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Abstract

We develop a theory of existence and uniqueness for the following porous
medium equation with fractional diffusion,

— 4+ (=A)72(Ju|™u) = 0, reRN, ¢t >0,
u(z,0) = f(z), r € RV,

We consider data f € L'(RY) and all exponents 0 < o < 2 and m > 0.
Existence and uniqueness of a weak solution is established for m > m, = (N —
0)4 /N, giving rise to an L'-contraction semigroup. In addition, we obtain the
main qualitative properties of these solutions. In the lower range 0 < m < my
existence and uniqueness of solutions with good properties happen under some
restrictions, and the properties are different from the case above m,. We also
study the dependence of solutions on f,m and o. Moreover, we consider the
above questions for the problem posed in a bounded domain.
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1 Introduction

The aim of this paper is to develop a theory of existence and uniqueness, as well as to
obtain the main qualitative properties, for a family of nonlinear fractional diffusion
equations of porous medium type. More specifically, we consider the Cauchy problem

ou
—— 4+ (=AY (|u|m ) = RN ¢
. (AP P(ul) =0, e R, >0,

u(z,0) = f(z), r € RV,

We take initial data f € L*(RY), which is a standard assumption in diffusion prob-
lems, with no sign restriction. As for the exponents, we consider the fractional expo-
nent range 0 < o < 2, and take porous medium exponent m > 0. In the limit ¢ — 2
we recover the standard Porous Medium Equation (PME)

du m—1 _
o Al ) = 0,

which is a basic model for nonlinear and degenerate diffusion, having now a well-
established theory [39)].

The nonlocal operator (—A)?/2, known as the Laplacian of order o, is defined for
any function g in the Schwartz class through the Fourier transform: if (—=A)?/2g = h,
then

(1.2) () = |€]7 (&)

If 0 < 0 < 2, we can also use the representation by means of an hypersingular kernel,

(1.3) (=A)%g(z) = Cn, P.V. / 9(x) = 9(2) dz,

gy |T — 2| Nt

2916 ((N+0)/2)
7N/2T (1—0/2)
is another classical way of defining the fractional powers of a linear self-adjoint non-

negative operator, in terms of the associated semigroup, which in our case reads

where Cy , = is a normalization constant, see for example [30]. There

(1.4 (-8 9(0) = g [ (ate) ~ o) g

It is easy to check that the symbol of this operator is again |{|. The advantage of
this approach is that it gives a natural way of defining the problem in a bounded
domain, by means of the spectral characterization of the semigroup e, see [38]. The
problem posed in a bounded domain is also studied in this paper.

Equations of the form (ILT]) can be seen as fractional-diffusion versions of the PME.
Though our paper is aimed at providing a sound mathematical theory for this evo-
lution equation and the nonlinear semigroups generated by Problem (1)) and the
problem posed on bounded domains, we mention that the equation appears as a



model in statistical mechanics [26], and the linear counterpart in [27]. We also want
to point out that there are other natural options of nonlinear, possibly degenerate
fractional-diffusion evolutions under current investigation. Thus, the papers [14], [I5]
consider the following fractional diffusion PME Oyu —V - (uV(—=A)~*2u) = 0. It has
very different properties from the ones we derive for (LI]). The standard PME (with
m = 2) is recovered in such model for s = 0. A more detailed discussion on these
issues is contained in the survey paper [40].

These two kinds of equations can be also viewed as nonlinear versions of the linear
fractional diffusion equation obtained for m = 1, which has the integral representation

(1.5) u(zx,t) = K,(x —z,t)f(2) dz,

RN

where K, has Fourier transform f(c,(g, t) = e71¥I"* This means that, for 0 < o < 2,
the kernel K, has the form K,(z,t) =t~/ F(|z|t~/?) for some profile function F
that is positive and decreasing, and behaves at infinity like F(r) ~ r=+9) [9]. When
o =1, F is explicit; if 0 = 2 the function K5 is the Gaussian heat kernel. The linear
model has been well studied by probabilists, since the fractional Laplacians of order
o are infinitesimal generators of stable Lévy processes [1], [7]. However, an integral
representation of the evolution like (L)) is not available in the nonlinear case, thus
motivating our work.

In a previous article [35] we studied Problem ([LT]) for the particular case o = 1. The
key tool there was the well-known representation of the half-Laplacian in terms of
the Dirichlet-Neumann operator, which allowed us to formulate the nonlocal problem
in terms of a local one (i.e., involving only derivatives and not integral operators).
For o # 1, Caffarelli and Silvestre [I3] have recently given a similar characterization
of the Laplacian of order o in terms of the so-called o-harmonic extension, which is
the solution of an elliptic problem with a degenerate or singular weight. However,
even with this local characterization at hand, many of the proofs that we gave for
o = 1 cannot be adapted to cope with a general . Hence we have needed to use new
tools, which in several cases do not involve the extension. These techniques, which
include some new functional inequalities, have also allowed us to improve the results
obtained in [35] for the case 0 = 1. The case of a bounded domain was not treated
in that paper.

2 Main results

As in the case of the PME, there is a unified theory of existence and uniqueness
of a suitable concept of weak solution above a critical exponent, given for a general
o€ (0,2) by my = (N — o), /N. The linear case m = 1 lies always in this range.

Theorem 2.1 Let m > m, and o € (0,2). For every f € LY(RY) there exists a
unique weak solution of Problem (ILLT]).
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Figure 1: The critical line m, = (N — ¢)/N and the supercritical region m > m, for
N >3, N=2 and N = 1.

The precise definition of weak solution that guarantees uniqueness is stated in Def-
inition BJ] or equivalently in Definition

The construction of the solution in the previous theorem follows from a double limit
procedure, approximating first the initial datum by a sequence of bounded functions,
and also approximating R" by a sequence of bounded domains with null boundary
data. In this respect we show existence of a weak solution to the associated Cauchy-
Dirichlet problem, a result that has an independent interest, see Section [4

The weak solutions to Problem (ILT]) have some nice qualitative properties that are
summarized as follows.

Theorem 2.2 Assume the hypotheses of TheoremP.Il, and let u be the weak solution
to Problem (I.TJ).

(i) O € L=((1,00) : L*(RYN)) for every T > 0.
(ii) Mass is conserved: [,y u(z,t)dr = [on f(x)dz for allt > 0.
(iii) Let uy,us be the weak solutions to Problem (1)) with initial data fi, fo €
LYRYN). Then,

/ (ug —ug)y(x,t)de < / (fi — fo)+(x) dz, (L'-order-contraction property).
RN RN

(iv) Any LP-norm of the solution, 1 < p < oo, is non-increasing in time.

(v) The solution is bounded in RN x [r,00) for every 7 > 0 (L'-L* smoothing
effect). Moreover, for allp > 1,

_ o
(2.1) (s 8) ey < CHFI g

with v, = (m — 1+ op/N)™1, 6, = opv,/N, and C = C(m,p,N,o).

(vi) If f > 0 the solution is positive for all x and all positive times.



(vii) If either m > 1 or f >0, then u € C*(RY x (0,00)) for some 0 < o < 1.

(viii) The solution depends continuously on the parameters o € (0,2), m > m,, and
f € LYRY) in the norm of the space C([0,00) : LY(RY)).

Remarks.  (a) Properties (i) and (ii) were only known for ¢ = 1 in the case of
nonnegative initial data [35].

(b) The positivity property (vi) is not true for the PME in the range m > 1. The
fact that it holds for Problem (L.T]) stems from the nonlocal character of the diffusion
operator.

(c) A weak solution satisfying property (i) is said to be a strong solution, see Defini-
tion [6.Jl These kind of solutions satisfy the equation in (L)) almost everywhere in
Q =R"Y x (0,00).

Our main interest in this paper is in describing the theory in the above mentioned
range m > m,. However, we also consider the lower range 0 < m < m, for contrast.
In that range (which implies that 0 < ¢ < 1 if N = 1) we obtain existence if we
restrict the data class (or if we relax the concept of solution). In addition, in order
to have uniqueness, we need to ask the solution to be strong.

Theorem 2.3 Let o € (0,2) and 0 < m < m,. For every f € L*(RY) N LP(RY)
with p > p.(m) = (1 —m)N/o there exists a unique strong solution to Problem (LTJ).

p
N/o
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Figure 2: The critical line p, = (1 — m)N/o and the existence region of strong

solutions.

This theorem improves the results obtained of [35] for o = 1, since in that paper
existence and uniqueness of a (weak) solution were only proved for the case of inte-
grable and bounded initial data, f € L*(RY)N L>®(RY). Moreover, the weak solution
was only proved to be strong in the case of nonnegative initial data.

Some of the properties of the solutions in this lower range are rather different from
those in the upper range.



Theorem 2.4 Assume the hypotheses of Theorem 2.3, and let u be the strong solu-
tion to Problem (IL)).

(i) The mass [gn u(x,t)dz is conserved if m = m,. Mass is not conserved if
m < my. Actually, when 0 < m < m, there is a finite time T > 0 such that
u(x, T) =0 in RY.

(i) There is an L'-order-contraction property.
(iii) Any LP-norm of the solution, 1 < p < 00, is non-increasing in time.

(iv) The solution is bounded in RY x [r,00) for every 7 > 0 (LP-L* smoothing
effect). Moreover, if p > p.(m) (which is necessary to make v, > 0) then
formula 21) holds.

(v) If f > 0 the solution is positive for all x and all positive times up to the extinc-
tion time.

(vi) Let f >0 and let T be the extinction time. Then u € C*(RN x (0,T)) for some
0<a<l.

We will make a series of comments on these two results. First, we point out that
the result on the conservation of mass for m = m, is new even for o = 1.

A more essential observation is that there is an alternative approach: using the
results of Crandall and Pierre [22] we can obtain the existence of a unique so-called
mild solution for all f € L*(RY) in the whole range of m and o, via the abstract
theory of accretive operators. This approach has therefore the advantage of having
general scope. Two problems arise with this way of looking at the problem: (a) how
to characterize the mild solution in differential terms; and (b) how to derive its
properties. Our paper answers both questions.

The strong solutions that we have constructed are mild solutions. Hence, in our
restricted range of initial data the unique mild solution is a strong solution. For a
general f € L'(RY) and m < m,, we will show that the mild solution is a very weak
solution (a solution in the sense of distributions), see Theorem R4l However, we will
fail to prove that this very weak solution is a weak solution in the sense of Definition
B and hence we will not be able to obtain the properties listed above (bit note that
the L'-contraction holds since it is a consequence of the accretivity of the operator).

As to the continuous dependence of the solution in terms of the parameters, conver-
gence in L'(RY) is not expected to hold for 0 < m < m,, since mass is not conserved
in that region. Instead we expect to have continuity in weighted spaces, much in the
spirit of [5]. Nevertheless, we are able to extend the continuous dependence result of
Theorem [2.2}(viii) to cover the case m = m, for N > 2, see Proposition [[0.1l We also
show that continuity holds in the upper limit ¢ — 2, thus recovering the standard
PME, see Theorem [10.2



3 Weak solutions. An equivalent problem

3.1 Weak solutions

If ¢» and ¢ belong to the Schwartz class, Definition (L.2]) of the fractional Laplacian
together with Plancherel’s theorem yield
(3.1)

A 20— o) — o/2))1¢10/2 AV A (A YO/
[carmve= [ ierie= [ iernierto= [ -aritvat.

Therefore, if we multiply the equation in (ILI) by a test function ¢ and integrate by
parts, as usual, we obtain

(3.2) / / ua—(p dxds — / / (=AY (Ju|™ u) (—A) 4o dads = 0.
0 RN 815 0 RN

This identity will be the basis of our definition of a weak solution.

The integrals in ([3:2) make sense if u and |u|™ 'u belong to suitable spaces. The
correct space for |u|™ 'u is the fractional Sobolev space H?/?(RY), defined as the
completion of C§°(RY) with the norm

A 1/2
oo = ([, I610P d€) - = -0l

Definition 3.1 A function u is a weak (L'-energy solution) to Problem (L)) if:
o ue C([0,00) : L'(RY), [u™"u € L, ((0, 00) - Ho2(RY);

loc
e identity B2) holds for every ¢ € CHRYN x (0,00));
e u(-,0) = f almost everywhere.

For brevity we will call weak solutions the solutions obtained below according to this
definition, but the complete name weak L'-energy solution is used in the statement
to recall that we are making a very definite choice.

The main disadvantage in using this definition is that there is no formula for the
fractional Laplacian of a product, or of a composition of functions. Moreover, there is
no benefit in using compactly supported test functions since their fractional Laplacian
loses this property. To overcome these difficulties, we will use the fact that our solution
u is the trace of the solution of a local problem obtained by extending |u|™ 1u to a
half-space whose boundary is our original space.

3.2 Extension Method

If g = g(x) is a smooth bounded function defined in RY | its o-harmonic extension to
the upper half-space, v = E(g), is the unique smooth bounded solution v = v(x, y) to

(3.3) V- (y V) =0, in RY*' = {(z,y) e R¥*' 1z e RV, y > 0},
' v(z,0) = g(x), € RN,

8



Then, Caffarelli and Silvestre [13] proved that

(3.4) — pto lim y'~ "0

y—0+ oy = (=8)Pg(x). po=27""T(0/2)/T(1 = 0/2).

In (33) the operator V acts in all (z,y) variables, while in ([3.4]) (—A)?/? acts only

on the x = (z1,--- ,zy) variables. In the sequel we denote
Jv v
Loo=V-(y'°V — =, lim y'7T .
v (y 7Vv), gyr = Mo im oy

Operators like L,, with a coefficient y'~7, which belongs to the Muckenhoupt space
of weights A, if 0 < 0 < 2, have been studied by Fabes et al. in [24]. We make use of
this theory later in the proof of positivity, see Theorem 0.1

With the above in mind, we rewrite Problem (L)) as a quasi-stationary problem for
w = E(Ju|/™ 'u) with a dynamical boundary condition

L,w =0, (z,y) e RY*T ¢ >0,
w  Ow|m !

(3.5) aw_ il w:(), re€RN,y=0,t>0,
yU
w=|f|""f, reRN,y=0,t=0.

To define a weak solution of this problem we multiply formally the equation in (3.5])
by a test function ¢ and integrate by parts to obtain

(3.6) / / u— dxds — u(,/ / 7(Vw, V) dedyds = 0,
RN RN“

where u = | Tr(w)|= ~* Tr(w). This holds on the condition that ¢ vanishes for ¢ = 0
and also for large |z|, y and t. We then introduce the energy space X7 (RY ™), the
completion of C5¢(RY*!) with the norm

1/2
(3.7) [vllxe = (ug/ yl‘”IWIdedy> :
RY*!

The trace operator is well defined in this space, see below.

Definition 3.2 A pair of functions (u,w) is a weak solution to Problem (3.0 if:

o u=|Tr(w)

51 Tr(w) € C(0,00) - I'(RY)), w € L2,((0, 00) - X7(RY™));
e identity ([B.6) holds for every ¢ € C} (Rf“ x (0, oo));

e u(-,0) = f almost everywhere.



For brevity we will refer sometimes to the solution as only u, or even only w, when no
confusion arises, since it is clear how to complete the pair from one of the components,
1
u=|Tr(w)|= ' Tr(w), w = E(ju|™ u).

The extension operator is well defined in H°/2(RN). It has an explicit expression
using a o-Poisson kernel, and & : H7/2(RY) — X7 (RY*) is an isometry, see [I3]. The
trace operator, Tr : X°(RY*!) — H?/2(RY) is surjective and continuous. Actually,
we have the trace embedding

(3.8) 1®]lxe = [ E(Te(®)) [ xe = [| Te(®)]] o2

for any ® € X7(RY).

3.3 Equivalence of the weak formulations

The key point of the above discussion is that the definitions of weak solution for our
original nonlocal problem and for the extended local problem are equivalent. Thus,
in the sequel we will switch from one formulation to the other whenever this may
offer some advantage.

Proposition 3.1 A function u is a weak solution to Problem (1) if and only if
(u, B(Ju|™ 1)) is a weak solution to Problem (B.3]).

Since E : H7/?(RY) — X(RY*!) is an isometry, we have
o [ VT E@LT B = [ ()7 (-,
R RN

for every 1, ¢ € H?/?(RN). Hence the result follows immediately from the next
lemma, which states that any o-harmonic function is orthogonal in X ”(Rf“) to
every function with trace 0 on R¥.

Lemma 3.1 Lety € HO2(RY) and &, &y € X(RYTY) such that Tr(®,) = Tr(Dy).
Then

Ho /MH y T VE®W), V&) = po /R YUV E(), V).

N+1
+

Proof. Let h = ®; — ®,. Since E(v) is smooth for y > 0, given £ > 0 we have, after
integrating by parts,

o [ v e ety =, [ 2 PED e oy

RN

The left-hand side converges to i, fRf“ Y177 (V E(+), Vh), while the right hand side
tends to 0, since identity (4] holds in the weak sense in H~/2(RY), and Tr(h) = 0. OJ

10



4 The problem in a bounded domain

As an intermediate step in the development of the theory for Problem ([I1I), we will
also consider the Cauchy-Dirichlet problem associated to the fractional PME,

g:f + (=A% (Ju|™tu) = 0, reQ, t>0,
(4.1) u=0, €0, t>0,
u(z,0) = f(z), x € €,

where Q C RY is a smooth bounded domain, f € L'(€2). This problem has an interest
in itself.

Let us present here the main facts and results about this problem. In view of
formula (L4, the fractional operator (—A)?/2 in a bounded domain can be described
in terms of a spectral decomposition. Let {¢g, Ax}72, denote an orthonormal basis of
L?(2) consisting of eigenfunctions of —A in € with homogeneous Dirichlet boundary
conditions and their corresponding eigenvalues. The operator (—A)?/2 is defined for

any u € C°(Q), u= 37" urpy, by

U/2 Z )‘k UkSOk

This operator can be extended by density for v in the Hilbert space

H*(Q) = {u € L2(Q) : el 2 = S NPud < oo}

Definition 4.1 A function u is a weak solution to Problem (A1) if:

o ue C([0,00) : L)), [u|™lu e L2 ((0,00) : H*(Q));

// d:cds—// Ay (= A) A dads = 0

holds for every ¢ € CH(Q2 x (0,T));

o [dentity

e u(-,0) = f almost everywhere in Q.

The hypotheses that we need in order to have existence when the spatial domain is
bounded coincide with the ones we have when the spatial domain is the whole RY.

Theorem 4.1 Problem (&I has a unique weak solution if m > m, and f € L*(),
which is moreover strong, and a unique strong solution if m < m, and f € LP(QQ)

with p > p.(m) = (1 —m)N/o.

11



As for the properties of the solutions, most of them, though not all, coincide with the
ones that hold when the domain is the whole space.

Theorem 4.2 Assume the hypotheses of Theorem[].1, and let u be the strong solu-
tion to Problem ({4.1]).

(i) The solution is bounded in 2 X [1,00) for every T > 0. Moreover, a formula
analogous to (211) holds.

(ii) As a consequence, [ u(x,t)dz = O(t~"). Moreover, if 0 < m < 1 there is
extinction in finite time.

(iii) There is an L'-order-contraction property.
(iv) Any LP-norm of the solution, 1 < p < 00, is non-increasing in time.

(v) The solution depends continuously on the parameters o € (0,2), m > m,, and
f € LY(Q) in the norm of the space C([0,00) : L*(Q)).

The results of [3] imply that uw € C* for m > 1. Positivity for any m > 0 when the
initial data are nonnegative, and C'“ regularity for m < 1 are still open problems.

The construction of a solution uses the analogous to the Caffarelli-Silvestre exten-
sion (B.3]), restricted here to the upper half-cylinder Cq = 2 x (0,00), with null
condition on the lateral boundary, 02 x (0,00), a construction considered in [12],

[38], [10], [16]. Thus, w = E(|u|™ u) satisfies

L,w =0, (x,y) € Cq, t >0,
w =0, redy>0,t>0,
(4.2) ow  Ow|wtw
- =0, €Qy=0,t>0,
G ot rEEsY
w:|f|m—1f’ I€Q>y:0at:0-

In order to define a weak solution to (A2 we need to consider the space XJ(Cq),
the closure of C2°(Cgq) with respect to the norm (B.7), with RY ™ substituted by Cg,.

The extension and trace operators between H; / *(Q) and Xg(Cy) satisfy the same
properties as in the case of the whole space. In fact

1/2
(e [ Kl (o)1) 1By = el
= Ayl = (T %)
See for instance [10] for the explicit expression of E(¢) in terms of the coefficients .
Definition 4.2 A pair of functions (u,w) is a weak solution to Problem (A2 if:
o u=|Tr(w)[# " Tr(w) € C([0,00) : L'(Q)), w € L{,o((0,00) : X§(Ca));

12



e identity

/ /uaa—(p d:)sds—,u(,/ / y' =7 (Vw, V) dedyds = 0,
o Ja Ot o Jog

holds for every ¢ = @(x,y,t) such that ¢ € C} (2 x [0,00) x (0,00));

e u(-,0) = f almost everywhere in Q.

As it happens for the case where Q = RY, the two definitions of weak solution,
Definitions A1 and 2] are equivalent.

Remark. The space H / ?(Q) can also be defined by interpolation, see [32]. We notice
that, though for 1 < ¢ < 2 the solutions are zero almost everywhere at the boundary,
for 0 < ¢ < 1 the functions in Hg/z(Q) do not have a trace, [32]. Therefore, the
boundary condition must be understood in a weak sense, see also [12] for the case
o=1.

5 Some functional inequalities

In this section we gather some functional inequalities related with the fractional Lapla-
cian, both in the whole space or in a bounded domain, that will play an important
role in the sequel. The first one, Strook-Varopoulos’ inequality, is well known in the
theory of sub-Markovian operators [33]. Nevertheless, we give a very short proof using
the extension operator that makes apparent the power of this technique.

Lemma 5.1 (Strook-Varopoulos’ inequality) Let 0 <~y <2, ¢ > 1. Then

5.1 [ el ayr > B2 eapipprey
RN q RN
for all v € LY(RYN) such that (—A)"?v € LY(RYN).
Proof. Using property ([B1]) and Lemma Bl we get
[ wrzo-ayte = [ ap/gulr o
RN RN

=y /Rwﬂ y' V(| E@)"? E(v), VE(v))

+

4(g — 1
= D R
q Rf“

4(q — 1 2
> %/ \(—A)W4|v|q/2\ .
q RN

In the last step we get only inequality because the function | E(v)|%/? is not necessarily
~v-harmonic. U

With the same technique a generalization of (5I) can be proved.

13



Lemma 5.2 Let 0 <y < 2. Then
(52) v -8y > [ apiue)

RN RN

whenever ' = (V')2.
Proof. Use the extension method and the property (Vi) (w), Vw) = [V (w)|>. O

In order to prove our second inequality we need the well-known Hardy-Littlewood-
Sobolev’s inequality [25], [37], [31]: for every v such that (—A)"?v € L"(RY), 1 <
r < N/v,0<~vy<2,it holds

(5.3) [v[lry < (N, 7,9 [[(=A)20],,
Nr
N—~vr
L%(RN ) whenever N > 0. What happens for N =1 < ¢ < 27 Or more generally,

for r > N/~?7 We answer this question in the next lemma.

. Putting for instance r = 2, v = ¢/2, we obtain the inclusion H7/2(RV) —

T =

Lemma 5.3 (Nash-Gagliardo-Nirenberg type inequality) Letp > 1, r > 1,
0 < v < min{N,2}. There is a constant C' = C(p,r,v, N) > 0 such that for any
v e LP(RY) with (—A)/?v € L"(RY) we have
(5.4) [l < Cl(=a)"20ll, (vl ,

T2

N(rp+r—p) — p(r=1)
r(N—y) 7 ==

where ry =

Proof.  We use (B.)). Estimate now the left hand side of this inequality using
inequality (5.3]), and the right hand side with Hélder’s inequality, to get (B.4]). O

Notice that, for r = 2 and v = ¢/2, this corresponds to using inequality (5.3]) for
the space H°/*(RY) instead of H/?(RY), thus allowing all values of o € (0,2) even
in the case N = 1.

Inequalities of this kind are already available [8]. However, this particular one is,
up to our knowledge, new. Let us explain in more detail the consequences of this
inequality in relation to (5.3]).

Assume first that N > ~r. Hardy-Littlewood-Sobolev’s inequality (5.3)) implies
that if (—=A)"2v € L then v € L. Assuming also v € LP, then (5.4) gives that
v € L™ N L™, which is always stronger that v € L™ N LP. Both results coincide in
the case p =ry = rs.

If on the contrary N < ~r, we cannot apply Hardy-Littlewood-Sobolev, but (5.4
gives that v € LP N L™.

We now consider the case of a bounded domain @ C RY. The characterization of
the fractional Laplacian in terms of the extension to the half-cylinder C¢, allows us to
repeat the proofs of Lemmas 5.1l and in the case where the domain is bounded.
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Lemma 5.4 Strook-Varopoulos’ inequalities (5.11) and ([5.2) hold true with RY sub-
stituted by Q C RY bounded.

On the other hand, let v € Hg/2(§2). Consider its og-extension w = E(v), (o = 2v),
and let w be the extension of w by zero outside the half-cylinder. Then we have the

estimate, see [10], [19],

N—o

po [ 0TIV 2 50, ( / |Tr<w>|w2”a)
Rf“ RN

ie.,

N—o

(5.5) uU/le—“WwP > $(0, N) (/FWNG) :

The left hand side equals ||(—A)"/?v||2. That is, we have obtained inequality (5.3) in
the case r = 2.

From this point, we can repeat the proof of Lemma [£.3] which only uses the case
just proved and Hélder’s inequality, thus obtaining inequality (5.4]) also for a bounded
domain.

More important is the following application.

Lemma 5.5 (Sobolev type inequality) Let Q C RY be a bounded domain, and
let v be such that (—A)?v € L"(Q), N > 1,0 < v < 2. Then we have

(5.6) vll, < C(q, 7, N, 7)[|(=A)"720]],

for everylﬁqSNNfgr if N >~r, or for every q > 1 if y < N < ~r.

Proof. If N > ~r we just apply (5.4) with p = NJX ’:YT, and apply Holder’s inequality

for the exponents 1 < ¢ < NNfiﬁ If v < N < vr, and given any q¢ > NL_W, we
apply (5.4)), this time with s = N]i‘fyq < % < r instead of r, and p = ¢. We end again
with Holder’s inequality for the exponents 1 < g < NL_V 0

6 Uniqueness

In this section we prove the uniqueness parts of Theorems 2.1] and 2.3

Notations. We will use the simplified notation u™ for data of any sign, instead of
1

the actual “odd power” |u|™ 'u. In the same way, w'/™ will stand for |w|= tw. In

addition, || - ||, will denote the norm || - || o~y or || - [|r(0).-

15



6.1 m > m,. Uniqueness of weak solutions

Theorem 6.1 Let f € L'(RY) and m > m.. Problem (L)) has at most one weak
solution.

Proof. We adapt the classical uniqueness proof due to Oleinik [34]. This will require
u € L™H(RY x (0, T)), which will be true if m > m,. To prove this we apply Holder’s
inequality twice, first in space and then in time, using inequality (5.3]). Assume first
N > 0. We have

T T B 2Nm 1_5
// |u|m+1dxdt§/ (/ |u|d:)5) (/ |u|NNad:):) dt
0 RN 0 RN RN

T 2Nm N]G 1_7
< CT* max ||u(, )Hf[/ (/ uf¥% dz) * ar]
te[0,7 0 RN

where 3 = % and v = % Observe that m > m, implies 3, v €

(0,1). Applying now inequality (5.3]), we get

T T 1—v
// ‘u‘m+1d$dt§0[/ ()2 d ] <c.
0 RN 0

In the case N =1 and 1 < ¢ < 2 the computation is similar. But we have to use the
Nash-Gagliardo-Nirenberg type inequality (£.4]) instead to get the same conclusion.
What we get in this case is

= dx) ) dt)

/OT/RN\u\m“dxdtg (/OT(/RN\u\dx)jdt)y</OT(/RNM

T 1=
< O ma [Ju(-£)]F ( / ||um<-,t>||§-,g/2dt) <c
0

t€[0,7]

1—

(m+1 m—1+4o0
—140 2m—1+0o"

We now proceed with the core of the proof. Let u and u be two weak solutions to
Problem (II). We take the following function as test in the weak formulation

where now ¢ = Land v =

T
go(x,t):/ (u™ —u™)(x,s)ds, 0<t<T,
t

with ¢ =0 for t > T'. We have

/OT /RN (u —u)(z, ) (u™ —u™)(z, 1) dedt
/ /RN AT — ™) (x,t) /tT(_A)"”(Um (e 8) ds dadt = 0.

Integration of the second term gives

/OT /RN(U —u)(z, t)(u™ —u™)(x,t) dedt

% /RN (/OT(—A)“/4(um — ™), ) ds)2 dz =0,

16



Since both integrands are nonnegative, they must be identically zero. Therefore,
U = U. O

Remark. The same proof works without any restriction on the exponent m provided
u € L™H(RY x (1,7)).

6.2 m < m,. Uniqueness of strong solutions

Weak solutions satisfy the equation in (L) in the sense of distributions. Hence, if
the left hand side is a function, the right hand side is also a function and the equation
holds almost everywhere. This fact allows to prove several important properties,
among them uniqueness for m < m,, and hence motivates the following definition.

Definition 6.1 We say that a weak solution u to Problem (1) is a strong solution
if Opu € L°°((1,00) : LYRY)), for every 7 > 0.

In the case of strong solutions the uniqueness result also provides a comparison
principle. The following uniqueness proof is valid for all values of m > 0.

Theorem 6.2 Let m > 0. If uy, uy, are strong solutions to Problem (L1I) with
initial data fi, fo € LY(RY), then, for every 0 < t; < ty it holds

(6.1) /ﬂw(u1 —wy)s (2, tn) d < / (w1 — )4 (z, 1) da.

RN

Proof. Let p € C*(R) N L*(R) be such that p(s) =0 for s < 0, p/(s) > 0 for s > 0
and 0 < p < 1, and let j be such that 7/ = /p/, j(0) = 0. We will choose p as an
approximation to the sign function.

Let us first assume that t; > 0. We subtract the equations satisfied by u; and o,
multiply by the function ¢ = p(u]* — u3'), and integrate by parts to get

& O(u; —u m cr m m m
/ / 7( 18t 2)p(u1 — uy') / / /2 — uy)p(uy” — uy").
t1 RN RN

We now apply the generalized Strook-Varopoulos inequality (5.2, to get

to _
/ / M( —u2 < C/ / 0/4 —u2)|2<0
t1 RN at RN

We end by letting p tend to the sign function. The case t; = 0 is obtained passing to
the limit. U

For the problem posed in a bounded domain, the above proofs of uniqueness work
without any change.
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7 Existence for bounded initial data

Crandall and Pierre developed in [22] an abstract approach to study evolution equa-
tions of the form dyu+ Ap(u) = 0 when A is an m-accretive operator in L' and ¢ is a
monotone increasing real function. This allows to obtain a so-called mild solution us-
ing Crandall-Liggett’s Theorem. Our problem falls within this framework. However,
such an abstract construction does not give enough information to prove that the
mild solution is in fact a weak solution, in other words, to identify the solutions in a
differential sense. We will use an alternative approach to construct the mild solution
whose main advantage is precisely that it provides enough estimates to show that it
is a weak solution, and later that it is strong.

In order to develop the theory for Problem ([ILT]), we will approximate the initial data
f by a sequence f, € L*(RY) N L>*(RY), and use a contraction property in order to
pass to the limit. Hence, our first task is to obtain existence for integrable, bounded
initial data. This is the goal of the present section

We will construct solutions by means of Crandall-Liggett’s Theorem [21], which is
based on an implicit in time discretization. Hence, we will have to deal with the
elliptic problem

Low =0 in RY*
0
(7.1) ——w+wl/m:g on RY.
oy°

Equalities on RY have to be understood in the sense of traces. To show existence of
a weak solution for this problem we approximate the domain Rﬂ\: 1 by half-cylinders,
Bpgr x (0,00), with zero data at the lateral boundary, 0Bg x (0,00). We recall that
in the case o = 1 a similar construction is performed in [35], though there half-balls
were used instead of half-cylinders.

Now we have two choices: either we first pass to the limit in the discretization, to
obtain a solution of the parabolic problem in the ball Br, and then pass to the limit
R — 00; or we first pass to the limit in R to obtain a solution of the elliptic problem
in the whole space and then pass to limit in the discretization. We will follow both
approaches (each of them has its own advantages) and will later prove that both of
them produce the same solution.

Instead of just considering problems in balls we will analyze the case of any bounded
open domain © C RY, since it has independent interest.

7.1 Problem in a bounded domain

In order to check that the hypotheses of Crandall-Liggett’s theorem hold, we have
to prove existence of a weak solution w of (L) (defined in the standard way) and
contractivity of the map g +— w!/™(-,0) in the norm of L'(Q) for the elliptic problem
for all g € L>(Q2).
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Theorem 7.1 Let Q C RY be a bounded domain. For every g € L=(Q) there exists
a unique weak solution w € X7 (Cq) to Problem (T1)). It satisfies ||w(-,0)||cc < [|g]|2-
Moreover, there is a T-contraction property in L': if w and w are the solutions
corresponding to data g and g, then

(7.2) /Q [0 (,0) — /7 (2, 0)], de < / [9(2) - §(a)], da.

Q

Proof. The existence of a weak solution, i.e., a function w € XJ(Cq) satisfying

(7.3) ua/ yl“’<Vw,Vs0>+/vl/mso—/gsDZO,
Cq Q Q

v = Tr(w), for every test function ¢, is obtained in a standard way by minimizing

the functional
MU l1—0 2 m m—+1
J(w) = — Vw+7/vm—/v.
w) =t [ yrvu st [ K

This functional is coercive in X7 (Cq). Indeed, the first term ||w]|§(g, and is using
Holder’s inequality, we have

'/Qvg

Now, the trace embedding (5.H) implies
(7.4) J(w) = Cillwlkg — Co.

1
<ol a gl g < llolPar + < llgl%y

For N =1 < 0 < 2 we use inequality (5.0) instead. In fact, putting ¢ = r = 2,
v =0/2, we get ||w|xg > Cl|v[|o. We obtain again (Z.4).

We now establish contractivity of solutions to Problem (Z.I)) in L'(Q2). Let w and w
be the solutions corresponding to data g and g. If we consider in the weak formulation
the test function ¢ = p(w — w), where p is any smooth monotone approximation of
the sign function, 0 < p(s) < 1, p/(s) > 0, we get

" / y =y (0 )|V (w0 —T) P+ / (! — G plew— ) — / (9-7) plw—) = 0.

Q

Passing to the limit, we obtain

/Q(wl/m —@vm), < /Q(g — ) sign(w — @) < /Q(g .

In particular, under the assumption g > 0 we have w(-,0) > 0. Standard comparison
gives now w > 0 in Cq. In the same way we can establish a contractivity property for
subsolutions and supersolutions to the problem with nontrivial, on € x (0, c0), bound-
ary condition. We thus may take the constant function g = ||g||. as a supersolution,
to get || ™o < |glloe- We also deduce the estimate

(7.5) ua/ y' |Vl S/gw <C.
Cq Q
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We now construct a solution to the parabolic problem in the bounded domain.

Theorem 7.2 Let Q@ C RY bounded. For every f € L>®(Q) there exists a weak
solution (u,w) to Problem BA) with u(-,t) € L®(Q) for every t > 0 and w €
L*([0,T); X§(Cq)). Moreover, the following contractivity property holds: if (u,w),
(w,w) are the constructed weak solutions corresponding to initial data f, f, then

(7.6) / fulir, 1) — (. )], dr < / f(@) - Fla))s de.

Q

In particular a comparison principle for constructed solutions is obtained.

Proof. Crandall-Liggett’s result only provides us in principle with an abstract type of
solution called mild solution. However, we know that ((Z.3]) and (Z.5) hold, from where
it is standard to show that the mild solution is in fact weak, see for example [35].
We recall the main idea: For each time 7" > 0 we divide the time interval [0, 7] in
n subintervals. Letting ¢ = T/n, we construct the pair function (u.,w.) piecewise
constant in each interval (¢;_q,%|, where t, = ke, k = 1,---  n, as the solutions to
the discretized problems

Law&k =0 in CQ,
8w€ k 1/m
8—y0 = we,k — Ug k—1 on Q,

with w1 = w;{knil(-, 0), uep = f. The mild solution is obtained by letting ¢ — 0.

We still have to check that it is a weak solution.

Crandall-Ligget’s Theorem gives that u. converges in L'(2) to some function u €
C([0,00) : L'(Q)). Moreover, |[we|le < [[f|I™. Hence, w. converges in the weak-*
topology to some function w € L>®(Cq x [0, 00]). On the other hand, multiplying the
equation by w, i, integrating by parts, and applying Young’s inequality, we obtain

1
(m+1)

T
/|u5(x,t)|erl dx+,ug/ / y' 7| Vw. (7, t) | dedydt
Q 0 JCq
- 1
~ (m+1)

JALCTR

Passing to the limit, the following estimate is obtained for the weighted norm of |Vwl|,

! 1
No/ / yl—U Vuw(z,t dedydt < 7/ f(x m+1 du,

and therefore w € L*([0,T]; XJ(Cq)). Now, choosing appropriate test functions, as
in [35], it follows that we can pass to the limit in the elliptic weak formulation to get
the identity of the parabolic weak formulation.

The contractivity obtained in each step is inherited in the limit. U
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7.2 The problem in the whole space

Theorem 7.3 For every f € LY(RY) N L=(RY) there exists a weak solution (u,w)
to Problem ([B.H). This solution satisfies u(-,t) € L*(RN) N L*(RY) for every t > 0,
and w € L*([0,T] : X°(RY™)). Moreover, the following contractivity property holds:

if (u,w), (u,w) are the constructed weak solutions corresponding to initial data f, f,
then

(7.7) [ futet) =G0 de < [ 7@ - Fla)lsdo

RN

In particular a comparison principle for constructed solutions is obtained.

Proof. Let us comment briefly the two constructions of the solution.

Take to begin with as domain 2 = Bpg, the ball of radius R centered at the origin, and
let wr(fr) be the corresponding solution to problem (Z.Il) with datum fr = f - x5,
Passing to the limit R — oo we obtain a weak solution w to the elliptic problem in the
upper half-space Rf“. Now we can follow the technique described above using the
time discretization scheme thus obtaining a weak solution, whose trace on {y = 0} we
call U = U(f). This is the mild solution produced by the Crandall-Liggett theorem
and as such is unique. The contractivity property (1) follows from ({Z.0).

As to the second construction, we use the weak solution ug(fg) to the parabolic
problem posed in the ball Bg, as obtained in Theorem In the study of this limit
we first treat the case where f > 0 and fr approximates f from below. Then, the
family of solutions ug(fr) is monotone in R and also ug(fr) < U(f) follows from
simple comparison. In this way we ensure the existence of

u(x,t) = }%EI;OUR(:z,t)

It is easy to prove that u is also a weak solution with initial data f and u(f) < U(f).
The equivalence of the two solutions depends on the already proved uniqueness result,
see the remark after Theorem

In the general case where f changes sign, we use comparison with the construction
for f* and f~ to show that the family ug(f) is bounded uniformly and then use
compactness to pass to the limit and obtain a weak solution. Again we end by
checking that u = U. U

Remark. Since we have uniqueness, as a byproduct of the limit processes of con-

struction we get the following estimates for weak solutions with initial data f &
LY(RYN) N L (RY):

[uC )l < [1fll el B)llee < 1l

Remark. In the course of the proof we have obtained a unique weak solution to the
nonlocal nonlinear elliptic problem

(7.8) ut (=A™ =g inQ
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for every g € L*(Q2) N L>(Q), both for Q& = RY and for Q a bounded domain with
homogeneous Dirichlet condition. This weak solution satisfies u € L'(£2) N L>(Q).

8 Existence for general data

We prove here existence for data f € L'(RY). The idea is to approximate the initial
data by a sequence of bounded integrable functions and then pass to the limit in
the approximate problems. The key tools needed to pass to the limit are the L'-
contraction property and the smoothing effect. As a preliminary step we must show
that the approximate solutions are strong.

8.1 Strong solutions

We prove here that the bounded weak solutions constructed in the previous section
are actually strong solutions. We remark that the proof does not require boundedness
of the solutions, but a control of the L' norm of the time-increment quotients. Hence
the property will be true for the general solutions constructed next by approximation.

We start by proving something weaker, namely that d,u is a Radon measure.

Proposition 8.1 Let u be the weak solution constructed in Theorem[7.3. Then Oyu
s a bounded Radon measure.

Proof. If m = 1, a direct computation using the representation in terms of the kernel
yields

ou

2N
. < )
50| < Sl

(s.1) |

If m # 1, following step by step the proof for the PME case, see [4] or [39], we get
that the time-increment quotients of u are bounded in L*(RY),

(8.2) /RN%‘U(I,Hh) ~ (e, )| de < ﬁ“f“l—i—o(l)

as h — 0. Hence, the limit J,u must be a Radon measure. U

The next step is to show that the time derivative of a certain power of u is an L?
function.

loc

Lemma 8.1 The function z = u™" satisfies 9z € L2 (RN x (0, 00)).

Proof. 1f we could use 0w as test function, we would obtain

/ / V(0w/ot), Vw) dedydt = / (0,2)*dxdt,
RN+1 ]RN
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from where we would get 9,2 € L*(RY x [0,T]). Though d;w is not admissible as
a test function, we can work with the Steklov averages to arrive to the same result,
following [6]. For any g € L{ (R") we define the average

1 t+h
Pt = [ owsds
t

We see that
g(x,t+h)—g(z,1)
h

almost everywhere. Since for our solution we have du” € L'(RY), we can write the
weak formulation of solution in the form

t
/ ol drds = — // (V" V) drdyds.
0 JRN RN“

Let now choose the test function, ¢ = (d,w", where ¢ = ((t) > 0. Then the above
identity becomes

t t
/ CouO(u™)" deds = —,ug/ / y' IV, Vo,u) dedyds
0 JRN o JRYT!

atgh =

1 t
= —,u(,/ / y =0\ V" dedyds < C.
2 0 Rf+1

m—41

We end by using the inequality (u™)"u" > c[(u"2 )"]?, see for instance [35], and

passing to the limit h — 0. O

We finally prove that u is an L _ function, and hence that d,u € L>((7,00) : L*(RY))
for all 7 > 0. Therefore, u is a strong solution.

Theorem 8.1 If u is a weak solution to Problem (LI such that Oyu is a Radon
measure, then u is a strong solution.

Proof. The first step is to prove that dyu € Ll (RY x (0,00)). This follows imme-
diately from Theorem 1.1 in [6], once we know that 0, (u o ) e LE (RN x (0,00)),
see Lemma Rl Having proved that d,u is a function, estimate ([82) implies

‘&L
T 1\15

2t 1
ot ( ) ) Hf”lv m 7£ )
while we have the estimate (81I) for m = 1. O

We end this subsection with two more estimates that will be useful in the sequel.

Multiplying the equation by u™ and integrating in space and time, (recall that u is
a strong solution), we obtain

1

1
0/4 m2d d m+1 Hdr = m+1d ]
// Psds + e [ o= g [l
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Thus, we control the norm in L?((0,00) : H/?(RN)) of u™ in terms of the initial
data.

Proposition 8.2 In the hypotheses of Theorems[21) or (2.3, if f € L™H(RY), then
the solution to Problem (1)) satisfies

(8.4) Aﬂm<mw2_

Another easy consequence of (83]) is that the norm ||u(-,t)||;n+1 is nonincreasing in
time. In fact, this is true for all LP norms.

m—+1-

Proposition 8.3 In the hypotheses of Theorems 2l or 23, any L norm, 1 < p <
00, of the solution to Problem (ILT)) is nonincreasing in time.

Proof. We multiply the equation by |u[P~2u with p > 1, and integrate in RY. Using
Strook-Varopoulos inequality (5.]), we get

d E——
G [ apande =—p [ AR u et
RN RN

m—+p—1 2
2

<-C ’(—A)"/‘l\u <0.

RN

The limit cases p = 1 and p = co were obtained from the elliptic approximation. [

Remark. The previous result can be easily generalized substituting the power |ul? by
any nonnegative convex function ¥ (u), using (52). Thus we obtain

cjt P(u)(z,t) de < —/RN ‘(—A)0/4\If(u)}2 <0,

where ¥ (u ‘ul Vmsmh)"(s) ds.

8.2 Smoothing effect

As a first step we obtain a bound of the L* norm in terms of the LP norm of the initial
datum for every p > 1, with the additional condition p > p.(m) = (1—m)N/o if 0 <
m < m,. The important observation, that will be used in the next subsection when
passing to the limit for general data, is that the estimates do no depend qualitatively
on the L* norm of the initial value.

Theorem 8.2 Let 0 < 0 < 2, m > 0, and take p > max{1, (1 —m)N/co}. Then for
every f € LYRN) N L®(RY), the solution to Problem (1)) satisfies

(8.5) sup |u(z, )| < Ct77 | fll

zERN

with v, = (m —1+op/N)~! and 6, = opy,/N, the constant C' depending on m, p, o
and N.
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Proof. We use a classical parabolic Moser iterative technique.

Let t > 0 be fixed, and consider the sequence of times ¢, = (1 —27%)t. We multiply
the equation in (IT)) by |u|P*~2u, px > po > 1, and integrate in RY x [t;,, t,11]. As in
the proof of Proposition B3] using (5]) and the decay of the LP norms we get

dmpi(pe — 1) [+ o pptm=—1
oty > P T Ay )
tg

1 /tkﬂ Prptm—1
> e, PIEEN (=) a2 (- )5 dr
dillu(-s te)llpe Je, P ?

The constant dj depends on py (as well as on m and N, but not on o). We now use
the Nash-Gagliardo-Nirenberg type inequality (5.4]) with r = p, +m — 1 an use again
the decay of the LP norms to obtain

tet+1

tet1 pptm—1 9 1
/ luC BN (=2) == (-, 7)|3dr = C (e Pty A7

tr tr 2N—o
> O27Mtu(-, thr) || Wlap ey

2N—o

Summarizing, we have

-Spk

lu i)l < 5dit™) 000 ul-, )5

(m— 1)>’8:2N -

First of all we observe that taking as starting exponent py = p > (1 —m)N/o (and
p > 1) it is easy to obtain the value of the sequence of exponents,

> 1.

where py1 = s(pr +

(I —=m)N

o

pe = A(s¥ — 1) + p, A=p-— > 0.
In particular we get pyy1 > pg, with limg_, o pr = 00. Observe also that min{1,m} <

——P-— < max{l,m}. This implies that the coefficient in the above estimate can be

ko
bounded by ¢?++1, for some ¢ = ¢(m, p, N, o). Now, if we denote Uy, = |Ju(-, ty)||,,., we

have -

k s
Pri1 4 2pn.1 Pr+1
Uk.l,_l S Cpk+1t Pr+1 Uk) .

This implies Uy, < ¢t P ng, with the exponents

1 .. N(N-o0) 1 <~ . N s
= — ]{j — J _ = — J _— 5 = —
ay E (k—j)s’ — 24 B T EZIS = O -

We conclude that

ya ____po__
Ju Dlloc = lim Uy < O3 U = Ot~ GnnTes || f| 57N
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Remark. When o < N, which is always the case if N > 2, we may use the Hardy-
Littlewood-Sobolev’s inequality (5.3 instead of the Nash-Gagliardo-Nirenberg type
inequality (0.4]) to arrive at the same result.

The constant in the previous calculations blows up both as p — p.(m), 0 < m < m,,
or as p — 1% in the case m > m,. Nevertheless, in this last case an iterative
interpolation argument allows to obtain the desired L'-L> smoothing effect.

Corollary 8.1 Let 0 < o < 2, m > m,. Then for every f € L'(RY)N L*(RY), the
solution to Problem ([B.3) satisfies

(8.6) sup |u(z,t)] < | fIIy

TERN
withy =y = (m—1+0/N)™' and 6 = 6, = oy/N, the constant C depending on

m, N and o.

Proof. Putting 7, = 27, estimate ([83) with p = 2 for instance (for which it is
valid if m > m..), applied in the interval [, 7] gives

207 D) oy
N

lu Dlle < e @/2)7 Jul )~ < e(t/2) 7 utm) Y lut, )l

We now apply the same estimate in the interval [m, 71|, thus getting

(e, B)llo < C (172 s )1 (o (t/4)—72”u(_,72)”;%)— |

[terating this calculation in [74, 7,_1], using Proposition B3] we obtain
e, 8)[loo < C*2°4= % [, 0|5 [fuu(-, i) 12

Using the fact that m > m, implies 22 = o

N = N < 1, we see that the exponents
satisfy, in the limit k — oo,

k—1 ,
72J>J (m—1)N+20 vo
g [ — ]_
i ;(N T m—1UN+o N U
k-1 ,
, Y20\ 7 (m—1)N + 20
b - 1<—) )
: ;%(ﬁ) N/ T (m=1)Nto)?
di, = yaar — N =
k= 720k (m—l)N+a_71’
6k:ak—1—>%,
ok
s o
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Remark. Since the LP norm is nonincreasing, an L" decay is obtained again by
interpolation, for any r > p > 1,

r— p((m=1)N+ro)
Jul] < ct_W% ||f||§<<m—1>zv+pa>.

8.3 Passing to the limit. Existence of strong solutions

We first prove the existence of a strong solution for the case of initial data with
improved regularity.

Theorem 8.3 Let o € (0,2) and m > 0. Then for every f € L*(RY) if m > m, or
fe LYRY)N LP(RY) with p > p.(m) = (1—m)N/o if m < m., there exists a strong
solution to Problem (IL.TJ).

Proof. Let {fi} € L"(RY) N L>®(RY) be a sequence of functions converging to f
in L', and let {u;} be the sequence of the corresponding solutions. Thanks to the
L'-contraction property, we know that wug(-,t) — u(-,t) in L'(RY) for all ¢ > 0 for
some function u. Moreover, nonlinear Semigroup Theory guarantees that u; — w in
C([0, 00) : LY(RY)) [20], [23].

Consider a fixed time 7 > 0. Using the smoothing effect and the estimate (84]), we
have u, € L¥(RY x [r,00)) and u* € L*((,00) : H?/2(RY)), both uniformly in k.
Thus the limit u is a weak solution to Problem (LI]) for every ¢ > 7. We now want
to go down to 7 = 0. This follows from the L'-contraction and the L!-continuity. In
fact

/]RN lu(z,t) — f(x)|dx < /]RN |u(z,t) — ug(x, t)| dz + /RN |ug(z,t) — fi(z)| dx
+ [ 1)~ fa) do

The fact that u is a strong solution is now an immediate consequence of Theo-
rem .11 0

As a byproduct, and using the uniqueness results, Theorems and [6.2] we obtain
the L'-ordered contraction for the limit solution: given u and 7 two weak solutions
to Problem ([I]), then for every 0 < t; < t5 we have

(8.7) /RN [u(z, ty) — u(z, ty)]4 do < / [u(z,t1) —u(z, t1)]4 de.

RN

We now consider the case of general data, f € L'(R"). We only need to look at the
case 0 < m < m,, in view of the previous theorem. We prove here that the unique
mild solution is in fact a very weak solution.
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Theorem 8.4 Let o € (0,2) and m < m,. Then for every f € L'(RY) there is a
unique mild solution to Problem (ILI) which is moreover a very weak solution.

Proof. As in the proof of the previous theorem, we approximate the initial data
by a sequence {fr} of bounded, integrable initial data. The corresponding strong
solutions wy, converge in C'([0,00) : LY(RY)) to a certain function u which, being the
limit of mild solutions, is also a mild solution according to the theory, [21]. Moreover,
integrating by parts in space, we see that the approximate solutions uy are very weak
solutions, namely

(8.8) //RNuk //RN A)2p=0

for every smooth and compactly supported test function . On the other hand,
g1 jm = lJuellf® < If7. Hence u* — u™ in LY™(RY). Since (—A)°/%¢ belongs
to the dual space LY~ (RY), we conclude that u is a very weak solution. U

The passage to the limit in the case where the spatial domain is bounded is similar.

9 Further qualitative properties of the solutions

We prove in this section some important properties that our solutions have. Through-
out this section u is the strong solution to Problem (L] corresponding to an initial
value f satisfying the hypotheses of Theorem

9.1 Positivity and regularity

We start with this observation: if u > 0 is a classical solution and u(zg,t) = 0 for
some xo and ¢, then formula (I3) gives (—A)7/2u™(x0,t) < 0, unless u(-,t) = 0, and
hence Oyu(xg,t) > 0. Therefore, we expect solutions with nonnegative data to become
positive immediately, and to stay positive unless they vanish. However, solutions are
not known to be classical. Hence, we will use a different argument, which involves
the extension Problem (B.3]).

The first ingredient in our proof is a control of the decay of the solutions, that has
an independent interest. This control is based in an argument of Alexandrov’s type,
cf. [2], [39], which is a bit delicate in this case, since the function u is not yet known
to be continuous.

Proposition 9.1 Assume [ has compact support. For any bounded measurable set
M with |M| > 0 there is a large enough radius R., depending only on the support of
the initial data and on M, such that

u(z,t) < supu(z,t) for a.e. |z| > R,, t > 0.
zeM
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Proof.  Let supp(f) € B(0,R), M C B(0,R’). Thanks to Lebesgue’s density
Theorem, we know that there is a point x; € M such that for all § > 0 there exists a
radius rs such that for all cubes Q C B(x1,75) we have

MnQl

d.
QI

Let us now consider the cube Q* = Q(z*,2), with z* far away from the origin to be
chosen later. We can cover Q* (except a subset of zero measure) with a finite number
of disjoint cubes, small enough such that they are reflections of cubes centered at x;
and contained in B(xq,rs). Hence, an argument of Alexandrov’s type (which can be
done if |z|* is large enough) shows that

(1) < swp,ey u(e, 0} NQT |
Q] |

More precisely, let @ be any of the cubes covering Q*, and let = be its center. We
reflect around the hyperplane in Q, 7 = (z — 1) - (x — (¥ + 7)/2) = 0, getting
a cube @ C B(xy,rs). It is clear that if |Z| is large (depending on R and R’),
then the hyperplane 7 divides the half-space Q in two parts, Q = H; U H, with
B(0,R) x[0,00) C Hy, Q x[0,00) C Hy. In this way, by the comparison principle, we
obtain that the function z(z,y,t) = w(z,y,t) —w(r+z,—x,y, t) satisties z(z,y,t) > 0
almost everywhere in Hy, t > 0.

Therefore,
[{u(-,t) < SgJBU(%t)}ﬂél > Hu(-1) < SSJBU(LO}HQ'I > (1-0)|Q'| = (1—-6)|Q).

Summing up,
{ul, ) < sup u(w, )} N Q7| > (1= 9)[Q7].
Te

We end by letting 6 — 0 to get that u(-,t) < sup,cy u(z,t) ae. in Q. O

The second ingredient in the proof of positivity is the following estimate on the time
derivative for nonnegative solutions, arising from the homogeneity of the parabolic
operator, see for instance [5],

ou
. — — > 0.
(9.1) (m l)tat +u>0

If m = 1 this formula is empty. However, in that case we have the representation
formula (LH), in terms of the fundamental solution K, from which it is easy to derive
the estimate

otou + Nu > 0.

It is sharp: equality holds for the fundamental solution at the origin.
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Theorem 9.1 Let f > 0. Then for every t > 0: either u(-,t) =0 or infx u(x,t) >
cx > 0 for every compact K C RY.

Proof. By comparison, we only need to consider compactly supported initial data.
Let then the support of f be contained in the ball B(0, R). Let K C RY be any
compact set, and assume that there exists some to > 0 such that infx u(z,ty) = 0.
Then there is a measurable set M, C K, |M.| > 0, such that u(-,ty) < € in M.. By
Proposition [0.] there exists some ball B(z*,1) where u(+,ty) < ¢ almost everywhere.
Letting ¢ — 0 we get u(-,tp) = 0 almost everywhere in B(z*,1). Then we use (@.1])
to prove that u is zero in that ball for an interval of times I. In fact, if m > 1 we
obtain from (@)

)

1/(m—1
e ts) > ul-, t1)<t1) /(m=1)
12
a.e. in RV ty > ¢; > 0. Therefore we deduce u(-,t) = 0 a.e. in B(z*,1) for every
0 <t <ty, that is, we may take I = [0,to]. In the case m < 1 formula (O.I]) gives the
same property in [ = [ty, 00). The case m = 1 follows from (LT).

We now observe that the integral deﬁnition of solution implies that for every test
function ¢ that vanishes on 0B(z*, 1) , we have

0= // dl’dt ,u(,// / 7(Vw, V) dedydt
(z*,1) B(w*l
= — — pdzdt.
/I/B(m*,l) oy’ v

This gives dyow(-,0,t) = 0 a.e. in x € B(z*, 1) for all t € I. Now, for each fixed ¢ € [
we extend w in a even way in the y variable to obtain a solution of the elliptic equation
Lyw = 0 in a ball B((z*,0),1) € R¥*1. Since A(z,y) = |y|'77 is an Ay-weight, we
can apply a half Harnack’s inequality (Theorem 2.3.1 in [24]), to obtain
inf  w™(z,t)>  inf T 1) > ot o).
Ban/2) (z,6) 2 B((xl%),l/z)w(x’ )2 et Dllwe- o
If u(-,t) #Z 0 in RY, then w(-,t) > 0 in 2, and this results in a contradiction. O

As a consequence of positivity, we can extend to the whole range m > 0 the conti-
nuity of solutions that was obtained in [3] for m > 1.

Theorem 9.2 Assume u >0 and u(-,T) #Z 0. Then u € C*(RY x (0,T)) for some
0<a<l.

Proof. The above-mentioned regularity result of [3] applies for bounded solutions to
the equation 95(0)
v . o/2, __
e (=A)7#v =0
in some ball B C RY and ¢t > 0, with a nondegeneracy condition on the constitutive
monotone function . This condition is fulfilled once we know that in any given ball
the solution is essentially bounded below away from zero. On the other hand the
solution is bounded for every positive time, thanks to the smoothing effect. U

30



9.2 Conservation of mass

Theorem 9.3 Let m > m,. Then for every t > 0 we have
/ u(z,t)de = f(z) dx.
RN RN

Proof. Thanks to the L'-contraction property, it is enough to consider the case of
bounded initial data. The proof will follow different arguments in the cases m > m,
and m = m,, and even in this latter case we have to distinguish between dimensions
N >2and N =1.

CASE m > m,. We can adapt the technique that was used to prove the property in
the case 0 = 2 to deal with the nonlocal operator. It works as follows: we take a
nonnegative non-increasing cut-off function ¢(s) such that ¢(s) =1 for 0 < s < 1,
¥(s) = 0 for s > 2, and define pr(x) = ¥(|x|/R). Multiplying the equation by ¢gr
and integrating by parts, we obtain, for every ¢ > 0,

d

2 2
(92) dt Jan

upR = —/ u™ (—=A) g,
RN

The radial cut-off function ¢g has the scaling property
(9.3) (=A)Por(x) = R77(=A)p1(2/R).

In addition, (—A)?/2¢, € LY(RN) N L>(RY). Both properties are straightforward
using representation ([L3).

Then, if we apply Holder’s inequality with p = max{1,1/m} to the right-hand side
of ([@2), and use the above property, we get

il
dt RN USDR

We conclude since the exponent of R is negative precisely for m > m,, and thus

m— 1 o
< A2 21 (=22 Ry
. _ m— 1
< ROEN@=D/p|| pl|mte) pl1 P

O g
dt RNU_RI—K)Odt RNUSOR_ )

CASE m = m,, N > 2. This case is much more difficult. The idea is to study
separately the behaviour of the mass in a bounded set and close to the infinity, and
also to decompose the fractional Laplacian into two operators. First, for every given
0 > 0, we put u = uy + us, where

UL = U~ X{lz|<Ro} / |ua| < 6.
RN
Observe that u™ = uf" 4+ ul'. Now express these functions in the following form

upt = (—A)“’pz, uh' = ew + (—A)“’pw,
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where v =2 — o > 0, € > 0. Then our equation becomes

du
= Az + Aw — e(—A)7/?
N 24+ Aw — e(—A)7w

We have introduced the e-regularization in the definition of w since, when applying
inequality (5.3]), it gives no information in the critical case m = m, if ¢ = 0.

As before, multiplying by the test function g, and integrating by parts, we have
d / "
dt RN SOR

We estimate each integral using Holder’s inequality, the properties of pr and some
estimates on z and w.

Estimate of I,. We have u* € L"(RY) for every 1 < r < oo, with

< [ lederl+ [ bl +e [ 1-APP0(-a) e
RN RN RN
=L+ 1+ 1.

,”W) N(1—mr)

el < llunllf" 4ol < Ro}|™ 7 < CRy ~

N
Using inequality (5.3) we have that z = (—=A)™"2(u") € LI(RY), ¢ = ¥ "

, for

every 1 < r < N/~, with ||z]|; < ¢||u}*||,. Then for such values of r, and using
Holder’s inequality and (@.3]), we have

N(1—mr) N(l mr)

11 S IZ]qlIRPRIg/(g—1) = ClYy = c{f1o

(1] < [[2llo[|[Agrl <cRy, © RPNED = ¢(Ry/R)

The exponent is positive if we take 1 < r < 1/m.

Estimate of I,. We have here uj* € L"(RY) for every 1/m < r < oo, with
gy = Nzl < 6™

1/m—1

If we multiply now the equation satisfied by w by w , and integrate in RY, we

get
8/ wl/m+/ wl/m—l(_A>~//2w:/ ul wl/m 1
RN RN RN

The second term is nonnegative by (G5.1]). Thus, by Holder’s inequality we get
llwlhm < g 11 jmllw ™ 157
ie., ellwlli/m < ||us]|1/m < c6™. This implies

L] < Jwllyml|Aerllija—m) < cd™e "R772

Estimate of I3. Since from the previous calculations we have |(—A)"2wl|;/, <
2||us |1 /m < 0™, we get

[I5] < ell(=A)"2w]l1ymll (=2) orll1/a-m) < 8™eR*7.
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Summing up, we have obtained

i/u
dtRNQOR

We now choose ¢ = R°~2, and make first R — oo and then § — 0 to conclude.

N(1—mr)

<c(Ro/R)™ 7  +cdMe 'R 4 6™ RO,

CASE m = m,, N = 1. Observe that m, > 0 implies 0 < 1. Here we consider the
same functions z and w as before, but with v =1 — ¢ > 0. The equation becomes in
this case

0

a_:f = (A2 — (AP — o (—A) 2,
From here on, the calculations are exactly the same as the ones for the case m = m,,
N > 2. O

9.3 Extinction

The condition m > m, to have mass conservation is not technical, as shown by the
next result on extinction in finite time, which extends the result by Bénilan and
Crandall for the standard differential case o = 2, see [5].

Theorem 9.4 Let 0 < 0 < min{2, N} and 0 < m < (N —o)/N. Then, if f €
LU=mIN/o (RN there is a finite time T > 0 such that u(x,T) =0 a.e. in RY.

Proof. From the proof of Proposition 8.3 we have

a4
dt RN

mip—1 |2

<=0 [ [a)
RN

Using inequality (5.3]) we obtain

—a

N
% \u\pd:c—l—C(/ | T d:c) )
RN RN

If we now choose p = (1 — m)N/o (this is where the restriction on m comes, since
p has to be bigger than one), we get that the function J(t) = |lu(-,?)||, satisfies the
differential inequality

J'(t)+ CJ (1) <.

This implies extinction in finite time provided J(0) is finite. O

Remark. In the special case m = (N — o)/(N + o), N > o, there exists an explicit
family of solutions in separated variables with extinction in finite time,

W, t) = byoe(T =) [c+ |z —al’] 2", T,c>0,a€cR",
The spatial part satisfies the elliptic fractional equation (—A)?/2¢™ = ¢, see for

instance [I7].
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9.4 The problem in a bounded domain

It is easy to see, following the ideas of the proofs for the case where the domain is
the whole space, that the smoothing effect is true for the solutions to the problem
posed in a bounded domain 2 C RY™ (though the obtained decay rate will not be
optimal for the problem in a bounded domain). The decay of the solution to 0 yields
the decay of the mass. Even more, solutions become extinct in a finite time for very
0<m<1.

Proposition 9.2 Let 0 < 0 < 2 and 0 < m < 1. Then, if f € LP(QQ) for some
p > max{l, (1 —m)N/o}, there is a finite time T > 0 such that uw(z,T) = 0 a.e. in
Q.

Proof. With the same calculations used for the whole space, using here inequality

(E4)), we obtain
/\u\pdx—i—C /\u\pdx <0,

where y = (p+m —1)/p € (0,1). O

RETENTION. For m > 1 it is easy to see that nonnegative solutions do not become
extinct in finite time, not only in the case of the Cauchy Problem posed in RY, but
also for the problem posed in a bounded domain with zero Dirichlet data. Indeed,
if m > 1 nonnegative solutions satisfy estimate (3.1]). Hence, the function tmy s
nondecreasing. This implies a retention property: if a solution is positive at some
point at some time, it will remain positive at that point for any later times.

The above retention property for nonnegative solutions is also true for the case
= 1, though a different proof is needed. Let O C €2 be an open set in which
u(-,t1) > 0 (recall that u is continuous for ¢ > 0). Let ¢ = pp1 be the normalized
eigenfunction corresponding to the first eigenvalue y = pp, of (—=A)7/? in O with
homogeneous Dirichlet boundary condition. We take € > 0 small enough so that
u(+,t1) > ep a.e. in O. The solution to the fractional heat equation in O, t > t;, with
initial data ep and homogeneous Dirichlet boundary condition is given by

v(z,t) = ee M p(x).

We claim that v > v for all x € O, t > t;, from where the retention property follows,
since ¢ > 0 in O.

The claim is proved using a comparison argument in 0. Comparison is in principle
not at all obvious, since the fractional Laplacian operator changes with the domain.
However, we have

(—A)Pu > (=A)Pu im0 cCqQ.

This is proved easily for any nonnegative u in the right spaces using the extensions of
u to the corresponding half-cylinders. Hence 0;u + (—A)g >u™ > 0, from where the
claim follows.
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An analogous argument can be performed for nontrivial nonpositive solutions to
prove that they never become extinct if m > 1.

Remark. In the case m = 1 non-extinction is true for any nontrivial initial data
in L'(Q). Indeed, the solution becomes bounded immediately after ¢+ = 0, and re-
mains nontrivial for a while (recall that it is continuous in L'(€2)). In particular,
u(-,7) € L*(Q) and is nontrivial for some small 7. Since u is smooth for posi-
tive times (in fact C'), the solution can be expanded as a series of eigenfunctions,
u(-,t) =Y o age "= Hence |[u(-, )| r2@) = Yooy |ar|?e 2+ for all ¢ > 7.
Notice that this quantity is positive for all £ > 7, since u(-, 7) was nontrivial.

10 Continuous dependence

In this section we prove the continuous dependence part of Theorem The result
we obtain below includes the limit case m = m, for N > 2. The case ¢ — 2 is a bit
different from the rest, and is dealt with separately.

10.1 O<o<?2

We consider for N > 2 the region
D={(m,0):0<0<2, m>(N—-o0)/N},
while for N = 1,2 we take

D={(m,0):0<o<2, m>(N-0),/N}.

Theorem 10.1 The map S : D x L*(RY) — C([0,00) : LY(RY)) is continuous in
all the arguments (m, o, f).

This will follow from a result of nonlinear Semigroup Theory which states that if each
of A,, n=1,2,...,00 is an m-accretive operator in a Banach space X, f,, € D(A,)
and wu,, is the solution of

duy,
T At =0, n(0) = fo,
then A, — Ay and f, — fo imply u, — us in C([0,00) : X'), where A, — A is
understood as
lim (I 4+ A,) 'g= (I + Ay)'g forallge X.
n—oo
See, e.g, [20], [23] for statements and references. Hence, the theorem will be a corollary
of the convergence of (I + A,,, 5, )"}, where A, ,(u) = (—A)??u™. Thanks to the
contractivity in L*(RY) of the elliptic problems under consideration, it is enough to
prove this convergence for functions g which are also bounded.
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Proposition 10.1 Let {(my,,0,)}:2,, (my,0,) € D, be such that m, — ™ and

n=1’

0, =0 asn — oo, (m, ) € D. Then, for all g € L*(RY) N L>*(RY)

lim ([ + Amn,on)_lg = (I -+ Amﬁ)_lg.

n—oo

Proof. STEP 1. Let u, = (I + A, .)" "9, i.e., u, is the unique solution to the
equation

(10.1) -+ (=) = g,

see (T8). The L'-contraction estimate (T.2), which is also valid for the case where
I' = RY, implies the bounds

[unlly < llgll
[t = Thunlly < [lg = ngllr,

for each h € RY, where (7,v)(x) = v(z + h). This is enough, thanks to Fréchet-
Kolmogorov’s compactness criterium, to prove that {u,} is precompact in L'(K) for
each compact set K C RY.

STEP 2. To extend compactness to the whole RY we need to control uniformly
the tails of the solutions at infinity. More precisely, we need to prove that, given
£ > 0, there exists some R > 0 such that [|u,||11@y\ 5,0y < €. This will follow from
a computation which is very similar to the one in the proof of Theorem [.3 but now
taking as test function 1 — ¢g instead of ¢g. The problem is that this convergence
fails to be uniform when m approaches m,. In order to reach m, we use a different
argument, which unfortunately only works when N > 2.

We first perform a reduction in order to consider only a characteristic function as
initial value, a technique borrowed from [5]. Given € > 0, there exist M,y > 0 such
that h = Mx{jzj<r,) satisfies |[(g — h)4||1 < . Notice that g < g" < h+ (g9 —h)4.
Hence, using the L'-contraction property (.2)), we have, denoting by wu; the solution
corresponding to the initial data h,

/ (Ug)+ S/ Ug+ S/ uh+/ \uh+(g_h)+ —Uf‘
|z|>R |z|>R |z[>R |z[>R

s/’ w+ﬂ@—m4hs/‘ wn + e
|z|>R |z|>R

Hence, it is enough to consider the special case where ¢ is a regular, radially symmet-
ric, approximation of Mx{jz<r}, With support contained in {|z| < ro + 1}. Notice
that the same property of radial symmetry is true for the solution for any later time.

STEP 3. We now write equation (I0.1]) as
Up — Azn =9, Zn = (_A)_(2_Un)/2u$n>

whose weak formulation is

(10.2) / un<p+/ (Vzn,W)):/ gp
RN RN RN
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for every test function ¢. For radial solutions this equation reads (abusing notation)

PV, — (PN )Y =Ny (=00 forr >+ 1).

Since u™ € LP(RY) for all max{1,1/m,} = p, < p < oo, and since N > 2
implies m,, > (2 — 0,)/N, and thus p, < N/(N — 0,), applying (5.3) we get that
2, = (—A)~Cmon)/2yma ¢ [T(RN) for every N/(N —2) <7 < oco. On the other hand
2, € CY(RY) for some v € (0,1) depending on ¢ = max,{0,} < 2 [36]. We even
have, as in [I1], the estimate ||z,|/c1~ < ¢ independent on n. On the other hand, the
quantity ®,, = V712! will be seen as a flux, and indeed

/ Ny, (r) dr = | @, (R) — ®,(c0)| for every R > 1o + 1,
R

which implies that the uniform control of the tails is equivalent to the uniform control
of @, (r) for large 7. It is clear that there exists a limit flux, ®,(c0) = lim, o, ©,,(7),
since it is monotone increasing, @/ (r) = r¥~1lu, > 0 for r > 75 + 1. Notice also that
integrating the equation, we get

B, (00) — @, (0) = /Ooo PN=ly () di — /Ooo PN=Lg(r) dr < 0.

Since ®,,(0) = 0, we get @, (c0) < 0. Moreover, ®,,(r) <0 for r > ro + 1.

Let us prove that ®,,(co) = 0. If there exist constants C,r; > 0 such that &, (r) <
—(C for r > ry, after an integration we get

2o(r) > Or*™ N forr > ry+ 1.

This is a contradiction with the property z, € LN/ ®=2(RN). Thus ®,(c0) = 0.

STEP 4. We now have to estimate this limit more carefully. We claim that ®,,(r)
is small for large r uniformly in n, which will give the desired uniform control of the
tails.

Hardy-Littlewood-Sobolev’s inequality (5.3]) gives a control of the norm ||z, || v in

terms of the norm |[|u]""||,,. But this norm can be estimated easily in terms of the
norms ||g[[; and ||¢||« and the value m = max, {m, }, with constants independent on
n. Therefore

o0 N
(10.3) / PN-UEE () 4 < O
0

for every n > 1.

N
We now adapt some ideas from [5]. For e > 0 given, if we take R(g) = roe2¢s "7,

we have the estimate i
£
/ rN_l(ETQ_N)% dr > 2C.

L]

37



Integrating the inequality

¢ N—-1
262 (1) a0 nersrss
S

in s for s € [r,t], and taking t > 2r, we get, since z, > 0,
|D,,(t)| = }tN_lz' (t)‘ < er™ 72z, (r);

n

ie., |®,(2R(g))|r*N < ¢z,(r) whenever R(g) > r. Putting all together we get

R(e) N N
c/ N @, (2R ()P M) N2 dr < rN T2 () dr

70 0

which implies
1D, (R)| < |9,(2R(¢e))] < ce, for every R > 2R(e), n > 1.

This ends the uniform control of the tails.

STEP 5. Summing up, we have obtained that along some subsequence, which we
also call {(my, 0,)}, the following convergence holds

1N
Up, = Uy, 57— Use in L"(R™),

for some function u,. What is left is the identification of the limit, that is u. = um .

The convergence u, — u, in L'(RY) implies the convergence u™ — " in

L"(RY), r = max{1,1/min,{m,}}. Therefore, using inequality (53), 2, — 2z =
(—A)~2=9)/2y in [ 52 (RV),

We now take z, as test function in (I0.2]), use that u, > 0, and apply Holder’s
inequality with exponents p = N/(N — 2), ¢ = N/2, and obtain, thanks to (I03), a
uniform control of the gradients of z,,

2
[ 1958 < gl el o <
Hence, Vz, — Vz in L2(RY). All this is enough to pass to the limit in (I0.2) and

show that the limit w, is indeed s 5. O

10.2 o —2

We now study the upper limit o — 2.

Theorem 10.2 The map S is also continuous at o = 2.
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Proof. Without loss of generality we keep m fixed and let o, — 27. As before, it is
enough to prove the convergence of the semigroup for bounded functions. The proof
uses the extension technique introducing the vertical variable y > 0 and considering
the extended problem in the upper-half space (ZI). The convergence, in Li (RY ™),

of the sequence w,, = E, (u}') to some function w,, as well as that of Vw, to Vw,
in in compact sets, works as before.

To identify the limit of the trace u, = (Tr(w,))"™, we follow an idea from [I].
We take a factorized test function, £(x)n(y), where 7 is a cut-off function, n(y) = 1
for y < 1, n(y) = 0 for y > 2, and & is a usual test function in the = variables.
Using that the measures (2—0,,)y'~7"dy are probability measures on (0, 1) converging
(in the weak-* sense of measures) to a Dirac measure &y, applied to the sequence
on(y) = n(y)Voul(z,y), we finally arrive to

/RN u*fd:c+/[RN(VuT,V§) dr = /RN g€ dz,

since lim,_,o- 5% = 1. This is the weak formulation of the equation u, — Au}* = g. [

11 Comments and extensions

e LiMIT. The limit case 0 — 0 looks very interesting. Notice that when o = 0, the

critical exponent is m, = 1. Formally, the limit equation for ¢ = 0 and m > 1 is the
ODE

(11.1) 5T Ju|™ 1w = 0.
In case the initial datum u(z,0) = f(x) is a function defined pointwise, the ODE can
be explicitly solved, giving the formulas

(112)  u(w,t) = { Ej(f :)3():2|—1t_m + (m = 1)t) V" Dsign(f(2)) i m>1

We see from these formulas that mass is not conserved; it decays instead. Thus we
can not have convergence in L'(RY) as ¢ — 07. Observe also by passing that when
m > 1 the decay rate ¢t/ of ||u(-, )|/~ agrees with that of formula (80)).

On the other hand, the question of continuous dependence below the critical expo-
nent m,, in some weighted norm, is interesting and will be the subject of a future
work.

e BOUNDED DOMAINS. We have presented the basic facts for a theory in Sections (4]
and [Z.J We point out that there are other ways to understand the Cauchy-Dirichlet
problem in a bounded domain with homogeneous ‘boundary data’. For example, one
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may look for solutions to the problem

ou u™(y,t) —u™(x,t)

T Cna PV, dy, 0, t

BT Ch, V/RN o — [V Y T € >0
u(z,t) =0, r €RN\Q, t>0,
u(z,0) = f(x), x €,

which is different from Problem (4.1). This approach has been recently used by Kim
and Lee [28], [29], who have addressed some important issues in that framework, such
as existence, regularity and asymptotic behaviour.

The continuous dependence proofs of the last section extend to the case of solutions
of Problem (ZT]).

e RELATED WORK. Recently, Cifani and Jakobsen have studied the existence of
solutions of the diffusion-convection equation dyu+ V- f(u)+(—A)?/2A(u) = 0, in the
framework of (Kruzhkov-style) entropy solutions [18]. However, their assumptions on
the nonlinearities exclude (L)), unless m = 1.
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