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Global Existence in Reaction-Diffusion
Systems with Control of Mass: a Survey
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Abstract. The goal of this paper is to describe the state of the art on the question
of global existence of solutions to reaction-diffusion systems for which two main
properties hold: on one hand, the positivity of the solutions is preserved for all
time; on the other hand, the total mass of the components is uniformly controlled
in time. This uniform control on the mass (or — in mathematical terms- on the
L'-norm of the solution) suggests that no blow up should occur in finite time. It
turns out that the situation is not so simple. This explains why so many partial
results in different directions are found in the literature on this topic, and why
also the general question of global existence is still open, while lots of systems
arise in applications with these two natural properties. We recall here the main
positive and negative results on global existence, together with many references,
a description of the still open problems and a few new results as well.
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1. Introduction: dissipation or control of mass, structure
(P)+(M)

Let us consider the elementary 2 x 2 system of ordinary differential equations (ODE)
where h : [0,+00) — [0,+00) is a given regular function and u,v : [0,7) — IR are
the unknown functions:
O,u = —uh(v)
(E) ¢ 0,v=uh(v)
u(0) = up > 0, v(0) = vy > 0.

It is classical that a local solution exists and may be extended on a maximal interval
[0,7%). If we assume, h(0) > 0, this solution is nonnegative. Moreover, adding the
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two equations and integrating lead to

vVt >0, u(t)+v(t) = ug + vo.
Together with the nonnegativity, this implies that u(t), v(t) stay uniformly bounded
on [0,7%). It follows that 7™ = 400 and the solution is global in time.

Now, what happens when space diffusion occurs?

Let us consider for example the following 2 x 2 system of reaction-diffusion
equations where u = u(t,x),v = v(t,x), (t,x) € [0,00) x Q are the unknown func-
tions:

0,u — diAu = —uh(v) on (0,00) x Q
0,v — doAv = uh(v) on (0,00) x Q

EIN w0, = wo() > 0, 0(0,) = u(-) > 0 1)
%:%:0 on (0,00) x 0.

Here, dy,dy > 0, Q C IRY is open, bounded and regular and h is as before.

As for the ODE, if ug,vg € L*°(Q), local existence of a nonnegative classical
solution holds, and the solution may be extended on a maximal interval [0,T™) (see
Lemma 1.1). If the L>-norm of the solution (u(t),v(t)) is itself uniformly bounded
on [0,7%), then T™ = 4o0.

If di = dy = d, then

O(u~+v) —dA(u+v) =0. (1.2)

In particular, we deduce by maximum principle that

[u(t) + v(®)ll Lo () < lluo + voll Loe(e)- (1.3)

Together with the nonnegativity, this implies that w(t) and v(t) stay uniformly
bounded in L>®(2) and therefore 7% = +oco. Thus, the situation is the same as
the O.D.E. case with respect to global existence.

Question: What happens when d; # dy ? It is known that different diffusions
can cause the loss of stability properties of equilibrium solutions (see e.g. [65, 52]).
But, can different diffusions destroy global existence?

We will see later that the situation is then very different. However, as for the
O.D.E., we may add up the two equations:

Ot(u+v) — A(dyu + dov) = 0.

Integrate this in space and time. Taking into account the boundary conditions
(namely [, A(dyu + dav) = 0), this leads to:

/Qu(t)+v(t):/ﬂuo+vo.

Again, together with the nonnegativity of u,v, this implies that

vt € [0,77), [[u®)llpi): vl < lluolli) + llvollLr(q)-
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In other words, the total mass of the two components does not blow up, and u(t), v(t)
stay bounded in L'(Q) uniformly in time. Whence another way to ask the global
existence question:

Question: how do L'-estimates on the solution, which are uniform in time, help
to provide global existence?

Going back to the first equation in system (1.1), and integrating in space and
time, give the following, where Q7 = (0,7") x Q:

/Q RECE [

This implies that the nonlinearity of (1.1) is a priori bounded in L'(Qr).
Whence another natural and interesting question:

Question: What can be said of a reaction-diffusion system whose nonlinear
reactive terms are bounded in L'(Q7)?

We will address all the above questions in this paper. More generally, we will
review most of the main results on global existence in time for the family of m x m
reaction-diffusion systems satisfying the two main following properties:

— the nonnegativity of the solutions is preserved for all time
— the total mass of the components is a priori bounded on all finite intervals.

More precisely, let us introduce the general system

Vi=1,...,m
Opu; — diAu; = fi(u, ..., um) on (0,T) x €, (1.4)
al%?; + (1 — a)u; = B on (0,T) x 09, '
u; (0, -) = wip,
where the f; : IR™ — IR are C' functions of u = (u1,...,uy), and for all i =
L,...,m, d; € (0,00),a; € [0,1],3; € C%([0,T] x Q), B; 2 0. We denote X7 =

(0,T) x 09.
By classical solution to (1.4) on [0,7T), we mean that, at least

ue C([0,T); LY(Q)™) N L>([0,T — 7] x Q)™, ¥ € (0,T),
Vk,l=1,...,N,¥p € [1,00), Opu, Dy, U, Ogpyu € LP (7,7 —7) x Q)™ ,  (1.5)
and equations in (1.4) are satisfied a.e..
Note that this regularity of w implies that w,d,,u have traces in L} (X7)™ (see
e.g. [41]). Most of the time, due to more regularlty of f, the solutions will be
regular enough so that derivatives may be understood in the usual sense (e.g.
ue C?((0,T) x Q) if fis C? itself).
Let us first recall the classical local existence result under the above assumptions
(see e.g. [29], [63], [4]):
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Lemma 1.1. Assume ug € L>(Q)™. Then, there exist T > 0 and a unique classical
solution of (1.4) on [0,T). If T* denotes the greatest of these T'’s, then

sup |wi(t)]| oo () < +o0| = [T = +o0]. (1.6)
te[0,7*),1<i<m
If, moreover, the nonlinearity (fi)1<i<m is quasi-positive (see (1.7) below), then
Vi=1,...,m, ujo >0]=[Vi=1,...,m, Vt € [0,T7), u;(t) > 0].

Nonnegativity of the solutions is preserved if (and only if) the nonlinearity
f=(f1,--., fm) is quasi-positive which means that

(P) Vr e [O,+oo)m, Vi=1,...,m, fi(rl,...,ri7170’ri+l,...’Tm) >0, (17)

where we denote r = (r1, - - - , 7). This will be assumed for all nonlinearities through-
out in this paper.

Remark. According to (1.6), in order to prove global existence of classical solutions
for system (1.4), it is sufficient to prove that, if 7% < 400, then the solutions wu;
are uniformly bounded on [0,7™). Thus, a priori L*°-bounds imply global existence.
As already noticed (see (1.2), (1.3)), it is the case if all the d;’s are equal, and
global existence then holds for bounded initial data. The situation is quite more
complicated if the diffusion coefficients are different from each other and this will be
analyzed all along this paper.

Without any extra assumption on f, blows up generally occurs in finite time
(T™ < 400). Here, we will assume that f satisfies a “mass-control structure”

(M) Vre [0 cY . filr + > ml. (1.8)

1<i<m 1<i<m

Note that this was satisfied in example (1.1) with C' = 0 and even with equality
instead of inequality. With “correct” boundary conditions, (1.8) implies that the total
mass of the solution is bounded on each interval. Indeed, let us set W =5, . ;.
Integrating the sum of the m equations of (1.4) leads to o

o [ Wi - [ VX dul-n<c [pewo)

Assume for instance that: Vi, a; € (0, 1]. Then, using boundary conditions

-/ VIS daul- n—/mZd —odui = By /mz B

Thus, we have the Gronwall’s inequality

8t/QW(t)§c+C/Ql+W(t),

which implies that, for each ¢ in the interval of existence

/QW(t) < etC/QW(O)+k(etC— 1), k= (c—l—/QC’) /C. (1.9)
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It follows that the total mass [, W(t) is bounded on any interval. Whence the
question: how does this L'-estimate help to provide global existence?

Instead of (M), we could assume that, for some a = (a;)1<i<m With Vi,a; >0

(M) ¥re[0,400)™, > aifir) <CL+ > ri. (1.10)

1<i<m 1<i<m

Obviously, (M’) may be reduced to (M), after multiplying each i-th equation of (1.4)
by a; and upon replacing u; by a;u;. For simplicity, we will mainly use (M) in the
following, although examples may arise with (M?).

As shown above when «a; > 0 for all ¢, conditions (P)+(M) [i.e. (1.7) 4+ (1.8)]
imply for most boundary conditions that the total mass is controlled. However, one
has to be careful: if oy = 0,3; # 0 for some i and a; > 0 for others, then, L!-
estimates may fail (see Subsection 3.4). This explains why we will generally restrict
the values of o, 3; in the next sections (see (5.5), (5.6)).

Lots of systems come naturally with the two properties (P) and (M) (or (M’))
in applications. This is the purpose of the next section to give several examples of
this kind. Therefore, it is worth asking the question of global existence in time with
these only two properties. We will also consider systems, where not only the total
mass is bounded on any interval, but where even the nonlinearities are bounded in
LY Q) for all T < +oc (as it is the case for the example (1.1) above).

If the nonlinearities f; are bounded in L'(Qr) for all T' > 0 and if their growth

is less than \u\¥ as |u| — +oo, then by bootstrap arguments, it is classical to
show that they are actually bounded in L*(Qr) (see e.g. [3]) and therefore the
solutions exist globally. Here, we are interested in the other situations, namely,
when the growth of the nonlinearities is not small, or, given a nonlinearity, when
the dimension is high enough so that we are not in the “bootstrap situation” just
mentioned. Note that, even for quadratic nonlinearities, the bootstrap argument is
not valid as soon as N > 2.

This paper describes the state of the art and gives a survey of the wide literature
published in the last years on these global existence questions. Due to the increasing
need for modeling in biology, chemistry, environment problems, etc, they even have
gained a higher interest recently. Besides being a survey, this paper provides most
proofs of the results (except for those of Section 4), so that it is rather self-contained.
Some results are actually quite new, like the L?-compactness proved in Proposition
6.3 or the global existence result of Theorem 5.14. Some are stated in a more general
situation than those found in the literature like Theorems 5.5 and 5.9, or proved in
a new way like for Theorem 3.5. Many interesting questions are still unsolved and,
in the last section, we indicate several open problems. We give a rather long list of
references: it is not exhaustive but hopefully rich enough to track most connected
results.
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2. Some examples of reaction-diffusion systems with
properties (P)+(M)

Here, we give a few examples of reaction-diffusion systems found here and there
in the literature as models for very different applications and for which the two
properties (P)+(M) hold.
e The Brussellator. Let us start with the classical so-called “Brussellator” ap-
pearing in the modeling of chemical morphogenetic processes (|60, 61, 65]):

Ou — diAu = —uv? + bo
0w — doAv = uv? — (b+1)v+a
Ulgq = b/a, Vg = @

a,b,dr,ds > 0.

(2.1)

If we denote
f(u,v) = —uv® + bv, g(u,v) = ww? — (b+ 1)v +a,
then for all u,v > 0,
F(0.0) = bu > 0, g(u,0) =a >0, f(uv) +g(u.0) < a.

so that (P)+(M) holds. Global existence of classical solutions may be proved
in small dimension using bootstrap arguments (see [63]). More sophisticated
techniques are required in general, like those explained in the next section.

Very similar systems are also used in models of Glycolysis or in the so-
called Gray-Scott models (see [44] together with more general systems with
“telescoping” nonlinearities arising in chemical kinetics).

e Combustion models. Exothermic combustion in a gas may be modeled by a
system of the following type (see e.g. [30])

8Y — puAY = —H(Y,T)

{ T — ANAT = q H(Y,T),

where Y is the concentration of a single reactant, T is the temperature and

H(0,T)=0, H(Y,0)>0. Moreover, if (Y, T) = —H(Y,T), g(Y,T) = ¢H (Y, T),

we see that ¢ f(Y,T) 4+ g(H,T) = 0 so that (P)+(M) is satisfied for the system

in (qY,T). A typical function H is given by H(Y,T) = Y™e”". Similar equations
appear for different applications in [44, 53].

(2.2)

e Lotka-Volterra systems. A general class of Lotka-Volterra Systems may be writ-
ten (see for instance in [43], [24])

Vi=1,...,m, Ow; — d;Au; = e;u; + u; Z DijUsj, (2.3)
1<j<m

with e;,p;; € IR and various boundary conditions. Condition (P) is always
satisfied, and so is (M’) -see (1.10)- if for instance for some a; > 0 (see e.g. [43])

m
Yw € R™, Z QAiPijW;Wj <0,
i,j=1
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e Quadratic chemical reactions. Many chemical reactions, when modeled through
the mass action law, lead to reaction-diffusion systems with the above (P)+(M)
structure. Let us first take a typical example that we will discuss later in this
paper. We consider the reversible reaction

A+B=C+D.

Then according to the mass action law, the evolution of the concentrations
a,b,c,d of A,B,C, D is governed by the following reaction-diffusion system:

Oa — d1Aa = —k1ab + kecd
atb — dQAb = —kla b + kQCd
oc — d3Ac = kiab — kocd
Od — dyAd = kra b — kecd.
with k1, ko > 0. Our two conditions are obviously satisfied here. We may also

exploit that the entropy is decreasing : see the remark around (6.14) (this is
actually the case in reversible reactions).

(2.4)

e Superquadratic reaction-diffusion systems. We consider a general reversible
chemical reaction of the form

P1A1L +p2As + . AP Ap = AL+ @As+ .+ A, (2.5)

where p;, ¢; are nonnegative integers. According to the usual mass action ki-
netics and with classical diffusion operators, we model the evolution of the
concentrations a; of A; by the following system of reaction-diffusion

Ora; — diBa; = (pi — gi) (KTl — I, ) Vi =1, om,

where d; are positive diffusion coefficients. A classical conservation property
states that >, mip; = >, m;q; for some m; € (0,00),% = 1,...,m. Denoting
by f; the nonlinearity in the i-th equation, this implies > ", m; f; = 0, whence
the condition (M'). The quasipositivity (P) is satisfied as well.

e Another quadratic model. Another model for diffusive calcium dynamics with

quadratic terms may also be found in H.G. Othmer [53] (see also more comments
on it in [44]):

4
Apur = diAuy + Xy + yua) (1 — uy) — 5=

pytuy
Oiug — doAug = —kjug + kllu;g
Orug — d3Auz = —k:’1U3 — kouqusg + kius + ]{?IQU4 (26)
Oy — dgAuy = kouqug + kéuE) — kéu;; — ksuqug
8tU5 — d5AU5 = k3U1U4 — ké'LL5.

e Electrodynamics. The following 6 x 6 system for the electro-deposition of nickel-
iron alloy is studied for instance in [1]: it offers a similar semi-linear structure,

but now coupled with extra terms: Vi =1,...,5
Opw; — di(Ww;)zz + b(x)(w)z — [WiPy]e = Si(w)
S1 =89 =0, S3(w) = Sg(w) = —S5(w) (2.7)

—[®]zz = 2?21 ziw;, 2 € IR, +bdy cond.
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Here the functions S; are nonlinearities which preserve nonnegativity and their
structure implies (M). Two extra terms are present: a convection term b(x)(w; )
if b is a regular enough function, then, for the question of global existence, this
perturbation may essentially be treated as if b = 0 and may be ’included’ in
the linear p.d.e. part. The second convection terms [w;®;], is different since
the regularity of the transport coefficient ®, depends itself on estimates on the
ws. Therefore, it is important to obtain a priori estimates on w; from the only
(P)+(M) structure.

Let us also refer to [17] for the study of a model with similar features which
is used in cardiac electrophysiology.

e Diffusion of pollutants in atmosphere. Another interesting example comes from
the modeling of pollutants transfer in atmosphere (here N = 3): this system of
20 equations is studied in [25] and, more recently in [59] (we refer to these two
papers for more references):

O = di 02,61 +w- Vo + fi(d) + g, Vi=1,...,20, 2.8)
+ Bdy and initial conditions
Here the nonlinearities f; are given by
fi(¢) = —ki¢1 + kaagio + kasgoo + k11d13 + kodr1¢2 + kzps o2
+kopods — kozp1da — krad1de + ki2d10¢2 — kiop1191 — kaadioda,
fa(¢) = ki1 + kaidro — kopr1¢p2 — kadpspa — kadada — ki12¢1002
fa(¢) = ki1 + kirda + kiopie + koadro — kis¢s
fa(¢) = —kirpa + kisds — kiepa — kapapa — kazd1da
fs(¢) = 2kadr + krdo + kizdra + kedprps — kapsda + kaod17d6
fo(#) = 2kisdic — kspode — keprde + kzpsda — kaodp17d6 — k1ad1d6
f1(#) = —kapr — kspr + kizd1a — kedprde
fe(@) = kaodr + ksor + krdg + keprds
fo(¢) = —krog — kspogs
fio(¢) = krpo + kodr1d2 — ki2g10¢2 (2.9)
fi1(¢) =  kiidiz — kopr1¢2 + ksbpads — k1od11¢1
f12(9) = kodi1¢2
fi13(¢) = —ki1¢1s + kiod111
fia(¢) = —kizpra + ki12g1092
fi5(¢) = kiapige
fie(¢) = —kiopie — k116 + kicpa
fir(¢) = —kaopr7rde
f1s(¢) = k20d17¢6
fio(¢) = —ka1p19 — k2219 + kasd20 + kaszp1da — k2adiodn
fa0(¢) = —kasda0 + kaapro1-

where the k;’s are positive real numbers. These nonlinearities may seem com-

plicated, but they are quadratic and, obviously satisfy (P)4(M). The main new
point in this system is that diffusion occurs only in the vertical direction. As
a consequence, many of the tools, which are based on the regularizing effects
of the diffusion, need to be revisited. Even the transport term may cause new
difficulties due to the lack of diffusion in two directions. However, the general
methods described in the next sections may be used to obtain some global
existence results for this degenerate system.

We could go on with more and more examples arising in applications with
(P)+(M). We refer for instance to the books [29, 63, 43, 22, 23, 52, 54].
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3. Existence of global classical solutions

3.1. A typical result on 2 x 2 systems

Let us consider the following 2 x 2 system
0,u—diAu = f(u,v)
0,v — doAv = g(u,v)
u(0,+) =uo(-) >0, v(0,-) =vo(-) >0, (3.1)
with either :% = [, % = 2 on (0,400) x 01,
or: u= /1, v=_L20n(0,+00) x I,

where dy, dy € (0,+00), 81, B2 € [0,+00) and f,g: [0,+00)? — IR are C'.

For wp, vy € L () with wug, vy > 0, existence of classical nonnegative bounded
solutions holds on some maximal interval [0,7%) (see Lemma 1.1). Then, we have
the first following global existence result (see [31], [46]):

Theorem 3.1. Assume (P)+(M) holds for (3.1) (see (1.7), (1.8)). Assume moreover
that ug, vy € L>®(2),up,v9 > 0 and, for some U,C >0

Yu > U,Yv >0, f(u,v) < C[1l+u+v], (3.2)

Ir>1; Yu,v>0,|g(u,v)| <C[1+u" +0"]. (3.3)
Then, T* = +o00.

Comments. Condition (3.3) means that the growth of g(u,v) as u,v — 400 is at
most polynomial. The first condition (3.2) means that the first equation is “good”.
A typical case is for instance when f < 0 in which case u is uniformly bounded on
the interval of existence by maximum principle. It is more generally the case when
[ < C(1+ u). Actually, in the statement of Theorem 3.1, we may replace (3.2) by
the a priori knowledge that u is uniformly bounded, no matter the reason of this
bound (see [31]). In this case, the second condition (3.3) may be replaced by the
weaker condition g(u,v) < ¢(u)(1+v") where ¢ : [0,00) — [0, 00) is nondecreasing.
The general idea of this theorem is that, for systems with the structure (P)+(M), if
moreover one of u or v is uniformly bounded on [0, 7%), then, so is the other; whence
global existence.

Before giving the main idea of the proof of this theorem, let us apply it to some
of the previous examples.

Application 1. Let us start with the very first example given in the introduction,

namely

(3.4)

Ou — diAu = —uh(v)
O — daAv = uh(v),

with A > 0 and homogeneous Neumann boundary conditions. Then, (3.2) is satisfied
with C' = 0. By maximum principle we have

vt € [0,77), l[u(®)llzee(e) < lluollL=()-
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Now, it is not obvious that v is bounded. Theorem 3.1 claims that this is the case if
moreover h grows at most like a polynomial as v — +o0.

Open problem. If i grows faster than a polynomial, the problem is in general open.
Some positive results with h(v) = e”’ with v < 1 or even with h(v) = €*¥ may
be found: see [28], [5], [30] and the comments in Subsection 3.4 and in Section 7.
But, nothing seems to be known for instance if h(v) = ev”. For this example, the
conjecture is that L>°(Q)-blow up occurs in finite time (see [30] for some indication in
this direction), but some slight perturbations may lead to global existence as noticed
in [9] (see Problem 3 in Section 7). We also refer to Section 5 where existence of
global, but non necessarily bounded, weak solutions is proved.

Application 2. The Brusselator system in (2.1). According to Theorem 3.1, there
is global existence of classical solutions for this system in any dimension (this was
proved in [31]; see also [46]).

Application 3. If H > 0 and grows at most like a polynomial in the combustion
model (2.2), then global existence of a classical solution holds.

Application 4. Let us consider the family of systems which are typical 2 x 2 models
for our purpose: we choose the nonlinearities

f(u,v) = kyuPo? — kpu®v®, g(u,v) = ksu®v® — kyuPv?, (3.5)
with k; > 0 p,q,«, 8 > 1. Then, (M’) holds when kiks < koky. Indeed,
[kiks < koka] = [Vk € [knky " koky '], f+kg <0). (3.6)

Let us assume this condition. Then, global existence of classical solutions follows
from Theorem 3.1 if

{[ﬁ>qandﬁp—aq§B—Q] or [B=qandp < a] (3.7)
Or [p>aandffp—aqg<p—a] or [p=aand < q]. '

Indeed, let us assume for instance that 8 > ¢, Bp — aq < B — q. Then, we may write

k
flu,v) = kgupvq[k—l — u® Py,
2

On the set {(u,v) € (0,00)?;u®Pv#~9 > k; /ky}, we have f < 0. On the complement
K of this set, we write: V(u,v) € K

q
q _q
T 1. (=D ki|B—a Bp—aq_
wP~ 1yt — [uowpvﬁfq}ﬂ <P 1= < [kl] = 1.
2

By assumption, the exponent of u is nonpositive in the above last term: it follows
that
q

V(u,v) € K withu>1, f(u,v) < klu[up_lvq] < ku [klk:;l]ffq = uC.
Thus, (3.2) is satisfied with U = 1 and C' as defined just above.

Assume now 8 = ¢,p < a. Then, we write

f(u,v) = kQUPUq[@ - ua—p]’
)



Vol.78 (2010) Global Existence in Reaction-Diffusion Systems 427

and it is obvious that f < 0 for u > U = [klkgl](a*p)_l.
The second line of (3.7) is exactly the same condition as in the first line when
we exchange the roles of v and v.

Remark 3.2. Conditions of type (3.7) may be found in [39], the proof being quite
different (see Subsection 3.4). However, conditions (3.7) are weaker: for instance,
they allow f(u,v) = uv? — u?v%/? = —g(u,v) while those of [39] do not.

Note also that system (3.5) may be a model for the chemical reaction

aU + BV = pU + qV.
More precisely, the following is obtained for the concentrations u,v of U,V
fu,0) = (a = p)[AauPv? — Muv?], g(u, v) = (¢ — B)[Muv” — AguPv],

where A1, Ao are the reaction constants, and o > p,q > 8 to get the same signs as
in (3.5). Here, k1ks = koks = (a —p)(q — B) A1 A2, but (3.7) is not satisfied. Actually,
global existence of solutions (even weak) is open (see Section 7) in this limit case.

On the other hand, if k1ks < koky in (3.5), then global weak solutions will be
shown to exist in Section 5.

Open problems. A main extra assumption in Theorem 3.1 besides (P)+(M) is that
one of the equation is “good”. What happens in system (3.1) when none of the
equations is “good” (in the sense of (3.2))%; what happens when neither u nor v is a
priori bounded or at least bounded in some LP-space for p large? A typical example
is obtained as a perturbation of the previous model example (3.4) (with h(v) = v”
to keep the polynomial growth):

{ O — diAu = MuPv? — uoP

O — doAv = —uPv? + uv®. (3.8)

Note that here
fu,v) + g(u,v) = (A= 1)uPo? <0if A € [0,1]. (3.9)

But, except for good values of the exponents, namely except if Bp — g < p— 1 as
deduced from (3.7), neither v nor v is a priori controlled! One cannot conclude global
existence of classical solutions. The conjecture is that it is false in general (see the
counterexamples in Section 4 for similar polynomial nonlinearities). However, we
refer to Section 5 for global existence of weak solutions.
The situation is the same for systems like
O — dyAu = —c(t, x)uv?
{ O — daAv = c(t, x)uv”.

Here, if Y(t,x),c(t,z) > 0 or V(t,z),c(t,z) < 0, then we may apply Theorem 3.1
(the dependence of f, g in t, z does not matter). But, the problem is open otherwise.
Nevertheless, we can say a little more as indicated in the following remark.

(3.10)

Remark 3.3. Localization of the result of Theorem 3.1: It is interesting to notice
that the L°°-estimates obtained to deduce global existence in Theorem 1 may be
localized. For instance in example (3.10), we may obtain local a priori L>°-estimates
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in the subregions )1 where ¢ > 0 and )2 where ¢ < 0. Indeed, on )1, the first
equation is “good”, and u is obviously locally bounded: then, so is v by application
of a local version of the proof of Theorem 3.1 (see [64, 58, 32, 33]). The same remark
is valid for ()9 if we exchange the roles of u and v. Therefore, blow up may occur
only around the region where the sign of ¢(t, z) changes!

3.2. The main ingredient of the proof: an LP-estimate obtained by duality

The main tool in the proof of Theorem 3.1 is contained in the following lemma.

Lemma 3.4. Let w, z be regular functions (in the sense of (1.5))satisfying
Oyw — diAw = 0yz — dayAz on Qr, (3.11)

together with the same constant Neumann or Dirichlet boundary conditions for w, z
and with bounded initial data. Then, for all 1 < p < +o0, there exist C1,Cy such
that, for all t € (0,T]

Cillwllzr@y < I2llr @) +1 < Colllwllr gy + 1.
More generally, if (3.11) is replaced by
Oyw — diAw + 01w < 0204z + 034z + 042 + H on Qr, (3.12)

where 0; € IR and H € LP(Qr),H > 0, then there exists Cy such that, for all
t e (0,7

t
Cillwt e < Nzllrgn +1 +/0 1H (s)] Lr(c2)ds- (3.13)

This lemma is a consequence of the LP-reqularity theory for parabolic operators.
Indeed, very roughly speaking, we may rewrite (3.11) as w = A;llAdQ,z where Ay, =
0y — d;A. Thus, the question is the continuity of the operator A;}Ad2 from LP(Qr)
into itself. Reducing to zero boundary and initial data, the operator is linear and
the question is equivalent to the continuity of the dual operator from the dual space
LYQr),q = p/(p — 1) into itself. This continuity holds for 1 < ¢ < 400 according
to the L4-regularity theory.

Proof of Lemma 3.4. 1t is sufficient to prove (3.13). Let us do it in the Neumann
case with data (1, B2 (it is similar in the Dirichlet case). For ¢ € (0,7, let ¢ be the
solution of the following dual problem where © € C5°(Q:),© > 0.
0
90+ DA + 016 = 0 on Qi 6(1) =0, 50
It satisfies ¢ > 0 and the following estimates for all p € (1,00), ¢ = p/(p — 1) and
all t € [0,T] (see [41]):

Pell a0,y + I1AG] La(q,) + sup [|6(s)llra) + 1@l Las,) < CorllOllLeg)-

s€[0,t]

=0 on ;.

Multiplying the inequality (3.12) by ¢ > 0 and integrating by parts on @Q; give
/ WO < / H(0)(w(0) —022(0)) — | G(duy +638) + / (—Oas + 0306+ 0,6) + H,
t Q pI

t



Vol.78 (2010) Global Existence in Reaction-Diffusion Systems 429

Using Holder inequality and the above estimates on ¢, we deduce with a constant
C depending on the data and on T'

t
[ wo<c it ety + [ IHmods)| 10l
Whence (3.13) by duality. O

Proof of Theorem 3.1. We denote by C;’s various positive numbers depending only
on the data. We set z(t) = (u(t) — U)*,W = u + v. From the equation in u and
from (3.2), we have

Oz — di Az < sign™(2)f < C(1+ W), (3.14)

from which we deduce for all p € (1, 00)

t
12) | r) < [12(0) |l r@) + Cl/o [1+ W ()l e (o)) ds,

which also implies

t

(@)l Le@) < lluollze) + C2 + 01/0 W ()| Lo ()]ds. (3.15)

Condition (M) implies
O — doAv < —(Oyu — d1Au) + C(1 + u + v).
Using (P) and Lemma 3.4 with H = C,T = T", we have
vt €[0,T7), ||vllLr@y) < Cs[L+ [lullLen);
which implies
IWllLe@s) < Call + [lull Lo (gn)- (3.16)

We use Holder’s inequality and the p-th power of (3.16) to obtain

t P
[/HW@NMQ@]sﬂPU WP < s+ [ jup).
0 Qt Q+

Together with the p-th power of inequality (3.15), this gives

t
M@%@S%+@AW@&®“

Then, we integrate this Gronwall’s inequality to deduce that u is bounded in LP(Q7+)
for all p < 4+00. Going back to (3.16), it follows that W and therefore v are also
bounded in LP(Qp-) for all p < +oo.

Let us now deduce L*°-bounds. Since the growth of g is at most polynomial at
infinity, we obtain that g(u,v) is also bounded in LP(Qp+) for all p < +o0c. Since v is
solution of the heat equation with right-hand side g, this implies that v is actually
bounded in L*®(Qr+) (see e.g. [41]). Using also the equation (3.14) in z, we deduce
similarly that z is bounded in L (Qp+), and so is u. These uniform bounds on u, v
imply T™ = +o0. O
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3.3. Extension to m x m systems

This LP approach has been extended (see [49, 50, 24] and the references herein) to

m x m systems with a so-called triangular structure, which means essentially that

fi, f1+ fo, fi + fo+ f3,... are all bounded above by a linear function of the w;.
We may for instance state the following

Theorem 3.5. Let f € C1([0,00)™, IR™) with at most polynomial growth and satis-
fying the quasipositivity (P). Assume moreover that there exist C > 0,b € IR™ and
a lower triangular invertible m x m matriz P with nonnegative entries such that

Vre[0,00)™, Pf(r)<[1+ Y r]b (3.17)
1<i<m
where the usual order in IR™ is used. Then, the system
Vi=1,...,m,
Opu; — diAu; = fi(uy, ..., upm) on (0,T) x £,
Vi, 9% = B; > 0 (or Vi,u; = ; > 0) on (0,T) x 99,
u; (0, ) = ujo € L>(Q), uo; > 0,

(3.18)

has a global classical solution.

Proof. A proof may be found in [49, 50]. We may extend as well the “elementary”
proof of Theorem 3.1 as follows : we denote by C' > 0 any constant depending only
the data, including 7. We treat the Neumann case (the Dirichlet case is similar) and
we set W = > u;. By assumption

pii[Or — diA](u; — 2;) < Z pij [0y — d;jAluy,
j<i-1
where z; is the solution of

0z;
Orzi — diAz; = [1 + W]bi/pii, 21(0) =0, £ =0.

By an obvious extension of Lemma 3.4, we have for all ¢ € (0,7*)

i = 20) Fllzog@n < 1Y lullzen +1]

j<i-1

We deduce by induction on ¢ that

luill ey < CIL+ D 1%5llo@n);
j<i

and therefore, summing over ¢ and taking the pth-power
W1y < €0+ 3 e} (3.19)

Going back to the definition of z;, we have

vt € [0,7%), 202 < CT1 /mv B ayds] = CLL+ W5, ). (3:20)
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which, combined with (3.19), gives

t
lezi(t)llip(m <C[1+/O ani(s)ugp(mds].

By integration of this Gronwall’s inequality, it implies that the z;’s are bounded in
LP(Qr), and so is W by (3.19).

Next, we finish as in Theorem 3.1: as f has at most polynomial growth, all
right-hand sides of (3.18) are bounded in LP(Qp~) for all p < oo, and this implies
that all u;’s are bounded in L>®(Q7~). Whence T* = +o0. O

Remark 3.6. The condition (3.17) may still be weakened by allowing a nonlinear
dependence in the upper bound of P f, namely

Pf(r) <b(L+ > |ul"), r<1+2a/(N+2),

where a > 1 is such that an a priori bound on max; ||u;||fa(g,.) is known. We refer
to [49, 50, 24] for results in this direction. We could as well adapt the above proof:
the linear estimate (3.20) of z; in terms of W should be replaced by an estimate
in terms on W". Then, an adequate interpolation between L* and LP allows to
conclude. Note that the dependence in H in Lemma 3.4 could be improved by using
Sobolev embedding (by duality, we may estimate ||¢| (g, for some r > q).

3.4. More remarks on global classical solutions

Use of Lyapunov functions. Global existence for specific 2 x 2 systems with the above
kind of structure has also been proved by using suitable Lyapunov functions. A first
result in this direction was obtained by Masuda [48] in the case

fu,0) <0, g(u,v) < —p(u) f(u,v), g(u,v) < pu)(v+o"), r=>1.

It was extended by Haraux-Youkana [28] who could handle growth of type e*V
with @« > 0 and 8 < 1 and in the case ¢ = —f. This method could even reach
an exponential growth (that is § = 1), but, curiously, only with restrictions on the
size of ||ug|lec (see [5]). This approach was recently coupled with a nice change of
function in [9]: they prove global existence for new specific systems in this family,
and with possible quite higher growth (see Problem 3 in Section 7). However, the
problem is still open for instance for

—f(u,v) = g(u,v) = uevﬂ,ﬂ > 1. (3.21)

(See however below for the case f = 1 in IR"). Let us also mention the use of
Lyapunov functions in [39] to treat more elaborate polynomial systems like (3.5).

B

Exponential growth. The exponential growth is a limit to most methods for system
(3.21). In [30], it is proved that global existence holds in the case of IRY for problem
(3.21) with g = 1. The method is quite different from those already described: it
is based on a careful analysis of the heat kernel. We may also refer to [37, 38, 40]
for other results in this limit case. It is proved in [30] that their own method is
optimal and cannot absorb higher growth. However, no example of blow up is given.
Actually, the LP-duality method described above could also be extended to those
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Orlicz spaces for which regularity results hold as for LP-spaces. This has not been
done yet, but a rough analysis suggests that exponential growth should probably be
handled also, but not more. We refer to Section 7 for a more detailed discussion on
these open problems.

More results. A curious result may be found in the survey [46] for the 2 x 2 system
with 0 < g = —f and Q = IR": it says that, if the diffusion coefficients satisfy
d1 > do, then global existence holds. The proof is based on properties of the heat
kernel and it has been exploited and extended in [30]. A similar result for the same
system, but set on a bounded domain and with various boundary conditions, may
also be found in [36]: it is based on precise estimates for the Green function.

It is interesting to mention the global existence results obtained in any dimen-
sion for systems with (P)+(M) and with strictly sub-quadratic growth ([34, 35, 36,
19]). The quadratic case is also handled for some systems in dimension N < 2 (see
[26, 20, 33]). Let us finally mention the case of coupled or cross-diffusions where a
few techniques have been developed to prove global existence of classical solutions
(see [15, 16, 40]).

Other boundary conditions. One must be careful with boundary conditions. Indeed,
it is a consequence of the results in [8] that blow up may occur in finite time for the
following system

Ou — diAu = —uv?
Ov — doAv = wv?

u =1, %:0 on X,

where 7y > 2. Here, we check that [, u(t) + v(t) is not bounded. This means that
this system does not actually belong to our class, whence the question: what are
the “acceptable” boundary conditions? A general rule for 2 x 2 systems is that
most techniques carry over to cases where boundary conditions are of the same kind
for the two equations. When they are of different kind (like Dirichlet/Neumann)
and moreover non homogeneous, then difficulties might occur. This explains the
comments we made on this point in the Introduction. We refer to [47] where this is
carefully analyzed.

Other diffusion operators. Most results of this paper are stated with simple diffusion
operators of the form —d;A. This is mainly for simplicity, in order to concentrate on
the main difficulty due the fact that the diffusion operators involved in the various
equations are different from each other: this simple case turns out to be highly
significant of this difficulty. We emphasize that in several of the references that we
gave, general diffusion operators are considered. We refer, among other papers, to
the survey [46] where the LP-technique is developed for general parabolic operators
and to [51] and its references where nonlinear diffusions are considered.
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4. The structure (P)+4(M) does not keep from blowing up in
L

The results of the previous section may seem unsatisfactory, since, even for a 2 x 2
polynomial system satisfying (P)4(M), a strong extra assumption is required to get
global classical solutions, namely (3.2). This leaves for instance open the question
of global existence in apparently “simple” systems like (3.8), (3.10).

It turns out that this restriction makes sense: indeed, in general, L>°(€2)-blow
up may occur in finite time for polynomial 2 x 2 systems satisfying (P)+(M) as
proved in [56, 57] where the two following theorems may be found (B denotes the
open unit ball in RY and Q7 = (0,T) x B):

Theorem 4.1. One can find C* functions f, g, with polynomial growth and satisfying

(P)+(M), together with di,da > 0,up,vg € C®(B), 1,82 € C*([0,T]) and u,v
nonnegative classical solutions on (0,T") of

O,u — diAu = f(u,v)

0,v — doAv = g(u,v)

u(0,-) = up(-) > 0, v(0,-) = vo(-) >0,
u=p1, v=_P00n (0,T) x 0N

(4.1)

with T < 400 and

Jiog el ) = Jim lo(®)llzee (@) = +oo.

Theorem 4.2. One can find o, 8 > 1,d1,dy > 0,u9,v9 € C*(B), 1, B2 € C([0,T]),
c1,c2 € CF(Qp) with k > 0, c1(t,z) + c2(t,x) < 0 and u,v nonnegative classical
solutions on (0,T) of

O,u — diAu = ¢ (t, x)u®v?

0,0 — doyAv = ca(t, z)uv”

u(0,-) = uo(-) = 0, v(0,-) = vo(-) > 0,
u=ai, v=agon (0,T)x 0N

(4.2)

with T < 400 and
1. t oo — 1. t oo — .
tlmTHU( Nz S [v(®)]| Lo (@) = +o0

Remark 4.3. Theorems 4.1 and 4.2 provides blowing up solutions to systems of
the form (4.1) with f + g < 0 or of the form (4.2) with ¢; + ¢ < 0. These
(counter)examples are actually more surprising than expected since we even have

A€ (0,1);Vu e N1, f+pg <0, c1+ pep <0.

We will see in next Section that this richer structure allows global existence of weak
solutions. In other words, the solutions constructed in the two above theorems blow
up at T™, but continue to live “in a weak sense”.
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Remark 4.4. About the proof of the two above theorems: the proof is obtained
by building explicitely the solutions u,v so that they are solutions of this kind of
systems and nevertheless blow up at time ¢t. They are of the form

a(T —t) + b|z|? c(T —t) + d|z|?

@ triepy DT TPy

where a,b,c,d > 0,7 > 1. We see that blow up occurs in L*°(Q) at time ¢t = T.
Actually, the behavior of the solutions is to be seen as the behavior of w(t,z) =
m which is, for N > 4, weak solution of a “good” reaction-diffusion equation
of the form

u(t,x) =

ow — Aw = c(t, z) u?,
with ¢(t,z) bounded. Thus, this solution is no longer in L>°(2) at time T, but
then comes back in L>°(€2). It is even possible to write down similar weak solutions
which blow up in L°°(£2) for infinitely many times: just replace (7% — t)? by (T* —
t)4 sin ((T* — t)*l). This is sometimes called incomplete blow up in the literature
(see e. g. [62] for more comments in this direction).

Conclusion at this stage. When looking for global solution in time for reaction-
diffusion systems, it is more convenient to look for weak solutions that are allowed
to leave L°°(2)... but continue to live. ..

5. Systems with nonlinearities bounded in ': weak global
solutions

5.1. Introduction: an example
Recall the examples of the form

Ou — diAu = MuPv? — uvP (= f(u,v))

{ O — daAv = —uPv? + u*v? (= g(u,v)).
We noticed that
M) f(u,v) + g(u,v) = (A= 1)uPv? <01if A € [0,1].

But, we also have

(My)  flu,v) + Ag(u,v) = (A — Du? <0,

which gives one more relation between f and g if A < 1. It turns out that (P) + (M)+
(M) with A # 1 imply that the nonlinearities f(u,v), g(u,v) are bounded in L(Q7)
for all T'.

Let us state this result for the more general system

du —diAu = f(u,v) on Qr
0,v — dayAv = g(u,v) on Qr
a0%+(1—a0)u:aog—z+(1—ao)v:0 on Xp
u(0,-) = up(-) >0, v(0,:) =vp(-) > 0.
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Proposition 5.1. Assume (P), ap € [0,1], and 3C > 0,3\ € [0, 4+00), A # 1 with
f+9<Cl+u+v) and f+Ag<C(l+u-+v). (5.2)
Then, if u,v are solutions of (5.1) on (0,T),
|| o)) + lgtu,o)l) de do < M = M(data) < +x.
T

Remark 5.2. Note that the assumptions of Proposition 5.1 imply
Ve M, f+pg < Cl+u+wv).

Proof of Proposition 5.1. We denote by Cjy any constant depending only on the data
and on T. We know that, when ag € (0,1] (see (1.9)) then, for all t € [0,T],
Jou(t), [qu(t) < Co. This estimate can easily be extended to the case ag = 0.

For =1 and p = A, we have (no matter the value of o € [0, 1]),

ov

ou
— di— + dopu— > 0.
/m 18n+ 2M8n_

We deduce
o /ﬂ (u+ o) (£) + /Q [l 0) + pglu,v)] < 0. (5.3)

Now, we use —[f(u,v) + pg(u,v)] + C(1 + u+v) > 0 in (5.3). After integration in
time on (0,7"), this leads to

Jrm@+ [ wwo)< [wrmos [ casut,
Q T Q Qr
where
h(u,0) = | = [f(u,v) + pg(u,v)] + C(1 + u +v)|.
It follows that, for 4 =1 and for p = A # 1

1f(u,v) + pg(u, )| L1 gr) < Co,
and therefore

1f(u, )| L1 (@p) < Co and [|g(u,v)|| 1) < Co. O

Remark 5.3. Many systems come naturally with an extra structure which makes the
nonlinearities to be bounded in L'(Qr). Recall that it was the case for the coun-
terexamples built in the previous section: see Remark 4.3. Therefore, it is interesting
to ask the question:

What can be said of a system which preserves positivity and for which the
nonlinearities are bounded in L'(Q7) (without even assuming (M))?

A very general result in this direction may be found in [55]: we state it below
in Theorem 5.5 in a more general setting.
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5.2. Existence of global weak supersolutions for bounded L'-nonlinearities

We consider a general m x m system of type (1.4), namely

Vi=1,...,m,
8tui — d,;Au,; = fi(ul, . ,um) on (O,T) X Q,

Ou; 4
a; 2% + (1 — a;)u; = 0 on (0,T) x 99, (5.4)
ui(0,-) = uin >0,
where Vi = 1,...,m, d; > 0,a; € [0,1]. As explained in the introduction (see also

Subsection 3.4), we will restrict the choice of the «; and of the corresponding family
of test functions to the following situations: either

Vie1,....m i€ (0,1, D= {1 €C¥@Qp)it >0, v(,T) =0}  (55)
or (all Dirichlet conditions)
Vi=1,....m, a; =0, D={ €C®Qr);® >0, ¥(-,T)=0,9 =0o0nX7}. (5.6)

We choose homogeneous boundary conditions for simplicity; the nonhomogeneous
case can be reduced to this one after an adequate change of unknown function, since
we allow the f;’s to depend on (¢, x): let us assume that, foralli=1,...,m

fi: Qr x [0,4+00)™ — IR is measurable; f;(-,0) € L'(Qr),

3K : Qr x [0,4+00) — [0, +00) with VM > 0, K(-, M) € L'(Qr) and

a.e. (t,r) € Qp,Vr,7 € [0, +00)™ with |r|,|F| < M, (5.7)
|fi(t,z,7) — fi(t,z,?)| < K(t,x, M)|r — 7|, and Vr € [0, +00)™

filtyx,ry, oo mim1,0,rip, ooy ) > 0 (quasi — positivity) (P).

Approximate problem: We consider approximations of this system, namely classical
solutions u" = (uf,...,u},) of

Vi=1,...,m,

o} — diAulr = fl(t, z,ul, ..., up,) on Qr,
ai%qjj + (1 — aj)u; =0 on T,

U?(O, ) = u?ﬂ’

(5.8)

where the f* are essentially “truncations” of the f;’s. More precisely, we will assume
that the f/ have the same properties (5.7) as the f;, that |f*| is uniformly bounded
for each n, and that, for all M > 0, €7, tends to zero in L'(Qr) and a.e. where
er(t,x) = sup |fl(t,x,r) — fi(t,z, 7). (5.9)
0<|r|<M,1<i<m

Since f" is uniformly bounded for fixed n, there exists a global classical solution u"
to (5.8) (see (1.5)): this may be deduced from classical results as Lemma 1.1.

Remark 5.4. Note that property (5.9) is satisfied by f* = T, o f; where T,, : IR — IR is
the truncation defined as follows, where o, = mn

T.(o)=0cif 0 € (—on,n), Tn(o)=—0onif 0 < —0op, Tp(o)=nif o>n. (5.10)
Indeed, in this case,

65\L4 < sup X[*Un<f7‘,<n]|fi(t7x7r)"
[r|<M,1<i<m
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Coupled with the following inequality coming from the Lipschitz property (5.7)
[P < M = [filt 2,7)] < |fi(t,2,0)] + K (8,2, M)M,

where f;(-,0), K(-, M) € L'(Qr), this implies that €}, — 0 in L'(Qr) and a.e..
Note also for future reference that, if f satisfies (P) (resp. (M)), then so does f™* = T,,0f;
the choice of o, is made to keep (M) exactly.

Theorem 5.5. [55] Let u™ = (ul', ..., u}) be a nonnegative solution to the approxi-
mate system (5.8) satisfying

sup / | £ (u")] < 4o0. (5.11)
n>1,1<i<m T
Assume that, fori=1,...,m, uj tends to u;y in LY (Q). Then, up to a subsequence,
u™ converges in L'(Qr) and a.e. to a super-solution of system (5.4) which means
{ Vi=1,...,m, fi(u) € LYQr),Vu; € LY(Qr), and V¢ € D,

— Jo ¥(0)uio + [, [=twui + &iVYVu] + B(ew)d; [5, dui = [, ¥ fi(w),
where Yo € (0,1], B(a) = (1 — a)/a, B(0) = 0. Moreover, u; € L'(0,T; Wol’l(Q)) in
case (5.6).

(5.12)

5.3. Proof of the existence of weak supersolutions

We start with the following compactness lemma (see e.g. [7], or Appendix of [13];

for the compactness of the trace, we use the continuity of the trace operator from
from WH1(Q) into L' (09)).

Lemma 5.6. Let d > 0,« € [0,1]. The mapping (wo, ©) — w where w is the solution
of

wy —dAw =0, ad,w+ (1 —a)w =00n 9, w(0,-) = wy, (5.13)
is compact from L*(Q) x LY(Qr) into L'(Qr), and even into L'((0,T); W11(Q)),

and the trace mapping (wp, ©) — wy, € LY (1) is also compact.

Starting the proof of Theorem 5.5. According to the a priori estimate (5.11) and to
Lemma 5.6, there exists u € L'(Qr)™ with Vu € [LY(Qr)N]™ such that, up to a
subsequence, one may assume that

u" — win LY(Qr)™ and a.e.in Qr, Vu" — Vu € [LY(Q7)N]™,
u&T — in LY(37) and a.e. in S (5.14)

u; € LY(0,T; Wol’l(ﬂ) in case (5.6) .

Thanks to the choice of the f™ (convergence in L! and a.e. to zero of €}, — see (5.9)-)
and thanks to the continuity of f(-,-,r) with respect to r, we also have

fnlun) = f(u) a.e.in Q.

[ ) < timine [0,

By Fatou’s Lemma
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and, in particular, f(u) € [L'(Qr)]™. One would also need the convergence in
[LY(Q7)]™ of f*(u™) in order to be able to pass to the limit in the equation! And
this is not true in general. We will prove however that we can keep at least one
inequality at the limit: this is the content of Theorem 5.5.

Lemma 5.7. Let w be a solution of (5.13). Then, for all k >0

d/ Vul? <k [/ |@|+/ |w0|]. (5.15)
l<A] or o

Proof. We may assume O is regular. The estimate (5.15) is easily obtained by mul-
tiplying the equation (5 13) in w by Ty(w) where Ty (r) is the projection of r onto
[—k, k]. We denote ji(r) = [; Ti(s)ds. We obtain after integration

/Q Julw(t)) + /Q ATVl +d5(0) /2 Ty = / T + /Q o).

We use the following estimates to deduce (5.15):
()] <k, (o) <& [ fuol. Gelw(®) >0, 8(0) [ Tww=o0. O
X7

Continuing the proof of Theorem 5.5. Now, we fix n € (0,1) and for alli =1,...,m,
we denote
= uf, w =uf +nUp, vy = Te(w}).
J#i
Since we will have to differentiate twice T}, we replace T}, by a C?-regularized version,
still denoted T}, so that on [0, c0)

0<T,<1,-1<T} <0, Vre€|0,k—1],Ti(r) = r,Vr >k, Tj(r) = 0.
A main point is to use the inequality satisfied by v™ := v’ Thanks to the concavity
of T}, we have in the sense of distributions:
—Av" = = ATy (ul +nU") > =Ty (ul’ + UM [Aul’ + nAU].
This implies
vy — d;iAv" > F' + S},
where
Fl' = Ty(u + UM + 0y [ (u
JFi
i = Th(uf +nUP) Y (dj — di) Auf.
J#i
We may write for ¢ € D:
{ (00 (0) [ [—tbo™ + i VYV d; [y, O (wi) V"

> [ GIFP + S (5.16)

where V" = B(ai)ui + 13,4 Blaj)uj (here we use the fact that we are in one of
the situations (5.5) or (5.6); note that S(a;) = 0 for all j in the second case (5.6)).
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We keep k and 7 fixed. We know that v™ converges in L'(Qr) and a.e. to v;
where

Vi = Tk(wi), w; = u; +nU;, Uy = Zuj. (5.17)
J#i
Now the convergence of the nonlinearities holds only a.e. The point is that, since

T} (r) = 0 for r > k then, F{" = 0 on the set [u} +nU" > k]. But, on the complement
of this set, all u} are uniformly bounded:

ui <k, Vj#i, up <k/n. (5.18)
By the dominated convergence theorem, we may claim that, as n — oo
F' — F o := Ty (ui + nU)|f —|—an] ] in LYQr). (5.19)
JFi

On the other hand, Vo™ converges in L!'(Qr) and the trace of v™ converges to
the trace of v in L'(¥r) so that V/* converges in L'(X7) to V; = B(ag)u; +
12z Blug)u;.

Thererefore, to pass to the limit as n — +oc in (5.16), we only need to control
the term S7*. This is the main point of the proof.

Lemma 5.8. There ezists C' depending on k,v and the data, but not on n,n (n < 1)

such that
T

Proof. We have Sj' =T} (w}') >, 4;(dj — d;) Aul} and

<Cne.

YT (wi) Auj = Vﬁﬁwﬂﬁwm+¢ﬂﬁwﬁvﬂq+ﬁWﬂ/nWﬂ@fﬂ"
Qr Qr Er

We have the following bound where C' denotes any constant independent of n, n, but
which may depend on k, and the data:

| / ST (il < C, / VU VT ()
X7 QT

1/2 1/2
‘ <C / Tun? / v |
Qr [wl<K] [wi <k

On the set A; := [w] < k|, we have the estimates (5.18). From Lemma 5.7 and
thanks to the main assumption (5.11), we have

/ IVul'|? < C, Vj # 1, / V> < Cnh, / Vwl* < C.

This implies that

<G,

ST (wi) Vu V]

wT,é’(w?)Vu?Vw? <Cn~ Y2,

' Qr
The estimate of Lemma 5.8 follows. O
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End of the proof of Theorem 5.5. Passing to the limit as n — +oo in (5.16) (n, k
being fixed), we obtain (see the notations in (5.17),(5.19) )

— @ (0)vi1(0) + [ [=thrvik + di VOV ] + dify, YT (wi)V
> fQTw-Fz,k + e(i’ mn, ka 1/)),
where €(i,n, k,v) > —C(i, k,9)n'/? so that liminf, o e€(i,n,k,¥) > 0. We now let

1 decrease to zero, then k tend to +o0o to obtain the expected inequality (5.12) of
Theorem 5.5. U

(5.20)

5.4. Global existence of weak solutions for systems (P)+(M) and L'!-a priori
estimates

From Theorem 5.5, we now deduce existence of global solutions for a (wide) sub-
family of systems with the structure (P)+(M). Let us consider the approximate
system where w;g is replaced by ulj, = inf{u;0,n} and the nonlinearities f; by f/' =
T, o f; where T,, is defined in Remark 5.4. Then, thanks to the uniform bound on
| fI', for all n, there exists a global classical solution u™ of the approximate system
on [0,7"). And we have the following (see [55]):

Theorem 5.9. Let us consider system (5.4) together with (5.5) or (5.6), with (5.7)
and with ug € LY(Q)™,ug > 0. Assume that the structure (P)+(M) holds together
with the following a priori estimate on the solution u™ just defined

sup / £ (u™)] < 4o0. (5.21)

n>1,1<i<m

Then, system (5.4) has a weak solution on (0,T) (i.e. equality holds in (5.12)).

Proof of Theorem 5.9. By Theorem 5.5, up to a subsequence, the approximate so-
lution u™ converges to a weak supersolution. Let us prove that it is also a weak
subsolution. We use the notations of Theorem 5.5:

(u", Vu',ufy ) = (u, Vu,upg, ) in [LHQr))™ x [LHQT)N]™ x [L (S7)]™

where f;(u) € L'(Q7) and for all¢y € D and alli = 1,...,m
—/ Y(0)uio +/ [—rui + diVYVug] + Blag)d; | bu; > Yfi(u). (5.22)
Q T ET QT

We will see that the structure (M) provides the other inequality. We introduce the
notations:

Wr= 3 up, 20 = Y daf, Va= Y Blai)dguf,

1<i<m 1<i<m 1<i<m
W = E g, Z = E diui, V= E ﬁ(az)dluz
1<i<m 1<i<m 7

Adding up the m equations of the approximate problem, we have

- /Q Y(0)YW™(0) + /Q T[—wtwuwvzn} + /Z TW” = / U f ). (5.23)

T 1<i<m
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But
- ) M+ CL+ W >
1<i<m

By a.e. convergence of all functions, by L'(Q7)-convergence of W and by Fatou’s
Lemma, we have

o n(
/ o S fiw) <gg+ng/ o S
1<i<m 1<i<m

It follows that, at the limit, equation (5.23) gives the inequality

- [wowo+ [ uwevevz s [ v / 6 Y filu

Q Qr Er QT 1<i<m

We deduce that all inequalities in (5.22) are actually equalities for all i = 1,...,m;
in other words, u is a weak solution on (0, 7). O

We deduce for instance a global existence result for the 2 x 2 system

O,u — diAu = f(u,v) on Qoo
0,v — doAv = g(u,v) on Qoo
agz +(1—a)u=0, ag—fl—l—(l—a)v:OOnEOO

u(0,-) =up >0, v(-,0) = vy > 0,

(5.24)

where again f, g are C! functions, di,ds > 0, € [0, 1].
Corollary 5.10. Let ug,vg € L' ()", Assume that f, g satisfy the quasi-positivity (P)
and, for some C' > 0 and some X\ € [0, +00),\ # 1: Vr,s € [0, 400)

(M)(f +9)(r,s) <C[L+7+s], (M) (f+Ag)(r,s) <CL+7r+s]. (5.25)
Then, there exists a global weak solution to system (5.24).

Proof of Corollary 5.10. We know (see Remark 5.4) that (", ¢") = (T, o f,T), 0 g)
satisfies also (P)+(M). By Proposition 5.1, the a priori estimate (5.21) is satisfied.
We apply Theorem 5.9 together with a diagonal extraction process on a sequence
TP — oo to conclude. U

Some applications of Corollary 5.10. This corollary applies to the system
{ O — di1Au = —u® e?

2
0w — doAv = u® 6”2,
for which global existence of classical solutions is likely to fail (see Subsection 3.4).
The corollary also applies to the system
Ou — di Au = \uPv? — y*oP
0w — daAv = u®vP — uPv9,
with A € [0, 1) and more generally to all systems (3.5) as soon as k1k3 < kaks. Indeed,

in this case, we have (see (3.6)) f 4+ kg < 0 for all k in the interval [kiky ', kokz ']
which contains more than two points. Then, we apply the corollary.
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It is also interesting to notice that Corollary 5.10 applies as well to the two
counterexamples mentioned in Theorems 4.1 and 4.2: to see this, we use Remark
4.3. Thus, they are examples where L°-blow up does occur while global existence
of weak solutions holds.

Remark 5.11. We can extend Corollary 5.10 to m x m systems. The condition (5.25)
can then be replaced by the following: there exists an invertible m x m matrix P
with nonnegative entries and b € IR™ such that

Vr € [0,00)™, P f(r)<bJl —i—Zn

for the usual order in IR™. As in Proposition 5.1, we easﬂy check that this condition
implies an a priori L'(Qr) estimate for f(u). Since it also implies condition (M’),
we may apply Theorem 5.9. Actually, a somehow stronger result is stated below in
Theorem 5.14.

5.5. Global existence for quadratic systems with (P)+(M)

An interesting and very general consequence of Theorem 5.9 and of next Section
is that global existence of weak solutions holds for all systems with the structure
(P)+(M) and whose nonlinearities are at most quadratic. Note that this includes
all the following systems mentioned in Section 2 (2.1, 2.3, 2.4, 2.6 and 2.8, 2.9 with
nondegenerate diffusion) .

Proposition 5.12. Let us consider system (5.4) with (5.5) or (5.6) and with (5.7).
We assume (P)+(M) and for some C >0

Vi=1,....m, |fi(w|<CL+ > uf]. (5.26)

1<i<m
Assume also ug € [L?(2)]™. Then, there exists a global weak solution to (5.4).

The main new idea for the proof of this proposition is that, strangely enough,
the structure (P)+(M) implies also an a priori L?((Q7)-estimate on the solutions. If
the nonlinearities are at most quadratic, they are consequently bounded in L!(Q7)
and we are in the situation of Theorem 5.9. The following proposition is proved in
next Section.

Proposition 5.13. Let us consider system (5.4) with (5.5) or (5.6) and with (5.7).
Assume (P)+(M). Let u be a nonnegative classical solution on (0,T) of (5.4) with
ug € [L2()]™, ug > 0. Then, for some C depending on the data

/ ul(t,z)dtdx < C.
Q

T 1<i<m

Let us see how this proposition implies Proposition 5.12. This approach was
described in the Appendix of [21].

Proof of Proposition 5.12. Again, we truncate the initial data into uf = inf{n,uo}
and we replace f by f® = T, o f as in Remark 5.4 so that f" satisfies the same
assumptions as f. By Proposition 5.13, the corresponding solution u" is bounded
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in [L2(Q7)]™. Thanks to the quadratic growth (5.26) of f, we deduce that f"(u™)
satisfies (5.21). We may then apply Theorem 5.9. O

Actually, it is possible to prove a quite stronger result than Proposition 5.12.
Indeed, a main step in its proof is to deduce from the L?-bound on u that f; is
bounded in L' (Qr). But, this may be deduced for instance from the following weaker
unilateral version of (5.26):

Vi=1,...,m, Vr € [0,00)™, fi(r) < C[l—i—zrﬂ

More generally, we can even state

Theorem 5.14. Let us consider system (5.4) with (5.5) or (5.6) and (5.7). We as-
sume that (P)4+(M) holds and that there exist an invertible m x m matriz P with
nonnegative entries and b € IR™ such that

Vre[0,00)™, Pf(r)<b[l+ Y 7] (5.27)
1<i<m
Assume also ug € [L*(2)]™,ug > 0. Then, there exists a global weak solution to
(5.4).

Proof. The notations are the same as in the proof of Proposition 5.12. To keep the
condition (5.26) valid for f™, we slightly modify the definition of 7}, given in Remark
5.4 as follows

on =nmax{m, M}, M = m;jatxmi_1 sz-j m; = min{p;;;pi; > 0,7 =1,...,m}.
J

It is sufficient to prove that f*(u") is bounded in L'(Qr) for all i, then we apply
Theorem 5.9. For this, using system (5.4) and the condition (5.27) which is also valid
for f™, we write for alli =1,...,m

N
> pilowd — di A+ D pif @ | <D paffwh) | < b)),
J i j i

Using first the last inequality and u!’ bounded in L?(Qr), we first deduce that
the positive part of } . p;; f1'(u") is bounded in L'(Qr). Next, integrating the first
inequality, using the boundary conditions and p;; > 0, we deduce

W,/ > pfj )| < C.
Qr |

If || - || denotes a norm in JR™ and also the norm induced on the m x m matrices, it
follows

/ 17 () dede = / 1P P () dede < | PV / |Pf7 (u") |dtd < C.
QT Qr Qr

Whence the expected estimate. O
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Remark 5.15. With Theorem 5.14, we may prove global existence in systems with
more than quadratic growth, like for instance

fi=fo=—f3=uj} — uruz. (5.28)
Indeed f1 + fo +2f3 =0 and (5.27) is satisfied as follows:
fit f3=0, f2+ f3=0, f3 < uug < ui + u3.

Similarly, we can treat the systems modeling the chemical reactions (2.5) when
>.ipi <2or Z]’Qj <2

6. A surprising L’-estimate... and L?-compactness

As announced at the end of the previous section, it turns out that an L?-estimate is
hidden behind the “L!-type of structure” (P)+(M). This estimate was first noticed
in [56, 57] and then widely exploited in [21, 11, 13, 14, 10, 59]. Let us explain the
idea.

Let u;,i = 1,...,m be the solution of system (5.4) (or of an approximate
version). We set W = >, w;, Z = ), dju;. Assume for simplicity that ), f; < 0.
Then

Wt—AZSO or Wt—A(AW) SO, (61)

where we set A = Z/W. The point is that, thanks to the nonnegativity of the u;,
we have

0 <mind; < A <maxd; < +00.
(] (2

Therefore, the operator W — 9,W —A(A W) is parabolic. It is not of divergence form
and, moreover, no continuity may a priori be expected on A. But the parabolicity
is enough to imply the following estimate

W2 < c/ W(0)?, C = C(mind;, maxd;,T).
Qr Q

Let us state this result in the following more general situation where W; — AZ < H
is satisfied in a weak sense.

Proposition 6.1. Let Wy € L%(Q) W,Z € HY(Qr),H € L*(Qr) such that for all
b € C®(Qr) with ¢ > 0,9(T) =

— Jo¥(OWo + [, =W +VYVZ < [, H1p, (6.2)
0<W,Z, 0<a=infZ/W <b=supZ/W < +o0. ’
Then, there exists C = C(a,b,T) such that
IWllz2(r) < CllWollr2) + 1H | L2 - (6.3)

The same is valid when “p =0 on X7 is also required in (6.2) if moreover Z = 0
on X1 (case of Dirichlet boundary conditions).
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20.

a W?2<b

We apply it with ¢(t,z) = fT Z(s,x)ds. We note that
/ / V(s
Thus (6.2) implies (with C' depending on T')
1/2 1/2 1/2
(L) (L) ()
Qr Q T T

Proof. By density, (6.2) holds for all ¢» € H'(Qr) such that ¢ > 0 and ¥(T) =
t
/VZ V/ ds—/—at/VZ
T Qr
/Wo/ ds+/ ZW</ H/ )ds < C( H2)1/2(/ ZH)2,
Qr Qr t Qr T

But, using the second relation of (6.2), we obtain
whence the estimate (6.3). The case of Dirichlet boundary condition is proved the
same way. O

Proof of Proposition 5.13. We set @(t) = e~“*u(t) where C is the constant appearing
in the condition (M) (see (1.8)). We set W = >, 4;,Z = ), d;0;. Summing all
equations

atﬁi — diAﬁi = e_Ct[f,-(u) — Cuz],
we obtain

oW —AZ=e D filu) - CY w] < Ce M < C,
i i
which, together with the boundary conditions, implies for all ¢ as in (6.2)

- / POWo+ [~ + Vv Z + / wee [ v
Q Qr D) Qr

T
where V' = >, d;B(a;)t; > 0. This implies that W, Z satisfy the first line of the
condition (6.2) with H = C. It also satisfies the second line since

dodiug o Z > dity

S < < sup S i
Remark 6.2. The L2-estimate of Proposition 5.13 is very robust and may be gener-
alized to quite more general diffusion operators (see e.g. [21, 59, 10]), and may even
allow some degeneracy in the diffusion coefficients (see e.g. [21]).

We gave here a “direct” proof of the L%-estimate. We can also obtain it by
duality, looking at the regularizing properties of the dual operator —0; — AA. As
one can easily check, when H = 0, inequality (6.3) is equivalent to the dual inequality
[9(0)[| 2y < CllO|l£2(@,) for the solution ¢ of the dual problem

—[ét + AAqb] =02>0, ¢(T) =0 + boundary conditions. (6.4)

0 < mind; < inf < maxd; < 400. O
1 (A

This dual inequality is easily obtained by multiplying the equation (6.4) by —Ag
which gives, for instance with ¢ = 0 on X7, and after integration by parts of the
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first term:
1
/ Lo Vel + A(ae)? = / _ons. (6.5)
T 2 T
Recalling 0 < a < A < b < +o0 and using
a 1
_0As < / (Ag)? + / 02, (6.6)
/?“ 2 T 2a Qr
we obtain
[IvooP+a [ @op<at | e (6.7)
Q Qr Qr

This says that, not only ¢(0) is bounded in L%(€2), but it is even bounded in
HZ(9) so that the mapping © € L*(Q7) — #(0) € L() is not only continuous but
compact ! By duality, the original operator is also compact. More generally, we have
the following compactness result where we denote £ = L?(Q) x L*(Qr):

Proposition 6.3. Let 0 < a < b < 400, € [0,00). For (Wo, H) € L, let Fopwy
denote the family of functions W € HY(Q7) such that for some Z € HY(Qr), for
all € C*(Qrp),¢ = 0,9(T) =0
— Jo ¥ (0)Wy + fQT — W + VYV Z + ﬁfET Wz = fQT Hq,
0<W,Z; a<Z/W <b,
Then, for all bounded IC C L, the family {Fqpwo,m; (Wo, H) € K} is relatively com-
pact in L?(Qr). The same is valid when the test-functions v of (6.8) are restricted
to satisfy also ¥ =0 on Xp and if moreover W = Z =0 on Xr.

Proof. Let A € C(Qr) with a < A < b. For all © € L?*(Qr),0 > 0, let ¢ be the
solution of the dual problem

¢ € C([0,T),L2(Q)), ¢ >0, ¢, Ap € L*(Qr),
—¢r— ANp = 0O, ¢(T) =0, —% = B¢ on Tr.

Existence of ¢ with these properties uses the continuity of A and may be found in
[41]. Let us prove that, for some C' = C(a,b,T)

6(0) ||y + Dl L2(0r) + 1ADl L2(0r) < ClOlL2(01)- (6.10)

Multiplying the equation in ¢ by —A¢ and integrating by parts the first term lead
to

(6.8)

(6.9)

3 ;at¢2+/ —;8t|v¢\2+A(A¢)2:/ _0As. (6.11)

X Qr Qr
With the same computations as in (6.6), (6.7), we deduce

2 2 2 _ 1 2
ﬁ/mqb(()) —i—/Q|V<Z>(O)| —i—a/QT(A¢) <a QT@ )

Going back to the equation in ¢ and using A < b, we have also

b
/ (60 < b Al 20y + 1O 2i0m]2 < 1+ 02 [ €2
QT a Qr
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Using ¢(0 fT ¢¢, we deduce

/ (0)* < T/ <Ta+ 22 [ e
¢ Qr a Qr

The three last inequalities yield (6.10). The case of Dirichlet boundary conditions is
done in an even easier way (we use directly the computations (6.5), (6.6), (6.7)).
We denote

H={(8(0),6) € £;A €C@r), a < A<D, 0] 12gp < 1).

The estimate (6.10) implies that # is relatively compact in L*(Q) x L*(Qr). Let
us now go back to W, Z satisfying (6.8). If A = Z/W is continuous on Q, we may
solve (6.9) and we have exactly

/TW@:/Q¢(0)WO+ [ on

Since, we did not assume A to be continuous, we may approximate A by AP contin-
uous on @ and such that

a< AP <b, AP - Aa.e.
We solve (6.9) with AP instead of A and the solution ¢” satisfies

/ W@z/qsz(O)WoJr FH+ [ WA — A)AgP. (6.12)
T Q Qr Qr

By compactness of H, up to a subsequence, (¢P(0),dP) converges in L to some
(¢0,®) € H and we check that the last integral in (6.12) tends to 0 (using that A¢P
is bounded in L?(Qr)) so that

/TWG = /¢>0W0+ QT¢>H. (6.13)

Now, let us take a sequence W, Z,, satisfying (6.8) with data (Wy,, H") € K.
Let G,, : H — IR defined by

V(do, 6) € H, Crldo, 6 /¢0W0n [ ot

The family (G,,) of (“linear”) continuous mappings from the compact H into IR
satisfies the hypotheses of Ascoli-Arzela’s Theorem: therefore, up to a subsequence,
me may assume that G, converges uniformly to some continuous function on H.
Thus

lim  sup |Gp(¢o, @) — Gqldo,d)| =0.

PO (go,0)H
We use

(Wp - Wq)@ )

Wy = Wellz2@@ry = sup
||@||L2(QT)§1 Qr

and (6.13) to deduce

limsup [Wy, = Wyllz2(qp) < lim — sup [Gy(¢o, ¢) — Gy(o, ¢)] = 0
Pq—>00 DA% (go,0) €M
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Whence the expected compactness. O

An application: a new proof of Proposition 5.12. As a corollary of the compactness
result of Proposition 6.3, we may give a proof of Proposition 5.12 which does not
use the general Theorems 5.5 and 5.9 on the existence of weak global supersolutions
and solutions. A similar proof is also given in [14], but the L?-compactness is proved
differently.

Proof. As before (see the previous proof of Proposition 5.12), we truncate the initial
data as ul, = inf{n,up;} for all i and we replace f by f" =T}, o f which satisfy the
same assumptions as f. By Proposition 5.13, we know that the approximate solutions
are bounded in L?(Qr), so that the nonlinearities are bounded in L'(Qr). This
provides compactness of ™ in [L'(Q7)]™ and we may assume (up to a subsequence)
that u™ converges to v in L'(Qr) and a.e., and that f™(u™) converges to f(u) a.e.
where f(u) € L'(Qr). We will prove that the convergence of f™(u™) holds in L'(Qr):
thanks to the pointwise estimate (5.26), it is sufficient to prove the compactness of
u™ in L?(Qr).
Setting, like in the proof of Proposition 5.12,

ar(t) = e (), Wh=>"ap, 20 =Y diy,

we have that

W — AAW™) < e i) - Yl < 6

where A" = Z" /W". By maximum principle, W" < w™ where w" is the solution of
I(A™w")
on
Note that here A™ is regular so that existence and comparison principle hold. But,
by Proposition 6.3, the sequence w" is compact in L?(Qr). Since we have 0 < ) <
W™ < w", and since 4" converges a.e., by the dominated convergence theorem, it
follows that each 4 converges in L?(Qr). Thanks to the pointwise estimate (5.26),
f™(u™) converges strongly in L!(Q7) and we may pass to the limit in the approximate
system to obtain a solution. O

Ow" — A(A"w") = C, w"(0) = W"(0), — =0on X7.

Remark 6.4. It seems that this kind of approach is insufficient to prove the stronger
result of Theorem 5.14: we still have the L?-convergence of u”, but this is a priori
insufficient to control terms which would not be quadratic, like in example (5.28).

More applications of the L?-estimate. We already mentioned several places where
this L?-estimate has been used or generalized, even in the context of nonlinear dif-
fusions like in [10]. It has also been exploited in [21], [13] together with the entropy
inequality which is valid for most reversible systems like (2.4). This entropy inequal-
ity may be written as follows, where w; = u; Inwu; +1 —u; > 0:

> [0 — diAJw; < 0. (6.14)

%
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With adequate boundary conditions, it follows from Proposition 5.13 that w; is
bounded in L?(Q7). This implies that, not only u? is bounded in L'(Q7), but it is
locally integrable on Q7. We may take advantage of this extra-property for a more
direct proof of global existence of weak solutions for reversible systems (as done in
21]).

These L?-estimates are also the main ingredient to prove the convergence of
the solutions to the system modeling the reaction

A+B=C=P+Q

to those of the limit system
A+B=P+Q

when the decay of C' into the products P and @), or back to the educts A and B, is
extremely fast (see [11, 13, 14]).

One more curious estimate. Let us consider again the inequality Wy, — AZ < 0 which
has been used to deduce the L?-estimate. After integrating this inequality in time,
we deduce from nonnegativity of W ()

t
—A [ Z(s)ds < Wy.
0
If Wo € L*(Q) (or Wy € LP(Q2),p > N/2), and with usual boundary conditions,
this implies the curious uniform L°° a priori estimate

t
Vi=1,...,m, sup / ui(s,z)ds < 4o0.
te(0,T*),zeQ2 J0

This might be useful when studying the asymptotic behavior of global solutions.

7. Open problems

e Problem 1. A most challenging problem is to understand whether global solu-
tions exist for a system, even 2 x 2, for which the structure (P)+(M) holds, but
for which there is no obvious a priori L!(Q7)-bound on the nonlinearities. Let
us indicate two simple examples of this situation:

Ou — diAu = uv? — u?v? on Qr,
Ov — doAv = u?v3 — udv? on Qr,
+ initial and boundary conditions.

o — diAu = —c(t, x)u’v? on Qr,
0,v — doAv = c(t, z)u?v? on Qr,
+ initial and boundary conditions,

when ¢(t,x) is not of constant sign. Here, it could well be that the nonlinear-
ities are not bounded in L!'(Qr) in general. Therefore, even the definition of
weak solution is not obvious in this case. We feel that one should truncate the
nonlinearities and introduce some sort of renormalized solution: but, this is not
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available yet for this kind of systems where maximum principle is missing. A
direction could be to better understand the proof of Theorem 5.5: it heavily
involves truncation operators and the result looks like providing some sort of
maximum principle for the system.

The question is open also for the chemical systems (2.5) of Section 2 when
they are not quadratic, or not bounded above by a quadratic polynomial (see
Remark 5.15).

Problem 2. What about uniqueness of weak solutions? Working with uniformly
bounded solutions is satisfactory, since they come with a uniqueness property
and the problem is well posed in this class. Unfortunately, as shown in Section
4, even for regular initial data, the solution may leave L>°(£2) so that we must
give up with this confortable framework. But we do not know any more what
happens with uniqueness. The question is certainly delicate since it is known
that there is not uniqueness of weak solutions even for the simple equation:

ug — Au = u3, u(0) = up > 0,u =0 on 09,

and even for C* initial data (see [6, 27]). The right question to ask is probably: is
there a way to select the “good” solution among the possible several ones? But,
is there a “good” solution? In the previous example, the smallest one, which is
uniformly bounded, seems to be the “good” one. In a system without maximum
principle, it is not clear. This question of uniqueness could be generalized to
some kind of adequate renormalized solution (‘adequate’ actually requires that
uniqueness holds).

Problem 3. Once we have proved global existence of weak solutions for a system,
it remains interesting to decide whether it is uniformy bounded (and therefore
classical) or not. Let us take for instance the quadratic system

oo — diAa = —ab-+cd
Oib — doAb= —ab+cd
oic —dsAc=ab—cd
Ord — dyAd = ab — cd,

(7.1)

for which global existence of weak solutions holds in any dimension. It is proved
that in dimensions N = 1,2 and for bounded initial data, the solutions are
bounded (see [20, 26] and also [33] and its references). What happens in higher
dimensions. A result in this direction may be found in [26] where it is proved in
dimensions N = 3,4 that the Hausdorff dimension of the possible set of blow up
in Qr is at most (N2 — 4)/N. But, is blow up indeed possible? Same question
for

2

oru — d1Au = —u®e?
o0 — doAv = u® ev?.

Note that, as proved in [9], L®°-bounds hold for the slightly better system

Fu,v) = —u(1+ %), glu,v) = ue?”.
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e Problem 4. What happens for initial data in L!(Q2) only? The general existence
result of Theorem 5.9 is stated for L'-initial data. However, when applied for
instance to system (7.1), it requires that the initial data be in L?(2). What
happens for this system if they are only in L(£2), or even worse only bounded
measures? The same question is of interest for several other systems. It is actu-
ally very connected with the global existence question, since we need to extend
solutions after an L™ blow up at time 7™ in situations where merely an L!-
estimate holds on u(7™). See [12] for some results in this direction.

e Problem 5. What happens for degenerate diffusions? We saw that most of the
estimates were based on the regularizing effects of the diffusions. We loose them
in general when degeneracies appear, and it is the case in many applications of
interest: for instance, when nonlinear diffusions occur like in

O,u — Au™ = f(u,v) on Qr
0,v — AvP = g(u,v) on Qr.

See some results in this direction in [42]. Even the case of linear diffusions is
of interest; see some examples in [21] or also system (2.8-2.9) (see [25, 59] for
some contributions).

e Problem 6. How far is it possible to extend the results recalled in this survey to
situations where the nonlinearities depend also on the gradient of the solutions,
like they do in several models? A 2 x 2 model would be of the form

O — diAu = f(u,v,Vu, Vo)
v — doAv = g(u,v, Vu, Vo),

together with conditions of the kind f + g < 0. All questions about global
existence of classical, or of weak solutions, are of interest. See for instance
[2, 18] for some results in this direction and for more references.

e Problem 7. How do the known techniques extend to cross-diffusions, namely

O,u —diAu—V - (a1 (u,v)Vu + az(u,v)Vv) = f(u,v) on Qr
0,v — doAv — V - (b (u,v)Vu + ba(u,v)Vv) = g(u,v) on Qr?

More and more pertinent models require these cross-diffusions. Conditions are
required to preserve positivity. Next, global existence remains a natural question
(see [40, 15, 16, 10]).

e Problem 8. Instead of having an L'-structure of type (M), namely f +g < 0
or of type (M”): a f +bg < 0 with a,b > 0, there are systems for which a more
general Lyapunov structure holds like

() f (u,v) + ha(v)g(u,v) <0,

where hy, hg : [0,00) — [0,00) satisfy lim,_,o hi(r) = +oo. Global existence
would still hold for the associated O.D.E. But, what about the P.D.E. system,
even for convex h;?
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e Problem 9. We dealt in this paper with evolution problems governed by par-
abolic operators. But, the same type of questions may be asked for elliptic
systems. To progress, it may actually be a good idea to address them in this
context where the technicality is sometimes easier. For instance, we may look
at existence results for

u— Au— Mg, o, = f(u,v) + F on Q
{ v—Av = g(u,v)+ G on Q,

where F, G are regular nonnegative given functions on {2 and where f, g satisfy
(P)+(M). Here, when A > 0 is large, the two diffusion operators are very
different from each other, like the two parabolic operators 0; —d1 A and 0y —do A
are when d; /ds is away from 1. The difficulties are of the same kind. Some results
may be found in [45].
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