V. Vededt+ /T foRpde dt,

lim f(t) = foin Y,

t—0+

(1.10)
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where o(t, z) = 027r f(t,x,0)do satisfies the estimate (1.8).

We recall that it was proved in [9] that, if the initial data fo € LZ.(T) is non-negative and
satisfies (1.6), then there exists a unique weak solution of (1.1). Similarly, if the initial data fy €
L2 (% (HL..)'(0,27)) is non-negative and satisfies (1.9), then there exists a very weak solution of
(1.1). Furthermore, these solutions are global-in-time in the sense that they exist on the time interval
(0,7T) for all T' > 0.

We also recall that for f a weak (or very weak) solution of (1.4), the density p satisfies
(1.11) 0o+ div((1 — o)p) = Ao

in the weak sense, with o € L>(Y7) N L?(0,T; ngr(Q)). The vector quantity p is the polarization,
defined by
27

(1.12) p(t,z) == ; f(t,x,0)e(9)do,

which, by virtue of 0 < p < 1 a.e. and the non-negativity of f, satisfies
(1.13) p(t,2)] < 1.

Before proceeding to the main results, we introduce some technical results that will be used recur-
rently. In this work, we shall frequently employ a well-known interpolation inequality; we refer to it
throughout the paper as the Interpolation Lemma.

Lemma 1.2 (DiBenedetto, Proposition 3.2 of §1, [19]). Let d € N and w C R? have piecewise smooth
boundary, and let p,m > 1. There exists a positive constant C depending only on d,p,m and the
structure of Ow such that, for all

v e L0, T; L™(w)) N LP(0, T; WP (w)) =: V™P,
there holds

1
q d+m
lv|lvm.e, q=p—.

[Vl La((o,r)xw) < C<1 + y

d(p—m)+mp
] “

We shall also employ the following version of the Calderén—Zygmund Theorem applicable to our
periodic setting. The proof is delayed to Appendix A.1. We do not claim that this result is sharp nor
that it is novel; it is merely sufficient for our purposes.

Lemma 1.3 (Periodic Calderéon—Zygmund Inequality). Let p € (1,00). There exists a positive con-
stant C' = C(p, ) such that for all v € WaZ(T) with Agv € LP(Y), there holds

IV80llocey < C (1Al ioer + Iollwinn))-
In the case p = 2, there holds
IVEvl2cry = 1A¢vl L2 (v

1.2. Main theorems. We state our main results, which are essentially partitioned into three: regu-
larity of the time-dependent solutions, regularity of stationary solutions, and convergence to stationary
states. For the regularity, as already mentioned, we first prove the smoothness of weak solutions away
from the initial time, and then extend this result to the very weak solutions.

Our first main theorem is the following.

Theorem 1 (Smoothness away from Initial Time). Assume fo € L2..(T) is non-negative and satisfies

(1.6), T > 0, and let f be the unique weak solution of (1.1) with initial data fo. Then, for a.e. t €
(0,T), there holds f € C>((t,T) x R3).

We then establish that very weak solutions coincide with weak solutions away from the initial time.

Theorem 2 (Uniqueness for Very Weak Solutions). For any T > 0, let f be a very weak solution of
(1.1). Then, for a.e. t € (0,T), f coincides with the unique weak solution of (1.1) on the interval
(t,T) with initial data f(t,-).

From Theorems 1 and 2 we obtain the regularity result for very weak solutions.
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Theorem 3 (Regularity for Very Weak Solutions). Assume fo € L2..(9; (HJ,) (0,2m)) is non-

negative and satisfies (1.9), T > 0, and let f be a very weak solution of (1.1) with initial data
fo- Then, for a.e. t € (0,T), there holds f € C=((t,T) x R?).

We also record the following global-in-time boundedness for initial data in L°°, based on an iterative
argument which had been used in the context of degenerate diffusion equations with drift (cf. [36]);
this result is proved in §3.2.

Theorem 4 (Global-in-time Boundedness for Bounded Initial Data). Assume fo € L*°(Y) is non-
negative and satisfies (1.6), and let f be the unique weak solution of (1.1) with initial data fo. Then
there holds the global-in-time estimate

[ £l zo((0,00)x 1) < C(Pe, De, || foll oo (1))

The final section of this manuscript is concerned with the long-time behaviour of solutions of
equation (1.1). Our main results are concerned with the regularity of solutions of the stationary
elliptic problem

(1.14) Pe div ((1 = 000) fc€(0)) = DeAfos + 9 foo,

and the convergence of the time-dependent solutions to such stationary solutions.

Theorem 5 (Smoothness of Stationary States). Let foo € Hrl,er(T) with 0oo = 0% foodf € ]0,1] be a
non-negative periodic weak solution of (1.14), i.e. for all ¢ € HJ.(T) there holds

Pe [ (1= o) fuel6) - VodE = D, | Vefn - Veode
Then, fs is a smooth periodic function on R3.

Theorem 6 (Convergence to Constant Stationary States for Small Péclet Number). Assume fo €
L2..(T) is non-negative and satisfies (1.6), and let f be the unique solution of (1.1) with initial data
fo. Assume that there holds

min{ D, 1}
2v21Cp(1+ (fo))’
where Cp is the Poincaré constant associated to T, and define

(2m)2Pe? (1 + (fo))?
min{De,l}O ) > 0.

|Pe| <

(1.15) K= %(%C;Q min{D,, 1} —

Then,
£ () = (fo)l 2oy < el fo — (fo)llpzry  for allt > 0.

Remark 1.4 (Stationary States). We remark that Theorem 6 shows that, under the aforementioned
assumptions on the initial data and on the Péclet number, all weak solutions of (1.1) converge to a
constant stationary state in the limit of infinite time; by Theorem 2 this is also the case for all very
weak solutions. We note that this result is in accordance with the linear stability analysis performed
in [8, §3]. For large Péclet number, the simulations in [8, §4] suggest that phase separation occurs, and
we do not expect convergence to a constant stationary state. The study of the long-time behaviour of
the solutions for large Péclet number will be the subject of future investigations.

To conclude this subsection, we briefly outline the mechanism by which the equation improves the
regularity of its solution.

Remark 1.5 (Regularity Bootstrap). One begins by applying De Giorgi’s method/Moser’s iteration
technique to (1.4) and obtain that f € L*((t,T) x YT) for a.e. t > 0. This boundedness is then
sufficient to perform the classical H2-type estimate on (1.4); yielding boundedness in L?((t,T) x T)
both for Agf and 9;f =: f. Further work shows that f € L (¢, T; L*(Y)) N L2(t, T; H*(Y)) satisfies

(1.16) Of +div ((f(1 = o) = fo)e(8)) = Aef;
and, a priori, the boundedness of 0 in L3((t,T) x Y) is insufficient to apply De Giorgi’s method to the
above and obtain boundedness of f in L*°((¢,T) x Y). Indeed, it appears at first glance from the for-

mula ¢ = 0% f d# that ¢ inherits the same boundedness properties as f and none more. However, the
dimensionality reduction in the angle-independent density plays a crucial role. Using the Interpolation



REGULARITY AND TREND TO EQUILIBRIUM 7

Lemma 1.2, one obtains f € L10/3(TT), as T C R3; see Proof of Lemma 4.5. Meanwhile, using this
very same interpolation result, since Q C R?, we obtain that ¢ € L>(0,T; L*(Q)) N L?(0,T; H*(Q))
in fact belongs to L*(€27). This improved integrability in ¢ leads to classical H2-type estimate on the
equation
2
010 + div ( po+ (1 —o)p ) Ap, where p(t,x)= f(t,z,0)e(9)do,
0

which corresponds to equation (1.11) differentiated in time, which yields higher integrability of ¢ again
by interpolation. We deduce a sufficient gain of integrability in the non-local drift term of (1.16) to
then apply De Giorgi’s method again and obtain boundedness in L™ of the time derivative f. This
procedure is then performed iteratively for all time-derivatives 9} f, from which we deduce smoothness
of the solution away from the initial time.

2. PRELIMINARY NNOTIONS

In this section, we present the main rescaling lemma for De Giorgi’s method, for which we introduce
an alternative weak formulation of the equation; we explain our reasons for doing so in the paragraphs
that follow.

The strategy of our regularity analysis is to use the method of De Giorgi to obtain interior regularity,
which involves “zooming in” on subcylinders to obtain local boundedness. Central to this strategy is
the appropriate parabolic rescaling of the functions at hand to deduce the required localised estimates
by first obtaining analogous bounds on the unit cylinder ;.

It is apparent that the aforementioned rescaling affects the periodicity of the test functions that
can be inserted into the weak formulation of Definition 1.1. In turn, it is more convenient to employ
an alternative weak formulation, for which we do not require the test functions to be periodic; this is
encapsulated in the following lemma, the proof of which is delayed to Appendix A.2.

Lemma 2.1 (Alternative Weak Formulation). Assume fy € Lger(T) is non-negative and satisfies
(1.6), and let f € C([0,T]; L2..(T)) N L*(0,T; H}..(T)) with 0, f € L*(0,T; (HL.,.)(Y)) be the unique

weak solution of (1.1) with initial data fo. Then, for all ¢ € C*([0,T] x R3) with ¢(t,-) € C°(R3)
for allt and for a.e. t1,ts € [0,T], there holds

/tl fatsodsdt+/t2/ (1—0)fe(f) - Vodedt — //ng Vepde dt

= [ roae] - [ reae]

With this alternative weak formulation at our disposal, we define our notion of weak subsolution
for the generalisation

(2.2) Ouf +dive(Uf + V) = Aef

of the equation (1.4), where V € L%(Yr) for ¢ > 5, which is the form which we shall use when
employing De Giorgi’s method. The reason as to why we generalise the analysis to include the term
V' will be made clear in §4.

Definition 2.2 (Weak Subsolution). We say that f € C([0,T]; L2 .(R3)) N L*(0,T; HL (R?)) with
ouf € L*(0,T; (HL,) (R?)) is a weak subsolution of (2.2) if, for all non-negative ¢ € C*(0,T; C°(R?))
and for a.e. t1,t9 € [0, 7], there holds

to to
—/ f8t¢d£dt+/ / Vel Vepdédt
t1 R3

/t2/ (fU + V) Vgtpd&dt—/ fgpdg‘ /fgadﬁ‘

Remark 2.3 (Parabolic Norm). We recall that, given admissible initial data fo, it was shown in [9, Proof
of Theorem 3.1, (3.15)] that the weak solution f admits, for some positive constant C' independent of
T, the estimate

(2.1)

(2.3)

C Pe
' 20 < ZCT
(2.4 191 < oy Molltacry
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where the parabolic norm was defined in (1.3).

We now provide the main rescaling lemma used in the proof of the first De Giorgi lemma, using the
notion of subsolution given in the previous definition.

Lemma 2.4 (Rescaling Lemma). Let f be a weak subsolution of (1.4). Let 6 € (0,1), (to,&) €
(0,T7) x R3, and r satisfy the constraint:

0 <r < min{1,/to/2}.

Let (t,€) € Qr(to,&y) and define

r3

1fllz + 1V lLaers)’

as well as the rescaled functions f,.,U,, V. : Q1 — R by
Fr (1, Q) = Lf (t + 27, €+ 1),

(2.5) Up(7,¢) =rU(t +r°1, € +1C),
Vi1, €) == bV (t + 127, € + ).

Then, f, € C([~1,0]; L*(B1)) N L*(=1,0; H'(B1)), O fr € L*(=1,0; (H")'(B1)),
Url <1 ace Qi [[Villpag) <1, esssupeq /31 \fr(T)IZdC—i-/ \Vefr?d¢dr <6,

Q1

0(r,5) = 52

and fr is a weak subsolution of
(26) 8Tf1" + leg(UrfT + ‘/r) = ACfT in Qla
i.e., for all non-negative ¢ € C*°(—1,0;C>(B1)) and for a.e. 71,72 € [—1,0], there holds

T2 T2
—/ / froppd¢dr + / / Vefr - Vepdddr
1 JB 1 JB

(2.7) -
N r r r . _— r
</T1 /l(fb +V ) CCSOdCCh 1f90d£

+ [ frodg
B

T2 T1

Proof. The smallness of r and the boundedness of ¢ immediately yield the pointwise estimate on Us,.
Next, observe that
0

2.8) | 1snrac <
By 17115

Note from the definition of the cylinders that
=272 < =1 4 (t—to) <t+7177 —t <0,

/B F(t+ 26+ ¢)PdC.

whence the conditions on r imply

(2.9) 0<t+rir<T.

Furthermore, the smallness of r implies

(2.10) {6+ ¢ €€ Br(&), ¢ €B} C{y+¢: ¢ e(—mm)?}

It follows from (2.9) and (2.10) that there is no overlap in the integration in ¢’ from one periodic cell
to another when performing the integration in (2.8), and thus

/ F(E+72m €+ C2AC < I oo

T

Similarly,
2 5 / N\ |2 / /
/ VehPdedr < O / Vel (t+ 7€+ )¢ dr',
Q1 ”f”g’ Qr

and by applying the same reasoning as before, we obtain

/Q ’st(t + Tl?E + C/)|2 dC’ d+’ < HV&f“%g(TT),
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and we deduce
essS Sup,¢(_1,g] /B | f(7)]? d¢ —i—/Q \Vefr?d¢dr <6
1 1

as required. Furthermore,

r(3-1Dg3
|78 V(t',¢)|7de at’ < 1.
¥y < T, IVE-€Irde

The weak subsolution formulation (2.7) of the drift-diffusion equation (2.6) is easily verified by direct
computation. O

It will therefore suffice to study the following equation:
(2.11) atf—i-dng(Uf-f—V) = Agf in Ql;

with £ € C((=1,00; L2(B1)) 0 L(—1,0; H\(By)), with &,f € L2(~1,0; (HF'Y/(By)), U] < 1 ae. in Q1,
and ||V za(g,) < 1 where ¢ > 5.

3. BOUNDEDNESS OF WEAK SOLUTIONS

3.1. Boundedness away from initial time. The goal of this section is to prove the following
proposition, which will subsequently be used to prove Theorem 1 in §4.

Proposition 3.1 (Boundedness away from Initial Time). Assume fo € L2..(T) is non-negative and
satisfies (1.6), T > 0, and let f be the unique weak solution of (1.1) with initial data fo. There exists
a positive constant C depending only on Y, T, Pe, D, such that, for allt € (0,T),

(3.1) | fllz sy < CA+E75)[ £l 2.

Notice that the right-hand side of inequality (3.1) is bounded thanks to (2.4). The proof is broken
down into several steps, which constitute the subsections that follow. The local boundedness for
solutions of equations of the form (2.11) by means of De Giorgi’s method is classical (cf. e.g. [39,
Ch. VI §5]). We nevertheless highlight that a novel aspect of our approach is that we only need to
consider the solution away from the initial time, and not on a more restrictive subcylinder; this is
a consequence of the choice of periodic boundary conditions in space-angle. Details of the iterative
procedure for more general systems may also be found in, e.g., [47, §3.2]. We include these details
in the present section so as to make the paper self-contained, and to make the proof of the higher-
regularity result of §4 easier to follow; this latter proof uses De Giorgi’s method inductively on repeated
time-derivatives of the equation.

3.1.1. Caccioppoli inequality.

Lemma 3.2 (Caccioppoli Inequality). Let f € C([—1,0]; L?(B1)) N L3(—1,0; HY(By)), with O,f €
L2(=1,0; (HY)(By)), |[U(t,€)] < 1 a.e. (t,€) € Q1, and |V a(q,) < 1 for q > 5, be a weak subsolution
of (2.11). Let n € C°(By1) be any compactly supported function independent of t, and K > 0. Define
v=(f— K)4+. Then, there exists a positive constant C, independent of n, K, f,U,V, such that there
holds, for all —1 < s <t <0,

</B1 ”’”|2d5> (t)—</B Inv|2d£> / / Ve ()| dg dr
<C(1+K2)/s /]31(77+ IVen)2(1 + ‘VIQ)(U2+]1{U>0})dEdT.

Proof. A standard argument shows (e.g. [50, Theorem 2.1.11}), using the compact support of n with
respect to the space-angle variable &, that n%v € C([—1,0]; L?(B;)) N L?(—1,0; H*(B)) may be ap-
proximated by elements of C°(Q). In turn, we may insert n?v into the weak subsolution formu-
lation (2.3). Using also the relations vf = v + Kv, Vev = 1,50Vev, flyzo = (v + K)1,>0, and
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Ve(n?v) - Vev = [Ve(n)]? — v?|Ven|?, we obtain

—— nev° d€ + Ve(no)|~dg
2t Js, BII ¢(nv)]

(3.2) </ vz\ngzdﬁ—i—/ n2vV§v-Ud£+K/ nQVSU-UngF/ Ve(nv) - Vndé
B1 B1 B1 B1

+2/ v2nv€n-Ud§+2K/ vanrUd&—i—/ Ven - Vondé.
B1 B By

Using the bound on U and the Cauchy—Young inequality, also writing v < %(]l{v>0} + v?), it follows
that
1d

1
772v2d£+2/ IVs(nv)l2d£</ n2v|vgv|d£+K/ n’|Vev| dg
B1 B1 B

L+ K) / (0 + [Ven)2(v? + 1 (uo0y) d€

B1
e /B N Venl[V]vde +C /B IV L sy dE,
1 1

for some universal constant C, whence, using the relation nV¢v = Ve(nv) — vVen and the Cauchy—
Young inequality to estimate the first term on the right-hand side of the previous inequality, there
holds

4 [ perd Ve(m)Pd¢ < C(1+ K> Ven)?(1+ [VI*)(0* +1 d

nvtdE+ [ [Ve(n)[7dE < CA+K7) | (n+[Ven)"(1 4 [VI9) (07 + Tgys0y) d€,

dt Bl B1 Bl
where we also used |[V| < 3(1+|V|?). Integrating the final inequality with respect to the time variable
gives the result. U

3.1.2. Interior local boundedness on subcylinders. The goal of this subsection is to prove the following
result.

Proposition 3.3 (Interior Local Boundedness). Let f be a weak subsolution of (2.11). Let (t,€) €
(0,T) x R3, and r satisfy the constraint:

(3.3) 0 <r <min{1,/t/2}.

Then, there exists a positive constant C, independent of r, (t,&), such that there holds
_3

(3.4) 1l 2o @rite)y S CA+772)(Ifll2 + [IVILaery))-

We begin by proving the following lemma.

Lemma 3.4. Let ¢ > 5 be fized. There exists §, > 0, depending only on T,Y,q, such that: for
all weak subsolutions f of (2.11), where f € C([-1,0]; L3(By)) N L*(—1,0; HY(By)), with O.f €
L2(=1,0; (HY)(By)), [U| <1 a.e. in Q1, and |V pa(q,) < 1, if

esssupte[l’o}/B |f(t)|2d£+/ Ve f|? dgdt < 6.,
1 1

then ]
<= 1 .
f+ D) m Q%
Proof. The proof is divided in several steps.
1. Iterative set-up: Consider the sequence of times T} = —%(1—1—2*’C ) as well as the sequence of cylinders

Qr = (T, 0) x By, where By, = {£ : |£| < $(1427%)}, and define the truncations Tx f = (f —Ck)+ with
Cy = %(1 —27%). We consider a family of non-negative cut-off functions {n }ren, compactly supported

in Bk+1, identically equal to 1 in By, and such that |Venk| < C2F for some positive universal constant
C'. Correspondingly, we define, for all k£ € N,

0
&), 1= esssuPye(r, o] (/B |77k77€f|2d£> (t)—l—/T /B Ve (e Tef)|? d€ dt,

i esssupieg 1 [ If (0 dE + /Q Vefi |2 dt.
1 1
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2. Non-linear recursive estimate: Our goal is to prove the non-linear recursive estimate:

(3.5) Eepr1 <CEEMT
for some positive universal constant C, depending only on Y, T, where
2 3
=1-2-2¢€(0,1
c=1-2-2e ()

depends only on ¢ > 5. By substituting n = nx11 and K = C} into the inequality of Lemma 3.2, and
constraining Ty < s < T <t <0, we get

( /B st T P d&) /T / Ve (st T )2 dE dr
<</ !T)k+177¢+1f2d€)(5)
By

0
+C0+CE) [ [ e+ Femean 20+ VETeor 2+ 1 o0p) d€
k 1

which, by integrating the entire inequality in s over the interval [Ty, Ty1] and noting Ty — T =
2-(k+2) " vields

< / e Tos /2 d&) /T /B Ve Tror f)[2 dé dr

< b+ /T /B st T fI2 dé dr
k 1

(3.6) 20 [ [ 2 (4 VR T 2+ 1oy a6 n
Tk Bl 22k+1
T 2 k[’ 2 2
<C ‘7]]{+17;€+1f| dﬁdT—l—C/ /ﬂékﬂ{ﬁ+1f>0}(l+‘v‘ )((ﬁ+1f) +1)d£d7’,
Tk Bl Tk Bl
=1

where the value of C has changed from line to line. We proceed to estimating the term I. Notice that,
provided (t,&) € Qx N {Tgs+1f > 0}, there holds

(37) T (t,€) = f(t,€) = C = Trar f(1,€) +27*+2) > 97 (42,

whence, by squaring the above inequality (noting that all quantities are non-negative), we get

Lmipaf>0) S 22(+2) (ﬁf)Q]l{Tkax)}‘
In view of Tgi1f < T.f, we therefore estimate the final term of (3.6) as

0
! </T /B L7 o0y (L+ VI (1 4+ 225F2) (T )2 dg dr
k 1

0
k 2 2
<C /T k /B gy oy (1 V)T a6

and there holds

Tkl 0
Gn <C [ [ T sPagar 0 [ g0 0+ VTR dgar
1 k 1

Similarly, using the boundedness of the cut-off as well as T1f < Tif, the first term on the right-hand
side of the previous estimate may be rewritten as

Trt1 0
/ /B o1 T fI2 A€ dr </T /B 1an{n+1f>o}\77g+1f\2d£dr <I
1 k 1

0
35) G SO [ ooy (1 VTSP d
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Using the Sobolev inequality, there holds, for a positive constant C' independent of ¢, k,
I T f (&) s,y < ClmTif (8 )i sy,

1
whence |nx Tk fll L2 (13, ,0,8(B1)) < €85 and

0
T g = 0Tl gy < [ (], meresteo)Pae) as

0 ) 3
(3.9) <[ |Bl|s< / |nmf<t,s>|6de) dt

= CH”kEfH%?(Tk,O;LG(BQ)
< Cé&..

We remark that this estimate alone would be insufficient for bounding the first term on the right-
hand side of (3.6); indeed, we must have a non-linear estimate in order for the iteration procedure to
succeed.

Meanwhile, |97k f || zoo (1, 0;22(B1)) < &) - We interpolate between these two norms. More precisely,
using the Interpolation Lemma 1.2, there exists a positive constant C, independent of k, such that

N:\»—t

1
1T f Nl o g,y < C(L+ \Tk!)(HWkﬁme(Tk,o;Hl(Bl)) + HﬂkafHLoo(Tk,o;m(Bl))) <Cé?,

where p = 2(243) = 2, ice., [T f|? 10 . < Cé, from which we deduce
L3 (Qk)

2 . < 2 < .
1Tl 5 ) < T 2y o, < C

In turn, returning to (3.8) and using the Hoélder, Jensen, and Minkowski inequalities with the
assumption ||V zq(g,) < 1, there holds

Byt < CMQr O {Tign f > O} 075 1+ VP g 0, ICTRA?N 3

L3 (Q1) L3(Qx)

<Cq(1+1VI2q (g,
~ _2_3
< CMQp N {Thsr f > 0} a5

note that the application of Hoélder’s inequality is justified due to the condition V' € L9(Qq) for
q>5 de,e=1- 2/q —3/5 € (0,1). By applying the Markov inequality, using (3.7) to write
Qi N{Tis1f >0} C {]nkﬁf\z > 2*2(’”2)} we estimate, using also the bound (3.9),

whence we get the desired non-linear estimate (3.5).

3. Initialisation and iterative procedure: Applying the standard iteration lemma [19, §1, Lemma 4.1]
to the recursive estimate relation (3.5), we deduce that there exists 0, = §(Cl, €) > 0 sufficiently small
such that if &y < 0«, then limy_, o, & = 0. The Monotone Convergence Theorem and (3.9) then imply

/ (f—f) d¢de = hm ||77€f||L2(Q) hm &, =0,
1
2
which yields the conclusion of the lemma. [l

Proposition 3.3 now follows as a simple corollary of Lemma 3.4 by a standard scaling argument
using Lemma 2.4.

Proof of Proposition 3.3. Let f,,U, be defined from f as per equation (2.5) in the proof of Lemma

2.4, with é chosen to be the specific value d,. We then apply Lemma 3.4 to f,., from which we obtain
1.

(3.10) (fr)+ <5 nQy

Then, using the non-negativity of f and the rescaling (2.5) to transfer the bound (3.10), we obtain

the result. O
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3.1.3. Boundedness away from initial time. The smallness of the radius r of the subcylinder Q,(t, &)
constrains the result of Proposition 3.3 to being local in the interior. However, the periodicity of the
problem actually means that the result is global-in-space, while being local-in-time; this is manifestly
clear from the fact that the constraint on the size of r in @, (¢, &) depends only on the coordinate ¢,
and not on &, as is shown in the criterion (3.3).

Our objective is therefore to extend the result of Proposition 3.3 from subcylinders to infinite strips
away from the initial time, i.e. Theorem 3.1, which is proved by an exhaustion argument.

Proof of Proposition 3.1. Fix t € (0,T). Define r, := $min{1, \/¢/2}. Given this radius r, select
{&,...,€x]} to be any finite collection of points in T chosen such that

N
T C U B?”t (Sj);
j=1
it is clear that such a collection exists, and an easy argument shows that we may take N = [Cr;?] for
some positive constant C' depending only on Y. Similarly, let {¢o,..., ¢} be any collection of times
such that ¢ = tg < t; < --- < tp =T such that |t; —t;_q1| < r? for all j € {1,..., M}; as before, one
may take M = [Cr, 2] for a suitable constant C depending only on T'. It follows that

M N
t.T7)x T c|J U @n g,

i=0j=1
and thus
M N
11z ey < DD I lree(@n, g, )-
=0 j=1

Observe that, for each subcylinder Qr,(t;,&;) there holds 7 < min{1,/#;/2}, whence we may apply
Proposition 3.3 to get

l\)\w

1fll oo (tryxry < MN (1 +71,

-5
<Cr,

The result then follows from the definition of r;. O

)l

3.2. Global-in-time boundedness for L*° initial data. In this section we prove Theorem 4, con-
cerning the global-in-time boundedness of weak solutions, assuming initial data in L*°. Our strategy
is based on [36, §3], and was used for a similar model in [18, Proposition 3.5]. We note that this
section is separate from the rest of the regularity analysis.

Before proceeding to the proof of Theorem 4, we recall a version of a technical lemma from [36]; we
omit the proof, which can be found in [36, Appendix A].

Lemma 3.5 (Lemma 3.2 of [36]). Let A : [0,00) — [0,00) be a sequence of functions satisfying the
differential inequality

d

i — A + CpAy < Cl (Ak 1) for all t k,

for some positive constants Cy,C1, and assume that Ay(t) is uniformly bounded in time and { Ax(0)}
is uniformly bounded in k. Then, with n, = 2*, the sequence {A, /nk( t)
time.

i is uniformly bounded in

Proof of Theorem 4. Let n > 2. We test the equation (1.1) against nf™~! and, using the boundedness
of o, obtain

G g Fmin(De ) [ VertP g < 2m—1)pe [ 731v5¥de,
which, by applying Young’s 1nequahty and using the lower bound 4(n — 1)/n > 2, implies

1)?P
& [ Smingoy [ vertpae < 20 RS

By applying the Gaghardo—Nlrenberg inequality, we get
n n, 3 n, 2 n
1% 22y < Con (Ve E 7oy 1F 5 15y + 172 2 )

4(n —1)
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from which, by using Young’s inequality, we deduce

n 1 n n
(3.11) IVef2llrzer) = @Hf"’ zzery = 12 1o rys

with Cfy = %CGN, as well as

6C?2 n 2 n
5GN IVef2 o) + 20(2;1\7(1 + T) £ ||%1(T),
DE2

22 s
1 2][720r) S €3
for all € > 0. Consequently, by setting

_( 5min{D,, 1}2 )3/5
— \24(n — 1)2Pe’C2 ’

we get

o 4Pe?CE (1

2\, n
ain{be 70 521 e,

d [ . . .
G g min{De Ve rH g < (1) 5

Thus, by defining

min{D,, 1}
2(Can)®

using the lower bound (3.11), we obtain

c1 = min{D,, 1} +

o im 4(n — 1)2Pe20(2;N< 2 >’

min{ D, 1}

d . . " n
a”f 21y + coll f*zrr) < cn’| f2 ||%1(T),

whence, by setting n = 2 and
Ap(t) == [LF™ @)l Lr ),

we get
d
&Ak + coAp < Cl4k(Ak_1)2.
Using the boundedness of the initial data fy € L°°(Y) and applying Lemma 3.5, we deduce global-in-
time estimate

Hf(ta ')HLQk(T) < 0(007617 HfUHLDO> for all ¢, k,

whence the result follows. O

4. HIGHER REGULARITY OF WEAK SOLUTIONS

We obtain smoothness of all weak solutions f away from the initial time. Our strategy is to take
derivatives in time in the equation (1.1), and then to apply the iteration procedure used to prove
Proposition 3.1 to the resulting equation. For clarity of exposition, in §4.1 we first show how to do
this for the first derivative in time, denoted by f := 8,f with ¢ defined analogously, before moving on
to general higher derivatives in §4.2, which are denoted by f(™ := o f and o) = ot o.

The main results of this subsection are as follows, and are used to prove Theorem 1.

Proposition 4.1 (Boundedness of Time Derivatives away from Initial Time). For all integer n, there
exists a decreasing positive function Y™ : (0,T) — (0,00) such that

lim sup " (t) = 400
t—0t

and, for a.e. t € (0,T), there holds

(4.1) £ ooty xry < W™ ().

We will then use the previous proposition and the computations developed in its proof to prove the
next result:
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Proposition 4.2 (Sobolev Estimates for Time Derivatives away from Initial Time). For all integer
n, there exists a decreasing positive function U™ : (0,T) — (0,00) such that

lim sup U™ (t) = 400
t—0+

and, for a.e. t € (0,T), there holds

(4.2) LF

w2 % (ryxr) S (®).

Theorem 1 then follows as an immediate corollary of Proposition 4.2, as shown below.

Proof of Theorem 1. Morrey’s inequality and Proposition 4.2 implies that f(") Cs ((t,T)x7Y), where
we used that the dimension of (¢,7) x T is 4 < 2-10/3. It then follows that, for all integers n, the
function f(™ is continuous on the subset (¢,7) x Y. By returning to the equation and differentiating,
a straightforward argument shows that the continuity of {f (”)}n implies continuity of the derivatives
with respect to & of all orders, and analogously for all mixed-derivatives in ¢ and £. The proof is
complete. O

4.1. Boundedness of f away from initial time. The goal of this subsection is to prove the case
n = 1 in Proposition 4.1. Our underlying strategy is to derive an equation for f to which the De
Giorgi method can be applied. First, we must derive a H?-type bound on the solution away from the
initial time, which is the content of the next lemma.

Lemma 4.3 (H?-type Estimate for f away from Initial Time). There exists a positive constant C,
independent of t, such that for a.e. t € (0,T) there holds

IV 1 002000y + 18812200y ) < CUVEF () By 30 (T + 1713 rym) )
and

£ |2 yxr) < C(\|A£f||L2((t,T)xT) +(1+ HfHLoo((t,T)xT))||V£f||L2(TT))-

Remark that V¢ f € L?(Yr) implies, using Markov’s inequality, that || V¢ f (¢, -)||%2(T) is finite a.e. in
(0,T); using also Proposition 3.1, the right-hand sides of the previous estimates are therefore finite.
Furthermore the boundedness of ||Agf| z2(1)xr) yields an identical estimate for the full Hessian
||sz”L2((t,T)xT) by virtue of Lemma 1.3.

Proof. Let n € C°(By) be the usual non-negative bump function with [ps7(€)d€ = 1, and define
the sequence of Friedrichs mollifiers 7.(€) := ¢73n(&/¢). Correspondingly, define f. := f(t,-) * n. =

S n=(€ =€) f(t,¢) d¢ and o, := fo% f-df. Note that this operation preserves the periodicity and that
the convolution is well-defined as f, o extend periodically to the full space. It is straightforward to
verify that there holds

(4.3) Oife +dive(Ufe + E2) = Agfe,
in the weak sense, where

v=1-0(°). B =N -UL

- /R €= OO U0 ~ U.€) dc.

where the convolution is taken only with respect to the space-angle variable £. Using also the positivity
of f,n., there holds

(4.4) |U| < 1, |Ec(t,€)| < 2f(t,&) a.e in Yop.
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Observe that, for all fixed e, we have Agf. € L2((t,T) x T) for a.e. t € (0,7, whence (4.3) holds in
the strong sense and we may test with this quantity to obtain

1d ) . [
th/r|v€f5| d£+/T‘A§f8‘ dé_/rdlvﬁ(Ufa‘i‘Ea)AﬁfadE

(4.5) < /T VefllAef.|dg + /T |dive Ul fol| A fe] dé

+ /T | dive Eel||Ag fe] dE;

we bound each of the three terms on the right-hand side of the above. The first is dealt with using
the Young inequality, while for the second term we have

/T [dive UJI/-]| Mg fel d€ < || foll oy /T Vol |Ae /| dé

1
< ZHA&feH%%T) I fellF ooy IV el F2ry-
For the final term, we write
dive E. = (dive(Uf)) * ne —(dive U) fe = U - Ve fe,

=—div(U fe)

from which we estimate, using standard properties of mollifiers,

| dive Eel|p2(r) < C(HfHLOO((t,T)XT)HVQHL?(’I‘) + ||V£fHL2(T)),

and hence the final term on the right-hand side of (4.5) is dealt with again using the Cauchy—Young
inequality.

Thus, returning to (4.5), and using the Cauchy—Young inequality and elementary properties of the
Friedrichs mollifier, we find that there exists a constant C, independent of ¢, such that

d
I /T Ve fel? dé + /T |Agfo? A& < C(L+ 11 F ey I Ve T2y

We remind the reader that, since V¢ f € L*(Yr), it follows from Markov’s inequality that | Ve f (¢, -) HQLQ(T)
is finite a.e. in (0,7"). In turn, for a.e. t € (0,7"), we deduce from Gronwall’s Lemma that there holds

||v£f6||%oo(t7T;L2(T)) < C||V5f5(t, ')”%2@) exp (T(l + HfH%OO((t,T)xT)))y
whence
IVefelBm riaz ot 18 S22y < ClIVeS () By ex0 (T4 11 (iryry) )
and we let £ — 0 to deduce the estimate for f. Then, using the equation, there holds

(4.6) 10cf 1l L2ty < Aefl2(emyxr)y + 1 f e (e myx )1V el L2y + IV fllz2er,)-
We conclude the proof by bounding ||Vo| 12(.) by IV fllz2(r,) using Jensen’s inequality. O

The following corollary of Lemma 4.3 is immediate.

Corollary 4.4. For a.e. t € (0,T), there holds

IVollpaeryxa) + VPl Lage <o) < C’(HstHLoo(t,T;m(T)) + HAEfHL2(YT)>~
Proof. Using Jensen’s inequality and the relations between f and p, p, we obtain for a.e. t € (0,7)
(IV ol oo e, 7s020) + V20l 21y %)+ (IVP e 22 ) + 1V2PIl 2y x )
< C(IVef liqrzzory + 18eflz2err) )

where we again used Lemma 1.3. The result then follows from the conclusion of Lemma 4.3 and the
Interpolation Lemma 1.2, where we used that 2 C R? has lower dimension than ¥ C R3. (Il

In the next lemma we derive the equation for f .
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Lemma 4.5 (Equation for f). For a.e. t € (0,T), there holds the estimate

(4.7) ||f||2Loo(t,T;L2(r)) + ||f||%2(t,T;H1(T)) <exp (T(1+ HfHLoo( #,T)x ) ) I1£ (2, )H%?(T)
Furthermore, for a.e. t € (0,T), there holds in the weak sense
(4.8) Ouf +div ((f(1 =) = fo)e(9)) = Aef.

We emphasise that the right-hand side of the estimate (4.7) is finite by virtue of feLl?((t,T)xY)
for a.e. t € (0,7, by Lemma 4.3, whence || f(t,)||2(v) is finite for a.e. t € (0,T).

Proof. Fix 6 > 0 arbitrarily and extend f by zero outside of [0, 7| to the larger time-interval (—d, T+0);
we note that this extends the weak formulation to the larger time-interval and preserves

£l 22 (=5, 745,m7 (v)) = 1 lL20,1; 87 (7)) -
We define, for 0 < |h| < ¢ and a.e. (t,&€) € (0,T) x T, the difference quotients in time:

th(t7£) — f(t—i_hag})b_f(tag)’

and, correspondingly,

o 2m
DhQ(ta‘T) = Q(t * h,xf)L Q(t,x) = 0 th(t7x’9) dg?

whence |Dpo(t, x)| < fo% |Dpf(t,z,0)|df and Jensen’s inequality implies

(4.9) [1Dno(t: )l2ie) < 27| Drf(t, )l 2 cr)-

In what follows, we use the notation 7,0 = o(t + h); the estimate on p implies 0 < 7,0 < 1 a.e.
Direct computation show that the equation for Dy f reads, for a.e. t € (0,7,

(4.10) 0iDpf + div ((Dnf(1 = 7ho) — fDro)e(d)) = AeDnf,

in the weak sense. Note that there holds Dy f € L?(0,T; H'(Y)), whence it is an admissible test
function to insert into the weak formulation. It follows that, for a.e. 0 < s < t < T away from the
initial time,

3ii [ \Pufag s [ (VeD it ag
= [ (Dus( = 710) = fDro)e(6) - VD F €
1 1
<5 [ IVeDIP A+ 50+ 1 B nuryen) [ D01

where we used the Young inequality and the estimate (4.9); we control Dy o with Dy, f using Jensen’s
inequality and the Fubini—Tonelli Theorem. It therefore follows that

(.11) G [ IDRTRaE+ [ VeI g < (14 1f o) [ IDRSPdE
whence the Gronwall Lemma implies

esssup(, 1) [|1Dnfl1Z20ry < exp (T A+ [ f e (o)) I P ()1 22y
By letting h — 0, it follows that f := d;f € L(s, T; L*(Y)) for a.e. s € (0,7) and moreover
(4.12) LI ooy < 5D (T 2 oryer) 1) 22

Similarly, we obtain the boundedness of || V¢ £l £2((t,T)x ) away from the initial time using (4.11), from
which, using also (4.12), we deduce, for a.e. t € (0,7,

1122ty < €D (T A1y r)) 1 6 ) 2y

Returning to the weak formulation of (4.10), the improved regularity f € L2(t,T; H'(Y)) for
a.e. t € (0,7) implies that we may rigorously take the limit as h — 0 therein. We therefore rigorously
differentiate the weak formulation with respect to the time variable and obtain (4.8) in the weak sense
over the interval (¢,T) for a.e. t € (0,T). O
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Next, we need to upgrade the integrability of ¢; this is essential, as the term fge(f) forms the
second drift term in (4.8) which, as per the statement of Lemma 3.4, is required to belong to L? for
q > 5. To this end, we record the following lemma.

Lemma 4.6 (Improved Integrability for ¢). There exists a decreasing positive function ¢' : (0,T) —
(0,00) such that limsup,_,o+ ¢*(t) = +oo and, for a.e. t € (0,T), there holds

16l sy <) < @' (1)
Proof. The proof is divided into several steps.

1. Equation for ¢ and interpolated integrability: By integrating the equation (4.8) with respect to the
angle variable, we obtain that there holds in the weak sense

(4.13) Oo+div ((1 — 0)p — Po) = Ag.
Furthermore, the estimate (4.7) implies
(N6l oo v 220y F 0117271 y) + (BN oo e 72200y + 1PI T2 611 (02)))
< Cexp (T(L+ |1 ey oep) I (& )2y

for some positive constant C' independent of ¢. Note that, as per the proof of Corollary 4.4, the
Interpolation Lemma 1.2 yields that, for a.e. t € (0,7,

(4.14)

(4.15) 0l L4ty x) + 1Pl L2 ((e.1) <)
< (0l Lo ;22 0r)) + N0l 2 ) + (1Dl Lot r2@)) + 10l 251 () -

2. H?-bound on ¢: The computation that follows is formal, as we do not know a priori that Ag is
square-integrable, however it is easily made rigorous by either the difference quotient technique used in
the proof of Lemma 4.5 or the mollification method from the proof of Lemma 4.3. By testing equation
(4.13) against AP, we obtain

s LIvaPae+ [ 1ag?ar < [ |adl0 - ovplde+ [ AgpIVelda

+ /Q 1Ag16lVp| dz + /Q AdpIIVé| dz

Using Lemma 1.3 and the Hoélder inequality, as well as (4.15) and Corollary 4.4, we obtain, for
a.e. t € (0,7),

HV@”%oo(t,T;Lz(Q)ﬁ ‘|vé‘|%2(t,T;H1(Q))< C(va(t, ‘)H%z(g)"‘ Vol myx) + HVP|’%2((t,T)xQ)
+ Vel zaryxay + 16l Laurxa)
+ ||vp||4L4((t,T)><Q) + ||I')||%4((t,T)xQ))
=:(¢"(1))?,

where the right-hand side is finite a.e. and explodes as t — 0". The Interpolation Lemma 1.2 therefore
yields [|[Vol| La,mx1) < Co¢l(t) fora.e. t € (0,T). Using also (4.15), we deduce that, for a.e. t € (0,T),

100l oo s r2(0)) + 18]l 2w ag)) < O (1),
whence the Interpolation Lemma 1.2 yields the result; up to a constant which we do not relabel. [J
We are now in a position to prove the first step of the regularity bootstrap.

Proposition 4.7 (Boundedness of f away from Initial Time). There exists a decreasing positive
function ¥ : (0,T) — (0,00) such that limsup,_,o+ ¥ (t) = +oo and, for a.e. t € (0,T), there holds

£ | zoo ey xry < ().
Proof. We apply the De Giorgi method to (4.8), which we rewrite as:
(4.16) O f +dive (U'f + V1) = Agf,

where C g (e(og)> | vl £ <e(09)> .
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As fe L>®((t,T) x T) for a.e. t € (0,T), we conclude from Lemma 4.6 that the drift terms satisfy:
Ut <1,  V'eL¥(t,T)xT) forae. te(0,T).

1. Rescaling to the unit subcylinder: Let § € (0,1), (to, &) € (0,T) x R?, and r satisfy the constraint:

(4.17) 0 <r < min{1,/to/4}.

For the purposes of what follows, we write

(4.18) A1, = 1o (1o 2,220y + Ve F 220 j2.) )
Let (t,&) € Q. (to, &y) and define

3
r2

L+ [ flleo + 1V 28 (to 2,7y x 1)
as well as the rescaled functions fr, ULvi:Q —Rby
Fr(1.Q) = L (t + 177 € +7¢),
(4.19) UMNT,¢) == rUNt + 1271, € +7¢),
VI, €)== rtVi(t + r’1, €+ 1¢).

Then, by arguing as per the proof of Lemma 2.4, we have that fr € C([-1,0]; L*(B1))NL*(—1,0; HY(By))
is non-negative, 0, f, € L?(—1,0; (H')'(By)),

D=

r,6) =0

U <1 ae in Q, esssupTe[_ljo]/B ]fT(T)|2dC+/Q IVefr?dCdr <6
1 1

and as per (2.3) there holds, in the sense of distributions,

(4.20) O fr +dive(ULfr + VY = Acf,  in Q.
Similarly, arguing as per the proof of Lemma 2.4 and using the restrictions on 9§, r, we obtain
64 7
(e | Wi oopacar
IVHIZs (o2 01) S

< L / /|V1§t\8d§dt
v ”LS(to/z T)xY) Jto/2

whence there holds
(4.21) 1V zs(@n < 1

2. Boundedness and compact ezhaustion: We are in a position to apply Lemmas 3.2 and 3.4 to the
equation (4.19). In turn, we find that (f,); < 1/2 inside the subcylinder Q) /9, from which we deduce:
there exists a positive constant C, independent of r, (t, &), such that

(4.22) £l (@ ey < COs S04 (4 [l + 1Villos ((to/2.7)x) )

We notice once again that the smallness requirement on r in (4.17) only depends on ¢, whence the
exhaustion argument in the proof of Proposition 3.1 may be repeated. We deduce that there exists a
constant C' independent of ¢ such that, for a.e. t € (0,7T), there holds

£ Lo (emyxry < C(L+t )(1 F 0l + Vil s epamyxr)) =: ¢ (),
where the exponent —13/4 is obtained as in the proof of Proposition 3.1. The proof is complete. [

We conclude this subsection by noting that, by replicating the proofs of Lemmas 4.3 and 4.5, it
is easy to see that, for a.e. t € (0,T), there holds f® € L>(¢,T; L*(Y)) N L%(t,T; H(Y)) with
i f® e L2(t,T; (H')(T)), which satisfies in the weak sense

0f® +div (1 — ) f@ — 2fW M) — fo)e(0)) = Ag f@
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4.2. Proofs of Propositions 4.1 and 4.2. Proposition 4.1 follows immediately by applying the next
lemma inductively.

Lemma 4.8. Let f be a non-negative weak solution of (1.1). Let n > 2 be an integer. Assume
that for j € {0,...,n — 1} there exist decreasing positive functions Pl (O,T) (0,00) such that
lim sup;_,o+ 97 (t) = 400 and, for a.e. t € (0,T), there holds

(4.23) £ oo e,y r) < %7 (1),

and there exists positive decreasing functions ® : (0,T) — (0,00) such that

(4.24) 1FO N oo e o)y + 1FD N 2z ery) < () ace t € (0, 7).
Assume also that there exists a positive decreasing function ¢™ : (0,T) — (0,00) such that
(4.25) ||f(n)||L°°(t,T;L2(T)) + Hf(n)HL?(t,T;Hl(T)) <e"(t) ae te(0,T),

and that there holds in the weak sense, with 0;f™ € L2(0,T; (H)'(Y)),

(1—@ +Z() )—@(")f> e(0)

Then, there exists a decreasing positive function ¥™ : (0,T) — (0,00) with limsup,_,o+ ¢¥"(t) = +o0
and, for a.e. t € (0,T), there holds

(4.27) £ ooty <y < W™ ().
Furthermore, ftY) e Lo(t, T; L2(Y)) N L2(t, T; HY(Y)) and 8, f"*+Y e L2(0,T; (H')'(Y)) satisfies

((1 o Q)f(n+1) + zn: (TL ‘]: 1> Q(n—l—l—k)f(k) . Q(n+1)f> e(e)

k=1

(4.26) O f 4 div = Aef™

(4.28) 3 f™ V4 div = Agft),

and there exists a positive decreasing function "1 : (0,T) — (0,00) such that

(4.29) Hf(nH)HLoo(t,T;m(T)) + ||f(n+1)HL2(t,T;H1(T)) <@"t(t) ae te(0,T),
as well as a positive decreasing function ®,, : (0,T) — (0,00) such that
(4.30) LF N oo ooy + 1P | ceeremzery < @M(t)  ace. t € (0, 7).

Proof. Throughout this proof, we denote the binomial constants by (Z) =:C}.

1. Improved integrability for o™: By integrating (4.26) with respect to the angle variable, we see that
there holds in the weak sense

n—1
8y o™ + div ((1 —o)p™ + Z Cpom=kpk) — pg(”)> = Ao™.
k=1
The Interpolation Lemma 1.2 and estimates (4.24) imply that, for all j € {0,...,n — 1}, there holds

(4.31) ||Q(j)”L4((t T)xQ) T Hp(j)HM( (t,T)xQ)
+ IV iy + IVPD | pageryxa) < CRI(t)  ae. t € (0,T),

as well as [0 La(m)x) + P™ || ager)x0) < Co™(1).

We replicate the second derivative estimate from the proof of Lemma 4.6; we write down formal
estimates for clarity of presentation, which can easily be made rigorous by means of difference quotients
or mollification. We test (4.26) against AEQ(”) and obtain

n)|2
2dt/’vQ | dx+/]AQ 2dx

n—1
< / A0™|Vp™)| da + / A [p")| Vel dz +CY / 120" Vp®)| da
Q Q /0

n—1
ey / A0 [V P)| da + / A0™|Vo™|d + / 180"V p|o™] de.
/0 Q Q
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By applying the Holder and Young inequalities, we get
2 2
HVQ(n)HLoo(t,T;L‘Z(Q)) + HAQ(n)HLQ((t,T)xQ)

< C(HVQ(") (t, )72 + ”VQ(TL)H%Q((t,T)XQ) + va(n)”%%(t,mxn) + HQ(n)H%‘l((t,T)xQ)

n—1
+ 1P N e ryxey + D (”Q(k)|’4L4(t,T;W174(Q)) + ”p(k)H%‘l(t,T;WlA(Q)))>
k=0

n—1
<C(IVe™ ()22 + ("0 + 3 (@ (1))
k=0
= U"(t);

the above is bounded by virtue of the boundedness of ¢ (see (4.25)), {®¥}7=; and ||[Vo™(¢, ez
being finite for a.e. t € (0,7") using Markov’s inequality and (4.25).

It follows from Lemma 1.3 and the Interpolation Lemma 1.2 that ||v9(n)||L4((t,T)XQ) < CU(t).
Arguing as per the proof of Lemma 4.6, we deduce that there exists a positive decreasing function ¢"
such that

10" Nl oo 672202y + 10 [ page ey < 6™ (1),
whence the Interpolation Lemma yields

(4.32) 10| s .1y xy < CH™(2).
2. De Giorgi method for f"+1): We define the drift term
ZE:Cﬂz n— k pQ()

We deduce directly from (4.23), (4.31), and (4.32) that there holds
Ve L3((t,T) x Q) ae. te(0,T).

By following the proof of Proposition 4.7 to the letter, we apply the De Giorgi method to the equation
(4.26) and obtain the estimate (4.27).

3. Second derivative estimate: We replicate the argument of Lemma 4.3 for the equation (4.26); again
the estimates are formal for clarity of presentation, and can easily be made rigorous by means of
difference quotients or mollification. We test (4.26) against Agf (") and obtain

3t | Ver P+ [ 1acr g
< [ 18es DT 1dg + [ 121 Vol e
T T

n—1 n—1
e /T A |om PV e+ Y /T A f™|Vo"H|1 7] de
k=1 k=1

4 /T A f™[o™)]|V £] de + /T A f™]|Vo™]1 ] dé.

Using the Young and Jensen inequalities as well as the assumption (4.23), the above implies, for
a.e. t € (0,7),

d n n
allvsf( Y120y + 186/ )1 F20r)

n—1
< C(Hvﬁf(")H%%T)JF 1N F e () w0 IV 2y D Hf(k)H%OO((t,T)XT)HVf(nk)||%2(“f)>
k=1

< (1T Ol + WOPEOF + SO0,
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and an application of Grénwall’s Lemma yields the estimate (4.30). Returning to the equation, we
deduce, as per the estimate (4.6) that ||atf(n)||L2((t,T)xT) is finite for a.e. t € (0,7T).

4. Equation differentiated in time: We now differentiate (4.26) in time; the new coefficients {C}t1}1_,
are determined by the product rule. For clarity of presentation, we justify this step by performing
formally the classical parabolic estimate on (4.28), which can be done rigorously by means of difference
quotients as per the proof of Lemma 4.5. We test (4.28) with f 1) and obtain

sap IR dg [ [9eoag

/ VA D g 4 03 WD g0 70 g / V£ D) £ dé

k=1
whence the Young and Jensen inequalities yield, using also (4.23),

d n n
a”f( +1)(t)||%2(r)||vﬁf( H)(t)”%?(r)

< C((l + 1 Il oo ey I1LF Y OlI720r) + Z Hf("+17k)\|Loo((t,T)xT)Hf(k)HLoo((t,T)xT)>
P

<C(A+ v IO e + Z e OTO)E
whence the estimate (4.29) follows from Gronwall’s Lemma and the weak formulation (4.28) is justified.

O

Proof of Proposition 4.1. As previously mentioned, Proposition 4.1 follows from the previous lemma
by applying it inductively. (I

We shall now employ Proposition 4.1 and the time-differentiated equations to prove Proposition
4.2

Proof of Proposition /J.2. Estimate (4.30), Jensen’s inequality, and the Interpolation Lemma imply
that for a.e. t € (0,7)

Ve f™ + IV | gty xe) < (),

and the above holds for all n. It then follows from the equation (4.26) and Jensen’s inequality that

HL%O((t,T)xT)

(n)
1AW 19 (4ryery S

o (Taanl s S CTPT T

L? tT)xT))'
k=0

The above and Lemma 1.3 imply an equivalent bound on the full Hessian HV% £ L10/3((£,T)xT)"
Meanwhile, 97 f(") = f("+2) ¢ Lo°((¢,T) x ), and the result follows from Minkowski’s inequality. [

5. UNIQUENESS AND REGULARITY OF VERY WEAK SOLUTIONS

We begin this section with a uniqueness result a la Michel Pierre for very weak solutions of (1.1);
this result will then be used show that very weak solutions coincide with weak solutions away from
the initial time, whence they are endowed with the same regularity properties derived in §4.

Lemma 5.1 (Uniqueness of Very Weak Solutions away from Initial Time). Let f and g be very weak
solutions of (1.1). Suppose that, for some to € (0,T), there holds f(to,-) = g(to,-) in L*(Y). Then,
f=gin L*((te,T) x ).

Before we proceed to the proof of this result, we remark that a standard argument shows that the
weak and very weak formulations of Definition 1.1 can be rewritten without the duality product of the
time-derivative, provided we employ test functions that vanish along {t = 0} and {t = T'}. Indeed,
provided ¢ € C*°(Y7) is such that ¢(0,-) = ¢(T,-) = 0, then there holds

(Ocf ) = — forpd€dt.

Tr
We use this fact in the proof that follows.
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Proof. Recall from [9, Proof of Theorem 2.6] that f,g € L?(Y7) and the integrals

27

21
or(tie) = [ flt.e.0)d8,  oy(t.x) = / ot 2,0) A0
0 0

are well-defined and 0 < g7, 04 < 1 a.e. in Q7. Without loss of generality, we translate the problem in
time ¢ — ¢t — £y such that we may assume ty = 0.

Let w := f —g € L?(Y7) and note that the assumptions of the lemma imply w(0,-) = 0. The
equation for w reads (in the weak sense)

Byw + div [((1 —op)f— (1 Qg)g)e(e)} = Aw + d2w.

Hence, for any smooth function 1 periodic in z, @ satisfying ¢ (7T, -) = 0, there holds

/ wopp d€ dt = Vw - Vydgdt — / wﬁggb dgdt — / we() - Vipdg de
Tr

Tr Tr Tr

21
Jr/TTgfwe((?)-Vz/JciidtJr/TTw</0 ge(e)-vwde))dgdt,

where we used the Fubini—Tonelli Theorem to rewrite the final term, i.e.,

/TT< /027;1,(75,33, ') d9’>g(t,x, 0)e(0) - Vi (t,z, 0) d€ dt

(5.1)

_ / w( /O "t . 0)e(8) .w(t,x,e’)d9'> de ar.

YTr

A standard density argument implies that (5.1) holds for all v € L2(0,7T; H?(Y)) periodic in x,8
satisfying the final-time condition ¥ (T, -) = 0.

In turn, for ¢ € C°(Yr) an arbitrary test function periodic in z,6, we define ¢ to be a strong
solution of the following strongly parabolic linear (formal) dual equation:

21
016 — D — (1 —gp)e(8) - Vo + /0 ge(t) - Védo = —(,

¢(05 ) = 07
with periodic boundary conditions in z, 8, and consider ¥ (¢, &) := ¢(T — t, &), which satisfies

(5.2)

2T
b+ Agth+ (1 — gp)e(h) - Vi — /0 ge(8)) - Vi do = ¢,

(5.3)

P(T,-) =0.
The standard linear theory implies the existence and uniqueness of ¢ € C(]0,T7; LI%er(T))ﬁL2 (0,T; H) o, (Y)),
and regularity arguments akin to those used in the proof of Lemma 4.3 imply ¢ € L?(0,T; ngr(T)).

Hence 9 is an admissible test function to insert into (5.1), whence integrating (5.3) against w and
substituting for the term fTT woprp d€ dt using (5.1) yields

/T wCdédt = 0.

This procedure may be repeated for all ( € C°(Tr), whence the previous equality holds for all such
¢. It follows that w = 0 a.e. in Y, which concludes the proof of the lemma. [l

In turn, we are ready to give the proofs of the main results for very weak solutions.

Proof of Theorems 2 and 3. Let f be a very weak solution. There holds f € L?(Yr), whence, by
Markov’s inequality, for a.e. tg € (0,7T) there holds f(to, ) € L?(Y). It follows that f(to,-) may be
used as initial data to produce a weak solution for a.e. t € (to,T"), which we denote by g. It follows
from Lemma 5.1 that f = g in (to,7T) in the sense of L%((ty,T) x Y), for a.e. ty € (0,T); in other
words, we may select g as the precise representative of f in (tp,7') x Y. In turn, since f is regular
enough to satisfy the weak formulation of (1.1), the conclusion of Theorem 2 follows. Furthermore,
by Theorem 1, there holds g € C°((t,T) x R3) a.e. t € (0,T), whence f satisfies the assertion of
Theorem 3. O
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6. STATIONARY STATES

Our objective in this final section is to prove regularity results for the stationary equation (1.14)
associated to (1.1) and the convergence of the time-dependent solutions to stationary solutions. We
begin with the former, in §6.1, and then consider the latter in §6.2.

6.1. Regularity of Stationary Solutions. Note that the existence of stationary solutions is trivial;
by formally rewriting the drift term div((1 — o)fe(d)) = e(d) - V((1 — o)f), all constant solutions
foo € R satisfy the stationary equation (1.14), i.e.,

Pe div (1 — 000) foxce(0)) = Defoo + 93 foo

with periodic boundary conditions.

We now prove Theorem 5. To do so, we apply a bootstrapping argument similar to the one in §4
and thereby show smoothness of the stationary states. Without loss of generality we restrict this part
of our analysis to the case Pe = D, = 1.

Proof of Theorem 5. The proof is divided into several steps.

1. H?-type bound on fs: Using the classical Moser’s iteration method in the elliptic context (cf. §3.1
or [47, §2]), it holds that any weak solution foo € HJ. (T) of (1.14) with 0 < 0 < 1 belongs to
L>; we omit the details for concision. Then, by testing the equation against Agfo (which may be
performed rigorously by means of difference quotients as in §4), we obtain using Young’s inequality

the second derivative estimate
[ 18etal? d€ < CO+ lfge) [ 1971746,

for some positive constant C' = C(T). It follows from Lemma 1.3 that Agfo € L?(Y) implies foo €
W22(T) and thus oo € W2%(Q). The Sobolev Embedding Theorem therefore implies V fo, € L%(T)
and Voo € BMO(Q), whence Voo, € LP(Q) for all p € [1,00).

2. FEquation for ps: By integrating the equation with respect to the angle variable, we recover the
equation for g.,, which reads

div ((1 - Qoo)poo) = Apoo,
where poo = 02” fooe(0) do € L>(Q). By virtue of 0 < goo < 1, we obtain
(6.1) Agoo = (1 = 000) div Poo =V 00 * Poos
6
€L

and we deduce from Lemma 1.3 that g,, € W20(Q) and Morrey’s Embedding implies Voo, €
W6(Q) c ¢%2/3(Q); in particular, we have 0o, Voso € L®(Q). Returning to (1.14), we get

(6'2) Aﬁfoo = <1 - QOO) V foo ‘e(9> — foo Voo - 9(0)7
Iy o=

whence, again by Lemma 1.3 and Morrey’s Embedding, we get Vf,, € WH6(T) ¢ C%/2(T); thus
Joos Vs € L®(T). By returning to (6.1)—(6.2), we get A¢foo € L°(Y) and Ap € L*(9); in fact,
both of these quantities are Holder continuous. By Lemma 1.3, we obtain

(6.3) foo € WP(Y)  for all p € [1,00).

3. Higher derivatives: Next, one may use difference quotients with respect to the variable £ to make
rigorous the following formal computation: differentiating (1.14) with respect to « and 6, respectively,
gives

div (((1 - Qoo)vfoo - foonoo) & e(Q)) = AEVfoo

div ((1 - Qoo)aefooe(a) + (1 - Qoo)fooe/(e)) = Aﬁaefoo-
In turn, taking the LP norm of both sides and estimating directly using (6.3) yields A¢Ve foo € LP(T)
for all p € [1,00). It follows from Lemma 1.3 that VZf € LP(Y), i.e.,

Vefeo € WHP(T) C CO7(T)

for some v € (0,1), by Morrey’s Embedding. One may iterate this procedure indefinitely to deduce
that V’g f is continuous for all £ € N, whence we deduce f is smooth; we skip the details as they are
analogous to those in §4. Note that the aforementioned embeddings may be taken with respect to the
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larger set Y’ = (—2m,4m)3 using the periodicity of f., whence Y is comprised as an interior set and
thus all embeddings also hold on the closure T, i.e., there exist 5, € (0, 1) such that V% ¢/ € CY%(T)
for all k£ € N. O

Remark 6.1 (Uniqueness for the stationary problem). The uniqueness of stationary solutions is a more
delicate issue. Let foo be a solution of (1.14), satisfying the mass constraint f‘r foo A€ = m for some
m > (0 and the periodic boundary condition; we emphasise that in this remark f., is unrelated to the
evolution problem (1.1). Then, all the translates of foo, i.€. foo(x + g, 8 + 0y) for arbitrary g, 6y, are
also periodic stationary solutions satisfying the mass constraint. Furthermore, a numerical example

of a non-constant stationary state co-existing with (unstable) constant stationary states is shown in
[8, §4].

For small Péclet number, we have the following uniqueness result regarding a natural linearisation
of (1.14). Note that the stationary function g is known a priori, since the uniform-in-time estimate
0 < o(t,-) < 1 implies the weak-* subsequential convergence of the sequence {o(t,-)}1>0 t0 0o also
satisfying 0 < g0 < 1 a.e.

Lemma 6.2. Let m > 0 and 0 € Lpe, () be given, and assume that 0 < 0o < 1 a.e. Provided there
holds (Do 1)
min{ D, 1
Pe| < ——————,
Pel <
where Cp is the Poincaré constant on Y, then the solution of the linear elliptic equation
(6.4) Pe div((1 — 000) foo€(8)) = DeAfoo + 03 foo

1s unique within the class
C= {foo € Ho (1)t foo 20 ace,, / foodgzm}.
T

Proof. Let f; and f2 belong to the aforementioned class of solutions and set f = fi — fo. Then,
f“r fd& =0, whence it follows that there holds the Poincaré inequality

1f 220y < CPIVefllL2r)
Furthermore, f solves B B -
Pe diV((l - Qoo)fe(e)) = DeAf + agf,
whence testing the equation against f yields

D, /T VA dg + /T 10 f d€ = Pe /T (1 - ow)fe(0) - VF de.
The Poincaré inequality yields
min{De, 1}[|Vefll72¢r) < Pell fl2on) IV Ffllr2ir) < PeColVefll7aer

We deduce that ng = 0 a.e., whence f1 and f5 differ by a constant; the mass constraint fT f1d€ =
f”r fod€ = m implies that this constant is null, which concludes the proof. O

6.2. Convergence to Equilibrium. We henceforth concentrate entirely on the convergence to the
stationary states in the limit of infinite time. Our first result shows the convergence as t — oo of the
spatial averages [, f(t,z, ) dz to the constant stationary state 5= [ fodz df = 5= [, 0 dz, regardless
of the Péclet number.

Lemma 6.3 (Convergence of spatial averages). Let fy € L}%er(T) be admissible non-negative initial
data and let f be the unique solution of (1.1). Then, for all t > 0,

1 2 1 2m
(0= [ o) e Jo=as [ ),

Proof. By integrating the equation (1.1) with respect to the space variable, we see that h(t,0) :=
fQ f(t,z,0) dz satisfies the heat equation

—t
<e

L2([0,27])

Oth = O3h,
hli=o = ho,
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where we denote hq := [, fo(x,0) dx. Setting

the conservation of the initial mass implies

27
(6.5) / hdf = 0.
0

Performing the usual parabolic estimate for the equation satisfied by h and using Wirtinger’s inequality
(i.e. Poincaré’s inequality in one dimension, for which the constant is 1), we get

1d 2 2T B 2m
—— |h|?do = —/ |0gh|? db < —/ |h|? de.

Gronwall’s Lemma then implies

/0% R(£)" a6 < (/0% Ih(0)12d9>e2t

and the result follows. O

We conclude this section with the proof of Theorem 6, which shows that, under the constraint of
small Péclet number, weak solutions converge to a constant stationary state prescribed by the initial
data.

Proof of Theorem 6. Define w := f — (fo), where (fo) = fy fod&. Observe that w solves
dyw + Pe div ((1 — o)we(d)) = D.Aw + Jgw — Pe(fo) div (1 — o)e(8)),
w(0,-) = fo— (fo)-

Testing the above with w and using Young’s inequality gives

(6.6)

Pe? 9
d
min{D,, 1} /Tw S

2/ Pe(fo) div ((1 — 0)e(0)) w d¢,
T

and the final term on the right-hand side may be controlled as
/T div (1 — o)e(8)) wdg = — /T Vo-e(0) wdé = - /T V(o — (00)) - e(0) wdg
= [ (e~ (ee(d) - Vuw e

S 27 ”w||L2(T) ”VU’HLZ(T) )

e w dﬁ—i—mln{De,l}/ Vew|? d€ <

where we used Jensen’s inequality to get

Lo terae= [ | [7 (6007~ ) a0 ag

27r
27r// F(t,2,0') = (fo)|> a0 ag

= (2m |wHL2 (1)

It follows that

d 27)2Pe?(1 2
@||w<t,~>||%2 A+ g min Do, Vet )y < 27 UEO e )

and, since fT ) d€ = fT -)d€ =0 for all ¢ > 0, an application of Poincaré’s inequality yields
d o . (2m)°Pe*(1 + (fo))?
v Wiz dé < —<§CP2 min{De, 1} — min{D,, 1} )Hw(t, Wizery,

=2k
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where Cp is the Poincaré constant on Y. Provided & is positive, which imposes the smallness condition
on Pe, Gronwall’s Lemma implies

6—2/415’

Hw(ta )H%Q(T) < ||w(0, )H%Q(T)
and the proof is complete. O

APPENDIX A. PROOFS OF TECHNICAL LEMMAS

A.1. Proof of Lemma 1.3. We explain the simple idea underlying the proof of Lemma 1.3. To
begin with, the classical Calderén—Zygmund Theorem requires the function under consideration to be
compactly supported. In order to bypass this, we use the fact that the periodic cell T = (0, 27)% may
be interpreted as an interior set of the larger set Y’ := (—27,47)3, say. Periodicity then implies that,
for all p € [1,00] and v € WZ(T), there holds

(A1) IVevllzerny = 32 Vevlleery  for j =0,1,2,
so that one may recover the desired estimate after having localised.

Proof of Lemma 1.3. Let n € C°(Y’) be a positive bump function such that 0 <7 <1 and n=1 on
T. Note that there exists a positive constant C' = C(T) such that

(A.2) IVinlleo(ry < € for j =0,1,2.

1. For smooth functions: Fix v smooth and Y-periodic, and observe that nv € WOQ’p(T’). It then

follows from the classical Calder6n—Zygmund Inequality (cf. [27, Corollary 9.10 §9.4]) that
IVE0) | Lorry < CllAe0) | Logrr-

Using the product rule and the triangle inequality, we also have

Vvl Lorry < IVEM) Lo ery + Ve @ Ven + Ven @ Vev + vVen| oery,
whence combining with the previous estimate and (A.2) yields
(A.3) InVEv| oy < C'(HAs(W)HLP(T/) +{[Vevllzorr + ”UHLP(Y’))

The inclusion T C Y’ and the condition 7 = 1 on YT implies that the left-hand side of the previous
estimate is bounded from below by HV%’UH (1) In turn, using (A.1) and the periodicity of v to control
the final two terms on the right-hand side of (A.3), we obtain

IV2ulzory < C (180 Lzogrn + [0lwrcn))-
By expanding
Ag(nw) = vAgn +2Ven - Vev + nlgv,
and using again (A.1) and (A.2), we estimate the first term on the right-hand side of (A.3) to deduce
(A.4) IV20locry < C(IA¢vllzoer) + Iollwiar))
for all smooth Y-periodic v.

2. Density argument: Now fix v € Wp(T) satisfying Agv € LP(T) as per the statement. Let {7}
be the usual sequence of Friedrichs mollifiers on R3; note that the convolutions

ven€) = [ n(= e ¢

are well-defined by virtue of v being locally integrable on any subset of R? due to its periodicity. It
follows from (A.4) that, since v * 7. is smooth and periodic, there holds

IVav * nel| pogr) < C(llﬁgv *Nellpr ey + [Jv * Ua\lWlm(T))

< C(I1agvlzoeey + Iollwracr) ),

where the second line follows from elementary results on mollifiers. The conclusion of the lemma for
general p € (1,00) now follows from letting £ — 0.
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3. Case p = 2: In the specific case p = 2, we integrate by parts twice, noting that the periodicity of v
implies that all boundary terms cancel, to obtain

HV%UH%Q(T) = Z A 8@‘1)8@‘7) df = Z /r 8iiv(‘)jjv dE = /T <Zau1)> <Zajjv> d
ij ij i j
and hence HV%UH%Q(T) = HAgUH%Q(Y), which concludes the proof. O

A.2. Proof of Lemma 2.1.

Proof of Lemma 2.1. Let f be the unique weak solution of (1.1). Recall from [9, §3] that f was
constructed via a Galerkin approximation, and may be written as a subsequential limit of the sequence
of smooth functions { f,, },, which solve, as a pointwise equality between continuous functions,

(A.5) O fn + div((1 = (on)+)+fne(0)) = Defn,

where g, = 02” fndf is also smooth, with initial data f,(0,-) = fon € L2, (Y) a smooth approxima-

tion of fp in terms of the Galerkin basis functions; i.e. lim,, o0 || fo — fonll r2(r) = 0. More precisely,
with f, as above, there holds

(A.6) A [ fn = fllezomimeey) = 0,

and, for each n, the function f, : [0,7] x R?® — R is such that, for each fixed ¢ € [0, 7], the function
fn(t,-) is triply 27-periodic and C'. The strong convergence in L?(0,T; H*(Y)) and the periodicity
implies, using a straightforward covering argument, that for any bounded domain w C R?, there holds

(A7) Jim [ fo = 2001 w)) = 0-
Similarly, o (t,-) is doubly 27-periodic for each fixed ¢ € [0, T], and
(A.8) Jim lon — ollz2(0,7:m1 (wry) = 0
for all bounded domains w’ C R2 Using (A.7), a standard argument using Minkowski’s inequality
implies (up to a subsequence which we do not relabel)
(Ag) lim an(ta ) - f(t7 )”Hl(w) =0 aete [OvT]
n—oo

Let ¢ be as in the statement of Lemma 2.1. By testing against the pointwise equality (A.5) and
integrating by parts, using the compact support of ¢(t,-) for all ¢, we obtain

/:2 /RS fnatcpdgdt—l—/: /Rs(l—(Qn)+)+fne(9)‘V<,od£dt—/ / Vefn Vepd€dt

for all n. By passing to the limit in n, using the strong local convergences of (A 7 (A 9) and the
compact support of the test function in the variable &, we obtain

/:2 R3f8t<pd£dt+/t /R3 (1 - (0)4)+fe(8) - deﬁdt—/j/wvgf-vwdgdt

1

We recall from [9, §3.3] that o satisfies the estimates (1.8), whence the relation ( follows immedi-
ately. [l
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