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ABSTRACT. We investigate a Keller-Segel model with quorum sensing and a
fractional diffusion operator. This model describes the collective cell movement
due to chemical sensing with flux limitation for high cell densities and with
anomalous media represented by a nonlinear, degenerate fractional diffusion
operator. The purpose of this paper is to introduce and prove the existence of
a properly defined entropy solution.

1. Introduction. Chemotaxis is the active motion of organisms influenced by
chemical gradients and it has been studied by many authors. The Keller-Segel
model, introduced around 1970 [37, 38] (cf. also [47]), is used to describe aggre-
gation of slime mold amoebae and this model has become one of the most widely
studied models in mathematical biology. A special case of the Keller-Segel model
is the following system of partial differential equations:

up = div(eVu —u(l —u)V.S), —AS+ 85 =u. (1)

It has been considered very recently by several authors [15, 16, 28, 48]. The cell-
flux on the right hand side of (1) comprises two counteracting phenomena: random
motion of cells described by the Fick’s law and cell movement in the direction of
the gradient of the chemical S.

A chemotaxis model of the form (1), but with a parabolic equation for S, was
first introduced by Hillen and Painter [34], where it was shown that the additional
volume-filling term u(1—w) in the cell-flux leads to global existence of solutions. See
[15, 16, 28, 34, 48] and some of the references cited therein for further background
information about Keller-Segel type systems. Diffusion effects are generally included
in these kind of models to account for the dispersal of organisms. Traditionally, a
linear diffusion operator is employed but more recently there is a growing interest in
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models with degenerate and nonlinear diffusion terms accounting for over-crowding
effects, see [3, 5, 11, 14, 50, 51].

Nonlocal diffusion operators, such as the fractional Laplacian, have received a
lot of attention recently from the PDE community, see for example [1, 6, 8, 17, 18,
19, 20, 29, 36] and the references cited therein.

The spatiotemporal distribution of a population density of random walkers leads
to diffusion [49]. On the other hand, biological organisms sometimes seem to adopt
Lévy-flights and superdiffusion (the mean-square displacement of the position of
the dispersing population depends superlinearly on time) to enhance their search
strategies [2, 40, 43], in which case dispersal becomes better described by fractional
diffusion operators [2, 7, 9, 10, 13, 31, 32, 40, 44, 45, 52]. Indeed, the so-called Lévy
flight foraging hypothesis states that since Lévy flights optimize random searches,
organisms have evolved to exploit Lévy flights. For example, there is evidence that
fractional diffusion better explains the feeding strategies of microzooplankton [13,
32]. Likewise, there are circumstances in which a cellular population self-interacting
chemotactically, is well described by a fractional diffusion system [32]. Moreover,
fractional diffusion models have been proposed for cardiac electrical propagation in
structurally heterogeneous excitable media [12].

Motivated by the works just mentioned, in the model below the density of cells
move with a collective chemotactic attraction through a chemical potential in an
anomalous medium, represented by a nonlinear nonlocal diffusion term.

The subject of this paper is the existence of properly defined generalized solutions
of the following Keller-Segel type model, which contains a hyperbolic term as well
as a nonlinear, degenerate nonlocal (fractional) diffusion term:

up +div(VSf(u)) = AgS(u), —AS+ S =u, (2)
where A, := —(—A)?% is the fractional Laplacian with a € (0,2) and

B : R — R Lipschitz, non-decreasing; 3(0) = 0; 3)

fu) = u(l —u).

In (2), u = u(t,z), S = S(t,x), (t,z) € Qr := (0,T) xQ, d>1,and T > 0 is a
fixed final time. We augment (2) with initial data

w(0,2) = up(z), wug € LY ()N L>(Q);
0<wug<1a.e. in Q,

(4)

and the boundary condition
VS -ng=0 onQ. (5)

The problem is posed on €2, which is a bounded domain in R, with smooth (say,
C?) boundary and nq(z) is the outward normal to Q at z € Q. We note that
the normal flux in the equation for u vanishes at 02 and thus the boundary is
characteristic, for this reason one does not need boundary conditions for u. This
prevents some specific difficulties, see [46, 48].

Since there is a nonlocal term in the equation for u we have to specify u in the
whole space. We use a (complementary) Dirichlet boundary condition on R\ Q:

u=0 on R?\Q. (6)
The nonlinearity 8 is assumed to be non-decreasing; in particular, 8 = Const

is allowed and thus the hyperbolic Keller-Segel model studied in [48] is a special
case of (2). The model in (2) represents the density u(t,x) of cells moving with a
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collective chemotactic attraction through the chemical potential S in an “anomalous
medium” represented by the nonlocal diffusion term A, S(u). The sensitivity of the
cells is limited by the “quorum sensing” part (1 — u) of f(u). The restrictions on
f,up will imply that the solutions satisfy 0 < u(-,-) < 1.

The fractional Laplacian A, on R? can be defined by

Aju(w) = [w|*i(w),  weRY (7)
where U represents the Fourier transform of u. Alternatively, it can be defined using
the Cauchy principal value:

u(x + 2) — u(x)

Ay =CyuqP.V.
u(z) = Cqq PV B

|z|>0

dz, (8)

for some normalizing factor Cy 4, o € (0,2), and v is a sufficiently regular function
(say, CS°). A proof of (8) for the case d = 2 can be found in, e.g., [25]. The formula
still remains valid in the general case d > 2, see [26]. For sufficiently regular v the
above formulas are equivalent to the following representation:

Aqu(z) = Cqhq / [u(z + z) —u(x) — 2 - Vul ] 7(dz),
R4\{0}

where

1
m(dz) = e Lel<n dz,  a€(0,2),

and C, ¢ is a normalizing factor. For a proof, see for example [30]. In view of this,
we will in the following interpret A, S8(u) as

Aaf(u) = L[B(ult, z))]

= [ Bt 2) - Bt ) -2 Vo] 7(d2).
R4\ {0}
Since the analysis does not depend on Cy, 4, we have set Cp g = 1.

Since we assume [(0) = 0 the integral representation of the nonlinear nonlocal
operator restricted to the bounded domain €2 makes sense. In fact, the nonlocal
operator £ has to be replaced by the Freidrich’s extension of the restriction of £ to
the space C°(Q) C L*(Q). In the following we identify L?(2) with the space

{ue L’ (RY) :u=0onR*\ Q}.

This new operator has the form domain (“the largest domain on which a self-adjoint
operator makes sense weakly”)

Hy*(@) = {ue H2RY) :u=0on R\ 0}

In probabilistic terms, the operator coincides with the generator of the a-stable
process in ) killed upon leaving 2. We note that for u € C°(Q2), we have the
representation (neglecting the positive constant)

/2 u(x) — u(y)
(=A)*2u(z) =P. V. Rdmdy

u(z) — u(y)
=P. V. _— 7
o |l —yldte

(10)
dy + u(z)ka(x),

for a.e. x € ), where

ko(x) == /d\Q |z —y| =4 dy, for z € Q.
R
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The first term in (10) describes the jump behavior of the a-stable process inside €.
The function kg is called the killing measure. See [35] and some of the references
cited therein for the motivation of this definition. Although the function u is 0
outside of 2 and 8(0) = 0 we note that z can be any nonzero real number in (9)
and this representation of the nonlocal operator is still valid. Note also that though
r € Q and z € R?\ {0}, = + 2 may be in the set 2 so that we have the integral with
respect to z over all R?\ {0}. Thus, we define our nonlocal operator as in (9). We
note that we can split the integral in (9) over an integral in © and on Q€ as in (10)
but this is unnecessary.

As mentioned above, without the fractional diffusion operator (8 = const), (2) is
a hyperbolic-elliptic system first analyzed by Perthame and Dalibard [48]. One can
view the the first equation in (2) (8 = Const) as a quasilinear hyperbolic equation
with a nonlinear flux function V (¢, x)f(u) depending on a velocity field V = VS
with minimal regularity. This system, as well as our system (2), does not possess
BV estimates and lacks contraction properties. In [48], the authors circumvent the
lack of strong compactness by passing to the weak limit in a kinetic formulation of
the viscosity approximation of the system, thereby arriving at a kinetic formulation
for the weak limit. Exploiting the specific structure of this formulation, the authors
deduce a posteriori the strong subsequential convergence. For other applications of
this “propagation of compactness” argument, see [22, 24] for some models describing
two-phase flow in porous media, and [21] for a mean-field vortex model arising in
superconductivity theory.

The purpose of this paper is to prove the existence of an entropy solution, i.e., a
pair (u, S) of functions satisfying (2) in the weak sense as well as a family of entropy
inequalities adapted from [36]. As in [48], we will prove existence of solution by
passing to the limit as e — 0 in a sequence u° of solutions to a parabolic regularized
system. However, we will employ a completely different argument to arrive at
the required strong convergence. Inspired by a “continuous dependence on the
nonlinearities” argument in [23] yielding fractional BV estimates (see also [27]), in
combination with a recent result of Ben Belgacem and Jabin [4] addressing “low
regularity” velocity fields V' = VS, we will exhibit an e-uniform spatial modulus of
continuity: for 0 < ¢ < T and any § > 0,

sup / |uf(t,z +y) — u(t,z)| dz = o(d).
lyl<é

Relying on a well-known technique of Kruzkov [41], we use this spatial estimate
to establish an e-uniform temporal L'-continuity estimate. These estimates are
enough to ensure the strong convergence of (u°, S¢) along a subsequence to a limit
point (u,S). The limit is easily shown to be an entropy solution.

Finally, we mention that a number of authors have studied questions regarding
existence, uniqueness, regularity, and temporal asymptotics for (scalar) quasilinear
hyperbolic equations perturbed by Lévy operators, see [1, 6, 8, 20, 29, 36].

The remaining part of this paper is organized as follows: In Section 2 we present
the notion of solution and state the main result (Theorem 2.2). The proof of the
main theorem is given in Section 3, while Section A is devoted to a sketch of an
existence result for the parabolic regularized system.

2. Notion of solution and the main result. Given any convex C? entropy
function n : R — R, we define the corresponding entropy flux ¢ : R — R by
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qd' (u) = n'(u) f'(u). We refer to (1, q) as an entropy pair. Given an entropy 7 and
the function 8 we define g : R — R by ¢ = n'f'.

Fix a small number x > 0, and let us split the non-local diffusion operator L,
which is defined in (9), into two parts

g = / e —6.w) — = Vota] w(a2)

T /| - (ot + 2) = ¢(t,x) — 2- VPl 1] w(d2)
=: Llo] + L5[g],  Voe C®

Before we continue we need to introduce some notation. Let ¢ = ¢(t, z,s,y) be a
test function in the doubled variables (¢,z,s,y). To simplify the presentation, we
introduce the following notation (with V.., being short-hand for V, + V)

Lo == / [gp(t, T+ 2,8y —p—2z- ngol‘zkl] m(dz),
R4\ {0}

Lol = [ Teltmsy+a) -0 -2 Vyplual a(de)
R4\ {0}

ﬂzﬂ;[@] = /]R \(0} [Qﬂ(t, x + Z,8,Y + Z) —p—Zz- vz+y¢1‘Z\<1:| ﬂ—(dz)
a4\ {0

Similar to the splitting for £, we also let

Ly = Ex,n + ﬁ;; Ey = ﬁy,fi + ‘Cga £x+y = £x+y,n + £;+y~

We also need to introduce the operator L defined by writing

L") = L¥[¢] - </||> Z1|z|<17r(d2)> - Vaop,

with similar definitions for Egg, ZZ, and L7, . Let us motivate the notion of entropy

solution to be presented in Definition 2.1 below. Define g : R — R by

Qlﬁ = 77/ o 5713
where 37! denotes, say, the left-continuous inverse of the non-decreasing function
B. One can check that

Qs(B(u) = gs(u).
By the convexity of (g,

o (u(t, ) (Bult, o+ 2)) = Bult, ) — 2 - VB(u(t, )1 <1)

Qp(Blult, ) (Blult,z + 2)) = Blult, ) — 2 lult, D)o < )
< Qa(A(ult,z +2) — Qs (Bu(t, ) — = VQs(Blult, )11
as(ult, 2 +2)) = aa(u(t, ) — 2 - Vaa(u(t, 2)1je .

S

Therefore,
1 (u(t, 2))Lu[B(w)] < Lilgs(u)],

and so for any non-negative ¢ € C°(Q),

/Q o (u(t, 2)) Ll B(w))b(z) di
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gﬁumwmwwmzé%mmmmm

Summarizing, for any x € (0, 1),
l@d@@»ﬂﬂ@@@ﬂx
SL%MW@MM+LWWMﬁ[
:/%Mw@mm+/#wmﬁwwmmm
Q Q
—l—/qu’,{(u(x)) -Vodzx,

Bu)]o(x) dx

where gg  : R — R? is defined by

p,x(u) = qp(u) </| N z1z1<1 W(d2)> ;

and we have used integration by parts.
The formal calculations above motivate the following definition.

Definition 2.1. An entropy solution of the initial-value problem (2)-(4) is a pair

(u, S) of measurable functions u, S : Q7 — R satisfying the following conditions:

(D.1) u € L>®(Qr), u € L>®(0,T; L)), S € L>=(0,T; W?P(Q)) for any p in
[1,00), and 0 < w(t,z), S(t,x) <1 for a.e. (t,z) € Qr;

(D.2) For any entropy pair (7, q),

// <77(U)<pt + (Q(U)VS + %,m(@) Ve

+ (u—S)[q(u) - f(U)n’(U)]<p> dx dt
(11)

+//TQﬁ(U)£H[ap] dz dt + /T”/(U)EKW(U)]wdxdt

+/ 1(uo)p(0, ) dz > 0,
Q
for all non-negative ¢ € C°([0,T") x ), for any & € (0,1).

Remark 1. We comment that entropy inequalities like the ones above imply
uniqueness and L' contraction properties for a class of scalar equations, see for
example [1, 20, 36].

Without the fractional diffusion operator, the above notion of solution coincides
with the one utilized in [48] for a hyperbolic-elliptic Keller-Segel system.

Here is the main result of our paper.

Theorem 2.2. Suppose that the nonlinearities f, satisfy (3), and consider the
system (2) with initial condition (4), Neumann boundary condition (5), and com-
plementary Dirichlet condition (6). Then there exists an entropy solution according
to Definition 2.1.



KELLER-SEGEL SYSTEM WITH FRACTIONAL DIFFUSION 187

3. Proof of Theorem 2.2. For the proof of Theorem 2.2 we will regularize the
system (2) by adding an artificial viscosity term A, € > 0. Indeed, we will consider
classical solutions (u€, S%) of the parabolic regularized system

uf +div (VSe(t,x) f(u®)) = L[B(u®)] +eAus, t>0,z€Q,

—AS+ 5 =wu®, inQ,

u5|t:O = uf, (12)
u =0 inRY\Q,

VSe-ng=0 on 0,

with smooth initial data u§ (— wg in L') satisfying the conditions in (4). The
non-local diffusion operator L is defined in (9). It is standard to construct a unique
solution (uf, S¢) € L (Ry; H(Q)) x L>=(R4; H'(2)) to this system for each fixed
€ > 0. Indeed, it can be done using the Galerkin method and the compactness
argument, see Chapter 5 in [33] and [39]. See [48] for a very similar argument,
which uses the semigroup approach. For the convenience of the reader we sketch a
proof in the Appendix A.

Our goal is to pass to the limit ¢ — 0 in the viscous problem (12) and show
that the limit function is an entropy solution of the original problem (2) with initial
condition (4). To achieve that we will derive a series of a priori estimates implying
strong convergence of (u,S%), at least along a subsequence as ¢ — 0. The main
step of our analysis is to establish spatial and temporal translation estimates for u®
implying strong L' compactness.

However, before we do that let us list the more immediate a priori estimates
satisfied by the solution (u®,.S%) of (17) (cf. the Appendix): For all 1 < p < oo and
for any finite 7' > 0, the following e-uniform estimates hold:

0<wu(t,z) <lae in Ry X Ul poc 0,770 () < C1(T);

0<S%(t,w) <lae inRy xQ [1S%]| o, wew(a)) < Ca(d:p); (13)

T
L L VEIT0 o mysn + 1067 Loy < G ).
0 Rd xR4

3.1. Spatial translation estimate. The goal is to prove an L' spatial translation
estimate for u® that is independent of the regularizing parameter €. As a first main
step in that direction, we will prove

Lemma 3.1. Let Js be a nonnegative C>°(RY) kernel with support in {|z| < 2},
where we assume without loss of generality that the set {|z| < 2} is included in Q
(otherwise we just need to modify the arguments slightly),

~ 1
Js(x) = W’ Jor |z| <1, (14)

and Js is independent of § on R4\ {|z| < 1}. Define Js : R* = R by

Cs =

Js(z) = WJ(;(SC), with Cs chosen such that / Js(5)dx = 1. (15)
0og

Rd

Let ¢p € C(Q2) be an arbitrary nonnegative cut-off function. For any t € [0,T]
with T > 0 finite,
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/ / (1, ) — ()] T (E52) (B4 de dy
QxQ (16)

C
<Cr(||D? — AL +7(0) ),
< Or (1%l + 1oy + < 1AL~ + 7))
where Cp > 0 is a constant that is independent of € and () is a non-decreasing
continuous function with 7(0) = 0.

Remark 2. The function Js(-/2) is a smooth convolution kernel, and the constant
Cs defined in (15) is bounded from below and from above independently of 4.

Proof. To prove Lemma 3.1 we will employ a doubling-of-variables argument a la
Kruzkov [42], along with some recent ideas [4] for handling velocity fields with low
regularity. To this end, fix ¢ > 0, and let u®(t) = u®(t,x) be the solution to the
regularized problem

Opu® + div, (VSe(t, ) f(u®)) = L[B(u®)] + eAzu’. (17)
with initial data u®(0,z) = ug(z) and —A,S%(¢t, z) + S°(¢, ) = u®(t, x).

Furthermore, let v*(¢) = v®(¢,y) be the solution to the regularized problem
O +divy, (VS (t,y) f(v°)) = L[B(v°)] + eAyo®, (18)

with initial data v=(0,y) = uo(y) and —A,S(t,y) + S¢(t,y) = u°(t,y). Clearly, by
uniqueness of regular solutions to (12), v*(t,y) = u®(t, y).

In what follows, C' denotes a generic constant, which may depend on the time
interval considered, uniform bounds on the initial data or on VS¢, which never
depends on the regularization parameters § or e.

Given an entropy function 7(-) with n(0) = 0 and 7/(-) odd, we introduce the
associated entropy flux q(u,v) = [ n/(£ — v)f'(¢) d¢. Subtracting (18) from (17)
and subsequently applying the chain rule, we obtain

0
an(

=~ (u — v°) (div, (VS (@) f(u)) = div, (VS (5)F (1))
(= v°) (A0 — 20
o (u = o) (L[B)] - £1B(o7)])-
We first observe that
0 (uf — oF)div, (VS (2) f(uF))
= div, (V5% (2)g(u, v7)) + AS*(2) (0 (u = v°) f(u°) = g(u", 0°)).
Moreover,
0 (u® — v)divy (V5°(y) f(v°))
= —div, (VS (y)a(v",u)) + AS* () (0 (" = v)F(v°) + a(0*, 7))
= —div, (VS*(2)q(v°, uf)) + div, ((VSE(x) — VS (y)) q(vF, uE))

+ 5% () (1 (0 = 0°)(0°) + g%, )

u® — %)

(19)
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= —div, (VS*(2)q(u, v%)) + divy (VS (2) (g(u”, v°) — q(v°,u)))
+ div, ((VSf(x) —VSe(y)) q(vF, u&))
+ A8 (y) (i (w = ) F(0) + g0, ) ).
Consequently,

= (uF = v°) (div, (VS° (@) f(6) = divy (VS ()£ (%))
~(Va+V,)- (W( ) <u€ )

(vs? o°) = (o7, )
+ divy ((V5°(2) = VS (4)) (v, u) )
— A8 (@) (' (uF =) f(w7) — g, v) )
+ A5 () (' (wF = v) (%) + (0", ) ).

+ divy

Next, note that
n' (u® — v°) (sAﬂuE - sAyva)
= (5A$ +2eV, -V, + sAy>n(u5 — %)
=" (u® —v%) [VeVu® — \@Vyvgf .

Inserting our findings into (19), we arrive at

0
o n(u® — v%)

= (V. + V) (VS (@)a(u, 0%))
+ divy (V5 (@) (a(u®, v) = q(v°,u)))
+ divy (V5% (2) = VS°(9)) a(v",u) )
— A8 (@) (o (0 = v%) f () = g(u, %)) (20)
+ A (y) (o (u" = o) F(0°) + ("))
+ <€Az 2V, -V, + 6Ay)n(u€ — )
— ' (uf = %) [VEVu® = VaV o[’
1 (uf = 0°) (L [B(u)] — £ [BA)))
We take 0 < ¢ = ¢s(z,y) € C=°( x Q) to be of the form

ps(z,y) = Js(5FL )0 (2L, (21)

where Js(-) is the kernel defined in (15) and 0 < ¢ € C2°(1) is a cut-off function.
By an approximation argument, we can allow for cut-off functions ¢ € W?2°° that
are compactly supported in €2 and satisfy

IV (x)| < Cop(%).
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We integrate (20) against the test function ¢s defined in (21), yielding

/ // (. 2) — v (t,y)) sz, y) der dy

[ i@ wiopaste gy ey < 1R e
QxQ

where

e [ ] (949, (VS @atu, 1)) 65(r.3) drdyds.

o= [ (55 (o) — a0 ) onto) oy s,
2= [ [ (957 - V5 a0 onto) s
= (—AS%) (70 — v £ () — g, 0))

+ 25°() (o — v F(0) + (0", u6>)> s u) di dy ds,
t
I;:= /0 //QXQ(EAQC +2V, -V, + aAy)n(uE —v%)ps(x,y) dx dy ds,

no= [t ) (1500 - 1560 sty dody s
One can easily check that
(Vo + Vy)bs(x,y) = Js (5L V(5Y),
(A0 +2V, -9, + 4, )és(a.y) = Jo(25H) Au(24).

In view of these two relations, integrating by parts gives

e [ ] e s @t ) dedys
_/o //QxQ (q(u®,v%) = q(v°,u%)) VS (2) - Vys(x, y) du dy ds,

—/ // q(v®,u®) (VS (z) — VS (y)) - Vyos(z,y) de dy ds,
0 QxQ

to=e [ [[nat) - o) S0 dedy s,

In what follows, we will utilize the Kruzkov entropy and corresponding entropy
fluxes, i.e.,

n(u—v)=lu=vl,  q(uv)=sgn(u—0v)(f(u) = f(v))

We continue as follows:

‘Il|</ //Q . (5F) [V (52| IV S ()] [uf (s, 2) — v°(s,y)| dedyds
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< Cy||IVS* ||Loo///9 1 (sv) = v (5. T (50 25) do dy s,
X

13!</ [ ) = ol (%) = 9550) - 9, 95(25)
x p(ZHL) dz dy ds

+0\|v58um/ //Q u(s.0) = 0%, () To(55) ddy s,

I < c/ //2 S (sv) = 07 (5. 9) T (25 AG(ZE) do dy ds < Ce A
X
Observe next that

e = /o //M(—As%) sgn(u’ — v°)f(v%) + AS*(y) sgn(u — v°)f(u7))
X ¢s(x,y) dedyds

0 QxQ

Regarding the “Lévy term” I;, let Z"“, Ly, and L, . be the quantities defined
at the beginning of Section 2. Let us also introduce the functions

q,@(uﬂ)) = ‘B(u) - 5(1})'7
4. (u,v) = [B(u) — B(v)] (/ 21z« 7T(dz)> ke (0,1).
|z|>K

Now following the arguments leading up to Definition 2.1, we can write

t
Il = / // qﬁ,n(uavvg) : V:r+y¢5(xay) didyds + Il,n + Ilm7
0 QxQ

:/Ot //QXQQB(uE’UE)(ﬁx’N (6] + Ly [%}) dz dy ds,

= [ [ st o) (B 000 00 - 65 6)
X ¢s(x,y) dx dy ds.

with

and

One can easily verify that

= o(k), independently of 4.

Moreover, arguing as in [36], it follows that

t
I < / // 45 (u® ) £ 05) du dy ds.
0 QxQ
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Let us introduce a function Q. ;(t), defined for t > 0 by
Qc,5(t) // [u (t, ) — v (t,y)| Js (552)U( gy)dxdy,
QxQ
Qus(@i= [ Juio) — ui0)| s (250252 dady,
QxQ

Summarizing our findings so far, we have arrived at the inequality

Quslt) < Quis(0) + Ce AU 1o + o / Q-s(s

[ r-ri

(VS (@) — VS (y ))-vyJ(s(L;y)w(%)dxdyds (22)

+C/ // |AS®(y) — AS® (2)] Js(Z52)(2EY ) da dy ds
(9539

+/0 //QXQ [B(us(s,x)) — B(v(s,y))| Lotylps] dx dy ds,

where C' depends on A, ||[VS?||,w, and [[AS?||,« as well as H“E”Lx([o,:r];L;mL;o)
and ||v5||Lw([O)T];L;ngO), and we have moreover sent £ — 0 to obtain (22). Since
S¢ solves the elliptic equation AS¢ = 5S¢ — ¢, it follows that
[ASE | oo < [0l poo + 157 oo -

By Sobolev embedding, ||[V.S?||, « is bounded independently of €.

We rewrite (22) as

C
| 1og(d)]

t
e / Qe.s(s) ds + AL 5(t) + A2 () + A3 5(t).
0

We will estimate the terms on the right-hand side of (23).

The strong compactness of {ug},.., and {S°}_ . implies, via Lemma A.2 in the
appendix, cf. also the proof of Corollary 1 below, the existence of a non-decreasing,
continuous function 7(4) with 7(0) = 0, independent of €, such hat

Qes(t) < Qes(0) + Ce | AY| oo +
(23)

/ / i () — g ()] T5 (S5 )b(E2) de dy
QxQ
t (24)
+ / / / 15°(s,2) — 5°(5,)] Ja(Z52 (52 ) d dy ds < 7(6).
QOxQ

Repeating the main arguments of Ben Belgacem and Jabin [4], we can establish
the crucial estimate

ALy(t) < Or(6) +C /  Qusls)ds
0

Since S¢ satisfies the elliptic equation AS® = S§¢ — u&, it follows that

t € — S¢(s =y Z3Y) dg s
t)s/o //Mw (5,2) — 55(5, )| J5 (L34 )p (252 da dy d
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t
€ € z—y m
+C/O //QXQM (s,2) —v°(s,y)| Js(FL)(5Y) de dy ds

t
<o)+ C / Q. (s)ds,
0

where the last inequality follows from (24).
Finally, by the Lipschitz continuity of 5(+), the definition of the nonlocal operator
L[], and since 9 (-) is smooth and compactly supported, we arrive at

t
A3 ,(1) < C / / / [ (5,2) — 0% (5,9) | Jo(552) Loy [ (252)] o dy ds
<C|D*Y|,w -

In view of the above estimates,

C t
2
Qi) < C [ D% o + Ce AW + ooy +Cr0)+C [ Quslo)as.

and hence, by Gronwall’s lemma, (16) follows. O
Corollary 1 (Spatial compactness). For any t € [0,T] with T > 0 finite,

sup [[u(t, - +y) —u(t ) g1y Svr(d6) =0, asd—0, (25)
ly|<é

where vy : Ry — [0,00) is a modulus of continuity, i.e., vr(-) is a non-decreasing,
continuous function with vr(04+) = 0 and not depending on e.

Proof. By a change of variables (Z = C”'QH’, z="Ysoxr==T+z2 y=171—z) and

letting ¢» — 1 in (16), it follows that (dropping the tildes)

//Jg(z) E(tz+ 2) — u (b — 2)| dz dz < 70 (8), (26)
QJQ

where Dp(0) := Cp7(d) — 0 as § — 0. Thanks to Lemma A.2 in the appendix, (26)
implies the existence a modulus of continuity v7(-) such that (25) holds. O

3.2. Temporal translation estimate. Corollary 1 above establishes a uniform
spatial translation estimate in L' implying spatial compactness of u®. Next, we
will establish a uniform temporal L'-continuity estimate, adapting an argument of
Kruzkov [41, 42].

Lemma 3.2 (Temporal compactness). For any t € [0,T] with T > 0 finite,

sup [u(t+s,) = u(t, )| 1 () < wr(T) =0,
t+s€(0,T],[s|<T

as T — 0, where wy(+) is a temporal modulus of continuity (independent of ).
Proof. To prove this lemma, fix At > 0 and set

d°(t,z) == u(t + At,x) — u® (¢, ), te[0,T — At].
For any ¢ € L>([0,T]; C§°(£2)) we compute

/st(t,x)gp(t,x) dx = /sz (/:JFN Osu® (s, x) ds) o(t, z) dz
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t+AL
= /t /Qf(us(s,x))VSe -V(t,x) dx ds
t+AL
+ [ ] s (st o ds (27)

t+At
— / / eVus(s,z) - Vp(t,x) dxds.
t Q
Let J € C°(R?) be a standard mollifier, for example take

_ {Cexp(m%l), if |z| < 1,

J(z
@) 0, if |z| > 1,

where the constant C' > 0 is chosen so that fRd J(x)dr = 1. As above, we assume
without loss of generality that the support of J is included in the set €2, otherwise
minor modifications have to be done. For any fixed § > 0, we specify in (27) the
test function

o= os(t.z) = 5—d/QJ(%)sgn(d6(t,y))dy.
Clearly, [|¢s(t, )|l o + 6 [Veos(t, )|l oo +6% || D?p5(t, )| joo < C, uniformly in ¢, for

some finite constant C' > 0 independent of 4.
Now it follows that

/Q|d5(t,:1:)| dz:/ﬂ(|d5(t,:1:)|fgog(t,x)ds(t,z)) dx
+/tt+At/Qf(u5(s,:E))VSE - Vs (t,z) dx ds
o[ st e eipste ) was )
_ E/tt+At /Q Vuf(s,x) - Vps(t,x)dxds

4
=: ZIJ('S'
j=1

We examine each term in (28) separately.
For the term I we have

5 t+At At
|19] = /t /qus(s,x)Ago(; dxds| < 05—2, (29)
where we used that u® is uniformly bounded in L{°(LL).
By Holder’s inequality,
~ At At
13| < CT 1 (@) oo (£2) VSTl poe (22 < CT’ (30)

where we have used the bound | f ()] < |u|+|u|?, and that u* and V.S¢ are uniformly
bounded respectively in L°(LL N L) and in L°(L2), cf. Theorem A.1.
We handle the I3 similarly:

t+At
‘I§S|: /t /g}ﬂ(us(s,x))ﬁ[@a](t,x)da:ds
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~ t+At At
<c [ [ Wit deds < 05 ()

where we have used that § is globally Lipschitz with 8(0) = 0, u® is uniformly
bounded in L{°(LL), and

|Llgs)(t,x)] < Co ( / ER w(dz)) [D%¢s | o < Cu/6%.
R4\ {0}
Finally, we estimate I? as follows:
1] < [ |l - d=(eo) [ 54052 sl ) d o
Q Q
< [ ] 5IER I ()| - (e ) sen(d ()| dy o
QJQ
<2 [ [ 5 UIER dEte) - d(t)| dydo
QJQ

= “4J(2) |do(t, ) — dE(t, @ — 62)| dx dz v
_2/9/95 J(2) |dE (8 2) — d=(t, @ — 62)| dzdz < Cvp(5),

where we have used the inequality ||a| — asgn(b)| < 2|a — b|, valid for any a,b € R,
and Corollary 1.
In view of (29), (30), (31), and (32), it follows from (28) that

(32)

] (At At
/Q ¢ (¢, )] do < wr(At), wr(Af) == C inf {52 +ALE =+ VT((s)} .

This concludes the proof of Lemma 3.2. O

3.3. Concluding the proof of Theorem 2.2. In view of the a priori estimates
listed in (13), as well as Corollary 1 and Lemma 3.2 in combination with the Riesz-
Fréchet-Kolmogorov theorem, there exists a subsequence ¢ — 0 (not relabeled)
and limit functions u € L= (Ry x Q) N L>([0,T]; L*(2)) and S € L= (Ry x Q)N
Le2([0,T]; HY(Q)) N L= (R ; W2P(Q)), for all 1 < p < oo and for any finite T > 0,
such that

u® —u in LI (Ry x Q);
(33)
S — S in LP([0,T); W'P(Q)) for any finite T > 0.
Moreover, for any entropy pair (7, q),
// (n(us)% + (q(us)VSs + qﬁ,n(us)) Ve
¥ (0 — %) [qlu) - f(u5>n’(u€)]<p> do dt
(34)

+//TQ@(UE)£H[<p] d:cdt+//TU/WE)EK[,@(UE)]WMt

4 / ()0, z) d > 0,
Q

for all non-negative ¢ € C°([0,T) x Q), for any x € (0,1); cf. Section 2. Thanks
to the strong convergence (33), we can send ¢ — 0 in (34), reaching easily the
conclusion that (u,.S) is an entropy solution according to Definition 2.1. This ends
the proof of Theorem 2.2. O
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Appendix A. On the viscous regularized system. In this appendix we outline
a proof for the existence of a solution to the following viscous regularized problem:

ug +div (VSf(u)) = L[B(w)] +eAu, (t,x) € Ry x £,
—AS+S=u, (t,x)€e Ry xQ,

u(0,2) = up(x), x€Q, (35)
VS -ng=0 ondQ,

u=0 inRI\Q for ae. t>0,

where f(u) = u(l — u), the degenerate, nonlinear integral operator L[] is defined
n (9), and € > 0 is a fixed number. For the notational simplicity we suppress the
dependence of € on the solution of (35) and use the notation (u,S). We have the
following theorem:

Theorem A.1. Suppose ug € (L1NL>®NHY)(Q). Then there exists a unique weak
solution (u,S) € L? (Ry; HY(Q)) x L>®(Ry; HY(Q)) of (35). For alll < p < oo
and any finite T > 0, the following e-uniform estimates hold:

0<u(t,z)<lae inRy x5 |ullpeqo i@ < Cr(T); (36)
0< St z) <1ae inRy X |8 poo, w2n(a) < C2(d,p); (37)

/ // (u(t,z + 2)) — Bu(t,2)))’ n(dz) dx dt
ax Rd\{on
+ \[HVUHL?((O,T)XQ) H10eS 20,111 (02 < C3(d,T). (38)

Proof. To prove this theorem, note that the system (35) can be written as one single
equation for v by means of the convolution representation formula

S(t.) = (B« w)(t.) = [ Bla—)utt.v) .

where B is the Bessel potential:

1 +o0 e—r—|x\2/4r d
B(:I;).:W/ Tdr, CIL‘GR

We shall also need the heat kernel associated with the operator 9; — eA:

1 2
— —|z|*/4et d
G(t,x): 7(471_60(1/26 , z € R t>0.
The function u is extended to all of R? by letting it be 0 outside of €. So the
heat kernel estimates over R? can be employed. To this end, we also note that the
following estimates follow by straightforward computations, see page 1291 in [15]:

||BHL1(]Rd) =1 ||VB||L1(R4) < 00;

_dp=1)
Gt ')HLp(JRd) <Ct = (p>1);

(p 1) 1

IVG(E, )l ey < CL™ 2 (p=1);

|D*g <ot MmN (p>1).

(t,- HLP(Rd)
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The above estimates enable us to prove local existence to L' N L> weak solutions
of (17) by means of the implicit representation formula

u(t,z) = (G *up)(t, x)

+ [ [ 965 pitats.) (VB 2 w) (s dyas

)
4 / /Q Blu(s, 1) LG](t — s,z — y) dy ds,

utilizing a standard fixed point argument. We note here that this argument follows
very much the approach in [15] and the arguments so far do not require having a
bounded domain . On the other hand, for further regularity estimates, needed in
the technical proofs above, we need to consider the problem on a bounded domain
with the specific restrictions mentioned above.

For the additional regularity properties listed in the theorem, for which we follow
the approach of [48], we note that the first part of (36) follows from the maximum
principle because 0 and 1 are solutions of the system. The second part follows
by “testing” the u-equation in (35) against sgn(u). The first part of (37) also
follows from the maximum principle, while the second part is a consequence of
the regularizing effect for elliptic equations with smooth coefficients. The first two
bounds in (38) are obtained by “testing” the u-equation in (35) against u. The
third bound follows by differentiating the equation for S with respect to t, yielding

“AOS) + (0S) = —V - (VSf(w)) + LIB(w)] + A,

and noting that the right-hand side is uniformly bounded in L?([0,T]; H=1(22)). O
Fix a bounded time interval [0,T], T > 0. Let {u®(t,z)},., be a sequence
of functions that is bounded in L*°([0,7]; LP(£2)) uniformly in €, for p € [1,00).
We recall that a function vy : Ry — [0,00), not depending on & but possibly
on T, which is non-decreasing, continuous, and satisfies vr(0+) = 0, is called a

modulus of continuity. The next lemma lists two equivalent characterizations of LP
compactness. The proof is essentially taken from [4].

Lemma A.2. The spatial translation estimate

sup [|u®(t,-+y) —u (&, )| < vpr(6) >0, asd—0, te[0,T], (39)
ly|<d

where vy 1 @ [0,00) — [0,00) is a modulus of continuity, holds if and only if there
exists another modulus of continuity Uy r(-) such that

/Jg(Z) luf(t,z + z) —u®(t,x — 2)|” dedz < 0, 1 (6), t€[0,T], (40)

where Js(-) is defined via (14) and (15).

Proof. First we will prove that (40) implies the existence a modulus of continuity
vr(-), independent of ¢, such that (39) holds, that is, {u®} ., is compact in LP(£2).
To this end, we write

ut =u®" 4+ (U —ut), uS(tx) = /JK(Igy)uE(t, y)dy, K>0. (41)
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Observe that
Jus(t, ) —u(t ) o

< [([reiean - dy)p dr

:/< Ju(2) |u5(t7:r+z)—u€(t,x—z)|dz)pda:

(Holder ineq.)
< Il ”Lle)// 2)|uf(t,x + 2) — us(t,x — 2)|° dedz

(40)
< Copr(k) =0 as k — 0, uniformly in €.

Since J,(+/2) is a smooth convolution kernel, the e-uniform L ([0, T]; L?(2)) bound
implies that u®*(¢,-) is compact in LP(Q2) as ¢ — 0, for each fixed x > 0, that is,
there exists a modulus of continuity v, ,», which is independent of € but dependent
on k, such that

sup [[u®"(t,- +y) —u="(t, ) <vpr() =0 asd—0.
ly|<s

Consequently, in view of (41),

sup [lu(t, - +y) —u(t, )| < inf {vy0(8) + 20,7 (k) } =: vr(9),
ly|<6 >0

which is (25).
Next, let us assume that {u®} ., is compact in LP(£2), i.e., (39) holds for some
e-independent modulus of continuity v, r(-). Clearly,

// Js(2) [us(t,x + 2) —u®(t,xz — 2)|” dedz
Cr

< m—&-/ Js(2) W (t,z + 2) —u(t,x — 2)|" dxda.

|z|<1

We split the integral on the right-hand side as follows:

// Js(2) W (t, o+ 2) —ut(t,x — 2)|" dedz

|z]<1
// llog 4] (|2 | +52)d/2 [t e+ 2) —u'(tw = 2)|” dedz
// llog 3] (|| +a2)d/2' ui(tw +2) — (b = 2)|" dwdz

(e —uf(t,x —2)|" dedz =: A+ B.
// llog 4] (| +52)d/2‘ (b2 +2) —w(t,z = 2) dedz +
|z|<1

11
and hence
[z[?+62 = 2[z*’

< u(t,z+2) —us(t,x —2)|° dedz
A1 o [ Tttt e o)

|z|<8

To estimate A, note that |z| < § implies
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C 1 . .
:|logh| / |z|d(./u (t,x+z)—u(t,x—z)i’dm) dz
|z|<8

C 1 :
< | / W dz | vpr(6) < CVéT((S) — 0 (independently of ¢),

|z|<é

where we have used (39). To estimate B, note that |z| > § <= |z| > K 271189l for
some constant K > 1, and hence

Cs - |uf(t,z + 2) —u(t,x — 2)|” dedz

|B| < —
[log 4| ||

K 2-log 8l <|z|<1

Cs / 1 (/ p )
< — u®(t,x +2) —u(t,x — 2)|" dx | dz

2-log 8l <[z|<1

|log §|—1
Cs

Tog 5] Z / |z1|d </|u6(t7x+z)—u5(t,x—z)|p d;v) dz

n=0 2-(n+1) <|z|<2—n
|log §|—1
20m [u(t,x + 2) —us(t,z — 2)|" dz ) dz
~ [log 4] / /
n=0 2-(n+1) <|z|<2—n
[log 5]
2°C,
< i §| Z / 2dn (/ |u®(t, o+ 2) —u(t,z — 2)|° dm) dz
0g
=0 |21 <am
. log §|
(39) 24Cs |
< 29" d 27"
= |10g5| _ / < V:IHT( )s
n=0 2|<2-n
é [log 4|
< Tlog 3] Z vpr(27") = I/;?T(é) — 0 as d — 0, uniformly in e.
08 n=0 7

Summarizing, we can produce a non-decreasing and continuous function 7, r(-),

. Cr A

Vpr(0) := fogd] vor(®) +vpr(8),  pr(0+) =0,
which is independent of ¢, such that (40) holds. O
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