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DIFFERENTIAL HARNACK ESTIMATE OF SOLUTIONS TO
A CLASS OF SEMILINEAR PARABOLIC EQUATION

Hul Wu* AND CUIXIAN KONG

(Communicated by I. Peric)

Abstract. In this paper, we obtain a differential Harnack estimate for a semilinear parabolic
equation using parabolic maxinum principle. As applications of this estimate, we derive blow-up
of solutions for this equation and a classical Harnack inequality by integrating along space-time
paths.

1. Introduction

In this paper, we study the following Cauchy problem :

{ %w =Aw+e"wd, in R"x (0,00), o

w(x,0) = wo(x), in R"

where ¢ > 1, ¥ >0 and wp(x) > 0.

In [2], H.Fuyjita studied the solutions of problem (1) when y = 0. He proved
that there exists a critical value ¢* := 1 + %, which has the following properties: for
1 < g < ¢*, every non-negative solution blow up in finite time and for ¢ > ¢* global
solutions exist, if wo(x) is small enough. For ¢ = ¢*, the solution of problem (1) blows
up in finite time (see [7]). When y > 0, Meier [6] found that there are properties similar
to those in [2], and that the critical value changes into ¢* = 1 + % where A denotes the
first eigenvalue of the operator - A with homogeneous Dirichlet boundary conditions.
The same phenomenon has been observed for many other differential problems (see
[4, 8, 10]).

Harnack estimates for elliptic and parabolic partial differential equations have a
long history. The study of differential Harnack inequalities was first initiated by P. Li
and S.-T. Yau in [5]. This method was later brought into the study of geometric flows by
Hamilton (see [3]) and played an important role in the field, especially for the study of
the Ricci flow. Differential Harnack inequalities are important in the study of parabolic
problems. Some applications include deriving Holder continuity, obtaining estimates
on the heat kernel, classifying ancient and eternal solutions, and so on. For y =0, X.D.
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Cao [1] gave differential Harnack estimates of solution for (1). On hyperbolic space,
[9] described a differential Harnack estimate for (1). Our purpose is to obtain results in
Euclidean space, which is different from the case in [9].

Now we address our main result:

THEOREM 1. (Main) Let w(x,t) be a positive classical solution to (1), and 1(x,1)
:=logw. There exists p, 0, a, ¢ dand Y satisfing

—1)+20 —1)np?
p>020,y>0,d>0,%2c2%, )
and e
a> 2(;)7’—)0) > 0. 3)
We have
Ho = pAl+ 6|VI? 4 cerlla=D ¢ l—i_dt >0, @)
forall t.

REMARK 1. The case of n =1 and g = 2 was studied by Hamilton in [3]. In
particular, we apply Theorem 1.1 with n =1 and ¢ =2 and by picking p =1, 0 =0,
Y=0,a= % and ¢ = ‘l‘,to conclude

1 d
Lot €+ =——= >0,
MR Ty
yielding
d wi 3
W X Ty
2(l—e—df)w w T

If d is small enough, the estimate in [3] will be improved.

W +

The organization of this paper is as follows. In Section 2 we derive a differential
Harnack estimate. There are applications of our differential Harnack inequality in Sec-
tion 3. One of our applications is a reproof of the classical result in [6], which states that
any positive solution of problem (1) blows up in the finite time provided 1 < g < 1+ % .

2. Differential Harnack estimate

In this section, we shall first derive our differential Harnack estimate, relying on
the parabolic maximum principle.

LEMMA 1. Assume that w(x,t) is a positive solution to (1) and 1 = logw. Sup-
pose that H is defined as follows:

H :=pAl+6|VI + e 4y (x,1), (5)
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Where p,o,c € R,y > 0 and y is a test function to be chosen later. Then we have
=AH+2VH -Vi+(q—1)e" 9" VH 4+ 2(p — 6)|VVI|?
+(p(g—1)+0—cq)(g—1)e" T V|VIP 4 cper et (©)
—(g— 1)@y 1y, — Ay —2Vy- VL.

Proof. Substituting w = ¢! into (1), we have
I = AL+ | VI et HiaD),
Recall the formula:
A|VI|? =2|VVI|> +2VI-VAL
Then we can compute the following evolution equations:
H, = p(Al), + o (|VI[) +c(e" 170y, 4y,
O (AL = AN+ AVIP + (g —1)%" @DV 4 (g—1)e" =D AL
O (IVIP?) = A|VI|? =2|VVIP+2VI-V|VIP +2(g— 1)@=V vi]?,
and
3t(ew+l(qfl)) — YeWH(q*l) +(g— 1)ew+l(qfl)(Al)
+ (g — 1) =DV 2 4 (g — 1) Ha1),
Hence we get
H, =p [A(Al) FAWVIP+ (g— DemaDA 1 (g— 1)2eﬂ+l<q—1>|w|2]
to [A|w\2 _2|VVI[? +2VI-V|VIP +2(q - 1>ew+l<q*1>|w|2} )
+c(g—1)er il q—zl + AL+ | VI + ewH(‘Fl)} + v
A direct calculation gives
AH = pA(AD) + o A(VIP) + (g — 1)ew+l<q*1>((q_ 1>|w|2+m) + Ay,
and
VH = pV(AL) + o V(|VI]?) + c(g— 1)e" =DV L V.

Hence reordering (7), we get (6). [

n
Proof of Theorem 1. Difine the n-rectangle D := [] [pi,q:] C R". Set
i=1

a n b b
Wp(x,1) = o ) ((xk—l?k)2 i ) v

k=1 (qr — x)?
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forr>0,d >0, b>0and x= (x1,---,x,) € D, while yp — ~+e as x; — p;,q; or
t—0.
The corresponding (5) is

Hp := pAl+ 6| VI[P e 170 4y (x,1).

Note that Hp — Hy as D — R", and Hp > 0 for small 7.
To get a contradiction, assume that there exists a first time #y and point xo € D
such that Hp(xo,29) = 0. At (xo,%), we have

(HD)t < Oa VI{D = 07 AI_ID > 07
and

1
Al = —i—)(o|Vl\2+ceV’”<q*1>+V/D). 9)

Using (6) and Cauchy-Schwarz inequality |[VVI|* > %(Al)z, we can get

0> (Hp), = AHp+2VHp-VI+ (qg—1)e" " VHp +2(p — o) |VVI|?
+p(g—1)+0—cql(q—1)e" " VVIP 4 cper oY
—(g—D)e" M Vyp 4 (yp), — Ayp —2Vyp - VI (10)

2 —
> 2Py p(g— 1)+ 0 cql(g — eIV

+cye"1@=1) — (g —1)e" 1@ Dy + (yp): — Awp —2Vyp - VI

Set X = ¢?*+a=1) and ¥ = |VI|?>. Applying (9) to (10) and combining terms gives
2 —
05 2= GV e 41 4 (o) (g 1) + 0 eal(g — e 0V

+eye @D — (g — 1) @ Dy + (yp), — Ayp —2Vyp - VI
(p_ )[
nOC

+eyX —(g— D)Xyp+ (¥p): — Awp —2Vyp - Vi

:2(p—6)( 4(p—o)oc

np? np*(g—1)

4(p—o)c (g
np?

+(¥p): — Ayp —2Vyp - VI+

oY +eX +ypl* +[p(qg—1)+ 06 —cql(g—1)XY

c2X2—|—02Y2)—|—[p(q 1)—cqg+0+ (g— 1DXY +cyX

+| DX +

(p)
np?

4(p - 6)
7 Y
np? Yp

(wp)*.
(11
According to (2), we get

4(p—o)oc

plg—1)—cq+o+ np2(g—1)

WV
=

—(g—1)=0. (12)
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Completing the square, we have
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4(p—o)o —np?Vyp|?
——————ypY -2V Vi> . (13)
wp? VP Yo o —o)own
Applying (12) and (13) to (11) gives
2 2
np“|Vyp|®  2(p—0)
0> — Ayp — . 14
(Wp): — Ay, (b—0)owp np? (vp) (14)
To arrived at a contradiction, it suffices to have
2 2
np”|Vypl®  2(p—0),
—Ayp— + > 0. 15
(Vo) — A (—0)oun np? (vp) (15)
We can compute

n

6b 6b
AWD: Z < +

, 16
2 ) 1o
= 2b 2b 2
Vyp|* = - + ,
Vol ,Zl< (xx — pi)? (Qk—xk)3>
and
\VWDF i ( 2b N 2b )2
=1 xk—Pk) VU (g —x) /Wb (17
i ( 4b 4>.
P xk—pk) T =)
For the sake of simplicity, we set
_ 2
A=2P=0) g P
np

— >0.
4(p—0)o ~
Next, plugging (8), (16) and (17) into (15), we get

e (e

< 6b
SN p? (a2 ﬂ [kzl< (% — pu)* (f]k—Xk)4>]
—B{ S (— 2b + 2b )2 o da
=1 (x—p)* VWD (g — )3/ VD (1— e d)2edt
Aa2€dt —da

2
/W‘F(Ab —6b—4bB [

;il(xk_Pk) : ﬂ

(qx — xi)*
According (3), Aa”e®

—da>0.
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If we prove (15), it needs
Ab* —b(6+4B) > 0.

In summary, a and b satisfy

2 2 2

ndp np
, b>
2(p—o) 2(p—o0)

According to the range of p, 0, a, ¢ in Theorem1, the right hand side of (11) is
positive, which is a contradiction. This is because b is independent of x;, k=1,---,n,
so when the solution exists in R” we can let D — R” and these terms drop out. Theorem
1 is thus proved. [J

np
p—o)ol

a> 6+(

3. Applications

In this section, we shall give a few applications of Theorem 1. Firstly, we use it
to obtain blow-up of solutions of (1) in finite time, then we integrate along space-time
paths to derive a classical Harnack inequality.

3.1. Finite time blow-Up

PROPOSITION 1. Assume that w is a positive solution to (1), ¢ is a constant sat-
isfies that 0 < A(q— 1) < ¢ < y. Then w blows up in finite time provided that

i
dyn @0
w(xg,19) = ((Y_C)(l _e—d)eY) . (18)

at some point (x,1).

Proof. Picking p =y, 6 =1, a=dyn and max{ (Za)l_)'g’)a/l(q— D}<e<yin
(4) yields

YAW — %‘VWE +cewi + %w > 0.
Since w; = Aw 4+ e”w?, we have
dynw
Wi + = > (y—c)e"wi. (19)
Hence
Y% (%) S %(Uf% - (Y_C)ewWH) - w21—q ((1 —ecﬁzl)wq—l - (Y_Cw)'

(20)
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1

Without loss of generality, we may assume that w > (M%) "V at the

origin xo = 0 for 7y = 1. This assumption together with (20) gives

2 (D00 < () <o

so that w(0,7) is strictly increasing for > 1 provided that w(0,7) is finite.
Using (20) and monotonicity of w(0,7), if g > 2, then w9~2(0,7) > w4~2(0,1) for
t>1 and

Y%< 1 ) (071) < (l—efl;% — (’)/—C)ey[wqu((L 1)7

w

andif 1 < g <2, then

i 100 =143 ()00 < iy -

In both cases, when ¢ is large enough, the right hand sides are less than zero, so
that % — 0 in finite time. This completes the proof. [

3.2. Classical Harnack inequality

In this subsection, we integrate our differential Harnack inequality of (4) along
space-time curve to derive a classical Harnack inequality.

COROLLARY 1. Let w(x,t) be a positive classical solution to (1) and 1(x,t) :=
logw. Suppose that x;, x; € R" and t; > t; > 0. Assume further that p > 20, p > ¢

2
and a = % < ndp. Then we have

dty n _ 2
e 1 Xo—X
wxy, 1) S w(xz,12) (ed’l——l) exp [m] : (21

Proof. Let u(t) = (x(¢),1), t € [r1,t2] be a space-time curve joining two given
points (x1,71), (x2,52) € R" x [0,+e0) with 0 <1} <1,.
Applying (4), we have

1 a
As L(Zoip et 4
p( o|VI|” —ce (l—e—dt)>
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It yields that

d .
l1(0),0)] = V13 +

=VI-i+ Al+ |VIP + cer a1

o a c
> 2(1_ =2 SO v ol DN
> Vi (1 p)+Vl At (1 p)

1 o 1 a c

> 212 9N g2 % yi+l(g-1) (1 _ ©
= [Vl (2 p) ZM p(l—e—d’)+e (1 p)
>_l|~|2_#
=M T Ay

where p > 20 and p > c. Hence, we get

I ix(e).0)] < Sl +

nd
(1—edr)’

Integrating the above inequality along tt, we have

2l nd
l(xy,11) = U(x2,2) < inf / [—x2+7 dt.
Gn) = lo.t2) (O =(x(r).) Ji 2 (1— e dr)

Recalling that [ =logw, we arrive at (21). U
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