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ABSTRACT. This paper is concerned with the global boundedness and blow-
up of solutions to the Keller-Segel system with density-dependent motility in
a two-dimensional bounded smooth domain with Neumman boundary con-
ditions. We show that if the motility function decays exponentially, then a
critical mass phenomenon similar to the minimal Keller-Segel model will arise.
That is, there is a number m, > 0, such that the solution will globally exist
with uniform-in-time bound if the initial cell mass (i.e., L'-norm of the initial
value of cell density) is less than m., while the solution may blow up if the
initial cell mass is greater than m..

1. INTRODUCTION

To show how individual cell paths can result in an average cell flux propor-
tional to the macroscopic chemical gradient, Keller and Segel derived the following
chemotaxis system based on a Brownian motion framework in their seminal work
[26):

u =V - (7(0)Vu — ug(v) Vo),
vy = Av+u—v,

(1.1)

where u denotes the cell density and v stands for the concentration of the chemical
signal emitted by cells. «v(v) > 0 is the diffusion coefficient and x(v) is called the
chemotactic coefficient; both of them depend on the chemical signal concentration
and satisfy the following proportionality relation:

(1.2) ¢(v) = (o = 1)7'(v),

where o denotes the ratio of effective body length (i.e., maximal distance between
receptors) to the cell step size. We refer the detailed derivation of (IT))-(T2) to
[26]. The prominent feature of the Keller-Segel system (1) is that two motility
coefficients v(v) and ¢(v) depend on the chemical signal concentration and have
a prescribed relationship to each other.  Recently this proportionality relation
with @ = 0 and 74/(v) < 0 has been advocated as “density-suppressed motility
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mechanism” to interpret the stripe pattern formation of engineered FEscherichia
Coli in [111129], which will be elaborated later. Such a signal-dependent motility
mechanism has also been used in preytaxis to describe the spatially inhomogeneous
distribution of coexistence in the predator-prey system (see [24}25]). There are some
other chemotaxis models where the diffusive and chemotactic coefficients depend
on the chemical concentration gradient (cf. [10]) or cell density (cf. [43]), which
clearly have different modeling views from the system (L))-(T2).

The study of the Keller-Segel system (LII) was started with simplified cases. If
v(v) =1 and ¢(v) = x > 0 (x is a constant), the system (L)) is simplified to the
so-called minimal Keller-Segel (abbreviated as KS) model:

(1.3)

up = Au— xV - (uVv), x€Qt>0,
v = Av+u — v, r e t>0,

where () is a bounded domain in R™ with smooth boundary. Under homogeneous
Neumann boundary conditions, the dynamics of (3] such as boundedness, blow-
up, and pattern formation have been extensively studied; see the review papers
[T, [T6HI8] for more details. The most prominent phenomenon is the existence of
critical mass depending on the space dimensions. Precisely, the global bounded
solutions exist in one dimension [31I]. In a space of two dimensions (n = 2), there
exists a critical mass m, = 47” such that the solution is bounded and asymptotically
converges to its unique constant equilibrium if fQ updz < m, [30,[38] and blows up
if fQ ugdx > m, [19], where fQ updx denotes the initial cell mass. In the higher
dimensions (n > 3), for any fQ ugdz > 0, the solution may blow up in finite time
[42]. The mathematical analysis for the KS model (I3]) on the boundedness vs.
blow-up was essentially based on the following Lyapunov functional:

(1.4) F(u,v) :/ ulnudw+z/(v2+|Vv\2)dx—X/uvdm.
Q 2 Jo Q

If y(v) = 1 and ¢(v) = X, the system (LI becomes the so-called singular Keller-
Segel system:

= Au— (Y Q,t
(15) {ut u—xV-(2Vv), ze€Qt>0,

v = Av 4+ u — v, e t>0,

and there are various results in the literature indicating the nonexistence of blow-up
of solutions. With homogeneous Neumann boundary conditions, the existence of
globally bounded solutions of (L0 was established if n = 2 and x < xo for some
Xo > 1in 28] orn > 3 and x < \/%inmm. Moreover, when x < \/%andnz 2,
the asymptotic stability of constant steady states was obtained in [41]. More results
on the radially symmetric case or weak solutions can be found in [8[T3HI5}32] and
we refer to [7] for more details.

Turning to the full KS system ([LI)) where v(v) and ¢(v) are nonconstant func-
tions satisfying (L2), to our knowledge, the known results are only limited to the
special case ¢p(v) = —'(v) (i.e., « = 0 in ([[Z)) which simplifies the KS system
(@) into

(1.6) {“t = A(y(v)u), z€Q, t>0,

n=Av4+u—v, €, t>0.
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Here the parameter o = 0 in (L.2) means that “the distance between receptors is
zero and the chemotaxis occurs because of an undirected effect on activity due to
the presence of a chemical sensed by a single receptor” as stated in [26] p. 228].
Recently, to describe the stripe pattern formation observed in the experiment of
[29], a so-called density-suppressed motility model was proposed in [I1] as follows:

(1.7) {ut = A(y(v)u) + ou(l—u), z€Q,t>0,

vy =Av+u—w, r€eN, t>0

with 4/(v) < 0 and o > 0 denotes the intrinsic cell growth rate. Clearly the density-
suppressed motility model (IT7)) with o = 0 coincides with the simplified KS model
(TH).

When the homogeneous Neumann boundary conditions are imposed, there are
some results available to (@) and (7). First for the system (LG]), it was shown
[35] that globally bounded solutions exist in two-dimensional spaces by assuming
that the motility function v(v) € C3([0,00) N W1°°(0, 00)) has both positive lower
and upper bounds. It turns out that the uniformly positive assumption on v(v) (i.e.,
~(v) has a positive lower bound) is not necessary to ensure the global boundedness
of solutions. For example, if y(v) = 2 (i.e., 7(v) decays algebraically), it has been
proved that global bounded solutions exist in all dimensions provided x > 0 is
small enough [44] or in two-dimensional spaces for parabolic-elliptic simplification
of the system (L0 (see [3]). For the system (L7) with 7/(v) < 0, it was shown that
global bounded solutions exist in two dimensions for any o > 0 [22] and in higher
dimensions (n > 3) for large o > 0 [36]. The results of [22] essentially rely on the
assumption o > 0. Therefore a natural question is whether the solution of (L7
with o = 0 (i.e., KS system (L8) with 4/(v) < 0) is globally bounded. This question
has been partially confirmed in [3l[44] for algebraically decreasing function y(v) with
various conditions as mentioned above. The purpose of this paper is to investigate
the same question for exponentially decreasing motility function (v) = e™X? with
x > 0. That is we consider the following problem:

up = Ale ™ X%u), reQ, t>0,

v = Av+u— v, rzeQ, t>0,
(18) 8u_8'u_0

o —ov — Y xE@Q,t>O,

u(z,0) = up(x), v(z,0) =vo(z), x€Q,

where 2 C R™ is a bounded domain with smooth boundary and v stands for the
outward unit normal vector on 9f). Surprisingly, we find that uniform-in-time
boundedness of solutions of (L8] is no longer true and the solution may blow up in
two dimensions, which is quite different from the results of [3,[44] for algebraically
decreasing function y(v). Our result indicates that the solution behavior of the
system (LO) may essentially depend on the decay rate of the motility function
~(v). The main results of this paper are the following.

Theorem 1.1. Let Q C R? be a bounded domain with smooth boundary. Assume
that 0 < (ug,vo) € [W1>°(Q)]2. Then the following results hold true:
(i) If [quodz < 47”, then the system (L) admits a unique classical solution

(u,v) € [C%(Q x [0,00)) N CHL(Q x (0,00))]? satisfying
[u( Dl + ol Dlwre <O,

where C' is a constant independent of t.
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(ii) For any M > 47” and M & {4”7’” :m € NT} where Nt denotes the set of

positive integers, there exist initial data (ug,vo) satisfying fQ upodx = M such that
the corresponding solution blows up in finite/infinite time.

We remark that the blow-up result in Theorem [[I[(ii) does not assert the finite-
ness or infiniteness of blow-up time, which leaves out an interesting question for
future study. Moreover, as we know the nonlinear diffusion may play an impor-
tant role in blow-up dynamics such as blow-up rate (see [9L2I] and the references
therein). Hence it would be of interest to study qualitative properties of blow-up
solutions to the system (L8] in the future.

The new contribution of this paper lies in the finding of the critical mass phe-
nomenon for the system (6] with exponentially decreasing motility function v(v).
This new finding along with the existing results in [3,[44] for (I.6]) with algebraically
decreasing function y(v) shows that the dynamics of (L8] is very rich and complex
where the decay rate of the motility function v(v) will play a key role. This provides
us a heuristic direction to further explore the dynamics of the full Keller-Segel sys-
tem ([L.T)) whose dynamics have been only partially understood so far for the special
case o = 0 in ([L2)), namely for (L6). Technically to overcome the possible degen-
eracy, we develop the weighted energy estimates by treating the degenerate term
as a weight function to achieve the results in Theorem [[LT] This technique may
become a common (if not necessary) tool to study chemotaxis systems with the
signal-dependent degenerate diffusion.

One can check that the system (L8] has the same Lyapunov functional (4] as
for the minimal KS model (I3, which can be used to construct some initial data
with large negative energy such that the solution of (L8] blows up for supercritical
mass (i.e., [, uodz > 47”) Moreover, under the subcritical mass (i.e. [, updz < 47”),
using the same Lyapunov functional and Trudinger-Moser inequality, we can find
a constant ¢; > 0 such that

t
(L9) lulnulzs + Vol + / lve22ds < e
0

which has been a key to proving the boundedness of solutions of the minimal KS
system (L3)). However, there are some significant differences between systems (L3))
and (L8). For the minimal KS model (L3)), the estimate (L) is enough to establish
the existence of global classical solutions (see [30]). However for the system (L)),
the motility coefficient e~X” may touch down to zero (degenerate) as v — oo, and
hence the method for the constant diffusion as in [30] no longer works and new ideas
are demanded. In this paper, we shall develop the weighted energy estimates by
taking e X" as the weight function based on the Lyapunov functional to establish
our results.

2. LOCAL EXISTENCE AND BASIC INEQUALITIES

Using Amann’s theorem [5L[6] (cf. also [37, Lemma 2.6]) or the well-established
fixed point argument together with the parabolic regularity theory [221[34], we can
show the existence and uniqueness of local solutions of (I.8)). We omit the details
of the proof for brevity.

Lemma 2.1. Let Q C R? be a bounded domain with smooth boundary. Assume
that 0 < (ug,vg) € [WhH*(Q)]%. Then there exists Tmax € (0,00 such that the
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problem ([L8) has a unique classical solution (u,v) € [C(Q x [0, Tiax)) N CH(Q x
(0, Trnax))]?. Moreover, u,v > 0 in Q x (0, Tihax) and
Zf Thax < 0, then ||u(7t)||L<>° + Hv('7t)||W1*°° — 00 ast /( Tinax-
Lemma 2.2. If (u,v) is a solution of (L) in Q x (0,T) for some T > 0, then

(2.1) lu(-, )| = ||uollzr := Mo for all t € (0,T)
and
(2.2) oG, O)llzr < |luollz: + |lvollzr for all t € (0,T).

Proof. Integrating the first equation of (L8) and using the Neumann boundary
conditions, we obtain (ZI) directly. On the other hand, integrating the second
equation of (L8) with respect to = over 2, one has

i vda:+/vdx:/udx:/u0dx,
dt Jo Q Q Q

which immediately gives (2.2)). O

Lemma 2.3. Let Q C R? be a bounded domain with smooth boundary. Assume A is
a self-adjoint realization of —A defined on D(A) :={¢ € W*2(Q)NL*(Q)| [, v =
0 and g—'f =0 on 90}. Then for any L > 0 and a nonnegative function f satisfying

(2.3) / fInfdr < L,
Q
it holds that
(2.4) [ 1Ak - pla < c),
Q

where f = ﬁ Jo fda.

Proof. Using (2.3) and noting the fact zlnz > —1 for all z > 0, we have

£l = fdx + fdz
fze f<e
< fIn fdx + fdx:/flnf— fIn fdx + fdx
f>e f<e Q f<e f<e
Q
<L+ il + e]Q],
e
and hence
; 29|
(25) 17 = Fller < 20l < 2L+ 2 420,
Next, we consider the following system:
_A¢ = f - fa HAES Q7
(2.6) o o
o — Y T € 89

Let G denote the Green’s function of —A in  with the homogeneous Neumann
boundary condition. From (2.6)), one has

(2.7) o(z) = / Gz — ) (f(y) - Pdy.
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Then using the similar argument as in [33, Lemma A.3] along with (23)), from (2.7
one can find a constant £ > 0 such that

(2.8) / el dy < ¢y
Q
Recall a result (see [33, Lemma A.2]): for x > 0, it holds

1 1
XY <ZXInX+ —¢e" forall X >0and Y > 0.
K Kre

Then multiplying the first equation of ([2:6) by ¢, and integrating it by parts, we
end up with

(2.9)
[ iwokde= [ o7 [ odn< [ flol+ [ foias
2

1 2 o
S—/flnfda:—i——/e“wldx—i——flnf.
K Jo RE Jqo

K

Substituting ([23)) and ([3) into ([Z.9), and using the boundedness of fIn f, one has

(2.10) /Q |Vé|2da < co

where ¢z depends on L. The definition of A defines the self-adjoint fractional powers
A~? for any § > 0. Then from (Z.6) we have ¢ = A~!(f — f) and hence

-1 72 v = —1(r PA\(f_F _ _ _ 2
[t r=pde = [ A=) =Dde = [ o-Aoyis = [ [Vofd < ca
which gives (24)). O

Lemma 2.4. Let (u,v) be a solution of the system (L8]). Then there exists a
constant C' > 0 independent of t such that

(2.11) [Av]lze < C(flullz2 + l[ollz2)-

Proof. Note that v satisfies the following system:

(2.12) {—Av+v—u—vt, e, t>0,

gv =, ze, t>0.

Then applying the Agmon-Douglis-Nirenberg L? estimates (see [IL2]) to the system
[212), we can find a constant ¢; > 0 such that

[ollwz2 < erll(u = vz < 2er(lullz + flvellz2),

which gives (2.I1)). O

3. PrROOF OoF THEOREM [I.1]

In this section, we shall prove Theorem [[.T] which includes the global existence
of classical solutions for subcritical mass and blow-up of solutions for supercritical
mass.
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Lemma 3.1. Let F(u,v) be defined in (IL4). Then the solutions of (L) satisfy

(3.1) %F(u v) + E(u,v) =0,

where
E(u,v) = X/ vfdx—i—/ e Xu|V(Inu — xv)|*dz.
Q Q

Proof. We multiply the first equation of (L8] by (Inwu— xv) and integrate the result
with respect to z over €2 to have

/ w(lnu —xv)de = [ V- (e X'Vu— xe XuVv)(Inu — xv)dz
Q

(3.2) @

= —/ e X u|V(lnu — xv)|*dz.
Q

On the other hand, using the fact that fﬂ uzdxr = 0, we have

(3.3) / u(Inu — xv)de = 4 ulnudr — Xi / uvdx + X/ uvdz.
Q dt Jo dt Jg Q

From the second equation of ([L8)), one has u = v; — Av + v, which gives

. = d v2dz.
(3.4) /qutdx / da?—i— / |Vol? a:—i— th
Then the combination of (B2, (B:ﬂ), and B4) gives (BI)). O

1. Global existence with subcritical mass. In this subsection, we first prove
the existence of global classical solutions if fQ updr < 47”.

Lemma 3.2. If fQ updr < 4T then there exists a constant C' > 0 independent of
t such that

(3.5) / ulnudr < C
Q
and
t
(3.6) IV0( 8) 2 + / (-, 8)|22ds < C.

Proof. From (I4]), we have that

F(u,v)z/ulnudﬂc—(x—l—n)/uvdx+z/(v2+|Vv|2)dx+n/uvdm
Q Q 2 Jao Q

(x+mv
:—/ulne dx+z/(v2+|Vv\2)dx+n/uvd:r.
Q uw 2 Ja Q

Noting that —In z is a convex function for all z > 0 and fQ Miodx =1, which allows
us to use the Jensen’s inequality to obtain

(3.8)

(x+mv
—In (ML/ e(X+’7)”d:c> =—In </ ¢ Midx>
0JQ Q u 0
e(x+mv
</<—ln >—:c———/un
Q u

(3.7)

This is a free offprint provided to the author by the publisher. Copyright restrictions may apply.
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Then the combination of (B.7) and (B.8]) gives

(3.9) F(u,v) > —Myln <L/ e(X+’7)”dx> +K/( 2+|Vv\2)dx—|—77/ uvdx.
Mo Jo 2 Jo Q

Noting the fact ||v]|z1 < ¢1, and using the Trudinger-Moser inequality in two-

dimensional spaces [30], one has

(3.10) / OOy < (o) octm? Vel
Q

which substituted into (39) gives
(3.11)

X 1 2 2 X 2
Flu,0) > | = —+¢) (x+n)" My [Vol*de + = | videz+n | wode — cs,

2 8m Q 2 Ja Q
where c3 := Mo In 37 Since My = Jo wodz < 47”, it holds that

X 1 2

(3.12) 5 (87r + E) (x +1n)" My >0,

by choosing € > 0 and 7 > 0 small enough. Substituting (312) into ([BIT), one has
F(u,v) Zz/ ’U2d3;‘—|-’l7/ wvdx — cg,
2 Jo Q

which gives F(u,v) > —c3 and [ uvdz < % by the fact F(u,v)
F(ug,vg). Then using the definition of F(u,v) in ([4) and the fact F(u,v)
F(ug,vo) again, we obtain

/ ulnuder < F(u,v) +X/ wvdx < (1 + K) F(ug,vo) + &’
Q Q n n

INIA

which gives [33). Moreover, we have the following estimate:
(3.13)
X/ |Vo|?dz < F(u,v) +X/ uvdx — / ulnudz
2 Jo Q Q
Q

Q
< Flu) +x [ oo+ < <1+K>F<m,vo>+ﬁ+l_
Q e n n e

Integrating (BI) and using the fact F(u,v) > —cs, it follows that
t t

X/ /vtzdxdt—i—/ /e_X“u|V(lnu—Xv)|2da:dt§F(u07vo)—F(u,v)SF(uowo)—l-c?,,
o Ja o Ja

which yields

t
(3.14) / /vfdxdtg Fluo,vo) s
0o Jo X

Thus the combination of BI3)-BI4) gives (B6) and completes the proof. O

Lemma 3.3. Let (u,v) be a solution of (LY). If [, uo(x)dx < 47”, then there ezists
a constant C > 0 independent of t such that the following inequality holds:

t+1 -
(3.15) / / e Xu?dxds < C for all t € (0, Tiax),
t Q
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where
Tmax — 7 if Thpax < 00,

1 .
3.16 = i 17 _Tmax d Tmax =
(3.16) 7= min{l, 5T} an {oo if Toa = 00.

Proof. Using the definition of 4 in Lemma [2.3] we can rewrite the system (L8] as
follows:

(3.17)

(u—a) = —Ale X’y — e X)), € Q,t>0,
du — ), x € 00, t > 0.

Then multiplying (3.17) by A~!(u— ) and integrating the result by parts, we have
2dt/|A7*u—u|d$— /.A (u —u) .A(e XUy — e~ X”u)dm

= [ (- i

On the other hand, with some direct calculations and noting that @ = Wll fQ udxr =
it holds

(3.18)

faf
(3.19) - /Q (u—0)- (e7%%u — X0 da
=— /Q(u — @) (e*X”(u —a)+e X'u— M) dx
=— /Q e XY (u—u)’dx + 1 / (u—u)e Xdx

Q

M2

< — | e X¥(y —7)%dr + =2.
fe- w1

Then we substitute (319) into (BI]) to get

d

_1 N2 —YU —\2 2Mg
(3.20) i . |.A 2(u—a)de+2 | e X(u—1u)de <
Q

Q-

Since [, ugdx < 47 then from Lemmas and [2.3] we can find a constant ¢; > 0
such that

(3.21) / |A™2 (u— @) 2de < .
Q

Then integrating (320)) over (¢,t + 7) and using (]32:[[) one has

e X (u — u)*dwds < < —
/ /Q IQI IQ\
which gives

t+7 t+7
/ / e XVy?dxds = / / e XY (u — u + u)dxds
t Q
4M?
< 2/ / —XY( )V2dxds + 2/ / wdrds < —2,
Q 0

and hence (B3] follows. Then we complete the proof. O
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Lemma 3.4. Suppose the conditions in Lemma [B3 hold. Then there exists a
constant C' > 0 independent of t such that

t+71 _
(3.22) / lv(-,8)||Leds < C  for all t € (0, Thax),
t

where T is defined by [B16]).

Proof. Using the Sobolev embedding theorem and applying the Agmon-Douglis-
Nirenberg L? estimates(see [IL2]) to the system ([2I2), we have

(3.23)
lollz= < callvll, g < calltu — vl g
< 2¢es(llull 3 + il )

1 1 1
3 s 3
< 2¢9 </ uzexvdx> . (/ engdx> +2¢9 (/ vfda:) |Q|é
Q Q Q

1
3
< cg/ u?e XVdx + (/ 63X”dx) + S22 + 195
) Q

On the other hand, using the fact ||v]|p1 + ||Vv|[z2 < ¢3 (see Lemmas and 2.3))
and applying the Trudinger-Moser inequality in two-dimensional spaces [30], one
has [, e*XVdx < ¢4, which, substituted into (3.23) and combined with (BI5) and

B.8), gives

t+1 t+1 t+7
/ [[v(-; 8)||Lds < cg/ / w?e Xdx + cg/ llve (-, 8)||32ds + ¢4 < cs,
t t Q t

which yields ([B:22]). O

With the above results in hand, we shall show that there exists a constant C > 0
such that ||u(-,t)||r2 < C for any ¢ € (0, Tiax), which will be used to rule out the
possibility of degeneracy. Precisely, we have the following results.

Lemma 3.5. Let Q C R? be a bounded domain with smooth boundary and fQ uodx
< 47”, If (u,v) is a solution of system (L&) in Q X (0,Thmax), then there exists a
positive constant C independent of t such that

(3.24) lu(-, )|z < C for allt € (0, Timax)-

Proof. We multiply the first equation of (L8) by u and integrate the result by
parts with respect to . Then using the Holder inequality and Young’s inequality,
we have

1d
—— [ widx +/ e XY\ Vul|?dr = X/ e X*uVu - Vudz
2dt Jo Q )

3 3
<X (/ eX”|Vu2dx> (/ eX”u2|VU2dx)
Q Q
1 2
< —/ eiX”|Vu\2dx—|—X—/ e X2 | V| de,
2 Ja 2 Ja
which yields

(3.25) Lk u2dﬂc—|—/ e XY |Vul|*dx §X2/ e X2 | Vo 2 dz.
dt Jo Q Q
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On the other hand, using the fact [X+Y|> > 1 X?—Y? and e~ 3"Vu = V(e 3%u)+
%e‘§vuV1}, we have

—xv 2o 1 o2 X w2 2

e X|Vul* > i\V(e 2| - XUy | Vol?,

which substituted into [B25]) gives
(3.26)

d 2
ot [ [V wPas [ v 22X [Tl F )
dat 4 )y

Moreover, the Gagliardo-Nirenberg inequality along with the facts ||Vol|jzz < ¢
1 1
and [|[Vol|zs < co([|Av]| 72 (V| 72 + [|Vv][12) (see [22, Lemma 2.5]) entails that

5x2 _x
2 Vol ¥l
__ —X
< Cs(llAva\le||L2 + ||VU||2L2)(||V( ") p2lle” > ullzz + [le” 2 ul7z)
< 0103||Av||L2||V( ") g2 lle” 2 ul| g2 + cres]| Av| L2 [le” > ull3
+ o3| V(e 2 u) || p2lle” > Vull 22 + cieslle” > ull3
_x 144t _«
< —||V( u)[72 + 2¢1¢3 )| Av||Fale” 2 ul 7 + %H “ul| 72
< —||V( u) 32 + ca(| Av)|32 + 1)lle” 2 ull3,

which, combined with (ZI1]) and the fact e X¥ < 1, gives

(3.27)

5X2||V 2 Hlem 32, < 2|V 2 2 ) lle=3vull2

— IVollzalle™ = ullz, —|| (€™ uw)|Z> +cs (lullZ> + lvellfe + 1) lle > ulZ,
< IV E s + e (e Fullda + fuela +1) fulla.

Substituting [B27) into ([B:20]), one has

—Xu

d
(3.28) ZluliFe < es (™3 ulfs + urllf + 1) flula.

For any ¢ € (0,Tmax) and in the case of either t € (0,7) or t > 7 with 7 =
min {1 Tmax}, from BI5) we can find a tg = to(t) € ((t—7)+,t) such that t; > 0
and fQ e~ Xv(@t)y2 (g, to)dx < cg, which, along with ([B.22), implies that

(3.29) / u?(z,to)dz < c7.
Q

Integrating ([B:28)) over (to,t) and noting the fact t < tg + 7 < to + 1, then we can

use [B.6), B.I3), and [B29) to obtain
X4
(-, 8)]122 < Jul- to)||22€ Jig e 2 ullfzdstes [y, llvelfzdstes cslluol|2,

which gives (3:24). O
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Lemma 3.6. Let the conditions in Lemma hold. Suppose (u,v) is a solution
of [CA) in Q x (0, Tiax); then one has

(3.30) lu(-st)|lpee < C for all t € (0, Tmax),
where C' > 0 is a constant independent of t.

Proof. Noting ([B:24]) and applying the parabolic regularity estimates to the second
equation of (L), one can find a positive constant ¢; such that

(3:31) ol + [ Vollzs < 1,

which gives

(3.32) e XY > eTXU = d; > 0.

Then multiplying the first equation of (L8] by uP~! with p > 3 and integrating the
result by parts, we end up with

1d
pd

=—(p— 1)X/ e X PV - Vodr
Q

-1 —1)x?
< | e XuP2|Vul?dr + u/ e XV uP |Vo|?dr,
2 Ja 2 Q

updx—i—( 1)/ e XV uP 2| Vu|2da
Q

which, combined with (B:ﬂl) and the fact e XV < 1, gives

d 1)d
(3.33) Wiy 4 22— Dh / IVu® 2z < P — ) ) /UP\VU|2dx.
dt Q Q

Then with [B24)) and (BBIJ), we can use the Holder’s mequahty and Gagliardo-
Nirenberg inequality to get

(3.34)
pi(p;”XQ/u”dex< p—(p_zl)XQ </ 2pdm> (/ IVv|4dx)
Q
< PO s 2,
< PO wut 20 ), 4 )
< @_%WU%HQEZ + cs.

On the other hand, using the Gagliardo-Nirenberg inequality and ([B:24]) again, one
has

2(1-2
[ wrde = ¥ < e(IVaE 0Pt
Q

—1)d P
< (])P%HVUEH%Q +c5.

(3.35)

Then substituting 334) and B35) into B33, and integrating the result with
respect to ¢, we have for all ¢ € (0, Tinax) that

(3.36) lu, OIZe < lluollZ, + co,
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where ¢g > 0 is constant depending on p but independent of ¢. Applying the
parabolic regularity theory to the second equation of (L8], and choosing p = 4 in
(3:36), one can find a positive constant dy independent of p such that [|Vou(-, )| e <
dy. Then by the well-known Moser iteration [4](or see [22]), we can show B30). O

Lemma 3.7. Let Q C R? be a bounded domain with smooth boundary. Assume
that 0 < (ug,vo) € [Wh*°(Q)]? and then if [, uodx < 47”, the system (L8) admits a
unique classical solution (u,v) € [C°(2x [0,00))NC%L(Q x (0, 00))]? with uniform-
in-time bound.

Proof. Using Lemma B8 we have ||u(-,t)||L~ < Cy. Then applying the parabolic
regularity to the second equation of (L8], one has [|v(-,t)|lwre < Cy. Hence
Lemma [3.7] follows directly by using Lemma 211 O

3.2. Blow-up for supercritical mass. In this subsection, we shall construct some
initial data with supercritical mass (i.e., fﬂ ugdr > 47”) such that the corresponding
solution of (L) blows up based on some ideas in [19,23]. Noting My = [, uodz,
then the stationary solution of system (L8] satisfies the following problem:

—Av+uv= fi/[gff;m, x € Q,
MoeX?
(3.37) ) Jo exvdz? '
e =0, z € 09,

For convenience, we introduce the following change of variable: V = v— ﬁ fQ vdr =

v— f\sﬂl\ Then the system [B.37) can be rewritten as

—AV 4V = phes M g e,

= fﬂ exVdx
_ _MgeXV
(3.38) U= fova zell,
v —, x € 09,

[y Vder =0, [,Uds= M.

We point out that the steady state problem ([B38) and the Lyapunov function (4]
for (I8) are the same as those for the minimal Keller-Segel system (I3)) whose
blow-up of solutions has been studied in [19,20]. Hence we use the same arguments
as in [I9] Lemma 3.5] to establish the lower bound for the steady-state energy when
fﬂ updx # 4”77” for any m € NT. For convenience, we present the results without
proof.

Lemma 3.8. Suppose My # 47'7"‘ for all m € N*. Then there exists a constant
K > 0 such that

(3.39) F(U,V)> -K
holds for any solution (U, V') of the system ([B.38]).

Next, we show that there exist some initial data with supercritical mass (i.e.,
My > 47”) such that the energy is below any prescribed bound. To this end,

we first prove that there is a sequence (Ue, V)50 satisfying [, Vo(z)dz = 0 and
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fQ z)dx = My such that lim._,o F(Ug, V:) = —o0 if My > 47”. Let (Ue, VZ) be
deﬁned as follows:

(3.40) Ve(z) = i [ln <(52 +7r|22_ zo|2)2 > Q] / < e? +7T|962— zol?)? >dx]

and

MoexVe(®)

(3.41) Us(x) = T eVds

where xo is an arbitrary point on 9. One can easily check that fQ Ve(z)dx = 0 and
fQ x)dx = M. Next, we shall show that lim. .o F(U., V.) = —oo if My > 4T

Lemma 3.9. Let (Ue, V)c>0 be defined by 340)— BAI) and zo € 0Q. If My > 477',
then it holds that

(3.42) F(U.,V:) = —o0 as € = 0.

Proof. Since x( is an arbitrary point on OS2, we assume xy = 0 without loss of
generality. With the definition of F(u,v) and (341, one has

(3.43)
F(Ug,vg)z/Ugande—X/UEVdeJFK/ \VVEFderK/Vfdx

— Myln My — MyIn (/ eXVde) +X/ |vv;\2da:+5/ V2dz,
Q 2 Q 2 Q

where we have used the fact

/Uaande—x/ U.V.dz
Q Q

_ MO x Ve V. XMO e
= v e [+ ([ eae) far S [ ety
= MO thO — MO In (/ eXVde) ]

Q

On the other hand, we use ([B.40) and the polar coordinates around origin 0 € 942,
with R denoting the maximum distance between the pole and boundary of €2, to
derive that

<_
2 |VV| dx // 1+7r7"2 Ty drdl

47r 9 g2
(344) X (111 — + 111(6 + TR ) -1+ w)

S —ln— +01(1),
X S

where |01(1)] < C as ¢ — 0. Moreover, direct calculations give

(3.45)
2
X 2 1/ 2 21232 1 </ 2 22 )
= [ Vidr=—— [ (In(e” + 7|z dx— In(e* + 7lz|*)*dz | =02(1),
s [ vede g [ a4 mlof? 2 Pda—g e [ e+ rlaf) (1)
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where |O2(1)| < C as € — 0. Furthermore, it has that
(3.46)

1“(/96’%) 1“(9'/ ﬁ ) al, l(ﬁ>

and

2 2 2
2 / @ E
TR} +e2 = Jo (e2+mz]2)2 T — TR3 + &2’
where R; and Ry denote the maximum and minimum distance between the pole
and the boundary of 2. Then from (B48]), one can show that

(3.47)

n(fore)
= o [ (19 [ o) oy o0 () 4]

2
mede + Mo [ 2 224 — Myl Q/gid
|Q|/ ne x+|Q| n(e® + wlz|°) dx oln (| N EE=mpE x
—2M01n5—|-03( )

with |O3(1)] < C as ¢ — 0. Finally substituting (344, 343), and B41) into
B43) gives
4

(3.48) FU.LV.) <2 (; - MO> < +0()

where O(1) = O1(1) + O5(1) + O3(1) and |O(1)| < C as ¢ — 0. Since My > 47”,
[B:42)) follows directly from (B.4]). O

Next, we shall establish the connection between the energy of steady states and
the initial data. More precisely, we have the following results.

Lemma 3.10. Let (u,v) be a global-in-time bounded solution of (LY). Then there
exist a sequence of times ty — oo and nonnegative function (Us, Vao) € [C%(Q)]2
such that (u(-,tx),v(:,tx)) = (Uso, Veo) in [C2()]2. Furthermore, (Us, Vao) is a
solution of [B38) satisfying

(3.49) F(Use, Vo) < F(ug, v).

Proof. Since (u,v) is the global classical solution with uniform-in-time bound of the
system (L)), then we can use the standard bootstrap arguments involving interior
parabolic regularity theory [27] to find a constant ¢; > 0 independent of ¢ such that

(3.50) [l D)l g2s08 (aegpoeyy 100Dl gros 8 @iy < €10

where o € (0,1). From (850), we know that (u(-,t),v(:,t))¢>1 is relatively compact
in [C%(2))? and F(u,v) is bounded for ¢t > 1. Hence there exists a suitable time
sequence tp — oo such that(u(-,tx),v(-, 1)) — (Uss,Vao) in [C%(Q)]? for some
nonnegative Uy, Voo € C?(€2). Then we have

F(u(-tg),v(- tr)) = F(Uso, Vo), as tx — 00,
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which gives [B:49) by the fact F'(u,v) < F(ug,vo) from BI). On the other hand,
using the facts 0 < ¢ < e XY and F(u,v) is bounded for ¢t > 1, from Lemma B]
one has

(3.51) / / vidxds —|—/ / u|V(nu — xv)|?dzds < cs.
1 Jo 1 Jo

Then the combination of (50) and (BE]]) allows us to extract a subsequence of
(tx)r>1 (with the same notation if necessary) such that

(3.52) / vZ(z,tp)dr — 0 as tp — oo
Q
and
(3.53) / (@, ) V(I u(-, t) — ol tx))[2dz — 0 as b, — 0o,
Q

Based on ([3.52]) and (B53)), then using the same argument as in [39, Lemma 3.1],
we can show that (Usx, V) is a solution of (B38). In fact, noting [B.52)), we
evaluate the second equation of (L8] at ¢t = t; and let k — oo to have
Using (353) and taking k — oo, we obtain U, |V(InUs — xVao)[? = 0 in Q. By
using the same argument as in [39, Lemma 3.1], one can show that Uy, > 0 for all
x € ) and hence V(In Uy — xVioo) = 0 in 2 which gives

Mo@xv“’
JoeVeoda
Then combining ([F54) and (BEH), and using the fact 4 = f\f[—ﬁ, we know that
(Uso, Vo) is a solution of ([B:38)). Then, the proof of Lemma BI0is completed. O

With Lemmas B.8 3.9 and 310 in hand, we now show the blow-up of solutions
for the supercritical mass by the argument of contradiction.

(3.55) Uso =

Lemma 3.11. For any M > 47” and M ¢ {4“7’” :m € NT}, there exist initial

value (ug,vo) satisfying fo uodx = M such that the corresponding solution of (L8]
blows up.

Proof. Since M & {4”7’” :m € N1}, then by Lemma B8 we can find a constant
K > 0 such that

where (Us, Vo) is a solution of the system (B:38). For this constant K > 0 chosen
in (B56), we can use Lemma B9 to show that there exists a small g > 0 such that
F(Ug,,Vz,) < —K, provided M > 4—”, where

1 52 2
Veyla) =+ [ 0 A L) .
o(®) x[’“((wm—m?) 1l (eo+7r|a: FNEIED R

and

MeXVeo ()
Jo Vo @z
Moreover, we can check that (U, Vz,) € [Wh*(Q)]? and [, Uz, (x)dz = M. Then

the solution of the system ([8) with initial data (ug,vo) = (U607 VEO) must blow
up. In fact, suppose the solution (u,v) of (L) with the above (ug, vg) is uniformly

UEO (I) =
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bounded in time, then from Lemma B.I0, we have F(Us, Vo) < F(ug,v9) < —K,
which combined with ([356]) raises the following contradiction:

K < F(Uss, Vio) < Flug, vo) < —K.
Then the Lemma [3.11] is proved. O

3.2.1. Proof of Theorem [LIl Theorem [[L1]is a direct consequence of Lemmas [B.7]
and B.111
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