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advection-diffusion equation d;u + div (bu) = Aw, where the velocity
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1. Introduction
We consider the advection-diffusion equation
Opu + div (bu) = Au, (L.1)

where the velocity field b = b(t,z) : [0,1] x R? — R? and the unknown
u = u(t,z) : [0,1] x R — R. We denote by ug = up(z) : R? — R the initial
datum for w.

When b € L>2([0,1] x R%) and ug € L*(R?) equation (1.1) possesses a
unique solution u in the parabolic class

we L2([0,1]; HY(RY)), with o' € L?([0,1]; H }(RY)), (1.2)

where we denote by u’ the (distributional) derivative of u with respect to time
(see for instance [1]). To this regularity class for the solution corresponds the
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following elementary energy estimate. Multiplying (1.1) times u, integrating
over R%, and integrating by parts we obtain

1
1d uzdx:/ ub~Vudx—/ |Vu|*dx .
2dt Jpa R Rd

Since b is bounded we can use Young’s inequality to obtain

1d

—— [ w?dr < |]b]|eo s/ |Vul|? do + C’s/ w?dr| — / |Vul|? dz
2dt Jga Rd Rd Rd

and by choosing € > 0 sufficiently small we find

1d 1
~— u2dz+7/ |Vu|2dx§C’/ u? dx .
2dt Rd 2 Rd Rd

In particular,
llu(t, ) L2@ay < ClluollL2(ray , with C = C([b]|), (1.3)

uniformly for 0 < ¢ < 1. In fact, the estimate (1.3) implies at once uniqueness
for the solution of (1.1) in the parabolic class (1.2) and, together with the
Galerkin approximation method, existence in the same class (see again [1] for
details). Moreover, if b is smooth, the unique solution u is smooth as well.

On the other hand, a priori estimates in L'(R?) are available without
integrability assumptions on b. Indeed, in a regular framework, integrating
over R the inequality

O|u| + div (blul|) < Alu|
we discover that [|u(t,-)||11 ey < [|uol|£1(re). Notice that the same type of
computation gives a priori estimates in all spaces LP(R?) in the special case

when b is divergence-free, but does not extend to the general case when no
assumptions on the divergence of b are made.

In this note we discuss a priori integrability estimates for the solution u
of (1.1) when the velocity field b has some integrability in space and time,
but in general is unbounded, and no assumptions on its divergence are made.
For 1 < r, g < oo we consider a velocity field

be L"([0,1]; LY(RY)).

The theory developed in [3] provides estimates for v in L?(R?) uniformly in
time provided

d r €[2,00) and ¢ € (d,00] ifd>2
S+8<1,  with (1.4)
q r € [2,4] and ¢ € [2, ] ifd=1.

When d > 2 the same holds for r = oo if we assume ¢ > d. We present a proof
of such L? estimate in §2, essentially following [3]. Notice that this range cor-
responds to Serrin’s regularity condition for the Navier-Stokes equations [5].

In §3 we present a different proof of such integrability estimates using
Duhamel representation formula, which requires a slightly different range for
the exponents than (1.4), see in particular (3.1).
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We remark in passing that (1.4) defines the critical integrability for the
velocity field b in (1.1). In fact, equation (1.1) is invariant under the scaling

up(t,x) = u()\t, ﬁx) , ba(t,x) = ﬁb()\t, \F)\m) )

The space L"(R; LY(R%)) is invariant under the above scaling of b exactly
when 2/r +d/q = 1.

The main contribution of this note is the proof of the sharpness of the
ranges in (1.4) and (3.1) for integrability estimates on the solution w of (1.1).
Although several examples are presented in [3] (and in [2] for the related
case of elliptic problems), none of them can be easily adapted to the case of
equation (1.1), as singularities are always present in further coefficients in the
equation. We work in the whole space R?, however the solutions constructed
in our examples decay fast at infinity.

In §4 we show that if

z—|-£l>1, with 1 <7,qg < o0

r o q
then in general v does not enjoy uniformly in time any estimate better than
in L'(R%), even for a smooth velocity field and a smooth and compactly
supported initial datum. We achieve this using a perturbation argument.
More in detail, we fix a (Gaussian) solution of a backward heat equation which
converges to a Dirac mass as t T 1. We then “convert” the backward heat
equation into a forward advection-diffusion equation by defining a suitable
velocity field. We finally truncate both the velocity field and the initial datum
to gain summability for the velocity field and compact support for the initial
datum, and prove that the solution to this perturbed problem still develops
a Dirac mass at time ¢ = 1.

In §5 we address the case r = co and ¢ = d, which is borderline for the
ranges of exponents in (1.4) and (3.1). In this case we find solutions by a
self-similarity procedure, i.e., we look at solutions depending on the variable
y = x/+/1 —t only. In this context, for d > 1, we construct a velocity field
in L>([0,1]; L4(R%)) and a smooth, bounded initial datum in L?(R%) whose
associated solution exits from L?(R?) at time t = 1.

2. Proof of the L? estimate under (1.4)

In this section we prove the following theorem:

Theorem 2.1. Assume that b € L7([0,1]; LY(R?)), where v and q are as
in (1.4). Then every solution u in the parabolic class (1.2) of the advection-
diffusion equation (1.1) satisfies for 0 <t <1 the estimate

[u(t, N r2@e) < Clluollzzray, — with C = C (d, 7, q, bl - (j0,13;9(R2)))-
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Proof. We start by multiplying the equation (1.1) times u. Integrating over R?
and integrating by parts we get

1d

1d /P de +/ Vul? do < / b [ V| da (2.1)
th Rd R4 Rd

Given 2 < p < 0o we estimate the right hand side with

[ ol Vul do < ol IVul o)

R4 (2.2)
<A, 2y o 1l ety [Vl 2Ry -

Recall Gagliardo-Nirenberg-Ladyzhenskaya’s inequality: for 0 < a < 1 we

can estimate

lullze < ClIVUllZagaylull L2y » (2.3)
where
1 1 «
- 2.4
p 2 d (2:4)

Notice that when d = 1 we have the constraint o < 1/2. Using (2.3) in (2.2)
we obtain

1+a

[ el 1Vl de < O e, ol |Vl -

2( 4
For 0 < o < 1 we can apply Young’s inequality to obtain

2
T—a 1
[l Vel <. (1l 2, Bl )+ 5 IV (25)
Using (2.5) in (2.1) we obtain

2

1d U2 1 2 1-a ¢
T dx + Q/Rd |[Vul*de < C <||b|| 22, gy ”u”L?(Rd) ,

from which we get in particular

g il < OMITE, ol (26)
The estimate in (2.6) allows use the use of Gronwall’s lemma and eventually
to establish a uniform in time estimate on u in L2(R?), provided the following
integrability condition is satisfied:

1 2
6]l "5, dt < o0. (2.7)
0 Lp—2 (R4)
We conclude by showing that, if » and ¢ are as in (1.4), then (2.7) holds.
Denoting by
2 2p

d = —
11—« a g p—2’
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we observe that for d > 2 we have r € [2,00), since 0 < o < 1, while for d =1
the constraint 0 < o < 1/2 implies r € [2,4]. We compute

2 d 2 d 1 1
+*:T+ 10é+d<>1,

£ .
[ 2 p

where we have used (2.4) in the last equality. In particular we also find the
range for ¢ in (1.4). Since we are dealing with a bounded interval of times, we
can always increase the assumption on the integrability in time. This proves
that, if » and ¢ are as in (1.4), then (2.7) holds, as wanted. O

Remark 2.2. We remark that with analogue computations it is possible to
prove higher integrability estimates for the solution, still under the same as-
sumption as in Theorem 2.1 that the velocity field belongs to L" ([0, 1]; L¢(R%))
with r and ¢ as in (1.4). In fact, one can easily check that for any v > 1 the
estimate (2.6) can be improved to

1d 2

il o < CIOITE, I e
and therefore

||u(t7 ')HLQW(Rd) < CHUOHLz“V(Rd) ) with C =C (’Y,d, rq, Hb|

L ([0.1]:La(R4)) )

3. An alternative proof using Duhamel formula

We now provide a different proof of the estimate in Theorem 2.1, which
allows us to get a slightly different range for the exponents r and ¢ than
in (1.4). In particular, in dimension d = 1 Theorem 3.1 below states that,
if the initial datum wug is bounded, than we can get the L? estimate for u
if b € L"([0,1]; LY(R%)) provided that

2 1
S+-<1.
roq

Note that compared to assumption (1.4) we have lost the limit case 2/r +
1/q = 1, but we have removed the restriction that ¢ > 2.

Theorem 3.1. Assume that ug € L*(RY)NL>(R?), that b € L"([0,1]; LY(R%))

and that

2 d
-+ =<1, with r € [2,00) and q € (d, c0]. (3.1)
roq

Then every solution u in the parabolic class (1.2) of the advection-diffusion

equation (1.1) satisfies for every p € [1,+00] and 0 <t <1 the estimate

p=1 1
[ut, lze@ay < Clluoll L2 gay luoll 71 gay » - € = Clpi7 ¢, d, 10l e (0,119 (R2)))
(3.2)
and furthermore for 0 <t <1 we have

u(t, )| Lo ey < Clluollpoeray, C = C(r,q,d, ||bllLro1];Lama))) - (3.3)
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Observe that the estimates in (3.2) and (3.3) can be seen as a priori
estimates on solutions of (1.1).

The proof of Theorem 3.1 is based on the following result. It allows to
estimate the LP-norm of a solution of (1.1) in terms of the same norm of the
initial datum provided that p is large enough with respect to ¢, as required
in the second inequality in (3.4) below. Notice that this second condition is
natural in this context, since it allows to give a distributional meaning to the
second term in (1.1).

Lemma 3.2. Assume b € L"([0,1]; L4(R%)) and that the initial datum satisfies
ug € LP(R?). Assume furthermore that p € [1,+00] and that

2 d 1 1
-+ -<1 and -+-<1. (3.4)
roq p q

Then for 0 <t <1 we have

u(t, ) ey < Clluollr@ey, C=C(r,q,d, b

Lr(0,1]:Le(Rdy)) - (3.5)

In the following proof we denote by C, 4 a constant depending on the
quantities a and b only. Its precise value can vary from occurrence to occur-
rence. Also, we only provide a formal proof, which can be made rigorous by
relying on suitable approximation arguments.

Proof of Lemma 3.2. First, we define the value 7 by setting

7 :=inf {t € [0,1]  lu(t, )l Lr(way > 2||u0||Lp(Rd)} . (3.6)
If 7 = 400, then (3.5) holds, so we can assume 7 < 1, which implies
[u(7, ) e way = 2luoll Lere) - (3.7)
Next, we point out that the Duhamel representation formula implies that
() = G(r, ) g — / VG(r —s,) % [bu] (s, )ds. (3.9)
0
In the previous expression, G(t,z) := W e~1el’/(4t) ig the heat kernel

and * denotes the convolution computed with respect to the space variable
only. By using the Young Theorem on convolutions we get

/OT VG( —s,-) * [bu](s,-)ds

[T, ) Lo ey <NG(T, ) * uoll Lo ey +

LP(R4)

<NG(T, ) * woll Lo rey +/ IVG(r = s,-) = [bu] (5, )| Loy ds
0

Young T
< ol + [ IV = 8.l gy s, ) sy ds
(3.9)
provided that b, ¢* > 1 are chosen such that
1 1 1
-=—+--1. (3.10)

p gt b
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Next, we use the Holder inequality

. 1 1 1
llbu(s, ')”L"(Rd) < Hb||Lq(Rd)HU||LP(Rd) , if b = 6 + 5 (3.11)

and we recall that, owing to (3.6),
|u(s, )l Lr(ray < 2[luollrray for every s < 7.
We plug the above inequalities into (3.9) and we arrive at

lu(T, ) e @y < lluoll e ra)

+ 2Juol| Lo (me) ; IVG(7 = 8, ) Lo @a)llb(85 )l Loy ds

Holder

< Nuollegay + 2luoll Lo @) IVGI L+ (10,71 10" @y 10l (0,179 (R4)) 5
(3.12)
provided that
L (3.13)
roore '

We now focus on the term involving VG: since

o] -t
e oo

[VG(t,z)| = Cq

then by using spherical coordinates we get

oo * 1/q
_ ,Dq 77q*p2
VGl = o ([0 getimemye 5 a0)

o) 1/q
2=p/2t1/? Cdgt _g*s2,d=a"(d+D)
= Cag N A A B
0

*

G52
This implies that
atl
HVGHLT*([O,T];LG*(]Rd)) = Ca,g= T 7 (3.14)
provided that
a=[d—g(d+1)]——>—1. (3.15)

2¢*
We now plug the inequality (3.14) into (3.12) and we use (3.7). We conclude
that

at1
u(T, ) ey = 2l|1uoll Lrray < [[uollLe (ra) [1+||b||LT([071];L’1(Rd))cd,q*,7-*7' -

which implies that

o

5 ( 1 )a+1
T> P = .
Caqr e Hb”LT([O,l];Lq(Rd))

This implies that (3.5) holds on [0, 5] with C' = 2. Note furthermore that S
does not depend on |ug| r»ray and hence we can iterate the above argument.
More precisely, let n be the integer part of 1/8, then we apply the above
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argument on the intervals [0, 5], [8, 28], [28,35], ... [nf8, 1] and get that (3.5)
holds on [0,1] with C' = 2n*1,
To conclude, we discuss the range of r and ¢. By combining (3.10)
and (3.11) we get that
-4+ —=1 3.16
g g (3.16)
and by plugging the above relation and (3.13) into (3.15) we arrive at
2 d
-+-<1.
r oq

Finally, we require that the number b in (3.10) satisfies b € [1, +00] and owing
to (3.16) it suffices to impose that

1
<1. u

We can now give the

Proof of Theorem 3.1. We rely on an elementary interpolation argument.
First, we recall that

[, ) ey < lluollpiay,  for 0 <t <1. (3.17)

Next, we apply (3.5) with p = +00 and we obtain (3.3). Note that since p =
+oo the second condition in (3.4) is satisfied in this case for every ¢ € [1, +0o0].
By interpolating between (3.3) and (3.17) we then arrive at (3.2). O

4. First example: perturbation of a Gaussian
In this section we prove the following result:

Theorem 4.1. Let 1 < r,q < 0o be such that

d + 2 >1. (4.1)
q T
Then there exists a velocity field b € L™([0,1); L4(R%)) N C*(]0,1) x R?), an
initial datum ug € C°(RY), and a solution u € C*([0,1) x R?) of the Cauchy
problem for (1.1) which has no uniform in time integrability bounds better
than in L*(R?), or equivalently, u is not uniformly in time equi-integrable
on R®. In particular, for any 1 < p < oo we have

Mm[u(t, ) Lo ey = oo

Remark 4.2. The velocity field b constructed in the proof in fact belongs
to C°([0,1 — 7] x RY) for any 0 < 7 < 1. In particular, the solution u is the
unique one in the “local parabolic class”

we LE ([0,1); HY(RY)), with o € L} ([0,1); H~Y(RY)),
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Proof of Theorem 4.1. Rather than “giving the formulas” for the velocity
field and the solution we proceed step by step with their construction. The
main idea is to obtain v as a small L' perturbation of a solution of a backward
heat equation which develops a Dirac mass at x = 0 for ¢t = 1.

Step 1: Backward heat equation. Let

1 |2
) < d
an(—ppe ¢ 7 Ost<lireR

It is immediate to check that

1. [paG(t,x)dx =1for any 0 <t <1and G(t,-) = & as t T 1;
2. G solves the Cauchy problem

9,G = —AG
G@@%:@%ng%*eﬂﬁLwﬂCm®%.
7I8

G(t,z) =

(4.2)

Step 2: Definition of the velocity field. Ideally, we would like to transform
the backward heat equation in (4.2) into the advection-diffusion equation

0,G + div (BG) = AG, (4.3)
for some B = B(t, ). In order to achieve this exactly, we would need to have
div (BG) = 2AG,

which would require
x

1t
Indeed, with B defined as in (4.4) we have

v ! -2ty
T 0 Ve (4:5)

However, the problem is that with this definition B grows linearly in  and
therefore has no integrability on R?. For this reason we need to truncate it.

Let ¢ : [0,00) — [0,00) be a nonnegative decreasing function with
Lipschitz constant less or equal than 2 and such that

1 for0<y<1
i) ={ o mysy (46)

B(t,xz) = (4.4)

BG =

Given two parameters 7, 5 > 0 to be suitably chosen in the following, we let

b(t,x) = B(t,z)x(t,z) .
Moreover we also want to make the initial datum compactly supported. To
this aim we choose ¢ € C°(R?) with ¢ = 1 on a large ball so that

1G(0,) = G(0, )@l L1 (may < 1/2. (4.7)

and
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Step 3: Strategy for the next steps. The function G is a solution of the
transport-diffusion equation (4.3) with velocity field B and with initial datum
G(0, ), but not with their truncations b and G(0, -)¢. However, we can write
the solution w of the Cauchy problem

Opu + div (bu) = Au
1 Jzo|2 (4.8)

u(0,2) = G0,2)6(x) = g e ¥ ola) € O (R

as
u=G+wv, v “perturbation”.

Our goal is then to choose the parameters v and g in such a way that

1. be L"([0,1); LI(RY)), for 7 and q as in (4.1), and
2. the norm of v in L'([0,1); L' (R?)) is strictly less than 1, so that v cannot
cancel out the concentration of g for ¢t 1 1.

Step 4: Smallness of v. The perturbation v solves the Cauchy problem
v + div (bv) — Av = —(9,G + div (bG) — AG)
{U(O,x) =G(0,2)(¢p(z) = 1).
Observing that

vl oo ([0,1); 2 (R4Y)
1
<1160, 2) (é(x) — )| 1 gy +/ 18, + div (bG) — AG|| 11 gy dt
0

and recalling (4.7), we see that we need to choose v and /3 so that

[0:G + div (bG) = AG| 11 g.1y.1 ey < 1/2- (4.9)

We proceed in several sub-steps.
A preliminary computation. We compute first of all

—(8,G + div (bG) — AG) = —(9,G + AG + div (bG — 2V@))
— —div (bG — 2VG)

4.10
= —div(BG — (1 — x)BG — 2VG) ( )
= div (BxG),

where we have set

and we have used (4.5).
Positivity of the quantity div (BG)Y. Using again (4.5) we see that div (BG) =
2AG. By direct inspection of the expression of AG we obtain that
2
AG(t,z) >0 <— 1|x—|t > 2d.

Recalling (4.6) and (4.11) we discover that div (BG)x > 0 is therefore implied
by

V2dy1T =t <~(1-1t)° for any 0 <t < 1. (4.12)
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Condition (4.12) is guaranteed if

1
0<5<§ and v>Vvad, (4.13)

condition that we assume from now on in our argument.
Computation of the norm of the source. Using the computation in (4.10) we
can estimate the norm of the source as

10:G + div (bG) = AG|| 11 1011 ety

1
41 / \div (BXG)| dz dt
0 R4

1 1
< div (BG)x dxdt—i—/ / BG||Vx|dxdt
| [ ey [ Beivy (114)

1 1
(é)/ / div(BG)xdde/ / |BG||VR| dz dt
0 Rd 0 R4

1
§2/ / \BG||V¥| da dt
0 R4

where in (%) we have used the positivity of div (BG)x and in the last inequal-
ity we have used the decay of G at infinity. Observing that
. 2
VXt 0 < S 355 Henm0-09 <l <0-07)

we can estimate the right hand side in (4.14) by employing spherical coordi-
nates and by using the monotonicity of the functions involved as

10:G + div (bG) = AG| 11 019,11

1 p2y(1—t)P —4(;‘73
Scd/ / L. c 73 2 Brd_ldrdt
0 Jyane 1=t [x(1—))Y? (-1

ey e (4.15)
< Cd/ 7 : 5 dt
0 1—t [4m(1 — )]V

C d/1 . I 0
= _ . e 4(1—t .
) (1—¢)l+e—ds
Recalling (4.13) we can use the change of variable
2
i 28-1
=—(1-t
=2

and estimate the right hand side of (4.15) with
(o)
HatG + div (bG) — AGHLl([o 101 (RAY) S Cd’gfy“/ s%e % ds
” v2/4

o0
< Cd,gvo‘/ e*/%e* ds
¥ /4

= Capye 778,
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where o = a(d,§) and & = &(d, 8) are real numbers and the estimate (x)
holds for v sufficiently large. We can therefore obtain (4.9) by choosing ~
sufficiently large.

Step 5: Integrability of b. We can compute

Ak
1606 ey = [ =

dx = Cy (1 —t)Pd+aB=1
(lel<y(-npy (1= 1) !

q

therefore
1
Bd —1)r
||b||£T([o,1);Lq(Rd,)) = /0 (1- t)( o +6-1) dt .
Hence b € L"([0,1); LY(R7)) if (% + 8- 1) r > —1, which can be rewritten

as
B \d 1/2)2
(1—ﬂ>q+(1—ﬁ ;oL

Observing that as 81 1/2 one has

1/2
% —1 and ﬁ —1
we conclude that we can choose 0 < 3 < 1/2 so that b € L"([0,1); L9(R%))
as long as r and ¢ are as in (4.1). O

5. Second example: self-similar solutions

In this section we look at the case r = oo and ¢ = d, which is borderline
for the admissible ranges of exponents in (1.4) and (3.1). For any d > 1 we
construct a velocity field in L>°([0, 1]; LY(R%)) and a smooth, bounded initial
datum in L?(R?) whose associated solution exits from L?(R%) at the final
time ¢t = 1. In fact, one can easily check that the velocity fields constructed
in this section also belong to all spaces described by (4.1). We employ here a
self-similar construction, i.e., we look at solutions depending on the variable
y = x/+/1 — t only. This procedure has been inspired by the results in [4].

5.1. The one dimensional case.

We start by discussing the one dimensional case.

Theorem 5.1. There exists a velocity field b € L°((0,1); L*(R))NC>([0, 1) x
R) and a smooth solution u € C*°([0,1) x R)NL2((0,1); L*(R)) of (1.1) with
ug € (L? N L>® N C*)(R) such that

lim sup u(t, 0) = oo and lim lu(t, -)||z2 @) = oo
t—1- t=1-

Proof. For simplicity, we translate the time variable and we build a solution
on (—1,0) which is bounded and smooth at ¢ = —1 and with a blow-up at
time ¢ = 0.
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Step 1: Self-similar solutions. Due to the scaling properties of the equation,
we look for a solution of (5.2) of the form

:ﬁu(ﬁ) and b:(_tl)l/25((_;1/2), (5.1)

for some a > 0 to be chosen later. Noticing that

Oyu = (—t())éa+1a((—tx)1/z) + 2(—t1)”‘+1 ' (_;‘;1/211’((_:)1/2> 7
Oz (bu) = (_t)laﬂ (5@)’((_;1/2> )
1

Onat = (s (i)

we conclude that the couple (u,b) solves (1.1), namely

Opu + Oz (bu) = Qo (5.2)
if and only if the couple (&, B) solves for any y € R
aily) + 3yl () + (5i) (v) = "(y). (53)
Let U be any primitive of @. Integrating once, (5.3) is satisfied if and only if
(= 3)00) + 5vity) + (i) = ' (v).

Step 2: Construction of & and b. We claim that we can find a smooth func-
tion U, such that U’ = @ is bounded, strictly positive on R and belongs
to L2(R), in such a way that setting

S Gt ) L (5.4)

u

it holds b € L'(R).

We first notice that finding such a function U on a given compact in-
terval is not a problem. Actually, fixing any smooth positive U with U’ =@
strictly positive and defining b consequently would do the job. Therefore,
we focus on finding the strictly increasing function U for |y| > M, for
some M > 1 to be fixed later. Once this is done, we define U in [~M, M] as
a smooth, increasing extension of the previous function with U =4 strictly
positive. Since we will look for an even function 4, we restrict ourselves to
finding U on [M, 00). We look for a solution of the form

Uly) =y + Cy? 2 fory > M

for some v € (0,1), C >0, M > 1 to be chosen later.
With this choice, for y > M we have

ay) =y "+ Cly—2)y"?
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. (Yo =D -Ca+3F -Gy ' +C(y=2)(v =3)y *+ (—a+3 -3y
7+ C(y=2)y~? '

Next, we choose the coefficients in order for b to have the best possible
decay at infinity. In particular we require

3¢ C 1 v
’y(’y ) C(I‘Q‘?—*’Y—O and —OZ+§_§—0,
namely, we choose o and C' in terms of ~y as
1—
a:Tv and C=~(1-7).

Finally, we choose v = 1/4 (remarking that this choice is quite arbitrary)
and M = 2, so that the final choice of the parameters is

1 3 3
=- =- d C=—.
Ty YTy 16
With this choice for y > 2 we have
~ 3
Ul) = y1/4 4 2 ~T7/4
W) =y "+ ey,
oL ay 21 gy
aly) = 7y 1Y :

~ 231y~—3
V)= oo
4(16 — 21y—2)
Finally, we consider a smooth function U such that
yl/t + %y’”‘l for y > 2
Uly) =
—(=y)V* = 5 (=y) T fory < -2,
and is smooth, with strictly positive first derivative in R. We notice that
@ = U’ € L*(R). Defining eventually b as in (5.4), we notice that it decays
as y~2 at oo, so it belongs to L*(R).
Step 3: Bounds on ) and finite-time blow-up of u. From the properties of @

and b in Step 2, it is clear that the functions b and u defined in (5.1) belong
to C*°(]0,1) x R). Moreover, the function u blows up for ¢ = 0:

limsup u(t,0) = limsup ———a(0) = co. (5.5)
t—0— t—0~ (_t)a
Next, we claim that b € L>((—1,0); L' (R)) and that
Jim Jfu(t, Y2z = 0. (5.6)

Indeed, for every t € [—1 O) by the change of variable formula we find

/|bta:\dxf/’ 7 1/2 ’dgg:/R|l~)(y)|dy,
2 1
2 _ _ ~ 2
/|“““| du = /‘ 1/2)‘ dx_(t)Zozl/Z/Rlu(y” dy.
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Since o < 1/2 and @ € L*(R), we obtain (5.6) and u € L?((—1,0); L*(R)). O

Remark 5.2. We point out that the solution u constructed in the proof of
Theorem 5.1 belongs also to u € L1((0,1); L>(R)), because

1
lats Mzee @) = 100 )@ - ==

and a € (0,1). This integrability allows for instance to give a meaning to the
distributional formulation of (5.2) up to ¢t =1 (included).

5.2. The case of higher dimension.

We now extend the result of the previous subsection to higher dimension. We
do this by considering solutions with spherical symmetry in the self-similarity
variable.

Theorem 5.3. Let d > 1. There exists a velocity field b € L°°((0,1); LYR4))N
C>(]0,1)xR%) and a smooth solution u € C°°([0,1)xR)NL2((0,1); L (RY))
of equation (1.1) with ug € (L? N LT N L~ N C*>)(R*) such that

9 s
1ig§gp'M(t,0):oo, Jim [Ju(t, )IILﬁ(Rd 00,

(5.7)
and  lim [[u(t,)||L2@e) = 00
t—1—

Remark 5.4. Observe that the conditions b € L>((0,1); L%(R%)) and u €
L?((0,1); L (R%)) allow to give a meaning to the distributional formulation

of (1.1).

Proof of Theorem 5.3. Step 1: Self-similar solutions with spherical symme-
try. We look again for a solution (a,b) of (1.1) of the form (5.1). The couple
(u,b) solves (1.1) if and only if the couple (@, b) solves for any y € R?

ai(y) + %y - Vii(y) + div (bii)(y) = Ad(y),

that is

(a - S)aty) + giv(wity) +div Gi)w) = Ai(y). (5.8

Let us consider any function U : R — R? such that

divU=4a  inR%
Then (5.8) is satisfied if

(a- g)U(y) + %yﬂ(y) +b(y)aly) = Va(y) .

We look for solutions such that all the functions are spherically symmetric,
namely such that they can be written as

ay) =ally), b)) =5yl and  Uly) =Ty

ly] lyl”’
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for w, Ez € C°°(]0,00)). Therefore, we look for a positive function @, a
function U solving

a(r) =T (r) + ?ﬁ(r) in [0, 00) (5.9)

and a function b given by

b(r) = — 2 : (5.10)

with suitable decay properties at infinity and with a suitable behaviour at 0
(in order for the corresponding 4 and b to be smooth at the origin).

Step 2: Construction of 7 and b. Given M > 0 to be chosen later, we look for
a solution of the form
Ulr)y=r"+Cr 172 for r > M,

for some v € (0,1) and C > 0 to be chosen later. With this choice, for y > M
we have

aly) =U (r) + ?U(r) =(—y+d—D)r " 4 O(—y+d—-3)r 773,

The function @ is positive for r large enough as soon as v < d — 1. Corre-
spondingly, we find

=y 1 1+~
b(r)_’y+d1+C(7+d3)r2X[< *t )T

3¢ C
+ ((’y—d+1)(7+1)—00¢+2+2’y>r1

+C(y—d+3)(y+3)r?

We choose a, C in terms of 7 in order for the function b to decay as r—3:

namely, we require

3¢ C 1+
(r=d+)(7+1) = Cat+ T +57=0  and —a+T7:0,
that is,
1
az% and C=(—y+d-1)1+7).
Finally, we choose v = d — 5/4, namely
5 d 1 1 1
y=d 1 «@ 573 and C—4<d—4)

We also choose
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so that the function

I gy 7 L\ a4
1" 6 \¢1)"

(which coincides with @(r) for r > M) is strictly positive in [M — 1, 00).
With this choice we have for r > M

_ 1 1
U(?") — ,rfd+5/4 + Z (d o 4> T7d73/4,

16 4

- 7(4d — 1)(4d + T)r—3
b(r) = .
4(16 — 7(4d — 1)r=2)
Finally, we fix a constant L depending on the dimension d only such
that

1 7 1
a(r) = Zdeﬂ/zx _ (d _ ) de77/47 (5.11)

1 1
Lr < pmd¥5/4 4 1 (d — 4) pmd=3/4 for r € [M — 1, M] (5.12)

(notice that the right-hand side coincides with the expression of U in (5.11)).
We consider a smooth function () which is a cutoff between M —1 and M,
namely it coincides with 1 in [0, M — 1] and with 0 in [M, co0). We define

T(r) = $(r)Lr + (1 — b(r) [rd+5/4 + i (d _ i) rd3/4] for 1 > 0,

In this way, U coincides with Lr in a neighbourhood of 0, and consequently
Uz) = U(|x\)ﬁ is smooth. Moreover the associated @, defined as in (5.9),

is positive in [0, 00) (and locally constant in a neighbourhood of the origin)
because of (5.12) and of the positivity of

1 1
div (Lr) and div [rd+5/4 + i (d _ 4) Td3/4} '
Indeed, w is given by

— d—1—

u(r) =U (r) + ——U(r)
— o)L+ (- ple) [ = T (0= )]
vt [ (a2 e

and all three terms in the right-hand side are positive and the function # is
decreasing. Correspondingly we also define b according to (5.10) close to the
origin and notice that it is smooth.

Finally, as regards the integrability of @ and b, thanks to their decay
properties at infinity (5.11), we remark that

/ (ﬂd%l +ﬂ2) ri =l dr < 0o and / b|4r? 1t dr < co. (5.13)
0 0
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Step 3: Bounds on b and finite-time blow-up of u. From the properties of w
and b in Step 2 the functions @ and b are smooth as well, while the functions b
and u defined in (5.1) are in C*°([—1,0) x R?) (in particular, also b is smooth
at the origin since b(r) has a linear behaviour with respect to r around 0).
Moreover, the function u blows up for ¢ = 0 as it happened in (5.5).

Regarding the integrability of b, we have that b € L>((—1,0); L¢(R%))
because for every t € [—1,0) by the change of variable formula

Lo = | (i)
= [ bl s =Cu [ ar,

which is finite thanks to the second property in (5.13). Finally, we observe
that ug € (L* N L%)(Rd) by (5.13) and we notice that

[ o= [ | ((3%)

1 - _d_

e [ tawie ay
Od & _ _d_ _

:7( t)addl_d/Q/O |u(r)|d—1rd Lar.

Since o > (d — 1)/2 the previous quantity blows up, giving the second state-

ment in (5.7), while we have u € L((—1,0); Ldfil(R)) thanks to the compu-
tation

d
dx

_d_
d—1

dzx

2(d—1)

/01 (/Rdm(t,x)dfldx) ‘ dt:/ol%dt(/jm(mﬂwd—ldr)

The same type of computation allows to prove the last statement in (5.7). O

2(d—1)
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