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A Blow-up Mechanism for a Chemotaxis Model
MIGUEL A. HERRERO - JUAN J. L. VELAZQUEZ

Abstract

We consider the following nonlinear system of parabolic equations:

ur =Au— xV@wVv) for xeBr t>0,
N =Av+4+u—av for xe€Bgr, t>0.

(¢))

Here I', x and a are positive constants, and B, is a ball of radius R > 0 in R2. At the boundary
of Br, we impose homogeneous Neumann conditions, namely:

d a
@) B_%_0 for|x|=R, t>0.
on an

Problem (1), (2) is a classical model to describe chemotaxis, i.e, the motion of organisms induced
by high concentrations of a chemical that they secrete. In this paper we prove that there exist radial
solutions of (1), (2) that develop a Dirac-delta type singularity in finite time, a feature known in
the literature as chemotactic collapse. The asymptotics of such solutions near the formation of the
singularity is described in detail, and particular attention is paid to the structure of the inner layer
around the unfolding singularity.

1. - Introduction

This article deals with a system of partial differential equations modelling
chemotaxis. This last term is commonly used to describe the motion of organ-
isms which have a tendency to aggregate by moving towards higher concentra-
tions of chemical substances that they themselves produce. A classical model
in chemotaxis is the so-called Keller-Segel system, which reads as follows:

(1.1) ur=Au— xV@wVov) forxeQ, t>0,

(1.2) Fryy=Av+4+u—av forxeQ, t>0,
u Jv

(1.3) —=—=0 forxed,t>0,
on on
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together with initial conditions:

(1.4a) u(x,0) = up(x) for x € Q.
(1.4b) v(x, 0) = vp(x) for x € Q.

Here Q denotes a bounded and smooth open set in RV(N > 2);a, x and T are
some positive constants, and u(x, t) (respectively v(x, t)) is a suitable rescaled
variable corresponding to the concentration of the biological species under con-
sideration (respectively that of the chemical released). See for instance [KS],
[JL], [N], [HV1] and [FL] for details about this and other chemotaxis models.

Concerning the mathematical analysis of problem (1.1)-(1.4), a first set of
results was obtained by Jager and Luckhaus in [JL], where the particular case
corresponding to setting I' = 0 in (1.2) was discussed in two space dimensions.
Under such assumptions, it was proved in [JL] that (1.1)-(1.4) has global (in
time) radial solutions when the initial values have small enough mass. It was
also shown there that there exist radial solutions that blow-up at the origin in a
finite time 7. By this we mean that lim,+r (0, T) = oo for some T < oo. No-
tice, however, that fQ ulx,)dx = fQ ug(x)dx for all ¢+ > 0 for which solutions
are defined, provided that this last quantity is finite (cf. (1.1)-(1.3)).

The analysis started in [JL] was then pursued by Nagai in reference [N].
Assuming only mild requirements on the initial values, it was proved in [N]
that blow-up never occurs in the case of one space dimension (N = 1). On
the other hand, there is finite-time blow-up when N > 3 and u(r, ) is a radial
solution satisfying some conditions at ¢t = O (cf. Theorem 3.1 in [N]). The case
N = 2 emerges then as a bordeline one, since the results in [N] show that there
is no blow-up if N =2, is a ball, uo(r) is radially symmetric and:

1 8
— [ uopx)dx < —,
|m/9°” P

where | @ | denotes the volume of the set 2. However, blow-up for radially
symmetric solutions is shown to occur if N = 2,Q is a ball and uo(r) is a
suitable radially symmetric function such that:

1 8
(1.5) l—Q—I/Quo(x)dx > ;

After the discussion performed in [JL] and [N], a question that naturally arised
was that of describing the manner of blow-up when this phenomenon actually
occurs. Recently, it was proved in [HV1] that when N = 2 and Q is a ball,
there exist radial solutions of (1.1)-(1.4) with I' = 0 such that u(r, t) blows up
in a finite time T, and it does so by concentrating into a multiple of the Dirac
mass centered at the origin (cf. Theorem 1 in [HV1]). This type of blow-up is
usually termed as chemotatic collapse, and is a mathematical representation of
aggregation into a single spora.
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When I' > 0 in (1.2), much less seems to be known about the evolution
in time of solutions of (1.1)-(1.4). At the technical level, serious complications
with respect to the case I' = 0 arise. For instance, while in this last situation
an auxiliary mass function can be introduced that reduces the whole system to
a single nonlinear parabolic equation, no such procedure seems to be available
for the case of (1.1) and (1.2). It is possible, however, to gain further insight
into system (1.1)-(1.4) by means of matched asymptotic expansions methods.
By using such techniques, we recently showed in [HV2] that radial solutions
of (1.1)-(1.4) exist in a ball  C R?, that exhibit chemotactic collapse in a
finite time 7. The goal of this paper is to provide a rigorous proof of the
results obtained in [HV2]. More precisely, we shall prove the following:

THEOREM 1.1. Let R > 0, and let Qg = {x € R? :| x |< R}. Then there exist
radial solutions of (1.1) — (1.3) defined in an interval (0, T) with T > 0, and such
that:

(1.6) u(r,t) > %6(0) +yY(@) ast 1 T,

in the sense of measures, where §(0) is Dirac measure centered at r = 0, and:

C
(1.7) Yr) = e e (1 4 o(1))
r

as r — 0, where C is a positive constant depending on x and I". Att = T, the
profile near r = 0 is given by:

(1.8) u(r,T) = 877[8(0) +y(@) ;y¥@)asin(1.7).

Moreover, if we set S(t) = (T —1t) (supg u(r, t)) = (T — t)u(0, t), one has
that lim47 S(t) = 00. More precisely, there holds:

(1.9) S(t) = C1(T — t)"Lexp (v/2|10g(T —1)])

ast 4 T, for some C; > 0.
It is possible to describe in further detail how chemotactic collapse develops.
To this end, we consider the stationary system:

(1.10a) Au— xV@wVv)=0 in Q,
(1.10b) Av+u=0 in Q.

One readily sees that for any constant K, the functions:

8 2log(1 +r?%)
- m =T
X(1+r2)2 K" X

are radial solutions of (1.10) in 2z. We then have:

(111 u(r) = K
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THEOREM 1.2. Under the assumptions of Theorem 1.1, there holds:

8 1 _/ x 1 fAloe(T—n)1/2 ~
(1.12) u(r,t) = ;(—.Wu (W) (1+0(1))+O<r—2e V2{log(T )| xm) ,

ast 1 T, uniformly on sets | x |< R(t), where Xr@) = 1 when | x |> R(t) and
X&) = 0 otherwise, and:

(1.13) RO =K(T — )P~ F 100" (1 o(1y)

ast 1 T, where K is a positive constant depending on x and I'.

We conclude this Introduction by describing the plan of the article. Sec-
tion 2 below will be devoted to introducing some notation, as well as to recalling
briefly the way in which our results can be arrived at in a heuristic way. Sec-
tion 3 contains a topological argument which is a crucial ingredient in our
approach. We shall state a crucial technical result there (Proposition 3.1), and
show how to derive Theorems 1.1 and 1.2 from it. Its implementation requires
of a number of estimates which are provided in the subsequent sections. A first
set of such results is given in Section 4, where the oscillation of the rescaled
inner layer is estimated, and the first Fourier coefficients in the corresponding
expansion for solutions of (2.23) are given. Section 5 is devoted to describing
how our solutions stabilize towards their asymptotic profile in the inner layer.
The analysis of the asymptotics outside such interior region is then made in
Section 6. Finally, Section 7 contains a number of technical results that were
required in the previous steps, and whose proofs were initially postponed to
keep the flow of the arguments as smooth as possible.

2. — Preliminaries. A description of the mechanism of formation of singularities

In this section we shall introduce some relevant notation, and will briefly
describe the manner in which chemotactic collapse develops. To this end, we
shall borrow from the approach in [HV2] and refer to that paper for details.
To start with, we define a local mass function M(r,t) given by:

2.1) M, t) = /II (u(x,t) — ldx.

Differentiation of (2.1) yields:

oM

1
22 H-1=—22
(2:2) u(r, 1) 2mr or
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so that M satisfies:
M,

(2.3) M, =M, — — — xv,M, —2mxrv, ;0<r<R,t>0.
r

We now introduce self-similar variables corresponding to the natural scales of
the problem:

(2.42) M@, t)=®(y, 1) vrt)=V©y, 1),
where
(2.4b) y=r(T =)™ t=—log(T —1).

Functions & and V satisfy the system of equations:

(2.5a) b, =), — — —— — xV,d, —2nxe "yV,,

1% v, &
2.5b rv,=V,, + =2 -r1,-2 r .
( ) ' yy+y y2+27ry

We now make the following guess. Suppose that, as 7 — o0, ®(y, 1)
behaves in (2.5) as in the case I' = 0 analysed in [HV1]. The reason for such
assumption is that we expect all the time derivatives to be small for v > 1
(cf. (1.12) and the remarks made at the Introduction). In [HV1] we obtained
existence of blowing up solutions of (1.1)-(1.3) with I" = 0 such that:

8 (y/e(r)’

(2.6a) d(y, ) ~ T, .\ & T 00,
X (/e +1)
where:
5
(2.6b) s(x) ~ Ke~ 77" as T — 00,

for someK > 0.

We will look for solutions of our system with I' > O having a similar
behaviour for ®. Notice that in such case:

—1
o, 8/ 1 y \? 8n
en oy ﬂmﬁ((%) “) R

as 7 —> 0.
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Then in equation (2.5b) a source of the order of a Dirac mass appears.
We next consider the linear operator:

1 T
(2.82) AVEAFV=VW+(———2~‘!) Vy,
y

which is self-adjoint in the set:

L2(R* = { f € LL (R : f is radially symmetric and

(2.8b) o -
/ rf(r)2e__5_dr < oo} ,
0
with domain:
H? (]Rz) = { f e H2, (Rz) : f is radially symmetric and
(2.8¢)

£ f f" are in L2, (]Rz)} .

Notice that L2 is a Hilbert space when endowed with the norm:
o0 2

1f =t 1) = [ rreye ™ ar

The spectrum of A consists of the eigenvalues:
2.9) M=-Tk ; k=0,1,2--.

and the correponding eigenfunctions can be written in the form:

‘ o2 I'r2
2.10) ¢k(r)=<m) Ly (T'>

where L;(r) is the k™ Laguerre polynomial. For simplicity, to proceed further
we split V(y, t) in the form:

(2.11) V(, 1) =bo(t)po+ G(y,r) , where (G, ¢)=0.
Then:
®
2.12 Tho = (po, —=),
@12) 0= (g5

G G d o
2.13 G, =G =2y 4 X , —2) .
( ) T yy + y y 2 + 27Ty ‘PO(‘pO 27‘[)’)
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Taking into account (2.7), we readily see that (goo,%) ~ 8—;’—<po, whence:

8
bo(t) ~ l(pot as T —> 00.
xTI

On the other hand, since V,(y, 1) = G,(y, 1) by (2.11), we may write (2.5a)
in the form:

2.14) d>t=d>yy————————xG o, -2 xye "Gy .

We shall often make use of (2.13), (2.14) (which is decoupled from by(7))
instead of (2.5). Since (G, ¢p) = 0, we expect from (2.13) that G(y, v) will
approach exponentially fast towards astationary solution of that equation. At
distances y ~ &(t) (cf. (2.6b)) we then rewrite (2.13) in terms of the new
variable § = —(rL) to obtain:

) G: G £G; b, P,
Ie’G, — eétG Gee + 2= + =2 — —_— = — - .
e oy &2 0(o, 2ny>
We expect those terms containing time derivatives to be negligible in the
equation above when 7 >> 1. It is then natural to make the following ansatz: As
T — 00, solutions G(y, ) of (2.13) are such that G(y, t) ~ G(y, 1) for y ~
e(t), where:

G, TI,G, o,

2.15 G,y + 2 -2 -
(2.15a) vy + . o 2my <P0<<.00 >
with:

(2.15b) (G, o) =0.

On the other hand, it is reasonable to expect then that, as T — oo, (2.14) will
be asymptotically equivalent to the equation:

(2.16) ¢, =0, —2-12_40,G,.

Equations (2.15) can be integrated explicitly to obtain:

—_— 1 i 1 0 _[‘r2 y _F_y2
Gy(y,t)=y e* E/y € TCDy(r,r)dr— (1 27[y .

A quick computation reveals then that:

2

Wk
(L, 2ny>——/ rd(r,tye” 4 dr,
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and:

00 l"r2 r 2 r 00 rr2
/ ®,(y,1)e” 4 dr = —e"%_d>(y, T)+ —2-/ r®(r, t)e” 4 dr,
y : y

hence:
O(y, 1) Te L4L2 0 rr2
Gy(y, 1) =— Pt ° (/ r®(r,t)e” 4 dr
2y 4y y
r 2 o0 r2
2.17) —e (/ ro(r, t)e_err)>
0
Oy, T
=200 600,
2wy

Substituting (2.17) into (2.16), we arrive at:

P, yo, + x®P,

2.18 o, =0, — — — —xo,J.
( ) T yy y 2 2wy XPy

Following [HV2], we now introduce a function W(y, t) given by:

(2.19) Wy, 1) = /yr¢(r, T)dr.
0

so that & = %, and (2.18) is then transformed into the following equation for
w:

w w.
W,=Wyy+—y———y2y + W+ (l‘—q>2—4<1>)

y

(2.20) 4n

y
—x/ Ld,(r,t)J(r, t)dr.
0

As observed in [HV2], we expect that our sought-for solutions will behave
asymptotically as indicated in (2.6) in an inner layer near the point x = 0,
where the singularity will appear. In terms of W, this behaviour reads:

4
@.21) W(y, 1) ~ ——y2.
X

To obtain further insight about the asymptotics near the unfolding collapse,
we linearise around the limit profile in (2.21) by setting:

4
2.22) W(y, 1) = 7”y2 +Y (.0,
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so that ¥ (y, t) satisfies:

1 16
Vo=t (5= 3) v+ (et -0 2F)

(2.23) 2 X

¥
—X/ r®y(r,t)J(r, T)dr .
0

We now write:

P2 167
(2.24) ey, 7) = (X_ — 4 + = > .
4 X

Taking into account (2.6) and (2.7), we observe as in [HV2] that g(y, ) can
be approximated as follows:

1672

(2.25) gy, t) ~ ye(r)26(y) asT—> 00 , where y=

We have yet to obtain a suitable approximation for the last term in the
right in (2.23). To this end, we make use of (2.6) and (2.17) to observe that:

o ry? o 12 L2 oo 2

e 4 re 4 re 4

Jy, 1)~ —— 2—/ — d ‘%*/ —_—ar|,
.7 Xy #() ( y r24e(r)? e o r2re@i

whence:

(2.26) I(y,t)=x /Oy r®,(r,t)J(r, r)dr

Fr2 rr?

y 8 0 roT A 2 [ re” 4
~2F82/ (cb——”) / T dr-et [ T _Zar|an
0 X y 0o r-+e n T + &

5 rr?
Y -19 I'n® [®re” 4
~ 167[F82/ e?+1) — —eT/ ———dr|d
A ((n/) ) o e r|dn

Yo _rpe o T
= 167rI‘84/ ne / re il dn
0

n2+£2 . I"2+82 r’2+82

=Ly, 1)+ Ly, 1).
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The first term in the sum can be bounded as follows:

v e [ oo reF
ne re
L, T <c4/ / dr|d
1y, 1) < Ce A n?+32(,, el n

e[ B (e[ )

< cs? (/Oy e ‘log(ﬂ +e¢ )’dn+1> < Ce*|loge|.

As to Ir(y, T), we readily see that:

Y ndn e28ny? - 8nle?
2.28) L(y,t) ~16aT 4/ = = - .
@28 BO O~ 6T | e~ it T ¥+ ¢

From (2.26)-(2.28) we eventually arrive at:
(2.29) I(y,7) ~ 8nTe(r)? as t — oo.

Taking into account (2.25) and (2.29), (2.23) reads now:

(2.30) ¥ = Yy, + (% - %) Yy +¥ + ys(t)zé(y) —8xaTe(1), as T — oo.

We now look for solutions of (2.30) in the form:

Y(y, 1) = ao(t)po + a1 (t)e1(y) + @y, 1),

2.31
(2.31) where (Q(.,7),¢x) =0 for k=0,1.

One then readily sees that:

(2.32) ao = ap + ye(t)?po — 87 Te(t)?po(1, 1),
(2.33) a1 = ye(r)’p1(0),
1
(2.34) 0. =A0+ y—2Q— + Q0 +ye(r)? (a(y) - Zm(cpk, 8(y)>) .
k=0

Since | &(t) |K e(r) as T — oo (cf. (2.6b)), we now expect Q(y,t) ~
ye(r)2F(y) for large T, in which case F solves:

VF :
(2.353) AF — yT +F+y (8(y) = > oo, é(y)>> =0,
k=0



A BLOW-UP MECHANISM FOR A CHEMOTAXIS MODEL 643

(2.35b) (F o) =0 fork=0,1.

Equations (2.35) can be integrated to give:

1
2.36) F(y>=—glogy+3+0(y2llogy|) as |y|— 0,

for some explicit constant B > 0. Recalling that we expect ¥ (y,t) — 0 as
T — 00, we may integrate the equations for the two first Fourier coefficients
(cf. (2.32), (2.33)) to obtain that:

(2.37a) ao(t) = ypolx — 1) / - e"Se(s)?ds,

(2.37b) ai(r) = —y e (0) / e(s)?ds .

From (2.22), (2.30), (2.36) and (2.37), the following outer expansion has
been obtained for W(y, 7) in regions e K|y |< 1, T > 1

dr , 2 ® s 2 2 * 2
WD ~ Ty yefary - 1) / e e(s)2ds — y2(0) / e(s)%ds
T T

(2.38)

logy

+)/£(‘C)2( +B+0(y llogyl))

On the other hand, by (2.6a) and (2.19), we obtain the following inner expansion
for W(y, ) in regions y < e(r) and T > 1:

4 4
(2.39) W(y, 1) ~ —y - 21og (1+ (v/e) )

Matching (2.38) and (2.39) we obtain an integral equation for £(t), namely:

4 , 2 R 2 * 2
—e“loge =y (2rx — l)/ e e(s)ds — yoi (O)/ e(s)ds
T 2

+ BE('L’)2 .

(2.40)

This equation can be solved asymptotically for T >> 1 (cf. for instance [HV1],
[HV2]), thus yielding (2.6b) and thereby concluding the formal derivation of
the size of the inner layer where the singularity develops. Once the value of
&(t) is known, we may retrace the steps in [HV2] to obtain all the remaining
estimates in Theorems 1.1 and 1.2.
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3. — A basic topological argument

In this section we shall describe the main argument behind the proofs of
Theorems 1.1 and 1.2. To avoid winding up with details, we shall postpone
most of the technicalities involved to Sections 4-6 below. As a preliminary
step, we proceed to define a suitable class of functions. Let us set:

s
3.1 z(r) = Ke‘72' , where K =K(x,I") >0 is as in (2.6).

For given numbers 1, 7; and p with 79 < 1) <00, 0 < u < 1, we now define
the set A (79, 71; 1) consisting of functions ®(y, ) which are regular enough
(say C') and satisfy the following estimates for 0 < y = £&(r) < Re"/? and
T=<T=<T1,

_ 87 &
@ (§2(r), 1) — Y1

(32)

g2 B ~
<Mp (52 +1 +82(‘L') | logg(t) |3 Xeem (1 +y)) ,

for some large enough constant M > 0, where xz() is defined as in the statement
of Theorem 1.1,

£

0
(3.3) la(se(r), 7) W

<Mup ( +&%(1) | loga(7) I® ¥y (1 + yz)) ,

(3.4) 'g—f(ij?(t), 1) <M;L( +2(x)? | loge(x) | (1 + y2)).

1
JTEX+1)

3.5) 0<d<Mp.

As in [HV1], for any ® € A(tp, 71; ) we now define e(r) as follows:

P2 16 ry?
3.6) ye(r)? = / (X— 40+ —”> e~ T dy,
B®) \ 47 X
where y = 16)(—”2, and for a given number 6 > 0 we define

B®) = {y eR:0=y < G }.

Notice that in general €(t) # ¢(tr). We shall impose however the following
condition for a function to belong to the clas A (19, T1; ®):

3.7 lio'é(t) < e(t) < 10ug(r) forgp <t <T714.
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We shall say that ®(y, ) € A(z, 715 p) if @ satisfies (3.2)-(3.5) and (3.7)
when strict inequalities there are replaced by the symbol <. To produce our
desired solutions, we shall select a function ®(y, 79) € A (79, To;¢) for some
790 > 1 and some u € (0, 1), and will use it as an initial value to solve (2.5a)
with suitable boundary conditions at r = 0, Re™? and t > 1y. To this end, it
will be convenient to work with the auxiliary functions W(y, t) and ¥ (y, 1),
given respectively in (2.19) and (2.22). We shall then consider initial values in
the form:

- - 16 _
(3.8) ¥ (¥, 1) = appo(y, To; &g, 1) + 191 (¥, To; o, 1) + 7£(ro)2F(y) ,

where F(y) is given in (2.36), and g, a1, 9o, @1 will be selected presently.
To (3.8) we should add a condition on G(y, t) given in (2.11), say,

(39) G()’, TO) = 6()’, 'L'()) .

Functions ¢; with j = 0,1 will coincide with eigenfunctions ¢;(y) given
in (2.10) everywhere except at a narrow layer near y = 0. We may then take
@i (y) = @j(y) for y > 2(19)° with 0 >0 and j =0, 1. In particular, ¢; = g;
in the overlapping region corresponding to the matching described in Section 2,
and one thus obtain:

67%B

1 4
20p0) + 191 (0) + — —(w)” ~ —8(w)"log (€0)") .

whence:
(3.10) a0 | + | 1 |=o (2(z0)* log(w))

which provides an estimate on the values of parameters «;(i = 0, 1) in (3.8).
Near y =0, 9o and ¢; need to be redefined to avoid the logarithmic singularity
that would appear in (3.8) if ¢; = ¢; for j = 0,1. This can be done by
selecting these functions so that:

- -~ 87 _
(3.11) ao@0(0) + 151 (y) ~ ——X—e<ro>2 logy asy —> 0.

Notice that relations (3.8)-(3.11) are compatible. As a matter of fact, they
allow for many possible choices of the parameters involved. For j =0, 1, and
T > 19 we now define:

w .
(G12) g (a0, @157) = (¥ (v, T 20, 01) , ) + / el =g (s)%ds

T -
where ¥ (y, T; ag, &) denotes the solution of (2.23) with initial value ¥ (y, 79}
o, 1) as in (3.8)-(3.11). As in [HV1], where the case I' = 0 was discussed,
a key point in the proof of Theorem 1.1 and 1.2 is the following:
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PROPOSITION 3.1. Assume that constant M in (3.2) — (3.5) is selected large
enough, and that 6 > 0 in (3.6) is sufficiently small. Let ¥ (y,t) = ¥ (y, T; ap, ot1)
be the solution of (2.23) defined for T > 1 and corresponding to an initial value
Y (¥, 10) = ¥ (¥, 10; ao, 1) satisfying the above requirements. Suppose also that:

(3.13) Y(y, 1) € Az, 13 1),
Jor v € [t, il with Ty > 19 > 1. Then, if:

3.14) Li (g, a1;711) =0 for j=0,1,
(cf. (3.12)), it then turns out that:

(3.15) Yy, 1) e A, 115 1/2) .

Let us suppose for the moment that Proposition 3.1 holds. Then we can
take advantage of a topological argument quite similar to that already used
in [HV1]. To this end, we argue as follows. Let £;(xp, &1; T) be the function
defined in (3.12). By our choice of initial values at t = 1o, we then have that,
for j =0, 1:

4@, ai30) = + 8@ ) a0 | + 1 ) + O (2(z)?) .

where o = (ap, 1), 8(ar, 79) = 0 as 19 — oo, uniformly for | @ |=]| ap | +
| @1 | bounded, and the last term in the equality above may be assumed to be
independent on «. On the other hand, by modifying if necessary our choice
of initial value, we may always assume that £ = (£, £1) is differentiable with
respect to o, @;: we shall assume henceforth that such a selection has been
made. It then turns out that for j = 0,1, equation £;(xp, t;; T0) =0 has a
unique solution «; such that:

aj=0 (5(1:0)2) .

Let 71,79 be such that 1 > 19, and define U(ty, ;) C R? as the open set
consisting of all points (g, ;) C R? such that the corresponding solution
of (2.23), (3.8) satisfies that ¥ (y, ) € A(tg, 71;1). As a matter of fact, we
now have that:

d¢, U(r, 1p); 0) = 1.

where for © > 19, d(¢, U(zp, 7);0) denotes the topological degree of the
mapping £ in the set U(1g, T) at the value zero.

Assume now that U(zy, 7) # ¢ for any t € [19, 1) with 7y > 0, and denote
by dU(tp, ) the boundary of the open set U(ty, T). We notice that, if £ # 0
on U(0U(tp, 7)) for 19 < 1 < 11, thend (¥, U(19, 7); 0) = d (£, U(Tp, Tp); 0) for
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any such t. Since U(tg, T) # ¢ for 1, < T < 11, it then follows from standard
continuous dependence results that:

U, T1) # &,
and:
(3.16) dil,U(ry, 11);0) =1,
Actually, (3.16) holds for any 1} > 79, as far as:

3.17) U(to, T1) # .

Indeed, suppose that there exists a first time t > tp when (3.16) fails
but (3.17) holds true. In view of our previous remark, there must be a point:

B = (Bo, B1) € MU(zo, ),

where £(8) = 0, and clearly ¥ (y, t; Bo, B1) € A(to, T; 1). We then use Propo-
sition 3.1 to deduce that 8 € U(zy, T), a contradiction.
We further observe that:

(3.18) U(tg, T) # ¢ for any t > 19, provided that 7p > 1.

To check (3.18), we define t* = sup{r : U(1p, T) # ¢}. We already know that
" > 79. Assume now that 7* < oo. By (3.16) and (3.17), we may select a
sequence of times {t,} increasing to {r*}, and a sequence {o,} = {(con, ®1n)}
such that £ (g, o1,; T,) = 0 and «, € U(1, T,). Since U(Ty, Th+1) C U(T0, Tn),
one has that {&,} is bounded. Therefore, a subsequence (still denoted by
{an}) exists, which converges to some point o* = (a§, ). It then turns
out that £ (a§, }; *) = 0, and by Proposition 3.1, the corresponding function
¥ (y, 7; @ §, @) remains at the interior of A (tg, t*; 1): this is the point where
restriction 7p > 1 needs to be imposed in (3.18). By continuous dependence
results, ¢ would also remain at the interior of A (79, t* + §; 1) for some § > 0,
thus contradicting the definition of 7*.

We are now able to explain the argument leading to the existence of so-
lutions referred to in Theorems 1.1 and 1.2. Take a sequence {t,} such that
71 > 79 and lim,_, o T, = 00. For any such n, U(ty, T,) # ¢, and we may select
op = (Clon, @15) such that £ (@on, a1n; T,) = 0. Let ¥, (y, ©) = ¥ (¥, T; Qon, A1n)
be the solution of (2.23) with initial value ¥,(y, o) = Yo (¥; Qon, 1) satis-
fying (3.8)-(3.11). By Proposition 3.1, we have that ¥,(y,7) € A (ro, Tn; %)
Since the sequence {&,} is bounded, there exists a subsequence (still denoted
by {a,}) and a value @ = (@p, &) such that lim,_ 0o, = @ € U(Ty, T0). It
then turns out that function ¥ (y, t; @, &), solution of (2.23) with initial value
¥ (y, To; @, 1), provides a sought-for solution, and the proof is concluded. O
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4. — The proof of Proposition 3.1

Thoroughout this section we shall derive a number of estimates that will
be required in the proof of our basic Proposition. We begin as follows:

4.1. - Estimating the oscillation of £(7)

We first observe that (3.6) provides a bound of ¢(t). Indeed, differentiating
both sides of (3.6) with respect to 7 yields:

(o} L]
2ye(1)é(r) = /B(o) (;—n- - 4) 5—;()’, T)dy

&2 16
+ 27608(2)’ (5(x))°! di ((’;— — 4+ —”>> .
t i X y=8(r)20

In view of (3.2) and (3.4), we easily obtain that:

» -1
| e(®)e(r) | < Cum (/B(g) (tl/z ((%) + 1)) dy + =12 (g(r))‘*—ze)

< Cyt%(1)?,

for some constant Cy, that depends on M and @ is a positive and small enough
number. Recalling (3.7), we thus obtain:

4.1 le(t) |< Cyt VP8(0).

4.2. - Approximating G(y, 7) by G(y, 7)

In the course of proving our results, precise estimates will be required on
the difference | G, — G, |, where G(y, r) is defined in (2.11), and G(y, 1)
satisfies (2.15). We claim that the following result holds:

LEMMA 4.1. Assume that G(y, 1) = G(y, 1), where G and G are as recalled
above. Then for T > 19 > 1, there holds:

42)  |Gy(y, 1) —Gy(y, 1)
2 (12 R =1 [3 3
< CME(D) ((r/(y+§<r») (1 + %ol log(yE()]) +110g 5(x)| (1+y>)

where ¥, = 1 if§ = E—(% > 2 and is zero otherwise.

The proof of Lemma 4.1 will be postponed to Section 7 (cf. Subsection 7.1
there).
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4.3. — Analysis of the first Fourier coefficients

In view of (2.17), we may write (2.14) in the form:

1y x ¢0 — _
b, = dyy— (; + 5) <I>y+—2; 5 2 —xJ®,—x®, (Gy — Gy) =21 xye *G,y.
where J = J(y,t) is given in (2.17). Let now W(y, 1) be the auxiliary
function defined in (2.19). A quick check reveals that the above equation for
& transforms into the following one for W:

1y XCI>2
(4.33) W-,;=Wyy+ ;—'2' Wy+ H"‘“’q) +e(}’,f)+m()’, t)a
where
y
(4.3b) £(y, 1) = —x / r®,(r, t)J(r,t)dr,
0

v, y _
(4.3c) m(y,t)=2my e"/or Gy(r, r)dr—x/orcby(r, 1) (Gy(r, ©)—G,(r, 1)) dr.

The corresponding equation for ¥ (y, ) given in (2.22) reads now:

1
“4.4) Y =Yy, + (; - %) Yy +y¥+g0y, ) +L(y, 1) +m(y, 1),
where g(y, t) is given in (2.24). We now write:

4.5) Yy, 7) =ao(t)po +ai(r)ei1(y) + R(y, 1),

with (R, ¢x) =0 for k =0, 1. One then sees that:
(4.6) ao = ao + (¢o, p(-, 7)),

4.7 ar = (g1, p(-, 7)),

1 y !
4.8) Re=Ry+(3-3 Ry+R+p(y, 1) =) oulo. p) .
k=0

where we have set p(y, 1) = g(y, 1) + £(y, 1) + m(y, t). If (3.14) holds, we
then deduce from (4.6) and (4.7) that:

71 o0
@9 a@ == [ g psnds - [ P55 ds.
T

71
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for k =0,1 and 1y < v < 1;. Arguing as in Lemma 4.1 in [HV1], we obtain
that:

(4.10) (@r 8(, 8)) — ve(5)2 0 (0)| < CyE(s)*%

for 19 < s < 1] and k = 0, 1, where Cy; is a positive constant depending on M.
We next proceed to estimate the terms (@i £(-, T)) and (g,m(:, T)). As-
suming without loss of generality that y > 1, we first observe that:

1
L(y,T) = —)x / r®,(r,7)J(r, t)dr — x /y r®,(r,t)J(r, v)dr
0 1
=A(®) + L4y, 1)

4.11)

Notice that:
1 8 2 oo 8 2
A(T) = —xr/ 9 (d>(r, ) — —”) (erT/ A ((D(k, ) — —”) e Fd
o Or X 1 X

%) 2
—/ A (CD(A, ) — 3’3) e-%—dx) dr
0 X

whence:

| A@ | <C (\cb(l, ) - 87”] /1oo oG 7) - %’Ae’%ﬁdx
+‘q>(1,x) - 87”| /000 l<I>(A,r) - 87”‘,\55%3&)

1 r2 00 _m2
+ V (CD(r, ) — §-’1> i(erT/ <q>(x, ) — 8—”) Ae%dk> dr‘
0 X or r X

1 8
< Cys()+?% + c/ *ob(r, ) — —”—\
0 X
00 2
X r (/ ‘(b(A, ) — ﬁ‘)\e'%d)) dr
r X
1 87 12
+C/ ‘d>(r, T) — -1’ rdr,
0 X
hence:

(4.12) | A(T) |< Cy (B(x))* .
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We may estimate £(y, t) as follows:

1€y, Dl =C lyJ(y, 7) <‘I>(y, T)— 8771)’ +C 'J(l, 7) <¢(1, T) — 8%)'

y
+ /
1

<CEOY"*a+yhH+C / ’ ‘cb(r, T) — 8—”’
1 X

i (rJ(r, 1)) dr
or

8
’<b(r, 0n-Z
X

(4.13) ) .
x 2 <e%_/ (CD(A, ) — §£> Ae—%d1> dr
ar ’ X
<o P4y +Cu [ r (067 +1) " ar
1
< Cu (B2 (1 +y) +50? (1+ G/2@PD ™)
whence:
(4.14) (o, 2C, 1)) < Cy E(x))*™ for k=0,1and 7> 1.

On the other hand, it follows from (4.12) that:

(4.15) (@1, A(®) =0, | (90, A(¥)) |< CyE()? for 7> 1.

We now take advantage of (4.2) and (2.17) to obtain:

y
(4.16) ‘<¢k,e_t / r’Gy(r, T)dr)| < CyE(x)* for 7> 1.
0

Let us set:
y _ y _
/ @, (r,7) (Gy(r, 1) — Gy(r, 7)) rdr =/ ®,(r, 7) (Gy(r, T) — Gy(r, 7)) rdr
0 1
1
+/0 @, (r, ) (Gy(r, 1) — Gy(r, 7)) rdr =m(y, ) + B(2).

Arguing as in the previous case, we readily obtain that:

4.17) Hor, m(r, 7)) < Cy E@)N*? for k=0,1, and 7> 1.
Moreover, in view of (4.2), there holds:

(4.18) | B(r) |< Cy (B(0))*v7'/% for t>> 1.

Putting all these estimates together, it then turns out from (4.9) that:

4.19)

o0
ar(t) + / el PCE=9%(5)2%ds| < Cy E(x)* % fork=0,1,
T
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where as by (4.9) and (3.14):
(4.20) lag | + | a1 |< C /% (8(w0))? .

4.4. — Analysis of Q(y, 7)

We shall pay attention now to the solution Q(y, t) of equation (2.34) for
T > 19 with initial datum:

1
(4.21) 0, 7) =¥y, %) — > erlpr ¥ ( ).

k=0

We then have:

LEMMA 4.2. Assume that ® € A(to, 11; 1) for 1o > 1. Then for | y |> (8(1))°
there holds:

.Q(y, T) — y&e(10)S(t — to)F(y)‘
< %/E e(s)*n e "dn

00 B
(4.22) + % / e()2@n»)y*e dn +y / e"e(s)’K (y, T — 5)ds
x 70

T
+ V/ e Se(s)? <A1 + A (1 - e_("s)) )ds
B

+Cus@?? (1454,

where 8(t) = max{t — 1, 1o}, s = t — log (1 + 4%725) , o= 4—(—;{_—1) ,K(y, 1) is
a smooth function that satisfies | K(y, 1) |< Ce™>*(1 4+ y?) fort > 1, A, and A,
are suitable real constants, F(y) is the function defined in (2.35), and S(t) is the
semigroup correponding to the linear operator A in (2.30).

The proof of this result is similar to that of Lemma 4.2 in [HV1], and
will be omitted here. We shall also require in what follows an estimate for %g
This is provided by the following:

LEmMMmA 4.3. Assume that ® € A(tp, 71; 1) for o > 1. Then:
00
T

(4.23) ’a—(y, )| < Ce(r)? (1 + Mt 12(14 | logy |)) )

where C > 0 is independent on M.

We shall prove Lemma 4.3 in Section 7 (see Subsection 7.2 there).
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4.5. — Approximating the remainder function by O(y, 1)

As a next step, we shall aproximate function R(y,7) given in (4.8) by
Q(y, 7). To this end, we split R in two terms as follows:

(424) R(yv 'L') = Rl(y7r)+R2(va)1

where R; solves:

1

@25 Ro=Ry+ (-2 R+RT50.0- > orton 8.

for T > 19, and:

(4.25b) Ri(y, ©0) = Q(y, %) -

On the other hand, R, satisfies:

(4.262) R; = Ry, + G - %) Ry+R+2(y, 7) +m(y, t)—igok«pk,e—l-m),
k=0

for T > 1, and:
(426b) Rz(y, ‘L'()) =0.

Function R; can now be analysed exactly as in [HV1], Subsection 4.2. In
particular, one has that:

(4.27) IR1(¥,T) — Q(¥, T)| < Cu(E(@))*? (14 y*) for y >&(1)°.
As to R,, we first observe that by (4.13) we have that:

2 -1
4282) | Z(y.7)|<Cu ((E(r))“—”(l + %) +8(1)? ((;(yt—)) + 1) )

and in a similar way we obtain that:

2 —1
(4.28b) |m(y,7)|< (CME(r))4—29(1+y“)+E(r)2((%) +1) )

On the other hand, since:

1
(A(@) + B(®) = Y _ oilon, A(T) + B(1)),
k=0

a routine computation reveals that:

429 R0, 1) = O @@ (14 %) for y 2 2()°,

so that by (4.26)-(4.28) we finally obtain:

430) | RG\®) = Q0,0 1S Cu G (14)%) for y 2 5(x)°.
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5. — Stabilization in the inner region

We now turn our attention to the region where | y [« 1 and 7 is large
enough. Our first goal consists in obtaining some rough bounds on a;(t) for
k =0, 1. Differentiating both sides of (4.9) with respect to t yields:

(5.1) | ao(t) | < CyE(T)%,
(5.2) | a1(x) | < C&(1)?,

where constant C in (5.2) does not depend on M. Notice that dependence
of Cy on M in (5.1) arises from the term A(r) in the representation for-
mula (4.11). We shall estimate this term later, but to begin with we want
to obtain suitable bounds for £(y, ) and m(y, t) (definedin (4.3))in the region
| € |< 1 where & = ;(TL) Let us set:

£y, 1) =—xyJ(, T)P(y, 1)

G-3) +x /y 9 rJr )P, 1)dr=0,(,1) + (1, 7).
0 ar

In view of (2.17), we see that:

ry?2 o rr2 00 r-2
| yJ(y, 1) | <Cle’4 / ro(r, r)e_Tdr—/ r®(r,t)e” 4 dr
y 0
ry? © rr2? y rr2
<C ( e 4 —1 / r®(r,t)e” 4 dr|+ 1/ r®(r,t)e” 4 dr )
0 0

<Cy?*,
whence:
(5.4) | 61y, 7) I< Cye(x)’E* for 0<& <1.

On the other hand, if 0 <y < 1,

y 8 Fr2 00 l"s2
[ €1(y,T) | sc/ | ®(r, 7) | ’8_r <eT/ sd(s, r)e'Tds) dr
0 r
y y
(-3) §C(/r|d>(r,t)|dr+/r|d>(r,r)|2dr)
0 0
< Cye()’&* , for0<&<1.

Putting together (5.4) and (5.5), we obtain:

(5.6) | £(y,7) |< Cye(x)’e* for 0<é&<1.
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Combining this estimate with the bounds for A(7) and £(y, T) obtained in (4.12)
and (4.13), we deduce that:

e(r)’g*
5.7 [£(y,T) |= CMW for O0<y<I.

We may obtain improved estimates for m(y, r) in a similar way. In particular,
using Lemma 4.1 and (2.17), we readily see that:

<Ce(r)’6* for 0<f£<1,

y
e_r/ rsz(r, T)dr
0

whereas from (3.3) and Lemma 4.1 we derive:

y _
l / r®y(r,7) (Gy(r, ©) — G,(r, 1)) dr| < Cye(x)’€>,
0
for 0 < & < 1. Putting together these two inequalities and (5.7), we eventually
obtain:
&(1)%E’
(1+83%

5.1. — Convergence towards a stationary profile

(5-8) [ €(y, ©) +m(y,7) |<=Cy 0<y=<1I.

We next set out to obtain suitable sub-and supersolutions. As in [HV1],
we define for any given R > O:

4
(5.9) weln) = —- (n2 — R%1og(R* + n*) + R%log R2>

which satisfies the equation:

’ N\ 2 ’
(5.10) w4 i@) 4 o,
n 47 \ n n

Consider now the differential equation:

’ N 2 / ’
.11) w”+3+<i <£> —4£>—Ko<ﬂ—w)= :
n 4r \ n n 2

where Ay is a small parameter, 0 < Ao <« 1. Standard ODE theory shows then
that there exist solutions wg(n) such that:

Wr(n) =0 (n“) as n— 0,

r(n) = wr() + O (AR? | 1ogR |) ,
asig = 0 and R — 0, uniformly on n € [0, 1].

Then there holds:



656 MIGUEL A. HERRERO - JUAN J. L. VELAZQUEZ

LEMMA. For any Ao and R small enough with Ao > €(t), there exist functions:
Z¥(m) = Zi g()  and L*(n),
satisfying:
(5.12) 0 < wr(n) — wpr(n) < ZH p() < wpr(n) — wr(n),

for some constants B > 1 and E € (0, 1) that depend only on x, and such that the
corresponding functions:

(5.13a) Wy (n, 1) = Wr(n) +e 0z @) + LT (),
(5.13b) W_(n,7) =wr(n) —e 'OZ=m)+ L™ (n),

are respectively super and subsolutions for the equations:

2 22
I (0 Y ST LA B L U/ £(zy'é
G.14) w, = Wyy+ n +(47t ( n ) n ) AO( 2 w>iCM(1 + £2)

on the region 0 < n <1, t > 0, where:

e(r)%?

(14892

The proof of Lemma 4.3 is entirely similar to that of Lemma 4.4 in [HV1].
The only differences with the proof in that article arise from the presence of the

| L*(n) |< Cu

2.2 L . . .
term (:l:CM ‘:T)E%), which is easily seen to introduce very small perturbations

in the region under consideration. We therefore shall omit further details.

As a next step, we shall use the sub- and supersolutions provided by
Lemma 4.5 to prove that ®(y, T) is close to a stationary solution when y < &(t)?
with 6 € (0, 1). To this end, we observe that, by (4.23), (4.30), (5.1) and (5.2),

)W (8(?), ?) - W(S(f), r)
(5.15)

1
for |t —7T|< =4 where 8(t) = (8(1))’ and T > 10.

< Cye(r)? 7!

As in [HV1], Subsection 4.5, we define:
(5.16) w(, s) = @) 2 W (8(?)77,?—{-8(?)25).

In view of (4.3), w(n, t) satisfies:

2
Wy = Wyy + —2 — 8(F)° (ﬂ—w>+ X (ﬂ) 4t
(5.17) n 2 4 \ n

+e (6(?)17, T+ 8(?)2s) tm (8(?)77, T+ 5(?)%) .
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We shall use (5.8) and Lemma 5.1 to obtain sub- and supersolutions
for (5.17). To this end, we define R(z,T) as follows:

(518) TI)R(T’?)(I) =W (3(?), T) .

By Lemma 5.1 and (5.15), we now see that:

lw(n, 1) — Wreeny (M| < Cy | W5 (M) — Weren(M)| on0<n<1,
(5.19) 1

1
or — <|tT—T|< - and some B > 1.
2T T

If T ~ 19, a similar estimate can be obtained as in Subsection 4.6 in [HV1].
Moreover, we can obtain bounds for the derivatives of ® as follows. Define:

1
v(A,s) = -—2W (Aw,wzs +?) ; E(M<w<I1.
1)
By our previous results, W is close to a stationary solution wg)(n) with an
error of order:
72 (| e loge | +&* | log (§7 + R?) |) .

standard parabolic theory, & ~ 2

On its turn, v(XA,s) satisfies a parabolic equation for % <| A |< 1. Then by
a o
region. Hence:

2 2 L
~5+0 (%—) at the interior of such
w w-T
. o, 87 v, 8w 2
b=y W(Aw,t-l—ws) = —+
on % <| A |< 1, so that @ also behaves as the corresponding stationary solution.
Summarising, we have that:

2 2 =1 2
(5.20) <I>(y,r)—8—”(y) <<1> +1> N
x \¢ €

M. __ > <&,
@ Y0
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5.2. — Asymptotic behaviour of A(t)

We next use (5.20) to improve our previous estimates on A(t). To this
end, we compute:

1
A(r) = -—)(/0 r®,(r,t)J(r,t)dr = —xJ(1,7) <<I> — %) 1,7)

1
+ x / <<1>(r, 7) — 8—”) 9 (rJ(r,7)dr =0 (5(:)4—29)
0 x /) or

1 8 2 oo 2
Lo (dD(r, 0 — —”) 9 (eFT/ AD(A, r)e—%—dx)
4 Jo X /) or r

o) [ (¢) 1)’

Tr o2 [ 2
x <—25erT/ AL, T~ dh — rd(r, r)) dr
r

1 1 /r\2 r\?2 B
vo(2) [ (7) ((z) “)
I'r 2 [® a2
X (Te 4 AD(A, T)e” 4 dA—r®(r, r)) dr.

r

We may then argue as in Subsection 4.3 to obtain that:

1 2 -1
A =or [ ((g) +1) (000 - ) ar+o (cuee )

-2

1 2
=167rF/ ((f) +1> rdr+O<CM§21:"1/2),
0 &
whence:

(5.21) | A(t) — 87Te(1)? |< Cye(r)’r V2

5.3. — Regularizing the rescaled free boundary

To proceed further, we observe that (5.21) allows to improve (5.1) as
follows:

(5.22) | ao(7) |< CE(T)?,

where C is now independent of M. Given T > 1y, we now define n(z,T) by
means of the relation:

4
(5.23) @) n(r,7) = 7” + ao(t)po + a1(t)e1 (3(T)) + Q (8(7), 7).
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Taking into account (4.23), (5.2) and (5.22), we readily obtain that:

= 2
<C (@> with C independent of M.

on
(5.24) ’E(‘L’, T) 3

We now define r(r, T) by means of the formula:
(5.25) Wr(r)(1) = Wy 5 (1) =n(r, 7).

Recalling the definition of WR in (5.11) and taking advantage of (5.25), we
deduce that:

3
(5.26) ké(z, )| < Cr | logr )

aT(r, ‘L’)' <C (8(?)) T .

We now define w(n, t) as follows:
(5.27) u(n, ©) = wn, 1) — W) (M) .

In view of (5.17), it then turns out that:

(D) (Wy)y + fe) = fgy + % -8 (%ﬁ - M)

- 2 ~ 2
6529 N (L (((w»nwn) i ((w,>,,>) _m)
4 2 n? n

+L@@n, 1) +m@G(T)n, 1) .

We next claim that:

_ 8(0))2
(5.29) [(wy).| =C <3(f)> :
We may now use Lemma 5.1 (or, more precisely, a slight modification of
it, to take into account that wg() changes with time), to prove that wu(n, t)
decays exponentially fast in intervals, say, of the type | T — T |< 1. The term
(8(T)*(w,);) in (5.28) yields a correction of order &(r)?, and the boundary
data give terms of order 279 (8 @)% Assuming enough regularity on the
correponding initial values, we then obtain that:

e &
5.30 , <C 2-6 )
(5-30) | u(n, 7) |< Cu (7)) 112
Suitable bounds for the derivatives of i can be obtained by rescaling. Actually,

if we define:
v(o,T) = ,3‘2 -u(Bo,t) for p<1.
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Then v satisfies:

/32 (8(?))2 Uy = Voo + %-'1 — ﬁz (3(?))2 (Uva _ v)

2
N (L (((ar/ﬁ)a +va)2 _ <<w,/,s>g>2> _4v_a>
4 o o o
5252

Taking into account (5.30), we deduce by regularizing effects for parabolic
equations that:

(E)Z—U
| vU IS CM ﬂz ’
on the set % <| o |< 1. By our choice of function v above, one has that
Wy = ﬂva(%, ), so that:
1 R
(5.31) sup | uy(n, 7) I CM_ﬂ"

E<imi<p
Set now ¢(n, 1) = % By (5.27) and (5.31), one then has that:

2

1. 7) 8 n
o X n?+r)?

E(1)**

=Lym .
,72

Back to the original variables, this reads:
8 -1 _ N2
’cb(y, 0=~ (0 + 6@re02) Is Cu@y* (y* +2) .

Let us write now:
£(t,T) =8(M)r(r, 7).

In view of (5.26), we now have that:

.
(5.32) Igg(r, )| < Ce(r)r V2

By our previous definition, function €(z, 7) is such that:

(533 |@0.7) - 87”y2 (»*+2@, ?)2)_'\ < CuE@?*y? ( +5@?)
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Notice that we may define £(r,T) for any T > 79 and any t such that

|7 -7 |< % Suppose that we have T, T, both larger or equal than 7y and

such that | T — 7, |< 4 o We then set:

&(r)=¢(r,71) , &(r)=¢(,n).

Taking advantage of (5.33), we then obtain:

32 ~ 32 3 vy y?
y+ED? ¥+ @) T 2 +8)’
whence:
2 2 2 246 y?
— 51 —-5 <CtT —————
(2 +82)2\ REENE G2+

which yields at once the estimate:
|81(2) = &2(0) I< C @)™

Since (5.33) continues to hold for any linear interpolation of €;(r) and
&>(1) in their common region of validity, we easily deduce that it is possible
to deform £, €, to obtain a globally defined function £€(t) such that:

y? 246 y?
639 0D - r Ry | S M G o
and moreover:
(5.35) | &(z) |< C | &(z) | T2,

where C is now independent of M. Just as before, (5.34) gives:
(5.36) | 8(t) — e(t) |< CE())! ™ for some o > 0.

Indeed, if (5.36) fails to hold we would derive a contradiction with the definition
of e(t) in (3.6).

5.4. - Deriving a crucial integral equation

At this juncture, we may repeat the steps in [HV1], Subsection 4.5 to

obtain that:
8(t)2

W (6(2),7) = 6@ wo (D] < €

This equation is entirely analogous to (4.31) in [HV1]. As remarked in
Subsection 4.5 in that paper, it can be used to obtain that:
s(r)
go)|

where £(t) is given in (3.1). This provides the crucial asymptotic estimate on
the size of the inner layer for T > 1.

lim
T—>0

’
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6. — Analysis of the solutions outside the inner layer

In this section we shall describe the behaviour of our solutions in regions
where y > £(t) and t > 1. To this end, two separate cases will be considered.

In the first place, we shall examine:

6.1. — The case where y > (E(t))e for some 6 > 0and y = O(1)

Let us assume first that (£(7))? <« y < D for some D > 0 large but fixed.
Keeping to the notation introduced in Subsection 4.5, we set:

Z=R1_Q,

where R; and Q are respectively given in (4.25) and (2.31). In particular
Z(y, t) satisfies: :

1
Z.=Zy + (; - %) Zy+Z + (86,0 — ye(@()

1
=3 o (0 8) — ve@ian, () -
k=0

On the other hand, by (4.27) there holds:
| Z(y, 7) I< Cy B(x))* for 8(x)’ <y <1.

Using a rescaling argument similar to that in Subsection 5.4, coupled with
standard regularizing effects for parabolic equations, we obtain:

1]0Z
- ‘— <Cy@*** .y fore’ <y<l1.
y | dy
Let Ry(y, ) be the function defined in (4.24)-(4.26). By (4.29):
| Ra(y,7) IS Cu Gx)*?  fore? <y <1.

As in the case of R;(y, ), one then has that:

1]0Z
—'— <Cu@* %y forg®<y<l.
y 13y

Recalling the definition of ®(y, r) in (2.19), we then obtain:

p() 2y, 7)

‘<b(y, ) — a1 (1) < Cy E()* y72,

(6.1)
for g(r)? <y < 1.
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Let us set now: _
0, 1) =0, 1)+ P(y, 1),

where Q(y, 7) is defined in (2.34) with e(t) replaced by €(z) there (this last
function has been defined and analysed in Subsection 5.3). At T = 79, We
impose accordingly:

0(y, 1) = y&(0)*F ().

Recalling (5.36), one then has that:
| P(y,7) I C (8(x))*™/*  for e’ <y <D.

Using the differential equations satisfied by Q and 0, rescaling techniques and
regularizing results yield:

‘% (2,00 = 0,0, r))‘ S CED™?.y7,  for 8@’ <y <1

To estimate é(y, T), We write:

0@y, 1) =y E@®)* F(y) + 5, 1),

so that S satisfies:

1 s
(622) S, =Sy + (— - %) Sy+ S —2yFEF(y), fory>0,1> 1.
y

(6.2b) S(y, 1) =0, $0,7)=0 for v <19,
where (S, ¢r) = 0 for k = 0,1. We may then bound S(y,7) by means of

classical estimates on caloric kernels and standard regularizing effects. To this
end, we observe that the source term in (6.2a) satisfies the bound:
|8 |< ca?c'/?,

whereas F(y) has a logarithmic singularity at y = 0. For any a € (0, 1), S,
can be estimated in the C*-norm to obtain that:

| Sy(y, T) |< CE(r)? T2 e,

while on the other hand:

1/~ —
|; (0,01 - yanzm))l < Ce(r)’e ™12y,
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Plugging these estimates in (6.1), we arrive at:

Fy(y) g(r)? .,  E(m)HP
e (S 2T

1 (»)

d(y, ) —ai(r) — yé(r

(6.3)
for some B >0, E(t)e <y<D and 7> 1.

6.2. — Estimating derivatives of ®(y, 1)

As a next step, we proceed to derive bounds on %—‘;’, %3—’, in the region
considered in our previous paragraph. To this end, some approximations to the
actual solutions will be in order. We first define ®(s) as the (unique) solution

of the problem:

@’ 4s 8s 8w 52 2T log(s® + 1)
6.4a) " — — @’ o=— ,
(©42) st +1 + (s2+1)? X ((s2 + 1)? (s2+1)?
such that:
(6.4b) ®(s) =0(*) ass— 0.

It is then easily seen that:

rm
Pi(s) ~ —logs as s — oo.
X

Set now & = ﬁ and consider the function d>(3;‘ T) given by:
(6.5) $en =" 5 Lsore
' T X e e

A quick check reveals that:

P

(6.6) e

2
<c ( f(; s +EER( [ logy |)> ,

with C independent of M. On the (lther hand, let 6({-‘ , T) be the function
defined in (2.15) with @ replaced by & there. We now claim that:

<c (e (5 + a pogs pm ) )

+2% | logg | 1+ yH(1+ |logy 1),

9G
it

6.7)

where C is independent of M, and X (respectively ¥,) is equal to one if & > 1
and zero otherwise (respectively X; = 1 — x;). The proof of (6.7) is similar
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to that of Lemma 4.1 in Section 7, and will therefore be omitted. We next
observe that, by the definition of G, there holds:

A USRI T
Ges + — — —82 EGe + — — ,—2)=0
ss+$ S8 s+2n€ & “po %o 2ny>

Integrating this equation gives:

= e (55 (_£~ 22)~
Ge = T/o exp 4s(r)s D, (s, T)ds

g w (L (T
re Y ony P\ T, '

On integrating by parts, this yields:

~ = ()2 § E(1)%s2 ~
G§=—¢2(i’;) - Fjj(é) exp <£5(1)2§2>/0 exp <—F—8(:)—s) D(s, T)sds

'z 2 00 s 2.2 e 252
+ :7(;) (/0 D(s, r)exp<—$> sds) (exp (8(%5> —_ 1> .

It will be convenient to rewrite the previous equation in the following form:

5 _ ®¢E. 1) TE@) I'2(1)%8>
§—= 2wé 4rk xp 4

§ re(r)’s?\ [~ 8n
X/o exp (——4—) <<I>— 7) sds
Irg(r)? [ (> (s 1) — 8 _Fz(r)2s2 4
+ A /0 ( (s, T X)exp — sds
y (exp (M) _ 1)
2 .

We now compute:

0 7/ 8 F~ 2.2
I = / (CD(s, T) — _rr) exp (——S(i)—s—> sds
0 X 4
87 /00 s I'e(r)%s?
= —— exp| ——— | ds
x Jo s2+1 4

2
_ o _ I'g(r)2s? 8w [® yexp(—25)
+8‘L’2/ di(s)exp | ———— sds=——/ T 47y

( ) 0 l( ) P( 4 o y2+8(f)2 y

o _ Fy2
+/ @ (y/¢) yexp —a dy.
0

(6.8)
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whence:
[ Iy |[<C |logé(T) | .

On the other hand:

2.2
12—/ exp ( e(@)’s )(5( )——)sds
X
£ 5 ex _Te@?? £ (122
—S—H/ p( 4 )ds+'5(t)2/ D, (s) exp (_Ms_) ds
0 0

X s2+1 4

Let us assume now that £(t)%£% < 1. Then:
4
L=——log(£2+1)+0(a(r)%? (log (1+&%))).
oz (67 1) + 0 (5% (og (1-447)))
In this case, we easily obtain from (6.8) the following estimate:

~ PG | TE@? log€’+1)
69 T e Ty £ e
provided that F(r)%Er < 1.

0 (2(r)*s log(1 +£%)) ,

To proceed further, we rewrite (6.8) in the form:

8T T e 4mE 4

%/ 87 I'é(t)%s?
X /.;: (<I>(s, T) — 7) exp (——4—) sds
_TE@?® [ (5 - 87 > _TE(x)’s? 4
arE /0 (s, 7 p exp —7 sds .

Recalling the definition of @ as well as our previous estimate on I; we arrive at:

& ()2 242
G, - 260 TEO? (r(r)s )

D, |
2wE

(6.10) G +

=3 (f)2 [logé(z) | (1+ | logy ).

For # > 0, we now use (6.9) for £ < 92 and (6.10) for £ > %2 to eventually
obtain that:

~ @, 1) TE(T)*logE? + 1)
G _
£ 1 one XE

fory<1.

< CE@)*S.

6.11)
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Set now ®y(&) = 87” . 5—2‘5725 By our choice of ® in (6.5), we may now take
advantage of (6.11) to obtain:

~ (] yd ~ ~
J:(Dyy—Ty—Ty—xGy¢>y
5 @ . ya’y b 2 ~246/2
=By =t = B, S»s(r) log(¢? + ®, + 0 (22+7/2) &,
b J(P - )] b
= (‘I)O)yy - ( 0)y - (20)y + E(T)2 ((q)l)yy - ( l)y - X 21)y>
X XE(z )2 x&(1)? XS(T)4
+%(¢'0)(¢0)y o (Po)(P1)y + 27y D1 (Do), + D1(Py)y

- %’mz log(¢” + 1)(®o), — ggm“ log(§” + 1)(®1), + O (§2+0/2) o,
(q)l)y

- X X
=&(1)? ((dn)yy - + Ecbo(cbl)y + 2—5(%)@1

Ilog(¢2 + 1 8 2 £(r)?
_M(%)y>_ m_§ +X8(t) (D)),

£ X E+D2 T 2my
r 2
- gi(r)“ log(£% + 1)(®1)y — ( ) ——y(®1), +0O (-2+9/2) o,
_ xE(o)? (D (1)? 2 240/2
=y 2100y = s(dn)g—gs(r) log(6?+1)(®1),+0 (£7+9/2)&,.

Summarizing, we have that:

- XE(@*P1(P1)y  E(@?(P1)e  TE(r)*logE® + (P,
(6.12) 2y 2 &
+0(e212) §,.

Let us set now:

(6.13) 2(y, 7) = ®(y, 1) — B, T),
(6.14) fO, 0 =G, 1) - GE, 1)

By (2.14) and (6.12), we obtain:
z F4 ~ ~ _
Ze =2y — = — Yoy _ X (GyCDy - Gycby) —2nxe "yGy

6.15) +J -9, =Zyy_Z7y_XZ_—_ (fycb +Gy2y)
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as well as:

fy - yfy+ 2 ‘Po(fﬂo — —C~5r~

616 fi=fyt T ST

Notice that from (5.34), (6.1) and (6.5), we have that:

E@)**Py?
(y? +2())°
for 0<y < I and some B >0, where x,(§) =1if & > 1 and x,(§) =0

otherwise.
Concerning f(y, 7), we claim that the following estimate holds:

(6.17) | 2(y, 7) |I< Cy ( >+ (2(1))? | log &(7) | xl)

(6.18) | £, 0 1= Ca(@)? (1 10g (D) I* + | log () ] logé ).

To keep the flow of the main arguments here, we shall postpone the proof of
(6.18) until the next section (cf. Subsection 7.3 there) and continue. We now
define the rescaled variables:

Z(A, 1) = 2(RA, T),
f, )= f(RA, 1),

where 42 < R < 1. A quick computation reveals that 7 and f satisfy:

Z R? ~ _
6.19) R*Z, =% — 3 7)»21 - (fxq)x + GAZA)

— 27 xR% °AG, + R*J — R*®,

_ _ TA FR2 — Zx 2 roy 2
.20 R*f. = = - —A —— — R ,—)— R°G,,
(6.20) fe=Ffu+ n ) f)»+2n,)\ @o{¢o 27ty> T

where ék, o;, 513, and é, are written in terms of the variables (A, 7). In
view of our previous estimates, the following bounds hold when 1 <A<4

|¢r|§c(fR2+€ Ilogsl)

|é,|sC(fR2+e |1oge|3>
121 = C (@R 2+ @2 | logz 1) ,

| 71 <C& |logz |* .



A BLOW-UP MECHANISM FOR A CHEMOTAXIS MODEL 669

whereas by (6.9),

ok g2 B

T sCﬁ for R>zand k=1,2,....
3 [o*® 72 _
E W SCW forRZsandk:l,Z,....

Taking into account (6.11), we also obtain that:

9G 1
—| =< C for - <A <4,
A 4
a (3G
— ——G— 5—2 f0r1§k§4.
at \ 9 JT 4

Finally, from (6.12) we deduce the estimate:

=4 loc®
|JI5C<————-8 |R3g81+52 ,

.. . o k .
as well as similar estimates for the derivatives ?97% when k£ > 1. On rescaling

time by, say, setting T = ﬁ, (6.19), (6.20) can be considered as a uniformly
parabolic system. Putting all the above estimates together, standard parabolic
theory then gives:

o EZ'HS/Z 1
(6.21) lZal+ 1 fhl<C 7 +2% | loge |}, forke(§,2>.
Estimate (6.21) will be instrumental in deriving suitable bounds for g—; 52. To

this end, we now consider the system (6.19), (6.20) in regions }‘ <A <4, and

denote by Z, f, the solutions of the correponding Cauchy problem for (6.19),

(6.20) when restricted to the set % < A < 2. Using Eidelman’s estimates for

Green’s functions of linear parabolic systems (cf. [E]) we obtain that:

1
sc<fR2+e Ilog8|3> forxe(i,z),

whereas on the other hand,

at

o7,

(6.22) =

1211+ 1 f 1< C&|loge |* R%.
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If we now set 2o =2 —21, fo = f — f}, we readily see that the pair (Z,, f)
satisfies a parabolic system of the type:

R*(Z2); = @ +a1(h, T) @) + bi(A, T) (f2),
R (f2), = (f2)u + @0 1) @ +b2(X, 7) (f2), »

where, for i = 1,2, functions a;(A, t) and b;(A, t) (as well as their derivatives
with respect to A) are uniformly bounded for % < A < 2. Moreover, one also

has that:
(5)2+h/2

[Z2 1+ f2l< C( +§2|log§|3).

It then turns out that (22, f,) satisfy now:

(623) 8@, = @2)gy + 8 (a1 (81,5) @)y +b1 (81,5) (72),)

624) 82 (F2), = (F2)y +8 (@ (80,5) @y + b2 (80,5) (T2),) -

on the interval —% <n< % The Green function for such system has properties
much alike those of the heat kernel. In particular (cf. for instance [E]) it turns

out that if we denote by H(n,s) the corresponding (vector) Green function,
one has that:

1 1
(6.25a) |H,|<Ce™"s for some v > 0, whenever ~7 <n<jy and O<s<1.

Furthermore, a similar property holds for the kernel corresponding to represent-
ing (Z2, f,) in terms of their boundary data. Denoting such kernel by B(n, 1),
we also have that:

1 1
(6.25b) |B,| < Ce™"/*, whenever — 1<"<7 and 0 <s <1,

where v can be taken to be the same constant appearing in (6.25a). If § > 0 is
small enough (but fixed), we have exponential decay on intervals of size O(1),
and by iterating the corresponding kernels we eventually arrive at:

|Hy| + |By| < Ce ?/s . e#* for some y >0 and B > 0,

1 1
whenever—z <77<Z and 0 <.
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We then may use representation formulae from parabolic potentials to obtain:

Z2| , 3], e s\ L R —peR?
¥+¥5c D +z° | loge | ﬁ/oe e dt
g2t/ 2 3
<C 72 +z°|loge | .

Together with (6.22), this implies that:

07
T

3f

(6.26)

<J_R2 +2% | loge |3> .

Recalling the definition of Z and f, it follows from (6.26) and (6.21) that:

9z g2 B()? | logE(r) P
(6.27a) ‘—a—t(y, )| <C ( 73 + . ,
8(1)? 2 3
(6.27b) —(y, 1) <C NGE + () | loge(r) |

for g(tr) < y < 1, where C is independent of M. Notice that (6.17) gives
quadratic bounds for y < €. We may therefore slightly modify our previous
argument to obtain similar estimates as & — 0 (with some extra decay rate).
Since on the other hand @ satisfies similar bounds with constants which do
not depend on M, we readily see that estimates (3.2)-(3.4) are recovered if we
take, say, u < ;1‘ and M is initially selected large enough.

6.3. — The external region

We shall conclude this section by discussing the case where y > 1. As a
first step, we notice that (2.15) implies that:

G, ~ —i(p()((po —\IJL> as T — 00
Y I'y "2my ’

Using (5.34) (for y < 1) as well as (3.2) (for y > 1), one easily obtains that:

— C
(6.28) |Gy| < —,
y
where C is now independent of M, provided that 7o >> 1. On the other hand,
one deduces from (2.15) and (6.28) that:

<

(6.29) Gyl < 5.

<
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Since G(y, t) given in (2.13) is taken to be quite close to G at T = 195, we
may assume that (6.28) and (6.29) hold for G(y,7) at T = 5. We then have
that

(6.30) y1Gy(y,7) | +¥* 1 Gy (3, DI < C,

for 1 <y <Re"/? and 79 < 7 < 79 + 8 with § > O small enough. We may
now adapt the arguments in [HV1], Subsection 4.6, in order to derive suitable
bounds for y > 1. As a first step, we notice that:

4r
W0, D) =~y +a@e+a @) +0 ()
for 1 <y<D(D> 1 but fixed ), and T > 1.

By standard parabolic theory, the derivatives of W satisfy the estimate obtained
by differentiating (formally) above. As in [HV1], we may now use (6.30) to
produce suitable sub- and supersolutions for ®(y,7) given in (2.5). In this
way, we arrive at:

8 R
’¢(y, ) — —n' < C&(w)’ | loga(ro) | for 1 <y < Ee”z,
X

(6.31) R et/

®(y, t) smooth and bounded for 5 /2

<y =< Re"",
where T > 19 is as in (6.30).

We next improve (6.31) by means of a comparison argument involving sub-
and supersolutions of the type:

~ 8
B(y, 1) = 7” +8E) +e T PhE).

where £ =y e (7B ,T > 19 and B > 0 is a sufficiently large constant. Since
the term —xV,®, = —xG,®, is negligible as far as y | G, |[< C, we may
now select functions y(§) and A(§) as in [HV1] to eventually obtain by the
maximum principle that:

8
(6.32) 'd>(y, ) — —;1{ < C&(1)? | log&(z) | y/? for y > 1.

The local mass function M (r,t) given in (2.1) is then such that:

(6.33) M, t)—%ﬂ < Cmin{E(r)ZHOgg(T)Iyl/z,ao}’

forr > (T —t)'/? and &, > 0 small enough .
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A rescaling argument as that in the previous section then reveals that:
M, (r, 1)| < %min {E(r)2 | log&(7) | y'/2, 30} for r > (T — 1)!/2.
Recalling (2.4), we have thus obtained that:
634 |®,(y, 1) = Cmin{&(r)? | loga(r) | y'/2, 80y} for y= 1.

Moreover, by rewriting (6.30) in terms of v and using Eidelman’s estimates
in [E], we readily see that:

C
M, < — min {#(r)? | loga(r) | y'/%, 8} for y > 1.
r
whence:
(635)  |®.(y, 1) < Cmin{5(x)? | loga(r) | y™¥2, 8 y72} for y>1.

To proceed further, we argue as in [HV1], Subsection 4.7. Namely, we introduce
a new variable U(y, T) given by:

X
ux,t:T—t_1U< ,—1lo T—t).
(.0 = (T =07V (= ~log(T = 1)
Since u satisfies:
(6.36) Uy = Au — xVuVv — ulAv,

(cf. (1.1)), we may now produce sub - and supersolutions in the form:

U(y,7) =e " Da) +e 2 p(),

where & = vy, e”(Lil)_B, B > 1 and T > 19. Functions a(§) and b(§) are
selected so as to have U, —LU < 0 (respectively < 0), £ being the corresponding
differential operator obtained from (6.36) after changing u into U there. Once
again, (6.30) is used to control the nonlinear terms there. As to functions
a(&) and b(&), we take them in the form:

a(®) = Ke(1)’(1+68) for & <1,
a(g) < Ce™2 for all £,

where K, C are suitable constants. Concerning b(§), it suffices to have that:

b(¢) € a() for £ <1, b(E)<CE? for any &.
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One then eventually obtains that:

2
(6.37) Ux,t) < C (g (2 log %)) x~2 for x > (T — )2,

where C can be selected independent of M if tp >> 1 and constant B in the
definition of & is also large enough. We may now use (6.37) to estimate v,
(or, in a equivalent way, G,). We do this by using a standard representation
formula for solutions of (1.2) via caloric kernels, and noticing that the constant
factor —1, as well as boundary terms, yield negligible contributions there. For
times ¢t € (T — &, T), one then obtains an estimate of the type:

_é |2 A I X _S |2
Vs o e (‘ﬁ) “@,s)dé\

+ (contribution from initial value) + (smaller terms),

| Vv | <
(6.38)

where A is a positive constant. We shall split the integral above as follows:

t t
dS/ ()+// ( )=h+h.
/T——8 Ix|<(T—1)1/2 T8 J(T-12<|x|<R L

Assume that | x |> 2(T —1)/2. In view of (6.34), we have that | x — £ |
~| x| in such region, and after some simple manipulations we obtain:

C
| Iy |< |_| with C independent of M .
X

We now proceed to estimate I,. To this end, we split that term again into
two, denoted by I and I, where integration is performed respectively in the
regions | x —& |< % and | x—§& |> "2‘—' The term, I, can be estimated exactly
as I;. As to I, one has that u(&,s) ~ u(x, s) there, so that using (6.37) we
obtain that:

c lx—¢12
(halso [ [ pa-getta
| x 1* Jo —g1< 5l

< Lz/ e da < i
| x 1% Jin<Bl x|

Concerning contribution from the initial values, we may suppose that G(y, 7o) ~
G(y, 19), and this in turn provides a bound of order O (le) in (6.38) (with a
constant independent on M). We have thus obtained:

C
(6.39) | Vv | < ﬁ with C independent of M .
x
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At this juncture, we may differentiate in (1.2) to obtain:
(6.40) '(Vv), = A(Vv) + Vu.

together with (6.36), one then has a parabolic system for which bounds (6.37)
and (6.38) hold. On rescaling as in the previous cases, classical regularity
theory yields now that:

8%v
0x3

3%v
ax?

C

with C independent of M. In variables (G, y) this amounts to:
(6.41) yIGy 1 +¥*1 Gyl < C.

Since the argument just described is independent of the constant C appearing
in (6.30), it follows by a standard continuation argument that (6.40) continues
to hold as far as the solution exists.

END oF THE PROOF OF PROPOSITION 3.1.

Putting together our previous results, the proof of the Proposition is now con-
cluded. Indeed, (3.2) follows from (5.34), (6.3) and (6.31). We have recov-
ered (3.3) and (3.4) in (6.34), (6.35). From (5.34) and Subsection 5.4, we
obtain (3.7). Finally, (3.5) follows from (6.31). O

7. — Some technical results.

In this final section, we provide the proofs of Lemmata 4.1 and 4.3, as
well as that of estimate (6.18).

7.1. — The proof of Lemma 4.1
By (2.17), we see that:

(s, l‘)
2

(7.1 6(y,r)=A(r)—/1 ds +/ J(s, 1)ds,

where A(t) is such that (G, go) = 0. This gives:

(s, ‘L’)

(7.2) (I, DA(x) = (1/ ds) — (1, /yJ(s,r)ds>.
1
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To proceed further, a bound on G, will be required. Notice that, by (3.4):

. /ly <I>,2(;,sf)ds‘ =<CM (1——1/2 (5—27(14_ | logé | (1 — )?1)))

+ §2|logE|3 <1+y2) |logy |,

9P _Is?
(7.4) ‘/ — (s, 1)e” 4 ds
o OT

<CM (t_1/2§2 | log§2 | loge |3) ,

52
(1.5) <CMe ' F (v | logt | +2 | log® |3) .

9P 52
/ — (s, t)e”%_ds
y 0t

From (7.4) and (7.5), it follows that:

aJ CMe* ; _,
- -1/2 =13
(1.6) 7| = (r |1og§|+|1ogs|).
whence:
Y aJ
1.7) ‘/ a—(s, 7)ds| < CMe?* | logz |*|logy |*.
1 0T

Using (7.2), (7.3) and (7.7), it turns out that:
(7.8) | A(r) |< CME | logs I,
and (7.1), (7.3) and (7.7) readily give that:

G

| < oM (2 (6704 Llogg | 0 - 7))

(7.9)
+8 | logz |° (1 +5?) (1+ | log y |’—) :
Let us define now _
20, 1) =G, 1) -G(,1).

In view of the definitions of G and C~i, one has that:

- ~ | y _ —
(7.10) 8 =8y + ;gy - 8y —Ge,
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where (g, o) =< G, @9 >= 0 and g2(y, ) = 0. Equation (7.10) can be
viewed as a nonhomogeneous, linear equation with forcing term (—G,). De-
noting by Sr the semigroup generated by the linear differential operator in the
right of (7.10), we may now write:

70

T T—1
F0. 1) = — / Se(t = )G, s)ds = — / St (t — $)Ge (-, 5)ds
70

— Sr(l’ - S)Er(-, S) = J] + J2 .

t—1
From (7.9), we readily check that:
aJ
(7.11) S < cM# | loge P (1+y3) .
dy

Since:

r
S0 0) = G o) /RZCXP — i ey | FOr

a straightforward computation yields:

I'(t—s)
aJ t e 2 L(t-s)
2 5C/ —————zds/ lye T —r|
dy -1 (1 _ e—[‘(t—s)) R2

2

r (ye”m[_s2 - r)

4(1— e Ta)

X exp | G.(r,s) | dr.

In view of (7.9), one then has that:

<Ki+Kp= M [ ds / -Le ‘
=Ki+K= tl/z/t 1 (l_e—r(r—s))2 2 ye —-r

aJ,
ay

_I'(x-s) 2
r <ye 2 —r) 5
1 ~
X exp - 4 (1 _ e,_l"(.[_s)) (§_2+ ! logf | (1 - Xl)) dr

T d L(z—s)
R Ay W
-1 (1 —e (’_s)) R2

ey
X exp | — 2 (1 — e—F(t—s)) (1 +r2) (1+ | logr |2) dr.
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Regularizing results for parabolic equations readily give that:
| K2 | < CM% | log? |° (1+y3) .

. . . _Ls .
On the other hand, changing variables in the form r — re 7 , We may estimate

K, as follows:

Lds Ac=0?
1Kl < 1,2/0 S =it 5-2 dr

lds Ar
1/2/0 / |r—yle |log.§-‘|(1_X1)d,._K11_|_K12

We now compute:

CM#? r— _AC —2)2
| Ki1 | < / | yl(/ - '2d>dr
T1/2 |r|>E r?
CMz#? _f e‘A/“
= 12 / 3 Ir=! dr
T rize T | r—y|

<CM§2/ / dv
T2 |r|zer’|r—y| t‘/2y e v Plu—T1]

_ CM#
T T2y +7)

N———

(82 -+ 10g8 | %2
As to K>, we notice that:

1
_CM —y2
| Ki2 | < 1/2/ |r—y|'llog(|%_|)dr/' Vel |y 172 dy
Ir|<g 0

CMe/ | logt | - CMz - CM#?
V2 Ju<t lt—y/el” — T2 &1 +1) ~ t2(y+8)°

Summing up, we have obtained:

aJ,

L1 i ]
.12 | 2] < oMe? (g (14 T ogt D+ Hogs P (1457) ).

Taking into account (7.11), we then arrive at:

e

~ =13 3
- 1+ 72 logg -+ loge P (145°) ),

1
t12(y +7)

which concludes the proof. a
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7.2. — The proof of Lemma 4.2

Let us define: |
5() =80 =D eilen. 8).

k=0

Denoting by S (7) the semigroup associated to the homogeneous part of (2.34),
we now have that:

1
Q(, 1) = S(t — ) (w(-, 0) = > oiler, w>)
k=0

+y / ' S(t — s)e(s)?8ds
70

1 11
= S(t — ) (Z GPe — > D (i, @z)%)

k=0 k=0 £=0

+ ve(10)*S(t — 1) F(y) + ye(1)? / ' S(t — 5)3ds
K]

+y tS(r—S) E(S)z—e(r )2 sds
e o)
= 01+ ye(w)’F + 02,

whence %TQ=%L+%Z.
Keeping to the notations in Lemma 4.2, we write Q, in the form:

~ Y [ 2 Yy [® 27l o2 2
0=~ n e e(s)dn+ = [ (4n°) y“e e(s)dn
T Js T Jx

B
+y / e"ss(s)zK(y, T —s5)ds
70

T
+)// e Fe(s)? (A1 + A (1 —e”
, (41 +42 ( )
=001+ 022+ 023+ 024.
Recalling (3.7), one readily checks that:

‘ 0023 " ‘ 0024

< Cg(z)?,
ot it = €2

where C does not depend on M. On the other hand, we see that:

‘3Q2,1
ot

. ) 00
< C(e(x —,3))2% |3 +c/E e(s) | £(s) | n~ e "dn

< CE@Y (14 M1+ logy ) -
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0022
4

A similar estimate is easily seen to hold for

90,

ot

. Summarizing, we have that:

(7.13) < CE@)* (14 Mt (1 +1logy D)) .

In order to estimate %Q;L, we write:

1 1 1
01¢,10) =)o (@ —9)) +>_ (Z%’ (81 — (ox, 901')))
k=0 j=0

j=0
= 01,1(, 1) + Q12(, 1),
where 8;x = 1 if j = k, and §;; = O otherwise. Arguing as in [HV1] we
readily estimate the second term to obtain:

0126, )| = Cu @™ (1+7)

for some 6 > 0. Moreover, differentiating with respect to y yields:

2

a—yzél,z(-, 10)| < Cur (B(r0))**°.

One may then invoke standard parabolic theory to derive that:

< Cu (&)™t

9 ~
a—th,z(', 7o)

. . 20
It remains yet to estimate 1 %il ¢, 1)

. To this end, we first recall that, by our

choice of initial values:
gaj (@ — @) = 47jrs(r)2 (log (yz) — log (y2 + 82)) +0 (82y2)

3 . . . . .
On the other hand, %il satisfies the same differential equation as Q1 ;, with

a different initial value at T = 19. As a matter of fact, one has that:

01,1 3201, 10011
at (7.[0) 8y2 (’r0)+y ay

('9 1'0) .

In then turns out that the factor 47”8(t)2 log(y?) generates a Dirac delta
at y = 0 and T = 19, with the same mass as that arising from the term
“)(—"e(t)2 log(y? + £(7)?). We may then argue as in [HV1], Subsection 5.2, to
derive the bound:
§3Q 11

ot

and from this and (7.13), the result follows. O

(" t)

< Ce(m)*™ for |y|>z2(r)’.
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7.3. — The proof of (6.18)

Since f (y, 1) = G (¥, T0) — 5(y, 79), one may use the fact that ¢(t) =
g(t) 1 +0 (%)) for some o > 0, to remark that:

lf(y, 1) < CE()*™ (14 % |logy ) .

We may then use variation of constants formula in (6.16) to write:

FO. 1) = Sr(T — 1) £, 70) + / Sr(t —5) (2% — P00, 2%)) ds
)

T ~
-—/ Sr(t —8)G.(-,s)ds = L1+ L, + Ls.
70

We readily check that:
L |< Ce%/% % foro<y<l1.

We next split L3 as follows:

-1 - T ~
Ly=-— / Sr(t — )G (-, $)ds / Se(t — $)Ge(s)ds = Ly, + Ly -
70 -1

In view of (6.7), we readily obtain:
| L3, < C&(r)* | log&(z) > for0<y<1.

On the other hand, using (6.7) and properties of the caloric kernel, we see that
for y <1,

1 2
_1 _AG=A? 22 ~
Lozl =C [ a5 [ 5o 5 (1012 85+ 1+ Logs ) (1 - 7)) da
R:
+ Cg* | log? |°= S + C&* | log® |* .
Hence:
! _p b2 -2 2=~ =
s=c [ ds [ 57 (1017 85+ (1 logk ) (1 - 7)) d
0 R2
<c [ (1217225 + a+loge h (1 - 7))
R2
< Cg* | log? | .
Summing up, we have obtained:

| Ly | < C& |logz |*.
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To deal with L,, we perform a similar splitting, and set L, = Lj 1+ L;,, where
integration in L, (respectively in L, ) is done from 79 to T — 1 (respectively

from 7 — 1 to 7). In L,; we use the exponential decay of the corresponing
semigroup to obtain that:

| Ly | < C8 | log | .

As to L,,, we notice that, arguing as for Lj;, one obtains:

i N e
[ PR (¢o<<po, m)) ds

Concerning the remaining term in L;;, we compute:

/t Sr(z —S)(py(.,S)dsl
-1 2”)’

< C#% |logz | .

: ds Tye T2 — 02\ o,k 5)
<C _— — Y d
= /t_l (I —eTG9) Jo2 P\ 7 g1 —ar ) >
_Ly—s) 2
<c T ds [(ye 7 — ) Iso(A,S)IdA
=T e =T ) Jo TP TTaa—E ) | T

l" _@a—s)
cef [ e T —a [ TeeT T — a2 ekl
et Jre (L= e S0\ TTaA = Iy ) TR

A—1?
1 ds e —2+/3| |2
<C = 72| log® dx
=< M/O p /]R2 e <|)~|2 5 +& |logg|x1

Yds [ ly=A x| Ap-»? »2 g2|A)2
C 1 di
+ M/O /R2 (I)»|2+"2 + &% 088|X1)

2 [ EPIAP 4
= CM/ [Al” ﬁ‘l‘E |log &l Xz s le™A5ds | da
<1 A" + 0

» -2+,B| |2 5
+cM/IM aly =407 (S +Plog 1%

1
y (/W—_ﬂ s_le—A/sds) dA+CM§2I10g§|
0

< Cye>t / (A2 +8)71(1 + | log [A — y| dA
|Al<1
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+ Cue?llogal [ 7201+ [log i — y1
&

<Irl=1
+ CMEZ-HS /

e (l/\ —y| (IAF + 52)) AL + [Tog |A — y| DdA

+ CyE*|loge| (Iy = A ADT (A + [log A — y| DA + CyE*|logE|
1

E<|A|=

< Cu#*|loge| (| logz| + | log (y/2)])

+ Cy#llog| /M| gy (e = 376 1™ (1 + log] + |log (u — y/e) ) du
=7

< Cu#*|logz| (|logz| + |log (y/3) ) .

Putting all these estimates together, we eventually obtain:

| £, ) 1= Cz (1 10g7 P + | log® | log§ |) .

where C may now be selected independently on M. This concludes the proof.O
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