GLOBAL WELL-POSEDNESS OF A HAPTOTAXIS MODEL WITH
SPATIAL AND AGE STRUCTURE

CHRISTOPH WALKER

ABSTRACT. A system of non-linear partial differential equations modeling tumor invasion
into surrounding healthy tissue is analyzed. The model incorporates haptotaxis, i.e., the
directed migratory response of tumor cells to the extracellular environment, as well as
spatial and age structure of the tumor cells. Global existence and uniqueness of non-
negative solutions is shown.

1. INTRODUCTION

Cancer is marked by several stages of development, each of which is progressively more
aggressive than the last. In this paper we study the well-posedness of a mathematical model
describing a certain stage of tumor growth: the early vascularized stage when the tumor
begins to invade the surrounding healthy tissue. We thus assume that the tumor has just
been vascularized, i.e. a blood supply has been established (angiogenesis). The tumor is
supposed to be contained in a region of tissue 2. The proliferating and quiescent tumor cells
are distinguished by position x € Q2 and age a > 0. Age for proliferating tumor cells corre-
sponds to position in the cell cycle, and if a cell divides, then both daughter cells have age 0.
Age for quiescent cells corresponds to a rested position in the cell cycle (the age of a quies-
cent cell is fixed at the age it had when it transitioned from proliferation to quiescence, and
if a quiescent cell transitions back to proliferating, then aging resumes). Proliferating cells
of any age produce a matrix degradation enzyme which diffuses in the tumor environment
and degrades the extracellular matrix locally. As well as making space into which tumor
cells can move by simple diffusion, this produces oxygen (and other nutrients) essential for
tumor growth and survival. We also assume that the degradation of the extracellular matrix
results in a gradient of cell-adhesion molecules. Therefore, while the extracellular matrix
may constitute of a barrier to normal cell movement, it also provides a substrate to which
cells may adhere and upon which they may move. This directed migration up a gradient of
bound (i.e. non-diffusible) cell-adhesion molecules is called haptotazis.

The model considered herein has been proposed in [4] and focuses on five key components
involved in tumor invasion, namely the densities of proliferating and quiescent tumor cells
(denoted by p = p(t,a,z) and ¢ = q(t, a, z), respectively), the matrix-degradative enzyme
concentration (denoted by m = m(t,z)), the density of the bound extracellular macro-
molecules (denoted by f = f(t,2)), and the oxygen concentration (denoted by w = w(t, z)).
We assume that the tumor cells, enzyme, and oxygen remain within the domain of tissue.
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The equations modeling the above described processes read as follows:

Ohf =— kl@)mf | (E1)
——
degradation
om = alAym + dx)P — h(x)m, (Es)
—— N N—_——
dif fusion production decay
dw = BAw + I(z,f) — Az,Q,P)w —e(z)w, (Es)
—— —— —_——— ——
dif fusion production uptake decay
atq = ’YA:E(] + O'(G;,.’L‘,Q,U,Q,P)p
S~—— —
cell motility enter from proliferation
- e(a,x,w,Q,P)q _T(a7$7waQ7P)qa (E4)
exit to proliferation cell death
8,5]7 = 6A$p - 6ap - VCC : (pX(f) vxf) + €(a,x,w,Q,P)q
—— ~—~
cell motility cell aging haptotazis enter from quiescence
- U(a,x,w,Q,P)p - o(av'rawaQ7P)p_ b(a>p ) (E5)
——
exit to quiescence cell death cell division

for (t,z) € (0,00) x  and a > 0 supplemented with no flux boundary conditions with
respect to x,
om = dw = 0,q = al/p_pX(f)auf =0 onodQ, (EG)

and -
p(t,0,z) = 2/ bla) p(t,a,z) da, (t,z) € (0,00) x Q, (E7)
0
with respect to a. The equations are subject to the initial conditions
f(07) = fO ’ m(oa) = mO ’ ’LU(O,) = wO ) q(07'7') = qO ) p(oa'a') = pO . (ES)
In (E3) — (E5) we used the notation

Qt.z) = /0 Tyta)da,  Pla) = /O " p(t.a,2) da (1)

for the total population densities of quiescent and proliferating tumor cells, respectively.

The proliferation-quiescence transition rates o, quiescence-proliferation rates ¢, prolifer-
ating cell death rates 6, and quiescent cell death rates 7 depend on the supply of oxygen
w(t,z) and the total population densities P(¢,z) and Q(t,x) of proliferating and quiescent
tumor cells. In equation (Es), b(a) is the rate at which a mother cell of age a divides per
unit time. All daughter cells have age zero as reflected by equation (E7).

The model presented above is a simplified version of the model presented in [27]. The
latter in turn is derived from the hybrid discrete-continuous tumor invasion model of An-
derson [4]. We refer to [4, 27] where the derivation of the models and the involved biological
processes are described in more detail and numerical results are given (see also [5]).

Equations (E7) — (Es) without age structure and without quiescent cells have been math-
ematically treated in [25]. For the so obtained equations global existence and uniqueness
of non-negative classical solutions is shown. Our aim here is to demonstrate how one can
incorporate age structure still obtaining global well-posedness. The inclusion of a cell life
cycle is both biologically desirable and mathematically non-trivial.
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Age-dependent population models with diffusion have been treated in many papers before,
and different approaches have been used, see for instance [8, 9, 16, 17, 18, 22, 23, 26] and the
references therein. But none of these papers includes haptotaxis. To the best of the author’s
knowledge, the only research on a haptotaxis model including age and spatial structure is
[10]. The model considered there differs from the model above in that diffusion is added to
equation (F;), which gives an additional smoothing for f.

We shall point out that the equations (E) — (Eg) without age structure are mathemati-
cally related to chemotaxis equations

om = alA,m + n(m,p) ,
Oip = 0Azp — V- (px(p7 m) me)

on the one hand and angiogenesis equations

of =Hp.f), (2)
op = 60p — V- (px(f)Vaf) (3)

on the other, where often
H(f,p) = —pf", r>0. (4)

For chemotaxis equations it is known that blow up of solutions may occur in finite time if
n > 1, e.g. [15]. The angiogenesis equations differ from our model in particular in that the
coupling in our case of the f-equation (F1) and the p-equation (Es5) (without age structure)
is via the intermediate m-equation (Fs), which imparts the smoothing property of the heat
semigroup to f needed to prove global existence. In this context we refer to [6, 7, 11, 12, 20,
21] and the references therein for results concerning (2), (3) and variants thereof. Seemingly,
global existence of solutions to (2)-(4) is known merely in space dimension one [11, 20, 21], of
weak solutions with finite energy [6] or with small initial value p° [7] or fO [12], respectively.

In this paper we show that the coupling of f, m, and p in (E;) — (Eg) allows us to derive
global existence and uniqueness of a ‘smooth’ solution for any space dimension n < 3 and
without smallness assumptions on the initial data.

Throughout we assume that 2 is a bounded and smooth domain in R™, n < 3 and that
the diffusion coefficients «, 3, v, and § are positive constants. Concerning the data in
(E1) — (Es) we assume in the sequel that there exists some number s > 0 such that

ke W2(Q), d,k=0on BQ,} )
d,heC*), e € Lo(),
and that all functions are non-negative. We also assume that the haptotactic sensitivity x
satisfies
xe€C'RY), x>0, x,x areuniformly Lipschitz continuous on bounded sets . (6)
Furthermore, regarding the functions
FreCO@xRR), AcCOXxRxRR), o,¢,7,0c C(R" x QxR xR xR,R)
we suppose that they are all non-negative and that, for some ¢y > 0,
IN(2,€) - T(@,€)| < colé—&] , (7)
[A(z,&m) = Az, & )| < co (IE—E| + In—1l) , (8)
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and
|0(a, 2, 1.6m) — ¢la,x, 5,6, 7m) < co (I — Al + 1€ =& + |n—7]) 9)
fora>0,2e€Q pu, i, €,6, 0,7 €R, and every ¢ € {o, €, 7,0} Moreover, in order to

prove global existence we will also require the existence of a function x : Rt — R, which
is bounded on bounded sets, such that, for ¢ € {o, €, 7, 6},

A(z,&n)| + |o(a,z,p.&m)] < k(p), a>0, z€Q, p,&neR.  (10)

Finally, we assume that
beCRY), >0, bl < 00. (11)

Note that the boundary condition on p in (Eg) reduces to a Neumann boundary con-
dition d,p = 0 in case that J,f = 0. The latter is obtained by assuming 9,k = 0 in (5)
and 9, f° = 0 as it follows from equation (Fy). This assumption decouples p and f on the
boundary.

We shall prove that assumptions (5)-(11) ensure the global well-posedness of (E;) — (Es).
More precisely, we will introduce a strongly continuous semigroup {S(¢); ¢ > 0} generated
by —9, + dA, subject to the boundary conditions (Fg), (E7) (cf. section 2, in particular
Proposition 2.2) allowing us to consider mild solutions to equation (Es5). Our approach uses
semigroup theory with characteristics and is similar to e.g. [16, 26, 27].

A simplified and somewhat informal version of our main result Theorem 3.1 is stated in
the following

Theorem 1.1. Suppose (5)—(11) and let 0 > n. Given any non-negative initial value
(f%,m® w’,¢%p°) € X := WJ(Q) x W, (Q) x Ly() x L (RT, Ly(2)) x L1 (RY, L, (%))

with 9, f° = 0, there exists a unique global non-negative solution (f, m,w,q,p) € C(RT, X)
to (E1) — (Es) such that f,m,w are classical solutions to (E7), (E2), (Es) and q and p are
mild solutions to (Ey) and (E5). Moreover, the solution depends continuously on the initial
value.

As mentioned above, this theorem is a special case of a more general statement given in
Theorem 3.1. In section 2 we collect some auxiliary results needed for the proof of Theo-
rem 1.1 and Theorem 3.1. In particular, in subsection 2.1 we introduce the age-diffusion
semigroup and derive properties being important to handle the haptotaxis term. Subsec-
tion 2.2 is devoted to some further auxiliary results used for positivity of solutions. In
section 3 we first state precisely our global existence and uniqueness result. The proof will
then be performed in several steps in subsections 3.1 - 3.3.

2. PRELIMINARIES

We abbreviate the Lebesgue spaces and the Sobolev-Slobodeckii spaces by L, := L,(Q2)
and WZ? = W; (Q), respectively, for 1 < p < oo and ¥ > 0. Moreover, we denote by
WZB = WgB(Q) the Sobolev-Slobodeckii spaces including Neumann boundary conditions,
that is,

W, :_{ {uﬁe W2iou=0}, 9>1+1/0,
o, v, 0<d¥<1l+1/p.
Notice that
(Lo W2y)

9o = W, 20€(0,2)\{1,1+1/0},
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where (-, )y, denotes the real interpolation functor and = means ‘(algebraically) equal with
equivalent norms’. We also introduce the spaces

L, :== Li(R",L,) and WYz := Li(R", W)g),

and we denote by ]Lz‘ the positive cone in L,. Given two Banach spaces E and F we
write L(E,F) for the set of all bounded linear operators from E into F, and we put
L(E):=L(E,E).

2.1. The Age-Diffusion Semigroup. Throughout this subsection, we fix 1 < ¢ < oo and
we assume that

feCH) with 9,f=0o0n0Q . (12)
‘We use the notation

Af‘P = —allgp + X(f)vxf Vap, @€ WS,B )

so that Ag = —aA,, and we recall that —A; generates a positive, strongly continuous
analytic semigroup Uy := {Uy(t);t > 0} on L, [1, 24]. Due to 9, f = 0, it is a semigroup
of contractions by [1, Thm.11.1]. Moreover, there are constants M := M(|f|c1(q)) and
w = w(||fllc1(n)) such that

U ()l e(ryre) < Mett=0/omt/am2 50 (13)
for 1 < p < ¢ < o0, and also
U (Ol gwen, oy < M et >0, (14)
which is true provided that 0 < 2n < 2u < 2 with 2n,2u # 14+ 1/p.

In order to introduce the age-diffusion semigroup, we study the solution By to the linear
Volterra equation

By(t) = Q/Ot b(a) Us(a) By(t —a) da + 2Us(t) /000 bla+t)p(a)da, t>0, (15)
where ¢ € L, is given. We put
Dy := {¢p €L, ; for a.a. z € Q, ¢(-,x) € C(R") is differentiable a.e. on (0,00)
with ¢(0,x) = 2/00 b(a)p(a,z)da,
Pla,-) € W foroa >0 and 9,0, App € Ly} .

Lemma 2.1. Given any 9 € [0,2]\ {14 1/0} and ¢ € W 5, there exists a unique solution
By € C(R+,WZB) to the Volterra equation (15). If ¢ € ILZ, then Bg(t) > 0 fort > 0.
Moreover, if ¢ € Dy, then By € C'(RT,L,) with 8; By = Be, where ® := —0,¢ — As¢, and
AyBy = Ba,¢. Finally, there are M := M(|f||c1(q)) and @ := o([|f|lc1(q)) such that

1Bo®llws, < M |6la, , ¢20. (16)
In particular, there holds

1Bo(lz, < 2lblloo =[]l , t>0. (17)
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Proof. Using the fact that Uy is a strongly continuous semigroup on W;%B (of contractions
if 9 = 0), the unique solvability of (15) is obtained by standard arguments. Together with
Gronwall’s inequality, this also implies (16), (17). Clearly, ¢ € L} implies By(t) > 0 for
t > 0. Next, if ¢ € Dy, then the second term on the right hand side of (15) is continuously
differentiable with respect to t > 0 and values in W;%& whence By € C1(RT, Wj,B)' Since
#(0,-) = By(0), there holds

0By (t) = 2/0 b(a) Us(a) 0:By(t — a) da + 2U () /000 bla+t) ®(a) da ,

and thus 0,B4 = Bg by uniqueness of solutions to (15). Also note that Af¢ € L, implies
o€ W;B. Therefore,

ArBa(t) = 2 [ D@ Usa) Bt~ @) da -+ 205(0) [ ba-+ 0 A56() da

and so AyBy = Ba,4 again by uniqueness.
O

We are now in a position to introduce the age-diffusion semigroup Sy := {Sf (t); t> 0}
as follows: given ¢ € L, we put

Us(t) pla—1t) , 0<t<a,
[&mﬂmw—{w@wavogagu

with S(¢) := So(t), that is, for f = 0. Observe then that
Bo(t) =2 [ 4a) 310 ¢)@ da, ¢>0. (18)

The next proposition collects some important facts about the semigroup Sy and characterizes
its generator.

Proposition 2.2. Sy is a strongly continuous positive semigroup on L, such that

I8,y <=, t>0, (19)
and
ISyl e, e < o)t /emt/am/2 =g <t < T, (20)
for 1 < p<¢&<oowith (1/9—1/§)n < 2, and
1S5 O £ wzn, amy < D™, 0<t<T, (21)

for 0 <20 <2p <2 with 2n,2u # 1+ 1/0, and p—n < 1, where c(T) := (T, || fllc1(q))-
If —Ay denotes the generator of Sy and if its domain D(Ay) is equipped with the graph
norm, then D(Af) = D(Ay),

D(ho) =Wy, ne0,2)\{1+1/o}, (22)
and
D(Ag) C WHRT,L,), 0<u<l. (23)

Moreover, D¢ is a core for Ay and

App = (0o + Af)d, ¢ € D(Ay) . (24)
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Proof. (i) It follows from [27, Thm.4] that Sy is a strongly continuous semigroup on L, and
that (19) holds since U, consists of contractions. Lemma 2.1 implies that Sy is a positive
semigroup.
(ii) Next, let ¢ € WZT’B and 0 < 2n < 2u < 2 with 2n,2u # 14 1/p. Then, from (14) and
(16),
¢
|5HQWMmSSHWmK;Mﬁwmqwﬂﬂﬁ@HBdt—QMﬁgda

- 25
+ ol 105 vy [ Bola= Ol da (2

T Ot (114 m—p n—p R
< N (1 4 115 ol g,
for ¢ > 0, provided that 0 < g — 1 < 1. This proves (21), and (20) is obtained analogously

using (13) and (17).
(iii) Let —Af denote the generator of Sy. Then

O+Aﬁ*¢=/m€”&w¢weDm»,¢eM7
0

for A > 0 sufficiently large. Therefore, using (25) with n = 0 and making X larger if necessary,
we deduce (A + As)~1 e E(LQ,WZ‘B) and hence

D(Ag) = Wihs, 2u€[0,2)\{1+1/o}. (26)
(iv) Suppose 0 < < <1 and let ¢ € D(Ay). We recall that

[Sp(t)¢](a) = Us(t)pla—1t) , a>t.
Thus

oo (oo}
[élwe@s,L,) = 2/ t—l—“/ p(a—t) — ¢(a)|r, dadt
0 t

1 oo
< 2/0 t*“#/t |¢p(a—1t) — e Us(t) pla —t)||L, dadt
1 —t

1_
+2/ g€
0

t
1 oo
w2 [ [0 6@ — 6@, dat

[wugw¢m—ﬂn%dmh

+ 2/1 t*lfu/t |¢(a—1t) — ¢(a)|r, dadt .

Since ¢ > 0 and ¢ € LL,, the last term is finite. The second last term is finite because of 1 < 1
and ¢ € D(Ay). The third last term is clearly finite. Observing that {e'Us(t); t > 0} is
an analytic semigroup of negative type, we may apply e.g. [19, IL.Thm.6.13] to derive

l6(a—1) = e Up() dla— 1z, < e’ [6a—Dllwzy . a>t>0,

what is well-defined according to (26). Hence also the first term of the inequality above is
finite and we conclude (23).
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(v) Next we show that Dy is a core for Ay. First, we obtain from [13, Ex.1.1.(a), Thm.1.2]
that the set

N = {e e WHRY ; p0) =2 [ " b(a) (a) da}

is dense in L1 (R™). Therefore, the tensor product N ® W5 g is dense in L, and obviously a
subset of Dy. Thus D¢ is dense in L,.

Given ¢ € Dy weset ® := —0,¢0— Ay € L,. Then, due to 9;By = By and Ay By = Ba,
by Lemma 2.1, we derive 0,S¢(t)¢ € L, and A¢Ss(t)¢ € L,. Moreover, one easily checks
that S¢(t)¢ € Dy for ¢t > 0. Therefore, Dy is invariant under S;(¢). We then use again
0:By = By together with

0s(Uys(s) pla—s)) = Up(s)Pla—s), a>s,

for the second equality of the next computation to obtain, for ¢ > 0 and a.a. a > 0, that

¢ 93 ds ) (@) — [SUs(s)®(a—s) ds , a>t
(/0 Sp(s)® d >( ) = { fzan(s)é(afs) ds + fath(a)Bé(sfa) ds, a<t
_ { Ur(t) pla —t) — ¢(a) , a>t
Ur(a) #(0) — ¢(a) + Ug(a) By(t —a) — Ug(a) B4(0), a<t

[S¢(t) ¢ — ¢(a),
the last equality stemming from (18). Thus we conclude
Arp = (0. + Af)o, ¢ €Dy C D(Ay) . (27)

Gathering now the facts that Dy is a subset of D(Ay), dense in L,, and invariant under
S¢(t), it is indeed a core for Ay.

(vi) Finally, since D is dense in D(A}) (equipped with the graph norm), we readily infer
from (27) that D(Ay) is independent of f, that is, D(Ay) = D(Ay), and that (24) holds. O

2.2. Further Auxiliary Results. The next two results will be needed to prove positivity
of the solutions.

Lemma 2.3. D(Ag) NLLJ is dense in L] .

Proof. Since —Ay is the generator of the strongly continuous positive semigroup Sy on L,
according to Proposition 2.2, we may choose w sufficiently large to obtain from [2, II.Sect.6.4]
that w + Ay is resolvent positive with spectrum entirely in the complex left half-plane,
that is, w + A is a positive operator in the sense of [2]. The assertion follows then from
D(Ap) = D(w+ Ap) and [2, V.Prop.2.7.2]. O

We recall that W2 < C*(Q) for ¢ > n.

Lemma 2.4. Let ¢ > n and f € C'([0,T],W} ) with T > 0. Let My; € C*([0,T], L(L,))
with Mya(t), Moy (t) > 0 for t € [0,T]. Define

[ A 0 [ Mu(t) Mia(t)
At) = [ 6() ’yAz] o M= My (t)  Mao(t)

for t € [0,T]. Then, given any u® € (D(Ao) NL}) x (W2 g N1LJ), there exists a unique
classical solution

u € Cl([O,T],]Lg X LQ) N C([()?T]?D(AO) X Wf),B)
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with u(t) € LY x LY, t € [0,T], to the evolution equation
u+ (Alt) = M(#t)u =0, u(0) =u". (28)

Proof. Set Fg := L, x Ly, Fy := D(Ao) X W2 5 and denote by F§ := L} x L} the positive
cone in Fy. Clearly, yA, (naturally defined on WE,B) generates an analytic semigroup of
contractions on L,. Hence, it follows from Proposition 2.2 that —A(t) is for every ¢ € [0, T
the generator of a strongly continuous semigroup {e*SA(t) ; s > 0} on Fy satisfying

le™* AN |2,y <Pl s >0

In particular, ( — A(t))te[O,T] is stable in the sense of [19, §5.2]. Moreover, the domain of
A(t) equals Fy for every ¢ € [0,T] and (¢t — A(t)¢) € C*([0,T],Fo) for ¢ € F1. According to
[19, §5.2] this warrants the existence of a unique evolution system Ux4(t,s), 0 < s <t < T,
on Fy. By construction of this evolution system (cf. [19, p.136f]) it is obviously posi-
tive since the semigroups corresponding to yA, and —Ay) are all positive. Owing to
M € CH([0,T], L(Fy)) and [19, 5. Thm.2.3], the same arguments show that there is an evolu-
tion system corresponding to (— A(t) —|—./\/l(t)) refo.T]" Consequently, (28) possesses a unique

classical solution u € C*([0,T],Fo) N C([0,T],Fy) since u° € F;. Letting

= M (t Moo (t
W= max (M)l ew,) + 1Moz ca,))

and defining

Ay(t) == wlp, + A(t) , Gu(t) := wlp, + M(t)
we have G, (t)¢ € Ff and Uy, (t,s)¢ € Fy for ¢ € F§. Recalling that «° € F], Banach’s
fixed point theorem guarantees that the sequence (uj)j en © JF(J{, defined by

t
up = u’, uj1(t) == UAw(t,O)uo—i—/ Ua,(t,s)Gu(s)uj(s)ds, tel0,T], jeN,
0

converges towards u in C([0,T],Fo) for T > 0 sufficiently small. This proves u(t) € F{ for
t € [0,7] since F{ is closed in Fy. The assertion now readily follows. O

In order to state the next results, we need some notation. Let E be a Banach space.
For an interval J C R containing 0 we put Ji=J \ {0}. Given p € R, we denote by
BC,(J,E) the Banach space of all functions u : J — E such that (¢ t"u(t)) is bounded
and continuous from J into E, equipped with the norm

u |lullg, ) = sup t* lu®)]e -
teJ

We write C’M(j ,E) for the closed linear subspace thereof consisting of all u satisfying
thu(t) — 0in E as t — 0*. Note that C,((0,T],E) — C,((0,T),E) for v < p and
T > 0.

If {U(t); t > 0} is a strongly continuous semigroup on E, we set Ug(t) := U(&t) for ¢t > 0
and & > 0. Furthermore, for any measurable function « : J — E we put

U * u(t) ::/OtU(t—s)u(s) ds, telJ,

whenever these integrals exist.
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We now take f = 0 in the previous considerations and denote by {U(t); ¢ > 0} the
analytic semigroup on L, generated by A, subject to Neumann boundary conditions. By
{V(t); t > 0} we denote the analytic semigroup on L, generated by yA,. Finally, we put
S(t) = So(t), i.e. {S(t);t > 0} is the semigroup on L, with generator —d, + 04, (cf.
Proposition 2.2).

Lemma 2.5. Let 1 < p< oo, 2u € (0,2)\ {1+ 1/0} and T,§ > 0. Then
(i) Uep = [t = Ue(t) ] € Cu((0, T, Wyls) for p € Ly
(ii) Uep € C1_pu((0,T], W2 ) for ¢ € Wi’g ,

(iil) Vo, S¢ € C,((0,T), W) for p € L, .

Proof. Parts (i), (ii) and the first part of (iii) are shown analogously to [3, Prop.6] (see
also [25, Lem.2.3]). As for the second part of (iii) one shows that S¢ € BCu((O7T]7Wf)’fB)

for ¢ € IL, using Lemma 2.1 and Proposition 2.2. The density of WZT‘B in L, and again
Proposition 2.2 entail

tlir& 4 HS(t)(b”sz‘B =0

as in [3, Prop.6]. O

3. THE MAIN RESULT

To state our main result we recall the definition of a mild solution. Let —A be the
generator of a strongly continuous semigroup {e~*4; ¢ > 0} on a Banach space E. Given
u® € E, we mean by a (global) mild E-solution to the Cauchy problem

o+ Au = F(t,u) , u(0) = u",

a function u € C(R™, E) such that F(-,u) € L1 jo.(R", E) and
¢

u(t) = e “ud + / e A P(s,u(s)) ds, t>0.
0

The main result concerning the global well-posedness of (E;) — (Eg) reads as follows:

Theorem 3.1. Let assumptions (5)—(11) be satisfied, and let (1 V n/2) < o < oo and
2e € (0,2) \ {1+ 1/0}. Given any non-negative initial value

(f%m° w® ¢°p°) ey = WQQ,B X WQQ’EB x L, x L, x L,
there exists a global non-negative solution (f,m,w,q,p) to (E1) — (Fs) such that
fECRT, W2g)NCHRY,W2p) ,
m e C(RT,W25%) N CRT, W2z)NC (R, L,) ,
we C(RY, L) NCRT,W2g)NCHRT,L,) ,
¢,p€CRY L) NCRY W) . £€(0.2)\{1+1/0},
where q and p are mild solutions to (Ey) and (Es), respectively. This solution satisfies
M [m(®)llwz — 0 and " ([p@t)llgzn + lat)llyz) =0 as t—0"  (29)
for all (n,\) such that
nfo<2n<2, 2n>1, (1-egvn<Ai<l, (30)
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and it is the only solution satisfying (29) for some (n,\) as in (30). Moreover, P and Q
belong to C*(RT, L,)NC(RT, W;B). Finally, the solution depends continuously in'Y on the
initial value.

Provided €, 0, and 7 possess more regularity with respect to x, w, @, and P, the mild
solution ¢ to (Ey) is actually a classical solution.

We shall point out that the restriction on the integrability index o and also the regularity
assumptions on the initial values seem to be fairly weak (except for the first equation (E)
which lacks a smoothing effect due to diffusion).

Moreover, the uniqueness (and existence) result in Theorem 3.1 is more general than in
Theorem 1.1 in the sense that any (mild) solution in C'(R*, X) satisfies (29) for some (1, \)
as in (30).

The proof of Theorem 3.1 will be divided into several steps.

3.1. Proof of Thm. 3.1: Local Existence and Uniqueness. We first rewrite equations
(E1)—(Es) in a more convenient form. In the following, we will suppress the variables a and
if no confusion seems to arise and we thus simply write ¢(w, @, P) instead of ¢(a, z, w, @, P)
for ¢ € {o,7,€,0}. Similarly we do this for I' and A. For u := (f,m,w,q,p) we use (1) and
put

=

=dP — hm,

= T(f) - M@ P)w — ew,

=o(w,Q,P)p — e(w,Q,P)qg — 7(w,Q,P)q,

= =V (px(f)Vaf) = bp + 7(w,Q,P)q — o(w,Q,P)p — O(w,Q, P)p

&

oy =
N [N
=N A
E £ 8 &

Local existence and uniqueness is based on the following proposition whose proof is
adapted from [25, Prop.3.1].

Proposition 3.2. Let 1 < p < 0o and n/p < 2n <26 < 24 < 2 with 2n > 1. Given r > 1
there exists T :=T(r) > 0 such that, for any

0= (f07m05w0aq03p0) € El—/L = WZB X W2(1 2 X L X L X ]L
with ||u°||g,_, <, the problem

f(t) =exp (-~ kfo )ds) f tel,

m(t) = Uy (t) m° +U *R(u)() tel,

w(t):Uﬁ()w + UgxRo(u)(t), tel, (M)
Q<t) V()q +V*R3( )()7 tel,

(t) =S(t t

)P° + Sx Ry(u )(1;, tel,
has a unique solution
u:= (f,m,w,q,p) € Vr :=Vr(p,&n) == Wr x X x Yp X Zp x Zr
where I :=[0,T] and
Wr = C(I,W2s) , Xr:=Cu(L.W2g)nC(LW25™),

Vi i=C(I,L,) , Zr:=Ce(I,W2g)NC(I,Ly) .
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Moreover, the solution depends continuously on the initial value in the sense that, if u € Vrp
denotes the solution corresponding to u® € Ey_, with ||u®|g,_, <r, then & — u in Vp as
a0 — uY in B,

Proof. In the following we take T' € (0,1). First we claim that whenever 0 < ¢ — v < 1,
(<1,and Re C,~ (Vr,Cc(I,W2%)) there holds

UxReCy (Vr,Coscvr (I, W2)) (31)

where C’;_ means ‘uniformly Lipschitz continuous on bounded sets’. In addition, analogous
statements also hold for V and S, where the spaces W;’g are replaced by Wf)’fg. To prove
(31) observe that, if

IR(@)(t) = R0) () lwzy, < c(r)t™C v =l , t€0,T], |ollv,, [ollv, <7,

then, by (14),

IN

¢ /0 (t =) " [|R(v)(s) — R(@)(5)llwz, ds
e(r)B(l+v—29,1— )t "o — 1|y,

1 % (R(v) — R@))(0)wzs,

AN

with B denoting the beta function, whence (31). Similarly one shows this for V and §,
in the latter case using Proposition 2.2. Notice then that p € Cg((O,T],Wz?B) implies

P e Ce((0,T7], W;%) and that Wj% L. Therefore, analogously to (15) in [25] (see also
[25, Lem.2.1]) we obtain for 2¢ > 0 sufficiently small that

Ry € Cp~ (Vr, Cul(0,T),W25%)) -
Furthermore, (7), (9) imply
Ry € Gy~ (Vr,Ce((0,T),L,)) .  Rs, Rye Cp~ (Vr,Ce((0,T],Ly))
Hence, defining ¥ := (A (1 =€) > 0, R := (Ri, R2, R3, R4)t, and the diagonal matrix
U = diag|U,, U, V,S]| ,
we derive from (31) that
e % (R(w) = R(@)) | xrxvex zexze < ()T u=allv, s lullv,, l@lv, <r. (32)
We also put
R()(t) = exp (—k / () ds) Iz

and notice that
11 (u) = Fr(@)lwy < e(r) T 7" |lu—lly,,
for ||ullyy, |||y, < r and ||f0||W25 < r as it follows from [25, Lem.2.2]. Finally, setting
@ = (m°w’ ¢, p°) € W;%f”) x L, x L, x L,

and
Fu)(t) == (Fi(u)®), U)a® + UxR(u)(t)) ,
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problem (M) can be rewritten as a fixed point equation of the form F(u) = u € Vy. In
order to solve this fixed point equation, we observe that V9 := (fO, L{ﬁo) € Vr by Lemma 2.5
and hence

IN

1 (w) = F(@)|lvy
1P (w) = VO,

c(r) T u— v, ,
c(r)T?

A

provided T € (0,1), ||u|lv,, [|@]lv, < 7, and ||fo||W2B < r. Existence of a unique fixed point
e,
and the continuous dependence on the initial value is then obtained as in [25, Prop.3.1]. O

We now turn to the proof of the existence and uniqueness statement of Theorem 3.1.
Thus choose an initial value

(f07m0’w07q0’p0) € W;,B X W;EB X Ly xLyxL,

with parameters as stated in Theorem 3.1. Fixing (n, A) as in (30) and putting (&, 1) := (9, A),
Proposition 3.2 yields a mild solution

(f’mawa Q7p) S VT(AvThn)

to (E1) — (Es) on an interval [0,7T] that depends continuously on the initial value. Given

another pair (7, A) obeying (30), we set

M =nAT, &=V, = AVA,
and obtain n/p < 2n, < 2&. < 2u, < 2, 2n, > 1, and

Ve m,m) UV (A, 7,7) <= Vr (e, €14 -

According to Proposition 3.2 this implies the uniqueness statement of Theorem 3.1. More-
over, we derive (29) and ¢,p € C’((O,T],WZVB) for £ € (0,2) \ {1 + 1/0}. Finally, we may
extend this solution to a maximal solution (f, m,w, g, p) on some interval J = [0,¢"), which
would blow up in Wg X Wga X L, x L, x L, if t+ < oc0.

As for the regularity, one shows that f € Cl(J , WE,B) and that m is a classical solution
and belongs to C*(J, L,) N C(J, W?23) as in [25, Prop.3.1] (note that P Ce(J, W;%))
Next, from [2, II.Thm.5.3.1] it follows that there is v > 0 such that

weC”(J,L,) and gqeC"(J, W) . (33)

Furthermore, owing to (18) and

p(t) = S()p° + /0 S(t—s) Ra(u(s)) ds, teJ, (34)

we deduce that

t

o0 U
2/ b(a)p(t,a) da = Byo(t) + / Brius)(t—s)ds, teJ.
0 0
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Therefore, integrating (34) with respect to a we see that P € C(J, W;%) NC(J,L,) is a
mild solution to

P — ODLP = =V, - (P)X(F(1) Vaf() — / 0+ o) (w(t), Qt), P(1)) plt,0) da

0
+/0 b(a) p(t,a) da+/0 T(w(t),Q(t),P(t)) q(t,a) da
(1),

so that P € C¥(J, W;%) by [2, IL.Thm.5.3.1]. On the one hand, (9) together with (33) yield
2 € C¥(J,L,), and invoking [2, 1. Thm.1.2.2] we conclude that P € C'(J, L,)NC(J, W2g)
is a classical solution to

0P — AP = z(t), P0O)=P", 9,P=0. (35)
Analogously we conclude Q € C*(J, L,) N C(J, W;B). On the other hand, it follows from

(7), (8), and (33) that Ry € C¥(J, L,), and therefore w € C*(J, L,) N C’(j,W;B) is a clas-
sical solution again by [2, II.Thm.1.2.2].

3.2. Proof of Thm. 3.1: Positivity. (i) Suppose first that ¢ > n and let
m®, w® e W2gnLf, ¢ eW2gnL}f, p°eDAg)NL; =W, 9<2.

Then we clearly have P € C(J,W/ ), whence m € C(J,WZ2z) by (Ez), [25, Lem.2.1(iii)],
and assumption (5). Moreover, there holds f € C*(J, W} ) by (E1). In addition, we obtain
q€C(J, W) z) and w e C(J, WY 5). We set

¢(t) == ¢(w(t), Qt), P(t)) for ¢ € {e 0,0}
and approximate €, 7, 0,0 € C(J, LL (R* xQ)) by €, 7k, 0%, 0x € C*(J, LL (R x Q)). More-
over, due to [1] we may choose fp € C'(J,C3(Q)) with f, — f in C(J, W ;). Defining
then
~Vao (X(fF(t)Vafi(t) = Ok(t) — on(t) —b 7k (1)
Mi(t) = ok (t) —ep(t) — Ti(2)

we have My, € C1(J,L(L, x L,)). Given any T € J, we may then apply Lemma 2.4 to
obtain a unique classical solution u; = (pg,qx) > 0 on [0,7] to

ik + Ak = M) ur, we(0) = (°,¢") ,

A 0
Alt) = [ J(C)(t) WAZ} '

where

From (21) it readily follows that

(P, ax) — (p.q) in C([0,T], W 5 x W9 5) .

Thus ¢(t),p(t) > 0 for ¢t € [0, T] while f(¢),m(t), w(t) > 0 are obvious.
(ii) Positivity in the general case now follows from Lemma 2.3 and the continuous depen-
dence of the solution on the initial values as stated in Proposition 3.2.
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3.3. Proof of Thm. 3.1: Global Existence. We first observe that the no flux boundary
conditions, (35) and its analogue for @ imply

jt (P + Q) dxf// bpdadxf// {0(w,Q,P)p + 7(w,Q,P)q} dadz
ﬁmePm,

hence, for T' > 0,
1R, + [[PM)|lz, < e(T), teJN[0,T]. (36)
Global existence will then be an immediate consequence of the next lemma. In the
following, we put Jp := JN[0,T] for T > 0.
Lemma 3.3. Suppose that ||P(t)|r, < c(T) for t € Jr with p € [1,0) and suppose there
exists £ € (p,2p A o] such that {(% —2)<2(p—1+ 2—75) Then ||P(t)||L, < e(T) fort e Jr.

Proof. The proof follows closely the lines of [25, Prop.5.1] and we thus just give a brief
sketch. Note that (35) is of the same form as the p-equation considered in [25]. Hence,
introducing

b(z) = e Jo x()ds
and using (F;), (Es) and the fact that f is bounded on J x Q, we have for t € .J

i oo (6 ) e < —a [ 9|9 (f)w
*“/m<602” )
Ty —
el [ (55 ) de .

In order to handle the third term we note that

dz

[w®)lloe < e(T), teJrni(00) = Jrg, (38)
for ¢ € (0,T) by (Es) and f € Loo(J x Q). Therefore
H/ QW) PW)p(t) da|| < o), e,

owing to (10) and P € Lo (Jr,L,). We use (13) when applying this estimate to the in-
equality

0Q = 7A:Q < [ olw(t). Q). Pe) p(t) da
0
which holds by (E4) and the positivity of p and ¢q. We hence derive that

1Rz, <e(T), tedrg, (39)
where 77 is the dual exponent of r > 1 with
1 2 1
el 1

né + 2p r n p
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Also, there holds

[m@l, <), tedrc,
by (E3) and (13). Using this last estimate, Young’s inequality, and the Gagliardo-Nirenberg
inequality in [14] we deduce

[ (Jb)g da < o) mOl7,, + 3 | (qff))5 dr

< o(T,9) + dco o0 i(:_l) (%)fﬂ ;1
< ¢(T,0) (1 + H¢ff) ;) + «:(T)é/Q v (qﬁff)fﬂ 2 dz .

Similar arguments and (39) yield an analogous estimate for the third term in (37). We may
choose then ¢ > 0 sufficiently small so that from (37)

3 3
G Lo (505) e < v an [ o (555) @
whence ||P(t)||L, < c(T) for t € Jr. O

To finish off the proof of Theorem 3.1, we recall that it is sufficient to show that the
solution (f,m,w, q,p) does not blow up in finite time in the space W7 x W2 x L, x L, x L,
according to subsection 3.1. Starting with (36), a repeated application of Lemma 3.3 shows
that ||P(t)||z, < c(T), t € Jr, for any T' > 0 since n < 3. Using maximal regularity for the
m-equation (Es) we may argue then as in section 5 of [25] to conclude that this estimate
ensures

Im(®)lhwze, + [w®lz, + 1FOllws, < (@), ter.

In particular, the estimate on f yields
va : (pX(f(t))vwf(t))H]Lg < ¢(T) ||p||wi”8 , teldr,
for n/o < 2n <2 and 2n > 1 (see [25, Lem.2.1]). Therefore, setting for v = (p, q)

P = [ PO 0 T (2] (7T GORS0) )
and using (10) and (38), we obtain

1Bty < o) [0y e, - 1€ 7
Since v = (p, ¢) is a mild solution to

v+ Av = F(t,v), v(0)=(p"¢°),
where A 0
A= [ 0 VAJ ’

we deduce with the aid of the estimate

||€_tAHg(mngwwij’Bng) <M, teldr,
(cf. (21)), that HU(t)”WZ?BxLQ < ¢(T) for t € Jp N[, 00) with ¢ > 0. Hence, the solution
(f,m,w,q,p) does not blow up in finite time which proves that it exists globally. The proof



A HAPTOTAXIS MODEL WITH AGE AND SPATIAL STRUCTURE 17

of Theorem 3.1 is thus complete.
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