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Abstract

The system uy = uzy — (uvy),, v+ = u — Av is considered where A is a non-negative,
self-adjoint operator which commutes with the Laplacian. The operator is considered to have
eigenvalues \, = n?\1, and the system is considered on [0, 1] x [0, 7] with homogeneous Neu-
mann boundary conditions. The operators which lead to global solutions and those that lead
to solutions which blow up in finite time are considered as a function of p, using an application
of the methods of Hillen and Potapov [Math. Methods Appl. Sci., 27 (2004), pp. 1783 — 1801]
to analyze the global case and those of Halverson, Levine, and Renclawowicz [Siam J. Appl.
Math., 65 (2004), pp. 336—360; 66 (2005), pp. 361—364] to analyze the finite time blowup case.
Some numerical results are provided to back up the analysis. Some questions and directions

for future study are posed.



Chapter 1. Introduction

It is well understood that organisms respond to chemical signals. Much of the behavior
at all levels of life can be explained in its simplest aspect as response to a chemical signal.
The insect kingdom provides a classical example in the behavior of ants. It is well known that
these insects lay down chemical trails for the rest of the colony to follow. This allows them to
direct others to food sources, away from dangers, and ultimately back to the hive. Simply put,
chemotaxis is how organisms respond to such signals. As the benefits and applications of an
understanding of these phenomena are considerable, there is much interest in mathematically
modeling them.

One often considered organism for modeling is a soil bacterium known as myxobacteria [14,
18]. These bacteria exhibit gliding behavior on suitable surfaces and produce a slime trail, on
which they prefer to glide. When starved, they come closer together and form fruiting bodies
wherein they survive in a dormant state [18]. One theory of how this aggregation occurs is
that it arises as a result of the bacteria following these slime trails. Stevens points out that
modeling the trail following behavior by means of a stochastic cellular automaton does lead to
the bacteria moving in the direction of higher bacteria concentration, as is desirable in such a
model, but does not lead to the stable aggregation centers that one would need to see if this
behavior alone described the aggregation patterns.

Both Stevens [18] as well as Othmer and Stevens [14] analyzed the behavior of the myxobac-
teria by means of cellular automaton and random walks taking into account chemotactic be-
havior as well as the slime trails, which does lead to the aggregation behavior that one would
wish to see in the model when it has captured the relative mechanism.

Othmer and Stevens, in particular, question why the slime trail following alone does not



suffice to form the stable aggregation centers. They point out that the bacteria do begin to
aggregate in these models, but the aggregation is not stable. They observe that some of the
data suggests that the trail following alone may suffice, but that the type of models that lead
to this behavior strictly from the slime trail following have not been found.

In analyzing this model, Othmer and Stevens [14] provide both analytical and numerical
evidence that solutions to this sort of model can be unstable. Levine and Sleeman [12] consider
certain limiting cases of these models and provide further evidence that such behavior is pos-
sible. In some of the cases considered, they were able to provide exact solutions to the model
to support the conclusion, and were able to establish that solutions can blow up in finite time.

We will now look at a well-known model of chemotaxis to which much research has been

devoted and derive it in a classical manner.

1.1 The Keller-Segal model of chemotaxis

Since its introduction [6], the Keller-Segal model has been a considerable focus of attention.

Here we will focus on one particular manifestation of it. Consider the system

(1.1) Ut = Uz — (UVg),

Ve = U+ Vypp — QV

where u(x,t) is the population of an organism under study at a point z and time ¢, and v is

the concentration of a chemotactic agent to which the organism responds.

1.1.1 Keller and Segal’s derivation of the model

Keller and Segal [6] present the following derivation for the chemotaxis equations in two
dimensions for amoebae populations. Let a(x,y,t) denote the concentration of amoebae at
the point (x,y) and at time ¢. Amoebae respond to a chemical known as acrasin whose
concentration we denote by p(x,y,t). We let n(x,y,t) denote the concentration of acrasinase,
which degrades acrasin. Keller and Segal note that the amoebae produce both chemicals, at

a rate f(p) and g(p,n) respectively, and that the two chemicals react to form a complex C,



whose concentration we will denote with ¢(x,y,t). They give the following chemical equation:

k1
(1.2) p+n=C L n + product.
k_1

Focusing on a region A where the amoebae are located and letting Q,(x,y,t) denote the
concentration of amoebae produced at the point (z,y) at time ¢ per unit time, and letting

Jo(z,y,t) denote the flux of amoebae mass, we have

(1.3) gt//Aa(m,y,t) dx dy://AQa(x,y,t) do dy—/aA (@ y,t) - na ds

where 0A is the boundary of A and 74 is the unit exterior normal to 0A. Notice that the first
integral on the left is the total amoebae population and thus the left hand side of the equation
is simply the rate of change in the amoeba population. The first integral on the right is the
total created population at time ¢ and the second integral can be interpreted as the population
leaving the region A at time t.

From this, Keller and Segal, after an application of the divergence theorem to the last term

in (1.3) and considering (1.3) over arbitrary A, derive that

0
aa(%yﬂf) = Qa(wayvt) -V Ja(.%',y,t).

From the same approach, similar equations for p(x, y,t), n(z,y,t), and ¢(x, y,t) can be derived.
They take the flux terms to be of diffusive type. That is, with constants D), D., and D,, along

with D1 (p,a), Da(p, a), these are of the form

Jo = —DyVa—+ DVp,

Jp = —DpVp,
J.=—-D.Vc,
Jn=—D,Vn

where the first equation reflects how the amoebae respond to the chemotaxtic agent as well as

their own diffusive movements. They discuss briefly possible forms of the term D;.



Keller and Segal choose to ignore reproduction and take (), = 0. The remaining production

terms rely on the chemical equation (1.2). Thus we have
Qp = —kipn+k_1c+af(p),
Qn = —kipn + (k—1 + k2)c + ag(p,n),

Qc = kipn — (k_1 + ko)c.

With these values for the production and flux terms, Keller and Segal present the system

of PDE’s:
da
(1.4) 5= —V - (D1Vp) + V- (D,Va),
dp 9
(1.5) 5= —kipn+k_ic+af(p) + D,V<p,
0
(1.6) S = —kapn + (k-1 + ko)e + ag(p,n) + Dy 7%,
0
(1.7) 6—; =kipn — (k—1 + ko)c + D.v2ec.

They simplify this system by making the assumptions k1pn—(k—_1 + k2) ¢ = 0 and n+c = nyg
where ng is a constant. To reach these assumptions, assume that % = 0 and that D. = 0.
This will give the first assumption. To reach the second assumption, look at %(n + ¢) and

assume D,, = D, = g(p,n) = 0. After some manipulation of the equations, they obtain a new

system
0
(1.8) 57? =~V (D1Vp) + V- (DyVa),
op
o —k(p)p + af (p) + DpV?p
from (1.4) and (1.5) where
’rlokQK kl
= d K=———.
(p) 1+ Kkp O k1 + kg

Equations (1.6) and (1.7) are no longer needed in the analysis after this simplification as the
(a,p) pair no longer depends on them.
Taking the system (1.8) as a general form (letting x be any function and not necessarily

the specific one from the derivation), we can obtain (1.1) by

Dg(a,p) =1, Di(a,p) = a, D, =1, flp)=1, k(p) =a



where the function pair (a,p) serves as the pair (u,v). a is the same as the constant a in (1.1)

and the a notation is used to advoid confusing it with the function a in the above derivation.

1.2 The Fujita model
Now, for motivation, we consider the Fujita Model [3,9]
(1.9) u = Au+u?

on RY with u equal to a given L!'(RY) function at the initial time which is non-negative and
positive on a positive measure subset and p > 1.

Fujita was able to show the following result [9]:
Theorem 1. Consider the Fujita problem (1.9).
o Ifl<p<l+4 % then all non-trivial non-negative solutions blow up in finite time.

o Ifp>1+ % then there are non-trivial non-negative global solutions when the initial

values are sufficiently small.

Levine [9] points out that when the solution fails to exist globally, it blows up pointwise.

He states that for a global solution to exist, the initial value function can not satisfy

1 aos (1) [ 17
—_— d — v d
<p+1) /RNUO T > (2> RN ’ UO‘ xz,

as well as pointing out that it has been shown that the value 1 + % is in the blowup case.

The meaning of sufficiently small is that there is some 6(¢y) such that

|z

0 < ug(x) < 6(4mty) ™2 exp(— 1
0

)

for some to [10], that is, the data lies under a small Gaussian.

Levine further goes on to look at the same problem on a set D (instead of R"Y) with the
added condition that the function vanishes at the boundary of D (or at infinity when D is
not bounded). When D is a domain with a bounded complement, the results of Theorem 1

hold [2].



He states an analogous result for the case that D is an orthant, a set
Dy ={zcRY |2, >0, ..., 23 >0}

where Dy = RY. In this case theorem 1 hold with the critical value 1 + IHLN in place of 1+ %
Similar results are known for various domains where the Green’s function for the heat

equation can be found [9].

1.3 The main problem

We will now consider a generalized version of model (1.1). Consider a non-negative self-
adjoint operator A which commutes with the Laplacian and which has eigenvalues of the form

Ap = Anf for some real number p > 0. Now consider the system

(1.10) Ut = Uy — (UVg),

vy =u — Av
on the interval [0, 1] with homogenous Neumann boundary conditions,
(1.11) uz(0,t) = ug(1,t) = vy(0,t) = vy (1,¢) = 0.

There are several possibilities for such an operator A, for example A can be viewed as
the negative Laplacian with Neumann boundary conditions raised to the § power. As a more
general example, we could let A act on a function v by Av = > A\, < v,¢, > ¢, where
{n}22 are the eigenfunctions of the Neumann Laplacian and A, ~ c¢n” as n — oo.

We conjecture that there is a rough analog of the Fujita theorem for this problem. Namely
that there is some value of p above which all solutions remain global and below which some
solutions can blow up. We further conjecture that this value of p is 1. Establishing this
conjecture is the main focus of this research and the remainder of this work will be devoted to
partially establishing this conjecture.

We will approach this problem as follows. For p < 1, we use the Fourier cosine series
in order to write the system in terms of an infinite system of ODE’s. We will then derive

our results based on these. For p > 1, we will consider a semigroup formed from A and the



mappings of this semigroup between Sobelev spaces. In one illustration of this approach, we
will treat A as the operator defined by [Au] (s) =| s |” u(s) as would be suggested by the Fourier
transform if we viewed A as defined on the entire real line.

We will first look at the case of p > 1 and apply the methods of Hillen and Potapov [5] to
show that solutions remain global in this case under certain additional conditions on A. We will
then consider the case p < 1 and use the methods of Halverson, Levine, and Renclawowicz [4,11]
to partially show that there are solutions which blow up in finite time. The case of p = 1 will

be handled in chapter 5, and we will show that it belongs to the blowup case.

1.4 The spaces under consideration

We now define the various spaces that we will need to consider.
As in [11] we define a space of sequences of real valued functions, %([O, T)), by
0
{gn}o2q € E%([O,T]) if and only if Znﬁ | gn(t) |'< oo
n=1
for all ¢ € [0,T], where [ is a non-negative real number. For non-negative real numbers
a and B, we say that {g,(t)};2; is in £5([0,T]) x a2,([0,T7) if {gn(t)}2, € ¢5([0,T]) and
{gh.()Y2, € #,([0,T]). We will omit the subscript if it is 0 and omit the superscript if it is 1.
We will consider the typical LP([0,7T]) spaces which are the spaces of functions such that
fOT | f(t) |P dt < oo, and the Sobelev spaces WP4([0,T]) which are the spaces of functions such
that %f(t) € L9([0,T]) for r < p. As usual L*([a,b]) is defined to be the set of functions,
f(t), which are bounded almost everywhere on (a,b).
We use || - |[zp[q to denote the LP[a,b] norm and will simply write || - ||L» when the
interval is clearly understood. To keep notation readable, we will sometimes, when necessary,
only write || - ||, which will be understood to mean the same. In all cases || - ||, will denote

the norm of the Sobelev space.



Chapter 2. Global Existence and the approach of Hillen and Potapov

We turn to proving that the solutions of (1.10) are global for p > 1 when Lemma 2
presented below holds for the operator A. We will use the approach of Hillen and Potapov [5]
to prove that solutions are bounded above (in some norm) on any finite interval [0,7] when
the operator, A, satisfies Lemma 2. It follows from this that the solutions are global in this

norm. We let ug(x) and vo(z) denote the initial values of u(x,t) and v(x,t).

2.1 Hillen and Potapov’s approach to global existence

Hillen and Potapov consider the problem to which this paper concerns itself in the case
that A = al — A, where I denotes the identity operator and /A denotes the second derivative

operator. In establishing global existence in this case, they consider the following lemma [5]:

Lemma 1. Let M be a bounded n-dimensional C> manifold without boundary. Let Ta(t) = e®t

denote the solution semigroup of the heat equation on M. Assume 0 <t <1, p>gq, s > r then
TA(t) : WH(M) — WP(M)

with norm Ct~%, where

This lemma allows them to derive various bounds on the norms of the solutions which allow
them to show that the solutions are bounded on finite time intervals.

Hillen and Potapov point out that, with periodic boundary conditions, the heat equation
on a rectangle meets the assumptions on M [5]. Additionally, the conditions can be met with
homogenous Neumann boundary conditions by considering reflected periodic extensions of the

original rectangle [5].



2.2 The Main Lemma

The major mechanics of the approach are handled by two lemmas. In Hillen and Potapov,
only Lemma 1 is needed. We will need a second lemma similar to this one that will serve the
same purpose for the operator A. When our operator is one such that the lemma holds in the
correct manner (to be discussed in section 2.3), we will be able to derive global existence. We

use the following variation on Lemma 1:

Lemma 2. Let M be a bounded n-dimensional C*° manifold without boundary. Let

Ta(t) =e A Assume 0 <t <1, p>gq, s>r then
Ta(t): WHY(M) — WP (M)
with norm bounded by Ct~%, where a = a(r, q,s,p,n).

Notice that this is the same as lemma 1 except for the power of ¢ involved. As we will only
be interested in the one-dimensional case, we will drop the dependence on dimension.

Hillen and Potapov give [19, page 274] as a source for Lemma 1, however a proof of the
lemma is not provided in this source, and one was not found through a search of the literature.
We had hoped to be able to generalize a proof of Lemma 1 in order to prove Lemma 2.

To see how such a result may be derived, we use the following approach. Note that this
approach, however, takes place on R which does not meet the requirements of the manifold
in Lemma 2, so only provides an outline of an approach to the proof and not a fully rigorous
proof.

Consider the problem u; + Au = 0, where u(z,0) = ug(z). Thus u(z,t) = e~ ug(x).

Taking the Fourier transform of the equation, we have 4;(s) = — | ¢ |? 4. Thus
a(s) = e 1 (<).
Then, we see that
o0
u(x,t) _ C/ e<mf|<\pta0(g) ds,
—0o0

and thus

u(z,t) = D/ / e(f’f*y)dflc\f’tuD(y) ds dy.
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Finally, we can see that operation with e~4* is equivalent to convolution with the kernel
00 ) ,
Ky(x,t) = D/ eIt g
—0o0
Also, we can show (by Fourier transforms) that
d° dB do—>
dxia(u*’l)) = (dxﬁu> * (W’U> .

From the above and an inequality of convolutions, we have

d* de—"s d°
I d:cO‘Kp*qu < | da:o‘_ﬁKpHT | da:ﬂqu
1,1 1 _
where 2 44 — > =1 [1, page 104].

Notice, again by Fourier transforms, that

dC

Then we have that

de o0 , 00 ,
o1 < D[ dsrettac=ap [T
—00

1
Using the transformation u = tr¢, we see that the integral on the right hand side is bounded

—(c+1) 00 P . .. =(c+1)
above by 2Dt 7 [* | u | e”"" du, which is in turn bounded above by C(c)t™ % where

the constant C' depends on the order of the derivative c¢. Then

de —(a—p+1) (B
| Ky wulp< Cla= Bt 7 | sully.

Note that the lemma will hold with a(r, ¢, s,p) = %(s —r+1). This is sufficient to establish
what we want when p > 2. We will need a different value for « for other values of p. We derive

one such value of « in section 2.6.

2.3 Admissible Parameters

We need to use Lemma 1 in nine different ways and Lemma 2 in three different ways in
order to prove global existence and uniqueness of the solutions. Hillen and Potapov provide a

criteria on parameters that they call admissible parameters. We need a similar concept. Using
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these two lemmas together, we will obtain integrals of the form fg (t—s)~* ds for various values
of k that come from the lemmas. In order for these to converge, we must have k£ < 1. This is
where the concept of admissible parameters enters.

We consider parameters o, p, r, P, and @) in addition to p. Examining the various instances
where Lemma 1 will be applied we will see values of k = % and k = % will be needed in the

local existence and uniqueness proof and values of

1_1(1_ 1_Q _ 1 2—0 _
2 2<p P)’ p r’ 1 2p? 2

D=
/N
S L
|
3N
N——

o—1 1
2 + 2p?

[Q

N[
+

Sl

in the global existence proof.

Doing the same for Lemma 2, the value a(0,p,o,p) will appear in the local and global
existence proofs and the value (0, 1,0, ) will appear in the global existence proof.

The instances of Lemma 1 will be the same as those in [5] that led Hillen and Potapov to

consider the following constraints:

1 < o < 2 L4 < p <o, o§i1<r<$’

(2.1)
1 1 1 _ 1 Q 1
1<P<1+p, P+Q—1, ;> < 7 < +2

We need to add to this the constraints that «(0,p,o,p) < 1 and «(0,1,0,r) < 1. This is all
we need in order for the global existence and uniqueness arguments to apply to our problem.
Notice that when p > 2 these are satisfied as they are both simply % and these are taken care
of by the first constraint. When our estimates in Section 2.6 hold for p < 2, these constraints
can be satsified by modifiing the first constraint of (2.1) above to 1 < o < p and adding the
constraint r < ﬁ.

Hillen and Potapov provide an algorithm for finding admissible parameters. We provide a
slight variation to their algorithm that will work in our case in Appendix A.

Before proving global existence of solutions we first establish local existence and uniqueness

by an application of the contraction mapping principle. The proof is similar to that used by
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Hillen and Potapov. The major distinguishing feature is the replacement of Ta by T4 at the

appropriate places in the argument.

2.4 Local Existence and Uniqueness
Let z € L*([0,1] x [0,T]). Then, solving v; = u — Av with v(0) = vy where u = z, we have
t
v(t) = Ta(t)vo + / Ta(t — s)z(s) ds.
0

With 0 <t <1, we have Ty : LP — WP with norm C1t~* where a3 = «(0,p, o, p) and

Ty : WP — WP with norm 1. Thus

t
HWMWSWMW+AHHWﬂM$Mp%
t
summmfécm—@ﬂwu@wp%

t
swww+/awﬂwwwnwnww
0 [O,T]

< |l w0 [lop +C1t ™ sup || 2(t) [oo -
[0,7]

Now, we look at the second equation, uy = ugy — UV, — uv, with u(0) = ug. This gives us
t t
u(t) = Ta(t)ug — / TA(t — $)ugpvy ds — / TA(t — $)uvy, ds.
0 0

We have the Sobelev embedding W71 «— C° for p > ﬁ Also Ta : W—H4 — W29 with
norm Cyt™1. Let ¢ > 2 so that W24 — C°. Note that || wl|lp < || ulloo as we are interested

in functions on [0, 1]. Then
t t
[ / Ta(t — 8)uavs ds || < SUD || Vs ||oo / | Ta(t— $)ua oo ds
0 0.7 0

1
< Cotsup || v ||1,00 sUp || © [|oo -

) )
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With our choice of p, WP — C!. We see that
t 1
I [ Zat = s)usos ds [l Cath sup 1[0 g sup | 1
0 [0,7] T

’

Using that Tha : Wo2P — Wo=LP s 00 with norm Cgt_%, we have that

)

t
1
I [ Tatt = shuves ds oz Cutl oup 0l sup | |-

Combining all results, we have that

)

1 1 _
() o 1] 0 [l +Co (#5 +12) <|| 00 lag +Cut! " sup || 2(0) ||oo> sup || 0 ]oc
0,T

(0,77

or

|| wo [foo

1 1
1= Co (T5+T%) (Il v0 llop +C1T* = || 2(2) Iz o 11x079)

I || Lo ([0,1]x[0,1) <

where Cy = max{Cs, Cs}.
Define a mapping H : L>([0,1] x [0,7]) — L*([0,1] x [0,T]) by Hz = u, i.e. given a
function z let u be the function obtained by first solving the v equation above and then solving

the u equation. Let m > || ug ||oo. Then for small T, H takes B,,(0) into itself where

B (0) = {é(t) € L>([0,1] x [0, T]) [ || ¢ l|zoe([0,11x[0,77) < M, $(0) = up}

Let 2z, Z € B,(0) and let wu = Hz, U = HZ. Let v,V be the corresponding solutions of

the v equations. Then, as the v equation is linear,

[ 0(t) = V() [lop< Crt' ™ s 1 2(t) = Z(t) [loo -

)

Also, we know that
t
u(t) — Ut) = — / Ta(t — 8) [(us — Us) g + Us (v, — Va)] ds
0
¢
- / Ta(t — ) [(u — U) v + U (040 — Vi)] ds.
0
Then, by our estimates above,

1 1
u(t) = U(t) [lso= Co (£5 +12) (sup || 4= U [lao 5up | © lloy 50 | U [fow 5up || 0 =V |1p)
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with Cy = max{Cy, C3} again (the supremum terms are taken over [0,77).
There is some constant C' = C(|| ug ||oos || v0 ||op, T) so that

max{sup || v [[o, sup || U [loc} < C

) )

by the estimates above. Thus

C,CT - (T% + T%)

|| Hz — HZ |[ 00 ([0,1)x[0,7]) < | 2 = Z || (0,1x[0,17) -

A~

1= C (T8 +T4)
Then, we can see that if T' is small enough, H is a contraction on B,,(0) and there is a

unique local solution of the initial value problem in the sense that

max{sup || u(t) [lo, sup || v(t) [[op} < 00
[0,7] [0,7]

2.5 Global Existence

We prove the following theorem:

Theorem 2. Let uy € L'([0,1]) (N L>([0,1]) and vo € WP([0,1]). Let (o,p,r, P,Q) be ad-
missible. Then for T > 0, there is K(T') = K(T, || wo ||1, || w0 ||, || v0 ||lo,ps 0.0, 7, P, Q) such

that

max{ sup || u(?) |[oc; sup |[v(t) [|op} < K(T).
0<t<T 0<t<T

We follow Hillen and Potapov’s approach. We will establish each of their lemmas in turn
using the two Lemmas 1 and 2 in place of their single Lemma 1. We first establish an upper
bound on || v(t) ||5, where o and r come from the admissible parameters. We then establish
an upper bound on || u(t) ||, using this bound on v(t). Note that as u(t) is in L*°[0, 1] for all
small positive ¢, it must be in LP[0, 1] for such ¢ as well. In fact, it is worth noting again that
[| u(t) ||p < || u(t) || in the spaces we are interested in. With this we will be able to obtain a
bound on || u(t) ||s. The existence of these bounds will tell us that the pair (u(t),v(t)) gives
a global solution in the sense that u(t) € L*°[0, 1] and v(t) € WP|0, 1] for all ¢ > 0.

The key to Hillen and Potapov’s approach is the application of Lemma 1, hence proofs

of these lemmas will be quite similar to their’s. The most significant difference will be the
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appearance of both operators Ta(t) and T4(t) instead of just Ta. We need to apply both
Lemma 1 and Lemma 2 to handle these two operators.

We first prove the bound on v(t). We need the observation that the u equation is a
conservation equation which preserves positivity [5]. Thus || u(t) ||p1=|| wo ||[p1= M for all ¢

where the solution exists.

Lemma 3. Let 0 < t < 1. Then || v(t) |lor<|| v0 ||or +Cat!=** M where M, Cy, and oy will
be defined below in the proof. Also for T' > 0, there is some K1(T) = Ki(T,|| vo ||o,r, Ca, M)
such that

sup || v(t) |lo,r < K (T).
0<t<T

Proof. As vy = u — Av, we have that
t
v(t) = Ta(t)vo —|—/ Ta(t — s)u(s) ds.
0

Using lemma 2, we see that Ta(t) : L — W with norm Cyt~%* where a4 = (0,1, 0,7).

Therefore, if 0 < a4 < 1, we have

o,r +C4t1*a4 sup H U(S) ”ng” Vg HUﬂ“ _|_C4t17a4M'

)

[ v(®) [lo,r <[l vo |

If we take the solution at time ¢ = 1 to be the initial condition of a new problem, we
can solve this on [1,2] and get a bound for the solution on [0, 2] by using the larger bound.

Repeating this, we obtain the bound K;(T). O
We can now use our bound on v(t) in order to establish the LP[0,1] bound on ().

Lemma 4. With (o,p,r, P,Q) admissible, there is some Ko(T) = Ko(T\ || uo ||p, M, K:1(T))
so that

sup || u(?) |[,< Ka(T).
0<t<T

Proof. As uy = Uzpy — UgVy — UV, We have that

t t
u(t) = Ta(t)ug — / TA(t — 8)ugpvy ds — / TA(t — $)uvy, ds.
0 0
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Using lemma 1 with a5 = % — % <% — P) where 1 + % > P and % + é = 1, we have, by

Young’s inequality, that

t t |Ua: ’P t ‘Ux ‘Q
| [ Zalt = syusvs ds =ll [ Tate =) 55 ds llp+ 1 [ Tatt=9)"55 ds
0 0 0 Q

and thus, with ¢ € (0, 1],

t |u ’P MP MP
Ta(t — L1 ds||,< Ostl— —— < O ——.
I [ Tatt= 9 H s )< ot e < 05

Using the same lemma with o = (% - %) and noting that ;1) < g <2+ %, we have that

¢ Q
v —
I [ Tate= 955 ds = cortersu | 0 18,2 Cor (1)
0

which relies on the fact that vg? cLa. Now, we note that, also by Young,

t t 02 t 02
| [ 2ot = syuves ds|=l] [ Tate— )5 dslly+11 [ Tatt— )2 ds|l,.
0 0 0

Using lemma 1 with a7 = 1— % for the first term and ag = Q_T" —% ( — %) for the second,

1
p
we see that this is bounded by C7M? + CgK?#(1). Thus,

MP
1000 =l ol + (5 + CoR (1) + Coba? + CukE()).
Iterating as we did in lemma 3, we obtain the bound K (7). O

With this bound on wu(t), we will turn to proving a slightly different bound on v(¢) which
will depend on fewer parameters. In particular, it will depend on the upper bound of u(t) as
well as the initial conditions on v. This will only rely on the existence of an upper bound on

u(t), as the last lemma asserts, instead of the specific bound from lemma 3.

Lemma 5. For T > 0, there is K3(T') = K3(|| vo ||op, K2(T)) such that
sup [ v(t) |[o,p< K3(T).
0<t<T

Proof. Let ag = (0, p, 0,p). Then,

[l v(®) |

t
op <l 00 llop + I /0 Ta(t — $)u(s) ds |loy
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t
<1100 llop + / Tt — s)u(s) oy ds
0

t
<Il v r|a,p+(cg/ (t - 5) ds) sup | u Iy
0

[0,7]

<[ v [lop +Cot' ™ Ka(1).

Again, by iteration, we obtain K3(T'). O

We now have the desired bound on v(¢). Finally, we can turn to establishing the desired

bound on u(t).

Lemma 6. ForT > 0 and (o,p,r, P,Q) admissible, there is a K4(T) = K4(T, || uo ||oc, K2, K3)

such that

sup || u(?) |[o< Ka(T).
0<t<T

Proof. Note that

t t
|ru<t>||oo§||uo\|oo+u/ Ta(t - 8)ugvs dsuoo+|r/ At — 8)uvss ds |]oo -
0 0

Note now that if p > 011, then Wo—1P < C0. Also, note that v, € W°~1P. By lemma 1,

Th : WP — Wo=1P with norm Clot_%. Thus

t
H/ TA(t = s)ugve ds [|oo< Clotl_fsgp [l llpll v {lop -
0

Also, we know that

t t uQ t ’U2
| [ Talt = Spuves ds o < 1| [ Talt= 9% ds o+ 11 [ Tale= )2 ds |
0 0 0

As u? € L5 and TA(t) : L% — WP < 00 with norm C11t~ 1 where a1 = UT_l + % ,

t 2
u _
H/ Ta(t = 5)" ds lloo= Crat' ™" sup [ u |3
0 (0,71
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Also, Ta(t) : Wo=25 — Wo=1P — 00 with norm Cjat~®2 where aqy = % + L. Thus
t 2
Vg 1—ai2 2
| [ Zalt =) ds |« Crat =2 sup | 02,
0 [0,7]
Taken all together, and with 0 <t < 1, we have
| [loo<|[ o [loo + (CroK2(1)K3(1) + Cr1K3(1) + CraK3(1)) -
Once again, by iteration, we obtain K4(T'). O

Notice that the first lemma only used the fact that u(t) is bounded in the L' norm. Thus
as long as u(t) exists, v(t) exists and is bounded in norm on compact intervals. The second
lemma only used the fact that v(¢) exists and is bounded in norm. The third lemma used
that u(t) exists and is bounded in the LP norm. Thus it follows that wu(¢) is global in the LP
sense and that v(¢) is global in the WP sense. From this we then have that u(¢) is essentially
bounded on all compact intervals.

Looking at how these lemmas built on each other, we only needed that the u equation was
a conservation equation and that the initial functions were in the right spaces. Although we
had that || u(t) ||1=]|| wo(t) ||1, we only needed that || u(t) ||1 < || uo(t) ||1 for the first lemma.
This was the only place that we used this fact. Theorem 2 follows immediately from these

lemmas. In particular, it is just a combined statement of Lemmas 5 and 6.

2.6 Lemma 2 when 1 < p <2

We consider Lemma 2 when p < 2. We use an approximation to the value of || %K o |2

from section 2.2 for 1 < p < 2. Note that
dC

o0
dﬂ&_D/mWﬁmkw@

First consider the integral above along [0,00). We denote this as K;fc. Looking at the

power of the exponential, let F*(z,t,¢) = izc — ¢”t,. Then B%FJ“(:c,t,g) = iz — tpcP~ . This

1

is zero at the value ¢ = (%)ﬁ Now let Gt (x,t) = F*(z,t,¢), and let HT(z,t,5) =
Ft(x,t,s) — Gt (x,t). Then

GF(,t) = (ia) 7Tt 71 p~ 71 (" ; 1> :
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Now, we approximate H* (z,t,¢) around ¢ . We have

2—p 1

H*(z,t,¢) = —Cl(iz)” r~1tr1 (¢ — g(-)F)Q + higher order terms.

Then

o0 2— 1
K .= G (@it) /0 (i)¢ exp (—C(ix)fpfqtﬁ (s— g{f)z + higher order terms) ds.
If the higher order terms are such that they can be ignored in the approximation, then

with the correct change of variables, we have

eG+ (z,t) i

oo—gJA(x,t) N )
77 | g A0

+
Bpe = —sF A(zt)
where A(z,t) = \/a(iaz)_%tﬁ.

A search of the literature was unable to turn up any detailed explanation on when the
higher order terms could be ignored. The only source found with a detailed treatment of such
methods was [17], however, the asymptotic behavior derived was not the type needed for this
treatment of the problem. This is discussed more in Sections 9.1 and 9.3.

We now do the same for K, .. Then, we see that ¢, = (—1)ﬁgar . Following the same
steps as in the previous case, similar formulas hold except for the appearance of a factor of
(—1)0%1. Let p be such that (—1)# = 1. We will discuss this requirement in section 2.7.1

When this is true

(G (t) e

—g(')FA(ac,t) 5
/ (A(z,t)sg +¢)%€° ds.

K= S '
P (A(x’ t))1+c —oo—qg'A(:v,t)

Then, we see that

(2.2)

de Gt (z,t)c oo—garA(a:,t)
c ! / (A(z,t)sg + g)ce_§2 ds.

K e
dae™" (A(xv t))1+c —oo—g(TA(x,t)
By considering the correct paths in the complex plane, we see that the the absolute value

of the integral involved above has a bound dependent upon A(z,t). Thus, we have,

© max x, t)st |¢ oy
(2.3) | d—Kp(x,t) < C(C)( &'(:i) f):;o | })emc (2.t)
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Y o

—R — S A, t) R —S¢f A(z, t)

Figure 2.1 The contour used for evaluating integral (2.2)

where C(c) = [* (1+ | u %) e~ du, R indicates the real-value function, and S indicates the
imaginary-value function.

In order to ensure that the exponential term is integrable, we need that R = < 0. This
condition will be discussed in section 2.7.2.

We need to compute the L* norm of the right hand side of (2.3). By carefully keeping track
of the powers of t and by making an appropriate change of variables to remove the ¢ term from
the power of the exponential, we obtain

de

) (1_1)_¢
| 2Kl ) < Kel2) (075

for some computable constant K. Then, noting that ¢ = s — r and % =1+ % — %, we see that

when the above approximations hold, lemma 2 holds with

s—r 1/1 1
a(raQaS)p) = +—-({-—-]-

P P\¢ P

Notice that this value of « is identical to the one which appears in lemma 1, except for the
multiple of % has been replaced by the multiple %. This does not seem surprising. If p = 2, we
are in the case of Lemma 1 and thus it should reduce to the power in the Lemma and it does
as expected.

It is worth noting that the approximation method above does obtain true equality with the

heat kernel when applied to it’s integral form, which strongly justifies it’s use.
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2.7 Restrictions required on p for the case 1 < p < 2.

Here we discuss the special requirements that p must satisfy for the approximations used in
establishing lemma 2. Recall that these requirements came from the attempt to prove lemma 2
for the case 1 < p < 2. Therefore these requirements are not needed when p > 2 and the lemma
is established for all such values of p in this case. We first turn to the requirement that p is a
rational number of a certain form. We discuss another complication of this approximation in

appendix A.

2.7.1 Rational form of p

1
Recall that we needed p to be such that (—1)»—T = 1. We look at what values of p satisfy
this condition. If we write —1 = exp ((1 4 2k)mi) then 1 + 2k = 2m(p — 1) for integers k and
m. Therefore
1

k
p=1+—+—.
m  2m

For numbers of this form, we can state the following:

Theorem 3. Let P = {z € Q(\(1,2) | 2 = 1 + £ + L for some k,m € Z}. Then P is dense

in (1,2).

Proof. Let z € (1,2) be rational. Let e > 0 be given.

Choose I > 0 an integer so that 107! < e.

Choose a > 0 and b > 0 to be integers so that z =1+ 7. Let k = 10'a and m = 10'b. Let
yzl—i-%—i-ﬁ. Then

1
—r=— <107 .
O<y—=x D0 = 07" <e

Thus there is a y in P within € of z, and then P is dense in Q[ (1, 2).

Therefore P is dense in (1, 2). O

In view of Theorem 3, we believe that this restriction on p is not actually required and
is an artificial condition that arises because of the method of proof. This would need to be
shown, but it seems likely that if the result is true on a dense set in the interval (1,2) that it

would be true on the whole interval.
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2.7.2 Interval condition on p

Recall, that we additionally needed & 7T < 0. Again, by examining the polar form of the

expression, we can see in this case that

1+4n < (1+4k)p* <3+4n

where p*:ﬁ orp>3.

From the above section p* must be rational. Then we can choose k£ an integer so that
dkp* € Z.

Then 1+ 4n — 4kp* < p* < 3+ 4n — 4kp*. Letting m = n — kp*, we obtain
14+4m < p* <3+ 4m.

Now, if we solve the two directions of inequality for p, we obtain

3+4m )< 14+4m
2+ 4m p

4dm

or

1
<p<lH—.

1
+2—|—4m 4dm

Then, we see that p must be in

3 75 11 9
(=)U () Ul s)u--
Note that this leaves 'gaps’ in the values of p that we can consider. It is important to note

éé]
1721

that the last such gap is |
Notice that these gaps tend to cluster around 1, ie that there is a gap in any interval of
the form (1, %) for £ > 1 and that the maximum size of the gaps in such an interval become
smaller as k — 1.
Noting that these gaps have length i (Wllwm))’ we see that the total length of the

gaps is given by

e

1 & 1
+ZZ: (1+m)(1+2m)

m=1
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Noting that 7 +12m < ﬁ we can bound this number above by % ~ 0.41. Thus, just under
half the interval (1,2) falls outside our acceptable values of p (a better estimate of 0.35 can
be obtained by using the 100th partial sum and the upper bound on the tail from the integral

test).
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Chapter 3. Derivation of the ODE problem

3.1 Derivation of the Full Problem

Following the methods of [11], we seek a solution of the form

(3.1) u(z,t) =U(t) + a(z,t)
v(x,t) =V(t) + ¥(z,1)

where (U(t),V(t)) is the spatially homogenous solution of (1.10).

Now, noting that U(t) = u is constant, from the first equation in 1.10 we can see that

(3.2) U = Ugge — (W +0) Vy), = gy — Vo — Ug Vg — UV sy
From the second equation, we can see that V' + ¥, = u+ 4 — AV — AV and thus, as
Vi=pu— AV,
(3.3) =W, + AU,
Uy = Wy + AUy,
Uy = Wiz + (AY),,

The fourth line uses the hypothesis that A commutes with the Laplacian. Using these

with (3.2), we see that ¥ (z,t) satisfies the following:

(34) \IJtt + (,u - A)\I/xx — \I/ta:x + A\Ift = —(\I/t\lfz)x — ((A‘l’)\l}z)x
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Proceeding in the same manner as [11], we seek a solution of the form

(3.5) U(x,t) = Z gn(t) cos(Cnzx)

n=1

where C' is an integer multiple, M, of 27 so that the conservation equations
1 1
/ U, da::/ AV dx =0
0 0
hold in order to ensure that the mass fol u dz is conserved, where
u(z,t) = po + Ve(z,t) + AV(x, t).
Looking at the left hand side of (3.4), we have

(3.6) Uy = Zg cos (Cnzx),
U, = —C? Zn gn(t) cos (Cnzx) ,
Ve = —C? Zn ) cos (Cnx) ,

AV, = —C? Z n*Angn(t) cos (Cnz),

n=1

AV, = Z Angh (t) cos (Cnz) .
Then we see that the left hand side of (3.4) becomes

(3.7) i + (C*n* 4+ \n) g, — (1 — M) C*ngy,] cos (Cnz).

n=1

Now, looking at the right hand side, we find

(3.8) U, = Z g, (t) cos (Cnz),

n=1

U, = —CZ ngn(t) sin (Cnx) ,

n=1

= Z Angn(t) cos (Cnzx) .

n=1
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Then the first term on the right hand side becomes

[ee] o0
(0, ¥,), =—C Z Z ngng, sin (Cnx) cos (Ckx)

n=1k=1 z

—C? Z Z n?gngy, cos (Cnz) cos (Ckx) — nkgngj, sin (Cnz) sin (Ckz)]

n=1 k=1
2 X X
=5 Z Z [n*gngj, (cos (C(n + k)z) + cos (C(n — k)z))]
n=1 k=1
9 00 00
+ % Z Z [nkgng,{€ (cos (C(n — k)x) — cos (C(n+ k) ))]
n=1k=1

5 Z Z ngngi, ((n + k) cos (C(n + k)z) + (n — k) cos (C(n — k)z))]

CQ oo n—1
=5 Zkgkgn i | cos(Cnzx)

2 & )
7 Z [ (Z kgkg;H_k) cos(Cna:)]

n=2 =1 n=1 k=1
C? &
-5 n Zkgkg,;_n cos(Cnx)
n=1 k=1

The second term can be written as

Z Z nAkgngr cos(Ckx) sin(Cnax)

n=1 k=1

(A0) ¥

=—C? Z Z (7% Ak gngr cos(Cnz) cos(Ckx) — nkApgngr sin(Cka) sin(Cna)]
n=1k=1

2 oo o0
-5 Z Z n* Ak gngr; (cos(C(n + k)z) + cos(C(n — k)z))]

n= 1

o0

1 k=
- ZZ kM ogngr (cos(C(n — k)z) — cos(C'(n + k)z))]
n=1 k=1
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2 o0 o
= % > D nAkgagi [(n + k) cos(Cln + k)x) + (n — k) cos(C(n — k)a))
n=1k=1
02 o0 o0
== n (Z (kXp—g + (n — k) Ag) 9k9n—k> cos(Cnx)
n=2 k=1

2 o0 P o
— % > n (Z (4 k)X — kAnyk) gkgn-i-k) cos(Cnx).

The first sum here is found by taking the cos(C(n + k)x) term in the previous line and
considering the values of m = n + k£ and summing over m and n. Then the role of m and n
in the sum is interchanged. These two sums are then added and the result is divided by two.
The last sum is found from the cos(C(n — k)z) term by looking at the part of the sum where
(n — k) is positive and where it is negative.

We now see that the g,’s satisfy the following infinite system of ordinary differential equa-

tions:

(3.9)  gh+(C?n%+ Mgl — (1 — M) C?ngy,

c? [ kAn_i + (n — k)X
=5 > (kgkgiz—k + ( - é ) k) gkgn—k>
=1
+Y  (((k+n)grgntk — kgrgnii) + ((n+ k)X — k(Aptr)) 9k9n+k)] -
k=1

3.2 The Approximate Problem

We define the approximate problem to be the system (3.9) without the infinite sum terms
but with the same initial conditions, ie

(3.10)

o2 [t Edn—k + (n — k)A
g+ (C*n®+ X)) gh— (=) C*n gy, = - [ (kgkg;k + ( i é ) k) gkgn_k) :
k=1
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3.3 Notation

To simplify the expressions of these systems, we introduce the following notation:

n—1 o0
(g% M)n = gkl (9:h) =Y ghx.
k=1 k=1

We let T,,g indicate the g sequence shifted by n, Mg indicate the g sequence multiplied by

it’s index, and Ag indicate the g sequence multiplied the eigenvalues, i.e.

T?’Lg = 914+n, 92+4ns 934ns-- -,
Mg = g1, 292, 393,-..,

Ag = Mgi, A2g2, Aags,. ..
Then (3.9) becomes

(3.11) Lngn = gy + (C*n* + \,) gl — (1 — \n) C*n’g,,

1 1
= 50% (Mg g')n+ 5 (MgxAg)n + (g * Mg)n)

+ (TMg,g') — (Mg, Tog') + (Ag, TuMg) — (Mg, TnAgﬂ
and (3.10) becomes
(3‘12) Lngn = gg + (C2n2 + >‘n) g?”l, - (H - )‘n) Cznzgn
1 1
= 50271 (Mg*g’)n + 5 ((Mg*/\g)n + (/\g*Mg)n):| .

3.4 Spaces for the sequences of functions

We define precisely which sequence spaces we need. We will later see that we need to con-
sider a norm which is the sum of the £([0,7]) norms of g, Mg, Ag, and ¢'. Let m = max{1, p}.
Then, for each of these pieces of the norm to be finite, we must have that g € ¢™([0,7]) and
g € (0, T]).

Taking this into consideration, we will work in the space £"([0,T7]) x £([0,T]).
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Chapter 4. Existence and Finite Time Blow up of some solutions of the

Approximate Problem

We consider (3.10) with the initial conditions g,(0) = a,, and g/, = noa, where the values
an, and o are chosen so that {g,(t) = a,e™'}°°, is a solution to the system which blows up
in finite time.

Then we see that for n > 2, we have

[no?+ (4rM°n® + \y)o — (u— Ap)dn* M?n) a,

n—1
_ 0212 Z [k(n R+ kXn—k +2(n — k)M, o
k=1

Notice that for n = 1 we must have a; (o2 4+ (47°M? 4+ A\y)o — (u — A\ )4n*M?) = 0. In
order for our solution to blow up, we must have ¢ > 0. If a; = 0, then a,, = 0 for all n, and
thus a; # 0. In order to have ¢ > 0, we must have A\; < . Then

[na2 +(C*n? + \p)o — (u— )\n)Czn] = [na2 4+ (C*n® + \nP)o — (p — AlnP)CQn]

= [C?(n® = n)o + M (n” —n)o + \C*(nP*! —n)].

Therefore
n—1
A 1
2 1 1 1—
{(n —n)o + @(n’) —n)o + A (T — n)} an = 3 ; ((n— k)P0 + X)) k(n — k) agan_y.
Let b, = Zi‘nﬁ and let d,, = ”:;ln_p”. Then
n—1
M A o 1 (n — /C)lpr + A1 p
(4.1) 20 [bn ~ o2 + dng} an=—— ; < . k(n — k) agan_k.

Notice that n > k + 1 and thus n — k > 1. Therefore (n — k)? < (n — k). Thus

n—1

Al A1 1 o+ M
2 n - ~9 n-_ nS - n—=~k-
0’|:b 02+d U]a n—nP;< . >k:(n k)agan—k
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Denote o* = Algi Let a,, be such that

x n—1

A1 S -
20 {bn ~ o2 + dna] n = —— Zk(n — k)akan—p.

Then if a1 > aq, we have that a,, < a, for all n.

We now note that b, = n(:2=%) = n(1 + Zp:})

n—nf n

) > n. We choose M large enough so that

% < 1 and therefore it is less than § for n > 2. Thus

A1 A n
We now let a; > a1 and
% n—1

Then, we have a, > a, > a,.
For the moment, consider f(x) = 2. Then, with p < 1, f”(z) < 0 for positive z, and we

have that ¥ <14 p(z — 1). Therefore n —n” > (1 —p)(n —1).

Figure 4.1 The upper bound on x”. The expression is bounded above by
it’s tangent line at (1,1).

If we let @} > a; and define a], by

n—1

(1-p)(n— nal, = o* 3" kin — k)asa,_y
k=1
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we have that a), > a,, > a, > an,.

If we choose § = al, we have a, le (10_—*”) o,
This leads to a lower bound on the blowup time for the solution of %116.
We now return to 4.1. Let m,, satisfy
-1
MM 13
2(by, + dpy— — @) n=— kz_lk(n—k:)mnmnk
Then a,, > m,. Let m/, satisfy
A1 P\oor! = 1ol
2(by, + dn;)(n —nf)m,, = Z kE(n — kE)ymym;,_;.
k=1

Then m), < my, < ay.

Finally, we note that

2(bn —|—d%) 2n<(n_1) + AL(nP — 1)>§2n(1 )\1)71—1.

n —nf o’'n—nf

Therefore, if m!! satisfies
20 n(n — 1)m) = Z k(n — k)ymym, _,

we will have m!! < m! < m, < a,.

. n—1
Again, we can solve the final recurrence by m/ = % [ 1 ] (mf)m™.

20*
If we choose € = 2 L then m/ 22* €.
As g, (t) = a,e"t, we have that | g/,(t) | = | noa,e™ | > | 2(c + A\1)e"e™" |. We know

that o > 0 and therefore for large enough time ¢, we have that the sequence of derivatives of
gn(t) is greater in absolute value than a geometric series with ratio greater than one. As our

norm is greater than the ¢! norm of ¢’, the sequence must leave the space £™([0,T]) x £([0, T])

at a time no later than %

Recall from 3.3 that u(x,t) = u+ ¥y + AV. Then, by Parseval, we have that

(e e

| ul-t ulle—Zlgn + Angn(t) Z | (1+n" o™ Zlgn

=1

A similar argument to that used on g/, (¢), shows that the right hand side of this inequality

also blows up in finite time, and thus u(z,t) leaves L?([0,1]) in finite time.



32

Chapter 5. A Solution of the Full Problem obtained when p =1

If we consider the special case A, = nA;, we can solve the full problem (3.9). As in
chapter 4, we let g,(t) = Ane™'. Then we see that the two terms involving infinite sums

vanish. Letting B,, = nA,, we can further simplify the resulting form of (3.9) to

02 n—1
(5.1) By, (02 4+ (C?n+ A)o — (u—nA)C?) = — (0 +X) > BiBu_.
k=1

We will again seek a solution which blows up. If we let n =1, (5.1) becomes
B (02 +(C*+ \)o — (u— )\1)02) =0.

If ¢ < 0, the solution of this form is global. Otherwise, we must have A\; < p as before.
We now assume that B; # 0. We will later see that it needs to be between 0 and 2. Then
o2 = —(CQ + )\1)0 + (,u — )\1)02.

Using this , we can reduce (5.1) to the following for n > 1:

1 n—1

(5.2) B, = ST ; BB k.

We can show, by induction, that this has solution B, = 2!="B?. Then we have

217an
gn(t) — 1 enat

)
n

which is our solution to (3.9). Then, our corresponding solution to (3.4) is

211\t
(5.3) U(x,t) = g - <2> BTe" cos(2n Mnax).
n

n=1
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By writing the cos term as a sum of two complex exponential functions, and taking a derivative
with respect to ¢, we arrive at a sum of two geometric series. Summing these and then taking

an antiderivative, (5.3) can be written as

1 2
U(x,t) =1In (1 — Bre cos(2nMz) + ~Be?’t ) +In '
4 2 - B

ot n ot
Let z be an integer. Then W(z,t) = 25°° 1 (3126 f) . This diverges if Bl; > 1orif

n=1n

t> —% ln(%). It can easily be seen, from Parseval, that this implies that W(z,¢) must leave

L%(]0,1]) in finite time.

Then we see that in the case p = 1 that there are solutions which must blow up in finite
time. In this case, it was possible to solve the equations in closed form. Unfortunately, it
seems that this case is unique in this respect. We derive bounds on the solutions and use these

to prove blowup in the remaining cases.
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Chapter 6. Local Existence and Uniqueness of Solutions to the Full
Problem

We now wish to establish existence and uniqueness of the solutions to the initial value

problem for (3.11). Again, we consider the methods of [11]. We first look at uniqueness.

6.1 Uniqueness of solutions

Consider (3.11) and let ¢,,(0) = h,(0) and g¢/,(0) = h!,(0) where g and h are solutions. Let

w = g — h. Then w satisfies

1
(6.1) Lyw, = 50% [(Mwxg')n+ (Mhxw'), + (Mg * M), + (Mw* Ah),
+ (Mg * Mw), + Awx Mh), + (T,Mw,g") + (T, Mh,w")
+ (Mw,T,g") + (Mh, T,w') + Aw, T, Mg) + (Ah, T, Mw)

+(Mw, Ty \g) + (Mh, T, w)] = Fy(w,w') = F(t).
Now let 7 and 7, be the roots of r2 + (C?n? + \,)r — (u — A\,)C?n2. Then

t —
(6.2) wy(t) = Ql/ <errf(t—s) — e (t—8)> F.(s) ds
n J0

where

Qn = r;i' — r; — \/(C2n2 + )\n)Q + 4(# _ An)CQTLQ‘

Let A\, = n”\;. Assume that p < 2. Then €, ~ dn? for large n and some d > 0. Also,

1
T, = 3 —(C?*n? + Mn?) — /(C?n2 + \nP)2 + 4(p — \nP)C2?n2| ~ —dn?.
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We now look at

rt =2 1—(C?n2 + M\nP) + /(C2n2 + A\nP)2 + 4(u — \nP)C2n2| .
[ ( I

3
N |

It is apparent that for n sufficiently large, r;7 < 0. By multiplying both numerator and

denominator by (C%n? + A\1n?) + 1/(C?n2 + A\n?)2 + 4(u — \n?)C?n2 we can see that

(u — A\n?)C?n?
(O2n2 + \inP) + /(O + A\nP)2 + 4(p — M\nP)C2n?

+:

~ AP
ri ~ —dn

for large n and some d > 0.
Now, notice that in the definition of F),(t) there are 14 terms of which we must estimate
the norms of the sequences. We will need various forms of these estimates later, so we will

estimate n®~% times each of these, where we will choose the various values of a and 3 later

needed.
The first one we need to estimate will be > 7, Z—i | (Mw * g)y, |- Then
00 nﬁ (o) n/g n—1
/
Zﬁ | (Mwxg)n | < anzk | w [ Gr—pe |
n=1 n=1"" k=1

<20y ((n — k)% + kﬁ“"“) | w. || g |

=277 (|| Mg Muw || + || MO w g |])

<277 (|| MO0 ||| Maw || + || MO ] o 1])

For the next few terms, we see that

B
V(MR xaw') | < 2570 (1] MO0l ||| MR |+ || MO~ )] 1)

WE

n=1

= nﬁ -« —a -«
o (Mgx ) | <257 (|| MO || o ||+ || Moo || My )

n=1
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(o9}

B
> S | (M AR), | < 277 (|| MP=F ||| Mo || + || MO~ |[[| Muw ),
n:ln

[0.9] ’I’L/B
> 2 Qg x Muw)y | <27 (|| M7= ||| Ag || + || MP*g [[|| Muw ||
n=1

B
S | O MY, | < 277 (1| MPF R[] v ||+ 1] MO~ ||| M )

WE

1

S
Il

We make the assumption that o > 8. We will see this is true when we make use of these

estimates later. For the next term, since n®~% < 1,

an (TnMw, d') ijk+n | Wiin || g |
n=1 n=1 k=1

(k+n) | wrsn || g |

s
M8

3
Il
_
e
Il
—

o0
<[ Mw Y ||

k=1

=Il Muw [l[[ g" || -
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In the same manner, we see that

[e's) nﬁ
Zﬁ | (TaMh,w') | <|| MA ]| w" ],
n=1

. nﬁ ! /
Zfa | (Mw, Thg') | <[] Mw ||| g |,
n=1

an | (Mh, Tw') | <|| MR []| w' ] .
n=1
Again, in a similar manner,
X B
n
an | (Aw, T, Mg) | <|| Aw [[[| Mg ||,

1

S
Il

| (A, T Muw) | <[| A ||| Muw ],

WE
SIS

3
Il
—

o0 n/@
Zﬁ | (Mw, TaAg) | <[] Mw [[[| Ag ],

n=1
S| (b Ta) | | M ]
n=1
Let ||| w|||=]] w || + || Aw || + || Mw || + || w || and let Gn =g QF” . Then, for 8 < a,

x© 06

n
(6.3) an|Gn(t) [<I[[w@) (Il (1l gC@) |+ (1] @) [I]) -
n=1

Now, we need to estimate the terms in ||| w |||. First,

HMw(t)HS?/Z”” b )|d5<06” / T w(s) 11T gCs) 1]+ (11 Als) 1)) d

Here we use the above estimates with 0 = 2 and o = 2, where C; is some computable

constant.
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For the remaining terms, we examine terms with factors like nfe~n’t These factors emerge
from having to redistribute the powers of n to ensure that the necessary relationship between
3 and « holds. These factors are bounded above by Ct~5 where C' = ( d5e) s,

Then

t + -
|| w'(t) ||< C’g/ Z <§2”enf(ts) + ;"znern(ts)> | Eo(s) | ds
0 p=1 n n

t OO -
= 03/ n” Lern (t=5) | G(s) | +ne™ 3 | G, (s) \) ds
D :

<o4/ ( = ICIR

< C4e’"l+t/ [Fw(s) 1T (I g(s) 1+ 11 2(s) 1I]) ds

+C/ [I[w(s) Il ng(S)H|+|Hh()|H)d

If p > 1, then we need to estimate H Aw ||, otherwise it is bounded above by || Mw ||. In
the former case, it is bounded by fot o (T w(s) (N gCs) N+ N1 R(s) 1)) ds

For some m < 1, we have

1l w(®) JI1< cert / Il w(s) 1] ”‘(f(_)slwuh(s)“')d

Let ¢*([0,T]) = {f such that maxg ||| f |||< oo for all compact K C [0,7]}. Then for

g,h € £* and finite T', we have ||| w(¢) |||< cft |||tw(§)w|1\| ds.

Choose 1 < p < % and ¢ such that % + 5 = 1. Then

t
1 —gm
I w(t) 1< et /0 1 w(s) I1e ds.

Letting (¢ fo || w(s) |||¢ ds and é(t) = ct%_qm, we see that

% <(I>(t) exp(— /Ot c(s) ds)) <0
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Therefore 0 < ®(t) < ®(0) exp(fg ¢é(s) ds). We know that ®(0) = 0 and thus @ is identically

0 on [0, 7] which shows that g = h on the interval.

6.2 Local Existence of solutions

Now let Lg = F(g,4'),9(0) = go,4¢'(0) = g(, indicate the inital value problem for (3.11)
where g(t) = {gn(t)}. Let G satisfy LG = 0 with the above inital conditions and let H = g—G.

Then LH = F(G + H,G' + H'), H(0) = 0, H'(0) = 0.

Thus H = L™'F(G + H,G’ + H'), where this operator is interpreted in the sense of the
variational formula that appears in the existence argument. Let H'(t) = {H}(t) = 0}°° . Let
H¥' = [7'F(G 4+ H*, G’ + HY).

Note that supy 77 ||| G(5)) |||< Go(T) for some constant Gy depending on 7.

Then, it follows, from estimates like those in the previous section, that

t k(112
o (t—s)™

Then ||| H*! [||< Ct'=™(G§ + sup gy ||| H* ||?).
Now let Z = supqy ||| H* [||. Then Zpy1 < Ct"™(Gj + Z2). Let G1 > Z;. Then

G1 > Zy, for all nif T1=™ < Thus the H*’s are bounded on [0, 7].

C(G2+G2)
Now let W* = H* — H¥=1 Then

LWF) = F(G+ H*,G' + H*) — F(G+ H* ', G' + H*V'y = p(Wk W),
Using the estimates from the uniqueness result, we see that

With the same p and ¢ as in the uniqueness result, we see that

’“III s,

t
1 _gm
I W [[[9< Ot /0 1| WE(s) 1|7 ds.

1_m+1
Then suppg 7y ||| W [|< Cte ™™ supp 1 ||| W |-
1
Thus, if 7 is small enough that 7'~™ < 1 — € and Tr» ™ < 1 — ¢ for some small €,
there is a unique fixed point for L=! by the contraction mapping principle. Thus we have local

existence of a solution in ¢*([0, T7).
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Chapter 7. Blowup of Solutions to the Full Problem

We follow the methods of [4] in order to attempt to establish blowup. This will allow us to
arrive at the same final inequality and derive a contradiction in the same manner as was done
in [4].

Near the end of this argument, a certain function W (¢) will be introduced. The argument
relies on the assumption that this W (t) is in a certain LP space. In particular, for the case
p = 0 discussed in [4,5], we must have W (t) € L? at least, but it can be shown that this is not
the case. This leaves this argument potentially incomplete. The particular LP space needed
and why the assumption is needed will be discussed at the end of the argument after W (t) has
been explicitly defined. Further details of the potential flaw in the argument will be discussed
in Section 9.2.

Define L, by Lyh, = h + (C?n% + \p)h!, — (n — \p)C?n.

Let

(2, 2') = %c% (M5 ) + % (Mz%A2)n + (Az % M2))

and

1
H,(z,7) = iCzn (TaMz,2") — (Mz,T,2') + (A2, T, Mz) — (Mz,T,\z)] .

Now, let g and h satisfy

Lngn = Gn(ga gl)

Lphy = Gp(h,h') + Hy (b, B).
For the moment, let’s focus on g,. If a1 > 0, o is the positive root of

02 + (4m M? + Mo — (n— M)A M? =0
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and

n—1
A1 A1 1 (n — k)P0 + X\ P
20 [bn o2 + dna] n = —— ,;1 ( . k(n — k)Pagan,—g

then we have that {g,(t) = a,e"'} is a solution to L,g, = Gn(g,g’) which blows up in finite
time.

Now, in Chapter 4, we established that there are positive constants a, b, €, such that we
have ae™ < na, < bd"™. Then, it follows, that lim inf % and lim sup % are both finite.
We denote these by 7 and Ty, respectively.

We let a,, be a subsequence such that the limit of % is Tp. Then

lim ngan, exp(nioly) = 1.
k—o0 -

We define A,, = na,e™. Then limy_, Ay, = 1. Now, we see that, for 7 > 0,

o0
(7.1) lim ZAnke_”’“U(ﬁ_t) =00,
t—>§7 =1
o — —
A, e ngo(Tp—t)
(7.2) I Gl ——
t—T,~ =1 ng
Now, if we note that (Mg),(t) = nape™t = (nanemﬁ) e ht) — g e (lmt) i

becomes immediately apparent from (7.1) that the blowup time of g must be no more than Tj,.

Next, note that for any 7 and sufficiently large n, we have T;, — 7 < % Then, we

must have that a,, < %e‘"(’(ﬁ_ﬂ. Consider ||| g(t) ||| for t < Tj. Choose 7 so that t < T} — 7.

Then, we have, from the tail of ||| g |||,

00 00
§ : nanenat < § : e—nU(E—T—t) < 0.
n=N n=N

Thus, the blowup time of g can be no earlier than 7}, and thus it must be exactly Tj.

Let w =h —g. Then

Lywy, = Gn(ha h/) - Gn(Qv g/) + Hn(ha h/)
= Gy(h, h/) — Gnlg, hl) + Galg, h/) - Gn(gagl) + Hy(h, h/)

= Gn(h - 97 hl) + Gn(g7 h/ - g,> + Hn(h7 h‘/)
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= Gp(w, W) + Gplg,w') + Hy(h, ') = F,(s).

From the estimates in the existence and uniqueness theorem, we know that

1 / RGNS
I 2ty < € T s
Therefore
IO R IORNIRION
(7.3) IRZA GRS I(t)+J(t)+B/O G—s)m d
where
/ Z —dn?(t=s) 4 pe—dn(t= S>) | (Mw*¢')n | ds=L(t)+ I(t)

and

/ Z —dnP (t—s) e—an(t—S)> | (Mw % Ag)n | ds = Ji(t) + Jo(t).

We now compute,

t ©©

= [t | Qo g), | ds
0 n=1
t 00

:/ D =) | gi | wa i | e ™) ds
0
t 00 00

:/ DD =k) | gill wai [ e ds
0 =
t 00 00

= [ S gl e g

k=1n=1

t X , . —dntk)P(t=s) s —d(ntk)P (t—s)
:/Z|gkle 2 Zn!wnle 2 ds
0 k=1 n=1
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dk(ts w
sc/Z\gue o

dkp(t s) w
'S A kot M ds.
0 k=1

Also,
/ Ze—dn”t D (Muw s Ag)y | ds
t oo n—1
— [ SR g w0 ds
0 n=1k=1
t o0 oo
:/ SS k| gi || wn | e M) g
k=1n=1
—d(n+k)P (t—s) fd(n+k>p(t s)
n=1
—dkP (t—s)
ZAke == ko (t-s (U |_w8|)Un ds.
0 k=1
Continuing,

t OO
:/ Zne_d”Q(t_s) | (Mwxg'), | ds
0 n=1

n—1

NS nln k) | gh || wai | e ds
1

:/Ot

i

n=1

t 2 , Cd(n B2 (t—s) —d(n+k)2(t—s)
= [l e Y e | ds
0 k=1

n=1
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</tiAk€w+g>“‘w_kU<t_s)cH!wH s
—Jo (t—s)m

t —d(ntk)2(t—s) c ||| w ||
It S/ P e e A ) Bl Wl L L O
2(t) ) Z k (t—s)m

Now, let W(t) = 32°°, A (e—%k”(t—s) n e—%kQ(t—s)) o—hor(t—s)

Then (7.3) becomes

t —s s ¢ s) 12
a0 e [ (P e 1 s o [ THOIE 6

Now, assume that h is global. W(t) € L'([0,T]). Assume that W € L'*¢([0,T]). This

condition will be discussed in more detail in Section 9.2. Let p > 1, ¢ > 1, and » > 1 be such

1,1, 1 _
that 5+5+;—1. Then, we have

Il w(t) [ll< Ky(h.T) (/0 1 w(s) 1 ds)q+K2<h,T>

by an application of Holder’s inequality where the choice of p, ¢ and r depends on m and e.
In particular p < % and r < 1+ e. We assume that € is such that this necessary relationship
can hold. Note that for m = %, we will need € > 1 for this to work.

By Gronwall, we have that ||| w ||| is bounded on (0,7) [11]. But, as w = h — g, we have

that

g @) 11 < {11 A @) (1] =+ (I w(@)

and thus ¢ is bounded, but this is impossible. Thus A can not be bounded in norm, and must
blow up in finite time. Therefore there are solutions to (3.11) which blow up in finite time.
There could be a problem in the necessary relationship between ¢ and m in this argument.

This will be discussed in detail in section 9.2.
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Chapter 8. Numerical Results

In this chapter, we will discuss attempts to solve the system (3.9) numerically. This will
grant more support to the blowup claim as well as show visually what is happening in the
global solutions case. The graphs that have been generated will be analyzed in this chapter to
see what they tell us about our solutions. Several issues that the graphs raise will be brought
up again in section 9.3. We will first look at the case where solutions are believed to be able
to blow up in finite time and then turn our attention to the case where solutions are believed
to remain global.

In order to solve the equations with numerical methods, it is necessary to replace the
infinite system with a finite one. In order to do so, we choose a cutoff value, IV, and set all
functions g, (t) to be zero for n > N. This results in a finite system, where the infinite sums
in the equations are replaced with finite sums.

For the various constants needed, we choose A\ = 1, C' = 27, and p = 2 (the results of

Chapters 4 and 5 suggest that p should be larger than A;).

8.1 Blowup solutions

We compute ||| g(t) ||| for several values of p. Figure 8.1 shows the values computed for

four different values of p. The initial conditions used are similar to those in Chapter 4 with

(.5)n71

Gp = . Notice that in all cases the solutions appear to blow up in finite time.
The right hand values of ¢ on the graphs are 0.50,0.50,0.50, and 0.70, so it appears from
the figure that as p increases the blowup time also increases. This is not entirely surprising

if there actually is a value of the parameter which tends to separate the two behaviors. One

would expect the solution to take longer and longer to blow up as the parameter value gets
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closer and closer to this cutoff value. This would mean that solutions get better behaved close
to the cutoff value. Notice that we may not be able to say that the blowup time must tend to
infinity as we approach the cutoff, however, as if p = 1 is the cutoff, we know that it may lie
in the blowup case, so the blowup time can remain finite as we approach the cutoff provided

that it does increase with p.

1200
6001

800+
4001

400F 200k

0.1 0.2 0.3 0.4 0.5 0.1 0.3 0.5

800
700F
500+

400+
300+
100F

0 01 03 05 o1 03 05 07
Figure 8.1 Shown are the numerically computed values of ||| g(t) |||. The

values of p are 0.2,0.25,0.5, and 0.79. The horizontal axis is
the time axis.

8.2 Global solutions

Figure 8.2 shows several graphs of ||| g(¢) ||| on the interval (0,2). The same initial condi-
tions as in figure 8.1 are used. All of these seem to reach some sort of horizontal asymptote
and thus remain global in time. Figure 8.3 shows the same solutions on the larger interval
(0,10). Here the result is even more striking.

Notice as well that in figures 8.2 and 8.3 that it appears that not only are the solutions
global, but that they are also bounded. This is much clearer in the second of the figures, where

the solutions seem to become nearly horizontal and flat after a certain time value. There is
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40

20r
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0.5

Figure 8.2 Shown are the numerically computed values of ||| g(¢) |||. The
values of p are 1.1,1.6,1.95, and 2.0. These are shown on (0, 2).
The horizontal axis is the time axis.

Figure 8.3 Shown are the numerically computed values of ||| g(¢) |||. The
values of p are 1.1, 1.6,1.95, and 2.0. These are shown on (0, 10).
The horizontal axis is the time axis.
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very little difference between the last two values of p (and we wouldn’t expect much), but
notice from the first three values, that it appears that the time where the solutions flatten out
increases with p.

Notice the much steeper incline on the first image in the figure. This may give insight
on what is happening near the cutoff value of p. Likely all figures will look like this on an
appropriate time scale, however, the much more rapid growth suggests that there is some
explosive growth that occurs before smoothing out. It appears that the solutions try to blow
up. For the larger values of p it seems that the operator A eventually contains this growth. In
the smaller values shown in figure 8.1, it may be that A is not powerful enough to check this

explosive growth and thus the solutions are able to blow up.
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Chapter 9. Conclusions

9.1 The global result

The results for the global condition rely heavily on Lemma 1 and the modified version of
it, Lemma 2. If the operator in question is one such that Lemma 2 holds, then the result holds
- specifically that solutions both exist and are global for (1.10).

We note that the estimates used in establishing lemma 2 for arbitrary p > 1 did not depend
on the approximation when p > 2, and thus the result there is well established in those cases.
For p < 2, the approximation was needed, and thus the result can only be said to hold if the
approximation is valid. Even when the approximation was valid, the method of finding it gave

us some restrictions on the values of p for which it was applicable. Taking these into account,

3

5 because of the effects of the gaps (this will be

we can only make statements about p >

discussed more in Appendix A as well as in section 9.3).

9.2 The blowup result

There is a caveat that must now be mentioned regarding the proof of the blowup condition.
We made the assumption that W € L1*€(0,T). A similar assumption is needed in [4], however
at this time we are uncertain if such a result can hold. Specifically, it can be shown that the
function W used in [4] can not be in L?, but it must be so for the remaining inequalities to
hold. Thus the blowup result is potentially flawed. We used L'*€ here where e will ultimately
rely on the order of the power of (¢t — s) in the inequalities. It is possible, with small enough
power, that we do not need to go all the way to L? for estimating the next set of inequalities.
It can easily be shown by comparing the W functions here to those in [4] that this one also

can not be in L2. It can also be shown, however, that in both cases W is in L'. A tighter
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estimate giving a smaller power may allow us to work around this problem. At this time, no
tighter estimate has been found.

Although the proof for the blow up of solutions of equation (3.11) is incomplete, there is
strong reason to believe that the desired result is true. In section 5, we showed that there
are solutions which blow up in finite time for this equation when p = 1. In [4,11], strong
numerical evidence suggests that blowup does occur in the case p = 0. Taken together, it
seems likely that blowup should occur in between these values. In chapter 8, we did provide
numerical evidence supporting this prediction. Additionally, although a different (but related)
system, the work of Othmer and Stevens [14] as well as Levine and Sleeman [12] both provide
numerical evidence arguing this case.

Under the right conditions, we showed that the solutions are global when p > 1. As the
intervals needed tend to ’cluster’ around 1 (see section 2.7.2), it seems likely that the cut-off
point between the two possible behaviors is actually at 1.

Thus, we have strong evidence of the statement that non-trivial solutions of (3.11) can
blow up in finite time for p < 1 and that the solutions are all global for p > 1 (of course we

know for certain that the later is true for p > 2).

9.3 Future work

There is further work that is needed on this problem. Looking at the numerical results
again, it appears that in the cases that the solutions are global that they may even be bounded.
Notice that the results of the global proof does not state this. There is a constant, K, which
bounds the solutions, but it may be the case that limy_,o, K(T') = co. The proof does not deny
this possibility. Whether there are global solutions which grow without bound, or whether all
such solutions are bounded is a question worth further study.

Additionally, it may be worth looking at the global solutions which exist in the cases where
solutions are able to blow up (the conclusion was only that there are solutions which blow
up, not that all solutions blow up - in fact some trivial solutions certainly can not). In these

cases, are global solutions necessarily bounded? Or is this maybe another area where the two
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cases are distinct? Perhaps all solutions are global and bounded in the global case, but in the
blowup case there are also non-bounded global solutions.

One may want to ask about the behavior of blowup times associated with a given set of
initial conditions. What happens to these as the parameter approaches the cutoff. For instance
where the numerical results suggest that blowup time may increase with p, is this actually true?
This would give insight into what effect A is having on the solutions. If the cutoff leads to
a finite time blowup solution for a given set of initial conditions, this would imply that the
limit of the blowup times as the parameter approaches the cutoff is finite. What happens if
the cutoff is not part of the blowup case? If the cutoff value leads to a global solution, then is
this limit infinite?

Additionally, is it even possible to have a set of initial conditions which leads to blowup
solutions below the cutoff point, and does not lead to blowup solutions at the cutoff? If we
find a set of initial conditions, S, which leads to a finite time blowup solution at some value of
p, is it possible that when we let p be the cutoff value, these same conditions lead to a global
solution? Or must this value always lead to a finite time blowup solution as well? Can we do
even better? Some attempts to solve the system numerically gave figures which looked much
like the global solution figures for some values of p < 1 even when they resulted in blowup for

even smaller values of p, much like in figure 9.1.

300

200F

100

02 06 1 0 1 2 3

Figure 9.1 Numerical solutions with different initial conditons. The initial
conditions are g12(0) = 1,¢15(0) = 0.1,4;(0) = ¢.(0) = 0 for
1 # 12. Here p = 0.2 and 0.35. The horizontal axis is time.

This behavior could be simply the result of replacing the infinite system with a finite
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system and may go away with a higher cutoff value as in figure 9.2. However, cutoff values
where the solution would start blowing up could not be found in all cases where the behavior
was observed. The numerical results hint that not all initial conditions which lead to blowup
for values of p < 1 may do so for all such values, but also provide evidence against it at the
same time. However, such a result would not be entirely surprising and may be worth further

study.
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Figure 9.2 The right graph from figure 9.1 with p = 0.35 is shown with a
cutoff value of 200. The results of trying to solve the equations
on [0, 3] and on [0, 4] are shown. The horizontal axis is time.

Obviously another area of further study would be to expand the areas where the proofs
apply. We can only say with certainty that solutions are global when p > 2. Even when the
approximations hold, an observation of appendix A will show that at best we can hope for this
to work when p > % (\/@ — 3) due to the admissible parameter criteria, and when we must
satisfy the gap criteria of section 2.7.2, only when p > % A better approximation needs to be
found for the cases where p < 2, and a solid proof that it holds needs to be found. It may be
that a different method than that of Hillen and Potapov needs to be used for these cases.

The sometimes invalid assumption of the blowup proof needs to be eliminated. Numerical
evidence does strongly suggest that blowup can occur in the cases stated, however numerical
evidence alone is not sufficient - global solutions can easily involve values beyond any com-
puter’s ability to work with, and still be global solutions. In such cases the numerical results
would suggest blowup even if it was not actually occurring. Although this is unlikely, it is

a possibility. Additionally, numerical results could be hiding blowup where it was occurring,
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because of replacing the infinite system with a finite system. Even if the finite systems can
eventually blow up in finite time, it could require a very large cut off on the system for this
behavior to appear, which could be outside the realm of what would be possible to model.
Further work needs done to fix and complete this proof in order to definitively answer these

questions.
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Appendix A. Admissible Parameter Algorithm

Hillen and Potapov [5] provide an algorithm for finding admissible criteria of the type that
they needed in their approach to the problem. We present here a modification of their approach

that works for the conditions that we used in section 2.3.

Step 1: Choose o where

Step 2: Choose p where

1 1
r<p<min{7 <p+\/p2—4p—i—8), 7<3—0+ 4—1—(0—1)2)},

1
1 2(2 - p) 2o —1)

Step 8: Choose r where
P’ +p 1 1

< r < mi —_—
" r m1n{2_p,0_1},

Step 4: Choose P where
r(1+ 2p)

1
— " o P<1+4-,
r(142p) —p P

Step 5: Let Q = %.

In Hillen and Potapov’s algorithm, steps 2 and 3 only have the second term in the minimized
set. In step 1, they require that 1 < o < 2. In the cases p > 2 their algorithm is the correct one
to use. In the remaining cases, we require the above algorithm. Hillen and Potapov carefully
tested their algorithm to be sure that it provided admissible parameters. The above algorithm,
being only a slight modification of their’s, works as it only further restricts the choices of their’s.

A set of parameters acceptable in this algorithm is acceptable in the algorithm of Hillen and
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Potapov. The extra restrictions ensure that the parameters chosen meet the extra requirements
that we need.

Looking at step 1, we see that in order for this choice to be possible, we must have p >
% (\/ﬁ — 3) ~ 1.3723. Notice that this falls in the last gap in section 2.7.2. Therefore, if this
is an absolute requirement to have admissible parameters, then the proof works only when
p > % using the approximation that was found.

This does not seem to be necessarily a fault of the algorithm. If p is close to 1, then o

2p

opiT is close to 2. Thus r must be less

must also be close to 1. Thus p must be large. Then
than 1 and greater than 2, which is not possible. As long as we have the extra criteria on r,
we can not allow p all the way down to 1. This means that the estimate in section 2.6 is not

quite sufficient to prove that the division between blowup and global solutions occurs at 1.
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Appendix B. Matlab Code

The following matlab programs are used to generate the data needed to draw the figures in
chapter 8. The program solve.m sets up and solves the equation. The program F.m computes

the differential equation.

solve.m

% finds the solution of the system

clc;

clear

format long
global N
global lambda
global mu
global C

global sigma

% eigenvalue growth rate

rho = 2.0;

% constants for equation

C = 2%pi;
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mu = 2;

lambdal = 1;

% cut-off point (must be at least 3)

N = 100 ;

% solve on [0,max_timel]
max_time = 2;

delta = 0.01;

% initial conditions
sigma=(-(C~2+lambdal)+sqrt((C"2 + lambdal) "2 + 4*(mu - lambdal)*C~2))/2;
for i=1:N
go(i,1) = .57 (i-1)/1i;
gO(N+i,1) = sigmaxixg0(i,1) ;
end

% prepare lambda vector

for i=1:N

lambda(i) = lambdal * i~rho;

end

% solve IVP

tspan = O:delta:max_time;

clear s

[s,G] ode15s (@F,tspan,g0) ;
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function x = F(t,g)

% F(t,g,m) finds the derivative vector for the system with
% a cut-off after the m-th component

pA

% t is the time variable

/i g is the vector at time g

% m is the cut-off

global lambda
global N
global mu

global C

global z

global L

global S

global s

m=N;

L =g;
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% find derivatives of the g’s (which are the h’s)

for n=1:m
z(n) = L(n+m);

end

% find the derivative of the first h

for k=1:m-1

y(k) = (k+1) * L(k+m) * L(k+1) - k * L(k) * L(m+k+1)

+ ((k+1) * lambda(k) - k * lambda(k+1)) * L(k) * L(k+1);

end
s = sum(y);
T = (mu - lambda(l)) * C°2 * L(1) - (C"2 + lambda(1l)) * L(1+m);

z(m+1) = (1/2)*C"2%s + T;

clear y

% find the derviative of the last h

for k=1:m-1

y(k) = k * L(k) * L(2*%m-k) + (1/2)

* (k * lambda(m-k) + (m-k) * lambda(k)) * L(k) * L(m-k);

end
s = sum(y);
T = (mu - lambda(m))*C"2 * m~2 * L(m) - (C°2 * m~2 + lambda(m)) * L(2*m);
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z(2xm) = (1/2)*C~2*m*s + T;

clear y

% find the derivatives of the remaining h’s

for n = 2:m-1
for k=1:n-1
y1(k) = k * L(k) * L(n-k+m) + (1/2)
* (k * lambda(n-k) + (n-k) * lambda(k)) * L(k) * L(n-k);
end
for k=1:m-n
y2(k) = (k+n) * L(k+m)*L(n+k) - kx*L(k)*L(n+k+m)
+ ((n+k)*lambda(k) - kxlambda(n+k))*L(k)*L(n+k);
end
sl=sum(yl);
s2=sum(y2) ;
T = (mu-lambda(n))*C~2*xn"2*L(n) - (C"2*n~2+lambda(n))*L(n+m) ;
z(n+m) = (1/2)*C"2*n*(sl + s2) + T;
clear y1
clear y2

end

% set output variable as a column vector
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