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A Neumann problem for
a convection-diffusion equation on the half-line

by PIOTR BILER and GRZEGORZ KARCH (Wroctaw)

In memory of Bogdan Ziemian

Abstract. We study solutions to a nonlinear parabolic convection-diffusion equation
on the half-line with the Neumann condition at x = 0. The analysis is based on the
properties of self-similar solutions to that problem.

1. Introduction. Our goal in this paper is to study some positive
solutions to the initial-boundary value Neumann problem for the convection-
diffusion equation

(1.1) Uy — Uge + (wlu|?™), =0, >0,t>0,
(1.2) uz(0,t) =0,
(1.3) u(z,0) = ug(x).

Here u = u(z,t) is a real-valued function of # >0 and ¢t >0, and ¢ > 1l is a
constant.

Recently, there appeared papers [4, 13, 2, 12] studying properties of
solutions of a related equation, where, however, the nonlinear term has a
minus sign:

(1.4) Ut — Ugy — (u‘u’q_l)x = 0.

In the first of them, by Claudi et al. [4], the initial data ug is nonnegative,
bounded, sufficiently regular, and satisfies lim,_, o, z%ug(z) = A for some
A > 0 and a > 0 (some restrictions on (ug), are also imposed: e.g. (ug)s
< 0). Under these assumptions, it is proved that for 0 < o < 1/(¢ — 1) the
long-time behavior of solutions to (1.2)—(1.4) is described by the solution to
the conservation law v; — (v?), = 0 for x > 0 with v(z,0) = Az~ .
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The next paper by Peletier and Serafini [13] is devoted to the study of
the self-similar solutions to (1.4). In that case, the problem is reduced to an
ordinary differential equation of the second order with conditions at 0 and at
infinity. The analysis in [13] is based on the so-called “shooting technique”
and gives conditions on existence/nonexistence of self-similar profiles for
(1.4).

The work by Claudi [2] continues the research began in [4], so that the
initial data are assumed to satisfy conditions similar to those in [4]. First,
for ¢ > 2 and 1/(¢ — 1) < @ < 1 Claudi shows in [2, Thm. 1.1] that

t*?u(z,t) —w(x,t) = 0  ast— oo

uniformly in € RT. Here w(z,t) is the self-similar solution to the heat
equation w; — wy, = 0 on the real line with the initial condition w(x,0) =
Alz|~®. Next, it is proved in [2, Thm. 1.2] that for ¢ > 2 and a > 1
the long-time behavior in L (R™) of solutions to (1.2)—(1.4) is described
by co(4mt) =1/ exp(—x?/(4t)) where ¢y = 2, uo(x)dx — 2§ u(0,7)?dr,
namely

2wz, t) — co(4mt) ™2 exp(—22/(4t))| —» 0 as t — oo

uniformly in € R*. The paper [2] also deals with the case 1 < ¢ < 2 and
a > 1/(¢ — 1), and some nonlinear effects are observed in the large-time
behavior of solutions.

In the recent work [12], the theory from [2] concerning the asymptotic
behavior of solutions to (1.2)—(1.4) with ¢ > 2 was developed. There, ug
is either integrable on R* or behaves like Az~ as z — oo for A € R and
0 < a < 1; neither positivity nor regularity assumptions on ug are necessary.
Higher-order terms of the asymptotic expansion, as t — 0o, of solutions are
derived. This permits getting a better description of the influence of the
behavior of up(x) as x — 0o on the interaction of dissipation with convection
n (1.4). The method in [12] differs from that used in [4, 2] and bases on an
integral equation (the so-called variation of constants or Duhamel formula)
satisfied by solutions to (1.2)—(1.4). A similar approach was employed pre-
viously in [11], where conservation laws with diffusion and dispersion were
considered.

There are also several papers where the long-time behavior of solutions
to the Cauchy problem for convection-diffusion equations on the whole space
R™ has been studied. For a recent account of this theory we refer the reader
to the papers of Escobedo, Vazquez and Zuazua [5, 6, 7]. A treatment of
asymptotic properties of solutions of other equations with diffusion, convec-
tion, and absorption can be found in [3, 4] and in the references therein.

The case of the problem (1.1)—(1.3) is quite different compared to (1.2)-
(1.4). In particular, since the nonlinear terms have opposite signs, the struc-
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ture of the set of self-similar solutions is completely different in the two
cases.

This paper is organized as follows. In the next section, we state and
discuss the main results. Section 3 gathers properties of self-similar solutions
to the problem (1.1)—(1.3). In Section 4, we study the large-time behavior
of solutions to (1.1)—(1.3) with initial data satisfying lim, . z%up(xz) = A
for some A >0and 0 < @ < 1.

NOTATION. For 1 < p < oo the LP(R™)-norm of a Lebesgue measurable
real-valued function defined on R™ = [0, 00) is denoted by || f||,. The letter
C will denote generic positive constants, which do not depend on t and may
vary from line to line during computations.

2. Main results. By standard results, the initial-boundary value prob-
lem (1.1)—(1.3) has a classical solution wu(z,t) which exists locally in ¢ pro-
vided that ug is a bounded continuous function. The proof is based on an
approximation argument, and it will be omitted. This solution exists, in fact,
for all times since, by the well-known comparison principle (cf. e.g. [10]), con-
stant functions are sub- and/or supersolutions to (1.1)—(1.3). Hence, u(-,t)
is a bounded function for every ¢t > 0 if so is ug.

THEOREM 2.1. Let ¢ > 2 and v = 1/(2(q — 1)). There exist positive
solutions to (1.1)~(1.2) of special (self-similar) form u(x,t) = t~Yv(z/Vt).
Their asymptotic behavior is either

(21) () = A ST 1 (2= 1)(27 -2 P06} as € — oo,
or

(2.2) v(§) = A1+ 292y + g +o(67H)} as £ — o0

with some positive constant A.

REMARK 2.1. Related results have recently been obtained by M. Gued-
da [8].

REMARK 2.2. Figure 1 (plotted using Mathematica) illustrates the be-
havior of self-similar solutions for ¢ = 3 and different initial values v(0). In
particular, v(0) ~ 0.672 corresponds to a solution of the type (2.1) (solid
line). Solutions of the type (2.2) are represented by the dashed lines. Note
that lime_, oo €270(€) increases when v(0) < 1 decreases to 0. The solution
discussed in Remark 3.1 below is drawn with the dotted line. m

Our next result concerns general solutions to the initial-boundary value
problem (1.1)—(1.3) and their convergence toward the self-similar profiles
considered in Theorem 2.1. From now on, we limit ourselves to self-similar
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Fig. 1

solutions with the algebraic decay (2.2) as £ — oo. They will be denoted by
(2.3) up(z,t) =t Tva(x/VE),

where v = 1/(2(¢ — 1)). In other words, the profile v4 is the solution to
(3.2)—(3.4) below satisfying the condition

(2.4) E1im E704(€) = A.

We impose the following assumptions on the initial data:

(2.5)  there exists a self-similar profile v4 and a nonnegative constant a
such that 0 < up(x) < a Yva(x/v/a) for all z >0,
(2.6)  lim *ug(x) = A.

REMARK 2.3. The asymptotic expansion (2.2) guarantees that every
bounded initial data satisfying 0 < ug(x) < Az=27{1 + kx ™2} with k <
2v(2v 4+ 1) also satisfies condition (2.5).

Now we can formulate the theorem.

THEOREM 2.2. Suppose that ug and vy satisfy assumptions (2.5) and
(2.6). Let u be the solution to (1.1)—(1.3). Then

tu(,t) —ua(,t)]c =0 ast— oo
provided v4(0) < {qI'(1/2 —~)/T(1 —~)}~1/@=1),

REMARK 2.4. For ¢ = 3 we have {qI"(1/2 — ~)/I'(1 — )}~ Y= ~
0.335653.
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3. Self-similar solutions. It is easy to see that the problem (1.1)-
(1.3) does not have nontrivial traveling wave solutions. Indeed, if u(x,t) =
v(z+ct) = v(§), then cv’ —v” + (v?)" = 0, so after integration we get v/(§) =
v(€)? 4 cv(€) — (v(0)? — cv(0)). Taking into account the initial conditions
v'(0) = 0 and v(0) > 0, we obtain v(£) = v(0) by the uniqueness of solutions
to that initial value problem for a second order ordinary differential equation.

Another class of special solutions to (1.1)—(1.3) consists of self-similar
ones, namely those of the form

(3.1) u(z,t) =t v(z/V1)

obtained from the invariance properties of (1.1). Here v = 1/(2(¢ — 1)), so
the function v satisfies

(3.2) "+ gv' + v — (v?) =0,
(3.3) v'(0) =0,
(3.4) v(&) >0,
with & = x/ Vt and ' = d/d¢. As we will see further on, the integrability

condition Sgo u(z,t) dr < oo, equivalent to Sgo v(&) d§ < oo, can be expressed
as the requirement

(3.5) 7€) -0 as & — oo,

Note that for v not satisfying the above condition the initial data u(z,0)
does not make sense as the limit of (3.1) as ¢ \, 0.

Since 0 < " u(x, t) do = t1/277 {7 v(€) d€, for v > 1/2 we would have a
“very singular” solution (in the sense of [1]). But, after integration of (3.2)
over [0,&], we obtain

3
(36 E)+ S0l€) + (0 1/2) [uln) dn = v(E)? —v(0)",
0
which leads to
&
V(€) <0/(€) + S0(€) = (1/2— ) {olm) dn + (€ w(0)",

0

so in the limit £ — oo we arrive at v < 1/2, i.e. ¢ > 2. This is a consequence
of the property

(3.7) v(€),v' () =0 asf—

valid for all globally positive solutions to (3.2)—(3.3). A similar property for
the equation (3.2) with the reverse (4) sign of the nonlinearity was proved
in [13, Lemma 3.1]. Here it follows from the reasoning involving another
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(phase plane) formulation of (3.2):
(3.8) v =w,
(3.9) w' = —gw —yv + qvitw.
Namely, if v(§) > 0 for all &, then v(£) < v(0) and
w > —yv 4 quitw > —y(0) + qu(0)7 w.

After integration, we get

3
w(€) > exp(qu(0)'~€) (w(0) = 70 (0) | exp(—qu(0)~"n) di).
0

so w(€) > —yv(0)C exp(qu(0)?~1¢) with C = (qu(0)?~ 1)~ For v > 0 we
have

£
V(&) <€) +&u(€)/2 = (1/2 — ) vu(n) dn + v(&)? — v(0)*

¢
< (1/2 =) o(n) dn.
0

Since v decreases to a limit lim¢_, v(§) = v1 > 0, v1 must be O—otherwise
v'(§) < —C < 0 for all £ > 1, which contradicts the positivity of v.

We will prove Theorem 2.1 on the existence of a solution to the problem
(3.2)—(3.5) using the shooting method. First, we need a universal a priori
upper bound for solutions of (3.2)-(3.4).

LEMMA 3.1. Each positive solution v of (3.2)—(3.3) satisfies
(3.10) o(6) < min(ep(0) 27, 0(0)),
where ¢, =14 2y Sgo n*7~Lexp(—n?/4) dn < co.

Proof. (3.2) implies that (v/(£)es /%) + ~vef /4u(€) = 8 /4 (1) (€) < 0
because positive solutions decrease. Then

3
e/ (&) + 4 [ e o) dn <0,
0

and again by the monotonicity of v we obtain

13
V'(€) +yu(€)e s /4 e dy < 0.
0

Since the elementary inequality



Convection-diffusion equation 85

¢
(3.11) g Ve /tdn > es*/1 —1
0

holds for all £ > 0, we arrive at v/(€) + 2yv(€)/€ < 2yv(€)e /4 /¢, After

integration we have
§

0(§) < €777 (0(0) + 270(0) {7~ e " ).
0

which implies the conclusion (3.10). m

REMARK 3.1. Our next observation is that solutions to (3.2)—(3.4) should
have moderate initial conditions v(0). Indeed, from (3.2) we have

13 13
V(&) + (v = 1/2) Vo) dny < v'(€) + £0(€)/2+ (v — 1/2) v(n) dn
0 0

=v(£)? —0(0)7,

and

13 13
() < w(0) + (1/2 =) [ u(¢) d¢ dn + Ju () dny — €0(0)°.
0 0

O e I

Using the result of Lemma 3.1 we get v(¢) < v(0) + (1/2 — v)&2v(0) +
Cv(0)? — &v(0)4, where

o) 1 0o
Vo) dn < Vv(0)dn+ | v(0)?cin=>7 dy
0 0 1

= (0)4 (1 4ot | /e dn> = C(0)7 < oo.
1
Now, given £ > C there exists v(0) > 0 such that v(§) < 0 (remember that
qg>2>1,v<1/2), so large initial conditions v(0) cannot lead to globally
positive solutions to (3.2)-(3.3). m

The goal of the next lemma is twofold: it gives either a (not optimal)
lower bound for solutions to (3.2)—(3.4) (not satisfying (3.5)), or an expo-
nential upper bound for a solution to (3.2)—(3.5).

LEMMA 3.2. If v is a solution to (3.2)—(3.4), then either
(3.12) liénig;f cv(§) >0,
or
(3.13) lignsup exp(a€?/2)v(€) < oo

for each a € [y,1/2).
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Proof. Define z(§) = ( )+aév(€) with o € R. The function z satisfies

Z(§) = (qu(©)"" — (1/2 = a)§)v'(§) + (a = 7)v(&).

Thus, for a € [y,1/2) and all £ > & = qu(0)971/(1/2—a) we have 2/(£) > 0,
that is, v'(§) + a&v(&) increases. Now, two possibilities occur: either there
exists a & > & such that 2(§) = > 0, or 2(§) < 0 for all & > &. The
former implies the inequalities ¢ < z(§) < adv(§), so v(§) > ¢/(a&) and
(3.12) is shown. The latter means (¢®¢"/2v(€)) < 0 for & > &, and

v(€) < €7 2p(£)e%0/2 = C(v(0), q)e ¢ /2,
which leads to (3.13). =

Having the preliminary estimates (3.10), (3.12), (3.13) we can prove the
existence of a nontrivial solution of (3.2)—(3.4). Then we will establish the
existence of a solution to (3.2)—(3.5), together with the asymptotics as £ —
oo of these solutions.

LEMMA 3.3. There exists a solution v to the problem (3.2)—(3.4).

Proof. Consider F(§) = v'(§)/v(§) which is well defined for small £ > 0
as v(0) > 0. From equation (3.2) we obtain I/ = —(F/2—~y+qui 'F—F? >
—v + qu(0)4~'F — F? because v’ < 0 as long as v > 0 exists. Putting ¢ =
qu(0)?~1) which is small together with the initial condition v(0), we rewrite
the preceding relation as F'(F? — cF + ~)~! > —1. After an elementary
integration we get

(2412 2 .
(3.14) F(&) > —(y—c*/4)"/* tan <(7 c®/4)+arctan (2(7 — 02/4)1/2>>'
If & = 1/(27) (this is possible for ¢ small enough), then for all £ € [0,&y] we
have F(€) > —oo (so v(€) makes sense), and even F (&) > —(y—c?/4)'/2 /3
(as tan1/2 < 1/4/3).

Now, define the quantity z(§) = v'(§) + v&v(€) satisfying the relation
Z(&) = v'(O)(qu(§)T™! = (1/2 = 7)§). Clearly, 2(§) > 0 for all { > & =
¢/(1/2 — ). Since & < & for small ¢ > 0, v'(£) + y&v(§) increases starting
from a point where the estimate (3.14) is still valid.

Consider & = sup{¢ : F(§) > —\/ /3}, Which is positive by (3.3).
The case & = oo is easy: v(§) > v(0)exp(—+/7/3&) for all & > 0, which
together with (3.10) gives the existence of a solution v to (3.2)—(3.4) such
that v(§) — 0 as £ — oc.

Otherwise, £ < oo and z(&2) = v(&)(—+/7/3 + v&2) > 0 because &5 >
& = 1/(2v), v < 1/2. Then we have (0(5)675 /2) > pert’/2 > 0 for all
€ > & (hence for all £ > &) and v = y&5 — 1/7/3 > 0. The integration from
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&5 to € leads to

3
v(€) > e 1 2E/ 2y () 4 peE /2 S /2
&2
and (applying a modification of inequality (3.11)) v(€) > Ce™ ¢ /2u(&) +
2v/(v€). Such a solution starting at a small v(0) exists for all £ > 0 but it
does not satisfy the condition (3.5). m

The further analysis of self-similar solutions follows, roughly speaking,
the lines of the analysis of solutions to a related problem in [1]. Since our
solutions must have small initial data v(0) > v(§), we expect that their
asymptotics will be determined by that of the linearized equation

(3.15) V(€) + S0(6) + (€)= 0.

Recall from [1] that (3.15) has solutions vy, v with different asymptotic
behavior at oo:

v1(€) = eI — (29 - 1)(2y — 2)€ 2 +o(67)},

va(€) = AET{1+29(2y + 1)E 2 +0(¢72)}
as £ — oo. We will prove that there is a solution to (3.2)—(3.5) (the so-
called fast solution of the system (3.8)—(3.9)) and its asymptotic behavior

is determined by v; with a suitable A > 0 (as in (2.1)), while solutions
to (3.2)—(3.4) (the so-called slow solutions of (3.8)—(3.9)) decay like v (cf.

(2.2)).

LEMMA 3.4. The sector Ly = {w > —Xv}, A > 0, is invariant for the
system (3.8)—(3.9) if &> &\ is sufficiently large.

Proof (cf. [1, Lemma 2]). It suffices to check that on the line w = —\v
we have w' /v = —£/2 — yw/w + qui™! < =X for £ > &, = 2(A + /X +
qu(0)971). m

LEMMA 3.5. For each trajectory of (3.8)—(3.9) with positive v, the limit
¢ =lime_,oo w(§)/v(§) exists and is either 0 or —oo.

Proof (cf. [1, Lemmata 5-7]). From the invariance properties of sectors
Ly the existence of the limit ¢ € [—00,0] is clear. Its actual value can be
calculated using the de 'Hopital rule:
(= Elim v' v = Elim w' /w = 5lim (qui™! —yv/w — £/2)
= Jim (—y0/w —¢/2)
£
— _ q—1 -1 _ _ q
Jim ( €/2+ 1971 v ((1/2 7)o —v(0) ))

0
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= Jim, <_5/2 +o7! ((1/2 —7) Sv - v(o)q>>,

which implies that —oo — /¢ = ¢, so either =0~ or { = —c0. =

Thus, we have two possibilities: either w/v increases to 0 as { — oo (like
a slow solution), or w/v decreases to —oo (like a fast solution). We know
from Lemma 3.3 that the set

§ = {0(0) : Jim v() =0, Jim v/()/0(6) = 0}

of initial values of slow solutions is not empty (moreover, R\ S # ) by the
observation after Lemma 3.1). S is an open set (cf. [1, Lemma 9]). The
solution corresponding to v(0) = v* = sup S is of particular interest. We
prove that this is a fast solution to (3.8)—(3.9). We do not know if this fast
solution is unique.

LEMMA 3.6. The function v*(§) = limg_oo vi(§), where vy satisfies
(3.2)—(3.3) and v, (0) = vy, with vy, / v* =sup S, is a solution of (3.2)—(3.4)
and v* (&) = O(e™*¢) for all X > 0.

Proof (cf. [1, Lemma 11]). Clearly, v*(§) > 0 for each £ > 0 by the
continuous dependence on initial data. Suppose that v*(&y) = 0 for some
& > 0. Then (v*) (&) < 0 by the uniqueness of solutions to second order
equations, v*(§) < 0 for {, < £ < & + 0 with some § > 0, which contradicts
the positivity of v*. By Lemma 3.5, £ = —oo (v* € S because S is open).
Thus for each A > 0 and all sufficiently large £ we have v/(§)/v(§) < —A,
which implies the exponential decay of v*. m

The asymptotic behavior as £ — oo of v* is obtained by a repeated use
of the de I’'Hopital rule.

LEMMA 3.7. There exists a constant A > 0 such that
v(6) = AemSETHI = (29 — D2y - €7 o672}
as & — 0.

Proof (cf. [1, Lemmata 13-15]). First we show lim¢_,oc w(&)/(£v(€))
= —1/2 for v = v*. Indeed,

Jim w()/(€v(©)

= Elilglow’(é)/(év’(é) + ()
= lim (~1/2 — y()/(§w(€)) + qu(€)T" /) (1 + v(€)/(€w(§))) ™

£—o0

=—1/2.
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Next consider E(£) = &v'(€) + 3£%v(€). A similar calculation gives
Jim B(©)/0(6)
= Jim E(€)/v(§) = Jim (1+€"(6)/v'(€) + €v(§)/v'(€) + &%)

§—o0

= lim (1+¢(1 =)o@/ (€) = 1+ (1= N(-D =2y~ L

The last auxiliary quantity is G(¢) = €2E(€) + (1 — 2v)&%v(€). We com-
pute lime_, o G(&)/v(§) = (1 —~)(1 —2v). Again from the de I'Hopital rule,
we need to compute

EB'(€)/V'(€)

=1+ (1= y)Eu(©)/v'(€) + Equ(€)™)
= (14 (1 =)(Eu(©)/v'(§) +2) =21 = 7)) + -

= E3((2y — 1) + (1 = )(€v(&) + 20 () (€v(§) T €u (&) /' (€)) + ...
This information permits us to write
G(§)/v(§) = (1 =7)(1 = 27) 4+ o(1),
E)/v(€) =2y = 1) + (1 =71 =277 +o(1)¢72,
V(€)/v(€) = (2y = 1)ETT = &/24 (1 =7)(1 = 27)E7° +o(1)E77,
and after an integration

£

log v(€)/v(1) =log &>~ = &2/4 — (1 —7)(1 = 2)(26%) " + {o(1)n~* dn,

which is equivalent to the conclusion of Lemma 3.7. m

A similar reasoning leads to the asymptotic estimate (2.2) for slow solu-
tions, which ends the proof of Theorem 2.1. =

4. Stability of the self-similar profiles. The main goal of this section
is to prove Theorem 2.2. However, we begin with recalling briefly some
properties of solutions to the auxiliary linear problem

(4.1) U — Uge =0, x>0, t>0,
(4.2) uz (0,1) = 0,
(4.3) u(z,0) = up(z).

The reader is referred to [12, Section 3| for more details about this Neumann
problem for the heat equation. _
For a function f on [0,00) we define the even continuation f to R by

> [ flx) forx>0,
fla) = {f(—:n) for x < 0.
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In this notation, for every ug € L'(RT) 4+ L°(R™), the unique classical
solution to the problem (4.1)—(4.3) is given by

(4.4) e'tug(z) = | Gl — v, )T (y) dy
R
= V(G —y,t) + Gz + y, 1) uo(x) dy,
R+

where the function G(x,t) = (4rt)~ Y2 exp(—x2/(4t)) is the Gauss-Weier-
strass kernel. Moreover, for the heat semigroup with the homogeneous Neu-
mann condition (4.2) we have

(4.5) (emvr)(x) = —2G(z,t)v(0) — (etAv)r(:E)

for every sufficiently regular v = v(z) (z € [0,00)), which is obtained by
integrating by parts in (4.4).

We also recall that for 1 <7 < p < oo and f € L"(RT) there exists a
constant C' > 0 independent of f and ¢ such that

(4.6) 1€ fllp < 20GC )lpr/prsr—p) 1f I < CEVT=P2) £
and

A7) €2 Nally < 201Ga (-, )llpr/rsr—p I/l < CE=HT=IPEZ2) g,

for all £ > 0. This is an immediate consequence of formula (4.4) and the
Young inequality (cf. [12, Lemma 3.3]).

LEMMA 4.1. Assume that ug € L(R") satisfies (2.6). For every p €
(q - 17 00]7
17 (ug (1) — A() TP, = 0 as t — oo,
Proof. Recall that 2y < 1 is equivalent to ¢ > 2. The proof of this

lemma is classical and bases on explicit expressions for e!“ug and et? () 727,
Indeed, we have

(G(-,t) % Tp)(x) = Ae'? 2|72 (1 + o(1)) as t — oo,

uniformly in z €R (cf. e.g. [9, Lemma 3.3.c]). Hence, to complete the proof,
we use the fact that e!2(-)=2Y € LP(R*) for p € (¢ — 1, 00| together with
the estimate

€2 ()7l = [le® ()72 [t .

Let us also formulate an auxiliary well-known fact.

LEMMA 4.2. Assume that {f;}i>0 is a sequence of measurable functions
on [0,1] and h € L*(0,1) is such that for everyi > 0 and x € [0,1], |fi(z)] <
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h(x). Define limsup,_, . fi(z) = limgen, k—oo SUP;~, fi(z). Then

1 1
(4.8) lim sup S fi(z)dx < Slim sup f;(x) dz.
1— 00 0 0 1— 00

Proof. To see this, it suffices to apply the Lebesgue Dominated Con-
vergence Theorem to the obvious inequality
1 1

Supri(:n) dx < Ssup fi(x)dx. =
i>k ;) o i>k
Now, we come back to the nonlinear problem (1.1)—(1.3). It is well known
that each sufficiently regular solution satisfies the integral equation
t
(4.9) u(t) = e ug — Se(t*T)A(uq)m(T) dr.
0
Moreover, integrating by parts in the second term on the right-hand side of
(4.9) (i.e. using formula (4.5) above), we obtain the equivalent equation

(4.10) u(z,t) = e'Pug(x)+2 S G(z,t—71)u(0,7)? dT—i—S (et Ay (2, 7) dr.
0 0

This formula is the main tool in the proof of Theorem 2.2. Note that it also
holds true when v and wug are replaced by uys and Az~27, respectively.

PROPOSITION 4.1. Suppose that ug and va satisfy assumption (2.5). Let
u be the solution to (1.1)—(1.3). Then

(411) 0 <u(z,t) < (t+a) Yva(z/Vt+a) forallt>0 and x> 0.
Proof. This follows from the standard comparison principle (cf. [10]). =

Since v4(§) is decreasing for £ > 0 (cf. (3.7)) we immediately obtain the
L*°-bound for solutions to (1.1)—(1.3).

COROLLARY 4.1. Under the assumptions of Proposition 4.1,

lu(-, )|l < (t+a) "va(0) forallt>0.m

PROPOSITION 4.2. Suppose that ug and v4 satisfy assumptions (2.5) and
(2.6). Let u be the solution to (1.1)—(1.3). Then lim;_, o, t7u(0,t) = v4(0)
provided va(0) < {q'(1/2 —~)/T(1 —~)}~1/@=1),

Proof. Substituting = 0 in (4.5) gives (e'?v,)(0) = —(mt)~/?v(0),
because (e'“v),(0) = 0 by (4.4). Hence, for x = 0 formula (4.10) has the
following form:

t
(412)  w(0,t) =2 | Gy, tyue(y)dy + =2\ (t — )7 /2u(0,7)" dr.
R+ 0
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Now, we subtract this equation from an analogous expression for u4 to
obtain

(4.13) wa(0,8) —u(0,8) =2 | G(y,1)(Ay™™ —uo(y)) dy
R+
t
+ a2\ (= 1) 72 (wa(0,7)7 — u(0,7)7) dr.
0
Now note that by Corollary 4.1 we have

0 <wu(0,t) < (t+a) "va(0) <t 7v4(0)
for all t > 0. Moreover, since the elementary inequality

(4.14) X7 - YY) < %|X _y|(xel 4yl

holds for all nonnegative X,Y and ¢ > 2 (this is an easy consequence of the
fact that the function £(1 —¢)(14t97') 4+ ¢4 — 1 is decreasing on [0,1]), we
obtain immediately

(4.15) lua(0,7)% — u(0,7) < qr Y20 4(0)7 Hua(0,7) — u(0,7)].

Hence, multiplying (4.13) by t7, using (4.15), and changing the variable

T = ts we obtain

(4.16)  t”|ua(0,t) —u(0,1)]

<267 | Gy, t)[Ay=> —uo(y)| dy
R+
1
+ gm0, (0)77! S(l — 5) 72572 (15) Y w4 (0, 7) — w(0, 7)| dr.

0

The first term on the right-hand side of (4.16) tends to 0 as ¢ — oo, because
this is a particular case of Lemma 4.1. Hence, applying Lemma 4.2 to (4.16)
we obtain
limsupt”|u(0,t) — u(0,t)]

t—o00

1
< qn 1 20,4(0)771 S (1—s)" V2571277 ds limsup t” |u (0, t) — u(0,1)).

0 t—oo

But S[l)(l —§) 2571277 ds = x'/2(1/2 — ) /T (1 — ), hence
lim 7]ua(0,8) = u(0,1)] = 0

provided ¢I"(1/2 —~)/T(1 —y)v% " (0) < 1. =

Now we are ready to prove Theorem 2.2.
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Proof of Theorem 2.2. The reasoning here is similar to that in the proof
of Proposition 4.2. We begin with the identity

(4.17) w(z,t) —uy(z,t) = e (ug(z) — Az=27)
+2{Gla,t — 7)(u? —uf)(0,7)dr
0

+ S (et DA (T — uh)), (2, 7) dr
0

obtained from (4.10) for v and u4. Combining, as in the proof of inequality
(4.15), Corollary 4.1 with (4.14), we obtain

(418)  [lu(,7)* = ua(7) oo < g7 20a(0)T u,7) = wa(,7)lloo-

Let us also recall that the explicit expression for the heat kernel gives
immediately

2|G (st = T)loo =72t - 7)1
and
2|Gy (-t — )l = 2m V2t — )2 | 2o de = V(- ) Y2,
R+

These facts allow us to compute the L>°(R™)-norm of (4.17) and to obtain
by (4.7) an inequality analogous to (4.16):

(4.19)  u( 1) —ualt)]loo
= 17" (uo — A() ™)l

+ 27 V|Gt = 7)l|oo(u? = ul)(0,7)d7

t
0
t
+ 267 Ga (ot = 7)1 [l (u? = ud) (-, 7)l|oo dT
0
< t7][e" (uo — A() ) loo
1
T2 (=) T 2T ()| (u — uh)(0, 1)) ds
0
—|—q7T71/2UA(0)q71

1

< [ (1= )7 Y2512 (k)7 e 5) — wa (-, £5) o) ds.
0
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The first term on the right-hand side of (4.19) tends to 0 as ¢ — oo by
Lemma 4.1. The analogous conclusion holds true for the second term, if
one combines Proposition 4.2 with the Lebesgue Dominated Convergence
Theorem. Hence, by the argument used at the end of the proof of Proposition
4.2, we conclude that lim;_, . t7||u(-,t) —ua(-,t)||cc = 0 provided ¢I'(1/2 —
/T =75 (0) < 1. m
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