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SIMILARITY SOLUTIONS OF A REPLICATOR DYNAMICS
EQUATION ASSOCIATED WITH A CONTINUUM OF
PURE STRATEGIES

VASSILIS G. PAPANICOLAOU, KYRIAKI VASILAKOPOULOU

ABSTRACT. We introduce a nonlinear degenerate parabolic equation contain-
ing a nonlocal term. The equation serves as a replicator dynamics model where
the set of strategies is a continuum. In our model the payoff operator (which is
the continuous analog of the payoff matrix) is nonsymmetric and, also, evolves
with time. We are interested in solutions u(t,z) of our equation which are
positive and their integral (with respect to x) over the whole space is 1, for
any t > 0. These solutions, being probability densities, can serve as time-
evolving mixed strategies of a player. We show that for our model there is an
one-parameter family of self-similar such solutions u(t, z), all approaching the
Dirac delta function §(z) as t — 0.

1. INTRODUCTION

Replicator dynamics models are popular models in evolutionary game theory.
They have significant applications in economics, population biology, as well as in
other areas of science [3, [, [9] [10].

Replicator dynamics has been studied extensively in the finite dimensional case:
Let A = (a;;) be an m x m matrix. The typical replicator dynamics equation is [3]

uy = [Au — (u, Au)|u = (Au)u — (u, Au)u, (1.1)

where the subscript ¢ in u; denotes derivative with respect to the time variable
t, (u, Au) denotes the usual inner product, i.e. the dot product, of the vectors u
and Au, and (Au)u is the vector whose i-th component is the product of the i-th
components of (Au) and u (i.e. the “pointwise product” of two vectors). The matrix
A is called the payoff matrix, while S = {1,...,m} is the set of pure strategies (or
options) and the vector

-
u=(w(t),..., um(t)) ,
is a probability (mass) function on S, meaning that

uj(t) >0, forj=1,...,m, and Zuj(t) =1. (1.2)
j=1
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It is easy to see that if the conditions (1.2 are satisfied for ¢ = 0, then they are
satisfied for all ¢ > 0 (under the flow The vector u represents the mixed
strategy of one member of the population, i.e. one player, against the rest of the
population. The dependence of u in ¢ allows the player to update her strategy, in
order to increase her payoff.

Infinite dimensional versions of this evolutionary strategy models have been pro-
posed, e.g., in [I] and [6] (see also [7] and the survey [3]) in connection to cer-
tain economic and biological applications. For instance, there are situations where
(pure) strategies correspond to geographical points and hence it is natural to model
the set of strategies by a continuum. However, the abstract form of the proposed
equations does not allow one to obtain much insight, for example on the form of
solutions.

To make some progress in this direction, the recent works [5 8] initiated the
study of the case where S is the set R%, d > 1, and the payoff operator A is the
Laplacean operator A. Then the evolution law becomes

up = [Au — (u, Au)]u, (1.3)

where (-,-) denotes the usual inner product of the Hilbert space L2(R9) of the
square-integrable functions defined on R%). References [5] and [§] deal only with

the special problem of constructing an one-parameter family of self-similar solutions
for (|1.3]), namely solutions u of the form

u(t,z) =t "g(rt ), where r:=|z| = \/m

A peculiar feature of these solutions is that all of them are probability densities on
R?, for all t > 0, and approach the Dirac delta function 6(z) as t — 07.

One criticism towards is that the Laplacean operator A is a symmetric
operator and, also, time-independent. A payoff operator A which is symmetric
with respect to the inner product (-,-) corresponds to the case of a partnership
game, where interests of both players coincide (see, e.g., [3]). These are unrealistic
features for a payoff operator in a replicator dynamics model. For this reason, in
the present work we consider a nonsymmetric and time-dependent payoff operator,
namely

0?u du
Au=Alt)u = — + at"z— 14
u= A= 2% ara (1.4
where v is a specific constant (we will see later that v = —2/3), while
a>0 (1.5)

is an arbitrary but fixed constant. Then, our replicator dynamics model is described
by the equation

u = [Au — (u, Aw)u, t>0, z € R, (1.6)

with u = wu(¢, ), where the operator A is given by (|1.4).
In order for (1.6]) to be a replicator dynamics model, we need to make sure that
if we start with an initial condition which is a probability density function, namely

u(0,2) = f(z) >0, =xe€R, satisfying / f(z)dx =1, (1.7)
R
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then the solution wu(t,z) will remain a probability density function (as a function
of z) for all t > 0 (as long as it exists). This can be justified as follows: Set

U(t) = / u(t, z) dx. (1.8)
Then, integrating both sides of ([1.6) over R (with respect to x) gives
U'(t) = (u, Au)[1 = U(t)], (1.9)

where we have assumed that the interchange of integration with respect to z and
differentiation with respect to t is allowed. Now, in view of , the fact that
U(0) =1 (which follows from (L.7)) suggests that U(t) = 1; in view of (L.8), this
says that the integral of u(t,z), with respect to x, on R is 1 for every ¢.

Also, if u(t, z) is a solution of which exists for all ¢ > 0 and, as a function of
x, it is integrable on R and positive for small ¢, then, due to the nature of equation
we have that u(t,z) remains positive for all ¢ > 0. We can, thus, conclude
that the set of probability densities on R is invariant under the flow .

2. SPECIAL SOLUTIONS

2.1. Self-Similar solutions. We consider the equation (|L.6]), where A is given by
(1.4). Let us assume that the solution u(t,z) satisfies

u(t,-) € HY(R) and ligl zu(t,z)* = 0. (2.1)
By (1.4) we obtain
(Au,u) :/ (Au)udx :/ umuderaﬂ/ Tugzude.

— 00 — 00 — 00

Hence, in view of (2.1)), integration by parts yields
o0 a o0
(Au,u) = —/ u? dx — ,tv/ u? d, (2.2)
—00 2 —00
thus, (1.6) is equivalent to

up = [um + at"zu, + / ui dx + gt”/ u? dx} U. (2.3)

— 00 — 00

We will look for self-similar solutions of (|1.6]), namely solutions u(t, z) of the form
u(t,z) =t "g(at™). (2.4)

We set s = 2t~ (hence x = st*) so that u(t,z) of (2.4) can be also written as
u(t,x) =t "g(s). It follows that

g (t, ) =t~ "N g/ (s), (2.5)
Usa(t, ) =t~ T2V g (5). (2.6)
Also,
up(t, ) = —kt~ D g(s) — Aot~ M~ D ¢/ () @7
= —rt =D g(s) — Ast=(FH D g/ (5). '
Then, gives
(Au,u) = —t~ @5+ /OO g (s)*ds — gt'wr)‘*z“ /00 g(s)? ds. (2.8)
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Setting . .
Klgh= [ g(2ds, Algli= [ gloPds 29)

equation becomes h h
(Au,u) = —t~ N K[g] — gt7+/\_2”A[g]. (2.10)

Substituting (2.5)), (2.6]), , (2.10) in , we have
—rg(s) = Asg'(s) = 772" (5)g(s) + ast' ™7 g'(s)g(s)

+ K [glg(s) + 5t A gl (). (211)

The only way that the above is a meaningful equation is that it does not contain ¢,
which means that

1—-k—=2\=0, 14+v—k=0, 1-2k—XA=0, 1+~v+A-2k=0. (2.12)

This gives
2 1

y=—%, k=32, A= (2.13)

1
3 3’ 3
Finally, we notice that, under (2.13)), (2.4]) gives
/ u(t,x)de = / tRg(xt™) dx = / = 3g(at™ 3 da = / g(s) ds,

which is independent of ¢. Thus, if we set
[ a1,

/ u(t,z)dx =1, for all t > 0.

— 00

then

The following lemma summarizes what we have done so far.

Lemma 2.1. If

u(t,z) =t "g(at™) (2.14)
is a probability density in x and satisfies (2.3), then we must have
2 1 1
__z D — 2.15
’7 37 R 37 37 ( )
g(s) >0, seR, g(s)ds =1, (2.16)
a 1 1
9"(s)9(s) + asg'(s)g(s) + Klglg(s) + 5Alglg(s) + 39(s) + 359'(s) =0, (2.17)
where
K= [ g7 ds, (218)
ey
Alg] :/ g(s)* ds. (2.19)
—o0

Conversely, if (2.15)(2.19) hold, then u(t,x) given by (2.14) is a probability density
in x and satisfies (2.3)).
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In view of (1.4), the fact that v = —2/3 tells us that in the long run and as
long as x stays bounded, the payoff operator A(t) of our model approaches the
symmetric operator 92/9x%. Next, we need to show that there exist function(s)

g(s) satisfying (2.16) and (2.17).

2.2. Auxiliary problem. Consider the problem

" (5)als) + ase' (s)a(s) + pa(s) + 350'(5) =0, (220)
q(0)=A>0, ¢(0)=0, (2.21)
where p is a real parameter satisfying
> % (2.22)
Equation can be written in the form
q"(s) + [L +alsq'(s) + p =0, (2.23)

3q(s)

as long as ¢(s) # 0. Since ¢(0) = A > 0, the standard existence and uniqueness
theorems for ordinary differential equation imply that there is a § > 0 such that

(2.20])-(2.21) has a unique solution ¢(s) for s € (=4, 6). In fact, due to the invariance
of .20

0) under the transformation s — —s and the fact that ¢’(0) = 0, we must
have

q(=s) = q(s), s € (=6,0).

Lemma 2.2. The solution q(s) of (2.20)-(2.21) exists for all s € R and it is a
strictly positive (even) function which is decreasing on (0,00). Also,

lim ¢(s) = lim ¢/(s) =0, (2.24)
oo

/ q'(s)*ds < o0, (2.25)
—o0

/C>O q(s)?ds < oco. (2.26)

Furthermore,
1, [*® > >
(i-3) [ awds= [ deras+y [ e e

Proof. Since ¢ is an even function, it is enough to show that ¢(s) exists for all
s € [0,00). If this is not true, then either (i) (due the denominator ¢(s) appearing
in (2:23)) there must be an s; € (0,00) such that g(s1) = 0, while g(s) > 0 for all
s € [0,s1), or (ii) by a well-known theorem in the theory of ordinary differential
equations [2] there must exist some b > 0 such that

T (1) +Ja(s)]) = .
Let us first exclude the case (i). Suppose that there is an s; > 0 such that
q(s1) = 0, while ¢(s) > 0 for all s € [0,s1). Then, ¢'(s) is negative in (0,s1). If

this were not true, then there should exist a so € (0, s1) such that ¢'(s2) = 0, while
q'(s) <0 for all s € (0,s2). This would imply that ¢”(s2) > 0. However, by (2.23)

q"(s2) = —p <0,

a contradiction.
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Now, if we integrate (2.23) from 0 to s € (0, s1) and use the fact that ¢’(0) = 0,
we obtain

by | o de asa(s) o [ a(@)de s =0
or

() =a [ a(©d ~asals) ~pst 3 [ ma© e - eats). 229

3
Since ¢(s) > 0, while ¢'(s) < 0 for s € (0,s1), ¢q(s) is decreasing in [0, s1) and,
consequently, In ¢(s) is decreasing in [0, s1). Hence, the function
1
f(s) == —glnq(s) (2.29)

is increasing in (0, s1) and

lim f(s) = 1 lim [Ing(s)] = oo.

s—s| s—8

Then, it is not hard to show (see e.g., [Bl Proposition A.1]) that

lim / f(¢ d§
i.e. (recall (2.29))
lim (— %slnq(s) + ;/09 Ing(§) dg) =

Hence, (2.28)) gives
S 1 S 1
lim ¢'(s) = lim [a/ q(§) d¢ — asq(s) — ps + g/ Ing(§) d¢ — gsln q(s)
0 0

S"Sl S*)SI

= 00,

which is impossible, since, as we have seen, ¢’ stays negative in (0,s1). Hence
such an s; cannot exist, i.e. ¢ never vanishes and consequently, ¢’ also never
vanishes. In particular, ¢(s) > 0, ¢’(s) < 0 (hence, ¢ is decreasing), and, therefore,
0 < g(s) < q(0) = A, for all s > 0 for which ¢(s) and ¢'(s) exist.

Now suppose that there is a b > 0 such that

Tim [lg ()| + la(s)]] = oo. (230)
By the previous discussion, the only way for (2.30]) to happen is
hril, q(s) = —oc.
Then
limli)r}f q"(s) = —o0,

which contradicts . Thus ¢’ remains finite and strictly negative on (0, 00)
while ¢ is strictly positive and strictly decreasing on (0, 00). Due to the evenness
of ¢, we must have also ¢(s) > 0 for all s < 0. Hence, ¢g(s) > 0 for all s € R.

From the previous discussion it follows that lims_ o, g(s) = L, namely

q(s) =L+o0(l) ass— oo, (2.31)
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where L € [0, A). To continue, let us suppose L > 0. Then, the above formula
implies that, as s — oo,

Ing(s) =In(L+o0(1)) =InL(1 +0(1)) =In L + o(1). (2.32)
Using (2.31)) and (2.32) in (2.28)), we obtain

q(s)=a /Os[lnL +0(1)] d¢ — as[In L + o(1)]

~ s+ % /Os[lnL +o(1)]dé — és[lnL +o(1)],

which implies

1 1
¢ (s)=aslnL +o(s) —asln L + o(s) — us + gslnL—i—o(s) - gslnL—l—o(s),

ie.
q(s) = —us+o(s) ass— oo,
which contradicts (2.31)). Therefore L =0, i.e.,
lim ¢(s) =0. (2.33)

We continue by noticing that

/ ¢ (s)ds = lim q(s) — q(0) = —A, (2.34)
0 S§—00
hence ¢’ € L1(R) (since ¢’ is odd and negative). Suppose

liminf ¢'(s) < 0. (2.35)

Then, in view of (2.34) there is a sequence s, — oo such that ¢’ attains a local
minimum at s,, for all n and

lim ¢'(s,) = —4, for some § > 0. (2.36)
But, since ¢'(s,) is a local minimum we must have ¢”(s,,) = 0, hence (2.23)) gives
1 ’ ’ 3ug(sn)
+a|spq (Sn) = — or Sn) = T T o
[5Gy T elond/ (o) = = o dlon) =g N

thus
lim q,(sn) =0,

contradicting (2.36)) and hence (2.35). We have, thus, established that

lim ¢'(s) = 0. (2.37)
This, together with the fact that ¢’ is odd and integrable, implies ¢’ € Ly(R), i.e.
/ q'(5)%ds < . (2.38)

Finally, implies
s " 1 s . s , s B
| a@a@ e 3 [ si@dera [ co@u@ e [ aac-o
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Integrating by parts the first two terms above and using the fact that ¢’(0) = 0 we

have
0000/ (5) ~ [ O de+ gsale) + sals)?
a 1 s
-5 [ d&+u—§yéq@ms=u
Since a > 0, s > 0, and ¢(s) > 0, the above equation implies
1 s
<“*§>/'ﬂ0d€é[; ()2 de + 2 [;aa%%fq<><> (2.39)
(1) If we suppose that
/0 q(§) d§ = oo, (2.40)

then (2.39)), by (2.38)), implies
| arde=oc.
0

For typographical convenience we set
oo
GRS

Then, formula can be written as
) [ a@rde<ar G [ a2 de - a0

(1= 3
0
Furthermore, ¢(£) > 0, for all £ € (0,00), and hence from the above inequality we
Qd _ /
§)° d€ — a(s)d'(s) (2.41)

have s
- 1 M+ 5 fo q
5
Now, under L’Hopital’s Rule together with the fact that q(s)q’(s) is bounded
yield
M a (S 2d¢ — / a 2
o M8 I AO2 a0 e
s700 Jo a(§) d¢ sooo g(s)  2s—00
But, then, from (2.41) we have p < 1/3, which contradicts the fact that u > 1/3

Consequently,
o0
| <.
0
(2) The function ¢ is strictly positive and strictly decreasing on (0,00) with

2
0 < q(s) < A, for all s > 0. Since
lim ¢(s) =0,
(s) for all s > sg. Hence

there is a so > 0 such that 0 < ¢(s)
(s)*=0 and 0</ q(s)?ds </ q(s) ds
s0

lim ¢(s)?
S0

§—00

Thus, from (2.42)) it follows that
oo
/ q(s)?ds < o0.
0
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From (2.38)), (2.42)), and (2.43) we have

tiny [50(s) + 5 50(5))

S§— 00 2

— [ q@rac g [ a©ra-(n-3) [ a©de <o
0 2 Jo 37 Jo
Thus,
. 1 a o ~
lim [gsq(s) + 554 (s)] =LeR.
If L # 0, then the above limit tells us that T'(s) := (1/3)q(s) + (a/2)q(~s)2 is
asymptotic to L/s, contradicting the fact that T'(s) is integrable. Therefore, L = 0.

Therefore,
1 o0 oo a o0
(i=3) [ atrds= [ dords+ G [ ats?as
3" Jo 0 2 Jo

from which (2.27) follows immediately. The proof of this key lemma is now com-
plete. O

2.3. Construction of the self-similar solutions.

Lemma 2.3. Let q(s) be the solution of the problem (2.20)-(2.21). Then

3A
Moo < py) —2 2.44
14l < 1y T (2.44)

where || - ||oo denotes the sup-norm, as usual. Also

>~ A32\/T 4 3aA
/ q(s) ClS Z Ty ———
0 2v/3u
/Oo q(s)?ds > APVI i 3ad
0 N 3V3p

(2.45)

(2.46)

Proof. The function ¢’ is odd, hence
l4'lloc = sup{lq'(s)| : s > 0}.
Since ¢'(s) < 0 in (0, c0) with
¢ (0) =0= lim ¢'(s),

S§—00
it follows that ¢’ attains its absolute minimum at some s,, € (0, 00), and hence
14'l|cc = sup{—¢'(s) : s = 0} = —¢'(sm) = |¢(sm)].
Also, ¢"(sm) = 0, thus (2.23) implies

/ I
q(sm)=——5—"—"—
[Sq(lsm) + a]sm

9

therefore
I

14 o0 = =¢'(sm) = —————-

[3(1(1771) + a]sm

But ¢(s) is decreasing in [0, 00), while ¢(0) = A and s,, € (0,00), hence
_# - [ _»

[73(1(3771,) +alsm — [3%4 +als;,  asm

)
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and then -
Moo < — B2 o B 2.47
llloo < (1+3ad)sm, < as,, (247)
Also, by [.23)
1
q'(s)+pu= —[m +alsq'(s) >0 forall s> 0,
while ¢’(0) = 0. Thus, we must have
q'(s) > —ps for all s >0,
in particular
l4'loc = =" (5m) < p5m- (2.48)
By combining ([2.47)) and ( - we obtain
3uA
oo < min{—HA .
I < min{ s}

But, no matter what s,, is, the quantity min{3uA(1 + 3aA)~1s;!, us,,} (since the
first term is decreasing in s,, while the second is increasing) is always at most N,
where

3uA
N = PP
B = (15 30A)s”
Then
d N=

1 + 3 A o VT 3aA

Thus, ||¢/||c < N, which is (2.44). Furthermore,
g Hoo > —¢'(s) forall s>0,

hence

q(s) > q(0) — s||¢'||oc = A — 5]|¢'||oc  for all s> 0.
Then, by (2.44) we have

[ 3A
> A — [ — > .
q(s) > A—su 304 for all s> 0, (2.49)

(14+3aA)A
w3
since ¢(s) > 0 for all s > 0. Then (see (2.49)),
OT8aAA

/ " gls)ds > [ e

V(1+3aA)A

v A
>/0 v (A—su Ligm)ds

_ A32/1+3dA
=

which is (2.45)). Finally, from (2.49)) we have
NGEETTOY

/qu<s>2ds> 7 aeras

in particular for

0<s<
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>/W<A 3A )2d
~—Jo K 1+ 3adA s

_ A%21+34A
=i
which is (2.46). O

Corollary 2.4. If q(s) satisfies (2.20)-(2.21)), then

lim q(s) ds = o0, (2.50)

A—oo | _

oo
[o¢]

lim q(s)* ds = oo, (2.51)

A—o0 — 0
o0

li '(s)*ds = 0. 2.52
Jm [ d(s)7ds=0 (2.52)

Proof. By ([2.45) and the evenness of ¢(s) we have

o0

> > 243/2\/1 + 3aA
/ q(s)ds = 2/ q(s)ds > #, (2.53)
—o0 0 3\/§/J/

and since

_ 2A%21+3aA

im ———— = o0,

A—oo 3\/3“,

we obtain that ([2.53)) implies

Algréo N q(s)ds = oo.

The function g is even, and hence ¢ is even too. Furthermore, (2.46)) implies
> > 2A45/2\/1+ 3aA
/ q(s)*ds = 2/ q(s)*ds > 4,
—0 0 3v/3u
hence, from (2.54) we have

(2.54)

. 2 o
Ah_r}réo 3 q(s)* ds = 0.

Recall that —¢'(s) > 0 (and —¢'(s) < ||¢'||s) for all s € (0,00). Thus, by (2.24) we
obtain

o0

[e.e] oo
0< [ dePas< il [ d(s)ds = Ald]
0 0
and, consequently, by using (2.44]) we have

o0 34 3432
< "(s)%d <A\/ :\/ : 2.
0*/0 @) ds < A 307 =V T304 (2:55)

Finally, since ¢'(s) is odd and hence ¢'(s)? is even, by using (2.55) we obtain

) ) 3432
< "(s)? =2/ "(s)*ds < 24/ 2.
O_[mq(s) ds ; q'(s)*ds < 7 30" (2.56)

which implies (2.52)). O
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Lemma 2.5. If q(s) is the solution of (2.20)-(2.21)), then
q(l)efiaq(l) AeSA(1+a)

. < q(s)e®1®) < . (2.57)
s¥exp[3u + [ 150a] sP exp[3p — [ 5]

for all s > 1.

Proof. We consider the function

F(s) ::fé/o Ing(§)dé, seR.

Since ¢(s) is decreasing in (0, 00), for 0 < £ < 1 we have

q(1) < q(§) < q(0) = A, (2.58)
Ing(1) < =3F(1) <In A. (2.59)
Furthermore, implies
1
ag(1) < a / 9(€) d€ < aA. (2.60)
0
By , we have
d(s)=a / 4(€) d€ — asq(s) — s — F(s) + sF(s), (2.61)

S (s) = F(9) = () + s + asqls) — a [ a(6) de.

Thus, for s # 0 we have
(F) - tot o). e

We pick an s > 1 and integrate both sides of the equation (2.62)) from 1 to s. This
leads to

Fis) _F(l):/ls qlﬁ(g) d§+ulns+ai/osq(§)d§—a/o q(&) dg,

WO g FO pey_ume @ [ L
[ Gae= T2 - p - s =2 [ deva [ a@ae (209

Since ¢'(s) < 0, for all s € (0,00),

0 [ Tgacz [[d@dez [ = fim o) - a0) = 4

hence, (2.63)) gives

F(s)

0>

a s 1
P = ptns =2 [ deva [ ate e > —a.
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or
s 1

)+ uins+ 5 [ a@ds—a [ a©ae

5 Fs) (2.64)

> F(1) +ulns+f:/08q(£>d§—a/o 4(€) de — A.
By we have

B2 [ @ de - aats) -+ (s - 2 (2.65)

0

Then, (2.64)) combined with (2.65|) implies
q'(s)

F(1) + ulns ‘“/0 a(€) dé > F'(s) — agls) —p—

1
> F(1)+ s —a [ a(€)ds— 4,

or

)

(s) +F<1>+mns—a/0 a(€) ds

> F'(s) — aq(s) — p

> 709 +F(1)+ulns—a/1q(£)d£—f1.
0

S

(2.66)

By ([2.44)) and the fact that ||¢'||cc > —¢/(s) for all s € (0,00), we have

3A
_ql(s) < ||quoo < 1% m, for all s > 0,
which implies
I 3A q'(s) q(s) p 3A
VT304 S 0<— < - : 2.67
sV1+3aA = s U< s T sV1+3aA ( )

Hence, by using (2.67) in (2.66) we obtain

3A 1
%\/ e F(1) + In(s”) fa/o q(€) de

> F'(s) —aq(s) — p

] 3A !
>_sm+F(1)+ln(s“)—a/o o(€) de — A

for all s > 0. Now, by invoking (2.60]) the inequalities above give

uw |/ 3A u
— 1
V1334 + F(1) + In(s*) — aq(1)

> F'(s) —aq(s) — p
M 3A
sV 143adA

+ F(1) + In(s") —aA — A.

2_
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Using the definition of F(s) the above inequalities can be written in the form

/:\/E + F(1) + In(s") — ag(1)

> — 2 ng(s) - ag(s) — s

3

W 3A
> A2 L p) 4 In(sh) — ad — A
Z =5\ T530a TFD+ (") —a

Recalling ([2.59)), the above inequalities imply

3u | 34 _
3ag(1) +Ing(1) — ?,u T3 304 +In(s7%") — 3u

<Ingq(s) + 3aq(s)

3A
1+3aA
which by exponentiation yields (2.57). O

Corollary 2.6. Let q(s) satisfy (2.20)-(2.21)) (in particular ¢(0) = A). Then, as a
function of A, the quantity

<3aA+3A+ 3u +1In A+ In(s73) — 3y,
s

I(A) = /°° q(s)ds (2.68)

— 0o

is continuous in (0,00).

Proof. Let q(s; A) := q(s) be the unique solution of the problem (2.20)-(2.21). By
the standard theorem of ordinary differential equations on continuous dependence
on the parameters we have that ¢(s; A) is continuous in A for all A > 0. For fixed
Aq, As with 0 < A; < Ay < 00, the second inequality in , the monotonicity
of ¢ and the condition g > 1/3 imply that the family {q(; A) : A € [Ay, As]} is
dominated by the integrable function H(s) = h(|s|), s € R, where

Agedadz 0<s<1;
h(s) = A263A2(1+u.)

3A
831 exp[3u—3pu \/m}

, s>1.
Hence, the continuity of I(A) follows by invoking the dominated convergence The-
orem. O

We are now ready to state our main result.

Theorem 2.7. Let v = —2/3. Then, for each number § € (0,00) there is a
self-similar solution of (which is equivalent to ), namely a solution u of
the form u(t,x) = t=/3g(xt=1/3), where g(s) satisfies 2.16), 2.17), @.18), and
, such that

a
B = Klg] + 5Alg),
where K|g] and Alg] are given by (2.18) and (2.19)), respectively.

Proof. As in the proof of Corollary let ¢(s) = q(s; A) be the unique solution of
the problem (2.20))-(2.21)) with u = 8+ (1/3); that is,

" (5)a(s) + asq'(s)a(s) + Ba(s) + 5a(s) + 350/(5) =0, s € R,
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q(0)=A>0, ¢(0)=0,
and set - -
Q(A) := / q'(s; A ds + % / q(s; A)? ds. (2.69)
Then by ,
o0
Q) =5 [ alsiA)yds = pI(4)
—0o0
(recall (2.68)), hence Corollary tells us that Q(A) is continuous on (0, o).
Furthermore, by (2.50) of Corollary we have
Allrg+ Q(A) =0, Ah_r)nooQ(A) = 0. (2.70)
Thus, Q(A) takes every value between 0 and co. In particular, for each number
B € (0,00) there is an A = Ag such that
Q(Ap) = 0.
Set g(s) := q(s; Ag). Then
a
Klg)+ 5 = |

—00

hence g(s) satisfies (2.17)-(2.18)). Furthermore, by (2.27)),
| a@as= [ atsianas

1 o0 o
= B[/_oo q/(35Aﬁ)2d3+g/_oo q(s; Ag)? ds]
1

and, therefore, g(s) also satisfies (2.16)). O

oo oo

d(s42ds+ 5 [ alsi A7 ds = Q(a5) =

— 00

Clearly, all these self-similar solutions u(t,x) are probability density functions
on R. A peculiar feature of these solutions is that they all approach the Dirac delta
function §(x) as t — 0F.

Acknowledgements. The authors wish to thank the anonymous referee for mak-
ing numerous constructive comments and suggestions.
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