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Abstract

We study the McKean—Vlasov equation
b0 =p""Ao+ K V-(V(W *0)),

with periodic boundary conditions on the torus. We first study the global asymp-
totic stability of the homogeneous steady state. We then focus our attention on
the stationary system, and prove the existence of nontrivial solutions branching
from the homogeneous steady state, through possibly infinitely many bifurcations,
under appropriate assumptions on the interaction potential. We also provide suf-
ficient conditions for the existence of continuous and discontinuous phase transi-
tions. Finally, we showcase these results by applying them to several examples of
interaction potentials such as the noisy Kuramoto model for synchronisation, the
Keller—Segel model for bacterial chemotaxis, and the noisy Hegselmann—Krausse
model for opinion dynamics.
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1. Introduction

Systems of interacting particles arise in a myriad of applications ranging from
opinion dynamics [41], granular materials [6,11,25] and mathematical biology
[8,47] to statistical mechanics [50], galactic dynamics [18], droplet growth [29],
plasma physics [14], and synchronisation [48]. Apart from being of independent
interest, these systems find applications in a diverse range of fields such as particle
methods in numerical analysis [35], consensus-based methods for global optimisa-
tion [20], and nonlinear filtering [23]. They have also been studied in the context
of multiscale analysis [40], in the presence of memory-like effects and in a non-
Markovian setting [36], and in the discrete setting of graphs [38].

In this paper, we analyse the partial differential equation (PDE) associated to
the system of interacting stochastic differential equations (SDEs) on T¢, the torus
of side length L > 0, of the following form:

N
dXi = —% S VWX) - X{)di + /267 1dBI,
i

where the X ; € T?,i = 1...N represent the positions of the N “particles”, W is
a periodic interaction potential, and the B; ,i = 1...N represent N independent
T?-valued Brownian motions. The constants «, 8 > 0 represent the strength of
interaction and inverse temperature respectively. Since one of the two parameters
is redundant, we keep S fixed for the rest of the paper. It is clear that what we
have described is a set of interacting overdamped Langevin equations. Based on
the choice of W(x), one can then obtain models for numerous phenomena from
the physical, biological, and social sciences. We refer to [45,54,55,60] and the
references therein for a comprehensive list of such models.

Systems of interacting diffusions have been studied extensively. They were first
analysed by McKEAN (cf. [51,52]) who noticed an interesting relation between
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them and a class of nonlinear parabolic partial differential equations. In particular,
itis well known (cf. [58,65]) that for this class of SDEs one can pass to the so-called
mean field limit; if we consider the empirical measure defined as follows:

N N
1 .
o™ = ¥ » 8y, with Law(Xo:= (X5 X0 =] Jeotxn.
i=1 i=1

then, provided that W is smooth, as N — o0, IE(Q(N >) converges in the sense
of weak convergence of probability measures to some measure o satisfying the
nonlocal parabolic PDE

do=PB"Ao+kV- (VW *0),

1.1
0(x,0) = 00(x). (b

The above equation is commonly referred to as the McKean—Vlasov equation, the
latter name stemming from the fact that it also arises as the overdamped limit of
the Vlasov-Fokker—Planck equation. Equation (1.1) can also be thought of as a
nonlinear Fokker—Planck equation for the following nonlinear SDE, commonly
referred to as the McKean SDE:

dX; = —k (VW x0)(X;, t)dt + /28~ 1dB,,

where o = Law(X,). The PDE (1.1) itself has a very rich structure associated to it
- we have the following free energy functional:

Fe(0)=B"" /Qlogedx + % //Td » W(x —yo(ye(x)dydx
']Td

=B7'S(0) + ’%5(@, 0), (1.2)

where S(0) and £(p, o) represent the entropy and interaction energy associated
with o respectively. It is well known, starting from the seminal work in [43,59],
that this equation belongs to a larger class of dissipative PDEs including the heat
equation, the porous medium equation, and the aggregation equation, which can be

written in the form
8.7
o=V (ov=
o

for some free energy %, and are gradient flows for the associated free energy
functional with respect to the d» transportation distance defined on probability
measures having finite second moment, see [25,69]. We refer the reader to [2,63] for
more information on the abstract theory of gradient flows in the space of probability
measures.

Our goals are to study some aspects of the asymptotic behaviour and the station-
ary states of the McKean—Vlasov equation for a wide class of interaction potentials.
In terms of the asymptotic behaviour, we analyse the stability conditions for the
homogeneous steady state 1/L¢ and the rate of convergence to equilibrium. We
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extend the L2-decay results of [21] to arbitrary dimensions and arbitrary suffi-
ciently nice interactions and also provide sufficient conditions for convergence to
equilibrium in relative entropy.

The rest of the paper is devoted to the analysis of the properties of non-trivial
stationary states of the Mckean—Vlasov system, that is, nontrivial solutions of

B 'A0+KkV - (VW %x0) =0.

Previous results in this direction include those by TAMURA [66], who provided
some criteria for the existence of local bifurcations on the whole space by using
tools from nonlinear functional analysis, in particular, the Crandall-Rabinowitz
theorem. Unfortunately, his analysis depends crucially on the unphysical assump-
tion that the interaction potential is an odd function. One of the main results of the
present work is a complete, quantitative, local bifurcation analysis under physically
realistic assumptions. DAwsoN [32] studied for the first time the existence of non-
trivial stationary states for a particular double-well confinement and Curie—Weiss
interaction on the line. The existence of nontrivial stationary states or the bifurca-
tion of nontrivial solutions from the homogeneous steady state is usually referred
as phase transition in the literature. We also mention that more recently several
authors [9,34,68] looked at the existence of phase transitions in the whole space
with different confinement and interactions. The most related work to us in the
literature is due to CHAYES AND PANFEROV [27], who studied the problem on the
torus and provided some criteria for the existence of continuous and discontinuous
phase transitions.

In addition to presenting an existence and uniqueness theory for the evolution
problem, we extend considerably the results of both [66] and [27]. We provide
explicit criteria based on the Fourier coefficients of the interaction potential W
for the existence of local bifurcations by studying the implicit symmetry in the
problem. In fact, we show that for carefully chosen potentials it is possible to have
infinitely many bifurcation points. Additionally, we extend the results of [27] and
provide additional criteria for the existence of continuous and discontinuous phase
transitions.

1.1. Statement of Main Results

We only state simplified versions of our results in one dimension, so as to avoid
the use of notation that will be introduced later. We only need to define the cosine
transform, W(k) = (2/L)1/2 f W (x) cos (znk ) dx for k € Z,k > 0. We work
with classical solutions of (1.1) which are constructed in Theorem 2.2.

Theorem 1.1. (Convergence to equilibrium) Let ¢ be a classical solution of the
Mckean—Vlasov equation (1.1) with smooth initial data and smooth, even, interac-
tion potential W. Then we have:

(a) If0 < k < 3/6LH2+WH00’ then ||Q(~, t) — %”2
(b) IfW (k) = Oforallk € Z,k > 0,0r0 <k <
0, exponentially, ast — oo

— 0, exponentially, ast — 09,

1
m then’H( (,t)|z) —
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where H (Q( )] L) Jo(,1)log (Q( 0) dx denotes the relative entropy.

The previous theorem implies that the uniform state can fail to be the unique
stationary solution only if the interaction potential has a negative Fourier mode,
that is, the interaction potential is not H-stable. Thus, the concept of H-stability
introduced by Ruelle [62] is relevant for the study of the stationary McKean—Vlasov
equation as noticed in [27]. We have the following conditions for the existence of
bifurcating branches of steady states:

Theorem 1.2. (Local bifurcations) Let W be smooth and even and let (1/L, k)
represent the trivial branch of solutions. Then every k* € Z, k* > 0 such that

() card [k € Z,k > 0: Wk) = W(k*)} =1,
(2) W(k*) <0,

leads to a bifurcation point (1/L, k) of the stationary McKean—Vlasov equation
through the formula

(2 L) 1/2
Ky —_——.
BW (k*)
We are also able to sharpen sufficient conditions for the existence of continuous
or discontinuous bifurcating branches. The following theorem is a simplified ver-
sion of the exact statements that are presented in Theorem 5.11 and Theorem 5.19:

Theorem 1.3. (Discontinuous and continuous phase transitions) Let W be smooth
and even and assume the free energy F, g defined in (1.2) exhibits a transition
point, k. < 00, in the sense of Definition 5.1. Then we have the following two
scenarios:

(a) If there exist strictly positive k2 kP k¢ € 7 with W(k”) ~ W(kb) R W(kc) R
ming W(k) < 0 such that k* = kb + k€, then K¢ Is a discontinuous transition
point.

(b) Let k* = arg miny, W(k) be uniquely defined with W(kﬁ) < 0 and ky =
V2L/ (ﬁW(kﬁ)) Let Wy, denote the potential obtained by multiplying all the
negative Fourier modes W(k) except W(kﬁ) by some o € (0, 1]. Then if o is
made small enough, the transition point k. is continuous and k. = K.

The proof of the above theorem relies mainly on Proposition 5.8 which states
that if o is the unique minimiser of the free energy .7, at k = ky then k. = ky is
a continuous transition point; on the other hand if g is not the global minimiser
of 7, at k = ky, then k. < k3 and k. is a discontinuous transition point.

We conclude the introduction with a figure to provide the reader with some
more intuition about the spectral signature of continuous and discontinuous phase
transitions. As it can be seen in Figure 1, the results of Theorem 1.3 essentially
apply to two perturbative regimes. Figure 1(a) shows the scenario for the existence
of a discontinuous transition point in which there are multiple resonating/near-
resonating dominant modes k¢, kY, k¢ which satisfy the algebraic condition k¢ =
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(CY) N (b)

[ ] 0] I

W (k)
W (k)

1 2 3 4 5 6 7 8 9 10 1 2 3 4 5 6 7 8 9 10
Fig. 1. a The near-resonating modes scenario, in which the modes k4 = 7, kb =5k =2
satisfy the algebraic condition k¢ = k® + k¢; b The dominant mode scenario

kP +k¢ from Theorem 1.3(a). This condition allows us to construct a competitor state
atk = k3 whichhas alower value of .7, than g, by controlling the sign of the higher
order terms in the Taylor expansion of the free energy. The statement Theorem 1.3(a)
is then a direct consequence of Proposition 5.8.

Figure 1(b) shows the scenario in which there is one dominant negative mode
and all other negative modes are restricted to a small neighbourhood of 0. In this
case, there exists a continuous transition point. The proof follows by showing that
0o is the unique minimiser of .%, at k = «4. For controlling the involved error
terms, the neighbourhood needs to made by small, which is equivalent to making
o small in the statement of Theorem 1.3(b). As it will become clear in §5, the
condition in Theorem 1.3(b) is essentially an assumption on the size of the spectral
gap of the linearised McKean—Vlasov operator. Again, applying Proposition 5.8,
the result follows.

This work provides a complete local and global bifurcation analysis for the
Mckean—Vlasov equation on the torus. This enables us to study phase transitions
for several important models that have been introduced in the literature. This is
done in §6. In particular, we apply our results to the following examples: the noisy
Kuramoto model for synchronisation, the Hegselmann—Krausse model for opinion
dynamics, the Keller—Segel model for bacterial chemotaxis, the Onsager model
for liquid crystal alignment, and the Barré—Degond—Zatorska model for interacting
dynamical networks. As an example of the typical bifurcation diagram expected for
this kind of system, we discuss the noisy Kuramoto model which has the interaction
potential W(x) = —(2/L)1/ 2 cos(2mx /L). For k sufficiently small, the uniform
state is the unique stationary solution. At some critical ¥k = k. a clustered solution
branches out from the uniform state and for all k > k. this clustered state is
preferred solution, that is, it is the global minimiser of the free energy, .%,. The
bifurcation diagram and a plot of the clustered solution can be seen in Figure 2.
The model is discussed in more detail in §6.1.
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Fig. 2. a The bifurcation diagram for the noisy Kuramoto system: the solid blue line denotes
the stable branch of solutions while the dotted red line denotes the unstable branch of
solutions. b An example of a clustered solution representing phase synchronisation of the
oscillators

1.2. Organisation of the Paper

The paper is organised in the following manner: in Section 2 we introduce the
main notation and assumptions on the interaction potential W, state a basic exis-
tence and uniqueness theorem for classical solutions of the evolutionary problem
and present a series of results about the stationary problem and the associated free
energy that we use for our later analysis. In Section 3 we present the proof of Theo-
rem 1.1(b), whereas the proof of Theorem 1.1(a) is similar to the argument in [21]
and can be found in Version 1 of the arXiv manuscript. Additionally, we perform
a linear stability analysis of the Mckean—Vlasov PDE about 1/L¢. Section 4 is
dedicated mainly to the the proof of Theorem 1.2, including further details about
the structure of the bifurcating branches and the structure of the global bifurcation
diagram. In Section 5 we give sufficient conditions for the existence of continuous
and discontinuous phase transitions and we present the proofs of Theorem 1.3(a)
and Theorem 1.3(b), along with some supplementary results. In Section 6, we apply
our results to various models from the biological, physical and social sciences.

2. Preliminaries
2.1. Set Up and Notation

Let U = Rd/LZdé (—%, %)d C RY be the torus of size L > 0. We denote
by N = {0, 1, ...} the nonnegative integers. Furthermore, we will denote by P(U)
the space of Borel probability measures on U, by Pac(U) the subset of P(U)
absolutely continuous with respect to the Lebesgue measure, and by P;5(U) the
subset of Py (U) having strictly positive densities almost everywhere. Additionally,
Ck(U) will denote the restriction to U of all L-periodic and k-times continuously
differentiable functions, D(U) the space of test functions, and ( f, g) " the L2(U, 7))

inner product.
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2.2. Assumptions on W

Throughout the subsequent discussion we will assume that W(x) is at least
integrable and coordinate-wise even, that is

VxeRIVie l,...,d}: WXL, ..., Xiv. ., Xd)
=W, ..., —Xiy ..., Xq).

For the evolutionary problem we will assume
W e WHS(U), (AD)
while for the stationary problem we will assume

WeH (U = WelL'(U) ad W_eL®QU) (A2)
with  W_(x) = min{0, W (x)},

where the LP(U) with 1 £ p < oo represent the Lebesgue spaces and whkr ()
represent the periodic Sobolev spaces with H KUy = WKk2(U). Wherever required,
weaker or stronger assumptions will be indicated in the text. As one may expect,
the assumptions on W (x) for the evolutionary and stationary problems to be the
same, it is important to mention that these assumptions are in no way sharp and the
aim of this paper is not to study low regularity theory for this class of PDEs.

For the space L?*(U) we define the orthonormal basis, {wilyeza, k =
(ki, ko, ..., kq), as follows:

cos (%xl) ki >0,

d
wi(x) = Ny [ Jwi, (xi). where  wy, (xy) = { 1 ki =0,
i=l sin (@xi) ki <O,
@2.1)

and Ny is defined as

d
o Y5
Ny = 7are | (2 = 8k0)° = Tan (2.2)

i=1

where §; ; denotes the Kronecker delta. We then have the following form for the
discrete Fourier transform of any f € L*(U):

f)y = (f,wp), keZl

We denote by “x” the convolution of any two functions, f(x), g € L>(U) and for
f(x) = W(x) we have the following representation in Fourier space:

~ 1 -
<W*8>(Y>=Zw<k>ﬁk D B R)wew (-

keNd oeSym(A)
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Here, we have used the fact that W (x) is coordinate-wise even. Sym(A) represents
the symmetry group of the product of two-point spaces A = {1, —1}¢, which
acts on Z4 by pointwise multiplication, that is, (o (k)); = oiki, k € 74,0 €
Sym(A). Another expression that we will use extensively in the sequel is the Fourier
expansion of the following bilinear form:

~ 1 -
f / W —ggmdrdy = 3 Wk~ 3, Be®P. @3

k
UxU keNd oeSym(A)

It will be useful to note that for any function g(x) and k € Z? the sum
> eSym(A) |g (o (k))|2 is translation invariant, that is, the value of the sum is the
same for g and g;(x) = g(x + t) for T € U. In later sections we will also use
the space L%(U ) C L%(U), which we define as the space of coordinate-wise even
functions in L?(U) given by

L;U) = {f € L*(U): f(X1,....Xi\ ... Xa)
= f(x1,...,—Xi,...,xq),i €{l,...,d},x e U}. 2.4)
It should be noted that any pointwise properties (like being coordinate-wise even)
should be understood in a pointwise almost everywhere sense. The space L?(U ) is
a closed subspace of L2(U) and thus is a Hilbert space in its own right. It is also

easy to check that {wy};ene C {wi}geza forms an orthonormal basis for L2(U). If
g is assumed to be in L_%(U ), then the above expressions reduce to

~ |
Wx)y)= Y, W (k) 5B (7).

keN9 k; >0
~ 1
/ W= ygmgmdrdy = 3 WE-IZHP
k
UxU keNd k; >0

In addition, the sign of the individual Fourier modes of W is quite important in the
subsequent analysis and we introduce the following definition:

Definition 2.1. [ H -stability] A function W € L?(U) s said to be H-stable, denoted
by W e Hi, if it has non-negative Fourier coefficients, i.e,

Wk) =0, VkeZf,

where, Wk = (W, wy). This is, by (2.3), equivalent to the condition that

J[we = mwnmardy zo. we @),
UxU
Thus every potential is decomposed into two parts W (x) = Wi(x) + W, (x), where
Ws(x) = Z (W, wi)y we(x)  and  Wy(x) = W(x) — Ws(x).
keZd

Hereby, (a); = max{0, a} (resp. (a)— = min{0, a}) denotes the positive (resp.
negative) part for a real number ¢ € R. We will denote a potential W € L%(U)
which is not H-stable by W e HE.
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An immediate consequence of the identity (2.3) is that H-stable potentials
have nonnegative interaction energy. The above definition can be thought of as
a continuous analogue of the notion of H-stability encountered in the study of
discrete systems (cf. [62]). We refer to [26] for an example of the notion of H-
stability applied to continuous systems. For the rest of the paper we will drop the
subscript U under the integral sign and all integrals in space will be taken over U
unless specified otherwise.

2.3. Existence and Uniqueness for the Dynamics

We present an existence and uniqueness result for the McKean—Vlasov equation
and comment on the nontrivial parts of the proof. The proof is quite standard. Our
result is an extension of [21, Theorem 4.5] since we consider all potentials W
satisfying Assumption (A1) in any dimension d, as opposed to [21, Theorem 4.5]
which deals with the Hegselmann—Krause potential in one dimension. Additionally,
we prove strict positivity of solutions as opposed to the nonnegativity proved in
[21]. We prove below the existence of classical solutions o(-,¢) € C 2(U) to the
system

do 1

— = Ao+ Kk V-(oVW , ,H)eUx(0,T];

o B~ Ao+ V(o * Q) (x,1) e U x (0, T] 25)
0(x,0) = go(x), xelU.

Theorem 2.2. Assume Assumption (A1) holds, then for o9 € H 3+ (UY N P (U),
there exists a unique classical solution o of (2.5) suchthat o(-, t) € Pac(U)NC?(U)
for all t > 0. Additionally, o(-, t) is strictly positive and has finite entropy, i.e,
o(-,t) > 0and S(o(-, 1)) < o0, forallt > 0.

The strategy of the proof is identical to that used in the proof of [21, Theo-
rem4.5]. We construct a sequence of linear problems that approximate the McKean—
Vlasov equation

don ~1 .
? =B Aon +kV-(enVWx0,—1) iU x (0,T],
Vie{l,...,d}: on(-+ Lej) = 0,(-) ondU x [0, T],

0=0¢ inU x {0},

which for smooth initial data, ¢" € P,.(U)NC*>(U) have unique smooth solutions.
Similar apriori estimates to [21] obtained using the W% (U)-regularity of W
allows us to pass to the limit as n — oo and recover weak solutions of the McKean—
Vlasov equation which are proved to be unique. Their regularity follows from
bootstrapping and using the regularity of W and the initial data.

We now comment on the proof of strict positivity for classical solutions o (x, t)
of (2.5). The nonnegativity of the solutions follows from a similar argument to
[21, Corollary 2.2]. Consider now the “frozen” linearised version of the McKean—
Vlasov equation, that is,

0

=V (ﬁ—lw kO (YW o(x, z))) .
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This is a linear parabolic PDE with uniformly bounded and continuous coefficients.
Additionally, o(x, t) is a classical solution to this PDE. Thus we have a Harnack’s
inequality of the following form (cf. [16, Theorems 8.1.1-8.1.3] for sharp versions
of this result):

supo(x, 1) < Cinf o(x, 1),
U U

for 0 < #; < tp < oo for some positive constant C. Since o(x, t) is nonnegative
and |lo(x,0)|l1 = 1 forall 0 £ ¢ < oo, this implies that infy o(x, £) is positive
for any positive time. The fact that the entropy is finite follows from the fact that
o(x, t) is positive and bounded above.

2.4. Characterisation of the Stationary Solutions

In subsequent sections we will study the stationary solutions of the McKean—
Vlasov equation (2.5), i.e, classical solutions o € C 2(U) of

V. (ﬂ*IV.Q +KQVW*Q) —0, xeU. (2.6)

In this subsection we present standard results about the stationary McKean—Vlasov
equation that will be useful for our later analysis. The main results in this sec-
tion are Theorem 2.3 which discusses the existence of solutions and their regular-
ity, Proposition 2.4 which connects stationary solutions to minimisers of the free
energy, and Theorem 2.7 which discusses the existence of minimisers for the free
energy.

We start by discussing the existence and and regularity question for the station-
ary problem. The proof relies on the link between the stationary PDE and the fixed
points of a nonlinear map as was discussed in [66] and [37].

Theorem 2.3. (Existence, regularity, and strict positivity of solutions for the sta-
tionary problem) Consider the stationary McKean—Vlasov PDE (2.6) such that
Assumption (A2) holds. Then we have that

(a) There exists a weak solution, 0 € H'(U) N Pac(U) of (2.6) and any weak
solution is a fixed point of the nonlinear map T : Pyc(U) — Pac(U)

1

To=Zo e

e PEWxe  yohere Z(o, K, B) :/eiﬁ"w*gdx; 2.7)

(b) Any weak soﬂttion o€ H LY N Puc(U) is smooth and strictly positive, that
is, 0 € C®(U) NPLU).

Proof. The weak formulation of (2.6) is

—ﬁ*‘/w-vgdx—xfgv(p-vw*gdx=0, Vo € H'(U), (2.8)
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where we look for solutions o € H L(U)Y N Pue(U). We have the following estimate
on the map 7 from (2.7):

17013 < I1Tollo < P UMWl IWih), (2.9

Thus it makes sense to search for fixed points of this equation in the set E := {p €
L>(U)NPac(U) : llo ||% < eﬂ"(“W*”ocH'W“l)} as all fixed points must be in this set.
It is easy to check that FE is a closed, convex subset of L?(U). We can now redefine
T to act on E. Additionally, for any o € E, we have that

1713 = I1Tel3 + 1972l < 1 7ol (1+ L98%2 I Tel% IVWI3)
(2.10)

where we have used the fact that W € H'!(U). Thus, using (2.9), we have that
T(E) C E is uniformly bounded in H'(U). By Rellich’s compactness theo-
rem, this implies that 7 (E) is relatively compact in L2(U), and therefore in E,
since E is closed. Furthermore, 7 is Lipschitz continuous, that is, we have for
01,020 € E : | To1 —To2ll, £ Clle1 — 021l5, for some positive constant C.
By the Schauder fixed point theorem, there exists a fixed point of ¢ € E of T
which by (2.10) is in H'(U). Plugging this expression into the weak form of the
PDE (2.8) we obtain (a). Also note that fixed points of 7 are bounded from below
by e P IW-lloe HIWIiII7ell0) | proving the positivity of them.

Before proceeding to the proof of (b), we argue that every weak solution in
H'(U)NPye(U) is a fixed point of the nonlinear map, 7. Considering the “frozen”
version of the weak form in (2.8),

—ﬁ*/vga-w‘dx—K/z?w-vw*gdx:o, Vo € H'(U), (2.11)

where o € H L) NP,(U) is a weak solution of (2.6) and & is the unknown func-
tion. The above equation is the weak form of a uniformly elliptic PDE whose
associated bilinear form is coercive in the weighted space, HO1 (U, To) where
HO1 (U) = H'(U)/R. To see this, set ¥ (x) = h(x)7Tp. We then obtain the following
integral formulation of the transformed PDE:

—ﬁ—lfw-wz Todx =0, V¢ e H'(U).

Let A1 and &y be two weak solutions of the above equation. By choosing ¢ =
h1—hy = h, we obtain a unique weak solution to (2.11) up to normalisation. Here,
we also used that 7p has full support, since it is bounded from below. Hence, if
it is chosen to be a probability measure, it is unique. We observe that = 7p is
such a weak solution, as is 0. This implies that any weak solution must be such that
¢ ="To.

We obtain regularity of solutions by observing thatif f € H™(U), g € H"(U),
then we have that f x g € W (U). Then we use a bootstrap argument, that
is, W € H'(U), 0 € H'(U) implies that o = To € W?>*(U). This implies
that W + 0 € W3%(U) and so on and and so forth. Thus we have that o €
H™(U) U W™ (U) for any m € N. The strict positivity follows from the lower
bound on 7p. O
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We already know that associated with this PDE we have a free energy functional
Fe P;(U ) — R defined on the space Pat(U ) of strictly positive absolutely
continuous probability measures on U by

Fe(0) =" /QlOdex - g/ W(x — y)o(»eo(x)dydx
= Sp(0) + 5. 0). (2.12)

Since we regard B as a fixed parameter, we omit it in the subscript on F.
The free energy %, is a Lyapunov function for the evolution and its neg-

ative derivative along the flow is given by the entropy dissipation functional
Je : PE(U) - RT U {+00} with

2
S V108 bz | 0dx. 0 e PEWINH'W)

+o00, otherwise.

Je(0) =

This follows from rewriting (2.5) as 90 = V- (o (B~!'Vlogo + VW x0)) and
differentiating the free energy functional along the flow

d
— .7,
a «(Q)

f <ﬂ_l logo +KW*Q> dro dx

2
—/‘ﬂ_IVIOgQ-l-KVW*Q‘ odx = —-Jc (o)) £ 0.

Finally we have the Gibbs state map F;; : P, (U) — Pac(U). This equation encodes
the stationary states as fixed points of the nonlinear mapping 7 from (2.7):

— ;e—ﬁKW*Q’
Z(o,k, B)

Z(o, k, B) = /e—ﬂKW*@ dx. (2.13)

F)=0—T0=0 where

The identification of stationary states (2.6), critical points of .%, and J,, and zeros
of F, is given by the following proposition:

Proposition 2.4. Assume W (x) satisfies Assumption (A2) and fix k > 0. Let 90 €
PE(U). Then the following statements are equivalent:

(1) o is a classical solution of the stationary McKean—Vlasov equation (2.6).
(2) o is a zero of the map Fi(0).

(3) o is a critical point of the free energy % (0).

(4) o is a global minimiser of the entropy dissipation functional J,(0).

Proof. (1)< (2): Observe that o is a zero of Fi (o) if and only if it is a fixed
point of 7. Thus by part (a) of Theorem 2.3 we have the desired equivalence.
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(2)=(3): The main observation for this is that zeroes of F, represent solu-
tions of the Euler-Lagrange equations for .Z,. Let 0, 01 € P;L(U), we define
the standard convex interpolant, o; = (1 — s)o + so1, s € (0, 1) such that
F(0), F(01) < 0o. Then we have the following form of the Euler-Lagrange
equations (which are well-defined for o, 01 € P,L(U)):

d
a«g‘\/((@s)

=/(,3_llogg+KW*Q)ndx=0, (2.14)
s=0

where n = o1 — 0. Now if g is a zero of Fj it is easy to check that the above
expression is zero for any o1 € P (U).

(3)=(2): On the other hand assume that o is a critical point. If the integrand
B~ 'logo 4+ kW % g in (2.14) is not constant almost everywhere, we can find
without loss of generality a set A € B(U) of nonzero Lebesgue measure such
that

A= {x eU: (ﬂfllogg—i-KW*Q) > / (ﬂIIOgQ+KW*Q>Qdy}.
We are now free to choose o € P;(U) to be

1
01 =17 (1 —e)xalx) +ex§x))

for some ¢ > 0. For this choice of o1, we have,

d
—Zc(05)

o = (1 —¢)a+eb,

s=0

1 -1
where a_ﬁ/A((,B IOgQ-l-KW*Q)

_/ (ﬁ_llogg—{—KW*Q)Qdy) dx,

1
LA J e

—/ (ﬂ_llogQ+KW*Q>Qdy> dx.

and b ((ﬂfllogg—i—/cW*Q)

From our choice of the set A, it is clear that a > 0 and » < 0. Since & can
be made arbitrarily small, (1 — €)a + &b can be made positive. Thus we have
derived a contradiction, since g is a critical point of .%, and therefore it must
satisfy the Euler—Lagrange equations in (2.14). Thus the integrand must be
constant almost everywhere from which we obtain (3)=-(2).

(2)=>(4): Clearly, J, is nonnegative. Thus if 7, (0) = 0 for some ¢ € P} (U)
then it is necessarily a global minimiser. Plugging in ¢ for some zero of F
finishes this implication.
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(4)=(2): Now, any global minimiser ¢ of J, (¢) must satisfy J,(0) = 0 since
Je(0x0) = 0. From the expression for J, (¢) and the fact that o has full support
this is possible only if

loge

prra e =0, almosteverywhere.

Thus, we have that, o — C e~ BWxe — (), almost everywhere, for some constant,
C > 0, which is given precisely by Z (o, k, B) since 0 € Pyc(U). Thus we have
that g is a zero of F (o) and the reverse implication, (4)=>(2).

O

The following lemma is taken from [27] in which it is shown that for any
unbounded o € P,.(U) there exists a bounded @ € P,.(U) having a lower value
of the free energy:

Lemma 2.5. ([27]) Assume that W satisfies Assumption (A2) and fix k € (0, 00).
Then there exists a positive constant By < 00 such that for all 0 € Pac(U) with
lolloe > Bo there exists some QT € Pac(U) with ||Q7LH<>Q < By satisfying

Fe(@") < F(0).

The next lemma shows that minimisers of .7, (¢) over Py (U) are attained in
PLW).

Lemma 2.6. Assume W (x) satisfies Assumption (A2) andlet 0 € Pac(U) \Pat ).
Then, there exists o™ € Pl (U) such that

Fe(@") < F(0).
Proof. Let By := {x € U : o(x) = 0}. Then, from assumption o ¢ P;(U), it

follows that |Bg| > 0. We define the competitor state

_ ! +
0c(x) = T+ <[Bo| (0(x) 4 €xm,y(x)) € Pa(U),

and show that for ¢ > 0 sufficiently small o, has smaller free energy; we first
compute its entropy

1
S0 = T e f(g T exmy) log(e + € x5,) dx — log(1 + €[Bo))

€|Bol €|Bo| log e €|Bol

S(o) — S S() — —— (S —1 ,
< S(o0) Tre|Bo] (0)+ Ie|Bo] < S(0) 1+6|]E%o|( (000)—loge)

where we have used the fact that S(9) > S(0x0), VO € Pac(U), 0 # 00o. For com-

puting the interaction term, we use the fact that £(o, 0) > — |[W_|| 5, to estimate

K

gf(ge, Q) = 5/ W(x — y)0e(x)ge(y) dx dy

K K 1 €
<=£@o+=——5-1)E@o)+KIW| ——
25@ 2((1+e|Bo|)2 ) @0+ lWih g2
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2

K €

+ S Wy By ———

2 O B )2

« ¢ e|Bo|(2+e|JB%o|)> [Bo|
S €@+ | | IWollgo +
=3t 2< At eBop? )"t T epe @
“e0.0)+ — 0 1oy
< = R —_— s

29O T T By T2

where C1, C2 < oo depend on W and By and we have chosen € sufficiently small.
Combining the two expressions together, we obtain

€|Bol

Z, Z, _
() < Fi(0) + 1+ €[Bo

(B oge = B S(00) + (C1 + Ca)e).
Thus for € sufficiently small but positive the logarithmic term will dominate and
give us the required result. O

Theorem 2.7. (Existence of a minimiser [27]) Assume W (x) satisfies Assump-
tion (A2). For k € (0,00) the free energy %,.(0) has a smooth minimiser
ox € C¥(U) NPLW).

Proof. We start by noticing that we can control the entropy and interaction energy
from below as follows:

S(0) 2logoss  and  E(0,0) Z — IW-ll (2.15)

where the bound on the entropy follows from Jensen’s inequality and the bound on
the interaction energy follows from Assumption (A2). Since by (2.15), %, (o) is
bounded from below over P, (U), there exists a minimising sequence {g; }‘;":1 -
Pac(U). Furthermore, by Lemma 2.5, the minimising sequence can be chosen

1

such that {g; ;?‘;1 C L*(U) with | 0 ||2 < Bg, where By is the constant
from Lemma 2.5. Thus, there exists a subsequence which we continue to denote by
{Qj}j?ozl such that o; — o, weakly in L?(U). Clearly we have that Jocdx =11t
is also easy to see that o, = 0, almost everywhere. Thus g, € L2(U)NPy(U). The
lower semicontinuity of S(g) follows from standard results (cf. [44], Lemma4.3.1).
Consider now the interaction energy term. For W € L'(U), the interaction energy
is weakly continuous in L2(U) [27, Theorem 2.2, Equation (9)]. This implies that
the free energy %, (0) has a minimiser g, over Poc(U). A direct consequence of
this and Lemma 2.6 is that the minimisation problem is well-posed in P, (U) since
the minimiser o, must be attained in P;;'g (U). We can then use Theorem 2.3 together
with Proposition 2.4 to argue that any such minimiser must be smooth. O

Proposition 2.8. Assume W satisfies Assumption (A2) such that W, is bounded
from below, where W, is the unstable part defined in Definition 2.1. Then, for
k € (0, kcon), Where Keon 1= ,8_1 | W,— IIO_O], the functional %, (o) is strictly convex
on Pac(U), that is, for all s € (0, 1), it holds that

Fie (1 =8)o1 +502) < (1 —8)F(01) +5F(02) VYou, 02 € Pac(U).



The Mckean—Vlasov Equation on the Torus 651

Proof. Foro, 07 € Pat(U),letQ(s) = (1—-s)o1+s02,s € (0, )andn = 02—01.
Then we have

d2 7,’2
7@ =57 [ Tavsi [Wanx
ds Qs
n2
2.871/?Qsdx+K/((Ws+Wu)*77)77dx'
B

Now we apply Jensen’s inequality and use the fact that W, € H, which gives us

d?
27 2 B~ (/Inldx> +K/(Wu*n)ndx

Finally we bound W, (x) from below to obtain
2

d 2
570 Z (B =k Wl ( Inldx> ,

showing the desired statement. O

Remark 2.9. It follows from the above result that if W, = 0, thatis, W € Hj, then
Z (0) is strictly convex for all x € (0, 00).

3. Global Asymptotic Stability

3.1. Trend to Equilibrium in Relative Entropy

In this section, we will use the free energy as defined in (2.12) to study the
global asymptotic stability of the uniform state for the system (2.5). By introducing
the relative entropy

H(oloso) =f@10g(Q )dx (3.1

we observe the following identity between the free energy gap and the relative
entropy:

F(@) = Felese) = B~ H(lowe) + 5E(0 — 0. @ = 0.

By directly differentiating the relative entropy (3.1), we obtain the rate of change
of the relative entropy:

dH(QIQoo)

” ' /|Vlogg| de—K/V(W*Q) Vodx. (3.2)
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Proposition 3.1. (Exponential stability and convergence in relative entropy) Let
00 € Pac(U)N H3*(U) with S(op) <ococand W € W2%(U). Then the classical
solution o of (2.5) is exponentially stable in relative entropy and it holds that

472
H(o(-, )]0so) = exp [<_W + 2k IIAWMIIOO> t} H(o0loco)-

Especially, in the cases W € Hg for any B,k > 0 and if W ¢ Hj for Bk <
272
L2 AWyllo

in relative entropy for any initial condition oy € Pac(U) N H3 ().

it holds that we have exponentially fast convergence to the uniform state

Proof of Theorem 1.1(b). We know the solution g is classical, thus H(o (-, t)|0c0)
ec! (0, 00). Using (3.2), we obtain, with another integration by parts,

d
EH(QIQOO):—ﬂ_I/|V10gQ|Zde+K/AW*Qde, vt € (0, 00).

The first term is the Fisher information and can be controlled by a log-Sobolev
inequality of the form

L2
Helow) < 13 / Vlog o dx (3.3)

Now, we rewrite the interaction term in its Fourier series by (2.3), estimate it in
terms of the unstable modes and transform it back to position space

47 ~ 1 -
/AW*QQdX =——5 D WPWh— Y Ze®)P

keNd K oesym(a)
47r? ~ 1 -
S -7 DI Y Rew?
keNd oeSym(A)
=/AWU*Q odx.

Now, we use the fact that A W, has mean zero to replace o by 0 — 0~ and estimate

/AWu*Qde S IAWy * (0 — 000)llso ll0 — 0c0ll; £ 1AWyllog lo — 0ol -

The above term can be controlled using the CKP inequality in the following way:

lo — 0o ll] = v2H(0lo)- (3.4)

In combination with (3.3) and (3.4), we obtain the bound
d 472
d—tH(QIQoo) s <—m + 2k IIAWulloo) H(olooo)-

Finally, by Gronwall’s inequality, we have the desired result. O
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Remark 3.2. For the case of the noisy Hegselmann—Krausse model studied in [21],
we have W(x) = fdv ¢ (|xx dy with ¢(|x|) = 1, j<g- We can estimate by the

same arguments || WL/l’(x)Hoo < || W”()c)”OO = R. Thus for k < 2LL§ we have

exponential convergence to equilibrium. See §6.2 for a detailed analysis of this
model.

Remark 3.3. By the improved entropy defect estimate of Lemma 5.16, the above
statement could be slightly improved under more specific assumptions on the unsta-
ble modes of the potential. For the moment, we want to keep the presentation as
concise as possible and refer to §5 for the details.

3.2. Linear Stability Analysis

We start this subsection by linearising the stationary Mckean—Vlasov equation
around some stationary solution, o,. We obtain the following linear integrodiffer-
ential operator:

Lw = ﬂ_lAw + V- (0 VIW xw)) + 1 V- (wV(W x0)) .
If we pick o to be the uniform state oo, the above expression reduces to
Lw = ﬂ_lAw + K00 A(W *x w).

We are now interested in studying the spectrum of this operator over mean zero
L?(U) functions, L2 5(U). From the classical theory for symmetric elliptic operators,
it follows that the elgenfunctlons of this system form an orthonormal basis in L2 )

given by {L~ 5ol T }k/ezd\ 10y With the eigenvalues given by

2 Ik 1\ 2 2k \? ~
Ak,=<—ﬂ‘1 (%) kL (%) W(k/)),

where W(k’) = L_% f W(x)e™ T x dx. One can check that we have the follow-
ing relationship:

~ 1
W) = %Wac) ke = |k, k e N,

where © (k) is as defined in (2.2). To obtain the above expression we have used the
fact that W is coordinate-wise even, which implies that

/W(x)e_izT”k/'xdx — / W(x)e  TK dx

/ W(x) 1_[ (cos <2nk’ ) + i sin (znf‘;x)) dx
d

o o (22
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Thus, we have the following expression for the value of the parameter «; at which
the first eigenvalue of £ crosses the imaginary axis:

L4720 (k)
P — N (3.5)
,3 mlnkeNd\{O} W(k)

We will refer to «; as the point of critical stability. We denote by k* the critical
wave number (if it is unique) and define it as

k* = arg ming e\ gy W (k). (3.6)

4. Bifurcation Theory

For the local bifurcation analysis, it is convenient to rewrite the fixed point
equation (2.13) of the nonlinear mapping (2.7) by making the parameter « € (0, 00)
explicit. Hence, in this section we consider the nonlinear map F : L%(U ) x RT —
L2(U) defined as

1
F(o,k) = Fe(0) =0 — Ee—ﬂKW*Q, where Z = /e—ﬂKW*Q dx, (4.1)

where 8 > O is fixed, and W € LE(U ) with LAZ,(U ), the space of coordinate-wise
even and square integrable functions as defined in (2.4).
The purpose of this section is to study the bifurcation problem

F(o,k) =0.

Any zero of F(p, k) is also a coordinate-wise even fixed point of 7 : Py —
Pac. The converse is true if W satisfies Assumption (A2). We do not make this
assumption for the whole section as we want the bifurcation theory to be valid for
more singular potentials, for example, the Keller—Segel model which we treat in
a later section. It is also clear that the map F'(g, «) is translation invariant on the
whole space L?(U), that is, if o is a zero of F'(p, ) then so is any translate o(- — y)
of o(+) for any y € U. This is the motivation for the restriction of F to the space
L%(U ). We will further justify our choice of the space L?(U ) in Lemma 5.18.
The first result is an easy consequence of the characterisation of stationary
solutions from §2.4, but could be also derived by standard contraction mapping
argument on the map F as done in [66, Theorem 4.1] and [53, Theorem 3].

Proposition 4.1. Assume W (x) satisfies Assumption (A2). Then, for k sufficiently
small, the uniform state o is the only solution of F (o, k) = 0.

Proof. Proposition 2.8 implies that .%, (o) is strictly convex for k < keon =
B! ||Wu||<;1. Hence, using Theorem 2.7, it has a unique minimiser and exactly
one critical point. This implies from Proposition 2.4 that F(p, k) has a unique
solution. O
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We use the trivial branch of solutions F (0, k) = 0,k € (0, 00) with g =
1/L% to centre the map and define for any u € LE(U )

Fu, k) = F(u + 000, k). 4.2)

In this way, we have F (0, k) = 0. We compute the Fréchet derivatives of this map
for variations wy, wz, w3 € L%(U):

Do(F(0, k))[wi] = wi + Broco(W x wi) — o’ f(w xwp)(x)dx, (4.3)

D (F(0,x)) =0, (4.4)

D2 (F(0, k) [w1] = goo(W *w))

- 0% /(W *xw1)(x) dx — @2, W + Dy (F (0, k))[wy], (4.5)

D2, (F(0. k))[w. wa] = Br (wy — Do(F(0, k) [wa]) (W * wy)

— Brooo(ws — Dy(F(0, k))[wa]) / W % wy (x) dx

- ,BKQoo/ W w (x) (w2 — Do(F (0, €))[wa]) (x) dx, (4.6)

D}, F (0, 10)[wy, wa, w3] = =B DZ, F (0, ) [wa, w3](W » wy)

+ B 0oo (D3, F (0, k) (w2, w3]) / (W wp) (x) dx

— B (wy — D F (0, k)[w2]) f (W w) (x) (w3 — D F (0, k) [w3])(x) dx
— Br(ws — Do F (0, k)[ws3]) / (W ) (x) (w2 — Do F (0, €)[wa])(x) dx
+ B [ O« w) (D2, FO. 0w, ua]) () . 47

We have the following characterisation of the local bifurcations of F:

Theorem 4.2. Consider F : L%(U) x RT — L?(U) as defined in (4.1) with
W e L%(U). Assume there exists k* € N? such that
LW _ Wa ] .
(1) card {1 59 = B2 = 1;
(2) Wk*) <.
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Then (0, ky) € LAZ,(U) x R is a bifurcation point of f(g, k) = 0 where

d *
o = 2O (4.8)
BW (k*)

In addition, there exists a branch of solutions of the form
0x(8) = Qoo + sWix + r(swi, k(5)), (4.9)

where wix € L%(U) definedin (2.1),s € (=6, 8) forsome s > 0,andk : (—6,8) —
V is a twice continuously differentiable function in a neighbourhood V of i, with
k(0) = k4. Moreover; it holds that k' (0) = 0, k”(0) = 23'3—'(; > 0, and o is the
only nontrivial solution in a neighbourhood of (0, k) in L%(U) x R.

Specifically, the error r : span[wy=] X V — (span[wk*])J- C L?(U) is a map
satisfying

Vs € (=68,8): r(swps,k(s)) € L°WU) with r(0,0) =0,
7 (swiex, 1 (5)) 12
|s|—0 Is]

and =0. 4.10)

Proof of Theorem 1.2. The proof of this theorem relies on the Crandall-Rabinowitz
theorem [28], which for the convenience of the reader is included in Appendix A.
Before we proceed it is convenient to rewrite D, I’ from (4.3) as

Do(F(0,k)) =1 —«T, 4.11)

where T : L?(U) — L?(U) is defined for w € L?(U) by
Tw)(x) =B (—Qoo(W *w)(x) + 05 /(W * w)(y) dY) . (4.12)

Using the above expression one checks that the linear operator T is Hilbert—Schmidt
12
with | T |11 = e | Twe ||2 < 00, where {wg};cne is the orthonormal basis of

L2(U ) as defined earlier. Thus, I — «T is Fredholm by [31, Corollary 4.3.8]. Since
the index of a Fredholm operator is hom/gtopy invariant (cf. Theorem 4.3.11 [31]),
we show that the mapping x — (I — «T') is norm-continuous:

||I —/q?— 1+I<2ﬂ| = k2 — k1| ”f“

Thus, the index satisfies ind(/ — Kf) =ind (/) = 0. We diagonalize I — «T with
respect to {wy};ene to get

JVi=1...d:k;
(1 + B Ld/zo<k>> wi(x) , else.

Now itis easy to seg\that if Condition (1) in the statement of the theorem is satisfied,
then dim ke/r\(] —«kT) = 1fork = k. Indeed, if Condition (1) is satisfied, we have
ker(I — k4 T) = span[wg=] and Condition (2) ensures that k., is positive.

(I — kTywe(x) = (4.13)
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Thus Condition (1) of Theorem A.2 is satisfied. Since Im(/ — Kf) is closed
we have that Im(/ — K?) = ker(] — K?*)J‘, with T* denoting the adjoint. It is
easy to check that if vy € ker(I — Kf), vo % 0 then vg € ker(/ — K?*). Then, by
differentiating (4.11) in « and using vy € ker(/ — K?), we get the identity

(D2 (. k)lvo]. v0) = = (T o, vo) = =~ w03 # 0.

since vy # 0 by assumption. This implies that Dé,( (f(O, k))[vo] ¢ ker(1 —K?*)L.
Thus condition (2) of Theorem A.2 is also satisfied. Thus we can now apply The-
orem A.2 and use (4.4) to obtain (4.9).

Before proceeding, it is useful to characterize Im(/ — « f). By using (4.13),
we can see that we have the following orthogonal decomposition of L?(U ):

L2(U) = span[wy+] & Im(I — &, T).

I{\sing the identity [46, (I.6.3)]Ait follows that «’(0) = O provided that
DSQF(O, K)[wgx, wix] € Im(I — k4 T). Thus it is sufficient to check that

R N \42 | \42
<D§QF(0, K)[wk*,wk*],wk*>:<ﬁKW(k*) [w,f* (5) - (E) :|,wk*>:07

where we have used (4.6) and the fact that f w,f* dx = 0. Thus we conclude that
k’(0) = 0. Likewise, from [46, (1.6.11)], we also have that

3 7 ~
DQQQF(O’ K*)[wk*, wk*,UJk*],wk*) 2ﬂK*W(k*)(L/2)d/2 2}316* 0
— — >0,

K//(O) — _< — — -
3(D3 PO, k) lwie ], i) 3000 W (K*)(L/2)12 300

where we have used (4.5) and (4.7). The first two properties of (4.10) follow from
Theorem A.2. To prove the third property in (4.10), we observe that

ll71 (s 90, & ()2

I514+ K () sl =0 8] + K (8) — kue|

I (s)—ks| __

Since x’(0) = 0, we also have lims—¢ = 0. Thus, we conclude that

IrGwie k62 _ G k6))ll2 (Hm |s|+|x(s>—x*|> o
NE Is| 5|0 |s| + |k (s) — kx| \IsI=0 Is | ’

where we have used the fact from Theorem A.2 that « is continuously differentiable.
This completes the proof. O

The statment of Theorem 4.2 becomes more transparent in one dimension.

Corollary 4.3. Fix U = (—L/2, L/2) and consider F : L2(U) x R* — L2(U)
as defined in (4.1) with W € L%(U). Assume that there exists k* € N such that
(1) card [k : W(k) = W(k*)} = 1;

(2) W(k*) < 0.
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Then (0, k) is a bifurcation point of f(g, k) = 0, where
@L)? |
BW (k")

that is, there exists a branch of solutions having the following form:

()_1+\/7 2mk*x +ols) (—5.5)
Q*S—L s Lcos 2 o(s), s € ,6),

with all the other properties of the branch being the same as Theorem 4.2.

Remark 4.4. It should also be noted that one can obtain the existence of bifurcations
with higher-dimensional kernels as well, i.e, when dim(ker(f)) > 1. Since T
is self adjoint, for any eigenvalue its algebraic and geometric multiplicities are
the same. From [33, Theorem 28.1] it follows that any characteristic values (the
reciprocals of the eigenvalues of f) of odd algebraic multiplicity correspond to a

bifurcation point. This implies that we could replace Condition (1) in Theorem 4.2

with card {k fjv((,f)) = fjv((,f:)) } = m, where m is odd. However, it is not easy to

obtain detailed information about the structure and regularity of the bifurcating
branches in this case.

Remark 4.5. Condition (1) of Theorem 4 2 is in particular satisfied for an inter-
action potential W € L2(U ) if the map W:N - Ris injective. In this case,
every ky € N such that W) <0, corresponds to a unique bifurcation point ,, of
F (o, k) through the relation (4.8). For example consider the interaction potential
W(x) = x?/2. In this case W is injective and therefore the system has infinitely
many bifurcation points. On the other hand, when W(x) = —w;(x) for some
k € N, the system has only one bifurcation point.

Remark 4.6. In dimensions higher than one, the space L?(U ) may not be small
enough for our purposes, that is, it is possible that the potential may have additional
symmetries. For instance, the potential could be exchangeable, that is W(x) =
W (I1(x)) for all possible permutations IT of the d coordinates. In this case it is
easy to check that (W, wi) = (W, wrg) for all k € N. We can then define the
equivalence relation, k ~ k" if K’ = TI(k) for some permutation IT and write [k]
for the corresponding equivalence class. Thus, the consequence of W (x) having
this symmetry is that the value VT/(k) /©® (k) is constant on [k]. This implies that
kernel of D, F is can never be one-dimensional. We can quotient out this symmetry
by defining the space L2, (U) = span{wj}, where {wj]} is an orthonormal basis
defined by

Wik = W Z we(x), keN,

where fi[k] denotes the cardinality of the equivalence class [k]. Then F: Lgx(U ) X
R* — L2 (U) is a well-defined mapping. Then, the results of Theorem 4.2 carry
over to F defined this way for W ¢ L2 (U) and the corresponding orthonormal
basis {wk]}ken. In this case the conditions read as follows:
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~ Ok) = Bk
(2) W(k*]) <0,

with W([k]) = W(k), ©([k]) = ©(k) for any k € [k]. The bifurcation point is
given by

(1) card {117 : SED = TR =1,

WAL
BW (1)

Remark 4.7. Consider the interaction potential

Ky =

]

1
W) =—Y_ . sz 1
k=1

It is straightforward to check that Ws(x) belongs to H*(U) and thus to C ().
Additionally, Wi(x) — —wj(x) uniformly as s — c0. One can check now that,
for any s > 1, W, (x) satisfies the conditions of Theorem 4.2 for all k € N, k # 0
and thus the trivial branch of the system has infinitely many bifurcation points.
However, as mentioned in Remark 4.5, the system W (x) = —wj(x) has only one
bifurcation point. This can be explained by the fact that as s — oo all bifurcation
points of W, (x) except one are pushed to infinity. This example illustrates however
that two potentials may “look” similar but their associated bifurcation structure may
be entirely different. Therefore, approximating potentials, even uniformly, by some
dense subset, may not reveal all the information about the bifurcation structure of
the limiting system.

If we now assume that W satisfies assumption (A2) we can see that the zeros
of F(p, «) are fixed points of the map 7 which by Proposition 2.4 are equivalent
to smooth solutions of the stationary McKean—Vlasov equation. Theorem 4.2 also
provides us information about the structure of the branches, that is, if wy(x) is the
mode such that k € N¢ satisfies the conditions of Theorem 4.2, then to leading
order the nontrivial solution is of the form ps + swy (x). One may think of this
as a “proto-cluster”, with the nodes of wy (x) corresponding to the positions of the
peaks and valleys of the cluster.

So far the analysis in this section has been local. We conclude this section by
providing a characterisation of the global structure of the bifurcation diagram for
F as defined in “4.2).

Proposition 4.8. Let V be an open neighbourhood of (0, k) in L?(U ) x R, where
(0, ky) is a bifurcation point of the map F in the sense of Theorem 4.2. We denote
by Cy the set of nontrivial solutions of F (0,k) =0inV and by Cy ., the connected
component of Cy containing (0, k). Then Cv ., has at least one of the following
two properties:

(1) Cy, NOV # 0; .
(2) Cy x, contains an odd number of characteristic values of T, (0, «;) # (0, ky),
which have odd algebraic multiplicity.
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Proof. The proof follows from the direct application of the so-called Rabinowitz
alternative [33, Theorem 29.1] which we have included as Theorem A.3 for the
convenience of the reader. It is easy to check that the map F can be written in the
following form:

F(o.x)=0—«To+G(o ),

with T as defined in (4.12), and
1 — Bk Wx 2l
G(QvK):Qoo_Ee ®+«To.

We now need to show that G is completely continuous and o (||Q||2) uniformly in
k as |loll, = 0. For the first result, it is enough to show that G is compact since
L2(U) is reflexive. We establish the following estimate:

1
1G(01,%) = Glez 0)lly £ - e Weer — o =peWear |

¢ = Z ) 2
e~ PeVrer] a2
LY Z(02) — Z (o)

Z(02)Z(02)

+x || T2 —an|,

Bk
< Ld/zeﬁKI\WHzHQsz (1 + e2ﬁKIIW\|2H91Hz> W * (02 — 01) o

2Bk

+ Y2 W (02— 0l -

Now setting 02 = o and G (01, k) = 1G(0, k) = G(tQ, k)(With Tf(x + 7)) in the
above expression we obtain

G0, k) —1G(0, k)l = Cc [Wro —TWxolly - (4.14)

Similarly we can also deduce the following estimate by bounding W x (02 — 01)
from above:

IG(o1. k) = G(02. )2 = Cc [Wll2 ller — ezl - (4.15)

In the above two expressions, C, is a constant which tends to 0 as k — 0. Setting
02 = 01in (4.15), it follows that G is a bounded map on L2(U). Together with this
and (4.14), and using the fact that the convolution is uniformly continuous, one can
check that that G(A) satisfies the conditions of the Kolmogorov—Riesz theorem,
where A is any bounded subset of L?(U ). Thus G is compact. The fact that G is
o (llell,) follows by Taylor expanding e #<W*¢/Z.

One can now check that if condition (1) of Theorem 4.2 is satisfied for some
k € N, the associated eigenvalue « ~'(which could be negative) of T is simple,
that is, it has algebraic multiplicity one. This implies that all bifurcation points
predicted by Theorem 4.2 are associated with simple eigenvalues of T. Thus, we
can apply Theorem A.3 to complete the proof. O
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5. Phase Transitions for the McKean—-Vlasov Equation

We know from Proposition 2.8 that o is the unique minimiser of the free energy
for k sufficiently small. We are interested in studying under what criteria there is
a change in the qualitative structure of the set of minimisers of .%,. For the rest
of this section we will assume that W satisfies Assumption (A2),i.e, W € H L)
and bounded below. We build on and extend the notions introduced by [27]. The
first definition introduces what we mean by a transition point.

Definition 5.1. (Transition point) A parameter value k. > Oissaidto be a transition
point of 7, if it satisfies the following conditions:

(1) For 0 < k < k¢, 0o 18 the unique minimiser of .% ().

(2) For k = k¢, 0co 1S @ minimiser of % (o).

(3) For k > k., there exists some g, € P,L(U), not equal to 0no, such that g is a
minimiser of .%, (o).

In the present work, we are only interested in the first transition point by increas-
ing « starting from 0, also called the lower transition point. To convince the reader
that the above definition makes sense we include the following result from [27]:

Proposition 5.2. ([27, Proposition 2.8]) Assume W e H and suppose that for
some kT < 00 there exists 0x, € Pi.(U) not equal to 0o such that

<gfl(j"(QKT) g tg}(r(@()@)
Then, for all k > KT, 000 N0 longer minimises the free energy.

In addition, the following result from [39] shows that H -stability of the potential
is a necessary and sufficient condition for the nonexistence of a transition point:

Proposition 5.3. ([39]) %, has a transition point at some k = k. < o0 if and only
if W e H. Additionally for k > ks, with kv, the point of critical stability as defined
in (3.5) in §3.2, 0o Is not the minimiser of %,.

From this result it follows directly that if the system possesses a transition point
K¢, Oco Can no longer be a minimiser beyond this point. We are also interested
in understanding how this transition occurs. In the infinite-dimensional setting it
is not always possible to obtain a well-defined order parameter for the system
characterizing first and second order phase transitions in the sense of statistical
physics. For this reason, it may be better to define such transitions in terms of
discontinuity in some norm or metric.

Definition 5.4. (Continuous and discontinuous transition point) A transition point
ke > 01is said to be a continuous transition point of .7, if it satisfies the following
conditions:

(1) For k = k¢, 0o is the unique minimiser of .7, (0);
(2) Given any family of minimisers, {o, |k > K.}, we have that

lim sup [lox — 0ol = 0.

Kk ke
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A transition point k. which is not continuous is said to be discontinuous.

We now include a series of results from [27] that we need for our subsequent
analysis.

Proposition 5.5. ([27]) min .%.(0) — %K&'(Qoo, Ooo) IS nonincreasing in k.
Q€ Fac

Proposition 5.6. ([27]) Assume W e HS and that condition (2) of Definition 5.4

is violated. Then there exists a discontinuous transition point k. < oo and some

Ok, # Qoo Such that F (0x,) = Fi.(000)-

Proposition 5.7. ([27]) Assume W € HS and that the free energy %, exhibits a
continuous transition point at some k. < 00. Then it follows that k. = K.

By combining certain properties of transition points with the previous analysis
on critical stability in §3.2, we obtain more streamlined sufficient conditions for the
identification of transition points, which is the basis for the proof of Theorem 1.3,
or more precisely Theorem 5.11 and Theorem 5.19.

Proposition 5.8. Let .7, have a transition point at some k. < 00 and let ks denote
the point of critical stability defined in §3.2. Then we have that

(a) If 0oo is the unique minimiser of #,., then k. = ky is a continuous transition
point.

(b) If 0oo is not a global minimiser of F,, then k. < ks and k. is a discontinuous
transition point.

Remark 5.9. The statements of Proposition 5.8(a) and Proposition 5.8(b) are only
necessary conditions for the characterisation of transition points. In particular, they
are not logical complements of each other, that is, oo could be a global minimiser
of .7, without being the unique one or vice versa.

Proof. A consequence of the assumption in the first statement (a) of the proposition
is that 0 is the unique minimiser for all ¥ < k. Indeed, from Proposition 5.5, we
know that minyep, () Fx = Fi (000) for k < k.. Thus, if oo is the unique min-
imiser at some kK = Kk, it must be a minimiser for all £ < k.. In fact, using Propo-
sition 5.2 we can assert that oo is the unique minimiser of .%, for all k < k..
Indeed, if this were not the case then there exists some g, € P;(U ) not equal to
Oco such that Z, (0i;) = Fi; (0c0) for some kr < k4. Proposition 5.2 then tells
us that o can no longer be a minimiser for any x > k7, which is a contradiction. It
follows that conditions (1) and (2) from Definition 5.1 are satisfied. That condition
(3) is satisfied follows directly from Proposition 5.3. This implies that «; satisfies
the three conditions of being a transition point.

Now, we have to verify condition (2) of Definition 5.4 (condition (1) is already
satisfied from the statement of the proposition). Assume condition (2) doesn’t
hold, that is, there exists a family of minimisers {o. |k > .} of %.(0) such
that lim sup,. e llox — 0olly # 0. Then we know from Proposition 5.6 that there
exists some g, € P, (U) not equal to 0 such that it is a minimiser of the free
energy %, (0) at k = k.. Applied in the present setting with k. = «3, we would
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deduce that o is no longer the unique minimiser of .%, (¢), in contradiction to
statement (a) of the proposition. Thus both conditions (1) and (2) of Definition 5.4
are satisfied from which it follows that k. = k; is a continuous transition point.
To prove the second statement (b) of the proposition, let o be such that %, (0) <
Z;(000)- Then for any « close enough to k;, we also have .7, (0) < F(0c0)-
Hence by a combination of Proposition 5.2 and Proposition 5.3 there exists a transi-
tion point k. < k¢ and, in particular k, cannot be a transition point. From Proposi-
tion 5.7, we have the fact that if «,. is a continuous transition point of .%,, then neces-
sarily k. = k. Thisimplies that«. < k3 cannot be a continuous transition point. O

Before proceeding to present the main results of this section, we remind the
reader that for the rest of the paper «. denotes a transition point, k4 denotes the
point of critical stability, and «, denotes a bifurcation point.

5.1. Discontinuous Transition Points

We provide below a characterisation of potentials which exhibit discontinuous
transition points, which proves Theorem 1.3(a).

Definition 5.10. Assume W € H¢ and let K® := {k’ e N9\ {0} : % <
ming ¢\ gy % + 5} for some § = 0. We define §.. to be the smallest value, if it

exists, of § for which the following condition is satisfied:
there exist k%, k”, k¢ € K%, such that k% = k” + k°. (C1)

Theorem 5.11. Let W (x) be as in Definition 5.10. Then if § exists and is sufficiently
small, F, exhibits a discontinuous transition point at some k. < K.

Proof. We know already from Proposition 5.3 that the system possesses a transition
point k.. We are going to use Proposition 5.8 (b) and construct a competitor ¢ €
P;E(U) which has a lower value of the free energy than o at k = k. Let

0=0x | 1+€ Z Wy EP;;(U),
keKd*

for some € > 0, sufficiently small. We denote by |K%| the cardinality of K®,
which is necessarily finite as W € L2(U). Expanding about g, We obtain

3

K
Bis@ =t Sem) + 5 enet = 22 [ | 2w axore)
ke Kb

K€ | K% |02, i vT/(k)Ld/2 ics€2| KO+ |8,

Ky !
d —£&@0) £ =0
an 5 8(0.0) = 5E(000: 00) + 3 o B TEIE
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1§

Using the fact that kx  min % = —B7'L? | we obtain
keN9\ {0} X
63Qoo
T (0) = F(ooo) = — 2= | | Do wi ] d
p ke K %

2 Sy 07 -1
_ £ %002 1 0000l K™ | ( min —W(k)> +0(e3).
2B keNd\ {0} © (k)

1
Setting € = 8§ (if 8, > 0, otherwise we stop here), we obtain

3 3
8¢ Oco
F1e.(0) = Fi.(000) — E wg | dx

3P ke K
52000l K| LG
. e S in ——=| +4o0(83). 5D
28 |keNd\(o) O () :
One can now check that under condition (C1), it holds that
3
/ Z wr | dx >a >0,

keK 5

where the constant a is independent of §,.. Indeed, the cube of the sum of n numbers
ai,i =1, ..., nconsists of only three types of terms, namely: a?, al.zaj and a;ajay.
Setting the a; = wy(;), with s(i) € K % one can check that the first type of term
will always integrate to zero. The other two will take nonzero and in fact positive
values if and only if condition (C1) is satisfied. This follows from the fact that

T
b4
/ cos(£x) cos(mx) cos(nx)dx = 3 (5£+m,n + Smn.e + 8n+g,m) .

-7

Thus, for §, sufficiently small considering the fact that | K 8x| > 2 and is nonin-
creasing as 8, decreases, o has smaller free energy and oo is not a minimiser at
K = K. O

Remark 5.12. The case of the above result for §, = 0 can be thought of as the pure
resonance case. In this case the set K© will denote the set of all resonant modes.
Similarly, the above result for §, small but positive can be thought of as the near
resonance case.

The corollary below tells us that if we have a have a sequence of potentials whose
Fourier modes grow closer to each other then it will eventually have a discontinuous
transition point, as long as the potentials do not lose mass too fast.

Corollary 5.13. Let {W"},cn € H be a sequence of interaction potentials such
that 8,(n) — 0 as n — oo, where 8, is as defined in Definition 5.10. Assume
further that for all n greater than some N € N, there exists a constant C > 0



The Mckean—Vlasov Equation on the Torus 665

Wik

Bh = C8«(n)Y for some y < 1/2. Then for n sufficiently

min
keN9\ {0}
large, the associated free energy F (0) possesses a discontinuous transition point

at some k' < k.

such that

Proof. We return to estimate (5.1) from the proof of Theorem 5.11

3 3
820
FE©) £ Fh(0oo) — = [ | D wi ] dx
f# 3ﬁ L /
€K%
52000 K w3
+ ¥000| K| min (k) +o(d).
2p keNd\(o} O (k)

where we have suppressed the dependence of §, on n. We also note that the error
term is independent of the potential W". Using our assumption on the potential (for
n > N), we have

3 3
5:0 5777 0ool K| 3
Z(0) < T (0c0) — *3/3“ D wg | dx % +0(82).
keK o«

Since y < 1/2 and 6, — 0 as n — oo, the result follows. O

To conclude our discussion of discontinuous transition points, we present the
following corollary to provide some more intuition of the types of interaction poten-
tials that exhibit a discontinuous transition point:

Corollary 5.14. Let {W"},cn be a sequence of interaction potentials with
W1 = C > 0 forall n € N such that W" — —CJ in the sense of distri-
butions as n — oo. Then for n large enough, the associated free energy F,!(0)
possesses a discontinuous transition point at some k! < /c;'.

Proof. Note first that we have not included the assumption W" € H as eventually
this must be the case if the potentials converge to a negative Dirac measure. Now
we just need to check that the other conditions of Corollary 5.13 hold true. We have
the following estimate:

W) 5 _cp-ar

Wn(k) > —
wrk) =2 —CN, — o0

(5.2)

for all k € N\ {0}. From the convergence to the Dirac measure it follows

that for any € > 0 we can find an N large enough such that Vgl(%), vgl((zzkl;) €

(—CL™/2,—CL™/? + €) foralln > N, for some k € N\ {0}. This and (5.2)

tells us that 8, < € and since ¢ is arbitrary 8, — 0 as n — o0o. From similar

arguments we assert that for alln > N, ( min %) < —CL™? 4 €. Thus
keNd\ {0}

we have that

. wn d/2 . ..
( min Vg)Tl(ck))N > C zT/ﬂ — € for n > N. Since the conditions
keN9\ {0}

of Corollary 5.13 are satisfied, we have the desired result. O
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Remark 5.15. As examples of potentials that satisfy the conditions of Corol-
lary 5.14, we have the negative Dirichlet kernel W"(x) = —1 — 2 2221 wy (x),

the negative Féjer kernel W"(x) = —% (%:5'118;

), and any appropriately scaled
negative mollifier.

5.2. Continuous Transition Points

We now present a couple of technical lemmas starting with a functional inequal-
ity that gives a bound on the defect in the Gibbs inequality from below by the size
of individual Fourier modes. These will be useful for the characterisation of con-
tinuous transition points provided in Theorem 5.19 and, in particular, in the proof
of Theorem 1.3(b).

Lemma 5.16. Let (2, X, v) be a probability space and {wy}cn be any orthonor-
mal basis for L>(, ). Assume that f € L*(2, ) is a probability density with
respect to i, that is f is nonegative and [ f du = 1, then we have, for any b € R
and any k € 7, the following estimate:

H(fulw) 2 —10g/QeXP (B{f, widwr(x)) dpe + bICS, wid (5.3)

In particular, let Q@ = U, |4 = 000 and wy, is as defined in (2.1). Moreover, for any
k ez \ {0} let n = n(k) = |{i : ki # 0}| denote the number of nonzero entries.
Then, there exists a strictly increasing function G : Rt — R with G(0) = 0 such
that it holds that

H(eloxo) — C(n(k))%dla(k)l2 = G(lo(k))), (5.4)
where the constant C(n) > 0 for is given by C(1) = C(2) = 1 and for n > 2 by

(n/2)"

Co =

< 1.

Definition 5.17. Assume that W € HY has one dominant negative mode, that is,

. . W (k¢ . W .
there exists a unique k* € N4 such that % = minycnd %(as defined in (3.6)).

We define the «-stabilised potential W, (x) as
Wo (x) = (W, wyz) wyz (%) + a(Wa(x) — (W, wys) wyz (x)) + Wi(x),

where o € [0, 1], Ws(x), Wy(x) are as defined in Definition 2.1, and W;(x) =
W(x).

The above definition puts into context the discussion around Figure 1(a) in §1,
that is, the «e-stabilised potential W, pushes all negative modes except the dominant
one to some small neighbourhood of 0. We define the fixed point equation associated
with the interaction potential W, to be

l — *
Felo, @) = o(x) = e Pelte,
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Lemma 5.18. Let Wy (x) be as in Definition 5.17 and let C C P,L(U) denote the
set of nontrivial solutions of F, (0, @) = 0 for a € [0, a*) C [0, 1. Then, for a*

sufficiently small, we have the uniform lower bound Y. [9(c (k*))|? > c for
oeSym(A)
all o € C and for some ¢ > 0 independent of « € [0, a™).

We are now in the position to give the precise statement of Theorem 1.3(b) and
prove it. We present the proofs of Lemma 5.16 and Lemma 5.18 after the proof
of Theorem 5.19.

Theorem 5.19. Let W, (x) be as in Definition 5.17 such that © (k*) < 2 where ® (k)
is as defined in (2.2). Assume further that W,, and W are bounded below. Then, for
a sufficiently small, the system exhibits a continuous transition point at k. = ky.

Proof. By Proposition 5.8 (a), it is sufficient to show that at the point of critical
stability «3, that is,

CLiek)  LTO®K)
BWa(k?) — BW (k)

Kﬁ:KCZ

the uniform state g~ is the unique minimiser, for o« small enough. Let o be any
solution of Fy, (0, ) = 0, that is, a critical point of fkj (cf. Proposition 2.4). Then
we have

F(0) — F(000) = B~ "H(0locs) + %5(9 — 000, 0 — 0c0)

W (k¥ ~
= B Helos + L1 [T B

f
®(k ) oeSym(A)
Ky a2 Wa (k) ~ 5
+5 2 om | X leew
keNd £kt seSym(A)

We can translate o w.l.o.g~so that Q(U(kﬁ)) = 0,Yo € (Sym(A) — e) and
throw away all positive Wy (k). A consequence of this is that |5(k:‘)|2 =

3" |9(o(k%))|%. Thus we obtain
oeSym(A)

L4
F(0) — F(000) 2 B! <H(Q|Qoo) - 2|g(kt)|2>

gL Wa (RO (%) -
HRT I (W)_( > Be®P|.

keNd ksk? oeSym(A)

Since We (k) = aW (k) for all k € N, k # k* with W (k) < 0 and by definition
Wk)/® k) = W(kﬁ)/®(kﬁ), we can obtain the estimate
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Ol,B_ILd
2

Ld
F(0) — F(000) = B! (H(gmm) - 7|5(kﬁ>|2> -

> Y. [Be®)?

keNd £kt \oeSym(A)

We apply Lemma 5.16 to the first term on the right hand side to get
P 1 ~t al? 5
F (@) — F (o) > B~ | GUK")]) — - lellz ) -

Here, we use that the fact that the assumption that ® (k%) < 2 is equivalent to
n(k*) < 2, where n(k") is the number of nonzero components in k* as defined
in the statement of Lemma 5.18. Now, we use the result of Lemma 5.16 with the
constant ¢ and the monotonicity of the function G to further estimate

Ld
F () — F (o) > B (g<c> - “7 ||Q||§) :

where c is precisely the constant from Lemma 5.18 for & € [0, «™). Since o is a
zero of Fy, (0, @) = 0, we have the following estimate:

29
lol3 < llelleo = exp (B (Wl + W)
< exp (Bic (IWelloo + L™ 1Warl2))

If we restrict « to [0, &™) as in Lemma 5.18, we can obtain the following estimates
on the norms of W,:

IWarlloo S I Werllog + 1Wullog + (a2 + DIW (KP)]
< N Werlloo + [ Warllog + (@ + DIW (&H)],
and  [Woll3 = IWsl3 + &® IWull3 + (1 — )| W (k%) [?
< IWsl3 + (@) [ Wall3 + W (%)%

Thus for @ € [0, «*) we have || o ||% < ¢ for some positive constant c; independent

M, the result holds. O

of . Thus, for o < =%
L%c

Proof of Lemma 5.16. Using its Fenchel dual, the relative entropy has the follow-
ing formulation:

H(fulp) = sup {/fgdw/egdué 1}- (5.5)

geL2(Q.p)

From here a lower bound is obtained by choosing, for b € R arbitrary,

g(x) = b(f, wi)pwi(x) —log/eXp (b(f, wi) pwi (x)) de.
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It is easy to check that feg du = 1 and hence g is admissible in (5.5). The
estimate (5.3) follows by plugging this specific choice of g into (5.5):

H(fulw) 2 —10g/exp (b{f, widpwi () dpe + bICf, wi) (5.6)

In the special case 2 = U and = 9o, setting f = ——, we obtain from (5.6) the
lower bound

H(oloso) = —IOg/eXP (b (k)wi (x)) 000 dx + b[B(K)|*.
We can pick b = aL? for some a > 0 and set y = L4/>2"/25 (k). We thus obtain
“yz ; 2kix; /L
H(elooo) 2 - — log (g f o iy cosrkini/ >dx) ,

where the wy, (x;) are as defined previously and n = 1 represents the number of
ki # 0. Setting x; = 5-6; for all k; # 0, we arrive at

2
H(elewo) =

ay 1
—1 6; do; |. (5.7
- 08 ngn /[0 2 exp <otyl_[(:os( )) 1_[ (-7

‘We introduce the function

1
T,(2) = Sign '/[.0 .- exp ( Hcos(@ ))

II

II
2
—_

‘!\1
~ N
| =
/N
R
S—

9

o

]

w
—

S
=

1S3

o

S
~—

=

=0
S
1=0 :
We will show that
. 2 ] 1 ,ne{l, 2}
G@) = gy —logZy(@)  with & =i(n) = {m(;};;’;l e OB

is strictly increasing in z with § (0) = 0. Once we have shown (5.8), the proof
concludes by combining this with (5.7) to deduce that

2 2.2 2 2
ay® Aoty Yo oa=aloy
on  ontl C-abag— =

H(QlQOO) - g(“}’) > 2)’l+1 A 2n+1 ’

from which the result (5.4) follows by setting G(y) = 5 (y/A).

It is left now to show (5.8). For its validity, it is sufficient to note that Z,,(0) = 1
and to show that exp ()uz2 / ()»2”“)) /Zn(z) is strictly increasing in z. A sufficient
condition for the monotonicity of this quotient is that quotient of the coefficients
of the individual power series expansion of numerator and denominator are also
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increasing (cf. [42, Theorem 4.4], [15]). First of all, we observe that the odd coef-
ficients are zero. We are left to investigate

(exp ()»22/2’1—“))21 B (l!)2n22ln)hl B (l!)anlzl(nfl))hl
(T () R G TR e )
I! n=1

(11)”#21)»1/("71) n—l n—1 .
. =: (a1) ,n>1

In the case n = 1, the monotonicity follows by the above representation. Forn > 1,
we consider

al_'H — )‘l/(n_l)(l + 1)1+nnj2 B )\1/("_1)([ + 1)'11%1
a  @+ne+n 241

We need to find a A such that the above expression is greater than or equal to 1.
Hence, we obtain

A=) Z qup 2+ 1” __n- 1 ’
z1 (+ D=1 (n/2)n—T

where we note that the sup is attained for / = "—52, hence proving (5.8). O

Proof of Lemma 5.18. For the first part of the proof, we fix « € [0, @™*). Then,
we know that k = «; independent of « is a bifurcation point, that is, it satisfies the
conditions of Theorem 4.2. Then one can check that the same set of arguments can
be applied in the larger space Ll%ﬁ (U) instead of L?(U), where Ll%ﬁ ={fel?*U):
(f. wo@s) = 0,¥o € Sym(A), o # e}, where e represents the identity element.
For fixed o, we consider the map, F : Liﬁ (U) xRt — L2(U), (0, k) — F(o, )
and note that any o such that F(p, k) = 0 is obviously in Liﬁ(U ). Additionally,

any zero of F defined above is also a zero of F* : Li: (U) xRt — Liﬁ (U), which
is defined as

F*o.x)=F. )= Y (Flo,K), wom) () woe)(x).
oeSym(A),o #e

One can also notice that F *(0) does not change any of the local properties of
F(0) near 0o, i.6, Do F*(0oo, k) = DQF(QOO,K)|L2_ and DéKF*(QOO,K) =
e

DSKF(QOO, K) 2 The advantage of defining F* in this way is that the Fréchet

derivative of the map is then Fredholm with index zero, which is not the case with
F. We also know from Theorem 4.2 that F has at least one nontrivial solution
Ok € L?(U ) in a neighbourhood of (0, k). We can now apply the same bifurca-
tion argument to F* to obtain that F* has exactly one nontrivial solution in some
neighbourhood of (0«0, k). Since every zero of F is a zero of F* it follows that
0Oy 1s this nontrivial zero in some neighbourhood of (0, k¢) and that F has only
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one nontrivial solution in this neighbourhood. Thus the problem of studying bifur-
cations of F is reduced to that of studying bifurcations of F*. *, This justifies our
choice in §4 to study the bifurcations of F in the space L2(U ) as all bifurcations
from the trivial branch lie either in this space or its translates.

Now, since we need a lower bound which is uniform in o, we redefine F* tobe a
function of «, thatis, F* : X x RT — L%ﬁ(U), where X := Li:(U) x R is Banach
space equipped with the norm ||-]l; + |- | and f = (0, @) € X a typical element
of the space. We will now show that due to the particular structure of the problem
one can still apply a Crandall-Rabinowitz type argument and obtain existence of
local bifurcations. What follows below is a description of the Lyapunov—Schmidt
decomposition for the map F* and a slightly modified version of the proof of the
Crandall-Rabinowitz theorem as presented in [46].

We recentre the map as in the proof of Theorem 4.2 and linearise the map F*
about ((0, 0), x4). We also note that F*((0, @), k) = 0, for all k € (0,00), €
[0, %) and it is precisely this fact that will help us apply a Crandall-Rabinowitz
type argument. Before we start out analysis, we write out the exact form of F* for
the convenience of the readers:

1 — *|
F*(f,K) =0(x) + oo — e~ Mee

1
- <Q(x) - Ee_ﬂKW"w’ wa(kt)(x)> We (k) (X).-

oeSym(A),o#e

It is clear that D F*(f, k) = (DQF* DaF*) e L(X, Li:), the space of linear
operators from X to Lin (U), with

Dy F*((0,0), k)[wi] = wi + Brz000(Wo * w1) — Brso> /(Wo * wp)(x) dx,

DO(F*((Ov 0)7 Kﬁ) = Oa

where w; € L;%u(U)' We will also need D3, F*(f, k) = (Do F* Do F*), with

D2, F*((0,0), k)[wi] = oo(Wo » w1) — 0% /(Wo *wp)(x) dx

— 02 Wo * Do(F*((0,0), k) [wi],
D2 _F*((0,0), xz) = 0.
Then by using the arguments of Theorem 4.2, we see that N := ker(DsF*
((0,0), k7)) = span[wy:] x RER? and Zp := R+ = (Im(D s F*((0, 0), ky))* =

span[wy:]. Thus, D ¢ F*((0, 0), k3)) is Fredholm and we have the following decom-
positions into complementary subspaces:

X =N & Xo,
Ly, (U) = R & Zo.
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Given these decompositions, we define the following projection operators:
P:X—>N, (0. a) > (BN ws(x), @) ,
Q: L3, (U) - Zo, 0 — BkMwy: (x).

By introducing the splitting v = Pf, w = (I — P) f, we can solve F*(f,x) =0
individually on complementary subspaces

G,w,k):=I—-QF* v+w,x) =0,
d, w,k):=0F (v+w,k)=0.

As in Theorem A.l, one can check that D, G((0,0),(0,0),xs) = (I —
Q)DyF*((0,0), k¢) : Xo — R is a homeomorphism. Thus, applying the implicit
function theorem, there exist neighbourhoods U of ((0,0),«z) in N x R and V
of (0,0) in X along with a C ! function ¥ : U — V such that every solution of
G, w, k) =0inU x V is of the form (v, k, WV (v, k)) with ¥ ((0, 0), k4) = (0, 0).
Thus in U we are left to solve

D, k)= 0F*(v+W¥(v, k), k) =0.
It is also straightforward to show that D, W ((0, 0), k) = 0. Indeed,

De(I = Q)F*(v+ ¥ (v,k),k) =0

(I = Q) (D F*(v+ W (v, k), k) + Do F*(v + W (v, k), €) D ¥ (v, k) = 0.
Setting v = (0,0) and k = k3 one can see that D, F*((0,0),x;) = 0
and since (D,W¥((0,0),x),0) € Xo which is complementary to N giving
D,¥((0,0), k1),0) = 0. Using an argument similar to the above one, one can
show that D52y W ((0, 0), k) = 0 € L(N, Xp).

Since a typical element of N can be represented by (E(kﬁ), o) = (s,a) we
proceed by rewriting & as follows:

- 1 d 1
D((s, ), k) :/0 E@((tswk:,ot),/c) dr :/0 Dy ®((tswyz, o), k)wy: dt,

where we have used the fact that ®((0, @), k) = 0, since o is always a trivial
solution. Now, ® : RZxR — Risthe map, which we analyse in the neighbourhood
U and nontrivial solutions correspond to s # 0. Let U = (tswyr, @) € N, then we
compute

D Dg® (@, K)wyz = D (QDo F* (U + W (D, k), k) (wyz + Dy W (D, k) wyz)
= QD F*@+ Y@, k), )[wyz + DyW (@, ) wyz, D W (@D, )]
+ QD F*(@ + W (@, ), K) D, ¥ (D, k) wy:
+ 0D, F*(@+ W@, ), k) (wyz + Dy W (D, k) wye).

Setting ¥ = (0,0) and x = kz, we see that the first term of the above expres-
sion is zero because D,W¥((0,0),x) = 0 and the second term is zero because
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QO maps the range of D, F*((0,0), x4) to zero. Noting that DyW((0, 0), k¢)) =
DE(kn)\IJ((O, 0), k¢) = 0, we finally have

d ~
5 2(0.0). k) = QD% F*((0,0). kg)wys # 0.

Thus we can apply the implicit function theorem to obtain a function C'(Vy; V),
(s, @) such that CT)((S, a), ¢(s,a)) = 0, where V| and V, are neighbourhoods of
(0, 0) and «; respectively and Vi x V, C U. Additionally, in V; x V5 every solution
of ® (and hence @) is of the form ((s, &), (s, @)) and ¢((0, @)) = x3. We know
however from Theorem 4.2 that we could apply the same set of arguments for fixed
o € [0, 1]to obtain single locally increasing branches which, at least for some small
neighbourhood around 0, must coincide with ¢ (s, «). Thus, we now know that for
each o € [0, 1], we can find €, > O such that ¢(s, @) > k3 for 0 < [s| < €4. Now,
let e € [0, a*) = A. If we show that inf4 €, = ¢ > 0 for «* small enough, we
can conclude the proof. To see this, set V| = Vi N (—€’, €’) x [0, «*) and observe
that ((s, @), ¢ (s, «)) are the only solutions in V{ x Vo and ¢(s, @) = ky implies
(s,a) = (0, ). Thus in V{ , (0, @) is the only solution of the bifurcation equation
which would provide the desired result. Assume now that there exists no «*, such
thatinf 4 €, > 0. Itis straightforward to check that this would violate the continuity
of psinceeg > 0. O

As an immediate consequence of Theorem 5.19 we have

Corollary 5.20. Let Wy (x) be as in Definition 5.17 such that W, and Wy are
bounded below. Then, for o sufficiently small, 0o is the unique minimiser of the
free energy Fi.(0) for k € (0, C(n)xz], where C(n) is as defined in Lemma 5.16.

Proof. The proof follows the same arguments as Theorem 5.19 with «y replaced
by C(n)kz. 0O

A natural question to ask now is how the estimate from Corollary 5.20 compares
to the one obtained in Proposition 2.8 by the convexity argument, i.e: how does
C(n)ky compare to keon? It is easier to make this comparison whenever we can
explicitly compute ||W,— || o.. Assume that W = Wp, i.e, W has only one negative
mode, say w;:, then we have

i on n=1,.2
=2'Cm)y=1{"

C(n)ky

Kcon n>?2

with n = n(kﬁ) as defined in Lemma 5.16. Thus, for all n = 1, we have that
C(n)ky > Kkeon. From this we conclude that, for this choice of W, Corollary 5.20
provides a sharper estimate on the range of « for which the uniform state is a unique
minimiser of the free energy.

Remark 5.21. Theorem 5.19 indicates that if the linearised McKean—Vlasov oper-
ator £, has a sufficiently large spectral gap X, then (assuming all other conditions
are satisfied) the system exhibits a continuous transition point. Indeed, the spectral
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gapof L : L2 o) — L2(U ) at k = Ky associated with the interaction potential Wy
can be computed as

27|k \? 27|k \? Wy (k
A= min |(-p7! (_ﬂl |> — ks L7Y? (_ﬂl |) a(k))
keNd k£k? L L O (k)
Let us assume that [A| > C; for some constant C; > 0. This implies that for all
k € N¥ such that W (k) < 0 it must hold that

(57 - Cikz) 0

o< ~
ieg L= W (k)|

Itis easy to see then that A being sufficiently large is equivalent to « being sufficiently
small.

We conclude this section with the following useful proposition which provides
us with a comparison principle for interaction potentials to check if they possess
continuous transition points.

Proposition 5.22. Let W € H be an interaction potential such that the associated
free energy 7, W(Q) has a continuous transition point. Additionally, assume that
G € H is such that arg I’IllIlkeNd/ [0 G(k) = arg ming a4 W(k) = k* and
G (k%) = W (k) with G (k) = W (k) for all k # k*, k € N, Then ZC (o) exhibits

a continuous transition point.

Proof. As in the proof of Theorem 5.19, it is sufficient to show that at k = «,
the free energy %, ¢ (,Q) has 0 as its unique minimiser. Noting that given the
assumptions on G, the value of «; is the same for G and W, we have for o #
000, 0 € L>(U) NPy (U) that

K
FE©) — 7 (0x) = ' H(elox) + 5 E% (0~ 050. 0 — 0x0)
K K
=B "H(0loso) + EKSW(Q — 000, 0 — 000) + ffc‘w(e — 000, 0 — 00)
K
= (gKV;/(Q) - yxv;/(Qoo)) + ?tgGiW(Q — 000> 0 — 00);

where £% (0, 0) = ff W(x — y)o(x)o(y)dx dy. Using the fact that the term in
the brackets must be strictly positive, since the free energy ﬁk"f (o) associated to
W possesses a continuous transition point, we obtain

F3(0) = F3(00) > —EG Y0 = 000 0 — 00)

K G(k) - W(k) ~

=5 2 | X Bewr|zo
keNd k£k* k oeSym(A)

In the above estimate we have used the fact that a(kﬁ) = W(kﬁ) and that 5(1{) >

W (k) for all other k € N?. Thus, we have the desired result. O
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6. Applications

6.1. The Generalised Kuramoto Model

Let W(x) = —wi(x), for some k € N, k # 0, as defined in (2.1). Then we
refer to the corresponding McKean SDE given by

N
dxi = %Zw;(x;' — X)) +,/2p1dB! i=1,... N

i=1
as the generalised Kuramoto model. For k = 1, it corresponds to the so-called
noisy Kuramoto system (also referred to as the Kuramoto—Shinomoto—Sakaguchi
model (cf. [1,48,64])) which models the synchronisation of noisy oscillators inter-
acting through their phases. For infinitely many oscillators, we obtain a mean field
approximation of the underlying particle dynamics given precisely by the McKean—
Vlasov equation with W (x) = —wq(x). It is well known that this system exhibits
a phase transition for some critical, k. (cf. [12]). For k = 2, it corresponds to the
Maiers—Saupe system which is a model for the synchronization of liquid crystals
(cf.[22,30]). Again, in the mean field limit we obtain the McKean—Vlasov equation
with the effective interaction potential, W(x) = —w;(x). The system exhibits a
continuous transition point which represents the nematic-isotropic phase transition
as the temperature is lowered, that is, as « is increased.

Finally, let us mention that there is a larger picture in the Kuramoto model when
different frequency oscillators are allowed, see [1] for a nice review of the subject
and [19] for recent numerical work on phase transitions for this problem.

Although itis possible to directly apply Theorem 5.19 to prove the existence of a
continuous phase transition for this system, we employ an alternative approach that
gives us more qualitative information about the structure of the nontrivial solutions.

Proposition 6.1. The generalised Kuramoto model exhibits a continuous transition
point at k. = ky. Additionally, for k > k., the equation F (o, k) = 0 has only two
solutions in L>(U) (up to translations). The nontrivial one, o, minimises %, for
Kk > k. and converges in the narrow topology as k — o0 to a normalised linear
sum of equally weighted Dirac measures centred at the minima of W (x).

Proof. The strategy of proof is similar to that of Theorem 5.19, i.e, we show that at
K = K4, Occ 18 the unique minimiser of the free energy. We do this by showing that
F(o, «) = 0 has a unique solution at k = k4, which implies, by Proposition 2.4
(since W satisfies Assumption (A2)), uniqueness of the minimiser.

For W (x) = —wy:(x), we can explicitly compute

PEVLT2@RU Wy +0 (—KFyw_y)

[L12 PERERD 04T R0 )

0.

F(Q’K)=Q_

Since F (o, k) is translation invariant, one can always translate o so that g (—k¥) = 0.
Thus we obtain the following simplified equation:

BT,z
I N T -
—L)2

F(o,k) =0 — (6.1)
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Taking the inner product with wyz(x), we obtain

fL/Z ﬂKg(kﬁ)cos(an x/L)wkn dx

t Lj2® —
(k ) — fLé?z eBKO(k?) cos(2kPx /L) dx =0

After a change of variables we obtain

) [2 f PREIE) c0s() cos(y) dix 0
e 7 ePralE)cos) dx -

We can express the above equation in the following form:

Y __\/? I1(a) _\/7 B 6o
(a,k) = Z'BKIO(a) = Zﬂkro(a) =a, (6.2)

where the [, represent modified Bessel functions of the first kind having order n,
rp(a) = ”IL(“) and a = ﬂKQ(kj) This equation is similar to the one derived in
Section VI of [5] (cf. [4,53]). It is also qualitatively similar to the self-consistency
equation associated with the two-dimensional Ising model.

For 0 = 000, we know that 9(k3) = 0. We argue that any nontrivial solution
of F(o, k) = 0 must have E(kﬁ) # 0. Assume this is not the case, that is, there
exists ox # 0oo Which satisfies F(o,, k) = 0 and é‘,}(kﬁ) = 0, then from (6.1)
we have that o = 0. Thus F(g, ) has non-trivial solutions if and only if (6.2)
has nonzero solutions. One should note that since /; is odd and I is even, nonzero
solutions to (6.2) come in pairs, i.e, if a is a solution so is —a. However, these two
solutions are simply translates of each other.

We now show that if k < ky = V2L /B, (6.2) has no nonzero solutions. As
mentioned earlier it is sufficient to study the problem on the half line. Note first,
that for a > 0, ro(a) is increasing, i.e, r)(a) > 0 (cf. [3, (15)]). Additionally, we
have that

@) = Io(a)lz(a) — L) r@?
0\ = 210(a)2 2

and so ré 0) = % ‘We can now use the so-called Turan-type inequalities (cf. [17,67])
to assert that Io(a)l2(a) — I;(a)® < 0 for a > 0. This tells us that

1 ro@)?
/
ro(a) < 2 7
with ro(a) > 0 for a > 0. Using the fact that x < x4, we obtain

oM 2
—(a,k) < 1—rg(a)".
a

We know now that M (a, k) is increasing fora > 0, M (0, k) = 0, M Sq M, k) =1,
and %(a, k) is bounded above by 1 fora > 0. Thus the curve y = M (a, k) cannot
intersect y = a for any a > 0. Thus 0« is the unique minimiser for ¥ < k3, which
implies by Proposition 5.8 ((a)) that k. = k4 is a continuous transition point.
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We will now show that for ¥ > «, (6.2) has at most one solution for a > 0.
‘We know that

oM
—(0,x) > 1.
da

Also for a large enough, a > M(a, k) (since ro(a) — 1, as a — oo, and is
strictly increasing). Thus by the intermediate value theorem, there exists at least
one positive a such that (6.2) holds for every k > k3. One can now show that
%—Ig(a, «) is strictly decreasing for a > 0. This is equivalent to showing that r((a)
is strictly negative. We have

3 3 1 3 3 1
—r(’)’(a) = Zro + Ergrl — 2r3 — Z"O”ll’z =7y (Z + Erorl — 2r§ — Zr1r2> ,

where we have used the formula %I,, = % (Iys1 + I—1) ,n = 1. The ratios ry,
enjoy the following monotonicity and separation properties (cf. [3, (10),(11)]):

I'n g "n+1, (6.3)

a a
and <r =< az0,n2=0.

n+l+Va2+m+ D2 T n+Jal+ m+2)?

(6.4)

Using these we obtain
" )“’;’) 3 n 3 5,5\ 3 3 n 3 1
ro(@) 2 ro| o+ oror—grg | =ro| ;= grotro| 5r— 5o

ro<1 3 1 (6.4) rg 3a a
>rolro(zrn—zr0)) 2 = -
202 2\24Va?>+9 Va>+4

7 ((«/9(12 +36 — Va2 +9 —2)a

2 Q+Va>+9)Va’ +4

This implies that % (a—M(a, k) = 1— %—jg(a, k) changes sign only once.
Thus (6.2) has only one solution, a, for a > 0 and « > k3. Additionally,
a < M(a,k)ifandonlyif0 < a < a, anda > M(a, k) ifandonlyifa > a,.Now
let ko > k1 > Ky with a,, and a,, the solutions of (6.2) at k| and > respectively.
We then have

)>O, fora > 0.

%) K2 K2
—ay, = K—M(a,q,/cl) = M(ay,k2) < M| —ae,Kk2 ),
1

K1 K1
where we have used the fact that k» > k1, the linearity of M(a, «) in «, and that
M (a, k) is strictly increasing for positive a. Using previous arguments, the above
inequality tells us that 0 < E—za,{l < ay, which implies that a, — o0, as k — oo.
Finally, we have the following form for the solution:

1 e% cos(2mwkx/L)
X, )= ————
o( ) 12 To(an)
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Let us denote by o(dx, a,) the measure associated to the density o(x, a,). We will
now show that for k = 1, o(dx, a,) converges to dp as a, — o0 in the narrow
topology, that is, tested against bounded, continuous functions. The argument for
other k € N is then simply an extension of the k = 1 case. Let A be a continuity
set of 8¢, then if 0 ¢ A it follows that 0 ¢ dA. By a large deviations argument,
Laplace’s principle, we have that

1 T f e cos(2mx/L) dx
lim [ —log|—%4 = =supcosRmx/L)—1 <0 if0¢ A.
ac—o0 \ a, L fO et cos(y) dy A

Thus, o(dx,a,)(A) — 0 for every Borel set not containing 0 and thus
o(dx, a,)(A) — 1for0 € A. By the portmanteau theorem (cf. [13, Theorem 2.1]),
we have the desired convergence. For arbitrary &, one can apply the same argument
on periods of the function cos(2wkx /L), and due to the periodicity/symmetry of
the solution the masses in each Dirac point are equal. O

6.2. The Noisy Hegselmann—Krause Model for Opinion Dynamics

The noisy Hegselmann—Krause system (cf. [41]) models the opinions of N
interacting agents such that each agent is only influenced by the opinions of its
immediate neighbours. In the large N limit, we obtain again the McKean—Vlasov

2
PDE with the interaction potential Wiy (x) = —% ((|x| - g)_) for some R > 0.

The ratio R/ L measures the range of influence of an individual agent with R/L =1
representing full influence, that is, any one agent influences all others. In order to
analyse this system further, we compute the Fourier transform of Wy (x) given by

(—7121<2R2 + 2L2) sin (”kTR) — 2mkLR cos (#)
4«/§n3k3\/g

A simple consequence of the above expression is that the model has infinitely many
bifurcation points for R/L = 1. For the other values of R/L the problem reduces
to a computational one, namely checking that the conditions of Theorem 4.2 are
satisfied. Also, Wy (x) is normalised and decays to O uniformly as R — 0, that is, as
the range of influence of an agent decreases so does its corresponding strength. We

Wik (k) = , keNk#0.

could define a rescaled version of the potential, W}f]i x) = —2]? ((|x| — g)f)
which does notlose mass as R — 0. We conclude this subsection with the following

result:

Proposition 6.2. For R small enough, the rescaled noisy Hegselmann—Krause
model possesses a discontinuous transition point.

Proof. We define C := || Wlff(lh and note that it is independent of R. The proof
follows from the observation that W}ff( — —Cdp as R — 0 and applying Corol-
lary 5.14. O
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6.3. The Onsager Model for Liquid Crystals

In §6.1, we discussed the Maiers—Saupe model as a special case of the gen-
eralised Kuramoto model. In this subsection we discuss another model for the
alignment of liquid crystals, that is, the Onsager model which has as its interac-
tion potential, W(x) = |51n ( )| As discussed in [24], one can also study the

potential Wy (x) = |sin (% x) |’z € L2(U)N C*®(U) with £ € N, £ > 1, so that
the Onsager and Malers—Saupe potential correspond to the cases £ = 1 and £ = 2,
respectively. We have the following representation of Wy (x) in Fourier space

V27 cos (ZE)T(L + 1)

We (k) = .
e®) I (3(—k+€4+2)T (3 +£+2)

(6.5)

Any nontrivial solutions to the stationary dynamics correspond to the so-called
nematic phases of the liquid crystals. We can obtain the following characterisation
of bifurcations associated to the W, (x) and thus of the Onsager model.

Proposition 6.3. We have the following results:

(a) The trivial branch of the Onsager model, W1 (x), has infinitely many bifurcation
points.

(b) The trivial branch of the Maiers—Saupe model, W1 (x), has exactly one bifur-
cation point.

(c) The trivial branch of the model W;(x) for £ even has at least fi‘ bifurcation
points if % is even and % + % bifurcation points if % is odd.

(d) The trivial branch of the model W, (x) for £ odd has infinitely many bifurcation
points if % is even and at least % bifurcation points if % is odd.

Proof. The proof of (b) follows from Proposition 6.1 so we only need to show
(a),(c), and (d). We start by noting that Wy(0) = 0 and W, (k) = 0 for all odd
k € N. We also note that ﬁ is an entire function with zeroes at all nonpositive

integers and m, n € N is negative for all even n and positive otherwise.
For the rest of the proof we will always assume that £ > 0. We will now attempt to
show that all nonzero values of W@ (k) fg k > 0 are distinct. Assumeing [ is even,
we have the following explicit form of W (k):

V727 cos (X&) T(L + 1)
=k +o) e+’

where k is assumed to be even and k < £ + 2(since it is zero for k odd or k = [ +2).
From the above expression one can check that the denominator is strictly increasing
as k increaﬁes from 2 to £, thus |W, (k)| is strictly decreasing. Thus the nonzero
values of Wy (k) are distinct for £ even. For £ odd, we first note that by simple
integration by parts we can derive the following recursion relation:

-1 ~

Welk) = — o ———Wia(k), (6.6)

Wek) =
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where again k is even(and thus not equal to ¢). For £ = 1, we have the following
alternative formula for W, (k) for even k:

~ _ % (cos(k) + 1)
Wi (k) = \/;—1 — 2 . (6.7)

It is clear now that for £ = 1, Wl (k) has distinct(and in fact negative values) for k
even. From A}he recursion formula in (6.6) it follows that this holds true for all odd
£, that is, | W, (k)| takes distinct values for k even.

Assume now that £ = I(that is the Onsager model), then as mentioned earlier
we can deduce from (6.7) that VTfl (k) is distinct and negative for all k even. It follows
that W (k) satisfies the conditions of Theorem 4.2 for all even k, thus completing
the proof of (a). ~

Now let £ > 2 and even. It is clear from the expression in (6.5) that then W, (k)
can be negative only if cos(kx/2)/ T’ (% (=k+€+ 2)) is negative. This happens if

and only if ’% isoddandk < £+2sinceifk = £+2, ) is evaluated at a

-
P4 (-k+e42)
negative integer and thus VT/g (k) = 0. Since by the previous arguments each '% odd
with k < £4-2 corresponds to a distinct value of Wy (k), we can apply Theorem 4.2
to deduce that such & correspond to bifurcation points. Given an £ > 2 and even,
there are f—; + % such k if % is odd and % if g is even. This completes the proof of
(c).

Now, we let £ > 2 and odd. One can check again that W, (k) is negative if and
only if & is odd and k < € + 2 when 5! is odd and if k is even, but % is odd if
k < £+2,when % is even. For % odd there are % such k, while for % even

there are infinitely many such k. Applying Theorem 4.2 again, gives us (d). O

The above result provides us with a finer analysis to that presented in [24], as we
are able to count the solutions for general odd and even ¢, instead of just proving
the existence of nontrivial solutions. The above result also generalises the work
in [49] which studied a truncated version of the Onsager model with only a finite
number of modes and proved the existence of nontrivial solutions. It also partially
recovers results from [57, Theorem 2] in which the non-truncated Onsager model
is analysed. We refer the reader to [70] for an analysis of the Onsager model in 2
dimensions, that is, for liquid crystals that live in 3 dimensions with two degrees
of freedom.

6.4. The Barré—Degond—Zatorska Model for Interacting Dynamical Networks

The Barré—Degond—Zatorska system [10] models particles that interact through
a dynamical network of links. Each particle interacts with its closest neighbours
through cross-links modelled by springs which are randomly created and destroyed.
Taking the combined mean field and overdamped limits one obtains the McKean—
Vlasov equation with the interaction potential given by

(x| —0* = (R—0? |x| <R

W(X)={O =R
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for two positive constants 0 < £ < R < L/2.1In [10, Theorem 6.1], using formal
asymptotic analysis, it was shown (and later numerically verified in [7]) that one
can provide conditions for continuous and discontinuous transitions for the above
potential based on the values of the Fourier modes. We restate their result using our
notation for the convenience of the reader.

Proposition 6.4. (Sharp characterisation of transition point by formal asymptotics
[10, Theorem 6.1]) Consider the Barré-Degond—Zatorska model with ¢, R, L cho-
sen such that Bk W (1) + /2L < 0 and Bk W (k) + 2L > Oforallk # 1,k € N.
Then

(a) If 2W(2) W(l) > 0, then the system exhibits a continuous transition point;
(b) IfZW(Z) — W(l) < 0, then the system exhibits a discontinuous transition point.

The assumptions in the proposition essentially imply a separation of the Fourier
modes. It follows immediately under these assumptions that k = 1 satisfies the
oL)?
. . . AU .
point of the system. Additionally, looking at Figure 1 one can see that the conditions

(a) and (b) from the above proposition are consistent with our analysis for the
existence of continuous and discontinuous transition points. If W(1) and VT/(Z)
are resonating/near-resonating then it follows that condition (b), that is, 2W(2) —
W(l) < 0 must hold for §, small, where §, is as introduced in Definition 5.10.
Indeed, let k = 1, 2 be elements of the set K%, then we have ZVT/(Z) — VT/(I) =
W) 4+2(WQR) — W) < W(1) + 28, < 0, for 8, sufficiently small. Similarly,
using Lemma 5.22 and comparing with an «-stabilised potential say G, one can
argue that if W(l) is the dominant mode then condition (a), that s, 2W(2) W(l) >
0 must hold for o small, where « is as defined in Definition 5.17.

conditions of Theorem 4.2 and thus «, = —

corresponds to a bifurcation

6.5. The Keller—Segel Model for Bacterial Chemotaxis

The (elliptic-parabolic) Keller—Segel model is used to describe the motion of
a group of bacteria under the effect of the concentration gradient of a chemical
stimulus, whose distribution is determined by the density of the bacteria. This
phenomenon is referred to as chemotaxis in the biology literature [47]. For this
system, o(x, t) represents the particle density of the bacteria and c(x, t) represents
the availability of the chemical resource. The dynamics of the system are then
described by the following system of coupled PDEs:

0t0 = V- (,B_IVQ —i—chVc) (x,t) e U x (0, 00),
—(=A)Y’c=0p (x,1) € U x [0, 00), 6.8)
o(x,0) =00 x € U x {0},
o(-, 1) € C*(U) t € [0, 00),

for s € (%, 1]. The link between the model in (6.8) and the McKean—Vlasov
equation is immediately noticed if one simply inverts —(—A)* to obtain c¢. Thus,
the stationary Keller—Segel equation is given by
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789 11 13 1617 19
Ky

Fig. 3. a Contour plot of the Keller—Segel interaction potential ®* ford =2 and s = 0.51.
The orange lines indicate the positions at which the potential is singular. b The associated
wave numbers which correspond to bifurcation points of the stationary system

V. (,3_1VQ + koVP* *Q) =0 xeU, (6.9)

with o € C2(U) and where ®* is the fundamental solution of —(—A)*. Since ®*
does not, in general, satisfy assumption (A2), Theorem 2.3 does not apply directly.
However we can circumvent this issue to obtain the following result:

Theorem 6.5. Consider the stationary Keller-Segel equation (6.9). Ford < 2 and
s € (%, 1], it has smooth solutions and its trivial branch (0, k) has infinitely
many bifurcation points.

Proof. @° is given by the following formal Fourier series:

27\ ¥ Ni
P (x) = — (T) Z T e D).
keN9\{0}

The weak form of (6.9) is then given by
—ﬂ_I/V<p-Vde—K/QV<p-Vcdx=0, Vo € H'(U), (6.10)

where we look for solutions o in H'(U) N Pae(U) and ¢ = ®° 0. We start by
noticing that any fixed point of 7% is a weak solution of (6.10) where the map
T5 . L2(U) — L2(U) is defined as follows:

1
Tk = Z(—ﬂ)e*ﬂ“, where Z(o, k, B) = / e Predy.
C, K,

Indeed, let o be such a fixed pointand 0 < € < s — %, then
2
N

- 2\ W -
Z|k|2+2‘|c<k)|2=<f”> > = Y B < oo

kezd keNd\{0} keSym(A)
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Thus ¢ € H'*€(U) which by the Sobolev embedding theorem for d < 2
implies that ¢ € CO(U). This tells us that o € H'(U) N Pae(U) with Vo =
—Bi 271 e PrcV . Plugging o into (6.10), we see immediately that it is a solution.
The reverse implication follows by arguments identical to those in Theorem 2.3.

Since 0o is a solution to o = T*p, for all k > 0, we need to check that any
solution of the fixed point equation is smooth. Assume that o € H*(U), that is,
Y kezd |k|?|3(k)|> < 0o. Then for0 < € < s — % we have that

~ 2 —4s N2 |k|2(3 N
zjw”““ﬂdmﬁ=(2) > Eﬁzﬁ? > ekl
keZd keNd\ {0} keSym(A)

2 (2w ¥ N
<Z(f> > kPR < oo

keZd

Thus ¢ € H®'!'*€(U) and by the Sobolev embedding theorem we have that
H'T1*€(U) is continuously embedded in C*(U). Thus for all multiindices « such
that |o| < ¢, we have that d,¢ € L®(U). Since o = Z~'e™P¥¢, computing 9,0
with || = € + 1 gives us

do = Z e PChyc + F(Z7!, B, dsc), forall |£] < ¢.

Thus dq ¢ enters the expression for dq 0 linearly. Since all lower derivatives of c¢(x)
are bounded, one can then check that ||d,0[, < oo and thus ¢ € HYYU). We
can then bootstrap to obtain smooth solutions.

Observe now that ford < 2 and s € (%, 1], ¢ € L?(U). For d = 1, Theo-
rem 4.2 applies directly and the bifurcation points are given by

27\ k> L
ko= (2) ==, ford =1.
L B

For d = 2 one can notice that ®!(x) = ®!(IT(x)) for any permutation IT of the d
coordinates. Our strategy will be to apply Theorem 4.2 after reducing the problem
to the symmetrised space LgX(U ) and then use the discussion in Remark 4.6. Then,
showing that a particular [k] corresponds to a bifurcation point reduces to the
condition

i~ (17 * (37 —2s
card{[k]: W(kD _ Wik ])} :card{[k]: WakD _ (i”) ! } -1,

Ok O(k*]) (k) L k=1L

d
which holds for example for [k] = {(1, 0), (0, 1)}. We argue thatk,, = — %,

where [p"] = {(p", 0), (0, p™)}, p isaprime, and n € N, satisfy the conditions of
being a bifurcation point. We need to check that

o WP _ 22\ 1|
“M!W]'®GM)_ (L) mWL}_L
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which is equivalent to checking that given a prime p there is a unique way (up to
permutations) of expressing p>" as the sum of two squares and this is precisely
( p”)2 + 0%. Jacobi’s two square theorem tells us that number of representations,
r(z), of a positive integer z as the sum of two squares is given by the formula

r(z) = (d1,4(z) — d3,4(2)),

where dg 4(z) is the number of divisors of z of the form 4k + ¢,k € N, £ = 1.
If p = 2, then d; 4(2*") = 1 and d3 4(2*") = 0 and thus r(2*") = 1. For any
odd prime, p, we know that it is either of the form 4k + 1 or 4k + 3. For either
case, one can check that we have d1,4(p2") = 1+ n and d3,4(p2") = n and
thus 7(p*") = 1. The expression for the bifurcation points then follows from the
discussion in Remark 4.6. 0O
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Appendix A. Results from Bifurcation Theory

Let X be a separable Hilbert space and denote by L (X) the set of bounded, linear, operators
on X. For F : X x Rt — X a twice Fréchet-differentiable mapping, we define N =
ker Dy F (xq, k+) and R = Im Dy F (x(, kx). Furthermore, we assume that, F (xg, kx) = 0
for some (xg, kx) € X x RT. We also assume that Dy F(xq, k4) is a Fredholm operator
with index zero and that dim N = 1 from which follows that codim R = 1. Then, we have
the following decompositions into complementary subspaces of X:

X=N®Xy and X=R® Z, (A.1)

where N = span[vg] and Zy = span[zg] for some vg, zg € X. We can also pick X to be
orthogonal to N and closed, thatis, Xo = {x € X : (x, vg) x = 0}, where (-, -) x denotes the
inner product on X. This allows us to define the following canonical projection operators:

P:X—-> N and Q:X— Z, (A.2)
which, by the closed graph theorem, are continuous.

Theorem A.1. There is a neighbourhood U x V of (xq, k+) in X x RT such that the implicit
equation

F(x,k) =0, (x,k)eUxYV, (A.3)

is equivalent to a finite-dimensional problem, that is, there exists UCNand®:U xV —
Z continuous with ® (vg, kx) = 0 for some (v, kx) € U x V such that (A.3) is equivalent
to

dw,k) =0, (v,k)elxVcNxRT.

The function ® is referred to as the bifurcation function.
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Proof. Using the projection operators defined in (A.2), we can restate the bifurcation prob-
lem (A.3) as follows:

OF (Px+ (I — P)x,k) =0 and (I — Q)F (Px + (I — P)x,x) =0
for (x,k) e U x V. (A4)

Let us recall the orthogonal splitting (A.1) from which we obtain two open neighbourhoods
UcUnNNand W C UN Xg such that (vg, wg) = (Pxq, (I — P)xg) € U x W. we now
define the operator G : U x W x V — R by
Gw,w,k)=UI—-Q)F(v+w,x), with v=Px and w=( — P)x.
We thus have that G (vg, wg, k%) = 0. Since the projection operators are continuous, we can
compute Dy, G(vg, wo, kx) = (I — Q)Dx F(xg, k«) : Xo — R with R defined in (A.1).
One can check that this mapping is a homeomorphism between X and R. Applying the
implicit function theorem, we see that
G, w, k) =0inU x W x V,
is equivalent to
w = W(v, k) for some W : UxV— W,

such that

wo = Y(vg, kx) and Dy W (v, k)
= — (DG (¥ (v, ), v,k) "' Dy G(¥ (v, k), v, k), (A.5)

where y = (v, k) € U x V and Dy [-] = (Dy[-]1 Di[-]). Inserting the function ¥ into (A.4)
we obtain

d(v,k) = —-Q)Fw+V¥(v,k),k) =0,

which is the desired result. Finally, the continuity of W and Q gives us the desired continuity
of ®. O

Since we know that the function ¥ is C! we can expand about (v, kx) to obtain
Y(yo +h) = wo + Dy (yo)h +r1(h),

where ¥y = (vg, kx) and }Eimo lri (W)l / l1k]l = 0. It should also be noted that
—

DyG(vy, wo, k) = (I — Q)Dyx F(xg,k«) : N—-> R=0¢€ L(N, R).

Thus, using (A.5), we have that D,V (v, k) = 0 € L(N, Xg). We now state the Crandall-
Rabinowitz theorem (cf. [46,56]) for bifurcations with a one-dimensional kernel.

Theorem A.2. Consider a separable Hilbert space X with U C X an open neighbourhood
of 0, and a nonlinear c? map, F : U x V — X, where V is an open subset of Rt such that
F(0,k) =0forall k € V. Assume the following conditions are satisfied for some ky € V:
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(1) Dx(0, k) is a Fredholm operator with index zero and has a one-dimensional
kernel.
(2) D)%K(O, i) [V0] ¢ Im(Dy (0, k), where v € ker(Dy (0, k%)), [|vgll = 1.

Then, there exists a nontrivial C U curve through (0, k+) such that, for some § > 0,
{(x(s), k() 5 €(—6,8),x(0) =0,,(0) = K},

and F(x(s), k(s)) = 0. Additionally, for some neighbourhood of (0, k), this is the only
such solution (apart from the trivial solution), and it has the following form:

x(s) = 500 + W(s00, Y(s)), k() =P(s),

where WV is the implicit function previously described and  : (—68,8) — V isa C !
Sfunction such that ¥ (0) = k4. Additionally, every nontrivial solution of F in some neigh-
bourhood of (0, k) in N x R is of the form (svy, ¥ (s)). Similarly, every nontrivial solu-
tion of F in some neighbourhood of (0, k4) in N x X x R is of the form (s0y, ¥ (s0p,
Y (s)), ¥ ().

Since we have an entire branch of solutions, we can check that D, W (vg, k) = 0. Thus we
obtain a simplified expression of the form

x(s) = 500 + r1(s0, ¥ (5)),

. llr1 oo, ¥ (Il
StV 0 BTGl =

We finally present the following result from [33, Theorem 29.1], often referred to as the
Rabinowitz alternative (cf. [61]):

such that

Theorem A.3. Let X be a real Banach space, V. C X x R a neighbourhood of (0, k),
G : V. — X completely continuous, and G(x,«) = o(|x|) as x — 0 uniformly in k on
compact subsets of RT. Let K be a compact, linear operator on X and k4 be a charac-
teristic value of K having odd algebraic multiplicity with F(o, k) = x — Kk Kx + G(x, k).
If Cy C V is the set of nontrivial solutions of F(x,«x) = 0in V and Cy ,, is the con-
nected component of Cy containing (0, k), then Cy .k, has at least one of the following two
properties:

(1) Cy, NV #0;
(2) CV,K* has an odd number of trivial zeros (0, k;) # (0, kx), where the k; are characteristic
values of K with odd algebraic multiplicity.
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