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Abstract

We consider KPP-type systems in a cylinder with an arbitrary Lewis number (the
ratio of thermal and material diffusivities) in the presence of a shear flow. We show
that traveling fronts solutions exist for all Lewis numbers and approach uniform limits
at the two ends of the cylinder.

1 Introduction and main results

KPP-type reaction-diffusion systems

Reaction-diffusion systems of the form

T, = AT + f(T)Y (1.1)
Y, = Le 'AY — f(T)Y

describe various processes in nature, ranging from chemical and biological contexts to com-
bustion and many-particle systems. To fix ideas we will invoke the ” combustion” terminology
and refer to the function 7" as ”temperature” and to the function Y as ”concentration” below.
In that context the Lewis number Le > 0 is the ratio of thermal and material diffusivities.
The system (1.1) is said to be of the KPP-type if f € C'([0, +00); R) and

f(0)=0< f(s) < f(0)s, f'(s) >0 for all s >0 and f(400) = +00. (1.2)

We will assume that (1.2) holds throughout the paper as well as that f is of class C'* on
an interval [0, so] for some sy > 0.

When Le = 1 the sum T'+Y = 1 is constant, provided that this condition holds at ¢t = 0,
and the system (1.1) reduces to a single equation

T, = AT + f(T)(1 - T), (1.3)
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which has been extensively studied since the pioneering work of Fisher [14] and Kolmogorov,
Petrovskii and Piskunov [17]. In particular, in one dimension, x € R, this equation admits
traveling front solutions of the form T'(t,z) = U(x — ct) for all ¢ > ¢q = 24/ f'(0) with the
function U(z) which has the limits at infinity:

U(—00) =1, U(+o0) = 0.

Such solutions attract general solutions of the Cauchy problem with front-like initial data
with the correct exponential decay at infinity.

Much less is known for the KPP-system (1.1) than for the single equation (1.3). For
example, to the best of our knowledge it is not known whether solutions of the Cauchy
problem for (1.1) remain uniformly bounded in time, the best L>*-bounds we are aware
of grow in time as loglogt for large times [11]. Traveling front solutions for (1.1) were
constructed in [8] in one dimension using ODE techniques. The result is the same as for
(1.3): for all Lewis numbers traveling wave exists for each ¢ > ¢y = 24/ f/(0).

Traveling waves for a KPP equation in a shear flow

Existence of non-planar traveling fronts for a single KPP-type equation in the presence of a
shear flow has been investigated in [7]:

Ti+u(y)T, = AT+ f(T)(1-T). (1.4)
This problem is now posed in an infinite cylinder
D={(z,y): z€R, yew}
with a regular domain w with the Neumann boundary conditions along 0f2:

T (x,y)

=0 for x € R, y € 09,
on

and limits at infinity:

lim T(t,z,y) =1, hril T(t,z,y) =0,
which are uniform in y € @ for each time ¢ fixed. The function u(y) is assumed to be of class
C%*(w) (with a > 0) and to have mean zero:

/u(y)dy = 0. (1.5)

It has been shown in [7] that (1.4) admits non-planar traveling fronts of the form
T(t,z,y) = U(x — ct,y) for all speeds ¢ > ¢*. Here the function U(z,y) is the solution
of

—cU, +u(y)U, = AU + f(U)(1 - U),



with the boundary conditions
U(—OO,y) = ]-7 U(+OO,y) - Oa

uniformly in y € ©.

The minimal speed ¢* is determined from an auxiliary eigenvalue problem as follows.
Let () be the principal eigenvalue of the following elliptic problem in the cross-section w
depending on a parameter A € R:

—Ayor = uly)on = p(A)én inw,

90r =0 on Ow. (1.6)

on
That is, () is the unique eigenvalue of (1.6) that corresponds to an eigenfunction ¢, which
is positive in w. Up to multiplication by positive constant, one can normalize the functions
¢x so that |[@x]|L=() = 1 which is the convention we will use throughout the paper. The
function p(A) is concave, p(0) = 0 and 1/(0) = 0 because of (1.5) (see [3, 7] for details and
further properties of the function p(\)). We also have the bounds

—Au]|oo < p(A) <0 for all A € R.

With this notation the minimal speed ¢* is given by

¢ =min{ceR, IA>0, p(A) = f(0) —cA+ N} = Iiligl k()\)\) > 0, (1.7)

where

E(A) = f/(0) = u(A) + A" (1.8)
The fact that ¢* is well-defined can be easily seen from elementary geometric considerations
using the aforementioned properties of the function p(\). Let us just mention that the reason

the eigenvalue problem (1.6) determines the minimal speed is that if ¢, satisfies (1.6) with
w(A) = f'(0) — el + A? then the function

Wit z,y) = e TNy (y)

satisfies the linearized version of (1.4)

et u(y)e = =Auly) — ) = Ay + f/(0),

which plays a crucial role for KPP-type equations.

Note that the minimal speed ¢* does not depend on the Lewis number Le. For KPP
systems (1.1), the observation that the travelling front minimal speed does not depend on
the Lewis number has been first made in [8] in the one-dimensional case and, as we will see
below, is also true for KPP-type systems with shear flows in higher dimensions. It follows
from the fact that the fronts are pulled by the decaying temperature profile ahead of them.
In this region, the temperature equation, which does not involve the Lewis number, plays a
preponderant role in the selection of speeds. This observation does not generalize to other
reaction types, such as ignition [9] or Arrhenius [18], for which the fronts are pushed by the
whole reaction zone. For instance, for nonlinearities f(7") = 7™ with m > 2, the minimal
speed of travelling fronts of (1.1) in the one-dimensional case is known to depend on the
Lewis number [8].



Traveling waves for KPP systems in a shear flow

Existence of traveling waves for the thermo-diffusive system

or
En +u(y)T, = AT + f(T)Y,
(1.9)
Y 1
o Tu)Ys =Le I AY = f(T)Y
was first investigated in [3] with the heat-loss boundary conditions along Ow:

oYy orT

e bl T = 0 1.1
o 0, 9, T 0 on d (1.10)

with the Lewis number Le = 1. Here o > 0 is the heat-loss parameter. Note that (1.10) does
not preserve the constraint 7+ Y = 1 and thus (1.9) can not be reduced to a single equation
in this situation. It has been shown in [3] that (1.9)-(1.10) admits non-planar traveling front
solutions of the form T'(x — ct,y), Y(z — ct,y) for all ¢ > ¢&. The limiting conditions at
infinity in the presence of the heat-loss are

T(—00,y) =T(+00,y) =0, Y(+o0,y) =0, Y(—o0,y)=Y_, (1.11)

where Y_ is the leftover concentration. The minimal speed ¢ is, once again, determined by
(1.6)-(1.7) but with the boundary condition
P

——= 4+ 0¢), =0 on dw
on

replacing the Neumann boundary condition in (1.6). This existence result for traveling waves
was generalized in [16] to all Lewis numbers Le > 0 but also with a positive heat-loss o > 0.
The main technical advantage of the problem with the heat-loss is that the L* bounds on
temperature are relatively easy to obtain.

Traveling waves for the KPP system with the adiabatic boundary conditions

The main result of the present paper is existence of traveling waves for all Lewis numbers
Le > 0 for (1.9) with the Neumann boundary conditions (also known as adiabatic in the
present context) both for the temperature 7" and concentration Y

or oy

— =—=0o0ndD. 1.12

on  On on (1.12)
Non-planar travelling fronts are solutions of (1.9), (1.12) of the form T'(t, z,y) = T(z — ct, y)
and Y (t,z,y) = Y(x — ct,y), with a speed ¢ € R. Therefore, we say that (¢,7,Y) is a
travelling front solution of (1.9), (1.12) if in the moving frame 2’ = x — ¢t (we drop the
primes and tildes immediately) the functions 7" and Y satisfy

AT+ (c—u(y)T, + f(I)Y = 0 in D,
Le 'AY + (c —u(y))Y, — f(T)Y = 0 in D,
or oy

%:%:O onaD,

(1.13)
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together with the conditions far ahead of the front:
T(+00,:) =0, Y(+00,:) =1, (1.14)

which are uniform with respect to y € @w. Throughout the paper, the solutions 7" and Y are
understood to be of class C? in D. Furthermore, the relative concentration Y is assumed to
range in [0, 1] and is not identically equal to 1. The temperature T is nonnegative and not
identically equal to 0.

The main result of the present paper is existence of traveling fronts for (1.13)-(1.14) for
all ¢ > ¢* with ¢* still given by (1.7).

Theorem 1.1 Let Le > 0, then for each ¢ > c*, there exists a solution (T,Y) of (1.15)-
(1.14) such that T > 0,0 <Y < 1in D and T € L>(D). Moreover, T and Y salisfy the
limiting conditions far behind the front: T(—o0,-) =1 and Y (—o00,-) = 0 uniformly in @.

A special case Le = +oo and f(T) = T was considered in [1]. In this situation the time-
dependent problem can be reduced to a single scalar equation for ®(¢,x) = fg T(s,x)ds.
This was used in [1] to construct pulsating traveling wave solutions when the coefficients
(either diffusivity or advection) are spatially periodic.

Let us mention that the situation is much less clear when f(7) is not of the KPP type. For
nonlinearities f(7') of the ignition type, that is, when there exists an ignition temperature
6o > 0 so that f(T) = 0 for T < 6y and f(T) > 0 for T > 6, existence of non-planar
traveling waves was established in [4] and [12] for shear flows and in [13] for y-dependent
nonlinearities, in both cases only for the Lewis numbers close to Le = 1 using perturbation
techniques and the inverse function theorem around the scalar case. The main difference
with the KPP nonlinearities is that even if traveling waves exist for all Lewis numbers in the
ignition problem one does not expect them to be stable because of the oscillatory and cellular
instabilities [10, 15, 20]. For the one-dimensional system (1.1) with positive nonlinearities f
of the type f(T') = T™, one-dimensional instability in the temperature profiles is known to
occur when Le and m are large enough [19] (extension of our existence results and qualitative
bounds to this non-KPP case in the multidimensional setting remains an open problem).
This instability is absent in the KPP case [21]. As the reader will see, we construct the KPP
traveling wave using the by now standard procedure of restricting the problem to a finite
cylinder and then passing to the limit of an infinite cylinder [5]. Heuristically, one expects
this procedure to work and the a priori bounds to hold only if the traveling wave is in some
sense stable, and it is the aforementioned presumed absence of cellular instabilities in the
KPP case which makes our proof work from the physical point of view.

Outline of the proof of Theorem 1.1

The proof of Theorem 1.1 proceeds in several steps. The first step is to establish some a
priori qualitative properties of traveling waves. As a preliminary step, we show that any
travelling front solution of (1.13)-(1.14) with 7" > 0 and 0 < Y < 1 has its speed which is
bounded from below by ¢*. Furthermore, if T"is bounded, then 7" and Y satisfy automatically
the correct boundary conditions as x — —o0.



Proposition 1.2 If (¢,T,Y) is a solution of (1.13)-(1.14) such that T >0 and 0 <Y <1
in D then ¢ > ¢*. Furthermore, if T is bounded, then T'(—o0,) =1 and Y (—o0,-) = 0, both
uniformly in @.

The proof of this proposition is presented in Section 2.

The second step is to establish existence of traveling waves for ¢ > ¢*. This is done in
Section 3 using the by now standard procedure [5] of first constructing solutions in a finite
cylinder D, = [—a, a] X w and then passing to the limit a — +oo. This is what was also done
in [3] and [16] in the KPP problem with a positive heat-loss. The main new ingredient of
the present paper in this step is a uniform L*°-bound on the temperature. It is obtained by
a rather natural contradiction which comes from physical considerations: if the temperature
is too large in some regions then the concentration would have to be very small there which
would in turn bring down the temperature leading to a contradiction.

The last step in the proof, described in Section 5 is showing existence of traveling waves
for the minimal speed ¢ = ¢*. We do this by taking the limit of the traveling waves (¢,,, Ty, Y»)
with ¢, | ¢*. The main difficulty here is, once again, in establishing the uniform bound on
T, which is obtained with the help of the following proposition.

Proposition 1.3 Let (¢,, T, Yy) be a sequence of solutions of (1.15)-(1.14) with T, > 0,
0<Y,<1linD,T,e L>®(D) for each n € N, and sup,cy ¢, < +00. Then

sup || T || oo (py < +00.
neN

The proof of Proposition 1.3 is presented in Section 4.
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Chicago for its hospitality during a visit in April 2008, where most of this work was done.
This work was supported by the Alexander von Humboldt Foundation and by NSF grant
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2 A priori qualitative properties of traveling fronts

This section is devoted to the proof of Proposition 1.2 on the a priori qualitative properties of
arbitrary solutions (¢, T,Y") of (1.13)-(1.14). We also prove further integral estimates which
will be useful in the subsequent sections.

2.1 Proof of Proposition 1.2

A lower bound for the front speed: ¢ > ¢*

We first show that if (¢, 7, Y) is a solution of (1.13)-(1.14) such that T'> 0 and 0 <Y < 1 in
D then ¢ > ¢*. As the functions Y and f(7")/T are bounded in D, it follows from standard

elliptic estimates and the Harnack inequality up to the boundary that the ratio |VT'|/T is

also bounded in D: T
- € L>®(D). (2.1)



Let A be defined by

A = —liminf [ min —Tx(w, y)
i inf (i 7))

and let (z,,y,) be a sequence of points such that x,, — +oo and
To(Tn, Yn)
T(Zn, Yn)
Up to extraction of a subsequence, one can assume that vy, — Yy, € W as n — 4o00. Note

that, since T' > 0 in the cylinder D, and T'(4o00,-) = 0, the real number A is nonnegative:
A>0. (2.2)

— A as n — 4oo.

Next, define the normalized and shifted temperature

T(x+ x,,y)
T(xp, Yn)

for all n € N and (x,) € D. Because of (2.1), the sequence of functions 7}, is bounded in

To(w,y) =

L2 (D). Each function T, satisfies
f(T(l‘n, yn)Tn> Yn .
AT, + (c —u(y)) T + = 0 in D,
(c—u(y)) T(en.0.)
oT,
= 0 on dD,
on

where
Yo(z,y) =Y (x +2n,y)
is the shifted concentration.

Recall that T(z + ,,5) — 0 and Y(z + z,,y) — 1 locally uniformly in (x,3) € D
as n — oo because of (1.14). It follows from standard elliptic estimates that, up to
extraction of a subsequence, the sequence T,, converges weakly as n — +oo in V[/li’f(ﬁ), with
1 < p < 400, to a function T, which is a classical solution of

AT+ (c—u(y)Tows+ f'(0)Ts = 0 in D,

0T

On

As Ty (z,y) > 0 and T,,(0,y,) = 1, we have T, > 0 in D and T (0, yss) = 1, whence T, > 0

in D, as follows from the strong maximum principle and the Hopf lemma. Moreover, the
function z = T /T satisfies

= 0 onoD.

z2>—A inD
and z(0,y) = —A owing to the definition of A and the choice of the sequence (z,,yy).
However, the function z satisfies an elliptic equation
VT .
Az + 2T— -Vz+(c—u(y))z. = 0 in D,
0
£ = 0 ondD.



The strong maximum principle and Hopf lemma then yield z(z,y) = —A in D. In other
words, there exists a positive C?(@) function ¢(y) such that To.(z,y) = e **¢(y) in D. The
function ¢ satisfies

—Ay¢—Au(y)g = (f'(0) —Ac+A%)¢ inw,
¢
on

By uniqueness of the positive solutions of (1.6), it follows that ¢ = ¢, (up to multiplication
by a positive constant), and

= 0 on Ow.

w(A) = f'(0) — Ac+ A%
Since f'(0) > 0, A > 0 and p(0) = 0, it follows that A > 0, whence ¢ > ¢* from (1.7).

The left limits for temperature and concentration

Let us now assume that 7" € L*°(D) and prove that the limits
T(—o00,-)=1and Y(—o00,:) =0 (2.3)

hold far behind the front, uniformly in @. Notice first that, as both 7" and Y are uniformly
bounded, the functions 7' and Y are globally C*®(D), from standard elliptic estimates up
to the boundary.

We will obtain (2.3) from the integral bounds on the reaction rate and gradients of T
and Y

/f(T)dedy—i—/ ]VT\zdxdy—l—/ VY |Pdzdy < +o0. (2.4)
D D D

In order to get the bound on the reaction rate in (2.4) integrate equation (1.13) satisfied by
T over a finite cylinder Dy = (—A, A) X w, for any A > 0. We obtain

w

/(_A 2 f(T(x,y)Y(z,y)dedy = —/ [T,(A,y) — To(—A,y)] dy

- / e~ u(y)] [T(A,y) — T(—A,y)] dy.

The right-hand side is bounded independently of A > (0 because of the uniform bounds on
T and T,. Since f(T)Y > 0 in D, one concludes that its integral over the whole cylinder is
finite:

0< / f(I)Y < +oo. (2.5)

Next, to get the bound on V7 in (2.4) multiply the equation for 7" in (1.13) by 7" and
integrate over the same domain Dy, for any A > 0. One gets that

| 19T@aPddy = [ AT = T-ADT.(-Ap)] dy
+5 [ o= a)] [P =AW dy+ [ @)Y (0T oy de dy
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Since 0 < f(T)Y T < f(T)Y ||T||z(py in D, the right-hand side is bounded independently
of A > 0 because of (2.5). It follows that

/ IVT)? < +o0.
D

Similarly, by multiplying the Y-equation in (1.13) by Y and integrating over D, for any
A > 0, we obtain

/ IVY|? < +o0.
D

~ Next, observe that for any sequence A, converging to +o0, the right-shifted functions
T(z,y) =T(z+ Ap,y) and Y (x,y) = Y (2 + Ay, y) converge to 0 and 1 respectively, at least
in C? (D) sense, from standard elliptic estimates up to the boundary. Therefore, we also
have

T.(x,y) — 0 and Y,(x,y) — 0 as x — +oo uniformly with respect to y € @.

On the other hand, for any sequence A,, — 400, the left-shifted functions T'(z — A,,,y) and
Y (x — A,,y) are bounded in C?%(D). They converge, up to extraction of a subsequence and
at least in C2 (D) sense, to a pair (T, Yao) which solves the same equation (1.13) but which
might a priori depend on the sequence A,. Since |VT| and |VY| are uniformly bounded,
and the integrals of |[VT'|? and |VY|? and of f(T)Y converge over D, the functions T, and
Y., have to be constants, that satisfy

0<Tw <||T|lze), 0<Ye <1 and f(T) Yo = 0.

Now, integrate the equation (1.13) satisfied by T" over (—A,,, A) xw for any A > 0 and pass to
the limits A — 400 and n — +o0o. Since T'(400, ) = T(+00,-) = lim, 400 Tu(—A4,,-) =0
uniformly in @, and since u has zero mean over w, it follows that

|| Too = /Df<T)Y >0,

where |w| denotes the Lebesgue-measure of w. Similarly, we have

elwl (1= Yio) = /Df(T)Y - 0.

Since we have already shown that ¢ > ¢* > 0, one gets that T, > 0 and T, = 1—Y,. Recall
that f(Tw) Yoo = 0 and f > 0 on (0,+00). It follows that Y., = 0 and thus T, = 1. Since
the limits 7, and Y., do not depend on the sequence A,,, one concludes that T'(—oo, ) = 1
and Y (—o0,-) = 0. The proof of Proposition 1.2 is now complete. [

2.2 A priori boundary conditions for positive speeds

The same arguments as above, based on integrations by parts and compactness arguments,
lead to the following result, which says that if a traveling front with a positive speed ¢ > 0
exists then there is no leftover concentration behind the front and the temperature ahead of
the front is equal to zero. We state it as a separate proposition, since we will use it later.
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Proposition 2.1 Let (¢,T,Y) be a solution of (1.13) such that ¢ > 0, T >0 and Y > 0
in D, and T € L®(D), Y € L>®(D). Then T(+00,-) = Y(—00,-) = 0 uniformly in @.
Moreover, the limits T(—o0,-) and Y (400, ) exist, are independent of y € w and are equal
to each other:

Im = lim T(r,y) =Yy := lim Y(zy),

T——00 T——+400

uniformly in y € ©.

Proof. As above, we may deduce that the three integrals

/Df(T)Y, /DWT\? and /D\vyy?

of non-negative functions converge. Therefore, as before, for any sequence A, — +oo,
there exists a subsequence such that the functions TE(x,y) =T(z+ A,,y) and Y (2, y) =
Y (z£ A,,y) converge in CZ (D) as n — 400 to some nonnegative constants Ty and Yy that
satisfy
f(Te) Yy =0. (2.6)
Integrating (1.13) over the domain (—A,, A,) X w and passing to the limit n — 400 we see
that then
0</ fMY =c(Yy =Y ) |w|=c(T- —T4) |w|. (2.7)
D

As ¢ > 0 and f(T)Y > 0 everywhere it follows that Y, > Y_ > 0. As a consequence, we
conclude from (2.6) that f(7%y) = 0, whence Ty = 0. For the same reason it also follows
from (2.7) that 7_ > 0, so that Y_ = 0, again from (2.6). Thus, Y, = T_ are given by (2.7)
and since the limits 75 and Y. do not depend on the sequence A,,, the conclusion of the
proposition follows. [

3 Existence of fronts with non-minimal speeds

In this section, we prove existence of (bounded) solutions (7,Y") of (1.13-1.14) for each speed
¢ > c¢*. The case of the minimal speed ¢* will be treated separately.

The decay rate ahead of the front

Throughout the present section, we fix a speed ¢ € (¢*,+00), with ¢* > 0 defined in (1.7).
For each ¢ > ¢* consider the equation
k(A)

c=— (3.1)

with the function k(\) = f/(0) — u(\) + A? defined in (1.8). Recall that the function ()
is concave and satisfies —A|ul|oo < p(A) < 0 for all A € R. Moreover, we have u(A) — 0 as
A — 0 and thus k£(\)/\ — +oo0 as A — 0. It follows from the above and from the definition
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of ¢* that for all ¢ > ¢* equation (3.1) has two positive solutions. We let A\, > 0 be the
smallest positive root of (3.1). In other words, it is the smallest root of

() = £/(0) — e + A2 (3.2)

As k(M) is convex, k(0) > 0 and A, is the smallest root of (3.1), we have k'(\.) < c.
Furthermore, if &'(A\.) = ¢, then k(\) > ¢ for all A € R by convexity of k, whence ¢* > ¢,
which is impossible. We conclude that &'()\.) < c.

Pairs of sub- and supersolutions

As we have mentioned, we will construct a traveling wave (¢, T,Y") by first restricting the
problem to a finite cylinder [—a, a] X w and then passing to the limit a — +o00. In order to
ensure that we obtain a non-trivial pair (7,Y") in the limit, we will need a pair of sub- and
super-solutions for 7" and Y (the super-solution for Y is the constant 1), that we construct
NOW.

1. Supersolution for 7. Let T be the function defined in D by

T(z,y) = &a.(y) e > 0.

Here ¢, is the positive principal eigenfunction of (1.6) with A = A., and [|¢y,||L=() = 1.
Note that T satisfies the Neumann boundary conditions on 9D, and that T is a super-solution
to(1.13) with Y = 1, in the sense that

AT + (¢ — u(y))Ts + f(T) < AT + (c — u(y))T, + f(0)T =0 in D.

2. Sub-solution for Y. Now, since p(0) = p/(0) = 0 < ¢* < ¢, one can choose [ > 0
small enough so that

0<fB< A,
(3.3)
u(BLle) — 3 +cBLle >0
and then v > 0 large enough so that
v X m,in ¢ﬁLe 2 ]-7
“ (3.4)

YLe™ (u(BLe) — 3+ cfLe) x min i > f'(0).

Define the function
Y(x,y) = max (0,1 — v dpre(y) e ™).
Note that
Y(z,y) =0 for x <0,

since vy ming ¢gre > 1. -
Let us check that Y is a subsolution for (1.13) with 7"= T'. Note first that

8_X = (0 on 0D.
on

11



Moreover, when Y (z,y) > 0, then z > 0 and
LeIAY + (e — u(y)Y, — fT)Y
> yLe™! (u(BLe) — 6% + ¢ BLe) dpre(y) e = f/(0) . (y) e (1 = v dprely) ™)
> yLe™" (u(BLe) = B + ¢ fLe) dprely) e = f/(0) e 2 0

because of (1.2), (3.3)-(3.4) and since 0 < ¢, (y) <1 in @.
3. Sub-solution for 7. We will now use the function Y to construct a sub-solution
for T'. Recall that k(\.) = cA. and k'(\.) < ¢. Choose first > 0 small enough so that

0 <n < min(3, ad.), (3.5)
e:=cA+n) —k(A:+n) >0,

where v > 0 is such that f is of the class C*([0, so]) for some sy > 0. Then let M > 0 be
such that
f(s) > f(0)s — Ms'™ for all s € [0, s0), (3.6)

and take zy > 0 sufficiently large so that
Y(z,9) =1 — 7y dpre(y) e for all (z,y) € (0, +00) x @.
Next, choose 6 > 0 large enough so that the following conditions hold
O (y) € = 8 dapn(y) e PP <5y in D,
DY) €77 = 8 qn(y) e Pt <0 i (—o00, 0] X @, (3.7)
e X mingy 1y > f1(0)y + M,

with € > 0 defined in (3.5). Finally, we set

T, y) = max (0,62 (y) €~ = 3 baigly) )

for all (x,%) € D.
The function T satisfies the Neumann boundary conditions:

or
% =0on 8D

Let us check that T is a sub-solution to (1.13) with Y =Y. Note first that 0 < T'(z,y) < so
for all (z,y) € D and that if T'(x,y) > 0 then > zo > 0, whence

0<Y(r,y)=1—7dpre(y)e™ i T(w,y) >0.
Therefore, if T'(x,y) > 0 then
AT+ (c—u)L, + f(D Y
> AT + (e = u(y)T, + (F(0)L = MT™?) (1= 7 dgre(y) e ™)

> —0 (k[)\c + 77] — C()\c + 77)) ¢>\c+n(y) e~ Qetmz _ f/(()) ’YI¢ﬁLe(y) B _ MIH.@
Z 68¢Ac+n(y) e_(>\c+77)x — f/(O) rye_(Ac‘F,@)Z’ o MG_AC(IJ'_OC)J;
> (0 dran(y) — f1(0)y — M) e Otz > 38)

because of (3.2), (3.5)-(3.7) and since 0 < ¢4, (y), Ppre(y) < 1in w.
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The finite cylinder problem

This step follows a part of Section 4 of [3]: here we construct a solution of (1.13) in a finite
cylinder D, = (—a,a) x w. In the last step we will pass to the limit @ — +oo. For a given
a > 0, let C(D,) denote the space of continuous functions in D,, with the usual sup-norm.
Observe that 0 < T < T and 0 <Y < 1 in D, and denote by E, the set

Ea:{<T7Y) EC(D_OL;R2>7 ZSTST&HdXSYS 11Hﬁa}

The set E, is a convex closed bounded subset of the Banach space C(Dg; R?).
We now set up a fixed point problem for an approximation of the traveling wave in D,.
For any pair (Ty, Yo) € E,, let (T,Y) = ®,(Tp, Yo) be the unique solution of

AT+ (c—u(y))T, = —f(Ty)Yy in D,,
Le 'AY + (¢ —u(y))Y, — f(T))Y = 0 in D,,

with the boundary conditions

T(+a,y) = T(£a,y), Y(+a,y) = Y(+a,y) foryew,

or oy

o on
Such a solution (T,Y) exists, it belongs to C(D,;R?) and it is unique (see [2, 6]). Our next
goal is to show that the map ®, has a fixed point. To this end we will show that ®, leaves
the set F, invariant and that the map ®, is compact.

1. The set F, is invariant. Let us now check that the mapping ®, leaves the set E,
invariant:

0 on [—a,a] X Ow.

P,(Eq) C E,. (3.9)

To do so, choose any (7p, Yy) € E, and denote (T,Y) = ®,(Tp, Yy). Given any (Tp, Yo) € E,,
using (3.8), monotonicity of f(s) in s (see (1.2)) and the definition of the set E,, it is
immediate to verify that the function T satisfies the inequality

AT + (¢ —u(y)L, = —f(D)Y. = = f(To)Yo,

in the sense of distributions in D,. Furthermore, T satisfies the same boundary conditions
as T on the boundary of D,. The weak maximum principle implies that 7 < T in D,. The
inequalities T' < T, Y <Y and Y < 1in D, can be checked similarly. We conclude that
(3.9) holds.

2. The map P, is compact. This is a rather standard fact. We introduce (hq, k1) =
®,(T,1) and (hg, ky) = ®4(T,1). For any pair (Tp,Yy) € E, and (T,Y) = ®,(Tp, Yy), one
has

Ahy + (¢ = u(y))hie = —f(T) < = f(To)Yo in Dy,

and thus 7' < hy in D, (recall that h; satisfies the same boundary conditions as 7). Similarly,
using monotonicity of f one checks that

Le™ Ak + (¢ — u(y)) ko — f(To)ka = (f(T) = f(To))k2 <0 in Dy,
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so that Y < ky in D,. Thus we obtain

in D, (3.10)

T<T<h<T
Y<Y<k<I

for all (70,Yy) € E, and (T,Y) = ©,(T0, Yy).
Let (T§,Yy") be a sequence in FE,, and set

(Tnv Yn) - (I)G(T(]nv YE)H>

As follows from the standard elliptic estimates up to the boundary, the sequence (7", Y™) is
bounded in C''(K;R?) norm, for any compact subset

KC¥,=D,\ {#a} x 0w.

Therefore, using the diagonal extraction process, there exists a subsequence, still denoted by
(T™,Y™), which converges locally uniformly in 3, to a pair (7,Y) of continuous functions
in 3,. Since each (7™,Y™) satisfies (3.10) in D,, it follows that (T',Y") satisfies (3.10) in X,.

As we have
hl(iaa y) = Z(Z‘:CL, y)a
k2<ia7 y) = X(ﬂ:@, y)

for all y € w, and both T', Y, hy and ks, are continuous in D,, the functions (T,Y) can be
extended in D, to two continuous functions, still denoted by (7', Y), satisfying (3.10) in D,.
For any € > 0, there exists x > 0 such that

in [—a,—a+k|xw U [a—k,a] X,

0<h—-T<e¢
0<ky,-Y <e

and thus |T" —T| < ¢ and |Y™ — Y| < ¢ in the same sets, for all n. On the other hand,
(T™,Y™) converges uniformly in [—a+ k,a — k] xw to (T,Y). Therefore, (T™,Y™) converges
uniformly to (7,Y) in [—a,a] X @ and thus the map ®, is compact.

3. A fixed point of ®,. As a consequence, the set ®(F,) is compact in E,. One
concludes from the Schauder fixed point theorem that &, has a fixed point in F,. In other
words, there exists a classical solution (7, Y,) € E, of problem

AT‘a + (C - u(y))Ta,x + f(Ta)Y;l =0 in Day (3 11)
Le™'AY, + (¢ = u(y))Yae — [(T)Ya =0 in D, '
with the boundary conditions
To(£a,y) = T'(£a,y), Yo(Fa,y) = Y(Ea,y) fory € w, (3.12)
and aT, Y,
8; = 87; =0 on [—a,a] X dw. (3.13)
Furthermore, we have 0 < T < T, <T and 0 <Y <Y, < 1lin [~a,a] x @.

14



Passage to the infinite cylinder

Finally, let a,, be an increasing sequence of positive numbers such that a,, — 400 asn — +o00.
Let (7,,,Y,,) be a sequence of solutions of (3.11)-(3.13) with a = a,. We know from the
standard elliptic estimates up to the boundary that the sequence of functions (7, ,Ya,)
is then bounded in, say, C2:%(D) (remember that the flow u is of class C%*(T) and f is

loc
locally Lipschitz-continuous). Up to extraction of some subsequence, the functions (75, Ya,)

converge in C2 (D) to a pair (T,Y) of C?(R x @) solutions (T,Y) of

loc

(AT + (c—u(y)T, + f(T)Y =0 in R x @,
Le 'AY + (c —u(y)Y, — f(T)Y =0 inR x @,
or oY
a—n:%zo onRxaw,

0K T<T<T, 0<Y<Y<I1 in R x .

In particular, " and Y approach their limits T'(+o0,y) = 0 and Y (400, y) = 1 uniformly in
y € w, and the pair (7,Y") solves (1.13)-(1.14). Furthermore, the strong maximum principle
implies that Y > 0 and T > 0 in D (note that Y (z,y) and T(z,y) are positive for large x
and thus 7" # 0 and Y # 0). Since f(T') > 0, the function Y cannot be identically equal
to 1, whence Y < 1 in D from the strong maximum principle.

Boundedness of T

The last step in the proof of Theorem 1.1 in the case ¢ > ¢* is to show that the solution (7', Y")
that we just have constructed has uniformly bounded temperature: 7' € L*°(D). Assume
for the sake of a contradiction that 7' ¢ L>°(D).

1. The function T blows up on the left. Since 0 < 7 < T < T in D, the only
possibility for the function T" to grow is on the left. Thus there exists then a sequence (z,, y,,)
of points in D such that

T(xn,yn) — +o0 and z, — —00 as n — +oc.

One can assume without loss of generality that the sequence z, is decreasing. Since the
function |VT|/T is globally bounded (from the Schauder and Harnack estimates up to the
boundary), it follows that
My, = minT(z,,y) — 400
Yyew
as n — +o00. Furthermore, the function T satisfies
AT + (¢ —u(y))T, = —f(T)Y <0 in D,

together with Neumann boundary conditions on dD. Hence, the function 7" can not attain
a local minimum inside D, and we have, for all n < p:

T > min(my,, my) in [—z,, —z,] X @.
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This implies that
T(x,y) — +00 as © — —00, (3.14)
uniformly in y € ©.
2. An upper bound for Y (z,y) on the left. Define now

M = max|c —u(y)| = ¢ >0,
IS

and

m = min f(T(x,y)).

- (z,y)€(—o00,0]xw

It follows from (3.14) that m > 0. We also set

-V M2+ 41e !
A= tV _J; S
2Le

For an arbitrary =y < 0, define

Y(x,y) = eMzo—) 4 ghe

The functions Y and Y satisfy the same Neumann boundary conditions on 0D, together
with Y(z,y) <1 <Y(x,y) for x = 29 and z = 0 and all y € &. Furthermore, there holds

Le 'AY + (¢ — u(y))Y, —mY >0 in (—o0,0] x @,

and

Le ' AY + (¢ — u(y))Ys —mY < (Le "N+ MA—m)Y =0 in D.

It follows from the maximum principle that
0<Y(z,y) <V(z,y) =M 4

for all (z,y) € [x0,0] x @. Since this is true for all xy < 0, the passage to the limit as
ro — —o0 yields B
0 <Y(x,y) <e forall (z,9) € (—o0,0] x @. (3.15)

3. The function T is actually bounded. Now, choose A € R so that
0<A<X and u(—=A)— A\ —c)<0. (3.16)

This is possible since p is nonpositive and ¢ > 0. On the other hand, we know from (3.2)
that the positive real number A, satisfies

—(Ae) + A2 —ch. = —f(0) < 0.
Thus, there exists p > A\, such that
—p(p) + p* —cp < 0.
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Because of (1.2) and (3.15)-(3.16), there exists 1 < 0 such that all of the following conditions

hold:
( > f(T)Y . _
—u(p) +p —cp+T§0 in (—oo, x| X @,
(=) — A% —cA] x ming_, + f'(0) PNV <0 in (—o0, x1] X W,
M x max ¢_y < 3
Then, set

A=2xmaxT(x1,y) > 0.

YyeEWw
Let now U and U be the functions defined in D by

e’ T(x,y)

Ulx,y) = and U(z,y) =

Pp (y) Pp (y)

Aer (1= oos(y) ™)

(3.17)

(3.18)

Our goal is to show that U < U in (=00, z1] x @, which would finally imply that 7" is
bounded. The function U is positive in D, while U is positive in (—oo, x| X @, from the

third condition on x; in (3.17). Since

0<T(z,y) <T(z,y) = dr.(y) e ™" in D,

and p > )., we have U(—o00,-) = 0. It is also true that U(—o0, ) = 0. Furthermore,

U(xlay) < U(‘Tby) for all yEew,

again, from the third assertion in (3.17) and the choice of A in (3.18). Notice also that

ou  oU

— =—= D.

= o 0 on 0
It is straightforward to check that

AU + B(z,y) -V ,U + C(z,y)U =0 in D,

where

B('Ia y) = (C - u(y) - 2p> 2 ¢p(y)_1vy¢p(y))

f()Y
T

and

Cla,y) = —pulp) +p* —cp+ <0 in (—o0, 7] X @,

from the first assertion in (3.17). Set now

Vie,y) =1—¢_x(y) ™.
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As can be verified directly, in (—o0, ;] x @, the function U satisfies
ef*

AU + B(z,y) - ViU + C(z,y)U = m X [AV + (c—u(y))Va +

X |(n(=2) = A2 = e\ oa(y) X + f(0) | <0,

f(inHyv

T
AeP*
<Z5p(y)
)

from (3.16) and the second assertion in (3.17). The weak maximum principle then implies
that

<

U(z,y) <U(z,y) in (—o00,z1] X @.
Therefore, we have
T(2,y) < A(1—¢_A(y)e™) in (o0, 1] X T,

which contradicts (3.14). This contradiction shows that the function 7" is bounded in D and
the proof of Theorem 1.1 in the case ¢ > ¢* is complete.

4 Proof of Proposition 1.3

Let (cn, Ty, Ys) be a sequence of solutions of (1.13)-(1.14) such that T, > 0, 0 <Y, < 1in
D and T,, € L*>°(D) for each n € N. Assume in addition that

sup ¢, < +00.

neN
This implies that the sequence ¢, is bounded, since ¢, > ¢* > 0 for each n € N according to
Proposition 1.2. Up to extraction of a subsequence, one can assume that ¢, — ¢y, € [¢*, +00)
as n — +00.

Assume now, for the sake of a contradiction, that the sequence ||T}, ||~ (p) is not bounded.
Up to extraction of another subsequence, one can assume without loss of generality that
|15 ooy — +00 as n — +oo and ||T,||z~py > 1 for each n € N. Once again, from
Proposition 1.2, we know that each pair (7,,,Y;) satisfies 7,,(—o0, ) = 1 and Y,,(—o0,-) = 0.
Then the boundary conditions (1.14) imply that each 7T, attains a maximum inside the
cylinder D, and there exists a sequence of points (z,,,) in D such that

T.(xn,y,) = max T,, — 400 as n — +oo.
D

After yet another extraction of a subsequence we may assume that vy, — Yo, € W asn — +00.
Define now the normalized shifts

To(x + y,

Each function U, satisfies 0 < U,, < 1 in D and solves
J(L (2, Yn)Un)

AU, + (¢, — u(y))Up o + Z, = 0 in D,
(en = uly)) T (o )
U, = 0 ondD.
on
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where
Zn(2,y) = Yoz + 24, 9)

is the shifted concentration.
In order to pass to the limit as n — 400, we shall use the following lemma that says that
a very high temperature may be achieved only at the expense of a small concentration:

Lemma 4.1 Let (¢,, T, Y,) be a sequence of solutions of (1.13) such that SUD e |Cn| < 400,

T >0,0< Y < 1in D and assume that there exists a sequence of points (T, yn) in D
such that

T.(Zn, yn) — +00 as n — +oo.

Then B
max Y,(zx+Z,,y) =0 as n — 400
(z,y)eK

for any compact K C D.

We postpone the proof of this lemma until the end of this section. Let us now complete
the proof of Proposition 1.3. It follows from Lemma 4.1 that the functions Z,, converge to 0
locally uniformly in D. Since the functions U, are uniformly bounded (by 1) in L*>°(D), and

since
f(Tn(l’n; yn)Un) , / .

by the KPP property (1.2) of the function f(s),_the functions U,, converge as n — 400, up
to extraction of a subsequence and in all W2?(D) weak (with 1 < p < 400) to a function
U, which satisfies

0<

AUy + (coo —u(y)) U = 0 in D,

% = 0 on dD.

on
Furthermore, 0 < Uy, < 1 and U (0,9s) = 1. The strong maximum principle and the Hopf
lemma imply that Uy, = 1 in D. As a consequence, VU, — 0 locally uniformly in D as

n — +00.

Integrate now the equation (1.13) satisfied by 7}, over a finite cylinder (z,, A) X w and
pass to the limit as A — +o00. As in the proof of Proposition 1.2, the contribution of the
boundary terms at x = A vanishes as A — 400 and we get

/( . f(Tn(x,y))Yn(I,y)dxdyz/[Tn,x(fEmyHCnTn(Imy)—U(y)Tn(mey)] dy. (4.1)

On the other hand, we know that f(7},)Y;,, > 0 in D, and, moreover, integrating the equation
for T,, in (1.13) we get
1Ty, =l

from Proposition 1.2, as T,,(—o0, -) = 1. After dividing (4.1) by T,,(zn, yn), it follows that

Cn W)

m Z /w [Un,x(0> y) + CnUn(O, y) — u(y)Un(O’ y)] d,y
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As we have shown that |U,(0,y) — 1| + |U,.(0,y)] — 0 uniformly with respect to y € @
and T,,(x,,y,) — +00 as n — —+00, and since u has zero mean over w, one concludes that
0 > Coolw| > ¢*|w| > 0, which is impossible. Therefore, the sequence [T,z (py is bounded
and the proof of Proposition 1.3 is complete. [

Proof of Lemma 4.1

Since the functions Y, and f(T,)/T,, are bounded in D uniformly with respect to n € N, it
follows from Harnack inequality up to the boundary that

To(z + %, y) — +00 as n — +oo locally uniformly in (z,y) € D. (4.2)

Let K be any compact set in D. Take @ > 1 such that K C [~a + 1,a — 1] x @. Define
also, for each n € N:

M= sup [¢, —u(y)| < oo,
neN, yew

and B
M, = min f(Tu(x +Tp,9)) € (0,400).

(z,y)€[—a,a] xw
Observe that (4.2) and the fact that f(4o00) = +o00 imply that m,, — +o00 as n — +o0. For
each n € N, define

—M 4+ /M2 +4Le 'm,

Ay =
2Te !

>0,

the positive solution of
Le 'A2 + M)\, —m, =0. (4.3)

Note that A, — +00 as n — +oco. Define the shift 1, (z,y) = Yn(z + T, y), and set
7n("L‘7 y) - G_An(x—HI) + 6_/\"(_11—‘_&)-

We show now that Y, is a super-solution for 1, in the domain D, = (—a,a) X w. Both
functions v,, and Y, satisfy the Neumann boundary conditions on 0D while at the horizontal
boundaries of D, we have

Yn(£a, ) <1 <Y, (£a, ) inw.
Inside the domain D, the function v, is a solution of
0 =TLe ™ Ay + (G = u()) e — F(Tu(x + Tn, y))n < Le™ Aty + (G — w(y)) e — M,
while Y,, satisfies
Le 'AY, + (6, — u(y))Y e — mnY, < (Leflx\i + MM, — mn) Y, =0 in D,,
owing to the definition of \,,. The weak maximum principle then yields
0< ¢, <Y, in D,

for each n € N. Since K C [-a+ 1,a — 1] x @ and \,, — +00 as n — +o0, it follows from
the definition of Y, that

maXYx—i-:L‘n, = max ¥,(z,y) < max Y,(z,y) — 0 asn — 400,
Jnax Y y)=» )€K¢( 0) Jnax n(7,Y)

which is the desired result. [J
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5 Existence of fronts with minimal speed c*

In this section we prove the last part of Theorem 1.1, that is, the existence of bounded
nontrivial solutions of (1.13)-(1.14) with the minimal speed ¢*. We will do this using an
approximation by a sequence of fronts with speeds larger than ¢* that we have already
constructed. To do this, let ¢, be a sequence of speeds such that ¢, > ¢* for all n, and such
that

¢, — " as n— +oo.

It follows from the results of Section 3 that for each n, there exists a bounded solution
(T,,,Y,) of (1.13)-(1.14) with the speed ¢ = ¢,, such that T,, > 0,0 < Y,, < 1in D and
T,, € L>(D). According to (1.14), we have the correct limits on the right:

To(+00,-) =0 and Y, (+o0, ) = 1.
It also follows from Propositions 1.2 and 1.3 that
T,(—00,-) =1, Y,(—00,)=0
and that there exists a constant M > 0 such that
VneN, V(z,y)eD, 0<T,(z,y) <M. (5.1)

As we have mentioned, our strategy is to pass to the limit as n — +oo, in order to get a
solution of (1.13)-(1.14) with the speed ¢ = ¢* and T" € L>(D). Any shift of the traveling
wave (1,,Y,) in the variable z along the cylinder is, of course, also a traveling wave, and
the main technical difficulty here is to shift suitably the functions (7,,,Y,) so that the limit
pair is non-trivial and satisfies the correct limiting conditions at infinity. For that we have
to identify a region where both 7, and Y,, are uniformly not very flat.

Locating the interface
For each a € (0,1) and n € N, define
rp =min{z € R, Y, > ain [z, +00) X W}.

Since the functions Y, are continuous in D and satisfy Y;,(4+00,-) = 1 and Y,,(—o0,-) = 0, 22
are well-defined. Moreover, x¢ is nondecreasing in a € (0, 1) for each n € N fixed. Observe
that, also,

{ Y, >a in [2%,+00) X W,

min Y, (z5,-) = a.
Since Y,, is "flat at +00”, that is, Y,,(4+00,-) = 1, we have

||VYn||L°°([m?L,+oo)><w) = max 7|VYn(xvy)| > 0.

(z.y)Elaf,+o0)xw
Furthermore, since |VY, (z,y)| — 0 as * — +o00 uniformly in y € @, the points

! = min {x €[22, +00), Jy €w, |VY,(z,y) = ||VYn||Loo([z%,+oo)Xw)}
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are well-defined.
The key step is the following lemma that shows that to the right of z{ there are regions
where Y,, are uniformly "non-flat”.

Lemma 5.1 For all a € (0,1), we have
51611{] VYol Lo ([ee 400y x@) > 0.
The proof of this lemma is postponed until the end of the section.

Normalization of (7,,,Y,) and passage to the limit

Let us now complete the proof of the existence of a non-trivial bounded solution (7,,Y") of
(1.13)-(1.14) with the speed ¢ = ¢*. Choose any a € (0,1) and let % be a sequence of points
in the cross-section w such that

(VYo (@8, 5| = (VYoo o)) for all m € N,

Lemma 5.1 implies that
inf |VY,(Z0 52| > 0. (5.2)

neN

For each n € N and (z,y) € D, define the shifted functions
T(x,y) = To(z + 25,),  Yi(zy) = Ya(z + 23, y). (5.3)

Proposition 1.3 implies that both 7, and Y, are uniformly bounded in D, independently
of n, that is (5.1). Then the standard elliptic estimates up to the boundary imply that
these functions, as well as the shifts T¢ and Y,?, are also bounded in C*%(D), also uniformly
in n. Up to extraction of a subsequence, one can assume that the sequence y? converges:
7% — J* € U, and that (T%,Y,%) — (T%,Y*) in C2 (D) as n — +oo. Passing to the limit, we

conclude that the pair (7 Y*) satisfies

AT + (¢ —u(y))Ty + f(T*)Y* = 0 inD,
Le ' AY* + (¢* —u(y)) Yy — f(T*)Y* = 0 in D, (5.4)
or® oy
5 = an = 0 ondD,

and they obey the uniform bounds 0 < 7% < M and 0 < Y < 1 in D. Furthermore, (5.2)
and normalization (5.3) imply that

VY (0,5 > 0. (5.5)

SinceY =1isa supersolution of the Y%-equation, the strong maximum principle and Hopf
lemma imply that Y* < 1in D, — otherwise, we would have Y'* = 1, contradicting (5.5). For
the same reason we have Y* > 0 in D. Therefore, the function Y* is non-trivial.
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If T vanishes somewhere in D, then it is identically equal to 0, from the same arguments.
Let us rule out this possibility. Assume that 7% = 0. Then, the function Y* would satisfy

Le 'AY? + (¢* —u(y))Y* = 0 in D,

a 5.6
o = 0 ondD. (5:6)
on

We apply now the same method as in the second part of the proof of Proposition 1.2 in
Section 2. If we multiply (5.6) by Y, integrate over a finite cylinder (—A, A) x w and pass
to the limit as A — 400, we would obtain that the integral

/|VYCL|2 < +00
D

converges. Then, for a sequence A, — +oo, the shifted functions Y*(+A, + z,y) would
converge in C?_(D) to two constants Y € [0, 1]. Integrating (5.6) over (—A4,, A,) X w and
passing to the limit as n — 4-o00 yields that c¢*(Y? —Y?) = 0, that is Y! = Y?. Finally, once
again, multiplying (5.6) by Y%, integrating over (—A,,, A,) X w and passing to the limit as

n — 400, but now with the above information in hand, finally implies that

/ VY“]? =0,
D

which contradicts (5.5). As a consequence, we conclude that
T* >0 in D,
so that, in particular, 7% is not a constant, since the forcing term f(7%) Y is positive in D.

The limits at infinity

It remains only to show that 7% and Y attain the correct limits at infinity. Observe that,
since Y,, > a in [2% +00) X W and T¢ > x%, we have Y,* > a in [0,400) X w, and thus
Y*x,y) > a > 0 for all x > 0 and y € @. Since ¢* > 0, it follows immediately from
Proposition 2.1 that

T%(400,) = Y9(—00,") = 0, (5.7)

uniformly in @. The second part of this proposition implies that the limits 7%(—o0,y) and
Y*(400,y) exist, are independent of y € @ and are equal:

T°(~oc,1) = V*(o0,9) = (@) [ FT7)Y >0 (5.5)

We now claim that the sequence 2 = 2% —z2 > 0 is bounded. Otherwise, up to extraction
of another subsequence, we would have z, — +o0o as n — 4o00. Thus, for each (z,y) € D,
we would have z + 2% > x¢ for sufficiently large n, and so

Yi(z,y) =Yu(z +20,y) > a
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for n large enough, which would imply that Y%(x,y) > a in D. In particular, it would follow
that Y*(—o0, ) > a > 0, which contradicts (5.7).
Let now b be any real number in (a, 1). As in the previous argument, the shifted functions

T(x,y) = Tu(e+Tpy),  Y(2.y) =Yalz +T;.y)
ZZOC(E) as n — +00, up to extraction of another subsequence, to a pair (7%, Y?)
of solutions of (5.4) (with b instead of a), such that Y?(—cc,-) = 0. We claim that the
sequence 22 — 2% > 0 is bounded. Indeed, as we know that the sequence z¢ = 7° — 20 is
bounded, if the sequence (2% — x2) is unbounded then the sequence of nonnegative numbers
(2% — 2%) would be unbounded, which, in turn, would imply that Y°(—o0,) > a > 0,
contradicting (5.7) for Y. As a consequence, the sequence x% — 7 is also bounded and there
exists A% > 0, which depends on a and b but not n such that 22 — 7% < A% for all n € N.

However, for each (z,y) € [A%, +00) x @, we have then z + 7% > 2P, and thus

converge in C'

Yi(z,y) = Yo(z +2%,y) > b,

for all n € N. As a consequence, we have Y%(x,y) > b for all z > A% and y € ©, and, in
particular, Y*(+o0,y) > b.
Since b was arbitrarily chosen in (a, 1) and since Y*(4o00,-) < 1, we deduce that

Y%(4o00,y) = 1.

Now, (5.8) implies that, in addition, 7%(—o0,y) = 1. As a conclusion, the pair (_T“,Y“)
solves (1.13)-(1.14) with ¢ = ¢*, together with 0 < 7* < M and 0 < Y* < 1 in D. This
completes the proof of Theorem 1.1. [J

Proof of Lemma 5.1

We now prove Lemma 5.1. Assume that the conclusion of lemma does not hold for a real
number a € (0,1). As ||[VY,|| Lo (jee,+00)xw) 18 positive for each n € N, up to extraction of a

n?

subsequence, one can then assume without loss of generality that
IV Yall i oy — O 5 11— +oo. (5.9)

Temperature is small on the right

We first claim that in this case the "temperature interface” is located far to the left of the
”concentration interface”, that is, we have

||Tn||L°°([x%,+oo)><w) — 0 asn — +oo. (510)

Indeed, assume now that (5.9) holds and (5.10) does not. Then there exist € > 0 and a
sequence (T, y,) in D such that

xn, > xn and T, (xp,y,) > € for alln € N.
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Up to extraction of a subsequence, one can assume that 3, — Yy, € W as n — 400. The
standard elliptic estimates imply that the sequences of shifted functions T, w(x + x,,y) and
Y, (z + @, y) converge in C? (D), up to extraction of another subsequence, to a pair (T,Y)

solving (1.13) with ¢ = ¢*. Furthermore, T" and Y satisfy
0<Y <1, 0<T<M inD,
Y>a(>0), |[VY|=0 in]0,+00)x 0,

and T'(0, y_oo) > ¢. The strong maximum principle and Hopf lemma imply that T > 0 and
Y > 0in D. On the other hand, Proposition 2.1 yields

T(+00,-) = Y (~00,-) = 0.

Finally, the positive maximum m of Y in D is reached. But since m is a supersolution for
the Y equation, the strong maximum principle and Hopf lemma imply that Y = m in D,
which leads to a contradiction since Y (—o0,-) = 0. As a consequence, (5.10) has to hold if
assumption (5.9) is true.

Temperature decays exponentially on the right

We then claim that under assumptions (5.9) (and hence (5.10)) T,, decays exponentially
uniformly to the right of z%: there exist a positive number A > 0, an integer n € N and
A >0 so that for all n > N and all (z,y) € [z} + A, +00) x W we have

Toa(2,y)

To(z,y)
As T,, > 0, while Y,, and f(7,,)/T,, are bounded independently of n and satisfy (1.13) with
the speeds ¢, which are uniformly bounded (since lim,, ., ¢, = ¢*), it follows from standard
elliptic estimates and the Harnack inequality that the functions |VT,|/T,, are bounded in D
independently of n. Assume now that the claim (5.11) does not hold. Then, after extraction
of a subsequence, there exists a sequence of points (z,,y,) in [x%,4+00) X @ such that

< =\ (5.11)

lilf (xn, —x2) = 400 (5.12)
and T
lim inf 22z (TnsYn) (5.13)

n—-+400 Tn(xmyn)
Set the normalized and shifted temperature
To(z + 20, y)
T, Yn)

for all n € N and (x,%) € D. Again, up to another extraction of a subsequence, one can
assume that y, — Yo € W as n — +o0o. The functions U, satisfy

S (T, yn)Un)

Un(,y) =

AU, + (¢, — u(y))Up o + Z, = 0 in D,
(e — uly)) T )
OUn = 0 ondD,
on
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where
Zn(2,y) = Yoz + 24, 9)

is the shifted concentration. The sequence U, is bounded in all W2?(D) (for all 1 < p < 4-00),
while T, (2, yn) — 0 as n — 400, as can be seen from (5.10) because z,, > z%. On the other
hand, the sequence of functions Z, is globally bounded in C>®(D). Hence, up to extraction
of a subsequence, the functions Z, converge to a function Z in C2 (D) as n — -+oco. But
(5.9) and (5.12) imply that Z is a constant: Z = Zy. Furthermore, the constant Z; is such
that

0<a<Zy<1, (5.14)

sincea <Y, < 1lin[z%,400)xwW. As a consequence, up to extraction of another subsequence,
the positive functions U,, converge in all I/Vlzocp(D) weak (for 1 < p < +00), to a classical
nonnegative solution U of

AU + (¢ —u(y)U, + f'(0) ZoU = 0 in D,

5.15
0_U = 0 on 0D. ( )
on

Furthermore, we have U(0, y,) = 1, while (5.13) implies

Uz (0, Yoo)
T2y > 0. (5.16)

It follows from the strong maximum principle and the Hopf lemma that U > 0 in D and from
standard elliptic estimates and the Harnack inequality that the function [VU|/U is bounded
in D. Let (2!, y.) be a sequence a points in D such that

Uz(2),, 9y, U =7

Next, with the same arguments as above, the functions

Uz + 2!, y)

Vn(‘rMy) = U(ZE',y')

o 2 (D), up to extraction of
a subsequence, to a nonnegative function V' solving the same linear equation (5.15) as U,
and such that V(0,vy.) = 1, where y., = lim, ., v,, (after extraction of a subsequence).
Therefore, V is positive in D. Moreover, at the point (0,7 ) we have

2 <M inD d ——=2 =M
v o= RS0y

are bounded in Cz’a(ﬁ) independently of n and converge in C?

However, the function V, /V satisfies a linear elliptic equation in D without the zeroth-order
term, together with the Neumann boundary condition on 0D and attains its maximum at
the point (0,y’.). The maximum principle implies that V,/V = M in D. In other words,
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there exists a positive function ¢(y) such that V(z,y) = eM*¢(y) in D. It follows that ¢(y)
satisfies - .,
Ayp+ | M (" —u(y)+M +f(0)Zy| ¢ = 0 indw,
¢
on

In other words, ¢(y) is the unique positive eigenfunction of (1.6) and, moreover,

= 0 on Jw.

(M) = M + M + f(0) Z. (5.18)

Recall that M > 0 (see (5.17)), while ¢* > 0, f/(0) > 0 and Zy > a > 0 from (5.14). Hence,
the right side of (5.18) is positive. However, as we have mentioned in the introduction, the
function p is nonpositive, since it is concave and p(0) = p/(0) = 0. One has then reached a
contradiction which shows that (5.11) must hold.

A sub-solution for Y,

The last step in the proof of Lemma 5.1 is to use the exponential decay bound on 7;, in order
to find a suitable sub-solution for the function Y,, in [2%, +00) X @, which will contradict our
assumption (5.9). We have just shown that, for all n > N and (z,y) € [z + A, +00) X & we
have

0 < Th(z,y) < Tp(zl + A, y) e Moo= A) < N e Aemen=A),

The last inequality above follows from (5.1). On the other hand, for all z € [z%, 2% 4+ A], one

n»r'n

has e @=22-4) > 1 We conclude that the above bound holds in the whole half-strip z > z2:
Vn>N,V (r,y) €[z% +oo) x@, 0<Ty(x,y)<Me MNoman=d), (5.19)

We apply the same strategy as in Step 1 of the proof of Theorem 1.1 for ¢ > ¢*: use
the above exponential bound for temperature to create a sub-solution for Y,,. First, since
1(0) = 1/ (0) = 0 < ¢*, one can choose > 0 small enough so that

0< B <A,
(5.20)
u(BLe) — 5%+ c*fLe > 0.
Then pick v > 0 large enough so that
Y X mjngbgLe Z 1,
N (5.21)

v Le™? (u(BLe) — 5% + c*fLe) x mwin bprLe > f'(0) MM,

where ¢s1. denotes the positive principal eigenfunction of (1.6) with parameter [ Le. For

each n > N, define
Y, (2,y) = max (0,1 =7 @pre(y) e ")
for all (x,y) € D. Each function Y, satisfies

X, =0on 0D,
on

Y
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while 0 <Y, <1and Y, (+00,-) = Y,(4+00,) = 1 uniformly in @. In addition, we have
Y, =0in (—oo,z%] x W,

as follows from the first property in (5.21). Hence, in the region where Y, (z,y) > 0 we have
x > 2 and thus there Y, satisfies

Le 'AY, + (co — u(®)Y . — F(T0)Y, > vLe " (u(BLe) — 8% + ¢, BLe) dpre(y) e o)
_f/(o) M e~ Ma—zi—A) (1 — ¢6Le(y) e—ﬁ(w—w%))
> yLe™ (u(BLe) — B+ ¢ BLe) dpro(y) e P — f/(0) M M e PE=20) > ¢

because of (1.2), (5.19)—(5.21) and since ¢, > ¢*. As f(T,) > 0, it then follows from the
weak maximum principle that we have a lower bound for Y,:

Vn>N,V(z,y) €[z, +00) xT, Yu(r,y) > Y, (2,9) > 1 —7¢sre(y) e ).

In particular, it follows that there exists Ly > 0 which is independent of n so that we have
Yo (2% 4+ Lo,y) > (1 +a)/2 for all y € w. However, since min,ez Y, (25, y) = a < 1 for all
n, we finally reach a contradiction to our assumption (5.9). This completes the proof of
Lemma 5.1. [
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