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ABSTRACT. In this paper, we study the solution of an initial boundary value
problem for a quasilinear parabolic equation with a nonlinear boundary con-
dition. We first show that any positive solution blows up in finite time. For a
monotone solution, we have either the single blow-up point on the boundary,
or blow-up on the whole domain, depending on the parameter range. Then, in
the single blow-up point case, the existence of a unique self-similar profile is
proven. Moreover, by constructing a Lyapunov function, we prove the conver-
gence of the solution to the unique self-similar solution as t approaching the
blow-up time.

1. Introduction. In this paper, we study the following initial boundary value
problem (P):

w=u Mgy, 0<z <1, t>0, (1.1)
s (0,1) = —u?(0,), ug(1,t) =0, ¢t >0, (1.2)
u(z,0) =up(z), 0 <z <1, (1.3)

where v > 0 and ¢ > 0 are given constants, and wug is a positive bounded smooth
function defined on [0, 1] such that u{(0) = —ud(0) and uf(1) = 0.

The local existence and uniqueness of positive solution of (P) can be derived
by the standard theory of parabolic equation. We say that a solution w blows up
in finite time 7', if limsup, - {max,ep1ju(r,t)} = oo. The study of blow-up
has attracted much attentions for past years. The typical questions are concerned
about blow-up criteria, blow-up locations, blow-up rates, blow-up profiles, and so
on. We refer the reader to the survey papers of Levine [18] and Deng-Levine [7],
and the book by Samarskii-Galaktionov-Kurdyumov-Mikhailov [19]. Problem (P)
with v = 0 was studied by Ferreira-de Pablo-Rossi [8] for both the bounded interval
and semi-infinite interval cases. For blow-up on the boundary, we refer the reader
to the survey papers by Chlebik-Fila [4] and Fila-Filo [10].
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In [9], Ferreira-de Pablo-Quirés-Rossi studied the following initial boundary value
problem (P):

iy = (0™ M), 0< €<, T>0, (1.

(@™ ag)(0,7) = a™(0,7), (4" tag)(l,7) =0, T >0, (1.

A(fO)fu0(§)>O,0§§§l, (

where m < 0 and [ > 0 are constants. It is shown that the solution of (1.4)-(1.

quenches, i.e., its minimum reaches zero in finite time. The first time when the

minimum of the solution reaches zero is called the quenching time. Note that the

phenomenon of quenching is different from the following dead-core problem (cf.,
g., [16] and the references cited therein):

—_ e
[ R RS

)
)
)
6)

Up = Uge —uP, =1 <z <1, t>0,
u(£l,t) =k, t >0,
u(z,0) =up(z) >0, -1 <z <1,

where 0 < p < 1 and k is a positive constant. For quenching, some derivative of
the solution becomes singular at the quenching time. Indeed, for the problem (1.4)-
(1.6), we have the time derivative blows up at the quenching time. On the other
hand, in the dead-core problem, the solution stays regular whenever its minimum
reaches zero in finite time and the solution can be continued for all time.

It is well-known that quenching problem is related to blow-up problem. Indeed,
by setting

w=10" y=—1/m, £ =~yx, T =%,
the problem (1.4)-(1.6) becomes (1.1)-(1.3) with ¢ = 1 and spatial domain [0,1/7].
Therefore, in this paper we shall only consider the case when g # 1. Another related
problem to (P) is about the blow-up behavior of the solution of the Cauchy problem
for the equation

ug = u’ (Au+uP), z € R", t >0,
where 0 > 1 and p > 1. We refer the reader to [13, 14, 15] and the references cited
therein. On the other hand, the Cauchy problem for the equation (1.1) in higher
spatial dimension has been studied by Bertsch-Ughi [2] and Bertsch-Dal Passo-Ughi
for nonnegative initial data. See also [20] for a more general equation.

In studying the blow-up behavior near the blow-up time, it is crucial to analyze
the so-called (backward) self-similar solutions of (P). Let T' < oo be the blow-up
time and assume that x = 0 is a blow-up point. For ¢ > 1, we introduce the
following self-similar change of variables:

v(y,s) = (T —t)%u(x, t), y := (T—Lt)ﬁ’ s:=—1In(T —1t), (1.7)

where the similarity exponents are given by
1
= = — 1 .
PR Bi=(q-1a

Note that « > 0 and 8 > 0, if ¢ > 1. It follows that u satisfies (1.1)-(1.3) if and
only if v satisfies

vs = v vy, — Byv, —av, 0 <y < R(s) == e’ s> s50:=—InT, (1.8)
vy(0,5) = —v9(0, 5), vy(R(s),s) =0, s > s,
(Y, s0) = vo(y) :== T*uo(yT"), 0 <y < 1/T7. (1.10)
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Note that s — oo and R(s) — oo as ¢ T T—. We expect that, as s — oo, the
solution of (1.8)-(1.10) is stabilized. In this paper, we shall call a global solution of
the following problem as a self-similar profile of (P):

g —Byg g —agT? =0, 0 <y < oo, (1.11)

g'(0) = —g%(0). (1.12)
Since we are interested in the behavior of w as ¢t T T, we shall be concerned with
the positive global solution of (1.11)-(1.12). In particular, we are looking for a
monotone decreasing positive global solution of (1.11)-(1.12).

This paper is organized as follows. In §2, we shall derive a blow-up criterion,
prove the single point blow-up for monotone solutions when ¢ > 1, and study the
case when ¢ € (0,1). Motivated by a recent work [8], we shall prove in §3 that for
q > 1 the self-similar profile exists and is unique, by using a phase plane analysis
approach. Finally, by using a method of Zelenyak [21] (see also [15]), in §4, we shall
prove the convergence of v, as s — 00, to the unique self-similar profile for ¢ > 1.

2. Blow-up Criterion and Location. In this section, we first prove that the
solution of the problem (P) always blows up in finite time.

Theorem 2.1. Suppose that ¢ > 0. Then for every positive bounded smooth initial
data ug, there exists a finite time T > 0 such that

lim sup{ max u(x,t)} = oco. (2.1)
t—17— «€[0,1]

Proof. By assumption, there is a positive constant § such that ug > § in [0, 1].
Then, by the maximum principle, u(x,t) > § for the corresponding solution u of

(P).

We introduce the following quantity

N(t) := /01 u Y (z,t)dx.
By differentiating N(¢) and using (1.1)-(1.2), we get
N'(t) = —yu9(0, ). (2.2)
Since g > 0, we get
N'(t) < —n
for some constant n > 0. Thus N(¢) should vanish at some finite time. Therefore,

the solution u cannot be bounded for all ¢ > 0. This implies that there exists a
finite T > 0 such that (2.1) holds and the theorem is proved. O

In the following, we shall always assume that the solution u of (P) blows up at
time T' < oco. For simplicity, from now on we shall further assume that

uy <0, uy >0 in [0,1]. (2.3)

Using (2.3), it is easily seen by the strong maximum principle that u, < 0, ugz, > 0
and u; > 0.

We say that a point = a is a blow-up point, if there is a sequence {(z,,t,)}
such that x,, — a, t, — T, and u(x,,t,) — 00 as n — oo. Note that z = 0 is
always a blow-up point.
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Theorem 2.2. Suppose that ¢ > 1. Under the assumption (2.8), x = 0 is the only
blow-up point.

Proof. Suppose, for contradiction, that there exists another blow-up point a € (0, 1].
Then any point b € [0, a] is also a blow-up point, since u, < 0 and u; > 0.
Now we fix any number b € (0, a). Following [11], we consider the function

J(xz,t) = uy(x,t) + eh(x)ul(x,t), h(z) := (x — b)?, £ > 0.
Then it is easy to compute that
=t Tpe — (14 Y)W ug J,
= —e(y+q)qhu T 2 — (1 + 4+ 2¢)h u" T u, — eh/u T
< 0 in (0,b) x (0,7,

by using the properties of h and the fact that u, < 0. Clearly, J(b,t) < 0 for all
t € (0,T). Moreover, J(0,t) = —u?(0,t)(1 — eb?) < 0 for all t € (0,7), if e < 1/b°.
By choosing & small enough and using u,(z,T7/2) < 0in [0, b], we have J(z,T/2) <0
for all « € [0,b]. Therefore, it follows from the maximum principle that J < 0 in
[0,0] x [T/2,T), i.e.,

—u" Yz, t)ug(x,t) > e(x —b)%, . €[0,0], t € [T/2,T). (2.4)
Integrating (2.4) from 0 to b, we obtain that

b
[ulfq(b, t) — ulfq((),t)]/(q -1)> 5/ (x — b)zd:c = 5b3/3 Vite (T/2,T).
0
Letting ¢t T T, we reach a contradiction. Thus the theorem follows. O

For 0 < ¢ < 1, since ugzy > 0, we have ug(z,t) > ug(0,t) = —u?(0,t) and so
u(z,t) > u(0,t) — zu?(0,t) = u(0,t)[1 — 2u?™*(0,1)] (2.5)

for all € (0,1]. Since u(0,t) — oo ast — T~ and 0 < ¢ < 1, we conclude that
u(z,t) — oo as t — T~ for any x € [0, 1]. This means that we have the blow-up in
the whole domain.

Moreover, we can estimate the blow-up rate for the case ¢ € (0,1) as follows.

Theorem 2.3. Suppose that 0 < q¢ < 1. Then, under the assumption (2.8), there
are positive constants c1 and cy such that

ey (T — )~V < (0,1) < eo(T — )~/ @), (2.6)
for allt €10,T).

Proof. First, we choose tg € (0,7) such that u?=1(0,t9) < 1/2. Then, using u, < 0
and (2.5), we have

w(0,¢)/2 < wu(z,t) <u(0,t) Yz el0,1], t € [to,T).
Hence we obtain
u=7(0,t) < N(t) <27u™7(0,¢t) Vte€lty,T),

ie.,
N=YY(t) < u(0,t) <2NV(t) YVt € [to, T). (2.7)
It follows from (2.2) that

—29yN~UV(t) < N'(t) < —yN~YV(t) YVt € [to, T). (2.8)
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Then the estimate (2.6) follows by an integration of (2.8) from ¢ to T and using
(2.7). O

3. Self-similar Profile for ¢ > 1. In this section, we shall study the solution of
the initial value problem (1.11)-(1.12):
9" —Byg g —agT =0, y >0, (3.1)
g'(0) = —g%(0). (3.2)
From the local existence and uniqueness theorem of ordinary differential equations,
it follows that there is a unique positive local solution g of (3.1)-(3.2) for each given
initial value g(0) > 0. For convenience, let [0, R) be the maximum existence interval
of g. Note that g > 0in [0, R) and 0 < R < co.
Since ¢’ = ag™” > 0 when ¢’ = 0, we see that any critical point of g must be a
local minimum point. Hence there is at most one critical point of g. Moreover, if g
has a critical point yo > 0, then ¢'(y) > 0 for any y € (yo, R) and ¢”(y) > 0 for any

ye [y07 R)
For a given solution g, define

p(y) = exp {ﬂ /Oy sg”l(S)dS} :

From (3.1) it follows that
(pg") (y) = ap(y)g ™" (v)

and so

vy g0 +a [ g7 (s)p(s)ds
J'(y) = o0) : (3.3)

Later on in §4, we shall need the following property.

Lemma 3.1. If there exists R < oo such that g(R™) = 0, then ¢'(y) — —o0 as
y— R™.

Proof. Note that ¢ must be monotone decreasing to zero, under the assumption of
the lemma. Integrating (3.1) from 0 to y, we get

J(5) = g'(0) — (B/) / Y )zt a / " ().

Using integration by parts, we have
y
9'(y) =9g'(0) = (B/7)yg™ " (y) + (a+ 8/7) / 97" (2)dz. (3-4)
0
Taking K = [1 + a/(a+ 5/7)|R/2, from (3.4) it follows that

g = 40) =B/ (y)+ (a+5/7) VO g‘”(Z)der/y g‘”(z)dz]

K
< 40) = (B/7)vg " (y)

K
o+ /) / 0 (2)dz + (a4 B/1)g " W)y — K)
K

= J(0)+(a+6/7) / g7 (2)dz + o — (e + B/ K]~ ()

— —o00 as y— R™.
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The lemma follows. O
We shall need the asymptotic behavior as y — oo of any monotone decreasing
positive global solution of (3.1)-(3.2) as follows.

Lemma 3.2. For any monotone decreasing positive global solution g of (3.1)-(3.2),
we have g(y) — 0, g'(y) — 0 and [yg'(y)/9(y)] = —a/B as y — occ.
Proof. By assumption, we see that g(y) — L as y — oo for some L € [0,00). We

claim that L = 0. If L € (0, 00), then there exists {y,} — oo such that ¢'(y,) — 0
as n — oo. Dividing (3.1) by y and integrating the resulting equation from 1 to y,,

we obtain

Yn M Yn Yn =7

/ mds + @/ (g77) (s)ds = a/ wds. (3.5)
1 s 7N 1 S

We compute that

/j’" 9'(5) gy = I Wn) gy /j’ 9 g,

s Yn

" @ s . "(s)ds = —
0> [7 5 sz [T s = o)~ a0,
/1 (977 (8)ds = g7 (yn) — g~ 7 (1).

Hence the left-hand side of (3.5) is uniformly bounded for all n. But, for K large
enough, we have

Yn ,—7Y Yn 2L -y
/ mdsz/ ids—>ooasn—>oo7
1 S K S

a contradiction. Hence L = 0.
Next, we claim that ¢'(y) — 0 as y — oo. For this, we set

I:= a/ooo g 7 (s)p(s)ds.

We claim that ¢'(0)+1 = 0. Since ¢’ < 0, by (3.3), ¢’(0)+I < 0. Since g(y) — 0 as
y — 00, there exists a sequence {y,} such that y, — oo and ¢'(y,) — 0 as n — oc.
Since p(y) — 0 as y — oo, by (3.3), we must have g(0)+1 = 0. Now, by L'Hopital’s
Rule, we compute from (3.3) that

g'0)+a [ g7 (s)p(s)ds

lim ¢'(y) = lim

5,9 @) y—o0 p(y)
i YW
= 0.

Finally, by applying L'Hoépital’s Rule to (3.3) again, we obtain that

i YW g 0)+a [y 977 (s)p(s)ds
y—oo g(y) y—00 y~1o(y)g(y)
. Q
= P T e ) Ty e (0)g ) — B
a
= -5

This completes the proof. O
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Following [1, 17, 8], we introduce the following variables:

= y;f(g) Vi=y?g 77N (y), 2 :=Iny (3.6)

for any solution g of (3.1). Then it is easily to check that (U, V') satisfies the first
order autonomous system (Q):

(fTZ =U(1—U)+V(a+pU), (3.7)
‘fl—z =V[2- (1+)U]. (3.8)

Note that there are two finite critical points A := (0,0) and B := (1,0) for the
system (Q). Since the linearization of (Q) around A gives the matrix

b3

which has eigenvalues {1,2} and corresponding eigenvectors {(1,0), (o,1)}, we see
that A is an unstable improper node. In particular, it follows from an easy phase
plane analysis that every orbit near A in the second quadrant of (U, V')-plane leaves
A horizontally (see, e.g., [6]). Notice that orbits corresponding to monotone de-
creasing positive solutions of (3.1)-(3.2) lie in the second quadrant.

From Lemma 3.2 we see that a monotone decreasing positive global solution
g of (3.1)-(3.2) corresponding to an orbit connecting from A to the point D :=
(—a/B,00) in (U, V)-plane. To learn the behavior near D, we choose the follow-
ing new dependent variable (U, W), W := 1/V, and independent variable 7 :=
Js V(s)ds. Then the system (Q) becomes the system (R):

% =WUQ -U) + (a+ pU), (3.9)
O = w22 — (1)U (3.10)

Note that the critical point D of (Q) becomes the critical point E := (—a/@3,0) of
(R) in the (U, W)-plane. It is easy to see that the linearization of (R) around E
gives the matrix

)

B —(1+a/f)(a/B)
0 0

which has eigenvalues Ay = g > 0,2 = 0, and corresponding eigenvectors v; =
(1,0),ve = (1+a/B)(a/B), 8). Hence the horizontal line is tangent to the unstable
manifold of F. Since the center manifold is tangent to the eigenspace spanned by
vy and dW/dr < 0 for (U, W) € S, where

S:={UW)|W >0, —a/8 < U <0},

by a standard technique (see, e.g., [5]), there exists a unique orbit of the system
(R) tending to E as 7 — oo. This shows that there exists a unique orbit, call it as
I'*, of the system (Q) tending to the critical point D as z — oo. Note that I'* lies
in the strip S for all large z. Since dU/dz <0 on {V > 0,U = —a/(}, dU/dz > 0
on {V > 0,U =0}, and dV/dz > 0 in the second quadrant, the orbit I'* must tend
to A as z — —o0.

We thus have proved the following existence theorem.
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Theorem 3.3. There exists a monotone decreasing positive global solution of (3.1)-
(3.2).

We continue to prove the uniqueness of such solution. Note first that any orbit
tending to A has the behavior V = bU? + O(U3) as U — 0~ for some positive
constant b (which depending on each orbit). Let b* be the constant corresponding
to the orbit I'*. Therefore, by the phase plane analysis, for each b > b* the corre-
sponding orbit shall reach the positive V-axis in finite time and continue to stay in
the first quadrant. These orbits are those solutions of (3.1)-(3.2) with exactly one
critical point.

On the other hand, for each b € (0,b*) the corresponding orbit shall reach the
half-line L := {V > 0,U = —a/f} in finite time. We claim that these orbits are
those solutions of (3.1)-(3.2) which tend to zero in finite time. Let V = V(U) be
an orbit from A such that (U,V)(z) = (—a/f,c) for some ¢ > 0. Note that V > ¢
and U < —a/p for z > zy. Hence

d
d—g < —U? for z > 2. (3.11)

It follows from (3.11) that U(z) — —oo as z — z; for some finite z; > z5. Set
y1 = e**. Suppose for contradiction that g(y) > 0 for all y € [0,y1]. Then ¢'(y1)
is finite by (3.3). This implies that U(z; ) is finite, a contradiction. Hence we have
proved that g(y) — 0" as y — y; .

Therefore, we are ready to prove the following uniqueness theorem.

Theorem 3.4. There exists a unique monotone decreasing positive global solution
of (3.1)-(3.2).

Proof. Since we have a unique orbit in (U, V')-plane connecting the critical points
A and D, it remains to show the one-to-one correspondence of orbits with the
positive solutions of (3.1)-(3.2). This is equivalent to show that different values of
g(0) give different orbits in S leaving from A. Given a positive constant b (which
corresponding to an orbit in S leaving from A). Since

V) g )
b= lim = lim =¥————* = ¢ ~779(0),
LI TG T G R) 0
by using (3.2), we obtain the one-to-one correspondence between b and g(0). Hence
the theorem follows. O

In the following, we shall denote g* to be the unique monotone decreasing positive
global solution of (3.1)-(3.2) and let u* := ¢g*(0).

4. Asymptotic Behavior Near Blow-up Time for ¢ > 1. In this section, we
shall study the asymptotic behavior of the solution u of (P) near the blow-up time
T. This is equivalent to study the stabilization, as s — oo, of the solution v of
(1.8)-(1.10). More precisely, we shall prove the following main theorem of this
section.

Theorem 4.1. Let v be the solution of (1.8)-(1.10) and g* be the unique self-
similar profile obtained in Theorem 3.4. Then, under the assumption (2.3), as
s — 00, v(y, s) — g*(y) uniformly for any compact subset of [0, 0).

To prove this theorem, we shall divide our discussions into a few subsections as
follows.
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4.1. Some a priori bounds. In this subsection, we shall derive some a priori
bounds for v. First, we derive the following blow-up rate estimate.

Lemma 4.2. Under the assumption (2.3), there are positive constants a,k such
that

a(T —t)"* <u(0,t) < k(T —1t)~¢ (4.1)
for allt € (0,T).

Proof. The proof of this lemma is based on the so-called intersection comparison
principle (cf. [19, 8]). We first recall from §3 that there exists a positive constant
w* such that the solution g of (3.1)-(3.2) with g(0) € (u*, 00) satisfying ¢’ < 0 in
[0,R) and g(y) — 0 as y — R~ for some finite R depending on ¢g(0). Moreover, if
g(0) € (0, u*), then there exists a unique yo > 0 such that ¢’ < 0 in [0,y0), ¢’ > 0
in (yo,00), and g(y) — oo as y — oo.

For the lower bound, we compare u with the function

Ui(z,t) := (T =) g1 (/(T — 1)”),

where g; is the solution of (3.1)-(3.2) with a very small ¢;(0) such that ug(0) >
U1(0,0) and ug has at most one intersection with Uj(«x,0) in [0, 1]. This is possible,
since ug is positive and monotone decreasing. We claim that «(0,t) > Uy(0,¢) for
all ¢ € (0,T). Suppose, for contradiction, that «(0,¢) > U;(0,t) for ¢t € (0,%o)
and u(0,t9) = U1(0,to) for some ty € (0,7). Since the number of intersections is
non-increasing, we must have u(z,tg) < Uy(x,to) for all € (0,1]. Then we have
u < Uy in the set
{(z,t) | z(t) <z <1, 0<t<tp},
where z(t) is the intersection point for each ¢. But, this leads to a contradiction with
the Hopf Lemma. We thus have derived the lower bound that «(0,t) > ¢1(0)(T —
t)~* for all ¢ € (0,T).
For the upper bound, we compare u with the function

Uz(z,t) := (T — ) *g2(2/ (T — 1)°),

where g9 is the solution of (3.1)-(3.2) with go(0) very large so that go is decreasing

to zero at some finite R and ug has at most one intersection with Us(z,0). Note

that this is possible, since, by Lemma 3.1, g4(y) — —oo as y — R~. Note also that

U, is defined only in the set {(x,t) | 0 < 2 < R(T —t)%, 0 <t < T}. Similar

argument as above gives that u(0,t) < g2(0)(T'—¢)~* for all ¢t € (0,T). The lemma

follows. O
As a consequence of (4.1), we obtain the following estimate

0<a<v0,s) <k <oo forall s> sq. (4.2)
Since ug, > 0, we have vy, > 0. Hence, using (1.9) and (4.2), we obtain
vy (Y, 8) > vy(0,8) = —v9(0,5) > —k9. (4.3)

Also, u; < 0 implies that vy < 0 and so v < k. Using (4.2) and (4.3), it is easy to
see that there is a positive constant ¢ € (0,1) such that

v(y,s) >a/2 for 0<y <4, s> sp. (4.4)

Moreover, we claim that

—a/B
v(y,s) > %(%) for 6 <y < eﬁ(s_sif), s > sg, sg :=max(sg,0). (4.5)



10 JONG-SHENQ GUO

Indeed, given (y,s) with y € (9, 65(5’53)), s > 89, we can find an [ € (s7,s) such
that y = de?(>=D . Since Uyy > 0, it follows from (1.8) that vs + Byv, + av > 0.
Then

d
d—v(z,T) = v,(2,7) + Bavy(2,7) > —av(z,7), z:=yePT7Y.

-
Hence (4.5) follows by an integration of the above inequality from 7 =1 to 7 = s.
From (4.4) and (4.5), we can derive that polynomial growth estimates in y for v
and vy,, by applying the interior parabolic estimates to (1.8). More precisely, we
have the following.

Lemma 4.3. Under the assumption (2.3), there is a positive constant C' such that
lus(y, s)| < C(1+y* /@Dy vy e[0,e7/2], s> s0. (4.6)
Proof. First, we derive the following estimate
v(y,s) < C(L+y)~*/P ye[0,e/2], s> s, (4.7)
for some positive constant C'. Note that o/ = 1/(¢ —1). We consider the function
J(x,t) := ugz(z,t) + cul(z,t), ¢ > 0.
Then we have
Jr = Ty — (14 Y upy = —q(q +7)cud™ 12,

Also, J(0,t) = (=14 c)u?(0,t) < 0 if ¢ < 1. Since x = 0 is the only blow-up point
and u, < 0for z < 1and 0 < ¢ < T, we have J(1/2,t) < 0 for ¢t € [T/2,T) and
J(x,T/2) <0 for x € [0,1/2], if ¢ < 1. It follows from the maximum principle that
J <0in [0,1/2] x [T/2,T). Therefore, we obtain that

vy(y,s) < —cv(y,s), ye[0,e7/2), s> 1. (4.8)

By integrating (4.8), the estimate (4.7) follows.
To estimate v, for a given (7, 5) with § > 1, as in [15], we make the following
change of variables:

V(y,s):= Kv(uy + 7, )> K s +35), [y <1, -1 <5 <0,
K = k8 = M=) = - (E)/(a= 1)
where k > 1 is chosen so that 2k < § < 4k. Then V satisfies the equation
Vs = V1+7Vyy - ,U'KlJrv(Ny + g)BVy - NZKIJFWQV'
Note that, by the choices of K and pu, we have
0 < uK* ™ (uy +79) <4pK'™k <4 for |y| <1,
0< p?K"™7 <1,
Also, by using (4.7) and (4.5), we have
0<e<V<Ch<oo, Jyl<1, —1<s<0,

for some constants ¢g and Cp which are independent of (7,5). By applying the
interior Schauder estimate, we see that V;(0,0) is bounded by a constant which is
independent of (7, 5). This gives the estimate (4.6) and the lemma is proved. O

From (1.8) and combining all the above estimates, the polynomial growth esti-
mate in y for vy, can also be derived.
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4.2. Backward problem. To derive the convergence result, we need to construct a
Lyapunov function. In constructing a suitable Lyapunov function, we first study the
following backward initial value problem for a given (y,v,£) withy > 0,0 > 0, € R:

9" —Bzg7 g —agT =0, z <y, (4.9)
gly) =v, J'y) =¢ (4.10)
The local existence and uniqueness of the solution of (4.9)-(4.10) near y is trivial.
We call this local backward solution as g(z;y,v,&) or simply g(z). As before, we
define y
p(z) := exp {ﬂ/ 89”1(8;y7v,£)d8}-

z

Then p > 1, p' <0, and

/0 = {e—a [ oo (4.11)

We first prove that this backward solution always stays bounded in [0,y]. Oth-
erwise, if g(z) — oo as z — z; for some zy € [0,9], then ¢’(z) — —o0 as z — 2 .
On the other hand, since g > § in (zp,y] for some constant § > 0, p is uniformly
bounded in [z, y]. It then follows from (4.11) that ¢’(z;) is finite, a contradiction.
Hence g remains bounded.

In particular, if £ < 0, then, by (4.11), ¢’ < 0 in [0,y) and so g(z;y,v,§) > v
for all z € [0,y]. We conclude that any local solution g(z;y,v,€) can be continued
backward beyond z = 0 as a positive solution of (4.9)-(4.10) defined in [0, y] for any
given (y,v,&) with y > 0,0 > 0,£ <0.

We claim that

9(z1y,v,6) Sv+ay’n™T — &y for z€[0,y], (4.12)
if £ <0. Indeed, from (4.11) it follows that

g'(2) §/p(z) - a/y[P(S)/P(z)]gﬂ(S)dS
& — a/y g 7(s)ds

> E—ayv

v

for z € [0,y], by using £ <0, p > 1, and p’ < 0. Then for £ <0 we have

y
g(z) =v— / g (s)ds <v—y(—ayv™™) for z€l0,y]
4
The estimate (4.12) follows.

4.3. Lyapunov function. In this subsection, we shall construct a Lyapunov func-
tion by using a method of Zelenyak [21].
First, we define
v?+1(0, 5)

B = [ 00000 9) 0y iy~ %

where ® = ®(y, v, &) is to be determined later. Then, using (1.8) and an integration
by parts, we compute that

%E[U](s) — Jo(s) + Ji(s) + Ja(s), (4.14)

, (4.13)
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where
Do) = = [ el vl )0 510 )
Ji(s) = Pe(s,v(s,5),vy(s,8))vs(s, s) — Pe(0,v(0, 5), vy (0, 5))vs(0, 5)
+ O(s,v(s,),vy(s,s)) —vI(0, s)vs(0, s),
Jo(s) = /0 {(I)U — By — Peyvy — Dy [5yv_"’_1vy + av‘”} }vs(y7 s)dy

= /K(y7v(y78)7vy(y78))vs(y,8)dy-
0
Next, we introduce
¢ v
d(y,v,§) ;:/ (E—U)P(y7v,0)d0+/ ap” " P(y, i, 0)dp,
0 K
Yy
P(y,v,0) := exp {ﬁ/ ZQVI(Z;yw,J)d«Z}
0

with the constant k defined in (4.2) and g(z;y,v,0) defined in §4.2. Then

3
‘I)g(y,v,f) :/0 P(yvvvg)daa q)ff(yavag) = P(y,v,f).

Moreover, we compute that

K(y,v,8) = Ag{—an(yyv,a)—Py(yw’U)

o Pl o)~y o v )] o

/O 5 { ~ BP(y,v,0) [ / Ny = )22 (50,0 -

( —09u(2;9,v,0) — gy(Z; Y, v,0)
+(=Byv " to — av ) go (239, v, 0’)) dz} }da.
Now, using (4.9)-(4.10), we can derive (cf., e.g., [15]) that

gy(z1y,0,0) = —0gy(2;y,0,0) + (—Byv " lo — av ") g, (z;y,v,0).  (4.15)

It follows from (4.15) that K(y,v,&) =0 and hence J = 0.
Using (4.12), we find that

P(y,v,0) <exp | — (3/2)y*(v + ay®v™" —oy) 7! (4.16)
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for y € [0,00),v > 0,0 < 0. Since P(0,v,0) = 1, we have ®¢(0,v,&) = {. Also, it
follows from (4.16) that for £ <0 and v € (0, K]

§
|@e(y,v,6)] = (/O P(y7v70)d0"Slﬁlexp{—(ﬂ/Q)yQ(erayz’v”—ﬁy)”1}
2
P 6l < G| - 3220+t - )

+ov™ Tk exp [ —(B/2)y*(r + ay%—v)—v—l] _

Note that from (1.9) it follows that
J1(8) = Pe(s,v(s,5),vy(s,5))vs(s,s) + @(s,v(s, ), vy(s, 5)).
Since —r? < vy < 0,0 < v < K, and v, is bounded by polynomial in y, we have
[J1(s)] < Cexp(—As?)

for some small A > 0. Combining all the above estimates, we obtain
[ ] Povtws) o s)o ddyds < o
S0 0

Taking any sequence {s,} with s, — 0o as n — oo, by the standard arguments
(e.g., [12]), we conclude that a subsequence of the sequence {v,(y, s) := v(y, s+$n)}
converges to the unique monotone decreasing positive global solution g*(y) of (3.1)-
(3.2) as n — oo. Since this limit is independent of the choice of {s,}, we conclude
that v(y,s) — g*(y) as s — oo uniformly for any compact subset of [0,00). This
completes the proof of Theorem 4.1.
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