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Abstract

A nonlinear degenerate Fokker-Planck equation in the whole space
is analyzed. The existence of solutions to the corresponding implicit
Fuler scheme is proved, and it is shown that the semi-discrete solution
converges to a solution of the continuous problem. Furthermore, the
discrete entropy decays monotonically in time. The nonlinearity is
assumed to be of porous-medium type. For the (given) potential,
either a less than quadratic growth condition at infinity is supposed
or the initial datum is assumed to be compactly supported. The proof
is based on regularization and maximum principle arguments. Upper
bounds for the tail behavior in space at infinity are also derived in the
at-most-quadratic growth case.
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1 Introduction

Fokker-Planck equations play an important role in applications, for instance
in semiconductor theory [14, 16], plasma physics [19], population dynamics
[3], stellar dynamics [11], vortex dynamics [8] and several other applications
in mathematical physics [12]. We analyze in this paper the nonlinear Fokker-
Planck equation

omn =div(Vf(n) +nVV) inRY 0<t<T, (1)
with initial conditions
n(-,0)=n; >0 inR% (2)

In most applications, the function n = n(z,t) denotes a density such that it
should hold n > 0 in R4,

In the absence of the potential V(z), we obtain the nonlinear filtration
equations with the widely studied porous medium and fast diffusion equa-
tions as particular cases, e.g. [2, 21, 22]. When the potential is coupled
to the density n via the Poisson equation, we obtain the nonlinear drift-
diffusion model, which has been employed, in particular with f(s) = s°/3, in
semiconductor theory [10, 13]. The case of linear diffusion f(s) = s arises,
for instance, in semiconductor modeling [14] or large-population dynamics
[17]. Nonlinear Fokker-Planck models have been proposed for population
dynamics in [3].

In case the nonlinear Fokker-Planck (or drift-diffusion) equation is con-
sidered in a bounded domain, appropriate no-flux boundary conditions are
imposed in order to conserve the total mass of the density n. The existence
and long time behavior of weak solutions for (1)-(2) in bounded domains
and in the whole space has been studied in [6] in full generality following
procedures introduced in [18]. By approximation procedures starting from
non-degenerate diffusions in bounded domains with no-flux boundary condi-
tions [3], the authors obtain existence of global weak solutions in two different
situations for the potential V' (z): either its Laplacian is bounded or general
growth at infinity of the potential is allowed but with compactly supported
initial data. Moreover, the asymptotic behavior of these solutions is proved
to be given by stationary solutions of this problem with an exponential re-
laxation speed under the assumption of uniformly convex potentials. On the
other hand, the long-time behavior of whole-space solutions to (1), coupled
to a Poisson equation, was analyzed in [4] for smooth solutions. Furthermore,
the stability of (1) with linear diffusion in R? was treated in [17].

The goal of this paper is to show that the implicit Euler semi-discretiza-
tion of (1) in the whole space R¢ is globally solvable in time under slightly
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improved assumptions on the initial data and on the potential with respect to
[6]. We also show the convergence of this semi-discrete scheme towards global
weak solutions of (1) recovering in this way the results in [6]. Furthermore,
we show that this approximation keeps the exponential relaxation towards
equilibrium under the assumption of uniformly convex potentials. Here, an
important ingredient will be the generalized logarithmic Sobolev inequalities
shown in [6] and later generalized to other situations in [7], see also [1, 23].
The formal use of these inequalities to show the exponential convergence
towards equilibrium for the implicit Euler discretization was already reported
in [5]. More precisely, we deal with

1
;<nk — 1) = div(Vf(ng) +neVV) in R?, t € (tx—1, k], (3)

where 0 =ty < -+ < ty = T is a partition of [0,7] with ¢, = kT/N, T =
T/N, and ny = n;. We prove that this scheme is well-defined, convergent,
and entropy-decaying, i.e., the semi-discrete solution ny converges to a (weak
nonnegative) solution of the continuous problem (1)-(2) and the discrete
entropy

Blny) = /]R (H(m) +miV) dr (4)

is nonincreasing. Here, H(s) is a primitive of
S !/
h(s) :/ Mda, s> 0. (5)
.o

In this way, the convergence result also provides an existence proof for (1)-
(2). In case the potential V' (z) is uniformly convex, the relative entropy is
shown to satisfy the inequality

E(ny) — E(ne) < (142707 F(E(n;) — E(ns)), k€N,

where n, is the solution of the equilibrium state V f(ns) + noo VV = 0 with
the same mass as n;, and A > 0 measures the convexity of the potential V'
in the sense of £ "Hess(V ()¢ > A€|? where Hess(V (z)) denotes the Hessian
of V(x).

Our first main assumption is that the nonlinearity is degenerate and given
by f(s) = s* with @ > 1. We can also allow for more general nonlinearities
with a similar behavior, see Remark 2.1. The second assumption concerns the
potential V. We assume that either the potential grows at most quadratically
(in the sense of assumption (A2) below) or the potential is locally an H'!
function with arbitrary growth at infinity but the initial datum is compactly
supported (see assumption (A2’) below).
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The originality of this paper with respect to previous literature consists
of the following facts. We first provide a different proof of the existence of
solutions to the nonlinear Fokker-Planck equation in the whole space based
on the implicit Fuler scheme. We are able to give an upper bound for the
solution with the same decay at infinity as the initial datum. More precisely,
under the assumption (A2) below, if n;(z) < Clz|™ for all |z| > Ry (C,
v and Ry are some positive constants), then n is bounded from above by a
function of the type |z|~7 for all |x| > R, where R > Ry. Finally, the semi-
discretization keeps the important entropy decay and its rate characterizing
the long-time asymptotics of the solutions.

The paper is organized as follows. In section 2 the assumptions and main
results are presented and discussed. Section 3 is concerned with the existence
of solutions to the discrete problem (3) and the continuous problem (1)-(2)
under assumption (A2). The existence of solutions to both problems under
assumption (A2’) is proved in section 3.4. Finally, the discrete entropy decay
is shown in section 4.

2 Assumptions and main results
We impose the following assumptions:

(A1) Nonlinearity: We assume the typical degenerate diffusion case f(s)
= s* with a > 1.

(A2) Potential and initial datum:

(a) The potential V € HZ_(R?) is a nonnegative function with AV €

L>®(R%) and there exists a constant ¢y > 0 such that

z-VV(x)

|{L‘|2 > ¢y > 0. (6)

(b) The initial datum n; € L'(R?) N L>(R?) is nonnegative and there
exist constants ¢; > 0 and Ry > 0 such that for all |x| > Ry,
ni(z) < c1(Ro/|x|)?, where v > max{||AV|| oo (ray/co, (d + 2)/2}.

(A2’) Potential and initial datum:

a) The potential V € HZ_(R?) is a nonnegative function such that
loc
V(z) = +00 as |z| — +o0.

(b) The initial datum 0 < n; € L>(R?) is compactly supported.
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Remark 2.1 (Generalizations) Assumption (Al) can be relaxed. Our
proof also works if f : [0,00) — [0,00) is a strictly increasing C? function
such that f(0) = 0, s — vysf”(s) + (v + 2 — d)f'(s) is nondecreasing, and
f~1 is Holder continuous of order 6 € (0,1). Moreover, h, defined in (5), is
assumed to be an L}, function on [0,00) with the properties h(0) > —oc
and h(oo) = co. Finally, we need that z — f(|z|™%)? and z — H(|z|™") are

integrable near infinity for some x > 2 in the assumption (A2b).

Remark 2.2 (Hypotheses on the potential) Assumption (A2) is satis-
fied by functions V' which grow at most quadratically (in the sense that
V(z) = Vo(|z|) and V, satisfies |V{(p)| < kip for all p > 0 and for some
ky > 0). For instance, the confining potential V(z) = |x|? is admissible.
On the other hand, potentials which grow faster than quadratically, e.g.
V(z) = |z|*, are allowed in assumption (A2’). Here, we need to restrict the
initial data to compactly supported functions.

Remark 2.3 (Hypotheses on the potential) Condition (6) is not needed
to prove the existence of a constant upper bound for the solutions, used in
the existence proof. However, we will employ it to show that the upper
bound decays as |z|~7 at infinity if we assume so for the initial data under
assumptions (A2). It is an open problem to generalize such a result in case
the potential verifies assumptions (A2’).

Our main results are as follows.

Theorem 2.1 (Well-Posedness of the Implicit Euler Scheme) Let the
assumptions (A1) and (A2) or (A2’) hold and let k € {1,...,N}. If (A2)
holds then assume that 0 < 7 < 1/||AV|| peoray. Then there exists a weak
solution 0 < ny, € LY(RY) N L®(RY) to (3) satisfying f(ny) = ne € HY(R?)
and

/Rd(Vf(nk) +neVV) - Vo dx = ! /Rd(nk — Ng_1) dx (7)

T

for all compactly supported 0 < b € HY(R?). Furthermore, under the as-
sumption (A2), ny, satisfies

_ C2 RN\~ ) d
< = 1. — R 8
=T T AV o rey) max{ ’(W } mEs (8)

where co = max{||ns||=(By,), €1}

Theorem 2.2 (Convergence of the Semi-discretization) Let the assump-
tions (Al) and (A2) or (A2’) hold and let T > 0. Then there exists a weak
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solution 0 < n € L>®(0,T; L*(RY)) N L*°(0,T; L>=(R%)) to (1)-(2) satisfying
om € L*(0,T; HY(RY)), f(n) =n® € L*0,T; H'(RY)), and
T T
/ (O, Y)g—1 g doe = —/ / (Vf(n) +nVV) - Vidadt 9)
0 0 R4

for all 0 < € C(RY x [0,T)), where C§° is the space of all C* functions
with compact support. Furthermore, under the assumption (A2), n satisfies

e CzeT“AVHLOO(Rd) max {1, ( 1t )7} m Rd, (10)

]

IA

n

where ¢y is defined in Theorem 2.1.

For the following theorem we define the equilibrium function n., which is a
solution to V f(ns ) +1s VV = 0 inside its support and f]Rd NeodT = f]Rd ndz.
This means that n.(z) = A (K —V(2)), z € R, where h(s) is given in (5),
h~ ! is the generalized inverse

AR — [0, 0],

0 : o<h(0+)
hl(U)Z{

h='(o) : h(0+) <o < co.

and K € R is uniquely determined by the conservation of mass

/nood:p:/ nydx.
Rd R4

Notice that n., is compactly supported since V(r) — oo as x — oo and
h(0) > —oo. We refer to [6, Subsection 3.1] for more details on the equilib-
rium solution properties.

Theorem 2.3 (Exponential Relaxation of the Entropy) Let the assump-
tions (A1) and (A2) or (A2’) hold and suppose that V is uniformly convez,
i.e., there exists A > 0 such that for all £, v € RY,

¢ Hess(V (@))€ > A¢[*. (11)

Furthermore, let ny be the recursively defined sequence of solutions to (3)
according to Theorem 2.1. Then, for allk=1,... N,

E(ng) — E(no) < (14 2X7) " (E(n;) — E(nu)).

As a consequence of the previous theorem by passing to the limit in the
discretization, one can recover also the exponential decay of the entropy for
the initial value problem (1)-(3) as proven in [6, Theorem 16]. Let us finally
remark that all the above results can be also obtained in general smooth
bounded domains with no-flux boundary conditions.
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3 Existence of solutions

3.1 Some auxiliary results

We first need to show some auxiliary results concerning a comparison prin-
ciple between weak solutions and weak super-solutions for suitable regular-
izations of equation (1). In order to prove Theorem 2.1, we consider the
following regularized problem:

1

;(nk —ng_1) = div(Vfo(nr) +n,VV)  in By, (12)
0 oV
gfg(nk) + nk% =0 ondB,

for given ng = n; > 0, where ¢ € (0,1), fo(s) = s*+es (s > 0), By, =
{|z| < m} and v is the outward normal unit vector on dB,,. As the original
equation is of degenerate type, the introduction of f. makes the problem
uniformly elliptic.

Lemma 3.1 (Comparison Principle) For given nonnegative functions ny,
ng € L®(B,y,), let ng, ny, respectively, be weak solutions to

%(nk ) = div(V Ea(ng) + neVV), (13)
%(m i) > div(V () + 2k VV) in B, (14)

where k € {1,...,N}. Then it holds

/ (ng — ) d < / (o1 — 1) de,

where sT = max{0, s}.

Proof.- For the sake of simplicity, we set n = n, and n = ng. We wish
to use a regularized version of the test function sign™(f.(n) — f.(7)) in the
weak formulation of the above problems, where sign™(s) = 1 if s > 0 and
signt(s) = 0 if s < 0. The positive sign function is approximated by

1 ifs>w
sign’t (s) = 0 if s <0
(22 -1)  if0<s<w,

where w > 0. Then, for any s € R, sign} (s) — sign(s) as w — 0. Moreover,
(signl)(s) = 2e¥/“/(w(e¥* 4+ 1)?) for all 0 < s < w and (sign];)'(s) = 0 for
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all s < 0 and s > w and thus, it holds s(sign’)(s) — 0 as w — 0 for all
seR.

Now, we use ¢ = S, € H'(B,,) with S, = signl(f.(n) — f.(h)) as a
test function in the weak formulations of n and n, respectively, and take the
difference of both equations:

1 1
—/ (n—ﬁ)Swd:v——/ (ng—1 — Ng—1)Sw dz
T JB, T

m

< / (0= )V V(L)  (3))S, dr
= [ IV (n) = 1) P da

— I, + I, (15)

Since S/, > 0, we have I, < 0. In order to treat I;, we observe that a
computation leads to

o

c(n—n)
0<(n—n)s5, < - —~ < -,
fn) = f() +e(n—n) ~ e
where ¢ > 0 is a constant which is independent of w (and ). Moreover, (n —
n)S! converges pointwise a.e. to zero as w — 0. Thus, applying Lebesgue’s
convergence theorem, we obtain

lim 1, = _/ tim ((n — 2)S,)VV - V(fu(n) — f.(2)) dz = 0.
w= B""/ w=
Passing to the limit w — 0 in (15) gives

/ (n — A)signt (f.(n) — f.(h))dz

m

< [ s = st () — £ ()
Since

[ = isien (1) = £e)de = [ (e

m

/ (M1 — fg—1)sign™ (fo(n) — fo(n))dw < /B (Mi—1 — M—1) " d,

m m

the assertion follows. 0

Let us obtain some pointwise a-priori estimates for weak solutions of the
problem (12).



Entropy-decaying schemes for Fokker-Planck equations 9

Lemma 3.2 (Supersolution) Let (A2) hold. Suppose that T < 1/||AV|| 0 gay
and let k € {1,...,N}. Furthermore, let R > 0 such that (18) is satisfied
(see below) and assume that ng_y < fig_1. Then ny, defined in (8), is a
solution to the variational inequality

1/ (’flk — nk_1)¢dx + / (Vfg(ﬁk;) + ﬁkVV) -Vipdx >0 (16)

-
for all0 < ¢ € HY(B,,).

Proof.- In the following, we write n instead of n,. We wish to perform
an integration by parts in the left-hand side of (16). Since A7 is not defined
on |z| = R, we have to split the domain of integration. For this, let B =
{|z| < R} for some R > 0 which is specified in (18) and m large enough such
that m > R. We denote the left-hand side of (16) by A. Then, for all test
functions ¥ > 0, since 7 is constant on Bg and 7 — ng_1 > 0 in B,,,

T

A= (l(ﬁ —ng_1)Y +avV - w) dz
Br
1 m — —
+ /{ <ol (;(n — 1)V + (Vfo(R) + AVV) - w) dx (17
z /BR (%(n —ng-1)Y +avV - w)dm
+ / (Vf(n) +aVV) - Vi d.
{R<z|<m}

Integration by parts in both integrals leads to

Az/B (l(ﬁ—nk_l)—mv)zpdx+/63 7V s

T ovt

— / (Af(R) + Vi - VV 4+ nAV)dpd
{R<z|<m}

+ /BB (%fg(n) + ngTv_ﬂds

0 ov
- Je(n n=—r d )
* /<9Bm <8y+f () +n81/+>w °
where vt = z/|z| is the exterior unit normal vector on 0Bgr and 9B,
v~ = —vt and ds the surface measure. Since OV/Ovt = —0V/Ov~, the

contributions 70V /Ov* cancel. Furthermore, we have on dBg,

0 T x x

—f) = = V() +en) - = 290 (f () + <)

> 0,
||

jz? e
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and on 0B,,

Hence, we obtain
1
/ —(n —ng_q —nAV>1/de
-

(7
/ (Af(7) + VR - VV 4+ nAV )¢ dx

R<|z|<m}

/ (1= AV ) — i) d

—/ (Af(R) + V- VV + 1AV )¢ da.
{R<|z|<m}

\IIH

Since, by assumption, n;_; < ng_1 = (1 — 7||AV||fec(ra))72, the first inte-
gral on the right-hand side is nonnegative. In order to estimate the second
integral, we compute, on the set {x € R | R < |z| < m},

I:=Af.(n)+Vn-VV +nAV
~ #(vﬁf”(ﬁ) +(v+2-d)f'(A) + —L(y+2—d)n

|z|
- 7x|'x|zvﬁ+ﬁAV
ary o yx - VV _
:W(a7+2—d)n ’ E (’y—|—2 d)n PE n+ nAV.

Using 0 < 7 < ¢y exp(T'[|AV || oo (ray), we obtain

I§n<ﬁ|a7+2—d|62 16( nrjavy, (Rd)+ﬁ|7+2_d‘
YV
_p v +AV>.
[

Here, we have employed the special form of f(s). However, it is sufficient to
assume that s +— ysf”(s) + (v + 2 — d) f'(s) is nondecreasing for all s > 0
(see Remark 2.1). Let 6 = copy — [[AV||foo(rey > 0. Choosing R > Ry (R, is
defined in (A2b)) such that

R%> %(OAO/V +2 = deg e VIR ey 41y 2 — q)), (18)

we obtain, taking into account assumption (A2),

2vx - VV

|2

I< (5— +AV>ﬁ§ (5—’yco—i—||AVHLoo(Rd)>ﬁ:0
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and finally A > 0, which proves the lemma. 0O

Next, we prove that the discrete solution n; is bounded from above uni-
formly in 7.

Corollary 3.1 (Uniform Bound from Above) Let (A2) hold and let ny
be a weak solution to (12). Then

where 1 is defined in (10).

Proof.- The proof is by induction over k. Let £k = 0. Then, by assumption
(A2D),

ng=ny <ng in B,,.

Assume that ny_y < ng_q in B,,. We have to prove that n, < n; in B,,. By

Lemma 3.2, the difference ny — n; solves the variational inequality
1 _ 1 _
— (ng — ) de — — (ng—1 — ng ) dx

T T

m

+/ (V(fe(n) = () + (ni — ) VV) - Vb dz < 0

for all 0 < ¢ € HY(B,,). We take the test function ¢ = sign} (f.(ng) —
f-(nx)), where sign? is defined as in Lemma 3.1. After similar computations
as in the proof of Lemma 3.1, we arrive at

[ =t = [ s =m0
which implies that ny < np in B,,. O

3.2 Proof of Theorem 2.1 under (Al) and (A2)

In order to solve (7), we consider, for given n,_; € L'(R?) N L>(R?) such
that [ 5, Mh-1dr = / 5, Trdz, the regularized problem

div(Vfe(n) + n"VV) = l(n —Ng-1) I B, (19)
T
0 oV
G?fa(n) + nm =0 on 0B, (20)

where f.(s) = s*+es (s > 0), s~ = min{0, s} (s € R), and v" is the outward
normal unit vector on dB,,,. Here, ¢ and m are positive parameters. Since the
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above boundary-value problem is uniformly elliptic, we obtain the existence
of a unique solution n = n. ,,x € H*(B,,) [15, Ch. 10, Thm. 2.2]. Employing
the test function ¢» = n~ € H'(B,,) in the weak formulation of (19), we
conclude immediately that n > 0 in B, (since ntVV -Vn~ = 0). Hence, we
can write n instead of n™ in (19). Moreover, using the test function ¢ = 1
in the weak formulation, it follows that me ndr = me ng_1der = me nydx.
Thus, we have an L' bound for n uniformly in the parameters € and m.

The following steps are concerned with the limits ¢ — 0 and m — oo.
Let m > R, where R > 0 is defined in (18).

First step: the limit ¢ — 0. A straightforward computation shows that
n, defined in (10), is a supersolution of the weak formulation of (19)-(20),
namely

/ Vi(ne) - Vidr = —/ nVV -Vipdr — %/ (ne — ng—1)dx (21)

m

for appropriate test functions . Taking now the test function ¢ = f.(n.) €
H'(B,,) in (21), we obtain

/m |Vf€(n€)|2dx = - /m nevv : Vfa(ne) dx — %/ (ns - nk—l)fa(”a) dx

m

< /m AV F.(n.)dx — %/ (ne — np—1) fe(ne) d

m

1
S OHAVHLoo(Rd) / Fe(n€> dr — ;/ n?""l dx

m

+ 7—1_ /m ng—1fe(ne) dz, (22)

where the function F. is defined as F!(s) = sfl(s) with F.(0) = 0 and
we have used that x - VV > 0 due to (A2b) on 0B,,. Since F.(s)/s is a
uniformly in € bounded function on intervals of the form [0, B] with B > 0
and using the uniformly in € upper bound for n. given by (8), we conclude
that |V f.(ne)||L2(8,,) < ¢, where ¢ > 0 is independent of € and m. Therefore,

||f€(n€)||H1(Bm) <c, (23)

where ¢ > 0 does not depend on e. Thus, there exists a subsequence of (n.)
(not relabeled) such that, as e — 0,

n. —n weakly in L*(B,,) and weakly* in L>(B,,),
f-(n.) = w weakly in H'(B,,) and strongly in L*(B,,).
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Since strong L? convergence gives pointwise convergence a.e. for a subse-
quence and f.(s) = f(s) + es is increasing, we obtain

= f(f.(n.) —en.) — fH(w) pointwise a.e.,

and we conclude that f~!'(w) =n and w = f(n). Passing to the limit e — 0
in (21) then gives

/ (Vin)+nVV) - Vipdr = —l/ (n—ng_1)Ydz (24)

m m

for test functions v € H(RY).

Second step: the limit m — oo. Let n,, € L>=(B,,) with f(n,,) € H (B,,)
be a solution to (24) with n = n,,. We claim that there is a constant ¢ > 0
such that for all m, || f(nm)|| (s, < ¢ Indeed, using again (22), V f(n.,) is
bounded in L?(B,,) uniformly in m since

o)y = [ o <l [ nndo <
Bm R4

and ¢ > 0 does not depend on m. Thus, we apply a standard Cantor diagonal
selection argument to derive the convergence to a solution of the discrete
problem bounded by n as desired, finishing the proof of Theorem 2.1.

3.3 Proof of Theorem 2.2 under (Al) and (A2)

We define the piecewise constant function in time n™)(z,t) = ny(z) if = €
B,, for all fixed m > 0, t € (t,_1,], and the shift operator (oxn™)(-,t) =
ng_1 for t € (ty_1,t;]. By Theorem 2.1, n™) solves the problem

1
(n™ = oyn™) = div(V (™) +n™NMVV) in B, 0<t<T, (25)

-
subject to no-flux boundary conditions. In order to derive an estimate for
the discrete time derivative, we compute

2“” _UNn ||L2(0T (HY(Bm))*)

||¢||H1(B )_1/0 /m Vin V)-dex>2dt

<[V f(n™ )||L2(0,T;L2(Bm)) + 121V V2207228, < €
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where ¢ > 0 is independent of m and N due to (A2) since v > (d + 2)/2
and VV grows at most linearly at infinity. Thus, for a subsequence (not
relabeled), as N — oo or 7 — 0,

1
—(n™) — gyn™)) = 9n weakly in L2(0,T; (H'(B,))*). (26)
-

The proof of Theorem 2.1 provides the following a priori estimates:
[0 e By < € NF D) i1, <

where the constant ¢ > 0 does not depend on 7, N or m. Thus, as N — oo,
for a subsequence which is not relabeled,

F(r™) = M ~w  weakly in L*(0,T; H*(B,,)). (27)

Since z + x'/* is Holder continuous with exponent 1/a, we conclude from

the H' estimate for n™) that (see [9, p. 141])
||”(N)||W1/a72a(3m) < C||(”(N))a||H1(Bm) <¢

and the constant ¢ > 0 depends on « but not on m or N. Since the embedding
W#2e(B,,) — W¥*2*(B, ) is compact for all s < 1/a, we can apply Aubin’s
lemma [20] to obtain the existence of a subsequence (not relabeled) of n™)
such that, as N — oo,

n®™ strongly in L2(0,T; WS’QQ(Bm)) (28)

* — n® pointwise a.e. and

and n™ — n pointwise a.e. In particular, (n))
w = n.

The convergence results (26)-(28) allow to pass to the limit N — oo in
the weak formulation of (25), leading to

T T
/ (8tn, ¢>(H1(Bm))*,H1(Bm)dt + / / (V(no‘) + nVV) : dexdt,
0 0 m

for all 0 <+ € H'(B,,). Since the above estimates are uniform in m, we can
pass to the limit m — oo and obtain a weak solution to (9).

3.4 Existence of solutions under (Al) and (A2’)

We show Theorems 2.1 and 2.2 by replacing assumption (A2) by (A2’). For
given ny_; € HY(B,,), consider the approximated problem (19)-(20) and
assume that (A1) and (A2’) holds. We set h.(s) = h(s)+clogs, s > 0, where
h(s) is defined in (5). Notice that hZ! exists on R, lim, .., hZ'(s) = oo, and
h'(s) > 0 for all s € R.



Entropy-decaying schemes for Fokker-Planck equations 15

Lemma 3.3 (Supersolution for (A2’)) Let n.;, € H(B,,) be a solution
of (19)-(20) and set n. = h-'(K — V'), where K € R is such that n. > ny in
B,,. Let n. 1 < n. in By,. Then n.p < ne in By,.

The lemma can be shown similarly as Lemma 3.1, stated in B,,, since
V(i) + n.VV =a.V(h(a.) + V) =0in By,

Now, the proof of Theorem 2.1 is similar to the proof under assumption
(A2), with the following change in the first step of the proof. The upper
bound 7. is chosen to converge pointwise a.e., in fact uniformly in compact
sets, ton = h™1(K — V) as € — 0 such that i, > n; for small € and 1 > n;.
Therefore, in view of the uniform H* estimates for f.(n. ), for a subsequence,

ne.p — np <7 strongly in L*(B,,),
fs(na,k) - f(nk) Weakly n Hl(Bm)

These limits show that ny, is a solution of (24). Finally, the proof of Theorem
2.2 is analogous to the proof in the previous section.

4 Proof of the entropy decay

In this section we prove Theorem 2.3. Let ny = ny . € L®(B,,) N H(B,,)
with f(n) € HY(B,,) be a solution to the uniformly elliptic problem

Vf.(ng) Vipde = —/ n,VV -V do — l/ (ng — ng_1)1 dx, (29)

B'IYL m m

for all test functions ¢ € H'(B,,) such that ng = x,,n;, where x,,(z) =
x(xz/m) is the cut-off function with x € C§°(R?) satisfying x(z) = 1 for
lz] < 1, x(x) = 0 for x| > 2, and 0 < x(z) < 1 for 1 < || < 2. Set
he(s) = h(s) +elogs, H.(s) = h(s) for s > 0, and

E.(ng) = / (H.(n) + V) da.
Since H, is convex, it follows

E.(ng) — E.(ng_1) = / (H.(ng) — He(ng—1) + (ng, — ng—1)V)dzx

m

< / (H(n) + V) (e — n_1)dz.
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Employing the test function ¢ = h.(ny) +V € H'(B,,) in (29) gives

l/ (ng — ng—1)(he(ng) + V)dr = —/ ne|V (he(ng) + V)|*dz.

T

m m

Therefore, by [6, Thm. 17],

E.(ng) — Bu(n_1) < —T/ 0|V (e () + V)| da

< —2>\T<E5(nk) — Ee(noo,s,m>>

and

E.(ng) — B-(Nooem) < (14 2A7) Y E.(ng_1) — E-(Nooem))

<
< (14 207)M(E.(ng) — Ee(Nooem))- (30)

Now, we wish to perform the limits ¢ — 0 and m — oco. We write n.
instead of ng. The proof is exactly as in the previous section, showing that,
as € — 0, up to a subsequence,

Ner — My strongly in L*(B,,),
fe(ns,k) - f(nk) Weakly in Hl(Bm)

In view of the uniform L* bound for n. and the convergence a.e of n.; —
ny, Lebesgue’s theorem implies

E.(n.x) — E(ng) ask — oo.

The limits E.(ng) — E(ng) and E.(Neem) — E(Noom) as € — 0 are easy
consequences of the convergence in compact sets of H.(ng) — H(ng) and
H.(Noocem) — H(Noom). Thus, we can pass to the limit ¢ — 0 in (30), giving

E(nigm) — E(noom) < (14 QAT)_k(E(nI) — E(Noom))-

The proof of E(ng,,) — E(nk) as m — oo can be performed analogously to
the arguments in the previous section by using the control at infinity given
by n in the case of (A2) or the compact support of the solutions in the
case of (A2’) to apply Lebesgue’s theorem. The proof concludes by showing
E(noom) — E(ns) as m — oo by direct inspection since in fact neg m = noo
for sufficiently large m due to the compact support of 1.
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