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TRANSACTIONS OF THE
AMERICAN MATHEMATICAL SOCIETY
Volume 348, Number 2, February 1996

ASYMPTOTIC EXPANSION FOR LAYER SOLUTIONS OF A
SINGULARLY PERTURBED REACTION-DIFFUSION SYSTEM

XIAO-BIAO LIN

ABSTRACT. For a singularly perturbed n-dimensional system of reaction—
diffusion equations, assuming that the Oth order solutions possess boundary
and internal layers and are stable in each regular and singular region, we con-
struct matched asymptotic expansions for formal solutions in all the regular,
boundary, internal and initial layers to any desired order in €. The formal solu-
tion shows that there is an invariant manifold of wave-front-like solutions that
attracts other nearby solutions. We also give conditions for the wave-front-like
solutions to converge slowly to stationary solutions on that manifold.

1. INTRODUCTION

This is the first of a series of papers devoted to studying internal, boundary and
initial layers for singularly perturbed n-dimensional systems of reaction-diffusion
equations. By a formal asymptotic method, we derive matched expansions of layer
solutions to any desired order in e. We give general conditions for existence and
stability of the formal solutions. The formal expansion shows how the initial profile
quickly converges to a manifold of slow moving wave-front-like solutions. We also
give an analytic condition (see Hypothesis H6) for the formal solution to converge
slowly towards a stable stationary solution. In the next paper we will show that
under the same set of conditions there is a unique genuine solution that is near the
formal series solution. These results have been obtained by other authors forn =1,
or n = 2 with small diffusion on only one variable. Our goal is to generalize their
results to any finite n.

Obtaining matched asymptotic expansion has always been an indispensable part
of the complete treatment of singular perturbation problems, for it often provides
easily computable and highly accurate approximations to the exact solutions. How-
ever, a rigorous treatment of the asymptotic expansion to the layer solutions of the
general systems has remained incomplete for almost twenty years since first raised
by Fife [12, 13]. We have also noted that new tools need to be developed when
moving from scalar equations to systems. Recent advances using the Melnikov in-
tegrals in the functional analytic method of homoclinic bifurcations are crucial to
this paper, see [4, 26, 22, 23].
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714 XIAO-BIAO LIN

Consider the following reaction-diffusion equation
(1.1) eur = ugy + f(u,z,€), u€R™ a<z<b,
with Neumann boundary conditions at z = a,b
(1.2) ug(a,t) = ug(b,t) =0,
and initial condition
u(z,0,¢) = u(z,€)

at t = 0. Here f : R™ x [a,b] x R — R" is C* with the following expansion:
oo

(1.3) flu,z,€) = Zejf]'(ua z).
j=0

Due to the presence of the small parameter ¢ > 0, solutions of (1.1) may have
internal, boundary and initial layers. Those are the regions of z-t space where uz,
and/or u; are large so that the solutions do not converge uniformly as e — 0. For
the moment we ignore boundary layers, and give a short introduction to spatially
regular and internal layers. The following is motivated by a discussion in [12, 13].

In the regular layers, a stationary solution u(z,e€) of (1.1) approaches solutions
of

(1.4) fo(u,z) =0

as € — 0. Assume that u = pi(z), i = 1,2, a < = < b, are two solutions of (1.4),
and as € — 0,

pl(z), a<z<n,
(1.5) u(z, €) — {p2(:c), n<z<h,

There is an internal layer at 2 = n. Using stretched variables £ = =1, 7 = f, we
write (1.1) as (when € = 0)
(1.6) ur = uge + fo(u,n).

Suppose that 7 = n° can be chosen such that (1.6) possesses a stationary solution
q(&) that satisfies

(1.7) 0 = uge + fo(u,n)

and approaches p'(n°) as £ — —oco (P*(n°) as € — o), ¢'(§) — 0 as & — +oo.
The functions {p'(z), g(§),p?(x)} are the Oth order expansion of a formal solution
in regular and internal layers. The position of the stationary internal layer n = ng
is determined by the existence of a heteroclinic solution to (1.7). The condition
q(¢) — p'(n°) as & — oo is the Oth matching condition between regular and
singular layers. Higher order matching conditions will be specified later in this
paper when higher order formal expansions are computed.

Under some general conditions, which will be stated in §3, it was proved [22, 23]
that there is an exact stationary solution u to (1.1) near the Oth order expansions.
Similar results were obtained in [21].

When 7 changes, generically the heteroclinic solution of (1.7) breaks. However
the time dependent equation (1.6) may have a traveling wave solution u(€,7) =
q(& — V1,n) where ¢(&, n) satisfies

(1.8) uge + Ve + folu,m) =0.
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ASYMPTOTIC EXPANSION FOR LAYER SOLUTIONS 715

Here 7 serves as a parameter, and the wave speed V = V(1) depends on 7. The
function g(&,7n) approaches one of the p‘(n), and a%q approaches zero, as £ — £o0o
due to the matching of the internal and regular layers. The wave speed V' and the
wave front position 1 do not depend on the stretched time 7, but they depend on
the slow time ¢. To see this, let n = n(t), £ = z—_;ﬁ), and u("”%"(t),t) = u(€,t) be
a solution to (1.1). Then (when € = 0)

(1.9 0 =wue + n/(t)UE + folu,n(t)).

At each t > 0, we look for a heteroclinic solution of the above connecting p*(n(t))
to p?(n(t)). Comparing this with (1.8), we have

(1.10) d%ditl = V(n(t)).

We can see that (1.10) determines 7(¢). One should not be surprised to see that
the wave speed V is the same in both z-t and £-7 coordinates, since the scaling by
€ cancels.

‘We have just described the wave-front-like solutions to the Oth order. Recursive
formulas for computing higher order expansions of v and 7 are also presented in
this paper. In particular, we have found that the higher order expansions in the
internal layers are uniquely determined by growth conditions of the solutions while
the matching of such solutions with those in adjacent regular layers can be proved
as a consequence of that. See [22] for a similar case.

Let 0 < 8 < 1 be a constant. Let the width of the internal layer be O(¢®). The
variable z = €” is o(1) as e — 0. But in the stretched variable, £ = /e = ¢! — 00
as € — 0. See [6, 7] for discussion of such intermediate variables. Define a piecewise
smooth function W (z,t,¢€) by

p'(z), a<z<n(t)— €,
(1.11) W(z,t,€) =< p*(z), n(t) + e <z <b,
a((x—n(t)/e), n(t) - <z <n(t)+e.

At the interior of each subinterval, W satisfies (1.1) with an error O(¢®). At the
points 7(t) £ €, W has a jump discontinuity of size O(e”). Such a function is called
a pseudo-solution to (1.1). In our next paper we will show that there is an exact
solution to the original equation (1.1) that is near W(z,t,€). A function is said
to have a wave-front-like profile or to be a wave-front-like function if it approaches
the solutions of (1.4) at regular layers, but approaches heteroclinic solutions in
stretched variable at internal layers. The function W obviously has a wave-front-
like profile. It follows that the exact solution of (1.1) near W has a wave-front-like
profile.

Recall that V' (n9) = 0. The wave speed V () generally changes sign when passing
n =n°. The case V < 0 if n > n° is especially interesting. It shows that the wave-
front-like solution approaches a stationary wave-front-like solution as time evolves.
In the other case V > 0 when 1 > n°, the stationary wave-front-like solution is not
stable among the wave-front-like solutions.

Suppose now the initial condition u(z, €) also has a wave-front-like profile. That
is, w(z,0) has a jump at £ = 1 and is continuous on [a,n) and (n,b], and using
the stretched variable £ = 21, the limit lim._ o+ u(ef + n,€) = u(&,0) exists.
We assume that as initial data for the ODE w, = fo(u,z), where = serves as a
parameter, u(z, 0) is attracted by p*(z), i = 1 for = € [a,7), i = 2 for = € (n, b], and
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as initial data for (1.6), u(¢, 0) is attracted by ¢(€,n) modulo a spatial shift. (¢, n)
is stable in the sense of Evans, [8, 9, 10, 11]. The problem of determining when
q(&,m) is stable is very important, but is not the concern of this paper, [20, 2, 25, 19].

Under the above assumptions, using stretched time 7 = /e, we also derive formal
series solutions in the initial layers. Special care has to be exercised to ensure
that these solutions match with wave-front-like slow solutions, since the linearized
equation has a zero eigenvalue.

In this paper, the intermediate spaces D 4(6) are used to study parabolic equa-
tions. These spaces are powerful tools to treat fully nonlinear equations. Since our
system is semi-linear, we only use some weaker results. All the results in this paper
are valid with essentially the same proof if D 4(6) is replaced by D(A?). An impor-
tant feature in this paper is to use weighted norms in function spaces. Weighted
function spaces have been used in [28, 29] to study the stability of travelling waves.

The outline of this paper is as follows. We introduce notations and some basic
lemmas in §2. In §3 we state a result from [22] that concerns the stationary wave-
front-like formal series solution (Theorem 3.1). The result in §3 is a special case of
the result in §4. Having a separate section helps to show what new hypotheses are
needed to study the slowly moving wave-front-like solutions. In §4, we study wave-
front-like formal series solution (Theorems 4.3, 4.4, and Corollary 4.5). We show
that these solutions have a slowly moving front and form a manifold that depends
on parameters {1;}52,, 1 <i <r—1. Here } 0" €/7}, is the formal series expansion
of the initial wave front, r — 1 is the number of internal layers. The result agrees
with other publications where the slow manifold is also parameterized by layer
positions, [3, 17, 19, 1]. In §5 we study the formal series solutions in the initial
layer (Theorems 5.3, 5.5). We show that 7} is determined by the initial condition
of (1.1), and ﬁ§, j > 1, are determined by the matching of initial and regular
(in time) expansions. In §6, we prove that the formal series solutions in adjacent
layers, obtained in §4 and §5, match with each other (Theorems 6.1-6.4). We also
construct a pseudo-solution of any prescribed accuracy based on the matched series
solutions (Theorem 6.5). Most of the technical lemmas are proved in §7.

Internal and boundary layers in singular perturbation problems have been an
active area of current research. Various powerful methods have been developed
to treat the layer solutions [14, 16, 15, 25]. Our approach is different from the
others. We follow the pattern “matched formal series expansions—pseudo solutions—
Newton’s method” which has been used to treat singularly perturbed ODEs, see
[22, 23]. The last step uses a lemma similar to the shadowing lemma in dynamical
system theory. In our next paper we will introduce such a shadowing lemma for
parabolic systems where the pseudo-solutions have jumps in both x and ¢ directions.
A brief look at such a result reveals that the inverse operator of the parabolic
system has a norm of O(¢™*), £ > 1. A good initial approximation with residual
smaller than O(e*) is needed which is naturally supplied by the matched asymptotic
expansions.

1.1. Acknowledgment. It is a pleasure to thank the referee for his valuable sug-
gestions which resulted in an improvement of the manuscript.

2. NOTATIONS AND BASIC LEMMAS

2.1. Notations. As ¢ — 0, the solution u(z,t,¢€) of (1.1) may not converge uni-
formly at regions where u,, and u, are large. These regions are called singular layers
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t | (SR)° | (RR)'|... | (RR)'| (SR)' | (RR)'*' | ... | (SR)"
T (SO ROT[... [ (RS ] (SS)' | (RS |... | (SS)”
3 z z I3 z 3
FIGURE 1

with respect to space or time. In particular, u; may be large near t = 0. That region
is also called the fast (or initial) layer where the stretched time 7 = t/e is appropri-
ate to express the solutions. u, and u,; may be large near some z = n,0<i<r.
These regions are called boundary (internal) layers if ¢ = 0,7 (or 1 < ¢ < r —1),

where the stretched space variable £ = m—_e’ﬁ is used. Regions that are not singular
with respect to space or time are called regular layers. We use S or R to denote
singular or regular layers. The symbol related to space is put before that related to
time since in the dictionary order space is before time. Thus (SR)?, (RR), (SS)*
and (RS)! are used to denote the ith spatially singular, temporally regular region,
etc. Figure 1 shows relative locations of all the possible layers. Superscripts on a
solution are used to show the type of layers where the solution is expressed by the
appropriate variables.

uftBi(z, te) = wu(z,t,e), for (z,t) € (RR)’,
uSE(E te) = wule€ +nit,e), for (z,t) € (SR)",
uftSi(z 7€) = wu(z,ere), for (z,t) € (RS)",
w5, me) = u(e€+n'erye), for (z,t) € (SS)".

Each layers is further expanded in powers of €, u®f(z,t,€) = Ze’ RRi (g

etc.

The notation () is used to denote the expansion of u(t) in the variable 7. %(§)
is used to denote the expansion of u(z) in the variable £. % is used to denote the
initial condition for a solution wu.

Let Cpu(R,R"), Cpu (R, R) and Cpy(R™, R™) be the Banach spaces of uniformly
continuous and bounded functions with super norms. Let CI* = {u|u, v/, ... ,u(™
€ Cpy, } with the norm

(2.1) lulep = [u@]cy.-
=0

Here CJ* denotes CJ*(R,R") or CJ"(R*,R™). We can show that Cji,m > 1, is
dense in C] 1.

For a continuous function w(€) > 0, let Er(w) be the Banach space of functions
with the weight w(§).

Er(w) ={u: R — R"u(")/w() € Cp(R,R™)}.
llull £(w) = sup{|u(€)/w(§)], € € R}.
ER(w) = {ulu, ... ,u™ € E(w)}.

||| Em(w) = Z;nzo “u(j)”E(w)‘

Similarly, EZ} (w) and ER* (w) are Banach spaces of welghted functions that are
defined on ]R+ and R~ We use E™(w) to denote Eg*(w) or EZY (w) if no confusion
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718 XIAO-BIAO LIN

should arise. One of the most often used weights is

(2:2) w(g) = (1+[gM)e™, veR, j20.
Let
By, = {ueCR(RT,R™),limg0 Dfu() = u(®)(4-00) exists for a < m},
B = {ueCp(R™,R"),lime o Dgu(§) = u(®(—o0) exists for a < m}.
B = {ueCp(R,R"),lim¢ 100 Dfu(f) = u(®)(d00) exists for a < m}.

One can easily verify that u(®)(£o00) =0 if a > 1.
Let w(€) = (1 + |¢])e~7¢l) v > 0. Define,
BT (w) ={u€ Bg., u()—u(+o0) € Eg, (w)}.
BT (w) ={ueBg, u(-)—u(-c0)€ Eg* (w)}.
B (w) ={ueBg, u()—u(too)€ Eg:(w)}.
The general notation B™(w) will be used if no confusion should arise. Let the

norms of B, By~ , BE* be induced from Cy; respectively. It is clear that By, Bg
and BY* are Banach spaces with these norms. Let

(2.3)
[ell Bz )y = llellog + llu — w(+00)l| Em (w) + [l = u(—00) [ (w)

Similarly definitions are given to ||u|| B, (w) and ||ul| B (w). It can be verified that

B (w), Bt (w) and By (w) are all Banach spaces with the specified norms.

Let X be one of the Banach spaces: E4 (w), Eg- (w), Bgy (w) or Bg® (w), with
m > 1. For C! functions defined on R or R~, denote BC = {u € C" : u¢(0) = 0}.
X N (BC) is a closed subspace of X, and a Banach space with the norm induced
from X.

The following lemma is useful when working with these weighted spaces and can
be verified easily.

Lemma 2.1. Let a > 0, |y| < a be real constants, j > 0 be an integer. Then there
exists a constant K1 such that

¢ . bl .
/ e =) (1 + |s|)e " ds + / e = (1 4 |s))e™ 7 ds
— 00 £
Kle_'\/g
T (e—

2.2. Properties of elliptic equations. Assume that f : R" — R" is C*°, and V
is a real constant. Equation

(24) uge + Vue + f(u) =0

(1 + leP).

is equivalent to a system in R?™:
U = v,

(2:5) ve = —Vuv — f(u).

Therefore the phase space for (2.4) is R?", comprised of points (u,u¢). We say p is
a hyperbolic equilibrium for (2.4) if (p,0) is a hyperbolic equilibrium for (2.5). We
say equation

(2.6) uge + Vug + AQu=0
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ASYMPTOTIC EXPANSION FOR LAYER SOLUTIONS 719

has exponential dichotomy on an interval I C R if the system
Ug =0,

27) ve =—Vu—A()u

has an exponential dichotomy on I. Here A(-) : I — R™*™ is a continuous matrix
valued function.

We say u(€) is a heteroclinic solution of (2.4) if (u(§),u¢(€)) is a heteroclinic
solution for the equivalent system (2.5).

Lemma 2.2. Assume that p € R™, f: R™ — R"™ is C*° and there exists og > 0

(2.8) f(p) =0, Rea{Df(p)} < —0o.
Then
(2.9) uge +Vug + Df(p)u =0

has an exponential dichotomy on R with n—dimensional stable and unstable spaces.
Let 0 < a < v/V2+409 — |V|. Then the decay rate on the stable (or unstable)
subspace is bounded by Ke™%¢, € >0 (or Ke®¢, £ < 0) respectively.

Let pt,i = 1,2, satisfy (2.8). Let q(£) be a solution to (2.4) and is defined on R~
with q(€) — p' as & — —oo, and/or is defined on RY with q(€£) — p* as £ — oo.
Then

(2.10) uge + Vue + Df(q(&))u=0

has exponential dichotomies on R~ or R respectively, with RPs(t) and RP,(t)
being n-dimensional subspaces in R*™. Here P,(t) + Ps(t) = I,t € R~ ort € R*,
are the projections to the unstable and stable subspaces. Moreover, the decay rate
a > 0 is the same as that of (2.9). In the case that q is a heteroclinic solution
connecting p' and p?, RP,(07) NRPs(0%) is at least one dimensional, containing

(4¢(0), ge¢ (0))-

Lemma 2.3. (i) Let p € R™ satisfy (2.8), o be the constant as in Lemma 2.2. Let
w(€) be the weight function in (2.2) where |y| < o, X = Eg*(w) and g € X. Then
there exists a unique solution u € Egt?(w) to the equation

(2.11) uge + Vue + Df(p)u = g.
Moreover,
(2.12) lull m+2(wy < CligllEm (w)-

(ii) Let X be EF.(w) or EF* (w), and g € X. Assume that p*, i = 1,2, and q(§)
are as in Lemma 2.2. Assume that ug(0) # 0 for all nontrivial bounded solutions
u to the equation uge + Vue + Df(q)u = 0. Then there exists a unique solution
u € EFF?(w) or Egt?(w) to the boundary value problem

uge + Vug + Df(qQu =g,
’LLE(O) = ¢7

Moreover,

(2.13) Jullpmr2qwy < ClgllEm ) + [|llre)-
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Let p* € R™,i = 1,2, satisfy (2.8). Let g(£) be a heteroclinic solution to (2.4)
connecting p' to p?. Let X = EF'(w) where w(§) is as in Lemma 2.3. Define
Ly : X — X with D(L,) = Egt?(w) by

(2.14) Lou = uge + Vug + D f(q(€))u.
Lemma 2.4. L, is a Fredholm operator with Fredholm index zero. Assume that

dim Ker(L,) = 1 then Ker(L,) = span{q¢} and Range(Lq) = {¥}*+. Here ¥ is the
unique nontrivial bounded solution for the adjoint equation, up to a scalar multiple,

(2.15) L;0 S W — VU + Df7(g(€)¥ = 0.
(2.16) @ =qwex [ " wr (€u(€)de = 0).

2.3. Properties of Parabolic Equations. Let A be a closed densely defined
linear operator in a Banach space X. Suppose that A is sectorial and generates a
CY analytic semigroup e in X. For 0 < 6 < 1, let D4(0) be the intermediate
space between D4 and X.

D4 (6) = {z e X|lim;_ot'~%Aedtz = 0},
l|zllo = suppec |t 0 Aealx +alx,
DA(0+1) = {x|xe Dy, Ax EDA(Q)}.
Let Da(1) =Da. Let 0< 3<0<1and 0<6—3<1. Let F:Dy(0) — Da(B)

be a nonlinear, Lipschitz continuous function and z € D4(6), 0 < 6 < 1. Then
there exist ¢y > 0 and a unique classical solution u defined on [0, t] such that

up = Au + F(u),
u(0) = z,
where
(2.17) u € C([0,t0] : Da(6)) N CH((0,t0] : X) N C((0,t0] : Da).

Denote the solution by U(t). Then U : [0,tg] — Da(6) is Holder continuous
with Holder exponent 1+ 3 — 6. Assume that F € C! with DF being Lipschitz
continuous. Then DF(U(:)) : [0,t0] — L(Da(0) : Da(B)) is Holder continuous.
Let g : [0,t0] — D4(B8) be locally Hélder continuous, then
(2.18) ut = Au+ DF(U(t))u + g(t),

u(0) = uo,

has a unique classical solution u that also satisfies (2.17). Moreover there exists an
evolution operator T'(¢, s) such that

u(t) = T(t,0)uo +/0 T(t,s)g(s)ds.

These well known facts can be found in [5], [31] and [24].
The linear equation (2.18) is said to be exponentially stable if T'(t, s) is defined
for all 0 < s < t and if there exist constants K, a > 0, 0 < § — § < 1, such that

1T, s)le < Ke ®t=5) >,
IT(,8)|| c(Das)yDao)y < KL+ (t—5)°7F, t>s.
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Lemma 2.5. Assume that (2.18) is exponentially stable and g : [0,00) — Da(f)
1s locally Hoélder continuous and for some integer k > 0,

lg®)llpasy < CA+1tF), t>o0.

Then for each ug € D4 (), (2.18) has a unique solution that satisfies (2.17) for all
to > 0 and
lu®)llo < C(L+1t*), t>0.

Let w(£) be a weight function in (2.2). Let X = Egr(w), Eg+(w), Er-(w),
Br(w), Bg+(w) or Bg-(w). Let A: X — X be defined as
Au = Uge
with D4 = E3(w) or B3(w) if X = Er(w) or Br(w),Da = E3.(w) N BC or
B2, (w) NBC if X = Eg+(w) or Bgz(w).
Lemma 2.6. A is a sectorial operator in X with D4 dense in X.

Lemma 2.7. Let X and A: Dy — X be as in Lemma 2.6. Then depending on
the choice of X, Ex(w), or By(w), or Ebi(w) N BC, or Bhi(w) NBC C Da(3).

Let f : R® — R™ be C®°. Assume that f(p') = f(p?) = 0 and there exists
V € R such that equation (2.4) admits a heteroclinic solution g(£) connecting p'
to p?. Let X = E(w) or B(w) and A : D4 — X be defined as Au = uge as in
Lemma 2.6. It can be verified that f : Dg — D4 and f : X — X are both C*°
Therefore, f : Da(#) — Da(f) for any 0 < § < 1 is also C*°.

Consider

Ur = uge + Vug + f(u),
u(0) =Ty, To € D4(6), 0<0<1.

For each Ty, there exists T > 0 such that a unique classical solution exists in [0, T].
Also, q(&) is a stationary solution to (2.19). Consider the linear variational equation
around ¢(§).

(2.19)

ur = uge + Vue + Df(q(§))u,
u(0) =To, To € D4(0).

Define L,u = uge + Vue + Df(q(€))u. As a perturbation to A, L, is also a sectorial
operator in X, cf. [27, page 80].

(2.20)

Definition 2.1. The solution g to equation (2.19) is said to be asymptotically (ex-
ponentially) stable modulo spatial shifts if there exists an open set O C Da(f), q €
0, such that for every Uy € O, there is a constant ¢ € R, such that

[u() — q(- + &)lpae) < Ce™ 7.
The zero solution to equation (2.20) is said to be asymptotically stable modulo g¢
if for every o € D 4(8), there is a constant ¢ € R, |u(7) — cge|p, ) < Ce 7.

Lemma 2.8. (Evans) (a) The stationary solution g of (2.19) is asymptotically sta-
ble modulo spatial shifts if and only if the zero solution of (2.20) is asymptotically
stable modulo gc.

(b) The zero solution of (2.20) is asymptotically stable modulo q¢ if and only if
there exists a > 0 such that

o{Ly} N {ReX > —a} = {0},

and A = 0 is a simple eigenvalue with the eigenspace spanned by ge.
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The following lemma puts a strong restriction on the essential spectrum of L.

Lemma 2.9. (a) Let M be a constant n X n matriz, v € R be the constant in
(2.2) and Lu = uge + Vug + Mu. Then L is a sectorial operator on X = Eg(w),
Eg+ (w), Br(w), or Bg:(w) with Dp = E2(w), B2, (w) N BC, Bg(w) or Bg:(w)N
BC respectively. Assume furthermore that Re(o(M)) < —oo < 0 and v satisfy that
no = (v* +2|V4])/4 < 00, then

Re(o(L)) < —00+10
(b) Let pt, i = 1,2, satisfy (2.8) and q(§) be a heteroclinic solution connecting p!

to p2. Let X, ~ and no be as in part (a). Then o{Ls} N{ReX > —0o+no} consists
of only isolated eigenvalues, each is of finite algebraic multiplicity.

Corollary 2.10. The zero solution u, = uge + Vug + fu(P)u,i = 1,2, is asymp-
totically stable in the space X. The stationary solution u = p',i = 1,2, for
ur = uge + Vue + f(u) is asymptotically stable.

3. STATIONARY SOLUTIONS THAT HAVE LAYER STRUCTURES

The stationary solutions of (1.1) satisfy
(3.1) Uy + f(u,z,€) = 0.

The first set of assumptions are used to construct a stationary solution to sys-
tem (1.1) that exhibits internal and boundary layers and to obtain the asymptotic
expansion of such a solution to any desired order in e.

Assume that there is a partition of [a, b]:

P =a<zt <o <a2"=b
On each [zi~1, %], a C* function p*(z), 1 < i < r, is defined with fo(p*(z),z) = 0.
H1. Reo{fou(p'(z),x)} <O0forz' ' <z <zl i=1,---,r

We introduce a stretched variable ¢ = (z — z')/e in a neighborhood of each
z*, 0 < i < r. The 0-th expansion of (3.1) can be written as

(3:2) uge + fo(u,z') = 0.

Assume that a C™ function ¢*(¢) is defined for ¢ e Rif 1 <i<r—1,¢ e R if
i=0and £ € R™if i = r, such that u = ¢*(£) satisfies (3.2). Also, ¢'(§) — p'(z?)
as £ > —oo for 1 < i < r and ¢*(§) — p'Tl(z") as { > oo for 0 <4 < r—1.
Moreover, g¢(0) = 0 for ¢ = 0,r, cf. (1.2).

The linear homogeneous equation

(33) dee + fou(q'(€),2")p =0,
and its adjoint equation
(34) Yee + f3u(a' (), ') = 0,

are important in our study. (Here 7 denotes the transpose.)

H2. qé(g), € € R, 1< i< r—1,is the only bounded solution of (3.3) up to constant
multiples.

Because of H2, we can show that (3.4) has a unique bounded solution v;(£), £ €
R, 1 <i<r—1, up to constant multiples. See [26]. Moreover, 1; decays exponen-
tially as £ — *oo0.
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H3, / T (6) fou (0 (), 2)dE # 0,1 <i <7 —1.

Hypothesis H3 is expressed by a Melnikov type integral that replaces a hypothesis
expressed by potential functions in [12, 13]. If n = 1, (3.3) is self adjoint. Thus
¥ = ¢¢. The integral in H3 is equal to D, J(z*) where J(z) = @ fo(u, z)du as
in [12, 13].

H4. Let ¢(¢), £ € RY for i = 0 and £ € R™ for i = r, be any nontrivial bounded
solution for (3.3). Then ¢ (0) # 0 for i = 0,7.

p (av)

We look for the position of the internal layers z(¢) = > v =0 ¢’z formal series
solution 3772, e/uf¥(z) to (3.1) in regular layer (z*~'(e), z*(¢)), 1 < i <r, and
formal series solutlon ppes 0 € uf’(f), 0 < ¢ < r, to the equation
(3.5) uge + f(u, 2*(€) + €€,€) = 0,

where £ = (z —z%(€))/e. Let the superscripts “R” and “S” stand for spatial regular
and singular layers. Each uf'(ﬁ ) satisfies a growth condition

(3.6) [u5* ()] < CA + el

as |£| — oo and a boundary condition

(3.7) uje 210) =0

if i = 0, 7. Let the inner expansions of the outer solutions be
ZGJ @51(8) = Y ult T (e + 7 (e)),
§=0 3=0
3 €a(6) = (e +'(0).

3=0

The right hand sides i in the above are formal expressions. Their expansions in € are
well defined even if 2*(¢) is a formal series and uf’(m) is not defined for z € R. See
[22]. Each '&37 n» b =1,2,isin fact a polynomial of degree j. We say that the solution

in the singular layer 3 e/u$(£) matches solution - ¢/ul¥(z) or 3~ e/ul"!(z) if
[u3*(€) — @5, (&)l < C((L +[€P)e™), €<0,
[u5(6) — @5 (O)] < C(A+[E)e™™), €20,

To construct those series solutions, we shall use the result from [22]. We ver-
ify that for an equivalent first order system in R?", all the conditions in [22] are

satisfied. From Lemma 2.2 and H1, u = p*(x) is a hyperbolic equilibrium for the
equation

(3.9 uge + fo(u,z) =0,

for i~ < x < z. That is, (p'(z),0) is a hyperbolic equilibrium for the equivalent
system

(3.8)

U =0,
ve = —folu, ).

Also from Lemma 2.2, the unstable spaces are n-dimensional for all 1 <i <r —1,
and z. Thus the hypothesis H1 in [22] is satisfied.

(3.10)
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On the other hand, when z = 2%, 1 <i < r—1. Since ¢*(§) — p*(z*) or p**1(a?)
as £ —» —oo or 400, based on Lemma 2.2 again, the linearized equation
¢e = &,
be = —fou(@'(€),2")0,
has exponential dichotomies on R~ and R*. From H2, (g(£), g¢(€)) is the only

bounded solution of (3.11) up to a constant factor. From [26], there exists a unique
bounded solution (;¢(£€),%:(§)), up to a constant factor, to the adjoint equation

11’{ = fgu(Qz(g)a xi)a;v

(3.11)

(3.12) i
1[’5 = _¢~
Cf. (3.3) and (3.4). Denote the right hand side of (3.10) by F(u,v,z). Then
OF _ 0
(3.13) a(u,v, z) = (—fOx(u, U)) .

It is now clear that H3 implies [22, H3)].
Finally, it is clear that H4 implies that [22, H2)]. The result from [22] yields:

Theorem 3.1. Under the hypotheses H1 to H4, there exist unique formal series:

oo
(3.14) Zejx;:, 0<i<r, xézmi,x2=x§=0for allj > 1,
j=0
(3.15) > duff(z), uf(x)=p'(z), 1<i<m
=0
(3.16)

o £eR, 1<i<r-1,

D Euii(€), ugie) =q'(€), with{ EeRY, i=0,

=0 EeER™, i=m,
such that (3.14) is the position of the singular layer z(¢), (3.15) satisfies (3.1),
(3.16) satisfies (3.5), (3.6) and (3.7) if i = 0,r. The functions uf* and constants
a:; are computable by systems of recursive linear algebraic equations. The functions
ufi are computable by a system of recursive linear nonhomogeneous differential

equations. Moreover, the series solutions obtained above satisfy the matching con-
dition (3.8).

4. EXISTENCE OF WAVE-FRONT-LIKE SOLUTIONS

4.1. Hypotheses and lemmas. To study time evolution solutions of (1.1), some
more hypotheses will be made. Let Ly : Cpy — Cpy be an unbounded operator
defined by ' '

Ly (u)(§) = uge + fou(q'(§),2)u.
The domain D(L,) = CZ,(R,R") for 1 <i < r—1and D(L,) = CZ, N BC, for
1=0,r.

H5. There exists a constant o such that all the eigenvalues of Lgo and L, satisfy
Re)l < —ag. The operator Lgi, 1 <¢ < 7 — 1, has a simple eigenvalue A = 0 with
an eigenvector gg (&), all the other spectra satisfy Re A < —ap.
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Hypothesis H5 ensures the stability of ¢*(£) as a solution to u, = uge + fo(u, z?)
in Cpy.
Since A = 0 is a simple eigenvalue of Ly, 1 <i < r— 1, we have

(4.1) / V(OO £0, 1<i<r—1,

where 1;(£) is the bounded solution for (3.4). The proof of (4.1) uses Lemma 2.4.
If (4.1) were not valid, then g} is in the range of L. This contradicts the fact
A =0 is simple. Assume now

He. / T (E)gi (€)de - / U () fou (¢ (€), 2')dE > 0 for1<i<r—1.

Due to H3 and (4.1), H6 is only a sign condition. We shall see that H6 implies
that the position of the wave front near z* moves towards z*.

It is useful to note that (4.1) is always valid if n = 1. In that case, Ly is self
adjoint, thus 9;(£) = g(€).

We look for wave front positions that are in open intervals O containing z*, 1 <
i <r — 1. We state the following properties of O°.

P1. pi(z) and p**!(x) can be extended smoothly to O with

(12) fol#? (2),2) = 0,

(4.3) Re{o(fou(p’(x),2))} <0, j=4,i+1.

P2. There exists a C* function V? : O — R such that for each z € O%, equation
(4.4) uge + V' (@)ug + fo(u,z) =0

admits a heteroclinic solution ¢*(¢,z), connecting p(z) to p“*'(z), with (u(0) —
4*(0))Lg{(0). In particular, V*(z*) = 0 and ¢*(£,2°) = ¢*(§). Moreover, Dkg'(-,z) €
Cj, for all j,k > 0.

P3. The linear equation
(4.5) bee + V()¢ + fou(d' (€,2),2)p =0

has a unique bounded solution qé (&, ), up to constant multiples. And the adjoint
equation

(4.6) bee — V(@) + fou(d'(€,2),2) = 0

has a unique bounded solution ,(¢, ), |1:(0,z)| = 1, up to constant multiples.
Furthermore (., x) is a C'* function of z in the space Ch,.

P4. In the Banach space Eg(w), Liu = uge + V' (x)ue + fou(qi (€, 7),x)u, 1 <i <
r —1, has A = 0 as a simple eigenvalue with eigenvector g¢(§,z). All the other
spectra of L¢ satisfy Re\ < —ap for some ag > 0.

P5. For z € O%, we have
(4.7)

9 U7 0 (6 2)de} | / W€ D) fou(d (6, ), 2)dE) >0, 1<i<r—L.
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Also Vi(z) > 0(=0,< 0) if z < z(= 2%, > z'). And
oVi(z') _ = Jou ¥ () foe(q' (€), 2")dg
Oz S ¥7 (©)gi(€)de

Lemma 4.1. Assume that H1, H2 and H5 are satisfied. Then there exist open in-
tervals O* containing zt, 1 <i<r—1 such that Properties P1-P4 hold. Moreover,
if H3 and H6 are also satisfied, then Property P5 also holds.

The proof of Lemma 4.1 will be given in §7.
Consider the nonhomogeneous equation, 1 <7 <r —1,:

(48) Uge + Vi(x)uﬁ + fOu(qi(gv 33), x)u + ‘/1(]2(5, .’17) = g(g)

Here Vi(z) and ¢*(£,x) are the functions in P3, V; € R is a parameter. Suppose
that g € EZ(1 + [¢|*),m, k > 0.

Lemma 4.2. Assume that H1, H2 and H5 are satisfied. Let 1 <i<r —1. Then
there exists a unique C°° function Vi : O° x ER(1 + |€|*) — R such that if Vi =
Vi(z,g), then there is a unique solution u(¢,x,g) of (4.8) with u € Egt2(1+ [€[F)
and u(0) L qé(O, z). Moreover, u(-,z,g) is C* in (z, g) with respect to the indicated
norms.

In the rest of this section, we always assume P1-P4. Sometime P5 is also assumed
as will be indicated in the text.

4.2. Formal power series solutions in (RR)'. Let the position of the i-th in-
ternal layer be

(4.9) n(te) =) eni(t), 1<i<r—1
j=0
For convenience, let n°(¢,€) = a, 7" (t,€) = b.
Assume that 7(t) € O° and ny~1(t) < ni(t). In the interval (ni~* (), ni(t)),

1 < ¢ <r, we seek formal series solution

(o0}

uRRz .'17 ¢, 6 ZejuRRz

7j=0
that satisfies (1.1). Since f does not depend on ¢, by induction, we can show
that uf# does not depend on t. Expanding in powers of €, we have (drop the
superscripts):

(4.10) 0 = fo(uo(z), z),
(4.10,) 0 = fou(uo(z), z)u1 + f1(uo(z), z),

(4.10%) 0= fou(uo(x), z)ur +uk—2,z5+ Za,gCab—DL"‘lﬂs(uo (z), z)u”

k—1
Here a = (aq, ... ,a5—1) is a multi-index, u® = uf* . uk PR Zya] +6=k, Cyus

Jj=1
is a constant.
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Let the solution of (4.10) be ug(z) = p*(z),1 < i < r. Since O" satisfies P1, then

fou(uo(x),z) is nonsingular. Thus, uf® j > 1, can be solved successively from

system (4.10)— (4.10), £ > 1.

Theorem 4.3. Assume that O satisfies P1. Let 15(t) € O" and ng~ ' (t) < nj(t)
for1 <i< r—1. Then there exists a unique formal series solution u™f (z,t, €) =
o €luti(x) to

0= Uz + f(u,x,€), m5 1 (t) <z <nmi(t).
With u} = p'(x), it can be obtained from system (4.10)—(4.10x), k > 1, recursively.

4.3. Formal solutions in (SR). First consider the internal layers, 1 <i <r—1.

o
Let the position of the internal layer, at ¢t = 0, be 7(0,¢€) = Z e, ie, ni(0) =7
7=0

Assume in this section that {ﬁ; }5° is given. The problem of determining {ﬁ;}g"
will be discussed in §5. Assume that

(4.11) me0, 1<i<r—1 and 75 '<%, 2<i<r-1.

Let € = [z — n'(t,€)]/e. We seek the layer position 7°(t, ) and the formal solution
uST (€, ¢, €) near the singular layer at x = n'(t, ). Since

u(z,t,€) = w5 ((z — 7't €))/e L, €),
from (1.1), uSF(¢,t, €) satisfies (drop the super-indices):

(412) €Ut = Uge + Dtn(tv G)Ug + f(ua €€ + n(ta 6), 6)'
Let u(é,t,e) = Zejuj (&,t), n(t,e) = €’n;(t). Expanding in powers of €, we
=0 =0
have (1'(t) denotes %n(t)):
(4.13) 0 = 1o (t)uog + woge + fo(uo,m0(t));
uot = 71 ()uog + foz (uo,m0(t))m (t)
(4.13;) + w1ge + M6 (t)ure + fou(uo, no(t))ur

+ { foz (w0, M0 (t))€ + f1(uo, mo(t))},

uk—1,t = M (t)uog + foz (U0, M0(t)) Mk ()

(4.13)
+ ukee + Mo (E)ure + fou (uo, M0 (t))uk
k-1
+ ) M ur—je + Y Caprs DI DI fs(uo, mo(t) un’e™.
j=1
Here o = (a1,... ,0k-1), 8= (B1,...,0k—1) are multi-indices, § and 7 are non-
negative integers, u® = u$* ... up*, nf = ...nfi‘ll, S+~+ kil(aj +Bi)-7=
j=1

k, Capys is a constant.
From P2, there exists a unique heteroclinic solution

(4.14) uo(€,t) = ¢'(€,m0(t))
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to (4.13) connecting p’(n§(t)) to p***(n§(t)) with (ue(0,t) — ¢*(0))Lgk(0), provided
that

(4.15) mo(t) = V*(mo(t)).

With the initial condition n§(t) = 7§, (4.15) uniquely determines 7j(t) as long as
ny € O'. From (4.14) and the last assertion of P2, we see that Djuo € C for all
J, m>0.

If we also assume P5, then z = z¢ is a stable equilibrium of (4.15) in O°. Since
7y € O°, we have nj(t) € O for all t > 0 and approaches z* as t — occ.

We compute the sequences {u;}52, and {n;}32, by induction. Assume that u;
and 7;, 0 < j < k — 1, have been obtained, u; is written as

'LLJ(E,t) = Uj(&ax7x17' .. axj)
where z = no(t), z1 = Mm(¢),... ,@k—1 = Mk—1(t), and DIU; € E™(1 + ||) where

y = (z,21,...,%j), @« = (@, a1,... ,aj-1), m > 0, is an arbitrary integer. Also
assume that 7}(t) = V/(z,21,...,7;) and n;(t) — z} as t — oco. Let mk(t) = z
k—1
OU_ ,
and 7, (t) = Vk. We can write ug—1,; = Z ko1 -Vi(z,... ,z¢) where zop = x
—~ Oxy

and V{(z) = V(z). Equation (4.13%) can be written as
ukge + V(@) uke + fou(d' (€, 2), x)ur + Vagi (€, z)

4.16
(4.16) = hi(§,Uo, U, ... ,Uk—1,2,21,. .. ,Tk),
where
_ k—1
hk :fO(UOa Il))(lfk + Z ‘/;(.’B, ey -'Bj)Uk—j,g
j=1
=1 oty '
+ ) Caprs DI DI f5(Us, 2)U° 7€ — Vi, ),
s Oxy
and n® = xfl,...,x’g’i‘l‘.
From the induction assumptions, we can verify that DZhy € E™(1 + |¢|¥) for all
m > 0, where a = (ay,. .. ,0%) andy = (z,...,zk). Therefore by Lemma 4.2, there
exists a unique C* function V} : O' x R¥ — R such that if V; = Vi(z,z1,... ,7k),

then (4.16) has a unique solution Uy (§, z, z1, ... ,zk), Ux(0,2, . .. ,xk)J_qé(O, z) and
DU, € E™(1+ |¢]F)

for all m > 0. With the initial condition z(0) = ﬁfc, equation

(4.17) zh = Vi(x,xy,...,28)

has a unique solution zy = 7 (t). Let

(4.18) uk(§,t) = Ue(§;m0(t), - - -, (2))-

This is clearly a solution to (4.13%) and satisfies

(4.19) |Dfui] € E™(1+[¢)), £ m>0.

Since hy is linear in z with 3 = — fo, (uo, z), and {hx—Vigi (£, 2)} € {vi(- 2)},

see the proof of Lemma 4.2, thus V! is a linear function of zy.
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If P5 is also assumed, then

‘ZZ’,f =" {f_o; i (6 2)ge (&, vc)dé}_l : {/_o; V7 (€, 2) foz (¢ (€, x),x)dg} <o0.

Recall that in this case, n;(t) — a:é, 0<j<k—-1last— oo. Also, when z; =
25,0 < j < k—1, z), = z}, is a stable equilibrium solution to (4.17) and 7 (t) — =},
as t — 0o. See Theorem 3.1 for {xj-}fzo. Finally ug(§,t) — Uk(€, 28, ... ,28) as
t — oo, the latter is u7*(¢) in Theorem 3.1.
Next, consider the boundary layers, i = 0, r. At the boundary layer (SR)° near
o

T =a,let r =a+ e, ulxz,te) = uSH(E te) = ZejufRO(é,t). The system for
j=0

{uf R0} is simpler than (4.13)—(4.13;) since the layer position does not move. After

dropping the super—indices, we have

(4.20) 0 = uoge + fo(uo, a),
(4.20,) uot = Uree + fou(uo, @)ur + for(uo,a)é + f1(uo,a),

(4.20%) Uk—1,t = Ukee + fou(uo, a)us +Z Cans DI D] fs(uo, a)u®€™.

k—1
Here a = (a1,... ,0k-1), u® = uf* ... up 7', v >0, 5+7+Zjaj =k and Coys
=1
is a constant. The boundary conditions
(4.21) uje(0) =0

are imposed on {u;}32,.

Since ¢°(¢) satisfies (4.20) and (4.21), set uo(&,t) = ¢°(€). uo € C* (R, R") for
all m > 0. Observe that the right hand side of (4.20;) does not depend on ¢. Thus,
uje = 0 for all j > 0. After rewriting (4.20,) and (4.21) to a first order system in
R?", we find they correspond to (5.10j) in [22, §5]. We look for a solution satisfying

(4.22) u; € B (1+1¢P).

This condition correspond to (5.11j) in [22]. Moreover Hypothesis H4 implies
assumption H2 in [22]. From the results of [22], we conclude that there exists
{usF0}22, satisfying (4.20)-(4.20;), j > 1, and (4.21) and the growth condition
(4.22). In fact uj™0(¢,t) = uf*(€) as in Theorem 3.1 of this paper. Similar argu-
ments also apply to (SR)".

Theorem 4.4. (I) Assume P1-P4 and Z;’;O ejﬁ; is given that satisfies (4.11),
1<i<r-—1, and Zejﬁg = aq, Zej'ﬁg =b. Lett > 0 be such that ny € O* for
0 <t <t. Then there exist unique formal series for 0 <t <,

(4.23) ni(tae) = ijﬂ;'(t)» 0<i<, 77;(0) = ﬁ;’

(4.24)
uSF(g te) =Y edufFie ), 0<i<r, ugMi(E 1) = ¢ (& (1)),
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withufRi defined for e e Rif1 <i<r—1,(eRY ifi=0,6cR ifi=r
such that the followings are satisfied: (4.28) and (4.24) formally satisfy (4.12).
ufRi(ﬁ, t) satisfies (4.19), and the boundary condition (4.21) if 1 = 0,r.

The series Y elusF is computable recursively from (4.13)(4.18), k > 1, and
S_€Ini(t) is computable recursively from (4.15) if j =0 or (4.17) if j > 1.

(IT) If P5 is also assumed then t = oo. Moreover, ni(t) — z% as t — oo, where
Y_€a} is the stationary front as in Theorem 8.1. Also u§™(£,t) — u§i(€) as
t — oo, where Zejufi(f) is the formal series solution in the stationary singular
layer as in Theorem 8.1.

Corollary 4.5. Assume H1, H2, H4 and H5, then the results in Part (I) of The-
orem 4.4 are valid. If furthermore, H3 and H6 are also assumed, then results in
Part (I1) of that theorem are also valid.

Remark . From Corollary 4.5, Hypotheses H3 and H6 imply that the stationary
wave-front-like solution in Theorem 3.1 is exponentially stable. If H6 is replaced
by

| v / W (E) fou (¢'(€),2°)d > 0 forone of 1 <i<r— 1,

Vi (z?)

then £

> 0 and the solution is unstable.

5. SOLUTIONS IN THE INITIAL LAYER
In the initial layer near ¢ = 0, we use the stretched time 7 = t/e. (1.1) is now
(5.1) Ur = €Uy + f(u,z,€).

5.1. Assumptions on the initial conditions. We assume that the initial data
U(z, €) has a layer structure described as follows. There is a partition of the interval
[a, ]

a=7"< ﬁl <. n=b

w1th ne0,1<i<r—1 Ateach7, 1<1 < r — 1, using the stretched variable

= (@-7'")/¢, we have Ti(z,€) =TT +e&,€) =T (§,€), (a—T)/e <€ < (b—T)/e.
Assume that
H7.
(5.2) U(z,€) = Zejﬂfi(x), 7 l<e<q, 1<i<r

j=0
(5.3) T =) €T, (), 0<i<r
3=0

(5.4) Te(0)=0, j>0,i=0,r

The functions uRz is C*° and has a C* extension to [_1 Lgt ]

Observe that T~ (E ;€) is defined for £ in an interval of size O(e™!). As the result
of a formal expansion, assume that ﬁfz is C*°, and is defined for £ € R, Rt or R~
if1<i<r—1,i=0o0ri=r. For example, ﬁgl(f) is the limit of ﬁsz(f, €) as
€ — 0, uniformly in any compact subset of &.
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Let the inner expansion of the outer power series be

.~ Ri e, B
Z;‘;O eJuﬁi(ﬁ) = Z;io eJuf’(n‘ +e€), 1<i<r,
S0l 5(€) = TR du T +e), 0<i<r—1.
Here, ﬁf:, (&),v = 1,2, is a polynomial of degree j. Observe to perform the formal
expansion, the right hand sides only have to be defined in a neighborhood of zero.

HS8. Each ifi € E™(1 + |€)9), for all m > 0, and the matching conditions with

outer expansions are satisfied:

ﬁZf(E) - ugl € eER(1+ |§|j)e—vlﬁl),
U, () — 1, 5(6) € ER (1 + &)e),

where v > 0 is a constant.

General discussion of matching conditions can be found in [6, 7].
In the regular region, the 0-th order equation of (5.1) is

(5.5) ur = fo(w,2), z €[ 7.
Let V' be the function in P2, (ii) so that the following equation
(5.6) ur = uge + V(T ue + fol(u,7)

has a stationary solution (heteroclinic solution, u, = 0) ¢*(¢,7%%) connecting p*(7*)
to pit1(7'), 1 <i<r—1. Fori=0,r let ¢*(£,7) = ¢*(¢), V*(7*) = 0. Recall that
q°(¢), € > 0, and q"(€), £ < 0, are stable stationary solutions of (5.6) satisfying
boundary conditions at z = a or = b, approaching p'(a) as £ — +oo or p"(b) as
& — —oo respectively.

According to Lemma 2.6, Dg is a sectorial operator in X = Bg(w), so is its

perturbation Au = uge + Vi(*)ug, 1 <4 <r—1. When i =0,r, A is sectorial in
X = Bg=(w) with D4 = B2, (w) N (BC). Observe that u — fo(u,7") maps D4 to
itself. Let u(0) = ug € D 4. Local existence for solutions of (5.6) in Br(w),1 < ¢ <
r — 1, or Bg+(w), i = 0,r, has been established. In particular, u €
CL([0,20] : X) N C([0,t0] : Da). See [5]
H9. (i) For each z € [7°~!,7"], the equilibrium p*(x) of (5.5) attracts uy(z). (ii) The
stationary solution ¢(€) of (5.6) attracts Ty (£) in the space B2, (w) or B3_ (w) if
i = 0, ; the stationary solution g(&, %) of (5.6) attracts Ty (€) in the space B2(w)
modulo a spatial shift if 1 <7 <r—1.

H9, (i) is a reasonable assumption since H1 and P1 imply that p‘(z) is a stable
solution for (5.5). H9, (ii) is also a reasonable assumption since from H8, we have
ﬁﬁ * € B?(w) and we can prove the following lemma.

Lemma 5.1. ¢°(£,7°) and ¢"(£,7"), are asymptotically stable stationary solutions
in B2, (w) and BX_(w) respectively. ¢'(£,m"),1 < i < r— 1, are asymptotically
stable in B3(w) modulo spatial shifts.

For z € O', define
Ly =ug + Vi(:c)u§ + fould'(€,2),x)u, 0<i<r
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See P2 for Vi(z) and ¢*(£,z). Ly is a closed linear operator if X = Er(w), 1 <
i <r—1, with D(L,) = E&(w); or if X = Egs(w), i = 0 or 7, with D(Ly) =
EZ.(w) N (BC). Consider

(5.7) Ur =Lgpu, 0<i<r
Also the boundary condition u¢(0) = 0 is imposed if ¢ = 0, 7.

Lemma 5.2. Equation (5.7) is asymptotically stable in B2, (w) if i = 0,r. It is
asymptotically stable modulo qé(-,:c) ifl<i<r-1.

5.2. Formal power series solutions in (RS)‘. Let
uRSz (z,7,€) = ZeJ RS’(:U T)

From ( 1), expanding in powers of € and dropping the super indices, we have for
z € [, 7,

(5-8) Uor = fo(uo,x),

(5.81) u1r = fou(uo, T)ur + f1(uo, ),

(582) U2r = UQzz + fOu(an .’17)u2 + fOuu : 'u'%/z + flu sup + f2’

(5.8k) Ukr = Uk—2,zz + fou(Uo, T)ur + ZCMDL"“]’@ “u®.

Here 6 > 0, = (a1,...,a5-1), u® = uf'...up"7, 6+ > ja; = k, Cas is a
constant.

With z as a parameter, (5.8)—(5.8%), k > 1, are to be solved recursively with the
initial data

(5.9) u;j(z,0) =7;(z), j=0,

where u;(x) is the 7/ (z) in H7. Since p'(z) attracts Uo(z), cf. H9, (i), the solu-
tion u§(z,7) of (5.8) approaches p‘(z) exponentially as 7 — oo. From a standard
perturbation theory, the linear variational equation

Ur = fOu('U/Oy x)u

is exponentially stable. We now proceed by induction. Assume that u;,0 < j <
k — 1, have been solved with |Dgu;(x,T)|cm([0,00)) < Cjam, for all @ > 0,m > 0.
Rewrite (5.8;) as )

(5.10) Ukr = fou(uo, )ur + hr(uo, us, . ..  Uk—1)-

It is easy to see that |D3hi|cm([0,00)) < 00 for all @ > 0,m > 0. Equation (5.10)
with initial condition (5.9) then has a unique solution uj, that satisfies

(5.11) | DZuk(z, 7)lcm (0,000 < C,

for all @, m > 0, uniformly with respect to x.

For a = 0, estimate (5.11) comes from the variation of constant formula and the
exponential stability of the evolution operator for (5.10). For « # 0, differentiate
(5.10) with respect to z a-times and consider the equation for Dguy. (5.11) then
follows easily. We have proved the following.
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Theorem 5.3. Assume H1, H7, and H9 (i). Then there exists formal series
oo
uhSi( SulSi(a,m), ul(e,0) =7 (),

z,T,€) = ;

7=0
for 77! <z <@, 1 <1<, such that uRS® formally satisfies (5.1). The series
can be obtained by recursively solving the system of ODEs (5.8)-(5.8x ), k > 1, with
the initial condition (5.9). Furthermore, each uf'Si is C™ bounded jointly in x and
T for all m > 0.

5.3. Formal series in (SS)" and matching of (SS)* with (SR)’. The position
e}

of the wave front n'(t,€) = Zein; (t) depends on its initial condition 7(0,€) =
=0

b . . J .

Z ¢'n;. We will show in this section that {7;}%2, is determined by the matching

=0

of expansions in ($S)! and (SR)’. In the fast time variable 7 = ¢/, from a formal

expansion,

(5.12) (1,€) = ZeJ n; (7') def n'(t,€) = n'(er, €).
o oo

Each 7 %(7) is a polynomial of degree j. In fact, from Ze’ n’ (T = ZeJ n; (eT),
7=0 Jj=0

we have

(5.13) n'(r) = Zn;(fi 0)rt/e!

where (¢) denotes the ¢-th derivative w1th respect to t. In particular,
(5.14) n%(0) = n3(0) =

The stretched variable £ = (z — Z ¢ 77 7))/€ is used to express the solution
uS%(¢,7,¢). When 7 = 0, in the new varlable the initial data are

T (€, €) = Ze’_sz dﬁfﬂ(m €) =1 e§+Ze]nJ,

o

Let now 7 = 7". Recall the definition of ﬁSi(g ,€) = Z € ﬁSi(E) It is easy to see
=0
that -
wSiE, ) =T (€ + Zejﬁ§'+lv €).
7=0
(5.15) W (§) = Uo(€ +771),
(5.151) T1(§) =T (€ +71) +Tog (€ + 775,
(5.154) Tk(§) = Tn(€ +7) + - + Tog (€ + 71 )Thsa-
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Observe that in (5.15%), the ... comprises of terms containing only {ﬁ; ;?21
Let the solution in (SS)* be

oo

uSSi(E, 7€) = uSSi ((a— N(1,6)) fe, T, ) = Y uS (€, 7)

<.

that satisfies

1 * *
(5.16) Ur = Uge + EDT n*(r,€) - ug + f(u, €€+ N (1,€),€).
Observe that
]. * ad '3 7
(5.17) D ine = ¢ T () Zef Zn Sl ()eyld)
j=0 j=0 =0

where (1) denotes derivatives with respect to 7. Notice that 7' j +1 (7') is a polynomial
of degree j. Expanding (5.16) and using (5.13) and (5.17), we have a system for
Y2 o€luiSt (Recall n(0) = Vi(7') from (4.15), and V(%) = 0 for i = 0,7.)

(5.18) Ugr = Ugge + Vi(ﬁi)UOg + fo(uo, 7,

Uiy = Urge + V’(ﬁi)um + fou(uo, T)wa

(5.181) * (1) —=i i =i
+ My ' (T)uoe + foz (w0, M )(E+ N71(7)) + f1(uo,7"),
=uk§§ + V(0 e + fou(uo, T*)uk
(5.185)
Z”;(ﬁ TYuk—je+D_Cagys DI DY s (uo, 7' )un’€.

Here a = (a1,... ,o6—1), u® = uf ... ud* 7", B = (Br,...,Be), 7P =5’f ;)'2",

E—1
v,8 > 0 are integers, § + v + Z(aj + B;) - j + kBr = k, Capys is a constant. The

i=1
initial conditions for ug,uy,... ,ux are given in (5.15)—(5.15x), k > 1.

The existence of local solutions for (5.18)—(5.18%), k > 1, follows from the theory
of abstract parabolic equations and analytic semigroup. Let Au = uge + V(7" )ue.
Let 1 < ¢ <r —1 first. Consider (5.18) in X = Br(w). Then A is sectorial with
D4 = BZ(w). Since ug(,0) = @y (€) € Da, (5.18) admits a unique solution

(5.19) u € CH([0,t0] : X)NC([0,t0] : Da)

for some to > 0. If i = 0 or r, the same conclusion hold but X = Bgs(w) and
D4 = Bg:(w) N (BC). However, due to H9, the solution u3%(¢, ) exists for any
to > 0 and approaches ¢*(£ + ¢,7') as T — oo, for some constant ¢ € R. When
1<i<r—1,(518), k > 1, is considered in X = Er(w) and A is sectorial
with D4 = EZ(w). When i = 0,7, X = Eg+(w) and D4 = EZ, N (BC). Since
uk(€,0) = uL(€) € Dy, and it can be seen by induction that the right hand side
of (5.18%) is in Da(3), (5.18x) admits a solution u that satisfies (5.19). Since
the evolution operator of (5.18) is not asymptotically stable, and the nonhomoge-
neous terms are of O((1 4 7)*) in D(3), in general, we can show |uk|p2(14¢c) =
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o1+ T)k+1) However, a better result can be obtained by considering the match-
ing of (§S)* and (SR)". In our case, uy(£, 7 ) exists for all 7 € [0, 00) and satisfies

|D2ur (€, 7)| + IDgur(€, 7)| < C(L+ [¢]F +7%) for @ < 1, p<2.
For the purpose of matching we expand uS% (¢, ¢, €) = Z ¢ uJS Ri(g,1) in the fast

time 7 = ¢t/e.

uR (g erye) =uST(E, 7 € Zef ).

k)

Since u(x,t,€) =u SRi((z— (7', €))/e, 7€), u SFi(¢, 7 €) formally satisfies the
same equations as (5.16), therefore Z e u S Ri(¢,7) formally satisfy system (5.18),
7=0
(5.181), ..., (5.18;), ... . Also from
e} o
S-SR er) = 3 AR e, ),
Jj=0 j=0

and DfusFi(¢,t) € E™(1 4 |€)Y) for all £,m >0, &fRi is a polynomial in 7, in the
form
J
(5.20) ﬂfm =Z’l§jg, with | ﬂﬂ |Em(1+l€|€) SCTj_e, for all m> 0.
=0

In particular, &SRi € O(1+ ¢ + 7).

Observe here that {u$®}5° has not been determined since {7;}5° is still un-
known. But knowing {77} }§ suffices to compute {us"}E and {17] ()}5.

We now prove by 1nduct10n that by successively choosing {77] G215 (77] 41 affects
initial condition u;(§), cf. (5.15;)), system (5.18)—(5.18;) has a unique solution
{uF57}52,, such that

k
(5.21) i = uje with [[ugell g2 ige) < C(L+777),
=0
and
(5.22) Juje— uje |E2(141¢16) S C(L+ 77 )e 7.

First, if 1 < ¢ < r — 1, (5.18) has a stable stationary solution ¢ “(€,m") that
attracts %o modulo spatial shifts. cf. H9. Thus, there exists a unique 7%} such that

with uo(€,0) = (&) = T(€ +7),
(5.23) lug* (7 = ¢ ) mzwy < Ce™™, 720,

where w(¢) = el and v > 0. If i = 0,7, ¢(¢,7") is stable. We choose 7 m = 0,
(5.23) is still valid. Now (5.23) is even stronger than (5.22), j = £ = 0. The extra
control of the rate of approachmg up(£00,7) as £ — +oo will be used in §6. At
this point, {uSRz} j=o and {n}}i_, have also been determined.

Assume that {uSSl k_l and {773 —o have been determined and (5.21), (5.22),
0<j< k-1, are satlsﬁed Therefore nj(t) t>0,0<j <k, and all their

derivatives at t = 0 are determined as well as {u$®'}} and {u SRy From (5.13)
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and (5.17), 7*7;(7') and 7 (1)(7'), 0 < j < k, are determined, which will be used

in (5.18;). We now rewrite (5.18;), which is satisfied by u$St and @ $%i as the
following:

Ukr — Ukgg — vi(m )uk§ - fOu(uo, )uk = gr(uo, ... ,ur_1),
Ut — Uree =V (TT) Ure — fou(Uo, ) U= gr(Uo, - - - , Uk—1)-
Since g (ug, . .. ,uk—1) is a polynomial in (u1,...,ug—1) and (uig,... ,Ur—1,¢), US-

ing (5.20)—(5.22) we can verify that
g (uo, .- uk—1) — Gr(lo, .., Uk_1) = D Gkj

with ||gk;l| Era4 ey < C(1+7577)e™ 7. Let Au = ug— .
Denote

Lu = Ugg + Vi(ni)u + fou(uz)vﬁi)u’

Au, — L'Au = Z [fOu(an )~ fou(tio,7') ] Uk +nga

7=0

k
=Y Gy
j=0

At this point all the terms in the right hand side of (5.24) are known. Observe that

the initial data for Au has the form u(€,0)— U (£,0) = p(€) + Toe (€ + 71 )y 1,
where ¢ € E2(1 + [£|F). Recall that 7§ = a, 7, = b, 7; = 0 for all j > 1 if s = 0,7.

(5.24)

Lemma 5.4. (i) Let 1 <i <r —1. Consider
ur = L'u+h,

where h : RT — EL(1+ |€) is continuous with |h(7)|p1(141e1) < CA+ 78)e™ T
and p € EZ(1 + |€)). Then there exists a unique n € R such that there exists a
unique solution u to (5.25) with |u(7)|g2141¢0) < C(1 + e 7.

(ii) Let i = 0 or r. Consider (5.25) with M} = n = 0, where h : Rt —
Ei. (1 + [€P) is continuous with |h(T)|Eli(1+|€|,) < C(1+ 79" and ¢ €

. R

EZ.(1+€7)N(BC). Then there exists a unique solution u to (5.25) such that u :
RT — E2.(1+ [€)) N(BC) is continuous and |u(T)|E§i(1+|5|J) <CA+7hHe .

(5.25)

k
We now write Aug = Z Auy; where Auy; satisfies
j=0
(5.26) Ur — L'u = [fou(ud, T) — fou(Uh, 7)) Ukj +9k; = Gij.
_ Toe(E+7)Cy, H0<j<k-1,
5.27 0) = v n e
621 &) {90(5)+U0§(§+771)Ck, ifj = k
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Let 1 < i < r—1 first. Since ¢ € E?(1 + [£[*) and |GrjlEL(141g1) <
C(1 + 7F=9)e™7, from Lemma 5.4, (i), there exists a unique C;,0 < j < k, such
that the unique solution Auy; of (5.26), (5.27) satisfies
(528) IAukj|E2(1+|£|3) S C(l + Tk—j)e—’yr.

Let i = 0 or r next. Then p(£) = k(§) = ( ) € E2.(1+ [¢))*) N (BC) and
|Gk]|E1 (+lepy < C(1+777)e ™ and C; , 0 < j < k. From Lemma 5.4,

(i), the unique solution Auy; of (5.26), (5.2 ) satlsﬁes the Neumann boundary
condition at £ =0 and

(529) |AuijEn2(:l: (1+]€]7) < C(l + Tk—j)e_VT.
In all the cases let 7%, = ke, and uj; = Augj+ ;. From (5.20), we have

(5.21) for j = k. Thus, (5.21) and (5.22) have been proved by the induction.
We summarize the results in

Theorem 5.5. Assume H1- H5. For each 0 < ¢ < r assume the initial data
_Sz( €) = ZeJu “(€) satisfies H7 and H9, (ii). Then there exist formal series

(5.30) uS5 (€, 7 €) = ZejufSi(E, ), uiSHE,0) =5 (g),

(5.31) > oent, m="7.
Here T is determined by the layer position of the initial data. (5.30) formally

satisfies (5.16) where 73"(7', €) = n'(eT,€) is the expansion of the layer position in
the variable T = t/e, see (5.12). Furthermore (5.30) is recursively determined by
(5.18)-(5.18:), k > 1, with the initial conditions (5.15)-(5.15:), k > 1, in the
space ufS’ € E%(1+ |€)7), where ﬁ;, j > 1, is chosen such that for any integers
a<2?2 B<1,

|08 w3 | + 107u" < C(L+ [gl +77),
[uf 5= 477 < O+ g + 7)™,

for some v > 0.

6. MATCHING OF LAYER SOLUTIONS, CONSTRUCTION OF PSEUDO SOLUTIONS
6.1. The matching of (RS)’ and (RR)".
Theorem 6.1. There exists v > 0 such that for any integers o, 3, j > 0,
10205 (uf5 (z,7) — uf¥(2))| < Capse™7,
uniformly for all z € =1, 7], 1 <i < r.

When j = 0, Theorem 6.1 is a consequence of the exponential stability of
pi(z), 1 < i < r, as a stationary solution to (5.8). By induction, we can prove
that the nonhomogeneous term and the coefficient fo,(uo,x) in (5.8x) approach
the corresponding terms in (4.10x) exponentially as 7 — oo. The desired result
then follows easily. Details are omitted.
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6.2. The matching of (SS)’ and (SR)'. The matching of expansions in (SS)’
and (SR)® has been obtained in §5.3. For convenience, we state the result in the
following

Theorem 6.2. Let Au} = ufSi— U SR where Y0 €l u $R is the expansion of

>0 €usfi(E,t) in the vamable T =t/e. Then there exists v > 0 such that for any
nonnegative integers a <2, <1,

{|8?Au;| + |8fAu;|} < Ci(L+ [ +77)e .

6.3. The matching of (SR)" with (RR)* and (RR)"*'. Let the inner expansion
of the outer formal solutions in (RR)" be

o

Z RRz(g t)= 26J RRz(E{ + Zeén;(t 1<i<m,
61 ’ =

Z ezuRRz (&, t)= Z du RR(1+1)(6§+Z eni(t), 0<i<r—1.

=0 £=0

Recall that nJ(t) = a, n5(t) = b and n?(t) = n;(¢t) = 0 for all £ > 1. From (6.1),
we find that 4/% v = 1,2, is a polynomial in & of degree j, with its coefficients

v )

depending smoothly on 7}(t), £ < j. Thus,
afy e BR+1E),  v=12

with the norm bounded uniformly with respect to ¢ > 0.
Concerning the matching of (SR)¢ and (RR)?, we want to show that there exists
~ > 0 such that the following estimates hold.

(6.2)
|67 (w5 F (., t) — @ (. t))|Em (+lgp)e-¢l) < Camj, 1<i<r,
|0 (u§ T (., t) — @l (., )ler, (1+e)e-6) < Camy, 0<i<r—1,
for all @, m, j > 0 uniformly uniformly with respect to £ > 0 in the weighted norms.

Only the proof of the second estimate, 0 < ¢ < r — 1, will be presented since the
proof of the ﬁrst is similar.

Notice that ZeJ aftli (¢, t) formally satisfies
=0

elly = tige + Din(t, €)ie + f (1, €€ +n(t, €), €)-

This has the same form as (4.12). Expanding in power series of €, the equations for
{uRR’ 52, are precisely (4.13), (4.131), ..., (4.13k), ... . When j = 0, the equation

(6.3) 0 = V¥(x)iioe + oge + fo(tio, T).

The above has a solution iig(&,t) = p*(no(t)) (which is in fact independent of £). We
can prove by induction that @;(¢,t) = 0j(€,$,l’1, ...,x;) where x = n(t),...,z; =
ni(t). Also Dzﬁj € E™(1 + |¢)7) where y = (z,...,z;) and v = (v, 11,...,V;5).
These properties are similar to those of Uj, see §5.
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The assertion is clearly valid if j = 0. Suppose it is valid for 0 < j < k—1. Then
iy, satisfies the following equation, similar to (4.16),
(6.4)
iikee + V() ke + fouliio, )ik + Vitioe = hi(€, Uoy U1, Z1, oo Tk,

where h has the same form as hy in (4.16) except U; is replaced by ﬁj. No-
tice that the homogeneous equation associated to (6.4) has an exponential di-
chotomy in R, and the nonhomogeneous terms are in E™(1 + |£|¥). Thus (6.4)
has a unique solution Ug(.,z,...,zx) € E™(1 + |¢|*) that depends smoothly on
(z,...,z1), see Lemma 2.3, (i). Since @ix € E™(1+ [€|*) is a solution to (6.4), thus
Gk = Ux(.,,...,xx). The proof is complete.

For 0 < i < r—1, let Aug def ugp — Uk. We claim that Au; = AU; dé.f
U(€,x,...,x;) — U;(,x,.. ., x;) satisfies

(6.5) DYAU; = O((1+€&)e™ ),

where v > 0 is a constant, Dy = D;° D7t Dy, For k=0and v =0, Ayg =
¢'(€,z) — pti(z) = Up(€, ) — Up(€, ). Obviously we have Aug = O(e~7¢). When
k=0andv=1,272 def D, AU satisfies
0=V"(2)Z + Zec + fou(P' (), %) Z + fou(q'(€,2),2) = fou (p'(2), 2)
+ [fould' (€, 2),2) = fou(p'(2),2))024" (€, %) + 8=V (x) AUp.

The associated homogeneous equation for Z has an exponential dichotomy in R
and the nonhomogeneous terms are of O(e~7¢). If y is smaller than the exponential
coefficient of the dichotomy, then Z = O(e™7¢), see Lemma 2.3, (i). Assuming now
k =0 and v > 1, we can write a similar equation for Z def DY AUy and prove (6.5)
by induction on v.

Suppose now (6.5) has been proved for 0 < j < k—1, k > 1. Then Auy satisfies

(6.6)
Zee + V' (2)Ze + foultio, ) Z
=hk(ﬁ,Uo,...,Uk_l,l',...,xk) —ﬁk(ﬁ,ﬁo,...,ﬁk_l,x,...,.’Ek)

+ [fou(tio, ) — fou(q" (€, x), )ur + Viliioe — g¢(§, 2)]-

For 1 < ¢ < r—1, (6.6) is considered for £ € R. The right hand side and its
derivatives with respect to y = (z, 1, ...,2x) are in E™(1 + |£[¥) and

E™((1 + [€]F)e™¢), due to the induction assumption. Recall that 4 = p**!
and Lyi+1 has an exponential dichotomy on R. From Lemma 2.3 (i), (6.6) has
a unique solution Z that is in both E™+2(1 + |£|¥) and E™+2((1 + |£[¥)e¢) and
is differentiable with respect to y. However, it is known that U, Uy, therefore
AU, € E™*2(1 + |¢[*). We then have DYAU, = Dy Z € E™2((1 + [¢]F)e™4).
When 1 <13 <k —1, (6.5) has been proved by induction.

For i = 0, Auy satisfies (6.6) for £ € Rt and the boundary condition

(67) Zf(ovy) = _0k€(0a y)»

where y = (z,%1,...,2¢). From Lemma 2.3 (ii), (6.6) and (6.7) have a unique
solution Z that is in EYT2(1 + [€|*¥) and Egs2((1+ [£]F)e ™) together with all its
derivatives. However, we know that AUy is a solution of (6.6)and (6.7) and is in
E™+2(1 + |¢|*). Thus AUy = Z. By induction, (6.5) has been proved for ¢ = 0.
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Since equation (6.6) and (6.7) depend continuously on y that is in a compact
subset of R**t1, the norms of AU and all its derivatives in the function spaces are
uniformly bounded with respect to y. When a = 0, the second estimate of (6.2)
has already been proved. Recall that Aug(&,t) = AUx(&,y). Since the derivatives
of n§ (t) are bounded uniformly with respect to ¢ > 0, when a # 0, the desired
assertion follows from (6.5) and the chain rule of differentiation.

Theorem 6.3. Let Au’ = u‘JSRi —affi 1<i<r, or ufF -l 0<i<r—1,

where @Y and Wl are defined in (6.1). Then there exists v > 0 such that for

all integers a, (3,7 > 0,
165°0¢ Auj| < Capy(1+ [ )e
uniformly with respect to t > 0.

6.4. Matching of (SS)* with (RS)' and (RS)"*!. We use the inner variable
&= (z— n (1,€))/€e to expand the outer solutions

(6.8)
Zejufsz(eﬁ-l- n*(r,e),7) = Z RS%(&T) 1<i<r,
j=0 j=0
Ze]uf‘s’zﬂ(e&-i- nt(r,€),7) = Z RS%(& 7, 0<i<r—1.
Jj=0 j=0

Both expansions formally satisfy (5.16) as does u55%(£, 7, €). Therefore, both satisfy
o0

(5.18)— (5.18x), k > 1, just as Zejuf‘gi. It suffices to show the matching of
=0

expansions in ($S)* and (RS)**!, 0 < i < r—1. Let the indices be dropped so that

4, denotes uRS’. Then

(6.9) dor = fo(dio,7), @(0) =7 (7,
(6.10) ugSt = ugse + VI usdt + fo<u35aﬁi).

Let ¢ — +oo in (6.10). Since up € B%, (e77¢), uge and ugee — 0 as & — co. We
have ugr(+00,7) = fo(uo(400,7),7") with ug(00,0) = To(co) = g+ (7). This
is the same as (6.9). Therefore

u35 (00, 7) = dg(R*,7), T >0.
Since u5% : RT — B2(e™7¢) is bounded, we have

SSi(. 1\ _ & (.
(6.11) [ug " (-, 7) — ol ’T)IE;+(6—’Y§) <C

uniformly with respect to 7 > 0.
Let Auj; = u.jssz - ﬁﬁfl. We now show by induction that

(6.12)
j .
AUJ = ZA'U,J[, with |Auje|E§+((1+51)e—a,g) < C(l + TJ_e).

1=0
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Suppose (6.12) has been proved for 0 < j <k — 1. For 1 <i < r— 1, Auy, satisfies
Aug, = Auk&: + Vi (ﬁi)Aukg + fOu(ﬁo,ﬁi)Auk
(6.13) + [fou (g5 ) = fou (o, 1) Jui™
+ ge(uo, - -+, Uk—1) — gk (Tio, - - - , Ur—1)-
For i = 0, Auy, satisfies the equations

Augr = Augee + V(T ) Aure + fou(ug t, ') Auy

(6.14) + [fou(ug®,7") = fou(tio, 7))k
+ gk (uo, - -+ yuk—1) = gr(lo, - - - , Uk—1),
(6.14;) Auge(0,7) = —a754(0,7), at £=0,
where V? = 0, " = a. Observe that gy is a polynomial on u1,...,uk—1,U1¢,-- -,
ugp—1,¢ and 7311, e ,;)2 ‘By the induction assumption, the nonhomogeneous term of

(6.13) has the form

k
(6.15) Ge =Y Gij, with |Gijlptene—eo < C(L+777),
§=0
if 1 <4 < r—1. The nonhomogeneous term in (6.14) has the same form as in
(6.15), but the norm has to be replaced by the norm in EL, ((1 +&)e™¢).
We need similar decompositions of {%;}%2, and {Awu;(§,0)}52,. The expansion
of Y& uf‘S’Hl into )" €74, can be divided into two steps. Let

oo o0
S (e, m) =Y dult T eg+ 1, 7),
=0 =0

S us(e,m) =Y e+ Y Ny (1))
j=0 j=0 £=0

We then have

(6.16) (€, 7) = 3 CasDIlis(E+ ML () 7] = Zw«s
b,a
Here § > 0 is an integer, [7]® = [53(7’)]0‘1 [ i+1(7)]%, Cas is a constant and
k
6+ Z jaj = k. s consists of derivatives of s only and
j=1
(617) |ﬁk6|Em((1+|£|6)) < ka(s(l + Tk_a), m > 0.

In comparison, Y €/u;(£) is also defined in a similar way

Yo EuE) =Y HE+ Y € Top).
j=0 j=0

£=0
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Exactly like (6.16), we have

k
(6.18) () = Y CasDITs(E+T)A™ D ke,
6=0

[Uks| pm (141615) < Cmbs-

Recall that 7%(0) =7} and [T5(€) — ws(€,0)| gm ((141¢j5)e—e) < Cs cf. H8. We have

k k

(6.19) Dug(£,0) = 3 Ak (6,0) S [uis (€) — iy (€,0)],
j=0 Jj=0

with

(6.20) | Aug; (-5 0)| Em((1-+1g19)ee) < C.

For 1 <i<r—1 wesolve

Aupjr = Augjee + V' (T') Aurje + fou (o, ') Aur; + Gij,
Aug;(§,0) = T;(€) — s (§,0).

For i = 0, we solve

Augjr =AUkj§§+Vi(ﬁi)AUkj§ +fou(ugSi,ﬁi)Aukj+ij,
Auyg;(€,0) = Ux;(§) — Uk (€, 0),

(6.221) Aupje(0,7) = —iirje(0, 7).

(6.21)

(6.22)

Let 1 <4 < r—1 first. Since 4y — p**!(7') as 7 — o0, equation (6.21) is
exponentially stable in the space E2((1 + |£]7)e~7¢). Therefore, from Lemma 2.5,
withf =1, 8=

| Augs| g2 (141 )e—e) < C(L+7577).

Thus (6.12) has been proved for 1 <¢ <r —1.
Let ¢ = 0. We consider (6.22) in £ > 0. The estimate in (6.15) is replaced by

GrslEs, (1enyere) < C(L+TH79),

To solve (6.22) and (6.22:1), let kje(0,7) = ¢;(7). We have |D%p;(1)| <
C(1+7%9), o = 0,1. Let ®(£,7) be the solution to the elliptic system with
a boundary condition at £ =0,

(1)55 + Vz(ﬁz)(b& + fOu(qi(gaﬁi)vﬁi)@ =0,
P:(0,7) = —p;(7).

Then from Lemma 2.3(ii), there exists a unique solution ® such that
|07 @[ B2, (14€9)e—e) < C(1+ ™79), a=0,1.
The solution Aug; = ® + ¥, with

U, = e + V(T)¥ + fou(ui ™, 7)¥ + Gij — @,
+ [fOu(uSSlaﬁQ) fOu(q (§ z)aﬁz)]cb»
‘I,E(O»T) =
¥(,0) = Aukg(f 0) — @(¢,0).
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Since the linear equation for ¥ is asymptotically stable, and the forcing terms are

in Ej R ((14+]€]7)e—€) with norms bounded by C(1 + 7%77), from Lemma 2.5 again,

[¥lg2, (14e)e-e) S C(L+T7),

This proves the case ¢ = 0. The matching of (SS)* with (RS)*™,0 <i <r -1,
has been proved by induction. The matching of (SS)* with (RS)*, 1 <i < r, can
be treated similarly.
Theorem 6.4. Let Au} = ufS" —aff', 1<i<r, or u§St—afF0<i<r-1,
where ufsz and uRSl are defined in (6.8). Then there emsts ~ > 0 such that for all
integers a < 2, B8 S 1,

19 & | + 16 At < (1 + [€! +79)e .
6.5. Constructing a pseudo solution. A pseudo solution is a piecewise smooth
function that almost satisfies (1.1) with a small residual error

€Uy — €Uz — f(u,z,€),

in the interior of each subregion where the function is smooth, and a small jump
error at each of their common boundaries. By truncating the formal series, we can
construct pseudo solutions with arbitrary accuracy.

Let
m ) o )
uFREm (g Z ulRi(z), uSFim(e te) = duffi(g, 1),
j= J=0
. U , )
uRSl’m(w,T, 6) — Z RSz(x 7_) uSSZ'm(f,T, €) = ECJUfSl(f,T),
=0 3=0
m * . m .ok
=Y i), M) =Y ¢ nir).
=0 j=0

We use 77°™ and 7>™ as abbreviations for 7™ (¢, ¢) and N%™(r,¢). Let 0 < 8 < 1
be a constant. Let the width of the initial and internal/boundary layers be O(e?).
Define the subregions

(RR'™ ={t>¢’, ze @ "+ p'm -}, 1<i<n
(SRy™={t>¢’, ze(m™ - " +e)N[a, b}, 0<i<m,
(RS)"™={0<t<é’, ze (;7"‘1*"‘+1 +e, Ml _ )} 1<i<r,

(88)ym={0<t<é’ z¢c (7*12.’erl — €, piml +ef)}, 0<i<r
Theorem 6.5. For all m > 0, let

(6.23)
uRRi,m(x, ¢ 6), if (x,t) c (RR)i,"h
usm,m(f__"_’,t, €), if (z,t) € (SR)*™,
U™(z,t,€) = uBSim (g z,e)’ if (z,t) € (RS)"™,
] _ ot i,m+1 .
\uSSz,m(x__ne___, -z-,e), if (z, t) S (SS)z,m
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Then U™ is a pseudo solution to (1.1) with residual error being O(e’(™+1) in each
layer where U™ is smooth. The jump errors of U™, 8;U™, 8,U™ and 82U™ are
of O(e?(m*1)) along the common boundaries of adjacent layers. The function U™
satisfies Neumann boundary conditions, and almost satisfies the initial condition
with an error U™ (x,0,€) —u(x,€) = O(e3(m+D).

Proof. The residual errors can be evaluated by substituting U™ into (1.1) and
expanding in powers of €. For example, in (55)“™, the error is bounded by

Cemh sup{L+ €™+ [+ ¢ Je] < 7 Jr] < 71} < O A,

The estimates of jump errors use the matching of adjacent layers. For example,
the jump between (SS)*™ and (RS)**1'™ at the boundary

F = {x =;]i’m+1 —+ EB, O S T S Cﬁ_l}
={e=0<Tr <Y

_*1,,m+1 .
where £ = =1 , is

(6.24)
1) @i, ) — ulSH (z,7)]
0

€

m
e a RS
<Y, m) - afs( |+|§:EJ iyt (€,7) —u " (@, )
0

The first term of the above is bounded by

m

O} ¢ sup{(1+ e +|r)e ™)) = O(e ™™

0

B—1

)

where v > 0 is a constant, due to the matching condition Theorem 6.4. For the
second term, observe that

m

m
Zejufs’mﬂ(ef—i— ni,m+1 Z RS m+1 6€+ 77 7_) + O( ﬁ(m+1))
0

0
S, m) + (),
0

Here the O(e®(™*1)) terms are caused by truncating 7. This gives the desired
estimate on the jump error. The other jump errors can be estimated similarly. O

Finally we mention that using composite expansion techniques we can construct
pseudo solutions with only residual error but no jump error in the entire region
t >0, z € [a, b]. See [22] and [6, 7] for more details.

7. PROOF OF THE LEMMAS

Proof of Lemma 2.2. Consider a system in R?" that is equivalent to (2.9):

Ug = v,

(7.1) ve = —Df(p)u—Vo.
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0 I
-Df(p) -V
det(\ — J) = ﬁ(A2 + VA + ),

=1

Let A be an eigenvalue for J = ( ) Then,

where p;, 1 < i < n, are the eigenvalues for Df(p). Since Rep; < —oy, it is
elementary to show that A2 + VA + u; = 0 has two roots {1, \i2} with ReX;; <
—V —VVZ ¥ 4oy < VV2+409 —V < Relin. Therefore (7.1) has exponential
dichotomy with stable and unstable spaces both n-dimensional, so does (2.9).
Since Df(q(€)) — Df(p*),i =1 or 2 as £ — —oo or +00, by a perturbation
theory of exponential dichotomy, cf. [26], (2.10) has exponential dichotomies on
R~ and R™" respectively. The stable and unstable spaces, RP;(t) and RP,(t) are
n-dimensional. The rate of decay on RP,(t) and RP,(t) can be any constant
0 < o1 < . Since a can be arbitrary close to v/V?2 + 4009 — |V, so is a;. O

We now consider the following systems

U = 9,
(72) u = -Vo-Df(pu+g,
g = v,
(7.3) ve = —Vo-Df(g(€))u+g.

Let T'(&, s) be the solution operator for (7.3).

Proof of Lemma 2.3. (i) Let g € X = Eg*(w). Let Lyu = uge + Vue + Df(p)u,
with D(L,) = EF""?(w). From Lemma 2.2, system (7.2) that is equivalent to
Lpu = g has an exponential dichotomy on R. Let P, and Ps be the projection to
the unstable and stable spaces. Let

(7.4)
( ; ) © - /; eJ(E—S)Ps( g?s) )ds+ /j oI (E=5) Pu( g(s) ) i,

Using the exponential estimates on ||e’¢=*)% P;|| and ||e’¢~*) P,||, and Lemma 2.1,
we can verify that (u,v) € Ef*?(w) x Eg't!(w) and (u,v) solves (7.2). Details
will be omitted. Therefore R(Lp) = X. On the other hand, if u is a solution to
Lyu = g, then (u,u¢) € Eg%(w) x EF™!(w) is a solution to (7.2). It is standard
to show (u,ue) is given by (7.4). This proves that Ker(L,) = {0}.

(ii) Let g € X = Eg% (w). All the solutions of (7.3) with u € E&ﬂ”(w) are given

by
( . >(€)=T(£,0)( o >+/jT(§,s)Ps ( " )ds

+ [: T(¢, s)Pu< g?s) )ds,

where (ug,vy) € RP;(0). Let II(u,v) = v be the projection from R** ~ R™ x R
to R™. We can show that II : RPs; — R"™ is a homeomorphism. If not, then there

exists a nontrivial (ZO> € RP;(0), such that vg = 0. Thus, there exists a nontrivial
0
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bounded solution to (2.10) with u¢(0) = 0. This is a contradiction. Based on what

have been proved, there exists a unique ZO ) € RP; such that
0

(7.5) I ( ’;3 ) =vp=¢— n/: T(0,s)P, ( g(os) > ds.

The desired solution can be obtained by such ( Z(()) )

The case X = EJ' (w) can be treated similarly.
Finally the estimates on ||u|| pm+2(,) in both cases (i) and (ii) come from Banach’s
closed graph theorem. O

Proof of Lemma 2.4. Consider (7.3) but with £ € R, g € X = El*(w). Equation
Lgsu = g is then equivalent to (7.3). From Lemma 2.2, (7.3) has exponential di-
chotomies on R* and R™. Also if g = 0, (g¢, gee) is the only bounded solution to
(7.3), up to constant multiples. It follows from the same argument as in [26], which
treats the case w = 1, that (7.3) has a solution (u,v) € EF?(w) x Eg+t(w) if

and only if (( 2 > , ( :[;1 )) 12 = 0, where (¢1,%2) is a unique (up to constant
2

multiples) bounded solution to the adjoint equation of (7.3)
Yie = Df7(q(€)v2,
Yoe = =1 + Vipo.

It is now clear that (g,12) = 0 & g € R(Lg). The equation for ¢y is aee — Vipoe +
Df7(q(€))¥2 =0. O

(7.6)

Proof of Lemma 2.5. Using the definition of the exponential stability right before
Lemma 2.5, we have

I7(t,0)ulls < e uglls < O,
! t t+s, t+s
[ T dsto < [ 17e ST (sl ds

t _—
= / Ke (=K (1+ (22—5)‘3“’) - C(1+5*)ds
0
<C(1+th).
The desired estimate of u(t) follows from the variation of constant formula. O

Proof of Lemma 2.6. For any v € R, the locus of P = {\?|ReX = 2|y| + 1} is a
parabola. Let ¥ = {|larg(A — 01)| < § 46}, 0 <6 < J, be a sector. Let o1 > 0 be
sufficiently large such that £ NP = (. Then A € ¥ implies that RevA > 2|v| + 1,
where v/ is in the branch with |arg v\ < 7/2.

(i) Let g € X = Er(w), w = (1 + |£J)e™%, A € =. Consider uge — Au = g, and
its equivalent system

ue = Vo,

(7.7) ve Vu+ g/\/x
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. 0 VI
lues f =
The eigenvalues for H ( 0

Also |Rep| > 2|y| + 1. Therefore (7.7) has an exponential dichotomy on R , with
n-dimensional stable and unstable subspaces.

For the matrix H, RP, = {( z ) |lw € R”} that is associated to eigenvalue

) are u = +v/\, each is of multiplicity n.

VA and RP, = _ww |lw € R™ } that is associated to eigenvalue —v/\. Thus,

u) _ [ (u—v)/2 u) _ [ (u+v)/2 .
Ps< v ) = ( (v —u)/2 ) andPu< v > = ( (1 + v)/2 with | P, |+ |Ps| < C.
The constant C is independent of A € ¥. Thus, in the following, the constant K is

independent of A € X.

|eHEP,| < Ke RevAe ¢ >0,

7.8
79 |eHEP,| < KeReVAe, <.

Using (7.8), we can show that the integrals in (7.9) converge and define a solution
to (7.7).
(7.9

(s)@= [ e n (v ) ire LR (o 0m )

In fact, using the estimates (7.8) and Lemma 2.1, we have
¢ 1
u —ReV/A(§—s) JYe—8
< Ke Re -———(1+4|s]?)e™"%ds
()el</ ol (14 1aP)

o0
+ / Ke PV360=9 gl )
I3

< K19l E(w)
T (ReVX = |y])it1 - VA

Here K is a constant that depends on j. From Rev/A > 2|y|+ 1, we have Rev/\ —
|v| > 1 and Rev/X — |v| > 1 Rev/A. Therefore the above is bounded by

2K1 |9l (w)
RevX- V|

Since o1 > 0, |arg\| < |arg(A —o1)| < T + 6, and largv/A| < Z +£ < Z. Thus,
Rev/X > |VX| cos(% 6)—CO|\/_| From this

u 2K1||9| (w) o
l( v ) (f)’ < _C(;|_;\|_(1 + [€]7)e .

Thus [|ul|pw) < B gl ) < o] l9ll E(w)- The solution in (7.9) is also unique
in Eg(w) since (7 7) has an exponential dichotomy on R. This proves the Lemma
when X = Eg(w).

(ii) Let g € X = Ep+(w),A € . Consider u¢e — Au = g with the boundary

1 N
W(l +|s|?)e "%ds
(1 fep)e .

(L [gF)e .

condition u¢(0) = 0. If ( Z ) € Eg} (w) is a solution for (7.7), it can be expressed
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(B)@=ere (o)« [emon( m )
* [: MR, ( g(s)(}\/x ) &

Here ( ZO > € RP; has to be determined so that v(0) = 0. To this end, choose
0

”":‘“/: _HP( s)/f>

and ug = —vyp, then ( uo ) € RP;s. Similar to (i), l( uo )
Vo Vo

as

< Clgll g2 /1N
R2n

With this ( o ), we have
Vo

U
v
This proves the case X = Fg+(w). The same argument can be used for the case
X = E]R_ (w)
(iii) Let g € X = Br(w),A € . If ( Z € Bgr(w) is a solution to (7.7), it is ex-
pressed by (7.9). Let g = g(00)+g1(§), where g(c0) = élim 9(&). Then g1 € Er(w).

It follows that ( v ) = ( t )+ ( U2 ),Where ( vz ) = ( —g(c0)/A ) is a
) U1 Vo Vo 0

constant solution and

(o )“):/;em_s)g( (VA )‘“*/ MR v )

From (i), [[u1]l gx(w) < Cllg1ll Baw)/iai- Also, Jug| < [g(00)l/|Al. Thus, [[u]l gy <
Cllgll Ba(w)/IAl < Cllgll Bz (w)/|X — o1]. This proves the case X = Bg(w). The cases
X = Bg+(w) can be handled similar to (ii). d

< Cligllew) /a1 < Cligll gy )/ 1A = o1-

Ep+ (w)

Proof of Lemma 2.7. (i) Let w =1+ |£), X = Eg(w) and D4 = EZ(w) first. Let
up € EL(w),v = Deug € Er(w). Let

I(t) = t1/2 AeAtyy = tl/zDgeAtuo = tl/zDgeAtv.

Using the fundamental solution for the heat equation

2

He.) =10 [ vt exp(—4—t> o(E - o)da

=evit [ exp(~ 2 ule - 2)(- e

—00
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Let i—:=n,x=:l:\/zfn.
0
2VRIE, 1) < | - / e (€ + v/Aim)dn
- [T e - Vaman
0
=1 [ e lote + /A ()l
—/0 (€ — /&) — v(€)]dn|
. M oo .
2/ (1 + [€P) I )] < | /0 + /M e o(€ + v/Fm) — v(€)|(1 + )|
M %) )
+ / + / e Mu(E — /A) — v(€)](1 + |E) "]
0 M
=1(& 1) + I2(, ).

We show li%l+ sup I;(€,t) = 0. Similar arguments will show 1i1’51+ sup Ir(£,t) = 0,
t— 13 t— 13

thus 1iI(I)1+ [1(t)|E(w) = 0. For any € > 0, choose M so large such that
t—

@10) [ eI+ i)t < [ e pla < 3
@10 [ e e+ VEDIQ+ e+ V) e
M o1+l

<C [ e le(1+ (VAP )dn < ¢,
M
For that fixed M, let t. be small such that for 0 < ¢t < ¢,
(7.12)

[ emnte + VA + e+ AP) — o1+ )M an < .
0

This is possible since v(§)w~1(€) is uniformly continuous. Also if ¢ is even smaller,
then

(7.13)
/0 e=o(E + /EMII(L+ € + /) — (1 + () Jdn
M
_ 1+|§+,/4t |7
< e Mv|g (1 — ————=7—)d <—
since &l I uniformly with respect to £ as o — 0.

1+[¢p
From (7.10)—(7.13), we see tli%l+ sup I; (€,t) = 0.
- £

(i) Let X = Eg+(w),Da = E2,(w) N BC, and ug € Ej, (w) N BC. Let o be
the even extension of ug to £ € R. Then iy € Er(w). To find e4tug, we solve

'&t = Ugeg, ﬂ(O) = 110‘
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The restriction of @(t) to & > 0 is e4*ug. Using the results from (i), we find that
|t1/2 Ae*tugl g, (w) < |t1/2D§ﬂ(t)|ER(w). The latter approaches 0 as t — 0. Thus
Ug € DA(%)

(iii) The other cases can be treated similarly. O

Proof of Lemma 2.9. (a) Let A € C be such that ReX > —og. Let g € X and
consider (L — A)u = g. The equivalent system is

ug = v,
(7.14) ve = M—-Mu-Vv+g.
Let J = ( ())\I M ILVI . Since Reo(A — M) > 0, it can be verified that

J is hyperbolic with n-dimensional stable and unstable subspaces. Assume that
n+iw € o(M — M), and p € oJ. Then p = [-V £ /V?2 + 47 + 4iw]/2. One can
verify that Re/V?2 + 41 + 4iw > Re\/V?2 + 4n. Thus, |Reu| > /V? +4n—|V|. If
Re\ + 0y > 1o for some ng > 0, then let yo = 1/V2 + 4n9 — |V|, we have

le’¢P;| < Ke™ "¢, £>0,

le7€P,| < Kemé, €<,

for some K > 0, where P, and P, are the projections to stable and unstable
subspaces of R?". Therefore, if +y is the constant used to define w, with |y| < 7o,

(7.15)
( Z ) © = /_io /PR, ( 9(0"7) >d” - [:eJ(E_n)P” ( 9(0"7) )d"

is the unique solution to (7.14) that is in E2(w). It is easy to show that |u|g2(w) <
C|g|E(w)- Thus, A € p(L). This proves the case X = Egr(w).
Now consider X = Eg+(w) and g € X. Replace g by its even extension § and

consider (7.14). The solution Z can be expressed by (7.15) and is even in

¢ € R. Consider its restriction on £ € R*, then u € Eﬂ%i (w) N BC.

(b) From part (a), if ReA > —ag + 7o, equation uge + Vue + Df(p')u — Au =0
has exponential dichotomies on R~ and R*. Therefore
ue = v,
v = I -Df(glu=Vv
has exponential dichotomies on R~ and R with projections P, (t) + Py(t) = I, t €
R~ and R respectively. If X is such that RP,(0~) NRPs(0") = {0}, then (7.16)
has exponential dichotomy on R. Similar to part (a), we can show XA € p(Lg).
If )\ is such that RP,(07) N RPs(0") # {0}, then X is an eigenvalue of finite
multiplicity. O

(7.16)

Proof of Lemma 4.1. (i) P1 comes from H1 by the implicit function theorem and
the continuous dependence of eigenvalues on the parameter z.

(ii) Equation (4.4) has a heteroclinic solution ¢(¢) when z = z* and V¥(z*) = 0.
Melnikov’s method is used to determine the existence of heteroclinic solutions (u, v)
near (g, q¢) for the following system

u = v,

(7.17) ve = —fo(u,z) —Vo.
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Here V € R and z are parameters. Based on H1, H2 and Lemma 2.2, the lin-
ear variational equations for (7.17) around (u,v) = (g,¢¢) has exponential di-
chotomies on R~ and R* with RP;(0") N RP,(0~) spanned by {(ge(0),¢ge(0))},
when V = 0 and ¢ = z'. Let G(z,V) denote the function that measures the
distance between W*(p') and W*(p?) along the direction (%41(0),,%2:(0)) based
on the point (g(0), g¢(0)). cf. (7. 6) Notice that (1;1(0),12:(0)) is transverse to
Ty o)W (@) + Ty0)W*(p?), thus, G(z, V) is well defined. From [26],

20(.0) / o (6) fou (¢ (6), ) e,

P [ g e

From (4.1), % # 0. Therefore there exist V*(z) such that G(z,V*(z)) = 0
for z in a neighborhood of z*. The method in [26] also insures that the heteroclinic
solution ¢*(¢, z) depends smoothly on z.

(iii) Define L: ¢ by the left hand side of (4.5). When z =z, 'Lt : CZ, — Cp, is
Fredholm with index equal to zero, see [26]. From [30, page 115], if x 1s in a small
neighborhood of z*, L} is Fredholm with index zero. Also dimKL! < dimKL,.
Since g¢ € KLY, we have dim KLY, = 1 for all z € O°. Therefore (4.6) has a unique
bounded solution ;(&, z) up to constant multiples.

It remains to show that by choosing |v;(€,z)| = 1, v¥; is a smooth function of
z. Let {U1 = (q ( ), 4¢e(0)),Ua, ... ,Uyn} be an orthogonal basis for RP,(07) and

(7.18)

{U,="Un, Us,,...,Un} be an orthogonal basis for RPs(0") of the system
u = v,

7.19 ; .

(719) ve = foul@'(§ 2),x)u — V*(z),

when z = z* and V?(z) = 0. System (7.19) has exponential dichotomies on R~ and
R* when z € O'. Let P,(z,t) and Ps(z,t) denote the projections to the unstable
and stable spaces. P,(z,t) = P,(t) and Ps(z%,t) = Ps(t).

Assume that z is near z* so that Vi(w) is near zero. For each U;, 2 < i < n,
there exists a unique AU; € RPs(07) such that U; + AU; € RP,(z,07). Also for
each U;,2 < i < n, there exists a unique AU; € RP,(0%) such that U; + AU, €
RPs(x,0%). The functions AU; and AU; are smooth functions of x. See [18] for
details. For i =1 let Uy + AU; = (qé(O,w),qéE(O, z)). AU is also smooth in z. In
particular, |AU;| + |AU;| = O(|z — 2*|) for all ¢. This proves that if z — z* is small,

RPy(z,07) +RPs(z,0%) = span(U; + AU; ... Up + AU, Uz + AU, ... Up+AUS),

depends smoothly on z. The adjoint equation of (7.19) can be found in (7.6)
where V = V?, g = ¢'. Let (¥i1(x), ¥i2(z)) be the unique bounded solution to the
adjoint equation with |¢;2(0)] = 1. Let Uy = (¥:1(0),%;2(0)) that is orthogonal
to RP,(07) + RPs(0"). By a standard projection method, there exists a unique
AUy € RP,(z,07) +RPs(z,07") such that Up+ AUy is orthogonal to RP,(x,0™) +
RP,(z,07). It can be shown that (7.6) has a bounded solution with the initial
data Uy + AUy, cf. [18]. A normalized solution (v;1(0, z), ¥:2(0,)) with the initial
data (¥;1(0,2),%2(0,7)), [¢i2(0,z)| = 1, can obtained by rescaling. Let v;(0,z) =
1i2(0, ). This proves the smooth dependence of 1;(0,z) on z.

(iv) From Lemma 2.9, (b), o{L.} N {ReX > —ago + Mo} consists of isolated
eigenvalues of finite order. When z = z*, V*(z) = 0, from H5, A = 0 is a simple

This content downloaded from 152.1.252.217 on Mon, 11 Aug 2014 15:44:44 UTC
All use subject to JSTOR Terms and Conditions



http://www.jstor.org/page/info/about/policies/terms.jsp

752 XIAO-BIAO LIN

eigenvalue, all the other eigenvalues satisfy Rel < —ayp. Since eigenvalues depend
continuously on z. Thus, if 0 < @y = min{ag, o9 — 7N}, there exists € > 0 such that
if |z — 2| < € then A = 0 is the only eigenvalue in {ReX > —@} and is simple.

(v) From H6, (4.7) is valid if z = z'. Since both integrals in (4.7) depend
continuously on z, thus (4.7) is valid for |z — z*| < € if € > 0 is small. The formula

for % follows from (7.18). O

Proof of Lemma 4.2. L. is a Fredholm operator in EF*(w) with index zero. From
Lemma 4.1, (iii), Ker{L}} = span{q}(-,z)} is one-dimensional. Therefore

Range{L;} = {¢:(-,z)}
is of codimension one. Consider the mapping F : (z,u, V1) — (g, h) as follows

Liu - Vl‘]é(’x) =9
(u, qé(,:c)) = h.
F : O x ER*?(w) x R — Ef(w) x R is C*, in fact, linear with respect to
u € ER*%(w) and V4 € R. It can be verified that F/0(u, V1) is a linear homeo-
morphism in the indicated norms. We only need to show that (u,V;) is uniquely
solvable from (7.20) for any (g,h) € Ef*(w) x R. If we choose Vi = (¥;(-,z),9) -
(¥i(-,z),¢¢(-,x)) "1, then g — Vigi € Range{L;}. Any two solutions of the first of
(7.20) differ by a multiple of ¢} € Ker{L}}, that can be determined by the second
of (7.20). Let h = 0 and denote the solutions by V; = Vi(z,g) and u = u(:,z, g).
The smoothness of V}(z, g) and u(-,z, g) on (z,g) also follows from the Implicit
Function Theorem applied on the function F. O

Proof of Lemma 5.1. According to Lemma 2.9, (b), C; = o{Lg} N {ReX > —0p +
Mo} consists of only eigenvalues. When i = 0,7, from H5, L, has no eigenvalues in
C: in the space Cp, (RT,R™). Thus, it also has no eigenvalues in C; in the space
Bgr=+(w). This proves the case { = 0,7. When 1 < ¢ < r — 1, from H5 again,
in Cpy(R,R™), the only eigenvalue of Ly in C; is A = 0, simple. Thus the only
eigenvalue of L, in Bg(w) is also A = 0, simple. From Lemma 2.8, ¢ (-,7) is

(7.20)

asymptotically stable modulo spatial shifts. O
Proof of Lemma 5.2. The proof is exactly like that of Lemma 5.1. O
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