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ASYMPTOTIC PROFILE OF A PARABOLIC-HYPERBOLIC SYSTEM
WITH BOUNDARY EFFECT ARISING FROM TUMOR ANGIOGENESIS

MING MEI, HONGYUN PENG, AND ZHI-AN WANG

AsstracT. This paper is concerned with a parabolic-hyperbolic system on the half
space R with boundary effect. The system is derived from a singular chemotaxis
model describing the initiation of tumor angiogenesis. We show that the solution
of the system subject to appropriate boundary conditions converges to a traveling
wave profile as time tends to infinity if the initial data is a small perturbation
around the wave which is shifted far away from the boundary but its amplitude
can be arbitrarily large.

1. INTRODUCTION

To model the dynamics and interaction between signaling molecules vascular endothelial
growth factor (VEGF) and vascular endothelial cells during the initiation of tumor angiogenesis,
the following PDE-ODE hybrid model was proposed in [12]

{ u = (Dug — u(lne)g)a, (1.1)

¢y = —pauc,

where u(z,t) and c¢(z,t) denote the density of vascular endothelial cells and concentration of
VEGF, respectively. The parameter D > 0 is the diffusivity of endothelial cells, € > 0 is
referred to as the chemotactic coefficient measuring the intensity of chemotaxis and u denotes
the degradation rate of the chemical ¢. Here the chemical diffusion is neglected since it is far
less important than its interaction with endothelial cells as treated in [12].

The striking feature of model (1.1) is that the first equation contains a logarithmic sensitivity
function In ¢ which is singular at ¢ = 0. This singular logarithmic sensitivity was first used by
Keller and Segel in their original seminal paper [10] to describe the propagation of traveling wave
band formed by bacterial chemotaxis observed in the experiment of Adler [1]. Its mathematical
derivation was later given in [28] and biological relevance was provided in [9] by both experimen-
tal measurements and model simulations. Therefore the logarithm is a meaningful chemotactic
sensitivity representation though it causes great challenges in its mathematical analysis and nu-
merical computations. Hence among other things, the foremost mathematical question is how to
resolve the logarithmic singularity in order to being able to carry the analysis forward. Toward
this end, a Cole-Hopf type transformation as follows was used in [11, 32]

1 1ec,
v=——(lnc)y = ——= (1.2)
I e

which transforms the system (1.1) into a parabolic-hyperbolic system:

{ut — x(uv)y = Dugy,

1.3
vy — Uy = 0, (13)

where xy = p& > 0. Apparently the transformed system (1.3) is much more manipulable math-
ematically than the original singular system (1.1) since the singularity vanishes. Therefore the
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Cole-Hopf transformation (1.2) is the key to open a door to study the singular system (1.1). On
the other hand, as a newly derived system of conservation laws from biology, the system (1.3)
itself is of great interest to study. There has been an amount of interesting works carried out for
the transformed system (1.3). In the one dimensional whole space R, the existence of traveling
wavefront solutions of (1.3) was obtained first in [32] and nonlinear stability of traveling wave
solutions with large wave amplitude was subsequently established by the third author with his
collaborators in a series of works [8, 18, 19]. The stability of composite waves of (1.3) in R
was proved in [16]. For the bounded domain, there are a few results obtained in [17, 31, 34]
which showed that the asymptotic profile of solutions of (1.3) is a constant in one and multi
dimensions if zero-flux boundary conditions are imposed. However it is still unknown how to
prescribe the suitable boundary conditions to obtain a non-constant asymptotic profile (such
as wave-like solution) for the model (1.3). In this paper, we shall make a step forward to this
question by considering the asymptotic behavior of solutions of initial-boundary problem (1.3)
in the half-space R = [0, 00) with the following initial data

(u,v)(z,0) = (ug,v0)(x), =€ Ry (1.4)
and boundary conditions:
U(O,t) =u-, (U, U)(OO,t) = (U+,1}+), te ]R-i-a (15>

where u+ > 0 due to the biological relevance. The main goal of this paper is to show that the
solution of (1.3)-(1.5) with (z,t) € Ry x Ry converges to a (shifted) traveling wave profile as
time tends to infinity. Our results may shed light on how to prescribe appropriate boundary
conditions to obtain a non-constant wave profile in the bounded domain, which remains as an
interesting open question up to date.

The problem of the stability of traveling waves in the half-space R with the boundary effect
has been an important topic of PDEs arising from fluid mechanics and gas dynamics. Liu and
Yu in [23] first studied the scalar Burgers equation, followed with a generalization by Liu and
Nishihara in [22]. For the case of system, Matsumura and Mei [24] solved the viscous p-system at
the first time. The other relevant studies on the asymptotic stability of solutions with boundary
effects, we refer to [5-7, 25-27] and references therein. In this paper, we shall first employ the
idea of [24] to identify the appropriate asymptotic wave profile of solutions of (1.3)-(1.5) and
then use the method of energy estimates to show that the solution of (1.3)-(1.5) converges to
the identified wave profile with a shift under suitable initial perturbations. Compared to the
results and analysis of [24], there are two essential differences. First the wave strength in [24] was
subject to certain conditions, but our results do not impose any condition on the wave strength
and particularly hold for arbitrarily large wave strength. Second the nonlinear advection term
of p-system considered in [24] has no interactive nonlinearity as in the model (1.3). Due to
these distinctions, the analysis and estimates in our paper is much more complicated than those
in [24]. Furthermore the idea of “constructing total differential” in the higher-order energy
estimates used in [8] for the whole space R no longer applies due to the presence of boundaries.
In this paper, we develop new ideas of “cancelation” (see the proof of Lemma 3.7) to establish
the higher-order estimates and achieve our goal.

Before concluding the introduction, we briefly mention some other results related to the
system (1.3) below. First in the one dimensional bounded interval 2 C R, the global existence
of solutions of (1.3) was first established in [34] for small data, and later in [31] the asymptotic
behavior of solutions was established for large data. In the multidimensional bounded domain
Q c RY(d = 2,3), the global existence and exponential decay rates of solutions under Neumann
boundary conditions were obtained in [17] for small data. In the one dimensional whole space
R, except afore-mentioned traveling wave solutions studied in [8, 18, 19, 32], the global well-
posedness of (1.3) was established in [3] for large data under the condition that vy has a positive
lower bound. For the multidimensional whole space R? (d > 2), when the initial data is close
to the constant ground state (u,0), there are a few studies on the system (1.3). First in [13],
the global well-posedness and regularity criterion of classical solutions of (1.3) was obtained if
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(ug,vo) € H*(RY) for s > % + 1 and ||(up — @, vp)||gs is small. Later the global existence of
1 1

mild solutions in critical Besov space B;’ 2 x (B; f)d with minimal regularity was established
in [4] in the Chemin-Lerner space framework. The global well-posedness of strong solutions
of (1.3) in R3 was recently established in [2] by the Fourier analysis if ||(uo — @, vo)||p2xm 1S
small, where algebraic decay rate of solutions was given under the additional condition that
|(uo — @, v0)|| g2 1 is small. Finally, we refer readers to the works [14, 15, 20, 29, 31] where
the chemical diffusion is incorporated.

The rest of paper is organized as follows. In section 2, the existence and properties of traveling
wave solutions of (1.3) in the whole space R will be studied first. Then we identify the asymptotic
wave profile of solutions to the initial-boundary value problem (1.3)-(1.5) in the half space R4
and state our main results. In section 3, we show the nonlinear stability of wave profiles of
(1.3)-(1.5) and prove our main results.

2. PRELIMINARIES AND MAIN RESULTS

We first explain some conventions used throughout the paper. C denotes a generic positive
constant which can change from one line to another in the context. H*(R, ) denotes the usual k-

, 1/2
th order Sobolev space on R with norm || f|| (g, ) = (Z?:D f[& |8;%f|2d$> . For simplicity,

we denote || - || == || - [[L2r,) and || |k = || - [l zr(r,)-

In this section, we shall present our main results concerning the asymptotic behavior of
solutions of the initial boundary value problem (1.3)-(1.5). To this end, we first identity the
appropriate asymptotic profile of solutions. We depart with the existence of traveling wave
solutions of (1.3) in the whole space R.

2.1. Traveling wave profiles. The traveling wave solution of (1.3) on R is a non-constant
special solution (U, V) € C*°(R) in the form of

(u,v)(z,t) = (U, V)(2), z =z — st,

which satisfies

oI " — DU
sU —x(UV) u’, 21)
—sV' -U =0,
with boundary condition
U(xoo) = uy, V(E£oo) = vy, (2.2)

where / = d% and s is the wave speed. Here we require u+ > 0 due to the biological interest.

Integrating (2.1) in z over R yields the Rankine-Hugoniot condition as follows

—=s(ut —u-) = x(uyvg —u_v-) =0, (2.3)
(s —v-) = (g —u_) =0, |
which gives
s% 4+ xvys — xu_ = 0. (2.4)

In this paper, we only consider the case s > 0 and results for s < 0 follows similarly. Solving

(2.4) for s yields that
/ 2
s XU+ (X;+) +4XU—' (2.5)

Then the existence of traveling wave solutions of (1.3) in R is given as follows.

Proposition 2.1. Assume that ux and vy satisfy (2.3). Then the system (2.1) admits a unique
(up to a translation) monotone traveling wave solutio (U, V')(x — st) with the wave speed s given
by (2.5), which satisfies:

U'<o0, V>0, (2.6)
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and the following asymptotic decay rates at far field:

U (2) = us| ~u- —uile™, 2 = too, @)
|V(Z) - U:I:| N|u* - u+|6_/\|Z|7 z— :l:OO, ‘
where
A\ = M > 0. (2.8)
S
Proof. Integrating the second equation of (2.1), one has that
sV4+U=p1 =svy+up =sv_+u_. (2.9)

Substituting (2.9) into the first equation of (2.1), we obtain a unique solution (U(z),V(2)) up
to a translation which is explicitly given as (see details in [8])

z
U(z):u+—%, V(z) = ‘”;U :v_+w, (2.10)
where ) is defined in (2.8). Further calculations give rise to
U= Mug —u_)eM? v _E’.
(e +1)2 7 s
Noticing that s > 0, we can easily find that U’ < 0, V’ > 0, which leads to
uy <U(z) <u—, v <V(2)<wvg. (2.11)
Moreover, the simple calculations yields
\U(z) —uq| = l:;\z__i_ul_‘ ~u_ —uyle™, as z— oo,
|U(z) —u_| = W‘ ~us —uygle?®, as z— —oo.
The above two results can be combined as
U(2) = us| ~ Ju_ —uyle ™ as 2z — +oo.
In a similar way, we get that
V(z) —vi| ~ Jue —up]e ™ as 2z = +o0.
The proof of Lemma is completed. ]

Remark 2.1. The traveling wave solutions of the parabolic-hyperbolic system (1.3) in R ob-
tained in Proposition 2.1 are mathematically valid for any u_— > 0 and uy,vL € R. In this
paper, we shall consider the case u_ > 0,us+ > 0,v_ = 0 and explore the asymptotic behavior
of solutions to the transformed system (1.3) in the half space with boundary conditions given
by (1.5). The initial-boundary value problem of (1.3)-(1.5) in the half space R, for other values
of uy and vy remains unsolved in the present paper due to the technical difficulty. However
if the results were transferred to original system (1.1) via the Cole-Hopf transformation (1.2),
one finds that the biologically meaningful traveling wave solutions of (1.1) exist if and only if
u— > 0,v_ <0 and uy = vy =0 (see details in [21]).
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2.2. Asymptotic profile. In [8], it was shown that if the initial date is a small perturbation of
the traveling wave profile (V,U)(x — st), then the solution of (1.3) in R approaches the shifted
wave profile (V,U)(x — xo + st) as time tends to infinity where the shift z( is determined by the
initial date. For the problem in the half space R, considered in the present paper, the value of
traveling profile (V,U)(z — st) at the boundary = = 0 is always less than u_. This generates
an initial boundary layer (u — U)|(z¢)=(0,0) = 4— — U(0), which could make the solutions fail to
converge to a shifted wave profile (V,U)(x — st — x¢) in general. In order to get convergence,
it is natural to take a shift 5 > 1 such that the initial boundary layer around the shifted wave
[(u(z,t) = U(z — st — B)|(z,=(0,0)| = lu— —U(=p)| < 1. With this treatment, one may expect
that the solution of (1.3) will asymptotically approach the wave profile U(z — st —  — «) with a
shift o (comparable with xo above) if the initial data is a small perturbation of the shifted wave
profile U(z — st — ). One key question in this argument is how to determine the shift « for a
given sufficient large shift 5. In the following, inspired by the idea in [24], we shall clarify the
relation between « and £.
First from the second equation of (1.3), we have

w=V)i=w-U)g UV)=UV)(x—-st+a-—/}). (2.12)
Integrating (2.12) over Ry with respect to x and using the boundary condition (1.5), we have
d o
o [v(z,t) = V(r—st+a—PF)lde=(u—-U)l5oy=U(-st+a—F) —u_. (2.13)
0

Integrating (2.13) with respect to t, we get

/Oo[v(:n,t) —V(x —st+a—p)|dz
0 (2.14)

_ /Ooo[vo(:v) V(e +a—B)dz + /Ot[U(—ST ta—B) —uldr
By the idea of conservation of mass principle (e.g. see [30]), we are looking for a such that
/Ooo[v(ac,t) — V(@ —st+a—p)dr—0 as t— oo. (2.15)
Then, we set
I(a) = /Ooo[vo(a:) —V(z+a—p)dz+ /OOO[U(—st +a—f) —u_]dt. (2.16)

From (2.14) and (2.15), we see that the shift « satisfies I(a) = 0. Differentiating (2.16) with
respect to a, we have

I’(a)——/OOOV’(w—l—a—6)dm+/OOOU’(—st+a—,B)dt

1
=[x = V(@ =) = ~fu- ~Ula ~p) (2.17)
U_ u_
=—vy— — F+UV_+— = —0vg,
s s
where we have used (2.9) and v_ = 0. Then, integrating (2.17) in « over (0, «) gives

Ia)=1(0) —via = /Ooo[vo(x) — V(x — B)]dx + /OOO[U(—st —B) —u_]dt —via.  (2.18)

Note that I(«) = 0. Then the shift o = () is determined explicitly by

0= L {/Ooo[vo(x) —V(z - B)dx + /OOO[U(—st _ ) - u_]dt} . (2.19)

U+
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This, combined with (2.14) and (2.15), gives
/Ooo[v(x,t) —V(z —st+a—p)dr
=1I(a) — /tOO[U(—ST +a—pF)—u_]dr (2.20)
= —/tOO[U(—ST—i—a—B)—u_]dT—)O as t— oo.

This implies from (2.14) that

/Ooo[vo(x) —V(z+a—p)dr = — /OOO[U(—ST +a—p)—u_]dr.
Thus, by such a heuristical analysis, the expected asymptotic profile for the IBVP (1.3)-(1.5)

is the selected pair of traveling waves (V,U)(x — st + o — ) with > 1 and a = a(8) < 1. In
fact, this is true as given in the following theorem which is the main result of this paper.

Theorem 2.2. Let uy > 0,v_ = 0 and 8 be a positive constant. Then there exists a constant
09 > 0 such that if
1@o]ly + [1Woll, + 87" < do, (2.21)
where
oo
(@0, W) == [ (uole) = Uly = B),o0(w) ~ V(- 9))d, (2.22)
xr

the initial-boundary value problem (1.3)-(1.5) has a unique global solution (u,v)(x,t) satisfying
u(z,t) = Uz — st +a = f) € C([0,00); H') N L*((0, 00); H?),
v(z,t) — V(z —st+a—B) € C([0,00); H') N L*((0,00); H')

where « s a shift constant determined by (2.19). Furthermore, the solution has the following
asymptotic stability:

sup |(u,v)(z,t) — (U, V)(x — st +a— )| =0, as t — oo.
zeRy

3. PROOF OF THEREOM 2.2

3.1. Reformulation of the problem. In this section, we are devoted to proving Theorem
2.2. Since (1.3) is a system of conservation, we employ the technique of taking antiderivative to
define the perturbation functions as follows:

(¢($7t)7w(xat)) - = /Oo(u<y7t) - U(y —st+a— ﬁ),’l)(y,t) - V(y —st+a— B))dy
for (z,t) € Ry x Ry. That is

(u,v)(z,t) = (U, V)(x — st + a — B) + (¢u, Vz)(x, 1). (3.1)

Substituting (3.1) into (1.3), using (2.1) and integrating the system with respect to z, we obtain
that (¢, )(x,t) satisfies

{@ = Do + XV bz + XUthy + XGaths, t >0, z € R,
wt - ¢zv

with initial perturbation

Wm%x@:—/WWMW—U@+Q—@JMW—V@+a—mW% (3.3)



ASYMPTOTIC PROFILE OF A PARABOLIC-HYPERBOLIC SYSTEM 7

and boundary condition
Y|p=0 = / [U(-st+a— ) —u_]dr = A(t), (3.4)
t
where (2.20) has been used.
We look for solutions of the system (3.2) in the following solution space:
X(0,7) = {(¢(x, 1), ¥, 1)|¢ € C([0,T]; H?), ¢ € L*((0,T); H?)
¥ € C([0,T); H?), 4, € C([0,T); H') N L*((0,T); H")}.

Set
N(t) == sup ([[0(,7)[l2 + [|¢(, 7)2)-

T7€[0,¢]
By the Sobolev embedding theorem, we have

Tsélflopt]{||¢(',T)IILoo7 162 (- )l Lo, 10 ( )l Loe 190e (- 7)o} < N(2). (3.5)

For the problem (3.2)-(3.4), we have the following results.

Theorem 3.1. Let uy > 0,v— = 0. Then there exists a positive constant €y, such that if
N(0)4+571 < &g, then the problem (3.2)-(3.4) with has a unique global solution (¢,v) € X ([0, 00))
such that

t
IOl + 11+ | (o) + (e < ool + ol )
< C(N*(0) +e),
for any t € [0,00). Moreover, it follows that
sup |(¢g, ¥z)(z,t)| — 0 as t — oc. (3.7)

zeER

Note that the initial conditions in Theorem 2.2 and Theorem 3.1 are slightly different. The
following lemmas reveal the relation between them.

Lemma 3.2. Let (2.21) holds. Then o — 0 provided that ||¥pll2 — 0 and 8 — oc.
Proof. From (2.10) and (2.1), it follows that

0<u_—U(—st—f) < Ce ANstHA),
This gives | [ [u— — U(—st — B)]dt| < Ce=*. It follows from (2.19) that

1 00 t
ol = | [T - vie— oo+ | [106-5t - 6) — u-lar]
Ut 0 0
< C(1%o(0)] + ) < C([Woll2 + ™) = 0,
as [|[¥ol|l2 = 0 and 8 — oo. O
Lemma 3.3. Let (2.21) holds. Then ||¢olly + ||[%olly = 0 if | o]y + [[Tolly = 0 and 5 — oo.
Proof. By (2.22) and (3.3), we have

o0(@) == [ Tuo(w) ~ Uty +a— 8)ldy

dr +

= @)+ [ Wly+a—8) - Uly—Bldy
s (3.8)
= ®p(x) —i—/ / U'(y + 0 — B)dOdy

0

= ®g(x) + /Oa[u+ —U(x+ 60— j3)]d6.
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Notice that (2.7) yields
lup — Uz + 0 — B)| < Ce Net0=0l < ce=Alz=hl,
Set B(z) = [i'[uy — U(x + 60 — 3)]df. Then we have

o0
IB|? < 0a2/ e~ 2Bl gy
0

B o0
< C’a2/ e 2 B=2) gy 4 Con/ e =B gy
0 B (3.9)
Ca?
< (2 M
S @™
< Ca?,
where Lemma 3.2 has been used and C' is independent of o and 8. Similarly, we can obtain that
|Bll2 < C|al. This, together with (3.8) and Lemma 3.2 gives

I¢olla < C(l|®oll2 + [[Bl2) < C([[®oll2 + [),

which goes to zero as § — oo and [|®o(x)|]2 — 0. In the same way, we can get that

[tbolly =0
provided ||Wyl|, — 0 and 8 — oco. Thus, the proof of Lemma 3.3 is completed. O

Theorem 2.2 is a consequence of Theorem 3.1 and Lemma 3.3. Hence it remains to prove
Theorem 3.1 which follows from the local existence theorem and the a priori estimates given
below.

Proposition 3.4 (Local existence). Suppose that the assumptions in Lemma 3.1 hold. For any
g1 > 0, there erists a positive constant Ty depending on €1 such that if (¢o,0) € H? with
N(0)+ B~ < &1, then the problem (3.2)-(3.4) has a unique solution (¢,1) € X (0,Ty) satisfying
N(t) < 2ey for any 0 <t <Tp.

Proposition 3.5 (A priori estimate). Assume that (¢,v) € X(0,T) is a solution obtained in
Proposition 3.4 for a positive constant T'. Then there is a positive constant €9 > 0, independent
of T, such that if

N(t) < e
for any 0 <t <T, then the solution (¢,1) of (3.2)-(3.4) satisfies (3.6) for any 0 <t <T.

The local existence in Proposition 3.4 can be proved using the standard fixed point theorem
and we omit the details for brevity. Proposition 3.5 is the key to establish Theorem 3.1. Next
we are devoted to proving Proposition 3.5 by the energy estimates.

Due to Lemma 3.2 and the conditions in Theorem 2.2, in the sequel we may assume, without
loss of generality, that 5 > 1 and |a| < 1. Since N(t) is small (see Proposition 3.5), we assume
that N(t) < 1 in the following.

3.2. Boundary estimates. To derive the a priori estimate, we first give boundary estimates.

Lemma 3.6. Assume that uy > 0,v_ = 0. Let (¢,v) be a solution of (3.2)-(3.4). Then the
following boundary estimates hold

t 9 )
/ (xw + Dg@“’ + Dg}vf + X;/[;b ) Jdr| < Ce 8, (3.10)
0 =
e DU, ¢? V2 -
‘/0 ( tU + XU + e~ Xbaths — X2U ) mOdT‘ < CeM, (3.11)
' ¢xt¢:m: )8
¢x¢xm + U |x:0d7' < Ce , (3‘12)
0

where X is defined in (2.8).
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Proof. From the second equation of (3.2) and the boundary condition (3.4), we have
1/175’35:() = (Z5I|$:0 = U_ — U(—St +a — B) (3.13)

Thus, by the facts | — st + o — 3| = st + 5 — « because s > 0 and § > «, and Proposition 2.1 ,
we have

U(=s7+a— ) —u_| < CeA7stto=bl < CemAB-a)g=Ast < CemMeAst,
and
[9(0,8)] = [bla=o| = |A(t)] < Ce e, (3.14)

Since Gp|r—0 = Yi|le—o = A'(t), we have ¢u¢|z—0 = A”(t) and conclude that A(t) € W31(0,00)
and

dk
Ly ‘ <Ce Mt | =0.1,2,3,
g A)] <Ce Ve (3.15)
1A [lws.1.0,00) <Ce™.
It follows from (3.5) that
60, 1) < sup [¢(,t)] < CN(?),
z€RT (3 16)
|02(0,8)] + [1h2(0,1) < sup [¢z (2, 1) + sup |¢e(x,1)] < ON(2).
z€RT zeRT
On the other hand, since —st + a« — 8 < 0 by 8 > |a| and u+ > 0 then
U(=st +a—8)>U(0) = % >0,
where we have used the monotonicity of U(z) and (2.10). This means
1 1
< < C. .
Ul—si+a—8) = 0U(0) = (3.17)
Furthermore, using (2.10) with v_ = 0, we have
Mg —u )X ted)
r_ _ — < st
U'(—=st+a—p) (A sttoB) L 1)z = Ce e
and
(u_ — ug )erstteh) N8 —Ast
—_— — pr— <
V(-st+a—p) S T 1) S Ce Ve ™
The above two inequalities lead to
t
/ U (—s7 + a = B)|dr < Ce ™ (3.18)
0
and
t
/ V(—sr+a— B)|dr < Ce”. (3.19)
0
Next, let us give the proofs of (3.10)-(3.12). Using (3.14)-(3.16), we have
t t
| étlemadr| <€ [0 100,7)]dr < 0 (3.20)
0 0
In a similar way, we get
t t
[6onleasar| <€ [ 140 o0, r < 0 (3.21)
0 0
and
t t t
/ (et omodr| = / (batha)lsmodr| < C / A7) [9a(0, 1) dr < Ce™. (3.22)
0 0 0
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Using (3.15)-(3.19), we get

‘fﬁ?mesQ[M%Mmemsch (8.23)
'tﬁfrﬂm-SCAWW—w+a—m\f®ﬁWh§wa, (3.24)
‘/ Vs ¢21m odr| < C/t U (—s7 +a— B)||¢%(0,7)| dr < Ce ™7, (3.25)

0

¢ t

/ —x\x:(]dr < C’/ |[V(—sT+a— )| ‘gbi(O,T)} dr < Ce ™, (3.26)
0

‘/ljﬁuom-<O/WU%wT+a—ﬁMwaaﬂwTsch- (3:27)
0

Then (3.10) follows from (3.20) and (3.22)-(3.25). To prove other boundary estimates, we make
use of ¥z = ¢zo (see the second equation of (3.2)), integration by parts, and (3.15)-(3.17) to

get
L prgs bA(T)e(0,7)
/(; U|x:0d’7" SC

o U(=sT+a—0)

e R

/t (0, 7)A (MU' (—s7 + o — )
0 U2(—st+a—0)

dT‘

boA"(T)$(0,7)
<C /0 i dr

(=s7+a—p)

+C

dT‘
(3.28)

|28, . cffese

t
+ C/O (|A"(™)| + A (7)) lo(0,7)| dr

<CN(t) [|A'(t)| + |A'(0)] +/0 (‘AH(T)’ + |A’(7’)D dr]
<Ce M,

Thus (3.11) results from (3.22) and (3.26)-(3.28). Following a process similar to (3.28), we can
derive
t

(PzPaz)|a=0dT < Ce ™  and
0

t ¢a:t¢:n:c
0 U

|x:0d7" < Ce™P,

which lead to (3.12). This completes the proof of Lemma 3.6. O
Then the L?-estimate is given as follows.

Lemma 3.7. Let the assumptions in Proposition 3.5 hold. Then there exists a constant C > 0
such that

WH+WH+/H%HM<CO%WHWW+eW+N //’%mm> (3.29)

Proof. Multiplying the first equation of (3.2) by ¢/U and the second by xt and adding these
equalities, we obtain

1 (¢ ¢* (1 x?\ | Dédus XVods = XOPats
(7). % (3), 7 (F), = 20 +xton. + X724 2253
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Noting that

0bus _ (002 _ 42 (90 ¢ (¢ (1 ¢ (1
7= (7)) v ele) ()7 () ) ()

we get

207 2U

¢? s+xV X2z
*2[(U>m‘( U )J* v

By using (2.1) and the fact that U, < 0 and 0 < uy <U < u_, it can be checked that

D s+ xV 2u
(U) ( i ) = U;(5+XU+) Uz <0. (3.31)

Substituting (3.31) into (3.30) and integrating the equation over [0, 00) x [0, ], we derive

L e
2/0 <U+X¢)dm+D/O/O Zdadr
! Do, DU¢*  xV¢?
5 [T (Bwp) - [ (xow+ 200 B Y |t

202 2U
t [e%¢]
—l—x/ / szxqﬁdwdr

Dép, | DU¢* = xV?
<Xwnl?+ Cloul? + | [ (xow-+ 200 4 B0 XTEN | oar

N(t)x2 t 00 1/}2
2 dxd
2D /0 /0 U e

where we have used the fact that ||¢(-,¢)||re < N(t) by (3.5). Then, using (3.10) and 0 < uy <
U < wu_, we obtain (3.29) and the proof of Lemma 3.7 is completed. O

2 2 2
;(gb +X¢2> +D¢$ <¢¢+D¢¢I+DUCE¢ +XV¢>

%dde +

The next lemma gives the estimate of the first order derivatives of (¢, ).

Lemma 3.8. Let the assumptions in Proposition 3.5 hold. Then there exists a constant C > 0
such that

t
Joll + 1 + [ (ol + ) dr < O (ool + ol +e7). (332)

Proof. Multiplying the first equation of (3.2) by —¢,,/U and the second by —x,, and adding
these equalities, we obtain

o (z)t d)a:x D¢92mc o
U

i R —— XV Oz Pra _ X¢x¢z¢xw

U U
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Simple calculations give us that
¢t¢x1’ o ¢t¢z ﬁ
== (). (7).
_ (bt(bm ¢xt¢x l
() (o) e

_ OtPa ®? 1 S%
—‘< U )ﬁ(w)ﬁ(vl 2 ( ) O
\—,_/

I

1

_(De: (1 D43 (1 2

(% (0)). % 6), v (o),
1

+XU (U>zwa:¢a:+X( ) ¢x¢za

2
_¢t¢xx = - (¢t¢x>x + (%) y
t

2
Vit 1 [V +¢>§ 1%
73 (), 75 (),

Thus we get from above inequalities that

2 D2 . DU, $2 Vg2
2 <¢ + 71) > (bmc = <¢t¢ + XUy + ¢ — XPxVe — M)
t T

U U 202 2U

¢z [(D s+ xV XV s
= = — R 3.33
2 \v)., v )T (3.33)
l 2 _ X(stwaﬂpxa:
XU< > (Mo X<U>x¢x¢x U
Integrating (3.33) over [0,00) X [0,¢] and using (3.31), we obtain
1 o] ¢2 9 /t /oo ¢2
Z Pz dr + D Paz o
o), (Geet)arsn [[[7 o

L[ (% " D DU, ¢? V2
:2/(?+X¢§o> de—/O (gb,gﬁ + XYthe + QUZS — Xy — XV s >\x:od7

Y L Unthuta
+ X/ / —~dxdr + x/ / ————dxdr
oJo U 0 Jo U
t 2 00
+X/ / Uz Q/J:cd dr — / / ¢m¢x¢xdwd7
0 Jo

Muy—u_)er?
(X +1)2

Duo to (2.10), it is easy to get that U, = U’ = and V, = —=2 which imply

|Up| < AMu— —uy), Vil < Avg. (3.34)



ASYMPTOTIC PROFILE OF A PARABOLIC-HYPERBOLIC SYSTEM 13

Using the Cauchy-Schwarz inequality, the boundary estimate (3.11), (3.34) and || (+,t)|| Lo <
N(t) <1 for any t € [0,T] by (3.5), we have

REUINE wx>dg:—|—D// 22 dxdt
/0 (U X 0oJo U
e’} 2
S/ <§O+X¢§o>dx+06 )\B—FC// da:dT+C'// Udidadr
0
/ / ”d;pdeLCN / / % tvdr,

which together with (3.29) yields

/O <¢m+X¢x>daz+D<l—N2(t>// mda:dT

(3.35)
<CQmm+wm+eW+N //‘%mm+// wwmﬁ.
Now we claim t
| [ vdadr < c (il + ol + ). (3.36)
Indeed multiplying the first equation of (3.2) by ., we get
XUY2 = ¢pthy — Ddapthy — XV bathe — XPaty. (3.37)

Integrating (3.37) over [0,00) X [0, ], using the fact 1, = ¢z, and following results
¢t¢:c = ((mpm)t - ¢¢xt = ((z)wx)t - ¢¢zx = ((ij)t - (¢¢:c)x + ¢32m

1
brathe = Yartpe = 5 (VD).

we obtain

D 00 t 00
/ wgdaz+></ / Uypidadr
2 Jo 0o Jo
D e’ o0 [e'e) t
=5 [Cutde+ [ ovado— [ dutnads + [ (00)]o0dr
0 0 0 0
t e’ t [e'e) t [e'e)
+ / / p2dxdr — x / / Vptbpdrdr — x / / beVidrdr
0 0 0 0 0o JO
[e'e} 1 e’ D e’ t e’
< D“/ w%xdx—kl/qbgdx—kCe_’\ﬂ—k/ ¢2dx+/ wgdx+/ / p2dxdr
0 0
(1 N
L1+ N(t // 9% e + LN OX // U2dudr,

where we have used the Young’s inequality and the fact ||1,(-,t)||;c < N(t), |V| < C. From
this inequality and using 0 < uy < U < wu_ and (3.29), it follows that

/Oo ngdwr/t /OO Uypiddr
<c</ 1/10xda:+/ ¢idr + Ce™ AﬁJr/oo ¢2d:c+// l‘dxdr> (3.38)
< ¢ (1ol + fonl? + e+ 3500 [ [ w2 ).
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Choosing N(t) sufficiently small and using 0 < uy < U < u_, we get (3.36) from (3.38). Then
substituting (3.36) into (3.35) yields

/ Yidx +/ (Z)Idac + D/ / ¢$xdxd7 <C (HpoH% + ol + Ce_’\ﬁ> : (3.39)
Thus, by 0 < uy <U <wu_, (3.29) and (3.39), we derive (3.32). O

Next, we give the estimates of the second order derivative of (¢,1)).

Lemma 3.9. Let the assumptions in Proposition 3.5 hold. Then there exists a constant C > 0
such that

t
Izl + lleoas |2 + / (90wl + 62all?) dr < C(lig0l3 + ol + ). (3.40)
Proof. We differentiate (3.2) with respect to = to get
(3.41)
wmt = ¢xw
Multiplying the first equation of (3.41) by —¢,../U, one gets
- ¢ t(b = - - X@Z)x:pgb:pxx - X¢ (Ux¢x + Vx¢x + Vﬁb:m + szxwx + szw:m) (3‘42)

U U U

If we follow the standard procedure to integrate (3.42) with respect to = over Ry to derive
the estimate of ||¢z¢||?, the boundary term fg GazVuz|z—odT Wwill be present, which is out of
control in our problem. Hence to avoid this boundary estimate, below we shall develop a new
idea by constructing the term Xy, ¢zer from the second equation of (3.41) and canceling the
term — X9z Grar in (3.42) which causes the boundary estimates. By doing this, new boundary

estimate arising is f(f Dat®rz|z=0dT which is however under control (see (3.12)). To this end, we
differentiate the second equation of (3.41) and multiply the resultant equation by x.. to get

2
<><1§m ) — Vsabuse. (3.43)
t

Adding (3.42) an

d (3.43) up and noticing that
¢xt¢mzz o < t¢w:v> ¢xxt¢zz o Ux¢xt¢wz

U U?

t¢mx ¢2 SUIEQS;%:C
).+ (%),

ULL‘ QZ)mc
U2

(Dopae + XUs®y + XUVrp + XVabs + XV Ora + XPza¥e + XPaVua),

we obtain

QSJ,’J; QS.ZL’Z‘Z‘
5 (% k) + 2%

_ ¢mt¢zx i 5Uz¢92ggc . X¢x:m:
U 202 U

(Usthy + Vot + Voo + buathe + datlaz) (3.44)

CE¢£ECC

+U2
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Integrating (3.44) with respect to  over [0, 00) and rearranging the resulting equation, we get

1d 00 ¢2$ 5 oo¢2
- Loz dz+D | Trzzg
2dt ), <U XV | dr /0 v

. ¢xt¢zx ’ —x /OO ¢xa}x
u "= U

xU

Iy

P UpPra ( Paa
+ /0 172 < 9 + XUz®y + XUVsz + XVi bz + XV Oz + XPrathz + ngxwmx) dx

~~

I
(3.45)

Because }%‘, |Uz| and |V;| are all bounded, [|15(-, )|z < N(t) < 1and |[¢g(-,t)||re < N(t) <
1 for any t € [0,T], we get by the Cauchy-Schwartz inequality that

D N t o0 42 (e%e] oo 42
<2+ ()/ %Idwrc/ U¢§dw+0/ % gy
2 o U 0 o U

co 42 0o ,/,2
+C(1+N(t))/ QS(’}“”dx—i—C’N(t)/ ¢§$daz,

0 0

L<C(l+N(t /¢xxd$+0/ deac—er/ % g

+C / U2, dx + CN(t) / T'Z’de.
0 0 U

Substituting above two inequalities into (3.45), integrating the resultant inequality over [0,¢]
and using (3.32), one has

/ d)”d:c—k / W2, dr + / / ¢de$d7’
<C<||¢0H2+H¢0\2+6’\5+// Uis,dedr + N(t // wmdxdr>-

Next we estimate the term fg Jo° U2, dadr. Multiplying the first equation of (3.41) by .,
we obtain

(3.46)

XUwix = QutVaz — (D(Z)zm: + Xwax + va¢x + Xv¢a¢r + X¢xz'¢x + X¢w¢xz)wmm
With the following identities

¢zmt = wx:r:pa
¢wt¢m¢ = (d)mwmc)t - ¢x¢mzt = (d)mwmc)t - ¢x¢xm¢ = (Qbacl/}m:)t - (¢x¢x:}c)x ¢xza

1
¢:mvx¢xx = ¢zxt¢mm = 5(%%95%

we have

D
E(wazsx)t + XUng :(¢xwzx)t - (¢w¢wﬂc)z + ¢92m
— (XUz¥z + XVa @z + XV zz + XPzaVe + XPoVaz)Vaa-
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Thus, integrating the above equation over [0, 00) X [0, ¢] and using the Cauchy-Schwartz inequal-
ity, we have

D oo 5 t o] 5
2 Jo 0 Jo
<p [T D [Ttans (2 | wammf [ e
D J 4 Jo 2
t t [e%¢) 1 N
+ / (¢xPza)|z=0dz + / / ¢;ﬁ,xd:cd7+ T / / U2, dedr
([ [ [ [ o [ [[ i) o [ [

Then it follows from (3.12) and (3.32) that

/ W2 dr + / / U2, dedr

¢ oo (3.47)
< ¢ (lonll + ol + e+ 8) [ [7 i2avar ).
When N (t) is small enough, the above inequality gives
00 t 00
| ke [ [ wtdudr < (lonlf + ool + ). (3.49)
0 0o Jo
where 0 < uy < U < u_ has been used. This together with (3.46) leads to
00 o ¢2 t oo ¢2
/ 1/meda:+/ “d:w/ / 2L dydr < C (||¢0|y§ + llvoll3 +e*w), (3.49)
0 o U oJo U
which in combination with (3.48) gives (3.40). The proof of Lemma 3.9 is finished. O

Finally, the desired estimate (3.6) follows from (3.32) and (3.40), and the proof of Proposition
3.5 is completed.

3.3. Proof of Theorem 3.1. To complete the proof of Theorem 3.1, we only need to prove
(3.7) since the rest has been implied by Proposition 3.5. From (3.6), we have

|6z (-, 1), ¥e (-5 )|l = 0 as t — oo.

Hence, for all z € Ry,

q§2xt

/ bz Pz (Y, )dy‘

1/2 1/2
gz( /O ¢§dy> ( /0 qbizdy)

< |loz(,t)[|; = 0 as t — oo.

Similarly, we have
Yy(z,t) > 0ast — oo forall x € Ry.

Hence (3.7) is proved and the proof of Theorem 3.1 is completed.
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