PACIFIC JOURNAL OF MATHEMATICS
Vol. 125, No. 1, 1986

APPROXIMATE GREEN FUNCTIONS AS A TOOL
TO PROVE CORRECTNESS OF A
FORMAL APPROXIMATION IN A MODEL
OF COMPETING AND DIFFUSING SPECIES

AART VAN HARTEN AND ELS VADER-BURGER

The purpose of this paper is two-fold; firstly, we shall derive some
new results concerning a singular perturbation problem describing the
stationary distribution of two competing and diffusing species; secondly,
we want to demonstrate the power of a technique using approximate
Green functions to prove the validity of a constructed formal approxima-
tion in a singular perturbation problem.

A mathematical model for the spatial distribution of two species
consists of two coupled 2nd order O.D.E. on the interval [-1,1] with
Neumann boundary conditions:

(1.1) eu” =f(x,u,v), v’ = g(x,u,v)

(1.2) W (-1)=v(-1)=0, «'(1)=0v(1)=0.

Here, ¢ is a small parameter > 0 and ' denotes derivation w.r.t. the
x-variable.

This model (or rather its time-dependent version) has been proposed
by several authors to explain the coexistence of competing and diffusing
species in some subdomain and not elsewhere, cf. [4], [9], [5], [6], [10]. For
certain non-linearities f, g there is the possibility of a solution with a
sharp transition phenomenon in the w-variable at an internal point
y € (-1,1). The domain (-1,1) is then subdivided in two subdomains
(-1, ) and (y,1) where u behaves essentially different. At y the jump in
the u-behaviour is smoothed by an internal layer.

These results are derived by constructing an asymptotic approxima-
tion for ¢} 0 of the solution of (1.1-2). In [4], only a first approximation
without detailed information on the internal layer is used. In [9], all over
the domain higher order terms are included in the construction. This is
done by dealing with two separate problems on [-1, y + 8(¢)] and [y +
8(¢),1] with Dirichlet boundary conditions at the transition point. Free
constants introduced in this way, such as §(e), are determined later on by
requiring a smooth connection at the transition point. In this work a
restriction has to be made about the non-linearity g (see [9], assumption
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(i1)) just to ensure the solvability of each of the artificial problems on the
subintervals [-1, y + 8] and [y + ,1]. Though this assumption is suffi-
cient for the construction, it is far from being sharp.

Once in [1], [9] a formal approximation has been obtained, its validity
is proved. However, a purely proof-technical assumption has to be made,
namely a small interaction between one of the species and the other. (For
example: g, is required to be sufficiently small). Such an assumption does
not play a role in the construction, nor does it have a biological back-
ground. In our opinion this was a somewhat unsatisfactory situation and
at the same time it was for us a challenge motivating this work.

In this work we shall construct a global formal approximation of
arbitrary algebraic order in & for the solution of (1.1-2), see §2. This is
done under less restrictive conditions than in [9]. For the construction we
use a method of matched asymptotic expansions (cf. [6]), in which the
internal layer is dealt with in a direct way (without interval subdivision as
in [9]). It appears, that the problem for the higher order terms in the
internal layer exhibits a resonance phenomenon. This is due to an
eigenvalue 0 in the spectrum of the linearized operator governing the local
expansion, for the homogeneous equation has a non-trivial solution decay-
ing exponentially towards + oo. In order to be able to construct higher
order terms a global solvability condition concerning terms in [-1, y], [y, 1]
as well as in the internal layer in a coupled way has to be satisfied. This
solvability condition can nicely be interpreted in terms of the solvability
of the reduced (& = 0) problem. Namely, it is equivalent to requiring that
the solution of the reduced problem is stable for small model-perturba-
tions, i.e. small perturbations of the non-linearities f and g.

Furthermore, we shall prove the validity of the constructed approxi-
mated under precisely the same conditions necessary to be able to do the
construction. Smallness of the interaction of one of the species with the
other is not necessary in this proof. The proof is based on linearisation at
the constructed approximation and a fixed point argument. In itself this
idea is rather standard, cf. [7], [8], [13], [1]. A central point in this type of
proof is the analysis of the inverted, linearised operator in order to get an
estimate for its norm. Several techniques have been used, such as maxi-
mum principles, a-prior estimates, variational principles, but in this case
under the conditions we want to impose, neither of these methods seem to
work. Of course, another method to analyse the inverse, linearised opera-
tor would be to use its Green kernel. This method is rather unpopular and
for a good reason: exact Green functions are hard to obtain (cf. [12], [11]).
However, it seems to have been overlooked, that instead of an exact Green



APPROXIMATE GREEN FUNCTIONS 227

function a sufficiently accurate, approximate Green function does the job
just as well. Such an approximate Green function can be found in a
constructive way, actually its construction is quite analogous to the
construction of higher order terms in the formal approximation of the
solution, see §3. This explains that one can find such an approximate
Green function under exactly the same conditions, which have to be
introduced to make the construction of the formal approximation includ-
ing higher order terms possible.

For these reasons the technique to use approximate Green functions
to invert the linearised operator approximately is very powerful in our
opinion: it is potentially applicable to a wide range of problems and it
works in rather complicate situations.

2. Construction of a formal approximation. We shall consider the
problem as given in (1.1-2) with f and g elements of C*([-1,1] X R?) in
the situation, where the reduced problem has a solution with a jump in the
u-variable in some internal point of the interval. Thus we start the
construction with:

2.1. The Oth order approximation. Let us call the internal transition
point y and the Oth order regular approximation at the left and right of
yU,, V, and U, V,, respectively. Then we suppose:

Assumption 0: _ _
The reduced regular problem for U,, V,, y,U, and V:

(2.1.1) f(-x’anVo)=0 f(x’l_]()’l—/;))=0
l70” = g(x’ UOa VO) I/()” = g(x’UO’I/O)
forx € [-1, y] forx € [y,1]

with the boundary conditions

(2.1.2) Vi(-1) =0, 7/(1)=0
and the continuity conditions in the transition point
(2.1.3) () =%), W) =7y
plus an extra condition to determine the transition point namely
G(»)
(2.14) [0 f(y,u V() du =0
1216

has a solution such thaty € (-1,1) and
U05Voecw[_1>y]’ (.70917066'00[);’1]
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with a jump in the u-variable at the transition point y:

(2.15) Uy(y) # o).

By rescaling the u variable as (1 — Uy( y))/(l70( ) — Uy(y)) and the
v-variable as v — V,(y) and next denoting the transformed problem just
as before in (1.1-2) we see, that it is no restriction to put

(2.1.6) Up(») =0, To(y) =1, V(y)=0.

We observe, that because of (2.1.1): f(»,0,0) = f(y,1,0) = 0. Fur-
thermore, we introduce some notation:

21.7)  F(u) = fouf(y,a,o)da

£2x) = gL (. Uy(x). Vy(x))  forx € [-1, ]

720 = L (2, Gy(x). Vylx)) forx & [3.1]

and g?, g° are defined analgously.
Note, that F(0) = 0 and that (2.1.4) implies: F(1) = 0.
In addition to assumption 0 we require:

Assumption 0

(2.1.9) f2>0 on[-1,y], f°>0 on[y,1]
and:
(2.1.10) F(u)>0 on (0,1).

The condition in (2.1.9) is assumed because of the construction of
higher order terms, see (2.2.2). As a consequence of (2.1.10) we can
calculate the transition layer in the u-variable near the transition point in
Oth order:

(2.1.11) u=Ty(&)+ --- withé=(x—y)/e
where T, satisfies
2

d’T, . .
(2.1.12) dg; =1f(»,T,,0), Jim. Ty(¢) =0, gh_;g Ty(¢) = 1.

The solution is given implicitly by

du
2F(u)

(2.1.13) T)(£) = (£ — &), ff/f) ~¢.
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Here £, is an undetermined constant, due to translation invariancy in
(2.1.12). The study of higher order terms will reveal the value of £, as we
shall see.

It is a nice exercise to show, that T;, approaches its limit values at co
in an exponential way:

(21.14) 7($) = dexp(pg) - (1 + O(exp(pf)) for { —» o0
k'r
—j—g — Ajexp(ug) -(1 + Olexp(u})) for £ — —oo
7(¢) — 1 = Bexp(-»¢) - (1 + O(exp(-»¢)) for ¢ — o
dkr

& = B exp(-»¢) - (1 + O(exp(-»¢)) for { - oo
with p = f2(y) >0, v =f(y)>0and k > 1.
Furthermore, 7, is strictly increasing on (o0, 00).

2.2. On the effect of model perturbations. As we saw, the Oth order
terms in the approximation have been found with the proviso that &, still
has to be determined. Our next concern will be the construction of higher
order terms. For this construction we need another assumption. It is
interesting, that this assumption can be understood in terms of model
perturbations. Namely, suppose that the model is slightly perturbed, such
that the non-linearities change into: f + 8f,, g + 8g,. Here § measures
the size of the perturbations and f,, g, € C*([-1,1] X R*). Now, we
want the solution of the reduced problem (2.1-4) to be “stable” under
such model perturbations, i.e. the perturbed reduced model has a solution
for small § of the form:

Uy + 8u, + 0(8%), V,+ dv, + 0(8?),
U, + 8, + 0(8%), V,+ 8, + 0(8%), y+ 8y, + 0(8%).
In order to make this condition more concrete we shall derive the

problem for the perturbed quantities u,,v,, 4, J,, y,. It is convenient to
introduce the following shorthand notation

(2'21) .,?(U, V’ [—]—’ V’C) = (rl, r2> fb f2> a, E; j7 .]I9 B)
for the following problem

(2.2.2) fU+fv+r=0 fU+fV+7F=0

u

V" =gU+ gV +r, V"= g‘3(7+ g‘37+ 7,

u

(2.2.3) U(-1)=a, UQ1)=a
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(2.2.4) U'(y)=U(y)+/,
U(y)+ V'(y)C=U(y)+ V' (y)C+ )

(225) C- fl £.(y, u,0) du
0

(V) + W) - [ fr.u 0 du+ f = 0.
Then the perturbed quantities have to satisfy
(22.6)  L(u,.v0,.7,,5,,5,) = (£, 8% 72, 8% 0,0;0,0;0)
with
1y = 52 Up(x). Vo(x), £ = £, (%, To(x), V(%))

etc. Note, that .# plays the role of a linearized operator of the reduced
problem. Let us now formulate the condition in a precise way:

Assumption 1:
The homogeneous problem

(2.2.7) »(U,v,U0,v,C)=(0,0,0,0;0,0;0,0;0)
has only the trivial solution.

Using a Fredholm alternative it is then easily seen, that inhomoge-
neous problems such as (2.2.1) or (2.2.6) can be solved in a unique way.
Further, it is not difficult to verify, that if the inhomogeneous term in
(2.2.1) isin (C*[-1, y])® X (C*®[y,1])®> X R’, the solution is an element of
(C®[-1, y])? X (C*®[y,1])* X R. Moreover, the solution of (2.2.1) de-
pends continuously on the right hand side in an obvious way.

It will be clear, that assumption 1 implies the previously mentioned
“stability” property, because of the implicit function theorem.

In §2.3 we shall see, that inhomogeneous problems such as (2.2.1) are
the heart of the construction of higher order terms.

2.3. A formal approximation of order e"*'. The structure of this
formal approximation of the solution of (1.1-2) is as follows:

(2.3.1) u= Z{'zf(UN + GN“)H +((7N + §N+1)H
+1-H-H)T"
v = Zévd=f(VN + KV*)H + (VN + KNP H
€
(1= H=H)Y" 246" Y ky sy + kysa)-
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Here U", ¥V and U", V" denote the regular expansion at the left and
right of the transition point

N N
(2.3.2) UV =Y &U(x) U= ) ¢U(x)
n=0 n=0
N _ N
Ve S en) Y= % e (),
n=0 n=0
Further G¥*!, KV*2 and GV*!, KV*? describe boundary layer correc-
tions at x = -1 and x = 1, respectively
N+1 _ N+l
(2.3.3) GV*i= 3} e"G,(n) GV''= ) £G,(7)
n=1 n=1
N+2 _ N+2
K¥*2= ) 'K, (n) K" =) 'K, (7)
n=3 n=3

with layer variables n = (x + 1)/eand 7 = (1 — x)/e.
The other terms TV, Y *2 describe the behaviour in the internal layer

N N+2
(2.3.4) TV =Y T, (¢), YV*2= Y ¢, (¢)
n=0 n=0

where the layer variable is £ = (x — y)/¢, as before in (2.1.11).
The functions H and H are suitably chosen cut-off functions. We
take

(2.3.5) H(x,e) = X(yo;x)’ H(x,¢) = X();;aiv)

where x is a smooth function on R with the properties x(¢) = 0 for s < 1,
x =0, x(t) =1 for t > 2. The order functions o(¢), 6(¢) will be speci-
fied in §2.3.3.

Finally, ky,, and k,,, are introduced to take care that the ap-
proximation will exactly satisfy the boundary conditons:

(2.3.6) ki = ~dlfl—f,”(°) {1+ x) ’X(Z(Zl:ﬁ")')
- _ ARy, o x—y )
kyii= dm (0) (x 1) X(4(1 "J’))

2.3.1. On the internal layer. Substitution of (2.3.4) into (1.1-2) and
collecting terms of order ¢" provides us with the equations governing the
internal layer expansion:

d 2Tn £0 1
(2311) d_.gz —fu (5)7;1 = F;,(g) forn>1
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with

(2312) () Fl=¢f0+ v,f°
(ll) F;zl = (g :C(il + Tl Auou + Ylf

ﬁ: = ‘IT d"n {f y + €€, h T}, n—lekYk }
nl de k=0 k=0 e=0
forn > 2
and
(2.3.1.3) 4%, =F*(¢) forn+2>1
dg?
with

(2.3.14) (i) F2=0, F2=3§
(i) F?=Tg%+ F?

-4
E, " n'\de g

Here the superscript * means: evaluation with the argument ( y, T(£), 0).

Because of the matching for £ > + oo we are only interested in
solutions of (2.3.1.1), which together with their derivatives are polynomi-
ally bounded. Now, Ty, the derivative of T, w.r.t. £, is a solution of the
homogeneous equation corresponding to (2.3.1.1) and 7; decays exponen-
tially for £ — + oo, see (2.1.14). Multiplying both sides in (2.3.1.1) with
T, and integrating from —oo to oo it is clear, that this equation can only
have a solution, which together with its derivatives is polynomially
bounded, if:

n—1 n
y + €, Z T, Y ekYk)}
k=0 =0

k=0

forn>1.

(2.3.1.5) f°° FN&)T;(£) dt = 0.

— 00

On the other hand, if F}(¢) and its derivatives are polynomially bounded
and the orthogonality condition (2.3.1.5) is satisfied, then (2.3.1.1) has
solutions of the desired type and these solutions are given by

(2316) T,=T,-4,1/
=T0'(£)/:[To & fg (§)FA(%) dE dE
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with a free constant 4,, which will be determined later on. Therefore, the
problem for the T,’s is characterised by a non-zero kernel of the operator.
Thus, it turns out that the expansion of the u-variable in the internal layer
is of resonant type.

Of course, the solution of (2.3.1.3) is given by

(2’3'1'7) Yl = Yl + .Yl,g’ Yn = Yn + 'Yr:g + ﬁl(‘f)) for nz= 2

with ¥,(£) = [§(& — £)F2 ,(§) df and certain constants v,, v,, which will
follow later on by matching with the regular expansion.

Note, that 7,, ¥, and ¥, follow in a unique way once T,,..., T, ,
and Y;,...,Y,_; have been determined.

Using induction w.r.t. n it is now easy to check, that 7, and Y, are
smooth functions, which behave as a polynomial of degree n plus an
exponentially vanishing term both for § —» o0 and § — oo.

(2318) T ~ P(¢)= szsk, Y, ~ 0,(%¢)= qui’ik

§—-o0 §—--o0

T, ~ B(¢)= Zp Y, ~ Zq-

§— 0 5—*00

Moreover, the derivatives behave in analogous way. After these prepara-
tions we are in the position to deduce some useful relations. In the first
place we shall exploit the matching of the v-component in the layer and
the regular expansion. This leads us to certain jump conditions for the
regular expansion at the free surface in the following way.

A. Comparing constants terms in the expansion of YV for ¢ - + o0
and V'V, V'V for x » y we find that we have to impose the following
matching relations:

(2.3.1.9) I71()’) = Vl()’) =T

and for n > 1:

(2~3-1-10) V+1()’) = Yp+1 t an, ~Vnﬂ()’) = Yps1 T qg“-

Hence:

(2‘3'111) 7n-{-l(.y) = I/n+1(y) +jn’
where j, =490 — g;*' is completely determined by Tp,...,T, ,,
Y,,...,Y,_;. Note, that the jump condition in (2.3.1.11) is of the form

given in (2.2.4).
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B. Comparing linear terms in the expansion of YV for £ > + oo with
those arising by expansion of V", I’V in the variable y + ¢ we are led to
the following matching relations:

(23.1.12) ¥ = V()

and for n > 0:

(2.3.1.13) V)., (y)= Yn+2+qln+2’ Z'H()’) Yoio + G2

Hence:

(2.3.1.14) Via(y)=Vi(y) + g = g2

We shall now demonstrate, that (2.3.1.14) is of the form given in
(2.2.4) where the role of C is played by §,if n = 0and by 4,if n > 1.
In the case n = 0 we use that

ay,, _

e =f0£ g(».T,(£),0) a€
=g(y,1,0)¢ + f: [g(y,7(£),0) — g(»,1,0)] d§, for&— oo
=g(»,0,0)¢ - /__&) [g(y,7(£),0) — g(»,0,0)] d¢, for & —» —oo

with 7({) as in (2.1.13-14). As a consequence we obtain

g — Gt =ji + &lg(»,0,0) — g(»,1,0)],
with

js= = [ la(y.7(5),0) - g(y,0,0)] dg

_ ‘/:0 [g(y, 7(¢),0) — g(y,l,o)] ds.
Since V() = g(»,0,0) and V() = g(»,1,0), (2.3.1.14) yields:

(2.3.1.15) I71,()’) + I70”()’)“50 = Vll()’) + Vo,'()’)go + Jo-

This relation is indeed of the form given in (2.2.4) and j; is com-
pletely determined.
In the case n > 1 one has

dx,+z__A/ (. T(8),0)75 (8) e+ T2
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where the latter term is completely determined by 7,,...,7,_, Y;,...,Y,.
It is now easy to verify that (2.3.1.14) yields:

(2.3.1.16) V() + V(p)4, = V) (y) + V'(»)4 + .

This is again of the form specified in (2.2.4) and j, depends only on
Ty,....T,_, Y,..., Y,

Another useful relation is found by analyzing the orthogonality
condition (2.3.1.5) somewhat further.

C. In the first place substitution of (2.3.1.2—(i)) with
(2.3.1.17) Y =Wy)+ V(»)¢
and a change of variables { = £ + £, yields

£0 './:fx(y’u’o)du

(2.3.1.18) .
+ () + &5 - [ £y, 0)du+ By =0

with

Bo= [ (£03.7(0).0 + B0 7(0).0)er(0) k.

Note, that (2.3.1.18) is of the form given in (2.2.5) with §, playing the
role of C. The constant B, is known.

Next, we substitute F!,,, as in (2.3.1.2-(ii)) in the orthogonality
condition for the equation 7, , and we use the following expressions for
T,and Y, :T,= T, ~ A,T; and

n

(231.19) Y,y = (Vn(p) + ) + (W () — g+ T,

Then several integrations by parts in combination with the equation
for T; lead us to

(23120) A, [ fu(y,u,0)du
0

(V) +AK0)) - [ 13, u,0) du + B, =0
with
.B,, = f°° 72)’[71{‘5:24 + Yl Au%}

+i{-ast +(V(y) — gt )E+ T} + BL] at.
The important thing is, that (2.3.1.20) is again of the form given in (2.2.5),
while B8, depends only on Tj,...,7,_,, Y},...,Y,, V,. The rather surpris-
ing conclusion of this section is, that the relations derived by analysis of
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the internal layer have a lot to do with the reduced problem after a model
perturbation, though no internal layer is present in that problem, only a
transition point.

2.3.2. A scheme to determine all higher order terms uniquely. The
construction of the higher order terms is organised as an iterative proce-
dure. At the start U,, V,, y, U,, V, are known and T, is known except for
the value of £, Further, G, and G, can now in the usual way be
determined as the solutions of the homogeneous boundary layer equations
vanishing at infinity and correcting the error in the b.c. due to U, Uj,.
U, 5,

a a

(232.1)  Gy(n) = G,(n) =

with

a=f(-1) >0, a=yf)(1)>0.

Then we proceed to determine the other terms and constants according to
the following scheme:

step 1. < a. U, 1y, &, U, _I?l
b- Gz, Gz; K3, K3
C. ]-E), Yl’ Yl, 12 YZ’ .Yé
4
/’/

step(n+1),n=1a.U,, ,V,, ;, 4
b' Gn+27 Gn+29 Kni-3 n
C T Yurts Yosrs Tovts Yosos Yoo

ol
X
+
w

4 _
The problem for U, ,, V.4, 4,, U, .1, V,4 1s of the form (2.2.1):

n

(2.322) L(Upirs Viars Ay, Uy, Vi)
= (rnl, rnz, ’_'nl’ ’_4'"2; an’&n; jn} jr:; Bn)
also in the case n = 0, if we identify 4, with §,,.
Substitution of the regular expansion in (1.1-2) yields:

n+1 n n
(2.32.3) r! —1—[(%) f(x, Y U, ¥ eka)} + U/,
e=0

~(n+ 1) iso 4o
1 d\"! n n
R S | k k
Tn (n+ 1) [( db‘) g(x, kgoe Uer kgo8 Vk):|€=0,

where for n = 0 we interprete U;” , as 0.
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For 7}, 7? analogous expressions hold.
The boundary values «,, a, are taken in such a way that the effect of

K,.,, K,,, is annihilated

K dK
(2.3.2.4) a, = ~—‘]571'-;31—2-(0), a,= —f(o).

In the case n = 0 we take a, = a, = 0, of course. The definition of j,
was given in (2.3.1.11), j, was introduced in (2.3.1.15) for » = 0 and in
(2.3.1.16) for n > 1. It is now clear that at the end of nth iteration step all
information to determine U, ,, V, ., 4,,, U,.,, ¥, is available and part
a of the (n + 1)th iteration step consists of solving (2.3.2.2). This can be
done because of assumption 1.

Part b of the (n + 1)th iteration step is a matter of more or less
standard boundary layer theory. G, . , is defined as the solution of:

dG,,,
(2.3.2.5) —(—1—"5—2- - a%G,,,=wl,,
n
dG, , :
“an O =-Ulu(-1),  lim G,.(n) =0
with
1 d n+2
W’}+2 — (n - 2)' (_d_é) {f(x,Un+1 + Gn+1,Vn+1 + Kn+2)
___f(x, U"+1,Vn+l)}
=0
where x = -1 + en and U"*}, etc. are defined as before in (2.3.2-3).

Using induction one finds, that G, , is uniquely determined and equal to
a polynomial of degree (n + 1) in £ multiplied with exp(—a§). The second
component is found from

d’K
(2.3.2.6) —-—J—"Zﬁ =w2,, limK,, ;(n)=0
n e

with

1 d n+1
2 — el n+1 n+1 n+1 n+1
Wi )1 [(ds) {g(x, U™ + G, v+l + K1)

_g(x’ Un+1’Vn+1)} .
e=0
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It is easy to check, that K, ; is uniquely determined and equal to a
polynomial of degree n in £ multiplied with exp(-af). Of course the
construction of G, , , and K, , ; is completely analogous.

So, only the verification of part ¢ of the (» + 1)th induction step now
remains, but this is an immediate consequence of the results in §2.3.1,
namely (2.3.1.6) provides us with 7, and T, ,, (2.3.1.10) yields v, ,; Y, .1
and Yn +1 follow from (2.3.1.7) and finally (2.3.1.13) combined with our
knowledge of ¥, "+ gives us the value of vy, , ,.

This completes the calculation of the formal approximation as de-
fined in (2.3.1).

2.4. Estimation of the remainder in the equation. The result of the
construction is, that the formal approximation has the following proper-
ties:

deN dZZN
=f(x,2z),ZY) + RY, dxj

(2.41) € =g(x, 2, ZY) + RY

dx?

(242) (z})(-1)=(2})(-D=0, (Z})V)=(Z})(1)=

Note, that the formal approximation satisfies the boundary conditions
exactly, but some remainders arise in the equation. If N is sufficiently
large, these errors are small. In the maximum norm on [-1, 1] we get an
estimate

(2.4.3) RY| _+|RY| . <Ry|eln 1 N“,
1 {max 2 [max N €

if the order functions ¢ and ¢ in the cut-off near the transition point (see
(2.3.5)) are suitably chosen:

(2.4.4) o(e) = opeln ¢ ), 5(e) = gpeln

with o, and 6, sufficiently large, e-independent constants.

The verification of (2.4.3) consists of two elements. The first element
is a piece of algebraic reasoning to show, that the internal layer expansion
and the regular expansion have a good overlap in the regions 6 < y — x
< 20 and G < x — y < 26, compare [9], [2]. Consider on one hand TV
for ¢ > —oo, TV ~ LN_ kP, (¢) with P, as in (2.3.1.8) and on the other
hand: the Taylor series up to 0(eN ) of LN_;e"U(y + e¢) being
TN_,€"P (£). Then both Py and P, are polynomials in £ of degree n and
using the matching it is clear that these polynomials have the same
constant term and for n > 1 also the same linear term. By the same
reasoning XV*2¢"Q, with 0, = Q, + v, + v.£, Q, as in (2.3.1.8) and the
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Taylor series up to O(eV*?) of TN22e"V,(y + e) = YN 2e"(Q, are such
that Q,, and Q, are polynomials in £ of degree n wnh the same constant
and linear term. Moreover, by construction both ,LN+2e"() and
LN _oe"P, LN 270, satisfy equation 1.1-2 with an error O(eN 1), 1t is
now easy to venfy with just some algebra on the coefficients of the
polynomials, that P, = 13,,, n=20,...,N and Qn = Q,,, n=1,...,N + 2.
In this way we can prove the overlap property:

N+1

(2.4.5) [UN — TV | < Clet]
VN — V2| < Cleg)
on the regions 6 <y — x < 20 and @ < x — y < 2§ with an e-indepen-
dent constant C.

The second element is a rather lengthy, but in principal elementary
calculation using the well-known properties of Taylor series expansion to
check (2.4.3) in the various subregions of [-1,1]. For example, in the
region y — ¢ < x < y + ¢ containing the internal layer we obtain for the
error in the 2nd component the formula

) 1 1 N d N+1
Nji __ _— _ el
(246) R _N!fo (1-1) (dt)

N N+2
xgly + e, Y (et)'T,, Y (£t)"Y,,) - dt
n=1

n=0

and 1t is easy to check, that
(2.4.7) |RY | < ce™(1 +]g))"

on that region.
In the region y — 20 < x < y — o one splits the remainder as

) d?
(2.4.8) Rg’ = RY — E{(VN _ YN+2)H}

+g(X,TY +(UY = TV)H,Y¥*2 + (VN - YV*2)H)
'—g(X, TN, YN+2)_

Using (2.4.6) and the overlap properties as in (2.4.5) together with
analogous estimates for the derivatives, such as

%(VN— YN*2) < CeV N fory-20<x<y-—o¢

we then find in this region an estimate for RY of the same type as (2.4.7).
Further details of the proof of (2.4.3) are left to the reader.
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3. Proof of the validity of the formal approximation. In this section we
shall prove the existence of a solution u, v of (1.1-2), such that

(3.1) |t = Z¥ | + |0 = ZV | = O(¥*1)

where | |,., is the maximum norm of [-1, 1].
The proof will be based on a contraction principle, which we shall
first discuss in general.

ma

3.1. The general idea of the proof. Suppose, that one is in the situation
where for a singular perturbation problem

(3.1.1) F(u)=0
a formal approximation Z has been constructed, for which
(3.1.2) F(Z)=R

where the remainder term is small, i.e. R € B with B a Banach-space with
norm, | |, say:

(3.1.3) IR| = p(e).
Let us denote the linearised operator DF(Z) by L, and the strict
non-linear terms by N, i.e.

(3.1.4) F(zZ+ U)d=fFe(Z) + Ly + N,(v).
€.

The problem for the remainder term

(3.1.5) v=u-—-2

can then be written as

(3.1.6) Ly=-R - N,(v).

Now, suppose that an approximate right inverse operator (L)’ of L, can
be found, such that

(3.1.7) L(L?Y) =1+38(¢)K,

with I the identity on B, K, a bounded operator from B into itself and
the operator norm satisfies:

(3.18) |8(e)K, | < % for0 <e <eg.
Let us put

(3.1.9) v=(L)'w

then w has to satisfy:

(3.1.10) (I+8K)w=-R—N,((L")'w).

This is an equation which can easily be solved by a fixed point argument.
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Suppose the non-linearity satisfies a Lipschitz condition
(3111)  |N((L2)w) + N{(L2) W) | < 1(e. p)lwy = wi]

for all w;, w, € B(p) = {w € B| |w| < p} with a Lipschitz constant

(3.1.12) I(e,p) =—L~ for0<p< p,(e),0 <e<e,

v(e)

with »(g) > 0.
If the remainder is sufficiently small

(3.1.13) 40(2) < po = min{ py(e), v (2))

for 0 < & < ¢, < min(¢,, &,), then there is a unique solution w of (3.1.10)
in B(p,). This solution satisfies the estimate

(3.1.14) |w| < 4u(e).
In terms of a solution of (3.1.1) this means, that if
(3.1.15) Irl < %00

then there is a unique solution of (3.1.1) in the set Z + (L;')'B(p,) and the
following error estimate holds

(3.1.16) u—z|< 4/(L)]-|R].

In comparison with the proofs in [7], [8] or [13] the new point is that
in this approach one works with an approximate right inverse of the
linearised operator. In cases where L is a (partial or ordinary) differential
operator (or an integro-differential operator, etc.) one can try to find such
approximate inverses by using an approximate function of Green satisfy-
ing

(3.1.17) L .Gr(x,t)=8(x—1t)+h
where A is o(1) for |0 in a suitable sense. Of course, for systems of

differential equations we can proceed analogously using an approximate
Green matrix. The operator (L")’ defined by

(3.1.18) {(L;l),u](x) =L‘2Gr(x,t)u(t)dt

with @ the domain of the functions under consideration is then a good
candidate to be used as an approximate inverse with the desired proper-
ties.

3.2. Construction of an approximate Green matrix. In our case L, is an
ordinary differential operator with as its domain the pairs of C? functions
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on [-1, 1] satisfying homogeneous boundary conditions of Neumann type:

d? %
22— 0 f f)
32.1 L =572 — .
( ) € dx (gu 8.

Here * means evaluation with the argument (x, Z}, Z)). We shall now
construct an approximate Green matrix

1 1

(32.2) Gr = (;2 jz)

where Gr(x, ¢) has the following properties:

(i) Gr e C([-1,1]%) and the restrictions of Gr to the triangles A, =
{(x,1)]-1<x<t<1} and A, = {(x,#)|-1<t<x <1} are
smooth up to the boundary of these triangles.

(i) The jump in the derivative d Gr/dx at x = ¢, [0Gr/dx],_,, is of the
following form

(3.2.3) [%TG;E]F, =1+ eA(x,¢)

with 1 the identity and A uniformly bounded on [-1, 1] for £ | 0.

(iii) The matrix function “L_Gr”, defined as (L, Gr)(x, t) for x # ¢ with
a jump at x = ¢, but without the distributional terms for x = ¢ in
L, Gr, satisfies:

(3.2.4) [ 1L, Gx(x, 1) | dt < ke’
-1

with constants K, » > 0 independent of x and ¢ and || || some e-indepen-
dent matrix norm.
(iv) Gr satisfies the homogeneous Neumann boundary conditions

dGr

_ 9Gr
dx

(3.25) T Tax

= 0.

x=1

Of course Gr will be dependent on & but in the notation we have
suppressed this dependence.

3.2.1. The 2nd column of Gr. In order to construct the 2nd column of
Gr we put

(32.1.1) (ﬁ) _ (—%lto—xl) +(£)
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Note, that the first term has the correct singularity at x = 7. J, and J?
will be continuously differentiable at x = ¢ and they are of the following
form

(3.2.1.2) J'=(J} +eD))H +(Jt + ¢D,)H
+(1-H-H)-{¢'E_; + E,}
(3.2.1.3) JP=JH +JJH +(1 - H- H){J}(y) +E, + E, }.

Here J}, J2, Ji, J? play the role of the regular expansion which together
with some constant ¢ will be found from a problem of type (2.2.1). The
constant ¢ comes from the term ¢ 'E_; in the internal layer, where E_, is
just a solution of the homogeneous layer equation in (2.3.1.1).

(3.2.1.4) E, = —cTy.

Note, that the presence of the term E_, is typically a resonance phenome-
non. The next term has to satisfy the equation

2 A A Y A
(3215) [gg'fuo(g)]EO = —C(s lgc + Tlfuu + Ylfue))TO, + JOZ(y) _fUO

where the constant ¢ is chosen, such that the r.h.s. is orthogonal to 7y in
L,-sense. The solution E; is then given by the expression in (2.3.1.6). In
this case the value of the free constant multiplying 7 in this solution is
unimportant, we shall take that constant = 0. Now JJ, J2, J}, J? and ¢
follow from

(32.1.6)  2(J}IE T T e)
1 1 1 -
= (3l = x1£2, 316 - xlg% 511 = xI72,
—;—]t - x|g%;0,0;0,0;0|.
It is easy to check, that

(217 E(®) 2 B0O) E(6),> FO).

where the convergence is of exponential type.
For the second component in the internal layer we obtain

d*E,
dg?

— 7. 80
- —CTO ) gu

(3.2.1.8)
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d’E, A . ; g i
d£22 = 8uEo + 8,00(y) = TI{ 80T + 8oy + &uik ) = o

(3.2.19) =

Using the matching conditions and choosing constants which are still free
in a convenient way this leads to

(321100 B = (Y () -¢=cf [0 T(4).0) - 5(.0,0)] dt
(3.2.1.11) By= [ (6 - Dm(d) di.

A simple calculation shows, that the following overlap property holds:
(32.1.12) |JZ(x) —{JZ(») + eE, + £, } |

SC(Ix—y]3+e+82|§|) fory—-20<x<y-o.

Such an overlap is also present at the other side of the transition point.
Moreover analogous estimates hold for the derivatives. Finally, D, and
D, are just corrections to satisfy the boundary codnitions

(32113) Dy(n) = (4) (-1) - exp(-an)

By(n) = = (4)'(1) - expl-am),

compare (2.3.2.1).

We can now immediately verify, that the 2nd column of Gr as defined
above has properties as necessary in view of (i)—(iv). We find, that the 2nd
column of A is identically (J), since the jump in the derivative is exactly
correct, and we obtain
(3.2.1.14) [ 1eL.Gr Ll < Keln(%)
in an obvious notation.

The verification of (3.2.1.14) is analogous to §(2.4) and we leave the
details to the reader.

To conclude this section we want to point out, how remarkable it is,
that in the construction of the 2nd column of Gr we don’t have to
distinguish between various cases for the location of z. For example, ¢ in
the internal layer is no special case here, it simply introduces some
e-dependence in the “regular part” Jg, Jg7, etc. but that is all. This will be
different in the next section.

3.2.2. The 1st column of Gr. Here we distinguish between 3 regions for
the location of ¢.

(a)te[-1,y—0], (b)te[y+a,1], (c)te]y— 20,y + 25].
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Let us call this column 7¢, I and I¢ in these respective cases. Then the
1st column I for (x, t) € [-1,1]? will be given by

(3.2.2.1) [=H, I+ HI"+(1 - H,— H,)I*

with H, = x((y — t)/0), H, = x((t — y)/5) with x the cut-off function
introduced in (2.3.5).

ad a: 1 is introduced in the following way:

1 -1 ~
(3.222) I“=(1- H)| 2e\ exp(-A[{]) + 7'M, +(112)
Sy + &N, 1=

Here A = f2(¢) and { = (x — 1) /e It is clear, that the first term of the
first component has exactly the correct jump in the derivative at x = ¢. To
correct the error in the b.c. we take M_; as the following solution of the
homogeneous boundary layer equation at x = ~1:

(3.22.3) M_(n)= —% exp(-A(1 + t)/e) - a *exp(-an)

with a = /f2(-1), compare (2.3.2.1).
S, is introduced to compensate the effect of —(2eX)exp(-A|{]) in the

second equation
(e o e
(3.2.2.4) So—fx (x = x) g0 g5 dx’

Note, that S, decays exponentially in { for { — co and behaves as
(x — t)g%(#) + exponentially small terms in { for { — —co.
In a similar way N, compensates the effect of ¢ 'M_;:

(3.2.2.5) N, =g%(-1)a*M_,
The other terms in (3.2.2.2) will be of the following form
(3226) I =[I} +eM,|H +[I} + eM,| H
+(1— H— H){-e4T;) + A,}
I**=1RH+IEH+(1—-H-H){I{(y) +Q + 2Q,}.

Since the process to construct 14, I*“ is so similar to §3.2.1), we only
give a brief sketch.

Having the calculations of §3.2.1 in mind it will not be surprising,
that I}, 12, I}, I} and A are the solution of an inhomogeneous problem
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asin 2.2.1:
(3227) 2(1, 121,12, A)

Ny
dn

Consequently the r.h.s. in the equation for A is orthogonal to 7; and A,
is determined in the same way as E; in (3.2.1.5), but with ¢ replaced by 4
and J}(y) replaced by I}(y). Of course, Q,, @, are found analogous to
E,, E, in (3.21.8-11) with the same changes ¢ — 4, J2 — I2. Finally,
the boundary layer corrections M,, M, are as in (3.2.1.13), but with I}
instead of Jj. It will be clear, that estimates analogous to (3.2.1.8) and
(3.2.1.12) hold in this case. Therefore we find for this part of the first
column the correct properties in view of (i)—(iv), specifically

= vaS()?gz?SO’O’O; _S(;(_l) - (0)’0,070,0 .

Y
(3.2.2.8) f |“L, Gro,” | dt < Ksln(l).
1 ” €

ad b: The construction of I® is completely analogous to the construc-
tion of 74

ad c: I1¢ will be of the following form:

1
(3.2.2.9) I = (—-2; exp(-[{1)
0

(1)
with { = (x — t)/e as before and with ¢t = y + &7, { = ¢ — 7. Further:
(3.2210) T“= (e}, + N))H +(e'I', + N))H
+(1 —H - H){-¢?BT) + ¢'A_,}
I*¢=¢2H + ¢ ' T4H
+(1— H-H){eI2(y) + Qy + eQ, }.

It is not necessary to include more terms in the expansions here, since ¢
is only used for ¢ in an O(eln(1/¢)) interval, which yields an extra small
factor in the integration in (3.2.4).

Furthermore, the structure of the first column of Gr with ¢ in the
internal layer shows the resonance even more drastically then before,
because of the term —e~2BTy.
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In this case A _; has to satisfy the equation

> A 20\ porer L 7
O)A—l = _(g xou + Tl u(:))BTO +fvolfl(y)

(3.2.2.11) (EE“ ;

1 20\ -

+5(1=f0)e ™

hence an extra forcing term arises in the equation. We introduce the
notation

(32212) &) =3 [ (1= &) T (8) dt.

Note, that §,(7) vanishes exponentially for 7 = —o0o0 and 700 + c0. Now,
we find I',, 1%, I',, T3, B as the solution of the following problem
(3.2.2.13) 2(1}, 134,14, 1%, B) = (0,0,0,0;0,0;0,0; §(r)).

Hence, for large |7| this solution vanishes exponentially.

The r.h.s. of (3.2.2.11) is now orthogonal to 7/ and the solution A _,;
is found as in (2.3.1.6), where the free constant can be taken to be 0. The
construction of the other terms in (3.2.2.10) is again analogous to section
(3.2.1). The result is that Q,, @, and N,, N, are given by the expressions
in (3.2.1.10,11) and (3.2.1.13), respectively, but with the obvious changes
¢ — B, J} — I?,. Further, mutatis mutandis (3.2.1.7) still holds and as an
analogue of the overlap property in (3.2.1.12) we now have:

(3.2.2.14) le T2 (x) = {e 4 (y) + Qo + €2, }]
< Cé(7) -{e“l(x -y’ +1+ ezlﬂ}
in theregion y — 20 < x <y — o.

Putting all things together we find that the contribution of /¢ has the
correct properties in view of (i)—(iv). Especially we mention that

(3.2.2.15) ) Y2« Gr " dr < Ksln(%).

y—20
Herewith the construction of the approximate Green matrix is complete.
3.3. The approximate inverse operator and the derivation of the correct-
ness result. Using the properties of Gr given in (i)—(iv) it follows, that
(L:') as defined in (3.1.18) is an operator with domain { C[-1,1]}? and
range contained in the domain of L,. Moreover

(3.3.1) L(L}Y =1+¢K,
where actually K, is purely an integral operator with kernel “L, Gr”, since

we succeeded to do the construction with A in (3.2.3) = 0. We take as the
Banach space B in §3.1, B = {C[-1,1]}? provided with the maximum
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norm | |, being the sum of the norms | |, for each of the compo-
nents.

Of course (3.2.4) implies, that the operator ¢’K, satisfies the estimate
in (3.1.8):
(3.3.2) |e’K, |, < K¢”.

Using explicitly the form of Gr given in §3.2 it is possible to estimate the
norm of (L)’ as

(3.3.3) [(L;1)], < me?

With an e-independent constant m > 0. The factor ¢! in this norm is due
to a resonance effect in the internal layer, which is only present in the first
component. It is left to the reader to check, that this resonance effect is
precisely what one should expect on the basis of the construction of a
formal approximation for the linearised problem with smooth inhomoge-
neous terms.

In this case the non-linear operator N, is given by

(3.3.4) Nf( Z;) = j: (1- z)gz—i{(g)(x,z{’ + zv,, ZY + 202)} -dz.

Using a method as in [7], [8] it is easy to show, that

Uy Wy U1y (M
¥aa) =)l = oell ) =)l
for 0 < p < p, and 0 < ¢ < ¢, with e-independent positive constants /

and p,. In combination with (3.3.3) this leads to the following value for
v(e)in (3.1.12).

(3.3.6) v(e) = e(lym)~".

Now an application of the results in (3.1.15-16) show that there is a
unique solution of (1.1-2) satisfying the estimate

. 1\]N+1
(g) - < 4me? - RN[sln(;)]
0

(3.3.5)

<lop
0

zy

3.3.7
(3.3.7) zy

for N > 2.
The main result given in (3.1) is then an easy consequence of (3.3.7)
and the triangle inequality

N
(4)-{ 2| =[()-
v ZN —I\U
2/ 1o 0 0
The latter term is O(e¥*') because of the structure of the formal ap-
proximation.

N+2
Zl

N+2
Z2

N+2
Zl

N+2
ZZ

zy
zy
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