TIOP PUBLISHING NONLINEARITY

Nonlinearity 21 (2008) 1533-1545 doi:10.1088/0951-7715/21/7/009

Inertial manifolds for a Smoluchowski equation
on a circle

Jesenko Vukadinovic

Department of Mathematics, CUNY-College of Staten Island, 15-208, 2800 Victory Boulevard,
Staten Island, NY 10314, USA

E-mail: vukadino@math.csi.cuny.edu

Received 2 October 2007, in final form 22 April 2008
Published 10 June 2008
Online at stacks.iop.org/Non/21/1533

Recommended by Y G Kevrekidis

Abstract

The existence of inertial manifolds for a Smoluchowski equation—a nonlinear
and nonlocal Fokker—Planck equation which arises in the modelling of colloidal
suspensions—is investigated. The difficulty due to first-order derivatives in the
nonlinearity is circumvented by a transformation.
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1. Introduction

The Smoluchowski equation describes the temporal evolution of the probability distribution
function ¢ for directions of rod-like particles in a suspension. The equation has the form of a
Fokker—Planck equation

WY =AY +V .- (YVV).

Itis, however, phrased on either the unit sphere or the unit circle, and the gradient, the divergence
and the Laplacian are correspondingly modified. The unknown function V stands for a
mean-field potential resulting from the excluded volume effects due to steric forces between
molecules. Unlike the Fokker-Planck equation, the equation is quadratically nonlinear due to
the dependence of V on the probability distribution v, and it is nonlocal, since this dependence
is nonlocal, as well. In this paper, we shall use a particular type of mean-field potential due to
Maier and Saupe [22], which can be thought of as the projection of the probability distribution
function on the second eigenspace of the Laplace—Beltrami operator multiplied by a constant.

Historically, the Smoluchowski equation was preceded by a variational model for colloidal
suspensions due to Onsager [23]. Onsager calculated the free energy functional, and derived the
Euler-Lagrange equation for the steady states. The mean-field potential used in his work was
different, and the Maier—Saupe potential is a truncation of this potential. However, it is widely
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accepted that it affords sufficient degrees of freedom to capture the dynamics of the micro—
micro interaction. In a recent development, the bifurcation diagram was confirmed rigorously
for both the 2D and the 3D cases (see [5, 6, 8, 13, 18, 19]). In the 2D case, as the potential
intensity increases, the equation undergoes a pitchfork bifurcation, in which two equivalent
nematic steady states (probability distribution concentrates to one direction) emerge from the
isotropic one. In the 3D case, the equation undergoes two bifurcations. At a lower potential
intensity, the equation undergoes a saddle-node bifurcation, in which a prolate nematic steady
state (probability distribution concentrates to one direction) and an oblate nematic steady state
(probability distribution concentrates uniformly to the equator) emerge.

The Smoluchowski equation was first proposed in the works of Doi [10] and Hess [17] as
a dynamical model for nematic liquid crystalline polymers. In this paper, we study a version
of the equation in which the interaction with the ambient flow is neglected. In this case,
the equation becomes a gradient system with free energy as the Lyapunov functional, it is
dissipative in a Gevrey class of analytic functions and it possesses a finite-dimensional global
attractor consisting of the steady states and their unstable manifolds. In addition, the second
eigenmode is a single determining mode for the 2D equation. All these facts point to the finite
dimensionality of the dynamics. The best framework for describing the finite dimensionality of
a partial differential equation (PDE) is within the context of inertial manifolds, when they exist.
First introduced by Foias et al in [15], they are defined as finite-dimensional positive-invariant
Lipschitz manifolds which attract all solutions exponentially, and on which the solutions of the
PDE can be recovered from solutions of a system of ordinary differential equations (ODEs),
termed the inertial form. One of the most notable examples of parabolic PDEs which possess
inertial manifolds is the Kuramoto—Sivashinsky equation [14]. There is also a large class
of dissipative PDEs, most notably the 2D Navier-Stokes equation, which possess a finite-
dimensional attractor, for which, however, the existence of inertial manifolds is still open.
The main difficulty in proving the existence of inertial manifolds lies in a very restrictive
spectral gap condition; this is especially true in the presence of first-order derivatives in the
nonlinearity, as is the case for the Smoluchowski equation and the Navier—Stokes equations.
This difficulty for the 2D Smoluchowski equation is circumvented in this paper by transforming
it to a parabolic equation that does not contain a spatial derivative in the nonlinearity.

The paper is structured as follows. We first review some basic properties of the 2D
Smoluchowski equation. The equation is transformed into an infinite system of ODEs, and
the existence of an absorbing cone is proven. In the section that follows, we define inertial
manifolds and state a theorem for their existence. Different proofs are available in the literature
(e.g. [3,24,25]). We then transform the Smoluchowski equation in order to remove the
first-order derivatives from the nonlinearity. Since Lipschitz continuity of the nonlinearity
is required in order to apply the existence theorem, we then modify the equation outside the
absorbing cone, and apply the existing theory of inertial manifolds to this prepared equation.
This, in turn, yields the existence of inertial manifolds for the Smoluchowski equation.

Let us also remark that the dynamics of the Smoluchowski equation becomes much more
complex when we allow for interaction with the ambient flow. Even a passive interaction with
a shear flow leads to complicated and peculiar dynamical behaviour. This is due to the fact that
the fluid introduces a nonvariational element to the dynamics, even though the nonlinearity
remains unchanged. The equation ceases to be a gradient system, and the attractor becomes
a much more complicated object: in addition to flow-aligning (steady states), different time-
periodic solution regimes and chaos were confirmed numerically. The method developed here
can be modified to prove the existence of inertial manifolds in this dynamically more interesting
case (see [26]).
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2. Preliminary information

2.1. 2D Smoluchowski equation

We study a Smoluchowski equation on a circle S =10, 27]

Ve = Ypp + (Y V). 2.1

The unknown ¥ in the equation is the probability distribution function for the orientation of
rigid rod-like molecules in a suspension, and the unknown V' is a mean-field intermolecular
interaction potential resulting from the excluded volume effects due to steric forces between
molecules. In this paper, we use the Maier—Saupe potential given by

Vg, ) ==bm@m —1/2) : imQ@m — 1/2)y, 2.2)

where m(¢) = (cos ¢, sing), (f)y = fozn f(@)¥(p) de, and the parameter b > 0 denotes the
potential intensity. Regarding the existence, uniqueness and regularity of solutions of (2.1), it
is easy to prove the following theorem (see [5, 6]).

Theorem 1. Let vy > 0 be a continuous function on S' such that fozn Y = 1. A unique smooth
solution ¥ (t) = S({)Yo of (2.1) for an initial datum (0) = g exists for all nonnegative
times, and remains positive and normalized

2

| Yp,t)dep = 1.

The Smoluchowski equation preserves certain symmetries. Symmetry with respect to the origin
is preserved, reflecting the fact that we do not distinguish between orientations m and —m.
Also, symmetry with respect to any line passing through the origin is preserved. Therefore,
the form of a solution i expended in a Fourier series as

1 1 &
Vi) = o—+— ; i (1) cos(2ke),

where

2T
Yi(t) = (cos 2kp)y = / cos(2kp)¥ (. 1) dg
0

is preserved. We will restrict ourselves to the study of solutions with such symmetry. The
normalization implies yop = 1 and |y;| < 1. In this setting, the 2D Smoluchowski equation
can also be written as an infinite system of ODEs

yo=1,
; . 23
Vi + 47y = bkyi (Vi1 — Yis1), k=1,2,... 2.3)
In particular,
yi = [b(1 = y2) —4]y1, 24

so the sign of y; does not change in the evolution. It is an easy observation that if
I G
Ylp. 1) = 5+ — 3 lt) cos(2ky)
T
is a solution, so is

1 1
Ylo—m/20) = 5—+— ;<—1>kyk<z> cos(2kg).
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Therefore, every solution ¥ with y;(¢) > 0, ¢t > 0 has a corresponding solution ¥ (- — 77/2)
with y1(f) < 0, ¢ > 0, and vice versa. Also, y; = 0 (V = 0) is preserved by the flow.
The solutions on that subspace satisfy the heat equation v, = ,,, and, consequently, decay
exponentially to the steady state y = 1/2m. Therefore, it suffices to study the equation for
y1 > 0. Note that the potential can be written as

b
Vig. 1) = —Zy1(1) cos(2g),
and its evolution follows the equation:

Vi=1[b(1 —y) —4]V. 2.5

2.2. Dissipativity and the global attractor
Let

2w
H = {1// e LX(SHE R Y (=) =¥ (@), ¥(@+7/2) =¥ (@), | ¥ =1,(cos29)y > 0} :
0
For f(k) = a*, 1 < a®> < 1+ 1/b, we define the following Gevrey class of functions:

11 >\ fk)
Hy := :w) =t ;yk cos(2kg) : kZ;nyi <00, ¥ >0,y > 0} (2.6)

endowed with the norm

0 1/2
- k
v =¥l = (Z %»%) : 2.7)
k=1

Hy is a subset of the set of real-analytic functions. Also, for each n € N U {0} there exists a
combinatorial constant M,, > 0 depending on a, such that

185 = ¥)ll < Mul¥y — ¥l Y € Hy. 2.8)

In paper [7], it was proven that (2.1) is dissipative in the sense that, for initial data of the form
1 1

Vo(p) = o+ — > 3u(0) cos(2ky) (2.9)
k=1

belonging to a bounded set U € H~'/2(§"), there exist Ty > 0 so that for z > Ty the solution
satisfies | (1) — ¥|; < Vb, and, consequently, |95 (¥ — 1//u)||Do < M,+/b. In other words,

the ball of radius /b in H r is an absorbing set: all solutions of (2.1) enter this set to remain
there, eventually. The Smoluchowski equation possesses even smaller absorbing sets. First,
we observe that the quotient z; = y,/y; satisfies the ODE

2, + 4k — Dz = bkyi (zi—1 — Zks1) — bzi(1 — y2), k=2,3,4,...,

and therefore

d
E(Z’%) +4(k* — D)zj = bky1 (zk—12x — zxzxr1) — bzg(1 — y2), k=2,3,4,....

Multiplying by f(k)/k and summing yields the inequality

d S fl), o 5
— — 2 kf(k <b .
Tdr ;:2 et ;:2 fk)z; [y2]
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In particular, |y (2)];/y1 with ¥ € U is dissipated in time, until eventually

W (®)|, < Vbyi, t>Ty. (2.10)
In particular, the cone-like set

Co={v e i, < Vow)
is absorbing and invariant:
S@)Cp C Cy, t=0.

The eigenmode y; is significant also in the sense that it is a determining mode, i.e. if for two
solutions

lim |y{"(1) — y{? )] =0,
—00

then
lim [y V(1) — P @)|; = 0.
=00

The 2D Smoluchowski equation has a global attractor .A defined as the maximal compact set
which is invariant: S(t).A = A for all r € R, and attracts all solutions: dist(S(t)v, A) — 0
as t — oo for any . It is easily proven that A is finite dimensional. Also, the structure of
A is somewhat simple due to the fact that the equation (2.1) is a gradient system. Denoting
u = exp(V/2), the Lyapunov functional is given by
2w
F(t) = Y logudy,
0

which satisfies the equation
2w
T= [ wroen,yd
t 0
For dissipative gradient systems, the dynamical behaviour is characterized by a global attractor
which is formed by the steady states and their unstable manifolds. The right-hand side of the
energy dissipation equation yields the equation for the steady states

V +logy = const.,
which after denoting r = (b/4)(cos 2¢), can be written as

V= [T exp(2r cos 2¢)

It was shown that at b = 4 equation (2.1) undergoes a pitchfork bifurcation. For b < 4 the
isotropic solution ¢/ = 1/27 is the unique steady state, and it is asymptotically stable. In
this case, A = {v/}, and all solutions converge to the isotropic steady state, exponentially.
For b > 4, two anisotropic steady states w;t of the above form (r = %r;) emerge from the
isotropic steady state. Note that the relationship between the two anisotropic steady states is
¥, (¢) = ¥ (¢ —m/2). All solutions of the equation (2.1) converge to one of the three steady
states. In view of (2.4), if ¥ (1) — 1} with y; # 0, then y,(t) — 0 implies that y;(f) — oo
exponentially as t — oo, which is a contradiction. Therefore, if b > 4, 1/_/ is a saddle with the
set {y; = 0} as the basin of attraction. The nematic steady states ¥ and v, are attracting
points with the sets {y; > 0} and {y; < 0}, respectively, as basins of attraction. The global
attractor consists of the three steady states and the unstable manifolds of the saddle. Since
the dynamics on the set {y; < 0} merely mirrors the dynamics on the set {y; > 0}, and the
dynamics on the set {y; = 0} is trivial, we restrict our study to the set {y; > 0}. In this
case, A = {y;}. However, since y,(t) — 1 —4/b ast — oo, in view of (2.4), the rates of
convergence to v, are hard to determine.

exp(2r cos 2¢)
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2.3. Inertial manifolds

The Smoluchowski equation possesses a finite-dimensional global attractor, has a single
determining mode and has a simple bifurcation structure of a kind which is typically
encountered in systems of ODEs. Therefore, even though as a PDE the Smoluchowski
equation is intrinsically infinite dimensional, its dynamics exhibits properties typical of finite-
dimensional dynamical systems.

The global attractor is a central object in the study of long-term dynamics. It, however,
appears to be inadequate in capturing the finite dimensionality of the dynamics. This is
mainly due to two facts. Firstly, it can be a very complicated set which is not a manifold,
and the dynamics on it may not be reduced to a finite system of ODEs. Secondly, although
all solutions approach this set, they do so at arbitrary rates (algebraic or exponential), so the
dynamics outside of the attractor is not best tracked on the attractor itself. When they exist,
the so-called inertial manifolds are more suitable to capture the finite dimensionality of a PDE.
Introduced by Foias ef al in [15], it was defined to remedy these shortcomings of the global
attractor.

Consider an evolution equation on a Hilbert space H endowed with the inner product
(-, ), and the norm |-| of the form

oru + Au = N(u), (2.11)
where A is a positive self-adjoint linear operator with compact inverse, and N : H — H is
a locally Lipschitz function. Recall that, since A lis compact, there exists a complete set of
eigenfunctions wy for A

Awk = }‘k Wy .

We arrange the eigenvalues in a nondecreasing sequence Ay < Apyp, kK = 1,2,... Itis a
well-known fact that A, — oo as k — oco. We also define the projection operators

n
Pou =) (u, wi)wy

k=1
and Q, = I — P,, and the cone-like sets
Cl ={weH:|Qw| <IPwl}
Definition 1. An inertial manifold M is a finite-dimensional Lipschitz manifold which is
positively invariant
SHOM C M, t >0,

and exponentially attracts all orbits of the flow uniformly on any bounded set U C H of initial
data

dist(S(t)ug, M) < Cye™™, up e U, t > 0.

The inertial manifold is said to be asymptotically complete if for any solution u(t), there exists
vy € M such that

lu(t) — S(t)vg| — O, t —> o0,
exponentially.
There are several methods for proving the existence of inertial manifolds. The vast majority
of them require some kind of Lipschitz continuity of the nonlinearity N and make use of a
very restrictive spectral gap property of the linear operator A which is usually the Laplacian.

These two conditions yield the strong squeezing property, which, in turn, yields the existence
of an inertial manifold. The inertial manifold is obtained as a graph of a Lipschitz mapping.



Inertial manifolds for a Smoluchowski equation on a circle 1539

Theorem 2. Suppose that the nonlinearity in (2.11) satisfies the following three conditions:

e [t has compact supportin H, i.e. supp(N) C B, = {u € H : |u| < p}
e [tis bounded, i.e. IN(u)| < Cy foru e H
e [t is globally Lipschitz continuous, i.e. |N(u1) — N(uz)| < Ciluy — uy| foruy,u, € H.

Suppose that the eigenvalues of A satisfy the spectral gap condition, i.e.
)‘n+1 - )‘n > 4C1»
for some n € N. Then the strong squeezing property holds, i.e.

o Ifui(0) —uy(0) € C, then u(t) — us(t) € Cf fort > 0.
o If ui(ty) — uz(to) ¢ Cf, for some to = 0, then |Q,(u1(t) —ux(t))| <
|0, (u1(0) — uy(0))|e ™ for some p > 0 and for 0 < t < fo.

The strong squeezing property implies the existence of an asymptotically complete inertial
manifold which is the graph of a Lipschitz function ® : P,H — Q,H, i.e.

M=G[®]={p+P(p):pe P,H)}
with

|®(p1) — @(p2)| < IIp1 — pal.
Restricting (2.11) to M yields the ODE for p = P,u

dp
ar +Ap = P,N(p+ P(p))

termed the inertial form.

Different proofs are available in the literature (e.g. [3,24,25]). The above result is not the
strongest possible. It is possible to ease the Lipschitz condition to allow for nonlinearities that
contain first-order derivatives of u, resulting, however, in an even more restrictive spectral gap
condition. If we apply this result to the Smoluchowski equation (2.1), it turns out that the
spectral gap condition holds only for the intensities » < 4, in which case M = A = {y}.
The main idea of this paper is to eliminate the gradient from the nonlinearity of (2.1) through
the transformation u = v exp(V /2), and then to apply theorem 2.

3. The main result

3.1. Transformed equation

It can be easily verified that if a normalized, positive function i satisfies (2.1), then
u = Y exp(V/2) = yr exp(—b{cos 2¢), cos 2¢/4) satisfies the equation

Uy =ty + 5 (Vi + Vo — 2(V)*) u. (3.12)
Equation (2.5) for the evolution of V and the fact that V,, = —4V allow us to rewrite this
equation in the form

U = Upy + F[Ylu, (3.13)
where
Fly] = _b(cos 2<p‘)l,/, cos 2¢ [b(l ~ (cosd@)y) — 8] B b*(cos 2<pl¢2 sin’ 2(p.
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Observe that F' depends only on the first two eigenmodes of ¥r. Our next goal is to express
as a function of u in order to view (3.13) as a closed equation in u. To this end, we develop
the following framework. If u € L'(S"), we define the transform

2
u(x) =/ u(p)e* > do.
0
Clearly, & € C*°(R). For a € R we define
mau(p) = u(p)e’** € L',
and so
2
() = [ a0 dy =i i),
0

For u = 1/2x let us denote

1 2
h(x) =:a(x) = E/ e* 2 dg.
0

Note that since
1 2
h(n)(x) — _/ cos”(2<p)e"°°sz‘/’ d(p
27 0

h™ > 0 for n even and since 1" (0) = 0 for n odd, we also have 2 (x) > 0 for x > 0 and
n odd. Remark also that 2”(0) = 1/2.
We define the set

2
X = Uger {mav cve LX(ShRY, v even,/ v(p)de < 1} .
0
Obviously, X is an open subset of L2(S 1), and for u € X we have

2
i (x) = / u(9) cos2p)e* 2 do,
0

2
i’(x) = / u(@) cos’>(2p)e* ¥ dy > 0.
0

Also, if u € X, and u = m,v for some a, then ii(—a) < 1. Since 4 is concave up, and
i(x) — oo as x — 00, there exists a unique » € R such that &#(r) = 1 and &'(r) > 0. We
now define the mappings

R: X — R,

ur,
v:X — H,

U Y =mgut = ue
Y, : X - RY,

R(u) cos2¢
9

2
u 0'(Ru)) = / u()eR 520 cos 29 dp = (oS 2¢) y s
0
Y2 X - R,
2
U / u((p)eR(”)COSZ“’ cos4g dy = (cos4¢)ww),
0

and B = 4R/Y,. We will need the following result:

Lemma 1. R, W, Yy, Y», and B are continuous functions on X.
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Proof. It is enough to prove the continuity of R. First, let us observe that for u, v € X and
r = R(u), s = R(v) with s < r, since 0 is increasing on [s, 00), we have 0(r) > v(s) = 1 =
i(r). Since ¥ is concave up, we have

0(r) — i(r)

0<?(s) <
r—s
Thus,
1 2]-[ r COS C(b)
Fos< o / W) — u@NE > dg < =2 — ], (3.14)
7 Jo 7)

and the continuity at v is obvious as long as s < r. To prove the other direction, let v, — u in
L. This obviously implies 0, — i, and v," — i, in L. Letr = R(u), s, = R(v,). Due
to the above remark, we assume, without loss of generality, that s, < r for all n € N. In order
to prove the continuity by contradiction we assume that s, A r. Without loss of generality,
we can assume that s, 1 so < r. The above inequality implies

U (r) — i(r)
-

r—s,

so U,'(s,) — 0. Since 0,'(s,) < U,/ (s9) — i'(sp) we have it'(sg) > 0, and therefore
1i(sg) < u(r) = 0. This and the fact that v, (s9) > U, (s,) = O yield a contradiction to the fact
that U, (sg) — #(so). a

0 < 0,/(s0) < 0,

Corollary 1. Let b > 0 be fixed, and let X, = B~'{b}. The function
v:X, > H

is a homeomorphism, where the inverse is given by
W) (p) = (e el con2ert,

As already mentioned, if a positive, normalized function v is a solution of (2.1) for some
b > 0, then

ulp) =y (p)e” 2 =y (p)e=tn 2l

satisfies (3.13). Denoting by r = b{(cos2¢), /4 > 0, we have ¥y = uexp(r cos2¢). Then,
0271 Yde = 1 implies &#(r) = 1, and multiplying by cos2¢ and integrating, we obtain

w'(r) = 4r/b > 0. Using the framework developed earlier, » = R(u), y; = Yi(u), y» = Y2(u),
Y = W(u) and b = B(u). Thus,

F[W )] = —Ru) [Bu)(1 — Y>(u)) — 8] cos 2¢ — 4R (u)? sin’ 2¢.
Therefore, u satisfies the closed equation

Uy = Ugpy + F[V(u)lu. (3.15)
On the other hand, if u € X satisfies (3.15), it is immediate that W (u) satisfies (2.1), where
b = B(u) = B(uy) is a quantity preserved by the flow.

3.2. Prepared equation

In order to apply the classical theory, we need the nonlinear term in (3.15) to satisfy a Lipschitz
condition. Since this is not necessarily true, we have to modify equation (3.15) in a way that
preserves its long-term behaviour, i.e. that does not change the attractor nor the convergence
to the attractor. Usually, this is done by modifying the nonlinear term outside of an absorbing
set. Let

c= {u e U\(Hp) : W)l < \/B(u)Yl(u)} ,
and let C, = C N X}, where Hy and || ; are defined in (2.6) and (2.7).
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Lemma 2. Let 0 < b # 8. The functions R|c,, Ylc,, Yilc,, Y2lc, and F o W|¢, are Lipschitz
continuous. In particular, ¥l¢, : C, — Cy, is a Lipschitz homeomorphism.

Proof. Letu,v € Cp,and letr = R(u), s = R(v), ¥ = ¥(u), 0 = W(v). In particular,

4r

2 4s 2w
= / u(@)e” % cos2¢p do, — = f v(@)e* % cos 2¢ dg.
0 0

b

Assume without loss of generality that 0 < s < r < b/4. We first consider the case when
b > 8. Then

4r—s) [T
b

2
(u — v)e" %% cos 2¢ dg + / V(e 5% — &5 52¢) cos 2¢ dy
0

2 2
= (u — v)e % cos 2¢ do + / o (e 7952 _ 1) cos 29 dg
0 0
2w 2w

= | (w—v)e*¥cos2¢pdp+h'(r—s)+[ (6 — )" ™% _1)cos2¢dy
0 0

2
> (u — v)e % cos2pdp + h'(r —s) —2m|lo — V|l h'(r —s)
0
2
. 87TM()S
P (u — v)e" > cos 2¢ dg + (1 — ) h'(r—s).
0 Vb

Note that for the last estimate, we used the fact that  and v are in the absorbing cone C,. Since
h"(x) > 0 for x > 0 and since h”(0) = 1/2, we have

2
) r—s) < (v — u)e" % cos 2¢ dg

0
< CD)llu — vll,,

1 4 4nMys
N

and the Lipschitz continuity follows when 0 < s < sp, for so = 59(b) small enough. Inequality
(3.14) implies that for s > sg

1 m I CO! bC(b)
res< = / (@) — u(@)e’ ¥ dp < =2 Jlu — v,
v'(s) Jo 4so
and this completes the proof in the case b > 8.

Now consider the case 0 < b < 8. Similarly as before we have

4(r — 2 ) 81T M,

=+ < (u — v)e %% cos 2¢ do + (1 + 2 OS> W (r—s).
b 0 Vb

We again exploit the fact that A” is increasing on and that A”(0) = 1/2. In this case, for
0 <€ <4/b— 1/2 there exists § > 0, so thatforr —s < §

4 1 47TM()S m rcos2
e T ) (r—9< (u —v)e ¥ cos2¢ dy
0

< Cpllu = vll,,

and the Lipschitz continuity follows when 0 < s < sg, for 59 = s9(b) small enough, and
when r — s < 8. In the case that r — s > 8, we define the sets M, = R~![0, s] and
N, = R7'[r, 00). These are disjoint closed sets, sodist(My, N,) > 0,andsincer, s € [0, b/4],
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min, _g>; dist(My, N,) = Cs > 0. In this case we have
r—s< iIIM —vll;-
Cs
The Lipschitz continuity for all s < r follows as before from (3.14). ]

We now expand the Lipschitz continuity to a larger set whose interior in L? contains
U; := W1 (y}) corresponding to the fixed intensity b # 8.

Lemma3. Let O < b # 8. Letb € (b,by) and 0 < r| < ry. Let B = C, U B, where
B = B~ '(by,by) N R7'(ry, bo/4). Then the functions R|gz, Y|z, Yilg, Yolp, Bl and
F o W|p are Lipschitz continuous.

Proof. Let us divide B’ into three regions: P = C, N R~'(0,r;/2], Q = C, N R~ '[r1/2, 1],
and S = B~!(by, b,) N R™'(r1, b»/4). The previous lemma and inequality (3.14) imply the
Lipschitz continuity on each one of these regions separately. It remains to prove that it still
holds on the union of any of the pairs of these regions. This obviously holds on P U Q C Cp,
and on Q U S due to (3.14). For the set P U S we use the fact that P C M, ,, and S C N,,,
where M and N are the sets defined in the proof of the previous lemma, and the conclusion
follows similarly. This concludes the proof. ]

We can now define the prepared equation. Note that C, C B, = {u € L?[0,27] :
u even, |lull, < p/2}, where p = 2e?/*(Mo~/27b + 1/+/27). We define

FIW(u)]lu, ifu e BNB,»,

Np(u) =
P =1, ifu € B,

This is clearly a Lipschitz function on (B N B,») U B;. It is a well-known fact from
analysis that there exists a Lipschitz continuous extension of Np defined on the entire
H = {u € L?[0,27r] : u even}. We obtain the prepared equation

oiu + Au = Np(u),

where A = —0,,.

3.3. Main theorem

We are now able to prove the existence of the inertial manifold of the Smoluchowski equation.

Theorem 3. Let b € R*\{8}. The Smoluchowski equation on the unit circle with the Maier—
Saupe potential possesses an asymptotically complete inertial manifold M.

Proof. The positivity of A and the Lipschitz continuity of Np ensure that the prepared equation
generates a strongly continuous semigroup Sp(t). The fact that Np vanishes outside of
B, suffices to prove that the prepared equation is dissipative and that it possesses a finite-
dimensional global attractor Ap. Also, it can easily be observed that uj, := W= (y}) € Ap.
The complete set of eigenfunctions for the linear operator A is given by wy(¢) = coske,
k = 0,1,..., with eigenvalues 1, = K, k=0,1,.... IfC,is a Lipschitz constant for
Np, there exists n € N such that A,,,; — A, = 2n + 1 > 4Cy, and the spectral gap condition
is satisfied. Theorem 2 applies, and we infer the existence of an asymptotically complete
inertial manifold Mp DO Ap for the prepared equation given as a graph of a Lipschitz
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function ®p:
Mp =G[Dp]l={p+Dp(p): p e PH]}

We now define M, = C, N W(Mp). Since W|¢, : C, — Cj is a Lipschitz homeomorphism,
it is immediate that M,, is a finite-dimensional Lipschitz manifold. It is positively invariant
under S(t), since both sets C, and W (M p) are positively invariant. It remains to prove that
My, is exponentially attracting and asymptotically complete. Let o € H and ¥ (¢) = S()vyo.
Let u(r) = W='(y (1)), t > 0. Since Y (1) — ¥} ast — oo, u(t) — uj ast — co. On
the other hand, since M p is exponentially attracting and asymptotically complete, there exists
vo € Mpsothatforvp(t) = Sp(t)vowehave ||u(t) — vp(t)||, — 0,ast — oo, exponentially.
Thus, vp(t) — uj ast — oo as well. Since uj € BN B, there exists T > 0 so that
vp(t) € BN B,y fort > T. However, since Np|sng,, = Nlsns,,,» Bvp(t)) = Buy) =b
for t > T. Therefore, o(t) := W (vp(t)) € W(Mp),t > T is a solution of (2.1). For some
T'>T wehaveo(t) € Cp, t > T’, and therefore o (t) € M, t > T'. Since V|, is Lipschitz
continuous, ||V () — o (#)]l, = 0, as t — oo, exponentially. This concludes the proof. O
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