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ABSTRACT. We study the large-time behaviour of nonnegative solutions to the Cauchy problem for a
nonlocal heat equation with a nonlinear convection term. The diffusion operator is the infinitesimal
generator of a stable Lévy process, which may be highly anisotropic. The initial data are assumed to be
bounded and integrable. The mass of the solution is conserved along the evolution, and the large-time
behaviour is given by the source-type solution with this mass of a limit equation that depends on the
relative strength of convection and diffusion. When diffusion is stronger than convection the original
equation simplifies asymptotically to the purely diffusive nonlocal heat equation. When convection
dominates, it does so only in the direction of convection, and the limit equation is still diffusive in the
subspace orthogonal to this direction, with a diffusion operator that is a “projection” of the original
one onto the subspace. The determination of this projection is one of the main issues of the paper.
When convection and diffusion are of the same order the limit equation coincides with the original one.
Most of our results are new even in the isotropic case in which the diffusion operator is the fractional
Laplacian. We are able to cover both the cases of slow and fast convection, as long as the mass
is preserved. Fast convection, which corresponds to convection nonlinearities that are not locally
Lipschitz, but only locally Holder, has not been considered before in the nonlocal diffusion setting.
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1. INTRODUCTION AND MAIN RESULTS

We study the large-time behaviour of solutions to the nonlocal diffusion problem with nonlinear
convection

(1.1) O+ Lu+ V- (F(u) =0 inQ :=(0,00) x RV, u(0) =ug on RY,

where £ is a nonnegative symmetric a-stable operator, a € (0, 2),
—1 N 1
(1.2) F(u):=alu|/”'u, acR", |aj=1, 1- N <¢ #1,

and ug € LY(RN) N L>®(RYN). Our goal is to describe the intermediate asymptotics, determining the
rate at which solutions approach zero, and the limit profile, after scaling the solution to take into
account the decay rate. The intermediate asymptotic behaviour depends strongly on the strength of
diffusion, measured in terms of the parameter «, when compared with convection, measured in terms
of the parameter q.

1.1. On the operator L. The nonlocal operator L is defined, for smooth functions which do not
grow too much at infinity, by

o) = [ (o) - AEETATZD qugy),
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under the assumption:

v > 0 is a Radon measure on R™ \ {0}.
For some measure g on SV 71 := {z € RN : |z| = 1}, called the spectral measure:
(A,) (Polar decomposition) dv(r,0) = %dp(@) with 0 < a < 2;
(Nondegenerate) €€isr}vf_1 /SN_I |€- 0| du(f) > A1 > 0;
(Finite) (SN = Ay < 0.

Here, by a slight abuse of notation, v(r, §) denotes the measure on (0, 00) x S¥~! induced by v(y) and
the change to polar coordinates, r = |y|, 0 = y/|y|. We then immediately have

[o¢]
[t vavt) = [ [ minge 1) a0 < o,
RN sN-1 Jo T

and hence v is a Lévy measure.

Using the polar decomposition of the measure v, the operator can be written as

(1) o = [ [ (ote) - 2EEDZAEZID) o)

Notice that, although we do not impose any symmetry on the measure u, the operator will be sym-
metric, thanks to the way we write it using second differences.

Operators of this form arise as infinitesimal generators of symmetric stable Lévy processes X =
{Xt}t>0, which satisfy
)\Xt = X)\at, A > 0, t> 0,
see e.g. [6, Chapter 1]. These processes appear in Physics, Mathematical Finance and Biology, among
other applications, and have been the subject of intensive research in the last years from the point of
view both of Probability and Analysis; see for instance [46], 63}, [57].

Taking Fourier transform in the definition of the operator £ we get

~ o [N~ o o dt
(1) L6 = Igl°g ()86, 9(€) =Ca / €01 du(9),  Ca= / (1= cost)
I3 SN-1 0 t

see for instance [I7]. Thanks to assumption (A,)) we have A1 < g(£/]¢]) < Ag. Hence, the multiplier
of the operator L,

(15) m(©) = 1€ (157

satisfies m(&) = |¢|* (see paragraph for an explanation of this and other notations in the paper).
This implies that £ is nondegenerate, and hence that the diffusion operator is parabolic in all directions.

In the isotropic case, du(f) = cdf for some constant ¢ > 0, the operator reduces to a multiple
of the well-known fractional Laplacian, £ = (—A)®/2, whose symbol is m(£) = |£|*. This is the
only possibility for an a-stable operator if N = 1. However, if N > 1 the spectral measure may be
anisotropic. Nevertheless, the symbol, and hence the operator, is still homogeneous of order . The
spectral measure is also allowed to be singular in some directions (the set of singular directions should
have Lebesgue measure zero). As an example, we have the operator

N
— _ 92 a/2
’C_Z( aszj) ’
j=1

that corresponds to the spectral measure p(0) = ¢y o Zjvzl de;(0), where {e; }szl is the canonical basis

in RY and ¢y, > 0 is a normalization constant. The symbol is in this case a multiple of Zj\f: 1 &1
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1.2. Assumptions on the initial data and the convection nonlinearity. Throughout the paper
we will always assume that:

(Ay,) 0 <up € L'(RYN) N L®(RY) with mass M := |Jul| 1 ).

The boundedness assumption is not essential, since the problem has an L'-L*> smoothing effect:
solutions with a possibly unbounded but integrable initial data become bounded for any positive time;
see Remark [3.9)c)

Since we will always consider nonnegative initial data, and the concept of solution for the equation
we will deal with has a comparison principle, see Theorem [B.7] below, solutions will be nonnegative.
Hence, the convection nonlinearity |r|7~1r can be replaced by r9. Moreover, with a change of variables
and a change of the measure, p to fi(f) := u(A6), A being a rotation matrix, it is enough to consider
the case a = (0,...,0,1) in . Notice that rotations preserve . Thus, we will always assume

(Ay) F(u) :=af(u), wherea=(0,...,0,1) e RY, f(u)=ud, andl—%<q;ﬁ1.

The restriction on ¢ from below is imposed to guarantee the conservation of mass. Notice that if
g € (1 — +,1), a case denoted in the literature as fast convection (in contrast with the case of slow
convection, ¢ > 1), then f, and hence F', are not locally Lipschitz, but only locally g-Holder continuous.

Taking all the above into account, problem (|I.1]) can be reduced to
(P) Ou+ Lu+ Oy (u?) =0 in Q, u(0) =ug on RY.

1.3. On the concept of solution. When « € (0, 1) regularity is not guaranteedﬂ since the convection
term may lead to the formation of shocks, and very weak solutions (see Remark d) below for a
precise definition) are in general not unique [2]. Hence the need of a more restrictive notion of solution.
The concept of entropy solution, which is valid in all the range of parameters under consideration,

€ (0,2), g >1-— N, will serve for our purposes. Even though such a concept of solution is not
needed if « € (1,2), shocks may show up in the description of the large-time behaviour also in that
range, if convection is strong enough. Hence we prefer to deal always with entropy solutions, since
they offer a unified framework for both the original problem and its possible asymptotic limits in all
cases.

Unfortunately, there are no references which include fast and slow convection, as well as nonlocal
diffusion. Hence, we will build the well-posedness theory from scratch in Appendix [B] based on [1T,
50, 11, [14], 28, 3] [60].

To write down the definition of entropy solution, we split the nonlocal operator as follows:

(L) (x) = (L=F¢)(x) + (L7P¢)(x ) for all ¢ € CF(RY), p>0,and = € RY, where

1) O /SN 1 / A 2O =) S ano),
= /SN 1 / _ ¢z +rb) J2r oz — 1"9)) Ti?r“a du(0).

Although we are assuming (A,,|), we will allow bounded measures as initial data in our definition of
entropy solution, since this possibility will appear in the description of large-time behaviours.

Definition 1.1 (Entropy solution). A function w is an entropy solution of if:
(a) (Regularity) u € L>((0,00); L*(RN)) N L2 ((0,00); L (RY)).

IThe case a = 1 is special, and has to be treated with care. For instance, in [5I] the authors conclude that regular-

ization actually happens for equations of the type (P)) with £ = (—A)% and ¢ = 2. See also [15] for related results and
discussions.
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(b) (Entropy inequality) For all k € R, all p > 0, and all 0 < ¢ € C(Q),

S| (1= k09 -+ ssnte— ) (P~ F5) - 99)

(1.7)

- // sgn(u — k)PL”Pu + |u — k]£§p¢> > 0.
Q

(c) (Initial data in the sense of bounded measures) For all ¢ € C},(RY),

(1.8) ess lim u(t)y = ¥ dug.
t—0t JrN RN

Remark 1.2. (a) If ug satisfies (A,)), condition is implied if the data is taken in an L'-sense. It
is then standard to show that instead of assuming the L'-continuity at ¢ = 0, we can take test
functions such that 0 < ¢ € C°(Q) and add the term [y |ug — k|$(0) on the left-hand side of
the entropy inequality .

(b) If ug satisfies (A,]), the entropy solution of (P) belongs to C([0,00); L'(RY)) and mass is con-
served, [pn u(t) = [pn ug for all t > 0; see Theorem (b)

(c) As a consequence of (b), for general initial data which are just bounded measures we have u €
C((0,00); LY(RY)), and [pn u(t) = [pn dug for all ¢ > 0.

(d) The entropy solution of is a very weak solution of that problem:

u € Li,.((0,00); L' RN pda)) N LE (Q),  plx) = (1+ |of) "),
// (w(Dr6 — L) + 1Dy d) =0 for all ¢ € C2(Q),
Q

and (|1.8); see Theorem The introduction of the weighted space L'(RY; pdz) allows for the
term fo ul g to be well defined, since L = O(p), as can be easily checked.

1.4. Main results. The large-time behaviour of solutions to (]E) depends on the size of ¢ as compared
to the critical value
(@) a—1
(o) = .
1 N

If ¢ # g«(«) there is a phenomenon of asymptotic simplification: if ¢ > g.(«) the convection term is
lost in the limit, while if ¢ < g.(«) convection is kept, but the diffusion operator £ simplifies to an
operator £’ acting only on the first NV — 1 spatial variables, defined for smooth enough functions by

(1.9) (L) ) /SN 1/ . o + 0 ) 42' ol — rel,xN)> :Iad”('g)'

Here, z = (2/, 2x), where 2/ € RN¥~! denotes the first N — 1 coordinates and z the last one.

Theorem 1.3 (Large-time behaviour). Assume ., and . Then the entropy solution u
of (P) is nonnegative, has mass M for all times, and satzsﬁes for all p € [1,00),

(1.10) g A=)y ) — Ut)llo@ny — 0 ast — oo,

where U is the unique very weak (if ¢ > q.(«)) or entropy (if ¢ < q.(«)) solution in Q with initial
data U(0) = My of

(1.11) U+ LU =0 if ¢ > q«(@),
(1.12) U + LU 4 05, (U?) =0 if ¢ = g«(av),
(1.13) U+ LU +0,,(U) =0 if qg<ga).

These solutions are known as the fundamental solutions with mass M of the corresponding problem.
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Let us be precise: as in [17], we define a very weak solution of (1.11)) with initial data U(0) = Mdy
as a function U € L] ((0,00); LY(RY; pdz)) such that

loc

(1.14) //Q Ut — L&) + M(0,0) =0 for all ¢ € C=(Q).

The case ¢ > g«(«) described by is known as the diffusion, supercritical, or weakly nonlinear
regime, while the case ¢ < g«(«) described by is known as the convection, subcritical, or strongly
nonlinear regime. Finally, when ¢ = ¢.(«) and the asymptotic behaviour is described by we
are in the critical or self-similar regime. In the three regimes the function U describing the large time
behaviour satisfies

N 1 N—-1 1
tmax{gg(l-i'T)}(l—;)HU(t)HLp(RN) = C for some C € (0,00).
Hence, the limit (1.10)) is meaningful and yields in particular the decay rate for solutions to (PJ),
namely
—max{ T, ¢ 1+ 1-3)

[w(®)]| Loy =t
Notice that there is a change between a diffusion-like decay rate and a convection-like one precisely
when g = ¢.(«), since

N 1 N -1
R (1 + )
« g« () «

We refer the reader to the Figures [T] and [2| below.

q
P d=a

2 i
Diffusion regime
R
e
A SO f
1 @CS*
N :
&
N\
S
t=11-5)

. - a
1 2

FicUre 1. Different regimes and LP-decay rates when N = 1.

It is worth noticing that Theorem is new even in the isotropic case £ = (—A)a/ 2 except for the
critical exponent ¢ = g«(a), o € [1,2), and in the subcritical range 1 < ¢ < « in dimension N = 1,
which were considered for that operator respectively in [§] and [45].
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Diffusion regime

No mass conservation

FiGURE 2. Different regimes and LP-decay rates when N > 1.

Let us note that, even though (]ED is parabolic when a > 1, the equation describing the limit is
hyperbolic if ¢ < 1 + QT_I We already have this phenomenon in the local case a = 2, in which
L = —A. The “dual” situation in which equation is hyperbolic and the limit equation is parabolic
also occurs, when o < 1 and ¢ > ¢«(«). This phenomenon is therefore purely nonlocal. The hyperbolic
character also explains why convergence in L (R") cannot be expected.

Remark 1.4. (a) In the case ¢ = 1, which corresponds to the a-stable linear heat equation with a
drift, the change of variables u(t,z) := u(t,2’,xn + t) yields a solution to the purely diffusive
equation , whose asymptotic behaviour is given by its fundamental solution U with mass M.
Hence, the asymptotic behaviour of the solution of the original problem is given by U(t, 2,z —t).

(b) Our proofs and results are still valid if ¢ = 1 if we are in the diffusion regime or in the critical
one. This does not contradict the above remark, since the LP norm of the difference of the two

functions describing the limit, U (¢, 2", zn) — U(t, 2’ xn — t), is o(t_g(l_l/p)).

To prove Theorem [1.3] we will follow the “four-step method” developed in [48] by Kamin and
Véazquez. It consists in using the natural scaling invariance of the diffusion or the convection term in (]ED
to build a one-parameter family of solutions which is relatively compact thanks to certain parabolic
and hyperbolic estimates for solutions of . These estimates will follow from their analogues for a
regularized version of the problem which are obtained in Section [3| To complete the proof, we pass
to the limit in the parameter; the precise details can be found in Section [l A key ingredient is then
the uniqueness of the fundamental solution with mass M for the limit problems, that we state next.

Theorem 1.5 (Uniqueness of fundamental solutions). Assume (A,) and (A,).

(a) There is at most one very weak fundamental solution with mass M of the equation in (1.11).
(b) There is at most one fundamental entropy solution with mass M of the equation in (1.12)).
(¢) There is at most one fundamental entropy solution with mass M of the equation in (1.13]).
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The proof of (a) was already given in [17]. The ones of (b) and (c), which can be found in Section [f)]
are quite technical and draw inspiration from [3I]. They involve the Hamilton-Jacobi equation

O + Lv — eAv = |0y v|?

when dealing with , with £’ instead of £ when dealing with . These equations appear
after taking the primitive of u in the direction of convection in a regularized version of the original
equation. Proving a comparison principle for these Hamilton-Jacobi equations is a main issue here
since comparison for the primitives will imply uniqueness for the original variable u. Usually, such a
comparison result would follow from the theory of viscosity solutions, but this is not exactly our setting
and we have to develop an independent proof. In the cases ¢ € (1 — %, 1) for the equation in
in all dimensions and the equation in when N > 1, we had to approximate the convection
nonlinearity by a Lipschitz nonlinearity to be able to justify some of the arguments. Hence, the proofs
in the Lipschitz and the Holder cases are similar up to this modification. If N = 1, the equation
in is a pure scalar conservation law, and its uniqueness when ¢ € (0,1) was already proved
in [53].

As a consequence of uniqueness and of the invariance of the limit equations f and the
initial data My under certain scalings (see the beginning of Section |4)), we obtain that the fundamental
solutions giving the limit behaviour are self-similar. In particular, the fundamental solutions of
and have the form

Ult,z) =t N f(at /)
and the fundamental solution of has the form

1 N -1 N-—-1 N-—-1
U(t, xlva) = ti’yf@:/til/a,thﬁB)? f=- <1 T > B , y=—+8
q « « «

The different profiles f depend on M, «, ¢, and the spectral measure pu, and are not radial in general.

1.5. Precedents. As an important precedent, we have the local case in which £L = —A, which
corresponds to @ = 2. The Laplacian is invariant under rotations. Hence, in this case problem
can be reduced to
0w — Au~+ 0y (u?) =0 in Q, u(0) =ug on RY.

If ug is integrable, this problem admits a classical solution, whose large-time behaviour is given by
¥ 2ad)

a P ||u(t) — U(t)”Lp(RN) —0 ast— oo,
for all p € [1,00] if ¢ > ¢«(2), and all p € [1,00) if g € (1,¢4(2)) or ¢ € (0,1) and N = 1, where U is
the unique very weak (if ¢ > ¢.(2) = 14 4) or entropy (if ¢ < ¢.(2)) fundamental solution in @ with
mass M of

tmax{

U — AU =0 if ¢ > q.(2),
U — AU + 0., (U?) =0 if ¢ = q+(2),
U — ApU + 0, (U?) =0 if g€ (1,¢.(2)), or g€ (0,1) and N = 1.

Here A, stands for the Laplacian in the first N — 1 coordinates. The results for ¢ > 1 were proved in
the remarkable series of papers [32], B0, 31, B3] (see also [69]), and the ones for ¢ < 1 in [53]. We will
take profit of some of the techniques used in those papers, adapted to our nonlocal setting: scalings,
maximum principle, entropy inequalities. .. However, as pointed out above, the nonlocal equation (]ED
may be hyperbolic, which leads to a lack of regularity that makes the proofs much more involved than
in the local case.

As we have already mentioned, there are two precedents that fall directly into our nonlocal frame-
work, both of them for the isotropic case in which £ is the fractional Laplacian: []], dealing with the
critical exponent ¢ = g.(a) for o € [1,2) (so that ¢ > 1), and [45], that considers the subcritical range
1 < ¢ < a in dimension N = 1. Another important precedent is [7], in which the diffusion operator
is —A 4 L, with a nonlocal operator £ like the one we are considering here. The Laplacian has a
regularizing effect that makes things simpler. This will be exploited later in this paper as well.
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Remark 1.6. In the local framework, o = 2, uniqueness, and hence convergence, for the limit prob-

lems (T.12) and (T.I3) when ¢ € (1 — +-,1) is only known for the latter problem when N = 1. The

remaining cases will be treated in a future work.

Also, in the nonlocal framework, much attention has been paid to the case in which £ is an operator
of convolution type,
Lo=Txd—
for some integrable kernel J; see for instance [54} [44] 22] 140, [13].

1.6. Comments and extensions. SOLUTIONS WITH SIGN CHANGES. In this paper we have only
considered the case of nonnegative solutions. The case of nonpositive solutions is easily reduced to
this one. Sign changes in the solutions offer some technical difficulties, which may be handled if the
mass M is different from 0 following what was done for the local case in [30, 10]. When M = 0, things
become more involved in the diffusion range, since the solutions of the limit problem decay faster than
the fundamental solution. As a consequence, the critical line, where the decay rates in the diffusion
and convection regimes are expected to coincide, should be different from that of the case M # 0.
This situation in which solutions of the limit diffusion problem decay faster than the fundamental
solution was considered for the local case in [50]. It may be interesting to see whether the techniques
in that paper apply to the nonlocal case.

NONINTEGRABLE INITIAL DATA. Problem makes sense for initial data which are bounded but
not necessarily in L'. What is then the asymptotic behaviour? We still expect a diffusion regime and a
convection one. However, in the diffusion regime the behaviour should not be given by a fundamental
solution (solutions have infinite mass). If the initial data has a precise power-like nonintegrable decay
at infinity, solutions of the purely diffusive problem converge towards a nonintegrable self-similar
solution, with a decay that is different from the one of fundamental solutions; see [37]. This special
solution is expected to give the behaviour in the diffusion regime. However, the critical line, where
the decay rates of the limit diffusive and convective problems coincide, should change with respect to
the integrable case.

NONHOMOGENEOUS MEDIA. It would be interesting to think about nonlocal models involving “non-
constant diffusivities”, and to study their large-time behaviour. In the local case, if the diffusivity
approaches a constant at infinity, there is an asymptotic simplification towards the problem with
diffusivity equal to this constant; see [27]. In the nonlocal setting things might be very different.

NONLINEAR DIFFUSION. The results in the local case have been extended by several authors to the
case in which the diffusion operator is a nonlinear operator of porous medium type, £ = —Au",
m > 1; see for instance [53, (5, 61, 62, 29, 12| 4]. Two different nonlocal nonlinear diffusion
operators of porous medium-type have become popular in the last years, Lu = (—A)a/ 2y™ and
Lu = —div(u™ 'V(=A)~%24); see for instance [I8] for the former and [9] for the latter. Diffusion-
convection problems for operators of this kind have only been considered for the second operator in
spatial dimension N = 1 by means of entropy methods [34]. Such methods are not suitable for the
first model, hence a different approach is needed.

OTHER CONVECTION NONLINEARITIES. It should be possible to extend our results to the case in
which the convection nonlinearity is not exactly a power, as long as it behaves like one of them for
u ~ 0; see e.g. [30, 32] for the local case.

MULTIDIRECTIONAL CONVECTION. It would also be interesting to consider convection nonlinearities
F in having different behaviours for v ~ 0 in different directions. To our knowledge, this
situation has only been considered up to now in the local case, for problems involving different power-
like convection nonlinearities in different directions, both with linear and nonlinear diffusion, under
conditions that guarantee that asymptotically convection acts only in one direction; see [33, 29].
The general case is more involved, as pointed out by the recent paper [64], which shows that the
multidimensional Burgers equation with a Dirac delta as initial data is not well-posed: either the
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solution does not exist or it is not self-similar. So, even if such an equation enjoys L'~L>-smoothing
effects [65], we cannot obtain its asymptotic behaviour with the methods developed in this paper.

NONLOCAL CONVECTION. The papers [44, 26, B9] study diffusion-convection problems with a dif-
fusion operator of convolution type in which also the convection term is nonlocal. In both cases the
involved kernel is integrable with some finite moments. The asymptotic behaviour of models involving
singular kernels in both the diffusion and convection terms, and the manner in which they interact,
remains to be analysed.

NUMERICAL SCHEMES. It would be interesting to develop numerical schemes reproducing quali-
tatively the large-time behaviour of solutions of . Such issues have been considered in problems
involving both local and nonlocal (of convolution type) diffusion operators for instance in [43] [41], [42].

1.7. Notation. Let us explain some of the notations that will be used throughout the paper.

Asymptotic symbols. Let f and g be positive functions. By f < g we mean that there are constants
¢,C > 0 such that ¢ < f/g < C, and by f < g that there is a constant C' > 0 such that f < Cg.

Vector valued functions. We will often identify w(t) with wu(¢,-). Strictly speaking, the notation w(t)
means a function [0, 7] — X for some Banach space X, while u(t, -) denotes a function [0, T]xRY — R,
and hence, we mean that u(t) is an a.e. representative of u(t, -).

Tail-control and cut-off functions. In order to control the tails of solutions we use the functions pg,
defined for all R > 0 by pr(z) := p(z/R), where 0 < p € C>®°(R") is such that

0 for|x| <1,
p@)z{ WS

1 for |z| > 2.

As cut-off functions we will use X := 1 — pg. Note that pp — 0, Xr — 1 pointwise as R — oo.
Standard mollifiers. They will be denoted by ws.

Energy spaces. Besides the standard fractional Sobolev spaces W®P(RY), we will also consider the
Bessel potential spaces (I — A)~*/2LP(RV), 1 < p < oo, that we will denote by H“”’(RN)

The bilinear form associated to L,
1
E(u,v) = 1 / / (u(z +y) —u(@)) (v(z+y) —v(z)) dv(y)da
RN JRN
1
1 [ ] @) = ule =) (o(o) = ol - ) dvlg)d
RN JRN
is well defined in the energy espace X := {u: RY — R measurable : £(u, u) < oo}. Since
S = [ IEPIa©R dE = I(-A) e,
RN

this space, endowed with the norm &(u, u)% is equivalent to the homogeneous Sobolev space W%72(RN ).
Dual spaces. Given an space X and its dual X', we denote the associated duality pairing by (-, ) x« x7-

Sign function. By sgn we denote the sign function defined by

-1, x <0,
sgn(z) =40, =0,
1, x> 0.

2They will be important when proving regularity estimates for problems of the type , see Proposition
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2. ON THE VARIOUS NONLOCAL OPERATORS

In this section, we present the operators that appear in our analysis and some of their properties
that we will use in the paper. The first two operators £ and g’ were already introduced in the
first section, respectively in and . The third operator, £, closely related to £', appears by
integrating in the direction of convection, as we see next.

2.1. The operator L. Given a smooth function u : RY — R such that

(2.1) v(z') = / u(@',zy)dey, o' € RV7L
R

is well defined, our goal is to construct a measure ji on SN2

finiteness conditions in such that if we define
v(@ +ro’)y+ov(@ —ro’)\ dr _
(2.2) /SN ] / 5 ) Tradale),

then
(2.3) (Lv)(z') = /R(ﬁu)(x’,x]v)dx]v, ' e RN7L,

satisfying the non-degeneracy and

We start with the measurable spaces (SV ™1, Bgn-1) and (SV~2, Bgn—2), which are endowed with
the o-algebra of Borel sets. Let u be a Borel measure on (S~ Bgy-1) satisfying the conditions for
the spectral measure in (A, ]). We define a weighted Borel measure i on (SN 1 Bgv-1) by

di(o) = (1 — o%)?du(o’,on), o= (0" ,on)eSN7L, e,

(o) dpi(o) = U0 on) (1 —0R)*2du(o’ on)  for all ¢ € Cy(SNT1).
SN-1 SN-1

Let SN-1 =gN-1 on| =1}. We consider the map T : (S¥~1, Bav—1) = (SV72, Bon—2) defined by
* * Sh S

O./

which is continuous and measurable. Let i be the push-forward measure of w under T', it = Ty, i.e.
fi(B) =(T~Y(B)) forall B € Byn-2.
For any ¢ € Cp,(SV~2), we have

2 [ uehane) = [ )i = [ o(G—l) 0 - A u o)

SN2

T(o' on) =

In particular, taking ¥ = 1, we get that [i is a finite measure,
REYE) = [ 1= 0 du(el o) < s ),
Sk —

and, taking ¢ (o’) = |¢'-o’| with &, 0’ € SV 72, we deduce that it satisfies the non-degeneracy condition

in (A.),
/. /ad~ / :/
[, omanon = [

= /SN1 |- o' |“du(o’, on) > As.

We finally check that, with this choice, (2.3) is fulfilled.
Lemma 2.1. Let u € CXRY) and ji given by [2.4). If v is defined by [2.1) and Lo by (2.2),

then (12.3)) holds.

/
/ g

(1-03)? (11— 0%)™2 du(o’ o)
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Proof. Using ([2.2)), the first identity in @ (2.1), and a change in the variable xy, we get
v(@ +ro’) +o(@ —ro’)y dr .
(Lv) (2’ ) (e’
(Lv)(z) /SN 2/ 9 ita fi(o")

1 / ar
= v /0 (U($ ) — 5 gv(f a _7:]2\])1/2)) rl:a dfi(o’, on)

|_F

o0 1 TO—’ dr
= ! I g /:|: _— d 7d— /
/siv—l /o R (u($ N) 24 ul( (1— 0—]2\[)1/2’:”1\[) xN) rlta fi(a,on)
h L ro’ roN dr
- ' -5 (= S + "N VN dev——duls’ ‘
s/ R S Zi:u(gg (=32 N (1= a;v)m)) N e AR’ o)

A further change of variables, r + (1 — 0%;)/2, and the second identity in (2.4) give us
= h (u(@',zn) — 1 Zu((:{:’ zy) r(o’,on))) da id (o' on)
v Jo Ja » TN 2j: y TN yON N TFa 9T ON)-

We observe now that [p (u(2/,z5) — 3>, u(z/, 2y £7)) dzy = 0 for every r > 0 and a.e. 2/ € RV~1,
Hence, using also Fubini’s theorem,

:/OOO /Sy_l/R(u(ﬂf'awN) - %ZU(CU/,SUN)iT(U'7UN)))dedu(a’,aN)%

+

+/ (0, il))/ (@, )

//SN 1/ u(z', zy) ;Zu((:c’,arzv) +r(o’,on))) %dM(U/,UN)dJJN

+

dr
Zu:c xNir da:N TTa
+

l\')\»—t

= /(Eu)(:c', xn)dxy,
R

as desired. ]

2.2. Fourier symbols. We already know the Fourier symbol m(§) of £; see (1.4)—(L.5). We obtain
now the ones of the truncated operators. We start with the “inner” ones.

Lemma 2.2. Let p > 0. The symbols of the operators LSP, L/SP, and LSP are, respectively:

Q) = [ 10-€ ez alpld €D au(0), gcrY

@5) e = [0 ealpld D) (€60 € RV X,
~ / TAraTel ‘0/ ) 5/‘ / -

(2.6) m=r(¢') = /SNl 10" & CS,a(P(l_HW) dp(0), ¢ eRV Y,

®1—cost
where c< (s) = / it dt.
0

Remark 2.3. The value at infinity of c< , coincides with the constant C, in . Hence, when p =
both £’ and £ have the same symbol,

m’(§,€n) = m(€)Ir(En);
see the representations ([2.5)) and ([2.6]). In view of this, we emphasize that
(2.7) (L'o) (@, xn) = (Lo(-,xn))(a')  for any ¢ € S(RY),

7
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and also that the three operators £, £ and L satisfy
LO(NIr(N)) (@ 2n) = L(D)IR(N) (@ 2n5) = (L) (@) lg(zy) if ¢ € SRV,

Proof. Using Fubini’s theorem and a change of variables, we get

71— cos(rd - ~ P1— 0-
LZrh(€) = (&) /S . / C:i?; £) drdu(0) = () o~ eso /0 Wdrd#@)

~ o PIOEl ] — cosr o~ o
=30 [, e [T ) =5 [ 10-6relolo- ) duto).

A similar argument works for m/=¢.

As for m=P we have

) = [ W€ ealold’ 1) o)

ol e gl - ot

= [ ol )aue = [ e (o ) ano)

0

An analogous proof gives the symbols of the “outer” operators, which we include here for the sake
of completeness.

Lemma 2.4. Let p > 0. The symbols of the operators L, L, L7P are, respectively:

m(&) = [ 18- €% alpld - €D du(0), gerY
) = [ €l a0 € du(), (€ 6n) RV xR,
~ N JARPATe ’9/ i fl‘ / _

m7P(E') = /SNl 07 &[> 0 <p(1—«9]2v)1/2) du(), g e RN

1 —cost
where ¢s o(s) = / e dt.

S

2.3. Operators acting on H*?(R") spaces. Since the symbol m(¢) of the operator £ is comparable
with [€]%, m(€) ~ |¢[°, we immediately get [|Cell2n) ~ [(~A)*%pl|2my). An analogous, not
trivial, result in LP(RY) spaces, p € (1, 00),

(2.8) Lol o) = (=)l o@ny  for all p € H*(RY),

was proved in [68, Corollary 4.4]. Moreover, in view of (2.5)) the symbol of the operator £’ is indepen-
dent of the variable {x. Thus £’ has the same property (2.8) when freezing the last variable,

127, 2n) | o @v-1y = (= 2a))*20) (28| Lo (rv-1);
see (2.7). Then, integrating the above inequality in the last variable we get
H['/QOHLP(RN) ~ H(—Am’)a/QSOHLP(RNy

We show now that the map a(¢) = [¢/|*/|€|% is an LP(R™) multiplier for 1 < p < co. Indeed, since
a € C®(RN \ {0}) and a is homogenous of order zero, a(\¢) = a(£), we can apply Marcinkiewicz’s
multiplier theorem (see [35, Th. 5.2.4] and the comments on page 366 of the same reference) to obtain:

(2.9) 1L ol oy S II(— )a/2‘PHLP(]RN) ¢l garmny for all p € HP(RY).
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2.4. Examples. As a first example, we consider the case in which the spectral measure p is absolutely
continuous with respect to Lebesgue’s surface measure on SV !, o _1, so that du(6) = h(6) don_1(6)
for some density function h € L'(SV~1). Then the new measure /i is given by

N 24+«
Z/ 1—s2)2 h(so, £(1 — 52)1/2)d5> doy_o(0), oeSVN2
— S

As a second example, we consider the spectral measure p = Zjvzl da;, which is concentrated at the
points {a; }é\le c S¥~1. We assume that the hyperplane generated by these points does not contain
the origin, so that the nondegeneracy condition in hypothesis (A,|) is satisfied. In this case

N

= 3 1Pl e,

=1 [Pag]|

where Pa denotes the projection of the point a € SV~ onto its first N — 1 components. Note that if
a is the north or south pole the corresponding term vanishes. Thus, if

L= Z IJ x] a/2

an operator that corresponds to the spectral measure p = ¢, Z;V 1 O¢;, Where {e; };V 1 is the canonical

basis in RN the measure corresponding to the projected operator is i = cq Z e 1 O¢;, and hence

£=300" (=02,

3. PARABOLIC AND HYPERBOLIC ESTIMATES FOR THE REGULARIZED PROBLEM

The main purpose of this section is to obtain estimates for the regularized problem
(P.) Ou~+ Lu+ Oy (f(u)) =eAu in Q, u(0) =ug in RY,

which will be used later to get uniform estimates for a one-parameter family of scaled versions of the
solution to (P)). These estimates will provide the required compactness leading to the proof of our
convergence result. As a preliminary step we need some well-posedness and a priori estimates for
classical and entropy solutions of this equation under various conditions on ug. We state some of them
here; the proofs can be found in Appendix [B] For simplicity, we will not explicitly write u. in what
follows.

3.1. Approximation by classical solutions.

Lemma 3.1 (Classical solutions). Assume p € [1,00), € > 0, € < ug € L¥RY), (A), and (A).
Then there exists a unique classical solution u € C°(Q) N C([0,00); LY (RN)) of (P.)). It moreover
satisfies € < u(t,x) < esssup,ern uo(z) for all (t,z) € Q.

Remark 3.2. The classical solution provided by Theorem is a mild solution of (P.)) in the sense of
semigroups that takes the initial data in an L{’oc—sense.

Since we can also have 1— % <g<lin , it is not clear if one can obtain classical solutions of
in the general case ug > 0. Note, however, that when ¢ > 1 (or when the convection nonlinearity is
Lipschitz-regularized), classical solutions do exist by Proposition To present a unified theory,
we therefore rely on entropy solutions.

Lemma 3.3 (Entropy solutions). Assume (| ., and . Then there exists a unique entropy
solution u of (P . This solution satisfies:
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(a) (Regularity) For all p € [1,00),
ue L®(Q) N C(]0,00); LP(RY)) N L2((0, 00); HY(RYN) N Wo/22(RN)).

(b) (Conservation of mass) For all t > 0,

/RNu(t):/RNuo.

(c) (Preliminary estimate on the time derivative) For all smooth bounded domain Q C RY,
dyu € L2((0,00); H1(Q)).
(d) (Preliminary tail control) Let pg be a family of tail-control functions. For all R > 0 and t > 0,

/ ul(t) < / o + M| Corl e vy + <y + / / 90, prl-
lz|>2R |z|>R

Lemma 3.4. Assume (Ay)), (Ag, (A)), and 0 < & < 1. Let u be the entropy solution of (Pd)) with
initial data ug, and ug the classical solution of the same problem with bounded initial data ugz :=
ug+ & >E. Then, as € — 0T,

uz = u i C([0,00); L (RY)),  and hence uz — u a.e. in Q.

3.2. Parabolic estimates. By in Appendix [Bl an energy estimate holds for (P.)), associated
to the parabolic term Lu — eAuwu. It is then standard to deduce a time decay of the LP-norm.

Lemma 3.5. Assume , , and (A,)). Then the entropy solution u of satisfies:
(a) (Time decay of LP-norm) For allt > 0,

N1
(3.1) [u®)ll oy < Cp,)lfuollanyt™= 77 for allp € [1,00].
(b) (Energy estimate) For all0 <7 < T < oo,

T
e 1
A1/T /RNy(— /4u]2—|—8// Vuf? < 5 lu(m) 2.

3.3. Hyperbolic estimates. In the subcritical case, when the limit equation is hyperbolic, we prove
that the previous decay of the solutions can be improved by using an Oleinik-type estimate in the
direction zy (we refer to [59] for the classical result by Oleinik and to [38] for its sharp version
established by Hoff; see Remark (b) for further information). By Lemma we can first treat
the case of strictly positive and bounded solutions. For simplicity, we write ug,u for ugz, us in what
follows (we also did this in Lemma [3.1)).

Lemma 3.6 (Hoff-type estimate [38]). Assume & >0, & < ug € L2¥(RY), with ¢ <2, and (A,).
Then the classical solution u of satisfies for all (t,z) € Q:

(3.2) Oy (uT N (t, ) < ;t if1<q<2,
uol[5 2 1
(3.3) I () il AP R ) R

qt N
Proof. 1t follows the lines of [45, Proposition 3.4]. Lemma gives that &€ < u < [Jug||feorny and
u e Ce(Q).

Let us denote z = u” where v € (0, 1] will be chosen latter. Then z € CP°(Q) and

q—1

1 1
Bz + 2 TL(27) +qzn TV Ogyz = E(Az—i-

V2|2>

z
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Let w = 0,z and 8 = 1777 > 0. Then w € C°(Q) and

Oyw + q(qvl)zqiw w? + qzq%lé)ww + zf%Ag(w, 2)
_ 2 — .
(3.4) ze(Aw— 1 7\V§| w+2(1 v) Vz Vw)7
Yooz v z
where Ag(w, ) = 2L£(zPw) — i11)£(zl'~"8).

B+1

Let us denote W (t) = sup,cgpny w(t, z). If W(t) is attained at some point T € R, one can prove that
Ap(w(t,7), 2(1,7)) = w(t,7)L. (1,7)

for some nonnegative function Z,. However, it may happen that for a fixed ¢ the supremum is not
attained, and we follow the strategy in [25, Theorem 2, Remark 3] and [49, Lemma 1.17]. We consider
points x,, such that

(3.5) W) > w(t, ) > W(t) %

Since w(t) € CH(RY), it follows that

lim Vw(t,z,) =0, lim sup Aw(t, z,) < 0.

n—oo n—00
Besides, z(t, x,) € [£7, Huonm(RN)] for all n € N. Hence, z(t,z,,) — p1(t) € [€7, HuoHvoo(RN)] up to a
subsequence. Also, since {|Vz (¢, xy)|}n>1 is uniformly bounded we get |Vz(¢, x,)| — p2(t), again up
to a subsequence. We now make a claim which is proved some paragraphs below: once more up to a
subsequence,

(3.6) Ag(w(t,xy), 2(t, xn)) > W(t)In(t) —o(1) asn — oo

for some uniformly bounded nonnegative sequence Z,(t). We therefore also have Z,,(t) — p3(t) > 0
up to a subsequence. Arguing as in [45 Proposition 3.4], we obtain that
glg—1) == 1 e(1—7) p3(t)

W)+ == (OW2(t) +py " (D)p3(t)W (¢) + a—TTS

W(t) <0 forallt>0.

Looking for supersolutions of the type W = Ct~! we get for v > ¢ — 1 > 0 that

5 ol )

< <
wt.r) SW(H < 2ot

for all (¢t,z) € Q.

The choice v = ¢ — 1 then gives (3.2).
Let us introduce w = —w. Using (3.4)), it follows that @ satisfies

g1 —q) w1

—1 1
o + w? —|—qzq78de)+z_§A5(1Z),z)

1- 2 2(1 — -V

VWZ’\ b4 20— Ve Vw).
Y z Y z

The same argument as above gives us, for v € (0, 1], in particular 1 >~y > 0 > ¢ — 1, that

= z-:(Au? -

—(¢g—1
v luoll} 2N

o(t <

The choice v =1 — g then gives (3.3).

for all (t,z) € Q.



LARGE-TIME BEHAVIOUR FOR NONLOCAL DIFFUSION-CONVECTION PROBLEMS 17

It remains to prove claim (3.6). For simplicity, we will sometimes suppress the ¢-dependence of w
and z. The definition of £ yields

Ap(w(t,z),z(t,x)) = T~ (t,z, R) + T<(t,z,R), where
“(t,z,R) = h M zﬁ x 5 Pz Pz —r
R = [ TR @+ 5 @0+ @ = r0)

_Z(;) (2 +70)2" (@ + 70) + w(z — 10)2" (@ — 10)) | T?Iadﬂ(@»
zﬂx ré)w(x +r Pz —r)w(x —r r
T<(ta, R) = (a /SN/ wrrfule 40} 22t r0ule 2100y & qu0)
Pz +1r0) + 2P (z —rf)\ dr
- mw /SN 1/ ﬁH - 2 )rl"‘o‘d'u(e)'

Note that terms were grouped in a different way in 7~ and <. The term 7 < can be easily estimated
as

|T= (¢, 2, R)|

2/.8 2/ _B+1 RT2|9|2d7°
< (HZHLOO(]RN)”D (2 w)||Lo<>(RN)+||wHLoo(RN)||D (2 )HLOO(RN)) . Wdﬂ(e)

< O, ||zl amny) R
On the other hand, using (3.5)), we get

T (t,zn, R) > W (tI(t xn,R) + K(t,zpn, R), where

6+1 é B+1 f+1 .
Z(t,xn, R /SN 1/ ﬁ—l— 1 (t,zp) + 2(2 (t,zp +7r0) + 2" (t, 2 r9)>
t,x+ro +z t,x —rl dr
- Z(t7$n) ( ) ( )] T1+ad“(0)’
Ktz B) =~ [ [ (#1a
B dr

+ §(zﬁ+1(t, T +70) 4+ 2Ptz — r@)) o du(0).

By Holder’s inequality, Z is nonnegative. Moreover, [45, Lemma 3.5] shows that it is uniformly

bounded: |Z(t, zp, R)| < Cla, B,&, [|2()|| oo )| 2(t )HC1 RNV): Finally, an easy computation shows
that |IC(t, zp, R)| < nga l|z(t )||§;1RN Combining everything,
C
A/B(w(tv xn)» Z(ta wn)) > W(t)I(t¢ Tn, R) - nR - OR2_a'
Choosing R = R,, — 0 such that nRS — oo we obtain (3.6) with Z,,(t) = Z(t, zpn, Ry). O

To continue, we need a lemma whose proof can be found in Appendix

Lemma 3.7. Assume ( , ., and - If u is the entropy solution of , then the function
= [pu(t, 2, zN) da:N satisfies v € C([0,00); LY(RN1)) and solves

(3.7) O+ Lv—eAyv=0 in (0,00) x RN 71, v(0,-) = / uo(-,zy)dey  in RV
R
in the very weak sense, where L is the operator introduced in (2.2]).

We are then ready to present and prove the hyperbolic estimates.
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Lemma 3.8. Assume , . ) with ¢ < 2, and . There exists a positive constant C(q,a, N)
such that the entropy Solutzon u of (P . satzsﬁes

(a) (Time decay of L°°-norm)

1

1 1 N-1

(3.8) Jat) e vy < a0, N ol oyt ™35 for ailt >0,

(b) (Bounds on the xy-derivative) The following inequalities hold in D' (R™) for all t > 0:
3.9 Do () < Ol N[l 1oy - OFSED ey <o

N Li@M)!
2—q
-0+ (25 1
(3.10) Opyu(t) > —C(g, a, N)HUOHLl(RN) q if 1 — N <qg<l.

(c) (Local estimate on the xy-derivative) For all R,R' > 0, all |hn| < R, and all t > 0,

/ [u(t, + (0, hw)) — ult, 2)] do
(311) |[z’|<R\|JzN|<R

2—¢q

, Ll (14 N1y 2= _l(yN=1 2
SC(q,O[,N)|hN|R,N 1<Rt 1-(1+ o )( q )||UOHL‘11(RN)+[J; q(1+ o )||u0||zl(RN))

Remark 3.9. (a) The hyperbolic estimate is an improvement of the parabolic estimate if
and only if ¢ < ¢«(a). In this respect, it is important to notice that g.(«) < 2 for all a € (0,2), so
that the hyperbolic estimate is valid in the convection regime.

(b) Note that f”(r) =q(¢—1)r (2 9. On the one hand, when 1 < ¢ <2, f”(r) > 0 for all » > 0, and
on the other hand, when 1 — & < ¢ < 1, f”(r) < 0 for all » > 0. Hence, f is so-called genuinely
nonlinear in these ranges of parameters In the case f”(r) > 0, the Oleinik-type estimate and
the L'-L>-smoothing effects in Lemmas and fall into the well-known theory of scalar
conservation laws, see e.g. [38] and [16, Theorems 11.2.1 and 11.5.2]. The maybe less known
case f”(r) < 0 can be found in [63, Lemma 2.6]. See also the recent paper [65] for a novel
multidimensional analogue.

(c) By passing to the limit ¢ — 0T we can check that the L'-L® smoothing estimate is still
valid for our original problem (]ED

Proof of Lemma([3.8 (i) The case 1 < ¢ < 2. We approximate ug with smooth functions gz such
that ¢ < wpzs < 2||u0H reorV) and use the estimates in Lemma [3.6| for the corresponding classical

solution uz of (P.). By Lemma we may pass to the limit € — 0 to obtain that
1

(3.12) Dy (u (1) < pn in D'(RY) for all ¢ > 0.
q

Now, consider v(t,2’) = [pu(t,2’,zn) dzy from Lemma Using the nondegeneracy condition on

the new measure ji (corresponding to £), the results of Lemma still hold for (3.7)). We then obtain
that v satisfies the L'-L*>-smoothing

_N-1 _N-1
(3.13) [0()]| oo rv-1y < c(@)t™ o [lvol| 1 miv-1) = c(@)t™ o [|luo| L1 gy
This estimate, the decay of the xy derivative of w in (3.12)), and Lemma in variable z show that
for a.e. 2/ € RV~! (see also [31, Lemma 2.2])

t(q - 1)Hu(tvx/7 ’)quo(R) < / u(taxlva) de < €sssup U(t, x/) < C(Oé) 7¥HUOHL1(RN)
R z/€RN-1

which gives us (3.8).

Let us now prove (3.9). Even though the argument may be classical, we prefer to add a few lines
here. Lemma [3.1| guarantees that & < uz < 2||ugl| oo gy, and then

uz Y(t, )0z (ugfl(t,:ﬂ)) < ug @ )

amN (u§(t,x)) = g—1 Q(q )t
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Letting & — 0, using that uz(t) — u(t) a.e. z € RV (cf. Lemma and the L'-L*-smoothing
obtained before, we get that

2—q(¢ 2-q _ _
(3.14)  Oppul(t) < M < C(q,a,N)Hu0||L§1(RN)t*17(1+%)(QTq) in D/(RY) for all ¢ > 0.

It remains to prove (3.11). By Lemma u € L2((0,00); HY(RY)), and then u(t) € VVl:(l)C1 (RY) for
a.e. t > 0. Hence, (3.14) holds a.e. in RY for a.e t > 0. This gives us that

/ Banu(t)]
|z'|<R' |z Nn|<R

R
:/ (2/ axNu(t,x/,a:N)d:cN—/ 8xNu(t,x/,xN)dacN>dﬂc/
|2/ |<R/ (—R,R),00 yyu>0 “R

= / (2/ Opyul(t, 2’ zn)dey +u(t,z', —R) — u(t, o, R)) da’
|z’ |<R! (=R,R),05 yu>0

2—q

N-1 —1— N—1y2=q
< B (Rl gyt " 4 ul) ey

- 229 | quN-1y2-q 1 N1 1
sEY 1(R”“0”L§(RN)t OO s )HUOHZI(RN))

Since for |hn| < R we have

/ Wt o x + hy) — ult, o x)| doy < [l 10,y ult, ', )| dan,
|$N‘<R |IN|<2R

we obtain the desired estimate for a.e. ¢ > 0. Since u € C([0,00); L'(R")), estimate (3.11]) holds for
all ¢ > 0.

(ii) The case 1 — % < q < 1. We proceed as in [53, Lemma 2.6]. We may assume that ug # 0;
otherwise the result is trivial. We fix 7 > 0. Since ug is a bounded nonnegative function, u(7) is also a
bounded nonnegative function. We consider a sequence of initial data wg = u(7) + 1/k, with k large
enough such that 1/k < woj < 2[u(7)[| Lo (mry (notice that ||u(7)|feo @y > 0, since ug is nontrivial).
Then the corresponding solutions wy, with these initial data satisfy 1/k < wy(t, x) < 2[|u(7) || oo m)

(cf. Lemma and by Lemma

2—2
(3.15) Dy (W) (t,7) > —(2”“(7)”Lq°z(RN” " foral (t,z) € Q.

We now use Lemma [3.4] to let & — oo. It follows that wg(t) — u(7 +t) a.e. in RV, so that

2lw(T) || oo mary) >

q(t — )

Oy (W™ 0)(t) > — in D'(RY) for all ¢ > 7.

In the next step, we show that there are convergent sequences {, }nen, {7n tnen such that
[w(®)[| oo (mvy < Yt~ for all £ > 0.

We proceed by induction. Using Lemma we can choose vp = c(a)||uo|| 1 rry and ap = —&



20 J. ENDAL, L. I. IGNAT, AND F. QUIROS

Denoting again v(t, x") fR u(t, z’ :cN de, we obtain that v satisfies . Using Lemmaln
the variable x, the parabolic estimate (| , and the induction hypotheses we get, for a.e. o/ € RV~

g (2u(r) o))~ £
— 2, ey e N

2
/
. 0o <
Jutt, ', oo ey < (3

q(t —7)
2-2

_ (22—2‘1(2_(])” (t)” ” ( )”Loo(fRN ) q
< | ——|v co(RN—1)——F——————

(1—q)g EREEDT - )

242 g) (o220
< (76 @ 77 ol L1 (RN —)
Choosing 7 = t/2, we can define
2-2¢ 1 /N-1
Qpt1 = Qp + ( + 1)a
2—q 2—q «
2—2q

Tn+1 = k/yn2_q 2an+17 k= C(qa «, N)HUOHLl RN
It follows that oy, — (1 + &1y and v, — ||uoHL1 RN)C'(q,(Jz,N), which gives us (3.8]).

Let us now obtain the estimate . By (3.15] -,
wiOhy (wy~ )(t ) > _wk(t,w) @llu()llzoe @) Cllu(m) o)
l-q 777 1-gq qt - 1—qqt
Letting k — 00, choosing 7 = t/2, and using the decay estimate ({3.8]), we arrive to the desired estimate.

Finally, estimate (3.11]) follows exactly as in the case ¢ > 1, since by Lemma the solution of
satisfies u(t) € VVlicl (RM). O

890Nw/€(t7 'T)

4. RESCALED SOLUTIONS AND LIMIT EQUATIONS

We introduce the one-parameter family of functions
uy(t, 2, on) == Nu(Mt, )\l/aa:/, )\BQZN),
where the exponents «, 8 > 0 are such that:

(i) The mass of the solutions remains constant.
(ii) The decay in the L®°-norm remains independent of .

The conservation of mass imposes
N -1
1= Th
According to Lemmas [3.5 and in order to keep the best decay estimate of the L>-norm we set
5 1 q> qu(a),
Q) -5 1y <a<ala).
The large time behaviour for u will follow from the behaviour as A — oo of u) for some fixed time t.
Hence, we divide the proof of Theorem into two cases, depending on whether or not ¢ > g.(«).
4.1. The case ¢ > ¢.(a). We need uniform estimates for the rescaled solutions {uy}r>o. Note that
they are entropy solutions of
(4.1) Byuy + Luy = —A"@xN)g, (uf) inQ, uxn(0) = upy in RY,
where ¢(q,a, N) = ﬂ(q - q*(a)) >0 and ug () := )\N/O‘UQ()\I/"‘JJ).
Proposition 4.1. Assume , with ¢ > q«(a), and . Then the entropy solution wu)
of (4.1} . ) satisfies:
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(a) (Time decay of LP-norm) For all p € [1,00],
< ,ﬂ(l,l)
lua@)llo@yy S lluollpr@ayt™ o 7" for a.e t > 0.

(b) (Energy estimate) For a.e. 0 <7 <T < o0,

T 4 2 N 2
J R SRR CI = A

(c) (Conservation of mass) For allt > 0,

[ o=

(d) (Estimate on the time derivative) For all smooth bounded domains Q C RN and a.e 0 <7 < T <
Oo?

10| L2 (1), 1-1(0)) < C(7, [uollLr@ny)  for all A > 1.
(e) (Tail control) For all R >0, allt >0, and all A > 1,

/ ur(t) < / o + Ol 11 vy [1t0l] o (zovy) (R -+ g (8, A RPN
|z|>2R |z|>AY/ >R

A Ve q>14+ %,
A~ log(1 4 tA), g=1+%,
(4.2) TaaN(BA) =0y 1 F R @D \aaN) ] g1t e
A—eleenN)g q<1,
1 1
b(g, N) = ¢ -
1-N(1-¢q), ¢g<1.

Remark 4.2. Under our assumptions the exponent b is always positive.

The proof relies on considering the regularized problem
(4.3) s + Lu§ — eAus = ANy, ((w5)?) inQ,  ur(0) =ugy inRY,

and then transferring properties from u§ to ). We then need the following lemma, proved in Appen-

dix B] Section

Lemma 4.3. Assume (A, (Ag) with ¢ > q.(«), and (A,). Let us be the entropy solution of (4.3)
and uy the entropy solution of (4.1)). Then,

us, — uy in C([0,00); L*(RY)) as e — 0T,

Proof of Proposition[{.1. Note that u§ satisfies the hypotheses of Lemmas and The conver-
gence given in Lemma then ensures that all the estimates for u§ transfer to u,. We thus focus on
obtaining them for .

(a) This is exactly Lemma [3.5(a).
(b) The energy estimate in Lemma (b) and the L'-L2-smoothing deduced in (a) gives the result.
(c) A consequence of Lemma [3.3(b).
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(d) Let us consider a function ¢ € C°(RY) supported in €. Let us choose p > 2 > p’ > 1 such that
pq > 1. By Lemma (c), we know that, for a.e. t > 0, u5(t) € H1(Q) and

[(0r5.(8),0) 11| = /]R (e <>>qazN¢—sVuA<>-V¢)+£<ui<t>,¢>‘

< AN S (1) 20O Dl v + VUS| g2V 22 + E (), 05.(0)/2E (6, 02
< AN g (1) |45Vl + TS (1) 229l + E (5 (8),05.(8)) 216 o
S (AN (O] v, + 2NV O z2n) + 1(=2) U5 Ol 2y ) 1]l @)

That is,

[0SOl -1y = sup (Ol (1), ) —1x 1]
||¢||H1(Q)§1

S AN a5 (O gy + N VUR Ol 2) + 1(=2) 05 ()] 2 )

Now, integrating in the time variable and using the properties for u§ in Lemma (b) give us that
the following holds uniformly in € € (0, 1), for all A > 1:

T T
105 (O30 At S [ (=20 B2y + 2NV O 2 )
(Q) ) (RN)
T
4 / 5 (01120, g, dt S C(r, ol vy

(e) We continue the estimation of Lemma [3.3|(d):

[0 [ v Mtlonliegem + < a0 [ 10, ol
|z|>2R |x|>A/*R RN

The a-homogeneity of £ gives ||Lpg| feo@mry S R™. It remains to estimate the nonlinear term.
If ¢ > 1, the conservation of mass and the maximum principle yield
S (O gy < IS ()l oy 1S (D) e vy < TS (O) ] ey S ()1 v,

:M)\ q 1 ”uOHLoo RN)

which, combined with the L'-L9-decay estimate from part (a), gives

N
X (O L (RN) < min{MX= el HUOHLoo (RN)? Mt =Dy

(4.4) A NM(a-1)
SC(Ma||U0|L°o(RN))<1_|_)\t) ’
so that
croo < OO ollpe A= O07 p  ds
/O/RN(U,\) |02y PRI S / [[ul (s HL‘Z(RN R /0 (14 s)a T(g-1)
L OOt ol oo ey A @D llo7g(1+t/\), Ziii%,

~ R

(14 M) 2@, g1+,
= XN (M, [[uo| oo (@) g.a,n (£ N RTHEN).

If ¢ < 1, Holder’s inequality with exponents 1/¢g and (1/q)’ = 1/(1 — q) yields

(u5.(8))10sy pr| < [65()NFs o 10 PRIl 1/ vy S MARTHEN),
o (®Y)
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Summarizing: both if ¢ > 1 or ¢ < 1, we have
/ us () < / ug + MtR™® + et MR~ * + C(M, ||uo|| oo (). (£, A) RPN,
|z|>2R |z|>A/eR
and the result follows letting e — 0. g

Proof of Theorem when q > q«(a). We organize it in four steps.

(i) Compactness. Consider Theorem with X = H*(RY), B = L?(Bg), and Y = H~(Bg) for all
R > 0. By Proposition (a) and (b), e.g. Theorem 2.1 in [21] gives that X < B is compact, and by
Proposition (d) time translations are controlled in Y. We then deduce that, up to a subsequence,
uy — U in L (Q), so in L{ _(Q). The tail control in Proposition (e) gives us that the convergence
also holds in L _((0,00); LY(R™N)). Then for a.e. t > 0, uy(t) — U(t) in LY(RY) and uy(t,z) — U(t, x)
for a.e. (t,z) € Q. Moreover, the limit point U inherits the properties in Proposition In particular,

U e L*®((0,00); LYRY)) N L®((1, 00); L®(RM)) for all 7 > 0, / U(t) =M for a.e. t > 0.
RN

We will later prove that the limit profile U is an entropy solution of equation or . In
fact, for we only need that U is a very weak solution. The uniqueness of the very weak/entropy
solution (cf. Theorem shows that in fact the whole sequence {u)}asg converges to U, not only a
subsequence. Also, the regularity of such solutions observed in Remark U € C((0,00); LY (RY)),
will show that mass conservation holds for all ¢ > 0. The convergence for a given t; > 0 of uy(¢1)
toward U(t1) in L'(R") shows the desired convergence in for p = 1. The general case follows
by interpolating between the convergence in the L'-norm and the decay in the L?’-norm of u and U.

(ii) Identification of the limit equation. Let us now concentrate on the equation satisfied by the limit
point U. In view of Remark [I.2[a), since uy is an entropy solution of (4.I), then: for all k € R, all

p>0,and all 0 < ¢ € CX(Q),
| (s = koo 370 s~k (Flan) — F (1) - ¥9)
= [ (sntun—000(2>u) + Jun = HE=)) + [ o~ H6(0) = 0,
Q RN

Let us consider ¢ € C°(Q) and 7 and T such that ¢ is supported in [7,T]. On (7,7T), we use the fact
that uy — U in L'((7,T) x RY), so

T T
/ / \|uAk||Uk|\|8t¢>|§/ / luy — U||0hd| = 0 as A — oc.
T RN T RN

Similar arguments work for the term |uy — k|(LSP¢). In the case of L7 we use that 1£7P0| 1 vy S

~

piaH’U”LI(RN) to obtain
[ sentun = 0o(e ) - s - wyo(e0)
Q
T T
< ‘ /T /RN sgn(ux — k)o(L7 uy — £>PU)’ + ) /7- /RN(sgn(uA — k) — sgn(U — k))p(L>PU)

T T
S0 [ @ =Tl + [ [ st = 0)oer0).

Using the strong convergence for the first term and the dominated convergence theorem for the last
one we obtain that the right-hand side goes to zero as A — oc.
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As for the nonlinear term, if ¢ > ¢.(«), so that ¢(q,a, N) > 0, it goes to 0. Indeed, in view of (4.4]),
T T
- N - N
\—claa, )/ / P ()] = A—c(@:a) / a1 g, dt
0o JrN 0

T N(g—1
<A—C<WN>/( A )”‘(q dE 50 as A - 0o
0

~ 1+ At

when g > 1, while for ¢ € (g«(), 1), using Holder’s inequality with exponents 1/q and (1/q) = 1/(1—q)
and the conservation of mass,

T T
AC(WJW/ / |F(u))Vo| < MAC<WN>/ / IVl L1/a-a@ny =0 as A — oo,
0 RN 0 RN

We consider now the case ¢ = ¢.(«), for which ¢(g, a, N) = 0. Observe that, on (7,7, both uy and
U are uniformly bounded by 7=/, So F(uy) — F(U) in L*((r,T); LY(RY)) and we can use the
dominated convergence theorem to obtain, as A — oo,

T T
/ / sen(us — k) (Fluy) — F(K)) - Vo - / / sen(U — k) (F(U) - F(k)) - V6.
T RN T RN

We conclude that the limit point U satisfies: for all k € R, all p > 0, and all 0 < ¢ € C°(Q),

S (= k1916 + (1 = santeta, o0 M) * sl = 0)(F@) - F(k) - 99)

(4.5)

~ [ (sen(v = wo(e>20) + U = H(£9)) > 0
Q

i.e., U satisfies Definition [L.I|b).

(iii) Identification of the initial data. We recall that u) is not only an entropy solution but also a very
weak solution, i.e.,

/ / (W O+ A@aN)p u>\(£¢)) + / upA6(0) = 0 for all ¢ € C(Q).
Q RN

Using test functions ¢(t,z) = 6(t)1(z) as in [30, Proof of Theorem 1, page 56] (i.e., # approximates
Ljo,4), we get that, for all ¥ € C*(RM),

t
L@ [ woxt| < [ [ (0 usfoion, ol + a2l
RN RN 0 JRN

The same arguments as in the proof of the tail control in Proposition (e) show that

/RN u(t)y — /RN U AP

where 74 o (¢, A) is the one in (4.2)). Letting A — oo we get

< C(ﬂ))(t + ’I"q,oz,N(ta A))a

/ U(t)) — MQ,Z)(O)‘ <O+t for ae. t>0,
RN

which proves Definition (c) for all 1 € C°(RYN). To extend this result to all ¢ € Cp,(RY), we first
obtain the tail control for the limit U. Letting A — oo in (4.2]),

t 751/04
Ult)S —+ — forae. t>0if R>0.
/:c|>2R R~ R

This estimate and classical arguments as in e.g. [30] and [45, Pages 277-278| show that U takes as
initial data Mg in the sense of bounded measures:

esslim [ U(t)y = My(0) for all ¢ € CL(RY).

t—0t JRN
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It follows that U is an entropy solution of problem ((1.12)).

(iv) Identification of U as a very weak fundamental solution of if ¢ > g«(a). Since U €
L>®((1,00) x RY)) for all 7 > 0, we may choose k = (U oo ((r,00)xRNY) 1D to obtain that U
satisfies in the sense of distributions (we recall that sgn(c(q,«, N)) = 1 in this case), and hence
also in a very weak sense. Very weak solutions U € L>((0,00); L'(R"™)) of the linear problem
which take Mdg as initial data in the sense of bounded measures are in fact very weak fundamental
solutions with mass M of in the sense of [17, Section 3] (cf. (L.14)), which completes the
identification of U. O

4.2. The case ¢ < g.(«). It follows that uy is an entropy solution of

(4.6) Ouy + Luy + 05 (ul) =0 in Q, ux(0) = upy in RY,
where, for all ¢ € C°(RY),

(E’\ Y2, xN) /Nl/ o2, xN)
S

oz + e, xN—i-r)\a Bon) + gﬁ(az’—ré”,xN—r)\é_ﬁHN) dr du(d
5 )THQ (),

(4.7)

and ug x (2, zn) = Nug(A/ ', May).

Observe that, for any function ¢ € C®(RY), we have (L ¢)(x) — (L'¢)(x) for any x € RV when
A — oo. Hence, one expects the solution of system (4.6) to converge to a solution of dyu + L'u +
Opn (u?) = 0 when A — oo. This will be proved carefully in what follows.

Let us take a closer look at the new operator £*. By recalling (1.4), it is easy to observe that

1 & AaTPEN)
Dol en) = (1672 + pdPew )™ (LA )
0= ) <<£',Aa Ben)|

Hence, by denoting &,(-,-) as the bilinear form associated to the energy,
2
en0.0) = [ (A0 + X702 ) o).

it follows that [(£2¢, ) 12| = Ex(¢, @) and [(L2d, 1) p2mn)| S &30, $)EY > (1, 9). We emphasize
that, in the considered case,

)5(5/,@) for all ¢ € C°(RY).

N-1
af= N1+ 70
q

and thus, for A > 1,
5,\(¢>, ¢) < H(—A>a/4¢HL2(RN S ol praszmay-

Proposition 4.4. Assume , with ¢ < q.(a), and ( . Then the entropy solution wuy
of . satisfies:

(a) (Time decay of LP-norm) For all p € [1,00],
1 1

JHEEHA-) [uoll7. ]RN) for a.e. t > 0.

lux@ oy ST

(b) (Energy estimate) For all a.e. 0 < 7 < T < 00,

)« a a 2 _lqypdN-1 L
/ /RN Prur(®)” + X832 ) Hur (D)) £ 750 g2, v

(¢) (Conservation of mass) For allt > 0,

/RN ux(t) = /RNuO.
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(d) (Local estimate on the zx derivative) For all R, R’ > 0, all |hy| < R, and all t > 0,

/ ua(t,z + (0, b)) — ua(t, 2)| da
|z'|<R!,|Jzn|<R

2—q

N— 1 (14 N=1y2=g =g _ 1y N-1 1
< Clg,a, Nl R (RS g | 1 gy + 30 oy v )-

(e) (Estimate on the time derivative) For all bounded domains Q C RYN and all X\ > 1, and a.e.
0<7<T< o0,

10vuxl L2 ((r.1), -1 (02)) S C (75 lluol| L1 @my)-
(f) (Tail control) For all R >0, allt >0, and all X\ > 1,

as) [ wos / w0 + Cllollo ey ol ) (7o + ey
. 1(RNY, o (RN — + =,

with b(q, N) is as in and
a(a,q, N) := {

1_(1+N_1)(1_l)7 q>17
1, g <1

Again, the proof relies on considering the regularized problem
(4.9) s, + LG 4 Opy (u5)?) = eAus in Q,  ux(0) =wugy inRY,

and then transferring properties to uy. We then need the following lemma which is proved in Appen-
dix B] Section [B.6}

Lemma 4.5. Assume (A, (Ag) with g < g«(), and (A,). Let us be the entropy solution of (4.9)
and uy the entropy solution of (4.6)). Then,

us, — uy in C([0,00); L*(RY)) as e — 0.
Proof of Proposition[{.4. Note that u5 satisfies the hypotheses of Lemmas and The
convergence given in Lemma then ensures that all the estimates for u§ transfer to uy. We thus

focus on obtaining them for u5. Note also that the first five estimates are reduced to the case A = 1
by rescaling the inequalities according to the definition of wuy.

(a) The time decay of the L*°-norm follows by Lemma (a). We then interpolate this inequality
with the L'-norm bound to obtain the estimate for all p € [1, oc].

(b) Since |¢/?* + [én ]2 < (1€')2 +[én]?)®, Lemmal[3.5(b) and the L'-L? decay estimate from (a) yield

g a/25 1046 a/4, |2
[ L (o st =o2, 00 )
T 1
S LIS S B ey < 73 ol e

(¢) A consequence of Lemma [3.3(b).
(d) The shift in the zy-variable is reduced to the case A = 1 by observing that

/| o B 0 ha0) 05,2
o’ | <R |x N

[uS (At 2 + (0, An N?)) — u§ (M, )| dz

/|;r’|<R’)\1/a o N |<RA
and applying Lemma ( ) with R'AY®, RA\? and hy\? instead of R’, R and hy.
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(e) By following the proof of Proposition [{.1[(d), for ¢ € (0,1),
1005 (DN3r-1(0) S IS (D ha gy + 2 IVES (D72 @) + Ex(u (1), u5.(1))
S U8 )| o gy + EIVUR O T2y + (=) 05 72y,
and hence, the conclusion follows as before by using Lemma (b)
(f) We continue the estimation of Lemma [3.3|(d): since 8 > 1/a, for all A > 1, we have

/ (1) < / o+ ME|C ol ) + g / / (65)9|n P
|z|>2R |z|>A1/>R

To estimate the term involving £} we use its definition, see , and also 8 > 1/a, to get, for A > 1,

9/2+)\2 7—5)92
410 (ol S 1%l [ [ T )

1 22—« ——a a
+ IRl Loo () /SN—l/r e drdu(0) < 2" +7r <R

where we chose 7 = R. When 1 < ¢ < g«(a), we use part (a) to show that the last term satisfies

t e\g ta(aaQ7N)
[ [ 0800uod € [ 18y 5

When 1 — % < g < 1, we proceed as in the proof of Proposition (e):

/RN(Ui(S))ql@xNPR! < NS (N1 @y 10zx PRIl 10— vy = MIRT N0, pll 10— e
which yields the desired estimate. O

Proof of Theorem when q < g«(a). We organize it in three steps.

(i) Compactness. Let 0 < 7 < T < oo. Consider Theoremwith Xp r (introduced in Appendix
Remark |C.3), B = L?*(Br X (-R,R)), and Y = H Y(Br x (—=R,R)) and time interval (7,7T).
From (b),

T T
o 2
/ ’u)\(t)|%2(R.Ha/2(RN—1 )) :/ / |(_A;r’) /4U)\(t)‘
T ' RN
[0 B a0 X2, ) ur )

—_= _'_7
< T g,

Hence, using also Proposition [4.4|(a) and (d), we obtain that the family {u}x>1 is uniformly bounded
in L2((7,T); Xg.r'). By Proposition (e), time translations are controlled in L2((7,7);Y). We then
deduce that up to a subsequence uy — U in L?((7,T); Br' x (=R, R)). A diagonal argument gives us
that uy — Uin L2 (Q), soin L{ _(Q). The tail control in Proposition (f) yields that the convergence
also holds in L ((0,00); L*(R™)). Then for a.e. t > 0, uy(t) — U(t) in LY(RY) and uy(t,z) — U(t, x)
for a.e. (t,x) € Q. Moreover, the function U inherits the properties in Proposition In particular,

U € L*®((0,00); LYRY)) N L*®((1, 00); L=(RM)) for all 7 > 0, / U(t) = M for a.e. t > 0.
RN

We will later prove that the limit profile U is an entropy solution of equation . The uniqueness
of the entropy solution (cf. Theorem shows that in fact the whole sequence {uy} > converges to
U, not only a subsequence. As described in the supercritical /critical case, the convergence for a fixed
positive time #; of uy(t1) toward U(¢;) in L'(R"™) shows the desired convergence in ((1.10)).
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(ii) Identification of the limit equation. Let us now concentrate on the equation satisfied by U. In
view of Remark a), since uy is an entropy solution of (4.6)), it satisfies: for all k£ € R, all p > 0,
and all 0 < ¢ € C(Q),

] (1ns = k120 + sgnton 8y (F() ~ F(5) - 95)

-/ /Q (sen(ur = O(E>>7us) + ur = L)) + [ Juor = Hlo(0) > 0.

Let us choose 0 < ¢ € C°(Q), and a positive 7 and T' such that ¢ is supported in [7,T]. Using the
same arguments as in the supercritical /critical case we have

T T
/ / \u)\—k\(‘)t(é%/ / |U — k|0rp  as X\ — oo.
T JRN T JRN

When ¢ < 1, the strong L'-convergence of u) towards U implies ug\ — U?in Ll/q(RN) S0, as A — 00,

T T
/ / sen(uy — k) (Fluy) — F(K)) - Vo - / / sen(U — k) (F(U) — F(k)) - Vo,
T RN T RN

When ¢ > 1 we obtain the same result with the arguments in the supercritical/critical case.

We now consider the terms involving the truncated operators. In view of Lemma we have

[ = wiier=eo - =gy < [ [ unie=ro - ces) v bl [ je45e0 - gl
Q Q Q
< MT|LVS0 — L1509 e, + KIS0 — L4500 ) S A,

T T
/ / |Jux — k| — |U — k|| |£"=F | g/ / luy — U||L"=Pg),
T RN T RN

/TT/RN |u/\k|(£A,Sp¢)%/TT/RN‘Uk|(£/,§p¢) as \ — oo

Let us now consider the term

Then, by

we obtain that

T
I\ = — k)p(LMPuy).
=[] st = 0ol

We will prove that I, — I as A — oo, where

T
I :/ / sen(U — k) (L~PU).
T JRN
The main ingredients are the following two uniform estimates in A:

1£27 8l @y S pCNSN@nys 1E37P 8l ooy S o7 (1Bl Loo ey

which are easily obtained by Fubini’s theorem. We write the difference as I  + I3\ + I3y where

T
I y= / / sgn(uy — k)gb(ﬁ)">pu,\ - C)">”U)7
T RN
T
Ba= [ [ (senlun— 1) = sgn(® - )o(£>>70),
T RN

T
I3y = / / sen(U — k)¢ (LNPU — L/>PU).
T RN
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The first one goes to zero by using the strong L (R™)-convergence on (7, 7T):

T
IR |¢HL°°(Q)P_Q/ lur() = U@#)||prraydt — 0 as A — oo.

T

As for Iy ), we use HD\7>”UHL00((77T)XRN) S P WU oo (7 xryy S C(7) and the dominated conver-
gence theorem, since uy — U for a.e. (t,x) in Q. For I3y, since U(t) € L'(RY), we use Lemma
to get LNPU(t) — L0>PU(t) in LY(RY), and the same holds for the whole time interval (7, T).

We end this step by putting together all the above convergences to get that the limit profile U
satisfies for all k € R, all p > 0, and all 0 < ¢ € C°(Q),

//Q (|U — k|ovd + sen(U — k) (F(U) — F(k)) - v¢)
- / / (sen( — K)O(L"#U) + |U — k|(£/506)) > 0,
Q
i.e., U solves according to Definition [L.1|(b).

(iii) Identification of the initial data. Let us recall that uy is not only an entropy solution but also a

very weak solution, i.e., for all ¢ € C°(Q),
[ (1300 + 8000~ us(£29)) + [ unnot0) =0,
Q RN
As in the supercritical /critical case, we have that for all test functions 1 € C°(R¥Y)

’/RN ux(t)lb—/RN uo Y g/ot/RN (|UA|q,axN¢‘+’u/\”£A¢‘>'

The estimate in (&.10) gives || £ 4 || reo®y) S |[llw2.eomyy. Thus the same arguments as in the proof
of the tail control in Proposition 4.4(f) show that

‘/ “A(W_/ Uo,w‘ < C()(t + talwa)y,
RN RN

By letting A — oo, we get
‘ / U(t)y — Mw(O)' < C(p)(t+ ta(o‘7q’N)) for a.e. t > 0,
RN

which is then Definition c) for all function ¢ € C°(RY). To extend this result to all 1) € Cp,(RY),
we first obtain the tail control for the limit U. Letting A — oo in (4.8)) gives us that U satisfies
< t ta(oc,q,N) f f
/x|>2R|U(t)|N_Ra+_Rb(q,]V) Ora.e.t>01 R>0

As in the supercritical/critical case,

ess lim U(t)y = My(0) for all 1 € Cp(RY). O

t—0t JRrN

5. UNIQUENESS OF THE LIMIT PROBLEMS

This section is devoted to prove that the kind of problems that may appear as limits of rescaled
solutions have, under certain assumptions on ¢ and N, a unique fundamental solution with mass M.
This is the content of Theorem [L.5l
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Proof of Theorem[I.5 (a) This was already proved in [17, Section 3].
(b) The proof is very technical. Hence, we divide it into several steps. Assume that ((1.12]) has two
entropy solutions u, @ € L>((0,00); LY(RN)) N L ((0, 00); L=¥(RY)) with the same initial data M d.

loc

(i) Integrating in the direction xp. Using the ideas of the proof of Lemma it is easy to check that
(5.1) v(t,a) = / u(t, 2, xn)dey  for ae. (t,2') € (0,00) x RN
R

belongs to L>((0, 00); L* (RN 1)) and is the unique very weak solution of d,v+Lv = 0 in (0, 00) x RN 1
with initial data Mdy in the sense of bounded measures, where £ is the (N — 1)-dimensional a-stable
operator introduced in . Thus, v = M®, where ® is the unique fundamental solution of the
equation with mass 1, which has a self-similar form,

O(t, ) =t @ G(taz') forall (t,2') € (0,00) x RN"!

for some smooth positive profile G such that f]RN G = 1; see [17]. In terms of u and u, we then have

/ u(t, 2’ xn)doy = / a(t, 2, xy)dey = M®(t,2') for all (t,2') € (0,00) x RV~L,
R R

(ii) Approzimation by entropy solutions with initial data in L*(RN)NL>®(RY). We start by construct-
ing the initial data for our approximations. Inspired by [31], for each r > 0, we define

or(t ) = / u(t, 2, xy)dey — M®(t,2') = —/ u(t, 2, zn)day,

—r |CCN|>7“
1
ugm(x’,a:]v) = (u(l/n,m’,xN) — ﬂgoT(l/n, x'))]l(_w)(xN).
Notice that —M®(t,z’) < p,(t,2") < 0. Hence, the functions ug,, are nonnegative and bounded,

M
|L°°(]RN) < ”U(l/”)HLm(RN) + §|"I’(1/”)||L°°(RN—1)-

[,

On the other hand, they have integral M since
(5.2) / ug (¢, o) doy = M®(1/n,z')  for a.e. a2’ € RV-L,
R

Let u, (we omit the dependence on the parameter r for simplicity) be the entropy solution of
with initial data ug ,. Let us prove that, for any ¢ > 0, the sequence uy, (t) converges to u(t) in LY(RY)
as n — oo. To this aim we observe that both w, and wu(- + 1/n) are entropy solutions of ,
whose respective initial data, ug,, and u(1/n), belong to LYRN)N L*®(RY). Then the L!-contraction
property, Theorem |B.7[(a)(ii), shows that

[un(t) = u(t +1/n) || 1 ey < N = u(1/m)]l11 )
(RY)

S/ </ u(l/n,x’,xN)dmN—i—\(pr(l/n,m’)o da’

RN-1 lxn|>r

§2/ / uw(l/n, 2’ xn)deydr’ — 0 asn — cc.
RN-1 Jizn|>r

Since u € C((0,00); L'(RY)) (see Remark , we have that u(t + 1/n) converges to u(t) in L'(RY)
as n — oo. Therefore, u,(t) — u(t) in L'(RY) as n — oo. The contraction property implies that
up — u in C([1,00); LY(RY)) as n — oo for all 7 > 0.

Defining ug ,, and then %, in a similar way, we get by the same reasoning that @, (t) — u(?) in
LY(RN) as n — oo.
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(iii) Approzimation by classical solutions. If ¢ > 1, let u$ be the solution of the regularized prob-
lem (P.) with initial data ug,, and nonlinearity fo(u) = u?. If ¢ < 1, we consider the same problem
but with nonlinearity

(5.3) folw) = (W 4" =2, 5> 0.

The corresponding solution will depend on ¢ and 7 but for simplicity we still denote it by wf, since
n=mn. — 0 as ¢ = 0. Note that f, is C°>°(R) and satisfies the inequality

(5.4) 0< fyls) = (s2+n)¥? =92 <59, forall s > 0.

The regularity results in Proposition show that u$ is a classical solution of (P.), u§ €
ﬁ

C1+92420(()). Besides, Lemma and Lemma with A = 1, proved in Sections [B.5B.6], and
Lemma show that uS, — wu,, in C((0,00); L}(RY)) as e — 0F. Hence, in view of the previous step,

us, — u in C([r,00); LY(RN)) for all 7 > 0. A similar result holds for %Z,, which is defined analogously.

(iv) The primitives are bounded solutions of the Hamilton-Jacobi equation. 1t is easily checked that

TN
vE(t, 2, xN) ::/ ul (t, 2’ yn)dyy  for all (t,2/,zx) € (0,00) x RV"L x R

—00

is a nonnegative classical solution of the Hamilton-Jacobi equation
(5.5) 0w+ Lv —eAv = fp(0zyv) in Q.

Let us prove that it is bounded. Indeed, since ué, € C([0, 00); L*(RY)) is nonnegative,

(56) U,Z(t,:p/’x]v) < / U%(f,ﬂ?,,yN) dyn = w?(t7$,)7
R

where, by Lemma (which also holds in the case of f,, see Remark [B.18)) and (5.2)), the function
w? belongs to C([0,00); L (RY~1)) and solves

(5.7) dw + Lw — eAyw =0 in (0,00) x RN"L w(0) = M®(1/n) on RN~

The solution of this problem is wl(t) = M®(t) * G * @(%), where G is the classical Gaussian heat
kernel. Hence, [[wf ()| poo@n-1) < M| ®(1/n)] oo (mn-1) < Mey, for some positive constant ¢, and vy,
is bounded. The same results, with the same bound, hold for o5, which is defined analogously.

(v) Comparison of the traces. We claim that, for a.e. (z/,zy) € RN"1 x R,

TN —2r TN TN+27
(58) / uan(x,ayN) dyn g/ ﬂg,n($,>yN) dyn g/ Uan(:ﬂ/,y]v) dyn.

— 0o — 0o —0o
We prove only the first inequality since the second one can be obtained similarly. By construction,
uan(x’ ,+) is supported in (—r,r). Thus, if zy < r, the left-hand-side term vanishes, and, hence the
inequality is true since g ,, is nonnegative. If ) > r, using the support of @, (2', ) and (5.2),

(e 9]

TN —27 00
/ ah (@ ) dy < / (@ ) dyn = M®(1/n, o) = / (o y) dyy

— 00 —0o0 —00

r TN
= / ﬂg,n(‘r/’ yN) dyny = / H6,77,('%./7 yN) dyn,

—0o0 —0o0
and the inequality is also true.
On the other hand, since ué, € C([0, 00), L' (RY)), then uS (t) — g, in L'(RN) ast — 0%, Thus,

TN
vp(t, ', ) = / up o (@ yn) dyn i Ly (RY LS (R)) as ¢ — 07,
—0o0

and, hence, a.e. in RN~ x R as well. Similar arguments hold for 7. Therefore, (5.8)) translates into
(5.9)  vE(0+ 2y - 2r) < T(0+,0,oy) < i 0+ 2oy +2r) for ae (@ o) € RV xR
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(vi) Comparison of the primitives. Let us now show that the inequalities for the traces imply

(5.10) vE(t, 2’ oy —2r) < T (L, 2, zn) < vE(t, 2’ oy +2r) for ae. (t,2',zy) € (0,00) x RV "L x R.

We only prove the first inequality, since the proof of the second is analogous. To this aim, we define
gtz xn) =05 (t, 2’ xny — 2r) — T (t, 2, xn)  for ae. (t,2',zn) € (0,00) x RV 71 x R.

By step (iv), ¢ is uniformly bounded by 2M¢,. Moreover, g € C1T92+29(Q) and satisfies

(5.11) Og+ Lg—eAg=a(t,z)0yyg in Q, tl_i)ré1+g(t) <0 ae. onRY,

where

alt,z) == FL(C(1)  with C(£) between B, v (£) and O, 5, (1)
Note that |a(t,z)| < ¢pq if ¢ <1, and |a(t, z)| < ¢pq if ¢ > 1.

Following [5, Theorem 3], we consider v : RN — R, smooth such that ¢(z) = 0 for |z| < 1,
Y(x) > |lgllpe(q) for |z > 2, with ¢, Vi) and D*) bounded in RY. With this choice we introduce,
for all 8> 0, ¢g(z) = ¥(Bx). It follows that Pg(x) > ||gllp(q) for || > 2/8, and Vg, D?4g, and
L) all go to zero uniformly on RY when 8 — 0. Let 6 > 0and h(t,x) := g(t,x) — 6t — Yg(x). Then
hy(t) := max{h(t),0} is smooth and satisfies Vh, (t) = VA(t) in the interior of its support, which is
contained in the ball |z| < 2/3 for all ¢t > 0. Hence, by (5.11)),

%% /RN h2 () = /RN h (£)0:h(t) = /RN h (£)(Drg(t) — 0)
_ /R e (0)(—Lg(t) + =Ag(t) + adlg(t) - D)

_ /R () (— (1) + R0 + adlyh() + /R () (— L+ 2D + 0y s — ).

Observe that for 8 small enough, 8 < 3(8), we have
| — Lg +eApg + adpyhg| <0 in RN,

Moreover, for bounded and smooth h and compactly supported h,, we have

/ hy(Lh)dx = E(hy, L) / / (hy(z+y) — hy(2)) (h(z +y) — h(z)) dv(y)d
RN RN JRN

+3 /RN /RN (hy(z) = hy(z —y)) (h(z) — h(z — y)) dv(y)dz > 0,

since the map s — s is increasing. Hence, for all ¢ > 0, Young’s inequality gives

;i/RN n2 (1) < _g/RN Vha(t) - VA(t) +/sz ah (t)0yy h(t)
e [ VR @P + [ a0 a0
RN RN
2
< —E/RN Vhy ()2 + 5 hi(t)+g/RN\8xNh+(t)2 SC(f,wq)/ PL(t),

RN

where we chose ¥ = 2¢. Then for all 0 < s<twe have
t
R2 (t) < h? C,,//h2.
[orws [ we+cena [ [ 1@

lim h? 1(s) = lim (9(s) — 0s — wﬁ)i =

s—0t JrN s—=0" J|z|<2/8

Observing that

we conclude that hy = 0, by Gronwall’s inequality, so that
g(t,x) <t +pg(x) forallt >0, all z € RY, and all B < B(6).
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This implies that g(t,z) < 6t on {lz| < 1/B} and, hence, on RV after letting 8 — 0%. Finally, the
result follows by taking the limit 6 — 0*.

(vii) Conclusion. Inequalities (5.10)) can be written as

TN —27 TN TN+2r
[ weamdn < [ wmesmdn < [ s dow.

—0o0 —0o0 —00

Since uS, — uy, in C([r,00); LY(RY)) for all 7 > 0, we deduce that u (¢,2',-) — un(t,2’,-) in L'(R)
for a.e. ' € RV~ and all t > 7. Then, letting £ — 0 we get, up to a subsequence,

xN—2r TN xN+2r
/ un(t, ', yn) dyn S/ un(t, 2, yn) dyn S/ un(t,2’,yn) dyy  for ae. 2’

—0o0 —00 —0o0

On the other hand, since u,(t) — u(t) in L'(RY), up to a subsequence, u,(t,’,-) — u(t,2’,-) in
LY(R) for a.e. 2’ € RVN~1. We conclude that, for all t > 7,

TN —2r TN T N+2r
/ u(t, 2’ yny) dyn S/ u(t, ', yn) dyn S/ u(t, 2’ yy)dyy for ae. .

—00 —00 —00
Letting » — 07, we deduce that u(t,z’, zy) = U(t,2',xy) for a.e. (z/,zy) € RYN"I x Rand all t > 7,
whence the uniqueness result.

(c) The proof is similar to that of (b). Let us comment on the points where some care has to be
taken. In step (i) we still have, using the identity £'(¢()1r(-n))(2',zn) = (LY)(2')1r(zy) from

Remark that v defined by (5.1 is the unique fundamental solution with mass M of d;v + Lu = 0.
In step (iii) we need to consider the analogue of (P.)):

(PL) o+ L'u~+ 0y (fr(u)) =eAu  in Q, u(0,-) =up inRY,
Hence, the primitives in step (iv) satisfy the Hamilton-Jacobi equation
o+ L'v—eAv = f(9zyv) inQ,
instead of . We can bound these primitives in terms of a function w? defined as in , which

solves the same problem (5.7 as the function w? that was defined for case (b), and that hence has
the same bound. The proof of step (vi) also works nicely, once we observe that [pnx hi(L'h) > 0. O
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APPENDIX A. TRUNCATED OPERATORS

The aim of this appendix is to prove that the rescaled truncated operators £}> and LM=P “ap-
proach” the truncated operators £ and £"=P, respectively, as A\ — oco. This fact plays an essential
role in the proof of Theorem in the convection regime ¢ < g« ().

Lemma A.1. Assume o € (0,2), 8 > 1/«, and , and consider the operators LNP and L/
defined respectively through (7)), (1.9), and also (1.6)). Then, for all ¢ € L'(RY),

H£A,>p¢ _ £’7>P¢HL1(RN) —0 as A — 0.
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Proof. Using the definition of the two operators and a change of variables in 2/ € RV~ we obtain

/ LA — c’>ﬂ¢\<2 / /SN1/RN\¢<wir<0,xi—ﬂ9zv>>—¢<x>dwdﬂ”)ﬂa'

Since, for all (r,6) € (p,00) x SV~1,

/ |¢(x:|:r(0,)\_é(o‘ﬁ_1)9]v))—¢(x)\dx—>0 as A — 0o,
RN

and this integral is uniformly bounded by the L'-norm of ¢, we can apply the dominated convergence
theorem to obtain the desired result. O

Lemma A.2. Assume a € (0,2), 8 > 1/a, and (A,), and consider the operators LYP and L/=P
defined respectively through (4.7)), , and also ([1.6). Then, for all ¢ € C2(RN),

|1£2=P¢ — L= poomry S C(P))\éfﬁ(HszﬁHLw(RN) + |’axND2¢HL°°(RN)>a
1LY — L0=PY| 1 vy S C(P)Aé_B(HD%HLI(RN) + HaxND2¢||L1(RN))a
where c(p) = p*>~% + p3~, uniformly in X > 1.
Proof. We use Taylor’s theorem with integral reminder:
flx+2)— flx) = /Olz Vf(x+sz)ds=z-Vf(x)+ /01(1 — 5)zD?*f(x + s52)2" ds.

Hence, by defining 0 := 1/a — 3 < 0, we have

(LYSPY)(z) / /S . / (1 —5)(0',\70Nn)D*p(x £ sr(0', \ON)) (6, \On)° ds— dr — dp(0),
(L0 6)(a / /SN / (1= ), 0)D6 (& sr(#, 0))(¢',0)" s 5 (o).
We only consider the part with + sign, since the other is similar. We write
(LM=P8) () — (L7=P¢)(2)| < Tia(x) + I (x) + I3 (),
where
Ll / /SN 1/ 1—5 (0", X70n) (D?*¢(x + sr(0/, A\70N))
— D2z + sr(0,0))) (¢, 70 (d drd“(e),
NG / /SN 1/ 173 (0, X70x) — (6,0)) D2 + sr(6',0))(6', A0y ‘d drdu 0),
Ia(e / /SN 1/ 173 (0/,0)D%p(x + sr(0',0)) (6, \70) — ‘d drd“(le).

By using the identity
D2¢(x 4 sr(0',\70yN)) — D*¢(z + sr(6,0))

= sr(0,\0N) - /01 V(D?¢) (x + sr((0',0) + ¢(0, X’GN))> dt

1
— ST)\UGN/ axND2¢(ZL‘ + ST(G/,t)\UGN)) dt,
0
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and the facts that 0 < 0 and (¢/,0y) € S¥~1, we obtain that

drd 0
Ml ey S A 10an D26l e, / / o)

Gv_1 ra—2 ~ 70Oy D¢l 11 mvy-

The last two terms can be estimated by brute force in a similar manner:

, o[ drdu(6)
ol vy + [Tl sy S A7 D200 1 ) /0 / drdptv)

SN-1 ro—1

=~ AP D*¢| 11 vy
A similar estimate holds for the L>*-norm of the three terms. O

APPENDIX B. BASIC RESULTS FOR ENTROPY SOLUTIONS

In this section, we will build the basic theory of , , and (]ZD from scratch based on [11
56, 11, [14], 28, 13, [60]. The operator £’ defined by only acts on the first NV — 1 spatial variables.
However, most of the results we are going to deduce only depend on upper bounds of the operator,
therefore we will always write them for £ and only give suitable comments on the case £', if needed.

B.1. Concept of entropy solutions. The definition of entropy solutions of was already stated
as Definition let us also give it for (Pg)):

Definition B.1 (Entropy solution of (PJ)). A function u is an entropy solution of (Pg) if:
(a) (Regularity) u € L>((0,00); LL (RV)) N L2 ((0,00); L=(RM)) N LE ((0, 00); HE (RY)).

loc loc loc

(b) (Entropy inequality) For all k € R, all p > 0, and all 0 < ¢ € C>(Q),

//Q <|u — k|¢¢ + sgn(u — k) (F(u) — F(k)) - Vo + elu — k|A¢)
- // (senlu—R)G(L™Pu) + |u—kI(£59)) + /N [uo — K|$(0) > 0

Remark B.2. In the above definition, u € L{2 ((0,00); L(RY)) implies that u € L2 (Q). Hence,
the last regularity assumption is actually Vu € LIQOC(Q). Its use is better seen if we rewrite the term

involving the Laplacian:
// lu — k|A¢ = —// sgn(u — k)Vu - V.
Q Q

B.2. Known uniqueness and a priori estimates. We follow the uniqueness argument presented
in [3 Section 4]. It starts with a Kato inequality; see e.g. [56, Theorem 3.9] and [28, Proposition 4.2].

Proposition B.3 (Kato inequality). Assume , and (A,). Let u,u be entropy solutions of (]ED
with initial data ug, @y € L°(RY), respectively. Then, for all 0 < ¢ € C2(Q),

©2) [ (1w o+ setu—0)(F) — @) -~ u—al(£)) + [ o —0lo(0) 2 0.

(B.1)

Remark B.4. For entropy solutions w, @ of , we add the term ¢ // |lu — a|A¢ in (B.2).
Q

To proceed we need the auxiliary function
1 if x| < 1,
B.3 ®(x) =
(B-3) (@) {|x]_N_°‘ if |z| > 2,
which is nonnegative and belongs to W21 N W2%(RY). Let us obtain some estimates on it.

Lemma B.5 ([3, Lemma 4.9]). Assume (A,)). There is a constant v (depending on A1) such that
VO] <A@, [AD] < 7[|®|lp2ec ),  and |LP] < ]| |yrzec mav)-
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Remark B.6. In [3] the authors use for the isotropic case £ = (—A)®/2 the above function ® that

satisfies |(—A)2®| < v® for all a € (0,2). The existence of a function ® satisfying this property is
not clear for a general anisotropic £. However, the uniqueness proof for L' N L>-solutions in [3] still
works substituting the estimate (28) in that paper by

!u—v\(@)( ') 2 = ®[[y2.00 lu — |
1
>3

This allows us to obtain estimate (32) in [3] with s = 1 and o = ¢. The proof is then completed
without more effort since the integrability of solutions is already assumed in the next theorem.

Theorem B.7 ([3]). (a) Assume p € [1,00), ug € L*(RY), (A, and (A.)). Then there is at least
one entropy solution u € L>®(Q) N C([0,00); LY (RY)) of with initial data ug. Moreover, let u,u

loc

be entropy solutions of (]ED with initial data ug, ug, respectively. Then:

(i) (Comparison principle) If ug < g a.e. on RY, then u < @ a.e. in Q.
(ii) (L'-contraction) If ug — g € LY(RY), then, for a.e. t > 0,

/RN [ut) —a(t)] < /RN lug — o]

(iii) (L*°-bound) For a.e. (t,x) € Q, essinf, gy ug(x) < u(t,z) < esssup,epn uo(z).
(iv) (L'-bound) For a.e. t > 0, ”U(t)HLl(]RN)iS lluoll £ mavy-
(v) (Very weak solutions) For all ¢ € C°(Q),

//Q (uc‘w + F(u) - V¢ — u(w)) + /RN uop(0) =

(vi) (Mass conservation) For a.e. t > 0,

/RNu(t):/RNuo.

(b) Assume, in addition, ug € L*(RN)NL>®(RY). Then there is at most one entropy solution u of ([P)
with initial data ug, and moreover, the solution satisfies u € C([0,00); L' (RY)).

Remark B.8. (a) All of the above properties also hold for entropy solutions of (PJ): In item (v), we
have the additional term ¢ [ fQ ulAg on the left-hand side.

(b) The definitions and the results in Section and Section hold for any Lipschitz convection
nonlinearity, in particular, f; in (5.3).

Proof of Theorem [B.7. Let us comment on the two last items:

(v) By the convex inequality (or Kato inequality)

// sgn(u — k)¢(L7P (u — ))z/Q\u—k!(P%)

and the choices k > £||ul| (@) in (B.I]), the desired result follows.

(vi) Consider a standard cut-off function Xr defined in Section The idea is then to choose ¢ as
Ljo,7)(t)Xr(x) in the very weak formulation. Since ||LXR| L < R™||[LX||L= by a-homogeneity, the
gradient and nonlocal terms go to zero as R — oo. U

B.3. Concept of classical solutions. We define, for all ¢ € C°(RY),
(Lo)(x) := —e(Ad)(x) + (L) (x), le,

Lo(€) = a(§)4(€)  with a(¢) :=clé]* + /S e o1 du(o).

Now, solutions of with initial data 0 < & < ug € L*®(R¥Y) are mild and also classical on Q:
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Proof of Lemma[3.1] By the assumption , we get £|€]2 < a(€) < el€]? + Asl€|®. This means that
assumptions (2.8), (2.9), and (2.10) in [7] are fulfilled (the latter with ap = ¢ and & = «). By [23]
Remark 1.2], we are in the setting of [24, Theorem 1.1]. However, that theorem requires F' € C*°(R),
but, with our assumption on the initial data, F'(u) € C*°((&, [[uol| Lo (r¥)))- O

We continue by providing a uniform bound for Vu (cf. [60, Lemma 2.1 and Corollary 2.2]).

Lemma B.9. Assumep €[2,00),0<é<ug € LOO(RN),, and (A,). Let ® be as in (B.3) and
P

0<0c¢ C'OO(( . Then the unique mild solution u of (P.|) satisfies

/ IVu?(t,z)[?0(t)®(z) dadt < C, where

1 1
C = max “uP 4+ P F ()| 4+ v =P
é<u(w,t)<|luo|| oo {p v )] PYP
1 2
+ 5(8_%(1) - 1)%u§_1|F(u)| +5%7(p — 1)_%ug) }(/ max{]@’|,@}((1> + |£<I>|)>
Q

Remark B.10. Note that indeed when p = 2 we have, for all compact K C supp ® x RV, that

C> s/Q|Vu(t,$)|2@(t)<I>(:r) dzdt > 5/K|Vu(t,x)2®(t)(1>($) dzdt > engn{G)@}//KWuP.

Proof of Lemma[B.9 Since u € CP°(Q) is a classical solution of the PDE in ,
(B.4) ou+ V- F(u)+ Lu—eAu=0 pointwise in Q.
Let 0 < ¢ € C°(Q). Using Kato’s inequality and the identity Vu - V(uP~1) = %|VU% 2,

J]emeo= / / @yo= [[ Swico)
5/ (Au)uP~top = //|V2|qb+5//up1Vu Vo.

Therefore, if we multiply - by uP~ 1(]5 and integrate over Q,

/ / lup(?tczﬁ £ F(u) - Vo + oF () - V)

A

fo |Vu?[20®. By the choice ¢(x,t) := O(t)®(x), the identities

]V 2\ ¢+ euP" 'V - V¢+1up(£¢))

Define I := 54(p_1)

St
[SIiS]

D=

1

2(p—1 2(p—1)2

ug_li(p ) Vuz and w’ 'Vu=(p— 1)_%u A= 12
p p

and the regularity Vu € L>*(Q), we get

Vul™t = (p—1)

I= // ((I)]l)upat@ + 0w F(u) - V& +OP(p — 1)2ub Flu) <7
Q

1 a2 D)E
0w (L8) —<O(p— 1) tu (FE=—vut) - ve)

p
1
g// (¢;UP|@'|+eup—1|F(u)|vq>|+@<1>(p1)éu’5—1|F(u)|(2(p_pl)2vu5
Q
1
1 2(p—1)2
+@5up\£q.>\ +eO(p— 1) 2ut (pp)gvué” |vq>\).
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Using now Lemma
1<// up|@y+eup P ()r® + 0B(p — 1) 3ub 1 P 22— Y2
b

1
) 1
+ @];up|£<1>| L eO(p — 1)—%u§(pp)2vuz |7q>)

://Q (@max{\@'|,@}<1up+vup1‘F(u)|+7;“p)

// oL e

Now, apply Young’s inequality ab < %CLQ + %b2 to obtain
1 1 1
2I§// (@max{\@'|,@}<up+’yup1\F(u)|+’yup)
p p
]_ p D
45 (573 (02)5 (0~ 1)FuE T F(w)] + (c02)39(p — 1) 3t ) > //@ ||
, 1 . 1
< || @max{|e/],0} (L u + | F ()] 4w
Q

w\'@

1
+5 (e - VP F ()| + iy (p - 1) 7hub)

// oluw|cal.

Taking the maximum over the range of v and multiplying by 2 gives the final estimate. O

To write down our much needed stability result, we define, for all £ > 0,
(B.5) LPRY) S ugz:=ug+&  with ug satisfying (A).

Now, since mild solutions are classical solutions and then entropy solutions of (P.|), they enjoy all the
properties of Theorem We then get the following convergence result.

Proposition B.11. Assume (Ag) and (A,). Let us be the unique mild solution of with initial
data up s defined in (B.5)). Then there exists a function u € L*°(Q) such that

uz—u ae inQ asé— 0",
P
Vuz — Vuz in L2 (Q) as € — 0% for all p € [2,00).
Moreover, u is an entropy solution of (Pg) with initial data uy satisfying (A -
Proof. If 0 < &; < &2, then 0 < up < ugg, < upz,, whence the comparison principle (see Theorem [B.7)
implies that 0 < uz, < ug,. Therefore, the sequence {uz(t,x)}s>0 C R is nonincreasing and uniformly

bounded from below by 0. Thus, there exists a function u such that uz — u a.e. in Q as & — 07.
Moreover, if we assume 0 < & < 1, then 0 < u < uz < [[ug|| poomny + € < [luoll Lo myy + 1, and, by

Lemma . Vu € Lloc Q) uniformly in &, which yields

D
VuZ —h inL{.(Q)asé— 0.

Since weak limits are distributional limits, and distributional limits are unique, we can identify the
limit by considering ¢ € C2°(Q) such that

//Qvugqb://QuEw.
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Now, ¢ € C(Q) C L*(Q), uz — u a.e. as & — 07, and 0 < uz(t, z) < [woll oo mvy + 1 give

//thb——//ngvcb,

i.e., by the definition of weak derivatives, h = Vu? in L2 (Q).

Finally, since uz is an entropy solution with initial data ug ¢ in the sense of Definition we obtain
that u is an entropy solution with initial data ug in the sense of Definition by simply taking the
a.e.-limit as € — 0" in the entropy inequality (B.1]). O

B.4. Entropy solutions enjoy an energy estimate. The goal of this section is to show that
entropy solutions v of (P.]) with initial data 0 < ug € L*(R™Y) N L>®(RY) indeed satisfy the LP-energy
inequality with p € [2, oo)' for a.e. t > 0,

1 4p—1) [! p 1
- a/4 2 ) 2 -
(B.6) pHU( )] o +A1 / /RN ut|® + ¢ e /0 /RN [Vuz|” < pHuOHLP(]RN)'

Hence, entropy solutions u of (P a belong to L2((0,00); HY(RN) N H*/2(RN)); Lemma [3.5(b) follows.

For the cut-off function Xy defined in Section we will basically choose uzXr as a test function,
and then take the limit as € — 07 in the resulting estimate.

Lemma B.12. Assume p € [2,00), ugz as in , ., and - Then the unique mild solution
uz of (Pg)) with initial data ug g satisfies

1 _ 4p-1) [* 2
. / ue(t)P Xp + / (uz(s),u2 (5) ) ds + 22 1) / / [Vug P Xr
p Jrn p 0 JRN
// ul™P 1o XR+1/t/ uEAXRJrl/ up = Xr
Q-I-p—l RN o pJo Jry © p ey

where & is the bilinear form associated with L defined in Section[1.7

(B.7)

Proof. We ease the notation by writing u, ug for uz, uge. Since u € Cp°(Q) is a classical solution of
the PDE in (PJ), we simply multiply it by u?~!Xp and integrate over (0,t) x RY. Let us calculate
term by term keeping in mind that Xr € CS° and e.g. Proposition 4.1 in [I9] to handle the nonlocal

term:
t 1 1 1
/ (Opu)uP™" Xg = / ()pXR—/ UOXR,
0 JRN p
t
V- Fu)uP txg = / (V- audtr-1
/O/RN< e =1 [ ] )X
t
= V(uitPlaxy q// wItP~la . VxR
q+p—1/o RN ( ) qg+p—1Jo Jrv
t
-7 / / wItPla . VAR,
qg+p—1Jo Jrr
t t
| [ et - / E(u(s), w1 (5)XR) s,
RN
8/ Au uP~™ IXR_€ / / |VU2| XR+€/ / -VXg
—8;/ / |Vug|2XRe/ / *UPAXR.
D 0 JRN 0 JRN P

Adding all the above terms finishes the proof. O

The estimate is indeed transferred to the limit v as € — 0.
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Lemma B.13. Assume (A,,), , and (A,)). Then the unique entropy solution u of (P.) satisfies
1 ¢ 4p—1) [*
E / WP (#) X + / E(u(s), () Xg) ds + e 2P 1) / / Vb Py

RN 0 p 0 JRN

p
q t 1 [t 1
e T e [ s [ g
qg+p—1Jy Jrn pJo JrN D JrN

and moreover, as R — oo in the above estimate, we obtain .

Proof. We have already proved that the mild solution uz of (P.) with initial data wug ¢ satisfies (B.7)).
By Proposition there exists an entropy solution u with initial data wug such that, as &€ — 0T,

p
uz —u  a.e. in Q, Vuz — Vu? in L%oC(Q)'

The first two terms on the left-hand side of (B.7)) directly converge when applying Fatou’s lemma and
the a.e.-convergence as € — 07. Since x — |z]* is convex, we have

t - t - t , v ,
/ /N |VuZ | XR>/ /N |Vuz| XR+2/ NVuE . (Vu§ —Vui)XR,
0 JR 0 Jr 0o JR

where the latter term goes to zero by the weak convergence of the gradients in L12OC (Q) asé — 0. The

right-hand side of (B.7)) converges through the use of the Lebesgue’s dominated convergence theorem.
Recall that Xp — 1 a.e. in RY as R — oo. Hence, the left-hand side of the resulting inequality at

the limit € — 0" converges as R — oo by Fatou’s lemma. To handle the right-hand side, we use the

fact that 1 1
= EGxNX, AXgp = ﬁAX,

together with the boundedness and integrability of u and wug, to obtain the limit as R — oo through
Lebesgue’s dominated convergence theorem.

0

TN

Xr

To rewrite the nonlocal term in a convenient form, we use the general Stroock-Varopoulos inequality
(cf. e.g. [19, Lemma 4.10]) and assumption (A,) to get

4(p—1 4(p—1
et > 2 [ jerdapz a2 [ jearmier o
p RN p RN
Remark B.14. When considering instead of , i.e., £ instead of £, we need to be careful with
the application of the general Stroock-Varopoulos inequality. Indeed, we can only get control of the

seminorm associated with the space L?(R; H*/2(RN—1)) defined in Appendix

Proof of Lemmal[3.3(c). Since u is an entropy solution, it is then also a very weak solution (cf. Theo-
rem [B.7(a)(v)). By the energy estimate with p = 2, for all ¢ € C(Q),

//Q <u8t¢+uq3w¢ —eVu - Vcb) + /OOO E(u(s), (s))ds = 0.

Let us choose a smooth bounded domain € and ¢ supported in (0,7") x Q. When ¢ > 1/2 we have
that u? € L?(R™) and then the regularity of ;u. When ¢ < 1/2 we choose a large p such that
p>1/q>2>p' and again we obtain the desired estimate. O

B.5. Compactness in C([0,00); L (R™)). The initial data ug is assumed to satisfy

loc

(B.8) 0 < up € L(RY), / luo(z + &) —up(z)|dz — 0 as & — 07,
RN

With the previous results in mind, it is known that a combination of the Arzela-Ascoli and Fréchet-
Kolmogorov-Riesz compactness theorems gives convergence in C([0, 00); L (RY)) as long as a uniform
control for the time- and space-translations are given on compact sets.
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Due to the L'-contraction and the translation invariance of , space-translations are easily
controlled: for all compact K C RN, and all t > 0,

/ lu(t,z + &) — u(t, z)| dx S/ luo(z + &) — uo(x)| de.
K RN

It turns out that the L'-contraction also provides control of the time-translations:

Proposition B.15. Assume 0 < e <1, (Ay)), and (A,). Let u be an entropy solution of with
initial data ug satisfying (B.8). Then, for all compact K C RN and all t,s € 0,77,

[ tute) = u(s)l < Al = 1),
K
where \ is a modulus of continuity depending on K, |[uo|| poo@ny, and |luo(- + &) — uol| 1 mn)-

Proof. Assume s < t. Define us(t, x) := u(t, -) *ws(z), where w;y is a standard mollifier. By the triangle
inequality and the L!'-contraction,

[u(t) = u(s)l| ) < Mwlt) = us(B)ll L1y + Nus(t) — us(s)ll ) + [lus(s) = uls)llorx)

<2 Eg luo(- + &) — uoll 1wy + [lus(t) — us(s)l L1 (x)-

Now, it is standard to choose (7,y) — 1, 4(7)ws(z —y) as a test function in the very weak formulation

of to obtain
t
||lus(t) — U(S(S)HLl(K) < /K/ ‘U(T)q % Opyws — w(T) * (Lws) + eu(T) * Aw(;’ dr
< |t = 11K (Jlu0ll e vy 9l vy + ltoll o oy 1 Cevsll vy

+ €||U0HLO<>(RN)HAwaHLl(RN))-

Since

10exwsll iy S 071 Lwsll ey S07%,  and ||Awsl|pgyy S 67

we can choose §2 = |t — s|§ to obtain the desired result. O

In view of the previous discussion on the application of Arzela-Ascoli and Fréchet-Kolmogorov-Riesz
compactness theorems, we obtain Lemma

B.6. Compactness in C([0,00); LP(RY)). This follows from convergence in C([0, c0); L¥ (RY)) and
a tail estimate; see e.g. [20]. Hence we start by proving Lemma [3.3(d).

Proof of Lemmal[3.5(d). We take (after a standard approximation procedure) 1y ;pr(x) as a test func-

tion in the very weak formulation of , where ppg is the tail-control function defined in Section
Then,

/RNu(t)pR:/RNUOPR"i‘/Ot/RN (F(u) - Vor — u(Lpr) + culdpg).

Using that 1j;~or < pr(7) < 1j3>r and u,ug > 0, we get

t
/ u(t)g/ uo—i—// (u?0y 5 pr| + u|Lpr| + u|Apg|).
|z[>2R |z|>R 0 JRN

Since |Apg||pe@yy S R, the result follows. O
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This preliminary tail control provided by Lemma (d) is not enough for our purposes, since it is
not uniform in €. In order to improve it we use the a-homogeneity of the operator £, which yields
|LpR Lo @y S B¢, and observe also that

(B.9) /t/ 16, o] < 41 oH L HuonLl R >

In the second estimate we used Holder’s inequality. Tail control is thus established uniformly in € in
the interval [0,¢] for all £ > 0, which is enough to prove Lemmas and

Remark B.16. Since the sequences above are always uniformly bounded, the mentioned convergence
results are actually in C(]0,00); LY (RY)) and C([0, 00); LP(RY)), respectively, for all p € [1, 00).

B.7. Perturbation of the convection nonlinearity. In the proof of Theorem[1.5 we need stability
of solutions with respect to the convection nonlinearity. It is contained in the following lemmas:

Lemma B.17. Assume (A, , (A)), e>0,7>0,q¢<1, and f, given by (5.3)). Let u° be the
entropy solution of

(B.10) 0w+ Lu+ Oy (fo(u)) =eAu  in Q, u(0) =uy on RY,
and u®" the entropy solution of
O+ Lu+ Oy (fr(u)) =eAu  in Q, u(0) =ug on RV,

Then,
us" — uf i C([0,00); LP(RN)) as n — 0.

Proof. For simplicity we will drop the dependence on . The LI(RN )-contraction property in The-
orem and Proposition applied to the sequence {u"},~o shows that it is relatively compact
in C([0,00); LL (RY)). The tail control of that sequence follows by Lemma (d) (see the previous
section). It implies the compactness in C([0,00); L*(RY)). We show that any limit point u of the
sequence {u"},~¢ is an entropy solution of . It is immediate that u satisfies . Using the
same arguments as in step (ii) of the proof of Theorem when ¢ > ¢.(a), we can obtain that u

satisfies (1.7)), with the difference that we have to prove that for all k € R and all 0 < ¢ € C°(Q),

// sgn(w’ — B) (fy(u?) — fy(k vw// sen(u — k) (fo(w) — fo(k)) - Vo.

Up to a subsequence we can assume that v — v a.e. in (). By the triangle inequality and Lebesgue’s
dominated convergence theorem it remains to check that f,(u") — f(u") — 0 and fo(u") — fo(u) = 0
a.e. in Q as 7 — 0. The second one trivially follows since fy is continuous and since {u"},~¢ is
uniformly bounded. The first one will follow once we prove that f, — fo uniformly as n — 0. This is
a consequence of

| f(u) — fo(u)| = |(u? + )92 — 2 — 49| < p¥? for all uw > 0 and all 1 > 0.

Since the limit equation has a unique entropy solution by Theorem [B.7] and Remark the whole
sequence {u"},~( converges to u, not only up to a subsequence. O

B.8. Primitives of entropy solutions solve parabolic problems. We prove now Lemma
needed for the proofs of Theorem [I.5 and Lemma

Proof of Lemma|3.7. Since u is an entropy solution of ( .,

/ / (udho + w06 — u(Lo + £A0)) + / wd(0) =0 for all ¢ € C=(Q).
Q RN
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We then choose ¢g(t, ', zn) = ¥(t,2")Xr(xxn) with 1 € C°([0,00) x RN~1) and X the usual cut-off
function. Since u € C(]0,00); LY(RY)) N L>=(Q), the term involving u? can be estimated similarly as
in , and we may apply the dominated convergence theorem to obtain

. U0¢R(0)>

R—o0 R

lim < / /Q (udrdn + w0y dr — u(Lon + AdR)) + /

T ~
= / / (vﬁtap — (LY + 5AII¢)) + / votp(0)
0o JrN-1 RN-1
since (see Remark
I%i_{r;O'C(wXR)(m/,xN) = LN IR(-M) (@ zn) = (LY) () g(zy) for any ¢ € CX(RN7Y). O

Remark B.18. The results in Section Section and Section hold for f, in (5.3) since it
satisfies inequality ((5.4)).

B.9. Parabolic regularization. We include a variant of Lemma|3.1] which will be useful in the proof
of Theorem Tt applies in the particular cases f(u) = u? ¢ > 1 and f,(u) = (u® + n)¥? — n9/?,
q > 0.

Proposition B.19 (Parabolic regularization). Assume (A,), (A,), f € C*P(R) for some B € (0,1]
and f(0) = 0. Let u be the entropy solution of (Pd))/(PL) with initial data ug. Then u € C*Ho2+2(Q)
for some 6 > 0, i.e., u is a classical solution of the PDE in /

Proof. In the first step we prove that
(B.11) we LP ((0,00); H¥P(RY)) and dyu € LP ((0,00); LP(RY)) for all p € (1, 00).

loc loc

Let us first observe that u € L>(Q) N C([0, 00); L*(RY)) is a distributional solution of
ou—eAu=g

with ¢ = Lu + 0,y (f(u)) or g = L'u + Oy (f(u)). Since f € CL(R) and f(0) = 0 we have that
f(u) € LP((T',T); LP(RN)) for all p > 1. This implies that 0., (f(u)) € H-LP(RN). Also, in view
of [2.8) and (2.9) we have Lu, £'u € LP((T",T); H-*P(RN)), hence g € LP((T",T); H~ ™ax{e1br(RN)).
Regularity results for the heat equation, i.e. Theorem 4 and the last lines of Section 1 in [47], give us
that u € LP((T",T); H>max{e1bp(RNY),

Assume that u € LP((T",T); HoP(RY)) for some o € (0,1]. The fractional chain rule [67, Proposi-
tion 5.1, p. 112] gives us that

1 @)l oo vy S @) oo ey 1] prom (v -
Since u € L*((0,00); L¥(RY)) and f € C'(R) with f(0) = 0, then f’(u) € L>®((0,00); L>®(RY)), so
that
flu) € LP((T", T); HPP(RY)),  ay(f(w) € LP((T',T); HTHP(RY)).
Therefore, the right-hand-side term g € LP((T", T); HC~™{1}p(RN)). We set 0 = 2 —max{a, 1} >
0. Aslong as 0, < 1 we define 0,41 = 240, —max{1,a} and thus u € LP((T",T); Ho»++P(RY)). Since
the sequence {0, },>0 is increasing we have for some n > 0, o, > 1, hence u € LP((T', T); HP(RY)).

If o € (0, 1] we repeat the above argument with o = 1 and we obtain that v € LP((T",T); H>P(R"))
and then dyu € LP((T', T); LP(RM)).

Let us now consider the case when a € (1,2). We know that u € LP((T",T); H*P(RY)) for
some o > 1. It implies that O, (f(u)) € LP((T',T); LP(RN)), Lu € LP((T',T); H°~*P(RY)) and
g belongs to LP((T',T); H™™o~a0br(RN)). Defining 0,11 = 2 + min{o, — a,0} we obtain that
u € LP((T',T); Hon+1P(RY)). For some n > 0, we have o, > «, which implies 0,41 = 2 and we
obtain the desired property (B.11]).
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In the second step we will show that for any 0 < 7" < T, the function g belongs to C%2° (T, T)xR™)
for some § > 0, where C%?? are the parabolic Holder spaces [52, Section 8.5, p. 117]. Regularity results
for the inhomogeneous heat equation [52, Theorem 8.7.3, p. 123] applied to @ = x(t)u(t), where x(t)
is a smooth cut-off function, show that u € C1+92+20((T" T) x RN), so u is a classical solution.

In what follows, we will show that g belongs to C%2°((T’,T) x RN) for some positive §. Let us
recall that u € LP((T",T); H*P(RY)) with dyu € LP((T',T); LP(RY)) for all 1 < p < oo, i.e.
w € LP((T', T); H*P(RY)) N WHP((T', T); L (RY)).

Let us show that the nonlocal term has the required regularity. Denoting v = Lu or v = £L'u, we have
that v € LP((T',T); H>=P(RN)) n WEP((T",T); H=*P(RY)). Therefore,

(I = A)*Pue LP((T',T); H*P(RY)) nWHP((T',T); LP(RY)).
Using the interpolation results for Sobolev spaces in [58, Proposition 3.2] to (I — A)

(I — A2 e WsP((T',T); H*A=9)2(RN))  for all s € (0,1),

and then v € W*P((T',T); HQ(I*S)*O"”(RN)). We emphasize that we have to apply the cited results
to (I — A)~*/?y and not directly to v since the results in [58] hold for nonnegative index Bessel
potential spaces. The classical Morrey estimates for Bessel potential and Sobolev spaces give us that
v e C(T',T); CPRN)) c CO((T',T) x RN) provided s — 1/p > ¢ and 2(1 — s) — a — N/p > 26.
Choosing s = (2 — «v) /4, and p large enough the two inequalities hold for any § < (2 — «) /4.

—/2y we get

Let us analyze the nonlinear term v = 9, (f(u)) = f'(u)9zyu. The regularity of u and the space
interpolation give us that for any s € (0, 1),

w€ WP (T, T); H* 9P (RY)) € O VP (T, T); C209=N/P (RY)),
Choosing s = 1/2, we obtain that u € C%?((T',T) x RY) for all § < 1/2. Using that f’ € C’(R) this
implies that
f(u) € P2, T) x RY)  for all § < 1/2.
Regularity of u yields
Opyu € LP((T',T); HYP (RN n WHP((T', T); HP(RY))
C WH((T', T); H*H 0D P(RY) € ¢ VP(T, T); €172 VP (RY)),

Choosing s = 1/4 we obtain that 9,,u € C*?((T',T) x RY) for all § < 1/4. This finally implies that
Oun (f(u)) = f'(u)Dppu € CPO2B((T' T) x RN) for all § < 1/4. O

Remark B.20. When f(u) = u? with ¢ < 1, we can only perform the first step in the above proof.
This will give us that u € C(Q). Indeed, f(u) € LP((T",T); L?) for all p > 1/q. Hence,

= Lp((T/,T);H2_max{a’1}’p(RN)), uy € Lp((T/,T);H_ max{a,l},p(RN))’

ie., u e Whe((T',T); H-™{x1bp(RN))). If we repeat now the interpolation argument above, we
get u € WoP((T',T); H(—9)(@-max{e,1})—smax{e, 1o (RNY))) for all s € [0,1] and p > 1/¢q. Choosing
s—1/p>0and (1—s)(2—max{a,1}) — smax{a,1} — N/p >0, i.e., 2 — max{a,1} — 25— N/p > 0,
we get u € Cy([T7,T] x RY).

APPENDIX C. COMPACT EMBEDDING OF MIXED SPACES

We gather here two compactness results that are used in the proof of our convergence result.
Theorem C.1 (Aubin-Lions-Simon, [66, Theorem 5]). Consider the three Banach spaces
X —>B<=Y,
where X — B is compact. Assume 1 < p < oo and:
(i) F C LP((0,T); X) is bounded.
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(ii) OT_h lft+h)— f@®)|lydt — 0 as h — 0T uniformly for f € F.
Then F is relatively compact in LP((0,T); B) (and in C([0,T]; B) if p = 00).

Assume that a € (0,2) and = = (2/,zy) € RV~ x R, and define the Hilbert space
LR W22(RN ) = {¢ € L*(RY) : |§] 2maparzz@n-1)) < 00}, where

1
o(x/ + 2, xn) — P2, zn)|? 2
(@2 ®yerze@y-1)) = (/RN /Rm VT d2d(a’,xn) |

and moreover, ||| p2gyerz2@y-1y) = [l 2@y) + |0l 2R war22@y-1y). 1t is classical that the above
spaces are the same as the Bessel potential spaces, i.e. W/22(RN~1) = go/2(RN-1),

Lemma C.2. Assume a € (0,2), 8>0, R',R >0 and a set F such that:

(1) ol 2@warze@y-1)) + [l oo mny < C for some C independent of ¢ € F.
(ii) For all |hn| < R and some 3 > 0,

/ 6, 2+ h) — 9l an) P de < Ol
|2|<R',Jen|<R

for some constant C independent of ¢ € F.
Then F is relatively compact in L?>(Bgr x (—R, R)).

Remark C.3. For any R, R’ > 0 the space Xg r C L®(RY) N L2(R; W/22(RV~1)) endowed with the
norm

/ |p(2’, xn + hn) — o2, zN)| da
|2/|<R,|Jrn|<R

[0l x g = 0l Lo owarzz@y-1)) + 9]l oo mvy + sup ]

|hn|<R
is compactly embedded in L?(Bg x (—R, R)).
Proof. We will employ the Fréchet-Kolmogorov-Riesz compactness theorem (see, e.g., [36]); hence, we
need uniform estimates on translations in L2.
By the triangle inequality,
|¢(z + h) — p(2)* = |p(x + (W, hn)) — ¢ ()]
< oz + (W, hn)) = ¢(@ + (0,hn))]* + |p(z + (0, hy)) — ()]

Integrating the above inequality and using the change of variables x + (0, hy) — = gives

/, , |6(z +h) — ¢(2)* dz

(C.1) |#/|<R'Jlan|<R

< / |p(z + (B',0)) — ¢(z)|* dz —i—/ l6(z + (0, hy)) — d(z)|? da.
RN

|2/|<R',|Jzn|<R

The second term can already be estimated by assumption (ii), while the first term needs further
consideration. Using Plancherel’s identity and the inequality

|ei§/.h/ - 1| < HliIl{2, ’5/ . h,‘} < Ca|£/ . h/’a/Q < Ca|€/|a/2|h,‘a/2,
we get

/ 6z + (1, 0)) — p(a)? dz = / €€ 11213(6) 2 dé < CalH|° / 11862 de
RN RN RN

= Ca|h/‘a’¢‘%2(R;W&/2,2(RN—1))'
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Going back to (C.1f), we therefore get
(C.2) / (@' + 1oy + hy) = o, 2n) P d(@, zv) < (I + |hn]?),
|z’'|<R'|Jzn|<R

where C' is again independent of ¢ by assumption (ii).
Now, define
Y(x) = () 1B, «(—Rr,R)(T)
In order to apply Fréchet-Kolmogorov-Riesz’s compactness theorem, we need to check that the family
{¢p : ¢ € L2(RN)} ¢ L*(RY) is equicontinuous and equitight. The latter is automatically satisfied in
RN\ (Bg x (=R, R)), and we are left with estimating the translations, for h € RN~ x (-R, R):
H¢( + h) - 7/}HL2(RN) < qu( + h) (]IBR/X(—R,R)(' + h) - ]lBR/x(—R,R)) HL2(RN)
iy 00+ ) = )| o
< H¢HL00(RN) H]IBR/X(—R,R)(' + h) - ]IBRIX(—R,R) HLQ(RN)
+ H¢(' +h) - ¢HL2 (Bp/x(—R,R))"

By assumption (i), ||| oo g~y is uniformly bounded, and hence the first term goes to zero as h — 0

uniformly. Moreover, the second term does so too since ) holds. Hence, there is a convergent
subsequence in L?(Bgr x (=R, R)). g

APPENDIX D. AN AUXILIARY LEMMA

This appendix is devoted to extend to the case of integrable and locally bounded functions a
result that was already proved in [30, Lemma 1.2] for smooth functions and in [55, Lemma A.1], [53]
Lemma 2.7] for continuous and integrable ones. This extension is used in the course of the proof of
Lemma to obtain the hyperbolic estimates.

Lemma D.1. Consider a nonnegative function f € L'(R) N LS (R) satisfying

(D.1) (fYY<c or (ffY>-C inD(R)
for some real numbers k > 0 and C > 0. Then
Clk+1 1/(k+1)
0< fz) < (Mnfnm ) ae. z €R.

Proof. Tt is enough to prove the first case; the second one can be reduced to it by taking f(z) = f(—z).
Let us first prove that a function g € L (R) such that ¢’ < C in D'(R) satisfies

(D.2) g(y) —g(x) <Cly—z) ae xz<yeR
By density, in the inequality

—/gw’SC/w for all p € CL(R), ¢ >0,
R R

we can use nonnegative and compactly supported test functions ¢ which are only piecewise C'. Fix
two points x < y and a function ¢, such that o, = 1 in (m—i—a y—e), linear on (x—e,x+¢)U(y—¢,y+e)
and vanishing identically outside the interval (z — e,y 4+ ¢). Then

1 y+e y+e
%/ / g<C/ p: =C(y — ).

Since the function g is locally 1ntegrable, Lebesgue’s differentiation theorem guarantees that for a.e. x
and y we can let € — 0 in the above inequality to obtain (D.2)).
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Let us now go back to function f. Since f € L (R), then f* € L} (R). Hence, we may apply the

loc loc

preliminary result to g = f¥ to obtain, using the inequality (D.T)),
fy) - ffa@)<Cly—2z) ae xz<yeR.
Let us fix a point y for which the above inequality holds. Then

)
.

We use this inequality on the interval (y,y) to get, since f is nonnegative,

f¥x)>Cx—7) ae x<y, wherej:=y—

= [ 12 [ 1207 [Memgrtan=cm o - pron= b g
A U 7 k+1 Clk+1) ’
from which the result follows immediately. ]
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