Singularity and decay estimates in superlinear
problems via Liouville-type theorems.
Part II: Parabolic equations

Peter Polacik*
School of Mathematics, University of Minnesota
Minneapolis, MN 55455, USA

e-mail: polacik@math.umn.edu

Pavol Quittner!

Department of Applied Mathematics and Statistics, Comenius University,
Mlynské dolina, 84248 Bratislava, Slovakia

e-mail: quittner@fmph.uniba.sk

Philippe Souplet
Analyse, Géométrie et Applications, Institut Galilée, Université Paris-Nord,
93430 Villetaneuse, France

e-mail: souplet@math.univ-paris13.fr

Abstract

In this paper, we study some new connections between parabolic Liouville-
type theorems and local and global properties of nonnegative classical solu-
tions to superlinear parabolic problems, with or without boundary conditions.
Namely, we develop a general method for derivation of universal, pointwise
a priori estimates of solutions from Liouville-type theorems, which unifies and
improves many results concerning a priori bounds, decay estimates and initial
and final blow-up rates. For example, for the equation u; — Au = P on a domain
), possibly unbounded and not necessarily convex, we obtain initial and final
blow-up rate estimates of the form u(z,t) < C(,p) (1 + T + (T - t)_P%l).
Our method is based on rescaling arguments combined with a key “doubling”
property, and it is facilitated by parabolic Liouville-type theorems for the whole
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space or the half-space. As an application of our universal estimates, we prove
a nonuniqueness result for an initial boundary value problem.

1 Introduction

The aim of this paper is to study some new connections between parabolic Liouville-
type theorems and local and global properties of nonnegative classical solutions to
superlinear parabolic problems. In the whole paper, the word “solution” always refers
to “nonnegative solution”, regardless of whether it is specifically mentioned. By a
(nonlinear) Liouville-type theorem, we mean the statement of nonexistence of non-
trivial bounded solutions defined for all negative and positive times on the whole space
or on a half-space.

We develop a general method for obtaining pointwise, universal a priori estimates
of solutions from Liouville-type theorems. The solutions that we consider are defined
on an arbitrary spatial domain, without any prescribed initial conditions, but they
may or may not satisfy boundary conditions. The word “universal” means that these
estimates are independent of the solution itself (and even possibly of the domain).

We note that our approach works for both elliptic and parabolic problems, and
that the elliptic aspects have been developed in the preceding part [28]. The method is
based on rescaling arguments combined with a key “doubling” property (see Lemma 5.1
below). The doubling property is an extension of an idea of [20] (see Remark 5.3(a)).
However, this powerful idea does not seem to have been fully exploited up to now,
nor its wide applicability has been noticed.

Our approach enables us to unify and improve many results obtained in the last
two decades on superlinear parabolic problems, concerning:

boundedness and (universal) a priori estimates of global solutions;

blow-up rates of nonglobal solutions;

initial blow-up rates of local solutions;

decay rates of global solutions of the Cauchy problem;

spatial singularity estimates for local solutions.

Interestingly, from the heuristic point of view, Liouville-type theorems turn out to be
equivalent to universal (initial or final) blow-up or decay estimates (cf. Remark 3.4(a)).
Note, however, that some of the results previously obtained by different methods
cannot still be entirely recovered here, due to the fact that the necessary Liouville
theorems have not yet been proved in the optimal range of exponents.

On the other hand, we obtain some new Liouville-type theorems, especially for
the case of half-spaces. Moreover, as another by-product of the method, we derive
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strong Liouville-type theorems from usual ones. By a strong Liouville-type theorem,
we mean a statement of nonexistence of nontrivial solutions, bounded or not, defined
for all negative and positive times on the whole space or on a half-space.

To show typical examples of our results, consider first the Cauchy problem asso-
ciated with the model equation

up — Au = uP, (1.1)

where p > 1 is less than a suitable exponent (see Section 2). We prove the initial and
final blow-up rate estimate

u(z,t) < C(n,p) (t_ﬁ + (T — t)_P%l), reR" 0<t<T
for any local solution on R™ x (0,7T), and the decay estimate
u(z,t) < C(n,p) tfp%l, reR", t>0

for any global solution on R™ x (0, c0). We stress the universality of the constant C'.
For the corresponding Dirichlet problem, in any smooth, possibly unbounded, domain
Q2 C R", these estimates take the form

u(z,t) < C(Q,p) (1—|—t_1’%1 + (T—t)_P%l), re, 0<t<T,

or
u(x,t)SC(Q,p)(l—l—t_ﬁ), re, t>0.

Note that this proves blow-up rates without assuming convexity of the domain, an
assumption needed in the classical results of Giga and Kohn [17] (where, moreover,
the constants C' depend on the solution).

Our method applies to more general superlinear parabolic equations such as the
equation
u — Au = f(u), (1.2)

where f : [0, 00) — [0, 00) is a continuous function satisfying a suitable growth condi-
tion. This includes in particular the model equation (1.1). We formulate most of our
results in the context of equation (1.2), for further generalizations see Section 6.

In some of our results, we consider radial solutions in symmetric domains. By a
symmetric domain, we mean either the whole space R", a ball By = B(0, R) C R", an
annulus Q = {x € R"; R; < |z| < Ry}, or an exterior domain Q2 = {x € R"; |z| > R},
with R > 0, Ry > R; > 0. We say that u = u(z,t) is a radial function if u(z,t) =
u(|z|, t) for each t.

The outline of the paper is as follows. In Section 2, we recall some known and
present new parabolic Liouville-type theorems. Sections 3 and 4 contain our main
results on universal (singularity and decay) estimates for equations (1.2) and (1.1),
with and without prescribed boundary conditions, respectively. Section 5 contains
the proofs of the singularity and decay estimates and of the strong Liouville-type
theorems. An application (a nonuniqueness result for the Dirichlet initial boundary
value problem associated with (1.1) with initial data in L?) and generalizations can
be found in Section 6.
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2 Parabolic Liouville-type theorems

In order to state our results, we introduce the following exponents:

)
2
nt , ifn >3,
ps = ps(n) == n—2
0, ifn=1,2,
and ) 5
mnt2) s,
pp = pp(n) = (n—1)
00, if n=1.

Note that pg < pg if n > 2.

The following two results will play an important role in our proof of singularity
estimates. The first one is a direct consequence of [5] (see Remark 2.6(a) below).

Theorem A. Let 1 < p < pg(n). Then the equation
u —Au=u", xeR" teR, (2.1)

has no nontrivial (nonnegative) classical solution.

The proof in [5] is based on a modification of the technique of local, integral
gradient estimates developed in [14] for elliptic problems (see also [6]). For n =1, a
different proof is given in [27].

In the radial case, the following result was recently proved in [27] by using argu-
ments of intersection-comparison with (sign-changing) stationary solutions (see [25]
for an earlier partial result).

Theorem B. Let 1 < p < pg(n). Then equation (2.1) has no nontrivial (nonnegative)
classical solution u, such that u is radial and bounded.

Theorem B is optimal, since it is well-known that, for n > 3 and p > pg, (2.1)
admits positive stationary solutions which are radial and bounded. In view of Theo-
rems A and B (and Theorem 2.3 below), one may conjecture that Theorem A should
be true in the whole range p < ps. However this remains an open problem.

Liouville theorems in a half-space R} = {z € R™ : z; > 0} will also play an
important role in our proof of singularity estimates for problems with boundary con-
ditions. We will show the following.

Theorem 2.1. Let p > 1.
(1) Assumen <2, or p < pg(n—1) and n > 3. Then the problem

uy — Au = u?, reRY, teR, }

2.2
u =0, r e dRY, teR, (2:2)

has no nontrivial (nonnegative) bounded classical solution.
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(ii) Assume p < pg(n). Then problem (2.2) has no nontrivial (nonnegative) classical
solution.

Remarks 2.2. (a) Note that pg(n — 1) > pg(n) if n > 3.

(b) Up to now, the only available result of this kind in a half-space was the
Fujita-type theorem from [21, 22| which states that (2.2) has no nontrivial solutions
in R x Ry if (and only if) 1 <p < (n+3)/(n+1).

(c) The proof of Theorem 2.1 shows in fact the following:

(i) if the equation u; — Au = P has no nontrivial bounded solution in R"™* x R for
given p > 1 and n > 2, then (2.2) has no nontrivial bounded solution for those
p and n;

(ii) if the equation u; — Au = uP has no nontrivial bounded solution in R” x R for
given p > 1 and n > 1, then (2.2) has no nontrivial solution for those p and n.

Therefore, any improvement of Liouville theorems in the whole space would accord-
ingly improve the half-space case. (Note of course that if the Liouville theorem is true
in R" x R for given p > 1 and n > 2, then so is it in R"~! x R: otherwise just consider

W1,y Ty, Ty t) = (X, .o, Ty, t).)
(d) Tt was proved in [26] that equation (2.1) with 1 < p < pg has no nontrivial
solution u such that [t|*/®~V|ju(t)|s is bounded as t — —oo. However, it does not

seem possible to use this form of Liouville-type theorem to derive our results on
universal singularity and decay estimates.

Finally, getting back to the radial case in the whole space, we can improve The-
orem B by removing the boundedness assumption.

Theorem 2.3. Let 1 < p < pg(n). Then equation (2.1) has no nontrivial (nonnega-
tive) classical, radial solution.

Theorems 2.1(ii) and 2.3 will be proved in Section 5. Theorem 2.1(i) is a conse-
quence of Theorem A and the following theorem concerning the more general problem

w—Au=f(u), xR, teR, } 23)

u =0, r e dRY, teR,
where f is a C''-function.

Theorem 2.4. Assume f : [0,00) — R is a C'-function satisfying f(0) = 0 and
1/(0) < 0. Then the following statements hold true.
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(cl) Fach positive bounded solution u of (2.3) is increasing in x:

Opu(z,t) >0, zeRY, teR

(c2) If there is a positive bounded solution of (2.3), then there exists a positive
bounded solution of

uy — Au= f(u), ze€R" teR. (2.4)

For n = 1, equation (2.4) should be understood as the ordinary differential equa-
tion uy = f(u).

The proofs of both statements (c1) and (c2) use extensions of arguments of [9]
to parabolic equations. The idea to use these arguments was suggested to us by
B. Sirakov. A straightforward modification of the proof below shows that (c1), (c2)
hold for positive bounded solutions defined on (—oo,T") for some 7' > 0.

Proof of Theorem 2.4. First we prove (cl). We use the following notation. For A > 0
let
TA:{$ERHIO<(E1<)\}. (25)
For a function z defined on R} let 2* and Vyz be functions on T defined by
A !
M) = z(2N — xq, 1),
(1) =522~ 1. )
Viz(z) = 27 (x) — 2(x),

where 2/ = (29,23, ..., 2,).

Let u be a positive bounded solution of (2.3). Observe that for each A > 0,
v = Vyu satisfies

vy — Av = Mz, t)v, xeT,, teR,

v =0, 1=\ o e R teR, (2.7)
v >0, 1 =0, 2 e R} teR,
where )
AN, t) = /0 I (u(z,t) + s(u(z,t) — u(z, 1)) ds. (2.8)

Our goal is to prove that the statement
(S)a Viu(z,t) >0, zeT, teR,

holds for each A > 0. Once this done, the maximum principle applied to the above
linear problem implies that we have in fact the strict inequality in (S), and the Hopf
boundary principle then gives

20,,u(z,t) |11:/\ = =0, Vau(z, 1) | sy >0

for each A > 0, proving (cl).

We shall use the following lemma of Dancer [9].
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Lemma 2.5. Given any positive constants q, X satisfying \=>1* > q, there exists a
smooth function h on Ty such that
Ah + qgh =0, x €Ty,
h(z) >0, €Ty, (2.9)

h(z) — oo, |z| — oo, x € Th.

Note that the function h necessarily satisfies h > € for some positive constant e.
We first prove that (S), holds for A ~ 0. Fix a positive constant v and set

q:= sup f'(u(z,t))+7. (2.10)
t€R, z€RT

If X > 0 is sufficiently small, so that A=272 > ¢, we can apply Lemma 2.5. With the
resulting function h, we consider the problem satisfied by w := € v /h, where v = Vyu.
A simple computation using (2.7), (2.9) shows that

2Vh
wt—Aw—T-Vw—(’y+c)‘(x,t)—q)w20, reTytekR,
w >0, redT, teR, (21
w(z,t) — 0, |z] = 00, x € Ty, t €R.

The choice of ¢ implies that y+c*—¢ < 0in Ty x R. Applying the maximum principle
on Ty x (tg,t), for any tq < t, we obtain

sup w™(z,t) < sup w™ (x, t), (2.12)
2€Ty z€Ty
where 2z~ stands for the negative part of z: 2= = — min(z, 0). For v the above inequality
means (2.1 ( )
vo(x,t (e v (x, T
su ’ e Vt0) qup —— 2.13
@ =CT R T (219)

In view of boundedness of v = V)u, letting ty — —oo we obtain that v > 0 everywhere,
hence (S), holds.

In the next step we denote
Ao = sup{p > 0: (S), holds for all A € (0, u)}. (2.14)

As proved above, A\g > 0. We now show by contradiction that Ay = oo. Assume
Ao < 00. Then there is a sequence \;, > Ay such that A\, — Ay and the set

Zy = {(z,t) € T), x R: V), u(z,t) <0}
is nonempty. Set

my = sup{u(y, 2’,t) : y1 € (0,\), 2 € R* ¢t € R, and
there exists z; € (0, \g) such that (z1,2',t) € Z;}.

We consider the following two possibilities.
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(a) myp — 0,

(b) passing to a subsequence we have my > g for some gy > 0.

First assume that (b) holds. Then there are sequences z¥,y¥ € (0,\), 2F € R
tf € R such that Vy u(a¥, 2% ¢*) < 0 and u(y¥, 2% t*) > 5. We may assume that

¥ — a and yf — b for some a,b € [0, \o] . Consider the functions

up(z,t) = u(xy, 2’ + 2"t + %), = (x1,2') €R", t € R

Each of them is a positive solution of (2.3) satisfying Vy us(2%,0,0) < 0, ug(y¥,0,0) >
go and Vy,ur > 0 in T, x R (the last inequality follows from the definition of Ag
and continuity). Moreover, the sequence uy is uniformly bounded. Using standard
parabolic estimates, one shows that if u; is replaced by a subsequence, then it con-
verges in Cr'(R™1) to a nonnegative solution @ of (2.3). The above properties of
uy, imply that V), a(a,0,0) < 0, u(b,0,0) > g, and Vy,u > 0 in T, x R. Since 4 is
nontrivial and f(0) = 0 the maximum principle implies that @ is positive everywhere.
Consequently, © := V), @ solves the corresponding problem (2.7) with A = )¢ and
therefore v > 0 in T), x R. It follows in particular that necessarily a = A¢. By the
Hopf principle,
21, (Mo, 0,0) = =0y, Va, (21, 0,0) | > 0.

T1=MAo
Consequently, ,,(x1,0,0) is bounded below by a positive constant on an interval

around \g and this remains valid if @ is replaced by u; =~ u. That is, there is 6 > 0
such that

@Clu(xl, Zk, tk) = &Cluk(xl, 0, O) > O, T € [)\0 - 5, /\0 + 5], (215)

for all sufficiently large k. However, since 2\, — 2% > 2% both belong to [A\g — &, A\g + ¢]
for large k, (2.15) contradicts the assumption that Vi, u(z¥, 2%, %) < 0.

We have shown that (b) leads to a contradiction. Assume now that (a) holds.
Consider the problem (2.7) with A = \; and k sufficiently large. We are going to
apply the maximum principle on the set Zj (assumed to be nonempty). The boundary
conditions in (2.7) imply that v = V), u = 0 on 0Z. Next observe that property (a),
in conjunction with (2.8), f’(0) < 0 and the definition of my, implies that for

G = sup (1)
(z,t)EZ)

we have
limsup g < 0.
k—o0
Fix k so large that q := g +7 < A\, 72 (= A\, >72), where « is some positive constant
and set A = A\;. Apply Lemma 2.5 and let h be the resulting function. As in our
arguments above, w := ev/h satisfies problem (2.11). This time we know that v +
c* —q < 0 on Z;, only. However, since v vanishes on 0Z;, we can still apply the
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maximum principle on Zj to conclude that (2.12) holds and, consequently, that v > 0
in Z. This of course contradicts the definition of Z;. Thus possibility (a) leads to a
contradiction, too, which proves that Ay = oo.

We have completed the proof of (cl).

To prove (c2), let u be a positive bounded solution of (2.3). For £ = 1,2,...
consider the functions

up(zy, 2’ t) == u(zy + k, 2’ t), (x1,2',t) € (—k,00) x R" x R.

Each of them solves the equation u; = Au + f(u) on its domain. Since the sequence
is uniformly bounded, using parabolic estimates one shows that a subsequence of
ug, converges uniformly on each compact to a bounded nonnegative solution @ of
u; = Au + f(u) on R™™. From the monotonicity of u proved in (cl), we further
conclude that @ is positive and independent of x;. This proves (c2). O

Remarks 2.6. (a) In [5], for any positive solution w of (1.1) on {z : |z| < 2} x (=2,2),
the author proved the integral estimate:

1
/ / u"dzdt < C(n,p), (2.16)
-1 J)z|<1

with r = 2p > (n 4+ 2)(p — 1)/2. A pointwise (initial blow-up rate) estimate was
then deduced from (2.16), by using the Harnack inequality for the heat equation
with a potential, and such estimate implies the Liouville-type Theorem A. However,
we observe that Theorem A can be deduced directly from estimate (2.16) by the
following simple homogeneity argument. Fix R > 0. If u is a solution of (2.1), then
so is v(z,t) := R¥®P=Vy(Rx, R?t). If follows from (2.16) applied to v that

R2 1
/ / u'(y,s)dyds = R"”/ / u"(Rx, R*t) dx dt
—R? Jly|<R —1 Jjz|<1

1
— Rnt2-2r/(p—1) / / Ur(% t) drdt < C(n,p)R”H*”/(p*l)-
-1 J|z|<1

Since r > (n+2)(p—1)/2, by letting R — oo, we conclude that [* [o. u"(y,s)dyds =
0, hence u = 0.

(b) In the case n = 1, Theorem 2.1(i) can be proved alternatively by using
intersection-comparison arguments similar to those in [27].

3 Problems without boundary conditions

We consider equation (1.2) for z € Q and ¢ € (0,7, where € is an arbitrary domain
in R™ and T > 0. By a solution we mean a classical solution v € C*!(2 x (0,7)). We
use the usual distance function in dist(z, 9€2), which we assume to equal oo if = R".
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Theorem 3.1. Letp > 1, T > 0, Q be an arbitrary domain of R™, f :[0,00) — R be

a continuous function such that

lim u™?f(u) = ¢ € (0, 00), (3.1)

U— 00

and u be a (nonnegative) solution of (1.2) on  x (0,T"). Assume that either

p < pg, or p < pg, Q is symmetric and u is radial. (3.2)

(i) Then there holds
w(w,t) <C(L+t 71+ (T =) 71 +dist 71 (2,00), z€Q, 0<t<T, (33)
with a constant C' = C(n, f) > 0, independent of Q, T and u.

(11) If f(u) = uP, then conclusion (3.3) can be replaced by

u(z,t) < C(n,p) (t_ril%—(T—t)_Til +dist_%(x,8§2)), re, 0<t<T. (34)

As immediate consequences of Theorem 3.1 in the case of R", we obtain a universal
decay rate for all global solutions of (1.1) in R™ x (0,00) and universal initial and
final blow-up rates for solutions of (1.2) in R™ x (0,7).

Corollary 3.2. Let p > 1 and u be a global (nonnegative) solution of (1.1) on R™ x
(0,00). Assume (3.2). Then there holds

w(z,t) < Cn,p)t 71, z€RY, >0 (3.5)

Corollary 3.3. Let p > 1, T > 0 and u be a (nonnegative) solution of (1.2) on
R” x (0,T). Assume (3.1), (3.2).

(i) Then there holds
u(w,t) < Cln, fY(1+t 7T +(T—t)"71), zeR’, 0<t<T. (3.6)
(ii) If f(u) = uP, then conclusion (3.6) can be replaced by

u(w,t) < Cln,p) (71 + (T —t) 71), zeR", 0<t<T (3.7)

Corollary 3.2 in the case p < pp is a direct consequence of [5]. The radial case
for p < pg is new. Besides [5], this partially improves various known results. In [21],
the same decay rate was obtained for global solutions of the Cauchy problem for all
p < ps, but under the strong assumption that the initial data uy has Gaussian decay
at oo (and with a constant C' depending on ug). In [34], for p < ps and uy € LN L™,
the decay of global solutions was shown, but with no determined decay rate. In [25],
the universal decay rate (3.5) was shown for n < 3 and p < pg, but only for radial
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solutions which are nonincreasing in |z|. Finally in [27], for p < pg, the decay of global
solutions was shown (without definite rate) when ug € L* and w is radial or n = 1.

Corollary 3.3 for p < pg and f(u) = v is also a direct consequence of [5]. The
other cases are new. As for final blow-up rates for the Cauchy problem with p < pg
and f satisfying (3.1), the classical result of [17] shows that u(xz,t) < C(T —t)~/®=1
in R™ x (0,7), but with a constant depending on the initial data wuo. The universal
estimate (3.7) for p < (n + 2)/n is a consequence of [1] (see also [2, 3]). In [25], it
was shown for f(u) = uP, p < ps and n < 3, but only for radial, radially decreasing
solutions.

Remarks 3.4. (a) The conclusions of Theorem 3.1 and Corollaries 3.2 and 3.3 remain
true if we replace assumption (3.2) by the assumption that equation (2.1) does not
admit any bounded nontrivial solution. Conversely, it is clear that any of the estimates
(3.4), (3.5) or (3.7) implies the nonexistence of nontrivial (even unbounded) solutions
to (2.1). Therefore, we see that all these properties are essentially equivalent (see [28]
for a similar phenomenon in the case of elliptic problems).

(b) The assumption p < pg in the above results cannot be improved, in general,
due to the existence of nontrivial bounded (radial) solutions of Au+u? = 0 in R™ for
p > ps. For n > 11 and p larger than a certain exponent p*(n) (> pg), it has even
been shown [29] that unbounded global (classical) solutions of (1.1) in R™ x [0, c0)
exist for some bounded initial data. On the other hand, if we consider the radial case
and we restrict ourselves to symmetric domains €2 that do not contain the origin then
Theorem 3.1 (and Theorem 4.1 below) remain true for any p > 1. This follows from
the proofs of those theorems.

(c) Consider the case f(u) = v and Q = R"™. It is well-known (for any p > 1)
that if u ceases to exist (in the classical sense) at ¢ = T', then the blow-up rate satisfies
supgn u(-,t) > C(p)(T — t)~Y®=V which shows the optimality of estimate (3.7) on
(T'/2,T). As for the decay rate in (3.5) and the initial blow-up rate (i.e. (3.7) on
(0,7/2)), they are optimal for (n + 2)/n < p < pg, due to the existence of positive
(radial) self-similar solutions of the form ¢~/ ®=1 f(|z[t~1/2) [19]. When p < (n+2)/n,
there are no global solutions in R™ x [0, 00) due to the well-known Fujita result, but
the order of the (optimal) initial blow-up rate for local solutions is then t="/2 [5]. More
precisely, [5] implies u(z,t) < C(n, p)T™/2=1/P=D¢=7/2 in R x (0,T/2].

(d) Estimate (3.3) can be expressed in a more concise equivalent form by using
the parabolic distance

dp((il?,t), (y75)) = ’-73 - y! + ’t - $|1/2.

Namely, denote D = Q x (0,T), 0D = (09 x [0,T])U(Q x {0, T}) the topological (not
parabolic) boundary of D in R"™, and dp((x,t),0D) = inf(, geop dp((z,t), (y, s)).
Then estimate (3.3) can be restated as

2

u(z,t) < C(1+dp” " ((x,1),0D)), (z,t) € D. (3.8)
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In fact, in the nonradial case we will prove this estimate for any domain D C R™™!, not
necessarily of the form € x (0,7). In the radial case we will assume D = Q x (T}, T3),
where €2 is symmetric and —oco < T < Ty < 0.

Recall that the typical singularity estimate in the elliptic case (cf. [28]) takes the
form

u(z) < C(1+dist 51 (2,00)), =€

Formula (3.8) thus allows us to state the elliptic and parabolic versions of our results
in a unified and natural way.

(e) Let dp be as in the previous remark and let D be any domain in R"*! (or, in
the radial case, D = Q x (11,T5), where Q is symmetric and —oco < T} < Ty < o0).
In the proof of Theorem 3.1 we will prove stronger estimates than announced:

u(w, )+ |Vu(z, )71 < C(1+dp” " ((z,1),0D)), (,t) € D, (3.9)
instead of (3.3), and

u(z,t) + |Vu(z,t)|71 < CdpP " ((2,1),0D), (x,t) € D, (3.10)

instead of (3.4). If f is Holder continuous then an obvious modification of the proof
guarantees estimates for the second spatial derivatives and the first time derivative.
More precisely, one obtains the estimate

2
w [Vl 4+ max |ug, |7 + [ulp < C(1+dp" ((2,1),0D)), (1) € D,
Z7]

instead of (3.3) and analogously for (3.4).

(f) Similarly as in [28, Theorem 2.3|, Theorem 3.1 can be used in order to estab-
lish spatial decay of solutions of (1.1) in the case of exterior (spatial) domains. For
example, if p < pp and w is a (nonnegative) solution of (1.1) in {z € R" : |z| > R} xR
then

2
u(e,t) < Clnp)la| P, || > 2R, teR.
Remark (b) above guarantees that this bound remains true for any p > 1 provided u
is radial.

4 Problems with boundary conditions
We now consider the boundary value problem:

w — Au = f(u), re, 0<t<T, } (4.1)

u =0, red, 0<t<T.

Here Q is a (possibly unbounded, uniformly C?) smooth domain in R". By a solution
of (4.1), we mean a classical solution u € C*'(Q x (0,7)) N C(2 x (0,T)).
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Theorem 4.1. Let p > 1,0 < T < oo, f :[0,00) — R be a continuous function
satisfying (3.1), and u be a (nonnegative) solution of (4.1). Assume that either

p < ps, or p < pg, 0 is symmetric and u is radial. (4.2)

(i) If T' < oo, then there holds
Wz, ) SCA+t 7T+ (T—t)71), 2€Q, 0<t<T, (4.3)
where C' = C(f,Q).
(i1) If u is global (i.e. T = oc), then we have
wz,t) <CA+t77), €9, t>0,

where C' = C(f,Q).

We first point out that, even letting the universality of the constant C aside,
Theorem 4.1 improves the known results concerning final blow-up rate estimates of

the form
u(z,t) <C(T—t) VeV 2eQ 0<t<T. (4.4)

Indeed, estimate (4.4) with C' depending on the solution u was known before for
f(u) =uP, p < pg, and for all blowing-up positive solutions, but under the assumption
that € is convex [17, 18], or in general domains, but only for p < (n 4+ 3)/(n + 1)
[11]. If one restricts to particular classes of solutions, (4.4) is known to be true for
all p > 1, in general bounded domains if u; > 0 [13], or in an annulus if u is radial
[24]. Theorem 4.1 implies (4.4) in general domains whenever p < pp (greater than
(n+3)/(n+1)).

Theorem 4.1 also provides universal bounds for global solutions (away from ¢ = 0),
as well as universal estimates for the initial and final blow-up rates of local solutions.
For general bounded domains, such results have been obtained (by completely different
methods) in [33] for f(u) = w” under the assumption p < pg if n < 4, and p <
(n—1)/(n—3) (< pp) if n > 5. However, while we here find 1/(p — 1) as initial blow-
up rate exponent, no explicit value was obtained in [33]. In fact, the exponent 1/(p—1)
is optimal when (n +3)/(n+ 1) < p < ps, but not when 1 < p < (n+3)/(n+1).
Indeed it was shown in [33] that the optimal initial blow-up rate in that range is
t=(+D/2 (note the difference with the Cauchy problem, cf. Remark 3.4(c)). Earlier
results on universal bounds for bounded domains were proved in [12, 31]. For more
general nonlinearities f(u), some results without assumption of power behavior at
infinity (but with relatively slow growth) can be found in [12, 33].

Finally, let us recall that an a priori estimate of global solutions in bounded
domains is known in the full range 1 < p < pg [16] (and for sign-changing solutions as
well [30]). In these results, the constants depend on the sup norm of the initial data.
Recall also that universal bounds fail for sign-changing solutions (see e.g. [12]).
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In the case of the model equation (1.1) in a half-space, we have a stronger estimate
which in particular yields a universal time decay of global solutions.

Theorem 4.2. Assume 1 <p < pp, 0 <T < oo (respectively T = 00), and let u be
a (nonnegative) solution of (4.1) with f(u) = u? and Q = R’,. Then there holds

u(a,t) < Cln,p)(t 71+ (T —t) 771), z€R:, 0<t<T,

respectively
1
u(x,t) < C(n,p)t 71, xzeR, t>0.

Remarks 4.3. (a) Theorem 4.1 remains true under the assumption that (2.1) does not
admit any bounded nontrivial solution (instead of assumption (4.2)). In particular, if
one were able to prove Theorem A up to p < pg, this would imply universal estimates
for problem (4.1) in the optimal range 1 < p < pg (without symmetry restrictions).

(b) For monotone in time solutions, the symmetry assumption in Theorem 4.1
can be removed (and the conclusion strengthened). Assume p < pg, (3.1), and let u
be a solution of (4.1), or of (1.2) if @ = R™, such that u; > 0. Then one can prove
(see Remark 5.3(b)) that

u(z,t) <CQ, HA+(T—t) Ve ), zeQ, 0<t<T, (4.5)

and that
u(z,t) < Cn,p)(T —t)"YP D zeR*, 0<t<T (4.6)

if @ =R" and f(u) = u?.

(c) A similar improvement as in Remark 3.4(e) is valid for problems with bound-
ary conditions as well.

5 Proof of universal a priori estimates

A key-ingredient in our proofs is the following Lemma from [28].

Lemma 5.1. Let (X,d) be a complete metric space and let ) # D C X C X, with X3
closed. Set I' =X\ D. Finally let M : D — (0,00) be bounded on compact subsets of
D and fix a real k > 0. If y € D is such that

M (y) dist(y, ") > 2k, (5.1)
then there exists x € D such that
M (x) dist(z,T") > 2k, M(z) > M(y), (5.2)

and

M(z) <2M(z)  for all z € DN Bx (x,k M~ (z)).
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Remarks 5.2. (a) In [28], Lemma 5.1 was used with X = R*, ¥ = Q (© domain of
R™), and I C 09, with the usual Euclidean distance d(z,y) = |z — y|. Here, we shall
usually take X = R"*! with the parabolic distance dp((z,t), (y, s))= |z —y|+[t—s|"/2,
D C R™ and T will be a part (or the whole of) the topological boundary of D in X.

(b) If ¥ = Q x [0, T| and one knows that M is bounded on Q x [, T — €] for each
e > 0, then it is sufficient to apply Lemma 5.1 to the function N(t) = [|M (-, )]~ with
X =R, ¥ =10,7T] and D = (0, 7). However this need not be the case if one deals
with a parabolic equation without boundary conditions (or in an unbounded spatial
domain 2).

We turn to the proof of Theorem 3.1. We will assume that u solves equation (1.2)
in D, where D is an arbitrary domain of R”"! in the nonradial case, or D = Qx (T}, T5)
with —oo < T} < T; < 0o and 2 a symmetric domain in the radial case. We will prove
estimates (3.9) and (3.10) from Remark 3.4(e). We first consider the case f(u) = u”.

Proof of Theorem 8.1 (ii). Assume that estimate (3.10) fails. Then, there exist se-
quences Dy, ug, (yx, Tx) € Dg, such that uy solves (1.1) in Dy, and the functions

p—1 p—
My=w? +|Vul/, k=12, (5.3)
satisfy
Mk(yk,Tk) > dep_1<<yk,7'k>,aDk), (54)
where
dp((x,1), (y,9)) = [z —y| + |t — s|"/%. (5.5)

We will use Lemma 5.1 with X = R"*! equipped with the parabolic distance dp,
=%, = Dy, D = Dy, and I' = 0Dy, the topological boundary of Dy in X. By this
lemma, it follows that there exists (xy,tx) € Dy such that

Mk, te) > Mi(yi, 7)), Mi(zk, ti) > 2k dp™" ((w, ti), ODy), (5.6)
and
My (2, t) < 2My(zp, 1), for all (z,t) € R 5.7)
such that dp((z,t), (2, tr)) < kA,
where

)\k = Ml;l(l'k,tk)

(Notice that (5.6) implies dp((xy,tr),0Dy) > 2k A\;. Hence any (z,t) satisfying the
condition dp((z,t), (zx,tx)) < kA in (5.7) is automatically contained in Dj.)

We now consider the nonradial and radial cases separately.

A. Nonradial Case. We rescale uy by setting

vk(y, 8) == Az/(p_l)uk(xk + My te + A2s),  (y,s) € Dy, (5.8)
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where

Dy :={y € R": |y| < k/2} x (—k?/4,k*/4).

The function v, solves

Dsvp — Ayu =01, (y,5) € Dy, (5.9)
Moreover,
[0, 2+ |Vor| 771 ](0,0) = N My (g, 1) = 1 (5.10)
and - B
[vk? + \Vvk]ﬁ](y,s) <2, (y,s) € Dy. (5.11)

By using parabolic L? estimates, Schauder estimates and standard imbeddings, we
deduce that some subsequence of v, converges in C22! (R™ x R) to a (classical) solution
v >0 of (1.1) in R” x R. Moreover, [v"z + |Vv|5%](0,0) = 1 by (5.10), so that v
is nontrivial, and v, Vv are bounded, due to (5.11). This contradicts Theorem A and
proves Theorem 3.1(ii) in the non-radial case.

B. Radial Case. In this case, there exist —oo < T < To, < 00,0 < Ry < Rop <
oo such that Dy = Q. x (Tix, Tor), with Qp = {z : Rix < || < Rax} if Ry > 0 and
Qk = {ZC : ‘SC| < RQk-} if le =0.

Since wy, is radial, we will write (without fearing confusion) uy = u(r,t) and
My, = My(r,t), where r = |z|. Then uy solves the equation

n—1

Up — Upp — u, = uP (5.12)

r

for (r,t) € (Rik, Ror) X (Tik, Tog). If Ry = 0 (that is € is a ball or the whole of
R") then the function uy is a C*! function defined on [0, Rox) X (Tix, Tox) satisfying
Orur(0,t) = 0, t € (Thg, To). Since uy is radial, we may assume z, = (74,0, ,0).
Formula (5.7) then implies that

My (r,t) < 2My(ry, tg) for all » > 0, t € R such that |r — 7| + |t — t5|"/? < kA
Next we distinguish two cases:

(a) the sequence {ry/A\;} is bounded;
(b) the sequence {ry/A;} is unbounded.

In case (a) we may assume ri /Ay — po > 0 as k — 0o. Notice also that if Ry > 0
then (5.6) implies

rE > 1 — Ry > dP((l'k,tk),aDk) > 2k,

which is not possible for k large due to the boundedness of {ry/A\;}. Hence Ry = 0
for k sufficiently large and we also have ry/\; < k/2 for k sufficiently large. For such
k, set

vk(p, 8) == /\i/(p_l)uk(/\kp, ty +A\2s),  (p,s) € Dy,
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where

Dy, = (0,k/2) x (—k*/4,k*/4).

The function v solves the equation
Vs — Vpp — ——V, = 0P (5.13)

in Dy, 0,u1,(0,5) = 0 for |s| < k?/4,

el p—1

[v? + 10,ve] 77| (re/ A, 0) = 1
and - B
[ve + 10,077 ] (p,5) <2, (p,5) € Dy

As in the nonradial case, passing to the limit we obtain a nonnegative bounded solution
v of (5.13) in (0,00) x R satistying v,(0,s) = 0 for all s and

[0"% + 10,0177 (00, 0) = 1,

which contradicts Theorem B.

In case (b) we may assume ry/\; — 00 as k — co. Now we set
ve(py8) = NP Dug(ry + Mp, b+ A2s),  (p,s) € Dy,
where .
Dy, == (—min(r/ A\, k/2), k/2) x (—k*/4,k*/4).
Then vy solves the equation

n—1

Vpp — ———V, = 0P
o ptre/

Vs —

in Dk,
-1

[0, + |0,06777](0,0) = 1

and -
(0,2 4 |0,vk|P7 | (p,s) <2, (p,s) € Dy

Passing to the limit we obtain a nonnegative bounded solution of the equation
Vs — U, =0 InRXR

satisfying
p— p—1
(V"2 +|9,0]771](0,0) =1,

which contradicts Theorem A with n = 1. This concludes the proof of Theorem 3.1(ii).
O
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Next we deal with general f.

Proof of Theorem 3.1 (i). We first consider the nonradial case. Assume that estimate
(3.9) fails. Keeping the same notation as in the proof of part (ii), we have sequences
Dy, ug, (yg, 7x) € Dy, such that uy solves (1.2) in Dy, and

Mk(yk;Tk:) > 2]{7(1 + dp_l((yk,Tk),aDk)) > 2k dp_l((yk,Tk),aDk).

Then, formulae (5.6)—(5.11) are unchanged except that the function v, now solves

2p —2

asvk(ya 3) - Ayvk<y7 S) = fk:(vk’(y7 S)) = )‘ls_lf()‘]s_lvk‘(ya S))? (y> S) € Dk’ (514)
instead of (5.9), and that (since My(xy, tx) > My (yx, 7) > 2k) we also have
M — 0, k— o0

Since —C < f(s) < C(1+4sP), s > 0, due to (3.1) (and f being continuous), it follows
that
—ONTY < fi(only,5) < O (y,5) € Dy (5.15)

By using parabolic L? estimates, standard imbeddings, and (3.1), we deduce that some
subsequence of v converges in CL2(R™ x R) to a function 0 < v € W2 9(R™ x R),

loc loc
1 < ¢ < oo, which satisfies v, — Av > 0. Moreover [v"2 + ]Vv\zﬁ]((], 0) =1 by (5.10).
Therefore, v is nontrivial, and by the maximum principle there exists s* € [—00,0)
such that v(y,s) = 0 for any y € R” and s < s*, v(y,s) > 0 for any y € R" and
s > s*. Using assumption (3.1) again, we deduce that for each (y,s) € R" x (s*, 00),
fr(vk(y,s)) — LvP(y, s) as k — oo. Consequently, v is a solution of

vs — Av =/LovP, in R" x (5%, 00)

(and furthermore, v and Vv are bounded due to (5.11)). Now the uniqueness of
the (continuous bounded) solution of the corresponding Cauchy problem guarantees
s* = —oo. However, this contradicts Theorem A and proves Theorem 3.1(i) in the

non-radial case.

The proof of Theorem 3.1(i) in the radial case is a straightforward modification
of the above proof and of that of part (ii) in the radial case. O

Proof of Theorem 4.1. 1t is obviously sufficient to prove assertion (i), i.e. the case
T < oo.

Assume that estimate (4.3) fails. Then, there exist sequences T} € (0,00), ug,
yp € Q, s € (0,T), such that ug solves (4.1) (with 7" replaced by T}) and the
functions -

My=u’, k=12...,
satisfy
My (Y, sk) > 2k (1 +d; ' (sx)), (5.16)
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where d(t) := (min(¢, Ty — t))*/2. We will use Lemma 5.1 with X = R"*!, equipped
with the parabolic distance dp defined by (5.5), ¥ = X = Q x [0,T}], D = Dy =
Qx(0,Ty), and I' =Ty, = Q x {0, T, }. Notice that
di(t) = dp((z,t),Ty), (z,t) € 3.
By Lemma 5.1, it follows that there exist zy € Q, ¢, € (0,T}) such that
Mk(l’k,tk) > 2k d,;l(tk>, (517)

My (zg, tr) > My (yx, sk) > 2k,

and
Mk(l’,t) < 2Mk(xk7tk)7 (l‘,t) e DN Bk, (518)
where )
By = {(z,t) e R |z — | + |t — t|Y2 < kM),
and

M i= M, Nz, th) — 0. (5.19)

Observe that for all (x,t) € By, we have |t — t;| < k2X2 < d3(t),) = min(ty, Tj, — t3)
by (5.17), hence t € (0,T}). It follows that

(Qﬂ {’33 — ka‘ < %}) X (tk - k?\i,tk + kif\i) C Dk ﬂBk. (520)

We now consider the nonradial and radial cases separately.

A. Nonradial Case. We rescale u by setting
Uk:(ya S) = )\i/(pil)uk(%k + )\kya tk + )\ZS)7 <y7 S) € Dka

where

Dy = (A7 — 2) N {Jy] < k/2}) x (—k2/4, k2/4).

The function v, solves

asvk - Ayvk = fk(vk(y7 S))’ (ya S) S Dk:7 (5 21)
v =0, y € N(0Q —ar), |yl <k/2, |s| < k*/4, '
where

—2

2p
fk(vk(yv S)) = )\Izc)_lf()\lzc) lvk‘(ya S))
Moreover we have v;(0,0) = 1 and (5.18) implies
v < C =207, (y,5)€ Dy, (5.22)

hence

—ONPPY < fu(oily, $) < C, (y,s) € Dy (5.23)
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due to (3.1), with C' > 0 independent of k. Let p := dist(zx, 092). By passing to a
subsequence, we may assume that either

pk/)\k — 0Q, (524)

or

In case (5.24) holds, by using (5.21), (5.22), (5.23), (3.1), (5.19), interior parabolic
estimates and standard imbeddings, and arguing as after formula (5.15), we deduce
that some subsequence of vy converges in Cf!.(R” x R), 0 < a < 1, to a (classical)
solution v > 0 of

Dsv — Ay = LoP, z€R", scER, (5.26)

with v(0,0) = 1. This contradicts Theorem A.

In case (5.25) holds, denote H,. := {y € R"; y; > —c}. By performing a suitable
orthogonal change of coordinates, (cf. [16] or [32] for example) using (5.19), (5.21),
(5.22), (5.23), (3.1), interior-boundary parabolic estimates and standard imbeddings,
we obtain a subsequence of v, which converges in C2_(H,), 0 < o < 1, to a (classical)
bounded solution v > 0 of

Osv — Ayv = LP, ye H.,, seR, } (5.27)

u =0, y € 0H., s€R,

with v(0,0) = 1 (hence ¢ > 0). This contradicts Theorem 2.1(i).

B. Radial Case. The end of the proof is a modification of the “nonradial” proof
as in the case of Theorem 3.1. Since 2 is symmetric, there exist 0 < Ry < Ry < 00
such that Q@ = {x : Ry < |z| < Ry} if Ry > 0 and Q = {z : |z] < Ry} if Ry = 0.
As in the proof of Theorem 3.1 we will write ur = ug(r,t) and My = M(r,t), where
r = |z|. Then wuy solves the equation

w = f(u) (5.28)

Ut — Upy —

in (Rl, Rg) X (0, Tk) and Up € 02’1([0, RQ) X (O,T)), ﬁTuk(O,t) =0 if Rl =0. By (518)
and (5.20) we have

Mk(r,t) < 2Mk(7nkatk)> for all (7", t) € (Rl,Rg) x R
such that |r —ry| < kAg/2 and |t — t;] < k*N2/4.

Next we distinguish two cases:

(a) the sequence {r/Ax} is bounded (this is possible only if Ry = 0);

(b) the sequence {r;/A;} is unbounded.
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In case (a) we may assume 7/ A\, — po > 0 as k — oo. Then 7/ A\ < k/2 for k
sufficiently large and we set

Uk(p) 8) = Ai/(p_l)uk:(Akp7 by + AZS), (/07 S) € Dlm
where .
Dy = (0, min{k/2, Ro/\}) x (—k?/4,k?/4).
The function vy solves the equation

n -2

1 .
Oyt = By = =0yt = fu(wn(p 9)) = N O (o) (5:29)

in Dy, 0,0(0,8) = 0 for |s| < k?/4,

1

p—21 ~
Uk(rk/)\kﬂo) = 17 ka (p7 5) < 27 (p> S) € Dk
Passing to the limit we obtain a nontrivial nonnegative bounded solution of
n—1

vs—vpp—Tvpzﬁvp, p € (0,0), s €R,

satisfying v,(0, s) = 0 for any s, which contradicts Theorem B.

In case (b) we may assume r;/\; — 00 as k — co. Now we set
or(py8) 1= NP Dy (g + Mep, t + A2s),  (y,5) € Dy,
where
Dy = {p € (By = i) /A, (Re = 12) /M) = |pl < k/2} x (=*/4,K%/4).
Then v, solves

n—1 o
map?}k = fk(’Uk), 1n Dk,

ve =0,  pe{(Br—r)/ M, (Ra—mi)/ M} N {lpl < k/2}, |s| < k?/4,

p—1

where fj is as in (5.29). Moreover, v;(0,0) = 1, v,* < 2in Dy, hence |fi(vp)| < Cy
in Dk

2
8Svk — appl)k —

Let ng := min{Ry — ry, 7, — Ry }. By passing to a subsequence, we may assume
that either
M/ e — 00, (5.30)

or
M/ Ae — co > 0. (5.31)

If (5.30) holds then passing to the limit we obtain a nontrivial nonnegative
bounded solution of the equation

Vs — Uy, = L0
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in R x R, which contradicts Theorem A.

If (5.31) holds then passing to the limit we obtain a nontrivial nonnegative
bounded solution of the problem

Vs — Vpp = VP, peEH seR,
v=0, p€0H, s €R,

where either H = (—¢y,00) or H = (—00, ¢y), which contradicts Theorem 2.1(i). O

Proof of Theorem /.2. The proof is similar to that of Theorem 4.1 in the nonradial
case. The only difference is that we assume

Mk(yk; Sk) > 2k d,:l(sk)

instead of (5.16). Also we no longer have A\, — 0, but since fi(vx) = v} in (5.21) and
(1 =R, the rest of the proof carries over. ]

Proof of Theorems 2.1(ii) and 2.3. Let u be a nonnegative solution of (2.1), resp. (2.2).
Fixty € Rand 7 > 0. Applying Corollary 3.2, resp. Theorem 4.2, to the global solution
Utyr = u(+, - +1to —7), t > 0, we obtain

u(z, to) = g - (z,7) < C(n,p)r~ /P,
for z € R", resp. x € RY. Letting 7 — oo, we conclude that u = 0. n

Remarks 5.3. (a) Lemma 5.1 and the method of proof of Theorems 3.1 and 4.1 are
a generalization of an idea of B. Hu [20] (see also e.g. [7, 11, 23, 32, 25]). In those
works, blow-up rate estimates and a priori bounds of global solutions were derived
for various types of superlinear parabolic problems. By using a property similar to
Lemma 5.1 (but concerning functions of the time variable only), it was shown that
if a solution u were violating a suitable estimate, then the function M (t) := ||u(t)||o
would satisfy M(s) < 2M(t) for all s € [ty + kM 7P(t;)] and some sequence of
times t;. Then, by a rescaling argument similar to that used in the proof of Theorem
3.1, one was led to a contradiction with the corresponding nonexistence theorem.
However, in all those works, the constants in the estimates depend on initial data. A
main novelty in the present paper is the universality of the estimates and, in relation
to this, the derivation of initial blow-up rates (and also of time decay and spatial
singularity estimates). These improvements are made possible by Lemma 5.1 and by
an appropriate application of the rescaling procedure.

(b) Let us justify Remark 4.3(b) concerning monotone in time solutions. If u; > 0,
then, in the proof of Theorem 4.1 (nonradial case), the rescaled solutions wv(y, s)
satisfy Osvr. > 0. Consequently, the bounded, positive solution v(y, s) of the limiting
problem (5.26) or (5.27) also satisfies v > 0. It is then easy to show that v(y,s)
converges, as § — +00, to a (bounded) positive solution w of the stationary problem
—Aw = wP, contradicting elliptic Liouville-type theorems for p < pg: see [14] or [§]
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for the whole space, [15] for the half-space. Thus we arrive at estimate (4.3). Now,
since u; > 0, we have

u(x,t) < u(z,T/2) < C(f, Q)1 + T Vr1)
for 0 <t < T/2, and
u(z,t) < O(f, Q)1+ Ve 4 (T —1)"V@e=D)y < O(f, Q) (1 + (T — t)" /=)

for T/2 <t < T, hence (4.5) holds. In the case f(u) = u”, 2 = R"™, (4.5) implies (4.6)
if T'= 1. For general T' > 0, (4.6) follows by an obvious scaling argument (replacing
u(z,t) by (y, s) := TV Dy (v/Ty, Ts)).

6 Applications and generalizations

Let us first mention an application of the universal estimate (4.3) to non-uniqueness
for an initial-boundary value problem. In [4, Proposition 3] P. Baras proved a universal
bound of the form

u(z,t) < C(0), te (0, T—9),

for positive radial, radially decreasing solutions of (4.1) with €2 being a ball, f(u) = u?
and p < min{n/(n —2),,(n+3)/(n —1)}. This result was used in order to prove the
non-uniqueness of solutions of the problem

uy — Au = u?, re, 0<t<T,
u =0, red, 0<t<T, (6.1)
u(@,0) = uol(z), e,

in the class
X(q) = X(q,T) := C([0,T), L)) N C* (2 x (0,T)),

1 < ¢ < n(p—1)/2. (Note that problem (6.1) is well posed in X(g) for any ¢ >
n(p —1)/2.) Using Theorem 4.1 it is easy to modify the arguments of Baras in order
to show the following assertion (cf. [4, Théoreme 1]).

Proposition 6.1. Let Q be a ball in R™ and (n+2)/n <p < ps. Fixr >n(p—1)/2
and assume that ug € L"(Q2) is a positive radial, radially decreasing function. Let T,,
denote the mazximal existence time of the corresponding solution u,, of (6.1) in the
class X (r). Denote by || - ||, the norm in L9(Q). Then the following holds true.

(a) For any T € (0,T,,) there exists a function u > Uy, U # U, such that u is a
solution of (6.1) in the class X(q,T) for any q € [1,n(p —1)/2), u(-,t) is radial and
radially decreasing,

%E%Hu(?t) _u0||q:0 Jor any q € [l,n(p— 1)/2)7 (62)
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lim [[u(-, t)]lg =00 for any g >n(p —1)/2, (6.3)

tli_{rT1\|u(-,t)\]q =00 for any g > n(p—1)/2.

(0) If [|uol[np—1)/2 < co (where cog = co(§2,p) > 0 is a certain constant independent
of ug) then T, = oo, ||u(-,t)[|lcc — 0 ast — oo, and there exists a function u >
Um, U # Uy, such that u is a solution of (6.1) in the class X(q,00) for any q €
[1,n(p —1)/2), u(-,t) is radial and radially decreasing, (6.2) and (6.3) are true and
||u('7t)||n(p—1)/2 > ¢y for any t > 0.

We next consider some generalizations of our universal bounds. Similarly as in
[28, Theorem 6.1], Theorems 3.1(i) and 4.1 can be easily generalized for nonlinearities
of the form f = f(z,t,u, Vu). More precisely, let f be a Carathéodory function
satisfying

—Ci(1+ s+ [E]") < f(x,t,8,8) <Ci(1+s" +[¢]7), (z,t) €D, s>0, R,
and, for all (z,t) € D,

lim sPf(z, 7,5, sPY2E) = 0(z,t) € (0,00), (6.4)
s—00, D3(z,7)—(=,t)

uniformly for & bounded. Here ¢ = 2p/(p + 1), p1 € (0,p), ¢1 € (0,q) and if D is
unbounded then we assume that (6.4) also holds for © = co and ¢ = +00. Under these
assumptions, Theorems 3.1(i) and 4.1 remain valid. Typical examples meeting these
conditions are given by f = u” + |Vul|?, with 1 < g < 2p/(p+ 1). For previous results
on (nonuniversal) blow-up rate estimates and a priori bounds for gradient-depending
nonlinearities, see [7, 11, 32, 25, 35] and the references therein.

Finally, as in the elliptic case (see [28]) we could also prove an analogue of The-
orems 3.1 and 4.1 for systems of the form

uy — Au = P,

vy — Av = u?,

where p,q > 1 (cf. [28, Theorems 4.1-4.3 and Theorems 7.3, 7.5]). However, even
in the elliptic case, optimal Liouville-type theorems are not known (except for the
spatial dimensions n < 3). The situation in the parabolic case is much worse: the only
nonexistence result for the above system in R™ x R is a consequence of the Fujita
result [10] guaranteeing the nonexistence in R" x R, for max(a, 3) > n, where
o 2(p+1) and = 2(q+1)‘
pq—1 pg—1

Let us recall from [28] that an optimal condition for an elliptic Liouville-type theorem
should be o+ > n — 2. It is a natural conjecture that this condition plays the same
role in the parabolic case.
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