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ABSTRACT. This paper is concerned with time-dependent reaction-diffusion
equations of the following type:

Oru = Au + f(x — cte,u), t>0, zeRVN.

These kind of equations have been introduced in [I] in the case N = 1 for
studying the impact of a climate shift on the dynamics of a biological species.

In the present paper, we first extend the results of [I] to arbitrary dimension
N and to a greater generality in the assumptions on f. We establish a necessary
and sufficient condition for the existence of travelling wave solutions, that is,
solutions of the type u(t,z) = U(x — cte). This is expressed in terms of the
sign of the generalized principal eigenvalue \; of an associated linear elliptic
operator in RY. With this criterion, we then completely describe the large
time dynamics for this equation. In particular, we characterize situations in
which there is either extinction or persistence.

Moreover, we consider the problem obtained by adding a term g(x,w) peri-
odic in z in the direction e:

Oru = Au+ f(z — cte,u) + g(z,u), t>0, zecRY.

Here, g can be viewed as representing geographical characteristics of the terri-
tory which are not subject to shift. We derive analogous results as before, with
A1 replaced by the generalized principal eigenvalue of the parabolic operator
obtained by linearization about u = 0 in the whole space. In this framework,
travelling waves are replaced by pulsating travelling waves, which are solutions
of the form U(t,x — cte), with U(t, z) periodic in ¢. These results still hold if
the term g is also subject to the shift, but on a different time scale, that is, if
g(z,u) is replaced by g(z — c’te,u), with ¢’ € R.

1. INTRODUCTION AND MAIN RESULTS

1.1. Introduction. In a recent paper [I], a model to study the impact of climate
shift (global warming) on the dynamics of a species facing it was proposed. This
model involves the following reaction-diffusion equation on the real line

Ou = Ogzu + f(x — ct,u), t>0, xzekR

The first part of this paper is dedicated to the mathematical study of higher dimen-
sional versions of this problem, that we call the pure shift case:

(1) Ou = Au+ f(x — cte,u), t>0, zeRY,
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with f : RY x [0,4+00) = R, ¢ > 0 and e € SV~ given. In the one dimensional
ecological model, the variable x is thought of as the latitude, say in the northern
hemisphere. The solution (¢, x) represents the population density of the species at
time ¢ and point x. The net effect of reproduction and mortality - which depends on
the population density - is represented by the reaction term f. The z-dependence of
f embodies the fact that climate conditions are not uniform in space, and there are
regions more favourable than others for the species. Since the space dependence of
f is affected by the time under the action G¢(x) = x — cte, the zones with favourable
climate shift in the direction e with speed c. Heuristically, for the population to
persist it is necessary for a portion of the population large enough to “migrate”
in the direction e, and indeed this is what happens if the speed c is not too large.
This is proved in [I] when the dimension N is equal to 1. Our aim is to extend the
results of [I] to higher dimensions.

A crucial point to establish the large time behavior of solutions of () consists in
the study of the existence and uniqueness of travelling wave solutions tracking the
imposed shift. That is, positive bounded solutions of the type u(t,z) = U(z — cte).
Such solutions are obtained from the following elliptic problem in U:

AU +ce-VU+ f(z,U)=0 a.e. in RV
(2) U>0 inRN
U is bounded.

First, we establish a necessary and sufficient condition for the existence and unique-
ness of travelling wave solutions. Then, we show that when such a travelling wave
solution exists it is stable, in the sense that it attracts the orbits of solutions of
the evolution problem with nontrivial initial conditions uy > 0. Otherwise, the
solutions of () converge to zero as t goes to infinity.

In the second part of the paper, we consider problem () with the addition of a
nonlinear term which does not depend on t¢:

(3) O = Au+ f(x — cte,u) + g(x,u), t>0, xcRY

If one looks for travelling wave solutions u(t,z) = U(x — cte), one is led to the
equation

AU +ce-VU + f(z,U) + g(x + cte,U) =0 for a.e. z € RY,

for any ¢ > 0. Clearly, this problem does not admit a solution unless g(-,s) is
constant in the direction e (in which case it can be incorporated into f). In other
words, the function U(t,xz) = u(t,z + cte) cannot be constant in ¢, that is, no
travelling wave solutions exist. However, if the function z — g¢(z, s) is periodic in
the direction e, with period [, then g(z+cte, s) is periodic in ¢, with period I/c. This
suggests that we look for solutions u such that U(t, x) := u(t, z + cte) is periodic in
t, with period [/c. Then, our problem becomes

0U =AU +ce-VU + f(z,U) + g(z + cte,U), (t,x) € RN*1
(@) U>0 inRNF!

U is bounded

U isl/c-periodic in t,

where we have extended U by periodicity for ¢ < 0. A function solving () is called
a pulsating travelling wave, and we refer to this framework as the mixed peri-
odic/shift case. As for the pure shift case, we first establish an existence and



REACTION-DIFFUSION EQUATIONS WITH FORCED SPEED 3

uniqueness result for pulsating travelling waves, then we prove that as ¢t — oo so-
lutions of (3B)) with positive bounded initial datum converge either to the pulsating
travelling wave, when it exists, or to 0 otherwise.

The arguments in the proofs of the mixed periodic/shift case also work for the
two-speeds case, that is, for a problem of the type:

(5) Ohu = Au+ f(z — cte,u) + g(z — te, u), t>0, xcRN,

with arbitrary ¢’ € R. In the ecological context, the term g(z—c'te, u) may be viewed
as representing the influence of some environmental factors - such as, for instance,
the presence of vegetation - which are affected by the climate shift but in a different
time scale. We point out that this does not include the case of two cooperating or
competing species living in the same environment. For that kind of problem one has
to consider a system of equations (see in particular [8] and the references therein)
for which eigenvalue problems and maximum principles are more delicate to handle.

In the forthcoming paper [7], we treat the case where f is periodic in some space
directions, orthogonal to the direction of the shift e, as well as the case where the
problem is set in a straight infinite cylinder, with Neumann boundary conditions,
or in sets which have an asymptotic cylindrical shape.

1.2. Main results in the pure shift case. Let us now describe precisely the
assumptions on f. Even in the one dimensional case, they yield a slightly more
general framework than in [I]. Throughout the paper, we will assume that the
nonlinearity f(z,s) : RY x [0,+00) — R is a Carathéodory function such that

(6) s+ f(x,s) is locally Lipschitz continuous, uniformly for a. e. z € RY,
36 > 0 such that s — f(z,s) € C1([0,4]), uniformly for a. e. x € RY.

In some statements, we will require the following assumptions:

(7) f(2,0)=0 fora.e zcRY,

(8) 38 >0 suchthat f(z,s) <0 for s> S and for a. e. z € RV,

Condition (8]) is usual in population dynamics and is related to a maximum carrying
capacity of the environment. Another assumption needed is

9) 5 f@s) is nonincreasing for a. e. z € RY,
s
and it is strictly decreasing for a. e. z € D C RY, with |D| > 0.
Lastly, the condition of boundedness of the favourable zone is expressed by

(10) limsup fs(x,0) < 0.
|| =00
Such a condition is weaker than that in [I], where fs(z,0) is assumed to have a
negative limit as |x| — oo.
A typical example of f satisfying (@)-(I0) is

fz,5) = s(C(x) = n(x)s),
with ¢,n € L®(RY) such that n > 0 a. e. in RN, > 0 in D C RY, with |D| > 0,

inf n(xz) > 0, limsup ((x) < 0.
{zeRN : ((z)>0} ( ) |z|— 00 ( )
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If f satisfies () then the linearized operator about w = 0 associated with the
elliptic equation in (@) is

Lw = Aw+ ce-Vw+ fs(z,0)w.

The main results here are that the existence and uniqueness of travelling wave
solutions of () - as well as the large time behavior of solutions with nonnegative
initial datum - depend on the stability of the solution w = 0 for the equation
Lw = 0, that is, on the sign of the generalized principal eigenvalue \i(—L,RY).
The generalized principal eigenvalue of a linear elliptic operator —L in a domain
Q0 C R¥ is defined by

(11)
M(=L,Q):=supfA eR: 3o e W2N(Q), ¢ >0and (L+A)¢p <0 a.e. inQ}.

loc

In the sequel, we will set A\; := A\ (—£,RY).
Theorem 1.1. Assume that [{)-({I0Q) hold. Then problem @l) admits solution if and

only if A\1 < 0. Moreover, the solution is unique when it exists.

Theorem 1.2. Let u(t,z) be the solution of [Il) with an initial condition u(0,z) =
up(x) € L¥(RN) which is nonnegative and not identically equal to zero. Under
assumptions ([{)-IQ) the following properties hold:
(i) if \1 > 0 then

lim u(t,z) =0,

t—o0
uniformly with respect to x € RV ;
(i) if M1 < O then
tlim (u(t,z) = U(x — cte)) =0,
—00

uniformly with respect to x € RN, where U is the unique solution of (2)).

We will see that there exists a critical speed ¢j, depending only on fs(z,0)
and not on e, such that Ay < 0 if and only if ¢ < ¢y, provided A\; < 0 when
¢ = 0 (cf. Definition [Z] and Proposition B in Section [ZT]). Hence, the biological
interpretation of Theorem[L.2]is that the population manages to persist by migrating
if the speed of the climate shift is not too large, otherwise there is extinction.

We further consider the problem

(12) O = alu+vf(xz — cte,u), t>0, xecRY

and we examine the dependence of the critical speed ¢y with respect to the positive
parameters a and v (see Section 2.6)).

1.3. Main results in the mixed periodic/shift case. It will always be assumed
that g(z,s) : RY x [0,+00) — R is a Carathéodory function satisfying the same
regularity assumptions (@) as f. Moreover, the function z — g(z, s) is periodic in
the direction e, with period [ > 0, that is

g(z +1le,s) = g(z,s) for s>0and for a. e. z € RV,
Henceforth, we set
h(t,z,s) = f(x,s) + g(z + cte, s).
Then, the function h is I/c-periodic in ¢. The assumptions on the dependence of h

with respect to z and s are the same as those on f in the pure shift case. More
precisely, we assume that

(13) h(t,z,0) =0 for a.e. (t,z) € RN L
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(14) 38 >0 such that h(t,z,s) <0 for s > S and for a. e. (t,z) € RN,
ht,z,s
(15) { s hit,,5) is nonincreasing for a. e. (t,z) € RV*1

s
and it is strictly decreasing for a. e. (¢,2) € D C RV with |D| > 0.

The analogue of condition (0] is required uniformly in ¢ € R, that is,

(16) lim sup hs(t,z,0) <O.
R—o00  teRr
|z|>R

A sufficient condition for (6] to hold is
limsup fs(z,0) < — sup gs(z,0).

|z] =00 TERN
If (I3) holds then the linearized operator about w = 0 associated with the para-
bolic equation in ([ is

Pw = 0w — Aw — ce - Vw — hg(t, z,0)w.

Note that the coeflicients of P are I/c-periodic in ¢t. We now introduce a notion of
generalized principal eigenvalue associated with a general parabolic operator P with
T-periodic coefficients with respect to ¢ in a domain R x 2, where T" > 0 and (2 is a
domain in RY. The generalized T-periodic (with respect to t) principal eigenvalue
of P in R x () is defined as

p (PR x Q) :=sup{p e R : J¢ € Wyl (R x Q) T-periodic in ¢,

(17) .
¢>0and (P—pu)p >0 a. e in RxQ}.

The test functions ¢ in the above definition belong to Wi,il 1oc (R < Q) in order to
satisfy the maximum principle (see e. g. [T4]). Unless otherwise specified, we will set
T :=1/c and we will denote by u; the T-periodic generalized principal eigenvalue

121 (P,RNJrl).
Theorem 1.3. Assume that (I3)-[I6) hold. Then problem () admits solution if

and only if p1 < 0. Moreover, the solution is unique when it exists.

Theorem 1.4. Let u(t,z) be the solution of @) with an initial condition u(0,z) =
up(z) € L®(RYN) which is nonnegative and not identically equal to zero. Under
assumptions [I3B)-{8) the following properties hold:
(i) if 1 > 0 then

lim u(t,z) =0,

t—o00

uniformly with respect to x € RY;

(i) if w1 < O then
tlim (u(t,z) = U(t,x — cte)) =0,
— 00

uniformly with respect to x € RN, where U is the unique solution of (@).

A natural question arises as to whether there exists a critical speed ¢y such that
if ¢ < ¢p then uy < 0 and if ¢ > ¢¢ then uy > 0. This would be the analogue here
of the pure shift case. Such a result however is an open question. It is not clear
whether such a property holds for the mixed case. What we can prove is that there
exist a subcritical speed ¢ and a supercritical speed ¢ such that p; < 0 if ¢ < ¢ and
1 > 0 if ¢ > ¢ (cf. Definition Bl and Proposition B in Section B.T]).
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1.4. Main results in the two-speeds case. Actually, the results in the mixed
periodic/shift case hold good for the more general two-speeds problem (B]) as well,
for any two speeds ¢ # ¢ > 0. If u solves (@) then the function a(t, z) := u(t, x+cte)
satisfies

o = Aﬁ—l—ce-V&—i—ﬁ(t,x,&) =0 fora. e zeRY,

with h(t,z,s) == f(x,s)+g(z+ (c— )te,s). Therefore, under the same periodicity
assumption g(z + le, s) = g(z, s) as before, we see that h is [/(c — ¢)-periodic in
t. This suggests that we look for pulsating travelling wave solutions U of ({) with
time period I/(c — ¢’), that is,

U = AU +ce-VU + f(z,U) + g(z + (c — )te,U), (t,x) € RN+
U>0 inRNH

U is bounded

U isl/(c— ¢)-periodic in t.

(18)

As before, we denote by P the linearized operator about w = 0:
Pw = 0w — Aw — ce - Vw — ﬁs(t,x, 0)w,

and with py the generalized [ /(c—¢’)-periodic (with respect to t) principal eigenvalue
p1(P,RYFY) given by ([[7) with T =1/(c — ).

Theorem 1.5. The results of Theorems[L3 and [1-4] hold true with h, @) and (@)
replaced respectively by h, @) and ([IJ]).

Subcritical and supercritical speeds ¢, € exist even in this case, and are defined
exactly as in the mixed periodic/shift case.

1.5. Plan of the paper and strategy of the proofs. The paper is divided into
two parts. The first one (Section ) deals with the pure shift case and the second
one (Section [3) is concerned with the mixed periodic/shift case.

In Section 211 we first recall some properties of the generalized principal eigen-
value A\; that will be used in the sequel. Next, we make a change of unknown in
order to transform problem (2] into a problem with an elliptic equation having self-
adjoint linear part. This allows one to define the critical speed ¢y and to establish
its relations with the sign of A\;. Another consequence of the new formulation of the
problem is that, owing to ([I0l), we are able to construct some rotationally invariant
supersolutions that are then used to derive exponential decay of travelling wave
solutions. This is done in Section In the following one, we make use of the
self-adjoint structure of the equation and the exponential decay to prove a com-
parison principle for travelling waves, stated in Theorem 2.3 below. The necessary
condition for the existence result as well as the uniqueness result are consequences
of this comparison principle, as it is shown in Section 2.4l We wish to emphasize
that this approach differs from that of [I], where the case Ay > 0 is handled by
establishing a lower bound for the decay of the generalized principal eigenfunction.
This is possible in [I] only because fs(z,0) is assumed to have a negative limit as
|z| — oo, which is not the case in general here. The proof of the sufficient condition
is essentially the same as in [I], based on the method of sub and supersolutions and
a characterization of the generalized principal eigenvalue. In Section 23] we derive
the large time behavior of any solution of (Il with nonnegative initial datum by
comparison with some sub and supersolutions monotone in ¢, as was done in [2].
Some extra work is required to prove that the convergence is uniform in x. The



REACTION-DIFFUSION EQUATIONS WITH FORCED SPEED 7

dependence of the critical speed ¢y with respect to the amplitude of the reaction
and diffusion terms is discussed in Section

At the beginning of Section B.I], we present some results concerning the gener-
alized time-periodic principal eigenvalue p; of the evolution operator. Then, we
reduce (@) to an equivalent problem via the same change of function as in Section
211 As a consequence of the new formulation, we define sub and supercritical speeds
¢, ¢ and, in Section B.2] we derive exponential decay of pulsating travelling wave
solutions. In contrast with the pure shift case, the linear part of the new operator
being parabolic is not self-adjoint. Thus, the method used in Section 2.3 to prove
the comparison principle for travelling wave solutions is not applicable. Instead, a
method based on the maximum principle is presented in Section[3.3] This is possible
because, by (I3 and (I6]), the function h(t, z, s) has the right monotonicity in s for
|z| large. Section B4l is concerned with the large time behavior of solutions of (3]).
As a consequence, the sufficient condition for the existence of pulsating travelling
wave solutions is obtained. Since they are of independent interest, we state such
results for more general time periodic parabolic equations (for which neither (IH)
nor (@) are required). We prove Theorem [[L3] and Theorem [[4] in Section B35 by
putting together all the previous tools. Lastly, at the end of the paper we show
that the arguments in the mixed periodic/shift case also apply to the two speeds

problem (&).

1.6. Notation. We denote by Br(z) the ball of RY with radius R > 0 and centre
x € RY, and Br = Br(0). The symbol V stands for the vector (dy,---,0x) of
partial derivatives with respect to the space variables x1,--- , 2, and A = sz\il Oy

We require the weak notion of solutions for parabolic equations such as () or
@), because it only assumes the initial datum to be in L%OC. Let us briefly recall
the definition. We say that wu(t,z) is a solution (resp. sub, supersolution) of ()
with initial condition u(0,-) = up € L2 (RY) if, for all ¢,7 > 0, the functions u, Vu

loc

belong to L2((0,t) x B,) and u(t,-) € L*(B,), and

l/ @An»¢@w>—zm¢mf»+1/ (—udh+ Vu- Vo)

” (0,7)x By

— [ fe-aeue
(0,7)x B,

(resp. <, >) for a. e. 7 > 0 and any test function ¢ € C*([0, 7] x B,.) such that ¢ = 0
on [0,7] x OB,. We will also make use of theory of strong solutions for parabolic
equations. A strong solution of a parabolic equation in an open set Q C RN*1! is
a function u € W117’lic(Q) which satisfies the equation a. e. in Q. Here, for p > 1,

Wpl’Q(Q) stands for the space of functions ¢ € LP(Q) with weak derivatives 9;¢, 0;¢
and 0;;¢ in LP(Q), equipped with the norm

N N
I¢llp. = 6l o) + 10l Lo(e) + D 10idll o) + Y, 10:6]l Lo(e)-
=1

ij=1

For elliptic equations such as that in () it is understood that we refer to strong
solutions. In particular, it follows that if U is a solution of (2] then U(x — cte) is a
(travelling wave) solution of (1) with initial condition U(z).

The regularity assumptions (@) on the function f are understood in the following
sense:
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(1) for any &€ > 0 there exists a positive constant k¢ such that
Vs1,82 € 0,€], [ f(;81) = f(s 82) oo ) < kels1 — s2f;

(2) for a. e. x € RY the function s — f(z,s) belongs to C*(]0,d]) and its
derivative f, satisfies

Vse [075]7 }}Llfl) ||f5('as+h’)_fS('aS)HL“’(RN):0'
s+he(0,5]
Finally, we denote for brief by “inf” and “sup” respectively the essential infimum
and supremum of a measurable function.

2. PURE SHIFT CASE
Recall that in Section we introduced the following notation:
Lw = Aw+ ce- Vw+ fs(z,0)w,

A= M (=L, RY).

Throughout this section, we set

(19) ¢ := —limsup fs(z,0).

|| =00
Note that ¢ € R because fs(x,0) € L®(RY) thanks to the Lipschitz continuity of
f. If (M) holds then ¢ > 0.

2.1. The generalized principal eigenvalue and definition of the critical
speed. The generalized principal eigenvalue A;(—L, ) defined by () has been
introduced in [4]. Its properties have been widely investigated in our previous
paper [5] and in the one in collaboration with F. Hamel [2]. We refer to our work
in progress [6] for a comprehensive treatment of the subject, with rather general
assumptions on the coeflicients.

A basic result of [4] is that Ay (—L, ) is always a well defined real number, which
coincides with the Dirichlet principal eigenvalue of —L in € if € is bounded and
smooth. We recall that the Dirichlet principal eigenvalue of —L in €2 is the unique
real number A such that the problem

—Lp=Xp a.e.in
=0 on 0f)

admits a positive solution ¢ (called Dirichlet principal eigenfunction, which is
unique up to multiplication). Henceforth, we denote by A(R) the Dirichlet prin-
cipal eigenvalue of —L in Br and ¢pr the associated principal eigenfunction such
that ¢r(0) = 1. Another fundamental result for our purpose is

Proposition 1. ([4] and Proposition 4.2 in [2]) The function A(R) : Rt — R
decreases and satisfies

R—o0
Furthermore, there exists a generalized principal eigenfunction of —L in RY, that
is, a positive function @ € W2’p(]RN), for any 1 < p < oo, such that

loc

(20) —Lo=M\¢ a e inRY.
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It is classical in this framework to make a Liouville transformation of the unknown
U. The function U(x) is a solution of (@) if and only if v(z) := U(x)e2* is a solution
of

c C2

Av + f(z,v(z)e” 2%¢)e2 e — Vi 0 a.e inRY
v>0 inRY
v(z)e” 2% is bounded.

(21)

Under assumption (), the linearized operator about w = 0 associated with the
equation in (ZI)) is
Lw = Aw + (fo(x,0) — /4)w.

Proposition 2. For any domain Q in RY the following identity holds:

M (=L, Q) = M\ (=L, Q).
Proof. Tt follows immediately from definition ([I) and the fact that

£o = (Llge 5o ))ei™
for any function ¢ € Wﬁ)cl Q). O

We can now define the critical speed ¢y. Let us introduce the operator

Low := Aw + fs(x,0)w
and set \g := A1 (—Lo, RY).
Definition 2.1. (Critical speed) We define

‘o ::{ 2v/=Xg if Ao <O

0 otherwise.

By Proposition [2] we infer
2 2
A= M(=Lo+ T, RY) =do + T

Hence, the following equivalence holds

Proposition 3. A\ <0 iff ¢ < ¢p.

Note that, owing to Theorem [[LT] and Proposition Bl our condition ¢y = 0 if
Ao > 0 implies that in such a case, there does not exist a stationary solution even
without climate change, that is ¢ = 0.

2.2. Exponential decay. The next result will be useful to derive the behaviour
of solutions of (2]]) far from the origin. An analogous property is proved in [I] in
dimension N = 1.

Lemma 2.2. Letv € Wﬁ)cN (RN) be a positive function satisfying

A
Ve eRY, o)< CeVlel, lim inf o(z) > 7,

|z| =00 ’U((E)

for some positive constants C' and . Then,

lim w(z)eV7 I = 0.

|z|— 00
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Proof. From the Sobolev embedding theorem we know that v € C°(RY). By the
assumptions on v there exist €, R > 0 such that Av > (v + 2¢)v a. e. in RV \ Bg.
For p> R and a > 0let ¥, : [p, p + a] — R be the solution of

V" =(v+e)y in (p,p+a)
9(p) = CeV?
I(p +a) = CeVilrta),

That is, 9,,4(r) = A, e VITe" + B, ,eV7+e" with

eﬁa _ e—\/v—i-aa
evVAtea _ o—/yFea |’

A, . = CeWTHVITer (1 -

eﬁa _ e—\/'y-i-aa

— CeVT=Vr+e)p
Bpa=Ce ev/itea _ g—vatea”

The function 6, ,(x) := V,,.(|z|) satisfies

N -1

|I| 19;),11('5[:')7 xEBp-i-a\Bp-
Since ), ,(|z]) < /7 +¢€Vp.a(|7|), there exists p > R independent of a such that
N0y o — (Y+2€)0;54 <0in Bsy, \ By Hence, v and 65, are respectively a sub and
a supersolution of —A + (y+2¢) = 01in Bjiq \ Bs and v < 8; , on 9(Bjiq \ Bp).
Consequently, the weak maximum principle yields v < 6;, in Bji, \ Bj, for any
a > 0. Therefore, for |z| > p we get

Aep,a(x) = (7 + 8)1913;11("/[;') +

’U(:E) S lim oﬁ a(I) = Ce(\ﬁh/m)ﬁe—\/mm,
a—oo
which concludes the proof. .

The assumptions in Lemma 22 are sharp. Indeed, the function v(z) = e(vV7+e)z,
e > 0 and x € R, shows that the exponential factor /¥ in the first assumption
is optimal. On the other hand, owing to the next example from [I], the strict
inequality in the second assumption is needed: let v € C?(R) be a function such
that v(z) = (1 4 |z|)e~V71?l for |z| grater than some positive constant R. Then,
1
lim w(z)e VIl =0, lim 2 (=) =7,

2|00 lz|—o0 V()
but the conclusion of Lemma does not hold.

Proposition 4. Let v be a solution of ZII) and assume that [@), @), @A) hold.
Then, for any 0 < v < { + ¢*/4 there exists a positive constant k = k., such that

Ve e RN, w(z)+|Vo(z)| < ke VTlel,

Proof. Tt is sufficient to prove the statement for ¢?/4 < v <  + ¢?/4. Set
fz,v(z)e27¢)

v(z)e 3¢

z(x) =

The function z belongs to L>(R”) because f is locally Lipschitz continuous and
(@ holds. By (@) and (@) we get

Av(z)
v(x)

C2 C2
= — —_ >
z(x) + e fs(;v,O)+—4

(22) for a. e. z € RY,
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Hence, by ([IJ),
A 2
lim inf v(@) >(¢+ SIS .
The function v(x)e V7%l is less than v(z)e™ 3¢, which is bounded. LemmaBZ2then
yields v(z) < Coe™ V717l for some constant Cy > 0. Now that we have derived the
exponential decay of v, the estimate on Vv follows from ([22]) by standard arguments.

Indeed, by the LP estimates, for every 1 < p < oo there exists C; > 0 such that

Vo e RN, |[vllwers, @) < CllvllLe(Ba@)):

where C; depends on ||2]| Lo ey and not on x. Hence, using the injection of W*?
in C! for p > N, we can find another constant C; > 0 such that VUl Lo (B, (2)) <
Cle_\ﬁm. O

2.3. Comparison principle. In this section, we derive a comparison result be-
tween solutions and supersolutions of ([2I)). In particular this yields the uniqueness
result. The method here consists in assuming, by way of contradiction, that the
set O where the supersolution lies below the solution is nonempty. Then, thanks
to the self-adjoint structure of the linear part of the operator and the exponential
decay of the solution, one gets a contradiction by using the Stokes theorem and
Hopf’s lemma. We mention that another approach can be followed. Based on the
maximum principle, it applies also to operators with non-self-adjoint linear part
and hence will come handy in the mixed periodic/shift case (see Section B33). We
have chosen to present the first method in the pure shift framework, because it is
of independent interest and also because it is the natural extension of the method
used in [I] to prove nonexistence of solutions when A; = 0. The main difficulty with
respect to the one dimensional case treated in [I] is that O could be non-smooth
and then neither the Stokes theorem nor Hopf’s lemma do apply directly.

Theorem 2.3. Assume that [@), @), (IQ) hold. Let v be a solution of 1) and
w € W2’N(RN) be a positive supersolution of the elliptic equation in 21I), that is,

loc
C2 c c
—Aw+ —w > f(z,w(x)e 272 q. e in RV,

In addition, assume that4there exist ko, k1 > 0 such that
(23) w(z) <ky = |Vw(x)| <k
Then v < w.

Proof. Set

O:={zeRY : v(x) > w()}
and assume, by way of contradiction, that @ # (). We distinguish different cases.
Case 1: O =RY,
Multiplying the equation for v by w and that for w by v and integrating the
difference over Br we obtain, for any R > 0,

[ cun ot < [ s 50 v e e
Br

Br
The Stokes theorem yields

(24) /é)BR (vVw —wVv) -v < /BR
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By Proposition [ there exists Ry > 0 such that v(z) < ko for |x| > Ry. Hence,
by assumption @3)), for |z|] > Ry w(z) < ko and |Vw(x)| < k1. Using again
Proposition 4 we find that the left-hand side of (24]) goes to zero as R — oco. This
is a contradiction because, by (@), the right-hand side is nonincreasing in R and it
is negative if |D N Bg| > 0, where D is the set in ().

Case 2: O # RN,

We would like to proceed as before, applying the Stokes theorem in O, and
deriving (24)) with Br replaced by O. The problem is that O could be unbounded
and it is not necessarily smooth. To deal with this, we introduce a family of cut-off
functions. Let g € C*°(R) be such that

B=0in (—o0,1/2], 0<p <4in (1/2,1), B =11in [1,+0c0).
Then, we define 5.(s) := (s/e). Let us set 0 := v —w. For € > 0 we get
(25) / (—whv+vhw)pe(o) < / [wf(w,ve”27¢) —vf(x,we™2"%)]e2"* B (o).
RN RN

Note that the function 5. (o) is compactly supported because (. vanishes on (—oo,
¢/2] and o(z) < ¢/2 for |z| large enough by Proposition @l The Stokes theorem
yields

/ (—wAv + vAw)B:(0) = / BL(e)Vo - (wVv —vVw)
RN RN

- / B (o)u|Vol? / 8 (0)oVo - V.
o 1)

The function SL(c)oVo - Vw converges pointwise to 0 as e — 07 and it satisfies
4
|BL(c)oVo - Vuw| < |a||VU||Vw|gx{g<a} < 4|Vo||Vw,

where X {,<c} stands for the characteristic function of the set {z : o(z) < e}. Since

4|Veo||Vw| € LY(0O), it follows from Lebesgue’s dominated convergence theorem
that the left-hand side of (28]) satisfies

(26) limsup/ (—wAv +vAw)p: (o) = limsup/ w|Vo|*B.(c) > 0.
RN @]

e—0t e—0t

We argue differently according to whether w is a solution of the elliptic equation in
1)) or not. Let us denote by U the set where w is a strict supersolution, that is,

U= {x eRY: —Aw(z) + %w(:ﬂ) > f(x,w(;p)e—%w'e)e%ﬂﬂ'e}_

Case 2a: U NO| > 0.
By ([26) and (@) we get

2

0< limsup/ <f(x,v(x)e§z'e)e§z'ew ~Sow+ vAw) Be(0)
e—=0t JRN 4

2

e — Czw + Aw) vB: (o)

e

< limsup/RN <f(3:,w(a:)e_gw'e)e

e—0t
c c c2

= / (f(x,w(:t)e‘?”e)eﬂ'e ——w+ Aw) v.
o 4

This is a contradiction because the last term is strictly negative (possibly equal to
—00).

Case 2b: UNO| =0.
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By (@), the right-hand side of (28] is nonpositive. Hence, by (28],

(27) lim [ w|Vo|*BL(o) = 0.
e—=0t Jo

We will find a contradiction by using the fact that o is a positive solution of a
linear elliptic equation in O, vanishing on the boundary, and applying the Hopf
lemma in a smooth region of 0. To this end, we will define such a suitable
region. Let xg € O and d := dist(xg, 00). Thus, B4(zo) C O and there exists a
point z1 € 9O N 0B4(x). Since the function o is a positive solution of a linear
elliptic equation in Bg(xg) (because f(z,-) is Lipschitz continuous) and vanishes
on x1 € 0By(xo), the Hopf lemma implies that Vo(z1) - (r1 — 29) < 0. Let us
consider a coordinate system for RY such that Vo (z1) € {0}V =1 x R* and denote
the generic point in RY by (y,2), y € R¥N~! 2z € R. From the implicit function
theorem it follows that, in a suitable neighborhood of 1, the set O is given by
{(y,2) e RN : y e A, z = F(y)}, where A is a domain in R¥~! and F is a
function in C'(A), and in this neighborhood O C {z > F(y)}. Furthermore, there
exist A’ CC A, with |A’| > 0, and k,~y > 0 such that the bounded set

O :={(y,2) eRY : yec A, F(y)<z<F(y)+k}
is contained in O and 9,0 > ~ holds in O’. Therefore,

F(y)+k
/w|va|25;(a)2/ w|VU|26é(U)27(infw)/ dy/ B(0)d.0 dz
o o o © o JF)

=7 (igg,f w) /A Be(o(y, Fy) + k) dy =~ (igg,f w) |A'|B= (k).

Since inforw > 0 and B.(vk) — 1 as € — 0T, this yields a contradiction with

@D). O

2.4. Existence and uniqueness of travelling waves.
Proof of Theorem [I1l. Since problems (2] and (2I]) are equivalent, the uniqueness
result for (2)) immediately follows from the comparison principle in Theorem 23
Recall that any solution of (ZI]) belongs to W1 (R™) by Proposition @ and then
satisfies (23]). Let us now prove the criterion for existence in Theorem [[.T]

Case 1: A\ < 0.

We proceed exactly as in [2]. By Proposition [0 there exists R > 0 such that
A(R) < 0. Define the function

| kpgr(z) x€Bg
Ulw) = { 0 otherwise,

with £ > 0 to be chosen. Since
—A(kpRr) —ce - V(kpr) = (fs(x,0) + M(R))kpr a.e.in Bp,
f(z,0) = 0 by @ and f(z,-) € C*(]0,4d]), it follows that, for x small enough, U
satisfies —AU — ce - VU < f(x,U) a. e. in Br. As was shown in [3], U is a weak
subsolution of the equation in ([@). On the other hand, the function U(x) = S
(where S is the constant in () is a supersolution of the equation in (). Also,
choosing a smaller # if need be, we get U < U. Consequently, (see e. g. [3]) we find
a function U such that
AU +ce-VU+ f(z,U)=0 a.e. in RV
{ U<U<U in RV,
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The strong maximum principle implies that U is strictly positive and then satisfies
@.
Case 2: \1 > 0.

From Proposition B it follows that A (—£,RY) = A; > 0. Assume, by way
of contradiction, that ([2) admits a solution U, that is, (2I) admits the solution
v(z) = U(x)e™¢. Let ¢ be a generalized principal eigenfunction of —£ in RY
(cf. Proposition[). Then, the function @(z) := p(x)e2? is a positive solution of
—L£p = M@ a. e. in RN, Normalize @ in such a way that ¢(0) < v(0). By @) we
see that

2

“AG+ T = (fu,0) + MG 2 fla Glr)e E)ET e inRY,

that is, ¢ is a supersolution of the equation in (2II). Let us show that ¢ satisfies
[23), for some ko, k1 > 0. By interior elliptic estimates and Harnack inequality, for
1 <p < oo we get

Va eRY, |@llwer (s @) < Cill@ll () < C2é(x),

with C7, Cy positive constants independent of z. As a consequence, the embedding
theorem yields |V@| < C3¢ in RY, for some C3 > 0, and then (23] holds for
any kg > 0 with k&1 = Cskg. Therefore, Theorem implies v < ¢, that is a
contradiction. g

2.5. Large time behavior. In this section, we consider the initial value problem
@.

Proof of Theorem[L2. Let S be the positive constant in () and set S’ := max{S,
lluol| oo vy }- The functions u; = 0 and up = S” are a sub and a supersolution re-
spectively of ([28), because f(x,0) =0 and f(x,S’) <0 for a. e. z € RY. Therefore,
thanks to the parabolic weak maximum principle, the existence of a unique solution
w of () with initial condition u(0,x) = ug(z) follows from standard parabolic the-
ory of weak solutions. In addition, 0 < u < S’. The function @(t, z) := u(t, z + cte)
is a solution of

(28) Oyt = A+ ce - Vi + f(x, ), t>0, xcRN,

with initial condition @(0,z) = ug(z). Let w be the solution of ([28) with initial
datum w(0,z) = S’. By comparison, & < w < S’ in RT x RY. Furthermore, using
once again the maximum principle, we infer that ¢ — w(¢, z) is nonincreasing and
then, as t — oo, it converges to a function W (x) satisfying
(29) VzeRY, limsupa(t,z) < lim w(t,z) = W(z) < 5.

t—oo t—o0
The LP regularity theory up to the boundary (see e. g. [13] or Chapter VII in [14])
yields that, for any p > 0, there exists C, > 0 such that

(30) Vig >0, Vag € ]RN7 ||wHN+1,(tg,tg+p)><Bp(xg) < Cp'

Then, as t — 0o, w(t,z) converges to W (x) locally uniformly in RY and, as n — oo,
O;w(t+n, x) and 0;;w(t+n, ) converge respectively to 9;W (x) and 0;; W (z) weakly
locally in LV (R* x RY). Clearly, 0 < W < 8" and AW +ce-VW + f(z, W) =0
a. e. in RV, Furthermore, we claim that for any sequences (¢,)nen in RT and
(xn)nEN in RNa

(31) lim t, = lim |z,|=+00 = lim w(t,,z,) =0.
n—00 n—oo n—00
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Let us postpone the proof of (BI]) and conclude the proof. We consider two different
cases.

Case 1: \; > 0.

Owing to Theorem [[.T] the function W cannot be strictly positive and then, by
the elliptic strong maximum principle, W = 0. This shows that w(t, z) converges
locally uniformly to zero as t — oco. If this convergence is not uniform then there
exists € > 0, (tn)nen and (zy, )nen such that ¢, |x,| = oo asn — oo and w(t,, x,) >
e for every n € N. This is in contradiction with our claim (BI)). Therefore, w(t, x)
converges to zero as t — oo, uniformly with respect to x € RY, and by ([29) the
same is true for 4. Statement (i) then follows, because u(t, z) = u(t,x — cte).

Case 2: A\ < 0.

By Proposition [l there exists R > 0 such that A(R) < 0. Consider the Dirichlet
principal eigenfunction g of —L£ in Bg. As we have seen in the case 1 of the proof
of Theorem [[T], for x > 0 small enough the function

| kpgr(z) x€Bgr
U(z) = { 0 otherwise

is a weak subsolution of the elliptic equation in (). Moreover, even if it means
decreasing k, we can assume that U(z) < a(1,z). Indeed, @(1,z) > 0 by the
parabolic strong maximum principle. Thus, the comparison principle yields that
the solution v of (28] with initial condition v(0,z) = U(z) is nondecreasing in ¢ and
satisfies

(32) Vt>0, Ve eRY, Ulx)<v(tz) <alt+1,z) <wt+1,).

Arguing as before one finds that, as ¢ goes to infinity, v(¢,z) converges locally
uniformly to a function V satisfying U <V < W < 5" and AV +ce-VV+ f(z,V) =
0 a. e. in RV, Therefore, by the strong maximum principle V' > 0 and then Theorem
[dyields V =W = U, where U is the unique solution of (2). We have shown that
v and w converge locally uniformly to U as ¢ goes to infinity and then, owing to
B2)), the same is true for @. Assume by contradiction that the convergence of @ to
U is not globally uniform in z. Hence, there exist € > 0, (¢n)nen and (2, )nen such
that limy, e ty, = lim, 00 |2n| = 00 and |a(tn, x,) — U(x,)| > € for every n € N.
Recall that U(x)e?** is the unique solution of problem (ZI)). Thus, Proposition @]
yields lim,| o U(x) = 0. Consequently, for n big enough we have that

e < U(tn,xn) — Ulxn) < 0(tn, xn) — U(zy).

Therefore, lim sup,,_, . w(t,,z,) > &, which is impossible by (BI]). This means that
lim; oo u(t, z + cte) = U(z), uniformly in # € RY, and then statement (ii) holds.

It only remains to prove the claim (3I). Assume that (3I)) does not hold. Then,
there exist € > 0, (¢n)nen and (2 )nen such that ¢, |z,| — oo as n goes to infinity
and w(ty,x,) > € for every n € N. Using estimate (80]) and the compact injection
we find that, as n goes to infinity and up to subsequences, w(t,z + x,) converges
to a function w(¢, ) uniformly in [0, p] x B, for any p > 0. Moreover, by (@) and
(@), the function w satisfies

o < A+ ce- Vi — (i in RT x RV,

with initial condition w(0,z) = S’. Define the function 6(¢,z) := S’e~¢t. We see
that 9,0 = —C6 and 6(0,z) = w(0, x). Therefore, the parabolic maximum principle
yields w(t,z) < (t,z) for t > 0, z € RY and then lim;_,, w(t,z) = 0. This is
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impossible, because

Vit>0, w(t0) = lim w(t,x,) > limsupw(ty,,) > €.

n—00 n—00

The proof of Theorem is thereby complete. |

2.6. Influence of the parameters on the critical speed ¢y. We examine now
the dependence of the critical speed ¢y with respect to the amplitude of the reaction
and diffusion terms. Consider the problem ([2) with a and 7 positive constants.
Travelling wave solutions u(t,z) = U(z — cte) of ([I2)) satisfy

alAU +ce - VU +~vf(x,U) =0 a.e. in RY
(33) U>0 inRV
U is bounded.

The associated linearized operator about U = 0 is given by
Lacrw = alw+ ce- Vw+ v fs(z,0)w.

For any a,c,y > 0 set A\i(a,c,v) := A (—Laqc, RY).

Theorems [I.1] and hold true with (), @) and A; replaced respectively by
@), B3) and Ai(a,c,v). This is readily seen through the time change ¢t — t/7,
which reduces problem ([I2)) to

(34) 8tu:Au—|—1f(a:—Ete,u), t>0, zeRV.
a a

Indeed, if f satisfies (@)-(0) then the same is true for a='vf and we can apply
Theorems [I.1] and with
c

1
c=2 f=2f M=M(c/ay/a)= M),

We show that the critical speed for the problem (I2)) is given by

— 2\/—>\1((Z/")/,0,1) ay if )\1(&/’7,0,1) <0
c(a,7) = { 0 otherwise.

That is,
Proposition 5. A\i(a,c,v) <0 iff ¢ < cola,y).
The following result describes the behavior of the function (a,v) — co(a, ).

Theorem 2.4. Assume that Q) holds. If fs(z,0) < 0 for a. e. x € RN then
co = 0. Otherwise, co € C°(RT x RT) and there exists o > 0 such that

a
cola,y) >0 & — <o,
Y

co(a,v) <2 [sup fs(z,0)ary,
zeRN

v+ cola,v) is nondecreasing, and it is strictly increasing for v > —,
o

. CO(GH’Y) . .
lim ———= =2 /[sup fs(x,0) wuniformly in a € (0, R), for any R > 0.
S = zeRgi (x,0) uniformly (0, R), for any

Owing to Proposition B Theorem 2.4 has the following biological interpretation:

(1) if the population diffusion is rather low then a slow climate change is suffi-
cient for extinction;
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CO(aa’Y) Co(a,’}/)

o ajo

FIGURE 1. graphs of a+ co(a,y) and v — co(a,)

(2) if the diffusion is too high then extinction occurs even if the climate condi-
tions do not change at all;

(3) the larger is the amplitude of the reaction term, the higher are the chances
of persistence of the species.

Proof of Proposition @ Applying Proposition Bl with ¢ = ¢ 'c and f = a='vf we
derive
c
M1, c/a,v/a) <0 < — < &,
a

where

a2 —-A1(1,0,v/a) if A\1(1,0,7/a) <0
7o otherwise.
Thus, since \i(a,c,v) = al1(1,c/a,v/a) and a?X1(1,0,7/a) = A\ (a/v,0,1) ay,
Ma,c,y) <0 & ¢ <aé=cola,7y).
]

To prove Theorem [Z.4] we will make use of a result for elliptic operators in self-
adjoint form which we quote from [@].

Lemma 2.5. The function p — A (p,0,1) : RT — R is continuous, nondecreasing
and satisfies

lim A\ (p,0,1) = — sup fs(x,0),
p—0t z€RN
—limsup fs(x,0) < lim A;(p,0,1) < —liminf fy(x,0).
pP—>00 |z|— 00

|| — o0

Proof of Theorem [2.7} If sup,cgpn fs(x,0) > 0 then Lemma 23] and condition (I0)
imply that there exists a unique positive number o such that A1(c,0,1) = 0. The
result then follows from Lemma O

3. MIXED PERIODIC/SHIFT CASE

In Section we introduced the following notation:

T:= -,

c
h(t,z,s) .= f(x,s) + g(z + cte, s),
Pw = 0w — Aw — ce - Vw — hy(t, z,0)w,
M1 = /Ll(PvRN+1)'
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Henceforth, we set

(35) ¢:=— lim sup hs(t,z,0).
R—oo  ter
|lz|>R

Note that ¢ € R because hs(t,z,0) € L°(RY) thanks to the Lipschitz continuity
of f and g. If (IG) holds, then ¢ > 0.

3.1. Generalized time-periodic principal eigenvalue and definitions of ¢, ¢.
The definition [I7) of generalized principal eigenvalue for time-periodic parabolic
operators has been introduced in [I5], in the case of operators in divergence form
with Holder continuous coefficients. Here, we will use some results about pq (P, R X
Q) which we quote form [6], regarding operators with only bounded zero-order
coeflicient such as P.

The first property - which motivates the name of “generalized principal eigen-
value” - is that if 2 is a bounded smooth domain in R then p; (P, R x Q) coincides
with the T-periodic Dirichlet principal eigenvalue of P in R x €2, which is the unique
constant p such that the eigenvalue problem

Py = puyp a.e. in R xQ

=0 on R x 00

1 is T-periodic in ¢
admits a positive solution 1 (called Dirichlet principal eigenfunction) which is
unique up to multiplication. For the existence and uniqueness of the Dirichlet
principal eigenvalue for time-periodic parabolic operators with smooth coefficients
see [10]. From now on, u(R) will denote the Dirichlet principal eigenvalue of P in
R x Bg and ¢g the associated principal eigenfunction such that ¢g(0) = 1. The
following result is the analogue of Proposition [l

Proposition 6. ([6]) The function u(R) : R* — R decreases and satisfies

lim p(R) = 1.

R—oo
Furthermore, there exists a generalized principal eigenfunction of P in RNTL that
is, a T-periodic in t positive function ¥ € w2 (RN*+1) for any 1 < p < 0o, such

p,loc
that
P = a. e in RNTL
As in Section 2l we start by a change of function: U is a solution of ) if and
only if v(t,z) := U(t,z)e2% ¢ is a solution of

2
O = Av + h(t,z,v(t,x)e” 27%)e™C — CZU’ (t,z) € RNT!

(36) v>0 in RNt!
v(t,z)e”2%¢ is bounded
v is T-periodic in t.

Under assumption ([3)), the linearized operator about w = 0 associated with the
equation in (36) is

Pw := dyw — Aw — (hy(t, z,0) — 2/4)w.
Since P = (P(pe~57¢))e2% ¢, from definition (I7) it follows that

Proposition 7. The T-periodic principal eigenvalue of P and P coincide in any
domain R x Q, with Q@ C RN. That is, 1 (P,R x Q) = 1 (P,R x Q).
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Since hy(t,z,0) = fo(x,0)+ gs(x + cte, 0), the dependence on ¢ of the operator P
is more complicated than that of the operator £ introduced in Section 21l Thus,
the existence of a critical speed is not clear in this framework. However, we can
define a subcritical speed ¢ and a supercritical speed €. To this end, set

Pow := dw — Aw — fs(x,0)w,

and po := p1(Po, RV, where pi1 (Po, RVF1) is the generalized T-periodic principal
eigenvalue of Py in the whole space.

Definition 3.1. (Sub and supercritical speeds) We define
2 [nf_gs(2,0) — if 1o < inf gs(x,0
'_{ \/;6‘@9 (@,0)—po i po < inf gs(x,0)

0 otherwise,

)

ol
Il

2 [sup gs(x,0) —po if po < sup gs(zx,0)
zERN zERN
0 otherwise.
Proposition 8. Ifc < ¢, then puy <0. If ¢ > ¢, then 1 > 0.
Proof. For any function ¢ € WZ{,’?IOC(RN 1), T-periodic in ¢t and positive, the fol-
lowing inequalities hold:
c? ~ e
<770 — sup gs(z,0) + —) ¢ <Pop< <730 — inf gs(z,0) + —> .
zERN 4 rERN 4.

Hence, using definition () we derive

c? ~ ¢
po — sup gs(z,0) + — < (P, RYT) < g — inf_ga(2,0) + —.
2ERN 4 T€RN 4
The statement then follows, because 1 (P, RN*1) = p; by Proposition [Tl O

3.2. Exponential decay. The next result is the parabolic version of Lemma 2.2

Lemma 3.2. Let v e Wy?, ,  (RN*1) and let C,v > 0 be such that

Y (t,z) e RVFL 0 <ot z) < CeVTl2l
t — Av(t
lim sup d(t, 2) v, z) < =7,
|z|— 00 ’U(t,.’IJ)

uniformly in t € R. Then, there exists a constant k > 0 such that
Y (t,z) e RN*L w(t,z) < ke VT I2l,

Proof. We consider v € Wi,il 1o RV 1) s0 that we may apply the maximum prin-
ciple (see e. g. [14]). The embedding theorem yields v € CO(RN*1). Let e, R > 0 be
such that 0w — Av < (—vy — 2¢)v for a. e. t € R and |z| > R. For p,a > 0, consider

the same functions ¥, , as in Lemma Fix 7 € R and define
Op.alt, ) :=Dpalla]) + (T = £)dp.a,
ming, 44 ¥p,e > 0. By computation, for t € R and p < [z| < p+a

£

where d,, = 5

one gets
N-1,
010p.0 — Dbp.a(x) = =0p.a — (Y + E)Vpalla]) — ——=7) o (|2])

B
3 N -1
> = (74 3¢) dhallel) - T2, o).
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Since 9, ,(|z[) < /7 +€V,.a(|7]), we can find 5 > R in such a way that, for any
a >0,

0100 — Dbpa > = (v +26)0pa(|z]) > (v +26)05.0 I (=00, 7) X (Bjta \ Bp)-

We apply the comparison principle between v and 6;, in a cylinder (to,7) X
(Bpta \ Bj). Let tg < 7 be such that 6;,(to,z) > v(to,z) for © € Bsiq\ Bp.
For t < 7 and « € O(Bjtq \ Bs) we see that

Opa(t,z) = Vp.a(ja]) = CeVTl > 0(t, 2).

Therefore, the parabolic weak maximum principle implies 5, > v in (to,7) X
(Bjpta \ Bj), for any a > 0. Then, in particular, for |z| > p

v(r,z) < lim 6;,(7,2) = CeWVT+HVTFP o~ VTFE |l
a— 00
Since 7 can be chosen arbitrarily, this concludes the proof. 0O

We can now derive the exponential decay of solutions of {]).

Proposition 9. Let U be a solution of @) and assume that [I3), (&), (@) hold.
Then, there exist two positive constants k,e such that

Y (t,z) e RN*L Ut z) < ke™el7l,

Proof. The function v(t,z) := U(t,z)e3™* solves ([@06) and by parabolic interior
estimates we know that it belongs to W;,’il’loc(RN‘H) . Proceeding as in the proof
of Proposition 4l we see that v satisfies the hypotheses of Lemma [B.2] for any
v € (c?/4,¢ + ¢*/4) and some C > 0. Therefore, for any v € (c?/4,( + ¢*/4) there
exists £, > 0 such that

Y (t,x) e RNTL ot z) < n,ye*ﬁ\z\_
This concludes the proof because
Ut,z) = v(t,x)e”27¢ < kel ~VITlzl,
O

3.3. Comparison principle. In this section, we establish a comparison result that
will be used to derive the necessary condition for the existence of pulsating travelling
wave solutions as well as their uniqueness.

Theorem 3.3. Assume that (I3), (H), [I6) hold. Let U,U € Wifvil)loc(RNﬂ) be

respectively a nonnegative subsolution and a supersolution of the parabolic equation
in @), T-periodic in t and satisfying

U >0, limsupU(t,x) <0 wuniformly int € R.

|| — 00
Then U < TU.
Proof. For £ > 0 define the set

K.:={k>0: kU>U—¢in RN},

Let us first show that it is nonempty. Note that U,U € C°(RN*+1) thanks to the
embedding theorem. By hypothesis, for any e > 0 there exists r(¢) > 0 such that

(37) VteR, x| >r(e), Ult,x)—e<0.
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Since U is positive and

sup U(t,z) < oo, inf U(t,z) >0,
tER tER
|z|<r(e) |z|<r(e)

because U and U are continuous and T-periodic in ¢, it follows that kU > U —¢ for
k large enough, that is K. is nonempty.

For ¢ > 0 set k(¢) := inf K. Clearly, the function k() is nonincreasing in €. Let
us assume, by way of contradiction, that

k*:= lim k(e) > 1
e—0t

(with possibly k* = o00). For any 0 < & < supgw~v+1 U, one sees that k(g) > 0,
k(e)U —U + ¢ > 0 in RV and there exists a sequence (£, 25 ),en in RV such
that

n

(+e) — 1) Ta8) < w08 - =

Owing to the periodicity in ¢, it is not restrictive to assume that the sequence
(t5,)nen is contained in [0,T"). Moreover, x;, € B, for n large enough because,
otherwise, it would mean that U (¢, 25) < 0 by ([B7). Consequently, up to extraction

of a suitable subsequence, (t5,z5) converges to some (t(¢), z(¢)) € [0,T] X B, () as

n — oo. Hence, k(e)U(t(e),z(e)) < U(t(e),z(g)) — . Thus, for any ¢ > 0 the
following properties hold:

(38) KEU—-U+e>0 n RV, (k(e)T — U + &)(t(e), z(c)) = 0.

We consider separately two different situations.
Case 1: liminf |z(g)| < oo.
e—0t
Then, there exists a sequence (&,,)nen in R* such that
lim €, =0, lim t(e,) =7 €[0,T], lim z(g,) = £ € RY.
n—oo

n—00 n—00

From (38) it follows that &* < oo and that the function W := k*U—U is nonnegative
and vanishes at (7,¢). Moreover,

IW — AW —ce- VW > k*h(t,z,U) — h(t,z,U) a.e. in RVFL
Since k* > 1, condition (@) yields
W — AW —ce - VW > h(t,z,k*U) — h(t,z,U) = 2(t,2)W a.e. in RN T
with strict inequality a. e. in D, where the function z is defined by

h(t,x,k*U)—h(t,z,U) ¢ 1477
z(t,x) ::{ U EEU£U

k*U-U

0 otherwise.

Note that z € L;’S’C(RN +1). Thus, the parabolic strong maximum principle yields
W =0in (—oo,7) x RV and then W = 0 in RN*! by periodicity in ¢. This is
impossible because W is a strict supersolution of a linear equation in D.

Case 2: lim |z(e)| = oo.
e—0+ o
For ¢ > 0 set W, := k(¢)U—U-+c¢. Then, by B8), W. > 0 and W.(¢(¢), z(g)) = 0.
Furthermore, for ¢ > 0 small and for a. e. (t,2) € RV*1,

W, — AW, — ce - VW. > k(e)h(t,z,T) — h(t, z,U)

> h(t,z, k(e)U) — h(t,z,U).
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We claim that, for € small enough, there exists a cylindrical domain ¢ ¢ RN *!
containing (t(e), z(¢)) such that

(39) h(t,z, k(e)U) — h(t,z,U) >0 a.e. inC.

This is a contradiction, because in this case O, W, — AW, —ce-VW, > 0 a.e.in C, and
the parabolic strong maximum principle yields W, = 0 for (¢,2) € C, t < t(¢). Let us
prove the claim. By (I6) there exists a positive constant R such that hs(t,2,0) <0
for a. e. t € R, |z| > R. Hence, we can find €, p > 0 small enough in such a way
that hs(t,2,0) < 0 a. e. in R x B,(z(¢)). Taking a smaller p if need be, it is not
restrictive to assume that k(¢)U < U in the cylinder

Cpo(t(e),z(e)) == (t(e) — p, t(e) + p) x B,(z(e)).
Now, we make use of the following property which is a consequence of assumptions
@3) and [@I3):
V0 <s; <sg, h(t,x,se)—h(t,z,s1) < he(t,r,0)(sa—s1) fora. e (t,2) € RV
Hence,
h(t,z,k(e)U) — h(t,z,U) > hy(t,z,0)(k(e)U —U) >0 a.e. in C,(t(c),z(c)),

i. e. (39) holds with C = C,(t(e), z(¢)).
We have shown that k* :=lim. ,o+ k(¢) < 1. Consequently, from B8] it follows
that

The proof is thus complete. O

3.4. Convergence results for general time-periodic parabolic operators.
Since the next results are of independent interest, we state them for more general
semilinear parabolic equations:

(40)  du = di(ay (t,2)dyu) + bi(t.2)du + hit,z,u), ¢ >0, v € RV,

Here a;; € COLRNHL) b, € COY(RN*1) for some 0 < < 1, h is a Carathéodory
function such that h(t,z,0) € L>®(RN¥*!) and s ~ h(t,z,s) is locally Lipschitz
continuous, uniformly for a. e. (t,2) € RN*!. We further assume that the matrix
field (a;j);; is symmetric and uniformly elliptic:

v (ta I) € RNJrlv 5 € RN? Q|€|2 < aij(t,.f)gifj < E|€|27

for some constants 0 < a < @. The functions a;;, b; and h are also assumed to be
T-periodic in t.

When the coefficients in the equation (0] are independent of time, it is well
known that if u(t,x) is the solution with initial datum w(0,2) = wo(x) which is
a subsolution of the stationary equation, then ¢ — wu(t,x) is nondecreasing. This
result is extremely useful in analyzing the long term dynamics of parabolic equations
and it has been used here in Section It does not hold for equations with time
dependent coefficients. However, we will prove next that it can be extended to
equations whose coefficients are periodic in time, with the same period.

Theorem 3.4. Let v € L®(RN*1Y) be a T-periodic in t subsolution (resp. supersolu-
tion) of [@Q)). Assume that the solution u of {@Q) with initial datum u(0,z) = v(0, )
exists for every t > 0. Then,

Vt>0, 2 eRY, wult+T,z)—ut,z) >0 (resp. <0).
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If in addition u € L>® (Rt x RY) then there exists a solution U of {@Q) which is
bounded, T-periodic in t and satisfies U > v (resp. U < v) in RN*! and

tli)rgo (u(t,z) = U(t,x)) =0,
locally uniformly with respect to x € RN,

Proof. We prove the result when v is a subsolution, the other case being analogous.
Since v and u are respectively a subsolution and a solution of problem [Q), with
the same initial datum, the comparison principle yields v < u a. e. in Rt x R¥,
Then, in particular,

fora.e. z € RN, (T, 2) > v(T,z) = v(0,z) = u(0, z).
Thus, thanks to the periodicity of the terms in [{@Q)), the function u(t+ 1T, ) is again
a solution of [{0]), with initial condition u(T, x) > u(0, x). Therefore, applying again
the comparison principle, we derive u(t + T, x) > u(t, z).
To prove the second statement, consider the sequence of functions w,(t,z) :=
u(t+nT,x). By hypothesis it is bounded, and we have shown that it is nondecreas-

ing. It follows that the u, converge pointwise to some bounded function U (¢, z)
such that U > v. Moreover, U is T-periodic in ¢t because

Ut+T,z)= nlgxgo u(t+ T +nT,x)=U(t,x).
Since the u,, are solutions of
(41) Opupn = 0i(ai;(t, £)0jun) + bi(t, )0iun + h(t, x, un), t>—nT, zeRY,
with initial datum u,(—nT,z) = v(0, ), standard parabolic estimates imply that
for any p > 0 there exists a constant C, > 0 such that, for n > p/T + 1,
lunll N1, (—pp)xB, < Cp (”h(tv‘rvu)HL“’(R+><]RN) + ||U||Loo(R+xRN)) .

Consequently, using the compact injection theorems we find that the u,, converge
to U locally uniformly in RN*+! and, passing to the weak limit in (@IJ), that U solves
Q). For any t > 0 let n(t) € N be such that 7(t) := ¢ —n(t)T € [0,T). Then, the
periodicity of U yields

|u(t7 :E) - U(tv ‘T)l = |un(t) (T(t)v :E) - U(T(t)v ;C)|,
which goes to zero as n(t) — oo, i. e. as t — oo, locally uniformly in x € RV, ]
Let us now suppose that s — h(t,z,s) € C1([0,5]) for some § > 0, uniformly
for a. e. (t,z) € RN¥*1. Under assumptions (I3) and (I4)), Theorem B4 yields a

sufficient condition for the existence of pulsating travelling wave solutions associated
with (0], that is, solutions of

U = 81-(@1-]- (t, x)(’?]U) + bi(t, x)@lU + h(t, x, U), (t, JI) S RN+
U>0 in RN+

U is bounded

U is T-periodic in t.

This condition is p1 (P,RN*T1) < 0, where

Pw := 0w — 9;(a;;(t, x)0jw) — bi(t, x)0w — hs(t, z, 0)w.

(42)

is the associated linearized operator about w = 0 and p1 (P, RV *1) is the generalized
T-periodic principal eigenvalue of P in RN*+! defined by (IT7). We point out that
neither (I5) nor (6] are required in the next two theorems.
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Theorem 3.5. If (I3), (@) hold and p1 (P, RNT1) < 0 then {@2) admits at least a

solution.

Proof. The idea of the proof is to find a subsolution v of (@2]) such that v < S,
where S is the constant in (I4)), and then apply Theorem[3.4l Such a function v can
be constructed by using the fact that pu;(P,RY*1) < 0, in an analogous way to the
method in Section 24 to prove Theorem [[Il Indeed, by Proposition @l (which holds
even for general operators such as P), there exists R > 0 such that fi(R) < 0, where
fi(R) is the T-periodic Dirichlet principal eigenvalue of P in R x Bg. Let us denote
by 15 r the associated principal eigenfunction. Then, with the same arguments as in
the proof of Theorem [T we can find x > 0 small enough in such a way that the

function ~
L Iﬂ/)R(t,IE) x € RXx Br
v(t,z) = { 0 otherwise

is a subsolution of ({@0) and satisfies v < S in RN+1 Consider the solution u of
{0) with initial datum «(0,2) = v(0,z). By standard parabolic theory of weak
solutions, such a solution exists for every ¢ > 0 and satisfies v < u < S thanks to
the maximum principle. Thus, applying Theorem [B.4] we infer the existence of a
T-periodic in t bounded solution U of {0) such that U > v. Since U > 0 by the
strong maximum principle, the proof is concluded. O

Another consequence of Theorem [B.4 is the following result concerning the large
time behavior of solutions of ([@0)), with arbitrary positive bounded initial datum,
that will be used in the next section to prove Theorem [[.4l

Theorem 3.6. Let u(t, z) be the solution of (A0) with an initial condition u(0,z) =
ug(z) € L®(RN) which is nonnegative and not identically equal to zero. Under
assumptions [3), @) the following properties hold:
(i) if @2) does not admit any solution then

lim u(t,z) =0,

t—o00

locally uniformly with respect to x € RV ;
(ii) if w1 (P,RNTY) < 0 and @2) admits a unique solution U then

tli)rgo (u(t,z) = U(t,x)) =0,
locally uniformly with respect to x € RN,

Proof. Set S" := max(S, |[uo| o (r~)), where S is the positive constant in (I4). The
function v = S’ is a T-periodic in ¢ supersolution of Q) and, by (@3), w = 0
is a subsolution. Let u be the solution of ([@Q) with initial datum S’. From the
comparison principle it follows that the functions v and u satisfy 0 < u <wu < S’
in R™ x RY and then, in particular, they exist for every ¢t > 0. Therefore, we can
apply Theorem [3.4] to the function T and infer that

(43) 0= tli)rgo (u(t,z) - U(t,z)) > liirisogp (u(t,z) = U(t,z)),

locally uniformly with respect to 2 € RY, where U is a T-periodic in ¢ solution of
Q) such that 0 < U < 9"

(i) By hypothesis, U has to vanish at some (7,¢) € RV Hence, U = 0 in
(—00,7) x RV by the parabolic strong maximum principle and then U = 0 in RNV +!
by periodicity in ¢t. The statement then follows from (43]).
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(ii) First, note that the strong maximum principle yields w(T,z) > 0 in RV.
Proceeding as in the proof of Theorem[3.5] we can find a T-periodic in ¢ subsolution
¥ € L®(RN*+1) of [@Q) such that & > 0, ¥ #Z 0 and 9(0,z) < w(T,z) in RY. Let u
be the solution of ({#0) with initial datum (0, z). The comparison principle yields

Vi>0, e RN, o(t,x) <u(t,r) <u(t+T,x) <S5
Applying Theorem 3.4, with v = ¥ and u = u, we derive

0= tlggo (u(t,z) —U(t,x)) < litrg(i)lgf (u(t+T,z) = U(t,x))

(44) = liminf (u(t, ) - U(t,2)),

locally uniformly with respect to z € RY, where U is a T-periodic in ¢ bounded
solution of Q) such that U > 9. The strong maximum principle yields U > 0 in
RN+, By @3), @) and the periodicity in ¢, we see that U > U > 0 and then both
U and U coincide with the unique solution U of ([@Z). Therefore, the statement
follows from (43)) and (@4)). O

Remark 1. Let us point out, without going into details, that the results of Theo-
rems [3.443.6] also hold for the Dirichlet problem

Ou = 0;(aij(t, x)0ju) + bi(t, x)0;u + h(t, z,u), t>0 €0
u(t,x) =0, t>0, €,

with Q smooth domain in RYV.

3.5. Conclusion of the proofs.

Proof of Theorem [L.3 If u1 < 0 then the existence of a solution of (@) follows
from Theorem Assume now, by way of contradiction, that 1 > 0 and that ()
admits a solution U. Let 1 be a generalized principal eigenfunction of P in RV*1,
given by Proposition [6, normalized in such a way that ¢(0,0) < U(0,0). Using (15
we derive

b — D — ce - Vb = (hs(t,2,0) + 1)y > h(t,x,¥) a. e in RN

Since Proposition [ implies lim|,|_o U(t,2) = 0, uniformly in ¢ € R, applying
Theorem B3] with U = U and U = v we get the following contradiction: U < 1.

The uniqueness result follows directly from Proposition[d and the comparison prin-
ciple Theorem O

Proof of Theorem[I4] Let u be the solution of ([B]) with nonnegative bounded initial
datum ug Z 0. The function @(t, z) := u(t, z + cte) is a solution of

Oyt = A+ ce- Vi+ h(t,z,a), t>0, zcRY,

with initial datum wug. The parabolic maximum principle shows that 0 < @ < 5/,
where S’ := max(S, ||uo||oo) and S is the constant in ([4). Applying the convergence
result for general operators, given by Theorem [3.6], together with Theorem [[.3] we
infer that

tli)rgo (a(t,z) = U(t,x)) =0,

locally uniformly in 2 € RY, where either U = 0 if u; > 0, or U is the unique
solution of ) if w3 < 0. Thus, to conclude the proof of Theorem [[4 it only
remains to show that the above limit is uniform with respect to € RY. Assume
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by contradiction that this is not the case. Then, there exist a positive constant ¢
and two sequences (t,)nen in RT and (2, )neny in RY such that

lim ¢, = oo, lim |z,| = oo, VneN, |u(ty,zn) —U(tn,xn)| > €.
n—oo n—oo

Since limy, o0 U(tn, ) = 0 by Proposition [@ and @ is positive, it follows that

(45) liminf @(ty, z,) > €.

n—oo

For n € N define the function @, (¢, z) := a(t+t,, x +x,). It holds that 0 < @, < S’
and

O¢tiy, = Nty + ce - Vi, + h(t + tn,z + xp, Uy) fora.e. t>—t,, ¢ € RN,

Thanks to (IH) and (B3]), parabolic estimates and embedding theorems imply that
(a subsequence of) the i, converge locally uniformly in RN *! to some function i
satisfying
Oline < Ao + ce - Viigo — Cliog  in RV,

Furthermore, 1o (0,0) > € by @H). Define the function 6(t) := S’e~¢(t=%)  where
to € R will be chosen later. One sees that 9;0 = —(60 in R and 0(tg) = S’ > e (to, )
for any x € RY. As a consequence of the maximum principle we get 0(t) > tioo (t, 7)
for t > tg, € RN, In particular, if ¢y < 0, we obtain

£ < i (0,0) < Sebto.
This is a contradiction for —ty large enough and the proof is concluded. O

Remark 2. All arguments in the proofs of Theorems and [[4] still work if one
replaces h with

h(t,z,s) = f(x,s) + glz + (c — ¢ )te, s)
and sets T :=[/(c — ¢’). That is, Theorem holds true.
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