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ABSENCE OF GLOBAL SOLUTIONS TO A CLASS
OF NONLINEAR PARABOLIC INEQUALITIES

BY

M. GUEDDA (Amiens)

Abstract. We study the absence of nonnegative global solutions to parabolic in-
equalities of the type us > —(—A)?/2u — V(2)u + h(z, t)uP, where (—A)?/2 0 < B < 2,
is the B/2 fractional power of the Laplacian. We give a sufficient condition which implies
that the only global solution is trivial if p > 1 is small. Among other properties, we derive
a necessary condition for the existence of local and global nonnegative solutions to the
above problem for the function V satisfying V4 (x) ~ a|:c\_b, wherea > 0,b> 0, p > 1 and
Vi(x) :== max{V(z),0}. We show that the existence of solutions depends on the behavior
at infinity of both initial data and h.

In addition to our main results, we also discuss the nonexistence of solutions for some
degenerate parabolic inequalities like uz > Au™ + wP and uz > Apu + h(x,t)uP. The
approach is based upon a duality argument combined with an appropriate choice of a test
function. First we obtain an a priori estimate and then we use a scaling argument to prove
our nonexistence results.

1. Introduction and main results. The broad goal of this paper is
to discuss the nonexistence of nonnegative solutions to a class of nonlinear
parabolic inequalities of the type

(1.1) wy > — (=)0 — V(x)u + hz, t)uP
in RN x (0,7), 0 < T < oo, subject to the initial condition
(1.2) u(z,0) = up(x), x€RY,

Here (—A)P/2,0 < B < 2, is the 3/2 fractional power of the Laplacian. The
function h > 0 and the potential V' > 0 are locally bounded and satisfy some
growth conditions at infinity which we shall specify later. The initial data
up > 0 is locally integrable and is such that a local solution to (1.1)-(1.2)
exists.

Our initial intention is to find a sufficient condition which asserts that
any possible local solution to (1.1)—(1.2) ceases to exist after a finite time.
Our analysis is divided into two parts. The first part is devoted to the nonex-
istence of global solutions in the case where the exponent p is sufficiently
small, say 1 < p < pc. In the second part we investigate the relationship

2000 Mathematics Subject Classification: 35K55, 35K65.

[195]



196 M. GUEDDA

between the nonexistence result and the behavior at infinity of both the
initial data and the function h, where p > p. and the potential V' behaves
like alz|~% a >0, b > 0, at infinity.

The problem of blowing up solutions has a long history, which dates back
to the pioneering work by Fujita [4] on the nonlinear heat equation

(1.3) up = Au + uP.

Fujita [4, 5] proved that (1.3) has no global positive solutions if 1 < p <
pe := 1+ 2/N. On the other hand, we can choose § > 0 such that (1.3) has
a global solution whenever 0 < ug(z) < Se~Flzl* and p > pc. The number p,
is called the critical exponent.

In [6] Galaktionov showed that the critical exponent for the porous
medium equation

up = div(uVu) +uP,  m >0,
is m 4+ 1+ 2/N. For the problem
up = Au™ + |z|7tu Pt >0, e RY,
the critical exponent is p. = (m —1)(s — 1) + (24 2s+ o) /N > 0 (see [21]).
We refer the reader to [22] and [1] for other results in this direction.
The first result concerning the blow up of solutions to evolution equa-

tions with the fractional power of the Laplacian is due to Sugitani [23] who
generalized the results of Fujita to the problem

(1.4) up = —(=A)P2u 4P, (z,t) e RV x RY.

In this case the critical exponent is 1+ 3/N. Later Guedda and Kirane [10]
discussed the absence of global solutions to

(1.5) up = —(=A)2u+ ht)w?,  (x,t) e RY x RT,

where h(t) behaves like t?, 0 > —1. Using the method of [4] they showed
that nontrivial solutions are not global if 1 < p < 1+ (0 + 1)/N. The proof
is based on a reduction of equation (1.5) to an ordinary differential inequality
satisfied by w(t) := {pn p(x, t)u(z, ) dz, where p is the fundamental solution
of Lg:= /0t + (—A)5/2,

More recently parabolic-hyperbolic equations and systems associated
with the fractional power of the Laplacian have been investigated by Guedda
and Kirane [11]. They proved, among other results, that the only global so-
lution to

up = —(—A) 0 + 3]z uP

is the trivial one if 1 <p < p.:=1+ (s+ B(1+0))/N.
The constant p. will appear also in the study of (1.1) with h(x,t) =
t*|z|?. Concerning (1.1) with equality instead of inequality, Zhang [26, 27]
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studied the problem
up = Au — V(x)u + uP.

In the first paper [26] it is shown that if the potential V' satisfies

0< V() < a>0,b>2,

a
1A |zt
then all positive solutions blow up at a finite time if 1 < p <1+ 2/N. The
second paper [27] deals with the problem in which the potential V' behaves
like

a
V(iz) ~t———— >0, b>0
(x> 1 + ‘x|b7 a Y Y
except for the case
a
Vi) ~ ——5, > 0.
@~ T e ©

In this paper we will prove that in this case the problem has no global
solution for any 1 < p < 1+ 2/N and we give a partial answer to the
open questions [27, Remark 1.1, pp. 190-191]. We also obtain a sufficient
condition for the local and global nonexistence of solutions for any p > 1.

To understand the influence of both ug and h on the nonexistence of
solutions, Baras and Kersner [2] proved, among other results, that if

lim uo(z)P 1 h(z)|z|* = oo,
|z|—o0

then no global solution to

up = Au+ h(z)uP, u(z,0) = up(x),

exists.

As was mentioned at the beginning of this introduction, we are interested
in the nonexistence of global solutions to (1.1)—(1.2). We will make the
following assumptions.

There exist v > 0 and [ > 0 such that for any compact 2 C RV,

(1.6) lim RYNFAD v (R dy =0, p=—"—
R—o0 P
and for any 0 < t1 < to,
h(RYx, RPt)
(1.7) — >C
uniformly in 2 x (t1,t2).

A classical example is h(z,t) = t7|z|” and V(z) = a/(1 + |z|*) where
o>p(p—-1),7>0and b> N(p—1)/p.

We shall prove the following result concerning the absence of global so-
lutions to (1.1)—(1.2).
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THEOREM 1.1. Let v > 0. Assume that conditions (1.6) and (1.7) are
satisfied where

(1.8) (p—1N/B—1<Hl
Then Problem (1.1)—(1.2) has the only global nonnegative solution u = 0.

By a global nonnegative solution to (1.1)—(1.2) we mean a locally inte-
grable function hu? € LIIOC(Rf 1) such that

(19)  § uoc(0)+ | hur¢

N N+1
R IR+

< | u=2)2¢— | ug+ | Vo)

N+1 N+1 N+1
RY RY RY

for any positive ( € CgO(R_]X+1). Here Rf“ := RN x R, and the integral
(g u0¢(+,0) is understood in the weak sense, i.e.,
f u )¢t = | uoC(-,0)  ast— 0%, V¢ e Co(RYH).
RN RN
Theorem 1.1 will be proved in Section 2. We shall see from the proof that
the positivity condition on the initial data can be relaxed to
S ug > 0
RN
if we consider the inequality

up > —(— A0 — Vu+ h(z, t)]ulP.

In this introduction we have restricted our presentation to V' > 0. The
general case where V' is not necessarily nonnegative is also considered.
In Section 3, we study the nonexistence of local and global solutions to

(1.10) up > —(—A)2u+ h(x, t)u?,
completing in this way the results of [23], [2], [10], [11], [19], [20].

THEOREM 1.2. Let p > 1. There is no local nonnegative solution u to
(1.10) on (0,T) such that u(-,0) = ug if

lim uo(z)P th(z,t) = o0  for any t € (0,T).

|z[—o0

Assume that h(x,t) > g(x) for any t > 0. Then there is no global non-
negative solution if

lim uo(z)P Lg(z)|z|® = .
|| —00
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In fact, the proof of the above theorem leads us to a necessary condition
for local solvability. This condition is given by

2 1
iminfuo(ey () < ;= -7

This means that if L := liminf},_ . uo(x)P~'g(z) > 0, then the maximal

2 1

interval of existence is included in (0 ) For nonglobal solvability, we

'p—1T
will show the existence of a positive constant L, such that if
(1.11) llir‘ninfuo(:v)p_lg(:c)|x|ﬁ > L,
Tr|—0o0

then any possible local solution to (1.10) where h(x,t) > g(z) is not global.
For the problem
w > Au™ + |z|'u?,

the constant Ly is equal to A1 if 0 < m < 1. Here A1 is the first eigenvalue
of the Laplacian in the unit ball and [ is a real strictly larger than —2. In
this case (1.11) reads

lim inf ug(z)P~™|z|"F2 > A1

|z|—o0
This will be proved in Section 4. The same result was obtained in [14], [24]
for

up = Au + uP.

It is worth noting that those papers were preceded by the work of Baras
and Kersner [2] where the local nonexistence of solutions was also studied.

The technique we use is based on a duality argument and a judicious
choice of test functions [2], [3], [15]. The main results of this paper were
announced in [9].

2. Blow up of solutions to a semilinear parabolic problem. In
the present section we will give the proof of Theorem 1.1, and we discuss an
extension to a more general case where the positivity of V' is not required.
We first analyze the absence of global nonnegative solutions to
(2.1) up > — (=)0 u — V(x)u+ hz, t)u?, (z,t) € Rf“,

| u(@,0) = uo(z) > 0, @RV,
where the potential V' > 0 is a locally Holder, continuous function. For
the function h we assume throughout this section that hypothesis (1.7) is
satisfied; that is, there exist v,1 > 0 such that
h(RYy, RO7t)

(2.2) — >C
uniformly in 2 x (t1,%2).

For the convenience of the reader we recall Theorem 1.1 below.
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THEOREM 2.1. Assume that (2.2) holds where

VB +1
2. 1 <1
(2.3) <psl+ 5
and 'V satisfies
(2.4) énn_R%N+B*4@“4>SV(RWxV’¢n=(L
— 00 Q

where p' = p/(p — 1). Then Problem (2.1) has the only global nonnegative
solution u = 0.

Proof. Without loss of generality we may assume that 2 C {z € RY;
|z| < 2}. Let u be a global nonnegative solution and ¢ be a smooth nonneg-
ative test function such that

Gl — AP/
o5 g A

N+1 N+1
RY RY

< oQ.

According to (2.1) we have
26)  §u¢(0)+ | her¢< | ou(=2)"2¢— | ug+ | vuc

RN Rf+l R{:+1 Rf+l R1+1
By the Young inequality
1 / /
Juoc(,0)+ § ¢ <o §omCHC | (=) (¢t

N N+1 N+1 N+1
R RY RY RY

b2 | mecre | jal ey

N+1 N+1
RY RY

1 e
+5 | hr¢+o | ntrvrg

Rﬁ-‘-l RiH—l
with C = %(g)l/(p_l). Therefore we get
1
e p
27 55 é+1hu ¢
R+
=S (1L (78 R N (G VA L (T R S N B A e
RYT! RY+ RN+

Next we consider ¢ € Cj° (R, ) satisfying
1 ifr<1,

(2:8) M”:{Oihzz

and
(2.9) 0<¢p<L
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t2a+ 2B A
C(t2) = (qs(%)) B>,

where v = 1/(f7) and A is large enough such that condition (2.5) holds.
After the change of variables

r=tR Y  y=gRr /0

Set

using estimate (2.5), we easily obtain

(2.10) S huP¢ < C(RS + Rﬁ(N+ﬂ)fl(p’fl) S V(R‘%By)p’ dy),
Ry lyl<v2
where

S =

1 / /
a—B[NJrﬁ—ﬂp —apl(p = 1)].

Since s < 0, by (2.3), we conclude from the hypothesis on V' that hu? €
LYRYT). So
. p_
Jim | ¢hu? =0
R
where
Qr = {(z,t) e RYTY R? < 42 4 |2|?*F < 2R%}.

On the other hand, according to (2.6) and to the Holder inequality, one finds
that the integral SRN+1 ChuP is bounded by
+

( S Chup)l/p[( S |Ct|p/(gh)1_p/>l/p’+< S |(_A)B/2C|p’(h<)1—p’>l/p’]

R g 2r
1/ _ ;N\ L/
_‘_(Rgﬂ Chup> p(RﬂéH pl-pyp C) P ‘

Passing to the limit as R — oo shows that SRN+1 huP = 0. Thus v = 0, which
+
ends the proof. =

REMARK 2.1. In the case where 2 C {x € RY; |z| < ro}, 7o > 0, we
may choose the function ¢ such that supp ¢ C [0,ro).

The above proof leads to the following theorem.
THEOREM 2.2. Let 1 <p <14 3/N. Assume that the function h satis-
fies (2.2) for some | > ~3/(p' —1). Suppose

(2.11) 0<V(z) < TP =: w(z),

with b > N(p—1)/p, a > 0. Then Problem (2.1) has no global nonnegative
solution except the trivial one.
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Proof. According to the preceding theorem we check that V satisfies
hypothesis (2.4). So it is sufficient to show that the function
70
I(R) := RYW+A)-1r'=1) S w(R'r)P rN=ldr, 1y = const > 0,
0
tends to 0 as R goes to infinity. A routine calculation yields the estimate
, %W”Smmd
I(R) < KROW-D | = ds.
5 (1+s)P
Therefore, since b > N(p — 1)/p, we have I(R) < CR?~1'~1 and thus
assumption (2.4) holds because Sy < I(p' —1). =

To illustrate this analysis by an example we consider h(x,t) = ¢7|z|°.
Then the condition | > v3/(p’ — 1) reads

B<(o+pm)(p 1)

REMARK 2.2. If we have |u|P instead of uP, the positivity of the initial
data may be replaced by S]RN ug > 0. In the same spirit we can obtain the
absence of a nontrivial global solution to the problem

up = —(—A)2u 4 hz)uP + f(x,t).

Here the function f is assumed to be nonnegative. No assumption on the
integrability of f or its regularity are required. A similar result can be ob-
tained if we assume

| =0

N+1
]R+

In [20] the problem u; = Au + h(z)uP + Ag(x) was considered. It was
shown that, for example, if h(x) and g(x) are greater respectively than
|z|™ and |z|~¢ for large |z|, then no global nonnegative solution can exist
whenever

24+ m
1<p<1—|—q_—2, 2<g<N.

24+m <

According to our conclusion, the result still holds if ¢ > N+2 since 1+ s =

2+
1+ =5
REMARK 2.3. Let us point out that by the above proofs the positivity

of V' is not necessary. For the general case the nonexistence result is an
immediate consequence of Theorem 2.2.

THEOREM 2.3. Assume that (2.2) holds where

6 +1

2.12 l<p<i1 :
(2.12) p<1+ N
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and V satisfies
(2.13) lim RYNFA=D v (RY2)” do = 0,

R—o0
lz|<ro

where Vi = max{V,0}. Then the only global nonnegative solution to Prob-
lem (2.1) is u = 0.

COROLLARY 2.1. Assume V < 0. Let 1 < p < 1+ 3/N. Then there
exists no nontrivial solution to

u = —(=A)PPu —Vu4uP, u>0.

REMARK 2.4. This corollary proves in particular that the critical expo-

nent 1+ 2/N of the problem
u = Au— Vu + P,

where
1

———— <
1+ |z|b —
belongs to the blow up case [27].

V(z) <0, b>2,

REMARK 2.5. The condition [ > 0 is important if N(p —1)/p < b < 2,
since it is easily shown that there exists a global positive solution to
c
of the form
h(t)l/ (1-p)
(A + |z|2)b/2-1)’
where 0 < h(t) < C and h/(t) <0 for any t > 0.

Before closing this section we note that the above result can be inter-
preted as a necessary condition on the exponent p for global solvability. But
can we obtain a global solution to (2.1) if p > p.? In the following section
we shall see that the answer depends on the behavior at infinity of both A
and the initial data.

Uz, t) =

3. Nonexistence of local and global nonnegative solutions to the
heat inequality. In this section we turn our attention to the nonexistence
of solution to

{ut > —(=A) 2y + h(x, t)uP, (z,t) € RN x (0,T),
u(z,0) = ug(z) >0, x€RN,
where p > 1, 0 < T < oo, and ug > 0 and h > 0 are locally bounded
functions. We have argued in Section 2 that if NV is small enough any possible
local nonnegative solution ceases to exists in a finite time. On the other hand,
it is well known [4], [23] that if p is greater than the critical exponent both

(3.1)
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global and nonglobal solutions may exist. For Problem (3.1) it is easy to see
that if we have

h(z,t) = eta+‘x|b, a,b >0,

then condition (2.3) is satisfied for any [ > 0. Therefore, there is no global
nonnegative and nontrivial solution to (3.1) for any p > 1. So our intention
here is to study the effect of A on the nonexistence of local and global
solutions.

This work is motivated by the paper of Baras and Kersner in [2] in which
the local solvability of

ug = Au+ h(z)uP, (x,t) € RN x (0,7T),
u(m,O) :u()(m)’ mERN,
was considered. The authors proved that the result depends on the behavior

at infinity of both ug and h. In particular, it is shown that no solution to
(3.2) exists if

(3.2)

lim wug(z)P 1 h(z) = oco.
|z|—o00
In this section we extend this result to (3.1). We shall show that existence
of global solutions requires suitable behavior of the initial data and h at
infinity. To prove Theorem 1.2 we shall need some additional lemmas.

LEMMA 3.1. Let p > 1. Assume that u is a nonnegative solution to (3.1)
on (0,T),T < co. Then, for any ¢ € CSO(RN),@ > 0, we have

/

p
(3.3) Sq;uog(p_ml/(p1>pp/<p1>{< 4 ) T | an'

RN p-1 Qr
+ | (- ayay o)
Qr
where Q := RN x [0,T), and
(3.4) liminf ug(z)P " h(z, t) < 2z 1
] o0 p—1 T

forany 0 <t <T.
Proof. Let ¢ € C§°(Qr), ¢ > 0. One has

(3.5) VuoC0)+ | b < [ u(=¢)y + | u((=472)¢)4.

RN Qr Qr Qr
Using the estimates
1 / /
[ u(-cs <5 § @bt (o= 12/ Dp /0§ ()

Qr Qr Qr
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and

| ul(-2)72¢),

Qr
<3 § e+ (- 12V 0D (- a)Y0 (h)
Qr Qr
we deduce
S UOC(7O)
RN
< (p— 1)2Y/@=1)p=p/(0-1) { S (_Ct)li(holfp’ + S ((—A)ﬂ/QC)Zi(hC)I*p/ ‘
Qr Qr

Next, estimate (3.3) is obtained immediately by taking
C(xa t) = (1 - t/T)pl@(x)7

where @ € C°(RY), & > 0.
To verify (3.4) we consider

b(x) = p(x/R), R>0,
where ¢ € C°(RY), 0 < ¢ < 1, suppp C {1 < |z| < 2}, and
(=A)%2p < kp, k= const.
Together with (3.3) we find that

inf h(z, )P ~1) | &nt—?
o St<T(Uo(fL’) (@, )1 |

Qr
P pl ’ ’ C ’
< (p— 1)21/(p—1)p—10/(p—1) 2 ) pl-p S dhP T — S dpl—P |
- p—1 RBp
Qr Qr
We then divide by SQT @h1" and let R — 0o to obtain
lim inf ug(z)h(z, )P~ < 2V =D (p — 1)~V e-Dpi=r"

|z|—o0
which completes the proof. =
From this result one deduces immediately the following corollaries.

COROLLARY 3.1. There is no local (and then no global) solution to (3.1)
if
‘ l|im ug(z)P h(x,t) = oco.

COROLLARY 3.2. Assume that h(x,t) = h(x) and
lim inf ug ()P~ h(z) > 0.

|z|—o00
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Then any possible local solution to (3.1) ceases to exists before a finite time
To such that
2
Ty < —— (liminf ug(z)?~h(z)) L.
p—1"|z|-

In the case where h(z,t) > g(z) for |z| large we improve results in
Corollaries 3.1 and 3.2. In fact our strategy also gives a necessary condition
for the global existence.

PROPOSITION 3.1. Let u be a global nonnegative solution to (3.1) where
h(z,t) > g(x) for |x| large. Then

(3.6) | Pu
RN
S}%(%) 1/(p*1)(p_ 1)1/,,{ S g1_p/¢}1/p’{ S ((_Aﬁ/2)¢)€r/(@g)1_p/}l/]0

RN RN
for any ® € CP(RY), & > 0, and
lim inf ug(z)P~Lg(x)|z|® < C,

|z|—00
where C is a positive constant depending on p.

Proof. Since u is also a solution to (3.1) on (0,7") we deduce from the
proof of the previous lemma that

37 | ud < K@) T § g o T § (220 (29) |,
RN RN RN
where
K(p) = (p—1)2Y/=Dp=p/(p=1)
A simple minimization of the right hand side of (3.7) with respect to 7" > 0
yields (3.6).
Next, we take, as above,

®(z) = p(z/R).

Therefore
=l ]. 1_pl
| U0¢SK(p)W | ¢'7e,
|z|>R |z|>R
and since
inf (ug(z)g(x)’ Ha|®/P) | g o< | wd,
o> R />R />R

we deduce that
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1 / / / —_— 1 /
R p' =160 /p 1-p - 1-p
Gyl i o(@)e(@) al 1) V 97 <Kp)ogm | o770
|z|>R |z|>R
Therefore the limit

lim inf ug(z)g(z)|z|?' /P

|| — 00

is finite. m
Now we are in a position to state our main results of this section.
THEOREM 3.1. Assume that

(3.8) lim uo(z)P th(z,t) = oo

|z|—o0
for any t > 0. Then Problem (3.1) has no nonnegative local solution.
THEOREM 3.2. Assume that h(x,t) > g(z) and

lim uo(z)? Lg(z)|z|® = .
|z|]—00

Then Problem (3.1) has no nonnegative global solution.

EXAMPLE. Assume h(z) =~ |z|? for |z| large and ug(z) = Cp|z|". Then
we require o and 7 to satisfy
T(p—1)4+0c+5>0.
The following result is proved by Kalashnikov [13], [2] for the heat equa-

tion and it is an immediate consequence of Theorem 3.1.

COROLLARY 3.3. Assume that g(z) goes to infinity with |x|. Then no
local solution u exists such that

u(z,t) >a>0  for any (x,t).

REMARK 3.1. As was mentioned in [20], in general if a solution u to (3.1)
is not global, it is not easy to prove, via comparison theorems, that there is
no global solution to (3.1) with h; and v instead of h and wug respectively
where h1 > h and vy > ug. However, it is transparent from Theorem 3.2
that in this case no global nonnegative solution can exist, since

uo(@)P (@) |z]” < ()P ha(2)z).

The following result gives a necessary condition for global solvability
of (3.1).

PROPOSITION 3.2. Assume that (3.1) has a global solution. Then there
exists a positive constant C = C(p, N) such that

(3.9) S ug < ClgninfR_ﬁ/(p_l) S g" " for any r > 0.
| <r o lo|<R
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Proof. We take ®(z) = p(x/R) where ¢ € C§°(RY) is positive, o = 1 on
lz] < 1,0 =0on |z| > 2 and (—A)?/2p < K. Then Proposition 3.1 shows

that
1 1—p/ l/p/ ’
—p 1-p
J < CRBp’/p( ) ) g
lz|<R |z|<2R R<|z|<2R

Now take R > r and define

1/p

lz|<R
Then we have
RIP[ < F(2R)VY'[F(2R) — F(R)]'/?,
where
I = const - S iy
lz|<r
Next we define a sequence (wy)nen+ by wy, = F(2"R). Then

9Bnp'/p RBY' /P [ <w il(wn-&-l — )1/17’

hence
9fn’ RAP' [P < wh | —wh.
Summing these inequalities from 1 to n = j — 1, one sees that
Sy 2iBp" _ 9Bp’

Gp’ 1P P
28 1 RPP TP <l

for any j > 2, which yields
F(2"R) > const - (2"R)'/?],
and this implies the desired estimate. m

REMARK 3.2. For the case h = 1 condition (3.9) can be formulated as

lim sup R?/(P~D-N S up < 0.

R—o0 2| <R

Therefore if 1 < p <14 /N, we deduce that uy = 0 (see Section 2), while
up is integrable if p =1+ 3/N.

For instance, if ug(x) = a|z|~%,a > 0,b > 0, then the last condition is
equivalent to b < 3/(p —1). Now consider h(z) = |z|’; then if 1 < p <
1+ (8 +1)/N, no global nontrivial solution to (3.1) exists (see [10]).

REMARK 3.3. The proof of Proposition 3.2 produces also a necessary
condition for the global existence of solutions to

up = —(— )20+ h(x, t)uP + f(z).
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This condition is given by the inequality
(3.10) Cc | f<liminfR™P/=0 { glop
R—o0

|z|<r |z|<R

/

for any r > 0, where g(z) < h(x,t) and C' is a positive constant.

REMARK 3.4. By using the test function ¢ = (1 — t/T)”'® as above, we
can also obtain a nonexistence result for the problem

(3.11)  w > —(—A)2u—V(z)u+ h(z)uP, u(z,0) = up(z),
in which the potential V := V, — V_ satisfies, for |z| — oo,
Vi(z) ~alz|™® a,b>0.

The above method yields precisely the following estimate:

| uofﬁgC[Tl_p' | ?_1

[z[>R R<|z|<2R
/ @ / @
—pBp r_-
+ T{R S hp’—l + S V+ hp’—l }]
R<|z|<2R R<|z|<2R

for any 7' > 0. As usual we obtain, for v > 0 and any T > 0,

Jnf uo(x)h(z)? " Ha|” < CRY[TYY + T(R™ + R™)).
x|>

A routine minimization with respect to T yields

‘ilnfRuO(x)h(;p)pl_Hx’“/ < CR“/—ﬁinf{ﬂ,b}_
z|>

We formulate this conclusion in the following.
PROPOSITION 3.3. Let p > 1 and suppose V' satisfies
Vi(z) ~alz|™® a,b>0,
for |x| large. Then there is no global nonnegative solution to (3.11) such that

| l‘im up(z)P " h(z) |z = oo

REMARK 3.5. From the above results we can derive nonexistence results
for the stationary problems of the preceding inequalities. For example there
is no nonnegative solution to

—(=A)2u = V(z)u+ h(z)u? =0,
defined on RY such that

lim w(z)P~ h(z)|z| "5 = o,

|z[—o0

where Vi (z) ~ a|z|™°, a,b > 0.
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4. Porous medium inequalities. A simple model of the problem con-
sidered in this section is the following:

(4.1) up > Au™ 4+ uP,

where p > max{1l,m}, m > 0. In the case of equality instead of inequality,
the problem

(4.2) w = Au" +uP, o m>1,

describes processes with a finite speed of propagation of perturbation [22].
It is known that if the initial data ug > 0 is a bounded continuous function,
then Problem (4.2) has a unique, local-in-time, weak, continuous solution
u(z,t) > 0. This solution is not global if 1 < p < m+2/N (see [22]). On the
other hand, by the same argument as before, if ug tends to infinity with |z|,
there is no local solution.

In [18] Mukai et al. presented some properties of solutions to (4.2) where
initial data slowly decay near x = oo. For instance, in the case wug(x) ~
Az|~* the authors obtained global existence and nonglobal existence in
terms of A > 0 and a > 0.

In [21] it is proved that any nontrivial local solution to (4.2) blows up in
finite time if 0 < m < 1 and 1 < p < m + 2/N. Concerning Problem (4.1),
with the help of the argument used in Section 2, we easily get the following.

THEOREM 4.1. Let p > max{m,1}. Assume that
p<m+2/N.
Then the only global nonnegative solution to (4.1) is the trivial one.

The technique of the preceding section can also be applied to the case
where p > m + 2/N.

THEOREM 4.2. Let p > max{m, 1}. Assume that

(4.3) ‘ l|im uo(z)|z)? P~ = .
Then any possible local solution u(x,t) to (4.1) such that u(z,0) = ug(z) is
not global.

In this section we shall see that the result of the above theorem still holds
if condition (4.3) is satisfied in a weak sense. More precisely, we assume that
ug satisfies
(4.4) lim ug(z)]z|/ P~ = A

|z|—o0
for some A € [0,00], in the following weak sense: for any ¢ € I/VO1 (RN),
¢ =0,
lim S o(z)| Rz P~y (Rz) dz = A S o(z)de.

R—o0
RN RN



NONLINEAR PARABOLIC INEQUALITIES 211

Define
A, = )\}/(p_m)C(p,m),
where
() \/p gy (o(p=m)
Cpam :—<_> bp—m mm _m7
( O (

and Ay is the first eigenvalue of —A in the unit ball B with zero Dirichlet
boundary condition. Then we have

PROPOSITION 4.1. Let p > m + 2/N. Assume that ug satisfies (4.4)
where A > A,. Then Problem (4.1) has no global solution.

Proof. Assume that (4.1) has a global solution with the initial data w.
Arguing as in the proof of Proposition 3.1 we first deduce that for any
o e Wol’OO(RN) such that @ > 0 and A® € L (RY), we have

(45) | Pup < Cp, m){ i @}1/ p/{ |- A@)i/(p—m@—m/(p—m)}” 4
RN RN RN
Let p1 € C§°(B), 1 > 0, be the first eigenfunction of —A in the unit ball B:
—Ap1 = A1
Setting

v Jei(x) if x| <1,
?lz) = {o if |z > 1,

and using (4.5) with &(z) = @(z/R) yields
RY®=™ | G(x/Ryuo(z) de < /" C(p,m) | B(x/R)de.
RN RN
Since
} B(a/Ryuo(w) dz = | p(x/R)uo(x)|a]> ©=™ |z|72/®=) d,
RN RN
we infer that
§ /Rl M ug(a) de < N/ TTVCwm) | B/ R) da.
RN RN
Changing the variables y = Rz yields
| )Ry T ug(yR) dy < X/ PC(p,m) | Bly) dy.
RN RN
Passing to the limit as R — oo implies
A< )\1/(1771)0(]), m).
This contradicts (4.4) and the proof is finished. =
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The above result can be easily extended to the inequalities

(4.6) up > Au™ + |z|'uP.

Here we obtain the nonexistence result for 0 <m <1 and -2 <1 < 0.
PROPOSITION 4.2. Let 0 <m <1 and —2 <1 < 0. There is no global

nonnegative solution to (4.6) such that the initial data satisfies, in the weak
sense,

lim ]az\@“)/(p*m)uo(m) > /\i/(p_m).

|| —00
Proof. Assume that u is a global nonnegative solution to (4.6). Put
w(ty=RN | (@ t)pi(a/R)dr,
|z|<R

where @1 is the first eigenfunction satisfying {51 = 1. Using (4.6) we
deduce that
wy > RwP? — MR 2w™

for all ¢ > 0, thanks to the Jensen and Holder inequalities. Next a simple
analysis of the above ordinary differential inequality yields the estimate
w(0) < ()\IR—Z—Q)I/(p—m);
that is,
S RN/ (b=m) 0 (1)1 (2/R) da < )\i/(p—m)'
|z|<R
Now we conclude as in the proof of Proposition 4.1. =

REMARK 4.1. Let us consider the particular case

(4.7) u > —(—A)P2um +uP, p>m,
where ug(z) ~ |z|7¢ for |z| large. Set
at = _p_

p—m

According to our discussion, if 0 < a < a* there is no global solution. On
the other hand, it is shown in [18] that if a* < a < N where § = 2 and
p > m+2/N, then there exist global solutions to u; = Au" + uP such that
the limit lim,| ., u(w, 0)|x|* is finite and positive. Based on this observation
it is natural to address the following question. Can we identify all real a
such that the corresponding solution is not global? Is the constant a* the
threshold between the blow up case and the global existence if p > m+ (/N7
For (3.10) the answer is no. In fact a* may be infinite as we now show. For
simplicity we take m = 1 and consider

up = —(—2A)%2u +uP + \f(x),
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where A > 0, with f > 0 satisfying

lim f(m)p_llxlﬁ = o0.

|z|—o00

By the same strategy as in the proof of Theorem 2.1, one easily obtains the
nonexistence of global solutions for any nonnegative initial data even if the
data has compact support. Now if we assume that liminf |, f(z)P Y z)?
> 0, then there exists A. > 0 such that the problem has no global solution
for any A > A.. Note that the last condition on f asserts that if p > 1+ 3/2
then

f(z)
S N2 dx = oo,
RN
which is the same condition as in [20] for the case f = 2. However if

1 < p < /2 and if we take, for example,
fla) = 1+ Jz)=00,
then the function f/|z|Y~2 is integrable, but there is no global solution for

A large.

In the next section we shall show that a similar result is valid for an
inequality with gradient-dependent diffusivity (so-called p-Laplacian opera-
tor).

5. Parabolic inequalities associated to the p-Laplacian operator.
In this section we will obtain reasonable assumptions for the nonexistence
of global nonnegative solutions to
(5.1) ug > Apu+ h(z, t)u?,
where ¢ > p—1> 0 and 4, is the p-Laplacian operator defined by
Apu = div(|VulP~2Vu).

To this end we will follow the strategy of the previous sections.

The stationary problem was considered by many authors. In that case
it is known [12] that if p — 1 < ¢ < Np/(N —p) — 1, then there exists no
positive radial solution to

div(|Vu[P~2Vu) + u? = 0,

and if ¢ = Np/(N — p) — 1 then the only positive radial solutions are of the
form

uq(x) = C(N, p)(a+ |z|P/ =) p=N)/p,

where a is any positive number. Later Mitidieri and Pokhozhaev [16] showed
the nonexistence of nonnegative solutions to
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div(|Vu[P72Vu) + u? <0
if one of the following conditions holds:

(a)p—1<¢<N(p-1)/(N—-p),p<N,
b)0<0<p—1,N>1.

For Problem (5.1) with h = 1 Mitidieri and Pokhozhaev [17] proved the
absence of global solutions if ¢ is not (strictly) larger than a critical exponent.
These results are preceded by the work of Galaktionov [6], [7] on the problem

up = div(|Vul[P"2Vu) + uf.

He showed that if 1 < p < p— 1+ p/N then no global nontrivial solution
exists, while for ¢ > p—1+p/N there is a class of small global solutions. This
means that the critical exponent for the last equation is g =p — 1+ p/N.

In this section we will combine the argument of [16] and the technique
used above to obtain necessary conditions for the existence of local and
global solutions to (5.1). Below we assume the function h satisfies condi-
tion (2.2). The first result on nonexistence of global nonnegative solutions
to (5.1) is formulated below.

THEOREM 5.1. Let ¢ > p — 1 > 1. Then there exists N. = N.(p, q,l)
such that for N < N, there are no global solutions to (5.1).

Proof. Let u be a nonnegative solution to (5.1) with initial data wo.
Without lost of generality we may suppose that v > 0. Let —1 < o < 0 be
a fixed number. Taking u®( as a test function where ¢ € CSO(RJJ\: ), ¢ >0,
one sees that

1

| hutteg+ —— | ugt¢(,0) + ol | [Vulfur¢
1+«

Qr RN Qr

1

< p—1, a - atle

< | [vufr~tu|v¢| Hagu Ce
Qr Qr

Making use of the Young inequality once and twice, one finds, for €1, €9, €3
>0,

1
+a 1+a a—1
J o e | gt 0) o] § VulPutTiG
Qr RN Qr
<er ut Ve ey § i velety
Qr Qr
tep | w4 Oy | (G0t @D ()~ (e (),
Qr Qr
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| hurtec+ —1 | ultoc(,0) + o] | [VulPue-i¢

Or 1+« BN o
V(|™
§Q81F%WM%+C%%3SMH%C+QSShgéba}
Qr Qr Qr
teg | utTIhe + Ce, | (G @ (ng) e/ e,
Qr Qr
where L
(5.2) slfatp-l=a+g —+-=1

This implies in particular

1
+a a—1 1+«
Qr QT RN
vl _ e /o
< | Yy el aD (g /ian),

hT— 1/mp—1
Qr ¢ Qr

The remainder of the proof is based on an appropriate choice of the test
function ¢. As in the first section, we consider

clot) = o).

where v1,v2 are real parameters which will be specified later and the non-
negative function ¢ € C§°(R4) is defined by (2.8)—(2.9) in Section 2. After
the standard change of variables t — tR™" and x +— zR™72, inequality (5.3)
takes the form

J uth¢+ § uoC(-,0) < KR,

Qr RN

where
1 N 1
po L N o lta
Moo " q—1
Here the real [ is determined from the asymptotic behavior at infinity of h,

that is,

h(zR? tR") ~ R

for R large. The expression of r is obtained with the help of the following
assumption on y; and s:

P lg+a ) 14+«

Y2 mg-1 g-1

Therefore there exists N, > 0 such that if N < N, then r < 0 and so u = 0,
which ends the proof. =

I(r—1)+
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REMARK 5.1. To conclude we obtain, as in Section 2, an estimate of the
integral

| wih¢ + | uoC(-,0).
Qr RN

Since this estimate is the key to nonexistence of local and global solutions
if N > N, we give here its proof.

LEMMA 5.1. Assume that ¢ > max{p — 1,1}. Let u be a local positive
solution to (5.1). Then for any o € (—(q¢+1—p)/p,0), there exists a > 0
such that

[ Ve
QST u?h( +RSN uoC(+,0) < K{ QST h(a 1 + QST hT—1¢TP—1

a)/(a- —(1+a)/(a— v
+ S |G|t/ (a=1) (p¢y=(Fe)/(a=1) 4 S W}
Qr Qr

for some constant K > 0, where a’ = a/(a —1).
Proof. In fact, since by (5.1),

V uth¢+ § o, 0) < | (Va7 Ve + § uld,
Qr RN Qr Qr

we deduce that

| uth¢ <e | wth¢+C: | h’é;': + | I,

Qr Qr Qr Qr

The last integral can be written as

S IVulP~v¢| = S VP~ Lo D=0 /p1/p (A=) e=1)/pc=1/P |7 ¢|.
Qr Qr
Therefore, by the Holder inequality, we get

-1 pY /P
J Ivurtvel < { ‘Vu‘pua_1C}(p )/p{ [ ut-ee-D ’Zﬁ’l}
@r Qr Qr

1.1/ 1/(ap) |VC|p“/ 1/(a'p)

a—1 a

S{ | [VulPu C} { j utt hC} { | W} 7
Qr Qr Qr

where (p—1—¢q)/p < a <0 and

(l—a)p—1la=q+a, 1lla+1/d =1.
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Thus
(1 — 8) S ulh{ < C. S % + { S ’Vu’pua—lc}(l’—l)/l’
Qr T ¢ T
Y U/ap) velpe M)
x { | ut hg} Z){ | Zaggﬁaij} .

Qr Qr
Next using estimate (5.3), we deduce for some positive constant K the de-
sired estimate

§ wth¢+ | uoc(-,0)
Qr RN

|G| ¢
: K{ S L§ Rr1gT

T

. a1 . 1/p"+1/(ap) ’VC’pa’ 1/(a'p)
1| 6@/ a0 ()15 ta )] { W} }
Qr Qr

Note that, since 1/p’ + 1/(ap) + 1/(a’p) = 1, this estimate leads to

Gl Vel
S uth¢ + S uog(+,0) SK{ S h¢d—1 T S hT—I(Tp1
Qr RN Qr Qr
el — — (14« — V¢ pe!
T gl @D ey e ﬁ} .
Qr Qr

REMARK 5.2. When h = 1 the nonexistence result is very simple to
formulate. In this case v; and vy satisfy y1/72 = (¢ + «)/(7p(q — 1));
that is,

Mm_gq-—ptl
2 ple—1)
Thus
| u'h¢ < CR™.
Qr
Therefore if
g<p—1+p/N
then the exponent r; is nonpositive, which leads to the conclusion v = 0.

In the remainder of this section we argue as in Section 3 to exhibit
necessary conditions for local and global existence of solutions to

(5.4) wp > div(|Vul[P72Vu) + h(z)u?,  u(z,0) = uo(z).

Since the results are the analogues of those obtained before, they are stated
without proofs.
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Put
g(z) = inf{h(z), h(z) T D@D/t
where 7 is given by (5.2).

THEOREM 5.2. Assume that ¢ > max{p — 1,1}. Let u be a local non-
negative solution to (5.4) defined in (0,T). Then for any fized o such that
(p+1—q)/p < a<O0 there exists Cy > 0 such that

lim inf ug(z)? g (z) < Cy/T.

|x]—00
It is not hard to obtain explicitly the expression for Cj.
Let us now consider the function

h(z) = (14 |z a>0,
and the initial data defined by
up(z) = T~V A1 + |]?)~1/(la=1),

Then we have

COROLLARY 5.1. Let p > 2 and q > p — 1. Assume that

A < Col/(q_l).

Then any solution w to (5.4) such that u(-,0) = ug ceases to exist after a
finite time not longer than T.

The following result gives a sufficient condition for nonglobal solvability.

THEOREM 5.3. Let ¢ > max{1l,p — 1}. Assume that

lim ug(z)d Lg(x)|z[Ple D/ @—P+D) — o
|z|—o00
Then any local solution to (5.4) is not global.
REMARK 5.3. In [16] the authors constructed an explicit stationary so-

lution in the case h = 1. This solution is given by
a

UT) = G e DD
where the parameter a > 0 is small enough, namely
-1
L o P\ aN-p)-Np-1)
qg—p+1 qg—p+1

=: aN,P:‘]’
and satisfies
2P/ @ Pty (z) — a  as |z] — .
It is easily seen [12] that the function
u(@) = apgle| P/ @

is a solution to Ayu +u? =0 in R \ {0}. Note that this solution is locally
integrable if ¢ > p — 1+ p/N.
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REMARK 5.4. If we have —u? instead of u?, Gmira [8] showed that
the problem u; = div(|Vu[P~2Vu) — ud has a global solution u such that
) o0 u(w, )|z [P/ 4P+ = oo for any ¢.

We finish this section with an extension of Theorem 3.2.

PROPOSITION 5.1. Let ¢ > max{p — 1,1} and (p+1—¢q)/p < a < 0.
Assume that the initial data uy produces a global solution to (5.4). Then for
any v > 0 there exists a positive constant C such that

S up < Climinf RP(+e)/(a—p+1) S g~ At/ (a=1),
|| <~v fo0 lz|<R
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