Differential and Integral Equations September/October 2004
Volume 17, Numbers 9-10, Pages 983-1012

FINITE-TIME BLOW-UP AND GLOBAL SOLUTIONS FOR
SOME NONLINEAR PARABOLIC EQUATIONS

FiLippo GAzzOLA
Dipartimento di Matematica del Politecnico
Piazza L. da Vinci - 20133 Milano, Italy

(Submitted by: Takashi Suzuki)

Abstract. For a class of semilinear parabolic equations, we prove both
global existence and finite-time blow-up depending on the initial datum.
The proofs involve tools from the potential-well theory, from the critical-
point theory, and from classical comparison principles.

1. INTRODUCTION

Let Q be an open, bounded domain of R™ (n > 3) with smooth bound-
ary 0f). Depending on suitable properties of the initial datum wug, we are
interested in existence of both finite-time blow-up solutions and of solutions
which exist globally in time of the following parabolic problem:

up — Au= A1+ uP"H(1+u) inQx(0,7)
u(0) =wup in Q (1.1)
u=0 on 9 x (0,7),

where T" € (0,00], A > 0 and p > 1. Problems like (1.1) take origin in
the pioneering works by Gelfand [18], Keller-Cohen [25] and Fujita [13, 14],
where semilinear parabolic equations like

u — Au = f(u) , (1.2)

with f increasing, convex, and satisfying f(0) > 0 are considered. Many
subsequent developments followed: with no hope of being complete, let us
just mention [7, 10, 24, 27, 28, 29]. This kind of equation arises from physical
models [25] for which one is usually interested in positive solutions.

On the other hand, when f(0) = 0 and f satisfies suitable growth con-
ditions, Payne-Sattinger [31] developed the so-called potential-well theory in
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order to study (1.2). Depending on the initial datum wug, they show the
existence of both solutions of (1.2) which blow up in finite time and of so-
lutions of (1.2) which exist globally in time and converge to 0 as time tends
to infinity (since f(0) = 0, the null function v = 0 is a stationary solution
of (1.2)). We also refer to [21, 22, 23, 32], where the case f(u) = |[u[P~1u is
extensively studied.

Our paper is in some sense a compromise between these two classes of
problems. We study (1.1) (a problem with f(0) > 0, also called a “positone”
problem [25]) with the tools of the potential-well theory by taking advantage
of the power-like behavior of the reaction term. The potential-well theory
strongly relies on critical-point theory which, in turn, enables us to refine
classical results about (1.1) obtained with comparison principles and for
bounded initial data.

In equation (1.1), the null function is not a stationary solution, and this
gives several complications in the definition of the potential well and in the
characterization of the Nehari manifold. Firstly, the corresponding action
functional must be translated; secondly, if 1 < p < 2 it is not clear whether
half lines starting from the (unique) stable stationary solution cross exactly
once the Nehari manifold; see Problem 2 in Section 12. Therefore, we are led
to give a new characterization of the potential well. In Theorem 4 we prove
that if p is subcritical and the initial datum wg is inside the (generalized)
potential well then the unique solution of (1.1) is global and converges in
the Dirichlet norm towards the stable stationary solution. Due to a better
characterization of the potential well, this statement slightly simplifies in the
case p > 2; see Theorem 5 below. As far as the blow-up is concerned, we
prove two different kinds of statements: with the test function method by
Mitidieri-Pohozaev [30] we prove in Theorems 6-7 that the solution of (1.1)
blows up in finite time for nonnegative initial data ug with sufficiently large
norm, whereas in Theorem 8 we prove that the same occurs if ug is outside
the potential well at low energy.

In Section 3, we consider the critical problem (p = 2£2) in the unit
ball where positive stationary solutions of (1.1) are explicitly known. This
enables us to test our results and to show that in some cases the potential-
well theory gives better results than the classical comparison methods.

The remaining of this paper is organized as follows. In the next section
we first overview the state of the art, then we give the precise statement
of our main results. Sections 4-11 are devoted to the proofs of the results,
while in Section 12 we quote some further remarks and open problems.
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2. OLD AND NEW RESULTS

Throughout this paper we assume that 2 C R”™ is an open, bounded
domain with smooth boundary 0f2. We denote by | - ||; the L(€2) norm
for 1 < ¢ < o0, by || - || the Dirichlet norm in H{(Q), and by | - ||z the
norm in the Sobolev space H® (s > 1). Let 2* = -2 be the critical Sobolev
exponent. We will also need the cone of nonnegative functions

K={ucLL.(Q);u>0a.e. inQ}.
In order to explain our results, we first recall some well-known statements.

2.1. Some well-known facts. Positive stationary solutions of (1.1) solve
the elliptic problem

—Au=A1+u)’ inQ
u>0 in (2.1)
u=0 on 0.

By solutions of (2.1) we mean here weak solutions in H} N LP(Q)). Weak
solutions may be either bounded (in L*°(£2)) or unbounded. By elliptic
regularity, it follows that any bounded solution belongs to C*°(2) and, up
to the boundary, it is as smooth as Q2 permits. Finally, if p < 2—37 by the
Moser iteration scheme any solution u of (2.1) is bounded.

Problem (2.1) may admit several different kinds of solutions, but one of
them is particularly important because of its stability properties:

Definition 1. A solution uy of (2.1) is called minimal, if uy < v almost
everywhere in Q0 for any further solution v of (2.1).

Let us recall that if p < Z—fg, then solutions of (2.1) may be found by
using critical-point theory. We assume that the minimax variational char-
acterization of mountain-pass solutions given by Ambrosetti-Rabinowitz [1]
is familiar to the reader. Then, in the next statement we collect a number
of known facts:

Theorem 1. [7, 8, 9, 10, 24, 27, 29] Let p > 1. Then, there exists \* =
A*(Q,p) > 0 such that

(2) if X > X* there are no solutions of (2.1) even in the distributional
sense.

(73) if A = X* there exists a unique (possibly unbounded) solution U, of
(2.1).
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(797) if 0 < A < A, (2.1) admits a minimal bounded solution wy; moreover,
if p < "2 problem (2.1) also admits a (bounded) mountain-pass solution Uy
which satisfies Uy > uy in §2.

Results in the case 0 < p < 1 may be found in [25], while further details
about (2.1) and some properties of the map \* = A*(€2, p) may be found in
[17] and references therein.

From now on we denote by uy and U, the functions defined in Theorem 1.
Any mountain-pass solution of (2.1) will be denoted by Uy: such a solution
may not be unique (see [11]), but also in this case its energy level is uniquely
determined by its minimax characterization [1].

Concerning the evolution equation (1.1), we need to recall its local solv-
ability in the at most critical case. The next statement follows from some
results by Lunardi [26] and Arrieta-Carvalho [2]. In Section 4 we sketch the
basic ideas of its proof:

Theorem 2. [2, 26] Let 1 < p < ™2 and A\ > 0. For all ug € HJ () there
exists T € (0, 00| such that (1.1) admits a unique solution

we CO([0,T); HL(Q)) N CH([0,T); H(Q)),

which becomes a classical solution for t > 0. Moreover, if [0,T*) denotes the

maximal interval of continuation of u and T* < oo then, if p < Z—J_rg,
li t)| = 2.2
Tim [lu(t)]| = +oo (22)
whereas, if p = Z—f%,
tlir:rrl* lw(t)|| gr+e = 400 foralle >0 . (2.3)

Finally, if ug > 0, then u(x,t) >0 in Q x [0,T%).

Remark 1. Theorem 2 has a long story, and it looks difficult to give precise
references. Apart from the already mentioned [2, 26], let us also refer the
reader to [6, 20, 33, 34].

Remark 2. If p = Z—J_rg, it is not clear in which way the blow-up occurs;
see [23, Remark 2.5]. Nevertheless, it is reasonable to expect that (2.3)
cannot be improved with (2.2); see [3, Theorem 1.1] where it is shown that

critical-growth parabolic problems are not uniformly well posed.

Theorem 2 also defines T* € (0, +oc]; if 7% < oo we say that T™* is the
blow-up time, whereas if 7" = 400 we say that u is a global solution.
Finally, let us recall that the existence of global solutions of (1.1) is related
to the existence of weak solutions of (2.1):
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Theorem 3. [7, 14, 28] Assume that p > 1, and let \* be as in Theorem 1.

(i) If there exists a global classical solution of (1.1) for some ug € L*>°(2)N
K, then A < \*.

(73) Conwversely, if A < X\* and w denotes any weak solution of (2.1), then
for any ug € L*>(Q) such that 0 < ug < w, the solution uw = u(t) of (1.1) is
global; moreover, if ug Z w, then u(t) — uy uniformly as t — oo (with the
convention that uy- = Uy).

The first statement in Theorem 3 is just [7, Theorem 1], while the second
statement was proved in [14] under the additional assumption that w €
L*>(Q) and in its general form in [7, Theorem 2] and [28, Corollary 7].

2.2. New results. Our first purpose is to modify Theorem 3 in two aspects.
We allow initial data ug in Hg (), and we avoid the use of the comparison
principle in the proof of global existence results (pointwise inequalities which
require ug > 0). The price we must pay is to require an upper bound for p.
Assume that p < Z—J_rg and 0 < A < X*; then, the minimal solution u) and
the mountain-pass solution Uy enable us to define the set

— 10y [Vul> A1 4uP! /’VUA|2_)\(1+UA)pH
P‘_{UGHO(Q)’/Q< 2 p+1 >< Q( 2 p+1 )

/Q (1= ) P AL+ ) = (L s+ = a7 = ) > 03U

In spite of its unpleasant form P is not a complicated object. It is just the
[VUA2 _ AA+U0PH
2 p+1
mountain-pass solution; for this reason, P is well-defined even if (2.1) admits
more than one mountain-pass solution. Clearly, P = Py; recall that, roughly
speaking, Py — {U.} as A — \*, whereas Py — H}() as A — 0; see [17,

Theorem 4]. Let us also mention that P contains a neighborhood of wuy:

potential well relative to (2.1) as [, is the energy of the

Proposition 1. Assume that 1 < p < Z—fg and 0 < XN < X*. There exists
R > 0 such that if ||up — ux|| < R, then ug € P.

We point out that Proposition 1 is not a perturbation result. Together
with its proof, in Section 7 we give an explicit formula to determine R.

Taking advantage of the particular form of the reaction term, we prove
the following result:

Theorem 4. Assume that 1 < p < Z—J_rg, that 0 < A < A*, and that ug € P.
If1 < p < ™2 then the (local) solution u = u(t) of (1.1) is global and
u(t) — uy in the H}(Q) norm topology as t — oo.



988 FiLippo GAzZzZOLA

If p = 2£2 and the solution u = u(t) of (1.1) is global, then u(t) — uy in
the HY(2) norm topology as t — oc.

In the critical case, it is not clear if for ug € P the solution of (1.1) is
global; this is strictly related to the blow-up statement (2.3), which may not
occur if ¢ = 0. On the other hand, if |jug — wy|| is sufficiently small then
(1.1) admits a global solution also in the critical case; see [20, Theorem 3].

Results similar to Theorem 4 were obtained in [22, 23] for (1.2) when
f(u) = |u[P~lu. The spirit of our proof is more similar to [21, 32] since
it is based on critical-point theory methods and compactness is gained by
treating the flow somehow as a Palais-Smale sequence.

As a trivial consequence, the previous results (and [20, Theorem 3]) enable
us to find unbounded initial data which generate global solutions of (1.1) and
which converge to the minimal solution:

Corollary 1. Assume that 1 < p < z—irg and 0 < A < A*. Then, there exist
initial data ugp € HY \ L>(Q) such that the (local) solution u = u(t) of (1.1)
is global and u(t) — uy in the H}(2) norm topology as t — oo.

Furthermore, by combining Theorem 4 with the blow-up statement by
Fujita [14] we obtain a striking statement linking pointwise and integral
inequalities:

Corollary 2. Assume that 1 < p < Z—‘fg and that 0 < A < X*. Let Uy be any

mountain-pass solution of (2.1), and let u € HE(Q) satisfy u > Uy almost
everywhere in Q. Then, either

Va2 A1+ u)Ptt VU2 A1+ Uy)PH!
G- 2)= [(E-25)

2 p+1 2 p+1

or

/ IV~ uy)f? < A/[(Hu)p— (14 us)P)(u — ) -
9] Q

If the Nehari manifold has a particular structure, the definition of the
potential well may be simplified. We are able to show that this is the case
when p > 2, which is possible only in low dimensions, namely n < 6. Let

N Vul?2 A1+ Pt VU2 A1+ Uy)P*!
= i) [ (N -
Po={ue i )/Q( 2 Pt 1 ></Q< 2 pt1 ):

/Q (19— )+ AL+ ) = |1+ P~ (14 )] — ) > 0} U {ua).

In Section 8 we sketch the proof of the following result:
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Theorem 5. Assume that 2 < p < Z—J_r%, that 0 < A < A*, and that ug € P.

Ifn <5 and p < 22, then the (local) solution u = u(t) of (1.1) is global
and u(t) — uy in the H}(Q) norm topology as t — oc.

Ifn <6, p= Z—i‘g, and the solution v = u(t) of (1.1) is global, then
u(t) — uy in the H}(Q) norm topology as t — oo.

We now state that the solution of (1.1) may blow up in finite time in
a stronger sense (in a weaker topology when compared to (2.2)-(2.3)): we
consider as a possible set of initial data the whole of K.

Definition 2. Let p > 1, A > 0, T > 0, and ug € K; we call a nonnegative
{unct)z’o; uw e Ly ([0,T); LY () NK) a generalized solution of (1.1) over
0,7) i

/OT/Q(</5t+A¢)u+)\/OT/Q(l—i—u)l’tb—i—/gumb(o) =0 Vo € CP(Qx [0’(7;)4))'

If w satisfies (2.4) we also say that ug is the generalized initial value of u.
Finally, we call generalized blow-up time the supremum T* of T > 0 for
which a generalized solution of (1.1) over (0,T) exists; if no such T exists,
then we set T* = 0.

Generalized solutions should be compared with weak solutions as defined
in [28, Definition 1] (see also the definition of integral solution in [4, 5]); they
are slightly different in several aspects. In the above definition there is no
upper bound for p since we do not wonder about the existence of generalized
solutions. On the contrary, we are interested in nonexistence results. By
using the test-function method developed by Mitidieri-Pohozaev [30], we
prove

Theorem 6. Assume thatp > 1 and A > 0. For all up € K\ {0} and all
T > 0 there exists @ = a(ug,T) > 0 such that for any o > @ the problem
(1.1) with generalized initial value w(0) = aug admits no generalized solution
over (0,T). Moreover, if T, denotes the generalized blow-up time of (1.1)
with generalized initial value uw(0) = aug, then To, — 0 as o — oo (possibly,

T, =0).

Not only does Theorem 6 extend the blow-up statement of [28, Theorem
4] to the case of generalized solutions (with generalized initial value ug € K),
but it also gives a link between o and T},. Let us also mention that a similar
statement for a different kind of solution may be found in [34, Corollary
5.1]. The proof of Theorem 6 is given in Section 9, where one can also find a
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constructive method to determine the value of @ for which the nonexistence
statement holds true.

Under further assumptions, and combining it with [28, Theorem 4], we
may strengthen Theorem 6 with the following statement:

Theorem 7. Assume that 1 < p < Z—J_r% and 0 < X < A, For uy €
H(Q)NK\ {0} and a > 0 let u® denote the unique local solution u of (1.1)
with initial value u(0) = aug. Then there exists & = a(ug) > 0 such that
(i) for any o > @ the solution u® has finite blow-up time T; moreover,
To — 0 as a — 0.
(ii) for any o < @, u® is global and u®(t) — uy in Hi NL®(Q) ast — o0o.

We point out that Theorem 7 is not completely satisfactory and, perhaps,
may be improved. For this reason, we establish a further blow-up statement
in the spirit of the potential-well theory. We define the set

2 +1
Q= {u € Hi(Q); u > uya.e., / (|Vu\ _ A+ )

VU2 A1+ Uy)Ptt
</(| AT AL+ Uy )7

/Q (’V(U — UA)|2 + A1+ un)? — (1 + u)P)(u — u/\)> < 0} '

We are here forced to require uy > wu) because we do not know the shape
of the Nehari manifold; see Problem 2 in Section 12. When p > 2, this
restriction may be removed by arguing as in the proof of Theorem 5. We
have

Theorem 8. Assume that 1 < p < Z—J_rg, that 0 < A < X*, and that ug € Q;
then the (local) solution uw = u(t) of (1.1) blows up in finite time.

The proof of Theorem 8 is given in Section 11. Due to the condition
f£(0) > 0, it is significantly different from that in [22, 23] for (1.2) in the case
fu) = [ufP~tu.

3. THE CRITICAL CASE IN THE UNIT BALL OF R*

When (2 is a ball, the mountain-pass solution U}, is unique and (2.1) admits
no other solutions:

Theorem 9. [19, 24] Let Q@ C R" (n > 3) be a ball, and let 1 < p < 2£2.
Then, for all X < X* problem (2.1) admits exactly two (bounded) solutions
which are radially symmetric and radially decreasing.
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In this section we consider the particular case where n =4, Q = B; (the
unit ball), and p = 3 (the critical exponent). Then, it is known [24] that
A* = 2. In view of Theorem 9, problem (2.1) admits exactly two solutions for
any 0 < A < 2. These solutions may also be explicitly written using Theorem
7 in [17]. This fact enables us to try to answer some natural questions.

(I) Question: is it true that 0 € P? This question is motivated by
an attempt to compare the strength of the comparison principle (used, for
instance, in Theorem 3) and the potential-well tools as used in Theorem 4.
As we will see, it may have different answers according to the value of A.

e Take first A = 1 so that the two positive solutions of (2.1) are (in radial
coordinates r = |z|)

(3 —2v2)(1—1?)
14 (3—-2v2)r2 ’

Consider the energy functional

1= [ (k- el

If we restrict ourselves to radial functions u = u(r), up to a multiplicative
constant it may be rewritten as

(329011

w(r) = 1+ (3+2v2)r2

Ur(r) = (3.1)

1
Jr(u) = / 2/ (7) > = |1 4 u(r) Y] r3 dr .
0
By (3.1) and direct computations we obtain

499 +70v2)°(3 — 2v2)* (3 - 2v2)*(2+ v2)(75 + 53V2)
32+ Vv2)3 3

1
~ 1.6095 > —— = J,(0)

Jr(Uy) =

and

/ (|Vu1|2+[(1+u1)3—(1+2u1)3]u1):/ [2(14u1)3 — (142u1)3uy > 0;
By By

these inequalities prove that 0 € P when A = 1.

e Take now A\ = %g ~ 1.993 so that d_ = g and dy = %. Then,
8(1—r?) 9(1 —r?)
ux(r) = 8219 Ux(r) 9218 °
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We consider the “rescaled radial” energy functional
1
Jo(u) = / (28] (1)[2 — 288|1 + u(r)[*] r dr .
0

Direct calculations show that J,.(Uy) ~ —95.625 < =72 = J,(0). Hence, if
576
(IT) Remarks on the map t +— u(t). Take again A = 1, choose as initial
datum
v2(r)=a(l—7r?), aeR, (3.2)

and consider the evolution problem

u — Au = (1 +u)® in By x (0,7)
u(0) =v* in B (3.3)
u=0 ondBy x (0,T).

We denote by u® the corresponding local solution (see Theorem 2); since
v® € C*(Q), by [26, Proposition 7.1.10] u® is a strict solution so that, in
particular, u® € C([0,T); C%(Q)) N C*([0,T); C(£2)). Therefore, thanks to
some tedious but simple calculations, we obtain the following striking facts:

e Take o € (3, 2_4\/5]. Then v*(r) < uy(r) for all » € [0,1) so that by

Theorem 3 we have u®(t) — u; uniformly as ¢ — co. Moreover,

EYSYE
Av(r) + (L4+0*()* <0 Vr>rq =1/ % ; (3.4)

note that ro, < 1. By (3.4) we infer u*(r,t)|t=0 < 0 for all » > r, which
shows that at these points r the map ¢ — u®(r,t) initially decreases; on the
other hand, we recall that

1tlim u®(r,t) = ui(r) > v*(r) = u(r,0) Vre[0,1) .

— 00

e Take a € (3 —2v2,v/5 —2). Then v®(r) < Uy(r) for all r € [0,1)

so that Theorem 3 entails u®(t) — u; uniformly as t — oco. Therefore, as
u1(0) < v*(0), we have

Jim [Ju®(t)]|oo = Jlurflee < [[v oo = [[u*(0)loo -

On the other hand, u2(0,t)|;=o = Av*(0) + (1 + v*(0))3 > 0, which shows
that the map ¢ — ||u®(t)||oo initially increases.
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(III) A case where the potential well theory improves classical
results. Take again A = 1 so that u; and U; are given by (3.1) and J,(U;) =
1.6095. Take also v as in (3.2) with a > 0, and consider problem (3.3).

First note that if o < # ~ 0.854 then v* < Uy in B; so that the
solution u® of (3.3) is global and converges to u; as t — oo in view of
Theorem 3. On the other hand, if « > 3+ 2v/2 ~~ 5.828 then v* > U] in By,
and therefore u® blows up according to [14]. Hence, it remains to establish
what happens to u® for

<a<3+2V2.

242
4

Theorem 8 gives partial answers. After some calculations we find

b 13, «

1
«
T =% "0t RY T3
so that J.(v*) < J.(Up) for a € [0,1.977) U (5.113,+00), the numerical
approximating values being obtained with Mathematica. Moreover, using
again Mathematica we see that the second integral inequality, which char-
acterizes Q, is satisfied for a > 3.774. In conclusion, Theorem 8 enables us
to obtain blow-up results also in the interval « € (5.113,5.828).

The same calculations show that v® € P if and only if a < 1.977. But
since we are in the critical case, Theorem 4 does not allow us to conclude
that the solution u® is global; if it were indeed global, then necessarily it
would converge to u; as t — oo.

(IV) An estimate of the blow-up time. Let ¢7(r,t) = (yt)(1 — r?),
where ¥(t) = (1 — t)*; even if ¢7 is only Lipschitz continuous we may
argue as in Section 9 below. More precisely, we first refine (9.2) by taking
“optimal” constants C', and then we compute the constants in (9.6). Using
also Remark 3, numerical calculations performed with Mathematica show
that (9.6) is violated (so that we have blow-up of the solution u® of (3.3))
for av > 14.215. Unfortunately, this does not bring any further information
when compared to (III) above where the blow-up was obtained for o > 5.113.
The same functions ¢” with a different choice of the constants in (9.2) enable
us to prove that the blow-up time T, of u® satisfies

64
2702

Ty < for large ar .
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4. HINTS FOR THE PROOF OF THEOREM 2

We first rewrite (1.1) in the standard abstract way,
u' + Au = f(u),

where f(u) = A|[1+ulP~1(1+u), A = —A, and prime ’ denotes differentiation

with respect to time. It is well-known [26] that —A generates an analytic

semigroup of bounded linear operators {e~*4;¢ > 0} in X := L?(Q2). More-

over, the fractional powers A® of A are well defined for 0 < o < 1; since we

are here interested in the cases a > %, we may characterize their domains

by means of interpolation theory; namely, D(A%) = H?* N H ().
By arguing as for (B.1) in [23], we obtain, Yu,v € D(A%),

1 () = @)l < C(1+ A%l + [ A%]2) "7 A% — A%])5,  (4.1)

where C' > 0 and, from now on, a = ;5. Note that in (4.1) there is an

additional “1” when compared with [23, (B.1)] and that we may restrict our

attention to the critical case p = Z—J_rg thanks to Holder’s inequality. The

growth estimate (4.1) shows that condition (7.1.15) in [26] is fulfilled with
n+2 n

'y:manda:m.

For § > 0, consider the space

Cu(5:0) = {u € O((0,8; D(A™): sup #7675 || A% (u(t)) 12 < oo,
0<t<é

n—2
lim $20n+2 || A% _ }
lmn 17655 4% (1) 2 = 0

Now take 3 = 1 so that D(A®) = H}(Q); then, by Theorem 7.1.5 (iii) in
[26] there exist § > 0 and a unique function u € C([0,d]; H} (Q2)) N C.(6, @)

which satisfies the variation-of-constants formula

u(t) = e Hug + / t e~ (u(s))ds Yt e0,6] .
0

By [26, Proposition 7.1.10], the just-found solution u is also a classical
solution of (1.1). Moreover, since u € C([0,0]; H}(£2)), we have Au €
C([0,8); H~1(€)) and |1+ u[P~H(14+u) € C([0,6]; HH(R)) (recall p < 2£2);
hence, u; € C([0,d]; H1(Q)) and u € C1([0,6]; H=1(Q)).

Let T be the supremum of the ¢’s for which the solution satisfies the above
conditions. According to [2, Proposition 3], we know that if 1 < p < 2£2
then f is a subcritical map relative to (H}(€2), H~1(Q)), while if p = 242
then f is a critical and e-regular map relative to (Hg (), H~1(Q)) for all
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0<e< 2(’;‘;22). Therefore, [2, Proposition 1] applies and we deduce (2.2)

and (2.3).

Finally, if ug > 0, it suffices to repeat the fixed-point argument of [26]
in the complete metric space C([0,d]; H}(Q2) NK), and we obtain a solution
u(z,t) > 0. O

5. PRELIMINARIES ABOUT THE STATIONARY PROBLEM

Let A € (0, \*). Since p < Z—Jjg, the functional

| A
I =5 [ 9uf == [

is of class C! over the space H}(f2) and its critical points are (weak) solutions
of the problem

—Au=A1+uP (1 +u) inQ
u=0 on 0.

Clearly, if u is positive, the above problem is just (2.1). In order to have the
minimal solution u) coinciding with the origin we introduce the “translated
functional”

I(w) == J(w~+ uy) — J(uy) Vw € HY ()

so that, writing explicitly I and recalling that uy solves (2.1), we have

Iw) = /Q Vuwf? + A /Q [0+ un)Pw

1 up +wPt N (1 +u)\)p+1}

p+1 p+1
(5.1)
Note also that

P = [ 0P+ 3 [ [0+ u)Pw -1+ u+ ol 04+ w)u] |
N ? (5.2)

If w € HY(Q), then also |w| € H}(Q2), and we can prove

Lemma 1. For any w € H}(Q) we have I(w) > I(lw|) and I'(w)w] >

I'(Jw])[|wl].

Proof. We first claim that

z —ylP*t ()Pt

p+1  p+l

2xPy + <0 Ve>1,y>0. (5.3)
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Alternatively, since z > 1, we may divide (5.3) by #P*! and prove that

[t — 1Pt (¢ 1)+
t) :=2t+ - <0 Vt>0. 5.4
() -0 e (4
Simple calculations show that g(0) = ¢’(0) = 0 and ¢”(¢) = p[[t— 1P~ — (¢t +
1)P=1] <0 for all t > 0, the latter inequality following from the assumption
p > 1. Therefore, (5.4) and (5.3) follow.
By (5.1), the first inequality in the statement follows if we show that

114+ uy + wPHt (1+u>\+]w\)p+1

p+1 p+1
but this is trivial if w > 0 (equality holds!), whereas it follows at once from
(5.3) (with z =1+ uy and y = |w|) if w <O0.
For the second inequality we proceed similarly. We first claim that
2Py — |z —y|P Ha —y)y — (z+y)Py <0 Ve>1,y>0. (5.5)

If y = 0, there is nothing to prove. Otherwise, we may divide by yzP and
prove that

(I+uy)Pw

= (L4un)|w| -

a.e. in 0 ;

h(t) =24+ t—1P 1t —1)—(t+1)P<0 Vt>0. (5.6)

But h(0) = 0 and A/(t) = ¢"(t) < 0 for all ¢ > 0, so that (5.6) and (5.5)
follow.
By (5.2), in order to prove the second inequality, it suffices to show that

[(1 4 un)? = |1+ uy + wP7H 1+ uy 4+ w)]w > [(1+up)? = (14 uy + w])?]jw]
almost everywhere in 2 ; this follows at once from (5.5). O

We now introduce the Nehari manifold relative to I, namely
N = {w e HYQ)\ {0}; I'(w)[w] = 0} . (5.7)

This manifold is particularly useful and meaningful for homogeneous elliptic
equations such as —Au = |u/P~lu. Indeed, in such a case it is easy to
show that each half line starting from the origin intersects exactly once the
manifold N. For equation (2.1) the situation is not yet completely clear;
see Problem 2 in Section 12. Nevertheless, for our scope it is enough to
show that half lines inside the cone of nonnegative functions have exactly
one intersection with N:

Lemma 2. Let w € NNK, and consider the (smooth) map ¥, : [0, +00) —
R defined by V,,(t) = I(tw). Then, ! (t) > 0 for allt € (0,1) and V! (t) <
0 for allt > 1.
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Proof. In view of (5.1), we have

1 t p+1 1 p+1
/|Vw|2—|—)\/ [(1+u,\)ptw—< S G OV |
p+1 p+1

Therefore,
%(w_t/ \Vw\2+)\/ 1+ un)? — (1 + ux + tw)?] w
Q Q

and
W (t) :/ |Vw|? — )\p/(1+u,\+tw)p_1w2 :
Q Q

By [9, Lemma 2.1], uy is a nondegenerate local minimum of J, so that
U”(0) > 0; moreover, U/ is decreasing and tends to —oco as ¢ — co. Hence,
there exists a unique t” > 0 such that ¥/ (¢") = 0. Consequently, there
exists a unique ¢’ > 0 such that ¥/ (¢') = 0; since I'(w)[w] = 0, we have
U’ (1) = 0, and the statement follows. O

It is now quite simple to characterize the mountain-pass level (the poten-
tial-well depth):
Lemma 3. We have Uy —uy € NNK and
d:=I(Uy — = min [ :
(Ux = ur) = min J(w)

Proof. From [1] we know that

d = min max I(v(s)) , (5.8)

where I' = {y € C([0,1]; H}(Q)), v(0) = 0, I(v(1)) < 0}. For contradiction,
assume that there exists v € N NK such that J(v) < d. Then, by Lemma 2
we have max;>o ¥, () < d, which contradicts (5.8). O

We now introduce the set corresponding to the potential well P. Let
B :={w e HYQ), I'(|w])[|w] >0, I(w) < d} .
We first prove
Lemma 4. The set B is bounded in H(Q).

Proof. Throughout this proof we denote by C)\ positive constants which
depend on A and u) and which may vary from line to line. Since p > 1, we
may fix € > 0 such that

5-—1—( = +s) L oo (5.9)
T2 \p+1 1—¢ ‘ '
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Take first any w € BN K. Then, the condition I'(w)[w] > 0 reads

p+1/| |2+—/Vqu)\>—/ 1+ uy+w)? (5.10)

which, together with Young’s 1nequahty, yields
Ot (g +e / Vul? > /(1 FurtwPw.  (511)
Using again Young s inequality, we obtaln

/9(1+ux+w)pw:/g<1+ux+w)p+l—/Q<1+uk+w)p(1+uk)

Z(l—e)/(l—kux—}—w)pH—C')\ .
Q

Inserting this inequality into (5.11) entails

1 9 (1—5))\/
—— > 7 [ 1 12
CA+< +1—|—6)/Q|Vw\ > Q( + uy +w) (5.12)

On the other hand, the condition I(w) < d reads

1 A
—/wa|2+A/(1+uA)pw—— (14 us+ 0P < Cy s
2 Jo Q Q

p+1

hence,

l/ Vw|? < A / (1+uy+w)Pt+0y . (5.13)

2 Jo “pt+1lJg
Inserting this inequality into (5.12) and recalling (5.9) gives

5/ Vw|* < Cy , (5.14)
Q
which, by arbitrariness of u, proves that B N K is bounded.
Take now w € B\ K, and let v = |w|. Then, I'(v)[v] > 0 and I(v) <

I(w) < d in view of Lemma 1. Therefore, v € BNK so that v satisfies (5.14).
Since w and v have the same norm, this completes the proof. O

By exploiting the continuity of the maps w — I(w) and w — I'(jwl|)[|w]],
it is straightforward to show that

B ={we Hy(), I'([w])[|w] > 0, I(w) < d} . (5.15)

We conclude this section by showing that this set has several important
properties:
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Lemma 5. Assume that w € B. Then

(i) |w| € B;

(7) I(w) > 0;

(z3i) if I'(w)[w] = 0, then either w =0 or I(w) = d.
Proof. Lemma 1 gives (i) at once. Lemmas 1 and 2 show that I(w) > 0
for all w € B; this proves (i¢). In order to prove (iii), note that if w € B,
by Lemma 1 we have I'(w)[w] > I'(|w|)[|w|] > 0. Therefore, if I'(w)[w] =0
then w ¢ B and (i) follows. O

6. PROOF OF THEOREM 4

6.1. The subcritical case. Assume that 1 < p < 22, Let u = u(t) be the

n—

local solution of (1.1) as given by Theorem 2. We set
w(t) =u(t) —uy . (6.1)
Then, w = w(t) is the unique local solution of the problem
wy — Aw = A1+ uy +wP~ (1 +uy +w) — A1 +uy)? in Qx (0,7)
w(0) =ug —uy in
w=0 ondx(0,T).
(6.2)

In order to prove Theorem 4, we first construct subsets of B which are
invariant under the flow of (6.2). For any € € (0,d) let

B: ={we€ B; I(w) <d—¢} .
Then, by Lemma 4 we get at once that
for any € € (0,d) the set B is closed and bounded, (6.3)
and we can prove

Lemma 6. Lete € (0,d), and assume that wy € Be; then the (local) solution
w = w(t) of (6.2) is global and satisfies w(t) € Be for all t > 0.

Proof. If wy = 0, we have w(t) = 0 and the result trivially follows. So,
assume that wy # 0. As long as w(t) € Be, the solution may be continued
in view of (2.2) and (6.3). Consider the energy functional E(t) := I(w(t)).
By differentiating and by using (6.2) we obtain

E'(t) = —/wa : (6.4)
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so that the energy is strictly decreasing (recall wg # 0). Since E(0) < d — ¢,
this proves that

Iwt) =E{t)<d—e  Vt>0. (6.5)

For contradiction, assume that w(t) exits B. in finite time. Then, by (6.5)

there exists a first time 7" > 0 when I'(Jw(7T)|)[|w(T)|] = 0; by (6.3) we also

know that w(T') € Be. Therefore, Lemma 5 and (6.5) imply that w(7T") = 0,

which is impossible because we would reach a stationary solution in finite

time. U
We also need the following result:

Lemma 7. Let ug € P, and let w be the global solution of (6.2) as found in
Lemma 6. Then, there exists v € H}(SY) which satisfies I'(v) = 0 and such

that (up to a subsequence) w(t) — v ast — oo in the weak H} () topology.

Proof. Note that by (6.4) the energy function E(t) is decreasing. By Lem-
mas 5 and 6, we have E(t) > 0 for all ¢, and E(t) admits a finite nonnegative
limit as ¢ — oco. Therefore,

lim inf/ w?(t) = limsup E'(t) =0 . (6.6)
Q

t—oo t—00

By Lemmas 6 and 4 we deduce that there exists v € H}(€2) such that
w(t) = v in H}(Q) ast — oo , (6.7)

up to a subsequence. By (6.6)—(6.7) we may select an increasing divergent
sequence {t,,} such that

/ w2 (ty) — 0 and w(ty,) = v in HY(Q) asm —oo. (6.8)
)

Fix any ¢ € H{(9); at each time t,, test (6.2) with ¢ and let m — oo. Then,
by (6.8) and the embedding H{(Q) C LPT(Q) we infer that I'(v)[¢] = 0.
The proof is thus complete. ]

We may now prove Theorem 4 when p < Z—f% Recall that by [31,
Lemma 5.1], the map ¢t — ||w(t)||3 is Lipschitz continuous (in fact C1).

So, multiply (6.2) by w(¢) and integrate by parts to obtain

5 7 W@ = =I'(w(t)[w()] . (6.9)

Since w(0) € By, by Lemmas 1 and 6 the previous inequality shows that
t — |lw(t)|]3 is decreasing, and hence it admits a finite nonnegative limit as
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t — oo. But then we may select another subsequence (still denoted by {¢,,})
satisfying (6.8) and

lim I’ (w(tm))[w(tm)] =0 . (6.10)

m—00

Lemma 7 gives I'(v)[v] = 0, namely
/ Vo2 = )\/ (14 uy + 0P (1 4+ uy +v) — (1 +uy)Plo . (6.11)
Q Q

By (6.8) and compact embedding, we have w(t,) — v in LPT1(Q) (on a
further subsequence). Therefore, (6.10) and (6.11) show that

/ |Vw(tm)\2 — /\/ [14uy+ v]pfl(l +uy+v)— (1+uy)Plv= / |Vv|2 :
Q Q Q

(6.12)
this, together with (6.7), proves that w(t;) — v in the norm topology of
HE(Q). Hence, v € B (by Lemma 6) and

I(v) = lim I(w(tm)) < I(w(0)) < d . (6.13)

By (6.11), (6.13), and Lemma 5 we deduce that v = 0. We have thus proved
that w(t;,) — 0 in the norm topology of H}(£2). In particular, by continuity
of I we have I(w(ty,)) — 0. But then (6.4) shows that I(w(t)) — 0 as
t — o0o0. Since v = 0 is a strict global minimum of I in B, this shows that
w(t) — 0 and that no subsequences have to be extracted. The proof of

Theorem 4 is thus complete in the subcritical case p < Z—fg O
6.2. The critical case. The case p = “t2 is more delicate. Let u = u(t)

be the global solution of (1.1) as assumed in Theorem 4. We set again (6.1)
so that w = w(t) is the unique global solution of (6.2).
We rewrite the functional I as

where
1 +uy +w®  |w* (n42)/(n— (14 uy)?
_ _ (1 n+2)/(n=2),, \=T 2N |
9 o ( —i-U)\) w 9
Let f(x,s) = %F(x, s); clearly, the terms F(x,-) and f(z,-) are subcritical
in the sense that
F
lim Fla,s)

o0 Js[T

F(z,w) = )\[

=0, lim _) =0 uniformly wrt. x € Q. (6.14)

The following statement holds:
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Lemma 8. Let S denote the best Sobolev constant for the embedding Hg C
L?". Then,
Sn/2

- ACT/2 S [(Uy —uy) =d > I(w(0) > I(w(t)) VE>0. (6.15)

Proof. Note first that there exists v € H}(2) N K\ {0} such that

Sn/2
max [(t7) < AC=)/2 (6.16)

t>0 n

This follows from Theorem 2.1, Lemma 2.1, and the proofs of Corollaries 2.1,
2, and 2.3 in [8]. These statements yield a tool for the study of (2.1) in
the critical case p = "*g, see Section 2.6 in [8] after stretching (to this end,
one may also refer to [16, Lemma 1]). By (6.4), (6.16), and Lemmas 2-3, we
obtain (6.15). O
As already mentioned, it is not clear if in the critical case w(t) may be
continued as long as it remains bounded in H'. But the assumptions of
Theorem 4 combined with the arguments of Lemma 6 enable us to establish
that w(t) € B for all t > 0 so that Lemma 7 still holds. Recalling (6.7) we
now claim that
v=0. (6.17)
Proof. The proof of (6.17) is tricky and requires several steps. As for the
subcritical case, we argue on a subsequence {t,,} which, for simplicity, we
just denote by t. Taking into account (6.14), we have

| Faw®) = [ Fao. [ oo - [ faoe s oo

(6.18)
Combining the second limit in (6.18) with (6.10) and (6.11) yields

Jvu@f=a [P = [ 90 =AWl o) ast—oo.

(6.19)
By (6.4), tlir(r)lo I(w(t)) exists, and combining Lemma 6 (in its “weakened”

form) with (6.18)—(6.19) yields

1 « 1

/yw? /|u|2 —/F(az,v)—i—— lim/|Vw(t)|2
2 2" Jo Q n t—oo Jq

> I(0), (6.20)

where we used the lower semicontinuity of the norm with respect to weak
convergence.

Jim 1(uw(1))
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Consider now z(t) := |w(t)| so that z(¢) is also bounded. Hence, up to a
subsequence, it converges weakly to some Z € H{(Q); by (6.7) and pointwise
convergence we infer that

z2(t) = Z = |v| ast — 0o . (6.21)
By definition of B and recalling Lemma 6 we infer that
0 < I'(z(t)[=(t)] < I'(w(t))[w(t)] = o(1)  ast— oo,

where the second inequality follows from Lemma 1 while the last equality is
just (6.10). Hence,
tlim I'z@)[z(t)] =0 (6.22)
— 00

On the other hand, by (6.19) and (6.21) we get at once

/\vz /\ /Q|VZ]2—)\/Q|Z|2*+0(1) as t — 0o . (6.23)

Summarizing, if we combine (6.14), (6.21), (6.22), and (6.23), we obtain
2 _ 2*
/Qf(l", 2)Z / f(@, 2(1))z(t) + o(1) = /Q[!V»’«‘(t)\ Az ]+ o(1)

- / V22~ NZ[*] + o(1),
Q

which proves that

I'(2)Z)=0. (6.24)
Moreover, by (6.20) and Lemma 1 we get I(Z) < d, which, in view of
Lemma 3, shows that Z ¢ N. Together with Lemma 2 and (6.24), this
shows that Z = 0, which completes the proof of (6.17). O

To conclude the proof it remains to show that w(t) — 0 in the H}(Q)
norm topology because, as in the subcritical case, this also implies that no
subsequences have to be extracted. By (6.17) and (6.18) we infer

/F(a:,w(t))—>0, /f(a;,w(t))w(t)—>0 ast o0,  (6.25)

whereas by (6.19) we deduce

/ |Vw(t)|” — )\/ﬂ lw(t)]* = o(1) ast— 00 . (6.26)

Moreover, combining (6.26) with the first of (6.25) entails

I(w(t))zl/g|w(t)|2+o(1) as £ — 00 . (6.27)

n
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Now, the Sobolev inequality for w(t) together with (6.26) implies

0(1)2/Q|Vw(t)|2[1—)\S”/(”2)(/Q]Vw(t)|2>2/(n_2)].

In turn, the latter inequality implies that either w(¢t) — 0 in the norm
topology of Hi (), or

lim inf / |V (t)]? > S*/2ANE/2 (6.28)
Q

t—o00

But (6.28), combined with (6.27), yields
n/2

liminf I'(w(t)) > & A(Zn)/2

)
t—o00

which contradicts (6.15). Therefore, (6.28) cannot occur, and w(t) — 0 in

the norm topology of Hg (). The proof of Theorem 4 is now complete also

in the critical case p = Z—B d

7. PROOF OF PROPOSITION 1

We use again the change of unknown (6.1) so that the condition ||ug —
uy|| < R becomes ||w(0)|| < R. Let N be as in (5.7), and take

R :=dist(0, V) = inf{||w]||; w € N'} .

If ||w(0)|| < R, then by Lemmas 1, 2, and 3 we infer that w(0) € By. This
means that ug € P. ]
8. PROOF OF THEOREM 5
When p > 2 we may extend Lemma 2 to all N and not just to KNN:

Lemma 9. Let w € N, and consider the (smooth) map ¥, : [0,4+00) — R
defined by U, (t) = I(tw). Then, V' (t) >0 for allt € (0,1) and ¥ (t) <0
for allt > 1.

Proof. Since p > 2 we have ¥, € C?[0,00) and

t2 |14 uy + tw|PTt (14 uy )Pt
Uo(t) = = [ Vw24 A [1 Pty — }
e Y R

\I/;U(t):t/ \Vw]2+)\/ (1 w)? — 1+ un + w1+ up + tw)] w
Q Q

wr(t) = /Q |Vwl|? —)\p/Q 11+ uy + tw[P~w? .
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Moreover, the map t — W (t) is concave since p > 2. Next, note that
limy_00 W2 (t) = —o0 and ¥ (0) > 0 (in view of [9, Lemma 2.1]), so that
there exists a unique ¢” > 0 such that ¥/ (t”) = 0. Consequently, there
exists a unique ¢’ > 0 such that ¥/ (¢') = 0. Finally, since I'(w)[w] = 0, we
have ¥/ (1) = 0, and the statement follows. O

The proof of Theorem 5 may now be completed arguing exactly as for
Theorem 4.

9. PROOF OF THEOREM 6
Let up € K\ {0} and T > 0. Let u € LY ((0,7); LY (Q) NK) be a

loc loc
generalized solution of (1.1) with generalized initial value u(0) = auy (o >
0). We have to show that such a solution u cannot exist for large enough a.

If the generalized solution u does exist then (2.4) holds, and therefore

v ' [ e < /OT [ 186+lau=a [ wo) voe cx(axio.1))

(9.1)
Throughout this proof we denote by C, the set of functions which are in
C2° and which are strictly positive in the interior of their support. Assume
now that ¢ € C (2 x [0,7)); by Young’s inequality there exists C' > 0 such
that in the interior of the support of ¢ we have

Al _ A |Ag|p/ P~
ptP = 2 ot/ (p=1)

|y |P/ P—1)
P

(9.2)
As (z,t) approaches the boundary of the support of ¢, the right-hand sides
of (9.2) tend to vanish (see [30]); hence, we set them to 0 outside the support
of ¢. Inserting (9.2) into (9.1) yields

T Agp/e=1) 4 | g, |/ (p=1)
oz/Quogb(O) < C/O /Q /(=1 (9.3)

for all ¢ € C+(2 x [0,T)). Take any v € C(£2) such that

/Quov >0. (9.4)

Take ¢ € C1[0,T) such that ¢(0) = 1, and use ¢(x,t) := P (t)v(z) as test
function in (9.3). Then,

A
ulAg| = ug!/” u’§+C . ulgr] < SuPotC

a/ upv < C(o) (9.5)
Q
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for some C(¢) > 0 (note that C'(¢) depends on T" through ¢). Let
)

Jo uov

so that @ > 0 in view of (9.4); if we take o > @, (9.5) is violated, showing
that no generalized solution over (0,7") exists.

Let us now show that T, — 0 as @ — oco. Take ¢ € C[0,1) such that
¥(0) = 1, and for all v > 1 let ¢”(x,t) = Y(yt)v(z), where v € CL(Q)
satisfies again (9.4). Therefore, ¢7 € CL(Q x [0,1/7)), and using ¢ as test
function and arguing as for (9.3), we obtain

a/uo< yo(a) da

V2 ) Av(@) P/ 4 i (o))
<c |, DD e
EORC ISR
=y D@D s

where in the last step we used the change of variable s = yt. Summarizing,
we get,

Cra < % 4+ Oy /D), (9.6)

where C; (i = 1,2, 3) are positive constants depending only on ¢ and v. For
any sufficiently large a@ > 0 let 7, > 0 be the largest value of v for which
equality holds in (9.6). For a given (large) a > 0, (9.6) shows that T, < v, !.
Since, v, — 00 as a — 00, the proof is complete. O

Remark 3. In the steps from (9.1) to (9.3) the term )\fDT Jo & was deleted.
If we do not delete it and we take ug = 0, (9.5) becomes

A/OT/Q¢SC(¢)

This shows that if A\ is sufficiently large, then the solution of (1.1) with
initial datum wg = 0 blows up in finite time. And together with Theorem 3,
this gives an upper bound for \*. Indeed, not only is the term A fOT Joo
increasing with A, but also C(¢) is decreasing with A; see (9.2).
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10. PROOF OF THEOREM 7

The existence of @ follows at once from (9.5) with a function ¢ as in the
proof of Theorem 6. The fact that T, vanishes at infinity may be obtained
as in the previous section.

If ugp € L>®(R2), we may apply [28, Theorem 4] to obtain that @ satisfies
the following: if o < @, then u(¢) — wy uniformly as ¢ — co. And once we
have the uniform convergence, we easily deduce the convergence in Hg ()
by using (6.12). If ug & L*°(2), we may use a density argument.

11. PROOF OF THEOREM 8

We use the same notation and similar arguments as in Section 6. Let
u = u(t) be the local solution of (1.1) as given by Theorem 2. We make a
change of unknown and set

w(t) =u(t) —uy . (11.1)

Then, w = w(t) is the unique local solution of the problem

wy — Aw = A1+ uy +w)P = A(1+wuy)? inQx(0,7)
w(0) =up—uy >0 inQ (11.2)
w=0 ondx(0,7T).
Next, we introduce the set corresponding to Q. Let
Q:={we HY(Q)NK; I'(w)[w] <0, I(w) <d} .

We construct subsets of () which are invariant under the flow of (11.2). For
any € € (0,d) let
Q- ={we @ I(w) <d-e}.

Then, we prove

Lemma 10. Let ¢ € (0,d), and assume that wy € Qg; then the (local)
solution w = w(t) of (11.2) satisfies w(t) € Q. for all t in its mazimal
interval of continuation [0,T*) (T* € (0, 00]).

Proof. First note that (11.2) is positivity preserving so that w(¢) remains
nonnegative on its interval of definition. Consider again the energy func-
tional E(t) := I(w(t)). By (6.4) we see that E is strictly decreasing. Since
E(0) < d — ¢, this proves that

Iwt) =Et)<d—e Vte (0,T). (11.3)
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For contradiction, assume that w(t) exits Q) in finite time. Then, by (11.3)
there exists a first time 7' > 0 when I’(w(T"))[w(T)] = 0. Hence, Lemma 3
implies I(w(7T)) > d. This contradicts (11.3). O

From now on, we argue by contradiction. We assume that the solution
w(t) of (11.2) is global. Then, we have the following:

Lemma 11. Let € € (0,d), and assume that wy € Q. and that the solution
w = w(t) of (11.2) ewists for allt > 0. Then, tlim lw(t)|l2 = oco.
—00

Proof. By (6.9), the result follows if we show that
lim sup I’ (w(t))[w(t)] <0 . (11.4)

t—o0

We argue by contradiction assuming that (11.4) is false. In view of Lemma
10, this means that, up to a subsequence, we have lim;_.o, I'(w(t))[w(t)] = 0,
namely,

s [P [ evin = 2 [ )P u()+o)

By replacing (5.10) with this equality and by repeating exactly the proof
of Lemma 4 we obtain that {w(t)} is bounded in H{ (). Up to a further
subsequence, this fact implies again (6.6) and (6.7). Arguing as in the proof
of Lemma 7, we have thus proved that, up to a subsequence,
Jve HY(Q)NK, I'(v)=0, wlt) —v.
Therefore, by Lemmas 2 and 3 we know that
either v=0 or I(v)>d. (11.5)

Ifp < "*2 , then by compact embedding we obtain both (6.13) and v # 0

which contradlcts (11.5). If p = 2£2 by (6.15) and (6.20) we see that (11.5)
implies v = 0 and we get a contradlctlon arguing as in the last part of
Section 6.2. O

By embedding inequalities, Lemma 11 has the straightforward conse-
quence

Jim [w0(t) 1 = Jim u(®)] = oo . (11.6)
Thanks to (11.6) we can strengthen (11.4) with the following:

Lemma 12. Let ¢ € (0,d), assume that wy € Q. and that the solution
w=w(t) of (11.2) exists for allt > 0. Then,

Jim 1 (w(t)) ()] = —oo .
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Proof. Throughout this proof we denote by C)\ positive constants which
depend on A and u) and which may vary from line to line. By Young’s
inequality there exists Cy > 0 such that

/Q(l—i—uA)pw(t)—|—/Q(1+u>\—|—w(t))p(1+u,\) (11.7)
<Oy + g? 11)/(1+u>\—|—w(t))p+1.
We may rewrite I'(w(t)) (1) as
() (e
— @ - 25 [ urt - E222 [ u)p

A /Q (1+ u)Pult) + A /Q (14 uy + w(®)P(1+ u);

therefore, by (5.13) and (11.7) we have
I'(w(®))[w(t)] < Cy — % /Q (14w +w®)P — 0o (118)
in view of (11.6). O

We can now conclude the proof of Theorem 8. For contradiction we as-
sumed that the solution w = w(t) of (11.2) is global and we obtained Lem-
mas 11 and 12. We will now show that this leads to a contradiction, namely

that w(t) blows up in finite time.
To this end, let ®(t) := ||w(t)||% so that by (6.9) we have

() = =20 (w(t)) [w(t)].
In what follows we denote by C; positive constants. By (11.8) and Hoélder’s
inequality, we have

1
o) ., Ol - C
= U1 = L3,
o5 (1) Jw(t )Hé’+1
where T is a suitably large number and the last inequality follows from
(11.6). Integrating this inequality over [T, t| for t > T, yields
1 1

P p—1

- =<
o2 (t) ¢ (T)
which shows that ®(¢) — oo in finite time (recall p > 1). This completes the
proof of Theorem 8. O

VE>T,

—Cy(t—=T) Vt>T,
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12. SOME PROBLEMS

Problem 1. Extend (at least partially) the statements of the present paper
to the case where (14 )P is replaced by any smooth, convex, nondecreasing
function f such that f(0) > 0 and
!
lim inf I(s)s
s—oo f(s)
for instance, f(u) = e“. This does not seem to be straightforward, as in our
approach we take advantage of two crucial facts: when p < Z—J_rg we make use
of critical-point theory, and the power-type behavior of the reaction term
enables us to use the test function method as in [30]; see Theorem 6. It
is well-known [9, 15, 18] that also for f(u) = e equation (1.2) may admit
positive stationary solutions different from the minimal one. In such a case
is it possible to define a potential well? In which functional space?

>1,

Problem 2. Does Lemma 9 also hold in the case 1 < p< 27 If affirmative,
this would allow one to simplify the definition of P (into P) and of Q (without
requiring u > uy). As a consequence, we would have nicer statements for
Theorems 4 and 8. On the other hand, to show that Lemma 9 does not hold
for 1 < p < 2, the simplest way seems to be to find a counterexample in the
critical radial setting (as in Section 3) by taking n > 7 and p = 242 and by

n—2
using the explicit form of uy and Ul.

Problem 3. Which is the behavior of local solutions of (1.1) when A = \*?
Partial answers may be found in [28, Theorem 5]. Can one find global
existence results (and convergence to U,) with initial datum wg & L*(Q)
and /or without using the comparison principle?
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