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INSTABILITIES IN A COMBUSTION MODEL
WITH TWO FREE INTERFACES

D. ADDONA, C.-M. BRAUNER, L. LORENZI, AND W. ZHANG

ABSTRACT. We study in a strip of R? a combustion model of flame propagation with stepwise
temperature kinetics and zero-order reaction, characterized by two free interfaces, respectively the
ignition and the trailing fronts. The latter interface presents an additional difficulty because the
non-degeneracy condition is not met. We turn the system to a fully nonlinear problem which is
thoroughly investigated. When the width £ of the strip is sufficiently large, we prove the existence
of a critical value Le. of the Lewis number Le, such that the one-dimensional, planar, solution is
unstable for 0 < Le < Le.. Some numerical simulations confirm the analysis.

1. INTRODUCTION

This paper is devoted to the analysis of cellular instabilities of planar traveling fronts for a thermo-
diffusive model of flame propagation with stepwise temperature kinetics and zero-order reaction. In
non-dimensional form, the model reads:

{ 0, = A® + W(®,0), "

o, = LAD - W(D,0),

where © and ® are appropriately normalized temperature and concentration of deficient reactant,
Le is the Lewis number and W (®, ©) is a reaction rate given by

A, if ©>0, and @ >0,

wW(o,®) = (1.2)
0, if ©<O; andfor ®=0.

Here, 0 < ©; < 1 is the ignition temperature and A > 0 is a normalizing factor.

Combustion models involving discontinuous reaction terms, including the system (1.1)-(1.2), have
been used by physicists and engineers since the very early stage of the development of the combustion
science (see Mallard and Le Chételier [33]), primarily due to their relative simplicity and mathe-
matical tractability (see, e.g., [5, 17, 21], and more recently [2, 4]). These models have drawn
several mathematical studies on systems with discontinuous nonlinearities and related Free Bound-
ary Problems which include, besides the pioneering work of K.-C. Chang [15, 16], the references
[1, 13, 23, 24, 25, 26, 35, 36], to mention a few of them. In particular, models with ignition tem-
perature were introduced in the mathematical description of the propagation of premixed flames to
solve the so-called “cold-boundary difficulty” (see, e.g., [14, Section 2.2], [3]).

More specifically, in this paper we consider the free interface problem associated to the model
(1.1)-(1.2). The domain is the strip R x (—¢/2,£/2), the spatial coordinates are denoted by (z,y),
t > 0 is the time. The free interfaces are respectively the ignition interface x = F(t,y) and the
trailing interface x = G(t,y), G(t,y) < F(t,y), defined by ©(t, F(t,y),y) = 0;, ®(¢t,G(t,y),y) = 0.

2000 Mathematics Subject Classification. Primary: 35R35; Secondary: 35B35, 35K50, 80A25.

Key words and phrases. Free boundary problems with two free interfaces, traveling wave solutions, instability,
fully nonlinear parabolic problems, analytic semigroups, dispersion relation.
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2 D. ADDONA, C.-M. BRAUNER, L. LORENZI, AND W. ZHANG

The system reads as follows, for ¢ > 0 and y € (—£/2,£/2):

00
E(Lx,y) = AO(t,z,y), x < G(t,y),
®(t,z,y) =0, r < G(t,y),
00
E(tw,y) = AO(t,z,y) + A, G(t,y) <z < F(ty),
0% 1 (1.3)
E(tx,y) = (Le) A@(t,x,y) - Av G(tay) <z < F(t,y)v
N ) v > Ft.y)
[0}
o = (Le) A1 2.), v > F(ty),

where the normalizing factor A will be fixed below. The functions © and ¢ are continuous across
the interfaces for ¢ > 0, as well as their normal derivatives. As x — =£o0, it holds

O(t, —o0,y) = ®(t, +o0,y) =1, O(t, +00,y) = 0. (1.4)

Finally, periodic boundary conditions are assumed at y = +¢/2.

As was noted in earlier studies (see [4, 6]), this system is very different from models arising in
conventional thermo-diffusive combustion. Two are the principal differences. (i) The first one is that
in the model considered here, the reaction zone is of order unity, whereas in the case of Arrhenius
kinetics the reaction zone is infinitely thin. This fact suggests to refer to flame fronts for stepwise
temperature kinetics as thick flames, in contrast to thin flames arising in Arrhenius kinetics. (ii)
The second, even more important difference, is that, in the case of Arrhenius kinetics, there is a
single interface separating burned and unburned gases. In contrast to that, in case of the stepwise
temperature kinetics given by (1.2), there are two interfaces, namely the ignition interface where
O = O, located at © = F(t,y), and trailing interface at © = G(t,y) being defined as a largest
value of x where the concentration is equal to zero. As a consequence of (i), the normal derivatives
are continuous across both interfaces, in contrast to classical models with Arrhenius kinetics where
jumps occur at the flame front (see e.g., [14, Section 11.8] and [34, 38, 39] for the related Kuramoto-
Sivashinsky equation). There have been a number of mathematical works in the latter case based
on the method of [9] that we are going to extend below, see in particular [7, 8, 11, 12, 29, 30, 31]
for the flame front, and the references therein. Finally, note that Free Boundary Problems with
two interfaces have already been considered in the literature, especially in Stefan problems, see e.g.,
[19, 20, 41] (one-dimensional problem) and [18] (radial solutions).

The above system admits a one-dimensional traveling wave (planar) solution (09, ®()) which
propagates with constant positive velocity V' (see [4, Section 4]). It is convenient to choose the
normalizing factor A = 1/R in such a way that V' = 1, where the positive number R = R(6;) is
given by:

O;R=1—-e% 0<0;,<1. (1.5)
Thus, in the moving frame coordinate ' = x — ¢, the system for the traveling wave solution reads
as follows:
D00 + D00 =, in (—oo, 0],
D00 4+ D00 = _R-1 in (0, R),
Le Dy ®©) + D, ®© =TLeR™, in (0, R),
D00 + D00 =, in [R, 4+00),
LeDy®% + Dy ®© =0, in [R, +00),
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whose solution is

1, z' <0, 0, z' <0,
e U Bt
’ _ oLleR
B, ' >R, 1+ Lle e T 2R
(1.6)
—

0.8
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FIGURE 1. O (solid curve) and & (dashed curve) with 6; = 0.75, Le = 0.75
(R = 0.60586).

The existence of traveling fronts poses a natural question of one and multidimensional stability, or
especially instabilities of such fronts. It is known (see [34, 38]) that diffusional-thermal instabilities of
planar flame fronts, when the Lewis number is less than unity, generates cellular flames and pattern
formation. In this paper, we focus our attention on instabilities of the traveling wave (@(O), CI)(O)), and
thus for the ignition and the trailing interfaces. Earlier studies have shown (see [6]) that instabilities
depend on the Lewis number and occur only when the width of the strip £ is large enough (in [4], ¢
is taken to infinity), which motivates the present study.

The main result of the paper is the following:

Main Theorem. Let 0 < 6; < 1 be fized. There exist £y(0;) sufficiently large, such that, whenever
£ > £o(0;), there exists a critical value of the Lewis number, say Le. € (0,1) (see (6.2)). If Le €
(0,Lec), then the traveling wave solution to problem (1.3)-(1.4) is unstable with respect to smooth and
sufficiently small two dimensional perturbation. Further, also the ignition and the trailing interfaces
are pointwise unstable.

The paper is organized as follows. In Section 2, we introduce the main notation and the functional
spaces. Section 3 is devoted to transforming problem (1.3)-(1.4) in a fully nonlinear for problem for
the perturbation of the traveling wave solution (), ®(®)) in (1.6), set in a fixed domain (see (3.23)).
We determine that the ignition interface meets the transversality (or non-degeneracy) condition of
[9]. Unfortunately, this is not the case of the trailing interface which is of different nature. In
short, the idea is to differentiate the mass fraction equation, taking advantage of the structure of
the problems.

Then, in Section 4, we collect some tools that are needed to prove the main result. Since it is very
lengthly and technical, we split it into several subsections. The theory of analytic semigroups plays
a crucial role in all our analysis. For this reason, one of the main tools of this section is a generation
result: we will show that a suitable realization of the linearized (at zero) elliptic operator associated
with the fully nonlinear problem (3.23) generates an analytic semigroup and we characterize the
interpolation spaces. This will allow us to prove an optimal regularity result for classical solutions
to problem (3.23). Section 6 contains the proof of Theorem 1. Finally, Section 7 is devoted to
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a numerical method and computational results which show two-cell patterns (see [6] for further
results).

2. NOTATION, FUNCTIONAL SPACES AND PRELIMINARIES

In this section, we collect all the notation, the functional spaces and the preliminary results that
we use throughout the paper

2.1. Notation. We find it convenient to set, for each 7 > 0,

S=Rx(=£/2,£/2), St = (1,+00) x (—£/2,£/2), So = (—o0,7) x (=£/2,¢/2),
H- =(—o00,7) xR, Hf = (1,400) x R, Ry =10,T] x [-£/2,£/2].

T

Functions. Given a function f : (a,b) — R and a point z¢ € (a,b), we denote by [f]., the jump of
f at xo, i.e., the difference f(z§) — f(xy ) whenever defined. For each function f : [—£/2,¢/2) — C
we denote by f* its ¢-periodic extension to R. If f depends also on z running in some interval I, we
still denote by f* its periodic (with respect to y) extension to I x R. For every f € L?((—£/2,£/2))
and k € Z, we denote by fk the k-th Fourier coefficient of f, i.e.,

£

o 1 2
kaZ/ f@dya

-

where ey, (y) = e for each h € Z and y € R. When f depends also on the variable 2 running in
some interval I, fi(x) stands for the k-th Fourier coeflicient of the function f(z,-).
The time and the spatial derivatives of a given function f are denoted by D:f (= fi), D.f

(: fz)7 Dyf (: fy) Dyo f (: frr) Dﬂ:yf (: fzy) and Dyyf (: fyy)v respectively. If 3 = (51752)
with 81, B2 € NU {0}, then we set DY = D} D}2.

Finally, we denote by x4 the characteristic function of the set A C R? (d > 1).

Miscellanea. Throughout the paper, we denote by ¢y a positive constant, possibly depending on A
but being independent of k, n, x and the functions that we will consider, which may vary from line
to line. We simply write ¢ when the constant is independent also of .

The subscript “b” stands for bounded. For instance C3(€2;C) denotes the set of bounded and
continuous function from 2 to C. When we deal with spaces of real-valued functions we omit to
write “C”.

Vector-valued functions are displayed in bold.

2.2. Main function spaces. Here, we collect the main function spaces used in the paper pointing
out the (sub)section where they are used for the first time.

The spaces X and Xy, (Section 4). By X we denote the set of all pairs f = (f1, f2), where fi :
S — Cand fy : S§ — C are bounded functions, f; € C(S;; C)NC([0, R x[—£/2,£/2]; C)NC(S%; C),
f2 € C([0,R] x [—€/2,£/2];C) N C(S};C) and lim, 100 f1(2,y) = limy—s 400 f2(z,y) = 0 for each
y € [—£/2,£/2]. Tt is endowed with the sup-norm, i.e., [|f||cc = [|f1llzo(s;c) + ||f2||L°c(SO+;<C)'

For each a € (0, 1], X, denotes the subset of X of all f such that (i) f; € Cy* (%; C)nCp ([0, R] x
(—0/2,0/21;C) N C3(S7:©), (i) fo € C(I0, B x [£/2,6/2];C) 1 C3(55:C), (i) f;(—£/2) =
fi(-,4/2) (and Vf;(-,—£/2) = Vf;(-,£/2) if « = 1) for j = 1,2. It is endowed with the norm
Ellec = 1111l o 570y + Y (M filleg (o x (—e/2.0/2150) + 1£ill oo 57 .c)):

For k € N and a € (0,1), Xyt (kK € N, a € (0,1)) denotes the set of all f € X such that
DPf = (DVf1,D7f2) € X, DV f;(-,—£/2) = DV f;(-,£/2) for each |y| < k, j = 1,2, and D'f € X,
for |y| = k. It is endowed with the norm |[f[[x1a := 32| D Elloc + 22, 1= 1Dl
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The spaces Y, (a,b) and Yay,(a,b) (Section 5). For o € (0,1) and 0 < a < b, we define by
Y. (a,b) the space of all pairs f = (fy, f2) such that f; : [a,b] x S = R, fa: [a,b] x S§ — R and

I£lly..@p) = sup [[£(t - )la+ sup [fi( 2 9)llcarzapy + sup 202 9)lcarz(ap) < +oo.
a<t<b (z,y)€S (z,y)€ST

Similarly, Y244 (a,b) denotes the space of all the pairs u such that D]* D2 Dj*u belongs to
Yala,b) for every v1,72,7vs > 0 such that 274 + v2 + 73 < 2. These are Banach spaces with the
norms || - [ly,, a,6) 304 [[ly,, . (a.b) = Doy, 1rs s <2 107 DI Dy ully, (a,p)-

If a = 0 and b = T then we simply write Y, and Yai, instead of Y, (0,T) and Ya:4(0,T),
respectively.

3. DERIVATION OF THE FULLY NONLINEAR PROBLEM

3.1. The system on a fixed domain. To begin with, we rewrite system (1.3) in the coordinates
t'=t, ' =x—t,y =y, Dy = Dy — D,s. Next, we look for the free interfaces respectively as:

Gt'y')=9{,y), Ft'y')=R+ f(t'y),

where f and g are small perturbations. In other words, the space variable z’ varies from —oo to
g(t',y"), from g(t',y') to R+ f(¥',y’), and eventually from R + f(¢',y’) to +o0o0. As usual, it is
convenient to transform the problem on a variable domain to a problem on a fixed domain. To this
end, we define a coordinate transformation in the spirit of [9, Section 2.1], see also, in dimension
one, [19, Section 5],

) x,:£+ﬂ(€)g(7an)+B(£7R)f(7.7n)a yl:na

where 8 is a smooth mollifier, equal to unity in a small neighborhood of £ = 0, say [, ], and
has compact support contained in (—26,20) C (—R,R). When 2/ = g, £ = 0, and £ = R when
2’ = R+ f. Then, the trailing front and the ignition front are fixed at £ = 0 and £ = R, respectively.
Thanks to the translation invariance, (1.6) holds with the variable £. For convenience, we introduce
the notation

=7

and we expand (1 + g¢) ™' =1 — 0¢ + (0¢)%(1 + 0¢) ™' It turns out that
Dy = Dg — 0¢De + (0¢)* (14 0¢) ™' D,
Dy = D; — 0, D¢ + 070¢D¢ — 0-(0¢)*(1 + 0¢) "' D,
Dy = Dy — 0y D¢ + 0yoe D¢ — Qn(96)2(1 + Q&)_lDi
and system (1.3) reads:
O; =0¢ + AO + (07 — 0F — 20¢)(1 + 0¢) *Oce — 20(1 + 0¢) ' Ogyy
+ [(0r = 0 = 0m) (1 + 06) 7" + 20069 (1 + 0¢) % — 0ec(1+ 0]) (1 + 06) °]Oe,  (3.2)
o =0
in (0,400) x (—00,0) x (—£/2,£/2),
Or =O¢ + AO + (0} — 0F — 20¢)(1 + 0¢) 2O¢e — 20, (1 + 0¢) ' O¢y + B!
+ [(or — 06 = o) (1 + 06) ™" + 20706 (1 + 0¢) > — 0ee(1 + 05) (1 + 0¢) ] O,
O, =P + Le 'A® + Le (0 — 0f — 20¢) (1 + 0¢) *®ee — 2Le 0 (1 + 0¢) '@y — R

+ [(0r—0e—Le o) (1 + 0¢) ' +2Le 0,065 (1 + 0¢) 7> — Le ™ oee (1 + 02) (1 + 0¢) %] ®¢
(3.3)
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n (0,400) x (0, R) x (—£/2,¢/2) and
Or =O¢ + AO + (0] — 07 — 20¢)(1 + 0¢) *Oce — 20y (1 + 0¢) 'Oy
+ [(0r = 0¢ = 0nn) (1 + 0¢) " + 20n0¢7 (1 + 0¢) > — 0ec(1 + 02)(1 + 0¢) %] O,

O, =P +Le 'A® + Le™ (0] — 0f — 20¢)(1 + 0¢) *Pee — 2Le "0, (1 4 0¢) ' Pgyy

+ [(0r—0c—Le ™ ogn) (1 + 0¢) ™" +2Le ™ " 0poen(1 + 0¢) 7> — Le ™ oge (1 + 07) (1 + 0¢) ] ®¢
(3.4)

n (0,+00) x (R,+00) x (—¢/2,£/2). Moreover, © and ® are continuous at the (fixed) interfaces
& =0and £ = R, and so are their first-order derivatives. Thus,

[O(7, - m)]o = [O¢(7, - m)]o = (7,0,7) = Pg(7,0,7) = 0
and
O(r, R,n) = 0;,  [O(7,-,1)|r = [O¢(7, -, n)lr = [@(7,,n)] = [Pe(T, -, )] = 0.
Conditions (1.4) hold at £ = +o00 and periodic boundary conditions are assumed at n = ££/2.

3.2. Elimination of the interfaces. From now on, with a slight abuse of notation, which does
not cause confusion, we write ¢ instead of 7 and x, y instead of £ and 7. So, we warn the reader
that, in the sections which follow, z and y are not the same as in the introduction.

In the spirit of [9, 30], we introduce the splitting:

Ot z,y) = 00 (x) + olt, 2,9)0 (x) + u(t, z,y), (3.5)
D(t,z,y) = & (x) + o(t, x, y)@éo)(x) +o(t,z,y), (3.6)

which is a sort of Taylor expansion of (6, ®) around the traveling wave solution (©(9), ®(©)). Thus,
the pair (u,v) plays the role of a remainder and, since we are interested in stability issues, we can
assume that v and v are “sufficiently small” in a sense which will be made precise later on.

A long but straightforward computation reveals that the pair (u,v) satisfies the differential equa-
tions

u =ty + Au+ 0:(1+ 05) " (00 + ) — (1 + 04) 2020 (1 + 02)(000) + uy)
-1+ 91)71 [(Qm + ny)(Q@(Ox) +ug) + QQy(Qy@( + ury)]

(3.7)
+ (1+ 02) (20500 (005 + wz) + (0 = €7) (0052, + OF + iz
- 29$(Q®rxm degcgc) + umc)] 5
n (0,+00) x (R\ {0,R}) x (—£¢/2,£/2) and
vy =y + Le LAv + 04 (14 02) 1 (0@ 4+ v,) — Le (1 + 02) " 02a (1 + Qy)(Q‘I’(O) + vg)
—Le ' (1 + 02) " [(Le 0x + 0yy) (0P + v,) + 20, (0, @) + vyy)] (38)

+Le (1 + 04) " 2[20y 00y (020) + v5) + (02 — 02) (0D, + &L + v,,)

n (0,400) x [(0,R) U (R, +00)] x (—£/2,£/2) and v =0 in (0, +00) X (—00,0) x (—£/2,£/2).

Two steps are still needed:
a) we have to determine the jump conditions satisfied by v and v;
b) again in the spirit of [9, 30], we have to get rid of the function g from the right-hand sides of
3.7) and (3.8). As we will see, some difficulties appear and, to overcome them, we will differentiate
he differential equation (3.8).

(
(
(
t
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3.2.1. The ignition interface = R. Note that ©(?), &) belong to C'(R). Thus, [u]r = [v]r =
0. Moreover, O (R) = —6; and " (R) = (1 — exp(—=LeR))/R, so that they do not vanish at
the interface x = R. The latter is a kind of transversality or non-degeneracy condition (see [9]).
Evaluating (3.5) at © = R, we get u(R) = 6, f.

Next, differentiating (3.5) and (3.6) for x # R, and taking the jumps across £ = R, it is not
difficult to show that [uy]r = —R~'f and [v,]gr = R~ 'Le f. This is a key point since we are able to
express f in terms of v and write

Summing up, the interface conditions at z = R are the following;:
[ulg = [v]r =0, wu(R)+ 6;R[uz]r =0, Le[uz|r + [vz]r = 0. (3.10)

3.2.2. The trailing interface x = 0. Taking the jump at = 0 of both sides of (3.5) and (3.6),
we get the conditions [u]p = v(0) = 0 for u and v. The trailing interface has a different nature with

respect to the ignition interface. Indeed, since @&0)(0) = o (0) = 0, the non-degeneracy condition
of [9] is not verified and we are able to express ¢ in terms neither of u or v. On the other hand,

0 (0+) = =R~ and % (0+) = R~1Le, so that they do not vanish. Differentiating (3.5) and (3.6)
for & # 0, and taking the jumps yields: [u,]o = R™'g, v.(-,0%,-) = —R~1gLe. Hence, we get the
additional interface condition Le [uz]o + v, (-, 0", ) = 0, so that the interface conditions at = 0 are
[ulo =v(0) =0, Lelug]o+v.(-,0%,:)=0. (3.11)

We can also write
g(t,y) = —RLe v, (1,07, y). (3.12)

Although the front g could be eliminated, the method of [9] is not applicable since, in contrast to
(3.9), g is related to the derivative of v in the equation (3.12).

3.3. Differentiation and new interface conditions. To overcome the difficulty pointed out
above, the trick is to differentiate (3.8) with respect to z, taking advantage of the structure of the
system and consider the problem satisfied by the pair (u,v,). From (3.10) and (3.11) we get the
following interface conditions for v and w = v,:
_ +y
[ulo =0, Le [uz]o + w(0™) = 0, (3.13)
[u]lgr =0, u(R) + 6;R[uz]r = 0, Le[uz|r + [w]gr = 0.

We missed two jump conditions: one at the trailing interface and the other one at the ignition
interface. To obtain the additional condition at the trailing interface @ = 0, we differentiate (3.6)
twice in a neighborhood of x = 0 and take the trace at = 0". Using (3.12), we get

®pp(-,07, ) =LeR~' 4+ Lew(-,07,) + w,(-,0",). (3.14)

To get tid of ®,,(-,0T,-) from the left-hand side of (3.14), we observe that, for z > 0 sufficiently
small, the second equation in (3.3) reduces to

&, =, + Le 'A® + Le ' g®,, — 2Le” g, ®uy — R 4 (90 — Le” gy, ) @ (3.15)

Taking the trace of (3.15) at @ = 07 it is easy to check that ®,,(-,0%,-)(1+ g7) = Le R™". Hence,
using (3.12) and (3.14) we get the additional interface condition

Lew(-,0", ) + wy(-,07,) = Le R™{[1 + R®Le > (wy(-,0%,))*] " — 1}. (3.16)

We likewise identify the additional interface condition at the ignition interface x = R. Differen-
tiating twice (3.6) in a neighborhood of z = R, taking the jump at x = R and using (3.9), (3.10)
gives

[®22]r = —R™'Le + Le [w]g + [wo]r- (3.17)

We need to compute [®,.]r: in a neighborhood of R™, the second equation in (3.3) yields
@y = ®, +Le 'AD + Le ' (f,)?®py — 2Le ' f, @0y — RV + (fy — Le ™" fy) @,
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while in a neighborhood of RT from the second equation in (3.4) we get
&, =, + Le 'A® + Le ' (f,) P — 2Le " f,@uy + (fi — Le ™" fyy)®s.

Using the previous two equations it can be easily shown that [®,,]r(1 + (f,)?) = —R~'Le, which,
together with (3.9) and (3.17), gives

Le[w]g + [we|r = —Le R™H[1 + 0; (uz(-, R, -))*] ™! — 1}. (3.18)
This is the additional condition we were looking for.

3.4. Elimination of g and its time and spatial derivatives. Formulae (3.9) (3.12) enable the
elimination of the fronts f and ¢ from the differential equations satisfied by u and w. First, they
allow to write the following formula for ¢ (see (3.1)):

Q(ta z, y) = oi_lﬂ(a7 - R)’U,(t, R7 y) - RLeilﬁ(x)w(ta O+7 y) (319)

Differentiation of (3.19) with respect to = and y is benign. The right-hand sides of (3.7) and (3.8)
depend also on g;. Hence, we need to compute such a derivative and express it in terms of (traces
of) spatial derivatives of v and w. Since

Qt(t,.’lf,y) = eiilﬁ(x - R)ut(t7 R7 y) - RLe_lﬁ(x)wt(t,O‘F, y)? (320)

we need to get rid of us(t, R,y) and w;(t,07,y). For simplicity, we forget the arguments ¢ and y.
We evaluate (3.7) at z = R (it would be equivalent at = R™). Recalling that all the derivatives
of p with respect of  vanish and taking (3.19) into account, we get

u(R) =us(RY) + Au(RY) + 07 g (R)(u(R) + s (RY)) — 0 "y (Ryus(RY)
= 20, Mg (Rt (RY) + 6 (1, (R) (s (RY) — u(R) — 6,) — 6; "u(R)uy (R).
Since 6; is fixed, assuming that the perturbations are small we may invert and write
ur(R) = [1=0; " (u(R) +us (RY))] ua(R) + Au(RT) = 07 uyy (R)us (RY) — 07 u(R)uyy (R)
=207 g (R (R) 4+ 07y (R)* (i (RY) = u(R) = 0,)].
(3.21)
Similarly, differentiating and evaluating (3.8) at & = 07 we get
w;(07) =w, (0%) + Le *Aw(0") — RLe *w;(07) (Le w(0") + w,(07))
+ RLe 2 [wyy (07) (Lew(0T) + wy (0)) + 2wy, (07)wyy (01)]
+ R*Le™3(w, (07))?(~Le*w(0) + R Le? 4w, (07)),
so that
wy(0%) = {Lew, (07) + Aw(07) + RLe ™" [wy, (07)(Le w(07) + wy (07)) + 2wy (07 )wyy (01)]
+ R*Le 2 (w, (0M))*(~Le*w(0") + R™'Le? + w,,(07))}
x [Le + R(Lew(0") + w,(0T))] 1. (3.22)

A related remark is that equation (3.20) for g, together with formulae (3.21)-(3.22), may be viewed
as a second-order Stefan condition, see [10].

3.5. The final system. Using (3.7), (3.8), (3.13), (3.16), (3.18)-(3.22), we can write the final
problem for u = (u, w), which is fully nonlinear since the nonlinear part of the differential equations
contains traces at x = 07 and R of (first- and) second-order derivatives of the unknown u itself.
Summing up, the pair u = (u,w) solves the nonlinear system
{ Duu(t,-,) = Zu(t,-,) + Z(u(t,-,-), t>0,

A(u(t,-)) = A (ult,-)), t>0, (3.23)

and satisfies periodic boundary conditions at y = £¢/2, where

Lv = (ACH+ Gy Le H Av + v,), (3.24)
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¢(0*,) —¢(07,)

C(RT,) = (R,

Le[Cz (0%, ) = G(07, )] +v(0F, )

Lev(0T, ) + v, (0T, )

C(R*,) +0;R[G(RT, ) — (R, )]
Le[G(RT,") = G(R™, )] +v(RT,-) —v(R™,")
Le[v(R*,") —v(R™,")] + v (R",-) — v (R™,)

, (3.25)

F(v) =(AV)F1L(v) — Fao(v), A(V) D% (v) + DAV (V) — Le ' D% (v)),

7 (v) 20 BROEIC(RT ) — RLe™!BOLv(0.) +G,
U078 (- RIC(RY, ) — RLe T B0(0,)

Fo(v) ={(0;'8'(- = R)C(RT,) — RLe” 'B'v(0,-) + 0; ' Brlyy(RT, ) — RLe™ " Buy, (0, )
x (0, BROWC(RY, ) — RLe™' 8O0 v(0,) + ()
+2(0;7 Br¢, (RT,-) — RLe™'Bu,(0,-))?0)
+2(6; ' Bréy(R", ) = RLe™" By (0,-))Cay (1 + 6,1 8'(- = R)C(RT,-) — RLe™ ' 8'v(0,-)) "
—{2(67'Br¢y(RT, ) — RLe™' vy (0,-)) (6 '8'(- = R)Gy(R™, ) — RLe ™" 8'v,(0,))
x (0, BrODIC(RT, ) — RLe™' O v(0, ) + )
+ [(671 B¢y (BT, ) — RLe ™' Bu, (0,))* = (6718'(- — R)C(R*, ) — RLe ™ B'v(0, )]
x (0, BrOWLC(RY,-) — RLe ™' 80() v(0,) + ) + (uur)
—2(0;'8'(- = R)((RY,-) — RLe™ ' 8'v(0, -))
x [0, BrOVL((RT, ) — RLe™ ' 8O0, v(0, )
— (07" Br¢y(R*, ) — RLe™ B0y (0,)) 09 + (o] }
x (1+6;'8'(-— R)C(RT,-) — RLe ™' 8'0(0,-))
+{(6;'8"(- — R){(R",) — RLe'8"v(0,-)) [1 + (0; "Br¢y(RT, ) — RLe ™' Buy (0, .))2]
x (6,1 BrOV)C(RT, ) — RLe™ ' 800)v(0,-) + (u) }
x (1+6;'8'(-— R)C(R,-) — RLe™'B'v(0,-)) 7,
07" Br®%)C(RT, ) — RLe 'A% 0(0, ) + v

A ST R ) BLe B0,

%o(v) ={[Le6; ' B'(- = R)C(R™,-) = RB'0(0,-) + 0; * BrCyy(R*, ) — RLe™ ! Buy, (0, -)]

x [0 BrO)C(RY, ) — RLe ™' B0 v(0, ) + 0]

+2(0; ' Br¢y(RT, ) — RLe ™" Bu, (0,-))*®{)

+2(0; ' Br¢y(RT, ) — RLe™ " Buy (0,-))u, Y(1+6; 1 8'(- = R)((R™, ) — RLe ™ 8'v(0,-)) "

—{2(6; ' Br¢y(R*,-) — RLe™ " Buy(0,-)) (6; '8'(- — R)¢y(R™, ) — RLe™ " 8'v,(0, )
x (07 BrED)C(RT, ) — RLe™ ! &) (0,-) + v)
+ [(67 1 BrCy (RT, ) — RLe ™' Bu,(0,-))” — (6, 8'(- — R)C(RY,-) — RLe ™' 8'v(0, )]
x (07 Br®Y) C(RT, ) — RLe '@ v(0,-) + @0 +v,)

TTIT xT

- 2(9;16/(' - R)C(R+, ) - RLe_lﬁlU(O’ ))
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x [0, BrOL)C(RT, ) — RLe™ BE),0(0, )
- (ez‘ilﬂRCy(RJra ) = RLeflﬁvy(Q )) (I)gcgc) + UI]}
X (1+6;''(- = R)C(R,-) — RLe™''v(0,))?
+{(6;18"(- — R)C(R*,-) — RLe ' 8"0(0,)) [1 + (6, " Br¢y(RT,-) — RLe ™' Bu,(0,))’]
x (0, Br®WYC(RT, ) = RLe™' B@{)v(0,-) +v) }
x (14+6;7'8'(-— R)C(RT,) — RLe ' 8'v(0,-)) 73,
A(v) =(0:i=C(R",-) =G (RY, )~
X [Cx(RJra ) + AC( ) 9 ny(R, ')Cx(RJra ) - 291'_1421(]%’ ~)ny(R+, )
;2 (Cy (R ))* (Cea(RT, ) = C(R, ) = 0:) — 0, 'C(R, ) Cyy (R, )]
— [Le2 + RLe(Lev(0T, ) + v, (0T, )] !
X {Le v, (0F,-) + Av (0T, )
+ RLe™ [y (07, ) (Le v (0T, ) + 02 (07, ) + 205 (07, vy (0F, )]
+ RQLe_2(vy(O+7 ~))2(—L62’U<0+, O+ R 'Le? + Ve (07T, ))},

RLe(v,(0,-))? Le(¢y (R, 1))
HG(v) =01if j #4,7, Ha(v) = L2 1 1;2?!((@3(3?))2’ Ha(v) = R(6? Ef((Cy(RJr),).)y)’

on smooth enough functions v = (¢, v), where g = (- — R).

Remark 3.1. Note that each smooth enough function u, which solves problem (3.23), has its first
component u; which is continuous on {R} x [—£/2,£/2]. Therefore, the operator % can be replaced

with the operator % which is defined as 2 with the fifth equation being replaced by the condition
3(i(RT,-) +v1(R™,) + 6;R[Dyvi (RT, ) — Dyoi(RT, )] = 0.
We will use the above remark in Subsection 4.3.

4. TooLs
In this section we collect some technical results which are used in the next (sub)sections.

4.1. Preliminary results needed to prove Theorems 4.4 and Proposition 4.5. We find it
convenient to set
1 " _
(Frpf)(@) i= o= / e e Al fi(@ —s)ds,  zeR, feG(SC), ke,
k Jr
where Zi, = Zr(\, p) = \/p? +4\p+ 4\, for every k € Z and A, = (4¢?)~1k%7x2. Moreover, we
denote by ¥ the set of A € C with positive real part.

Lemma 4.1. For every p € (0,4+c), A € C with ReX > —p~1(ImA)? and f € Cy(S;C), the series
1 > nez(Trpf)er defines a bounded and continuous function Zx , f in R? which, clearly, is periodic
with respect to y. Moreover,

(i) %)\mf S ﬂp<+oo W, ’p(RQ (C) and )\%,\)pf — p_lA%)\,pf — le@)\,pf =finS;

loc
(i) V%, f € Cy(R2C) x Cy(R%;C) and
A2 ,pflloe + VIMIVZrpflloo < €l flloo A € o (4.1)

(iii) if further limg— o f(z,y) = 0 (vesp. lim, o f(x,y) = 0) for every y € [—£/2,¢/2], then
(% f)(-,y) vanishes as ¢ — —oo (resp. x — +00) for every y € R;

(iv) for every f € Cg(S;C), such that f(-,—€/2) = f(-,£/2), and X\ € C with ReX > —p~'(ImA)?,
the function Z ,f admits classical derivatives up to the second-order which belong to C(R?; C).
Moreover,

150 fllczte @z ey < exllfllop sic)- (4.2)
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Proof. To begin with, we claim that, for each f € Cy(S;C) and A € C, such that pReA+ (ImA)? > 0,
the series in the statement converges uniformly in R2. To prove the claim, we observe that Re(Zy) >
p and |Z;| > Re(Zy) > ex(k + 1) for every k € Z. Thus, we can estimate

~ 1 P—RC(Z}c)lsl C)
|(Frpf)(@)] < Slé§|fk($)|m ¢ ds < 1577 lle, @) veR, keZ, (43

and this is enough to infer that the series converges locally uniformly on R? and, as a byproduct,
that the operator %, , is bounded from C,(S;C) into Cy(R?*;C). Moreover, if f(-,y) vanishes at
—o0 (resp. +00) for each y € [—¢/2,¢/2], then by dominated convergence the function F f vanishes
at —oo (resp. +00) and, in view of the uniform convergence of the series which defines the function
K, p, this is enough to conclude that this latter function tends to 0 as  — —oo (resp.  — +00)
for each y € R.

Now, we prove properties (i), (ii) and (iv).

(i) Let us prove that the function %, , f is the unique solution to the equation Au—p~'Au—D,u =
ffin D= {ueCHR*C)NM,cin W2P(R%C) : Au € L=(R?.C) N Cy(S; C), ul-,- + £) = u}. For
this purpose, for every n € N we introduce the functions u,, = ¢='>°)_  (Fy ,f)er and f, =

AR DN f(-,k)er. Note that Au, — p~*Au, — Dy, = f, in R2, for every n € N, since the
function Fy , f (k € Z) solves the differential equation (A + p~'Ap)w — p~'w” —w’ = fi in R. Thus,

<Um,0_1A<P - 90:1:> = /R2 un(p_lA@ - @w)dmdy = /]RZ ()\un - fn)(pdmdy = <>\un - fna 90>

for every ¢ € C°(R?; C). Letting n tend to +o00 and applying the dominated convergence theorem, it
follows that #, , f is a distributional solution to the equation A% ,f —p 'A% o f — Du%rpf = 1t
By elliptic regularity (see e.g., [22]), we can infer that 2 ,f € (N, W2P(R%;C). Since Z,f is
bounded and continuous in R? and A%y ,f + Dy % pf = A%» ,f — f* belongs to L>°(R?; C), again
by classical results we can infer that Z ,f € C’lerv (R%;C) for each v € (0,1) and, as a byproduct,
that A%y ,f € L= (R?;C) N C,(S;C). We can thus conclude that %) ,f belongs to D.

To prove uniqueness, we assume that v is another solution in D of the equation Au—p~Au—u, =
f%. The smoothness of v implies that, for each k € Z, the function ¢, belongs to C}(R; C). Moreover,
integrating by parts we obtain that

1 1
/f}kgp”dx zf/ o verdrdy = 7/ PUzerdrdy
R tJs tJs

for each ¢ € C2°(R). By Fubini theorem, @ belongs to W2 (R;C). Since \v — p~'Av — v, = f in
S, we can write

/S p(e)vetrdady = lim [ o()vea(z,y)vn(w)er () dady

n—-+oo
:)\p/ pvpdr — lim /gpvyywnﬁdwdy fp/ i dx fp/ pfrdz,  (4.4)
R n—too Jg R R

where ¢, (y) = ¥ (nly|/£+1—n/2) for each y € [-€/2,£/2), n € N, and 1 is a smooth function such
that ¢ = 1 in (—o0,1/2] and ¥ = 0 outside (—o00,3/4]. Clearly, 1,, converges to 1 in L*((—£/2,¢/2))
as n tends to +00. An integration by parts shows that

lim : (@) vyy (2, y)n (y)er (y)dzdy

n—-+4oo
. n . ,(n n —
=— lim e(@)xa(@)signum(y)vy (z, )" | 1yl +1 = 5 | x5, (W)ex(y)dzdy
n—+too { Jpo 4 2

—)\k/Rga(x)vk(x)dx, (4.5)
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where A = supp(y) and B, = {y e R: £ — £ < |y| < £ — L} for every n € N. We claim that the
first term in the last side of (4.5) is zero For this purpose we split

5 [ etanatesigmnto, e’ (3l +1- 5 )xa, entiidedy
=5 [ etahasimun) e, () = vy o /200 (Flol + 1= 5 ) xo erridedy

5 [ ot tot/2)d [ sigmnt)e’ (Flol+1- 5 o, )Gy
= IKLn(x,y) + Kz,n(l',y)

for every (x,y) € R?. Since v is {-periodic with respect to y, D,v is ¢-periodic with respect to y as
well. Moreover, this latter function is 1/2-Hélder continuous in R? since it belongs to D. Hence, we
can estimate

vy (2, y) — vy(z,£/2)] = |vy(z,y) —vy(z, —£/2)| < [vylc1/2(ax(—e2,0/2),0) Min{|y — £/2], |y +0/2)y%
for every x € A and y € [—¢/2,£/2]. Thus,

1 _1
1K1,n] < cllellooll¥[lcenm(A x By) < cllollool[t[leon™ 2, n €N,

where m(A x B,,) denotes the Lebesgue measure of the set A x B,,, so that Ky ,, vanishes as n tends

to +o0o. As far as Ky, is concerned, we observe that

£ 14
2 27 . ([ 2k
Ko n(z,y) m/ Dyv(z, £/2)p(x)d ﬁ W(Zy—i—l — Z) sin (fy)dy

L
27 2n

£ 3
4kmi (273 (n n 2km e . (kT
—c[ 7 /g_;n w(€y+1—2) cos (Ky)dy—2(—1) sin (n)}

Hence, X, vanishes as n tends to +-00. The claim is so proved.

From (4.4) and (4.5), we can now infer that p= 19/ = (A + p~'\g)ir — 0}, — fr. Thus, vy = Fpf
for every k € Z and, as a byproduct, we deduce that v = Z) , f.

(ii) By classical results, the realization A, in L>(R?;C) of the operator p~*A + D, with domain
D(A,) = {u € Cy(R*C)NM,ein0 VVIO’CP(]R2 C) : Au € L*®(R?;C)} D D, generates an analytic semi-
group. Moreover, |[R(A, A,)||L(zoe(z2)) < ¢/A|7! for every A € 5o and [|[Vo[|o < ¢l|v]|543(|4,0]|5>
for every v € D(A,). Note that the function R(A, 4,)f* is ¢-periodic with respect to y. Indeed,
R(X\, A,) f* and (R(\, A,) f*)(-,- +£) both solve (in D(A,)) the equation Au—p~tAu—u, = f¥* and,
by uniqueness, they coincide. Finally, since f* is continuous in S, AR(X, 4,) f* belongs to C(S; C).
Hence, R()\,Ap)f’j € D and, by (i), it coincides with %’,\,pfﬁ. Using the above estimates, inequality
(4.1) follows immediately.

(iv) Since f € C2(S;C) and f(-,—£/2) = f(-,£/2), the function f* belongs to C{*(R?;C). Hence,
AR pf = p(N%Apf — f* — Dy, f) is an element of Cf(R%;C). Classical results (see e.g., [28])
yield (4.2). O

Lemma 4.2. For g € C’b(ﬁ; C) and \ € C, such that ReX > —Le ' (Im\)?, the function \g =
13 ez(Gkg)er is bounded and continuous in R*. Here, Grg := Fy. 1e(g) for each k € Z, and g is
the trivial extension of g to R x [—€/2,0/2]. Moreover,

(i) Arg belongs to W2P(R2;C) and \.S\g — Le ' ASAg — DS g =g in Sah;

p<—+oo loc
(ii) there exists a positive constant c1, independent of \, such that

IAl[Z2glloe + VIATVZAglloo < crllglloo, A € Xo; (4.6)

(iil) if further lim, 100 g(x,y) = 0 for each y € [—€/2,£/2], then (S»g)(-,y) vanishes as x — 400
for each y € R;
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(iv) if g € CX(SS;C) and g(-,—£/2) = g(-,£/2), then F\g belongs to C2T*(R?;C) for every A € C
such that ReA > —Le™*(Im\)2. Moreover,

||y>\g||c§+a(]1g2;(c) < CQJ\HQHCZ?(S(T;(C)’ (4.7)
with the constant co x being independent of g.

Proof. We split the proof into two steps: in the first one we prove properties (i), (ii) and (iii) and
in the second step we prove property (iv).

Step 1. Let us fix g and A as in the statement. Arguing as in the first part of the proof of Lemma
4.1, taking the continuity of the functions Gxg (k € Z) into account, it can be checked that the series
in the statement converges uniformly in R?, so that the function . g is well defined and it vanishes
as ¢ — +oo for every y € R, if lim, 4 g(x,y) = 0 for every y € [—£/2,0/2].

To check properties (i) and (ii), for each n € N we set g, := G x, ©¥,, where %, stands for
convolution with respect to the variable x and (¢,,) is a standard sequence of mollifiers. Clearly,
A\Gn = %» Legn- The sequence (g,,) converges to g pointwise in R? as n — +00 and ||gn [|oo < ||9]]oo
for each n € N. Thus, we can infer that F}, ,g, converges to g pointwise in R as n tends to +oo,
for every k € N and, by dominated convergence, % Legn tends to .#\g pointwise in R?.

Applying the classical interior LP-estimates for the operator Le 'A + D, and using (4.1), which
allows us to write

IMIVZx Legnlloo + A2 [V Legnlloo < cllgnlloc < cllglloo, n €N, (4.8)

we can estimate

| Legnl w2 (B(0.1):C) <Cpr(| B LednllLr(B0.20):c) + L6 AR Legn + DoRx Legn || Lr(B(0.20):C))
<cpr[(1+ |/\D||%A,Le9n||c(3(o72r);c) + Hgnuc(B(o,zr);c)]
Scp,r,)\“gn”oo < Cp,r,)\HgHoo
for every p € [1,4+00) and r > 0. Hence, by compactness we conclude that %) 19, converges
to .#g in C1(B(0,7);C) for each r > 0, g € W2P(R%C) for every p € [1,+00) and \Sg —
Le 'AAg — DySrg =g in S . Finally, estimate (4.6) follows at once from (4.8).
Step 2. To complete the proof, here we check property (iv), which demands some additional effort.

We begin by checking that the function ¢ = .#¢(0,-) belongs to C27*(R;C). For this purpose, we
set ¢, = 01> __ (Sk9)(0)ex, for n € N. Clearly, each function ¢, is smooth and

_2 j kot O L, .
/ 71'2 Z ek/ e & Se” 37 ( )ds—‘r ZZ Z ( — ﬂ_)ek/ e%ée_%zkégk(s)ds
0

Zy,
k| <ko ko<|k|<n
+00 ) Foo
Zek/ 628 e~ B2k o= T7 )gk ds—i—— Zek/ €T gk(s)ds
\kl ko |k\ ko
=Jo + Z jh,m
h=1
where kg € N is chosen so that wky > fLe. As it is easily seen,
k Y4 C)
— = | < " ke Z, 4.9
2y | T k2+1 ( )
so that J; ,, converges uniformly in R? as n — +o00. On the other hand,
1 2
e ;st _ / 1 (r Sd?“ / Le” + 4ALe eféRe(Zk(r))sdT
0 4Z(r) ,

|

2

where we have set Z(r) = ((Le2 + 4\Le)r + kZ’;z) . Note that Re(Zk(r)) > calk| for |k| > ko.
For such values of k and for ReA > 0 (which implies that Re(Zj(r)) > Le for every r € [0, 1] and
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|k| > ko) we can estimate

oo L. " Le® + 4AL ! oo
‘/ C%S(e—%zks —6_2?5>§k(s)d8‘ Sl e” + e‘\lg\loo/ T—%dr/ se 55— 3(Re(Zu(r)s gq
0 0 0

A[k|
3\
<2 gl (4.10)
so that the sequence (J2,,) converges uniformly in R?. Next, we observe that
9 [T 5
Jan(y) = 7 dS/ | Ka(s:m)gn(s,y —m)dn, yER, neN,
0 -3
where K, (z,y) = H,(z,y) + Hy(z, —y) and
— 35 (x—4iy)(ko—1) _ ,—37 (x—4iy)n n
_ Legt e 2t -1 N ke
Hy(z,y) = e g e o gnlay) =t QZM%Mef

for x>0,y € R? and n € N. We set

2 (kg—1)i 27 (kg—1)i
(e—tg=n), - vy
I3

Y e
2 2 >
(627;/(”5_4”/)—1+e2ﬂ;/(r+4ly)—]_>7 1'_07 yeR?

and prove that J3 , converges pointwise in R to the function J3, defined byt

K(z,y)=e

il [T 2
y)=;/ ds [ K(s,n)g “(s,y —n)dn, yeR.
0

-2

For this purpose, we split

gy = /m@/[ 1) — 6 (5, — 1) Kn(s,m)iby

—+oo
/ ds/ ) (K, (s,n) — K(s,n)dn =: A1 + Aan

for every n € N and observe that

+oo
[A1nlleo < /o lgn(s,-) = g(s, ) L2—e/2,0/2) 1 Kn (5, )| L2((—2/2,0/2))ds5, n € N.

Since (7) [|gn(0,)—=9g(0, )[| z2((=¢/2,¢/2);c) Vanishes as n — 400, (i1) ||gn(z, ) —g(x, )12 ((=/2,¢/2):0) <
2|lg(x, M z2((=/2,0/2):0) < 2€]|glloo, for > 0 and n € N, and (i7i) |K,| < 2|K| in Ry x R for every
n € N, the dominated convergence theorem shows that A; , converges to zero pointwise in R as n
tends to +o0o0. Moreover, [|A1 nlloo < ¢||glloo- That theorem also shows that A, , converges to zero

pointwise in R as n tends to 4-o00; moreover, ||.A2 nlloo < ¢||g]loo for each n € N. Now, writing

C,L(y):Cn(O)—&-/O( +ZJM )dr yeR, neN,

and letting n tend to +o0, again by domlnated convergence we conclude that

2 2 kot O e
¢ mi Z —ek/ eTse37 Jx(s)ds + gm Z (Z — 71-) ek/ e%se*%stgk(s)ds
0

I <ko Ik[=ko NP
oo , u T
Z 6k/ z ‘QZ"'S - e‘WS)Qk(S)dS + */ ds | K(s,m)g*(s,-—n)dn.
\k\>k TJo -3

195 belongs to Cy(R;C). Indeed, H € L! (S3;C) as it follows observing that leZe (®E4W) _ 1| > ¢3¢® — 1, which

Le _ m(kg—1) .
implies the inequality |K(z,y)| < e( 2 22 )xmin{2(eﬁ — 1)1, ¢(z? 4 y?) "2} for every (z,y) € S+. This
shows that J3 is bounded in R2. Moreover, J3 is the uniform limit as ¢ — 01 of the function f+°° ds f%% K(s,- —
1)g(s,n)dn, which is clearly continuous in R thanks to the above estimate for K. Hence, J3 is itself continuous in R.
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Denote by ¢1,...,¢4 the four terms in the right-hand side of the previous formula. Clearly, ¢
belongs to C5°(R; C). In particular, ||¢; ||C;+L1(R;C) < ¢||g]loo- As far as ¢o and ¢3 are concerned, using
(4.9), (4.10), the same arguments here above and in the first part of the proof of Lemma 4.1, it can be
easily shown that such functions belong to C} t*(R; C) and b2l catemicy + 193l cite ey < cllglloo-
The function ¢4 is the limit in Cy(R; C) of the sequence (¢4,,) defined by
i [t B
Pan = — ds/ K (s,m)g" (s, - — n)dn, n€N.
1 £
w —3

s

Clearly, each function ¢4, is continuously differentiable in R and

T S B .
¢4,n = ; ) ds Ky(5777)9 (57 T U)d%

£
2

where

2ﬂ(k%—1)iy _27r(k0—1)iy

; Le _m(ko=1Y e e
— _ 2 2¢ —
Ky(z,y) = 7 (ko 1)6( ) (6,;2(354-41‘1,) 1 ed(z—4iy) _ 1)

3 e3t S (z+4ikoy)
(e—diy) _ 1)2 - (e (a+iy) — 1)2) =t Li(z,y) + L2(z,y)
(4.11)

for (z,y) € H+ Since K is ¢-periodic with respect to y, it follows that f 02 K, (s,n)dn = 0. Hence,
we can write

M Feo B
¢4n = / ds ( )(gu(37y_77)_g(say))d777 y€R7 n € N.

_ ¢

-2

By assumptions, g € Cp (S77;C) and this allows us to estimate

Ky (s,m)(g*(s,9 = 1) — g% (5,9))] < emin{(s® +7°) 27", (e%* = 1)} gllcg (0,4 00) xRsC)

for every (s,n) € R x Ry and y > 0. Thus, we can let n tend to 400 in (4.11) and conclude that
¢}y ,, converges uniformly in R2. As a byproduct, ¢, is continuously differentiable in R,

o0 %
di= [ as [ K (sl =) = (s,

2

and [|¢) |0 < €llgllce (st c)-
To prove that ¢} belongs to Cf*(R; C) we split

+oo
o —/0 ds/ (L1(s,m) + La(s, TI)X(1 +OO)( ))(gﬁ(s,- —n) = g(s,-))dn

M\r\

Nls

/ ds/ La(s,m)(g* (s, —n) — g(s,+))dn. (4.12)

£

3
Since the function L1+ LaX(1,100) € L'(Sg; C), the first term in the right-hand side of (4.12) belongs
to C(R; C) and its Cy*(R; C)-norm can be estimated from above by c||g||cg(sg;(c). To estimate the

other term, which we denote by ¥, we observe that
ese(@—dthoy) £ 4x” + 32izy — 64y°

(32 (@=4iy) _ 1)2 T2 (x2 + 16y2)2
for some function v € L1((0,1) x (—£/2, 6/2)'@). Thus,

B 128%2 — 1)
v =25 [ / e ) — als. )

+¢(%y)7 (x,y) € (07 1) X (_6/2?6/2%
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" / s / b5, ) (g (5,9 — 1) — gls,9))dn =2 U1 (y) + Ta(y)

for every y € R. The function U is clearly a-Hdlder continuous in [—£/2, £/2] since ¢ € L'((0,1) x
(—¢/2,£/2); C). Moreover, [[Va|/ceric) < cllgllcp®c)- As far as the function ¥y is concerned, we
approximate it with the family of functions ¥, j, defined by

128@(2 s(y—mn)
Uy h( / / 2 1 16 y 7]) + h2)2 (9(8717) - g(s, ))dnv h > 0.

Each of these functions is contlnuously differentiable in R with bounded derivative, so that, we can
estimate

[W1(y2) — Vi(y1)] <[Wi(y2) — Vi n(y2)] + [W1,n(y2) = Yin(y)| + Wi n(yr) — Pi(y1)]
L2V — Uy oo + W] 4llocly2 — v1l (4.13)
for y1,y2 € [—£/2,£/2]. Note that

25662 |sn|h?
U, — ¥y 5o N dsd
(W1 =¥y pllee < = 90l (sis c)/ (s2 + 1602 + h2)2(s2 1 1672) !

) “+o0 pa—i-l
<ch Hchg(sgf;C)/O mdﬁ = cha||g||cg(sgr;<0)

and

128£2 (s> +48n* + h%)|n|
¥l < 5 lolegstc | dsid

(s2 + 16n% + h2)3

oo p2+a a—1
SC||9||C;(SO+;<C)/O mdp < dlglloe(siio)h™

Replacing these inequalities into (4.13) and taking h = |ya — y1|, we conclude that
W1 (y2) = Ya(yn)] < ellgllce sticyly2 — 911%
Therefore, ¢y € Cf'(R;C) and [|¢4/|ce ric) < c||g||Cl?(SO+;C). Putting everything together it follows
that ¢ € C§+Q(R§C) and ”C”le*“(]R;C) < CHchg(sg;cy
Finally, we consider the function %3 g—( =: v € Cy([0, +00) xR; C)N,_ 4 WP ((0, +00)xR; C).

Since Le™'Av + v, € Cf((0,400) x R;C) and by construction v(0,-) = 0, by classical results (see
e.g., [28]) v € CZT((0,4+00) x R) and

[ollczve g oy <ellvlloo + [Le™ Av + vellco gy + 1S c2te micy)
<c(lvfloo + [[AF2g — gHCg*(HO*;C) + ”C”cf*‘l(]g;c)) < C”Q”cg(ng;(c)-

Formula (4.7) follows as once. O

Lemma 4.3. For each A € C such that ReA > —(Im\)?, f € Cu(S;C) and g € Cb(g; C), we
denote by ﬁ f: HjF — C and %\g : H+ — C, respectively, the functions defined by

(FEf)(a,y) = e FEDN EERG  f(R)e(y),  (v.y) € H,
keZ
(g)(@,y) = e 573" e T (Gg)(0)en(y),  (wvy) € Hy -
kEZ

Then, the following properties are satisfied.
(i) ﬂ)\if belongs to C,}(H7E; C)n Wli’f(H:F C), for each p < 400, solves the equation Au —

Le 'Au—wu, =0 in H}E and, for each M > 0, there exists a constant ¢y > 0 such that

INIZE Flloo + VNIV IR flloo < eatllf oo, Al = M; (4.14)



INSTABILITIES IN A COMBUSTION MODEL 17

(i) lim (7, f)(z,y) = hm (9+f)(x y) =0 for every y € R and f € Cy(S;C);

r—+00
(iii) if f € C(S;C) and f(-, —0/2) = f(-,—€/2), then the function T f belongs to CE+(H};C)
and ||9if\|cz+a (HF) ° < | flleg(sic) for each Rel > —(Im\)?;

(iv) g belongs to C}! (H :C)NW2P(HF;C), for each p < 400, solves the equation \u—Le ™' Au—

loc
Dyu =0 and, for every M > 0 there exists a positive constant ¢, such that

IMZglloe + VIMIVZargllse < cirllglloo Al = M;

(v) lim (%, g)(x,y) =0 for eachy € R and g € Cb(ﬁ; C);

T—+00
(vi) if g € C(Sg;C) is such that g(-,—£/2) = g(-,—£/2), then the function %\g belongs to
Cet(H;C) and ||%/\9||c§+a(ng;<C) < CHQHCI?(SJ;(C) for each A € C such that ReX > —(Im\)2.

Proof. (i) The arguments as in the proof of Lemma 4.1 show that the function Z,* f is continuous
in H}E and smooth in its interior, where it solves the equation \u — Le 'Au — u, = 0. Further, the
function v* = Z\if — %1 f is bounded, vanishes on {R} x R and Av¥ — Le 'Avt —vf = hin
HF, where L°(H7;C) > h=—Le ' ff + (Le™' — 1)(AZ\1f — Du%r1f).

By classical results, the realization of the operator Le *A + D, in L>(HE; C) with homogeneous
Dirichlet boundary conditions generates an analytic semigroup with domain {u € C,(H};C) N
Np<too WZ2P(HE;C) : Le 'Au+ Dyu € L®(HE;C)}. In particular, for every A\ € ¥ it holds
that [A|||oF]|oo + /M| Vo |lso < €[|h]|oo. From the definition of v* and taking (4.1) into account,
estimate (4.14) follows immediately.

(ii) The proof of this property is immediate since the series defining 7," f (resp. 7, f) converges
uniformly in Hj (resp. in H}) and each of its terms vanishes as ¢ — —oo (resp. = — —+00),
uniformly with respect to y € R.

(iii) Fix A € C with ReX > —(Im\)?. Since f € C?(S) and f(-,—¢/2) = f(-,£/2), thanks to
Lemma 4.1(44i) we can infer that the function h € C*(R%;C). Hence, Le ' Av* +vF € Cp(HE; C)
and by classical results it follows that v € C3T*(HF;C) and

||UiHc§+<’(H§;c) < C(Hvinoo + HLeilA”i + Uf”cg(}[}c))

From the definition of v* and the above estimate, the assertion follows at once.
(iv)-(vi) The proof of these three properties follows applying the procedure of the first part of the
proof, with Z, 1 f being replaced by the function .#)g. The details are left to the reader. O

4.2. Analytic semigroups and interpolation spaces. To state the main result of this subsection,
for each k € NU {0} we introduce the functions (the so-called dispersion relations)

Dy(A) = (Le — Y3) {exp <§(Le —1- Xy — Yk)) —1+ 91-RX,<} :

Di(A) = (Le — Yy) {exp (g(Le —1— X5 — Yk)) — exp <§(Le — 1+ X5 — Yk)) - oink],

where Xy = Xp(\) = V1+4\+4X;, YV = Yi(N) = \/Le2 +4XLe + 4Xg, A\ = 472k%072, and the
sets

U = {\ € C:ReX > —(Im)\)? — A\ and Dx(N) = 0}, (4.15)
' ={AeC:—Le ' ((ImA)? + Ap) < ReA < —(ImA)? — Ay, and Dy (A) = 0}.
Theorem 4.4. The realization L of the operator £ in X, with domain

D(L){uéx:uj(~,€/2)uj(~,€/2),j1 uleC’b HO,(C n W12pH ;C)

p<+oo
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uf,ub ([0, R] x R;C)NCY (H: C)n ) Wik (Ry\{R})xR;C), LueX, #u = 0},
p<+o0
(see (3.24) and (3.25)) generates an analytic semigroup in X. Moreover,
(i) the spectrum o (L) of L is the set {\ € C: ReA < —Le ! (Im\)?} U Usenugoy (2 U);
(i) there exist two positive constants M and ¢ such that \/|A|||[VR(A, L)f||co < ¢||f||oo for A € C
with ReA > M and f € X;
(iii) if £ € Xy for some o € (0,1), then for each X € p(L) the function R(\, L) belongs to Xaiq
and ||[R(A, L)f|l24a < exllf]la-

Proof. Since it is rather long, we split the proof into four steps. In Steps 1 and 2, we characterize
o(L), whereas in Step 3 we prove that L generates an analytic semigroup in X as well as the estimate
for the spatial gradient for the resolvent operator. Finally, in Step 4, we prove property (iii).

Step 1. Fix f € X and X € C such that ReA > —(Im))? and A ¢ Q. for each k € NU {0}, and
assume that the equation Au — .Zu = f admits a solution u = (uy,ug) in D(L). The arguments in
the proof of Lemma 4.1(i) show that for every k € Z the functions @; » and 42 (see Subsection 2.1),
solve, respectively, the differential equations Ay — @), — @) + Ay = f1,k in R\ {0, R} and Aoy, —
y —Le_1 o +Le "My, = for in Ry \{R}. Moreover, they belong to Cf(R; C) and C} ([0, +o0); C),
respectively Thus,

~ viz v, T vz v, T
U1,6(2) = (FTr1f1) (@) + 1 k™ “X (00,01 (7) + (core” 4 c31€"5 “) X (0,R) (%) + ca,k"* “X[R,+00)(T)
for every z € R, k € Z and
~ T +x T
tg k(%) = (G fo) () + (dire!s " + da ke “)X(0,r) (7) + d3 ke"s “X[R,+00)(T) (4.16)

for every x > 0 and k € Z, where u,f = —% + %Yk, 1/,:‘!E = —% + %Xk and ¢k, C2 k, €3,k C k)
dy k,da g, ds (k € Z) are complex constants determined imposing the conditions #(t , tg,r) = 0
that the infinitely many functions 4 ;, and g ;, have to satisfy. It turns out that the above constants
are uniquely determined if and only if Dy () # 0, as we are assuming, and as a byproduct,

1 2 R
up =Zxaaf1+ 7 Zp1,k(3"k,1f1)(R)€k + Tol ZPQ,k(gku)(O)eka in Hy, (4.17)
kEZ kEZ
=Zafi+ 5 ZPM (Fe,1f1)( 6k+7zp4k Sk f2)(0)ey, (4.18)
= keZ

Uy = Afo— =N fi+ ?/ fo+ Z Zm,k(ffrk,lfl)(R)ek + %ZQZk(Ska)(O)ek» (4.19)

29 Rﬁ
kez keZ
n (0,R) x R, and
up =Zx1f1+ ZPM (Frf1)(R €k+72p6k Sk.f2)(0)ex, (4.20)
tiz kez
1
uy = S fa+ 20, ng ht o k%% k(Fe1f1)(R)ex + z}%%,k(gk]‘é)(o)@k, (4.21)

in Hif‘.f, where Zy 1 f and #»g have been introduced in Lemmata 4.1 and 4.2,

(x) . efyljR —e —nid Re":aj ( ) (9 RX, —1+e¢ XkR)Yk ey’jx
Pk = —Wk ) P2,k X Wi(Ye — Lo)
(x) - eV,j'(w—R) _ eukfzp—uxR (x) _ Yk[(ezRXk _ l)euk_w + e—XkRel/,jw]
P3.k Wi ) P4k XeWi (Ve — Lo) )
ek B _emm{ R _ Y, -
pok(a) = ———————€" ", po.k(x) = -

W Y —LoyW,



INSTABILITIES IN A COMBUSTION MODEL 19

v —uHR —uiR
e R pt(—R) _ XkeME

— +
— L Yi)ete T — Le etr ®
a1 k() R AL [(Le + Yy el eetr®]
 2Le(0;RXy —1) -, W HOR L
g, k(x) = Wi (Vs — 1) etr W (el'r® + et ™),
g3 () = 1—e 7“z)R6uE(“"*R) B Le(etr v=Hi R _ em (2=R)) x 7 XkeP‘Ex*MIR7
’ 0; RWy, Y Wy, Wi
Vi (0;:RX), — 1)ets® — Le et 2Ty —H)R 4 (Vi + Le)evs ftm (@=F)
qak(x) =

Wi (Yr — Le)

and Wy = Wi(\) = O;RX), — 1 + e —HOR,

In view of Lemmata 4.1 to 4.3, to prove that the pair u defined by (4.17)-(4.21) belongs to D(L)
and Au — Zu = f we just need to consider the series in the above formulae, which we denote,
respectively by P oky;if; (1 =1,2, k=0,1,2), Zront;f; (j =1,2, h =0,1). To begin with, we
observe that, by (i) in the proof of Lemma 4.1, we already know that Re(X}) + Re(Y%) > cx|k| and
| X%| + Y| < ea(Jk| + 1) for each k € Z. As a byproduct, taking also (4.3) into account, we can
infer that [(F.1f1)(R)] < ex(1+k2) 7Y filloo and |(Skf2)(0)] < ex(1 4+ k)| f2]|oo for each k € Z.
Moreover, we can also estimate

(Wi > 0:R|Xx| — 1 — eReWi =mOR > 0.RIX)| — 1 — e T B > ¢y |k, keZ\{0}. (4.22)
Putting everything together, we conclude that le,k”Cg((foo,o];C) < cre~ %k for each h € N and

2

1P2,kll ¢4 ((—o0,0150) T+ > U Pisam @)l o.r1c2) + | (Pain, Giv2.0) g (R, +o0)c2)] < ALK
=1

[

for each k € Z\{0}. Using these estimates, it is easy to check that &2y 1 f; € Cf (Hy ;C) for 8 > 0 and
Prafa € C*°(Hy ;C) ﬂC&(H&; C). Moreover, they solve the equation Aw —Azw—Dyw = 01in Hj .
Since the series which define &, ;1 f1 and &) 2 fo converge uniformly in H; and each term vanishes
as © — —oo, uniformly with respect to y € R, we immediately infer that lim,_,_o.(Px1f1)(x,y) =
lim, oo (Pr1f2)(x,y) = 0 for each y € R. On the other hand, the functions &) 3f1, P af2
and 2, 1f1, 2x2/f2 belong to C*((0,R) x R;C) N C}([0, R] x R;C) and solve, in (0, R) x R, the
equations Aw; — Azw; — Dywy = 0 and Awy — Le_lewg — D,wy = 0, respectively. Finally, the
functions P 5 f1, Prefe and 2y 3f1, 2 4 f2 belong to C’“(HE; C)NnC} (Hj{'; C) solves, in HE, the
equations A\w; — Agw, — Dywy = 0 and Awy — Le ' Ajwy — Dywy = 0, respectively, and vanish
as x tends to +oo for each y € R. Therefore, the function u defined by (4.17)-(4.21) belongs to
Np<ioo W2P((R\ {0, R}) x R) x Np<ioo W2P((Ry \ {R}) x R), solve the equation Au—.2u = f and
limg 400 w1 (2, y) = limg—, oo ua(z, y) = 0 for each y € R. Moreover, || Vul|s < ¢|/f||o. To conclude
that u € D(L), we have to check that Zu = 0, but this is an easy task taking into account that all
the series appearing in the definition of u may be differentiated term by term and %(t g, U2k) = 0
for every k € Z. We have so proved that u € D(L) and that

U @ co@)c{reC:ReA<—(mN)}U ) .
keNu{o0} keNu{0}

Step 2. To complete the characterization of (L), let us check that o(L) D {A € C : ReX <

—Le '(ImA)?} U Ukenugoy 2% Clearly, each A € C such that ReA < —Le *(Im\)? belongs to

o(L), since in this case 1/3E and ,ug have nonpositive real parts so that the more general solution

to the equation Au — Lu = 0, which belongs to X and is independent of y, is determined up to 8
arbitrary complex constants and we have just 7 boundary condition. Thus, the previous equation
admits infinitely many solutions in X. Similarly, if A € Q} for some k£ € NU {0}, then the pair
u = (alykek, 'a2,k-€k)7 where

. - + - +
iy g (z) = (Fp,1 f1) (@) + (e e’ “+co ke’ “)x0,r) (T) +(c3 1" “+ca k€t "X (R 4o00) (T), r €R,
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and 9, is still given by (4.16), is smooth, belongs to X and solves the differential equation Au —
Zu = f for every choice of ¢; , d;r (i1 =1,...,4, 7 =1,2,3). Imposing the condition Zu = 0, we
get to a linear system of 7 equations in 7 unknowns whose determinant is @k()\) Since A € 0, the
above equation admits infinitely many solutions in D(L).

Step 3. Since the roots of the dispersion relation have bounded from above real part (see also
the forthcoming computations), Step 1 shows that the resolvent set p(L) contains a right-halfplane.
Hence, to prove that L generates an analytic semigroup it remains to prove that |A|||R(A, L)f|oc <
¢||f]|oc for each A in a suitable right-halfplane. Again, in view of Lemmata 4.1, 4.2 and 4.3, we can
limit ourselves to dealing with the functions &2 or+;f; and 2 an+j f;-

For each A € C with positive real part, we can refine the estimate for Re(X}) and Re(Y%); it turns
out that

1+4)\+4 1+4 4
IX4| > Re(Xy) = \/| +aA+ *’f‘”ze( AN S ATV Y 2y > ?\/M\—i—l—i—/\k,
| Xk| < 20/14 A+ g

and, similarly, c14/1 4 |A] + A < Re(Yi) < |Yi| < cay/1+ |A| + Ag for each k € Z and X\ € C with
positive real part. As a byproduct, we get |(Fi.1f1)(R)| + |(Skf2)(0)] < cr(|A| + 1+ k?)7Y|f]|x for
each k and X as above. Moreover, using (4.22) we can also estimate |Wy| > cry/1+ |A| + i for
each k € Z and A € Xp; := {\ € C: Re\ > M} with M large enough. Finally,

4Le) + 4\ Le|A| + A L
e + 4\ e|Al + Ak 2e TF I

VLe? + 4Leh + A + Lel \/Le2 + Le|A| + A

for each A € ¥ and k € Z, since Le € (0,1). Hence, up to replacing M with M V 1, if necessary, we
can estimate
2 6
D (v (@) + lgjk(@)]) + Z (@) + 1z (")) + D pik(a”)] < cr(1+ A+ M) 2
j=1 j=5
foreach k € Z, A € Xy, v < 07 ' € (0,R) and =/ > R. We are almost done. Indeed, taking the
above estimates and the fact that

”fHOO /+ 2\—3
E — = <c|lf]|so Al +1+ 2dr < — |||

‘Yk — Le| =

into account, we easily conclude that
3 2

S U2s -1 filloo + 1 Prafolloe) + S (125,201 filloo + 125 21 falloo) < ear| A7 IEllx

k=1 k=1
for every A € C with ReA > M and some positive constant c¢p; independent of A. Similarly,

KDY pi ()| + DD piyo (@] + |DD g 1(2)] + 1DD) g (@) + D) pisa(2”)]} < enr,
for each z < 0,2’ € [0,R], 2" >0,i=1,2,j=0,1 and

S T Sl [ L)

|>\\ +1+k2— 0 -

c
———=flle-
V1+]A
Thus, we deduce that

3

2
Z(HV?Azkflfl”OO + VP 2k falloo) + Z(||V=@A,2kf1f1||oo + V25 2k falloe) < ear|A[72 ]| oo
k=1 k=1

Step 4. Finally, we show that if f € X, then u € Xo,,. Again, in view of Lemmata 4.1-4.3
and the estimate |[p1klcnr((—oo,0:0) < cre~2k (for every h € N) in Step 3, which shows that the
function 2, ;1 f1 belongs to Cl’)B(H(;) for every 8 > 0 and ||3”,\,1f1||cg(H_) < ex|lfilloos it suffices

b 0
to deal with the other functions &y or1;f; and 2 aon4jf;. We adapt the arguments in Step 2 of
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the proof of Lemma 4.2. To begin with, we consider the function &, »f2 € CZ(H, ) which solves
the equation APy 2fo — APy ofa — Dy Profo =0in H, . To prove that it belongs to CEJFO‘(H(;),
we check that (2 2f2)(0,-) € CZT*(R). Note that ps x(0) = £(7k) ™" + pay, for every k € Z\ {0},
where po , = O(k™2). Therefore, we can split

(Z2£2)(0 Z k™1 (Skf2)(0)er, + % > Pok(Skf)(0)er = 1 + o

T ez kEZ
Since P2 1 (Sx.f2)(0)| < c|k|~*|| f2]|oo for every k € Z\ {0}, it follows immediately that 1, € C7T*(R)
and H¢2”C§+‘*(R) < c||fa]loo- As far as 11 is concerned, a straightforward computation reveals
that ¥} = c(S f2)(0,-) so that, by Lemma 4.2, ¢} € C}T*(R) and ||¢1HC;+Q(R) < ¢||f||o- Thus,
(P5,2£2)(0,-) belongs to CZT*(R) and [|(P 22)(0, ~)ch2+a(R) < cy||f|la- By classical results for
elliptic problems (see [28]), 2 2f2 belongs to CZT*(H, ) and |\9A,2f2||CE+Q(HJ) < exlf]la-

Next, we split & 3 fl into the sum of the functions
—R)

+
1 —n, R -
Paaafi = 7 Z W, (Frf1)(R)ex, P3a2fr = 7 Z S W’; (Fk,1fr)(R)e™ ex.

kEZ kEZ

The first function belongs to Cg (H7§; C)and AP3 311 —AP331fi—DeP3x1f1 =0in Hy. Since

(Zsa1f1)(R,) = c(Zrifi)(R ZPM Fr1f1)(R)er

kEZ

and |p3 x| < ck™!, the same arguments as above and Lemma 4.1 allow to show first that the
function ((251f1)(R,-))" belongs to C}T*(R) and then to conclude that 231 f1 € CET*(Hpy)
and | Ps a1 f1 ||C§+Q(HE) < ex|lf]la. The smoothness of the function &5 5 2f1 is easier to prove, due
to the uniform (in [0, R]) exponential decay to zero of the terms of the series. It turns out that
12352 illczve ) < exllfilloo-

Let us consider the function & j fo, which we split it into the sum of the functions & » ; fo and
P4z 2f2 defined, respectively, by

2 .
Paxife =15 > pajk(Gef2)(0)ex, J=12,

keN
where

- - +
0;R - 0; RLeevr ® Yievr ® Yke_X’“R+Vk x

= — ¥ ?T = — .
Paakl@) = e paenl®) = T S T e v — o) T X (Ve — Lo)

Function 2 1 f> belongs to C2(H) and APy s 1 fo — APyr1fo — Dy Pyrafa =0 in Hy . More-
over, (P4x1f2)(0,-) is an element of CZ**(R) and 1(Pax1f2)(0, ) g2te@m) < exllflla; so that
Piaifa € C§+Q(HJ) and |\,@4,,\71f2||05+a(H0+) < crllf]la- On the other hand, the series, which de-
fines P, » 2 f2 is easier to analyze since it converges in C;*(H},) and ||<@47>\,2f2||cf+a(H§) < ellf]a-

All the remaining functions & ox+;f; and 2y op4;f; can be analyzed in the same way. The
details are left to the reader. O

Now, we characterize the interpolation spaces Dy, («/2,00) and D (1 + «/2,00). To simplify the
notation, we introduce the operator %, defined by

ﬂou: (U1(0+7') 7U1(07,'),’UJ1(R+,') 7U1(R7,')), uec x, (423)

and the sets Xo, 2, = {u € Xy : Bou = 0} (a € (0,1]) and Xoto2 = {u € Xoyo : $Bu =
0,%oLu = 0, lim,_,4(Lu)i(z,y) = limg_, oo (Lu)a(z,y) = 0} (o € (0,1)), equipped with the
norm of X, and Xo4,, respectively.
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Proposition 4.5. For each o € (0,1) the following characterizations hold:
(i) Dp(a/2,00) = Xo, 2, (#3) Dp(1+ a/2,00) =Xot0,2, (4.24)
with equivalence of respective norms. Moreover,
X1, %, — Dr(1/2,00). (4.25)

Proof. Throughout the proof, we assume that « is arbitrarily fixed in (0, 1).
Step 1: proof of (4.24)(i) and (4.25). Given f = (f1, f2) € Xq %, and t > 0, we introduce the
functions f; 1 and f; o defined by

fralz,y) = /H+ ff(:z: + ity + ty)o(a,y )da' dy (z,y) € R?,
0
fro(z,y) = /H‘*‘ };(I —ta' y + tyo(x', y )dx' dy (z,y) € [0, R] x R,
0
fea(z,y) = /H+ fg(z ity + ty )2,y )da' dy (z,y) € HE,
0
where ¢ is a positive smooth function with compact support in (0, R) x R, [|¢|z1@2) = 1 and

]?2 : Hilg — C equals the function fgﬂ in [0, R] X R, whereas }’;(x, = fQﬁ(O, J9(z) if x < 0 and 9 is
a smooth function compactly supported in (—1,4+00) and equal to 1 in (—1/2,400). Since Bpf =0
and f;(-,—¢/2) = f;(-,£/2) for j = 1,2, the function /¥ belongs to C2(R2;C). On the other hand,
the functions f and f£ belong to C*(Hg;C) and to C(Hj; C), respectively. Moreover, iy
and f§(~, y) vanish at +o00 and at +o0, respectively, for every y € R. Hence, if we set £; = (fi.1, fi.2),
then f; belongs to X, ||f — fi|lcc < ct®|/f]lo and |[fiflcc < c||f]|o for every ¢ > 0. Similarly, since

ng D7p(a,y")dx'dy’ = 0 for every multi-index 7, we can write

D fya(z,y) =t~ / +(ff(a: +tx' y+ty) — fl(z, ) DV y)dx' dy (z,y) € R?,

Hy

so that |D7f;q(z,y)| < ct® |||, for every (z,y) € R2. In the same way we can estimate the
derivatives of the function f; 2, and conclude that t71=||Df;||o, < c7||f||o for every ¢ € (0,T] and
T > 0.

Now, we split w*2LR(w, L)f = w*?LR(w,L)(f — f,_1/2) + w*/?LR(w, L)f,_1/2 for each w €
p(L) NR. By Theorem 4.4, for w € R sufficiently large (let us say w > wg > 0), it holds that
|LR(w, L)||rx) < M for some positive constant M, independent of w. Hence, using the above

estimates, we can infer that ||w*/2LR(w,L)(f —f,-1/2)]lec < ¢[|f]la- Next, we consider the term
v = LR(w, L)f,1/2, which belongs to D(L) and solves the equation wv — Lv = Lf 1/2. If w > wy,

w
then we can estimate w||v|joo < ¢||Lf,-1/2]joc < cw!™®/2||f|lo. Putting everything together, we
conclude that w®/?||LR(w, L)f||s < ¢||f||o for each w > wo and this shows that £ € Dy, (a/2,00) and
1115 (o/2.00) < €l

Formula (4.25) can be proved just in the same way observing that, if f belongs to X; 4,, then
the functions ff, ]72 and fQ‘i are bounded and Lipschitz continuous in R? in [0, R] x R and in HE,
respectively.

The embedding “—” in (4.24)(i) is a straightforward consequence of two properties:

(@) [[Vulleo < cflullSoflull3 ue D(L), () (X, X1,2,)ar.00 = Xar -

L)’

Indeed, property (a) shows that X; g, belongs to the class .J; /5 between X and D(L), so that apply-
ing the reiteration theorem, we get Dr(a/2,00) = (X, D(L))a/2,00 C (X, X1,8,)a,00 and conclude
using (b).

Proof of (a). Tt is an almost straightforward consequence of the estimate |[VR(A, L)f|oo <
¢|A\|71/2||f|| o for each A € C with ReA > M, contained in Theorem 4.4. Indeed, let Ly = L — M.
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As it is easily seen, p(Lys) D (0,4+00) and R(A\, Lys) = R(A+ M, L) for each A > 0. It thus follows
that \F)\HVR()\, L)l Lexsexaxy < c for each A > 0, so that we can estimate

[Vullos = [VRA, Lar) (At — Lysu)|loo < eA"2 || Au — Lypu]|oo < e(A2 |[ullos + A7% | Lasu )

for each u € D(L) = D(Ljs) and A > 0. Minimizing with respect to A > 0, we conclude the proof.

Proof of (b). Let us fix a nontrivial f € (X,X1,2,)a,00- Since (X, X1 2,)a,00 = (X, X1, 2,)a/2,1
and Xy, 4, is dense in (X, X1 g, )a /2,1, we immediately deduce that f;(-, —£/2) = f;(-,£/2) forj = 1,2
and #yf = 0. Next, we recall that

inf {{[glloc + tlfl: f =g +h, g€ X, heXy g} <t%|f]xx, 5) t>0.

o000

Fix (z;,y;) € Sy, j = 1,2, and take t = \/|:c2 —x1|? + |y2 — y1|?>. Then, we can determine g € X
and h € X; g, such that f =g+ h and

Iglloe + Vw2 — 21 + ly2 — 9Pl < 20,2, ) (22 = 211 + Jy2 = 01]%) 2.
From this estimate we can infer that
| f1(z2,y2) — fi(z1,51)]
<lg1(w2,y2) — g1(x1,91)| + |h1(22,¥2) — hi(z1,y1)| < 2[|glle + \/\502 — 1>+ |y2 — 12| hlx
A€l (x5 g oo (122 = 21> + g2 — 91 *) %
Hence, fi € Cy'(Sq ) and [[f1llce(syy < SIEll.xs a0 e -

The same argument can be used to prove that fi, fo € C%((0, R) x (—£/2,£/2);C) N C&(SH; C)
and

2
fillee sty + D illoao.mx—erzermie) + 1fellop st ey < ellfll @, mg)ame
j=1

The proof of (b) is now complete.

Step 2: proof of (4.24)(ii). The embedding “<>” easily follows from the first part of the proof.
The other embedding follows from Theorem 4.4. Indeed, fix u € Dr(1 + «/2,00) and A € p(L).
Then, the function f := Au — Lu belongs to D (a/2,00) = X, 5, and ||f|o < c[[ul|p, (14a/2,00) for
some positive constant ¢, independent of u. Since u = R(\, L)f, Theorem 4.4 implies that u € Xo4
and |lull2qa < cf[fla < cllullp, (14a/2,00)- Clearly, Zu =0, ByLu = 0 and lim, 4o (Lu)i(z,y) =
limg 4o (Lu)2(z,y) = 0, and this completes the proof. O

Remark 4.6. From the classical theory of analytic semigroups (see e.g., [32]) and Proposition 4.5
it follows that the part L, of L in X, 4,, i.e., the restriction of L to X214, 4,, generates an analytic
semigroup for each o € (0, 1).

4.3. The lifting operators. In this subsection we introduce some lifting operators which are used
in the proof of the Main Theorem and Theorem 5.1.

To begin with, we consider the operator .# defined by .#v = (0, Mty + 5 (M»)(- — R,-)) on
functions ¥ € C([—£/2,¢/2];R?) such that ¥ (—£/2) = 1 (¢/2), where

(M) (2, y) = |zln(z) / POy +Ex)de,  (ny) B2,

Here, n and ¢ are smooth functions such that x(_g/4,r/4) < 1 < X(—Rr/2,R/2); ¥ IS an even nonneg-
ative function compactly supported in (—1,1) with ||| z1gr) = 1. As it is easily seen, .#ZvY € Xoyq,
B = (0,0,0,11,0,0,19) for each ¢ as above.

Next, we introduce the operator .4 defined by

Nah Nohs)orT 1

1
+ |:N3<h9 — ﬁhg, — hg):| OTR,




24 D. ADDONA, C.-M. BRAUNER, L. LORENZI, AND W. ZHANG

Le
—h
O,R"°

1 Le?
OTR+N2h4+§ N3 | hy — Lehg + hs OTR

(Nh)y = {Nl <h6 - R

on smooth enough functions h : [—¢/2,£/2] — RY, where Tr(z,y) = (z — R,y),

(M) (w.) =57(&) x50 () = X @] [ ()0 + 00"}

(Na0) (o) ~laln(e) [ o)+ el (NiO)) = FNROy).

for each (z,y) € R2. Moreover, we set B,v = (Bv, Bo.LV) for each v € Xy o, where Z is the
operator in Remark 3.1 and the operator % is defined in (4.23).

In the next lemma, we deal with real valued spaces. In particular, by ﬁ(La) we denote the subset
of D(L,) of real valued functions.

Lemma 4.7. The following properties are satisfied.
(i) The operator A is bounded from the set (Xo1a)? X (X1+a)® X (X4)? into Xoro. Moreover, the
operator P =1 — N B, : Xora — Xatra 15 a projection onto the kernel of B, which coincides
with D(Lg) 2.
(ii) Let 3 denote the set of all functions u € Xay, such that Bu = A (u), Bo(Lu+ .Z(u)) = 0.
Then, there exist ro,r1 > 0 such that 3 N B(0,7¢) is the graph of a smooth function Y :
B(0,71) C D(La) — (I — P)(X24a) such that T(0) = 0.

Proof. (i) Showing that .4 is a bounded operator is an easy task. Some long but straightforward
computations reveal that %,.4 = I on (Xo;4)? X (X114)? X (X4)? and allow to prove that P is a
projection onto of Ker(B,) = D(Lg). In particular, we can split Xoio = D(La) ® (I — P)(Xota).
The details are left to the reader.

(i) Let 2 : B(0,79) C D(Lqo) ® (I — P)(Xo1a) = (Xota)? X (X114)° x (X4)? be the operator
defined by 7 (u,v) = (ZB(u+v)—H (u+v), Bo(Lu+Lv+.F(u+v))) for each (u,v) € B(0,79), with
ro small enough to guarantee that .# is well defined. Since the functions .# and # are quadratic
at 0, it follows that .#7(0,0) = 0 and % is Fréchet differentiable at (0,0), with J#,(0,0) = %,. In
view of (i), %, is an isomorphism from (I — P)(X214a) t0 (Xo1a)? X (X14a)? X (X4)?. Thus, we can
invoke the implicit function theorem to complete the proof. O

5. SOLVING THE NONLINEAR PROBLEM (3.23)

Now we are able to solve the nonlinear Cauchy problem
Dyu = Zu+ F(u),
PBu = A (u), (5.1)
Dlngzu(" o —L[2) = DllDfu('a 4/2), M+ <2,

for the unknown u = (u,w). Also in this section we assume that the function spaces that we deal
with are real valued ones.

Theorem 5.1. Fiz a € (0,1) and T > 0. Then, there exists ro = ro(T) > 0 such that, for each
ug € B(0,r9) C Xayq satisfying the compatibility conditions Buy = F(ug), Bo(Lug+.F (ug)) =0
and DVuy(-,—£/2) = DVuo(-,£/2) for each multi-index v with length at most two, problem (5.1)
admits a unique solution u € Yoo with u(0,-) = ug. Moreover, ||ully,, . < c/uoll24a-

Proof. The proof can be obtained arguing as in the proof of [29, Theorem 4.1]. For this purpose, we
just sketch the main points.

256e Remark 4.6
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We first need to prove optimal regularity results for the linear version of problem (5.1), i.e., with
the problem

Dtu( 5"y ) Zu ( )+f( ) tE[O,T],

Bult, ) = b, teoT, )
l)'“l)'y2 (t,-,—2/2) = l)')'ll)’Y2 (t,-,£/2), t€[0,T], m1+7 <2, ’
11(0, ) = Uo,

when f € ‘da, ug € :X:2+a, when hj =0 lfj }é 4,77 h4 = 1/)1, h7 = 1/}2, ’l,b = (1,[)1,1,[12) S
COFe)/2.14e((0,T) x (—£/2,£/2); R?) satisfy the compatibility conditions
e Bug =h(0,-), Bo(ZLup(0,-)+£(0,)) = 0;
o £(0,-,—¢/2) = £(0,-,£/2), DVug(-, —/2) = D uq(-,£/2) and D p(-,—£/2) = DY) ap(-,2/2)
for every multi-index ~y with length at most two and 7 =0, 1.

We also need to show the estimate

[ally,, . <colllflly, + [Wollz+a + [Pllcaterzivao,r)x(—e/2,0/2)R2))- (5.3)

for its unique solution u € Yo, . This is the content of Steps 1 to 3.
Step 1. To begin with, we note that Mh € C' /224 (0, T) x Hy )N O/ 2252 ((0,T) x Hy)
for all h € C(+)/21+e((0, T) x (—£/2,£/2)) such that DS h(-, —£/2) = DS h(-,£/2) (j = 0,1), and

||Mth£1+a)/2,2+a((0,T)XH(;) + HMh||C£1+O‘)/2’2+“((O,T)XH(T) < CHh||c(1+a)/2,l+a((07T)><(_e/27€/2)).

Thus, the function f + .Z.# belongs to C*/2([0,T];X). Moreover, by Proposition 4.5 and the
compatibility conditions on ug it follows that ug —.# (¥ (0,-)) € D(L), Luo+£(0,-) € Dr(a/2,0).
The theory of analytic semigroups (see e.g., [32, Chapter 4]), Theorem 4.4 and Proposition 4.5 show
that there exists a unique function v € C**+/2([0, T]; X) N C([0, T); D(L)) which solves the equation
Dyv = Zv +f + LA and satisfies the condition v(0,-) = ug. In addition D,v is bounded with
values in X, 2, (which implies that D;v € Y,,) and Lv € C([0,T]; X). By difference, £v = Lv
is bounded in [0,7] with values in X, and, in view of Theorem 4.4, v is bounded in [0, 7] with
values in Xatqo. In particular, Zv = 0 and DVv(.,-,—£/2) = Dv(-,-,£/2) for every |y| < 2.
Further, [[v(,)[l24a+ [Devily., < c(Iflly, +[woll2+a +[[llcatarzitao,r)x (—e/2.0/2)r2)) for every
t e 0,77

Step 2. Let w be the function defined by w(t, -, ) = fot e (pa(s, ) — Mp(0,-))ds for every
t € [0, 7], where {e'l} is the analytic semigroup generated by L in X. Taking (4.25) into account,
it follows that H%w”c(l‘f*a)/z([o’T],DL(1/2,00)) < CH"p||C(1+a)/2~1+0‘((O,T)x(7£/2,£/2);]R2)- Again by the
theory of analytic semigroups we infer that w € C([0,T; D(L)), D;w is bounded in [0, T'] with values
in x2+a7£7 Lw € Cl+o¢/2([0 T] X) Dt\/?\\} = Lw + %T,b — ///¢(O, ) and ||Dt‘%}HCl'FQ/?([O’T];D(L)) +
supsefo, ) ILDW(t, )llxcy o, < cllllcatarszate(o,mx(—e/2,0/2);r2)- From these properties and using
the same arguments as above, it can be easily checked that the function w = —Lw+.# (¢ (0, -)) is as
smooth as v is. Moreover, Dyw = Lw — L.y, Bw = (0,0,0,11,0,0,13), w(0,-,-) = 4 (1(0,"))
and DYw(-, —¢/2) = D Vw(-,£/2) for every |y| < 2.

Step 3. Clearly, the function u = v+ w € Yoy, solves the Cauchy problem (5.2), satisfies (5.3)
and it is the unique solution to the above problem in C([0,7];X) N C([0,T]; D(L)). Moreover,

tS[l(l)PT] [u(t,)ll2+a + [Deally, < c(lflly, + [[woll2ta + [P lcater/zitao,r)x(—e/2,0/2)m2))-  (5:4)
elo,

To conclude that u € Yo, and it satisfies estimate (5.3), we use an interpolation argument. It is
a2 ” Hl—a/Q

cortrn)l lczve (gt pey- Using this estimate and the formula

well known that || - ||C3(H;;R2) <l

t
u(t,z,y) —u(s,z,y) = / Diu(r, z,y)dr, s,t€10,T], (z,y) € HE,
S

to show that ||u(t,-) — u(s, )HCQ(H+ R?) t —s|, we get [u(t,-) — u(Sw)H(;g(Hg;m =

2
c| Dyl sup,epo.zy ulr, )55 2 |t — s|a/2
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In the same way, we can show that u; € CQ/Q([O,T];CE(Fg; R?)), u € C*/2([0,T); CZ([0, R] x
[~¢/2,¢/2];R?)) and

||uHC°‘/2([O,T];C§([O,R]X[—@/Q,E/Q];R2)) + HU1HCO‘/Q([O,T];CE?(?I;;RQ)) < C(”‘Dtu”ya + tes[l(l)l:;"] ||u(t7 ')”24’&) :

Taking (5.4) into account we complete this step of the proof. In particular, from all the above
results it follows that

u(t,-,) = etLqur/te(ts)L[f(s, . -)+$///(1,b(s,~))}dsL/t eI g (g (s, -))ds, t €[0,7).
0

0
(5.

Step 4. Let v > 0 and €, be the space of all u € Yay, such that D}*Dj2u(,-, —£/2)
DY+ Dy2u(-, -, £/2), for every 0 < 71,72 such that v; + 72 < 2, [[ully,,, <7 and u(0,-,-) = uo.

In view of Steps 1-3, for every ug € B(0,r9) C Yaiq satisfying the compatibility conditions in the
statement of the theorem, we can define the operator I', which to every u € €, (with r sufficiently
small norm to guarantee that the nonlinear terms % (u(t, -, -)) and 5 (u(t,-,-)) are well defined for
every t € [0,T]) associates the unique solution v of the Cauchy problem (5.2) with f = .#(u) and
Y = ' (u). Since the maps u — Z(u), u — J(u) are smooth in €, and quadratic at u = 0, we
can estimate

[N

1 F @)y, <cllul,, 17 (1) = Z(v)lly, <erllu=vly,,
[ (W) | ¢t /2,140 (0,1 x (—e/2,0/2)m2) < cllullf,, ., (5.6)
22 (0) = (V)| catarrzata 0,1y (—e/2,0/2)r2) < crllu— vy, .
These estimates combined with (5.3) show that r and r¢ can be determined small enough such that
I' is a contraction in C,,.

Uniqueness of the solution u to (5.1) follows from standard arguments, which we briefly sketch
here. At first, for every to € [0,T], R,d > 0 and u; € Xo4,, which satisfies the compatibility
conditions #A(uy) = H#(uy), $Bo(Lus + % (u1)) = 0 and DVuy(-,—¢/2) = DVuy(-,£/2) for each
multi-index v with length at most two, we set

2y r(01) := {u € Yayalto, to +6) s ulte,”) = w1, [[u—wlly,,. tors) < R}-
Given R > 0 we can determine r; > 0 and § > 0 (independent of ¢y) with §*/2R sufficiently small
such that, if u; belongs to B(0,71) C Xa44, then the Cauchy problem
Dyw = Xw + F(w),
Bw = A (w),
DY DJw(-,,—0/2) = DY DPwiey10/2), 31+ <2

w(to,) = uy,

(5.7)

admits a unique solution w € fz’;stf}’%(ul). We are almost done. Indeed, let u € €, be the unique
fixed point of I', and take ¢y small enough such that u € B(0,p1) C Yoi1n. Assume that v €
Ya1a is another solution to (5.1), and let ¢y > 0 denote the supremum of the set {r € [0,7T] :
u(t,) = v(t,-),t € [0,7]}. Suppose by contradiction that ¢z < 7. Then, both u and v are
solutions in Yaia(to,to + d) to the Cauchy problem (5.7), with uy := u(to,:) = v(to,-). Taking
R > 2max{||ully,,., | V[y.,. } large enough and ¢ > 0 small enough, it follows that u and v both
belong to ZE?R(ul), so that they do coincide, leading us to a contradiction. O

Remark 5.2. Since problem (5.1) is autonomous, under the same assumptions as in Theorem 5.1,
for each @ > 0 and T > 0 there exists a unique solution u € Yoy, (a,a + T') such that u(a,-) = ug.

6. PROOF OF THE MAIN RESULT

6.1. Study of the dispersion relation and the point spectrum. Since we are interested in the
instability of the traveling wave solution (©(®, &) to problem (1.3)-(1.4), we need to determine
a range of Lewis numbers Le which lead to eigenvalues of L, (see Remark 4.6) with positive real



INSTABILITIES IN A COMBUSTION MODEL 27

part. In view of Theorem 4.4, such eigenvalues will lie in € (see (4.15)). For simplicity, we will
look for positive real elements of 2. Note that Le — Y vanishes for no A\’s with positive real part.
To determine elements of o(L,) with positive real part we need to analyze the reduced dispersion
relation

Do (A, Le) = exp (g(Le —1—X,(\) — Yk.(/\,Le))> — 14 6;RX()).

We recall that X;(A\) = I+4X+ 4, Yi(ALe) = Yi(A) = VLe? +4ALe +4);, and A, =
47?k%0=2 for each k € N U {0}. Throughout this subsection we assume 6; is fixed in (0,1); so
is R > 0 via (1.5).

Lemma 6.1. There exists £o(6;) such that, for all £ > £y(6;), Do.1(0,Le) = 0 has a unique root
Le. = Le.(1) € (0,1). Moreover, for each ¢ fixed as above, there exists a mazimal integer K > 1
such that, for k € {1,..., K}, Do x(0,Le) =0 has a unique root Le.(k) € (0,1). Finally, it holds:

0 < Le.(K) <...<Le.(2) <Le.(1). (6.1)
Proof. An easy but formal computation shows that, if Le.(k) is a root of Dg (0, -), then
Lec(k) = 1+ X5 (0) + Y5 (0, Lec(k)) + 2R~ " In(1 — 6; RX;(0)),
or equivalently:
Leo(k) = (1+ X% (0))[R? 4+ 2Rlog(1 — 0; RX(0))] + 2| log(1 — GiRXk(O))F. 6.2)
R2(1+ X;(0)) +2R1og(1 — 0; RX«(0))

However, Formula (6.2) makes sense only if 1 — 6; RX;(0) > 0. Hence, for each fixed £ > 0 there
exists K € N such that 1 — §; RX(0) > 0 if and only if k£ < K.

Further, Le.(k) is required to meet the physical requirement that 0 < Le.(k) < 1. In this respect,
£ should be large enough:

167T29i€R(1 - 91'€R)
(20;eft —1)¢2
as { — +o00, where Leg = R(2¢® — R — 2)~! belongs to (0,1) see [4, Formula (43), p. 2083]. Thus,
there exists £p(0;) > 0 such that, if £ > ¢5(6;), then Le.(1) € (0,1).
Finally, it remains to prove property (6.1), for a fixed £ > £5(6;) which in turn defines the integer
K > 1. The latter property follows from the following estimate (see [6, Proposition 3.1]):

e tR) 2 + g — Leo(k)) 220e®) _y(y— 0 ),
(VTeo®)) ()

Lec(1) = Leg + +o(072)

dAg, 1-6;R
0; 1—e F R_1 dLe.(k
Obviously, TR ReiR _ £ 7 > 1, which implies that de)\: ) < 0. O

In view of Lemma 6.1 our focus will be on the case when Le € (0,Le.(1)). Hereafter we will
simply denote the critical value Le.(1) by Le., keeping in mind that Le, at fixed 0 < 6; < 1 depends
on ¢ > £y(6;).

oD
Lemma 6.2. The function Dg 1 is smooth in [0,v/A] x [0,Le.]. Moreover, a§’1 is positive in

D
[0, vA1] % [0, Le.], 881?671 is positive in [0,/A1) x [0, Le.] and vanishes on \/A1 x [0, Le.].

Do

0
Proof. The proof of the positivity of is straightforward and based on the observation that

Y1(\,Le) —Le — 2\ > 0 for A > /A1 and Y?(\/H), Le) = Le+2y/A;. On the other hand, we observe
that
9Do 1
O\

(\,Le) = —Rexp (};(Le —1-X;(\) - Yl()\7Le))> (X7 +LeYy ) +2(1 —e X h
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Since Le Y, ! < (X;)~! and Le — 1 — X;()\) — Y1(\, Le) < —2, we can estimate

a?;’l(A,Le) >2(1— (R+1)e ) X7, (A Le.) € [0, v/ 1] x [0, Le],

9Dy,
and the positivity of ———

3 )\ n [0,v/A1] x [0, Le.] follows immediately. O

We can now prove the following result.

Proposition 6.3. Under the assumptions of Lemma 6.1, there exist A, € (0,v/ A1) and a decreasing,
continuously differentiable function @ : (0,Le.) — (0, ) such that Do 1(o(Le),Le) = 0 for all
Le € (0, Le.).

Proof. From Lemma 6.2 it follows that 8D° L(0,Le.) > 0. We can thus apply the implicit function

theorem, which shows that there exist (51, 62 > 0 and a unique function ¢ € C*([Le. — 61, Le. + 61])
such that, if (A, Le) € [Le. — 61, Le. + 1] x [—d2,d2] is a root of Dy 1, then A = ¢(Le). In view
of the previous lemma, ¢ is a decreasing function. As a byproduct, taking the restriction of ¢ to
[Le. — 61, Lec], we have constructed a (small) branch A = ¢(Le) of positive roots of Dy 1 (A, Le) = 0.
We may reiterate the implicit function theorem and continue this branch up to a left endpoint
(A, Les) € [0,4v/A1] x [0, Le.]. By continuity, Do 1(A«, Le.) = 0. This maximal extension of ¢ is a
non-increasing, C'-function @ : (Les, Le.] — [0, \).

To complete the proof, we need to show that Le, = 0. If Le, > 0 then A\, = v/\; otherwise,
applying the implicit function theorem again, we could extend @ in a left-neighborhood of Le,, con-
tradicting the maximality of . On the other hand, it is not difficult to check that Dg 1 (v/A1, Les) # 0
whenever R > 0. Indeed, using condition (1.5) we can easily show that

Do (VA1 Ley) = e BOH2VAD 14 9, R(1+2¢/\) = e BOHVAD Lo /X — e (14 2¢/\))
and the function z — f(z) = e *(1+2VA) L 9\/X| — e=%(1 4 24/A;) vanishes at = = 0 and its
derivative is positive in (0, 4+00). ]
A
o 0.5641
Le

-0.01 -~

FIGURE 2. Numerical computation of the implicit curve A = @(Le) for Le € (0, Le,),
extended beyond Le.. Here 6; = 0.75, ¢ = 100, Le, ~ 0.5641, A\, ~ 0.0315. Note
that /A1 = 7/50 ~ 0.0628.

Corollary 6.4. The spectrum of the operator L contains elements with positive real parts. Moreover,
the part of o(L) in the right halfplane {\ € C : ReA > 0} consist of 0 and a finite number of
etgenvalues.
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Proof. By Theorem 4.4 we know that if A # 0 is an element in the spectrum of L with nonnegative
real part, then it is an eigenvalue and it belongs to € for some k € NU {0}. Hence, Dy (\) =0 or,
equivalently, Dg (A) = 0 for some k € NU{0}. As it is immediately seen, each function A — Dg ()
is holomorphic in the halfplane II = {A € C : ReXA > 0} and it does not identically vanish in it.
Therefore, its zeroes in II are at most finitely many. Moreover, for each A € IT and k € NU {0} we

can estimate
1 Le?
ReXk(A) Z 5 + 2)\k, ReYk(A, Le) Z 7 + 2)\k,

so that the real part of Dg x(-,Le) diverges to +oo, as k — 400, uniformly with respect to A € II.
As a byproduct, we deduce that there exists kg € N such that the nontrivial eigenvalues A € II lie
in U]ZOZO Q) and this completes the proof. O

To prove the main result of this section, we also need the following result which is a variant of
[27, Theorem 5.1.5] and [12, Theorem 4.3].

Lemma 6.5. Let X be a complex Banach space, v > 0 and T,, : B(0,r) C X — X (n € N)
be a bounded operator such that T, (x) = Mz + O(||z||”) as ||| — 0, for some p > 1 and some
bounded linear operator M on X with spectral radius p > 1. Further, assume that there exists an
eigenvector u of M with eigenvalue X € C such that |A\|P > p and that there exists ' € X' such that
a'(u) # 0. Then, there exist ¢ > 0 and, for any § > 0, xo € B(0,0) and ng € N (depending on 6)
such that the sequence xo, ..., Tn,, where x, = Tp(xp—1) for any n =1,...,ng, is well defined and
14/ (@ng) | = cla’ ().

Proof. Without loss of generality, we assume that ||u|| = 1 and ||2’|| < 1. Moreover, we choose
a,b > 0 such that | T, (z) — Mz|| < bljz||? for each € B(0,a) C X and n € N. Since |A|P > p, we
can fix n > 0 such that [A|? > p + n and, from the definition of the spectral radius of a bounded
operator, we can also determine a positive constant K such that ||[M™||,x) < K(p +n)" for any
n € N. Finally, we fix § > 0, choose ng € N be such that |A\|7"0 < §, and set z¢ := ocu|A\|"™, where
o € (0,1) is chosen so as to satisfy the conditions

a 2PbK 1
< = — Pl < 2 (). 6.3
S AT 0] (6.3)
To begin with, we prove that the sequence zo, ..., z,, is well defined. For this purpose, in view of
the condition in (6.3) it suffices to check that, if z}, is well defined, then ||z || < 20|A[¥~"0. We prove
by recurrence. Clearly, xg satisfies this property. Suppose that the claim is true for K =0,...,n—1.
Then, x,, is well defined and it easy to check that
n—1 n—1
T = M"zo+ > M" ' F(appr — Mag) = M zo+ > M7 (Tpp () — May).  (6.4)
k=0 k=0
Thus, we can estimate
n—1
el < Aol + Kb (o + )"~ . (6.5)
k=0

Let us consider the second term in the right-hand side of (6.5), which we denote by S,,. Since we
are assuming that ||z3|| < 20|\~ for each k =0,...,n — 1, we can write

n—1 n—1—k
% Kb
Sy, <2 Kbo?[APmoh 37 (ﬁp”) e A
=\ A AP —p—n

and, using the second condition in (6.3) and the fact that ' has norm which does not exceed 1, we
conclude that

1 1
S < 50Nl ()] < oA, (6.6)

Since |A[™||zo]| < a|A|™ ™0, from (6.5) and (6.6) the claim follows at once.
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To conclude the proof, it suffices to use (6.4) with n = ng, as well as (6.5) and (6.6) again, to
estimate

1 1
[ (@no )| Z[a" (M0 0)| = [&"(Sno)| = ola’ ()] = Fola’(w)] = Sola’(u)].
The assertion follows with ¢ = o/2. O

Now, we can state and prove the following theorem.

Theorem 6.6. Let 0 < 0, < 1 be fized, £ > £y(0;) as in Lemma 6.1, Le. = Le.(1) defined by (6.2).
Then, for each Le € (0,Le.), the null solution u of problem (5.1) is poinwise unstable with respect
to small perturbations in Xoyo. More precisely, there exists a positive constant C' such that for each
Yo € R and § > 0 there exist Ug,ufy € B(0,0) C Xayq and n,n, € N depending on § such that
min{|uz (72, 0, yo)l, |ui (n«, Ry y0)|} > C, where 0 = (Uy,u2) and w, = (u},ud) denote the solution to
the Cauchy problem with initial datum 0y and uf, respectively.

Proof. We split the proof into two steps. The first one is devoted to prove an estimate which will
allow us to apply Lemma 6.5. Then, in Step 2, we prove the pointwise instability.

Step 1. The smoothness of T implies that there exists ¢ > 0 such that || T(vo)|l2+a < ¢l[Voll24as
for each vg € D(L,) with sufficiently small norm. Here, T is defined in Lemma 4.7(ii). Fix r so
small such that ||[vo + Y (vo)|l2+a < 7o for each vo € B(0,r) C D(Ly), where rg = ro(1) is defined
in the statement of Theorem 5.1. _

For n € N, let R,, : B(0,p) C D(Ly) — D(L,) be the map defined by R, (vo) = P(uy(n,-,-)) for
each vg € B(0, p) (see Lemma 4.7), where u,, is the solution to problem (5.1) with initial condition
ug = vo+7Y(vg) at t = n—1. (Note that, by Lemma 4.7(i7), ug satisfies the compatibility conditions
in Theorem 5.1. Further, by Remark 5.2, u,, is well defined in the time domain [n —1,n].) We claim
that

IR (Vo) = e*Voll2ta < cllvoll31as vo € B(0,7). (6.7)

Estimate (6.7) follows from the integral representation of the solution of problem (5.1) and estimates
(5.6). Indeed, again by Remark 5.2, u,(n,-,-) is the value at ¢ = 1 of the solution u to problem
(5.1), with u(0,-) = ug and, by the proof of Theorem 5.1 (see, in particular, formula (5.5)),

u(l, ) — eluy = / e(l_S)L[ﬁ(u(s, N+ LM (H(u(s,-, -))]ds—L/ e(l_s)L%(%(u(s, - ))ds.
0 0

Since .# and # are quadratic at 0, it follows immediately that ||u(1,-,-) — e"ugll24a < ¢[|[vo|34a-
Noting that P(u(1,-,-) — efeug) = R, (vo) — el=vy, formula (6.7) follows at once.

Step 2. Let us begin by proving that there exists C' > 0 such that for any yo € R and § > 0
there exists ug € B(0,0) C Xa4q and ng € N depending on ¢ such that |ua(ng, 07, y0)| > C, where
u = (u1,uz) is the solution to (5.1) with initial datum ug at time ¢ = 0. For this purpose, we want
to apply Lemma 6.5 with X = D(L,) endowed with the norm of X5,. To begin with, we observe
that, by Corollary 6.4, there exists only a finite number of eigenvalues of L (and hence of L, ) with
positive real part. From the spectral mapping theorem for analytic semigroups it thus follows that
the spectral radius p of the operator M = el= is larger than one and there exists an eigenvalue \
such that |[A\| = p. Let us fix yo € R and 6 > 0. It is not difficult to show that a corresponding
eigenfunction is the function w = (wyey (- — 2m¢~yg)), waer (- — 20~ 1yg))), where

vite v T vie v T
w1 () = € "X (Zo0,01(%) + (c1€” T + cae™ ) x(0,r) (T) + 36" TX([R,+00) (T),

wo(z) = (dle”l_m + dge”;rm))([oﬂ) (z) + d36u1_$X[R,+oo) (z),
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for every z € R and

DR, RX, — 1) _ emR _ giRea DR,
‘= e,u;rR _ euer ’ €2 = m’ €3 = e,u;rR _ €V1+R
Le(Le + pf )eri BX ~
dl = — ( ul )e 17 d2 = _(Le + /“Ll )d17 d3 = (1 - eYlR)dl’

(er B — evi RYY

1 - 1 N
Uli:_§i 1+4)\+4)\17 Mit:—gei\/L62+4Le)\+4)\1

Note that

LeX e"l B X,

(en B — eI RYY,

w2 (07, y0) = (di +d2) = #0

Hence, if we set 2/(f) = f2(0T,yo) for any f € D(L,), then |z/(w)| # 0. As in Step 1, we fix r > 0
such that ||vg; + T(vo )|l24a < 7o for j = 1,2 for each vo = vg1 +ivge € B(0,7) C D(L,).
By Theorem 5.1 both u(n,vo1 + Y(vo1),n — 1) and u(n,vez + Y(vo2),n — 1) are well defined
for any n € N. We can thus introduce the operator T, : B(0,r) C D(L,) — D(L,) (n € N) by
setting T;,(vo) = Pu(n,vo1 + Y(vo1),n — 1) +iPu(n,voa + Y(vg2),n — 1) for each vy € B(0,r),
where P is the projection in Lemma 4.7(i). By the arguments in Step 1 we deduce that ||T),(vo) —
elavg|lx < C|vol|% for some positive constant C' and each vy € B(0,7). We can thus apply Lemma
6.5 with M = e, p = 2 and conclude that there exist ¢ > 0 and, for each § > 0, a function
vo = Vg1 +ivoe € B(0,§) C D(L,) and ng € N such that v,, = T),(v,,—1) is well defined for each
ne{l,...,no} and |z'(vy,)| > c. Since v,, = Pu(ng, vo,1+Y(vg1),0)+iPu(ng, voz2+ Y(voz2),0),
where u(ng, ug, 0) denotes the value at ng of the unique solution to problem (3.23) with initial datum
ug at time t = 0, we have so proved that

|(Pu(no, vo,1 + Y(vo,1),0))2(0%,50) > + [(Pu(ng, vo,2 + T(vo,2),0))2(07, 50)|* > . (6.8)

By definition, P = I — A" B, (see Lemma 4.7(i)) and (.#/u)2(0",-) = 0 for any function u. Hence,
(Pu(no,vod' + T(VOJ),O))Q(OJ’_J yo) = (u(no,voJ + T(Vo,j),O))2(0+, yo) for j = 1,2. From (68) it
thus follows that there exists j such that [(u(ng,ve; + T(v(3),0))2(0",40)] > ¢/2 and the thesis
follows with C' = ¢/2, n = ng and u = u(n, vy ; + T(vq;),0).

To prove the existence of u, as in the statement of the theorem, it suffices to take as x’ the
functional defined by 2'(f) = f1(R,yo) for each f € D(L,). The missing easy details are left to the
reader. ]

Remark 6.7. Clearly, Theorem 6.6 implies the C?T“-instability of the null solution u to (5.1).

Remark 6.8. The C?*“-instability of the null solution u to (5.1) can be directly obtained by
applying [27, Theorem 5.1.5], taking advantage of Step 1 of Theorem 6.6 and arguing as in [12,

Corollary 4.5]. Finally, it can also be proved in a slightly different way adapting the arguments in
[31, Theorem 3.4].

From Theorem 6.6 we can now easily derive the proof of the main result of this paper.

Proof of Main Theorem. Taking the changes of variables and unknown in Subsections 3.1 and 3.2
into account, the result in Theorem 6.6 allows us to conclude easily that the normalized temperature
O and the normalized concentration of deficient reactant in problem (1.3)-(1.4) are unstable with
respect to two dimensional C?*® perturbations. Similarly, using formulae (3.9) and (3.12) and
again Theorem 6.6, we can infer that there exist initial data (é, Ci) and (0., ®,) with C?**norm,
arbitrarily close to the traveling wave solution (1.6) such that the trailing front G (resp. the ignition
front F) to problem (1.3)-(1.4) with initial datum (©(0, ), ®(0,-)) = (6, ®) (resp. (6(0,-), ®(0,-)) =
(04, ®.)) is not arbitrarily close to 0 (resp. R). O
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7. NUMERICAL SIMULATION

In this section, we are going to use some high resolution numerical methods, including Chebyshev
collocation and Fourier spectral method (see, e.g., [37, 40, 42]). We consider the problem (3.23) in
the finite domain © = Q_ U Qo U Q4 = ([-A4,0]U [0, R] U [R, B]) x [—£/2,¢/2], where A > 0 and
B > 0 are large enough, see Figure 3. The independent variables are —A < x < B, —{/2 <y < {/2.

F1cUure 3. Computational domain.

7.1. The linear system. Here, we consider the linearized system around the null solution (5.2)
with f = 0 and h = 0 and we map Q_,Qy and Q4 toD = [—1,1] x [0, 27]. Then, we consider in D the
system for the three pairs of unknowns (u1,w1), (u2, ws2) and (us, ws), corresponding respectively to
(u,w) in Q_,Qp and Q. The new independent variables are denoted by z € [—1,1] and § € [0, 27].
Therefore, the system is equivalent to:

2 4 4 —
Dyuy = §Dzu1 + 5z Dzzuir + 5 Dggur, wy =0,
2 4 2
Dyup = 5 Dzuz + 3z Dzzus + 4%z Dygua,
2 4 47
Diywy = {Dzwz + gz Dazwa + £ig Dy, (7.1)
4

2 4n®
Diuz = ﬁDEEUS + WDEEU?) + %Dggu?n

_ 2 _ 4 s 42
Diywy = 5= Dzws + rop—pyz Dazws + gop Dygws,

together with the boundary conditions:

u(,—1,) =us(,1,) =ws(,1,) =0, wui(1,") =u2(-—1,-),
wa(,—1,") = QTIjCDgul(-, 1,-) — %Dgug(-, -1,), Dzwa(-,—1,-) = —%wg(-, —1,-),
Dzws(+,1,+) = 2= Dzws (-, -1, ) + 2B (w3 (-, —1,) —wa(+, 1, )
Dzus(-,—1,) = %DEUQ(', 1,-) — Bif‘(wg(-, —1,-) —wa(,1,")
us(+,1,7) = =258 Daug (-, -1, ) + 20; Dzus (-, 1,-),  us(-,—1,) = ua(:,1,).

Let us give a brief overview of the numerical method. Hereafter, we denote by (u,w) any pair of
unknowns (u;, w;), 1 <14 < 3. We discretize system (7.1)-(7.2) using a forward-Euler explicit scheme
in time. Then, we use a discrete Fourier transform in the direction g € (0, 27), namely:

Ny /2 Ny /2
ult,7,9) = Y dk(t,)e*, wt,T,7) = Y dx(t, D),
k=—Ny/2 k=—Ny/2
and
Ny /2 Ny /2
Dggu(t, T, @ = — Z /4}21lk (t, g)eikij’ Dggw(t, T, 37) = — Z kQI@k (t, %)elkg

k=—Ny/2 k=—Ny/2
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Finally, we use a Chebyshev collocation method in Z € (—1,1). Let {lj(f)}j-vjo be the Lagrange
polynomials based on the Chebyshev-Gauss-Lobatto points {Z; }évjo = {COS(jW/NE)};ij. We set:

Nz Nz
ﬁk(tv i) = Zakjlj(ta %)7 wk(tvg) = Zwkjlj(tvf)'
=0 j=0

Denoting the differential matrix of order m associated to {Z; };Vjo by D™ = (dgn))i’j:o’... N, Where

d%ﬂ) = lj(-m)(-, z;) and 1;(-, Z;) = 0;;, we eventually obtain

k(- Ti) = Y i, Dzt (-, ;) = Zﬂkjdg;), Dzzty (-, %;) = Zﬂkjdﬁf-),
=0 =0 =0

(- T) = Y by, Dan(nT) = Y dy),  Dagt(nF) = Y gl
j=0 j=0 J=0

As initial data, we take w2(0,9) = (1 4 sin®(y)), ¥ € [0, 2n], which corresponds to z = R/2; the
other unknowns are taken as 0. The following pictures are for ¢ = 1072, A = B = 10, ¢ = 100, At =
1073, As expected, the two profiles blow up for Lewis number below critical.

(A) Evolution of u(t,0,7) (B) Evolution of w(t,0,7)

FIGURE 4. Evolution of (u,w) solution of the linear problem (3.23) (with f = 0 and
h = 0) for §; = 0.75,Le = 0.3 < Le. ~ 0.56. (A) u(t,0,7) varies from 0 to 107%,
0<t<1,0<y<2m (B) w(t0,y) varies from 0 to 2.1072, 0 <t < 1,0 < § < 2.

7.2. The fully nonlinear system. By treating the nonlinearities explicitly, we can use the same
algorithm as in the linear case. We approximate the mollifier 8 by the following trapezoid, see Figure
5:

24 /0, 20 < x < =94,

1, —§ <z <34,
P@=N 9 45 s<z<as

0, elsewhere,

Then, the fully nonlinear terms in system (3.23), namely %1, %2, 41, %, 95, as well as o,, o-¢, have
to be computed separately in eight intervals, as they are zero elsewhere: [—26, —§]U- - -U[R+0, R+24],
see Figure 5. We refer to the Appendix for the formulae.

Hereafter, we present some typical numerical results for the fully nonlinear problem. Simulations
were performed using a standard pseudo-spectral method with small time step At = 10~5 and small
amplitude of initial perturbations (of order 10~% to 1073), to ensure sufficient accuracy.

We consider the situation when ignition temperature is fixed at 6; = 0.75 and ¢ = 100, in such
a case Le. ~ 0.5641. Three significant values of the Lewis number have been chosen in the interval
(0,Le.), namely Le = 0.10, Le = 0.20 and Le = 0.50. Figures 6 and 7 represent the interface
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Bl) B — R)

: : : : i : @

—A —25 —6 0 & 2§ R—26 R R+26 B

FI1GURE 5. Approximation of the mollifier 5.

patterns and temperature levels. Numerically, we observe that, after a rapid transition period,
a steady configuration consisting of “two-cell” patterns for the ignition and trailing interfaces is
established. These simulations confirm the theoretical analysis, that is instability of the planar

fronts for Le € (0, Le,).

ignition front ignition front ignition front

40 40 40
30 30 30
20 20 20
10 10 10
o o o
-10| -10| -10
20| 20| -20
30| 30| -30
~ao| ~a0| 40
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FIGURE 6. Patterns of ignition (above) and trailing (below) interfaces. Here 6; =
0.75, £ = 100, Le, ~ 0.5641.
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8. APPENDIX

In this Appendix, we write explicitly the formulae for the fully nonlinear terms in system (3.23), namely %1, %2,

%G1, %2, 43. They have to be computed separately in 8 intervals, as they are zero elsewhere: [—2§, —§]U[—4,0]U [0, 6] U
[0,20] U[R—25,R—$6]U[R—6,R|U[R,R+ 6] U[R+ 6, R+ 26], see Figure 5. The formulae for o; and gtz can be
easily derived. We refer to Subsection 7.1 for the notation Z, §. Moreover, we recall that Sg = B(- — R) where 3 is
as in Subsection 7.2.

(1) For ¢ € [—26,—0] and z = %(5— 1),
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+
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Figure temperature at ignition interface
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