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On the singularity formation and relaxation to equilibrium in

1D Fokker—Planck model with superlinear drift

José A. Carrillo* , Katharina Hopf' , and José L. Rodrigo *

* Department of Mathematics, Imperial College London
T Mathematics Institute, University of Warwick

Abstract

We consider a class of Fokker—Planck equations with linear diffusion and superlinear
drift enjoying a formal Wasserstein-like gradient flow structure with convex mobility
function. In the drift-dominant regime, the equations have a finite critical mass above which
the measure minimising the associated entropy functional displays a singular component.
Our approach, which addresses the one-dimensional case, is based on a reformulation of the
problem in terms of the pseudo-inverse distribution function. Motivated by the structure
of the equation in the new variables, we establish a general framework for global-in-time
existence, uniqueness and regularity of monotonic viscosity solutions to a class of nonlinear
degenerate (resp. singular) parabolic equations, using as a key tool comparison principles
and maximum arguments. We then focus on a specific equation and study in more detail
the regularity and dynamics of solutions. In particular, blow-up behaviour, formation of
condensates (i.e. Dirac measures at zero) and long-time asymptotics are investigated. As
a consequence, in the mass-supercritical case, solutions will blow up in L in finite time
and—understood in a generalised, measure sense—they will eventually have condensate.
We further show that the singular part of the measure solution does in general interact
with the density and that condensates can be transient. The equations considered are
motivated by a model for bosons introduced by Kaniadakis and Quarati (1994), which
has a similar entropy structure and a critical mass if d > 3.

Keywords. Nonlinear Fokker—Planck equations, finite-time blow-up;

pseudo-inverse cumulative distribution; viscosity solutions; Bose—Einstein condensate.
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1 Introduction

In [19], Kaniadakis and Quarati introduced a nonlinear Fokker—Planck equation with quadratic
drift as a model for the dynamics of the velocity distribution of a spatially homogeneous
system of bosons. The model is based on a direct modification of the transition probability
rates governing the particle kinetics in order to account for the quantum effect. The resulting
equation, the so-called Kaniadakis—Quarati model for bosons (KQ), states

Of=Auf+Vy- - (f(1+f)), t>0, veRL (1.1)

Here the variable v represents velocity while f(¢,-) > 0 denotes the particle density at
time ¢, whose integral over R%—its mass—is formally preserved under the evolution. The
evolution (1.1) is driven by the entropy-type functional

v 2
w0 = [ (151 + Flow() - (4 pog(1+ ) av.

Indeed, eq. (1.1) can formally be rewritten as a nonlinear continuity equation

8tf:v.<h1(f)v‘?;j[f]), t>0, veR? (1.2)
with mobility function h(s) := s(1 + s). Thus, formally along solutions of (1.1)
d 0y |
—_ = _ —_— <0.
g == [ mn|v5tu) <o

A peculiarity of the above problem lies in the fact that boundedness in entropy does not
imply local equi-integrability and, in fact, in space dimension d > 2 there exists a critical
mass m. < 0o above which the mass constraint minimisation of H; leads to Dirac measure
concentrations (see Theorem 1.1).

Here, we are interested in generalisations of the above physically motivated problem
allowing for a critical mass also in lower space dimensions. For v > 0 we consider the
functional H., : M (R?) — R U {oo} defined by

ﬁ(—/wd<1>d =f cl ce
4(1) = » 5 o) + @y (f)dv ) =LY s ps LY,

where ®.(f) = %fof log (%) ds and hence ®/(f) = (hy(s))™" = (s(1+ 7)) . The

minimisers of ﬁ7 at a fixed level of mass have been explicitly determined in [3]:

Theorem 1.1 (See [3], Thm 3.1). Let m € (0,00). The functional H-, restricted to the set

{MGM(T(Rd):/u=m}

has a unique minimiser ué’.ﬁ ). Letting

foo0(v) = (ev(fw) - 1) ' , 0>0,



fe = foo,0 and me := [pa fe(v) dv € (0,00], the minimiser is given by

(m) _ foo,6 - L4 if m < me, where § >0 is s.t. [ foop=m
Hoo™ = fC-Ed+(mfmc)6o if m > me.

In the L' supercritical regime d > 2, where m. < oo, the problem of understanding the
long-time dynamics of KQ (1.1) has remained largely open. Toscani [30] demonstrated that,
for highly concentrated initial data or data with very large mass (above a threshold m > m.),
solutions must blow up after finite time (in the sense that they cannot be extended to a
global-in-time classical solution). The proof is indirect—based on a virial type argument—and
does not provide any insights in the nature of blow-up. Formal matched asymptotic expansions
on the blow-up dynamics of isotropic solutions in the case d = 3 can be found in an earlier
paper [28]. The L' critical case d = 2 has recently been investigated in the ref. [4]. Exploiting
the fact that in this case the nonlinear equation (1.1) in isotropic form can be transformed into
a linear Fokker—Planck equation (by means of the Cole—Hopf transformation), the authors are
able to prove global existence of classical solutions and relaxation to equilibrium for a large
class of initial data. Global regularity in the non-radial case is obtained upon comparison
with isotropic solutions. In the L! subcritical case d = 1 a formal study of the relaxation to
equilibrium was performed in the ref. [5]. The global existence of regular solutions, which
in this work was only guaranteed for initial data lying below one of the steady states in the
pointwise sense, can in fact be obtained for any sufficiently regular initial datum by means of
a comparison argument for the distribution function. In summary, while in the L' subcritical
and critical case solutions are globally regular and converge to the steady state of the same
mass, in the supercritical regime there do exist solutions which become unbounded after finite
time, but beyond this little is known in that case.

In this work we aim to study in the L' supercritical case in 1D the singularity formation
and long-time dynamics of the following generalisation of eq. (1.1), (1.2):

o7,
of

where H,(f) = H+(f - £%) and hy(s) = s(1 4 57) for v > 0. Eq. (1.3) is formally equivalent to

8tf:V-<h7(f)V [f]>, t>0, veR? (1.3)

Wf=AFf+V-(vhy(f)), t>0,veR: (1.4)

The L' subcritical, critical resp. supercritical regimes for problem (1.3), (1.4) are given by
v < %, v = % resp. vy > %. The rationale of this division is as follows: at high values of
the density f the linear part of the drift in eq. (1.4) becomes negligible; taking into account
conservation of mass, the resulting approximate scale invariance formally leads to a critical
threshold v = %, above which the conservation law should be unable to preclude local
explosions of f. For v < % no (finite) critical mass exists so that condensation cannot be
expected. In this case methods similar to those employed for the analysis of eq. (1.1) apply,
and our focus will thus be on the L! supercritical case. Still, the theory we develop remains
valid in the critical case, where global regularity of solutions to the Cauchy problem will be a
simple corollary of our results.

In view of the common entropy structure in Thm 1.1, we will refer to the generalisations (1.4)
as bosonic Fokker—Planck equations and interpret singular measures concentrated at v =0
as condensates—although the physical description involving bosons is meaningful only if
v =1 and d = 3. With this comparison with the physical case in mind, we will talk about
condensation referring to the formation of a Dirac Delta (condensate) in finite time.



Strategy of the proof and outline of the results. Our approach to eq. (1.4) in 1D is
motivated by its formal gradient flow structure (1.3) and builds upon the hypothesis of mass
conservation. It is based on a reformulation of the problem in terms of the pseudo-inverse
distribution function

u(z) = inf { G x} w11,

of f. Assuming that f is a strictly positive classical solution of problem (1.4) with sufficient
decay as |v| — oo so that its mass m := || f(¢,-)||z1 is constant in time, the (pseudo-)inverse
distribution function u(t.-) of f(¢,-) satisfies

O — (0pu) "202u + u((Opu) ™7 +1) =0 in Q:= (0,7) x (0,m).
Following an idea in [6, Section 4], we multiply the last equation by (9,u)” to obtain
(D) O — (Opu)Y 202w + u(1 + (Jpu)?) =0 in Q. (1.5)

In Section 2 we will establish a framework for the existence, uniqueness and regularity
of (z-monotonic) viscosity solutions u of Cauchy—Dirichlet type problems associated with
generalisations of equation (1.5). In our framework the minimisers appearing in Theorem 1.1
will be admissible solutions while for § > 0 and m > || f ¢|| 1 measures of the form

Foo - L7+ (m — || foc,oll 1) 0

will be neither sub- nor supersolutions. In this way, the latter family is naturally ruled out
as potential equilibria (which would not be the case when, e.g., considering distributional
solutions of the original formulation (1.4) using test functions vanishing near the origin).

As a consequence of the above framework, see Corollary 2.23, we obtain global existence,
uniqueness and Lipschitz continuity of viscosity solutions to eq. (1.5) with v > 2 complemented
with the following conditions on the parabolic boundary:

u(07x> = u()(x)’ S (07m)a
u(t,0) = =R, u(t,m) = R, t>0,
provided the non-decreasing function ug satisfies certain mild regularity conditions. In the

original variables this formally corresponds to eq. (1.4) with d = 1 and v > 2, posed on a
centred interval of radius R subject to no-flux b.c.:

of=0%f +0.(rh(f)), t>0,7r€(~RR), (1.6)
£(0,7r) = fo(r), r € (—R,R), .
0=0.f+rhy(f), t>0, re{—R,R}. (1.8)

Eq. (1.6), (1.8) has an analogous entropy structure and a statement completely analogous
to Theorem 1.1 holds true. See also Remark 2.21. Let us emphasize that the choice of the
domain (—R, R) has been made for simplicity only and we do not assume symmetry of initial
data resp. solutions.

In Section 3 we derive refined regularity properties for the viscosity solutions u of eq. (1.5),
which allows us to deduce that in the original variables u(t,-) corresponds to a finite measure
wu(t) of mass m of the form

plt) = f(t, )L + 2p(t)o,



where away from r = 0 the density f is a classical solution of problem (1.6)—(1.8) and satisfies
f(t, 1) = fe(r) = O(Jr|*=2/7), |r| < 1, whenever f(t,-) is unbounded at 7 = 0. We obtain in
particular continuity of d,u(t,-), which yields the implication [x,(t) > 0 = lim, o f(t,r) =
+00]. We then establish an entropy method along the measure p(t) allowing us to determine
in particular the long-time asymptotic behaviour, viz. convergence to the entropy minimiser
of mass m.

In Section 4 we show that the framework previously established for the problem posed
on (—R, R) can be extended to the equation on the whole line R, formally corresponding to
R =00 in eq. (1.6), (1.7).

As corollaries of our theory we obtain the following:

a) Short-time regularity of solutions for sufficiently regular data (Remark 3.5).

b) Finite-time blow-up, blow-up profile and condensation (formation of a Dirac
measure at zero) whenever m > m. (Cor. 3.16). Finite-time singularities can occur
for any value of the mass provided the initial density is sufficiently concentrated near
the origin (Prop. 3.17). Solutions exist globally after the first singularity occurs in the
form of a condensation part (Dirac Delta at zero) and a smooth part with an integrable
singularity at zero, whose profile is determined (Prop. 3.10, Prop. 3.12).

¢) Long-time asymptotics given by the minimisers of the entropy for all values of the
mass via a variant of the entropy method in the new variables (Theorem 3.14). Eventual
regularity whenever m < m, (Cor. 3.16) and global regularity for m < m, provided the
initial density fo is sufficiently spread out (Prop. 3.20).

d) Transient condensation and interaction of the singular with the regular part
of the solutions. In general, the size of the condensate component ¢ — x,(t) is not
monotonic and condensates may be transient (Prop. 3.17, Cor. 3.18).

Conventions. Here, we provide a collection of definitions and notations used throughout
this manuscript. Let R > 0. For a finite Borel measure v on [—R, R]| we define the cumulative
distribution function (cdf) M associated with v via

M(r)=v([-R,r]), r€[-R,R].

The cumulative distribution function of a function f € L'(—R, R) is defined as the cdf
associated with the measure f - £, where here £! denotes the one-dimensional Lebesgue
measure restricted to the interval [—R, R].

Let R,m > 0. Given a strictly increasing, right continuous function M : [-R, R] — [0, m]
with M(R) = m, its pseudo-inverse u : [0,m] — [—R, R] is defined via

w(z) =min{r € [-R,R] : M(r) >z}, x € [0,m]. (1.9)

The function u is well-defined and continuous, and satisfies u(0) = —R, u(m) = R as well as
u(z) = r whenever z € [M(r—), M(r)], r € [-R, R].
Additional notations are listed below:

e Welet Q :=1xJ:=(0,T) x (0,m), where 0 < T < o0 and 0 < m < oo. The parabolic
boundary of €, denoted by 0,12, is defined as the set

90N\ ({T} > [0,m]),

where 0f) denotes the topological boundary of 2. This notation will be also be used for more
general axis-aligned rectangles C R x R. We refer to the subset (0,7) x {0,m} C 9,9 as the
lateral boundary of €.



e For an interval V C R, any measure on V is understood to be a non-negative Borel measure,
and we denote by M, (V) the set of finite measures on V.

o Test functions are C* in time and C? in space (meaning that the first time derivative and the
second spatial derivative exist and are in C(12)).

o In general, for a function v = u(xy,...,zxN) the expressions 0, u and u,, for somei € {1,...,N}
both denote the weak derivative (in the distributional sense) of the function u in the i ** direction.
The pointwise derivative of u with respect to z; will be denoted by (p)ﬁziu.

 For a function u : (a,b) C R — R we denote by v’ its (weak) derivative.

o For d € N the expression Sym(d) denotes the space of symmetric d x d matrices with real
components.

Ju()—u(y)]

« For a € (0,1] and U C R? we abbreviate [u]co.o (1) = Sup. yev =
TFY

« The d-dimensional Lebesgue measure on R? is denoted by £%. We use the same symbol for its
restriction to any Lebesgue measurable subset U C R

+ For V C R? open, we abbreviate C}:2, (V) = {u e C*(V): 02 u € C(V)}. In this notation, z;

Z1,T2
will always represent the time variable.

o For V C R? open and a € (0,1], we let Hai (V) denote the set of functions u € C’tlmz(V) for
which the quantities |[ul|c1(vy, [|[02ull vy, [02u]a and [O4u], are finite, where

[U}a — sup "U(t,:l?) — ’U(S7y)‘

(o emev dp((t, ), (5,9))”
(t,x)#(s,y

and dy((t, ), (s,y)) := max{|t — |2, |z — y|}.

o Unless stated otherwise, LP spaces are to be understood with respect to the Lebesgue measure,
ie. LP(U) = LP(U, L) if U C R? is Lebesgue measurable.

« LL(U)={f e L'(U): f >0 almost everywhere}.

o USC(U) (resp. LSC(U)) denotes the set of upper semicontinuous (resp. lower semicontinuous)
real-valued functions on U.

Further notations will be introduced in the course of the text. See in particular Sec. 2.6
(p. 18 f.), Not. 3.3, Prop. 3.10, Def. 4.3 and Def. 4.5.

Other models. There exist many other models in the literature related to Bose—Einstein
condensation. We only comment on a small selection. Let us first mention a class of problems
based on spatially homogeneous Boltzmann type equations such as the Boltzmann—Nordheim
equation, which has been the subject of various studies (mainly within the framework of
isotropic solutions), see e.g. [2, 11-13, 24, 25] and references therein. Formally more similar to
our problem is a model due to Kompaneets [20] for the relaxation to thermal equilibrium of the
photon distribution in a homogeneous plasma. A special case of this model yields a nonlinear
Fokker—Planck type equation in (0, 00), versions of which have been studied in [10] and [22].
In this model the break-down of the zero-flux boundary condition at x = 0 is interpreted as
the onset of a condensate. The phenomenon of condensation is, however, rather different from
the one observed in our bosonic FP equations, where in general the condensate does interact
with the density and near the condensate diffusion and drift are balanced to leading order. In
the Kompaneets model condensate formation is a purely hyperbolic phenomenon and near
the origin the diffusive part becomes negligible. Finally, the ref. [15] considers a modification
of eq. (1.4) in 1D with sublinear diffusion and linear drift, which is such that the associated
entropy functional is maintained. The resulting equation is the gradient flow of this functional
with respect to the L?-Wasserstein distance, allowing to resort to established techniques in
optimal transportation to deduce relaxation to the entropy minimiser. The (sub)linearity of
the drift in [15] is crucial in this approach. It, however, precludes the possibility of finite-time
condensation for bounded initial data.



2 Existence, uniqueness and regularity for monotonic viscos-
ity solutions
In this section we introduce a weak notion of solution for a class of equations generalising

eq. (1.5) and establish an associated wellposedness theory. The equations we consider take
the form

G (u, dyu, dyu, 0%u) =0 in Q, (2.1)
with Q := (0,T) x (0,m), where G : R* — R is a continuous function satisfying:
(AO) The function ¢ — G(z,«,p, q) is non-increasing for all z, a, p € R.

Additional structural assumptions on G will be formulated when needed the first time. We
will use the ‘curly font’ to denote the corresponding operator, i.e. we let

G(u) := G(u, dpu, Oyu, O2u) (2.2)

and similarly F(u) := F(u, Oyu, O,u, 0?u), where the function F is to be specified. While in
the original problem the variable x represents the mass variable, we still refer to = as a spatial
variable provided no confusion arises with the variable v or r used for the velocity space.

In comparison to the existing literature [8, 17, 18], our approach has the following two
main novelties: the first one consists in the fact that it can deal with parabolic equations
which are not strictly monotonic in the time derivative, as long as G satisfies a certain
strict monotonicity condition in its first argument, the second one lies in the preservation of
monotonicity in x, provided the problem admits monotonic barriers.

2.1 Preliminary definitions and the notion of solution

Our concept of solution for equation (2.1) is the standard notion of a viscosity solution. In
order to formulate it, we first need to introduce some additional notation.

We say that a test function ¢ touches the function u from above (resp. from below) at the
point w € Q if ¢p(w) = u(w) and if there exists a neighbourhood N C Q of w such that ¢ > u
(resp. ¢ < wu) in N.

Definition 2.1 (Parabolic super-/subdifferential). For a function u defined on 2 and a point
w € Q we let

Pru(w) = {(a,p,q) €R®: (a,p,q) = (90, 0, 8§¢)|w for some test function ¢
which touches u from above at w}.
Analogously, we define
P u(w) = {(a,p,q) €ER3: (a,p,q) = (910, Db, a§¢)|w for some test function ¢
which touches u from below at w}.
We further let Pu(w) = Ptu(w) NP~ u(w).

Remark. The set Pu(w) is non-empty if and only if the pointwise derivatives ) dyu(w),
P)Pu(w), PP2u(w) exist. In this case, Pu(w) = {(Pdu(w), Mo u(w), Po2u(w))} is a
singleton, which we will then identify with its unique element, i.e.

Pu(w) = (Pou(w), P o,u(w), Pou(w)).



Definition 2.2. We let

fiu(w) = {(a,p, q) €R3: Jw, € Qand I, P, qn) € PTu(wy)

such that (wn, u(wn), n, P ) = (@, u(w), 0,9, ) }.

We will also need the elliptic analogues of P and its versions.

Definition 2.3 (Second order sub-/superdifferential). Let d € N* and U c R be open. For
a function v : U — R and x € U we define

J2’+v(x) = {(p, q) € R? x Sym(d) : 3¢ € CQ(U) with v — ¢ < wv(z) — ¢(x)

such that (p,q) = (De(x), D*6(x)) }.
The sets T2~ u(z), J?u(z), 72’iu(:c) are then defined analogously as in the parabolic case and,
if 7%u(z) is non-empty, this set will be identified with its unique element (®) Du(z), ®) D?u(z)).

We remark that («,p,q) € PTu(t, z) resp. (a,p,q) € P~ u(t,z) if and only if there exists
a neighbourhood N of (¢,z) such that as N > (s,y) — (¢,x) :

u(s,y) < ult,x) +als =) +ply — ) + %\y —af to(ls—t[+ly—af)  (23)
resp.
u(s,y) > u(t, o) +als =) +ply —a) + Sly —al’ +olls =t +ly —al).  (24)

If u(t,-) is non-decreasing, letting s = ¢t in ineq. (2.3) resp. in ineq. (2.4) and y — =™

resp. y — x—, it follows that p > 0. In particular, for functions u which are non-decreasing in
z, we have

Pru(w) CR xR x R
for all w € Q.

Definition 2.4 (Semicontinuous envelopes). Given u = u(w) we define the functions
u(w) = li{f(l)sup{u(ﬁ) e —wl <1},
Uy (w) = li\r(r(l)inf{u(f) £ e —w| <r}.

The function wu is upper semicontinuous (usc) if u = u*, and lower semicontinuous (Isc) if
u = uy. We call u* (resp. uy) the usc (resp. lsc) envelope of w.

Notice that for any w € ) there exists a sequence & 290 L such that u(&k) FP0 (w).
Also note that the function w is usc if and only if u(w) > limsup,_, ., u(&x) for any sequence

& R0 0 Furthermore, v is lsc if and only if —v is usc.
Now we are in a position to state the notion of solution we propose for eq. (2.1).

Definition 2.5 (Viscosity (sub-/super-) solution). Suppose that the continuous function G
satisfies property (A0), and let u be a function defined on Q. We call u a

o (viscosity) subsolution of equation (2.1) in € if it is upper semicontinuous and if for any
w € Q and any (o,p,q) € Ptu(w) we have

G(u(w),a,p,q) < 0.



o (viscosity) supersolution of equation (2.1) in  if it is lower semicontinuous and if for
any w € Q and any («,p,q) € P~ u(w) we have

G(u(w),a,p,q) = 0.

« viscosity solution of equation (2.1) in  if it is both a subsolution and a supersolution
of equation (2.1) in . (In this case wu is necessarily continuous.)

In places we use the short phrase ‘u is a viscosity (sub-/super-) solution of G = 0’ if it
is a viscosity (sub-/super-) solution of eq. (2.1). Since we will only deal with sub- and
supersolutions in the viscosity sense, we usually drop the word ‘viscosity’ in these cases.

Notice that, by the continuity of G, in Definition 2.5 one can replace P u(w) with fiu(w).

Remark. Of course, the mere formulation of Definition 2.5 does not require the assumption (A0).
However, it is this property which ensures that the definition is meaningful in the sense that
it generalises the notion of a classical solution.

2.2 Stability

One advantage of the notion of viscosity solutions lies in its good stability properties. In order
to demonstrate this, we reformulate [8, Proposition 4.3] (for elliptic problems) in terms of our
parabolic problem.

Proposition 2.6. Let v € USC(Q), let w € Q and assume that (o, p,q) € PTv(w). Suppose
that u, € USC(Q) is a sequence of functions satisfying

(i) there exist wy € 0 such that (wp, unp(wy)) = (W, v(w))
(73) if & € Q and &, — &, then limsup,,_, un(&n) < v(§).

Then there exist & € 2, (Qn, Pns @) € PTun (@) such that

(‘;}na Un(wn)a Qn; P, Qn) — (w, v(w), a, D, Q)'

Proof. The proof is similar to the one of [8, Proposition 4.3]. Notice that this result does not
involve the equation. ]

Remark 2.7 (Stability). Observe that we have the following corollaries of Proposition 2.6.

(a) The notion of viscosity solutions is stable under locally uniform convergence: let
Gn = Gn(z,a,p,q), n € N, be continuous and such that G,, — G as n — oo locally
uniformly. Furthermore assume that, for each n, u, is a viscosity solution of G, = 0
in ©Q and that the sequence (u,) converges locally uniformly in Q to some function u.
Then u is a viscosity solution of G = 0 in .

(b) If V is a family of subsolutions of equation (2.1) and w := sup,cy v is such that the
usc envelope u* of u satisfies u*(w) < oo for all w € Q, then u* is a subsolution of
equation (2.1).

2.3 Comparison

Given that our notion of solution is a rather weak one, our first concern is the question
of uniqueness subject to prescribed data. The comparison principle established below is a
fundamental and very powerful tool in our theory, and its range of applications goes beyond
uniqueness.



Proposition 2.8 (Comparison). Suppose that, in addition to (A0), the continuous function
G has the following property:

(A1) For all p, g the function (z,a) — G(z,a,p,q) is weakly strictly increasing in the sense
that for all (z,a), (2/,a’) € R?

[z<zZand a<d] = G(z,a,p,q) <G, p,q),
[z<zand a<d] = G(z,a,p,q) <G, d,p,q).

Let 0 < T < oo and assume that u € USC(2U 0,Q) is a subsolution and v € LSC(QQU 0,Q2) a
supersolution of eq. (2.1) in Q satisfying u < v on 0p2. Then u < v in Q.

Proof of Proposition 2.8. We may assume, without loss of generality, that T" < co and that
the upper semicontinuous R-valued functions v and —v are bounded above. (Otherwise, we
apply the argument below with T replaced by 7" < T'.)

Arguing by contradiction, let us suppose that

sup(u —v) > 0.
Q

This implies that for n > 0 sufficiently small

K := sup (u(t,m) —v(t,x) — 77) > 0.
(t,x)eN T—t

Notice that the function

- Ui

a(t,x) == u(t,x) — T3
is a subsolution of eq. (2.1) which is bounded above and satisfies lim; ~7 u(t,-) = —oo where
the convergence is uniform in x € J.

Due to the mere semicontinuity of the functions involved we cannot proceed using classical
calculus. Also notice that we do not know whether the function % — v is the subsolution of a
suitable parabolic equation. To compensate for the lack of regularity, we use a well-known
technique consisting in first doubling the independent variables and then penalising the
deviation of corresponding variables. Concretely, for € > 0 we consider the function

Ct=sP e —y)?
2e 2e

ha(tv z, S,y) = ﬁ(t,m) - 1)(8, y)
Now let

K, = sup  he(t,z,s,y)
(t,x),(s,9)€Q

and notice that K. > K > 0. The fact that h. is usc and bounded above combined with the
behaviour of @(t,-) as t — T implies that for sufficiently small € > 0 the supremum is attained
at some point we = (Wi e,wae) = ((te, 2c), (52,9:)) € (AU Q) x (2 U 9y2). Moreover,
(w1 —w2e) — 0 as e — 0 and, after passing to a subsequence, w; . — w, i = 1,2, for some
w € QU IS First assume w € 9,£). Then we obtain

0 < K <limsup he(wi e, wa) < limsup(d(wi ) —v(wae)) < a(w) —v(w) <0,
e—0 e—0

a contradiction. Hence, we must have w € €2, so that for small enough €, we have wi ¢, w2 € Q.
Now we can apply [8, Theorem 3.2, with k =2, N; =2, O; = Q, u1 = 4, us = —v (which is
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usc), ¢(t,x,s,y) = ltosl® 4 M, and the maximiser & = (w; ¢, w2,). Then, [8, Theorem 3.2]
guarantees the existence of Q; . € Sym(2) , i = 1,2, such that

(Dy;p(we), Qi) € 72’+ui(wi,€) fori=1,2
and
Q. = (Qéﬁ Q(;) < A+ A% (2.5)
where A = D%¢(w.). Notice that
Doydlie) = 2(te — se,e —ye)! = (72,p2)'

and
1 0 -1 0
9 0 1 0 -1
0O -1 0 1
Writing

[ Gie bi,a
Q17€ ’ <bi,€ Qi,s>
we have for £ := (0,1,0,1)" the identity £'Q. = q1c + q2... Hence, since £ € ker(A), the

matrix inequality (2.5) implies
ql,e + 42, < 0.

By definition, the fact that
727_['_
(Duyd(we), Q1) € T ur(wie), ur

=1
means that there exist sequences wﬂ? = (té m) xé”)) and

(7, p, Q") € T>*a(w!™)

such that as n — oo

wgff) — w1,€7 a(wg_?a)) - a<w1,€) a‘nd ( ( 7pgn) Q ) (7—87])67@1,6)’
In particular, we have as (t,x) — wgne) :
Lo = atmyzg®

(oM™ n)\,(n nnl
a(t,2) < a(wf!?) + (=17 + (2 = al)pl + S (¢ = ) %) + S (a Qi
+ (=t (@ — 2B + o (t — t)2 + (x — 2(™)?)
. W (n R B
S a(@f) + (= )7 4 (2 = 2P 4 5 (= ) + 5 (e — )

+ O(|t - tan | + (x - xgn)>2)’
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where o > 0 can be chosen arbitrarily small. This means that for all o > 0
(P, g1 + o) € Prawi”),
which, upon choosing o = % and letting n — oo, yields

7_}'_ -
(TesPe, q1,e) € P (wie)
or, equivalently,

<7—€ + ﬁvp& q1,€) € f—i_u(("'}l,e)' (26)

Starting from
727+
(_7'57 —Ps, QQ,&) eJ U2(W2,a)a
we can argue analogously for ug to find (=7, —pe, q2) € f+u2 (wa,e), or, equivalently,

(Tavpaa _qQ,E) € f77)((*}2,25)' (27)

Thanks to the conclusions (2.6) and (2.7), we can make use of the fact that u (resp. v) is a
subsolution (resp. a supersolution) of equation (2.1) and obtain the inequalities

G(u(w1,€)7%87p87q1,8) S 07 (28)

where 7. = 7. + ﬁ > 7., and

G(v(wae), Te, Pes —q2,) > 0. (2.9)
Subtracting ineq. (2.9) from ineq. (2.8), we infer the following contradiction
0> Gu(wie)s Te, Pe, q1,e) — G(0(Wa,e), Tey Pes —G2,e)
2 G(uwie), Te, pe, q1,e) — G(v(w2e), Te, Pes que) > 0,
where we used hypotheses (A0) and (Al). O

As a consequence of the proof of Proposition 2.8, viscosity solutions of G = 0 obey an
intersection comparison principle. For its precise formulation we recall the notion of the number
of sign changes of a continuous function defined on an interval (see e.g. [26, Appendix F|, [16]
and references therein).

Definition 2.9 (Number of sign changes). Let J C R be connected. Given v € C(J) define
the set

Ny:={keN:3z; € J,j=0,1,...,k such that zg < z; < --- < xy,
and v(zj_1)-v(z;) <O0forj=1,...,k}
and let Z[v] :=sup (IV, U{0}). We call Z[v] € NU{0,00} the number of sign changes of v.

In the literature the number of sign changes is also referred to as the zero number. We are
usually interested in the number of sign changes Z[u; — ug| of the difference of two functions
u; € C(J;), i = 1,2, where in general J; # Jo. In this case, our notation is to be understood
as

Zur — ug] := Z[(u1 — ugz);], where J =JiNJ.

We now state the intersection comparison principle in a form typically used in applications.
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Corollary 2.10 (Intersection comparison). Assume that the continuous function G satisfies
hypotheses (AQ) and (Al). Let t1 < ta, x1 < xo and define Q := (t1,t2) X (x1,x2). Suppose

that u,v € C(Q) are viscosity solutions of G =0 in Q satisfying:

(L) the number of connected components of 0,Q*F := {q € 9,Q : £(u —v)(q) > 0} does not
exceed the number of connected components of 9,Q* N ({t1} x [z1,z2]).

Then the number of sign changes of the difference w := u — v is non-increasing in time, i.e.
Zw(t,")] < Zw(ti,-)] for allt e (t1,t2).

Loosely speaking, the corollary asserts that the number of intersections of two viscosity
solutions of G = 0 is non-increasing in time provided that no intersections occur on the lateral
boundary. Corollary 2.10 is a consequence of the maximum principle as it is applied in the
proof of Proposition 2.8. The proof essentially follows the original approach by Sturm [29]
treating linear parabolic equations (see also [16, Chapter 1]), where the application of the
classical maximum principle needs to be substituted for the maximum type argument used in
the proof of Proposition 2.8.

Proof of Corollary 2.10. Consider the sets Q% := {q € Q : +w(q) > 0} and
AF = {q € 9,Q : +w(q) > 0}.

Notice that, by the continuity of w, the number of connected components of Q* equals that

of Q*\ 9Q.

The main ingredient in the proof is the following auxiliary result:

Lemma 2.11. Suppose that, except for condition (L), the hypotheses of Corollary 2.10 hold
true. For each connected component Q' of QF there exists a connected component A’ of A*
such that A’ C @Q'.

Proof of Lemma 2.11. Assume that Q' C Q. Then the assertion follows if we can show that
SuPsgna,Q W > 0, where we use the convention supyw = —oo. We argue by contradiction
and assume that supyging,ow < 0. By the definition of @’ and the continuity of w, we have
w=01in dQ' N Q. Since supg w > 0, the contradiction is now obtained as in the proof of
Proposition 2.8.

If Q" € Q, apply the previous reasoning to w = v — u instead of w. O

We can now conclude the proof of Corollary 2.10. Let t € (t1,t2) and suppose that there
exist y; € (x1,22), j = 0,...,k such that yo < y1 < --- <y and w(t,y;) - w(t,y;j—1) <0
for j = 1,...,k. For each j let Q; be the connected component of QT U Q™ containing
(t,yj). Using Lemma 2.11 with @ replaced by a suitable axis-aligned rectangle QCQ,it
is easy to see that @); # @; whenever j # [. Applied once more, Lemma 2.11 combined
with hypothesis (L) provides us with g; € (z1,22), j =0,...,k, such that gy < --- < g3 and
w(tl,gj)-w(tl,ﬁj_l) <0forj: 1,...,k. ]

2.4 Perron method

As a preparatory step towards existence we establish a Perron method for equation (2.1) for
monotonic (and non-monotonic) functions, which roughly states that once a subsolution u™
and a supersolution uT satisfying ©~ < u™ are found, there exists an ‘almost’ viscosity solution
squeezed between these barriers. Since in our applications we are particularly interested in
functions which are non-decreasing with respect to x, we start with some preliminaries on
monotonicity.
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Definition 2.12 (z-monotonicity). We say that a function u = u(t, z) is z-monotonic, in
short z-m, if the function x — (¢, x) is non-decreasing for any ¢.

Fact 1. If u = u(t,x) is z-monotonic, so are the semicontinuous envelopes u* and w,.

Fact 2. If V is a set of functions such that all v € V' are z-m, then the function u defined via
u(t,z) 1= sup,cy v(t,z) is x-m.

While the idea of the Perron method is well-known in the literature, the assumption
of monotonicity requires some non-trivial modifications. The version provided below is an
adaptation of [17, Lemma 2.3.15].

Proposition 2.13. Suppose that hypothesis (AQ) holds true and let 0 < T < oo. Assume

that u* are locally bounded x-m functions satisfying v~ < ut in Q and suppose that u™ is

a subsolution and u™ a supersolution of eq. (2.1) in Q). Then there exists an x-m function

w: Q — R such that u* is a subsolution of eq. (2.1) in Q, us a supersolution and v~ < u < ut.
The statement remains valid when the x-m property is dropped everywhere.

Proof. We confine ourselves to showing the (more interesting) assertion regarding the -
monotonic case. The proof of the second assertion is easier and can be carried out along
similar lines (without the need of a distinction of cases). Consider the non-empty set

V={v:Q—=R|u <v<u", vis z-monotonic, v* is a subsolution of eq. (2.1)}
and let

U = Sup v.
veV

Then w is z-monotonic and, by Remark 2.7 (b), u* is a subsolution of eq. (2.1) in Q.

It remains to show that the x-m, Isc function wu, is a supersolution of eq. (2.1). We argue
by contradiction and assume that there exists w € Q, (o, p,q) € P~ us(w) and 6 > 0 such that

G(Z,Oé,p, Q) é _07 (210)

where z := u,(w). Notice that, since uy, < u™, if us(w) = ut(w), then (o, p,q) € P~ u™(w), and
the fact that u™ is a supersolution would then imply G(z, o, p, q) > 0, which contradicts (2.10).
Therefore

Uy (W) < ut(w),
and, after possibly decreasing 6 > 0, we can assume that
Uy (w) —ut (w) < -6 < 0. (2.11)

By the translation invariance of the equation with respect to the independent variable w,
we can further assume that (0,0) € Q and w = (0,0). For small parameters d,e > 0 to be
determined later, we define

1 1
P(s,y) =z+as+py+ iqu +0—c¢ (!s + 2|y|2> .
Note that for any (s,y) € Q and (o/,p’,¢') € PTP(s,y) one has |/ —a| <e,p  =p+qy—ey
and ¢’ > q —e. We further let N, := {(3,9) : |3| + |9]?/2 < r}.

We now have to distinguish between the case in which p > 0 and the one in which p
vanishes.

14



Case 1: p > 0.
In this case, P is z-monotonic in N, for » > 0 small enough, and after decreasing r again
and choosing ¢, > 0 sufficiently small, we have

0
G(P(37y)7a,7p/7q/) S _5

for any (s,y) € N, and (¢/,p/,¢') € PTP(s,y). Thus, P is a subsolution of eq. (2.1) in N,..
Since, by inequality (2.11), we have P(w) < u™(w) + § — 6, the fact that P is usc and u™
Isc ensures that, after possibly decreasing § > 0,

P(s,y) <u'(s,y) for (s,y) € N,. (2.12)

Since (@, p,q) € P~ u«(w), by inequality (2.4),

1
us(s,y) > 2+ as+py + §qy2 +o(]s| + [yI*)

1
> Plovy) =& (1ol + 31u) +ofls] + b

After possibly decreasing r, we can choose 6 = £. Then for (s,y) € N, \ Nyjo

Er Er er
u*(8>y) Z P(Say) - Z + 5 +O(T) = P(S,y) + Z +O(T)

and hence, for r sufficiently small,
u(s,y) — P(s,y) > % >0 for (s,y) € N\ Nyja.
Let us now define

_Jmax{u(s,y), P(s,y)}  if (s,y) € Ny,
Uls.y) = {u(s,y) otherwise. (2:13)

Then U is non-decreasing, U* is a subsolution of (2.1) in @ and u~ < U < u*, where the last
bound follows from ineq. (2.12). Hence U € V and thus U < u. However, by definition there
exists a sequence &, — w such that u(§,) — u.(w) = z and therefore

n—

This contradicts U < u.

Case 2: p=0.

In this case the xz-monotonicity of u, implies that ¢ < 0. Hence, hypothesis (A0) and
inequality (2.10) imply that G(z,«,0,0) < G(z,«,0,q) < —6.

The competitor P = P(s,y) needs to be adapted since it is strictly decreasing in y for
y > 0. We define

’ P(s,0) = z+ 6+ sa —€s| ity >0.

Notice that we can choose r,d, ¢ sufficiently small such that for all o € [—1,1]

. - 0
G(P,a+0e,0,P,0,P)|(s) = G(P,a+ 02,0,P, 0, P) (5, < -5 Y(s,y) € N.: y <0
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and
N - - 0
G(P,a+ oe,0,P, 8§P)|(S)y) = G(P(s,0),a + 0¢,0,0) < et Y|s| <7, y>0.

Moreover, since ﬁyP € CY with Oyﬁ’(s,()) = 0, whenever (&,p,q) € Pt P(s,0), we must have
p=0,G>0, & =a+o¢e for some o € [—1,1] and therefore G(P(s,0),&,p,q) < —g whenever
|s| < r. Hence, P is a subsolution of G = 0 in the domain N, defined via

N, = N, U{(s,y) € Q: [s| <r,y > 0}.

As in Case 1 we have P(w) < ut(w) for § sufficiently small, so that after possibly decreasing
7 once more, we obtain

P<ut in ]\7}.

For this conclusion we have used in particular the z-monotonicity of u™.
Arguing as in Case 1 and letting in particular 6 = &, for r, e sufficiently small, we can
guarantee that

w>P in (NT\N%)O{(s,y)EQ:ySO}. (2.14)

The inequality (2.14) implies that u(s,0) > P(s,0) for 5 < |s| < r, and thanks to the
x-monotonicity of u therefore

u(s,y) > P(s,y) for all % <l|s|<r, y>0.

We now define U as in formula (2.13) with P replaced by P and N, replaced by N,. Then
U is z-monotonic, U* is a subsolution of G =0in Q, v~ <u < U < u™ but U # u, which
contradicts the maximality of w. O

2.5 Existence, uniqueness and Lipschitz regularity

We are now in a position to show existence and uniqueness for the Cauchy—Dirichlet problem
associated with equation (2.1) conditional on the existence of appropriate barriers.

Theorem 2.14 (Existence and uniqueness). Suppose that the continuous function G satisfies
the conditions (A0) and (Al). Given 0 < T < oo and locally bounded x-monotonic functions
ut QU 9, — R such that u~ is a subsolution and ut a supersolution of eq. (2.1) in
satisfying

(B1) u~ <u' in QU§Q
(B2) (u-). = (u*)" on 9,

there exists a unique x-monotonic viscosity solution u € C(2U 0,Q) of eq. (2.1) in Q with the
property that u = u™ (= u™) on 8,Q. This solution satisfies u™ <u < u™.
The assertion remains valid when dropping the r-monotonicity everywhere.

Remark. By replacing u* with —u™ one obtains the same result for functions which are
non-increasing in x.
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Proof. We only consider the z-m case since the reasoning in the non-monotonic case is
completely similar. From the assumptions we infer that

lim v*(w) = v (@) =u" (@) € R.
w € Q,
w—=wE 0pQ
Thus, Proposition 2.13 guarantees the existence of an x-m function v : QU 9,2 — R satisfying
u~ < wu < u' such that u* is a subsolution, u, a supersolution of eq. (2.1) and u, = u* = ut
on 0. Hence, Proposition 2.8 implies that v* < w,, and thus v = u* = u, € C(QU,N) is a
viscosity solution of eq. (2.1). Uniqueness subject to prescribed values on 9,( is a consequence
of Proposition 2.8. 0

Before providing concrete examples to Theorem 2.14, we show that if the barriers u* are

Lipschitz continuous, the viscosity solution obtained in Theorem 2.14 inherits this regularity.
The main ingredients in the proof are again versions of the so-called ‘Theorem on Sums’ (a
maximum type principle for semicontinuous functions), which already was the key to proving
the comparison principle (Proposition 2.8). Related approaches can be found in [18] and [17].

Proposition 2.15 (Lipschitz continuity in time). Suppose that the conditions (A0O), (A1)
hold true and assume that, in addition to the hypotheses in Theorem 2.14, the barriers u™
are locally Lipschitz continuous with respect to t in QU 9,Q, i.e. for any T' < T there exists
K1v < 0o such that for all s,t € [0,T"] and all z € J

’ui(t7x) - ui(87$)’ < KT"t - S|'

Then for any T' < T and the same constant K. the associated viscosity solution u satisfies
the estimate

lu(t,z) —u(s,z)| < K|t — s (2.15)
for all s,t € [0,T"] and all x € J.
Proof. Assume that the assertion is false. Then there exists T < T such that for K = Kpv

sup  (u(t,z) —wu(s,z) — K|t —s|) >0
t,s€[0,7'],xzeJ

and thus for n > 0 sufficiently small

M:=  sup <u(t,:v)— i <u(s,:c)+ d )—K|t—s|>>0.

t,s€[0,T"),x€J T —t T — s
With the abbreviation ui(t,z) := u(t, z) — 77 and ug(s, x) := — (u(s,x) + T,L_S> it follows
that for any € > 0
1
M, := sup <u1(t,x)+uQ(S,y)—(K]t—s]—k]a:—y|2)> > M > 0.
t,s€[0,7"),x,ycJ 2e

Let now @(t,z,s,y) :== (K[t — s| + 5|z — y[*) and define w(t, z,s,y) = ui(t, z) + ua(s,y) —
o(t,x,s,y). Since u € C([0,7"] x J), the function w attains its maximum at some point
(t,7,5,9) € [0,T") x J x [0,T") x J. Notice that by the properties of u* one has u™(t,z) —
u™(0,z) < u(t,r) —u(0,z) < ut(t,z) —ut(0,7) and thus for all z € J and ¢ € [0,T")

lu(t,z) —u(0,z)| < Kt,
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which implies that £, 5 > 0, whenever £ = e(u*(0,-), M) > 0 is sufficiently small.

We next claim that z,y ¢ 0J for small enough ¢ = ¢(K) > 0. Indeed, assuming that
this is not the case, we find a sequence ¢, — 0 such that £ € 9J for all n or § € 9J for all
n. By the boundedness of u, we must have & — § — 0 as n — 0o, and there exist xo, € 9J,
too, Soo € [0,T") such that after passing to a subsequence T,§ — Too, t — too, 8 — Soo aS
n — co. But then the continuity of u and the fact that u = u* on 0pS1 lead to a contradiction
to the assumption M > 0.

Hence (t,Z,5,7) € (0,7") x J x (0,7") x J. Notice also that t # 5 for ¢ sufficiently small
since otherwise M. — 0 along a subsequence. This guarantees that for small enough ¢, the
function ¢ is C? in a neighbourhood of the maximiser of w.

We can now argue as in the proof of Proposition 2.8: by [8, Theorem 3.2] there exist 7, p € R,
where p > 0, and Q1,Q2 € Sym(2) satisfying (7,p, Q1) € 72’+(u1)(f,i"), (=7, —p,Q2) €
72’+(u2)(§, 7) such that for Q = diag(Q1,Q2) and A = D?p(1, 7, 3,9) the matrix inequality
Q < A+ A? holds true. Letting ¢; := (Qi)22 for i = 1,2, it follows that g1 +¢2 < 0
and, furthermore, (7,p,q1) € ?Jrul(f, z), (—7,—p,q2) € P+u2(§, y). By the definition of
u;,i = 1,2, this means that (7 + ﬁ,p, q) € ﬁ+u(t_,a’:), (r — ﬁ,p, —q2) € P u(s,3).
A contradiction is now inferred in precisely the same way as in the proof of Proposition 2.8. [

The Lipschitz bound (2.15) implies that for all w = (¢,2) € Q with ¢ < T’ we have the
implication
Ip.g€R: (1,p,0) €P uw) or (1,p,q) €P u(w)| = |r| <Ky
Thanks to this observation, we easily obtain full Lipschitz regularity of viscosity solutions

admitting barriers as in Theorem 2.14 which are Lipschitz continuous.

Proposition 2.16 (Lipschitz continuity in space). Suppose that the conditions (A0), (A1)
hold true and assume that the barriers u™ in Theorem 2.14 are in addition locally Lipschitz
continuous in QU 0pQ. Then for any T" < T the associated viscosity solution u satisfies the
estimate

Jut, ) — u(t,y)| < Krr|z —y|

for all t € [0,T'] and all x,y € J, where

Ky = max{[u™] poe 0,700 (1)) [u" ] Loe 0,77,001 (7)) }-

Prop. 2.16 can be proved using arguments similar to the proof of Prop. 2.15.
As an immediate consequence of Prop. 2.15 and Prop. 2.16 we obtain

Corollary 2.17 (Lipschitz continuity). Under the hypotheses in Prop. 2.16, the viscosity
solution u of eq. (2.1) is locally Lipschitz continuous in QU0,Q, and for any T" < T it satisfies
the estimate

[Wlco (o« gy < V2max{Kr, K1},
where Ky and K+ denote the constants defined in Prop. 2.15 and Prop. 2.16.

2.6 Applications to generalised bosonic Fokker—Planck equations (GBFP)

Here we demonstrate how Thm 2.14 can be used to derive global-in-time wellposedness for
the Cauchy—Dirichlet problem associated with a class of equations generalising (1.5). In the
original variables these problems correspond to a class of nonlinear Fokker—Planck equations
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generalising in 1D the nonlinear FP equations (1.3) on a centred ball (cf. eq. (2.17) below).
We refer to this generalised class, considered in Thm 2.19 below, as generalised bosonic
Fokker—Planck equations (GBFP). The equations are reminiscent of the setting in the ref. [3]
treating the stationary problem, but the precise regularity assumptions are slightly diﬂ'erent.

For a positive function h € C((0,00)) satisfying 1/h € L'(1,00) and f Z) dz €

L ([0,00)) define @™ : Ry — Rep via @M (0) = 0, dW'(s) = — [ 1 way dz s >0,
and consider the functional

o = [0

(‘T’ f+e h>(f)> dr,  feLi(-RR), (2.16)
R
where R € (0,00). We are interested in the equation

af d (h d sH "R

=T (f)dr(sf[f]>, t>0,r€(-R,R) (2.17)

subject to zero-flux boundary conditions (? 6H(;f il [f] =0on {—R, R}.

We define the steady states of this conservative problem to be the positive, smooth solutions

f of
d oH )

dr  of

f]zov

i.e. the solutions fég)e of

2
7
‘2| + o (féo)a) = -0,

where 6 is a constant of integration.

In the following we assume that 1/h(s) is not integrable near s = 0, which implies that
limg_,q+ <I>(h)/(s) = —o0. Since ®™' is strictly increasing with limg_, <I>(h)/(s) = 0, we can
then solve the last equation for fég,)e to obtain

£ ) = @) (—(r2/2+6)), 7€ (~R,R),

provided that 6 € [0,00). Here, for a reason to become clear later, we were slightly imprecise
and admitted the limiting case § = 0, despite the fact that the function f ‘o satisfies

f(h (r) — oo as r — 0. Furthermore, notice that f 9 — 0 uniformly in [-R, R] as § — oo
and that for any 6 < oo there exists ¢y > 0 such that f g = Co in [~ R, R]. Thus, letting

/ (2.18)

GISR ™ =min{f > 0: m( 9 < m} (2.19)
and denoting for given m € (0, 00) and given 6 > 9}(1R’m) by uéR m :[0,m] — [—R, R] (resp. by
uéiﬁ) [0,m] — [ R, R]) the pseudo-inverse of the cdf of (m — mElR 0))5, +fo h) L' (resp. of

(m — ng 9))5 + f( e - LY), we infer that ué ;Z) are Lipschitz continuous in [0 m| and that
for any non-decreasing function ug € C1([0,m]) with ug(0) = —R, up(m) = R there exists
0 < oo such that

ugR_ h) <wug < uéﬁﬁ) (2.20)
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See Figure 1 on page 21 for an illustration of the functions uélin,? and (1.9) for the definition

of the pseudo-inverse of an increasing, right-continuous function M.
Formally, the equation for the pseudo-inverse u(t, -) of the cdf associated with f(¢,-) states

w — % Fugh(L/ug)u =0 in Q= (0,00) x (0,m), (2.21)

xT

where m denotes the mass of the initial datum fy, i.e. m = fsz fo(r)dr. In view of the no-flux
boundary conditions for eq. (2.17), we complement eq. (2.21) with the Dirichlet conditions

u(t,0) = —R, wu(t,m)=R (2.22)

for all £ > 0.
We henceforth suppose that lims o, 53/h(s) exists in [0, 00) and define

-1
G(z,a,p,9) = (IpPPr(1/Ipl)) " (Ip]*e —q) + 2, (2.23)
with the understanding that for all z,a, ¢ € R

G(Z, a? O’ q) = ;EI%)G(Z7 a7p7 q))

which, by assumption, exists in R. Then the function G is continuous on R?, satisfies the
conditions (A0) and (A1), and defining G by formula (2.2), equation (2.21) can be reformulated
as

G(u) =0 1in Q. (2.24)
Notice that equations (2.21) and (2.24) are equivalent if 0 < u, < co.

Definition 2.18 (Initial data for GBFP problem). For a given function A as introduced above
(and G defined via (2.23)) let S}, denote the set of all non-decreasing functions ug € C*([0,m])
having the following properties:

° ZLO(O) = —R, uo(m) = R,
e uj(x) >0 for all z € [0, m] with |ug(x)| > 0,
o ug € C%({|ug| > 0}) and

C:=C(up) :== sup ’pgh(pal)g(uo)’ < 00, (2.25)
{luo|>0}

with pg := u(, and where we have used the abbreviation (2.2).

The choice of C' in formula (2.25) guarantees that ug F Ct, t > 0, is a sub- resp. supersolution

of eq. (2.24) in Q := (0,00) x (0,m). Any ug € C*([0,m]) with min,;j uy > 0 and ug(0) =

—R,up(m) = R lies in the set S, but, in general, Def. 2.18 also allows for functions which

have a flat part at level zero, see Remark 2.22 for details and the meaning of the bound (2.25).
We are now in a position to show wellposedness for the problems introduced above.

Theorem 2.19 (Global existence, uniqueness and Lipschitz continuity for GBFP). Suppose
that the function h € C((0,00),RT) satisfies 1/h ¢ L'(0,1), fsooﬁdz € LY0,1) and
that the limit limg_,o s3/h(s) exists in [0,00). Given ug € S), there exists a unique, x-
monotonic viscosity solution uw € C(2U 0,Q2) of problem (2.22)—(2.24) such that u(0,-) =
ug. This solution is globally Lipschitz continuous with constant bounded above by K =
V2 max{C (up), [uéifz)]cm}, where 0 > 0 is any number such that ineq. (2.20) is fulfilled.
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Proof. Choose 6 < oo such that ineq. (2.20) holds true. Then the function
u” (t,x) := max {uo(x) - Ct, ué{%_’tr;l) (m)}

is a subsolution, while the function
u(t,x) ;= min {uo(x) + Ct, ué{z’? (x)}

is a supersolution satisfying v~ < ug < u™.

uo(z)
(Rm)
ug " ()
(') '(R_H) m

m — H'lh

Figure 1: Given an initial datum wg for the GBFP equation and 6 satisfying (2.20), the functions

uéRi’Tr,;) depicted above serve as barriers enforcing the lateral boundary conditions (2.22).

The functions u™ are of class C%1(Q U 9,0Q) and have the desired behaviour on 9,Q2. Thus,
Thm 2.14 yields the first claim. The Lipschitz continuity is a consequence of Cor. 2.17. [

Remark 2.20 (Critical mass m.(R)). In general, the singularity of féi)o near the origin may

not be integrable. Following [3], one finds that m.(R) := mng’o) < oo if and only if

/10O his) (/:O h(la) 01<7>_é ds < oo.

Remark 2.21 (Entropy minimisers). Since lim,_ ;o ®(s)/s = 0, we can proceed as in [3] and
extend the functional H") to the set of finite measures on [—R, R] by ignoring the singular
part (with respect to Lebesgue) in the nonlinear term involving ®(") . Following the proof
of [3, Theorem 3.1] one can show that the unique minimiser of the extended functional H(R)

among measures 1 € M1 ([—R, R]) of mass m > 0 is given by

(m.R.h) fo(g,)e Ll if m < m¢(R), where 6 = 9}(LR’m), (2.26)

oo fc(h) LY+ (m—me)dy  if m > me(R), '
where fc(h) = ég,)()' Notice that for any m > 0 the pseudo-inverse of the cdf of ,ug: Ah) g
of class C1([0,m]) and is a viscosity solution of eq. (2.24) while for § > 0 and m > m}lR’g)

(Rve))

the pseudo-inverse cdf of the measure fo(g)e LY+ (m—my
supersolution of eq. (2.24).

dp is neither a sub- nor a

Remark 2.22. If m.(R) < oo, there exist functions ug € S, which have a flat part at level
zero, so that there exist 0 < z_ < x4 < m such that ug(z) = 0,uj(x) =0 for all z € [z_, 24 ]
and |ug(x)| > 0 for x ¢ [z_,z4]. In this case, condition (2.25) is non-trivial and enforces
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that, loosely speaking, the asymptotic behaviour of ug(z) as z — (x+)T agrees with the
corresponding behaviour of the pseudo-inverse cdf of fo(g,)()' For its meaning at the level of the
density fo associated with the generalised inverse of ug (for a specific choice of h) see Sec. 3.2.

For v > 2 the function h(s) = hy(s) := s(1 + s7) is admissible in Thm 2.19. We thus infer

Corollary 2.23 (Global existence, uniqueness and Lipschitz continuity for the 1D bosonic
Fokker-Planck model in the L'-supercritical and -critical case). Let m, R € (0,00) and
abbreviate 2 := (0,00) x (0,m). Suppose that v > 2, let F be defined by

F(z,a,p,q) = [p|"a — |p|" g+ z(1 + [p|) (2.27)

and abbreviate F(u) := F(u, Oyu, Opu, 02u). Given ug € S, there exists a unique, z-monotonic
viscosity solution u € C(2U 0pQ2) of the problem

F(u) =0, in Q,
u(t,0) = —R, u(t,m)=R, fort >0, (2.28)
u(0,x) = up(x), for x € [0,m)].

This solution is globally Lipschitz continuous with Lipschitz constant bounded above by
K=K|(C (Rm)
1(“0)7 [ue,:l;h,y}COvl < oo,

where 8 > 0 is any positive number such that uéR_’tZL <ug < uéﬁ’_"il

3 Finite-time condensation and relaxation to equilibrium in
1D bosonic Fokker—Planck equations (BFP)

Given v > 2, a fixed total mass m € (0,00), a radius R > 0, and an initial datum wuy €
C?([0,m]) such that ming ,,; uf > 0 and ug(0) = —R, ug(m) = R (which implies that ug € Sy,.),
Corollary 2.14 ensures the existence, uniqueness and Lipschitz regularity of viscosity solutions
u = u(t, ), non-decreasing in x, of the Cauchy—Dirichlet problem (2.28).

Remark 3.1 (Original variables). Let ¢ > 0 be fixed. Since the continuous function u(t,-) :
[0,m] — [—R, R] is non-decreasing from u(t,0) = —R to u(t,m) = R, we can define its
generalised inverse M(t,-) : [-R, R] — [0, m] via

M(t,r) :==sup{z € [0,m] : u(t,z) <r}, r € [-R, R] (3.1)
or, equivalently, by M (t,r) = max (u(t,-) ' ({r})). By definition M (¢, -) is non-decreasing and
satisfies M (t,—R) > 0, M(t, R) = m. Since u(t,-) is continuous, M(t,-) is actually strictly
increasing. Indeed, the second representation of M (t,-) implies

u(t, M(t,r)) =r,

so that the assumption M (t,r71) = M (t,r2) yields r1 = 9. It is also easy to see that M (t,-) is
right-continuous. Hence, there is a unique Borel measure u(t) € M([—R, R]) satisfying

w(t)([—R,7]) = M(t,r) for all » € [-R, R], (3.2)

see, e.g., [27, Chapter 20.3].

The main problems to be tackled in this section are as follows:
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(Q1) Developing a detailed understanding of the regularity of the viscosity solutions v and
analysing its implications for the problem in the original variables (see Remark 3.1).

(Q2) Establishing an entropy technique valid globally in time which enables us to identify the
long-time behaviour of solutions and allows us to prove that in the mass-supercritical
case m > m¢(R) singularities (and condensates) emerge in finite-time.

In this section, data wug for eq. (2.28) are assumed to be admissible in the following sense:

Definition 3.2 (Admissible initial datum for problem (2.28)). A function ug on [0,m] is
called an admissible initial datum for problem (2.28) if it satisfies ug € C?([0,m]) with
minyg ) up > 0 and takes the boundary values ug(0) = —R,ug(m) = R.

Let us next briefly outline this section’s content: we first show that our viscosity solutions
are actually weak solutions (in a suitable distributional sense) satisfying a natural a priori
estimate associated with the equation. The regularity derived and the equation’s structure
will then allow us to prove that our solutions are smooth away from {u = 0} (Sec. 3.1).
Subsequently, we translate our results back to the original variables to obtain a finite measure
wu(t), as introduced in (3.2), whose singular part with respect to the Lebesgue measure is
supported at the origin and whose density (with respect to Lebesgue) is smooth away from
the origin. The spatial blow-up profile of the density is proved to be universal to leading order
(Sec. 3.2.1). In Sec. 3.3 we prove that, under an extra hypothesis, the entropy dissipation
identity (at the level of p(t)) holds true globally in time, even for solutions with a singular part.
The extra hypothesis rules out a pathological, highly oscillatory behaviour between blow-ups
and regularisations and will be shown to be satisfied, in particular, by symmetric solutions.
Entropy methods then allow us to deduce the long-time asymptotics and, if m > m,, the
formation of a condensate in finite time (Sec. 3.4). We conclude with several observations and
corollaries providing further insights into the nature of singularities (Cor. 3.18 to Prop. 3.20).

Finally, it will be convenient in this section to use the following notations.

Notations 3.3 (Méf“’m) and uéff’m)). As above we fix v > 2 and let h,(s) = s(1 + s7).
Then for R € (0,00) and > 0 we abbreviate fog = fU3) fo = foog, mBE =m0

gEm) .= Gg}j’m), where mﬁf’e) and Gif’m) are defined by (2.18) resp. (2.19). Next, for given
R,m € (0,00) we let

p(()f’m) = uéf’m’h”), (3.3)
where u&f mho) i given by (2.26). We then denote by uSE™ the pseudo-inverse (in the sense
of (1.9)) of the cdf of ,ug?’m). Notice that uSf™ € C'([0,m]). Finally, given 6 > (F™) we
abbreviate uéi’m) = uéﬁﬁl, where ué{j’;z)v has been introduced on p. 19 (see also Fig. 1).

3.1 Refined regularity
Here we aim to establish the following

Theorem 3.4 (Refined regularity). Suppose that v > 2. Given m, R > 0 and an initial datum
ug which is admissible in the sense of Def. 3.2, let u € C(QU0,N2) denote the unique viscosity
solution of the Cauchy-Dirichlet problem (2.28) (see Cor. 2.23). Recall that u € C%1(Q) and
that, for each t > 0 the function u(t,-) is non-decreasing. The following assertions hold true:

(R1) We have the regularity

u € L0, 00;CH71 (),
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where J = (0,m), and u satisfies the estimate
102 (@)l =y < Ol s s Ro)-

Thus, we have u € Cy([0,00); CHP(J)) for 8 € (0, %) and

Sup f[ult, llers () < Cllulcor@, £o7) (3.4)

(R2) Defining the sets

O ={weQ: |uw)| >0},
QO ={we: dyu(w) >0},

which, by (R1), are open sets, the solution u is C* in Q1 and we have
Qtcaott.
In particular, in Q1 the equation F(u) = 0 holds true in the classical sense.

Remark 3.5. Observe that the regularity (R1) and our hypothesis inf ; uf, > 0 imply that
there exists t* = t*(up) > 0 such that {(¢t,z) € Q:t <t*)} € Q" T. Thus, thanks to (R2) we
deduce short-time regularity of the viscosity solution wu.

For a possible extension of the regularity results to solutions of GBFP in Thm 2.19 see
Remark 3.7.
The proof of Thm 3.4 will be given in the following two subsubsections.

3.1.1 Approximate problems

Proof of Thm 3.4 (R1). We consider a regularised version of problem (2.28) in Q := (0, 00) x J,
J :=(0,m), obtained by replacing the function F(z,7,p,q) with F,(z,7,p,q) :=p'7 — (p +
o) 2¢+ 2(1+p?), 0 < 0 < 1, the lateral boundary conditions with u(t,0) = —R, and
u(t,m) = R, for suitable 0 < R, < R with R, — R as ¢ — 0 and the initial value wug
by suitable approximations ug, € C?(J) with minyuy , > 0 satisfying uo(0) = —R,,
u0,0(Mm) = Ry, o, /" up in C?(J). It is easy to see that such a sequence (uo,) exists. Under
these conditions the constants Cy(ug ), where

(p(z) + 0)772 - "

Cy(v) :=sup |— q(z) +v(x)(plz) Y + 1), p=2,q¢g=1", (3.5)

zeJ D7 (l’)
are uniformly bounded in 0 < ¢ < 1.
Existence and uniqueness of z-monotonic viscosity solutions are obtained by Thm 2.14
provided appropriate barriers can be found. A possible construction of the barriers is as
follows: we fix some 6 > 0 such that

u§™ < g < o™
and define
po(x) + o)V 2qe(x
k(o) == sup up(z) — (po () ')y (z)
z€J:lug(z)|>0 1 —|—p9($)
; o N7 _ , (Bm) S _ . (’Rm)
where we abbreviated py := uy, g := uy and ug = uy . (Choosing instead ug = ug | does

not change the value of x(¢).) We note that x € C([0, 1]) with £(0) = 0, and let

R, := R — k(o).
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By construction the function
Uy , = max{—R, ué{i’m) —k(0)}

is a subsolution of F, = 0, while the function

. R
uéﬁa := min{ R, uéy;m) + k(0)}
is a supersolution. Both functions are continuous on J and they satisfy ufgt ,(0) = =Ry,
:t b

uy . (m) = R,. It is also clear that after possibly slightly modifying the choice of ug s, we can
assume that ue_,a <wug, < u;’U.
We now let

Vg (t, @) == max{ug ¢ (z) — Cot, uy ()},

v (t,z) := min{ug, (z) + Cyt, uza(az)},

where C, := Cy(up o) (see formula (3.5)). This defines bounded z-m functions v € C(QU,Q)
with the desired behaviour on 9,2 such that v, is a subsolution and v} a supersolution of
F» = 0. Thus, subject to the conditions on 9,2 specified above, there exists a unique viscosity
solution v, of F, = 0 in (0, 00) x J, which, by Corollary 2.17, is such that the Lipschitz norm
[ve [l 0.1 ([0,00) .7 18 uniformly bounded in 0 < o <1. The Arzela-Ascoli theorem combined
with Remark 2.7 (a) and the uniqueness part of Thm 2.14 now implies that, upon passing
to a subsequence, we have v, — u locally uniformly in €. (Notice that the passage to a
subsequence was not necessary. )

The approximate solutions v, are more regular: for any w €  and any (7,p,q) € P~ v,(w)
we have

PIT—(p+0) 2+ ve(w)(1+p7) >0
and therefore

4 < C[voleor@y) + R (0277 + Cllvalona @) -

Similarly, for any w € Q and any (7,p, q) € PTv,(w) we deduce

42 =C([volcor @) = R (0777 + Cllvolens ) ) -

By Prop. 5.2 (see also Def. 5.1), we conclude that for all ¢ > 0 (and uniformly in ¢) the
function v, (¢, -) is semi-concave as well as semi-convex, which implies (see Lemma 5.3) the
regularity v, (¢,-) € C11(J). Then, as demonstrated in Appendix 5.B, the second pointwise
derivative 02v, of v, with respect to z exists £2-almost everywhere in 2 and 9,v, has a weak
derivative satisfying 02v, = (p)8§vg € L*°(). Now we can relate the viscosity solution prop-
erty to a more classical notion of solution. From the preceding observations and Rademacher’s
theorem (see e.g. [14]), it follows that Puv,(w) exists for £2-almost every w €  and that the
function v, is a strong solution in the sense that the weak derivatives d;v,, 9,v,, 020, exist
in L°(Q2) and satisty F,(vy, 0vy, Oy, 0%0,) = 0 in L®°(£2). In particular, in view of the
inequality ﬁ\@z((ﬁwvg)'yflﬂ < (0zvy + 0)772020,|, the equation F,(v,) = 0 and the fact
that [vs]co1() < C([ulcor(q)) yield the bound

102 ((8206) ™ £ () < C([ul oy, B Y)- (3.6)
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Hence, switching to the Bochner function perspective via Fubini’s theorem, we have for any
T < o0

vy € L0, T; CV71(J)), Sy € L0, T: LZ(J)),

with norms uniformly bounded in ¢ (and T"). Thus, thanks to the Aubin-Lions lemma and the
locally uniform convergence v, — u, we can pass to a subsequence satisfying for 8 € (0, ﬁ)
and any T' < oo

ve = u in C([0,T]); CHP(J)).

In particular 9,v, — zu in Cloe(2), which implies that (0,v,)Y"1 — (0,u)7"! in Clee(Q).
Now, the bound (3.6) yields

102 ((0zu)" ™)l 2o () < C([u] o), B.7) (3.7)
and u € Cy([0, 00); CHA(J)), with

Sup f[ult, llers () < Cllulcor @), B )

for 5 € (0, %) This completes the proof of Thm 3.4 (R1). O

Remark 3.6. The specific form of the regularised equation in Section 3.1.1 is not essential.
For instance, we could have chosen F,(z,«,p,q) := F(z,a,p+ 0,q) instead.

Remark 3.7. The arguments in the proof of Theorem 3.4 (R1) can be generalised to the
problem of the GBFP equation G(u) = 0 (subject to the same Cauchy-Dirichlet conditions)
whenever h satisfies the hypotheses in Thm 2.19. Let us sketch how to argue in the general
case. The family (v,) of approximate solutions is constructed analogously, where one can
choose, for instance, as regularised problem G, (z,a,p,q) := G(z,a,p + 0, q). Of course, we
cannot expect to obtain the uniform bound (3.6) (as h may have rapid growth at infinity), but
notice that in order to ensure compactness it is sufficient to deduce equicontinuity in z of the
family (0:v5)se(0,1)- To see the latter, define the continuous function & : [0, 00) — [0, 00) via

k(v) = (Vh(1/v))7",

observe that k is strictly positive for v > 0, and then consider the strictly increasing function

which satisfies K(0) = 0. Then the equation G,(v,) = 0 and the fact that [vs]co1 < C1([u]co.1)
yield the bound

6 (0505) 0306 | < sup  (K(Opvo + 0)]020,|)
ce(0,1)

< C([u]co(q), R)

and thus

H(ECK@UU)

< C([u]coa(y, R) =: Cy,
L)

so that K(0yv,) is Lipschitz continuous with respect to = uniformly in o with constant
bounded above by Cs. In the following we let C := C1([u]co,1) + 1 and denote the inverse
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of Ko,y : [0, C1] = [0, K(C1)] by K. Then d,v, = K~ o (K 0 0,05), and denoting for a

uniformly continuous function a by ¥, its modulus of continuity, we infer that
ﬁaxva(tf)(é) < Pg-1(C6) for § > 0.

Now compactness is obtained from the Arzela—Ascoli theorem, so that the Aubin—Lions lemma
applies as before and yields the bound

< C([u]gor(n), R) =: Co

dz Lo(2)

as well as the regularity d,u € C(Q). Here %K (Oyu) denotes the weak derivative of K (0,u)
with respect to x. Let us also mention that the main conclusions in Sec. 3.1.2 below apply
to more general h. For simplicity, we only consider the case of the explicit function h = h,,
which is in particular smooth in (0, c0).

3.1.2 The set O\ Q™" is empty
Proof of Thm 3.4 (R2). Since u,0zu € C(Q2), the sets

O ={weQ: juw)| >0}
and
QT ={we Q: du(w) >0}

are open. From estimate (3.7) we infer that in any open rectangle Q' cC Q" we have
d2u € L>(8). Arguing as for v, (see Section 3.1.1), it follows that u)q is a strong solution
of a uniformly parabolic equation in Q' (where the equality holds in L>°(€')). This allows
us to apply classical regularity theory for quasilinear parabolic equations to deduce that u
is smooth in Q7 ": indeed, take an axis-aligned rectangle Q' ccC Q**. Then, recalling the
uniqueness of (viscosity) solutions v to the Cauchy—Dirichlet problem F(v) =0in ', v =u
on 0 and the fact that u(-,x) is Lipschitz continuous for any x and d,u(t,-) is S-Holder
continuous for any ¢, as established in part (R1) of Thm 3.4, the results [23, Theorems 8.2 &
8.3] imply local Schauder regularity for v in " and, in particular, the regularity u € Ctl, 332(9’ ).
Then, iterating the argument in the proof of [23, Lemma 14.11] (successively applied to the
equation satisfied by 0%u, k € Ny) one deduces the regularity ujr € C(8Y).

Now define N := QT \ QTT. Our goal is to show that A is empty. We proceed indirectly
supposing that there exists a point w = (¢, z) € N, where—by the symmetry of the equation—
we may assume without loss of generality that u(w) > 0. From now on, we fix this particular
time ¢, define v(y) = u(t,y), J' = (xo, x|, where o := max{y € J : u(t,y) = 0}, and the
non-empty set

A= T\ (QT), (3.8)

where (QT1); :={y € J: (t,y) € QT T} denotes the cross section of QT T at t. We call a point
y € A a left-isolated point (of A) if there exists 6 > 0 such that (y — d,y) C J'\ A. Notice
that in this case (y — d,y) C (Q11);, so that v is smooth in (y — 4, ).

Lemma 3.8. Let A be defined by formula (3.8) and suppose that y € A. Then, there cannot
exist a sequence x,, — y with the property that for every n there are (pn, qn) € J>F(u(t,-))(zn),
where p, 1= Oyu(t, x,), satisfying g, < 0.
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Proof. We argue by contradiction and assume that such a sequence x,, — y exists. Let
z :=u(t,y) > 0 and choose o > 0 small enough such that

—0"K +2/2> 0, (3.9)

where K := ||| o). Next, fix some sufficiently large n such that u(t,z,) > 2/2,
Ozu(t,z,) < o and choose (pn, qn) € J>F(u(t,-))(xn) such that g, < 0. Then there exists a
function ¢ € C2(J) satisfying u(t, ) — ¢ < u(t,z,) — ¢(x,) = 0 and ¢'(x,) = pn, " (1) = .
After possibly replacing ¢ with ¢(y) := ¢(y) + |zn — y|*, we can assume that the maximum of
u(t,-) — ¢ at x, is strict.

Now consider for some small 6 > 0 the function
1
wlo)i=u(s.9) = (9) + ools = t2) i Qo= ft= 00+ 8] x o — 0., + 0]

which, by continuity, reaches its (non-negative) maximum at some point (s.,y-). Notice that
se — t as ¢ — 0 and, moreover, y. — x,. In particular, (sc,y:) € int(Qs) for small enough
e > 0, so that

(0,0,0) € P*(w)(se, ve)

or, equivalently,

(L 00,600 ) € P utscone)

€

Se—t — T.

Since |*—| < K, there exists 7 € [~K, K] and a sequence ; — 0 such that
Letting i — oo, we find

Se; —t
&

(71, DPn, Qn) € eru(t, $n)

The subsolution property of u, the fact that ¢, < 0 and the choice of n now imply the
inequality

—0'K +2/2<0,
which contradicts (3.9). O

Thanks to Lemma 3.8, we have
Lemma 3.9. There cannot be any left-isolated point in the set A (defined in formula (3.8)).
Proof. We argue again by contradiction, assuming that there exists a point y € A and 6 > 0
such that (y — d,y) € J'\ A. Then v is strictly positive and smooth in (y — §,y) and
reaches its global minimum at the point y. Hence, there exists a strictly increasing sequence
(y —96,y) 3 & /'y, n >0, such that (v'(&y)),, is strictly decreasing. Now for n > 1 let
Yn = Ty, and &, := T, — Tp—1 > 0. We then have
Ul(yn) - Ul(yn - gn) = U/(i’n) - Ul(i'n—l) <0
and thus

v/(yn) - v/(yn - En)
En

<0
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for all n > 1. Since v’ is absolutely continuous in (y — 4§, y), we then have

1 Yn / n) — / " — En
. v”(z)dz:v(y) V' (y En) <0.

€n Jy,—en En

Hence, there exists x,, € (yn —en, yn) such ¢, := v"(x,) < 0. In particular, letting p, := v'(zy,),
we have (pn,qn) € J?v(z,) and by construction x, — y as n — oo. This contradicts
Lemma 3.8. L]

Notice that the case A = J' is impossible. Therefore, there exists y € J' \ A. Now
let y; := min (A N[y, z]), which exists since x € A and since, by the continuity of v/, A is
relatively closed in J’. Then y; > y, which implies that y; € A is left-isolated, contradicting
Lemma 3.9.

We therefore conclude
Or \ QT = 0.

The proof of Thm 3.4 (R2) is now complete. O

3.2 Relation to the original equation on a bounded interval

For fixed v > 2, m, R > 0 and an initial datum wy admissible for problem (2.28) in the sense
of Def. 3.2, we denote by u the unique global-in-time viscosity solution of the Cauchy—Dirichlet
problem (2.28). In the previous subsection we have seen that u has the improved regularity
properties (R1) and (R2) of Thm 3.4. In particular, d,u € C([0,00) x [0,m]). In this section
we investigate the conclusions which can be drawn from our theory established at the level of
u for the problem in the original variables. Let us recall the definition (3.1) of the generalised
inverse M(t,-) of u(t,-) as well as the definition (3.2) of the finite measure pu(t) on [—R, R]
associated with M (t,-):

{M(t,r) = maxu(t,)"'(r), ré€[-R,R], (3.10)

p(t)([=R,r]) = M(t,r), r € [-R, R].

As seen in Remark 3.1, the function M (t,-) is strictly increasing and right continuous on
[—R, R] and satisfies M (t,—R) > 0,M(t,R) = m. In particular, the total mass of the
measure (t) equals m for all ¢ > 0. Thanks to Thm 3.4, we now have a much more detailed
understanding of M (t,-) and u(t):

Proposition 3.10. Let v > 2, m, R > 0, assume that ug is admissible for problem (2.28) in
the sense of Def. 3.2, let u denote the unique viscosity solution of problem (2.28) and define
M(t,-) and p(t) as in (3.10). The following holds true:

(i) For each t > 0 there exist unique points x_(t),x4(t) € (0,m), x_(t) < x4(t), such that
[u(t,z) =0 & z_(t) <z < zy(t)].
In addition, by (R2) of Thm 3.4, we have

Ogu(t,z) >0 for z € (0,m) \ [x_(t), z+(t)].

(ii) For each t > 0 the strictly increasing and right-continuous function M(t,-) satisfies
M(t,0—) =x_(t) and M(t,0) = z(t).

Moreover, M is C* in the set {(t,r) :t > 0,|r| € (0,R)}.
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iii) Letting x,(t) := L ({u(t,-) = 0}), for each t > 0 there exists a unique, positive function
P
f(t,-) € LY(—R, R) such that the measure pu(t) € M; ([—R, R]) has the decomposition

u(t) = x,p(t)00 + F(t,)LY,  t € (0,00). (3.11)
Furthermore, f(t,-) € C*°((—R, R) \ {0}),
{f@,u(t, D) =1/oultr)  forae Om)\ -]
ft,r) =1/0zu(t,M(t,r)) for|r| € (0, R),

and the function f satisfies
atf - 8T(87’f + Th’}/(f)) = 07 t > 07 ‘T" € (OaR)v

in the classical sense.

Figure 2: Relation between u(t, -), its generalised inverse M(¢,-) and the density f(¢,-) of the abso-
lutely continuous component of the measure p(t) associated with M(¢,-) as introduced in
Prop. 3.10.

The proof of Prop. 3.10 is elementary and will be omitted.
Let us also note that we have regularity up to the boundary in the following sense.

Lemma 3.11 (Regularity up to the boundary). Under the assumptions of Proposition 3.10,
there exists o > 0 only depending on the initial datum wg such that for allt > 0

Ogu(t,y) > o fory € {0,m}. (3.13)
Suppose now that, in addition,
(I1) there exists a > 0 such that ug € C*(J).
(I12) uo satisfies the compatibility condition F(ug)|, = 0 for x € {0,m}.

Then for any T < oo and Q := (0,T) x (0,m) there exists a neighbourhood V of 9, in Q
such that u has parabolic Schauder regularity in V, i.e.

uy € Hapa(V) C CLE(V).
As a consequence, in this case O, f € C([0,00) x ([-R, R] \ {0})) and
O f +rhy(f)=0 in[0,00) x {—R, R}. (3.14)
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Proof. Regarding the first part, we show that assertion (3.13) is satisfied on the left lateral
boundary, i.e. that there exists o > 0 such that d,u(t,0) > ¢ > 0 for all ¢. The uniform bound
infy yu(t,m) > o’ > 0 can be deduced analogously (or by symmetry). For any a > 0 and
b € (0, a] the time-independent function

uy(z) = w2+ b) — I B) — R,z € [0,m]

[e.e]

is a viscosity subsolution of F = 0 in (0,00) x (0,m) satisfying u;(0) = —R, u1(m) < R. It
is easy to see that, by the admissibility of the initial datum ug, @ > 0 and b € (0, a] can be
chosen such that we have the bound u; < wugy as well as the non-degeneracy o := d,u1(0) > 0.
Hence u; < u(t,-) for all ¢ > 0 and therefore d,u(t,0) > o.

The regularity of u, asserted under the extra assumptions (I1), (I12), is a consequence of [23,
Theorems 8.2 & 8.3] and the fact that, by continuity, a lower bound of the form (3.13) (with
o replaced by some o’ € (0,0)) holds true in a neighbourhood V of 8,2 C Q. The zero-flux
boundary condition (3.14) is now deduced as follows: first notice that, by the non-degeneracy
near the boundary, close to the boundary the equation F(u) = 0 can be rewritten as

Oru — (9pu) " 202u + u((0pu)~7 4+ 1) = 0.

On the other hand, the constant-in-time lateral boundary conditions u(-,0) = —R, u(-,m) = R
combined with the continuity of dyu, 8%u in V' yield the identity d;u = 0 on S := (0, 00) x {0, m}.
Hence,

—(0pu) 20%u + u((pu) Y 4+1)=0 on S.

Reformulating the last identity in terms of f leads to equation (3.14). O

3.2.1 Spatial blow-up profile
Here, we will establish

Proposition 3.12 (Blow-up profile). Assume the hypotheses and use the notations of
Prop. 3.10. Then, if v > 2, for any t > 0 the following holds true:

(i) Time-uniform spatial bound: there exists a constant C' = C(R, 7, [|ullco1(q)) such that
for allt >0 and |r| € (0, R)

Ft,r) < Clr|77. (3.15)

Spatial behaviour near singularity: if f(t,-) is unbounded near the origin (or equivalently

Oru(t,x4(t)) =0), then

= | ——= ' sq(t,s)ds )
where for |r| € (0, R)

q(t,r) = exp ( /0 "t s) ds) : (3.16)

a(ta ’l“) = _7(7(t7 7“) + 7“),
T(t,r) = Oyu(t, M (t,7)).

In particular, the expansion

ft,r) = (3) i |’I“|_% (L+0O(r]) asr—0 (3.17)
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holds true uniformly in such t.

Furthermore,

Pu(t, ) = (q(”u) /0 " sqls) ds) " g (u— (Z(S;))z /0 " sals) ds), (3.18)

where, for simplicity, we dropped the time argument on the right-hand side of eq. (3.18).
In particular, there exists a constant ¢ = c(||ul|co1(qy) € (0, R) such that

02u(t, ) -sign(u(t,)) >0 in {0 < |u(t,")| < c}. (3.19)

(ii) The function t — xp(t), denoting the size of the condensate, is continuous.
In the L'-critical case, v = 2, solutions are globally reqular and condensates cannot form:

(iii) If v = 2, the density f(t,-) is bounded and smooth in (—R,R) for all t € (0,00). In
particular, in this case mingg ) Oyu(t, ) > 0 for allt > 0, and f satisfies the problem (1.6)
in the classical sense.

Proof of Prop. 3.12. We fix an arbitrary time ¢ > 0. For x > x,(t) we let r = u(t,z),
7 = Opu(t, M(t,r)), p= Oyu(t, M(t,7)) and ¢ = 02u(t, M(t,r)). Notice that r,p > 0 and that
7 = 7(r) defines a bounded function on (0, R). We have p77 — p?~2¢+r(1+p?) = 0 and thus

T—p 2q+r(p T +1)=0. (3.20)
In the following the fixed time argument ¢ will be dropped. From the identity f(u) = iu’ we
deduce
f'lw) _ O
f(u) (Opu)?’
so that equation (3.20) can be rewritten as
f'(r)
+rfi(r)=—7(r) —r. 3.21
) = () (3.21)

For later reference, we recall that in eq. (3.21) we have dropped the time argument and
abbreviated f':= 0, f. We further note that |7(t,7)| < [[ullco1q) < C(uo) < co.

Letting k(r) := f~7(r), which, by the regularity of u, is well-defined, bounded and strictly
positive for r € (0, R), the last equation becomes

_lk’(r) rk~Y(r) = —7(r) = r
) = =) =,
or, equivalently,
K (r)+ a(r)k(r) = ~r, (3.22)

where we abbreviated a(r) := —v(7(r) 4+ r). Introducing ¢(r) := q(t,r), where

gt 1) = exp < /0 "t s) ds) ,

the left-hand side of eq. (3.22) equals %(q - k). Hence, upon integration over the interval
(e,7), where 0 < & < r,

(gk)(r) = (gk)(2) + / " sq(s) ds.
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Thus,

Fr) = <q<€)k(5) + 7)/;541(5)(13)_”. (3.23)

q(r)  q(r

Since dyu(t, ) € C([0,m]), the limit f~7(¢,0) := lim._,¢ k(t, €) exists in [0, 00). Thus, eq. (3.23)
yields the identity

Ftr) = <f_7(t’0) i )/Orsq(t,s)ds> %, (3.24)

q(t,?“) q(t,T

which implies inequality (3.15). As a side note, we observe that formula (3.24) provides an
alternative means to deduce the non-degeneracy (3.13) and to quantify the lower bound o.

Let us now suppose that limsup, o f(¢,7) = co. By the continuity of d,u(t, ), we infer
that lim._,o f~7(¢,e) = 0 and thus, by (3.23),

Ftr) = (q(ZT) /Oqu(t,s)ds> , (3.25)

where ¢ is given by (3.16). Since q(t,7) = 1 —y7(t,r)r + O(r?) as r — 0 with uniform control
in t, we infer the behaviour

2=

ft,r)= <i> i 7“_% (1+0(r)) asrT — 0T, (3.26)

which again holds true uniformly in ¢ (provided f(¢,-) is unbounded at r = 0).

By identity (3.25),
u 1
’7 Y
Oyu = / sq(s ds) , 3.27
(25 [ sato (3.27)

and thus d,u = (%)% u%(l + O(u)) as u \, 0. Differentiation of (3.27) further yields

g 0] o 8 o)

from which we observe that 92u > 0 for sufficiently small 0 < u < ¢(||7||z~). The asymptotics
in the region 0 < x < x_(t) are derived analogously. This completes the proof of assertion (i).
Assertion (ii), the continuity of ¢ — z,(t), is a simple consequence of the bound (3.15).
Let us finally suppose that 7 = 2 and prove assertion (iii). Assuming, by contradiction,
that there exists a time 7" € (0,00) such that f(7,-) is unbounded near the origin, iden-
tity (3.26) implies that f(7T,7) > r~!/2 for small enough 7 > 0. This contradicts the fact that

1f(T M (—ryr) < M. O

3.3 Entropy dissipation identity

In this subsection we aim to study the time evolution of H"%) (u(t)). Here H"F) denotes
the natural extension of H("#) to M, ([~ R, R]) as described in Remark 2.21, where %) is
defined by formula (2.16). Observe that, by (3.11), the entropy does not explicitly depend on
the singular component of y(t) and thus coincides with H ") (f(t,-)):

~ R 72
A ue) = [ (G + et i

-R
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Proposition 3.13 (Entropy dissipation identity). Suppose the hypotheses and use the no-
tations of Proposition 3.10. Further assume that ug satisfies hypothesis (I1) and (12) of
Lemma 8.11. Then the function t — HP B (u(t)) = HPE) (f(t,-)) is absolutely continuous,
and the identity

HOR (1)) — R (1 / / 1o s drde (329

holds true for all 0 < s <t < o0.

Proof. We will derive eq. (3.28) via approximation by a regularised problem. For convenience,
our regularisations are based on the setting in Section 2.6, where the superlinearity A, in the
drift is attenuated in such a way that is has critical growth at infinity (i.e. h(s) ~ s® as s — 00).
The smoothness of the approximate solutions then follows from the theory established in
Sections 3.1, 3.2.1. In order to deduce equality, we will introduce two entropy-type functionals
approximating from above resp. from below the original problem. The approximation from
above leads to an entropy dissipation inequality which is crucial for the long-time asymptotic
behaviour. Here, the passage to the limit relies on the lower semicontinuity properties of the
original entropy.

Let 8 :=~ — 2 and take a smooth, non-decreasing function n € C*°(0, c0) satisfying the
identities

() b if o <1,
g =
! (3)” ifo>2
as well as the bound

n(o) < o? for all o > 0.

Then define 7.(s) = ¢ Pn(es) and set p.(s) = s(1 + s>n.(s)). Notice that, by definition,
@=(8) = hy(s) for s < 1 and ¢. < hy on [0,00). The function h = ¢.,0 < € < 1, satisfies the
hypotheses of Theorem 2.19. Since, by assumption, our initial datum ug satisfies min uf, > 0,
it trivially fulfils hypothesis (2.25) for any €. Hence, Theorem 2.19 provides us with a family
{ve} of approximate solutions emanating from ug, where v, satisfies the equation (2.24) with
h := w.. By the construction of the barriers u(g]i’tz) (see page 19), it is obvious that for
small € > 0 the problem based on h := ¢, has barriers u™ which are uniformly-in-e Lipschitz

continuous in space-time. Thus, Theorem 2.19 yields the bound
sup [|vel| o1 () < oo,
&€

which implies that, in the limit & — 0, {v.} converges locally uniformly to our viscosity solu-
tion u. Here we used the stability and uniqueness of the BFP problem at the level of u as well as
the observation that G.(z,a,p,q) — (1+ |p|?) "1 F(z, a, p, q) locally uniformly in (z, a, p, q) €
R4, where F is defined by eq. (2.27) and Ge(z,,p,q) = (\p|3g0a(1/\p|))_1 (Ip]Pa—q) + 2
(cf. (2.23)). Since ¢.(s) ~ s® for s > 2, Sections 3.1, 3.2.1 and in particular the argument
in Proposition 3.12 (iii) show that v, is non-degenerate and thus regular globally in time.
Furthermore, by parabolic regularity, the e-uniform bound (3.15) implies convergence of f.
to f locally uniformly in {r # 0}, where f.(¢,-) denotes the density of the inverse of v.(¢,-).
Combined with the analogue of the equation (3.21) (with h. replaced by ), this allows us
to pass to a limit in the dissipated quantity, viz.

lim// i e e drda_/ Dr(r)dr,
e—0 RR
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where Dp is given by

o z
Da(r) = [ Glond + v

We will now define two different entropies

= —MQ r r r
wi=[ ("5 s+ 050 ) a (329)
and

r 2
He () = /( . (’Z'fm +<I><“”E)(f(r))> dr

in such a way that both for # = H. and for H = H#=1) the density f.(t,-) of the inverse of
ve(t, -) satisfies the entropy dissipation identity

H(f(t, )= H(fe(s, ) =

_ [ 1 -
B /s/(—R,R) pe(fe) 10r fe + 1pe(fe)|” drd (3.30)

for all 0 < s < t < co. In order to ensure (3.30), the functions ® = ®., ® = &(¥=) will be
constructed in such a way that they satisfy ®” = é on (0,00) and ®(0) = 0, i.e. they will
only differ by a linear function.

The first entropy, H., will approximate the original problem from above:

lim inf He(fo(t,)) = HPB (f(¢,)  forall t > 0. (3.31)
e—

The second entropy, H(#=:%) | is defined as in Section 2.6 (see eq. (2.16)) and will approximate
the original problem from below:

limsup H e (f.(t,-)) < HP B (f(t,-)) for all t > 0. (3.32)

e—0

Since at initial time ¢t = 0 we have equality in (3.31) and in (3.32) (with liminf resp. lim sup
replaced by lim), we then infer that for all ¢ > 0

t rR
WO (f(8)) = HO O (0,) = [ [ oslont + v ()P drdoy
0 J—-R h'y(f)
which implies the assertion (3.28).

Approximation from above: by construction ¢. < h, and thus

< 1 1
—/ da<—/ do for all s € (0, 00).
s ¢e(0) s ha(o)

We can therefore choose A; > 0 such that

>~ 1 > 1
A —/ do = —/ do.
©Ji ee(o) 1 (o)

We now define ®. via ®.(s) = [ ®.(c)do, where we let

<1
@’U:Ag/ —.
(o) o
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This ensures that
B.(s) = ) (s) for s € [0,7]

and that ®. > ®) in [0, 00). Since ®” = é in (0,00), the functional H defined via (3.29)
satisfies formula (3.30). The inequality (3.31) follows from the bound ®. > ®(h) together
with the lower semicontinuity of the extended functional () with respect to weak-*
convergence in measure [9]. We note that this inequality is sufficient to infer the long-time
asymptotic behaviour in Section 3.4.

Approximation from below: the function ®¥¢) has been defined in Section 2.6. Observe
that, since ¢ < h, on (0,00), we have

@(%E,R) S @)(h’YvR) S 0 on [0,00) (333)

To see the inequality (3.32), we fix 1 > 0 small and estimate, using the non-positivity of
d&=1) (and &) (0) = 0), mass conservation, and inequality (3.33),

2
9
HE(f(t)) <HED Ogprizen fo(t) + 5 m
2
g
< HB D (e fe(t)) + 5 m.

Hence, by the locally in {r # 0} uniform convergence of f. to f, we infer

2
limsup H = (fo(t, ) < HPP P (e £(E)) + %m TR0 YR (f(2,),

e—0

where the e;-limit follows from dominated convergence. O

3.4 Finite-time condensation and asymptotic behaviour

Thanks to Proposition 3.13, we can now show the convergence in entropy to the minimiser

ugf M) of 7 (hsR) among measures of mass m. We refer to Notations 3.3 for the definition of

H(R’m),ufg m) and remind the reader of our notation m.(R) = fbe fe, where f. = fx0.

Theorem 3.14 (Relaxation to the entropy minimiser of the given mass). Let vy > 2, m, R > 0
and assume the hypotheses and use the notations of Proposition 3.13. Then, in the long-time
limit t — oo, convergence to the minimiser of the entropy holds true in the following sense:

(C1) Convergence in entropy:

im 0 (1)) = FO ) (),

t—o0
(Rym) . . .
where pso” " is given by eq. (3.3), i.e.
(Rm) _ foo,6 - Ll if m < m¢(R), where 6 = g(Em)
> for LY+ (m —me(R))do  if m > me(R).

(C2) Uniform convergence at the level of u:

lim [Ju(t, ) = ul&™ ¢ (gom)) = 0- (3.34)

t—o00
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(C3) Convergence of the Dirac mass at the origin:

lim z,(t) = (m —me(R))+,  where (m —me(R))+ = max{0,m —m¢(R)}.

t—o00

Proof of Theorem 3.14. We first show assertion (C1). Define

D(@—/R1|aﬂt>+h<ﬂt»ﬁd
LA A N () L

and note that identity (3.28) and Theorem 1.1, together with Remark 2.21, imply Dr €
L'(0,00). Hence, there exists a sequence ¢, — oo such that Dg(tx) — 0. By estimate (3.4),

1
there exists uoo € C7-1 ([0, m]) such that, after transition to a subsequence,

u(tp, ) = Uoo In C’l"B([O,m])

f(tk,-) = foo locally uniformly in Ag g U {—R, R},

where Ag g = (—R, R) \ {0} and where f is defined via foo(uo) = —.

We now adapt an argument appearing in Step 2 of the proof of [4,00Theorem 4.3]. Letting
fr = f(t,-) and gi := we deduce

1
fi T+’
1
fool +1

Gk = Goo = (3.35)

locally uniformly in Ag g U{—R, R}. We then estimate, using the Cauchy-Schwarz inequality,

R 2 R o, f 2
r r] =42 Pk gy
(KR”9k+&%M> ”/QKng[+fur+ﬁJ‘d>

R 8f 2
k
sfmwp/R%r+ i ar

fe(+ f7)

SCDR(tk)—)O as k — oo.

Thus, we deduce that
yrge + Opgr — 0 in LY(—R,R) as k — oo,

which, thanks to (3.35), implies Y7 goc + 0rgoo = 0 in D'(Ap g) and hence y7rgo + Orgoo = 0
almost everywhere in A r. This implies that for certain 64 > 0:

Joo = foo0- X{—R<r<0} T f00,9+X{0<r<R}-

Since the assumption 6 # 0_ contradicts the regularity u., € C((0,m)), we infer 6, = 0_.
For the same reason, we conclude 6, = _ = 0% and thus

foo = Faoptrm,  Uoo = ullF™,
By the dominated convergence theorem, we now have
AR (f (b, ) = MO (foo) = HOP D (),
which, combined with the monotonicity of the function ¢ — H"F)(f(t,-)), implies asser-

tion (C1).
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We next prove (C2). For an arbitrary time sequence s, — 0o we want to show that
limy, o0 [|w(Sn, -) — uc(f’m)HC(j) = 0. By the global Lipschitz continuity of u (in time), we
can assume without loss of generality that |s, — sp+1| > 2. We now let I,, = {|t —s,| < 1}.
Then, since D € L'(0,00), there exist ny, and t; € I,, such that Dg(t;) — 0. Now the proof

of (C1) shows that after passing to a subsequence,
u(ty, ) = uf™ uniformly in .J.
Finally notice that for K := ||0yul| 1) We have

[u(sny, 2) = ulE™ (@)] < K |sn, — ta] +Hlulty, 2) = uld™ (@)].
1
<=

=y

Thus the (arbitrary) sequence (s;) has a subsequence (s, ) such that u(s,,, ) — uSEm)

uniformly in J. This implies (3.34).
Assertion (C3) is a consequence of (C2) and the fact that the bound (3.15) holds true
uniformly in time. O

Remark 3.15. In view of estimate (3.4) the convergence (C2) of u(t, ) to the entropy minimiser
holds true in the stronger topology C4([0,m]) for 8 € (0,1/7).

Corollary 3.16 ((No) Condensate after finite time). Under the hypotheses of Proposition 3.13:

o If m > m.(R), there exists T < oo such that x,(t) > 0 for allt > T.

o If m < mc(R), there exists T < oo such that minj ) dyu(t,-) > 0 for allt > T. In
particular, the condensate component is compactly supported in (0, 00), i.e. supp x, CC
(0,00), and the density f(t,-) is smooth for allt > T.

Proof of Corollary 3.16. The assertion concerning the case m > m.(R) is an immediate
consequence of Theorem 3.14 (C3). Let us now assume that m < m.(R). By identity (3.17)
there exists a constant ¢(m, R, ug) > 0 such that

”U(t, ) - u(()f7m)||0([0,m]) > C(mv R, U‘O)
whenever ming ,,] dzu(t,-) = 0. The assertion now follows from Theorem 3.14 (C2). O

Corollary 3.16 raises the question of whether and under which conditions finite-time blow-up
and condensation may occur in the mass-subcritical case m < m.(R).

Proposition 3.17. In addition to the hypotheses of Proposition 3.10, suppose that ~v > 2.
There exists a constant By > 0 only depending on «y such that if for some § > 0 the inequality
3y

m 2
m — By

<6 (3.36)

R
(S5 o2 fo(v) dv) 2
holds true, then the function t — x,(t) cannot be identically zero.

Note that, for any fixed mass m > 0, inequality (3.36) is satisfied for initial data sufficiently
concentrated near the origin.

Theorem 3.14, Corollary 3.16 and Proposition 3.17 show that in general the condensate
does interact with the regular part of the solution and may partially or fully dissolve.
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Corollary 3.18 (Existence of transient condensates). In addition to the hypotheses of
Proposition 3.13, suppose that inequality (3.36) is satisfied for some § > 0. Then, if m < m,,
the point mass at velocity origin satisfies

suppx, CC (0,00) and 1z, #0.

The proof of Proposition 3.17 is an adaptation of the finite-time blow-up argument in [30]
combined with the bounds (3.15), (3.21). It makes use of the following inequality [30]:

Proposition 3.19 (Ref. [30], Lemma 2). Let d = 1. For any 7y > 2 there exists a constant
B, € (0,00) such that (for all sufficiently reqular functions f #0)

(1) ®
(J o2 f(v) dv) 2!

/|v|2f7+1(v) dv > B, (3.37)

Proof of Proposition 3.17. Heuristically, the idea is to keep track of, or estimate from below,
the flux of mass into the origin. For this purpose we use a virial type argument and consider
the evolution of the kinetic energy
1 1
E(t) := / w2 f(t,v)dv = / lu(t, z)|* d.
2 J-rR) 2 Jio.m)

The following computations, performed at the level u, can be justified in a similar way as in
the proof of Lemma 4.11 (see Appendix 5.C). We have

iE(t) = —/ u|?u,Y dz — / ui (uy') dz —2E(t)
dt {Jul>0} {juj>0p dz

<m— lul?u;? d.
{lu[>0}

Observe that the last integral equals the left-hand side of ineq. (3.37). Hence, Proposition 3.19
yields

3y
d —xp(t))2
ey <m— Bv%
dt (2E(t))" =
Thus, if x,(t) = 0, we find that whenever the bound (3.36) holds true for some ¢ > 0, E(t)
would have to become negative after some time T < @, which is impossible. O

On the other hand, there is a large class of globally bounded mass-subcritical solutions.
We confine ourselves to providing a rather simple criterion. Since blow-up cannot occur in
the case v = 2 (see Prop. 3.12 (iii)), it suffices to consider the case v > 2.

Proposition 3.20 (A criterion for global regularity). Assume that R >0, v > 2 and let fo €
CY([~R, R]). Suppose that there exists 6 > 0 such that the function fo(r) = maX,e(+1} fo(or)
satisfies

[ fanl <| [ feo)aol  forr e =R RL (3.38)
Let m = ||foll1 and denote by ug : [0,m] — [—R,R] the inverse of the cumulative dis-

tribution function of fo. Then the corresponding viscosity solution u of (2.28) satisfies
mingg ) Gxu(t, ) > 0 for allt > 0 and we have

| /0 "ftp)do| < | /0 " feolp)dp|  forre [-R.R),

where f(t,-) denotes the density associated with the inverse of u(t,-).
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Remark 3.21. Notice that condition (3.38) implies that ff{R fo < m¢(R). Conversely, for any
m € (0,m.(R)) and fo € (C* N LY)(R) even and of mass m there exists \* = \*(fo) € (0, 00)
such that fo\(p) := A1 fo(A71p) satisfies condition (3.38) for r € R whenever A > \*.

The proof of Prop. 3.20 is based on comparison arguments in the spirit of those used
before. It will therefore be omitted.

3.5 Higher-order comparison

In this section, we aim to upgrade the comparison results at the level of u in Section 2.3.
In fact, we will see that the intersection comparison result at the level of u easily yields
comparison between densities, i.e. comparison at the level of f. The result may be of general
interest, but will also be used explicitly in the next section.

Definition 3.22 (Translations in x). Assume that n > 0 and let v be a function defined on
[0,n]. For y € R let

Wy :fyn+y] = [-RE), Do) =o(z—y).

If v = v(t,z) is time-dependent, Mv is defined by Wu(t,x) = v(t,z — ) for all ¢t. Finally,
given A > 0 let

Tal] = {Wv:y € (0,0},

Proposition 3.23 (Comparison for densities). Let v > 2 and R € (0,00). Let go,go €
CY[~R, R]), go # Go, be positive functions satisfying

90 < go in [-R, R]. (3.39)

Abbreviate n = ||go||p1, 7 = ||goll 1 and let vg : [0,n] — [—R, R] (resp. g : [0,7] — [—R, R])
be the inverse cdf of go (resp. go). Denote by v (resp. v) the global viscosity solution of
problem (2.28) (with mass n resp. n and initial datum vy resp. o), and let g (resp. §) denote
the density of the absolutely continuous part of the measure associated with the generalised
inverse of v (resp. U), as obtained in Proposition 3.10. Then

Proof. The assumption go < o, go Z go implies that n < n. Moreover, for any w € 75—, [v]
the number of sign changes (see Def. 2.9) satisfies

Z[5(0, ) — w(0,-)] = 1.

(Otherwise the fundamental theorem of calculus would lead to a contradiction with ineq. (3.39).)
Since v is non-degenerate near the lateral boundary, for any y € (0,7 —n) and w := @y, we
have

w(t,y) —o(t,y) <0, w(t,n+y)—o(t,n+y) >0 (3.40)

for all ¢t > 0. Here, we used the fact that w(t,y) = —R,w(t,n +y) = R. Hence, by
Corollary 2.10, for all y € (0,72 —n), w := Wy,

Z[[o(t, ) —w(t, )] jymnty)] = 1 for all £ > 0. (3.41)

Let now (t,r) € (0,00) x ((—R, R) \ {0}) be arbitrary. The intermediate value theorem
implies the existence of 2’ € (0,7) and z” € (0,n) such that (¢, 2") = r, v(t,2”) = r. Letting
y =2’ — 2" and w := @)y, we infer that

w(t,a') =o(t,2') =,
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which, owing to properties (3.40) and (3.41), implies that
Opw(t,x') > 0,0(t, 7). (3.42)

Now, the conclusion follows by observing that, in view of eq. (3.12),

1 1
Opu(t,x —y')  Opw(t,a))

g(tv T) =

and

where we used the convention % = 00.

As a side note let us remark that if d,w(¢, ") > 0, it is possible using classical arguments
for uniformly parabolic equations (see e.g. [23]) and the fact that ¢ > 0 to deduce that the
inequality in (3.42) is strict. O

4 The problem on the whole line R

In this section we are concerned with the BFP eq. (1.4) posed on the real line, i.e. with

{&tf =0 f +0n(r hy (), t>0,rekR, (4.1)

f(0,r) = fo(r) >0, reR,

where we suppose again that v > 2. We always assume that the integrable initial density fy
decays sufficiently fast at infinity (to be specified below) and denote by m its mass || foll 11 (r)-

As a motivation, let us first assume that f = f(¢,7) is a sufficiently regular, strictly
positive classical solution of eq. (4.1) with finite conserved mass m := [ f(¢,-). Defining for
t > 0 the cumulative distribution function

Mt r) = /_ Uy dr

and letting u(t¢,-) : (0,m) — R denote the inverse of M(¢,-) : R — (0,m), we find that u
satisfies the problem

F(u)=0 in Q2 := (0,00) x (0,m),
limg\ o u(t,z) = —oo, limy ~, u(t, z) = oo for t > 0, (4.2)
u(0,x) = up(x) for x € (0,m),

where, as before, F(u) := F(u, Oyu, Oyu, 02u) with
F(z,a,p,q) i=pla—p g+ 2(1+p")

for p > 0 and z,a,q € R. We are primarily interested in solutions for which the limits in the
second line of problem (4.2) hold true locally uniformly in time (in the sense of eq. (4.7)).

With respect to the Cauchy—Dirichlet problem (2.28) and the general framework established
in Section 2, problem (4.2) has the added difficulty of the function u being unbounded near
the lateral boundary. This is, however, mainly a technical issue, and existence, uniqueness
and regularity for problem (4.2) in the spirit of Corollary 2.23 will be established below for a
large class of initial data. The adaptation of the theory in Section 3 to eq. (4.2) will then be
a fairly straightforward task and will therefore not be discussed in detail.

41



Definition 4.1 (Admissible initial datum for problem (4.2)). We say that an initial value
ug € C%((0,m)) is admissible for problem (4.2) if it has the following properties:

(IV1) inf(07m) u{) > 0.
(IV2) The density fy associated with the inverse of ug, given by f(ug) = u%),, satisfies

fo> feop iInR  for some 6 € (0,00). (4.3)

(IV3) luollr2(0,m) < oo
(IV4) There exists €9 > 0 such that the function 7 ~ |r|}750 fo(r) lies in L>(R).

Remark 4.2. As we will see below, hypothesis (IV2) is a simple means to ensure t-uniform
Lipschitz regularity, locally in € (0, m), of the solution to be constructed. Besides, notice that
hypothesis (IV2) implies the boundary behaviour lim,_,y+ ug(z) = —oo, lim,_,,,- up(x) = co.
It will, in fact, ensure that, for the solution to be constructed, the limits in the second line of
eq. (4.2) hold true uniformly in time. Hypothesis (IV3) is equivalent to requiring that the
second moment of the density fy is finite. The assumed boundedness of the function r —
|7|1€0 fo(r) is a technical hypothesis used to ensure that the constant c(up) in estimate (4.10)
is independent of R.

Definition 4.3. Let uy be admissible in the sense of Definition 4.1. Then for any R > 1 there
exist points ar and bg satisfying ug(ar) = —R and ug(br) = R. Abbreviating Jg := (agr,br)
and Qp := (0, 00) x Jgr, we denote by 1) the unique viscosity solution of F = 0 in Qp subject
to the conditions uf)(0,-) = (I u(t,ag) = —R, uB(t,br) = R. (See Corollary 2.23.)
The measure ) (t) € M; ([~ R, R]) associated with the generalised inverse of uf)(, ) has
the form p(t) = fB(¢,.) - L + xéR) (t)d0, where f(R),a:,(JR) (t) are as in Proposition 3.10.

Under the hypotheses on ug in Definition 4.1, we are able to construct a viscosity solution
u of problem (4.2) as the limit of a sequence of solutions {u()} as in Definition 4.3.

We are now in a position to state the main results of this section. Recall that u = u(¢, x)
is called z-monotonic if u(t,-) is non-decreasing in x for all ¢ (see Definition 2.12).

Theorem 4.4 (Wellposedness). Let v > 2,m € (0,00) and suppose that ug € C*((0,m)) is
admissible for eq. (4.2) in the sense of Definition 4.1. Then there exists a unique x-monotonic
viscosity solution u € C([0,00) x (0,m)) of problem (4.2) with the property that

lim supu(t,z) = —oo, lim infu(t,z) = oc. (4.4)
z—0 ¢ r—m t

The function u satisfies the bound
[ullco.r (0,00 %07y < Cr (4.5)
for any J' CC (0,m) and u € L>=([0,00), L*(0,m)).

Definition 4.5. (i) Given a non-decreasing, continuous function v : (0,m) — R satisfying
lim, 04 v(z) = —o00,lim,_p,— v(z) = 00, we define its generalised inverse M, : R —
(0,m) via

My(r) =sup {z € (0,m) :v(z) <7}, reR. (4.6)
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(ii) It is elementary to see that M, in (4.6) is increasing, right-continuous and satisfies

lim M,(r) =0, le M, (r) = m.

T——00

Hence, M, is the cumulative distribution function (cdf) of a measure p, € M;(R) whose
mass equals m (see e.g. [27, Chapter 20.3]). The measure pu, is uniquely determined by

ty((—o0,r]) = My(r), reR.

(iii) Given u as in Theorem 4.4 and t > 0 we denote by M (t,-) : R — (0, m) the generalised
inverse of u(t, -), i.e.

M(tﬂ )= Mu(t,~)7

where we used the notation (4.6). We further let u(t) € M, (R) denote the measure
associated with the cdf M(t,-) as introduced in Definition 4.5 (i), i.e. pu(t) = fiy(,.)-

Theorem 4.6. Under the hypotheses of Theorem 4.4 and with the notations in Definition 4.5,
the viscosity solution u obtained in Theorem 4.4 has the following properties:

(L1) For allt > 0 there exist unique points v_(t), z4(t) € (0,m) such that
U(t, )_1<O) = [x—(t)ax—i-(t)]'

Also, Ogu(t,z) > 0 for z € (0,m)\ [z_(t), x4 (t)], and away from {Oyu = 0} the function
u is smooth and satisfies F(u) = 0 in the classical sense.

(L2) For each t > 0 the strictly increasing and right-continuous function M (t,-) satisfies
M(t,0—) =x_(t) and M(t,0) = z4(t).
Moreover, M is C™ in the open set {(t,r) :t > 0,|r| € (0,00)}.

(L3) Let xp(t) := LY({u(t,-) = 0}), t > 0. There exists a unique, positive function f(t,-) €
LY(R) such that the measure ju(t) € M; (R) associated with M(t,-) has the decomposition

p(t) = f(t, )L + ()b, t € (0,00),
where away from r = 0 the function f is a classical solution of eq. (4.1).

(L4) Blow-up behaviour: if the function f(t,-) introduced in (L3) is unbounded near the origin
(or equivalently Oyu(t,z4(t)) =0), then

s = (s [satoas)

where q is defined as in formula (3.16). In particular, the expansion (3.17) holds true
for small |r|. Hence, if v =2, f is globally reqular and satisfies eq. (4.1) in the classical
sense.

2=

On the whole space, an entropy dissipation identity analogous to Proposition 3.13 requires
some extra control on the tails of the density. This issue has been well studied, for instance
in [7], and here we omit the precise statements regarding the long-time asymptotics in the
problem on the line.

The rest of this section is devoted to the proof of Theorems 4.4. The assertions in
Theorem 4.6 can then be deduced analogously to the case of a bounded interval (see Section 3).
We start by deriving uniqueness.

43



4.1 Uniqueness for unbounded monotonic viscosity solutions

In order to establish uniqueness for problem (4.2), (4.4), we first observe that the proof of the
comparison principle, Proposition 2.8, shows that the assumed boundary regularity of the
functions involved can be relaxed as follows:

Corollary 4.7 (Comparison, relaxed version). Let 0 < T < oo and assume that the continuous
function G satisfies (AO) & (Al). Suppose that w € USC(]0,T) x (0,m)) is a subsolution,
v e LSC([0,T) x (0,m)) a supersolution of G =0 in Q= (0,T) x (0,m) with the boundary
behaviour

lim sup (u(w) — v(w)) < 0.
w—0pQ2

Then u < v in Q.

Corollary 4.7 implies uniqueness for BFP on the line (at the level of u) in the following
sense:

Corollary 4.8 (Uniqueness for problem (4.2)). Let T € (0,00). Given a non-decreasing
function ug € C((0,m)), there exists at most one x-monotonic viscosity solution u € C([0,T") x
(0,m)) of problem (4.2) with the property that

il_r)% tes(lé%)u(t,x) = —00, xh_)rr%”el(%yfT)u(t,x) = 00. (4.7)
Proof. Suppose that v and v are z-monotonic viscosity solutions of problem (4.2) with the
properties assumed in the statement of Cor. 4.8. For functions w = w(t,z) and 0 < § < 1
we denote by (FOuw(t,z) the spatially shifted function w(t,z + §). The same notation
will be used for time-independent functions (see Definition 3.22). We further abbreviate
5 :=(0,T) x (6,m —08). Then @y (resp. (~9v) is a viscosity subsolution (resp. supersolution)
of G =0 in 5Q. Conditions (4.7) and the z-monotonicity ensure that

lim sup ((‘;)u(w) - (_5)v(w)) <0.
w—0p(592)

Hence, by Corollary 4.7, Dy < (=94 in 50. As § > 0 can be chosen arbitrarily small, this
implies, thanks to the continuity of u and v, that u < v in . Since v and v are interchangeable,
we infer that u = v. O

4.2 Proof of Theorem 4.4: Existence and Regularity

The uniqueness part of Theorem 4.4 has been established in Corollary 4.8. Now, our main
task lies in establishing the existence part of Theorem 4.4 and the bound (4.5). The key is a
local Lipschitz bound in space-time for ©f®) which holds true uniformly in R > 1.

Proposition 4.9. Let u') and Qg be as in Definition 4.3. Then, for any R > 1

Kp := sup HU(R)”CO,I(QR) < 00. (4.8)
R>R

Estimate (4.8) yields local compactness of our family {u(f)} of approximate solutions.
Proposition 4.9 will be proved in three steps:
In Step 1 we establish an upper bound on the spatial Lipschitz constants of the approximate
sequence {u} taking the form

10,0 oo () < C(0,R), R>R>1, (4.9)

where 6 is the parameter in ineq. (4.3). This step relies on hypothesis (IV2) and the following
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Lemma 4.10. For any R > 1 there exists cr < oo such that for all R > R
sup [ (¢, )| oo (1) < rs
>0

where Jr = (ar,br) are as in Definition 4.3.
Lemma 4.10 is an immediate consequence of

Lemma 4.11. For all R>1

R
sup [u)(¢,) 32 < macelm, o)),

Lemma 4.11 is proved in Appendix 5.C. We note that the uniform bound in Lemma 4.11
can easily be generalised to LP spaces for p > 2. Observe that the LP norm at the level
of u equals the p'" moment of the density f. In the original variables, the propagation of
higher-order moments for several other (nonlinear) Fokker-Planck-type equations on R?, d € N,
is rather well-established. See [7] for a proof in the case of the Kaniadakis—Quarati model for
fermions.

In Step 2 of the proof of Proposition 4.9 we derive a lower bound on d,u™: J¢(ug) > 0
such that

D™ > c(ug)|u®], (4.10)

The constant c(ug) only depends on the mass of a symmetric, radially decreasing smooth
function fy lying above fo (see (4.12)).

Steps 1 & 2 both use the comparison principle for densities, Proposition 3.23, applied to
the functions f?) introduced in Definition 4.3 and a suitable reference solution.

In Step 8 we show that, thanks to parabolic estimates, Steps 1 & 2 imply a uniform
control of |9;u™)| on sets of the form {§ < [u(®)| < §=1},6 > 0. Reasoning as in the proof of
Proposition 2.15, we will then infer that an R-uniform control of the quantity |9;u{"] is even
true on sets of the form {|u(®| < §~1},6 > 0.

Proof of Proposition 4.9. We proceed by showing the three steps outlined above. Throughout
the proof we assume that R > R > 1. o
Step 1: Since f)(0,-) = fo > fo0 on [—R, R], Proposition 3.23 yields

f(R) (tv ) > foo,@ on [_Ra R] for any t > 0.

Owing to relation (3.12) and Lemma 4.10 we infer that for any R > R

10,0 | o) < (oop(cr)) ™ (4.11)

Here we used the monotonicity of fs g(r) in |r|. The constant cg < oo in estimate (4.11)
equals the one in Lemma 4.10. This proves estimate (4.9) and completes Step 1.
Step 2: Let fo(r) = maxX,e¢+1} fo(or). Then, by (IV4), there exists C' < co such that

(1+e€

For) < folr) < C(L+ 1)~ 5% =: fo(r), reR. (4.12)

Notice that fy is even, non-increasing in |r|, and, moreover, foe L'(R) n C*(R). For R>1
consider the solutions @) and (") emanating from the inverse cdf of Jo|[-r,r) and fo|—R,R]

and denote the corresponding densities, defined on (0,00) x (—R, R), by f® and fB). Then,
by Proposition 3.23, for all ¢ > 0

FB @) < fB(t,r), re[-R,R)].
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By uniqueness and the equation’s symmetry, aB) (t.-) is symmetric for any ¢ > 0. Moreover,
letting mpr = || foll L1 (—r,r), the function af) (t.-)‘(m i) is convex as a consequence of a
2 b

classical minimum argument combined with inequality (3.19), which controls the delicate
region near the origin. (Strictly speaking, this argument requires an additional regularity
hypothesis on the initial datum near the lateral boundary, which, after construction of
the solution u, can easily be removed by an approximation argument.) Hence, f® (t,-) is

non-increasing in |r|, implying that fB ) < % fort > 0, r € (—R,R) \ {0}, where

i = || foll 1 ). This yields

(R)
g,u® > 2 (4.13)
m

which concludes Step 2.

Step 3: Thanks to hypothesis (4.3) there exist time-independent z-monotonic functions
uy(t,-) =ug 2 (0,m) — (00, 00], u_(t,-) =u_:(0,m)— [—00,00)

with the following properties:

1. up € C(2N{uy < oo}) is a supersolution, u_ € C(2N{u_ > —oo}) a subsolution of
F=0in QN{uy < oo} resp.in QN {u_ > —oo}

2. u_(z) <wp(x) <ug(z) for all x € (0,m)
3. limy o uq () = —00, limy s, u_(x) = 0.

Thus, by comparison, for any R € [1,00)
u_(z) <uB(t,z) <up(z) forallwe s t>0. (4.14)

Hence, owing to bound (4.13), we infer the existence of R € [1,00) and ¢; = ¢1(ug) > 0 such
that for any R > R the inequality d,u™(t,-) > ¢; > 0 holds true in (ag,ar) U (br,bg).
Now, for R > R we can apply classical parabolic estimates (see [21, Theorem V.5.1]) to
the equation for u, R > R + 1, in (0,00) x Ip Rr, where for 0 < 7 < 1 we denote
Iy r = (ar,ar+n)U(br—n,br) and, for small e > 0, I, g := {x € (0,m) : dist(z, I, r) < €}.
In particular, one has the bound

10 0,000y ) < € (5 B [0 10,0, 017, s 10l 11,9
for any R > R+ 1. Arguing as in Proposition 2.15 we deduce, also owing to Lemma 4.10),
10 | e ) < C(R o). (4.15)
Combining estimates (4.11) and (4.15) we obtain the bound (4.8). O

We are now in a position to prove Theorem 4.4.

Proof of Theorem 4.4. We argue similarly to Section 3.1.1. The bound (4.8) and the equation
satisfied by uf) yield

sup (|0, ((9:ul™)7 ™) e @) < C(R).
R>R
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Thus, we find By > 0, u € C’([O,oo);C’llo’fO((O,m))) N C’loo’cl([O,oo) x (0,m)) and a sequence
R — oo such that for any T' > 0 and any R > O:

u® B2 ([0, T); €V (TR)).

By Remark 2.7 (a) the limit w is itself a viscosity solution of eq. (2.1), and, by construction,
u(0,-) = up. Owing to inequalities (4.14), we have
. < T _ L S T .
xlg&r s%p u(t,x) < xlg& u4 () 00, xl_l)glnl_ Hgf u(t,x) > 111)1%_ u_(z) =00
Estimate (4.5) is an immediate consequence of (4.8) and the locally uniform convergence of
the subsequence {u(/}. O

5 Appendix

5.A Semi-convexity

Definition 5.1 (Semi-convexity and -concavity). Let U C R? be convex. A function v : U —
R is called semi-convex (resp. semi-concave) if there exists a constant C' € R such that the
function  + v(x) + §|z|? is convex (resp. such that v(z) — §|z|? is concave).

Proposition 5.2. Let u: Q — R be continuous. Suppose that there exists a constant C' < oo
such that for all w € Q and all (1,p,q) € PTu(w) (resp. all (1,p,q) € P u(w)) the bound
q > —C (resp.q < C) holds true. Then, for all t > 0 the function u(t,-) is semi-convex
(semi-concave) in J with constant bounded above by C.

Proof. By symmetry, it suffices to prove the statement asserting semi-convexity. Thanks to [1,
Lemma 1], it is enough to show that for all ¢ € (0,00) and all € J

(p.q) € T**(u(t,"))(@) = q>-C. (5.1)

The implication (5.1) is a consequence of the following general argument. A similar reasoning
can be found in [17].

In order to see implication (5.1), we fix t € (0,00) and x € J and assume that (p,q) €
J>H(u(t,-))(z). By definition (and the local boundedness of ), there exists ¢ € C?(J) such
that 0 > u(t,y) — ¢(y), 0 = u(t,z) — ¢(z) and p = ¢'(z), ¢ = ¢"(z). In particular, u(t, ) — ¢
reaches a maximum at z. After possibly replacing ¢ with ¢(y) + |z — y|*, we may assume
that the maximum is strict. Now consider for suitably small 0 < § < 1 the function

w(s,y) = u(s,y) — <¢(y) + 2—16|8 —t|2> inQs:=[t—0,t+6] x[z—4d,x+d].

By continuity, w reaches its (non-negative) maximum at some point (s.,y.) € Qs and as
€ — 0 we must have s. — t. Moreover, y. — x since if this was not the case, then along a
subsequence (s¢,y:) — (t, &) for some & # x and therefore 0 < w(sq, ye) < u(se, ye) — O(ye) —
u(t,Z) — ¢(&) < 0 by the strictness of the maximum, a contradiction.

Hence for small enough & > 0 we have (0,0,0) € Ptw(se,y.) or, equivalently,

(2t #0060 ) € Pt

€

Thus ¢"(y.) > —C and, letting ¢ — 0, we conclude ¢ = ¢"(z) > —C. O

Lemma 5.3. Suppose the function v : J — R is semi-convex and semi-concave with constant
C < o00. Thenv € CYH(J) and [V]coay < C.

The simple proof of L. 5.3 is omitted.
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5.B L2-measurability

Lemma 5.4. Using the notation in Sec. 3.1.1, the 2" order pointwise derivative (p)(?%vg of
vy with respect to = exists L2-a.e. in Q and Oyvy has a weak derivative in x-direction satisfying

vy = P 2u, in L(Q).

Proof. Throughout the proof we abbreviate u := v,. Recall that for fixed time this function
is semi-convex, semi-concave (uniformly in t) and, thus, by Lemma 5.3, of the class C11(J)
(uniformly in ¢). For any ¢t > 0 we denote by N; the subset of points in J where the second
pointwise derivative of u(t,-) does not exist. Then the set N; is an £'-null set, and our goal
is to show that the set U;{t} x N; C Q is £L2-measurable.

We choose C' large enough such that the function a(t, z) = u(t, x) + % |z|? is convex for all ¢
and define v(t, ) := 0,(t, z). Then v(t,-) is non-decreasing and v(t,-) € C%1(J). Moreover,
v lies in L°°(2) and is thus £2-measurable. Now define

v := lim sup v, Qv = lim inf &"v,
h—0 h—0

where the function 0"v(t,z) := w is bounded. In view of the monotonicity and
the continuity of v(¢,-), it is clear that in taking the lim sup resp. the liminf one can restrict
to h = %, n € Z. Since wy = O is L%-measurable, the pointwise lim sup resp. lim inf of
this countable family {w,} must itself be £2-measurable. Therefore the set

G:={we: o(w)—dv(w) =0},

which is exactly the set where P)92u exists, is £2-measurable. Hence its complement Q\ G =
U ({t} x Ny) is £2-measurable and thus, by Fubini’s theorem, an £2-null set. Extending the
function "92u defined on G to Q, e.g., by setting ) 92u(w) = 0 for all w € Q\ G, the fact
that (") 92u(w) = dv(w) for any w € G implies that P)92u is L2-measurable, so that, thanks
to the boundedness of dv, P)92u € L>°(Q). Fubini’s theorem finally yields that the identity
(P)92u = §2u holds true L£L2-almost everywhere in €. O

5.C Propagation of moments

Proof of Lemma 4.11. For the proof we abbreviate u := ), J := Jp = (ar,br) and
a := apr,b := br. We first gather several observations on the regularity of the functions
involved, which will justify our computations. The fact that the function ¢ — w(t,z) is
Lipschitz continuous uniformly in « combined with the results in Proposition 3.12 implies
that for each x the map t + u?(t,z) is differentiable with bounded derivative. Furthermore,
in {|u| > 0} we have

5&1; = ulyu = u(@xu)_Qagu - uz((?mu)_w —u?
d _
< —ug ((Opu)™t) — u?
= (@) ) + 1,

Finally notice that, again thanks to Proposition 3.12, for every ¢ > 0 the function

d _ _
P (u(Opu) 1) = u(Dpu) "20%u
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is integrable in {|u(t,-)| > 0} and its integral satisfies

—/ a4 (u(&ru)_l) dz = — lim a4 (u(@xu)_l) dz
(ap)n{lut,)| >0} Az e=0 J(ate p—e)n{fu(t,)| >0} AT
. _11b—¢
- il—rf(l) [u(@xu) l]a—i-s
B R R

T Quu(t,b)  duult,a)

where in the second step we used again Proposition 3.12 to deduce that

. u(t,y) )
hm e = O
y— (e (t)* (&w(t,y)

Hence, the function ¢ — ||u(t, )|/, (ap) 1 absolutely continuous and its derivative satisfies

1d
> ey = [ wlt, 2)ult, ) de
2dt PO a0y

< LY ({lu(t, )] > 0}) = [lult, ) 72(qp)-

Recalling the fact that, by construction, (a,b) = (ag,br) C (0,m) and u = u(® with
u®)(0,-) = ug in (ap, br), we infer the bound
[t (8, ) 172 g0y < max{m, [[ul(0,) 1724}

< max{m, HU0”%2(0,m)}

for all t > 0. ]
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