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ABSTRACT. We prove an existence and uniqueness result for solutions to nonlinear diffusion
equations with degenerate mobility posed on a bounded interval for a certain density w. In
case of fast-decay mobilities, namely mobilities functions under a Osgood integrability condi-
tion, a suitable coordinate transformation is introduced and a new nonlinear diffusion equation
with linear mobility is obtained. We observe that the coordinate transformation induces a
mass-preserving scaling on the density and the nonlinearity, described by the original nonlinear
mobility, is included in the diffusive process. We show that the rescaled density p is the unique
weak solution to the nonlinear diffusion equation with linear mobility. Moreover, the results
obtained for the density p allow us to motivate the aforementioned change of variable and to
state the results in terms of the original density v without prescribing any boundary conditions.

1. INTRODUCTION

Spreading behaviours appear in a large class of phenomena in biology such as animal swarming,
chemiotaxis and bacterial movements, but also in modelling pedestrian movements and opinon for-
mation, and it is often in competition with other effects, such as transport driven by external forces
(local potentials) and/or aggregation or repulsion induced by the presence of non-local potentials.
In order to handle the aforementioned dynamics mathematical models composed by nonlinear ag-
gregation/diffusion/transport equations were introduced [5, 18, 22, 25, 26, 29] and deeply studied
in recent years adopting different techniques and investigating possible modeling extensions (see
e.g.[2,4,7,11, 17, 19, 24] and references therein). The presence of a nonlinear mobility term in the
equation may help to improve the ability of the models to catch more sophisticated phenomena.
The general form of the equation we are considering is

O = div (G(z,w)V (®(u) + W(z))), (1)

where u is the density population, the function ® models the spreading effects and, in general, it
is a nonlinear function of the density, W is an external potential. Non-linear mobilities functions
G, depending only on the density u and degenerating for a certain value w,,q, > 0, are used to
prevent the overcrowding effect that may produce blow-up in finite time as in classical chemotaxis
models (see [2, 4, 20, 33]). The presence of such mobility induces a more realistic behavior
since aggregation stops once 4, is reached and the overcrowding phenomenon is prevented, see
[8, 6, 29].

In this paper we deal with a mobility function of the form, G(z,u) = g(x)?u, that is linear in u
and non homogeneous in x. Such mobility may model the possible presence of spatial heterogeneity
in the domain of u. In the sequel we call mobility the function g(z); i.e., the z-dependent part
of G. We reduce to the one-dimensional initial value problem for nonlinear convection-diffusion
equation on bounded intervals with degenerate mobility by considering the following equation

Oru = (g(x)*ul¢’ (u) + W(2))o)a (2)
where u = u(x,t) is defined on the domain Qq := {(x,t) € Q x [0,400)} with Q@ = (—1,1). We
assume that the mobility function ¢ : @ — [0, +00) (or inverse metric coefficient) vanishes at the
edges & = +£1. We can consider as reference example g(x) = (1 — 22)?/2, p > 0. The function
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@ :[0,4+00) — R represents a free energy density, resulting from local repulsive effects or volume
filling mechanisms, and W : Q — R is the external potential. Since g vanishing at the edges
x = *1, the problem of posing suitable zero-flux boundary conditions arises in order to have a
(unique) solution w with constant mass. Roughly speaking, if we consider (2) as the continuum
limit equation of a many particles system and we assume that g vanishes very fast at x = 1 then
the particles slow down so fast at the boundary that no boundary condition has to be prescribed in
order to preserve the total mass of u. On the other hand, if g goes to zero very slowly at © = +1,
a zero-flux boundary condition could tackle the loss of mass.

The formulation of equation (2) as gradient flows, in the sense of [1], on a modified Wasserstein
space was first proven in [23] for a class of mobility functions G : R” — R™ statisfying a uniform
ellipticity assumption,

AP < (G(2)¢,¢) < Algl?
for all 2, € R™ and for some )\, A > 0, inducing a metric coefficient M = G~! that satisfy a similar
condition, see also [9, 10, 32]. Unfortunately this result does not apply to our case. Therefore, a
new mathematical approach is needed in order to prove existence and uniqueness of solutions to
equation (2). Moreover, models with mobility degenerating at the boundary are of high interest
also for applications (see e.g. the modeling of the opinion formation phenomena [34]).

Our approach consists in introducing a suitable coordinate transformation with the aim of
getting a Fokker-Planck type equation in a new variable p defined on the whole space R and with
homogeneous mobility. Indeed, we set a: 2 — R as

1
a(z) .:/0 @dz. (3)

By definition of g we have that « is a C!(Q), strictly increasing function. We assume that g
satisfies also the Osgood condition )

/ Lclz = 400, (4)

0 9(2)
that is, the mobility has a fast-decay behaviour. The function v is a 1 : 1 map from €2 onto R.
Our reference example g(x) = (1 — 22)?/? is a fast-decay mobility provided p > 2. Setting the
coordinate transformation
y=oa(z)eR, Vreq,

and the mass preserving scaling as follows

u(,t) = o' (z)p(e(2), 1), (5)
we have that, by assumption (4), p is defined on

Qr = {(y,t) € R x [0,400)}.
Replacing the ansatz (5) into (2) we obtain

dep = (p(&" (a(y)p) +V)y)y (6)

o 1 — -1
a(y) : ST Viy) =Wl (y))-

Therefore, we may conclude, at least formally, that if u solves (2) then p solves (6) and vice versa.

There are two main advantages in studying problem (6) in place of (2). First of all, as already
observed, the new equation is posed on the whole real line R, and no boundary conditions should
be prescribed. Moreover, the mobility in the continuity equation is linear and no longer depending
on the space variable.

If g does not satisfy (4); i.e., there exists [ > 0 such that

'l
/0 @dz:l<+oo, (7)

then the map « is a bi-jection from (—1,1) into (—I,1) as e.g. in case of 0 < p < 2 for g(z) =
(1 — 22)P/2. Condition (7) corresponds then to the slow-decay behaviour of the mobility. We
argue that the scaling (5) can be still applied, and a new density p(y,t) still solves (6). However,
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p is defined on the bounded spatial domain (—[,), and a zero-flux boundary condition must be
prescribed in order to preserve its total mass. In a forthcoming paper we explore in details this
argument.

Another interesting case that, in our opinion, deserves to be investigated is the Cauchy problem
on R with unbounded mobilities given by the following equation

deu = (B(x)*ul¢’ (b(x)u) + W)a)a (8)

Here, 8 € C'(R; (0,+00) is the inverse metric factor bounded from below.

In [23], the solution to the Cauchy problem as in (8) was tackled by considering a variant of the
theory developed in [1] and the usual Wasserstein distance is replaced by a distance constructed
in the same spirit as [3]; i.e.,

dg(u1,us) mf{/ /ﬁ Yw(zx, s)>drds, u(r,0) =ur, u(r,1) = uy, us—l—(uw)m:O}.

The results in [23] are valid with b smooth, uniformly bounded and uniformly positive on R,
and they holds in arbitrary space dimension. We believe that our scaling approach, introduced
in Section 2.1, can be adapted in order to reduce, also in this case, (8) to an equation with
homogeneous mobility.

In this paper we deal with fast-decay mobility. The equation (6) has the structure of a gradient
flow with respect to the Wasserstein metric with energy functional

]-'“[,0]2/]R ol ( d +/V y)dy, 9)

(see e.g. [1]) . We will recall the basic notions of Wasserstein gradient flow theory in Section
2.3. It is well known by the theory developed in [1, 27, 31, 35] that (6) has a unique solution in
the space of probability measures with finite second moment provided the functional F¢ above
is displacement A-convez (in addition to some further technical assumptions); i.e., geodesically
convex on the Wasserstein space up to a quadratic perturbation. Hence, following the approach
as in [16], we will collect conditions on g, ¢, and W such that the corresponding functional F*
obtained after the scaling (5) is geodesically A-convex. Moreover, we state the existence and
uniqueness result for (6) by using the minimizing movements method and the by-now classical
JKO approach [21], and we reformulate the result for the density u = u(z,t) via the scaling (5).
In particular, we determine the class of initial conditions for u such that a unique solution for (2)
exists without imposing any boundary condition.

The paper is organized as follows. In Section 2 we first derive (6) using the coordinate trans-
formation and the scaling (5), then we list the assumptions and we collect some useful tools and
results that we will apply to prove the main result stated in Theorem 2.1. Section 3 is devoted
to prove existence and uniqueness for the rescaled density p (Section 3.1 and Section 3.2, respec-
tively). In Section 4 we reformulate the result obtained for p in terms of the density function w.
Finally, in Section 5 we focus on three relevant more specific cases obtained by introducing degen-
erate mobility in the classical Heat equation, linear Fokker-Planck equation and Porous Medium
equation.

2. PRELIMINARIES

In this section we collect general assumptions and properties on functions a, g, V and W that
are involved in the definition of the equations (2) and (6). Moreover, we derive equation (6) and
we recall the notion of Wasserstein gradient flow and the extension version of the Aubin-Lions
Lemma.

We use the usual notations h'(z) and 9,h to denote the first derivative of a function h depend-
ing only on one variable and the first order partial derivative for h depending on two variables;
respectively. To the aim to not overburden the notations, we will use also any of the following
notations h, , [h]. , (h). to denote the first derivative or first order partial derivative. We leave the
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interpretation up to the reader, it will be clear anyway from the context. Similarly, for the second
derivative and for the second order partial derivative.

2.1. Derivation of nonlinear convection-diffusion equation on R with homogeneous
mobility. We want to derive equation (6) from equation (2) by applying the scaling (5). More
precisely, we replace

u(z,t) = a/(x)p(a(:v), t),
into (2) and we obtain

a'proa=(g?a'poaly(@poa)+Wl,) . (10)
We define now the functions ¢ : R - R, and V:R — R as
1 -1
aly) := , V(y) =W “(y 11
(v) T T)) (v) (@™ () (11)
Hence, by (3) we have that
1 /
aoa(r)=——=a'(x), Voalr)=W((x), 12
(z) e (x) (z) (x) (12)
and
() =(d ca)d’, W' (x)=d (z)V' oalx). (13)
Therefore, we have that
W(@poa). = ¢"(a’poa)a’poat(a)2d,poal

o1

= d'¢"(apoa)ldpoa+adypoal
— &[P(ap)ly 0. (14)

By applying (12), (13), and (14) we have that the metric factor in (10) disappears and the equation
(10) becomes

d'proa = (poaly'(ap)+V]yoa),
o (ple!(ap) + V1), 0. (15)

Therefore, we get equation (6).

2.2. Main assumptions and properties. We assume that the mobility function g : 2 — [0,1]
is a C%(Q) function satisfying the following conditions:

(gl) g(£1) =0, g has a maximum point at x = 0 and g(0) = 1;

(g2) the Osgood condition (4);

(g3) there exists a constant C, > 0 such that 0 < (¢/)? — gg” < C,.

We collect in the following Proposition some useful properties of the function a defined in (11).

Proposition 2.1. Let g be a function as above satisfying (gl), (g2) and (g3). Let « and a be
defined as in (3) and (11), respectively. Then, a : R — [1,400) is a convex function satisfying the
following properties:

(i) a(y) > a(0) =1 for every y € R;

(ii) there exists a constant Cy such that |a'(y)/a(y)| < Cy and yd'(y)/a(y) > 0;

(iii) a”(y)/a(y) is bounded for every y € R.
In particular, if g(x) = (1 — x2)P/2, with p > 2, then conditions (i) and (i) are still satisfied with
C, = p. Moreover, condition (iii) still holds for every p > 2 and a”(y) is bounded for every p > 4.

Proof. By (gl) and (12) we have that the function a(y) has a global minimum at y = 0, that
implies condition (i). By (3) and (13) we have that
! !/

a’oamz—g(x), a—oam:—g'w; 16

@=-22. Loal =@ (16)
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hence, we have that |a’(y)/a(y)| remains bounded. Moreover

g/ x) 2 _g// x)g T a//

WD g0 2o o) = (/@) - o' (@)a(e): a7)
therefore by (g3) we get that the function a is convex and condition (iii) is satisfied. In particular,
the convexity of a implies that a(y) — a’(y)y < a(0); i.e.,

a’oa(r) =

!/
a(y) >0
a(y)
In the particular case g(x) = (1 — 22)P/2, a direct computation shows
a'(y) -1 -1 2\p/2—1
=pa(y)(I —(a" (y))"",
() ()1 = (" (y))7)

and
p/2-2

() =p(1+ @ @)?) (1= @7 G)?) "

hence, |a’(y)/a(y)| < p for every y € R, and a” is bounded for every p > 4. Moreover, since

a'(y) —1 2 -1 2\P 2
o) =2 (1- 0 w)?)
we have that the ratio a”’/a remains bounded for all p > 2 and y € R. (]

Let ¢ : [0,400) — [0,400) be a lower semi-continuous and convex function satisfying the
following growth conditions:

(D) for m > 1 and p € [m,3m) there exist two constants c,,,C,, > 0 such that
Cmsm_2 < (,ON(S) < CMS/L—27
for every s > 0.

Let W : Q — [0,+00) be a non-negative C?(Q) function. We further assume that
(gW1) there exists A € R such that

A< @PW(x)+gg W forall z € [-1,1].
(gW2) there exists L > 0 such that
[ ()W (2)] < L, for all w € [-1,1].

Note that
V"o a(e) = g @)W (z) + gla)g (2) W () (15)
= @)W (@) + 5[ @)L @), (19)

Remark 2.1. We observe that condition (gW1) naturally arises in the porous medium case (see
Section 5.8). Indeed, condition (gW1) implies the \-convexity of function V; while, condition
(eW2) implies

V'(y)
a(y) [ ) L <L, forallyeR.

We can now state the main result of the paper (see Section 4 for the proof of Theorem).

Theorem 2.1. Let g : Q — [0,1] be a C*(Q) function under assumptions (g1)-(g3). Let ¢ :
[0,400) — [0,400) be a lower semi-continuous and convex function satisfying (D) and let W :
Q — [0, +00) be a non-negative C*(Q) function under the assumption (gW1)-(gW2). Consider, for
m > 1, the initial condition ug € L'NL™(Q) and fit T > 0. Then there exists a Holder-continuous
curve u : [0,T] — L™(Q) such that,

(i) we LY([0,T] x Q) for some o € (1,3m);

(i) glu?], € L([0,+00) x Q);
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(iii) for almost every t € [0,400) and for all ¢ € C° (), we have
G | @t tde = = [ ) (0 + W), vrlauta. . (20)
Note that the result is obtained without prescribing any boundary condition on w.

2.3. Preliminaries on Wasserstein gradient flows. We recall some basic notions in Optimal
Transport theory, see [1, 31, 35]. Let us denote with P(R) the space of all probability measures
on R and with P2(R) the set of all probability measures with finite second moment; i.e.,

P2(R) = {p € P(R) : ma(p) < +00},

o= [ lafdota)

Consider now a measure p € P(R) and a Borel map 7 : R? — R™. We denote by Typ the
push-forward of p through T, defined by

where

fy) dTyp(y) / f(r (z) for all f Borel functions on R"™.
Rn

Let us recall the 2-Wasserstein distance between pg, o € Pa(R) defined by
W3 (1, p2) = min {/ |2 —yIde(ﬂc,y)}, (21)
v€ET (u1,p2) R2

where I'(u1, p2) is the class of all transport plans between pq and peo, that is the class of measures
v € Po(R)? such that, denoting by ; the projection operator on the i-th component of the product
space, the marginality condition

(mi) gy = p; fori=1,2

is satisfied. Setting T'o(u1, 12) as the class of optimal plans; i.e., minimizers of (21), we can write
the Wasserstein distance as

W3 (11, p2) =/RZ |z —y?dy(z,y), € Lo(pr,pa).

For I C R we consider an absolutely continuous curve in Wa, p : I — P2(R), namely a curve
such that there exists a function g € Lj,(I) such that

Wa(p( <\/ T)dr| forallt,sel.

We introduce the concept of k-flow, which is linked to the A-convexity along geodesics. See
[13, 28] for further details.

Definition 2.1. A semigroup Gy : [0,+00] X Po(R) — P2(R) is a k-flow for a functional ¥ :
P2(R) — R U {+o0} with respect to the Wasserstein distance Wa if, for an arbitrary p € P2(R),
the curve s — G%p is absolutely continuous on [0,400] and satisfies the Evolution Variational

Inequality (E.V.1.)

1d+ k . i .
S WG, D)loms + 5 WE (G, 1) < B(5) — W(Gp), (22

for all s > 0 and for any p € P2(R), such that ¥(p) < oco.

Remark 2.2. The symbol d* /do stands for the limit superior of the respective difference quotients
and equals to the derivative if the latter exists.

Theorem 2.2. Asssume that a functional ¥ : Pa(R) — RU {400} is A-convez (along geodesics),
with a modulus of convexity X\ € R, that is, along every constant speed geodesic p : [0,1] — Pa(R)

Ulp®)] < (1 =) [p(0)] + W [p(1)] — gt(l — W3 (p(0),p(1))
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holds for every t € [0,1]. Then ¥ posses a uniquely determined k-flow, with some k > . Con-
versely, if a functional ¥ posses a k-flow, and if is monotonically non-increasing along that flow,
then W is A-convex, with some X\ > k.

We now recall an extension of the Aubin-Lions Lemma first introduced in [30]. This result will
be used later to prove the existence of weak solutions to (6).

Theorem 2.3 (Extended Aubin-Lions Lemma [30]). On a Banach space X, let be given

e a normal coercive integrand Y : X — [0,00]; i.e., YV is lower semi-continuous and its
sub-levels are relatively compact in X ;
e a pseudo-distance d : X x X — [0, 00]; i.e., d is lower semi-continuous and d(p,n) = 0 for
any p,n € X with Y(p),Y(n) < oo implies p = n.
Let further U be a set of measurable functions u : [0,T] — X, with a fized T > 0. If

T T—h
sup/ Yu(t))]dt < co and lim sup/ d (u(t+ h),u(t))dt =0, (23)
uel Jo hi0wev Jo

U contains an infinite sequence {un} that converges in measure (with respect to t € [0,T]) to

a limit u:[0,T)] — X.

neN

3. EXISTENCE AND UNIQUENESS OF WEAK SOLUTIONS TO NONLINEAR CONVECTION-DIFFUSION
EQUATION ON R WITH HOMOGENEOUS MOBILITY

In this section we study existence and uniqueness of solutions to (6). In particular, we investigate
on A-convexity property for the related functional F* introduced in (9). Let us recall that the
equation (6) obtained in Section 2.1 for the scaled density p is

pi = (p(¢'(ap) +V),), for (t,y) € [0, +00) x R. (24)

For technical convenience we define the following functions

1

Fy,n) = —=wplaly)n), H(y,n) =nF*(y,-), 25
(y;m) a(y)(()) (y>m) (77) (25)

and we reformulate equation (24) and the functional F* as
pr=(p(Fy (y,p) +V)y)y - (26)

and

PMZAF%@MW@+AWMMM% (27)

respectively. At least formally, we may introduce the cumulative distribution function R of p,
defined as

Rit) = [ o)z,

— 00

and its pseudo-inverse function

Y(t,w) =inf{y : R(t,y) > w}, (28)
for any y € R, w € (0,1) and ¢ > 0, respectively. Note that
YopoY =1. (29)
The functions R and Y formally satisfy the equations
Ry =R, (Fj(y.R)) +V()), - (30)
Y, = —YLM(F; (v Yiw) +V) (31)

respectively. We will make use of this reformulation in Section 3.2.

Definition 3.1. We say that a curve p : [0,T] — P2(R) is a weak solution to (26) if
(i) pe L*([0,T] x R), with o € (1, ) for all T > 0;
(it) [p™/?]y € L*([0,+00) x R);
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(iii) for almost every t € [0,400) and for all { € CX(R), we have

%/RC(y)p(y,t)dy = 7/]1{(@'(@;)) +V (), CW)oly,t)dy. (32)

3.1. The minimising movements or JKO scheme. In this section we construct solutions to
(24) by applying the so called implicit-Euler or minimising movements scheme (the last notion
has been introduced by De Giorgi in [14] in the general setting of metric spaces). Here we follow
the interpretation of the Fokker- Planck equation as Wasserstein gradient flow originally suggested
by Jordan, Kinderlehrer, and Otto in [21].

Given p € P2(R), for a fixed time step 7 > 0 and for every n € P3(R) we introduce the
penalization functional @, (p;7) defined by

@, (pin) = 5= W3 (pom) + F* o] (33)

Let p° € P2(R) with F¢ [,00] < 00, the approximation scheme consists in constructing recursively
the sequence of minimizers {p]'}, y as

p7 = argmin e p, ) ®- (pp27 Y, p2=p". (34)
We define the piece-wise constant sequence as
prt)=pr  forte((n—1)mnr, (35)

for n > 1.

Lemma 3.1 (Existence of minimzers). Under the assumptions (gl) - (£3),(D),(gW1), (gW2),
we have that for any given p"~t € Po(R) the functional ®, (p; p;’_l) admits a minimiser p €
P2(R).

Proof. The well-posedness of the scheme is an application of Direct Methods of Calculus of Vari-
ations. Indeed, since ¢ and V are non-negative then the functional @, (p; pﬁ_l) satisfies the
coercivity condition, that is, for any given 1 € P2(R) and for every constant ¢ we have that
uf e W3 (p,n) + F* [p]} > —o0.

Hence, for any given p~1 € Py(R) there exists a bounded minimising sequence in P2(R) that
satisfies the integral condition for tightness and therefore, it is tight in P,(R) (precompact with
respect to the narrow convergence, see e.g. [1, Remark 5.1.5]). Moreover, by the superlinear growth
condition at infinity of ¢ and Dunford- Pettis Theorem we have that the minimising sequence is
precompact also with respect to the weak-L! convergence and the weak-L' limit p” € K. The
lower semicontinuity of ®.. (p; p?il) with respect to the L!-weak convergence easy follows by [1].
Indeed, by [1, Lemma 5.1.7 and Lemma 7.1.4], we have that the functionals p — fR p(y)V (y) dy and
p— W2 (p, pﬁ_l) are lower semicontinuous with respect to the narrow convergence, respectively;
therefore they are also L'-weak lower semicontinuous. By classical results on the L'- weak lower
semicontinuity of integral functionals with positive, convex and lower semicontinuous integrand, we
have that also p — fR ¢(ap)/a dy is lower semicontinuous with respect to the L!- weak convergence,
which concludes the proof. O

Lemma 3.2 (Compactness and limit trajectory). The piecevise constant interpolating se-
quence pr narrow converges up to (non-relabelled) sub-sequence to a Hélder continuous limit curve
p:]0,00) = Pa(R).

Proof. Directly from the definition of the minimising sequence we get,
1N
2 n—1 n a [,.0 a [ N
5y 2 Wa (orpp) < F 0] = F (7] (36)
n=1

which easily induces a monotonicity property for the functional along the sequence,

Felprl < F ()], vn>0.
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Moreover, since F* is non-negative we have that
(oo}
D W5 (ot o) <20 Fe [P0 (37)

Reasoning as in the proof of [1, Theorem 11.1.6, Steps 1-2] we get
Wa(p-(s), p-(t)) < /2F[p0] max(r, |t — s)2, s,t>0. (38)

By the refined version of Ascoli-Arzela Theorem in [1, Proposition 3.3.1] we get the narrow con-
vergence. O

We now show that the piece-wise constant interpolation sequence actually is strongly convergent
in some LP space, where the exponent will depend only on the growth condition (D) of .

Remark 3.1. There exists a constant C := C(p°, ¢, a,V), such that
ma [p-] (T) := / |z|2p, (T, y)dy < C(1+T) for all T > 0. (39)
R
Indeed, given an optimal transport plan v between p2 and po we have that

ma [p?] =/ y2dy(y, 2) §2/ szv(y,z)ﬂL?/ ly — 22y (y, 2)
R2 R2 R2

= 2my [po] + W3 (p2t, p°)

< 2ma [po] + Y Wi (pk, o)
h=0

< 2mg [po] + 27 Fp"].
We now prove a key tool, the so called flow interchange lemma (see [16] for further details).

Lemma 3.3 (Flow Interchange). Let ¥ : Py(R) — (—o0,+00] be a lower semi-continuous
functional which posses a k-flow Gy. Define the dissipation of a functional F along Gy by

Dy F*(p) i= limsup - (F* [p] — F* [Gipl)
sl0 S

for every p € Po(R). If p»~1 and p? are two consecutive steps in the JKO scheme (34), then
n— n a n k n 77—
W (o] = W pf) = DR (p7) + S WE (0, o7 ). (40)

In addition, assume that Gy is such that for every n € N, the curve s — G3p% lies in L™ (R), it
is differentiable for s > 0 and continuous at s = 0. Let R : P2(R) — (—o0,400] be a functional
satisfying

it (1L o7 G071) 2 R 152

Then the following estimate holds: for every n € N,
n— n n k n n—
O[] = wlpt] = TR [p7] + SWE (o7 P77 (41)

In particular, for every N € N,

VpY] <w —TZR/)T

Proof. The proof of (40) easily follows as in [16, Lemma 4.2], after recalling Definition 2.1, the
Wy~ absolute continuity of the curve s — G p” and the definition of p?, p"~! as in (34). O

N

Z (o, P, (42)

[\.’)\ET‘
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We now apply Lemma 3.3 with the entropy

Hnl = /R n(y) logn(y) dy,

as auxiliary functional in place of W. It is well-known that H posses the heat flow as O-flow, that
is, G'3;po is a solution to the heat equation
s =y, 1(0,9) = p°(y).
Lemma 3.4. There exists a constant A depending only on py such that the piece-wise interpolants
pr satisfy
”p:—n/Q”L?(O,T;Hl(R)) <A(L+T), (43)

for all T > 0. In particular, ﬁ:n/z € HY(R) for every t > 0.

Proof. The proof of (43) is an application of the Flow Interchange Lemma. Indeed, we first
compute

S Gl = [ (am) + V) mdy

:/Rtpl(an)nyy dy+/RV(y)77yy dy

=—/ﬁﬂwm@mm%dyy/v%wn@.
R R

By assumption (D),

d S m—
27 [Ghpo] < —cm /R(an) *(a'n + any)ny dy+/RV”(y)ndy

:_Cm/ (am—Qa/nm—l+am—1nm—2ny) ny+/vll(y)ndy
R R

_ _%m m—2 1 _4(37771 m—1/1,m/2] \2 / 1
== . ™)y dy = —3 @ ([n™"<]y)" dy + RV(y)ndy

_%m m—2_11 .m _ dem m—1/1,m/21 \2 / "
= flaralm iy = [ ) e [ Vi wnay

Note that by Proposition 2.1(ii)-(iii)

Oy (" 2a') = ™! ((m —9)(%) 4 “) < Ka™ Y

a a
therefore,
i}-a[ s ]<C am—l m _4077’” ([ %] )2d+ V'nd
ds HP| > . noay m? Jg nzly) ay e nay.
We define A
m—1,_m C o 7
Rl = —c [ty + 5 [ (%), dy -V
R m= Jr

where V = supp V" < +o00. By applying Lemma 3.3 with ¥ = H, we have that

N
H[pN] <H[p"] = 7> RI[p}];

n=1

hence,

40m2/ () 2]y dy < H [p°] — H [pY] +CTZ/ m= (™)™ dy + VNT.
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In particular

4cm m 4e, o 4cm m—

2SI e < = DI (AR NS, Z/ o)

n=1 n=1
dey,

< H[p*] - H[pN] + c+c— Z/ )™ dy + VNT . (44)
Recalling the standard inequalities
1
81/2 < SlOgS < ( 1) s™

—1e

for all s > 0, we have that

1 1
H(n) = logndy < ————— [ nmdy < ———— [ a™ y™dy < ¢ F°
(n) /Rnogn y_(m_l)e/Rn y_(m_l)efka n™dy < cF(n),

and, on the other hand,
92 1/2
H(n) > —g(u/my) :
R

(see e.g. [16, Lemma 4.6]). By (44) we have that
ey, &
m 22
o I
1/2 _
< cf“(pO)JrE(lJr/xsz(y,NT) dy) + ENTF*(po) + VNT. (45)
R

By (39) we get the thesis. O

Proposition 3.1. The converging sub-sequence p, in Lemma 3.2 converges to a limit function p
in L*([0,T] x R) for every T > 0, with p < 3m.

Proof. We first prove the convergence in L™ ([0, 7] x R). The proof is a standard application of
Theorem 2.3 and we sketch here for completeness, see also [16, Proposition 4.8] . The strategy is
to check that the hypotheses of Theorem 2.3 are satisfied with X = L™(R) and

Yip = {fR< p%],)° dy+malp], pePaAR), [p%], € L2(R),

400 otherwise,

and

d(p, ) = {sz(pm) p,1 € P2(R),

400 otherwise.

By Frechet-Kolmogorov Theorem (see e.g. [15, Theorem IV.8.20]), it can be shown that the sub-
levels of Y, V. = {p € L™(R)|V[p] < ¢} for ¢ > 0, are relatively compact in L™ (R). The estimates
(39) and (43) imply the first condition in (23), that is

sup/y )]dt < oo

uelU

where U = {p, |k € N}. The second condition in (23) is a direct consequence of the Holder
continuity (38). The hypotheses of Theorem 2.3 are then satisfied and we can extract a sub-
sequence pr; converging in measure with respect to ¢ € [0,7] to some limit p* in L™(R). By
Lemma 3.2 p* coincides with the narrow limit p for every ¢ € [0, 7] and so the entire sequence p,,
converges in measure to p. By (43) and the dominated convergence theorem we can conclude the
strong convergence of p, to p in L™(0,T; L™(R)).

Notice that, for every T' > 0

T
/ 162 (t7) — plt,)]
0

Lm®)ydt — 0,
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as 7 — 0, for every ¢ > 0. By Gagliardo-Nirenberg inequality we get

T » T
/‘ mgc/
0 L» 0 L2
o m—pl
T m 2 2 T y m
<C / [‘?— %} dt / ‘ dt ,
( . P P oll s . 12

with p =2u/m, 6 = (u — m)/2u and p > m. The exponent ~ is given by
_(@-0)2u

3 -3 PE e
P pPr = pr —p2

y L2

m

pr —p2

m— b’

and it is a positive exponent provided p < 3m. O

Proposition 3.2 (Existence of weak solutions). The approximating sequence p. converges to
a weak solution p to (24) in the sense of Definition 3.1.

Proof. In order to not overburden the notations we denote py and p two consecutive minimisers
as defined in (34). For € > 0 and ¢ € C¢°(R), define

P(y) =y + eCy(y), p° = Pip.

The minimality of p gives

0< % (WZ(p°, po) = W3 (p, po)) + F* [p] = F* [p].

Let T be the optimal map pushing pg to p, then by definition

W3 (p, po) = / ly = T(y)I?po(y)dy,

5 (0%, po) /Iy P (T(y)) P po(y)dy

Therefore,
3 (W30 0) = W2 () < 5 [ (=P () P =l = TW)F) po(w)dy
=5 [ (v =T + @) E =1y =TWE) po(u)dy
=< / (v = T)) &, (TW)poly)dy + 0(0) = . (46)

The term involving the functional can be reformulated as follows

ol el _ pald_ e(aly)p) e plaly)p)
Felp] = F [p]—/]l%( a(y) +V(y)p a(y) V(y)p> dy

= I2 + 13) (47)
where I and I3 are defined by

I — /R (@(Z((yy))pe) B w(z((z;))@) dy = /R ((p (1aiP;<(yy)() )) 1+(ecgzy§z)/) w(Z((z))p)) dy. (48)

and
j / (V(P()) - V(1)) plv)dy (19)

respectively. In order to handle with the term I we introduce the following function

B(x,n) = isﬁ(xn)-
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The first-order Taylor series approximation of B about the point (x,7) with perturbation (x¢,n°¢)
is given by
€ € 7] 1 € €
B(xn) =B(x.n) + (Xsa’(xn) - X2<p(xn)> (X =x) + ¢ xn)(n° —n) + Re(x,m)

where R.(x,n) is the remainder term. We choose (x,n) = (a(y), p) and (x¢, n°) = (a(P*(y)), ﬁ%
then I5 becomes ‘

/IR [@(“P) + (Zcp’(ap) - W) (a0 P¢ — a) +¢'(ap) ( €Cyy )pﬂq (14 ec) - w(zp)dy

a 14 €eCyy

= [ 29,4 (Lotap) - E) L0 1k ) 4 o )Gty + [ R34 G

By dominated convergence theorem we can prove that the last term involving R, is o(e). Indeed,

1 1
. / R (1 + 6@7/) dy = E/ (Ri + Rf + RS) (1 + €Cuu) dy, (50)
R R

where

Rl = @2@,( 5 2/)cp(f>)+2<p( p))(aopea)z,

1
2
R? = Lag'(ap) (1 )2
) 1+ey, /) ’

3 _ o~ M~ €G o PE —
B2 = i) (152 ) (a0 P —a).

for some a between a and ao P¢ and p between p and p/(1+€(y,). Thanks to the growth condtions
(D) it is easy to see that the remainder goes to zero in view of the L estimate of pZ.

We now sum up all contributions in (46), (47), (48), (49), we divide by ¢, and we let go € to 0;
hence, we have

1 / (v — T(4)) &, (T(y))poly)dy
R

T

a a
= [ 200G, 1 (a2 6, = o) = o) 56, ) v+ [ VoG s
R a a a R
By the Taylor series approximation of ¢ about 7" we get that

* [ =TTy =+ [ ) (o) sty + O(r).

We recall now that py and p are two consecutive minimisers as in (34), so that by replacing pg
with p? and p with p?*! into the two previous formulas, we get

/C Py —pitt] dy + O(r)

n+1)

n v(a pT
:T/RV/,OTJFle

Let 0 <t < s be fixed, with

PG+ (™ (G, = ) — plar ™) 56, e 1)

h= MH and k:[ﬂ

Summing (51) from h to k we get,
/C pl = pi ] dy + O(7)

n+1 /
:T; [+ e (a0~ a) — elant ) 5, ) do.
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The formula can be rewritten also in terms of the piecewise constant interpolation p, introduced
n (35); ¢

/cpT — pa()] dy + O(r)

-/ / Vior(o)gy + 2L, 1 (o ape(o) P2 (G, - ) — plapn () 56, ) dydo.

By Lemma 3.2, Proposition 3.1, and growth condition (D), letting 7 — 0 we obtain

| <lot) = p(s)ay
/ /V/ o)y + ela ( ))Cyu < (aﬂ(a))p(aa) (a'Cy — alyy) — @(ap(o ))ZIC )dydo

We now Integrate by parts the second and in the forth term on the right-hand side of the previous
formula and we get

/}R Clo(t) — p(s)] = / / Vp(0)y + p(0)(@ (ap(0)))yCydy dor

It remains to divide by s — ¢ and pass to the limit as s — ¢, to recover Definition 3.1 of weak
solutions. (]

el

3.2. A-convexity and k-flow. We want to study the convexity of the functional F* under the
assumptions in Section 2.2. In Section 5 we will show some explicit examples as the heat equation,
linear Fokker-Planck equation, and Porous medium equation with degenerate mobility.

Lemma 3.5. Let F* and H be defined as in (25), and let us assume that the matriz

_ (Hyy(y,m) +V"(y) =k Hyy(y,n)
H(y7n) B ( Hﬂy(yan) Hm;(?!ﬂ?)) ’

is positive semi-definite in R x Ry that is,

k
H(y,n)+V(y) — 51/2,

is jointly convex on R x Ry. Then the solution to (26) is a k-flow for the functional F[p].

Proof. We adapt the regularisation procedure used in [16] to our case. We first troncate the
function F'*, introduced in (25), as follows

i Foly,m) byl < N,
F¥(y,m) = {F*(N.m)  ify >N, (52)
Fa(iNvT’) lfy<7N7
and we denote F'N as the C° mollification of FN (y,n) such that FN =0for |[y[> N +1/2 and
nFpy > c>0. (53)
According to (25) we can define HY and the functional F%, by replacing F® with F~. The
following initial-boundary value problem
dipn = (o ((Fyy (y. pn) + [on]y F iy (v, p8) + V7)),
aypN(tv N) = aypN(tv _N) =0 (54)
pn(0,y) = pno-

is then uniformly parabolic, thanks to (53). We consider an initial datum px o such that the
following inequality

/R @wm(y)m(y))dys / @wa(y)po(y»cm (55)
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is satisfied. Moreover, the solution py is supported in [N, N] and strictly positive. Hence, we
define the corresponding cumulative distribution function RV and its pseudo-inverse YV that
obeys to

1

}/tN = (H7]7V(YN1YZN))Z - H}J’V(YNa)/zN> - YN

VEY™):.

Indeed, the first term in the (31) right-hand side can be rewritten in term of H” as follows

e EN O ) = ~(FY )y

z

1 1 1
= HN y T - HN T
=Y (HY YN, YY), - Hy (YY),
We now prove that the solution to (54) is a k-flow, showing that the E.V.I. (22) is satisfied. By
the change of variable y = YV (¢, z) we get

N

N
T [on] =[N FN(y,pN)dx+[N V(y)pn(y) dy

S RATE (72 g ) o+ [ VNG, 2) ds

0
1 1
_ / Y (YN(t,2), YN (1, 2)) dz +/ VYN, 2)) dz.
0 0
Since the Wasserstein distance can be rephrased in terms of pseudo-inverse as
1
W3 (p1, p2) = / (V1 — Ya)* dz,

0

for any p; and py in Pa(R); then, for a fixed pn we have

1dt _ ko .

3 g V2 (e (t), o) + 5 W5 (pn (1), o)
_ 1 1(YN—}7N)2dz+k/l(YN—Y’N)zdz
C2dt J, 2 /o

1 1
- k -
:/ YtN(YN—YN)dz+§/ (YN —vN)2qdz
0 0

YLN[V(YN)]Z(YN VNV de

z

1
= [ N - )
0
ko[t .
+ 7/ YN —vN)2dz.
2 Jo
We now integrate by parts, by convexity we get
1d*

_ k .
§EW22(/0N(75)7PN) + §W22(PN(75),/)N)

1 1
= [ EYON NN -y Nyde [0 YN YY) i
0 0
1 } s ~
+/ V'(YN)(YNfYN)dszg/ (YN —YM)2az
0 0

< FR [BN] = Fie[on] -

In order to conclude the proof we need to pass to the limit as N — oo in the inequality after
proving that the sequence py converges to a certain limit function that is a solution to (24). To
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this end we first calculate the following derivative

L e mwnay = (") [l Do)+ ol B o) dy
m—1 N v’
r e [
- (= / ]]VV o)™, 20 ap)
_ N_ /
o e de
= —(m-— 1)/_N (apNa)m_l[CL,ON];Q,SDH(G/)N)CZ?J
+mT_1 N(apzv)m [‘ﬂ dy .
x )

By the growth condition from below (D) and (gW2) the last equality becomes

d N 1 dm(m — 1) N 1\’ N 1
-1 m < _ - m—2 - -1 m )
i) N dy < @m 1) Cm/ <[(amv) 2L> dy + L(m 1)/ a™ PR dy

_N G _N
(56)
By applying the Gronwall’s inequality in (0,7") we deduce an L™-estimates on py; that is,
N N N
/ p% dy < / am—lp% dy < e(m—l)LT/ am—lpKz]’O dy < Ce(m—l)LT]_-a [Po} ) (57)
-N -N -N

This actually induce an L®-estimate in space on both py and apy. Indeed, the L°°-estimate of
pn is a straightforward consequence of (57) since ||pn|lco = liMm—oo [|pN||m- In order to derive
the L>-estimate for apy we consider the change of variable z = a~!(y) that maps [—~N, N] to
[-1+6n,1—dn] for some oy > 0. Hence, we define the scaling vy (x,t) = a(a(z))pn (), t) for
x € [-146n,1—dn] and zero otherwise. We apply the aforementioned change of variable to (56)
and we get

1-6n
vf\’}deL(m—l)/ oy dx .
—14+0n

d 1-6n
dt —14+0n

. Lin—1)t . .
Reasoning as above we can conclude that [|[ux]lm < e m  ||vg||m. Letting m — oo and changing

again variable we get the L>-estimate for apy.
We now integrate (56) with respect to ¢t € (0,7T), by (57) we get

Eh— /OT /1 o) ([<a<y>pN<y,t>>m‘5L)2 dydt < C(T,m)F" [po).  (58)

Note that

(oo = (£)

a2 ([l 2,)

#2m = 1) (L) @2 o) o)™,

a
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Since (59) is positive, a > 1, and m > 1 then we can minimise

[ <[<a<y>pN<y,t>>m%]y)2 dy

> /_IJVV ([(pw)m—%}y)Q dy — (2m2— L /JZVV <aaN +(2m — 3) (Z)2> a2 =2(pr )21 dy .

Therefore, by (58) we get that

_N a

We recall that, by Proposition 2.1, a”/a and |a’(y)/a(y)| are bounded for every y € R. Hence,

7z I\ 2
if we denote K := sup <a + (2m —3) <a> > we can conclude that
R a a

1

N 9 N
[ (lowm4,) dy < ctmFe ol + 5 [ a2ty

Thanks to the L*°-estimate of apy we get

N N
/ a2m—2p?vmfl dy _ / am—lp% (am—lpﬁfl) dy
-N

-N
< CF*® [pN] < CF*¢ [po] .

Since py > 0 ,the L2-estimate of [(pN)m_%]y easily implies an L?-estimate of [(pn)?%], and,
therefore, the L? ([0, 7], H'(R))- estimate of pg uniformly in N.
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We now prove the H ~!-estimate of [p%m]t. Let 6 be a bounded function such that 6,, = [pTNn/Q]t.

We get that

N , N m (N
/ (0y)° dy = —/ 00, dy = —5/ Opn loN]edy
N —N —-N

N
m m_q
-5 / Oox ™ [on (Egy(y.pn) + iy, p)9yon + V)], dy

N
m 21
[ 00E Lo (ES (o) + )0y + V)

N
m m _
5/N[9P1% Yyon (('px + alpnly) ¢ (apn) + V') dy

N
m m
0 (@ +alowl) ¢ ap) + V) dy

N
m m_q
+3 / . Olog Ty ((dpn +alpn]y) ¢ (apn) + V') dy
=L+ D

Applying the weighted Cauchy inequality to I; we have that
m2 m
4

1w 2 m? 2 v 3 2 N 712
n<y [ gy Tsew? [ gy Tt [ pERa (60)
—N —N —N

Concerning I5 its easy to see that we can get the following estimate

N m
1] < 100 C . lapw ) [ [0 .

Hence, we can conclude that

1 N N N m
5 [ Bay<conlopsl) ([ sy [ pERay). (61)
2/ N -N -N

m/2
/ /]

Thanks to the previous L2-estimate of p)y ? we can conclude that [on’ "¢ is N-uniformly bounded

in L2(0,T; H~*(R)). Invoking Aubin-Lions Lemma we have that p}(}/ ? converges to a certain limit
nin L} (R4 x R). The estimates above allow us to pass to the limit in the weak formulation of
the regularised problem in order to recover weak solutions to (24). The passage to the limit in the

E.V.I. can easily be deduced reasoning as in [16]. O

In Proposition 3.2 we proved the existence of weak solution p to equation (24). We are now
ready to prove the uniqueness.

Theorem 3.1 (Uniqueness of weak solution p). Let ¢, g and W as in Section 2.2. In addition,
we assume that also the assumption in Lemma 3.5 is full-filled for some k € R. Then, there is at
most one solution to (24) with initial condition py.

Proof. Let p and 1 be two solutions to (24) with initial data pg and 7y respectively. Under the
assumption of Lemma 3.5, the E.V.I. holds for both solutions, namely for any p € Pa(R)

1d ok 3 Y .

531 Va (0. 0) + 5W3(p, ) < F(p) = F*(p), (62)
and

1 d 2 ~ k 2 ~ a [~ a

Syl (n,p)+§Wz(n,p) < Fp) — F*(n), (63)

are satisfied. Choosing p = n in (62), p = p in (63) and summing up the two inequalities, we get,
by Gronwall’s Lemma, a contraction; i.e.,

W3 (p(8), () < e W5 (po,1m0), (64)
that yields uniqueness provided pg = ng. O
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4. EXISTENCE AND UNIQUENESS OF WEAK SOLUTIONS TO NONLINEAR CONVECTION-DIFFUSION
EQUATION ON BOUNDED INTERVALS WITH DEGENERATE MOBILITY: FAST-DECAY CASE

In this section we reformulate the results obtained in Section 3 in terms of existence and
uniqueness of weak solutions to equation (2).

Theorem 4.1. Let g : Q — [0,1] be a C*(Q) function under assumptions (g1)-(g3). Let ¢ :
[0,400) — [0,400) be a lower semi-continuous and convex function satisfying (D) and let W :
Q — [0, +00) be a non-negative C*(Q) function under the assumption (gW1)-(gW2). Consider, for
m > 1, the initial condition ug € L*NL™(Q) and fir T > 0. Then there exists a Holder-continuous
curve u : [0,T] — L™(Q) such that,

(i) we LY([0,T] x Q) for some o € (1,3m);
(ii) glu™/?], € L?([0,+00) x Q);
(iii) for almost every t € [0,+00) and for all 1 € C(2), we have

% /Qw(x)U(x, t)dx = — /Q () (¢ (u) + W(z)), e (z)u(z, t)d. (65)

Proof. Fix T > 0 and consider the initial datum uy € L' N L™(Q). We define
poy) = gla™ (y))uo(a™ (1)), y ER,

with « as in (3). The function pg is an admissible initial condition for (24) in the sense of Definition
3.1 and by Theorem 3.1 there exists a unique solution p, corresponding to this initial datum, with
p € L™([0,T] x R) and [p™/?], € L?([0,+00) x R). Therefore, by the usual change of variable, we
can define in a unique way

u(z,t) = a(a(z))p(alz),t), =€,
and, we get that

[ umtetide = [ @m0 dy

By performing a similar computation as in proof of Lemma 3.5 we can show that

1d/m@wmziiAWA@mey

m dt m dt

_(42(:;__11))2% /R, ({ é]y) dy—}—LL_l/am_lpmdy

_mcm/gf ([u’”_’]z> d$+L7/u dx .

Since ug € L™ () we get that u € L™(Q). An L*-estimate of g[u™/?], can be easily derived from
the L2-estimate of [p%], and assumption (gW2). Changing variable in (32) we get

it J,penteae =g [ comt

/h (ap) + V(y)) 0,C (W)ply, t)dy

——L 2(2)0, (' (u) + W (2)) b (@)u(z, t)da
where ((y) = ¢(a~1(y)), for y € R. O

5. SPECIAL CASES WITH DEGENERATE FAST-DECAY MOBILITY

In this section we consider three examples of well-known classical equations slightly modified
by adding the degenerate mobility g(z) = (1 — 22)?/2. In order to apply the results obtained in
the general case, we need to check the A-convexity of the associated energy functionals. We recall
that in Section 3.2 we associated to the equation

pe=(p(¥'(ap) +V),)y
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the functional F°[p] as in (27). By using (28) and (29), the functional can be rewritten in the
following form

Flpl = / #la)o(y)) dy+/Q/ V(y)e(y) dy

a(y)
1 1
:/ Mmdw+/ VoY poYY,dw
0 aoY 0
1 Y 1 _
:/ zp(“o )dw—i—/ VoY dw=: Fo[Y], (66)
0 Yw 0

where ¢(s) = ¢(s)/s. We recall that A-convexity of F*, with respect to the Wasserstein distance, is
equivalent to the A-convexity of ¢ in L. The latter is implied by the convexity of f : ' xR, — R
defined as

f(p,q) = w(a(qp)) +V(p) - %p2 : (67)

The Hessian of f is given by
(@)q29"(2) +d"q 1 (2) + V" =X, —ad'q Y (2) = d'q? Y/ (2)

Hylp,q) =
! _aa/q—?,w//(z) _ a/q—2 ¢/(Z), a2q—4¢//(2) +2aq—3 w/(z)

where z := a(p)/q and we have omitted the dependence of a from the variable p to not overburden
the notations.
We now study the A-convexity of F¢ in the three relevant cases with g(z) = (1 — z2)P/2.

5.1. Heat equation. We consider the following linear heat equation with degenerate mobility,
wp = (gzum)m = (gQU[log u]m)l
By Section 2.1 we get the corresponding equation in p(y,t)

pt = (pllog(ap)ly)y = pyy + (pllog(a)ly), (68)

and the associated functional as in (27) with ¢(p) = plog p and V(y) = loga. Therefore, by (16),
(17), and 9(z) = log z, we have that the hessian reduces to

—29Gee — A 0

By (11), we have that he equation (68) is a A-convex gradient flow, with

a'’a — (a/)Q
A= inf]l y=inf ————oa=—s ".
infllogaly, = inf ——75——0a = —sup(gg")

Since g(x) = (1 — x2)P/? for some p > 0 then we get that

—g"(2)g(x) = p(a(1 - 2®)P/>71) (1 -2/
=p(1—2*)P*(1 -2 — (p—2)z°)
= (1= P21 = (p— )22

which implies,

A= p|i?f1(1 — 22?2 (1 = (p — 1)2?).
x| <

for p > 2.
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5.2. Linear Fokker-Plank equation. We now consider a linear Fokker-Planck equation with
degenerate mobility g; i.e.,

ur = (g*uflogu + Wl,) .
Recalling (16) and (17), the hessian reduces
_ //+ 2W”+ W=\ 0
q

In this case we can consider a A\ that balances the diffusive and the potential part, separately;
namely, we assume that there exist Ay and Ay such that

(i) —g9” = A,

(il) g°W" +gg'W' > Aw.

5.3. Porous Medium. We consider the following porous medium equation
U = (92 [(u™)z + “W/])x
Then ¢(s) = s™/(m — 1), and accordingly

mel

Y(2) = e P(z) =2"72 (2) = (m—2)z" 72
The component ()11 is thus given by

1

g ign1 ((m - 1)) - 9“9) + (PPW" + gg W' = N), (69)

(Hp)n =
and the determinant becomes

1 m
det Hf = W ((m — 1)(9/)2 — mg'/g) + W(szu + gg/W' — )\) (70)

Unfortunately, only in the linear case m = 1 both the component 11 and the determinant
are homogeneous with respect to ¢ and g, and their terms can be combined to balance each
other. As soon as m # 1, all terms need to be non-negative individually. In the case m = 2,
(¢")? — ¢"g = 2(1 + 2?) that is always positive, so the first entrance in the hessian is positive as
soon as

QZW// + gg/W/ —A > 0.
In order to preserve this condition we need to impose that

1
50— ¢"9=—29* (g%)m > 0;

namely, g% concave, that is true only for p < 4.
For general m # 2, we can rewrite

(m-1)

1

_ 1 1 _
@) —9g"9=—g>""(g7 "¢ )

Similarly, we can prove that

(m=1)(¢)~-9"9=-9"9"9)a

1 —7
=~ m_9 2gm(92 ")ex
Therefore, the formulas in (69) and (70) become
2—m

g g T

(o = L 0 (2 4 gg W - ), ()
and
9L
g m 1 m

detHf = —M2W(gm)mz+W(Q2WN+QQIW/_)\). (72)
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We first compute
(9%(@))e = —apx (1 —a?)*P/27,
and,
(9%(@))ea = —ap (1 = 2?)* 52 [1 — (ap — 1)2%].

The term [1 — (ap—1)x?] is always positive if a = 2—m < 0; hence, g~ is always convex. While,
g*>~™ is concave if and only if « =2 —m > 0 and p < 2/(2 — m). On the other side, if « = 1/m
then, [1 — (ap — 1)z?] is positive if and only if p < 2m and therefore g'/™ is concave. Note that,
if p < 2m and m < 2 then p satisfies also the condition p < 2/(2 — m). Hence, summarizing,

e if m > 2 then g2~ is convex ;

e if m < 2and p < 2/(2—m) then g>~™ is concave. Note that, if m < 2 and p > 2/(2 —m)
then ap > 2 therefore [1—(ap—1)2?] < 0if (1/(ap—1)) < || < 1 and [1—(ap—1)2?] > 0
if |z] < 1/(ap —1);

e if p < 2m then ¢'/™ is concave;

o if m < 2 and p < 2m then ¢>~™ is concave and g concave. Indeed, if m < 2 then
2m = min{2m, 2/(2 — m)}; hence, p < 2m implies p < 2/(2 — m);

e if m < 2and 2m < p < 2/(2—m): g"/™ is convex and g™ is concave.

We can conclude that (Hs)11 and det H; are both positive as soon g?W” + ggW’ — X > 0,
m > 2 and p < 2m.

1/m
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