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Abstract

We study the stability of a planar travelling wave in the two-dimensional NEF-combustion model
when the reduced Lewis number is equal to zero. The functional analytic setting consists of spaces
of suitably exponentially weighted Holder continuous functions.
the integrated Burgers’ equation in the equations for perturbations of the wave we avoid the usual

assumption that the perturbation must be localized in the lateral space coordinate.

AMS Subject Classification. 35K05, 35R35, 35K60, 35B65, 35B35, 37C75, 80A25.

Keywords: Free boundary problems, stability of travelling waves, fully nonlinear parabolic problems.

1 Introduction

In the 1980s Sivashinsky introduced and studied a two-dimensional thermo-diffusive model for flames in
gaseous mixtures. This model is based on the assumption that the diffusion coefficients of the gas and
the temperature are almost equal (Nearly Equidiffusional Flame theory), and on the assumption that the
activation energy Z is very large. With the combustion confined to a thin zone of order Z~!, this leads
to the following free boundary problem for the reduced temperature O, the reduced enthalpy S, and the

front ¢:

where n denotes the outward normal to the surface n = ¢(¢,y). The differential equations for © and S
as well as the boundary conditions are coupled by a real parameter A which is a dimensionless constant

%L;):AQ t>0,y€R, n<d(ty),
0=1, t>0,yeR, n= ot y),
%‘j:AS—AA@, t>0, yeR, n#dty),
0] =[S] =0, t>0, y€eR,
[g(j] = —exp(9), [gi] :)\Bﬂ, t>0, yeR,
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By exploiting the appearance of
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proportional to the reduced Lewis number. We refer the reader to the original paper by Sivashinsky [10]
for more details on the physical aspects of this model and to [3] for a more mathematical discussion of
(1.1).

For any A € R problem (1.1) admits a unique (up to translations) planar (i.e. independent of y)
travelling wave (TW) solution given by (¢,1) — (¢(t), 0% (n + ), S5 (n +t)), with

B 0 (z) = exp(z), SYUz)=Azvexp(z), ifz <0,
ole) =~ { 09 (z) = 1, S9(x) =0, if 2 > 0. (1.2)

Stability /instability of this solution under two-dimensional perturbations is of physical relevance. The
formal study, made by Sivashinsky in [10], showed that there exists a critical value A. < 0 of A, such that
the planar TW should be orbitally stable for A € (A, 1) and orbitally unstable for A < A, and for A > 1.

The instability of the TW was proved in [3] with respect to small and sufficiently smooth perturbations
in the context of Holder spaces. However, the role of the Kuramoto-Sivashinsky equation, derived in this
context by Sivashinsky for the description of cellular instabilities for A > 1, seems to remain out of the
reach of rigorous mathematical methods. We note that whereas in the unstable case the Kuramoto-
Sivashinsky equation is expected to play a role, in the stable case this role is played by the integrated
Burgers’ equation. In the context of bistable reaction-diffusion systems both cases are discussed on a
completely formal an heuristic level in [6].

Next, in [2] the first author, in a joint paper, proved stability of the TW in the case where A = 0,
assuming to perturb only the temperature ©. The quadratic term in the integrated Burgers’ equation
appearing in the leading order terms in the perturbation analysis is absorbed in the linear terms by means
of a Cole-Hopf bifurcation. Remarkably this makes the usual assumption that perturbations are localized
in the lateral y-direction redundant, which may be interpreted as an a posteriori validation of the role of
the integrated Burgers’ equation.

More recently, in [8] the second author, in a joint paper, showed stability of the TW for A € (A, 1)
in the context of weighted Holder spaces in a slightly different model where the nonlinear term exp(S) is
replaced by f(S) =1+ S + O(S*) for some k > 5. They assume that the weight function depends both
on 1 and y and do not use any explicit form of (part of) the quadratic terms. Here the analogy (of the
A = 0 case) with [5] in the (diagonal) reaction-diffusion context should be noted, where the localization
assumption appears in a different form (in view of the use of Sobolev spaces). We emphasize that such
results do not fully generalize the one-dimensional results which allow perturbations converging to a
translate of the wave.

Here we generalize the result of [2] to the NEF model with A = 0, allowing perturbations on © and
S as well. We prove that the TW solution is stable with respect to suitable weighted (in z only) smooth
perturbations.

To prove our stability results, we transform the problem (by suitable changes of coordinates and
unknowns) into an equivalent one of the form

{ Duu(t,z,y) = Lu(t,z,y) + F(u(t,)(z,y), t=20, (v,y)€R? 13)
Bu(t,-)(y) = G(u(t,))(y), t>0, yeR, '
set in the fixed space domain R% := R_ x R, where £ is a second order operator and B is a first order

boundary operator, both with constant coefficients. The nonlinear and nonlocal operators F and G are
quadratic near 0. Now, the problem of the stability of the TW for problem (1.1) is transformed into the
problem of the stability of the null solution to problem (1.3).

The realization L of the operator £ in the space of all the bounded and continuous functions generates
an analytic semigroup and its spectrum consists of all the w € C such that Rew < —(Imw)?. Hence the
spectrum of L is contained in the left half-plane and 0 is an accumulation point of eigenvalues. Hence
we are in a critical case of stability and we cannot invoke the linearized stability principle to prove our
stability results.

Working with a space X of weighted continuous functions (corresponding in our situation to an
exponential weight function in the x-variable) allows us to limit the continuous spectrum to the half-line
(—00, 0], but hereby we remain in the critical case of stability. The key idea to overcome this difficulty
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consists in determining a suitable projection, which is not a spectral projection, but enjoys most of the
typical properties of a projection, namely we determine a projection P such that

D Dg? Dy (I — P)e™ || pxy < Me™*, vt >0 (1.4)

for some positive constant w and for any multindex o = (1, a2, a3), where by €'l we denote the (analytic)
semigroup generated by the operator L. To construct the projection P we observe that the operator L
can be split into the sum of two operators L; and Ly acting, respectively, on the x- and the y-variable,
which commute in the resolvent sense. Since 0 is a simple eigenvalue of L, we can find out the spectral
projection P corresponding to the eigenvalue 0 of L;. Such a projection is readily seen to satisfy (1.4).
To carry out our construction of the projection P, it is essential that L can be split into the sum of two
operators commuting in the resolvent sense. As it is pointed out in the appendix, this is the case only
if A = 0, where the system of differential equations in (1.1) and the operator £ in (1.3) are in diagonal
form.

Splitting the solution u to the initial value problem for (1.3) along P(X) and (I — P)(X) we can
write u(t, z,y) = r(t,y)(e*,0,0) + w(t, x,y). This position allows us to decouple problem (1.3) into two
new problems for the pair (r,w). The differential equation in the first system is a nonlinear Burgers’
equation. The second system is set in the stable manifold (I — P)(X) where the semigroup satisfies (1.4).
What we expect is that w and its derivatives decay at least with polynomial rate at infinity, and this
is just the case. Hence the asymptotic behaviour of the solution to problem (1.1) is determined by the
behaviour near infinity of the solution to the Cauchy problem associated with the nonlinear Burgers’
equation. Such an equation contains the term T; which is critical for the stability. Performing a suitable
Cole-Hopf transformation allows us to eliminate this term. We get a new equation for the new unknown
¢, namely a nonlinear heat equation whose solution exhibits the same decay estimates at infinity as the
linear heat equation does. Hence ¢ stays bounded in Ry x R while its derivatives decay polynomially
when t approaches infinity.

Coming back to our original problem (1.1) we can conclude that the solution (©, .S, ¢), corresponding
to initial data close to the TW, exists globally in time and, in the coordinate system attached to the
front, ©, S and ¢ stay bounded and sufficiently close to the TW, while their space- and time-derivatives
decay with polynomial rate at infinity.

2 Reduction to a fixed boundary problem
In this section we transform our problem into an equivalent one of the type (1.3). First of all we fix the

boundary by setting O (¢, z,y) = O(t,x + ¢(t,y),y), SL(t,x,y) = S(t,x + ¢(t,y),y). Moreover, we set
o(t,y) = ¢(t,y) + t. Easy computations show that the triplet (©', S, ) solves the following problem:

Of + O} = AO' + (¢,)?0L, — 20,0L, + (¢ — ¢yy)Os, <0, (2.1)
el=1, z>0, (2.2)

SE+Sy = AS '+ (py)?Sh, + (0t — oyy) S — 2051, T #0, (2.3)
O =[5"=[S1]=0, [0 =—(1+¢}) /%5 (2.4)

Here [ -] denotes the jump at = 0, and A = D2 + D;. To decouple the system we argue as in [3]
introducing the new unknowns v and w defined by
(i) ONt,z,y) = O%z)+0%xz)p(t,y)+v(t,z,vy); 2.5
2.5
(i) S'tzy) = w(tzy),

where, here and throughout the paper we write ©° instead of O (see (1.2)).
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Performing the change of unknowns in (2.5), we get an equivalent problem for the triplet (v, w,®).
But taking the jump of both sides of (2.5i) at # = 0, and recalling that [©!] = [S!] = 0, we get

p(t,y) = —v(t,0,y), Vt>0, VyeR. (2.6)

Setting u = (v, w, h), where h(z,y) = w(—=z,y) for any (z,y) € R> = {(z,y) € R? : 2 < 0}, and
replacing the unknown front by its expression in terms of u given by (2.6), we get the following problem
which is equivalent to (2.1)-(2.4):

{ ut(tamay) = ‘Cu(tvxvy) + fO(u(t7 ))(ma y) - vt(t,07y)\ll(u(t, ))(CE, y)? t =0, (‘Tvy) € @277 (2.7)

(Bu(t,-))(y) = G(u(t,-))(y), t>0, yeR.

In (2.7) the second-order differential operator £, the boundary differential operator B = (By, By, B2) and
Folu) = (f1(w), fa(u), f5(u)) are given, respectively, by

Lu = (Av — vy, Aw — wy, Ah + hy); (2.8)
Bou = ’LU(O, ) - h(07 ')7
Biu = w;(0,-) + hy(0,-), (2.9)

Bau = v(0,-) + h(0,-) — v,(0,-);

fl(u) = (Uy(ov ))2(@2x - U(O, )Ggacx + U-Tﬁ) + 2”3/(0» )( - vy(O, )e(a)ca: + U-Ty)

+uyy (0,-) (= 0(0,)0%, + ), (2.10)
fa(u) = (Uy(oa ))2wo:z + 2”2/(07 )wﬂcy + Uyy(ov JWg, (2.11)
f3(u) = (vy (0, ’))2hm — 20y (0, ) hay — vyy (0, ) g, (2.12)

while ¥(u) and G(u) are defined by
U(u) = (= v(0,-)0%, + vz, we, —he) (2.13)
and
G(u) = (0,0,9(w), g(u)=1+h(0,-) = (1+ (v, (0,)*) /2. (2.14)

Problem (2.7) still contains the unknown v:(¢,0,y) in its right-hand side. However, evaluating the
first component of the differential equation in (2.7) at x = 0, we can get v:(¢,0,y) in terms of the space
derivatives of u, provided v, (¢,0,y) — v(t,0,y) # —1. Thus, we finally get the following problem for u:

w(t,z,y) = La(t,z,y) + F(u(t,))(z,y), t>0, (z,y) R,

(Bu(t,-))(y) = G(u(t,"))(v), t>0, yeR, (2.15)

where

Av(t,0,-) — v, (¢,0,-) + fi(u(t,-))(0,-)

F(u(t,-)) = Fo(ul(t,-)) — 1—v(t,0,) +v:(¢,0,-)

T(u(t,), V>0 (2.16)

Note that the TW solution to the original problem corresponds to the null solution to (2.15) and the
solutions close to the TW correspond to small solutions to (2.15).
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3 The function spaces

In this section we introduce the Banach spaces we deal throughout this paper. For notation convenience
we use bold style to denote vector-valued functions. According to the notations of the previous sections, we

set R? := {(z,y) € R? : 2 < 0} and by R we denote its closure in RZ. Moreover, for any f : R2 — R3 f =
(f1,91,92) we denote by ff the function defined by f#(x,y) = (e =%/ f(x,y), e~ */2g1(x, y), "% ga(z,y)).

Definition 3.1. For any k > 0 we define the function space X by
X, ={f: R - R®:ff c CF(R”)},

and we endow it with the norm ||f||x, = [f*|cr g2 ), £ € Xi.
Moreover, for any a,b € Ry U {+oc}, a < b, and any o € (0,1) we denote by X, /2 (a,b) and
Xita/2,2+a(a,b), respectively, the Banach spaces

Xoj2,a(a,b) = {u cu(t,) € Xo VE€a,b], sup |ult,)]x, <+oo,
a<t<b

o —2
u('axay) ecC /2([0’71)]) V($,y) eR_, ( Sglp . ||u('axay)HC°‘/2([a,b]) <+OO},
z,y)ERZ
Xita/2,24a(a,b) = {u: D?ng‘zDg?’u € Xy 2,a(a,b) for 2a1 + az +az < 2},
They are normed by

lallx, s o@p) = sup [u(t,)lx, + sup [u(,z,y)]cerz(ap):
a<t<b (z,y)€RZ

||u||X1+a/2,2+a(aab) = Z ”D?ID22D33u||xa/2,a(avb)'

2a1 +ag+az<2

Definition 3.2. For any a € (0,1) and any a,b € R, U{+oc}, a < b, CUT/ 23+ ([q b] x R) (j = 1,2)
denotes the usual parabolic Holder space

CUH/2I*((a,0] x R) = {¢: 9(t,-) € CTP4(R),  sup (¢, )lcivar) < +oo,

t€la,b]

V(- y) € O(Ha)/Q([avbDv Slelg”w('ay)HC(ﬂ'JrO‘)/Q([a,b]) < +OO},
y
endowed with the norm

[llctrarzita(apxr)y = sup |9, ) citem) +Sug[w(vy)}cwa)/?([a,b])a J=12.
ye

tela,b

Definition 3.3. We denote by X, the Banach space of all the functions ¢ : R x R — R such that
t — q(t,-) is continuous in [0,+00) with values in C?(R), is continuously differentiable with values in
C(R), bounded with values in C*T*(R) (a € (0,1)). t — qi(t,-), and t — qyy(t,-) are Hélder continuous
with exponent a/2 and with values in C(R); g is bounded with values in C*(R) and

lallx, = igg la(t, e + igg(l + 1) (lge (8, )l oo @) + llayy @t )l cem))

lqyy(t, ) — qyy(s, ')”C(R)
(t —s)2/2

lge(t, ) — at(s, ) lom)
(t _ s)a/2

+Sup(1+s)( +

0<s<t

><+oo.

Moreover, we denote by Xy the space of all the functions w : Ry x Ri — R3 such that t — wi(t,-) is
continuous in [0, +00) with values in X, is continuously differentiable with values in Xy, bounded with
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values in Xoyo; t — Dyw and t — w(t,-) are Héolder continuous with exponent a/2 and with values in
Xo and Xo, respectively, and

Iwll, = sup(1 A (Wt M xaye + [Welt)llx,)

<||W(ta ) = wi(s,)llx, n [Dew(t, ) — Dew (s, )|l x,
(t —s)/2 (t — s)/2

+ sup (14 )
0<s<t

)<+oo.

We conclude this section with the following lemma.

Lemma 3.4. Let ¢: R, x R — R be a continuous function such that

llg]] == suplla(t. )l + sup(1 + t)(lgyy (t, Mo @) + lae(ts oo @) < +oo.

Then,
{ i) suppso(1+ 62 llgy(t, e < Cllall; (3.1)
i) Supg<,y(1+5)(t —5)" T2 Dig(t,) — Djg(s,)lcw < Clldl, j=1.2
If w:Ry x R_ xR — R is such that
(W]} := 312118(1 + 1) (Iw(t ) xor + 1Dew ()|, ) < +o0,
then
sup (14 8)(t — )" 2 w(t, ) —w(s,)|x, < Clwll, j=1,2. (3.2)

0<s<t

Here C denotes a positive constant independent of q (resp. of w).

Proof. The proof is based on interpolation inequalities. Estimates (3.1i) and (3.1ii), for j = 1, have been
proved in [2, Lemma 2.5]. To prove (3.1ii), with j = 2, and (3.2) it suffices to argue as in the proof of
the quoted lemma, observing that, for any a € (0, 1), there exists a positive constant C' such that

1 lem < Cllghip ety Vf € C*(R)
and

2—j+a)/2 j—a)/2 .
lullx, < Clull§7 28772 Vue Xopa, j=12. [

4 The fully nonlinear problem

This section, the main body of the paper, is devoted to prove that the null solution to problem (2.15) is
stable with respect to Xo,-perturbation. As we are going to show, we are in a critical case of stability,
since the spectrum of the realization L of £ in Xy is contained in the left half-plane and contains 0 as
an accumulation point of eigenvalues. Hence, we cannot apply the linearized stability principle to prove
our stability results, since we cannot eliminate the eigenvalue 0 from the spectrum of L by a spectral
projection. Nevertheless we can define a suitable projection which is not a spectral projection P, but
enjoys most of the typical properties of a projection. In particular, see Theorem 4.3, the restriction of
el to (I — P)(Xy) gives rise to an (analytic) semigroup of negative type.

To get such a projection we observe that the operator L can be split into the sum of two operators Ly
and Lo commuting in the resolvent set. 0 is a simple eigenvalue of Li. Hence, we can define a spectral
projection associated with it: this will be our projection P.



STABILITY IN A TWO-DIMENSIONAL COMBUSTION MODEL 7

4.1 The realization of £ in weighted Holder spaces

In this subsection we show that the realization L of the differential operator £ in X, generates an analytic
semigroup, we characterize its domain and spectrum, and the interpolation spaces of order «/2, 1/2 and
1+ a/2 (o € (0,1)). Finally we provide a suitable projection P satisfying (1.4).

To begin with, let us consider the following theorem which has been already proved, in a more general
context, in [7].

Theorem 4.1. The realization L of the operator L in Xy generates an analytic semigroup provided we
set

D(L) = {ueXoﬂ N W24[R”), Lue Xy, Bu(0,y)=0 VyeR},

loc
1<g<+o0

where the boundary differential operator B is given by (2.9). Its spectrum is given by o(L) = (—o0,0].
Moreover, for every a € (0,1) the set equalities

Dp(a/2,00) ={ue X, : Bou=0 at z =0},

D1+ a/2,00)={u€ Xoy,: Bu=0, BopLu=0 at = = 0},
hold, with equivalence of the respective norms. Finally,
{ue X;:Byu=0at =0} C Dr(1/2,00),

with continuous embedding.

Proof. See [7, Theorem A.2 & A.3]. []

As Theorem 4.1 shows we are in a critical case of stability, since the spectrum of L is contained in the
left half-plane and 0 is an accumulation point of eigenvalues. To construct a suitable projection satisfying
(1.4) we begin by splitting operator £ into the sum of the two operators L; : D(L;) C Xo — X, and
Ly : D(L2) C X — X formally defined by L1u = (Vg —Vg, Wyg— Wy, Rge+hy) and Lou = (vyy, Wyy, Ayy),
where

D(Ly) ={u:Dluc X, for j =0,1,2, Bu=0}, D(Ly) ={u:Djue X, for j =0,1,2}. (4.3)
Let us consider the following lemma.

Lemma 4.2. Both the operators Ly and Lo are infinitesimal generators of analytic semigroups in X
provided their domains are chosen as in (4.3); o(L1) = (—o0, —=1/4]U{0} and o(L2) = (—o0,0]. Moreover,
for any £ = (f,g,k) € Xo it holds that

T 0
(R toth = e (oo - [Totsa s [ et sara).

T 0
[R(w, L1)f]2 = \/ﬁ <b(f)e“2m —/0 et2tg(x — t,y)dt+[ e ltg(t —|—x,y)dt> , (4.4)

1 T 0
[R(w, L1)f]3 = Nizwmn <c(f)e_‘“x — / e Mtk(x —t,y)dt —|—/ etk (t + x,y)dt) ,
0 —0o0

where, p; = 1 + (=1)73/1+ 4w for j =1,2 and

a(f) 1 <u2 /0 e Mt f(t,y)dt + /0 e Ftg(t,y)dt + /0 e“th(t,y)dt> , (4.5)

B po —1 —00 —00 —o0
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0 0
b(f) :/ etk (t, y)dt, e(f) :/ e Ftg(t,y)dt. (4.6)
— 0 —o0

Finally, w = 0 is a simple eigenvalue of L1; the corresponding eigenspace is spanned by the function
Uy = (0°,0,0) and the spectral projection associated with it is the operator P : Xo — Xo defined by
Pu = M(u)Uy, where

0 0 0

w(z,y)dx + / e’h(z,y)dx, VyeR. (4.7)

— 00

M) - |

—00

v(z,y)dr +/

—00

Proof. The proof being straightforward, is left to the reader. []

We are now going to prove that, even if P is not a spectral projection associated with the operator L,
it enjoys most of typical properties of a projection. In particular, P commutes with e**, and (I — P)et"
decays with exponential rate as ¢t tends to +oo. This property will play a crucial role in proving our
stability results.

Theorem 4.3. The operator P defined in Lemma 4.2 commutes with the semigroup e*. Moreover, for
any € > 0 there exists a positive constant M = M (g) such that

I = P)e™ || p(xp) < MelH/4H9L, (4.8)

In particular, (1.4) holds true for any space- and time-derivative of et”.

Proof. We begin the proof by observing that e!* = et1etl2 for any t > 0. To check the previous property

we can limit ourselves to proving that all the assumptions of Da Prato-Grisvard’s Theorem (see [4]) are
satisfied. Hence, we need to check that Ly and L, commute in the resolvent sense. Of course, thanks to
Lemma A.1, we can limit ourselves to showing that the relationship Lo R(w, L1)f = R(w, L1)Laf holds
for any w € p(L;) and any f € D(L2) and this follows immediately if we take (4.4)—(4.6) into account.

Now, recalling that P is the spectral projection associated with the simple eigenvalue w = 0 of the
operator L1 we can write

1
T o

Pu /R(w, Li)udw, VYue X, (4.9)
8!

where 7 is a suitable closed and smooth curve around w = 0 contained in p(L4 ), oriented counterclockwise.
Fix wy € p(L2). Applying R(wo, L2) to both sides of (4.9) and taking into account the fact that
Ly and Ly commute in the resolvent sense, we can easily show that P commutes with R(wp, L2) and,

consequently it commutes with e**2. This is enough for our aims. Indeed, e* = etF1etl2 for any t > 0.
Hence,

PetL — PetLletLg — €tL1 PetLg — etLl etLQP — etLP

7

so that P commutes with the semigroup e*”. Moreover, since w = 0 is an isolated simple eigenvalue of L;
and sup{Rew : w € 0(L1), w # 0} = —1/4, it follows that for any € > 0 there exists a positive constant
M := M(e) such that

I(1 = P)e'™ || xp) < M1/ vt > 0.
Since e'%2 is the heat semigroup, then [[e*22||;(x,) < 1 for any ¢ > 0. Hence,
I(Z = P)e™ |l Lixo) = 1T = P)e et 2| ixy) < T = P)et™ || pix €2 | nixy) < MeE VA,
for any ¢t > 0, and (4.8) follows. Now observing that for any ¢ > 0, Le** (I — P) = Lele*=DI(T — P), we
easily deduce that Le'’ (I — P) decays at least as e(*~1/9* as ¢ tends to +o0o. The same result holds true

for the function L"e!’ (I — P) for any n € N. Taking into account the characterization of the interpolation
spaces Dr,(a/2,00) and Dp (1 4 a/2,00) in Theorem 4.1, estimate (1.4) immediately follows. []
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4.2 A suitable splitting of problem (2.15)

In this subsection we deal with the initial value problem u(0,-) = ug for the nonlinear problem (2.15).
To begin with, we split u along P(Xy) and (I — P)(Xp) as u = Pu+w := r(¢,y)Uy + w. Then, we
determine the Cauchy problems satisfied by the pair (r, w). For this purpose we begin by observing that
Lu = LPu+ Lw. Moreover, LPu = r,, Uy and

PLv =—(Byv)Uy, Vve ([ —-P)(Xz) st. Bpv=DBv=0. (4.10)

Hence, r and w turn out to solve the following coupled Cauchy problems:

Dyw = Lw + (Bow)Ug + (I — P)F(u),
, i1) Bw = G(u), (4.11)

{ Tt :TUU—BQW—FM(F(U)),
w(0,-) = (I — P)uy,

r(0,-) = M(uo)

where the linear operator M is defined in (4.7). Straightforward computations and the fact that Bu =
Bw = (0,0, g(u)) show that

eh(O) Vg — VUza 0 T
M) = o (ﬂ o O T L Mm)dw)
0 v . o
+ 2(7"y + vy(O)) (/_OO ehy(z)dx + I z(gzo) ~ vi(()())) /_Oo e h(x)dx)

Vz2(0) — vz(0) 0 x
- ol / e h(z)dz,

— 00

where, to shorten the notation, we simply wrote D*v(z), D*w(z) and D*h(x) (Ja| < 2, z < 0) instead
of D%v(-,x,+), D*w(-,z,-) and D¥h(-,z,").

Let us now consider the differential equation in (4.11i). Since, as it has been already pointed out,
Byw = g(u), we can write

Tt(tvy) = Tyy(ta y) + %T?; + H(T(t’ -),W(t, ))(y)a Vy €R, (4'12)

where H(r,w) is a nonlinear operator which is quadratic near (0,0). The second order terms in the
expression of H are both quadratic in the derivatives of w, and are given by the product of (87/9y’)r
( = 0,1,2) multiplied either by y-derivatives of v and h or by f?oo e*h(x)dz. Equation (4.12) exhibits a
critical growth at 0 due to the presence of the term %7“12/ To skip the problems given by the nonlinearity,
we perform an Cole-Hopf transformation, namely we set g := e"/? — 1. Straightforward computations
show that the differential equation (4.12) transforms into the differential equation q.(t,y) = qyy (¢, y) +
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H(q(t,-),w(t,-)) for the unknown (g, w), where

ﬁ@w>=q§1<%y+ mﬁ

g+1

1—v(0) +v,(0

(
q_;lvy(O)) (/_OOO e hy(z)dz + M /_OOO e”z(x)dx)

oh(0) Ch0) -1+ vw(O)—vm(O)) /0 ewh(x)dx)

+2 (qy +
(¢ + 1) (022(0) —v2(0)) [© q+1 ) (4.13)
i o) e+ R @O + a0
+ %(eh(o) ~1) ! =1+ %(eh(o) —1-h(0))
1+ (jfl + vy(0)>
hd ! 1y 2 (20 el
) o)
Let us now observe that
K(q,w) := Baw + (I — P)F(u) := (¢, w)Uq + (I — P)(F(2log(q + 1)U + w)), (4.14)
where
h(0)
g(g,w) =1+ h(0,-) — (4.15)

\/1 + (2 + vy(o))z’
(I = P)F(2log(q+1)Ug +w)

[ 2y 2 Uz2(0) —v(0) +1 - Vee(0) — v,(0)
- (q 1T v‘”(o)) [W” T 0(0) T ua0) T (1 * 171(0)+vx(0)”(0)> Yo

h(0) Ve (0) — v, (0)  [°
. ARG s Ew ) B A
(\/1+ (225 +v,0) B /m )

+2( e ”y(o)) {VNVW B fiyi?é)l”if,?é) We = 103(220;?55()())) (/_Ooo eih(m)dm) o

_ ( /_‘; ey (1) dx) Uy + V0 (0) = v, ()1 + vm<0>>UO}

L — 0(0) + v, (0)
_M [{;Vz _ (v(o) + /_OOO ewh(x)dm) UO} ,

(4.16)

and w = (v, w, —h).
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Hence, the pair (¢, w) turns out to solve the Cauchy problems

Diw = Lw + K(q, w),
i1) Bw = G(u), (4.17)

) { G = qyy + Hlg, w),
w(0,-) = ({ = P)uy,

q(0,-) = exp(M(ug)/2) — 1
where the nonlinear operators H and K are given, respectively, by (4.13) and (4.14)—(4.16).

4.3 Optimal regularity for the linear problem
We devote this section to proving optimal Schauder estimates for the solution to the linearized problem
associated with system (4.17), namely with the problems
Diw = Lw + 1,
i) { Q= Qyy T ¥ . i) { Bw=1(0,0,1), . (4.18)

7(0,-) = qo w(0,) = wo

Problem (4.181) has been partly already considered in [2, Theorem 2.6]. Note that the asymptotic
estimates of the solution to problem (4.17) are crucial to prove our stability results. However, since not
all the estimates we need are contained in the quoted theorem, we go into details.

Theorem 4.4. Let o : R, x R — R satisfy

[lello = sup(1 + /)t ey + sup (1+5) let,) = o8 Jlow (4.19)

t>0 <s<t (t —s)/2

for some o € (0,1). Further, assume that qo € C*T*(R). Then, problem (4.18i) admits a unique bounded
strict solution g, which belongs to X, (see Definition 3.3) and satisfies the following estimate:

||‘1y(t, ) - Qy(s, )”C(]R)
gl x, + ?2”3(1 +5) TR < C(llgollcz+a ) + [[#)]o) (4.20)

for some positive constant C, independent of (qo, ¢)-

Proof. Throughout the proof, we denote by C; (j € N) positive constants independent of the data and ¢.
As is well-known (see e.g. [9, Theorems 4.3.1 & 4.3.8]), our assumptions guarantee that problem (4.18i)

admits a unique strict solution ¢ € C'*+/2([0, T]; C(R)) N B([0, T]; C***(R)) N C*/?(]0, T]; C*(R)), such

that ¢; € B([0,T]; C*(R)) for any T > 0. The solution ¢ is given by the variation-of-constants formula

alt,) = T(t)go + / T(t— 5)p(s,)ds, Vit e [0,T],

where T'(t) is the Gauss-Weierstrass semigroup, i.e.

1
Vamt

for any g € C(R). Moreover, there exists a positive constant Cy such that

(T(H)g)(y) = / e ds S0, y e R,

lall B(jo,1:02+= ®)) + gt B(o,11,02 ®)) + 19t corz(o,11:0®)) + 1@y llcarzjoa1:c®))

(4.21)
< Gillellso.1;00r))-

It is also well known that for any 5 € [0,1) and any k£ € N there exist positive constants Cjs ; such
that

IDET(Dgllcm) < Coxt™* D lgllcow, Vt>0, VgeCl(R). (4.22)
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It immediately follows that T'(-)go belongs to B([0, +00); C?T*(R)) N C1 ([0, +00); C(R)) and there exists
a positive constant Cs such that

sup 1T (t)qollcry + igg(l + )| Dyy T (t)qollcor) < C2llqollc2ro(m)- (4.23)

Let us now consider the convolution term g (¢,-) = fot T(t — s)¢(s,-)ds and let us estimate ¢; for
t > 1. From (4.22) we immediately deduce that

+oo
vt o) < sup(L+ 72 gt o [ (15100 s, Ve 1 (4.24)
T2 0

since Cp o = 1.
As far as the second order space derivative of ¢; is concerned, we observe that

t/2 t
1D5q1 (¢ )ller < DyT(t — s)p(s,-)ds + DyT(t — 5)p(s,-)ds
0 C(R) t/2 C(R)
a2 t/2 1 1
< Cyaosup(l+r "¢ T, / — s
0,2 r;())( e, )lem) o l4ste/2t—s (4.25)
+C (147142 lo(r, | /t : e
0,2 SU T T :)|lca S
) TZIg ® C~(R) 12 1+ sl+a/2 (t _ s)lfa/Q
< Czsup(1+ ') lo(r, ot~ Vi> 1L
r>0
Moreover,
t
||§1*"“/2D§T(£)D§q1 (. )Nlew = gl—a/Q / D?lT(t +&—5)p(s,-)ds
0 C(R)
t/2 51—(1/2 ds
< Ca 1 14+a/2 . o /
< ’4?;13( +r ) lo(r, )l ca ) A T YR SR Y
t fl—a/Q ds

c, 1+ pite/? e /
+ Aig}g( +r e, )leem) ijo (E+E— )2 a2 1 1 sital?
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+oo ds
< Cosasup(L+ ) lp(r, Yoy (4/2) /2 [
0

r>0 14 sita/2
4 Cosup(L 4+ ) o, Y om o (£/2) /) / s
459 e o (tspan

< Cyt= D sup(1+ )l o(r, )| camy,  VE € (0,1).
r>0

Hence,

5stlopl) 1€ 2 D2T (&) D2s (8, )l ow) < Cat~0F/2) sg%(l +r ) o, Y cawy,  VE>1. (4.26)
(0, T2

Since f € C*(R) if and only if f € C(R) and [[f]]cam) := SuDgc(o,1) \|§1*°‘/2D§T(§)f\|c(R) < 400,

and the usual norm of C*(R) is equivalent to the norm || - ||ow) + [ ]lce(r), from (4.25) and (4.26) we
immediately deduce that

igg’(l +)ID2q1(t, )l ca®) < Cs(llgollcz+e @) + [[©])o)- (4.27)

Taking (4.21), (4.23), (4.24), (4.27) and Lemma A.3 into account, we can now easily show that

sup llat, lem) + igg(l + )|l ayy (£, )l ca@) < Co(llqoll c2+o ) + [[€]]o)- (4.28)

Moreover, since ¢;(t,-) = qyy (¢, ) + (¢, -), from (4.28) and our assumptions on ¢, we easily deduce that

sup(1+ )] Dig(t, lleem) < Cr(llgollc2+e ) + [[#lo)- (4.29)

From (4.28), (4.29) and Lemma 3.4 we immediately deduce that Diq € C@=+2)/2([0, +00); C(R))
for j = 1,2 and there exists a positive constant Cg such that

1D}q(t,-) — Diq(s,)lew — [Dea(t,-) — Degls,-)||
( B agr ) = Callullosiee + lill).

(4.30)

sup (1+s)
0<s<t

for j =1,2. Now, (4.20) follows from (4.28)—(4.30). []

We now pass to consider problem (4.18ii). For this purpose we prove the following lemma which
provides us a suitable lifting operator mapping C*(R) into X}, for any k > 0.

Lemma 4.5. There exists a lifting operator N' € L(C*(R), Xy11) for any k > 0, such that
i) BNy =(0,0,¢), for any ¢ € C(R);
i) PNy =0, for any ¢ € C(R);
iii) PLN = —Uy, for any ¢ € C1(R).
Proof. Let N be the linear operator defined by
No = an(o) [ o(@uly+ s, e ClR)
R
where 7 is any smooth function satisfying n(x) = 1 for any « € [—1,0] and n(x) = 0 for any < —2, while

 is any smooth even function compactly supported in (—1,1) such that 0 < p(z) <1 for any € R and
with [ L1(x) = 1. As is immediately seen, N € L(C*(R), C*+1#(R?)) for any k > 0, where C*+14(R”)
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denotes the set of all the continuous functions f : RQ_ — R such that (z,y) — e */2f(z,y) is bounded.
Moreover, (N)(0,-) = 0 and (D;N)(0,-) = 1.
Define Ny by setting

Ny = (I - P)(=Nv,0,0), V¢ € C(R).
It is immediate to check that V' € L(C*(R), Xg11) for any k > 0. Moreover, by construction, N satisfies

both properties i and ii). Property iii) easily follows from i) and (4.10). []

The solution to problem (4.18ii), under suitable assumptions on wy, f and 1, is given by the following
formula, a variant of the Balakrishnan formula:

¢ t
w(t, ) = elwo + / =L (£(s, ) + LNY(s,-))ds — L/ eI NY(s,-)ds, Vit > 0. (4.31)
0 0

To be more precise the following theorem holds.

Theorem 4.6. Let wo € (I — P)(Xoya), ¥ € CUH/2149([0,T] x R) and f € X, /2,(0,T) (T > 0),
with £(t,-) € (I — P)(Xo) for any t € [0,T], satisfy the compatibility conditions

Bw(0,) = (0,0,9(0,-)), By(Lwg(0,-) +£(0,-)) =0. (4.32)

Then, problem (4.18ii) admits a unique solution W € Xy yq4/221a(0,T) given by (4.31), where N is the
lifting operator in Lemma 4.5. Moreover, w(t,-) € (I — P)(Xy) for any t € [0,T] and there exists a
positive constant C(T') > 0, independent of the data, such that

W01 0210 0.7) < OO (IWollxar + 1l 079 + [ 0021000 7702 )- (4.33)

Proof. The proof can be easily obtained by adapting the techniques of [7, Theorem 4.1]. []

Due to the particular nonlinearity H we are considering, we can assume that f is split as f = g+ Uy
for suitable functions g and .
The following theorem deals with the asymptotic behaviour of the function w in (4.31).

Theorem 4.7. Suppose that g € Xy /24(0,00) (a € (0,1)) is such that g(t,-) € (I — P)(Xy) for any
t>0 and

il = sup(1+ (e, + sup (1-+5) BT =B Do

0<s<t (t —s)o/2 = e 434

Further, assume that wo € (I — P)(Xa44) and o € CU+)/2149([0, +00) x R) is such that

(Y]] = sup (L+ ) (t, lerrem)

I (t, ) — (s, 19y (2,) =y (5. (4.35)
+ osgggt(l + ) < = s)(1+a)/2C(R) + ETE C(R)) < 400
and
Bwy = <07 0, w<0’ ))7 BO(‘CWO + g(07 )) = (—¢7 0, O) (436)

Then, problem (4.18ii) with £ = g+ Uy admits a unique solution w € Xy given by (4.31). Moreover,
w(t,-) € (I — P)(Xo) for anyt >0 and

[wi(t,-) —w(s,")
(t _ S)(l-‘roz)/?

Wi+ sup (14 s < 0 (woll, + el + ). (430)

Before proving the theorem let us consider the following two lemmas.
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Lemma 4.8. Let Z be a Banach space, let A: D(A) C Z — Z be the generator of an analytic semigroup
of megative type in Z, and let ug € Z, f : [0,4+00) — Z be a a/2-Hélder continuous function such that

() = (s, )z

[N :=sup(L+ ) ft)]|z + sup (1+s) ajs < too (4.38)
>0 0<s<t (t—s)
with 0 < o < 1. Then, the function
t
u(t) = ey +/ et f(s)ds (4.39)
0

is the unique classical solution of u'(t) = Au(t) + f(t) such that w(0) = wo; u'(¢,-) has values in
Da(a/2,00) for any t >0 and

sup(1+8) ()t + 1 Ol pata/ze) + 50 (1+9) LL=EENE < 0 gl 1 [515). (440)

1<s<t (t — s)2/2
Finally, if ug € D(A) and Aug + f(0) € Da(a/2,00), then u € C*T2/2([0,1]; Z) N C*/2([0,1]; D(A))
and v’ € B([0,1]; Da(a/2,00)). Moreover, there exists a positive constant C, independent of the data,
such that
lullervara(o,1);2) + Nullcarzoag;peay) + 1911 B((0,13:D 4 (/2,000
< C (luollpay + I1Auo + f(0) | psas2,00) + 1 fllcarz(ogszy) -

Proof. Tt is well known (see e.g. [9, Theorem 4.3.8]) that, under our assumptions, formula (4.39) defines
the unique classical solution of the equation v’ = Au + f. Moreover, if ug € D(A) and Aug + f(0) €
D4(a/2,00), then u € C*/%([0,T]; D(A)) N C**+/2([0,T); Z) and v’ € B([0,T]; Da(a/2,00)) for any
T > 0, and (4.41) is satisfied. Hence, we can limit ourselves to dealing with the asymptotic behaviour of
u, simply by checking (4.40). For this purpose we observe that, e!4 being a semigroup of negative type,
there exist positive constants w and M}, (k € N) such that

| ARt | L z) < Mye',  Vt>0, keN. (4.42)
tA

(4.41)

Taking (4.42) into account, it is now easy to show that the functions u;(t) = e*?up and Au; decay

exponentially at infinity. In particular, there exists a positive constant C' such that

[ui (t) — ui(s)llz
sup(1 + ) ([lus (8) | pcay + 164 () 1D 4 (a/2.00) + sUP (14 5) = i/g
t>1 1<s<t (t—s)

< Cluollz  (143)
Let us now consider the integral term us(t) = fg e(t=9)A f(s)ds. As is easily seen

t/2 t
lue(t)]lz < sup(l+7r)||f(r)]z (/ (1+ S)_le_“(t_s)ds + / (1+ s)_le_“’(t_s)ds>
r>0 0 t/2

t/2
< 3318(1 + ) f(r)llz (e‘”t/z/o (1+s)"tds+ (1 + t/2)_1w_1> (4.44)

<C+t) " tsup(l+ )| f(r))z, Vt>0.
r>0
Similarly, since
t
w(t) = [ ACTIN(f(5) = ) s+ . e
we easily deduce that

t
)~ J\o - a/2—1,_ —w(t—s —w
iz <0 swp (14 D=2 [ germtemetnas s a1 £0)12
0<o<T (r—0) 0 t>0
+oo

< M, ((t/2)a/2€wt/2+(l+t/2)1/0

<C+ )7 S

Sa/zlewsds> (/N5 + Moe™ " sup [ (1)1 2

(4.45)
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Moreover, for any 0 < s < t, it holds that

ub(t) —ubh(s) = /OS A(e(t_“)A — e(s_")A) (f(a) — f(s))do + (etA — eSA)f(s)

. (4.46)
+ e(tfs)A(f(t) _ f(S)) +/ Ae(tfo')A (f(O') _ f(t))dd
Let us now consider the first term in (4.46) and let us observe that
| A(e(t_”)A - e(s_”)A) (f(o) = f(s))do
0 z
s t—o
= do A% (f(o) - f(s))dr
0 z
[f(r2) = fro)llz [° —1 e F0/2-2 —wT (4.47)
< M, 0<Sr11112r2(1+r 1) (ra —T1)72 /0 (1+0) da/ dr
—ws/2 a/2 2 a/2 2 —wT
< M ( / dU/ dr+ (1+s/2)~ //zda/ dr)
< C[[f]]s-

All the other terms are easily estimated and give estimates similar to (4.47). Hence, from (4.43) and
(4.47) we deduce that there exists a positive constant C' such that

sup (19O < euolz + 1710) (1.49)

Finally, let us estimate the asymptotic behaviour of ||u'(f)|| p,(a/2,00)- For this purpose, fix £ € (0,1),
t > 1, and observe that

P At up (1) 2 < €170 2 AHON (1) 2

/ A2l (£(s) — f(1))ds|| +
7

o 1F() = f0)lz [t emlere=s)(s — g)or2
= Mg 02323”(” (r— o)/ / (e s2its) @

+ Mg IIf( )z

t+§

1—a/2 to/2emw(Et/2) (/2 g 1 ¢ ds
§M2§ Hf”i%( (§+t/2)2 /0 1+s+1—|—t/2/t/2(t+£—8)2_0‘/2

g .

(4.49)
Taking the supremum over all £ € (0,1) of the first and the last side of (4.49) gives
gsz)pl)él 2| Ay 1)z < CL+ 1) [[f]]s.
Since [[us(t)][ D4 (as2.00) = lu2(t)]| 2 + supge(o,1) €'~/ 2 (| AetAuh(1)]| 2, we get
w5 () D s (a/2,00) < CA+ 1) H[f]]a. (4.50)

The assertion now follows from (4.43)—(4.45), (4.48) and (4.50) and our assumptions on f, since u’ =
Au+f. []
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Next we deal with the function
t
u(t,")=1L / eIENY (s, -)ds, (4.51)
0
where N is the lifting operator defined in Lemma 4.5.
Lemma 4.9. Suppose that ¢ € CU+)/214([0 +00) x R) (a € (0,1)) is such that

_ [9(, ) = ¥(s,)llew
[[w]h—St’tzllg(l+t)||1/f(t,')\|c~1+a(m+02§gt(1+8) G—s)ararz

Then, the function u given by (4.51) belongs to Xy ya/2.24a(1,00). Moreover, there exists a positive
constant C, independent of v, such that

Hu(tv ) - 11(8, ')”Xz

sup(1 + ) (lalt, ) xepa + 1Dt llx,) + sup (L+5)

<s<t (t —s)/?
Ju(t.) —u(s. x|, 1Dt )~ Dpus. )], 152
ﬂi‘i‘it(”s)( (ERiErca (t =)o X) -
< Olll.

Proof. Throughout the proof, we denote by C; (j € N) positive constants, independent of the data and ¢.
By assumptions 1 € C(+®)/21+([0, +00) x R). Hence, N9 € B([0,+00), X244) (cf. Lemma 4.5).
Moreover, there exists a positive constant Cy such that

sup(L + ) [NY(E, )l xsp0 < Crsup(L+8)[[9(E, )l crraw)- (4.53)
t>0 t>0

From Lemma 4.5 we deduce that
(14 8)INY(E, ) = NY(s, )l x, < Ca(l+ 8)[b(t, ) — (s, )l < Col@lla(t — )T/, (4.54)

for any 0 < s < ¢ and some positive constant Cy. Hence, N9 belongs to C1+)/2([0, +00), X;).

Since {f € (I — P)(X1) : Bof = 0 at = 0} is continuously embedded in Z := (I — P)(D(1/2,00))
endowed with the norm of D (1/2,00), (cf. Theorem 4.1) and N(t, ) € (I — P)(Xp) for any ¢ > 0, it
follows that Ny € C+)/2([0, +00), Z). Moreover, from (4.53) and (4.54) we deduce that there exists a
positive constant C3 such that

L < Gl (4.55)

||N’(/}(ta) N'(/)(S7')||DL(1/200
t.- 1 5
?512113 ||N’(/}( ) )||DL(1/2,00) Os<ligt< 3) (t S)(1+a)/2

Let us observe that the function N1 satisfies all the assumptions of Lemma 4.8 (see Lemma 4.5), and
the restriction of e'f to Z defines an analytic semigroup of negative type (see Theorem 4.3) whose
generator is the part of L in Z. Hence, Lemma 4.8 and (4.55) imply that the function w(t,-) =
fot (=)L N4 (s, -)ds belongs to Z for any ¢t > 0, and satisfies the following estimate:

?1;11)(1 + t)(HLW(t7 ')||DL(1/2,00) + HDtW(t7 ')HDL(1+O£/2,00)> < 04[[’[/)]]4 (456)

Let us prove that Lw € C't%/2([1,400); Xy). For this purpose, we begin by observing that Lw
is differentiable with respect to time and Di(Lw)(t,-) = LDyw(t,-) for any t > 0. Indeed, since
B([0,4+00); DL(1 + a/2,00)) C C([0, +00); D(L)), then

t
Lw(t,-) — Lw(s,) = / LDyw(o,-)do, Vt,s > 0.
Consequently, Lw is differentiable with respect to ¢ in [0, +00) and D;Lw = LD;w. Hence, we can write

LDyw(t,) = /0 t L2 (N (s, ) — Nap(t, ))ds + Let P Nap(t, -). (4.57)
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We fix now, and for the rest of the proof, a positive constant w € (0,1/4). Then, by (4.3) we know
that there exist positive constants My, (k € N) such that

iulgtk V2| LR (T — P)|| (b (1/2,00),x0) < Mie "
>

From (4.57) it immediately follows

t
1D Lw (t, )| x, S/O IL2e = (N (s, -) = N (t, )l xods + | Le PN (E, )| xq

Hd)(Ta) _¢(U7')||C(R) ¢ 1 —14a/2 —w(t—s)
<My sup (1+0) RSt [ ) 7 e

+ 2M 32 (L, ) | ogr)

t t
< aafolls (2 [ as e 27 [ et ) ot ot e
0 0

< OstH[¢]]4,
(4.58)
for any ¢t > 1. Moreover,
[DeLw(t, ) — DeLw (s, -)llx,
< ‘ / L2 (= — =LY (N (0, ) — Nap(s,))do||  + | L(e"" — e )Nu(s, HXO
0 Xo
t
+ ‘ / Lze(tig)L (N¢(07 ) - qu}(ta ))da + HLe(tis)L (N¢(t7 ) - N¢(Sv )) ||X0
s Xo
* (5 - U)(1+Q)/2 e 67"‘)7- ¢ 73/2 —wo
< Cs[[Y]]4 </0 1—1—70%— /876 de+/s o e “%do
b ew(t—o) 1 1
L (t—s)L N1+ a)/2
+/s t—o) 21+ el e (DL (1/2,00),%0) (= ) w59)

o Se—w<s—">d t=e 1 J 1 t gmw(t—o) ;
< -
< 7[[@4(/0 T [ e e [ e
e—ws 1
- _o\a/2
* <5<1+a>/2 * s+1> (t=3) )
1 s t—o 1
—ws/2
< Cs]| ( / da/é o a/2 1+5/s/2d0/s—a 77-2*0‘/2d7—

—(t— S)a/2)

—ws(p _ a/2
+e i (t—s) +1+S

< Co[[¥lla(1 + )71 (¢ — 5)*/2.
for any 0 < s < t. Observing that u = Lw, (4.56), (4.58) and (4.59) imply that D;u € B([0,+c0), Xy) N
C/2([0, +00); Xo) and

(U )sup Do, ), + sup (14 olPlt) = Dens)lxe o, wiz 1 (4.60)

1<s<t (t - S)Q/Q

Since u+ Ny = Dyw € B([0,400), Dr(1 + a/2,0)) (see (4.56)) and N € B([0,+0), Xo1q) (see
(4.53)), we easily deduce that u € B([0,4+00), X21,) and there exists a positive constant C7; such that

§1>11i>(1 +O)[ult,)llxz < Cul[¢]]a- (4.61)
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Now, taking (4.56), (4.60), (4.61) and applying Lemma 3.4 to the function v defined by v(¢,-) =
u(t +1,-) for any ¢t > 0, we easily get (4.52). The proof is now complete. []

We can now prove Theorem 4.7.

Proof of Theorem 4.7. The proof follows from Theorem 4.6 and Lemmas 4.8, 4.9 and A.3. Indeed,
our assumptions on the triplet (ug, g, %), the compatibility conditions in (4.36) and Theorem 4.6 imply
that problem (4.18ii) admits a unique solution w which belongs to Xita/2.24a (0,T) for any T > 0 and
satisfies (4.33).

Let us recall that the solution to problem (4.18ii) can be split as w = wy + wo, where

t
wi(t,) = etFup + / I (g(s, ) + (s, YU + LNY(s, -))ds,
0
t
wo(t, ) = —L/ eIINY (s, )ds, Wt > 0.
0

Throughout the rest of the proof, we denote by C; (j € N) positive constants, independent of the data
and t.

Due to Lemma 4.5iii and (4.53), the function t — g(¢, )+ (¢, - ) U+ LN (2, -) belongs to (I — P)(Xo)
for any ¢ > 0. Moreover, it satisfies condition (4.38). To check it, we begin by observing that

||1/}(t7 ) B ’1/1(87 ')”C(R)
osgggt(l ) (t —s)o/? =

2[[¥]]2 (4.62)

and this follows easily observing that
l(t, ) = (s, Mlem < (1+s) 7 Wt = )2 < (14 5) M Wl (t - 5)*/2,
if0<s<tandt<s+1, while
[ (t,-) = (s, e < (190 lor + 100, o) (= )22 <21+ )7 W]l - )2,

fo0<s<tandt>s-+1.
Now, taking (4.35), (4.62) and Lemma 4.5 into account, we easily deduce

ING(E,-) = Nb(s, )llx, < Callplt, ) — (s, ey < 2Ch[[#02(1+5) 7 (E = $)*%, VO <s <t (4.63)
Hence, from (4.53), (4.62) and (4.63) we get

[WUo + LNY]]3 < Co[[¢]]2. (4.64)

Applying Lemma 4.8 with X = (I — P)(Xo), A = Lis_py, f = & + ¥Uy + LN, ug = w, and

taking into account the characterization of the interpolation space Dy (a/2,00) given in Theorem 4.1,
and (4.64), we get

| Diw(t,-) — Dewi (s, )| x,
sup(1 + t) (||wy (¢, - + [[Dews(t,-)lx.) + sup (1+s
sup(L+6)([wi(t. ) oy + [Dewa(t)lx.) + sup (149) (t—s)2 (4.65)

< Cs([Iwollx, + [lg]]1 + [[¥]]2)-
Since Dywy = Lwy + g+ ¥Ug + LN and g + ¢ Uy + LN Y € B([0, +0); X,) with

sup(L+1)g(t, ) + ¥t )Uo + LN W2, ) x. < Ca((lgllr + [[¥1)2).

we easily deduce that

sup(L + )| Lw1 (L, )| x. < Cs([[wollx, + ([g]l + [[¥]]2)- (4.66)

t>1
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From the Schauder estimate in [1] and from (4.65) and (4.66) it easily follows that w; belongs to
B([0, +00); X244) and

Stl>111>(1 + ) wit, )l xor. < Colllwollx, + [l + [[¥]]2)- (4.67)

Now, applying Lemma 3.4 to the function u(t,-) = w(t + 1,-) and taking (4.65) and (4.67) into
account, we get

lsgligt(l + 8) HWl(t’(.t)_:;,;Sj ')||X2 + 1S§L;Et(1 + S) HWI((?;) S_)("lviif;gﬂXl < C’Y(”WO”XO + [[g]h + [[’(/}HZ)

(4.68)

As far as the term ws is concerned, we observe that the assumptions of Lemma 4.9 are satisfied by 1.
Hence, from (4.33) (with T' = 1), (4.52) (applied to the function ws), (4.65), (4.67), (4.68) and Lemma
A 3, we deduce that w belongs to Xy, and satisfies (4.37). []

4.4 Stability results

This subsection is devoted to proving that the null solution to problem (2.15) is stable with respect to
smooth and sufficiently small perturbations. Theorem 4.7 provides us an useful tool in order to prove
our stability result. As it has already been pointed out, we can limit ourselves to dealing with problems
(4.171) and (4.17ii) where H, K and G are given, respectively, by (4.13), (4.14)-(4.16) and (2.14).

We solve system (4.17) by a fixed-point argument. Indeed, any sufficiently smooth solution to system
(4.17) is a fixed-point of the operator I'(g, w) = (I'1 (¢, w), I'2(q, w)) defined by

FI(Q7W)(t7 ) = T(t)(exp(M(uo)/2) - 1) + /0 T(t - S)H(Q(S7 ')7W(87 '))d87 t =0,
].—‘2((]7 W)(t7 ) = etL(I - P)llo + A e(tis)L(’C(Q(sv ')a W(Sa )) + CNE((](S, ')a W(sv ))ds (469)
- L/t eIENG(q(s, ), w(s,-))ds, t>0.

0

Let us introduce the Banach space where we are going to solve the fixed-point equation for (¢, w). For
this purpose, we denote by X, the Banach space of all the pairs (¢, w) € X; x Xy such that w(t,-) €
(I — P)(Xo) for any t > 0 (see Definition 3.3), endowed with the norm ||(¢,w)||x, ., = llgllx, + [|W] x,
and we denote by B(0, p) its closed ball with center at (0,0) and radius p.

The main result of this subsection is the following theorem.

Theorem 4.10. Suppose that gy € C*T*(R), wo € (I — P)(Xa1a) satisfy the compatibility conditions
Bwo = G (wq + 2log(qo + 1)Uyg),  BoL(wo + K(go, wo)) = 0. (4.70)
Then, there are positive constants pg and p such that, if
golloz+a®) + [[Woll x40 < po,

problem (4.17) admits a unique solution (q,w) € B(0,p) satisfying (q(0,-), wo(0,-)) = (g0, Wo). More-
over, there exists a positive constant C, independent of (q,w), such that

<||Qy(t> ) = %(87 ')HC(R) + HW(L ) - W(S’ ')||X1 )

(t _ S)(1+a)/2 (t _ S)(1+a)/2

(g, W)llx, o, + sup (1+s)
0<s<t

< C(llollczam) + IWoll xasa )-

(4.71)
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Proof. Let us prove that the operator ' defined by (4.69) is a contraction mapping in the space
B(Oa (QO,WO), p) = {(qv W) € B(Ov p) : (q(ov ')7 W(Oa )) = (qu WO)} )

provided pg and p are sufficiently small. For this purpose let us estimate the function g, H and K. We
begin with the function g (see (4.15)). Let us observe that, taking Lemma 3.4 into account, one can
easily show that there exists a positive constant C, independent of g, such that

Slilg(l + )72 (D3 q(s, )l co@) + 1 Ddllcirarz (s +oopc@y) < Cllallx,, Y0 <ij<L

Since g is a product of functions belonging to C1T®)/2:1+2([0, 4-00) x R), we easily deduce that, if p
is taken sufficiently small so that both 1+ ¢ and 1 —v(0) +v,,(0) do never vanish for (¢, w) € B(0, p) (e.g.
p < 1/2), then g(q, w) € CUFT)/21+a([0, 400) x R). Moreover, long but straightforward computations
and the fact that g is quadratic near 0 show that there exists a positive and continuous function K4
vanishing at 0 such that

[[9(q2, w2) — g(q1, w1)]l2 < K1(p)ll(g2, w2) — (g1, W1) [l x, s (4.72)

for any (g;,w;) € B(0,p), (j = 1,2).~ N

We now consider the operator H (see (4.13)). All the terms in the definition of H belong to
C([0, +00); C*(R)) N C*/2([0, +00); C(R)) for any (g, w) € B(0, p) for a sufficiently small p, since they
are products of functions belonging to such spaces. Moreover,

iglg(l + t)3/2||ﬁ(q2(t7 ')a W2(t> )) - ﬁ(Ql (tv ')7 w1 (ta ))HC‘*(R)

+ Sglg(l +5)*2[H(go, wa) — H(q1, w1)lcor2([s,400)0®)) < K2(p) (g2, W2) — (g1, W1)| %, >

for any (g;,w;) € B(0,p) (j = 1,2) and some positive and continuous function Ky vanishing at 0. In
particular, we get

[[H(gq2, w2) — H(q1, wi)]lo < Ka(p)ll(g2, w2) — (1, W1) [l x, > (4.73)

(see (4.19)).
Similarly, for any (¢, w) € B(0, p) the function K(g, w) defined by the right-hand side of (4.16) belongs
to C/2(]0, +00); C(R)) NC([0, +00); C*(R)). Moreover,

[[K(g2, w2) = Klgu, wi)ll1 < K3(p)[l (g2, w2) = (91, W)l w0 (4.74)

for any (¢;,w;) € B(0,p) (j = 1,2) (see (4.34)) and some positive and continuous function K3 going to
0 as p tends to 0. N _
Let us now observe that, since g(0,0) = 0, H(0,0) = 1(0,0) = 0, from (4.72)—(4.74) we deduce

[[H(a: w)]Jo + ([K(a, w)Ih + [[9(a, w)]]z2 < (E1(p) + K2(p) + K3(0) (¢ W)l 0+ (4.75)

for any (¢, w) € B(0, p).

Now, taking Theorems 4.4, 4.7 and all the above estimates into account, we easily deduce that, if p is
sufficiently small, then I'(¢,w) € X, w for any (¢, w) € B(0, (g0, Wo), p) (observe that the compatibility
conditions in Theorem 4.6 are satisfied by virtue of (4.70), since (¢(0, ), w(0,-)) = (g0, Wo))-

Moreover, from (4.20), (4.37), (4.75) we immediately deduce that

IT(q, W)l < C(llgollcztar) + IWollxrn + Kalp) (@, W)l a,.0),

for some constant C, independent of (qo, wo) and some positive and continuous function K, vanishing at
Z€ro.
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Similarly, since, for any (g1, w1), (g2, wa) € B(0, (qo, Wg), p) the function I'(ga, wo) — I'(g1, wy) turns

out to be a solution to system (4.17) (with (ﬁ(q,w),lC(q,w),ﬁ(q,w),qo,wo) replaced by (H(gz, ws) —

H(qh W1)7 ]C(Q27 W2) _IC(Q17 Wl)a g(qQa W2) _g(qla W1)7 07 0))7 from (420)7 (437)7 (472)7(474)7 we deduce

IT(g2, w2) = (g1, wi)llx,\ < Ks(p)ll (g2, wa) = (a1, W1)llx,

for some positive and continuous function K5 vanishing at zero.
Choose now a pair (p, pg) solution to the system of inequalities

Cl(po + Ka(p)p) < p,
Ks(p) < 1,
0<po<p<s.

Then T" turns out to be a 1/2-contraction mapping in B(0, (go, Wo), p) and, consequently, the fixed-point
equation I'(¢,w) = (¢, w) admits a unique solution (¢, w) € B(0,(qo,wo),p) solving system (4.17).
Estimate (4.71) now follows easily. []

5 Concluding remarks

The results in Section 4 imply that there exist two positive constants py and p such that if uy belongs
to B(0,p9) C Xoi and satisfies the compatibility conditions (4.32), then the initial value problem
u(0, ) = ug for problem (2.15) admits a unique globally defined solution u € B(0, p) C X114/2,244(0,00).
Moreover, there exists a positive constant C' such that

(1+ )/ (| D D Dyl cor (1. 400):x0) + 108 D2 Dyt ) x,) < Clluo]xasa

for any ¢t > 0 and any 2aq + as + ag < 2.

One can show that, if pg is sufficiently small, then u is, actually, the unique solution in X /2 2+ (0, 00)
to the initial value problem u(0, -) = ug for problem (2.15). To do this, the main step is to show that for
any to > 0 and any small uy € Xo 4, satisfying the due compatibility conditions at ¢t = ¢y, the problem

Dtu(t, ) = L',u(t, ) + .7:(11(75, )), te [to, to + 5],
Bu(t,-) = G(u(t,")), t € [to,to + 4],
u(to, ) = uo,

is uniquely solvable in a large ball of X4 /2,244 (to, %o + 0) for some small § > 0 (independent of t5). See
[7, Theorem 4.1] for more details.

Coming back to problem (2.1)-(2.4) the previous results ensure that the planar TW is stable with
respect to small and sufficiently smooth perturbations. In particular, the perturbed front ¢ stays bounded
and close to the front —t¢ corresponding to the TW. Moreover, its derivatives decrease polynomially to
zero. To be more precise, there exists a positive constant C' such that

C

1D D2 (80t ) + )l < Ty parsanre”

for any ¢t > 0 and any 207 + as < 2. Moreover, the functions ©! and S' stay close to ©° and 0,
respectively, and

IDF* Dg2Dye (01(t,) — ©°) oarz y + 1D D2 Dye S (t, )l oo (g2 ) + 1D D2 Dyge S' (¢, -l o (a2 )
C
L —
- (1 + t)a1+043/2’

for any 20y + ap + a3 < 2, where R3 =Ry x R.
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A Additional tools

We begin this subsection with an abstract lemma which plays a crucial role in the proof of Theorem 4.1.

Lemma A.1l. Let X be a Banach space, A : D(A) C X — X, B: D(B) C X — X be two closed
operators with non empty resolvent sets. Then A and B commute in the resolvent sense if and only if

R(w,B)(D(A)) € D(A) and AR(w,B)z = R(w, B) A, Yw € p(B), Yz e D(A). (A1)

Proof. Let us assume that A and B commute in the resolvent sense and prove that condition (A.1) is
satisfied. Fix z € D(A), o € p(A) and let y € X such that x = R(0, A)y. Then, for any w € p(B)
R(w,B)Azx = R(w,B)AR(c,A)y = R(w,B)(A— 0ol +0cl)R(0,A)y

= —R(w,B)y + o R(w, B)R(0, A)y = —R(w, B)y + 0 R(0, A) R(w, B)y

= (UR(Ua A) - I)R(wv B)y = AR(Uv A)R(wv B)y = AR(W7 B)R(U7 A)y

= AR(w, B)z,
so that (A.1) is satisfied.

Conversely, let us prove that, if (A.1) holds, then A and B commute in the resolvent sense. Fix y € X
and take o € p(A), w € p(B). Applying (A.1) to x = R(o, A)y we get
AR(w,B)R(0,A)y = R(w, B)AR(0,A)y = R(w,B)(A— 0ol +0cl)R(c,A)y
= —R(w, B)y + cR(w, B)R(c, A)y.

Hence, (A —oIl)R(w, B)R(0,A)y = —R(w, B)y. Applying R(o, A) to both sides of the previous equation
we get R(w, B)R(o, A)y = R(0, A)R(w, B)y so that A and B commute in the resolvent sense. []

The technique we used, in the case A = 0, to transform problem (1.1) into an equivalent one, which
is somewhat simpler to be studied, works as well in the case of problem (1.1) with A £ 0. We still get a
problem similar to (2.15), where now the operators £ and B have to be replaced by the operators

Av(0,-) —w(0,-) 4+ h(0,-)
Lu = (Av — vy, Aw — w, — AMAv, Ah + h,), Bu= | M(0,-)+ Mg (0,) —w.(0,-) — h(0,-) [,
U(Oa ) + h(ov ) - 'Uz(ov )

where, as usual, we set u = (v, w, h).
The pair (£, B) generates an analytic semigroup in X, for any A € R with domain still given by (4.3)
(see [7, Theorem A.2]). We still can decouple £ into the sum of the two operators L; and Lo defined by

Liu= (sz — Vg, Weg — Wy — NVzqg, hge + h:r:)a Lyu = (Uyy>wyy - )\Uyy7 hyy)7
with domains
D(Ly) ={u: D’uc Xy for j=0,1,2, Bu= 0}, D(L;) = {u: Dju e X, for j =0,1,2}.

Although these operators are generators of analytic semigroups in X, they do not commute in the
resolvent sense due to the coupling between v and w induced by the parameter \.

Theorem A.2. Suppose that A\ # 0. Then, the operators Ly : D(L1) C Xo — Xo and Ly : D(Ls) C
Xo — Xg are generators of analytic semigroups in Xy not commuting in the resolvent sense.

Proof. Showing that L; : D(L;) C Xo — Xy (j = 1,2) generates an analytic semigroup in X is an easy
exercise and, hence, it is left to the reader. In particular, straightforward computations show that for
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any w € p(L) and any A € R it holds that

0 0

[R(w, L)f]i (2, y) = 6_‘“tf(t+x,y)dt+/

=1 (N m

0 0
+ a,e” / e*“l(““”)g(t, y)dt + ay / 6“2(t+$)k‘(t, y)dt

— 00 — 00

et f(x —t, y)dt>

0 0
+@a/ wwWHwaﬁ+%ﬁ/’ewWHwa@

— 00 — 00

(g — ADyg [R(w, L1)f]1) (t + 2, y)dt

0
W@JMM%M=7%ﬁ31 ’

1 O
= | eret(g— ADuu[R(w, L)L) (z — t,y)dt
e [ 0= ARG L)) (2 = 1)
0

0
+ ayze” / ef“l(t”)g(t, y)dt + as / e“z(t+z)k(t, y)dt

0 0
+ age” / te M UHD) £ (4 4 dt + aze® / e M) £ (¢ 4\ dt,

— 00 — 00

(R(w, L)Els(@,y) = —— </Ioe”1tk(x _t, y)dt+/0 e”2tk(t+x,y)dt)

V144w oo
0 0
bas [ e eyt +an [t o)
0 0
+ aqo / 67M(t+m)g(ta y)dt + a1 / €t7#1(t+x)k(ta y)dt,

for any (z,y) € R? and suitable coefficients a; # 0 (j = 1,...,11) depending on A, where u;
$ 4+ (=1)3V1+4w for j = 1,2, and f = (f,g,k).
An immediate computation shows that

R(w, L) Lof = R(w, L1) (fyy — (0, A fyy,0)), LyR(w, L1)f = R(w, L1)f,, — A0, Dyy[R(w, L1)f]1,0),
for any f € D(Lsy). Hence, R(w, L1)Lof = LoR(w, L1)f if and only if
R(w, L1)(0, fyy,0) = (0, Dyy[R(w, L1)f]1, 0), (A.2)
Take f(z,y) = (0,e”g(y),0) for some smooth function g such that g, does not vanish identically. Obvi-

ously f € D(Lz). Moreover, the derivative

0
mmmummmwzm?@/ gt Y(ay) € B,

— 0o

does not vanish identically. Hence, (A.2) is not satisfied and consequently, by virtue of Lemma A.1, Ly
and Lo do not commute in the resolvent sense. []

Lemma A.3. Let X be a Banach space and let f : [0,4+00) — X be such that f € C*(|0,1]; X) and

1f() = f(s)llx
A T .
for some oo € (0,1). Then, f € C*([0,+c0); X) and
156 = FS)lx

o o) x) < a .x)+ sup s——-—— 2 A4
[floa(o,400):x) < [flee((0,17:x) 191; (f — s)a (A4)
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In particular,

wp (14 9 1FO = FOlx

0<s<t (t—s)>

<2 ([f]C"([O,l];X) + sup s ”f(t)f(s)”X) . (A.5)

1<s<t (t—s)~

Proof. Since f satisfies (A.3), then, in particular,

t) —

Moreover, if s < 1 < t, then

1F(#) = fs)llx < N1F@) = FWlx +1£Q) = f)llx

< [f]CD‘([O,l];X)(l _ s)a + sup ||f(7"2) — f(rl)”X (t _ 1)a

1<r <ra (ro —ry)e
< ([f]C""([O,l];X) + 1§Sr1111<)r2 71 |f(7£i)2 : ‘il(;;)HX) (t _ S)a

and (A.4), (A.5) easily follow. []
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