=
&

Swansea University ‘C I'OIlfa

Prifysgol Abertawe Setting Research Free

Cronfa - Swansea University Open Access Repository

This is an author produced version of a paper published in:
Nonlinearity

Cronfa URL for this paper:
http://cronfa.swan.ac.uk/Record/cronfa38865

Paper:

Finkelshtein, D. & Tkachov, P. (2018). The hair-trigger effect for a class of nonlocal nonlinear equations. Nonlinearity,
31(6), 2442-2479.

http://dx.doi.org/10.1088/1361-6544/aablch

This item is brought to you by Swansea University. Any person downloading material is agreeing to abide by the terms
of the repository licence. Copies of full text items may be used or reproduced in any format or medium, without prior
permission for personal research or study, educational or non-commercial purposes only. The copyright for any work
remains with the original author unless otherwise specified. The full-text must not be sold in any format or medium
without the formal permission of the copyright holder.

Permission for multiple reproductions should be obtained from the original author.

Authors are personally responsible for adhering to copyright and publisher restrictions when uploading content to the
repository.

http://www.swansea.ac.uk/library/researchsupport/ris-support/


http://cronfa.swan.ac.uk/Record/cronfa38865
http://dx.doi.org/10.1088/1361-6544/aab1cb
http://www.swansea.ac.uk/library/researchsupport/ris-support/ 

The hair-trigger effect for a class of nonlocal
nonlinear equations

Dmitri Finkelshtein® Pasha Tkachov?

February 23, 2018

Abstract

We prove the hair-trigger effect for a class of nonlocal nonlinear evolu-
tion equations on R? which have only two constant stationary solutions, 0
and 6 > 0. The effect consists in that the solution with an initial condition
non identical to zero converges (when time goes to oo) to 6 locally uni-
formly in R%. We find also sufficient conditions for existence, uniqueness
and comparison principle in the considered equations.

Keywords: hair-trigger effect, nonlocal diffusion, reaction-diffusion
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1 Introduction

We will deal with the following nonlinear nonlocal evolution equation on the
Euclidean space R?, d > 1:

ou
E(m,t) = x(a*xu)(z,t) — mu(z,t) — u(z,t)(Gu)(z, t) (1.1)

for t > 0, z € R, with an initial condition u(x,0) = ug(z), * € RL Here
m, s > 0; a is a nonnegative probability kernel on R%, i.e. 0 < a € L'(R%) and

/ a(z)dx =1; (1.2)
Rd

(a * u)(z,t) means the convolution (in z) between a and u, namely,

(@xw)et) = [ ale =)y (13)
R
and G is a mapping on a space of bounded on R? functions.
We interpret u(z,t) as a density of a population at the point 2 € R? at the
moment of time ¢ > 0. The probability kernel a = a(z) describes distribution
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of the birth of new individuals with constant intensity s > 0. Individuals in
the population may also die either with the constant mortality rate m > 0 or
because of the competition, described by the density dependent rate Gu, where
G is an (in general, also nonlinear) operator on a space of bounded functions
(cf. the discussion in [53]).

The equation (1.1) can be also rewritten in a reaction-diffusion form

ou
E(m,t) = su(a*u)(z,t) — seu(z, t) + (Fu)(z,t), (1.4)

where
Fu:=u(—m — Gu) (1.5)

plays the role of the so-called reaction term, whereas
Lu := s»(axu) — »u (1.6)

describes the non-local diffusion generator, see e.g. [4] (note that L is also known
as the generator of a continuous time random walk in R? or of a compound
Poisson process on R?). As a result, the solution u to the equation (1.4) may
be interpreted as a density of a species which invades according to a nonlocal
diffusion within the space R? meeting a reaction F; see e.g. [28,49,55].

Below, we restrict ourselves to the case where (1.1) has two constant solutions
u =0 and u = 0 > 0 only. The main aim of the present paper is to find sufficient
conditions for the so-called hair-trigger effect. The latter means that, unless
ug = 0, the corresponding solution to (1.1) achieves an arbitrary chosen level
between 0 and 6 uniformly on an arbitrary chosen domain of R? after a finite
time. In other words, u(z,t) converges, as t — 0o, locally uniformly in z € R9 to
the positive stationary solution w = 6. The latter constant solution, therefore,
is globally asymptotically stable in the sense of the topology of local uniform
convergence. Therefore, the equation (1.1) appears of the so-called monostable
type; cf. also Remark 5.5 below.

Firstly, a reaction-diffusion equation of the form (1.4) was considered in the
seminal paper [44] by Kolmogorov—Petrovsky—Piskunov (KPP). There, for the
local reaction Fu = f(u) = u(1—wu)? (that corresponds to Gu = 2u—wu? in (1.5);
we set also here s —m = 1), the equation (1.4) was derived from a model for the
dispersion of a spatially distributed species. To analyze the model, the authors
used a diffusion scaling, which led to the classical local diffusion generator »xAu
(for d = 1) instead of L in (1.4). Moreover, they proposed the method which
covered more general local reactions Fu = f(u) as well. We will say that such
local reaction F' has the KPP-type if f : R — R is Lipschitz continuous on [0, 6]
and

fO)=f0@)=0;  f(0)>0;  0<f(r)<f (O, re€(0,0). (L7)

In particular, the logistic reaction f(u) = w(f — u), that corresponds to the
identical mapping Gu = w in (1.5), satisfies (1.7). The corresponding model
was considered early by Fisher [34], it described the advance of a favorable
allele through a spatially distributed population. Note that the conditions for
the mapping G (and hence, by product, for the reaction F') which we postulate
in Section 2 below are reduced, in the case of a local reaction Fu = f(u), to
(1.7) (see Example 1 below).



Later, the significance of nonlocal terms in diffusion and/or reaction in (1.4)
was stressed by many authors, in particular, in ecology and population biology,
see e.g. [14, 16, 45]; see also recent papers [8, 50] where the importance and
observed effects of nonlocal interactions in biological models are discussed.

A natural nonlocal analogue of the Fisher—-KPP equation with the mentioned
local reaction f(u) = u(f —u) is the equation (1.4) with both nonlocal diffusion
generator (1.6) and the linear nonlocal mapping Gu = >~ a~ *u in (1.5), where
% >0,0<a" € LY(R?) with [,,a™(z)dz =1, and the convolution is defined
as in (1.3) (see Example 2 below). The corresponding equations (1.1), or (1.4),
similarly to the classical Fisher- KPP equation, may be obtained from different
models. In particular, for the case » = 37, a = a~, it was obtained, for m =0
in [47,48] from a model of simple epidemic, whereas, for m > 0, it was derived
in [27] from a crabgrass model on the lattice Z?. For different kernels a and
a~, the equation (1.1) appeared in [11] from a population ecology model; see
also [12,23] and the rigorous derivation of (1.1) in [29, 35]

More generally, a nonlocal analogue of the local KKP-type reaction f(u) =
u(6 — u)™ is, naturally, the reaction

Fu=~u(@—a” xu)", neN, (1.8)

with ¢~ is as above and v, > 0 (see Example 3 below). Note also that the
equation (1.4) with the nonlocal diffusion (1.6) and a local KPP-type reaction
Fu = f(u) was considered in [54] motivated by an analogy to Kendall’s epidemic
model [43].

The first (up to our knowledge) result about the hair-trigger effect described
above, for a non-linear evolution equation with the local diffusion, was shown
by Kanel [42], for the cases of the combustion and the Fisher-KPP reaction-
diffusion equations in the dimension d = 1. Multidimensional analogues were
shown by Aronson and Weinberger [6,7]; in the latter reference the notion ‘hair-
trigger’ was, probably, firstly used.

For the nonlocal diffusion (1.6), the first result about the hair-trigger effect
for a solution to (1.4) was obtained in [46]: for the one-dimensional case d = 1,
under additional restrictions on the probability kernel a = a(z), and for a local
reaction Fu = f(u) of the KPP-type given by (1.7).

For the nonlocal diffusion in R? with d > 1, the hair-trigger effect, for the
local reaction term f(u) = u!*P(1—u) with p > 0, has been shown recently in [2],
under additional assumptions on ¢ = a(z) (in particular, its radial symmetry
was assumed). From this, by comparison-type arguments, it might be possible to
show the hair-trigger effect for a local KPP-type reaction Fu = f(u) described
by (1.7), provided that, additionally, f/(6) < 0.

To the best of our knowledge, the present paper is the first one that shows the
hair-trigger effect for non-local reactions. In particular, we allow the reaction
(1.8) in (1.4)—(1.5), provided that an appropriate comparison between a and a~
is assumed (see Examples 2-3 below).

Another novelty of the present paper, even for the case of the local KPP-
type reactions Fu = f(u) given by (1.7) is that we allow general anisotropic
probability kernels a = a(z), * € R? (see Example 1 below). Note, that,
however, we do not cover the local reaction f(u) = u'™P(1 — u) with p > 0,
considered in [2].

For results about the hair-trigger effect in other types of non-local equations
see also [24].



The hair-trigger effect is an important tool in the study of the long-time
behavior of evolution equations. In particular, it allows one to study the front
propagation of the solutions to the equations [31,32,36]; it also yields the non-
existence of other stationary solutions between the given two (see [30, Proposi-
tion 5.12] and cf. a discussion in [22]) and allows to demonstrate instability of
non-monotonic traveling waves, cf. [39].

Since the hair-trigger effect means just that a level set for a solution to
(1.1) is going to contain an arbitrary large compact in R? when time grows, it
is naturally based on a estimate from below for the solution. Note that, for
the class of equations of the form (1.1) with a non-negative operator G (see
the assumption (A2) below), one can estimate the corresponding non-negative
solution from above by the solution to the linearization of (1.1) at zero. Indeed,
by the Duhamel’s principle, if v(-,0) = u(-,0) and d;v = »a * v — mv, then
u(-,t) < w(-,t) point-wise for all ¢ > 0. Then one can use estimates on v (see
e.g. [4,33,38]) to estimate u. However, an estimate from below appears much
more delicate problem, that seems to be typical for monostable-type evolution
equations, since the nonlinear structure of the equation (1.1) is essential in this
case.

Both nonlocal diffusion and, in general nonlocal, reaction in (1.4) require
new methods in the proof of the hair-trigger effect. The mentioned results for
the local diffusion (the Laplace operator instead of L in (1.4)—(1.6)) were based
on the application of an auxiliary boundary-value problem [42] (which works
for d = 1 only) or, in addition to properties of the Laplace operator, on the
locality of the reaction term [6,7]. These approaches are difficult (if possible at
all) to repeat for (1.4) even for a local reaction in R%. Stress also that, in the
case of a nonlocal reaction in (1.4), the comparison principle (which is necessary
for the hair-trigger effect) requires additional restrictions (see Theorem 2.3 and
also Remark 4.1).

Our approach is based on an extension of the classical Weinberger’s result
for discrete dynamical systems [57] to the continuous-time dynamics defined
by (1.1). That result required, additionally, specific restrictions on the initial
condition to (1.1) (see the beginning of Section 5 for details) or, equivalently, it
requires an additional analysis for small level sets of the solution to (1.1) (which
we provide in Propositions 5.15-5.16 below). A disadvantage of this approach
is that we apply ‘a black box’, meaning that the result sacrifices the complete
understanding for the behaviour of large level-sets of u. On the other hand, our
approach is rather general and could be applied to other (nonlocal) evolution
equations.

The paper is organized as follows. We prove the hair-trigger effect for (1.1)
(Theorems 2.5, 2.7) in Section 5, applying Weinberger’s results [57] and getting
its time-continuous counterpart for (1.1) in Proposition 5.11; we also, in Propo-
sitions 5.15-5.16, get rid of the restrictions on the initial conditions imposed
in Weinberger’s paper. The proof is done under additional assumptions on G
presented in Section 2, which, in particular, ensure the comparison principle
(Theorem 2.3). In Sections 3 and 4, we prove the existence/uniqueness (Theo-
rem 3.3) and the comparison principle (Theorem 4.2) for some generalizations
of (1.1).



2 Assumptions and main results

Recall, that we treat v = u(z,t) as the local density of a system at the point
r € R% and at the moment of time ¢ € R, := [0, 00). We assume that the initial
condition ug to (1.1) is a bounded function on RY.

Namely, we will consider the following Banach spaces of real-valued functions
on R% the space Cy(R?) of bounded continuous functions on R¢ with sup-
norm, the space Cy,(R?) of bounded uniformly continuous functions on R?
with sup-norm, and the space L>(R?) of essentially bounded (with respect to
the Lebesgue measure) functions on R? with esssup-norm.

Let E be either of the spaces Cyp(R?), Cy(RY) or L>°(R?) with the corre-
sponding norm denoting by || - |g. For an interval I C Ry, let C(I — E)
and C1(I — E) denote the sets of all continuous and, respectively continuously
differentiable, E-valued functions on 1.

Definition 2.1. Let I be either a finite interval [0, 7], for some T > 0, or the
whole R, := [0,00). A function u € U; := C(I — E)NC*((I\{0}) — E) which
satisfies (1.1) and such that u(-,0) = ug(-) in E is said to be a classical solution
to (1.1) on I. For brevity, we denote also

Ur = Z/{[07T], T > 0; Uy = Z/{R+~ (21)

We will write v < w, for v,w € E, if v(z) < w(z), z € R Here and below,
for the case £ = L™ (}Rd)7 we will treat the latter inclusion a.e. only. Set also,
for an r > 0,

Ef ={veE:0<v<r}

We denote by T, : E — E, y € R%, the translation operator, given by
(T,v)(z) =v(z —y), z=€R (2.2)

A sequence of functions (v, )nen C F is said to be convergent to a function
v € E locally uniformly if (v,)nen converges to v uniformly on all compact
subsets of R?. We denote this by

loc
Up —> VU, N — 00,

Let also B,(zo) denote the ball in R? with the radius 7 > 0 centered at the
zo € R%. In the case 2o = 0 € RY, we will just write B, := B,(0).

In Section 3, we prove an existence and uniqueness result for a more general
equation than (1.1); it can be read in the case of (1.1) as follows

Theorem 2.2. Let 0 < a € L'(RY) and (1.2) hold. Let G : E — E be such
that Gv > 0 for all 0 < v € E and, for some k > 0,

|Gv — Gu||g < e |lv—w||g, v,we€E" r>0.

Then, for any T > 0 and 0 < ug € E, there ezists a unique nonnegative classical
solution u to (1.1) on [0,T]. In particular, u € Uso.

To exclude the trivial case when ||u(-,t)||g converges to 0 uniformly in time,
we assume that

Bi=3x—m>0. (A1)



We suppose that there exist two constant solutions © =0 and u =6 > 0 to
(1.1), more precisely,
there exists 6 > 0 such that

(A2)
0=G0 < Gv<Go=p, UEE;'.

We will also assume that G is (locally) Lipschitz continuous in Eé" , namely,

there exists lg > 0, such that (A3)
|Gv — Gul||g < lgllv—w|p, v,weE].

We restrict ourselves to the case when the comparison principle for (1.1)
holds. Namely, we assume that the right-hand side of (1.1) is a (quasi-)monotone
operator:

for some p > 0 and for any v,w € Eg' with v < w, (A4)
xaxv—vGu+pv < xaxw—wGw + pw.

In Section 4, we also prove that the comparison principle holds for a more
general equation than (1.1); in the case of (1.1) it gives the following result.

Theorem 2.3. Let (A1)—(A4) hold.
1. Let T > 0 be fived and u1,us € Ur be such that, for allt € (0,T], x € RY,

8u1 8u2
—— — xa*x u; + muy + u Guy < —= — 3a * us + mus + usGus,

ot ot
0 <wy(x,t) <0, 0 < wa(x,t) <0,

0 < uy(z,0) < ugz(z,0) <6.
Then, for allt € [0,T], x € R?,

0 <wy(z,t) <wug(x,t) <0. (2.3)

2. Let u € U be a classical solution to (1.1), given by Theorem 2.2, such
that 0 < ug < 0. Then, for allt € Ry, z € RY,
0 <u(x,t) <6.

In particular, combining two previous parts, we get the following state-
ment.

3. Let functions uj,us € Us, solve (1.1) and 0 < wui(z,0) < uz(z,0) < 6,
x € RY. Then (2.3) holds for allt € Ry, x € RY.

We assume next that the kernel a is not degenerate at the origin, namely,
there exists o > 0 such that a(z) > o for a.a. & € B,(0). (A5)

Stability of the solution to (1.1) with respect to the initial condition in the
topology of locally uniform convergence requires continuity of G in this topology:

loc

for any vy, v € E;', such that v, — v, n — oo, one has (A6)

1
Gu, == Gv, n — .



We will consider the translation invariant case only:

let Ty, y € RY, be a translation operator, given by (2.2), then

(T,,Gv)(z) = (GT,v)(z), veES, R (A7)

Under (A7), for any r = const € (0,6), Gr = const. In this case, we assume
also that

Gr<pB, re(0,0). (A8)

In Section 5, we prove the hair-trigger effect for the solutions to (1.1). For
technical reasons, it will be done separately for kernels with and without the
first moment. Namely, for the kernels which satisfy the condition

/ yla(y)dy < oo, (A9)
]Rd

we set
m:= %/ ra(x)dz € RY, (2.4)
Rd

and assume, additionally to (A4), that

there exist ¢ >0, § >0, 0 < b€ C*°(RY) N L>(RY), such that
a(z) —b(x) > 0l g,y (x), x€ RY, (A10)
wGw < b *x w + quw, wEE;'.

Remark 2.4. We are going to formulate now our main results about the hair-
trigger effect for a solution to (1.1). It requires that the initial condition to (1.1)
is not degenerate: if E is a space of continuous functions, this means that wug
is not identically equal to zero, ug # 0. For a brevity of notations, in the case
E = L>®(R%), we will treat ug # 0 as follows: there exists § > 0 and xy € R%,
such that ug(x) > 6 for a.a. x € Bs(xg).

Then we can formulate the following

Theorem 2.5. Let the conditions (A1)—(A10) hold. Let ug € E;, ug # 0 (cf.
Remark 2.4), and let u be the corresponding solution to (1.1). Then, for m
defined by (2.4) and any compact set K C R?,

lim essinf u(z + tm,t) = 6. (2.5)
t—oo zeK
Remark 2.6. Note that the correction term tm = ¢ [, ya(y)dy in (2.5) equals
to the expected value of the compound Poisson process with the probability
density a and the intensity s.

An evident example of a probability kernel with an infinite first moment is
the density a(z) = ¢(1 + |x\2)_i’zd, x € R? of the multivariate Cauchy distribu-
tion; here |-| denotes the Euclidean norm in R%, and c is the normalizing factor
to ensure (1.2). To include this and other cases, for the kernels which do not



satisfy (A9), we consider the following assumption:

for each n € N, let there exist
0<an,€L'(RY), ,>0, G,:E—E, 6,¢c(0,0
which satisfy (A1)-(A10) instead of a, », G, 0,
correspondingly, such that (A11)

1
m, = %n/ zap(x)de €R, 0,>0—— neN,
Rd n
Mpap x W — WG w < xax w— wGw, wGE;;.
Then the following counterpart of Theorem 2.5 holds.

Theorem 2.7. Let the condition (A11) hold. Letug € E;, ug # 0 (cf. Remark
2.4), and let u be the corresponding solution to (1.1). Then, for any compact
set K C R? and for any n € N,

1
0 — — < liminf essinf u(z + tm,, t) < limsup essinf u(x + tm,,t) < 6.
n t—oo zeK oo zEK

In particular, if m, =m € R for alln > ng € N, then

lim essinf u(z + tm,t) = 6.
t—oo xeK
In particular, if (A1)-(A10) hold and m = 0 € R? or if (A11) holds and

m, = 0 € R? for all n > ng € N, then one gets the desired hair-trigger effect
described above.

Remark 2.8. Note that, indeed, for a properly ‘slanted’ anisotropic kernel a
with m # 0 € R?, the solution to (1.1) may converge to 0 uniformly on any ball
centered at the origin, whereas it will converge to 6 on the ‘time-moving’ ball
according to Theorems 2.5 or 2.7; see [30] for the corresponding result in the
case of the Example 2 described below.

Examples

Example 1 (Reaction—diffusion equation with a local reaction). A par-
ticular example of (1.4), with F(u) = f(u) for a function f : R — R, was
considered e.g. in [1,3,10,16-20,36,56,58]. We assume (A1) and (A5) as before,
whereas the assumptions (A2)-(A4), (A6)—(A8), (A10) are fulfilled if only

f 1is Lipschitz continuous on [0, 0];

lim @:B;

r—0+ 7r

f0)=f(0)=0; 0<f(r)<pr, re(0,0).

If (A9) does not hold, then, to fulfill (A11), it is enough to take s, = s,
an(x) = 14, (z)a(x), provided that A, C R? are such that A, 1 R¢ and
fAn ra(z)dr = m. In particular, if a(—x) = a(x), € R?, one can take A,, =
B, (0).



Example 2 (Spatial logistic equation: Gu = »~a~ * u). Let >~ > 0 and
a~ (z) be a probability kernel. We consider Gu = »~a~ * u, i.e. (1.1) has the
form

ou _

5 =s(a*u) — s ula” *u) — mu.
This equation first appeared, for the case »a = 3~ a~, m = 0, in [47,48]; for the
case »xa = »a~, m > 0 in [27], and for the different kernels in [11], where the
so-called Bolker—Pacala model of spatial ecology was considered. The equation
was rigorously derived from the Bolker—Pacala model in [35] for integrable u
and in [29] for bounded u. The long-time behavior of this equation was studied
in [30-32], see also [52].

We assume (Al) and (A5) as before. Under (Al), we have in this case

0= %—_m > 0. Then the conditions (A2)—(A3), (A6)—(A8) are satisfied. The
»
condition (A4) holds if and only if

wa(x) > (3 —m)a (z), r € R (2.6)

Condition (A10) holds if we additionally assume that there exists ¢ > 0, such
that
xa(x) — (2 —m)a” (x) > §l ;o) (z), r € R

In this case we can put, in (A10), b(x) = (> — m)a™ (z), ¢ = 0.

If (A9) does not hold, then, to fulfill (All), one can proceed as in the
previous example. Namely, we define a,, as before, and we set G,,u = »~qa,, *u,
where a, (2) := 15 (z)a"(z), x € R%

Example 3 (The case Gu = »"a~ *u — gi1(a™ *u)). Let g(s) = 7 s —
g1(8), where >~ > 0, g1 : [0,60] — R, is increasing and Lipschitz continuous,
such that g1(s) = o(s), as s = 0 and »~ s > ¢1(s), for s € (0,0). We define
Gv = g(a™ x v), where a~ is a probability kernel. Namely, we consider the
following equation,

0

8—1; =x(a*xu) — s ula” *u)+ugi(a” *u) —mu.

As in the previous example, (A4) holds if and only if (2.6) holds. The rest
of the assumptions can be characterized straightforward. Typical example is
g(s) = /3’(1 — (1 — g)n) In this case, the corresponding reaction is

B

F(u) = e—nu(ﬂ —a” xu)".

3 Existence and uniqueness

In this Section, we will show the existence and uniqueness of non-negative so-
lutions to a generalized version of (1.1) on R, see Theorem 3.3 below. Note
that the equation (1.1) itself is a semi-linear evolution (parabolic) equation
on E. The condition (A3) ensures that the nonlinear term uGu in (1.1) is
locally Lipschitz. The general theory of semi-linear parabolic equations (see
e.g. [51, Theorem 6.1.4]) provides existence and uniqueness of the so-called mild
solution to (1.1) on the time interval [0, tmax) for some tynax < 00. Since the



operator (1.6) in (1.1) is bounded on E and G is continuous, this solution will be
the classical one. Moreover, if ¢ty < 00, then, with necessity, ||u(-,t)||g — oo,
as t /" tmax. However, given ug > 0, the general theory does not ensure that
u(-,t) >0, t € [0, tmax)-

Remark 3.1. 1) Note that if we know a priori that u is non-negative on [0, tyax ),
then tmax = 00, provided that Gv > 0 for all 0 < v € E (cf. (A2) and the
conditions of Theorem 2.2). Indeed, Duhamel’s principle would imply then that
0 < u(z,t) < e ™etAuyy(x), where (Av)(z) := (a * v)(x), and hence ||u(-,t)||g
remains bounded on any finite time interval.

2) Another sufficient condition that would guarantee ¢,,x = o0 is, therefore,
the a priori global boundedness of u. In the case of the ‘local’ operator G,
corresponding to the local reaction Fu = f(u) in (1.4) (cf. Example 1), the
global boundedness will follow from the comparison arguments considered in
the Section 4 below (cf. Theorem 2.3). However, the case of a nonlocal operator
G, and hence a nonlocal reaction F', would require a restrictive assumption (A4)
for comparison. Moreover, one can modify the example in [40, pp. 2738-2739]
to show that, in general, a solution to (1.1) does not need to be globally bounded
on R,.

3) Note also, that any globally Lipschitz reaction F' (and hence globally
Lipschitz product u Gu) would lead to tmax = 0o (see e.g. 25, Theorem 3.2,
3.3], [24, Theorem 2.1]).

To avoid aforementioned additional assumptions for the non-local case of
G and F, we consider here a direct proof of the existence and uniqueness of
non-negative solutions to (a generalized version of) the equation (1.1). Our
proof uses standard fixed point-arguments to get existence and uniqueness on
consecutive time intervals [Y;,Y,;44], 7 > 0, To = 0. Then, using Lemma 3.2
below, we will show that >~ (Y 41— T;) = oo that implies the existence and
uniqueness on an arbitrary time-interval.

Lemma 3.2. Let {r,}.cn be a sequence of numbers, such that r1 > 0 and the
following recurrence relation holds

Tne1 =Tn +pe” ™ neN, (3.1)

where p,q > 0. Then the series
neN T'n

18 divergent.

ed"n

Proof. By (3.1), r,, n € N is a positive increasing sequence. Passing to the limit
in (3.1) when n — oo, one gets that r,, — 0o, as n — co. Hence, without loss of
generality, one can assume that b, := e~ % < (pq)~!, n € N. One can rewrite
then (3.1) as follows: b, 41 = b,e P4 It is straightforward to check that

1
1+ pgz(e —1) Pq

Therefore, if we set ¢y := by and c¢py1 = Hmfﬁ, n € N, we get ¢, <
by, n € N. On the other hand, i = Ci + pg(e — 1), that leads to

1 1
=—+4n(e—1)pg, neN (3.2)
Cn+1 &1

10



Therefore,

1 by Cn
Z rped’n - Z —qlnb, = Z —qlne, -
neN

neN neN
since, by (3.2),
Cp 1
“Ine, pg(e — L)nlnn’ noee
The statement is proved. O

Let I C R4 be a closed interval. The set Cy(I — E) of all continuous
bounded E-valued functions on I becomes a Banach space being equipped with
the norm

lullc,(1— ) = sup [lu(-, )| e
tel
For simplicity of notation, we denote also

ullry, = llulle,(r ) »E), 0 <Ti <Ty;
(3.3)

lullz = llulle,qo,r1~E), T >0.
We are ready to prove now the existence and uniqueness result.

Theorem 3.3. Let A,G : E — FE be such that Gv > 0 and Av > 0 for all
0<wveE, and, for some Kk, >0,
[|[Av — Awl||g < x|jv — w| g, vweE v>0, w>0, (3.4)
|Gv — Gw||g < e ||v — w|Eg, v,w€ B, r>0.

Then, for any T > 0 and 0 < ug € E, there exists a unique nonnegative classical
solution u € Ur (cf. Definition 2.1) to the equation

Ju
a(x’t) = (Au)(:c,t) - mu(xat) - u(z,t)(Gu)(x,t), (36)

u(x,0) = uo(x),
where t € (0,T], x € RY.
Proof. First, we note that, by (3.4),
|Av||g < [|AO||g + »|lv]|le, 0<wvekE. (3.7)

We set fo := ||A0||g.
Let T' > 0 be arbitrary. Take any 0 < v € C,([0,T] — E). For any 7 € [0,T),
consider the following linear equation in the space E on the interval |7, T7:

E(l‘,t) = (Av)(z,t) — mu(x,t) — u(z, t)(Gv)(x,t), t€(1,T] (3.8)

u(z, 7) = ur(2),
where 0 < u, € E, 7 > 0, and ug is the same as in (3.6). By assumptions on

A and G, we have that Av, Gv € Cy([0,T] — E) for all v € C4([0,T] — E). In
the right-hand side of (3.8), there is a time-dependent linear bounded operator

11



(acting in ) in the space E whose coefficients are continuous on [r,T|. There-
fore, there exists a unique solution to (3.8) in E on [r,T], given by u = ®,v
with

¢

(®,v)(x,t) := (Bv)(z, T, t)ur(x) +/ (Bv)(z, s,t)(Av)(z, s) ds, (3.9)

T

for x € R%, t € [r,T], where we set

¢

(Bv)(z, s,t) :== exp (—/ (m+ (Gv)(:c,p))dp)7 (3.10)

for z € R4, t,s € [1,T]. Note that, in particular, (®,v)(-,t), (Bv)(-,s,t) € E.
Clearly, (®,v)(x,t) > 0 and, for any T € (1,77,

[P0 )l < llurlle + (fo+ 2loll-x)(T—7), e[l (3.11)

where we used (3.7) and the notation (3.3). Therefore, &, maps {0 < v €
Cy([7, T] = E)} into itself, T € (7,T].
For any To > T1 > 0 and r > 0, we define

XLy (r) = {v e G([T1, o] = E) | v >0, ||v]lz, 7, <7} (3.12)

Let now 0 <7 < T < T, and take any v, w € X (r). By (3.9), one has, for
any x € R4, t € [, 7],

|(@0) (2, 1) = (Brw)(z,t)| < Ty + o, (3.13)
where

Jy = |(Bv)(x,7', t) — (Bw)(zx, T, t)|u7(z)7
Jo = / ‘(BU)(x,s,t)(Av)(x, s) — (Bw)(z, s, t)(Aw)(z, s)| ds.

Clearly, for each a € L'(RY), f € E,
|[(ax f)@)| < Iflle llallz: @) (3.14)
Since [e@ —e~?| < |a —b], for any constants a,b > 0, one has, by (3.10), (3.14),
J1 < (T = 7)||url|llv — w1 (3.15)
Next, for any constants a,b,p,q > 0,
|pe_“ — qe_b’ <e ‘p—gql+ qmax{e‘“, e_b}|a — b,
therefore, by (3.10), (3.14),

t
Joy < %/ (Bv)(z, s,t) ds||lv — wl|rr

+ / max{(Bv)(x, s, t), (Bw)(z, s, t)}|(Aw)(x, )|t = s)e" ||lv — w||-r ds

t
< #(T = 7)|lv = wlrr + ™ (fo + sllwllx)[[v - wllrx / e (¢ — 5) ds

T

6[‘&7‘

< (¢4 o + #lwllee) = ) (T = Dl = wle, (3.16)

me
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asre " < 6*1, r>0.
Take any p > ||ur||g. By (3.11)—(3.16), one has,

KT

|(@70) (@) = (@rw)(a, )] < (e + 52+ (fo + 2e7) —
(@) (2, 8)] < it (fo +5er)(X = 7).

)T =Dl = wle,

Therefore, ®, will be a contraction mapping on the set X:" v (r) if only

KT

e
(ue” + 3+ (fo + 2r)
me

)(T—T) <1 and p+(fo+2r)(T —7) <7

If f—}‘(’ < r, it is sufficient to show

KT

(uem' + 2+ 25er
me

)(T —7)<1l and p+2r(T—7)<r. (3.17)
Take for a € (0,1),

_ ame
7=+ amel T, T: =7+

(3.18)

2xerelt
Then, the second inequality in (3.17) holds, since e*" is increasing, namely,

1—kp

w4 20r(T —7) = p 4 ame' ™" < p+ ame =7

Next

2re”" amey  ame ame  ame

2ur 2reh” tos 2 2refT

(,LLEKT—F%—F +a

)(T—T)z

In order to satisfy the second inequality in (3.17) it is sufficient to check,

ame ame

<1-—aq,
23 2rerH @
but re* = pe™ 4+ ame, i.e. we need
ame ame
+ <1l-o. (3.19)

2(pe +ame) 23

Choose a € (0,1), such that %2¢ < 1 — «, and then choose > 0 large
enough to ensure (3.19). As a result, one gets that ®, will be a contraction on
the set X::T (r) with T and r given by (3.18); the latter set naturally forms a
complete metric space. Therefore, there exists a unique u € X;L v (r) such that
®.u = u. This u will be a solution to (3.6) on [r, T]. 7

To fulfill the proof of the statement, one can do the following. Set 7 := 0,
choose 1y > max{||u0||E,f;°} and a € (0,1) that satisfy (3.19) with pu = ro.

One gets a solution u to (3.6) on [0, 1] with |uly, < ro + amel=F" =: rq,
T _ Oémel—»w‘l
1= 2271 .

Iterating this scheme, take sequentially, for each n € N, 7:= T,,, z € R%,

Ty i= o1+ amer "=t > lu(-, ) | e

13



Since 7, > r,—1 and € is increasing, the same « as before will satisfy (3.19)

with p = r, as well. Then, one gets a solution u to (3.6) on [Y,, Tp41] with
initial condition wy, , where

1—kr

ame n

Yoyt =Ty ———
21y,

: (3.20)

and

1—krn
S Y < r, +ame " =T

[ul

As a result, we will have a solution « to (3.6) on intervals [0, Y1], [Y1, T2,
vy [Ty Tht], n € No By (3.4)—(3.5), the right-hand side of (3.6), will be
continuous on each of constructed time-intervals, therefore, one has that u is
continuously differentiable on (0, T,1] and solves (1.1) there. By (3.20) and

Lemma 3.2,

ame 1
Y,t1 = — 00, TN — 00
+ ) P ) ’
» ;€87
Jj=0

therefore, one has a solution to (3.6) on any [0,7], T > 0.

To prove uniqueness, suppose that v € Cy([0,7] — FE) is a solution to
(3.6) on [0,T], with v(x,0) = ug(z), z € R% Choose ro > |[v]l7 > |luol&-
Since {r,}n>0 above is an increasing sequence, v will belong to each of sets
X;_n,'r7l+1(7"n+1)7 n > 0, Ty := 0, considered above. Then, being solution to
(3.6) on each [T, Tp11], v will be a fixed point for @, . By the uniqueness of
such a point, v coincides with w on each [T, T}, 41] and, thus, on the whole [0, T.
As a result, u(x,t) = (®gu)(z,t), for # € RY ¢ > 0. Since u € Cy([0,T] — E),
then u = ®gu € C((0,T]—=E). Thus u is a classical solution to (1.1). The
proof is fulfilled. O

Remark 3.4. Since Av := xaxv, v € F, evidently satisfies conditions of Theorem
3.3, one gets Theorem 2.2.

Proposition 3.5. Let the conditions of Theorem 3.8 hold. Suppose, addition-
ally, that A and G are continuous on {0 < v € E} in the topology of locally
uniform convergence, i.e. for any v,,v € E, v, >0, v > 0, with v, LN v, one
has

loc loc

Av,, — Av, Gv, — G, n — oo.

Let T > 0 be fized and, for some o > 0, {u(-,0),un(-,0) : n € N} C E;‘ be the
initial conditions to (3.6), and let {u(-,t),u,(-,t) : n € N} be the corresponding

loc

solutions to (3.6) on [0,T]. Assume that u,(-,0) = u(-,0), n — oco. Then

loc

Un (-, t) = u(-,t), n — oo uniformly in t € [0,T].

Proof. By the proof of Theorem 3.3, there exist 0 =19 <7y < ... <7y =T
and p =19 <r; <...<ry =:7, such that the following holds. Let, for any
T=1 Y = Tgt1, 0 < k < N — 1, the mapping ®, be defined by (3.9) for
t € [1,Y], with u, (z) = u(z,7), z € R%; and, for each n € N, we set

(D nv)(2,t) := (Bv)(z, 7, t)ur n(2) —|—/ (Bv)(z, s,t)(Av)(z, s) ds,

T

where u, ,(7) = u,(z,7), * € R%. Then v € X:T(rk+1)7 {tr,urn :n € N} C
E,, implies {®,;v, P, ,v:n € N} C X;’hr(rk+1), (cf. (3.12)).
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Prove that if, for some {w,w, : n € N} C X' (rk41), we have that

loc

wp (-, t)=w(-, t), n — oo, uniformly in ¢ € [, Y], then

loc

O, w, (-, t) = ;w(-,t), n— oo, (3.21)
uniformly in ¢ € [r, T]. Indeed, applying the inequalities,
e —e | <|a—bl, |pe®—qe"| <|p—q|l+dgla—1,
for a,b, p,q > 0, we get, for any bounded A C R¢,

IA(z) ’ (@rnwy)(2,t) — (Prw)(z,1) |

< ]lA(x)’(@ﬂnwn)(%t) — (@T’nw)(x,tﬂ + IlA(x){(q)T,nw)(x,t) — (@Tw)(x,t)‘

< La(@)|urn (@) — ur(2)] + m/ 1 (@) [(Gwn) (x, p) — (Gw)(x,p)| dp

+/ 1A (z)|(Awn) (2, ) — (Aw)(z, s)| ds
+ / 1 (2)|(Aw) (2, 5)] / |(Guwn)(@,p) — (Gw)(x,p)| dpds
T
< [0a i) 7 | (o)) (G )
Y T
+/ H]lA((Awn)(~,s) — (Aw)(-,s))HEds

T T
+(||A(0)\|E+%r)/ / |1 ((Gwn) () = (Gw)(,p)) || dp ds.

Hence (3.21) holds. Tterating this scheme, one gets that, for each m € N,
v e X::T(Tk;_l,_l),

(@rn)™0(, 1) = (®)™0, 0 — 00, (3.22)
uniformly in ¢ € [7, Y]. Therefore, for any bounded A C R?,
1A (@) (un (2, 1) — ula,1)]
(z,t

) = (@7,0)"0(@, 1)) | + [La (@) ((Prn) " 0(2, 1) = (D)0 (2, 1))
+ ‘I[A(.Z‘) u(z,t) — (@T)mv(x,t))‘

< [lum = @)l + s LA ()"0, 0) = (22)"0( 1) [
te|r,
+ Hu - ((I)T)mv 7,1
for any m € N. Passing m to oo, one gets then the statement by (3.22). O

4 Comparison principle

The comparison principle is a standard tool in studying parabolic- and elliptic-
type equations, see e.g. [21,37]. For instance, it allows to estimate an unknown
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solution, constructing explicit sub- and super-solutions [5—7]. See also [17,18,54]
for comparison results and its applications in studying traveling waves for non-
local equations. To the best of our knowledge, the first detailed proof of the
comparison principle for the parabolic equation in the case of nonlocal diffusion
(1.6) in (1.4), was done by Yagisita [58] in the case of globally Lipschitz KPP-
type reaction F'u = f(u) (see also [46, Lemma D.1]). The comparison principle
is often used in other articles without any reference on the proof. Also we do not
know any result on the comparison principle in the case of a non-local reaction.

We will get in Theorem 4.2 the comparison principle related to an abstract
evolution equation

ou
E(x”t) = (HU)(JZ,LL),

where H : E — FE is locally Lipschitz continuous and such that the operator
H + p is monotone on E for some p > 0. Here and below we use the same
notation for a constant and for the operator of multiplication by this constant
in the space E.

Remark 4.1. For the equation (1.1), the monotonicity of H + p has the form
(A4). Note that in the case of a local operator G (cf. Example 1), there
exists p > 0, such that (A3) implies (A4), and hence the comparison indeed
does not require any additional assumptions. However, for a nonlocal G the
assumption (A4) is restrictive. For instance, in Example 2, (A4) is necessary
and sufficient (and hence optimal) condition to ensure the comparison principle
in B, see [30, Remark 3.6].

We introduce some additional notations. For any v € E, r € R, we set
(v Ar)(x) :=min{v(z),r}, (vVr)(x):=max{v(z),r}.

Let H: E — E. For any u € Uy, cf. (2.1), and r > 0, we define
0
(Fou)(a,t) = ait‘(g:,t) —HOVuAr)(z,t), te(0,T], zeR.  (41)

Here and below we consider the left derivative at ¢ = T only.

Theorem 4.2. Let H : E — E and h,p,r > 0 be such that H is Lipschitz
continuous on EX with the Lipschitz constant h > 0, and H + p is monotone
on EYX, namely,

ro

|Hw — Ho|lg < hl|jw — v g, w,v € Ef, (4.2)
Hv+pv < Hw + pw, v < w, w,vEE:'.

Let T > 0 be fixed. Suppose that ui,us € Ur are such that

0<up(z,t), wuslx,t)<r, (z,t) € RY x (0,7, (4.4)
(Frup)(z,t) < (Frug)(x,t), (z,t) € RY x (0,7,
up(z,0) < ug(x,0), z e R4,

Then uy(x,t) < ug(w,t) for all (x,t) € R x [0,T].
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Proof. Define, cf. (4.5), the following function
Or(w,1) := (Fruz)(,t) — (Frur)(z,t) 20, (4.7)

for (x,t) € R? x [0,T]. For a constant K > 0, which will be specified later,
consider the mapping

O(t,w): = Kw+ eKt(H(O V(e Kl 4 ug) A r) — H(ui AT))
+ e, (2, 1), w € Cp([0,T] = E). (4.8)
We have, for w > 0,
0<u Ar< (e_Ktw—i—ul)/\r <r.
Since, for any z >y >0, z > 0,
0<zAz—yAz<z-—y,
one has, by (4.3), (4.7), that 0 < w € C4([0,T] — E) yields
O(t,w) > (K — p)w + X, (x,t) >0,
if only K > p that we will assume in the following.
Next, applying (4.2) to (4.8), we will get that w € Cy([0,7] — E) implies,
for all t € [0,T],
18t W)z < (K +h)|wlr + e~ (l¢r 7.
Therefore, since uy,us € Ur implies, by (4.1), (4.7), that ¢, € Cp([0,T] — E),
one gets that O(t,w) € Cp([0,T] — E).
Define also the function
v(x,t) = S (ug(x,t) — up (1)), xR tel0,T)].

Clearly, v € Urp, and it is straightforward to check that
9 d
Ot,v(x,t)) = Ev(gc,t)7 z eR? te(0,T).
Therefore, v solves the following integral equation in E:

v(z,t) = v(x,0) +/O O(s,v(z,s))ds, (z,t) € R¥x(0,T],

(4.9)
v(z,0) = ua(x,0) — uy(z,0), r € R4,
where v(z,0) > 0 by (4.6).
Consider also another integral equation in E:
v(x,t) = (90)(x,t) (4.10)
where, for w € Cy([0,T] — E),
t
(Yw)(z,t) := v(x,0) —|—/ max{0O(s, w(z, s)),0} ds. (4.11)
0
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If we take T' < T such that the following inequality holds
0= 2r(K 1)+ €67 < =
then, w € Xqif(%) yields Yw € X;(Qr), where, cf. (3.12), X%(%) = XJf(Zr).
Let wi,wy € X5(2r); by (4.2), (4.8), we have, for all (t,z) € [0,7] x R?,
O, w1) — O(t, w)| < (K + h)|lwy — wallz =: g2flwr — wa 7.

Therefore, using the elementary inequality |max{a,0} — max{b,0}| < |a — b|,
a,b € R, we obtain from (4.11), that

[Pw; — w7 < g2T ||wa — w17

Therefore, for T < max{ﬁ, q%}’ ¥ is a contraction on X%_(QT). Thus, there

exists a unique solution ¥ to (4.10) on [0,T]. By (4.10), (4.11),
O(z,t) > v(z,0) >0, azeRY tel0,T). (4.12)

By the considerations above, 0 < w € Cy([0,T] — F) yields 0 < O(s,w(x, s)) €

Cy([0,T] — E). Hence v is a solution to (4.9) on [0,7T] as well. Namely,

(e, t) :U(x,0)+/0 O(s,5(x, ) ds = Z(@) (. 1).

By the same arguments as the above, Z is a contraction on Xz(2r), for the
same 7. We deduce that v = o on R? x [0,T]. Then, by (4.12), v(z,t) > 0 on
R? x [0, T], that yields

0 < ul(xvf) < UQ('I’T) < T, T e Rd'

In the same way, the proof can be extended on [Tv, QT], [Qf, 3%], ..., keeping
the same ¢; and g2, and, therefore, on the whole [0,7]. Then v(z,t) > 0 on
R? x [0, T, that yields the statement. O

Clearly, Theorem 4.2 in the case r = 0, Hv = »a v — vGv — mv, v € E,
implies the first statement of Theorem 2.3. The following Proposition yields the
second statement of Theorem 2.3.

Proposition 4.3. Let (Al)—(A4) hold and 0 < ug < 0. Then there exists a
unique (classical) solution u to (1.1), and 0 < u(z,t) < 0 for any x € R%, ¢ > 0.

Proof. We set Hv := a x v — vGv —muv for v € E; , and Hv := H(0V v A 0)
for v € E\ E;. Prove, first, that H is (globally) Lipschitz continuous on E.
Indeed, for any z,y € R,
1
e A0 —ynbl =S|z +0—lz—0) = (y+6—ly—0)| < |z —y|

and, similarly, |x V0 —y V 0] < |z — y|. Therefore, denoting vy := 0V v A 6 for
v € I, one gets that [|vg — we||rp < ||v — w||g for w,v € E, and hence

|Hw — Ho|lg < (3x+m +sup [|GOV v A0)|| g+ 0lp)||w—v| g
veE

= (25 + 0lp)||w — V|| &
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As a result, for any 7' > 0, the initial value problem

ou - -
5%@¢):(Hux@w, W(x,0) = uo(z), =R, te(0,T],
has a unique classical solution u, i.e., for Fp defined by (4.1), Fpu = 0.
Note that, for any r > 6, v € E;}} implies Hv = H(v A §). In particular,
applying this for v = 0V u A r, one gets

Fii = Fou = 0. (4.13)

Moreover, by (A4), there exists p > 0, such that, for any r > 6, v,w € E},
v < w,

pw—v)+ Hw—Hv>pwAO—vA0)+H(wAO) —HwAB) >0.

Assume that [|u|lr > 6. Then, by the arguments above and (4.13), we may
apply Theorem 4.2 for the case r = ||u||r, u1 =0, us = @ (note that, evidently,
F.0=0). It yields u > 0. Next, similarly, we can apply Theorem 4.2 for the
case r = 0, u1 = u, ug = 0 (since Fyf = 0). It implies then that uw < 6, that
contradicts the assumption, therefore, ||u||7 < 6. Apply once more Theorem 4.2
for the case r = 0, uy = 0, uo = u, then w > 0. As a result, the function
u=0VuA 6 solves (1.1).

Choose an arbitrary extension of G on {0 < v € E} such that (3.5) holds.
By Theorem 2.2, there exists a unique classical solution « to (1.1). Hence
0 <wu=mu < 80. The proof is fulfilled. O

5 The hair-trigger effect: proofs of Theorems 2.5, 2.7

We are going to prove our main Theorems 2.5 and 2.7. The Section is organized
as follows. First, in Propositions 5.1-5.2, we show some properties of solutions to
(1.1) with continuous initial conditions. Note that, by existence and uniqueness
Theorem 2.2, the solutions will be also continuous and, moreover, by comparison
Theorem 2.3, any solution in £ = L>(R?) can be estimated from above and
below by continuous ones taking the corresponding estimates for the initial
condition ug # 0, cf. Remark 2.4.

Next, we describe general Weinberger’s scheme [57] for a dynamical system
in discrete time in the context of the equation (1.1) (Propositions 5.4 and 5.7,
Lemma 5.8), and prove the corresponding result for continuous time (Proposi-
tion 5.11). The latter result is proved under additional assumptions inherited by
general Weinberger’s approach: a technical assumption (5.17) on the dynamical
system and an assumption (5.18) on the initial condition wug, which cannot be
verified for particular examples of ug, cf. Remark 5.9.

Then, in Proposition 5.13, by using Lemma 5.12; we prove that the technical
assumption (5.17) holds. To get rid of restrictions on initial condition ug, one
needs more machinery. Namely, we find in Proposition 5.14 a useful sub-solution
to the linearization of the equation (1.1) around the zero solution. Next, we show
that (being multiplied on a small enough constant) it will be a sub-solution to
the nonlinear equation (1.1) as well (Proposition 5.15) and, in Proposition 5.16,
we show that a solution to (1.1) becomes larger than the sub-solution after a big
enough time. As a result, one can show that Weinberger’s assumption (5.18)
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on the initial condition is fulfilled (just starting from a moment of time ¢tg > 0
rather than from 0). Finally, in the proof of Theorem 2.7, we show how to deal
with the kernels without the first moment (where the assumption (A9) fails).

Proposition 5.1. Let 0 < ug € Cyup(RY), and suppose that u is the corre-
sponding classical solution to (1.1). Suppose also, that there exists C > 0, such
that

0<u(z,t)<C, zeR? t>0,

and gc = sup |Gv| < 0o. Then u € Cyp(RY x R,) and, moreover, ||u(-,t)|z €
vEEé
Cuwp(Ry). In particular, these inclusions hold if we assume (Al)—(A4).

Proof. Being classical solution to (1.1), u satisfies the integral equation

u(x,t) = up(x) + /0 (3¢(a * u)(z, s) — mu(z, s) — u(z, s)(Gu)(z, s)) ds.

Hence for any z,y € R?, 0 < 7 < t, one has
‘U(LL', t) - ’Lb(y, T)‘ < (2%0 +2mC + CQC)(t - T)?

that fulfills the proof of the first inclusion. Then, the second one follows from
the inequality |||lu(,t)|& — |lu(-,7)||e| < [Ju(-,t) — u(-,7)| g, t,7 € Ry. Finally,
if the conditions (A1)—(A4) hold, then, by Proposition 4.3, one gets that the
solution wu exists and satisfies the conditions above if only C' := 6. Moreover,
(A3) implies that, for any v € E

[Gvlle < [GOlle + lpllv]|z < |GOl[5 + 0ly < oo,
that fulfills the proof. O

The maximum principle is a ‘standard counterpart’ of the comparison princi-
ple, see e.g. [17]. We will use in the sequel that, under some additional assump-
tions, the solutions to (1.1) are strictly positive; this is a quite common feature
of linear parabolic equations, however, in general, it may fail for nonlinear ones.
Consider the corresponding statement.

Proposition 5.2. Let E = Cy(R%). Let (A1)~(A5) hold with G : E — E,
such that Gl £ B, for 1l € (0,0). (In particular, the latter holds, if we assume,
additionally, (A7)~(A8).) Let ug € E; , ug # 0, ug # 0, be the initial condition
to (1.1) and u be the corresponding solution. Then

u(z,t) > inf u(y,s) >0, reRYt>0.
yer?
s>0

Proof. By Proposition 4.3, 0 < u(z,t) <0, z € R?, ¢ > 0. We denote
(Lou)(x,t) = s(a*u)(x,t) — seu(z,t). (5.1)

Then, by (A2),

E(xvt) - (Lau)(ma t) = u(:c,t)(ﬁ - (Gu)(:z:,t)) > 0. (52)
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Prove that, under (5.2), u cannot attain its infimum on R? x (0,00) without
being a constant. Indeed, suppose that, for some zy € R%, to > 0,

u(zo, to) < ulz,t), x€RYt>0. (5.3)
Then, clearly,
ou
— to) =0 5.4
ot (.To, 0) ) ( )

and (5.2) yields (Lgu)(zo,t9) < 0. On the other hand, (5.1) and (5.3) imply
(Lqu)(xo,t0) > 0. Therefore,

[ o = y)(utysto) = u(wos 1)) dy = .
R
Then, by (A5), for all y € B,(zo),

u(y,to) = u(wo, to). (5.5)

By the same arguments, for an arbitrary x; € 0B,(z), we obtain (5.5), for all
y € By(x1). Hence, (5.5) holds on By, (,,), and so on. As a result, (5.5) holds,
for all y € R%, thus u(-,ty) is a constant, i.e.

u(x,to) = u(xo, to) =: lp € [0,6], =z €R%
Then, considering (1.1) at (z¢,tg), and taking into account (5.4), one gets

0= u(l‘o,to)(ﬁ — (Gu)(l‘o,to)): lo(ﬁ — Glo)

By the assumption, the latter equality is possible if only ly € {0,6}, i.e. either
u(-,t9) = 0 or u(-,tg) = 0. By (5.3), u(wo,to) = 0 > sup,cga s~ u(y,s) implies
u = 0, that contradicts ug # 0. Hence u(x,ty) = u(zo,t9) = 0, z € R% Then,
by Theorem 3.3, u(x,t) = 0, x € R, ¢t > t;. And now one can consider the
reverse time in (1.1) starting from ¢ = to. Namely, we set w(z,t) := u(z,tg —t),
t € [0,t], z € R, Then w(x,0) = u(x,ty) =0, z € R%, and

ow + (ot

E(%t) = w(x,t)(Gw)(z,t) — »" (a™ * w)(x,t) + mw(z,t). (5.6)
Prove that the equation (5.6) with the initial condition w(-,0) = 0 has a unique
classical solution w = 0 in Cy([0, to] — E). Indeed, let w € Cy([0, o] — E) solve
(5.6). Suppose that the set

K = {te[0,to] | [w(- 1) >0}

is not empty, i.e. w # 0. We define then T := inf K. In particular, ||w(-,t)||g =
0 for t € [0,T) (note that the latter interval might be empty if 7' = 0). Since
the function 7 — |lw(-,7)||g is continuous, we have that |[w(-,T)||z = 0 as
well. Therefore, T' = ty would contradict the assumption K # (; hence T' < tg.
Consider now the equation (5.6) for ¢ € [T, to] with the initial value w(-,T) = 0.
It is straightforward to check that the assumptions on G imply that, for any
r > 0, there exists AT > 0, such that T'+ AT < tg and the mapping

T+t

U(w)(z,t) = /T w(z, $)(Gw)(x, s) — »(ax w)(z, s) + mw(zx, s)ds.
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is a contraction on Cy([0,AT] — E). Therefore, by the uniqueness arguments,
w(-,t) = 0 for t € [T,T + AT] that contradicts the choice of T. Therefore,
K =0,1ie w(t)=0forall t € [0,%)], in particular, u(-,0) = w(-, ty) = 0, that
contradicts ug # 0. Thus, the initial assumption was wrong, and (5.3) can not
hold. The proof is fulfilled. O

In the sequel, it will be useful to consider the solution to (1.1) as a nonlinear
transformation of the initial condition.

Definition 5.3. For a fixed ¢ > 0, define the mapping Q; on {f € E | f > 0}
by

(Qif)(z) == u(z,t), =R, (5.7)
where u(z,t) is the solution to (1.1) with the initial condition u(x,0) = f(x).
Let us collect several properties of (); needed below.

Proposition 5.4. Let (A1)—(A8) hold. Then, for any fixed t > 0, the mapping
Q:=Q::{feE|f>0} = {fe€E]|f>0} satisfies the following properties

(Ql) Q:Ef — EJ;

(Q2) let T,, y € RY, be a translation operator, given by (2.2), then
(QTyf)(z) = (T,Qf)(x), @y €R’, f e By,

(Q3) Q0 =0, Q0 =0, and Qr > r, for any constant r € (0,0);

(Q4) if f.g € By and f < g, then Qf < Qg;

(QB) if fu == f, then (Qfn)(x) = (Qf)(z) for (a.a.) = € RL.

Proof. The property (Q1) follows from Proposition 4.3. To prove (Q2) we note
that, by (A7), T,G = GT,, and T,(a * u) = a * (Tyu), and then, by (3.10),
B(T,v) = T,(Bv). Using further the notations in the proof of Theorem 3.3,
we will proceed by the induction in n. Namely, assume that Q, T, = T,Q; for
t €[0,T,—1]. Denote ®.[u,] := ®,, given by (3.9) (to specify the dependence
on the initial condition w,). Then Ty (®,[u,|v) = @, [T,u,](T,v) for all v €
X1y (), where [7, Y] := [T,,_1, T,]. Then, for t € (7, 7],

QT,f = Jim (2,(Q,T,f)" (Tv(.0) = lim ((T,Q- )" (Ty0(,1))
= ]\}gnoo Ty(@T[QTf])NU(.7t> = TyQtf

By (Q2), ug(z) =r € (0,0) yields u(-,t) = const, ¢ > 0. Then, by (A2) and
(A8), for any ¢ > 0, we have

Qr=u(t)=r —1—/0 u(s)(8 — (Gu)(s))ds > 0.

Hence the property (Q3) holds. The property (Q4) holds by Theorem 4.2. The
property (Q5) is a weaker version of Proposition 3.5. O
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Remark 5.5. Take an arbitrary constant r € (0,60). One can treat then r as a
constant function from Ej . By (Q3) and (Q4), the sequence (Q7r) ., C (0,0]
is non-decreasing for an arbitrary ¢t > 0. Hence there exists the limit 7o, :=
nhﬂn;O Q}r € (0,0]. Next, by (Q5),

n+1
t

Qtroo = Q¢ lim Qpr = lim = Tso-
n—oo n—oo

Hence, by (Q3), ro« = 6. By Proposition 5.1, Q,r is uniformly continuous
int > 0. As a result, tlim Q:r = 0. Therefore, by (Q4), for any ug € E with
— 00

0 <r <ug <6, we have
0= lim Qur < lim Qug <6, and hence lim Quug = 6.
t—o00 t—o00 t—o00

As a result, v = 0 is unstable and u = 0 is asymptotically stable solutions to
(1.1) in E;. For this reason, we refer to (1.1) as to a monostable-type equation.

Let S?~! denote a unit sphere in R? centered at the origin:
Sl = {z € R? ‘ x| =1};
in particular, S° = {—1,1}.

Definition 5.6. A function f € E is said to be increasing (decreasing, constant)
along the vector £ € S?71if, for a.a. z € R?, the function f(z+sf) = (T_s¢ f)()
is increasing (decreasing, constant) in s € R, respectively.

Proposition 5.7. Let (A1)~(A8) hold. Let ug € E; be the initial condition
for the equation (1.1) which is increasing (decreasing, constant) along a vector
€€ 54 and u(-,t) € Ef, t > 0, be the corresponding solution (cf. Propo-
sition 4.3). Then, for any t > 0, u(-,t) is increasing (decreasing, constant,
respectively) along the €.

Proof. Let uy be decreasing along a £ € S?~!. Take any s; < sy and consider
two initial conditions to (1.1): uf(x) = ug(z + 8;€) = (T_s,eu0)(z), i = 1,2 (cf.
(2.2)). Since uyg is decreasing, u$(z) > u2(x), + € R%. Then, by Proposition 5.4,

T s,6Qrup = QiT—s,cup = Quup > Quuy = QT sy eu0 = T—s,¢Qruo,

that proves the statement. The cases of a decreasing ug can be considered in the
same way. The constant function along a vector is decreasing and decreasing
simultaneously. O

To prove the hair-trigger effect (Theorems 2.5, 2.7), we will follow the ab-
stract scheme proposed in [57] for a dynamical system in discrete time. Note
that all statements there were considered in the space E = Cy(R?).

Consider the set Ny of all non-increasing functions ¢ € C(R), such that
v(s) =0, s >0, and

p(—o0) := lim ¢(s) € (0,6).
S§—>—00

For arbitrary s € R, ¢ € R, £ € S9!, define the following mapping Voo

L>®(R) — L*>®(RY)

(Vieeg)(@)=g(z-{+s+¢), z¢€ R (5.8)
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Fix an arbitrary ¢ € Ny. Fort > 0, c € R, ¢ € Sdil, consider the mapping
Rice: L®(R) — L>®(R), given by

(Rt’c,égxs) = max{‘zp(s)v (Qt(%,6759)>(0)}= s ER, (5'9)

where Q; : E — F is a mapping which satisfies the conditions (Q1)—(Q5) in
Proposition 5.4 (in particular, one can consider Q; given by (5.7) provided that
(A1)—(A8) hold). Consider now the following sequence of functions

for1(8) = (Reeefn)(s),  fols) =¢(s),  seRneNU{0}.  (5.10)

By Proposition 5.4 and [57, Lemma 5.1], 0 < ¢(s) < 6, s € R, implies 0 <
fn(8) < fur1(s) <0, s € R, n € N; hence one can define the following limit

freg(s) = lim fu(s), seR. (5.11)

Also, by [57, Lemma 5.1], for fixed ¢ € S?~! ¢ > 0, n € N, the functions f,(s)
and f; . ¢(s) are non-increasing in s and in ¢; moreover, f; . ¢(s) is a lower semi-
continuous function of s, ¢, &, as a result, this function is continuous from the
right in s and in c¢. Note also, that 0 < f; .¢ < 0. Then, for any c, &, one can
define the limiting value

ft,c.{(oo) = sli{go ft,c,f(s)-
Next, for any ¢t > 0, £ € S9!, we define

¢i (§) = sup{c| free(o0) = 0} € RU{—00, 00},

where, as usual, sup ) := —oo. By [57, Propositions 5.1, 5.2|, one has

0, c<cf),

0, ¢> (), (5:12)

ft,c,g (OO) = {

cf. also [57, Lemma 5.5]; moreover, c;(§) is a lower semi-continuous function
of £ It is crucial that, by [57, Lemma 5.4], neither f; . ¢(c0) nor ¢ (§) depends
on the choice of ¢ € Ny. Note that the monotonicity of f; . ¢(s) in s and (5.12)
imply that, for ¢ < ¢} (§), frce(s) =6, s €R.

Define

To={zeR |z < f(€),6€8 1}, t>0. (5.13)
For A C R?, 2 € R%, s € R, we denote also
r+A={z+ylyc A} CRY sA:={sy|yec A} CR%
We will need the following Weinberger’s result:

Lemma 5.8 (cf. [57, Theorem 6.2]). Let E = Cy(RY) and vy € E; . Let, for
some fixedt >0, Q = Q¢ : E — E be a mapping which satisfies the conditions
(Q1)-(Q5) in Proposition 5.4, and T be defined by (5.13). Suppose that

int(T,) # 0. (5.14)
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Then, for any compact set €, C int(Y;) and for any o € (0,0), one can choose
a radius o = 1,(Qy,6;) > 0, such that, for any fived xo € RY,

vo(x) >0, € By (x0), (5.15)
implies

lim min QFvo(z) = 6. (5.16)

n—00 xENG:

Remark 5.9. Note that, in [57, Theorem 6.2], the existence of r, is proved only;
there are not any estimates on it. As a result, for a given vy € E; , the condition
(5.15) cannot be checked directly.

Remark 5.10. There is no loss of generality if we assume that (5.15) holds for
29=0 only. Indeed, for any zoy € R?, €; C int(Y;), there exist N = N(xq,%};),
é; C int(Yy), such that, for all n > N, one gets zg + n%; C né;. Therefore, we
have

6 > lim min (Q}T_z,up)(x) = lim min (T_,,QFug)(x)

n—o00 rEn%; n—o00 rENE:
Jim_min %(Qt uo)(x) = lim. nin, (Qf'uo) ()

The following statement presents a counterpart of Lemma 5.8 for continuous
time provided that the mapping Q; is given by the solution to (1.1) as in (5.7).

Proposition 5.11. Let (A1)~(A8) hold and ug € Cyup(R?). Let Qq, t > 0, be
given by (5.7), and let the corresponding Yy, t > 0, be given by (5.13). Suppose
that, for some compact € Cint(Y1), there exists n€int(€), such that

1
}n € int(T1), jeN. (5.17)
J

Let 0 € (0,0) and ro = r5(Q1,%) be chosen according to Lemma 5.8. Suppose
that

uo(x) > o, T € B, (0,,¢)- (5.18)

Then, for the corresponding solution u to (1.1) and for any compact K C R,
the following limit holds

mig u(x + tn,t) — 0, t — oo. (5.19)
xTE

Proof. First, we note that, by Proposition 5.4, the conditions (Q1)—(Q5) hold
for all @ = Qt, t > 0. We denote K; := —n + %. Because of (5.18), one
can apply Lemma 5.8 for t = 1 and vg(z) = ug(z), * € RY. Namely, since
Q?’UO(ZJ) = Q?Uo(y) = u(y,’ﬂ), /S Rd? one gets, by (516)7

i = mi — 0 — 00. 5.20
nin u(z +nn,n) Jnin, u(y,n) , M — 00 (5.20)

Next, by (5.17), 0 € —4n + int(Yy). Choose now any compact Ky C —In+
int(T1), such that 0 € int(K>). By Lemma 5.8 for t = 3 and G =Ky + inc

1
2
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int(Y1) there exists a radius 75(Q1,%1) > 0. By (5.20), there exists N1 > 1,
such that, for all n > Ny,

BT.U(Q%%%)(O) UK C nKjy, u(z+nn,n) >0, x€nk. (5.21)

Set S7 := Np; by the latter inclusion and (5.21), one can apply Lemma 5.8 for
vo(w) := u(x + Sin, S1), * € R%. Then

n
ngo(y):u<y+51n751+§)a yERd7
and hence

min u(m + (5'1 + ﬁ)n, ST+ ﬁ)

zeEnKs 2 2
= min u(y + Sin, S1 + ﬁ) =60, n— oo. (5.22)
yEn%% 2

Similarly, choose a compact K3 C —%n—&—int(’f%) with 0 € int(K3), and consider
Lemma 5.8 with ¢ = £ and ¢ = K3 + in C int(T%). Then, there exists a
radius ro(Q1,%1) > 0, and, by (5.22), there exists Np > 2 such that for all
n 2 N27

BTU(Q € )UK C nky

Wl

1
3
and
n n
u(x—i—(Sl + E)n, St + 5) >0, =€nkKs.
Set Sy = S| + % = N; + % > 2 and apply Lemma 5.8 with vg(z) :=
u(x + San, Sp), x € R We have

min u(m—l— (Sg + ﬁ)n,S2 + n

nin. 3 3) = min u(m—i—SQn,Sg—&—g) — 0, n— oo.

TENTE 1L
3

By induction, for any K; C f%nJrint(T ), 7 > 3, with 0 € int(K;), one can set

1
J

‘5% =K;+ %n C int(Y1) and choose Nj_;1 > j — 1 such that for all n > N,_q,

i
BTU(Q;_,%;_) UK CnKj_q,
J J

n

n
u(m—i—(Sj,g—i-] 1)n7Sj,2+jj)Zo, renK;_y.

Set
Nj—l Ny Nj—l .
i1:=8;_ =N+ —+... >j—1.
Sj_1:=25; 2+j—1 1+2+ Jrj_l_]
Then, by Lemma 5.8, similarly to the above,
. n n
min u(m + (53;1 + *.)11, 51;1 + *,) — 60, n— oo. (5.23)
zenK; 7 i

Suppose that (5.19) does not hold. Then, for some & > 0, there exist se-
quences z,, € K, m € N, and t,,, — oo as m — oo, such that

U(Tm, + tmy t) < 0 —e. (5.24)
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Since ug € Cyup(R?), then by Proposition 5.1, u € Cyup(R? x R,). Thus there
exists § = §(¢), such that

9
jue,t) —uly,s)| < 5, -yl <6 ft—s| <0

We choose j € N such that max{1, [n[} < dj. By (5.23), there exists N} > N;_1,
such that, for all n > NJ’-7 we have that K C nK; and

. n n €
iré%u(sc—i— (Sj,l + ;)n,SFl + ;) >0 — 1

/!

N
Choose m, such that t,, > S;_1+ —L. Let n,, be the entire part of j(,, —S;-1).
J

n
Then n,, > N} and, for ¢, := S;_1 + —~, we easily get that
J

maX{L |‘(1|} |t7n - Q7rL| < 5
Therefore,
W(T N, ty) = min u(x + tyn, ty,)
zeK

> min (2 + gt Gm) = X [u(2 + gt Gm) = 0T+t )|
xT

zeK
> minu(z + g, g) — © > 0 — >
_?élgux qmW, dm 9 457
that contradicts (5.24). Therefore (5.19) holds and the proof is fulfilled. O

We are going now to get rid of the assumptions (5.17) and (5.18) in Propo-
sition 5.11. We start with the following lemma.

Lemma 5.12. Let b € L'(R — R,) be such that

/Rb(s) ds—1, /R\s\b(s)ds < o0,

and let v € L™ (R — R,) be a non-increasing function. Then the following limit
holds

r

lim ((bxv)(s) —v(s))ds = (v(—00) — v(0)) / sb(s) ds. (5.25)

rT—00 —r R

r
Proof. For r > 0 and o := 3 we have, by Fubini’s theorem,

/:(b*v)(s)ds_/i”(s)dsz/Zb(y)/iv(s—y)dscly—/:v(s)ds

N /°° b(y)Wr(y) dy = I (r) + Iz(r),

— 00

where

Wi = [ utsds— [ os)ds, yer

—r—y -r

L(r) = /| MWy i) = /| ) dy
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Clearly,

sup b(y)|Wr(y)l < 2|vllelylb(y) € L'(R).

Next, because of the monotonicity of v, we have,

yu(—r) < /4 v(s)ds < yv(—r —y). (5.26)

—r—y

Since —r —y < —% for |[y| < o = &, we have that

ﬂlylgg/ v(s)ds = v(—00)y, T — 00;
ey

and, similarly, 1},<, f:ﬁy v(s)ds — v(o0)y. Therefore, by the dominated con-
vergence theorem,

lim 11 (r) = (v(—o00) — v(c0)) / yb(y)dy. (5.27)
e lyl<e
On the other hand,
-
()] < 20(-00)r [ by < a(-00) % [ blidy 0. (5.28)
ly[>eo 0 Jlyl>e
as r — co. Combining (5.27) and (5.28), one gets the statement. O

The following statement yields sufficient conditions for (5.17).

Proposition 5.13. Let (A1)—(A9) hold. Let Yy, t > 0, be defined by (5.13),
and m be defined by (2.4). Then

tm € int(Ty). (5.29)

Proof. Fix t > 0. For a £ € S9!, we set
c:= %t/ y-La(y)dy =tm-£ € R. (5.30)
Rd

Let fi.ce be defined by (5.11). By the definition of T; and (5.12), we have that
if fi.ce(o0) =0 for all £ € S=1 then (5.29) holds. Suppose, in contrast, that,
for some ¢ € S, f; .¢(c0) = 0. Fix such a &, consider the corresponding ¢
according to (5.30), and denote f := f; .¢. Note that, by [57, Lemma 5.2] and
the discussion thereafter, f(—oco) = 6.

We set ug(z) := f(x- &), » € R% and consider the corresponding solution u
o (1.1). Then, by (5.8), we evidently have

(‘/s,c,gf)(x) = (T—(c-&-s)qu)(I), S Rd.

Next, as it was mentioned above, the functions f, and f = fi ¢ in (5.11) are
monotone, hence the limit in (5.11) is locally uniform. Therefore, passing n to
oo in (5.10), we will get from (5.9) and Proposition 5.4, that

f(s) = max{p(s), (Q:(Va,e.e/)(0)} = max{p(s), (T-(ct5)¢Qeuo) (0) }
= max{¢(s),u((c+ s)&,t) }. (5.31)
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Since f is non-increasing on R, ug is non-increasing along &, cf. Definition 5.6;
then, by Proposition 5.7, u also has the same property. As a result, the function

v(s) :=u((c+s)§t), seR (5.32)

is non-increasing on R. Next, by our assumptions, f(—o0) = 6 > ¢(—o00) and
f(00) = 0; therefore, we get from (5.31), that

lim v(s) =0, lim w(s)=9. (5.33)

S— 00 S—— 00
Next, (5.31) implies that, for each s € R, cf. (1.4),
up(s€) > u((c+ s)&,t)

=uo((c+s)€) + /Ot%((a* w)((c+9)&,7) —u(c+ S){,T))dT
+ /Otu((c+ 5)€,7) (/5 — (Gu)((c+ 5)5,7))617,

Therefore, for r > c,

OZ%/:/Ot<(a*u)((C+S)§,T)u((c+5)§,'r))d7d5
+/Tr/0tu((0+5)577)(5(GU)((C+S)§,T))des

+ /_T (uo((c + 3)5) - uo(s§)> ds =: S1(r) 4+ Sa(r) + Ss5(r). (5.34)

Note that ug is constant along any 1 € S% ! orthogonal to &, cf. Defini-
tion 5.6; and, by Proposition 5.7, v has the same property. Namely, for each
s € R and € S9! orthogonal to &,

u(z, t) = u(x + sn, t), t>0, zeR (5.35)

For d > 2, choose any {11, 12, ..., 74_1} C S?~! which form a complement of
¢ € S to an orthonormal basis in R?. Then

(a % w)(s€. 1) = / a(y)u(sé — v, t)dy

Rd

d—1 d—1
= /Rda<zyﬂij +yd§> u(—Zyjnj + (S—yd)ﬁ,t) dyy . ..dyq
Jj=1 j=1
d—1

= /]R</]Rd_1 a(;yﬂh’ +yd§> dyz . -.dyd1>u((8 —ya)é 1) dya,  (5.36)

d—1
where we used (5.35) with n = — 3~ y;n;, which is orthogonal to the £. There-
j=1

fore, one can set

d—1

(S) L /RdlCl(Zyjnj-i-Sf) dyi...dyq—1, d>2,

= e

a*(sf), d=1

a
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for s € R. We also denote u(s,t) := u(s§,t), s € R. Then one can continue
(5.36), as follows: (a * u)(s&,t) = (@ * @)(s,t), where the convolution in the
right-hand side is in s € R. Since [, a(s)ds = [p, a(y)dy =1 and (A9) yields

[ latsyds = [ 1y-elaty < .

we may apply Lemma 5.12 with b = @ and v given by (5.32). Then, by (5.25),
(5.33) and the dominated convergence theorem, we have

Si(r) = %/0 /j ((@*a)(s+c,7)—u(s+c7))dsdr
— %t@/de(s)ds = x0t /Rd y-Ea(y)dy = »0t&-m, (5.37)

as r — 00. Next, by (5.33), (5.30), we have, cf. (5.26),

r+c —r+c
S3(r) = / uo(s€)ds — / ug(s€)ds — —0c = —0xt &-m, (5.38)

—-Tr

as v — o0o. Therefore, combining (5.34), (5.37), (5.38) with the inequality
u(f — Gu) > 0, we deduce that

/00 /t u((c+ s)&,7) (,B — (Gu)((c+ s)f,7’)>d7 ds = rlggo Sa(r) =0. (5.39)
—o0 J0

Let wo € Cyp(R?Y) be such that 0 < wy < up and wg #Z 0. The by Theorem 4.2
and Proposition 5.2, we have

u(x,7) > w(z,7) >0, zcRY 7>0.

Hence (5.39) is possible if and only if (Gu)(s¢,7) = 3 for (a.a.) s € R and all
7 € [0,t]; note that u(-,7) is continuous in 7 > 0 and G is continuous on Ej
because of (A3). In particular, (Gug)(s€) = 8, s € R. Then we have by (A7)
that, for any p > 0,

(GT_peuo)(s€) = (T peGuo)(s€) = (Guo)(s+p)¢) = B, s€R.  (5.40)

Since, (T_peuo)(z) = f(z - €+ p), * € RY and f(co) = 0, we have that

T_peug Joe, 0, as p = oo. Then, by (A6), (A2) we get that GT_peu LN
G0 =0, as p — o0, that contradicts (5.40). The proof is fulfilled. O

Therefore, under assumptions (A1l)-(A9), one has that (5.14) holds for all
T > 0 and, moreover, (5.17) holds for n = m given by (2.4). Now, we are going
to get rid of the condition (5.18).

We find first a useful sub-solution to the linearization of (1.1) around the
zero solution, namely

ov
E(gc, t) = x(a*v)(z,t) — mo(x,t). (5.41)
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Proposition 5.14. Let (Al), (A5), (A9) hold and m be given by (2.4). Then
there exists ag > 0, such that, for all a € (0,ap), there exists T = T(a) > 0,
such that, for all ¢ > 0, the function

|z — tm|?

w(zx,t) = qexp< ), zeRY t>T, (5.42)

at
is a sub-solution to (5.41) ont > T; i.e., ¢f. (4.1),

(Fw)(z,t) := % — x(a*w)(z,t) +muw(x,t) <0 (5.43)

orallz e R, ¢t > T.
[ ,

The proof is very similar to that in [30, Proposition 5.19]. For reader con-
venience, we provide the proof in the Appendix.

Now, we will show that (5.42) is a sub-solution to (1.1) provided that q is
small enough.

Proposition 5.15. Let (A1)—(A9) hold and m be given by (2.4). Then there
exists qo € (0,0) and ap > 0, such that, for all a € (0,«yp), there exists T =
T(«) > 0, such that, for all ¢ € (0,q0), the function (5.42) is a sub-solution to
(1.1) ont >T; i.e., cf. (4.1) and (5.43),

(Fow)(x,t) := % — x(axw)(z,t) + mw(z,t) +w(x, t)(Gw)(z,t) <0

forallz € R t > T.

Proof. By (A2), (A3), for each 0 < ¢g < min{@, %} (where, recall, 8 = x—m),
we have that v € Ef yields 0 < Gv < g . Then, for each ¢q € (0, qo),

0
Fow < a—i}—%a*w—i— (m—i—g)w.
Since (A1) yields m + g < 1, the statement follows from Proposition 5.14
applied for (5.43) with m replaced by m + g O

The next statement shows that a solution to (1.1) becomes larger than the
sub-solution (5.42) after a big enough time.

Proposition 5.16. Let (A1)-(A10) hold. Then, there exists t1 > 0, such that,
for any t > t1 and for any T > 0, there exists ¢ = q1(t,7) > 0, such that the
following holds. If ug € E;‘ is such that there exist n > 0, r > 0, o € R? with
ug(x) >n, x € Br(xo) and u is the corresponding solution to (1.1), then

2
u(z,t) > ¢ exp(—M), r € R
T

The proof is, as a matter of fact, the same as that in [30, Proposition 5.20].
Again, for reader convenience, we provide the proof in the Appendix.
Now we are finally ready to proof Theorems 2.5, 2.7.
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Proof of Theorem 2.5. As it was mentioned above, one can get the statement,
combining Propositions 5.11 and 5.13, provided that (5.18) holds. To get rid of
the latter assumption, one can literally follow the proof of [30, Theorem 5.10]
using the results of Propositions 5.15 and 5.16. O

Proof of Theorem 2.7. Without loss of generality we can assume that 6—6,, < g,

n € N. Consider vy € E;;*z N C*>(R?), such that for some z € R?, § € (0, %),

615,000y () <vo(z) <uo(z), 2 €RL
Let u,(x,0) = vo(z) and u, solves the following equation

_ Oun

ot
Therefore by (All) we obtain,

]-}S:)un : — 2pQp % Uy, + Un Gty + M, = 0. (5.44)
fé:)un =0=Fou < }"é:)u.
Hence by Theorem 4.2 applied to }"é:), we obtain
0 < uplx,t) <ulzt) <6.

Applying Theorem 2.5 to the equation (5.44), we have

1
0 — — <0, = lim essinf u,(z + tm,, t) < liminf essinf u(x + tm,, t)
n t—oo zeK t—oo  zeK
<lim sup essinf u(x + tm,,,t) < 0,
t—oo TEK
that fulfills the proof. O
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Appendix

Proof of Proposition 5.14. For ¢ > 0, consider the function (5.42). By (5.43),
one gets

[#* _ |m[>
ot? o

(Fw)(z,t) = w(, t)< ) — s(axw)(z, t) + mw(z, t).

Therefore, to have Fw < 0, it is enough to claim that, for all z € R?,

2 2 2 2
m —tm —y—tm

my 2L mE %exp<|f|> / a(y) exp<|fy) dy.
« Rd

ot? at ot
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By changing = onto x+tm and a simplification, one gets an equivalent inequality

2 _ . 2
m—l—ﬂ—&— 2c-m <%/ a(y)exp(za;ty) eXp( v )dy— I(t). (5.45)
R

at? at  ~ at
One can rewrite I(t) = Io(t) + I (t) + I~ (t), where

lyl? 2z-y

Iy(t) := %/]Rd a(y)e” ot dy; It(t):= %/x.y>0 a(y)e” ot (e af — l)dy,

Y 2 -y
I—(t):= %/ a(y)e_‘alt (eQM - 1)d
z-y<0

Using that e —1 > s, for all s € R, and e® —1 > s+ %, for all s > 0, one gets
the following estimates

2 w2 2 w2

I (t) > = a(y)e™ ot (x - y)dy + ﬁ/ a(y)e” 7 (z - y)*dy,
at z-y>0 a“t z-y>0

_ 2 _lw?

I(t) = — a(y)e” ot (z-y)dy

ot z-y<0
Therefore,
2

where

By (A9), (2.4), and the dominated convergence theorem, we will get that
Io(t) /> m and I;(t) - m € R? as t — oo. Therefore, for any £ > 0 with
m+2e < s, there exists Ty = T1(g) > 0, such that, for all & > 0 and ¢ > 0 with
at > Ty, one has

x> Iy(t) > m+e, [I1(t) —m| < e. (5.47)

Let T > % be chosen later. The function I5(t) is also increasing in ¢ > 0.
Therefore, by (5.46) and (5.47), one gets, for t > T' > L,

2 2 2
I(t)>m+€+—ta:-(ll(t)—m)+&x m+ 2t21(t)
2 2
>m—|—6——|x\+—x m+ 2t2[ 2(T). (5.48)

Let 0 > 0 be as in (A5). For an arbitrary z € R, consider the set

1 .
B, ={yeRr!|ly <o; <2 <1},
2 7 [zf]y]
Then

% _lw?
B(T) > Z2ap /B ly[2e= 4 dy. (5.49)
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The set B, is a cone inside the ball B,(0), with the apex at the origin, the
height which lies along z, and the apex angle 27/3. Since the function inside
the integral in the right-hand side of (5.49) is radially symmetric, the integral
does not depend on z. Fix an arbitrary z € R? and denote

ly

_ lyl?
fmwwmw:/|weT@//|W@:Bm7%m.<mm
Bz Bz

Then, by (5.48) and (5.49), one has, for t > T,

2e 2 2pA(QT),

By (5.51), to prove (5.45), it is enough to show that

2e 2A(aT), , < |z|?

d
5—&|x|+ 2a2p2 || 2 t>T, xR
or, equivalently, for 2a < »xpA(aT),
#pA(aT) — 2« || 2 2
—_— =y
2 at 2pA(aT) — 2a
2
+e—¢? >0. (5.52)

c »2A(aT) — 20 —

To get (5.52), we proceed as follows. For a given ¢ > 0 which provides (A5),
we set ag := 208, cf. (5.50). Then, for any a € (0,p), there exists T =
T5(w) > 0, such that

200 < 32pA(aTy) < 20Bs.

Choose now ¢ = ¢(a) > 0, such that m + 2e < s and
1 1
e < 5(%9A(aT2) —2a) < i(ng(ozT) —2a), T>T. (5.53)

Then, find T3 = Ti(«a) > 0 which gives (5.47) for ot > Ti; and, finally, take
T = T(a) > T such that oI > Ty. As a result, for ¢ > T, one has at > oT >
Ty, thus (5.47) holds, whereas (5.53) yields (5.52). The latter inequality gives
(5.45), and hence, for all ¢ > 0, Fw < 0, for w given by (5.42). The statement
is proved. O

Proof of Proposition 5.16. By (Q2) in Proposition 5.4, it is enough to prove the
statement for zo = 0. Consider arbitrary functions j,vg € C>(R?), such that

suppj = Bs(0), 0 <j(x) =j(lz]) <4, x € int(Bs(0));
supp v = B,.(0), 0 <wvo(x) <n, x € int(B,-(0));
30 < p < min{r,1}, 0 <v <7, such that vo(z) > v, =z € By(0),

where § is the same as in (A10). We choose p and b as in (A10). Then one can
rewrite (1.1) as follows

o, 1) = (), ) — (- @)l 1)+ F (),
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where, for all € R and t > 0,
f(a,t) = x((a = j) xu)(@,t) — u(z, 1)(Gu)(z,1) + qu(z,t) 2 0,

because of (A10). Since j > 0 and Ju = j * u defines a bounded operator on
L>(R%), one has that e/ f(z,s) > 0, for all t,s > 0, € R%. By the same
argument, ug(z) > nlpg, o)(x) > vo(xz) > 0 implies (e“uo)( ) > (e vo)(z).
Therefore,

t
u(z,t) = e D (et ) (z )+/ e~ =) mta) (o (E=3) Y4 5)ds
0

> eft(m+q)(e wo)(z) > ef(erqf(j))t(etLjUO)(x), r € R4, (5.54)

where (j) := [pq j(x)dz >0 and Lju = Ju — (j)u.
We are going to apply now the results of [9]. To do this, set a := (j)~1.
Then,

(etLj’U())(l') — (e<j>t(aLj)’Uo)(.’E) = v(x’ <]>t>, (555)

where v solves the differential equation v = «L;. Since Jpa @j(x)de =1,

dt
then, by [4, Theorem 1.4, Lemma 1.6],
v(z,t) = e vg(x) + (w * vo)(z, 1), (5.56)

where w(z,t) is a smooth function. Moreover, by [9, Proposition 5.1], for any
w € (0,6) there exist ¢; = ¢1(w) > 0 and ¢3 = ca(w) € R, such that

w(z,t) > h(z,t), xR t>0,

h(z,t) = cltexp( t— —|:1:| log |z| + (logt — ¢ )[| ‘D (5:57)

Here [a] means the entire part of an @ € R, and 0log0 := 1, log0 := —cc.
Set 1 = e > 0. Since [a] > o — 1, @ € R, one has, for t > 1,
h(z,t) > c1e® exp( t— —|ac| log |z| + (logt — 02)‘ |) > cag(z,t),
where c3 = c1e®? > 0 and
g(x,t) := eXp(—t - %|a:| log |33|)7 zeRLE> .
Since vy > vl g, (o), one gets from (5.56) and (5.57), that
v(z,t) > ve g () (x) + 1/03/8 ( )g(y,t) dy (5.58)

Set Vj, = pr(o) dz. For any fixed t > t1, since g(-,t) € C(Bp(x)), there exists

Yo, Y1 € Bp(z), such that g(y,t) attains its minimal and maximal values on
B, (z) at these points, respectively. Since B,(x) is a convex set, one gets that,
for any v € (0,1), y :=vy1 + (1 —¥)yo € Bp(x). Then

Vog(yo t) < /B 80 dy < Vgl 1)
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Therefore, by the intermediate value theorem there exists, g, = §(z,t) € Bp(z),
t > t1, = € R such that [, (x)g(y,t) dy = V,9(9:,t). Hence one gets from
p

(5.54), (5.55), (5.58), that
u(x,t) > C4ef(m+q7<j>)t9(17t, ()
1, . -
= caexp(—(m + )t — ~ il log 3] ). (5.50)

for gy = g(x,t) € By(x), t > t1; here ¢y = czvV, > 0.
As a result, to get the statement, it is enough to show that, for any ¢ > ¢;

and for any 7 > 0, there exists ¢ = ¢1(t,7) > 0, such that the r.h.s. of (5.59)
2

is estimated from below by qle*%, i.e. that

1 2
(m+q)t + a|gjt| log |g¢| —log ey < @ —logq, =€RY, (5.60)

Note that §; € B,(z) implies || < p+ |z, z € R%.

Let p + |z| < 1. Then log|3:| < 0, and the Lh.s. of (5.60) is majorized by
(m + q)t —log c4. Therefore, to get (5.60), it is enough to have q; < cqe™ (MO,
regardless of 7.

Let now |z| + p > 1. Recall that we chose p < 1. The function slogs is
increasing on s > 1. Hence to get (5.60), we claim

(Il + 1) log(Je] +1) < Zfaf? —wm + @)t +wloges —wlog i (5.61)

Consider now the function f(s) = as®> — (s +1)log(s +1), s >0, a =< > 0.
Then f(0) =0, f'(s) = 2as—log(s+1)—1, f'(0) = =1, f"(s) = 2a— lerl' Since
f"(s) /1 2a >0, s — oo, there exists sg > 0, such that f”(s) > 0, for all s > sg,
i.e. f'(s) increases on s > sg. Since f'(s) — oo, s — 00, there exists s > s,
such that f’(s) > 0, for all s > sy, i.e. f is increasing on s > s;. Finally, for

any t > t1, one can choose ¢ = ¢1(t,7) > 0 small enough, to get

min f(s) —w(m+ ¢)t + wlogecs —wlogg; >0
s€[0,s1]

and to fulfill (5.61), for all # € R?. The statement is proved. O
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