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The leading edge of a free boundary interacting
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Consider the cylinder ¥ = {(z,y) € R x (=L, 0)}. We look for a real ¢ > 0, a function u(z),
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Abstract

The goal of this work is to explain an unexpected feature of the expanding level sets of
the solutions of a system where a half plane, in which reaction-diffusion phenomena take
place, exchanges mass with a line having a large diffusion of its own. The system was
proposed by H. Berestycki, L. Rossi and the second author [4] as a model of enhancement
of biological invasions by a line of fast diffusion. It was observed numerically by A.-C.
Coulon [7] that the leading edge of the front, rather than being located on the line, was
in the lower half plane.

We explain this behaviour for a free boundary problem much related to the system
for which the simulations were made. We construct travelling waves for this problem,
analyse their free boundary near the line, and prove that it has the behaviour predicted
by the numerical simulations.

Introduction

Model and question

defined for = € R, a function v(z,y) defined in 3, and a curve I' C ¥ such that

( —dAv+cdv= 0 (z,y) € {v>0}
Vo= 1 ((z,y) eT:=Xnd{v >0}

—Duyy +cou+1/pu—v= 0 forreR y=0
vy= pu—v forxeR,y=0and v(z,0)>0
uy(r,—L)= 0
u(—o0) =1/, u(+00) = 0, wv(—o00,y) =1, v(+o00,y) =0.
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In (1.1), the real numbers p, d, D are fixed positive constants, and the problem inside ¥ is a
well-known free boundary problem. We will also consider then the following more compact
problem, with unknowns (¢, I, u), the function u being this time defined in 3, solving

( —dAu+cdyu= 0 (z,y) € {u> 0}
Vul= 1 ((z,y) €T :=2Ndu>0}
(1.2) D B B
—Dugy +cOpu+1/pu, = 0 forzeR, y=0
uy(z,—L)= 0
\ u(—o0,y) = 1, wu(+oo,y) = 0.

In both problems (1.1) and (1.2), we will see that v, <0 (resp. u, < 0) inside 3, and that
the free boundary I' inside ¥ will be an analytic curve. Assume that ' intersects the line
{y = 0}, say at (z,y) = (0,0). We ask for the behaviour of ¢ near y = 0.

1.2 Motivation

Our starting point is the system proposed by H. Berestycki, L. Rossi and the second author
to model the speed-up of biological invasions by lines of fast diffusion in [4]. In this model,
the two-dimensional lower half-plane ("‘the field"’), in which reaction-diffusion phenomena
occur, interacts with the x axis ("‘the road") which has a much faster diffusion D of its own.
It will sometimes be useful to assume D > d, but not always. Call u(t,z) the density of
individuals on the road, and v(¢, x,y) the density of individuals in the field. The road yields
the fraction pu to the field, and retrieves the fraction rv in exchange; the converse process
occurs for the field. The system for u and v is

Ou — DOpyu = vou(t,z,0) — pu r€eR
(1.3) v —Av=f(v) (x,y) e RxR_
Oyu(t,z,0) = pu(t,z,t) —vou(t,z,0) ze€R

Here f is the usual logistic term, f(v) = v —v%. A model involving only the unknown u can
be obtained by forcing the (biologically reasonable) equality ¢(x) = 1(x,0); in other words

we do the (formal) limit § — 0 of v = = 5 Still arguing in a formal way, we obtain u = v

on the road, and the exchange term is simply v,. Thus, we obtain

O — D0Oyyv + vy (t,2,0) = 0 reR

(14) ov—Av= f(v) (r,y) e RxR_

From now on, as is rather intuitively clear from the biological modelling, we will call (1.1)
the two-species model, whereas problem (1.2) will be tge single-species model. For the time
being, let us only argue on system (1.3). The first question is how the stable state (v/u, 1)
invades the unstable state (0,0). In [5] it is computed with 0,1 (1) precision: for each
direction e in the field, the level sets of v move with a velocity w,(e) which, quite surprisingly,
does not obey the Huygens principle. The next step is to describe the asymptotic level sets
with Oy, (1) precision; for this purpose numerical simulations were carried out by A.-C.
Coulon, the simulations, which are part of a larger program of her thesis [7]. The above
figures account for some of her results; the parameters are

f(U) =0 - U2a D= 107 U(O,Qf) = 1[71,1](3:)7 U<Oax7y) =0.



The top figure represents the levels set 0.5 of v at times 10, 20, 30, 40; the bottom figure
represents the shape of v(40, z,y).

BO -

B0+

e,
o
© R
= 40 / o
/ ——
20 / //—'\\
: ; ‘ i ) ‘ | .
-200 150 -100 -50 0 50 10D 150 200
‘road'
100
eo
_ 80
he)
o

40

0
-200

'road'

We have found these figures surprising, all the more as they are quite robust with respect
to all the parameters. Indeed, a naive intuition would suggest that the leading edge of the
invasion is located on the road, especially for large D. Such is manifestly not the case, the
leading edge appears to be located in the field, at a distance to the road which seems to
remain more or less constant in time. A heuristic explanation is the following: the term
v(t,z,0) — pu(t, x) acts as an effective reaction term for u; given that everything suggests
that the invasion is driven by the road, especially for the large values of D. The immediate
consequence is that v,(¢,2,0) < 0, so the function v increases in the vicinity of the road,
hence the observed behaviour. The goal of this paper is to find a mathematically rigorous
account of it.

Working directly on (1.3) or (1.4) to explain the above simulations appeared to be a difficult
task. To circumvent the difficulty, we choose here to work on a limiting model, which will
keep the main features of (1.3) or (1.4), this is why we have come up with (1.1) and (1.2).
This system is indeed a limiting model of (1.3), let us explain why. Before that, we consider
a permanent regime (0yu, 0w) = (0,0) of (1.3), it is logical to think that it will take the form
of a travelling wave

(1.5) (u(t,z),v(t,z,y)) = (p(z +ct), Y(x + ct,y)), c>0.

It is proved in [9] that travelling waves are indeed attracting for (1.2) (and, more interestingly,
the paper describes how the convergence occurs when D is very large). We have consider a
propagation from right to left, thus the couple (¢,1)) is an orbit of the following system

_Daxa:¢+c¢a:: V¢($,O)—ﬂ¢ reR
(1.6) A+ ey = f(V) (z,y) €X
Oyp(x,0) = po(x) —vi(z,0) xR

where we have omitted the Neumann condition for short. As for model (1.4), the corre-
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sponding system is (we look for v(t,z,y) under the form ¢ (x + ct,y)):

—D0yut) + cpy + by = 0 z€R
Ay +cp, = f(¥) (z,y)€X

A free boundary problem is obtained (once again in a formal way) in the limit ¢ — 0 of a
sequence of solutions (u.,v.) to (1.6) with f = f., an approximation of the Dirac mass 6,—1;
if I' is the unknown boundary 9({¢) = 1}), and if we set v =1/ — ¢, v := 1 — 1), we obtain
(1.1). To retrieve (1.2), it suffices to set v := 1 —1 in (1.7).

The question is therefore whether, and how, the free boundary I'" meets the fixed boundary
{y = 0}. For the two unknowns problem (1.1), the scaling - both inside the domain and at
the vicinity of the hitting point - is Lipschitz, which allows the use of a large body of existing
ideas. On the other hand, Model (1.2) is not of the standard type, because the characteristic
scales around the free boundary are different inside 3 and on the fixed boundary are different:

in the latter it is y ~ 22,

(1.7)

1.3 Results

Before studying free boundary I' of Problem (1.2) near the origin, we first should make sure
that it has a solution. Cleary, the issue is what happens in the vicinity of the axis {y = 0},
therefore we start from a situation for which travelling waves are known to exist.

Theorem 1.1 System (1.2) has a solution (¢,T',u,v). We have ¢ > 0 and d,u < 0 (and
< 0 to the left of I'). The function v is globally Lipschitz: |Vov| < C' for some universal
C (therefore u is C™' on the line). The free boundary T is a graph (©(y),y), and also an
analytic curve in {y < 0}. Moreover it intersects the x-azis, so we may choose ¢(0) = 0.

Remark 1. Uniqueness (up to translations) of (¢,I',u,v) is probably true. The only issue
1s to examine the behaviour of two solutions whose contact point lies at the intersection of
the x axis and their respective free boundaries. This will not be pursued here.

Next, we study the free boundary in a neighbourhood of the origin.

Theorem 1.2 The free boundary T' hits the line {y = 0} at a point where u > 0. We may
assume that the hitting point is (0,0). Moreover, in a neighbourhood of (0,0) T is a graph
in the x variable y = ¥ (x), = < 0,, and there is v > 0 such that:

(1.8) P(x) = YT + 020+ (2).

Let us turn to the model with one species.

Theorem 1.3 Assume D > d. System (1.2) has a solution (c¢,T',u). We have ¢ > 0 and
O,u < 0 (and < 0 to the left of T'). The function u is globally Lipschitz: |Vu| < C for
some universal C. The free boundary I' is a graph (v(y),y), and also an analytic curve in
{y < 0}. Moreover it intersects the x-axis, so we may choose p(0) = 0.

Remark 2. We do not know whether the assumption D > d is indispensable, or just
technical. In any case, it is consistent with our goal to study phenomena driven by a large
diffusion on the road. In [4], the significant threshold is D = 2d, this is where the velocity
of the wave for (1.2) exceeds that of the plane Fisher-KPP wave.

Theorem 1.4 Assume D > d. In a neighbourhood of (0,0) ' is a graph in the x variable:

2
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1.4 Discussion, organisation of the paper

We first notice, as far as the two species is concerned, an interesting loss of boundary
condition between the reaction-diffusion system (1.6) and the free boundary problem (1.2),
to the right of the right of the free boundary. In other words, in this area, the road does
not exchange individuals anymore with the field. Thus there is an asymptotic decoupling
between the value of u and the value of v at the free boundary, and accounts quite well for the
numerical simulations. Let us revert to the old unknowns ¢ and 1, which denote respectively
the density of individuals on the road and in the field. At the intersection between the
invasion front and the road, the density of individuals is at its maximum, whereas the road
keeps feeding the field with individuals, as is stated by the exchange condition

Yy ~ pup — 1 ~ pu(0,0) > 0.

Therefore, the invasion front in the field can only go further, which explains that its leading
edge is not located on the road. This explains the simulations in [7].

Next, we observe a different behaviour for the one species model. A heuristic reason is
that the model is trying to accomodate both the exchange condition and the free boundary
condition, and this is only done at the expense of a breakdown of the homogeneity near the
road. The resulting sitation is the interaction of an obstacle problem on the road and a
solution of the one phase problem in the field. This observation will be investigated further
in a subsequent work.

The last remark concerns the derivation of the one species model from the two species model,
in the limit of infinite exchange terms p = v = 5 This passage is done in a rigorous way

in [8] in the framework of a reaction-diffusion system; it would probably be possible to do
it, such a task would probably be not entirely trivial. We postpone this matter to a future
work, as it would not really add more to the understanding of the question at stake here.

The paper is organised as follows. In Section 2, we construct a solution to system (1.1).
This is done by a classical approximation by a family of semilinear equations where the
nonlinearity f. (u) converges, in the measure sense, to ds,.,. The idea, as well as the inspi-
ration for the proof, is taken from [2|. In Section 3, we study the free boundary of the two
species model, the main argument will be a Liouville type theorem for a special class of
global solutions. In Section 4, we construct the travelling wave, and the main part of the
analysis is the gradient bound for w. Finally, in Section 5, we prove Theorem 1.4. The chief
argument in all these (at times technical) considerations is that the free boundary condition
creates such a rigidity that, unless the solutions behave as they are expected to behave, basic
properties such as, for instance, the positivity of u, will not hold true.

2 The travelling wave in the two species model

Let us consider a smooth function ¢(u), defined on R, positive on [0, 1), zero outside, and
such that

(2.1) /0+0<> up(u)du = i

(2.2) fe(u) = (=),



We will obtain a solution to (1.1) as the limit, as e — 0, of a sequence (¢, u., v:). of solutions

of

( —dAv + v+ fe(v) = 0 (x,y) €X
—Dugy +cOu+1/pu—v= 0 forzreR, y=0
(2.3) vy= pu—v forreR, y=0
vy(z,—L)= 0

v(~00,y) = 1, v(+00,y) = 0, u(-00) =1/p, u(+00) =0,

\

This is by no means a new idea. Such reaction terms, which date back to Zeldovich [11] have
been quite useful to study asymptotic models in flame propagation, that we will not quote
here because of their abundance. The first rigorous passage from the reaction-diffusion equa-
tion to the free boundary problem is done in the context of 1D travelling waves, by Berestycki,
Nicolaenko and Scheurer [3]. In several space dimensions, it was done by Berestycki, Niren-
brg and the first author [2]|, a work that we will much use here. Let us briefly recall why
a limiting solution (¢, u,v) to (2.3) will develop a free boundary. For this, we consider the
simple one-dimensional problem

—du” + cu' + f-(u) = 0 on R)

(2:4) u(—o0) =0, u(+oo 1.

Standard arguments show that, for a solution (c.,u.) to (2.4), we have ¢, > 0 and u. < 0.
We may always assume that u.(0) = ¢, so, for x < 0 we have u.(z) =1 — (1 — £)e“. As for
x > 0 we set

x x
£ = 2 ue(z) = Epa(g)-
The function p. solves
—dp” +eccp’ + pp(p) =0 on Ry, p(0) =1, p(400) = 0.

Once again, standard arguments show that the term ec.p’ may be neglected, so that multi-
plication by p’ and integration over R, yields

d%gﬁzﬁww@@:i‘

Scaling back, we obtain u.(0) ~ 1, matching derivatives yields ¢ = 1. The limit (¢, u) of
(ue, c.) satisfies therefore

—du" +cu'=00onR_, d[u](0)=1.

This is the one-dimensional version of the problem inside ¥J; here, I' is the point x = 0.

Let us come back to (2.3). For every € > 0, (2.3) has (Dietrich [8], Theorem 1) a unique
solution (e, u.) such that ¢. > 0, 0 < u. < 1 and J,u., 0,v. < 0; we will show that, up to a
subsequence, (c.,u.) converges, as ¢ — 0, to a solution of (1.2).

2.1 Basic bounds

The first task is to show that the travelling wave velocity is uniformly bounded from above,
that is



Proposition 2.1 There is K > 0 independent of € such that c. < K.
PrROOF. We may, even if it means translating u., assume the normalisation condition

(2.5) [{nLi,%] v(0,y) = €.

Therefore, f.(u) =0 on R_ x [—L, 0], and u. solves a purely linear equation. If
.11
p< mm(ﬁ, E)C’
then
(o) ot ) = (1= (1= e ) ()

is a subsolution to (1.2) on R_, thus u(z,y) > u(x) on R_. Choosing p the be the above

minimum, we obtain
1

D
where y. is a point in [—L, 0] where the minimum in (2.5) is attained.
On the right half of ¥, another simple sub-solution to (1.2) is

0,0(0,7.) < —(1 — €) min

(w.(2),.(2,0)) = ep( D) 1),
S
with
—p" +pp(p) =0for £ >0, p(0) =1, p(+oc) = 0.

Because it is convex, it is a sub-solution to the equation for v, and because it is decreasing
it is also a sub-solution of the equation inside the right half of >. The exchange condition
for v is automatically satisfied. The classical sliding argument (slide (u.,v.) until the two
components exceeds (u.,v.), then slide back until one of the two components reaches a
contact point) yields (u.,ve) > (u.,v:). Thus

0,v:(0, ) > vL(0) = p'(0) = —v/2.
This implies
11
(1—¢) min(57 E)C < V2,

the sought for bound. O

The next step is a uniform gradient bound on v.. Notice that u., that satisfies a linear ODE
with bounded right handside, thus is uniformly C'*! at this stage.

Proposition 2.2 There is M > 0 universal such that |Vv.| < M in 3.

In the sequel we will, for convenience, drop the subscript . for c., u. and v.. The first
ingredient is a gradient bound in {v < ¢}, away from the road.

Lemma 2.3 Consider A € (0,1) and a point (zo,x0) € X such that u(xg, yo) = Ae. Assume
that yo < —2¢. Then we have

0 S U(Ql,y) S CEf, (I‘,y) € BE(':C(]?yO)’

and
’vu(l'myo)l S Ca

for some universal C' > 0.



PROOF. Notice, following [2], that the case yo close to —L is not really an issue, because

one may, thanks to the Neumann condition at y = — L, extend the function u evenly in y to
R x (=2L,0). This said, we do the classical Lipschitz scaling
(2.6) v(wo +e€,eQ) =ep(§, ), (£.¢) € B2(0),

and p solves

—dAp +ecep+pp(p) =0 (£,C) € B2(0), p(0,0) = A.

Then ([2| again), from the Harnack inequality, p is universally controlled in B;(0), hence
Vu(zo,yo) = Vp(0,0) is universally controlled. O

Lemma 2.4 Consider A € (0,1), yo € [—¢,0] and xy € R such that

u(zo, yo) = Ae.

Then we have
0 <u(z,y) <CeX, (2,9) € Be(x0,%), y <0,

for some C' > 0 that depends neither on €, nor .

PROOF. Recall that u and v are bounded independently of £. We redo the scaling (2.6),
leaving u untouched. The only thing that has to be examined is the Neumann condition for
p, which reads

(2.7) pc(§,0) +ep(€,¢) = ulxo + €€, 0).

We make the slight abuse of notations consisting in denoting by u(&, ¢) the function u(xg +
e, yo + (), this function is clearly C''* uniformly in . We may indeed subtract from p any
suitable harmonic function V' satisfying the Neumann condition (2.7), thus V' is uniformly
C?% in Bs/s. We then apply the argument of Lemma 2.4 to v — V. ([l

These two lemmas lead to an effortless

Proof of Proposition 2.2. Let I'. be the curve {v = ¢}. The function v, is bounded on
I'., as well as on 0X\I';, moreover it satisfies —Ay, + c0,v, = 0 to the left of I'., thus it
is bounded everywhere. The same argument applies to v,, but for this quantity we use the
Robin condition do,v, + v, = u, (recall that u, is uniformly bounded) and the Neumann
conditon for v, at the bottom of X. O

2.2 Convergence of the approximating sequence

The last ingredient that we need is a uniform lower bound on the travelling vave velocity.
In this proposition we put the subscripts . back in.

Proposition 2.5 There is ¢g > 0 such that c. > cg.

PrROOF. We start with the following identity

1
2.8 = (v.)dzdy,
(2.9 o= o [ ve)dady

obtained by integrating the system for (u.,v.) over ¥. We may normalise v, so that

UE(OJ -

L
Z>:€.
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From [2], the family of measures

L
oe =1p, (0, —Z)fg(vs)dxdy

converges (possibly up to a subsequence), in the measure sense, to the image of the Lebesgue

measure on a locally BV graph {h(y),y)}. Thus the sequence ((L + d,u)c€> converges, still

€

up to a subsequence, to a limit that is larger than the length of I' inside B, /4(0, _Z>’ a

positive number.
Putting everything together, we may give the

PROOF OF THEOREM 1.1. Possibly up to a subsequence, the sequence (ue, ve). converges,
uniformly in ¥, as well as in H () weakly, to a function (u(z), v(z,y)) that is both Lipschitz

loc
and in H} (X). Notice that u is much smoother, it is C%!. Let us repeat here that the family

of measures (f:(v.)dxdy). converges ([2] again), in every set of the form R x K (K a compact
subset of [—L,0)), to the length measure of a graph

I'={(My),y) —L<y<0}

L
For every ¢ € (0, Z)’ identity (2.8) implies

(2.9) /R s fe(u)dady < (L + dp)c..

Passing to the limit € — 0 yields

-5
(2.10) /L VI+ (W(y)2dy < (L + dp)e.

Thus the function h belongs to BV ([—L,0)), thus can be extended by continuity to y = 0.
We may always assume h(0) = 0. It remains to prove that 0{u > 0} is analytic. Let us set

F() = [ o

we claim that, for every € > 0, v, is a local minimiser of the energy

/665z (%|VU’2 + FE(U)>da:dy.

More precisely, for every ball B whose closure is included in ¥, then v. minimises the energy

1) 108) = [ o (3IVoP + £(0)),

over all functions ¢ € H'(B) whose trace on OB is v.. This is easily seen from the mono-
tonicity of v. in z, and a sliding argument. On the other hand we use the two following
facts, taken from [2]: first, the family (v.). is compact in H} (X), (ii). there is a uniform
nondegeneracy property:

ve(x,y) > kd((a:,y), {v. € (ae,be)}).

9



This implies that, for every ball B inside ¥ we have:

e

lim J.(v., B) = / |Vo|*dxdy +/ e “dxdy := J(v, B).
€0 B 2 {v>0}NB

On the other hand, for every ¢ € H'(B) whose trace on B is v, consider ¢. € H'(B),
whose trace on B is v., and such that the family (¢.). converges to ¢ in H'(B). We have
J-(ve, B) < J.(¢, B), which implies, sending ¢ — 0: J(v,B) < J(¢,B). Thus, v is a
local minimiser of J. However, J is of the type of functionals treated in [1]: its results are
applicable, which imples the analyticity of 9{v > 0} inside X.

Finally, because v is Lipschitz, and because of the uniform convergence of (v.). to v, we have
v(z,0) =0if z > 0. O
Remark. The above argument also explains the loss of the exchange condition for v to the
right of the free boundary, simply because the free boundary is forced to hit the road. There
18 a boundary layer in which the condition v = 0, located on a curve very close to the road,
eventually overcomes the exchange condition in the limit ¢ — 0.

3 The two species model: the free boundary near (0,0)

The main feature of Model (1.1) is that the equation inside ¥, together with the free boundary
conditions, can be studied in the neighbourhood of a free boundary point up to the top of
Y. via Lipschitz rescalings: (z,y) = 0(£, (). This will enable us to show, in a relatively easy
way, the linear behaviour of the free boundary in the vicinity of the road. Let us first state
a rigidity result in 2 space dimensions.

Theorem 3.1 Pick A € [0,1). Let u(x,y) solve

Au= 0 (z,y) e RxR_nN{u>0}
Vul| = 1 (z,y) € 0{u > 0},
uy(z,0) = X ifz <O,
u(z,0)= 0 ifx>0.

(3.1)

Also assume that O,u < 0. Then we have:

VieR

0fu >0} ={y=———

z, © <0},

and

u(z,y) = (mx + )\y) +.

Proof. Let Q be the positivity set of u, identify R? with the complex plane and set

f(2) = uy(z,y) +iug(2,y), z=z+1y.

Then f is analytic in €2, let us assume that it is a nonconstant function. It is open from ¢
onto its image, and maps I" onto (a portion of) the unit circle, that we call v;, whereas it
maps the negative = axis onto (a portion of) the vertical line {ImZ = A}, that we call 7,.
From its connectedness, y; U7y, (but not only) enclose f(€2). And, because d,u < 0, f(£2)
is bounded by 71 U 72 U 73, where 3 is a non void, possibly very irregular curve. One of its
end points is on v; - call it z1; thus 7 is the segment [21,v/1 — A2 +i)\| - and the other on
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o - call it zo. It stays in the upper half of the complex plane, and is constructed as follows:
for each ray D starting from v/1 — A? 4+ ¢, and not meeting v, U 7, let Zp be the furthest
point from /1 — A2 4+ 4\ in f(Q): the set of all such Zp’s determines v3. Two cases are to
be considered.

Case 1. 73 has points strictly above the horizontal axis. Let D be a ray starting from
V1 — A2+ i) and let Zy be the furthest point in D N ~3. If Z, has a pre-image by f, we
have a contradiction because f is open. If Z; has no pre-image, this means the existence of
a sequence (z,), such that

lim |z, =0o0r lim |z,|= 400,
n——+0o0o n—-+0oo

and such that lirf f(zn) = Zo. The sequence of locally uniformly bounded functions
n—-—+0o0

(3.2) fn<z>=f<|z—i|> if |2,] — 0,
(3.3) Fal2) = F(z|zl) if [2a] = 400,

converges, up to a subsequence, uniformly locally to an analytic function f..(z), by Montel’s
theorem. The function f,, takes the value Z;, but it is also nonconstant analytic, in a possibly
different positivity set €2,,. However, by definition, Zj is still the furthest point between D
and foo(£2), and the openness of f, yields the contradiction. Thus f is constant, and so is
Vau.

Case 2. ~3 meets the horizontal axis. Let p € [0, 1] belong to ~3. Similarly as above, there
is a sequence (z,), whose modulus goes to 0 or +oo, such that ngrfoo f(zn) = p. Let f,

be defined as in (3.2) or (3.3), and let f, be one of its limits. From nondegeneracy (i.e.
linear growth from each point of the free boundary, which is, in this case, inherited from its
analyticity) there is a nontrivial solution u., of (3.1), and a point (z¢,yo) in the positivity
set of us such that
Do (0, Y0) = 0.
Because 0,uy < 0, it is zero everywhere. The only possibility for I'y, is that it is horizontal,
a contradiction to the fact that it has to meet the x axis. O
In particular, we have, for A = 0:

Hu> 0} ={y =0} wulr,y) =y
The same argument as in Theorem 3.1 yields the following

Corollary 3.2 Pick A € [0,1], and consider a solution (¢(y),u(z,y)), with p(y) < 0 and
o;u <0, of

Au= 0, u>0 (z<epy))
(3.4) Vul = 1 (z=0(y)),
uy(r,0)= XA (z €R).

Then s constant negative, and A = 1.
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The consequence of these rigidity properties for 2D global solutions is the

Proof of Theorem 1.2. Let (¢, u,v,I") the solution of (1.1). We claim that I' hits the road
at a point that we may assume, by translational invariance, to be (0,0). Let us prove that
u(zo) > 0. Indeed, assume the contrary and that u(xy) = 0. Consider a Lipschitz blow up
of v around (¢, 0):

(3.5) (e, €)= 8

Call I'y its free boundary, let us first show that, as 6 — 0, it does not collapse on the z axis.
In other words, we want to show the existence of py > 0 such that, if I's is the positivity set
of us within B;(0), then

B, (=1, —=2pg) C Qs.

Assume that it is not the case, then we have };in(l) vs(€,0) = 0, uniformly in every compact in &,
—

just because v is Lipschitz. And so, by the exchange condition, we have (lsiII(l] dyvs(—1,0) = 0.
%

On the other hand, let {5 be the smallest ( < 0 such that (—1,() € I's. Clearly, (5 tends to
0 as 6 — 0. Rescale vs with |(s|, taking (—1, (5) as the origin. That is, we set

§+1 C—Ca)
Gl 7 1Gsl )

(A subsequence of) the sequence (Vj)s will converge, as § — 0, to a solution V., of (3.4),
with A = 0, something that Corollary 3.2 excludes. As 6 — 0, (a subsequence of) (vs)s
converges locally uniformly to a global solution V, of (3.1), with A\ = 0. By Theorem 3.1,
we have V. (§,¢) = £ . Thus, the equation for u in a neighbourhood of x = zq is

0s(,C) = |¢m(

—Du"+c +pu~ z9o—x <0
u(0) =u/'(0) = 0.

3
This implies u(z) ~ g—D for x < 0, close to 0. Thus u(z) < 0 in a neighbourhood of 0, a

contradiction with the positivity of w. So, u(0) > 0, let us set
A = pu(0) > 0.

Let us come back to the blow up (3.5). Each converging subsequence as a solution of (3.1)
as a limit, which is unique by virtue of Theorem 3.1. So, the whole blow-up converges to

Volz) = ()\y - mx)+,
VI=¥

which implies, coming back to the solution (¢, u,v,I") of (1.1), that I has slope v = S
at (0,0). This proves Theorem 1.2. O

12



4 The travelling wave of the single species model

We will, as in Section 2, construct a solution to (1.2) as the limit, as ¢ — 0, of a sequence
(Ce,us)e of solutions of

( —dAu+cOu+ f(u)= 0 (z,y) €D

—Dugy +copu+1/pu, = 0 forzxeR, y=0

(4.1) uy(z,—L)= 0

\ u(—o0,y) = 1, wu(+o0,y) =0.

the function f. being as in (2.2). For every ¢ > 0, (4.1) has (Dietrich [8] once again) a
unique solution (¢, u.) such that ¢. >0, 0 < u. < 1 and 9d,u. < 0; we will show that, up to
a subsequence, (c.,u.) converges, as € — 0, to a solution of (1.2). Our first task is to show
that c. is uniformly bounded from above, that is:

Proposition 4.1 There is K > 0 independent of € such that ¢, < K.
PROOF. Similar to that of Proposition 2.1. In R_ x [—L, 0], we work with the sub-solution
u(z) :=1—(1—¢)e™

with
< .<1 1)
min(—, —
p— D’d C?

whereas, to the right of 3, we work with
x
Q&(‘r) - €p<g>7

with
—p" 4+ pp(p) =0for £ >0, p(0) =1, p(+o0) =0.

Because it is convex, it is a sub-solution to the Wentzell boundary condition on R, , and
because it is decreasing it is also a sub-solution of the equation inside the right half of . [J

The next step is a uniform gradient bound on w,:
Theorem 4.2 Assume D > d. There is M > 0 universal such that ||Vue||e < M.

This does not result from the application of known theorems, and will be rather involved.
So, we first assume that it holds, and finish the construction of the travelling wave of (1.2).

4.1 Construction of a solution to the one species model, given The-
orem 4.2

Let us first state the equivalent of Proposition 2.5

Proposition 4.3 There is ¢g > 0 such that c. > cg.

13



PROOF OF THEOREM 1.3. Arguing as in the proof of Theorem 1.1, we obtain a solution u
to (1.2), at least for the free boundary problem inside, with a free boundary (h(y),y) that
meets the top of ¥ at a point that we may assume to be 0. So, we have u(z,0) = 0 if z > 0.
To the left of I' N X we have u > 0. We infer that u(z,0) > 0 if z < 0. Indeed, assume
u(z,0) =0 for r <z <0, and u(z,0) > 0 if x > Z. As a consequence of the definition of T',
there is 7 € (0,|z|) such that

u>0in B,(z —r,0)N{y < 0}.
Let us come back to u., the situation is the following:

—dAu, +c.0u., = 0 z—r<z<z —-r<y<0
— D0yt + c.0pu. +Oyu. = 0, z—r<x

VAN
VAN
&I

(4.2)

&I

-7

u€(‘r70) - O€—>0(1>7
us(x,y) > \|y| for some A, > 0,

IA

<z

the last inequality being valid because of the Hopf Lemma for u applied at every point of
the road between (Z —r,0) and (z,0) on the one hand, and the fact, on the other hand, that
the convergence of u. to u is better than uniform in {z —r < x <z, —r <y < 0} - the
Schauder estimates being valid in this area. As a consequence we have

(4.3) Oyus(z,0) < =X\ forz—r<z <z, —r<y<0.

Because u,(Z—1,0) = 0 we have u.(Z —7,0) = 0.,0(1). Integration of the Wentzell condition
for u. between T — r and z, and taking (4.3) into account we obtain, when € > 0 is small
enough:
u:(Z,0) <0,

a contradiction.

Let us finally show that wu solves the full free boundary problem (1.2). From identity (2.8)
and the boundedness of the sequence (c.). we obtain that (f.(u.)dxdy). converges (still up
to a subsequence) to the length measure on I, plus a possible finite measure on the boundary
R x {y = 0}. We note that u(z, 0) is at least C': indeed, d,u. is uniformly bounded, due to
Theorem 4.2. Thus 0,,u.(.,0) is also uniformly bounded, a property that passes on to 0., u.
So, the contribution of the limiting measure on R x {y = 0} is nonexistent, which proves
that the Wentzell condition is satisfied both a.e. and in the distributional sense. The rest of
the system is proved to be solved just as in Theorem 1.1. 0

4.2 Gradient bound in the region u ~ ¢

The scheme of the proof is still, roughly, that of the Lipschitz bound in [2]. However, here,
the vicinity of the road requires a special treatment and this is where we will, eventually,
need D > d. In the sequel we will, for convenience, drop the subscript . for ¢, and u,.. First,
recall the gradient bound in {u < €}, away from the road.

Lemma 4.4 Consider A € (0,1) and a point (z,30) € ¥ such that
u(zo, yo) = Ae.
Assume that yo < —2e. Then we have
0 <u(z,y) <Ce, (2,y) € B:(x0, %),

and |Vu(xg,yo)| < C, for some universal C > 0.

14



PROOF. Set

(4.4) p(&,¢) = eu(zg + €€, yo + Q).

and apply [2]. O
The main part of the task is therefore to bound Vu at distance less than e from the road.
Let us start with the most extreme case, i.e. a point on the road.

Lemma 4.5 Consider A € (0,1) and o € R such that
u(zo,0) = Ae.

Then we have
Ogu(l‘ay) S O&f)\, (l’,y) € Ba(x07y0)7 ?J§07

for some C' > 0 that depends neither on €, nor .

PrOOF. This looks, at first sight, like an innocent repetition of the previous lemma. However
one quickly realises that the Lipschitz scaling yields the boundary condition

—ngg + ECP¢ + E/,upc = 0,

so that half of the Wentzell condition is lost when one sets € = 0. Of course this yields that
p is linear on the road, hence constant in order to keep its positivity. However it does not
prevent large gradients in y: assume for definiteness that A = 1; if p(—1,0) = M >> 1, then

p(&, Q)

q(&,¢) = YR

and ¢ solves
—Aq+qp(Mq) =0

inside the cylinder, while keeping the condition g¢z = 0. So, it is an asymptotic global
solution for infinite M, which implies that one cannot hope for a uniform bound for p in this
setting.

So, this time we use the mixed Lipschitz-quadratic scaling

(4.5) u(zo + Ve, £¢) = eAp(§,¢),  (€,¢) € B2(0), ¢ <0

and p solves

—depee — dpec + v/ecO:p+pp(R) = 0 (§¢) € N{{ <0}
(4.6) —Dpee + \/Ecagp + 1/Mp< = 0 for—2<¢<2,(=0
p(0,0) = A\

We claim that p(0, —1) is universally bounded, both with respect to A and . Call M), . this
quantity, we have
p(&,—1) > M, for £ <0.

Assume that a subsequence of (M, ). (that we still relabel (M) .)\.) with € — 0, grows
to infinity. We claim the existence of £, . < 0, going to 0 as ¢ — 0, such that

(47) p(€)\,67) 2 kM/\,sa
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for some universal £ > 0. If such is not the case, then there is £, < 0 universal such that

lim p(&,0)

i = 0, uniformly in £ € [&,0].

This entails the existence of a constant 79 > 0, universal, such that

(4.8) pc(€,0) < —yMe, € € [So+ Ve —VE
Indeed, we have p(§, ) > p(§, ), where

—dep,, —dp. +VE ep,+p= 0 (£ € (&,0)x (~1,0)
p(§,0) =p(§,0), p(§,—1) = My (£ € (&0))
p(0.Q) =p(&., Q)= 0 (¢ € (~1,0)).

Rescaling in § - so as to recover a fully elliptic equation for p - yields that p C<€ ,0) satisfies
an estimate of the type (4.8).

Now, from Rolle’s theorem, there is £} . € (520 %f) such that pe (& ., 0) = o(M) ) (recall that
pisan o(My.) on (§ + ¢, —¢)). So we have, on ( 30 )

’YOMA,E

ngg(f, O) - €Cp§(£= O) < - pﬁ(gé)\? O) - O(MM‘:)? p(éé,)\(fé,)\v O) - O(M/\,E)'

3
Integration of this very simple differential inequality between &/  and % yields

p(2.0) = o(Mi) — SrM (22

; L -gr <o - T <o,

a contradiction.

So, we have found &, going to 0 as ¢ — 0, such that (4.7) holds. Thus there exists
!\ € (&5,0) such that

p(&l,0) € (1,2), li_r}répg(fg)\O) = ay. = —00.

Now we notice that pc(£,0) is less than some universal C' > 0, for § € (£, +00): indeed,

o (€7,,0) ife<é
~ _ p €,A7 1 s)n
M@‘{ p(€,0) if€> €Y,

so that p(§) < C universal on (£/,,1). We have p(¢, () < (&, () where

—dsg&—dgq—k\/_gﬂcgg%—g: 0 (£e(—-1,1) x(—=1,0))
q(&0) =p(&), p(&,-1) = 0 (£ (-1,1))
E(iL ) 0 (C € <_1v ))a

which satisfies
Qc(f,o) < C, C > 0 universal.

So we have this time
ngg(g 0)—56]95(5 O)< COH( s)\al)v
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while
Pe(§2,,0) € (0,2], p(§L1(ix,0) = ane — —oc.

Again, integration of the differential inequality on (£, 1) yields the existence of £\ > &

such that p(¢§/”y,) < 0, a contradiction. Thus our claim that p(0, —1) is universally bounded
is proved.

It remains to see that p(0,() is universally bounded for ¢ € [—1,0]. First, notice that we
have in fact proved that

p(§, —1) is universally bounded for —1 < ¢ < 1.
We have also proved that
pe(€,—1) < C, C > 0 universal.

This remark in hand we may repeat the above argument, replacing —1 by (. 0
Instructed by Lemma 4.5, we may now bound u in an e-vicinity of the road.

Lemma 4.6 Consider A € (0,1) and (z9,y0) € R x (—¢,0) such that

u(xo,Yo) = Ae.

Then we have
0 S u(x,y) S 08)\, (xvy) € BQE(x()ayO)v ) S 07

for some C' > 0 that depends neither on &, nor on A.
PROOF. We start again the mixed scaling (4.5), so that p solves (4.6). Set

Yo = €C0a thus U(.ZU07 yO) - 5])(0, CO) =

The only thing that we have to prove is that p(0,0) is universally bounded from above and
below. The case
p(0,0) _

im =
e=0 p(07 CO)
amounts to the previous lemma, so it only remains to exclude the case

p(0,0)

4.9 lim = +00
( ) e—0 p(ou <0>
This time it will be more useful to work in the Lipschitz scaling (4.4). Set
p(0,0) p(€, ¢)
Ms - ) ) = a5
7 p(0,60) 7&.<) M

so that ¢ solves
—dAq +ecleq+ qp(Menq) =0 (§,¢) € B2(0), ¢(0,0) = 1.

Now, notice the very simple bound for Vg: The supremum of f. being of order ¢, the elliptic
estimates [10] for the original Wentzell problem (4.1) yield

C
| D*ullyy2(prsy < ?p,
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where B is any closed ball of radius 1, and €, depends on p but not on €. Hence we have

C
(4.10) Ve < =

C > 0 universal. Hence the condition for ¢ on the road becomes

O(1
Dqee = ecqe +¢/pqc = M( 3 =o(1).

This implies, in order to keep the positivity of ¢, that g¢(0,0) is universally bounded; as a
result, there is 79 > 0 universal, and & > 0 universal as well, such that

1

o £ € (—£o,%0)-

Thus ¢(&, ¢ > ¢(&, ¢) with

—dAgtecg. +q= 0 ((¢) € (=&, &) x (=1,0)
4(§,0) =0, ¢(§&,—1) = 0 (£ € (—&.&))
q(£&, ()= 0 (C€(-1,0)

and the strong maximum principle implies the existence of a universal 7 > 0 such that
q(0,¢o) > 70, a contradiction. O

Putting Lemmas 4.5 and 4.6 together, we obtain the gradient bound in the region where
fe(u) is active:

Corollary 4.7 There is M > 0 universal such that |Vu(z,y)| < M if u(z,y) < e.

PROOF. Consider A € (0,1) and a point (g, z9) € 3 such that u(xg,y9) = Ae. By Lemma
4.4, it is sufficient to assume yo > —2¢. From Lemmas 4.5 and 4.6 we have, in the Lipschitz
scaling (4.4):

0<p(E,¢0) <C, (£§¢) €B(0)N¢ <.

The Wentzell condition reads once again
Pee(§,0) = o(1), —2<¢£ <2,

so that pe(€,0) = o(1), for —2 < & < 0. in order to keep the positivity of p. Extend p(§,0) in
a C1! fashion inside [—2, 2] x [—2, 0], call p(&, ¢) this extension. Then p — p solves an elliptic
equation with bounded right handisde inside [—2,2] x [—2,0], while satisfying a Dirichlet
condition on the road segment (—2,2). Hence, the classical local elliptic estimates yield

2l - (81 (0)nic<0p) < Cr, Cp > 0 depending only on 7.

This implies, in turn, the uniform boundedness of |Vp(0, {y)|, hence the corollary. O

4.3 The gradient bound away from the region u ~ ¢

Let us mention from the outright that it is the sole place where we will need D > d. Once
again, we do not know if it is essential.

ProOoOF THEOREM 4.2. We set
Q. =X\{u < e}

18



Because 0,u < 0, the set {u < e} sits on the right of a smooth graph

I. = {(h(y),v), y € [-L,0]},

where h. is a smooth function (whose derivatives may nonetheless blow up as ¢ — 0). We
may assume h.(0) = 0, and we set x. = h.(—L); we have thus

0. = (—00,0) x {0} UT. U (=00, x.) x {—L}.

Let us first bound u, from above. On I'. we have u, < C. On (—o0,z.) x {—L} we have
u, = 0. So, let us find a differential inequality for u, on (—o0,0) x {0}. In €. we have

D

—Dugy + cuy = D(—uy, + gux) + (1 - =

D
= Duy, + (1 — E)cuz
> Duyya

)cuy

simply because ¢ > 0, u, < 0 and D > d. This inequality carries over to the boundary
(—o0, ) x {0} to yield DIyu, + u, < 0. We also have —DAu,, + c0,u, = 0 in ), therefore
u, can only assume a positive maximum on I';, where it is uniformly bounded from above.
If not, it is bounded from above by 0.

Let us now bound u, from below. We now know that u, < C, so, using u, < 0 we write

Uge (2,0) — cu,(x,0) < C (z<0)
u(0,0) O(1) because of Cororllary 4.7

Integrating this inequality backward, and using Proposition 4.3, we obtain u,(x,0) > —C,
C > 0 universal. On (—oo,z.) x {0} we have d,u, = 0, and u, bounded on I'.. Thus, u, is
bounded from below in €)..

Finally, we may bound u,, from below: now that we know the boundedness of u,, the Wentzell
condition becomes

Doyuy(x,0) + uy(x,0) = O(1).

On I'., u, is still bounded, while it still satisfies the Dirichlet condition on (—o0,z.). The
lower bound follows from the maximum principle. O

5 The free boundary near (0,0) in the single species model

For the reader’s convenience, we recall the system solved by (¢, T', u):

( —dAu+cou= 0 (z,y) € {u>0}
u,= 0 ((z,y) €l
(5.1) —Duyy +cOpu+1/pu, = 0 forzeR y=0
uy(r,—L)= 0
\ U(—oo,y) = ]-7 U(‘f—OO,y) = 0.

Let us first explain the heuristics of Theorem 1.4. The starting point is a very simple global

asymptotic solution, in the limit € — 0 of the parabolic scaling:
Ty

5.2 u(z,y) = ev(——, =),

(52 (@) = eu( 2. Y)
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in other words, the following situation:
—Dvgg + Cé'l?f + Ué' =0

¢=0
(I)
£ + 7.742' =1
—gzvgg—v§§+ 8CU§=0 v=20
52
Setting € = 0 yields v = 0, hence v(£,0) =1 for £ < 0. So, we have v(£,0) = 2D and

_ &
w60 = (¢ 35)

hence the free boundary has the form (1.9). So, we are going to make this rigorous in the
remaining of the section.

We may assume that I' meets the axis {y = 0} at the point (0,0), and start the proof of
Theorem 1.2. If X = (z,3) € ¥ is a free boundary point, and J > 0 is small enough so that

Bos(X) C X, rescale u at scale 9:

(5.3) r—1=0 y—y=06( ulr,y)=ous& Q).
Let I's be the rescaled free boundary. As is familiar we have
—dAU(; + 508§U5 =0 (BQ(O))
(5.4) [Vus| = 1 (I'y)
u(0) = 0.
The uniform gradient bound comes from Theorem 1.1. We may therefore safely forget about
ue, and concentrate on the solution u(z,y) of (1.2). And so, in the sequel, we will use the

letter € for any small parameter, without any further reference to the approximate solution
constructed in the preceding section.

This section more or less follows the organisation of Section 3: first, we will state a (more
standard) rigidity property adapted to the needs of the asymptotic situations that we will
encounter. We will then prove theorem 1.4.

5.1 Another 2D rigidity result

The following proposition is a consequence of the 2D monotonicity formula.

Proposition 5.1 Consider a solution u(z,y) of

Au= 0, ({u>0})
(5.5) Vu|l = 1 (90{u > 0}),
u(z,0)= 0 (zeR).
Assume that 0{u > 0} meets the x-axis at the point (0,0), which s the only point where it
may not be analytic. Then u(x,y) =1y~ .
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Proof. It is based on [6], Theorem 12.1. Set

UI(I7y) :U([E,y), UQ(xay) :U(I7 _y)'

The functions u; and uy are harmonic in disjoint domains, and have a common zero line:
the axis {y = 0}. Thus ([6], Theorem 12.1) the quantity

1

-1 |V, [*dxdy / |V |2 dady
R J B 0) Br(0)

is increasing in R. As a consequence, the quantity

1
J,(R) = — 2dxd
(R)= g [, (Vulddy

is also increasing in R. Because of the gradient bound and nondegeneracy, the quantities
Il%imo Ju(R) and Rlim Ju(R) exist and are nonzero. Notice that J, is invariant under Lipschitz
—> —+00

scaling, that is
1
Ju(R) = / ]VURIdedy = Jup (1), wugr(z,y) = su(Rz, Ry).
B1(0) R

The analyticity of the free boundary entails enough compactness to infer that the family
(ur)r converges in H'(B;(0)), as R — 0 (resp. R — +00), possibly up to a subsequence, to
a limit v~ (resp. u™). Another application of Theorem 12.1 of [6] to u® yields

Ju+(r) = Constant, hence J. 1 (r) =0.

Hence we have
lim J;(R) =0, lim J;(R) =0.

R—0 R—+o00

Following the proof of the theorem, we have that limg_, J, (R) (resp. limg_ o J,(R)) is
proportional to

/ \Vu~ |[*dxdy / \Vut [*dzdy
9B1(0) 5 (r esp. 22510

/ |Vu~ |*dxdy
B1(0)

However, still following the proof of the theorem, we find out that the above quantities are
zero if and only if

uFy) =y
actually u* have to be proportional to y~, but the free boundary relation imposes the
proportionality coefficient. Thus J has the same limits at 0 and +oo, thus J is constant.

Thus J'(R) =0, and u(x,y) = y~. This proves the proposition. O

5.2 Analysis of the free boundary

The first step is to show that the Lipschitz scale inside breaks down as the free boundary
approaches the horizontal axis, and becomes flatter and flatter.
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Lemma 5.2 There is C' > 0 unwversal such that, for € > 0 small enough, we have
I'N B.(0) C (—¢,0] x (=Ce?,0].
PROOF. Assume the lemma to be false, that is, there is a sequence (z.,d.) with
I'N0B:(0) = {(zc,0:)},
with
(5.6) lim 2.+/0. = 0.

Drop the subscript . and scale with § as in (5.3), with X = (0,0). The Wentzell condition
implies that
us(€,0) = O(6€?) =50 0.

The situation implies the existence of X5 in B;(0)N{us > 0} whose distance to ', as well as
to {y = 0, }, is universally controlled from below. From nondegeneracy, us(X;) is universally
controlled from below. We send 0 to 0 and use the compactness of (us)s provided by the
uniform gradient bound: we recover a function u. (&, (), as well as an asymptotic smooth
(possibly outside the origin) free boundary I'o,. Call Q. the area limited by {¢ = 0} and
', we have

(5.7) —Ats = 01in Ny, Use = 0 on 9N.

nondegeneracy implies that u. (£, —1) is uniformly controlled from below, which implies in
turn

for some universal ¢. Returning to us we obtain the same kind of bound: for every p > 0,
there is g, > 0 such that

Ocus(&,C) < —q, for small 0, =& < & < —p.

We have, because of (5.6):
lim &5 = +o0.
6—0

The Wentzell condition at {¢ = 0} implies
—DO0O¢eus + 0cOcus > q6(L—g; —p) — CL(Z,0)), us(0,0) = Oeus(0,0) = 0.
Integration of this inequality yields (this is by now a routine argument) yields
us(~€5,0) < =25 <0,

the sought for contradiction. This proves the lemma. O

The next lemma shows that, if the free boundary wiggles before reaching the point (0,0),
it does so in a controlled fashion.

Lemma 5.3 For every e > 0, let (X be defined as
(. =inf{¢ €Ry : (—¢,() €T}, ¢ =sup{C €R, : (~¢,() €T}
There is q € (0,1), universal, such that

1>l
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PROOF. Do the Lipschitz scaling (5.3) with X = (—¢,0) and § = (. Assume that, for a
sequence 9, — 0 we have:

lim inf{¢ >0: (0,—¢) €Ty, } =0.

n—-+o0o

This implies immediately

nl_lgloo us,(£,0) =0, &>0, nl_lgloo O¢us,(0,0) = 0.
By compactness, we obtain a nontrivial limiting couple (I'y, s ) Which solves the free bound-
ary problem in R x R_, and such that (0,0) € I',. For £ < 0 we have Ogeus(€,0) = 0,
therefore u.(§,0) = 0 for £ € R. This is against Proposition 5.1. O
Lemma 5.3 will trigger an obvious analogy between the equation for y and the obstacle
problem, in the sense that u behaves in a quadratic fashion in the vicinity of the point where
the inside free boundary hits the axis {y = 0}. This is expressed in the next proposition.

Proposition 5.4 For someC > 0, we have, for v € [~1,0]: = < u(z,0) < Ca?

72
C
PROOF. Of course, it is enough to prove the result for small 2. Consider any sequence (&),
going to 0, without loss of generality we may shift the origin from —¢,, to 0. Let us set

e
6 =

We wish to prove that u(—e,,0) is of the order ¢,; because of the gradient bound it is
certainly an O(4,,). Let us prove the converse, i.e. that

5, = 0(u(-2.0)).

Assume this is not true. Do, as in the preceding situation, the Lipschitz scaling (5.3) with
d = 0n. Let (I'y,u,) be the scaled versions of v and I'. Send n — 400, we recover an
unbounded analytic curve 'y, = {hoo((),(}, lying strictly below {¢ = 0}, and a positive
harmonic function u,, defined above I', satisfying the free boundary relation on I'. This
is impossible, due once again to Proposition 5.1. The same proposition will imply

(9Cuoo(0,0) = 1,

so that, for the unscaled function u(z,y), there is ¢ > 0, universal, such that w,(z,0) > ¢
for © <€ (—¢,,0) as soon as n is large enough, except perhaps in an o(e,)-neighbourhood
of 0. So, by scaling, we have u,(z,0) > ¢ as z < 0 is small enough. Integration of the
Wentzell boundary condition yields the quadratic nondegeneracy of u on the road, in a small
neighbourhood of 0. OJ
The last ingredient that we need is that, at each point of the free boundary near (0,0), the
normal is almost vertical.

Lemma 5.5 There is 09 > 0 such that, if x € (=0, 0), there is a unique y = k(x) such that
(x,y) € I'. Fory € (—=d,0), let v(z) = (vi(x),1(z)) be the outward normal to 0 at the
point (x, k(x)). Then we have, for some C' > 0:

2

(5.8) 02 < k(z) < -2
C
Moreover we have:
limv(z) =0, limwy(x)=—1.
x—0 x—0
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PROOF. For every e small, let . be the smallest § such that
(—e,—6) €T,

from Lemma 5.3 the largest § such that this property holds is also of the order §.. We do
the Lipschitz scaling with B
X =(—¢,0), §=09..

Let u. be the rescaled function, and send ¢ to 0. From the above lemmas we obtain a couple
(I, Uoo) Where ', is a union of analytic curves, one above the other, trapped in a bounded
strip of the form R x (—M,0), and u,, solves the free boundary problem in the set Q.
between I'y, and {¢ = 0}. Moreover, the top part of 9, is a straight line, and there is
q > 0 such that

Uux(§,0) = ¢.
We also know that dcun, < 0, therefore it has two limits uZ (¢) as ¢ — +o0o. Hence these
limits are non trivial, and they also solve the free boundary problem. So, an easy computation
yield
uL(Q) = (g+¢)", ¢<o.
Thus we have

U (§,¢) = (¢ + <)+’ I ={¢=—q}.

Thus, the whole family (u.). converges to (¢ + ¢)*. This also implies that, for £ € (—1,1),
the uniqueness of ¢ such that (£,() € I'. Hence I'; is an analytic graph (&, k-(§)) with (kL).
bounded from Lemma 5.3. Hence we have

lim k.(2) = —q, lim klL(z) =0 wuniformly in £ € (—1,1).
e—

e—0

This implies the convergence of the normals, as stated in the lemma. U
PrROOF OF THEOREM 1.2. We finally revert to the Lipschitz-parabolic scaling, and set:

(5:9) v = VEE Y= oG (€, Q) = ulvEE Q)

Let I'. be, once again, the free boundary of u.. It is enough to prove that, for small € > 0,
the only ¢ < 0 such that (—1,() € I'., then we have

1

2D’
Pick any small 6 € (0,2). From Lemma 5.5, for —2 < ¢ < —§, there is a unique (.(§) < 0
such that

(€, ¢(8) e T

From Lemma 5.5 we have
lim Ocue (€, ¢-(8)) = lim dyu(v/eg, e.(€)) = 1.
From the proof of the same lemma we have
sy 0. (6,0) = 1.
The Wentzell condition for u, is

DOgeus — ecOcu, = Octie ~eso 1 for £ < =0,
u:(0,0) = 0Oeu.(0,0) = 0.
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Integrating this relation and taking the boundedness of d.u. into account yields

. 1
lglg)us(—l,O) =—5p"

And, from the proof of Lemma 5.5, we have

. 1
lim ue(—1,¢) = (¢ + ﬁﬁ

This implies the result. ]

Remark 5.6 The gradient bounds, as well as the upper and lower bounds on c, do not

1
depend on L. In the proof of Theorem 1.2, the convergence of u. to (¢ + E)Jr is uniform
m L >1.
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