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Abstract

We study a nonlocal reaction-diffusion-mutation equation modeling the spreading of a cane
toads population structured by a phenotypical trait responsible for the spatial diffusion rate.
When the trait space is bounded, the cane toads equation admits traveling wave solutions [7].
Here, we prove a Bramson type spreading result: the lag between the position of solutions with
localized initial data and that of the traveling waves grows as (3/(2A*)) log ¢. This result relies on
a present-time Harnack inequality which allows to compare solutions of the cane toads equation
to those of a Fisher-KPP type equation that is local in the trait variable.

1 Introduction

The cane toads spreading

Cane toads were introduced in Queensland, Australia in 1935, to control the native cane beetles
in sugar-cane fields. Initially, about one hundred cane toads were released, and by now, their
population is estimated to be about two hundred million, leading to disastrous ecological effects.
Their invasion has interesting features different from the standard spreading observed in most other
species [31]. Rather than invade at a constant speed, the annual rate of progress of the toad invasion
front has increased by a factor of about five since the toads were first introduced: the toads expanded
their range by about 10 km a year during the 1940s to the 1960s, but were invading new areas at a
rate of over 50 km a year by 2006. Toads with longer legs move faster and are the first to arrive to
new areas, followed later by those with shorter legs. In addition, those at the front have longer legs
than toads in the long-established populations — the typical leg length of the advancing population
at the front grows in time. The leg length is greatest in the new arrivals and then declines over a
sixty year period. The cane toads are just one example of a non-uniform space-trait distribution —
one other is the expansion of the bush crickets in Britain [34]. There, the difference is between the
long-winged and short-winged crickets, with similar conclusions. In all such phenomena, modelling
of the spreading rates has to include the trait structure of the population.

The cane toads equation

We consider here a model of the cane toads invasion proposed in [3], based on the classical Fisher-
KPP equation [18, 23]. The population density n(t,z,0) is structured by a spatial variable z,
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and a motility variable #. This population undergoes diffusion in the trait variable 6, with a
constant diffusion coefficient, representing mutation, and in the spatial variable, with the diffusion
coefficient 0, representing the effect of the trait on the spreading rates of the species. In addition,
each toad competes locally in space with all other individuals for resources. If the competition is
local in the trait variable, then the corresponding Fisher-KPP model is

up = Ougy + ugg + u(l — u). (1.1)

It is much more biologically relevant to consider a non-local in trait competition (but still local in
space), which leads to
ne = Ongy + ngg + rn(l — p), (1.2)

where

p(t,a:):/en(t,x,e)de (1.3)

is the total population at the position x. Here, © is the set of all possible traits. It is either an
infinite semi-interval: © = [f, +00), or an interval © = [§,6]. For simplicity, we consider the one-
dimensional case: x € R. Both (1.1) and (1.2) are supplemented by Neumann boundary conditions

at @ =@ and @ = 0 (in the case when © is a finite interval):
ng(t,z,0) = ng(t,z,0) =0, t>0, z €R. (1.4)

The cane toads equation is but one example among other non-local reaction models that have
been extensively studied recently [1, 4, 10, 17, 22, 26, 27]. Mathematically, non-local models are
particularly interesting since their solutions do not obey the maximum principle and standard
propagation results for the scalar local reaction-diffusion equations do not apply. Rather, on the
qualitative level they behave as solutions of systems of reaction-diffusion equations, for which
much fewer spreading results are available. The study of the spreading of solutions to the cane
toads equations started with a Hamilton-Jacobi framework that was formally developed in [8], and
rigorously justified in [35] when © is a finite interval. Existence of the travelling waves for (1.2) in
that case has been proved in [7].

As far as unbounded traits are concerned, a formal argument in [8] using a Hamilton-Jacobi
framework predicted front acceleration, observed in the field, and the spreading rate of O(t3/ HoA
rigorous proof of this spreading rate has been given in [6, 9].

The main results

In this paper, we consider the spreading rate of the solutions of the non—local cane toads equa-
tion (1.2)-(1.3), with x € R and 6 € © = [0, 0], and the Neumann boundary conditions (1.4). The
initial condition n(0,z,0) = ng(z,0) # 0 is non-negative and has localized support in a sense to be
made precise later. The classical result of [18, 23] says that solutions of the scalar KPP equation

Vp = Vg + v(1 —0) (1.5)
with a non-negative compactly supported initial condition vg(x) = v(0,x) propagate with the
speed ¢* = 2 in the sense that

tiiinoov(t, ct) =0, (1.6)
for all ¢ > ¢*, and

t_ligloov(t,ct) =1, (1.7)



for all ¢ € [0,¢*]. The corresponding result for the solutions of (1.2) follows from the Hamilton-
Jacobi limit in [35]. The Fisher-KPP result for the solutions of (1.5) has been refined by Bramson
in [11, 12]. He has shown the following: for any m € (0, 1), let

X (t) =sup{x: v(t,x) = m},

with s € (0,1). This level set has the asymptotics
X (t) :2t—glogt+xm+0(1), as t — +oo. (1.8)

Here, z,, is a constant that depends on m and the initial condition vy. Bramson’s original proof
was probabilistic. A shorter probabilistic proof can be found in a recent paper [32], while the PDE
proofs can be found in [24, 36] and, more recently, in [20]. Various extensions to equations with
inhomogeneous coefficients have also been studied in [14, 15, 21, 25, 28]. In this paper, we establish
a version of (1.8) — but with the weaker O(1) correction rather than o(1) as in (1.8) — for the
solutions of the non-local cane toads equation (1.2). We will assume that the initial condition is
compactly supported on the right: there exists zy such that ng(z) = 0 for all z > z¢. It has been
shown in [7] that (1.2)-(1.4) admits a travelling wave solution of the form n(t,z,0) = ¢(z — c*t,0).
It is expected that the function ¢(&, 6) has the asymptotic decay

B(£,0) ~ Ee4Q(0), (1.9)

with a uniformly positive function Q(#) > 0. While [7] does not show that travelling waves exist
for all ¢ > ¢*, this is expected. This would imply that ¢* is the minimal speed of propagation for
the cane toads equation, in the same sense as ¢* = 2 is the minimal speed of propagation for the
Fisher-KPP equation (see also [7, Remark 4]). A precise characterization of the minimal speed ¢*
and the decay rate A* from [7] is recalled in Section 4.1. Here is our main result.

Theorem 1.1. Let n(t,x,0) satisfy the system (1.2)-(1.4), with the initial condition ng(x) > 0
satisfying the assumptions above. There exists mg such that for all € € (0,myg), there is a positive
constant C. such that

lim inf inf n(t,z) > mo — ¢,

=00 gp<lert— 2§* log(t)—C:

lim sup sup n(t,z) <e.

=00 g>cxi— 2§* log(t)+Ce

The main difficulty in the proof of Theorem 1.1 is the lack of the maximum principle. In
order to circumvent this, we obtain a present-time Harnack inequality for n, described below,
which is of an independent interest. Using this, we reduce the problem to showing the logarithmic
delay for the local Fisher-KPP system (1.1), a much simpler problem, as it obeys the maximum
principle. The analysis for the local equation follows the general strategy of [21], with some non-
trivial modifications.

A parabolic Harnack inequality

We will make use of the following version of the Harnack inequality, that is new, to the best of our
knowledge. Consider an operator

0u
ij !
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Here, A(z) := (ai;(x)) is a Holder continuous, uniformly elliptic matrix: there exist A > 0 and A > 0
such that
vV € R", M < A(z) < AI

in the sense of matrices.

Theorem 1.2. Suppose that u is a positive solution of
w—Lu=0,t>0, z€R". (1.11)

For any tg > 0, R > 0, and p > 1, there exists a constant C such that if t >ty and |z — y| < R,
then
u(t, x) < Clluoll &M Pult, y) 7. (1.12)

Moreover, C' depends only on A, A, n, tg, R, and p.

We point out that Theorem 1.2 does not hold with p = 1. Indeed, when n = 1 and (a;;) = 1,
the solution u(t,z) = t~/2exp {—a%/4t} does not satisfy (1.12).

The paper is organized as follows. First, we prove Theorem 1.2 in Section 2. Then, in Section 3,
we use the Harnack inequality to reduce the spreading rate question for the non-local cane toads
equation to that for the local problem (1.1). Section 4 contains the proof of the corresponding
result for the local equation, with its most technical part presented in Section 5.
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2 A present-time parabolic Harnack inequality

In this section, we prove Theorem 1.2. It is a consequence of a small time heat kernel estimate due
to Varadhan [37]. Let G(t, z,y) be the fundamental solution to (1.11):

(2.1)

Gy=L,G, t>0, x,ye€R",
G(O, 7y) = 5( - y)7

so that the solution of
{ut—Lu—O, t>0, xeR"

u(0, ) = uo(z),
can be written, for all t > 0 and x € R", as
U(t,l‘) = G(t,x,y)uo(y)dy.
Rn

The notation L, in (2.1) means that the operator L acts on G in the x variable. There are well-
known Gaussian bounds for G (see e.g. [2, 13]) of the type

€1 g, lz=ul? Cr _o,le=ul?
W@ 27 S G(t,x,y) S W@ 2% s



for (t,z,y) € RT x R™ x R™. However, these are not precise enough in their dependence on x and y
for our purposes, as they do not control the constants co and Cy very well.

To state Varadhan’s estimate, we introduce some notation. Given a matrix A(z) = (ai;(x)),
the associated Riemannian metric dg4 is

1
hey= [T

p(0)=z,p(1)=y
The ellipticity condition on the matrix A implies that d4 and | - | yield equivalent metrics.

Theorem 2.1 (Theorem 2.2 [37]). The limit
lim (—4tlog G(t, z,y)) = da(,y)?
t—0

holds uniformly for all x and y such that |x — y| is bounded.

This agrees with the usual heat kernel when L = A since then A = I and da(z,y) = |z — y|.
We may not use this result as stated as we will require a uniform estimate over all z and y, without
a restriction to a compact set. However, it is easy to check that the proof in [37], with a few
straightforward modifications, implies the following.

Theorem 2.2. Given any € > 0, the following inequalities hold uniformly over all x,y € R™:

. . o > o 2 )
lntrlgonf[ 4tlog G(t, z,y)] > (1 — e)da(z,y), (2.2)
limsup [ — 4tlog G(t, z,y)] < (1+¢e)da(z,y)>

t—0

We can now proceed with the proof of Theorem 1.2.

Proof of Theorem 1.2. Without loss of generality we may assume that y = 0 and |z] < R
in (1.12). Let us take o > 0 and write, for all t > tp and z € R™:

U(t,$> = R G(to,.ﬁb,y)U(t - thy)dy

We have, using the maximum principle, with some s € (0, 1), to be specified later:

u(t,z) = G(to, x, z)u(t — to, z)dz
Rn
1
< ||u(t—t0,-)||ggq/ (u(t — to, 2)G(to, x, 2)*P) /P (G(to,x,z)ﬂ*s)q) " gz
Rn

1/p 1/q (2.3)
< Juallle ([ att—t0.2)6tt0.22y7a2) ([ Gltos 207010z

1/p
< Cuol| X4 (/R u(t — to,z)G(to,x,z)Ssz> .

Here, we have chosen ¢ € (1, 00) satisfies



and the constant C' > 0 depends on ty (in particular, it blows up as ¢y | 0). The last inequality
in (2.3) is an application of the bounds in (2.2) since s < 1. Our next step is to show and use the
following inequality: there exist a constant C' > 0 and s > 1/p that both depend on ty, R, and p
such that

G(to, z,y)? < CG(to,0,y), (2.4)

for all y € R™ and |z| < R.
Before proving (2.4), we shall conclude the proof of Theorem 1.2. Using (2.4) in (2.3) gives

1/p
u(t, z) < Clluol|2L? </ u(t — toyy)G(to,O,y)dy> = C|lug|| X u(t,0)"/7, (2.5)
RTL

which is (1.12) with y = 0.
To establish (2.4), we choose s € (0,1), e > 0 and 0 € (0, 1) such that

sp(l—¢)>1+c¢, (2.6)
and (1+9)
€
)

We may now use Theorem 2.2 to choose ¢y small enough so that

- 4t0 logG(to,x,y) Z (1 - E)dA(x7y)2 - &,
— 4tglog G(to, z,y) < (14 ¢&)da(z,y)? + ¢,

for all z,y € R™. Using (2.7) and the triangle inequality

da(z,y) > [da(z,0) — da(0,y)],

we get
Spe dA(.’E,y)2
1 SPl - - < — 1— A\ J)
og|G(to, z,y)%] 1ty = sp( £) yr
d 2_9d d d 2
< —sp(l—e¢) A, 0) A(2,0)da(y, 0) + da(y,0)°

4tg

Young’s inequality yields that

spe _ (1 ) sp(1 — e)da(x,0)? _sp(1 —e)(1 = 0)da(y, 0)2.

-
4ty — 4t 4ty

log[G(to, 2, - 3

Using the definition of # and that the Euclidean metric and d4 are equivalent, we deduce

s spe _ CR? 14 ¢)da(y,0)?
log[G (to, z,y)*F] — Ity < o ( )4t0( ) )

with a constant C' > 0 that depends on 6, p and €. Applying the bounds in (2.7) again, we obtain

CR?
% < — +10gG(t0a07y) + i

1 t ) — .

Exponentiating, we get (2.4), finishing the proof.



3 A reduction to the local cane toads problem

In this section, we show how to compare solutions of the non-local cane toads equation to the
solutions of a local cane toads problem, of a more general form than (1.1). To do this, we use
Theorem 1.2 to eliminate the non-local term in (1.2). This will allow us to find two local cane toads
equations to which the solution of (1.2) is a sub- and super-solution, respectively.

It has been shown in [35], that solutions of (1.2) satisfy a uniform bound

n(t,z,0) <M (3.1)

for all (t,z,0) € [0,00) x R x © with a constant M depending only on § and §. With this in hand,
we first show that we may bootstrap Theorem 1.2 to hold for n as well.

Proposition 3.1. For any to > 0, R > 0, and p > 1, there is a constant C > 0 such that if t > tg
and |0 — 0'| + |z — 2’| < R, and n is a solution of (1.2)-(1.4), then

n(t,x,0) < Cn(t,a’,0")"/?. (3.2)

Proof of Proposition 3.1. The proof is by comparing n to a solution to an associated linear heat
equation. Take t; > ¢y and let h be the solution to

ht = ehxz + h997
with the Neumann boundary conditions
hg(t,$,Q) = he(t,%?) =0,

and the initial condition
h(0,z,0) = n(t; — d,z,0),

with § = min{1,#y/2}. Theorem 1.2 implies! that there is a constant C' depending only on M, §, R

and p such that, for any |z — 2’| < R and 6 € [0, 0], we have
h(t,z,0) < Ch(t, ', 0)"/P,

for all t > 4.
On the other hand, as
n(l—M|B|) <n(l—-p) <mn,

the comparison principle implies that

eU=MIODt h (¢ 2) < n(ty — 6 +t,2) < e'h(t, z).
Hence, we may pull the Harnack inequality from h to n: for all (z,0) € R x © and (2/,6') e R x ©
such that |z — 2/| + 10 — 0’| < R we have

1
n(ty,z,0) < eOh(d,z,0) < Ce’h(8,2',0")'/P < Ce’ (e(M‘@lfl)‘Sn(tl,x’,G')) /p.

This finishes the proof.
O

!Strictly speaking, to apply Theorem 1.2, we need n to be defined on R?, not on R x ©. This obstacle, however,
may be avoided considering a periodic extension of n to R?; see [35, Section 2.1] for more details.




We now construct two local cane toads problems for which n is a sub- and super-solution. We
fix p € (1,3/2) and find C' > 0 so that we may apply Proposition 3.1 with o = 1 and R = |0/, to
obtain (after integration)

n(ta Z, e)p 1/p
T < p(t,l‘) < Cn(ta x,H) '
forallt > 1,z € R and 0 € O. It follows that
P
n(l—Cnl/p) <n(l-p) §n<1—n> . (3.3)
Cp
This implies that for ¢ > 1 the function n(t, x, ) is a super-solution to the equation
w, — Oy, — ugg = u(l — Cu'’?), (3.4)
and a sub-solution to the equation
Uy — Olyy —Ugg =1 (1 — CPT) . (3.5)

Here, u and u satisfy the same Neumann boundary conditions (1.4) as n.
We now choose the initial conditions at ¢t = 0: uy(z,0) = u(0,z,0) and uy(x, ) = (0, z,0), so
that the ordering
u(lt=1,2,0) <n(t=1,z,0) <u(t=1,x,0) (3.6)

holds for all x and 6. This will guarantee that
u(t,z,0) < n(t,z,0) <u(t,z6) (3.7)

for all t > 1 and all x and 6, because of (3.3). We only describe how wu is chosen, but the process
is similar for wg.
To this end, let A be a solution to the equation

ht — Ohge — hgg = 0, (3.8)
with the initial condition ho(z, ) = ng(x, ). Define the function h = e(1=MIODth which satisfies
hy = 0hy, + hog + (1 — M|O]) b,
where M is the upper bound for n from (3.1). Notice that n is a super-solution to h. Hence
n(t=1,z0)>h(t=1uz0) = "MODpt =1,z,0), (3.9)
for all x and 6. On the other hand, for any a > 0, the function
h =ace'h (3.10)

is a super-solution for the equation for u (3.4). Hence, if u is the solution of (3.4) with the initial
condition ug = ang, then
u(t=1,2,0) <aeh(t=1,z,0). (3.11)

Putting (3.9) and (3.11) together gives us
ut =1,z,0) < ae™®ln(1, z,0)

for all x and 6. Thus, if we choose a = exp(—M|O|) then the first inequality in (3.6) holds.
Similarly, we may choose an initial condition @ so that the second inequality in (3.6) holds as well.



4 The logarithmic correction in the local cane toads fronts

We have shown that there exist functions u and @, satisfying the local cane toads equations (3.4)
and (3.5), respectively, such that the solution n of (1.2)-(1.4) satisfies the lower and upper bounds
in (3.7). Therefore, Theorem 1.1 is a consequence of the corresponding result for the Fisher-KPP
equations. We present the local Fisher-KPP result in a slightly greater generality than what is
needed for Theorem 1.1, as the extra generality introduces no extra complications in the proof.

Let D be a uniformly positive and bounded function on a smooth domain © C R?, and let A
be a C! function on ©. Let u be the solution to the Fisher-KPP equation

ug — Dugy — Agu + Auy = f(u), (4.1)

with the Neumann boundary conditions:

gl:(t,:n, 6) =0, (4.2)

and the initial condition u(0, -) = ug. Here, vy is the normal to 00. We assume that

lig_inf uo(x,0) > 0, (4.3)

uniformly in 6 € ©, that uy > 0, and that there is some xg such that ug(x,0) = 0 for all x > x.
The nonlinearity f is of the Fisher-KPP type: there exist u,, > 0, M > 0 and § > 2/3 such that

f0) = f(um) =0, f(u) >0 for all u € [0, up), (4.4)

and
w— Msu'™ < f(u) <u, forall ue[0,un)]. (4.5)

A classical result of Berestycki and Nirenberg [5] shows that (4.1) admits travelling wave solu-
tions of the form u(t, z,0) = ®(x — ct, ), with ®(z, ) such that

—c®, — DB,y — Ag® + AD, = f(D), (4.6)

and ®(—o0,:) = Upm, and ®(400,-) = 0. In addition, ¢ satisfies the Neumann boundary condi-
tions (4.2), and 0 < ®(x,60) < u,, for all x and 6. Such travelling waves exist for all ¢ > ¢*, with
the same c¢* as in Theorem 1.1, and the travelling wave corresponding to the minimal speed has
the asymptotics

D(&,0) ~ afe_’\*éQ(Q), as ¥ — 400,

with the same exponential decay rate A* and profile @ as in (1.9). Once again, a precise description
of ¢* and A* in terms of an eigenvalue problem will be given in Section 4.1. What is important for
us is that, as far as the function f is concerned, both ¢* and A* depend only on f’(0) but not, say,
on Uy, or 9.

By translating and scaling and by changing to a constant speed moving reference frame, if
necessary, we may assume without loss of generality that w,, = 1, f/(0) = 1, that the drift A
has mean-zero, and, finally, that the initial condition ug is not identically equal to zero on the
half-cylinder {z > 0, 6 € O}.



Theorem 4.1. Suppose that D and A are as above and f satisfies (4.4)-(4.5). There exist ¢ > 0
and X* > 0 that, as far as f is concerned, depend only on f'(0), with the following property. Let
u satisfy (4.1)-(4.2), with the initial condition ug as above (4.3). Then, for any m € (0, u,,), there
exist T, > 0 and T, > 0, depending on m, such that if t > T}, we have

3
1 m| - 4.
3 log(t) + (47)

3
log(t) — @y, 't —

{reR: 300, ult,z,0) =m} C |ct— X

Theorem 1.1 follows from Theorem 4.1 and the bounds on n in (3.7), in terms of the solutions of
the Fisher-KPP equations (3.4) and (3.5). The reason is that ¢* and A* for the two non-linearities
in (3.4) and (3.5) coincide, hence the level sets of the corresponding solutions u and @ of these
two equations stay within O(1) from each other, and (3.7) means that so do the level sets of the
solution of (1.2).

The proof of Theorem 4.1 mostly follows the strategy of [21] where a similar result has been
proved in the one-dimensional periodic case. A general multi-dimensional form of the Bramson
shift is a delicate problem [33]. However, the particular form of the present problem allows us to
streamline many of the details and modifies some of the steps in the proof. Typically, the spreading
speed ¢, of the solutions of the Fisher-KPP type equations can be inferred from the linearized
problem, that in the present case takes the form

ug + Aug = Dug, + Agu + f/(0)u. (4.8)

The main qualitative difference between the solutions of (4.8) and those of the nonlinear Fisher-
KPP problem is that the former grow exponentially in time on any given compact set, while the
latter remain bounded. A remedy for that discrepancy is to consider (4.8) in a domain with a
moving boundary: = > X (), with

X(t)=c"t—r(t), (4.9)

with the Dirichlet boundary condition u(t, X (t),8) = 0. Then the shift r(¢) is chosen so that
the solutions of the moving boundary problem remain O(1) as ¢ — +o0. It turns out that such
“correct” shift is exactly

3
r(t) = X logt, (4.10)

as in (4.7). This allows to use them as sub- and super-solutions to the nonlinear Fisher-KPP
equation, to prove that the front of the solutions to (4.1) is also located at a distance O(1) from X (¢)
given by (4.9)-(4.10), which is the claim of Theorem 4.1.

4.1 The eigenvalue problem defining ¢* and \*.

Let us first recall from [5] how ¢* and A\* are defined in Theorems 1.1 and 4.1. We look for
exponential solutions of the linearized cane toads equation (4.8), with f'(0) = 1, of the form

u(t, z,0) = e MM Qy\ (). (4.11)

This leads to the following spectral problem on the cross-section © for the unique positive eigen-
function Qy > 0:

AgQx + (V2D 4+ XA — Ae(\) + 1)QA(0) = 0, in ©,
99 =0, on 00O.
vy
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We will use the normalization

/@QA(9)d«9 =1 (4.12)
In other words, given A > 0, we solve the eigenvalue problem
AgQx + (XD + AA)QA(0) = u(N)Qx, in O,
6;3: =0, on 00. (4.13)

It has a unique positive eigenfunction @) corresponding to its principal eigenvalue p(\) — this is
a standard consequence of the Krein-Rutman theorem. The positivity of u(\) easily follows by
dividing (4.13) by @), integrating, and using the positivity of @) and the boundary conditions,
along with the normalization
/ A(6)d0 = 0.
(S

Then, the speed ¢()\) is determined by

w(A) = Ae(N) — 1, (4.14)
that is,
c(\) = 1+)\’”‘()‘) (4.15)

We will use the notation, well-defined by the following proposition,

¢® =minc(A), A* = argminc(\), (4.16)
A>0 A>0

and denote by Q* the corresponding eigenfunction.

Proposition 4.2. The function X\ — c¢(\) has a minimum c*, and

¢ / (Q*)*do = / [2\*D(0) + A(9)] (Q*)* db. (4.17)
© S)

Further, we have ¢’ (\*) > 0.

Proof of Proposition 4.2. Since @\ € C?(0©) and satisfies Neumann boundary conditions,
there exists 0y such that AQx(6y) = 0. We deduce from (4.12):

c(\) = % + A(60) + AD(6).

As the functions A(0) and D(#) are bounded, and D(6) is uniformly positive, ¢()) satisfies

1 2
c(A) o N Ac(A) = Oxsspoo(A9).
The continuity of the function ¢(A) implies the existence of a positive minimal speed ¢* and a
smallest positive minimizer \*.

Differentiating (4.12) with respect to A\, we obtain

(=AC(A) — ¢(A) + A+ 2XAD) Qx + (A2D + AA — Ac(A) + 1) %QAA + Ay (i?;) = 0.
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Let us multiply by @, and integrate. We obtain, for all A > 0,
/ (AN — () + A(6) + 2AD(60)) Q3d6 = . (4.18)
©

In particular, for A = A\*, we have ¢/(A\*) = 0, and (4.17) follows. Finally, for the last claim, it is
easy to see by differentiating twice (4.14) and using ¢/(A\*) = 0 that

p' (A7)
A

C//()\*) —

In addition, the variational principle for the principal eigenvalue p(\) of (4.13) implies that p(A) is
a convex function. A straightforward computation shows that actually x”(A\*) > 0, thus ¢’(\*) > 0.

4.2 A “heat equation” bound for the local cane toads equation

Motivated by the exponential solutions, we may decompose a general solution u(t,z,6) of the
linearized Fisher-KPP equation (4.8) as

u(t, x,0) = e N TV (0)p(t, 2, 6). (4.19)

The function p(t, x, 6) then satisfies
2

Pt = Dprz + Dop — (2A°D + A) pi + o VoQp - Vap, (4.20)
with the Neumann boundary conditions
op
— = . 4.21
g 0, on 0O (4.21)

If D=1and A =0, then Q* = 1 and ¢* = 2\*, meaning that (4.20) is simply the standard
heat equation in the frame moving with speed ¢*. As we have mentioned, in order to keep the
solutions of the linearized problem bounded, we need to impose the Dirichlet boundary condition
at a moving boundary. The next proposition shows that, in general, the special form of the drift
terms in (4.20) balances exactly so that the solutions decay as those of the heat equation, with
the Dirichlet boundary condition imposed. We formulate it for a slightly more general equation
than (4.20), which we will need below.

Proposition 4.3. Let w: RT — RT, @, C, and T be such that
Tw(T) > W as T — +00, W (1) 72|, (t + T)w(r) < C (4.22)

and let po be a non-zero, non-negative function such that that po(x) = 0 for all x > xy and such
that 1o ooypo s non-zero. Suppose that p satisfies

2
Q*
forT >0, x> c*r, and 0 € O, with the Neumann boundary condition (4.21), the Dirichlet boundary
condition for T > 0,

(1 = w)pr = Dpge + Bgp — 2N D + A) pr + =-VQ" - Vip, (4.23)

p(7-7 C*Tv ) = 07 (424)
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and the initial condition p(0,-) = po. There exists Ty such that if T > Ty, then there exist o > 0
and C' > 0 that do not depend on pg, and 19 > 0 that may depend on py such that

x—c'T C(z —c*r)
W=} <p(r,z,0) < 32 0 (4.25)
for all x € [¢*1,¢*T + o+/T], all € © and all T > 7.

As the proof is rather technical, we postpone it for the moment. Its proof is in Section 5.

4.3 The upper bound

We will now show how to deduce the statement of Theorem 4.1 from Proposition 4.3, starting with
the upper bound. We will thus prove that the delay is at least % log(t) in the following sense:

max{z € R : 30 € O, u(t,z,0) =m} < 't — log(t) + zm,

2%
for some constant x,,. The idea is to use the linearized problem with a moving Dirichlet boundary
condition to create a suitable super-solution. Obviously, the Dirichlet boundary condition prevents
the solution of this problem from being directly a super-solution. To overcome this, we show that
the solution to the linearized equation is greater than 1 near the moving boundary. Hence, after a
suitable cut-off, it will be a true super-solution.

To this end, we consider the solution to the linearized problem with the Dirichlet boundary
condition at x = ¢*t — rlog(1 +¢/T'), with r and T to be determined:

(2t — Dzgy — Doz + Azy = 2, for x > ¢*t — rlog(1 +t/T),
z(t,c*t —rlog(1+t/T),-) =0,
4.26
% =0, on 00, ( )
vy
L 2(0, ) = up.
We make a time change
r t
=t——1 1+—1. 4.2
r=t- Ziog 1+ 1) a.20)

By fixing T large enough, depending only on r and ¢*, we may ensure that the function h(7) = ¢
is one-to-one, and
1 r r r

=1-—=1- =1-—= 773/2), .
WO oD T T era D g gD e O (4)

To simplify the notation, we define

. |W'(7)| =0 7?). (4.29)

Notice that w satisfies (4.22). The function Z(7,-) = 2(¢, -) satisfies

(1 —w)zr = D2y + Az — Az, + 2.
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Let 7 — «(7) be a function to be determined later, and decompose Z as
i(r,2,0) = a(r)e ™ @ Q*(0)p(r, z, ).

The function p satisfies

2 o rA*
1 — w)pr = Dy + Agp — (A + 2\D)py + —VeQ* - Vop + | — 5, 4.30
(1-w)p Prz + Dgp — (A +2XD)p +Q*V9Q V9p+< h,a+t+T>p (4.30)
and p(7,c*7,-) = 0 for all 7. We choose « as the solution of
o rA* rA* 1
R h = ol —— 4.31
a t+T T+T+ <(T+T)2>’ (4:31)
with the asymptotics:
a(T) = exp {r)\* log(t+T) + O(Tﬁl)} =(r+ T)T)‘* (1+ O(Tﬁl)). (4.32)

In view of (4.29), we may apply Proposition 4.3 to the solutions of (4.30). This, along with (4.32),
implies that if we choose

3
= — 4.
"= o (4.33)
then there exist constants o, C7 and C5 and a fixed time 7 such that we have
Cy(x — c*T)e_)‘*(x_c*T) < Z(1,2,0) < Co(x — c*T)e_/\*(x_c*T), (4.34)

for 7 > 79 and all x € [¢*7,¢*T + 0+/7|. Hence, we may choose M such that
MzZ(r,c* 1+ 1,0) > 2,

for all 7 > 79 and 6 € ©.
We may now define a super-solution for the nonlinear Fisher-KPP equation (4.1) as

min(1, Mz(t, z,0)), for all x > ¢*t —rlog(1+t/T) + 1,
u(t,z,0) =
1, for all x < ¢*t —rlog(l1+t/T) + 1.

Figure 1 depicts a sketch of the solution w of the nonlinear Fisher-KPP problem, and the super-
solution u. We also have u(h(7y),-) > ug for a sufficiently large M, since ug is compactly supported
on the right. Hence, we have
u<t7 ) < ﬁ(h(TO) +t, )
for all ¢ > tg.
To conclude, it follows from the form of our super-solution and (4.34) that, given any m € (0, 1),
we may choose x,,, > 1 such that u(t, z,0) < m for all t > t¢, all

> 't — ilo t+
T>c 5w 1081+ Tm,
and all # € ©. Thus, for such = we have
u(t,z,0) < u(t,z,0) <m,

for all t >ty and 8 € ©. This concludes the proof of the upper bound in Theorem 4.1.
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Figure 1: A sketch of the solution u and the super-solution %.

4.4 The lower bound

We now prove that the delay is at most % log(t) in the following sense:

min{z € R : 30 € O, u(t,z,0) =m} > "t — log(t) + zpm,

2%
for some constant Cy,. The proof of the lower bound requires the same estimates as the upper bound,
but the approach is slightly different. Note that the solution to the linearized equation is not a
sub-solution to the nonlinear Fisher-KPP equation since f(u) < u. To get around this, we solve the
linearized equation with a moving Dirichlet boundary condition at ¢*¢, instead of ¢*t—(3/2\*) log(t),
in order to make this solution small. Then, we modify the solution to the linearized equation by
an order O(1) multiplicative factor in order to obtain a sub-solution.

The resulting sub-solution will decay in time. Hence, we may not directly conclude a lower
bound on the location of the level sets. Instead, we show that this sub-solution is of the correct
order eVt /t at the position ¢*t + o+/t. This will allow us to fit a travelling wave underneath the
solution u of the Fisher-KPP equation on the half-line z < ¢*t 4+ 0v/t, and we use this travelling
wave to obtain a lower bound on the location of the level sets of u. We will assume without loss of

generality that
¢ := liminf inf up(z,0) = 1. (4.35)

r——00 0EO

It is straightforward to modify the argument below to account for the case £ < 1. Note that ¢ > 0
by assumption (4.3). As a consequence of (4.44) we have that, for all ¢t > 0,

liminf inf u(t,z,6) = 1. (4.36)

T——00 HEO
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A preliminary sub-solution using the linearized system

As outlined above, the first step is to obtain a sub-solution decaying in time. To this end, we look
at the solution w to

(w; — Dwge — Dgw + Aw, = w, for x > c*t,

w(t,c*t,) =0,

4.37
a—w =0, on 00, ( )
8V9

L w(0,-) = up.
As before, we factor out a decaying exponential, and the eigenfunction Q*:
w(t,z,0) = e N @EENQ*(0)p(t, x, 0). (4.38)
The function p satisfies
2
Q*

with the corresponding boundary and initial conditions. Proposition 4.3 with w = 0 gives an upper
bound

Pt = Dpyy + Dgp — 2A"D + A)pz + 5, VoQ" - Vopy, for x> c't, (4.39)

Cx

% <7

that, along with the decomposition (4.38) gives

C

AT o7 (4.40)

[w(t, s )lloe <

This temporal decay allows us to devise a sub-solution of the Fisher-KPP problem, of the form
M(t, xz, 9) = a(t)w(t7 xz, 9)

To verify that w is a sub-solution, we note that
w, — Dw,, — Agw + Aw, — f(w) < — 2w +w — (w— Msw' ),

with ¢ as in (4.5). Using (4.40), we get

wy — Dw,, — wpg + Aw,, — f(w) Sw(

We let a(t) be the solution of

a C M

As § > 2/3, there exists ag > 0 so that a(t) > ag for all ¢ > 0. Taking a(0) < 1 ensures that
'UJ(O, ) < UO(x7 ’)7

while (4.41) implies
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As a result, the maximum principle implies that
w(t, 't +x,0) < u(t,c't + z,0),

for all @, all t and all x > 0. In particular, the conclusion of Proposition 4.3 implies that there
exists o > 0 and Ty such that if t > T then

C'aoe*‘”/z N ¥
————— < apw(t,c't + oVt 0) < ult,c't + oVt ). (4.42)

A travelling wave sub-solution

We now use the lower bound (4.42) to fit a travelling wave under u. The sub-solution we will
construct is sketched in Figure 2. In order to avoid complications due to boundary conditions
at —oo, we fix T to be any constant in (m, 1), and replace the non-linearity f(u) by f(u)(1 —wu/m).
Let U be the travelling wave solution to the modified equation moving with speed c*:

—c*Uy — DU, — AU + AU, — f(U)(1 = U/m) =0, (4.43)
with the Neumann boundary condition at 90, and
U(—o0,:) =m, U(+oo,-)=0. (4.44)

This wave satisfies 0 < U < m, so it sits below u as x tends to —oo: see (4.36). However, it moves
too quickly — it does not have the logarithmic delay in time. Instead, we define

Ut,z,0) =U(x — "t + s(t),0). (4.45)
It is easy to check that if $(¢) > 0, then U is a sub-solution to (4.43):

U,—DU,, — AU+ AU, — f(U)(1 - U/m)
= —(c* = 5(t))Uy — DUsy — DU + AU, + f(U)(1 — U/i) = 5(t)U, < 0, (4.46)

as U is decreasing in « [5]. Hence, U is a sub-solution.
We already know from (4.36) that U sits below u at z = —oo:

U(t,z,0) < u(t,z,0), for all t > 0 and 6 € O for all = sufficiently negative. (4.47)

Thus, we only need to arrange for U to sit below u at 2 = ¢*t + ov/t, with o is as in (4.42). The
travelling wave has the asymptotics [19]

Ulx,0) ~ ze 2 Q*(0) (4.48)
for large x (uniformly in #). By translation, we may ensure that
Ulx,0) < exe ",

for all x > 1, with € > 0 small to be chosen. In view of the definition of U, for ¢ sufficiently large,
we have

U(t,c"t + (T\/E, ) < g(g\/i + S(t))e—/\*(ff\/ﬁ-s(t))'
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Choosing

3
t) = log(1+¢ 4.49
(1) = o Tog(1 + 1), (1.49)
using (4.42), and adjusting ¢ as necessary, we see that
CeoVt
U(t,c*t +ovt,-) < — < u(t,c*t + ov/t, ). (4.50)
ap

for all ¢ > Tp. In addition, because of (4.36), it is easy to see that translating U further to the left,
we may ensure that
U(Tp,x,0) < u(Tp,x,0), (4.51)

for all z < ¢*Ty 4+ oy/Tp and all § € ©. The combination of (4.46), (4.47), (4.50) and (4.51) the

inequalities above, along with the maximum principle, implies that
U(t,z,0) < u(t,z,0), (4.52)

for all t > Ty, all z < ¢*t + o/, and all 6 € ©.
To conclude, we need to understand where the level set of height m of U is. We see from (4.45)
that there exists L,, such that if © < —L,, then

U(t,c't+x — s(t),0) > m.
Thus, (4.49) and (4.52) mean that

{reR:30e€0O,u(t,z,0) =m} C c*t—Qiklog(l—i—t)—Lm,oo).

This finishes the proof of the lower bound in Theorem 4.1.

5 The proof of Proposition 4.3

In this section, we prove Proposition 4.3. The proof of the upper bound in (4.25) is easier than for
the lower bound, and this is what we will do first. Essentially, the remainder of the paper will then
be devoted to the proof of the lower bound in (4.25).

5.1 The self-adjoint form
Our first step is to re-write (4.23) in a self-adjoint form. Let us set
1 -1
*\ 2 *)2
=a , a=|— do) . 5.1
p= @) = (g [ (@)2a0) (51)
Then we have an identity
2
Q*

In order to re-write the spatial drift term in the right side of (4.23), we look for a corrector /5 that
satisfies

§ 1
Dpee+ 8p+ 5:V0@" Vop = | (Dupe), + Vo - (nVop)] (5.2)

Do =2\D+A—r in©, (5.3)
oB
871/9 =0on 3@,
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Figure 2: A sketch of the sub-solution U, the solution u of the Fisher-KPP problem, and of the
solution of the linearized problem with the Dirichlet boundary condition at x = c*t.

with some r € R. The solvability condition for (5.3) is

- / 2AD(0) + AO)u(0) 2 — o / 20 D(0) + A0)])(Q*(0)2- 2 — ¢ (5.4)
o O] o O]
We used (4.17) and (5.1) in the last step above. Thus, (4.23) can be recast as
(1 —w)upr = Lp, (5.5)
with the operator £
Lp = (Dppz), + Vo - (1Vop) = (Bgf + ¢7) pa. (5.6)

Note that the average of the advection term in x in (5.6) equals to c¢*.

We now state a lemma regarding almost-linear solutions to (5.5) and its adjoint. The latter
will be crucial in the proof of the upper bound for p. The former will be required later. We denote
by L* the formal adjoint of the operator £ with respect to the Lebesgue measure, and set

Cr=[c"T,+0) x O,

Lemma 5.1. There exist functions  and f solving

1o ¢ = L, on Cr, uor f = —=L*f, on Cr,

9% =0, on 00, and of =0 on 00, (5.7)
8V9 8V9

¢(r,c*r,-) =0, f(r,c*r,-) =0,

such that fr,(; < 0. Moreover, there exists a constant C' > 0 such that all z > c*r,
C_l (ﬂj - C*T) < C(t,IE, 9)7 f(t,l’, 9) <C (I‘ - C*T) )
and |0- fl,|0-C| < C.

We omit the proof as it is very close to [21].
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5.2 The proof of the upper bound

We now prove the upper bound in (4.25), namely, there exists a positive constant such that

Co(z — c*1)

p(r,z,0) <
for all 7 > 0, x > ¢*t and 0 € ©. We use a standard strategy: a Nash-type inequality is used
to obtain the L? decay in terms of the L' norm, and then the uniform decay follows by a duality
argument.
We first derive an L' — L? bound. Using (5.5)-(5.6), integrating by parts gives that for any 7 > 0,
we have

1—wd

— 1(0)p(T, z,0)*dzdd = — / 1(0) [D(0)ps(T,2,0)* + |Vop(r,z,0)|*] dzdf.  (5.9)
T Je,

.

The dissipation in the right side may be estimated using a Nash type inequality for half-cylinders
of the form Q = [0, 00) x ©, with © C R?, for functions such that ¢(0,-) = 0:

10d -1 4
: ol Y5\ o (el 3
”W”2ZC<”<||x¢u1> ) o1 (s, ) (510

The proof of the one-dimensional version of (5.10) can be found in [21]. We describe the required
modifications for d > 1 in Section 5.8. This gives:

10d

33+d) 1 I2<,r)1/2 %
Ii(r)
(5.11)

[2(7_)1/2
11(7')

/c 1(0) [D(8)p (7, , 0)? + |Vop(r, z, 0)|2] dzdf > CIy(T) (1—1— (

N——

Here, we have defined

w(0)(x — c*1)p(r,xz,0)dxdf, and,

T

w(0)p(T, z,0)>dzdd.

-

S o

We point out that we used in (5.11) that u is bounded uniformly away from 0 and oo.
Next, we look at

I(1): :/ w(0)f(r,z,0)p(r, x,0)dzdd,

-

with f asin (5.7). If w = 0, then I(7) is a conserved quantity. In general, following the proof of [21
Lemma 5.4], one can show that there exists a constant C' > 0 such that

clroy<ir)<c (/ podzdf + 1(0)> : (5.12)
Co

Using Lemma 5.1, we see that I(7) and I;(7) are comparable:

C’/ (1,2,0)p(1,2,0)dzdd < I (1) < C/ (1,2,0)p(T, 2, 0)dzds.
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As a consequence, we have

07211(0) < 071[1(7’) < N = </C podxdf —i—Il(O)) . (5.13)

0

Using (5.13) together with (5.9) and (5.11), we obtain

I (r)Y/3 +11(T)(4_2d)/(3+d) ) < 1
IQ(T)5/3 IQ(T)S/(3+d) 2 - C(l —w(T)).

(5.14)

An elementary argument, starting with this differential inequality, using the decay assumptions
on w and (5.13), gives an upper bound

CN?
I < —— 5.15
2(7) < T+ 15 (5.15)
regardless of the cross-section dimension d > 1. In other words, we have the bound
I(r, ey < —S— / (1+ 2)[po(x, 0)|dxdb (5.16)
P\ )llLze,) > (r + 1)3/4 o Polz, . .

We may now apply the standard duality argument. Let S; be the solution operator mapping pg
to p(7,-). The bound (5.15) applies that S* satisfies

C(l+xz—c"r)

|S:p0’ < (T + 1)3/4 HpOHLQ(CO)'

(5.17)

However, S7 is the solution operator for a parabolic equation of the same type, except for the
reverse drift direction, thus it also obeys the bound (5.16), and hence S; itself obeys (5.17) as well.
Decomposing S = S,/ 0 S,/ and applying the bounds (5.16) and (5.17) separately, we get

C(l+x—c*r)

<
’p(T,.’L’,Q)’ — (T+1)3/2

/C (14 z)po(x, 0)dxdo. (5.18)

This proves (5.8) for z > ¢*7 + 1. However, as p(7,c*7,-) = 0, using the parabolic regularity
for x € (¢*r,¢*t + 1), we obtain the upper bound (5.8) for all z > ¢*7. O

5.3 The lower bound for p

We now prove the lower bound on p in Proposition 4.3, namely, there exists a positive constant
such that

p(7.2,0) > (x —c*1)

z W, (5.19)

for all 7 > 0, x > ¢*t and 0 € O.

Approximate solutions

For the proof of Proposition 4.3 will make use of approximate solutions of our problem that satisfy
the bounds claimed in this Proposition. Let @y be the eigenfunction in (4.12), and set

__ 19
X = Ox 0N hxe (5.20)
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and

-1
D:= (/ (D + c*x — 2\* Dy — Ay) (Q*)2d0> (/ (Q*)2d0> . (5.21)
© e
To see that D > 0, we differentiate (4.18) in A to obtain
/ {2@2&2 (M)A +c(A) —2XD — A) + Q% ("(MA + 2/ () — 2D — A)] do = 0. (5.22)
e

Evaluating (5.22) at A = \*, we obtain, as ¢(A\*) = 0:
0= /@ [—2(Q*)*x (¢ —2X\*D — A) + (Q*)* (¢"(\)A — 2D — A)] db.
Now, (5.21) and (4.18) show that this is
d’(A*)A*/@(Q*)?de = 2D/@(Q*)2d9.

Since ¢’(A\*) > 0 by Proposition 4.2, we conclude that D > 0.
The approximate solutions are described by the following analogue of [21, Proposition 5.2].

Proposition 5.2. Let ¥ € R, then there is a function S(7,x,0) such that, for any o > 0,
oS 2

(1— W)E — DSpr — 89S + (2\D + A) S, o VeQ* - VS = O(173) (5.23)
and )
rT—C'TH X+ Y _@mcn? g [T —C'T —2
S(r,z,-) — 7 e o | <COr Y — +0(r7?), (5.24)

for all x € [¢*1,c*T + o+/T|. The constant C depends on o.

The approximate solutions do approximate true solutions on [¢*T, ¢*T 4+ /7|, as seen from the
following.

Proposition 5.3. Fiz o > 0, and let S be as in Proposition 5.2. Suppose that £ satisfies for T > 0,
(1 —w)& = Dy + Do€ — (2N D + A) & + ZVQ* - VE, z € [¢*T, ¢* 1 4+ o\/T],
&(r,c*r,-) = S(r,c*r, ), (5.25)
&yt +ovT,:) = S(T,c* 1+ 0\/T,").

Then there is a positive constant Ty such that, if 7 > 19 and x — c*1 € (0,0+/T), then

C
’(f—S) (T,.’B,')’ < m

The proof of Proposition 5.3 is a relatively straightforward energy estimate of the difference £ —S
that can be obtained almost exactly as in [21, Proposition 5.3].

22



The size of the solution at distance O(y/7)

Another key step is to establish the magnitude of p at distances of the order O(y/7) from x = ¢*7.
With the following proposition, we control p at the endpoints of the interval [¢*T, ¢*T+0+/7]. Then,
the previous propositions allow us to control p in the remainder of the interval as S approximates p.

Proposition 5.4. Let p be as in Proposition 4.3. There are constants o > 0 and Cy > 0 so that

1 C
< p(r T+ oyT) < 2
.

2
Cot (5.26)

whenever T > 1.

Sketch of the proof of Proposition 4.3

We now outline how to combine Propositions 5.2 to 5.4 to obtain the lower bound in Proposition 4.3.
Proposition 5.4 controls p at the point ¢*740+/7 in a way consistent with (4.25). On the other hand,
by choosing ¥ = — (14 ||x||s) in Proposition 5.2, the combination of Propositions 5.2 and 5.3 allows
us to build a sub-solution £~ to p. Then, re-applying Proposition 5.3, we see that £~ satisfies the
bounds in (4.25) except on a finite interval [¢*7, ¢* T+ x¢], for some xg. By the comparison principle,
we may then transfer these bounds to p and use parabolic regularity to remove the condition on z,
finishing the proof of the claim. Thus, it remains to prove Propositions 5.2 and 5.4, which is done
in the rest of this paper.

5.4 The proof of Proposition 5.2

Our strategy is the same as in [21, Proposition 5.2], though the details are different, so we include
a sketch of the proof for reader’s convenience. We begin with the multi-scale expansion

1 (0 SYz,0)  S%(z,0) S3(2,0) _r—c'T
S(T,x,ﬁ)—T(S’ (z) + NG + = + 52 , 2= N
Plugging this into the left hand side of (5.23), we obtain the equation

(1-@{ S0 351 292 553] (1—w) [_c* s sk .82 *53}

S — C J— —_—
T 973/2 72 9552 172 T 73/2 72

T

A-w) [ 28 28 _28 2851, D[ S 5 5a_ 5 (5.27)
R 27 2732 272 2752 Tl T w32 12 52 .
+l LSt Ls? LS3 (2A\*D + A) [ S? +i§ S2 +i§ _0

T | 71/2 T T3/2 T VToooT T2 2]

Here, we have defined the operator
2
L=Ag+ f*VgQ* - V.
Q
Crouping the terms of order 773/2 in (5.27), we obtain
LS' = (¢* —2X*D — A) S°. (5.28)
It is easy to verify that (5.28) has a solution of the form
St =x08)+ 61, xo=Xx+X (5.29)
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where ¢ only depends on z. The terms of order 772 in (5.27) give
—80 — St - gsg — DSY_ + LS? + 2)ADS! + AS! = 0. (5.30)
Using expression (5.29) for S, multiplying (5.30) by (Q*)? and integrating in 6, we obtain
SO+ gsg +DS% =0 (5.31)

with D as in (5.21), so that
2

S%(z) = zexp {ZD} . (5.32)

With this in hand, we return to (5.30) that we write as

LS? = (¢* —2)\D + A)(S*), + (D + ¢*x0 — 2A\*Dxo + Axo — D)S.. (5.33)
One solution of (5.33) is )
§%(z,0) = x0(0)(¢1):(2) + 5%(0) S2..(2),
where $2(0) is any solution to
LS% =D+ c¢*xo— 2\ Dyo + Axo — D, (5.34)

with the Neumann boundary conditions. The definition of D ensures that solution of (5.34) exists.
Continuing, we examine the terms of order 7—5/2 to obtain

—gsl +we*SY — 5% — 35; — DSL, +2ADS? + LS? + AS? = 0. (5.35)

Here, we replaced w by @/ at the expense of lower order terms which we may absorb into the O(73)
term in (5.23). Multiplying by (Q*)? and integrating over 6 yields the solvability condition for S3:

3 z - *
—591 =5 (01), = D(d1)z: = (361 — e ) 52 + 28152, + B25L.... (5.36)
Here, we have defined

1 Joxo(Q)*d6 fo(c*S? = 2ADS? — AS? + D)(Q*)%do
2 [fo(Q)2d0 Jo(@)2d6 '

We may now choose ¢ to be the unique solution to (5.36) with ¢1(0) = 0 and (¢1).(0) = 0.
Since S? and its derivatives are bounded, there exists a constant C' such that |¢1(2)] < C2? for
all |z| < 0. For the sake of clarity, we write ¢; = 22¢, with a bounded function ¢.

Finally, grouping the 773 terms together and setting them to zero, we get an equation for S3. It
follows from the elliptic regularity theory that, for z < o, S3 is uniformly bounded. To summarize,
we have found an approximate solution, in the sense that (5.23) holds, of the form

b1 Bo =

22

T — T _(a=c'n)? -5 _@n? z—c'1— s2 83
S E " 4D Dt o~ Dt —_— = Y a . 537
32 ¢ RR Uy T 5 ¢(2) + Ry (5.37)

It also clearly satisfies the condition (5.24). This concludes the proof. [J
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5.5 Understanding p at © — ¢*7 ~ O(y/7): the proof of Proposition 5.4

The lower bound in (5.26) is a consequence of an integral bound.

Lemma 5.5. There exists a time Ty > 0 and constants cy, B, and N, depending only on the initial
data, such that for any T > Ty there exists a set I, C [c¢*1T + N~1\/7T,c*t + N\/7| with |I.| > B\/T

and with )
- S / p(7—7x777)d77' (538)
(€]

coT

Proposition 5.4 follows from Lemma 5.5 and a standard heat kernel bound. Indeed, let us
assume that w = 0, as we may otherwise apply the time change

dr' = _dr
1—w(r)

Let I' be the heat kernel for (5.5)-(5.6) with the Dirichlet boundary condition at x = ¢*t. That is,
the solution of

/‘“Z)T = (DM¢I)x + v@ . (,uv.gd)) - (AG/B + C*) ’(;Z)xa T > 57 T > C*Ta 0 € 63

oY B
vy 0, on 00, (5.39)
1/1(7', C*Ta ) - Oa
1/}(87 ) - &7
can be written as
(T, x,0) =/ L(r,2,0,s,y,0)¢(y,n)p(n)dydn. (5.40)

As in [21], one can show the following, starting with the standard heat kernel bound in a cylinder.
Set ®(s) = s for s € [0,1] and ®(s) = /s for s > 1, then for all § > 0, there exists a constant K

such that | |2 10 ’2
1 rT—y +|0—n
r 0 > -K
(7',1', » S5 Y, 77) = K@(T _ S) exp{ (I)(T — S) }

whenever R > 0, 7 € (s,s + R?], and z,y € (¢*7 + & — 6R,c*7 + & + JR). A straightforward
computation using (5.40) going from the time s = 7/2 to 7 shows that the integral bound (5.38),
combined with the pointwise lower bound (5.41) on the heat kernel, lead to a pointwise lower bound

(5.41)

on p in Proposition 5.4. [J

5.6 Proof of Lemma 5.5
An exponentially weighted estimate

As in [21], one may show that for all & > 0, there exists a function 7, that satisfies

01 = —L* (pma) + N(a)puna, on Cr, (5.42)
Ma
87]/0 =0 on 8@,

No(T,c*1,+) = 0.
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as well as the exponential bounds

alz—c*rt) _ ,—a(z—c*T) a(z—c*t) _ ,—a(z—c*T)
e e e e
< no(t,z,0) <C . 5.43
= <t ,0) ) (5.43)
The eigenvalue R(«a) in (5.42) behaves as
R(a) = Rga? + O(a?), (5.44)
as a tends to zero, with some Ry > 0. Moreover, we have
Orna| < C for all z € [¢*1,¢*r +a~ '], and
0.1 e +a” 5.5
|0:na| < Can,  forallz >c'r4+a .
With this in hand, we define
VO{(T) = (1 - W(T))/ 'LL(Q) n2a(75$79) p(T,x,O) Q(T,I',Q) dxdo. (546)
[
Here, we write
P = qG, (5.47)
and ( is as in Lemma 5.1. Lemma 5.5 is a consequence of the following estimate.
Lemma 5.6. There is a constant Cy depending on py such that
V_1y2(7) < Cor 372, (5.48)
We first show how to conclude the proof of Lemma 5.5 from Lemma 5.6. Note that (5.48)
implies
o 1 20/\F _ -20/\F 1/2 (70
/ / p(r, ¢+ 2,0)*dzdf < — (5.49)
0 <) Xz T

Fix N > 0 to be determined later, then (5.49) gives, in particular:
0 o0 z /T
/ / xzp(T, 1 + x,0)dxdd = / / 6717(77 T+, H)e*x/ﬁxgﬂda;dﬁ
Nvr /e N7 f

o22/\VT 1/2
(/ / p(T, 1+ x,0) dxd9> (/ / —2e/VT 3dxd9>
NVF NyF

1/2
<= (/ / eQI/ﬁx:gdxdG) < CoN3e N2, (5.50)
T \UNVtJO

On the other hand, we also have

VT/N
/ / xp(T, T 4 x,0)drdd < CoN 3.
0 S)

Hence, choosing N sufficiently large, depending only on the initial data of p and not on time, we
have

/ / xp(T, "1 + x,0)dzdfd > Cy. (5.51)
VT/N
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Let us set

Co
L= * * : > M
I, {xe[c T+ VT/N,c*1 + Ny/T| /@p(T,x,n)dn_ZlNQT}

Then, (5.51) implies

N2
300 //CEC’T Tx0d$d9<//00 =7 ddc9<|I| Yo
I I, T/ /

and the proof of Lemma 5.5 is complete. [J

5.7 The proof of Lemma 5.6

Throughout this section we use the assumption that 7 < a~2. The proof relies on two observations.
First, we have the following energy-dissipation inequality for V,:

w'(7)

Co

VIi(r) < <N(2a) e + Caw(7)> Va(T) = 2Dy (1) + m, (5.52)
with the dissipation
Do [ O)ma(ra.0)C(r2.0) (DOlas(r.2.0)F + oo (. 0)F) dodd. (5.53)

Recall that the function ( is defined in Lemma 5.1, and ¢ is as in (5.47). Since this computation is
quite involved, we delay it for the moment.
The second observation is that the dissipation D, may be related to V,, by the inequality

1 o
Dy > FOVS/S (5.54)

where Cj is a constant depending only on py and 7 € [0, 7]. We also delay the proof of (5.54).
The combination of (5.52) and (5.54) yields the differential inequality

! Ca C
> _ W _ 5/3, 0 )
V. < (N(Za) 1—w+7'—i—1> Va COVQ +(7’—|—1)5/2 (5.55)

Let us define
Z(1) = (1 + 1)*?Vyexp(=®(7)), ®(7) = R(2a)7 +log(1 — w(7)) + Calog(r +1).
Note that, as 7 < a2, we know, due to the asymptotics (5.44) for X(2a), that
|®(s)]| < Cforal0<s<r, (5.56)

with a constant C' > 0 that is independent of o > 0 sufficiently small. Thus, (5.48) would follow
if we show that that Z is uniformly bounded above. However, it follows from (5.55) and (5.56)
that Z satisfies 7 o .
z'<C - z°3,
- 7’+1+T+1 Co(T+1)

This implies
Z°/% < max {C(Z + Cy), Z(O)5/3} .

Hence, Z is bounded uniformly above. Thus, to finish the proof of Lemma 5.6, it only remains to
show (5.52) and (5.54).
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Proof of the differential inequality (5.52) for V,

Differentiating V,,, we obtain

w/

V= —

Vet (1-w) / 1[(0rn2a) PG + M20Prq + M20Pr] dudf. (5.57)

Cr

Let us re-write the integral in (5.57). By the definition of 72,, we have

(1 -w) /C 11 (0rn20) pg drdd = (1 — w)/ [=L7 (un2a) + N(2a) una] pg dzdf,

T

=—(1- w)/ un2a L(pq) dzdd + R(2a) V.
c.

Using equation (4.23) for p, we deduce

/

V! = {N(Za) - 1‘“"

} Vot [ s [ (1= (7)) £loa) + L)a+ (1~ whpar] dadd. (359)
The last integral requires a bit of work. Note that

L(pq) = pL(q) + ¢L(p) + 2Dpqz + 2pegs,

and
(1=, = L)+ £ (£~ 1= &) + 2D<gqm + 229619,
_ q _ & G o
_‘C(Q)+C(‘C(C) CT)+W<Q+2DCQI+QCQQ-

Thus, we may re-write (5.58) as

/
Vo = (N(M) - > Vo +w / pn2aL(pg)dzdd + w / unzapqgidfcde
1—w Cr Cr C
-2 / 120 (Dpxqe + page)dzdd + 2 / 120 (D%”qx + ng9> dzdf.
[ c,
The last two terms in the right side can be combined as
-2 / 1020 (Dpxqe + apoge) dzdd + 2 / 11120 (Dggqx + nge> pdzdf
c. c,
= —2/ 2 (D ( - — Cxp) Qe + <p9 - Cap) qe) dxdf
c, ¢ ¢
=2 [ oo (Dlasf? + |ao) dadd = ~2D,
c,
hence ,
V= <N(2a) 1 d w) Vo — 2D, + w/ 120 (ﬁ(pq) —I—pcgq> dxde. (5.59)
_ c.

The estimate (5.52) will be complete after estimating the last term in the right side. We write

/C 120 <E(pq) + pifq> dxdf = /C <pqﬁ*(w72a) + unzaiqu> dxdf < /C [0 n2a]pq dzdo,
’ ’ ’ (5.60)
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as ¢ < 0. We use (5.45) to obtain

a1 0o
' / u@TngapqdmdQ' < 1O naapqdrdl| + / / u@TngapqdacdH'
Cr €] c*t+a—1 JO
4ot
§/ /upqd:cd@—i—Coz 1/ 1N2apqdxdl.
c*r c*r+a~ (S

The second term above is CaV,, as desired. For the first term, we apply the upper bound (5.8)
for p and the asymptotics for ¢ in Lemma 5.1 to obtain

c*r+a~t c*THa”
/ / upqdrdd < < 3 TR / / pdzdb.

Integrating (5.5), we see that fCT updxdf is non-increasing in time. Hence, we obtain that

C(] 0%
Gre T e

&
w/CT 112 <E(pq) +re Q> dzdf <

Returning to (5.59), we obtain the desired differential inequality

Co
(1 +1)5/2°

V;:<N(2a)— +o-2 )Va—QDa—k
T+1

Proof of the inequality (5.54) relating V,, and D,

It is helpful to define
o(1,2,0) = e*Pq(1, "1+ |2],0),

with (21, 22, 23) = z € R3, and consider the following quantities

. 1 ea(zfc*r) _ efa(xfc*f)
foim o [ elrst)dzas = | (v — ¢ 7)alr 2, 0) 1 dzdo,
27T R3x© Cr o
N 1 20(z—c*1) _ —2a(x—c*T)
= — (T, 2,0)?dzdh = / (e € (z — 1) (1, z,0) pdzdb,
27 Jrsxe . a
1

P 0)|?dzdo
o= o R3X®\V<p(f,z, )|“dz

e2a(z—c't) _ o, —20(z—c*T) , , ,
:/ - (z — 1) (|Vq(r, 2, 0)| — a2q(7,x,0)%)p d=db.
C-

(5.61)
They can be related by the following Nash-type inequality.

Proposition 5.7. Let © C R% be a smooth, bounded domain, and Q = RF x ©. There exists
a constant C, depending only on d, k, and |©| such that if ¢ is any function in L'(Q) N HY(Q)
satisfying Neumann boundary conditions on the boundary 00, then

2d(k+2) 4

[ 11l
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Inequality (5.62) is a multi-dimensional version of a Nash-type inequality in [16], while the
one-dimensional version of (5.10) is in [21]. Its proof is in Section 5.8.
We may apply Proposition 5.7 to ¢ in the cylinder R? x © to obtain

. 1 V5/3j—4/3
Da > = [ [
- Cq N Vasd/(3d+9)fa—10d/(3d+9)

(5.63)

Using the bounds for ¢ in Lemma 5.1 and the exponential bounds (5.43) for 7., we see that

C'W,<V,<CV, and D,<CD,. (5.64)

We claim that 1
& < I,<Cy and V,<Cy, (5.65)

0

so that (5.63) implies
1
Dy > —V5/3
—Cy ¢

which is (5.54).
To finish, we need to show that (5.65) holds. We begin with the inequality for I, in (5.65). Let
us introduce

L= (1—w) /c 1(O) e (7, 2, O)p(r, 7, 0)ddo). (5.66)

We note that R
Cc ', <1, <Cl,,

by (5.43). Hence, we need only show that I, is bounded away from infinity and zero uniformly in 7
and « for all 7 < a~2. Let us differentiate I,:

w/

I =—

«

In+(1—-w) / i [pOrna + nap-| dzdb.
c.

1-w
Using (4.23) and (5.42) allows us to rewrite the integral involving p,:

w'(7)

Il(1) = (N(a) 1 w(7)> I (1) —w(7) /CT 1pOrne dxdb. (5.67)

The last term may be estimated as

cFr+al 00
w '/ ,up@Tnadde‘ < C’w/ / pdxdf + C’wa/ /pnad:ndﬂ. (5.68)
Cr c*T €] c*t+a—1 JO

The second term in (5.68) is bounded by C(7+ 1)~ tal,. The first requires a bit more work. First,
split the integral as

c*rHa! c*7+min{r2/3,a1} c*r+at
/ /pd:chz/ /pdazd0+/ /pdxd@. (5.69)
T o c*T o c*r+min{r2/3 a=1} JO

The first term is estimated using (5.8) to obtain

c*r4+min{r?/3 o~} min{r2/3 a1} Cro o
dadd < 0 dedo < — 9
/ /@p ! _/0 /(9(T+1)3/2 =T e
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Arguing as in [21, Lemma 5.4], we may bound p by the solution to (4.23) in the whole cylinder
R x ©. Thus, the heat kernel bounds of, e.g. [29], imply that

22
Coe_ C(r+1)

VT+1

where Cj is a constant depending on py. Hence, the second integral in (5.69) yields

p(r,x + c*1,-) < (5.70)

2

4ot a~t *ﬁ i
/ / pdzdd < C / € T gwdo < Cpe~THVV/C
c -1} Je -1} Je

*7+min{72/3 o min{72/3 o T+1

From (4.22), we see that |w| < C(7+T)~!, with T to be chosen. This, along with the previous two
inequalities and (5.68), implies that

Co < CO
(r+T)(r + 1)1/6 = TV12(7 4 1)13/12°

w

/ Mpamadxde‘ <
Cr

We used above the first assumption on w in (4.22). Hence, we obtain

/

w Co

/ — —
I, <N(a) T + O(a/(T + 1))) I,| < Tii2(; 4 1)/i2" (5.71)
Integrating (5.71), using, once again, (4.22), yields the inequality
Clr+ 1)@ (1 0y = “0 ) < 1) < o(r + 1)k (1, (0) 4 -0 5.72
(7_+ ) € CY( )_T1/12 = CY(T)— (T+ ) € CY( )+T1/12 . ( . )

Using that 7 < a2 and that R(a) ~ a?, by (5.44), we have that 7¢*eN®7™ < €. Using this
and choosing T at least as large as (2Cy/1,(0))*? in (5.72) finishes the proof of the first estimate
in (5.65). We note that, for all o, we have

1,(0) Z/ xpo(x, 0)dzdd,

so that our condition on 71" can be made uniform in a.
Now we consider V. Fix N to be determined later and assume that 72/3 < Na~!, the other
case being treated via a very similar computation. We decompose the integral as

crr472/3 c*T+Na~1 9]
Va(T) :/ /ngapqda)d9+/ /nzapqude—l-/ /ngapqd:ndﬂ. (5.73)
c*T S} c*r4712/3 (€] c*t+Na~1 JO

For the first integral, using Lemma 5.1 and the definition of ¢, we may apply (5.8) to bound p and ¢
as C(z — c*7) (7 +1)73/2 and C (74 1)~%/2, respectively. Using also (5.43) to bound 7, by a linear
function:

20 (7, 2,0) < Ce?*N(z — ¢*1) on [c*1,c*T + Na™1], (5.74)
we get
c*r+72/3 CeQaN c*r+r2/3 CeQaN
Moapqdrdd < / (z — c*1)%dx < ) (5.75)
/c*T /@ “ (T + 1)3 c*r (T + 1)
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For the second integral in (5.73), we use the same bounds for ¢ and 72, but we bound p with the
Gaussian bound (5.70). This yields

c*T+Na~1 Ce2aN Na™1 22 Ce2aN
/ / N2apqdrdl < (irl)Q/ re CUibdy < (eTl)e_(TH)l/S/C' (5.76)
c*r+72/3 ) T 72/3 T

For the last integral in (5.73), we use the bound ¢ and p as in the last step and bound na,
by Ce?**/a. This yields

22
00 C 00 e2am—m
M2apqdzdd < —— / —du.
/cv*T—l—Nal /@ “ (T + 1)2 Na—1 «

Since 7 < a~2, we may choose N such that

N st
Ca(r+1)) “= a(t+1)

for all « sufficiently small. Hence, we have

VAN

z2 Nz
c /00 20T Tt C /OO eZO“’—Wd
—ax

v c v
(T+1)2 Jyg—1 a = (T+1)2 Jyo1 a
c /00 G C

 — —dx < .
ST 12 Sy @ 1

Combining this bound with (5.75) and (5.76), we have that, for all 7 < a~2,
Va(r) <C(r+ 1),

which, in particular, implies the upper bound on V, in (5.65).

5.8 The proof of Proposition 5.7

Here we prove the Nash-type inequality on cylinders that we use above. We point out that when
the L? norm is small relative to the L' norm, this yields the same inequality as in R¥. The main
point here is that using this inequality we see that solutions to the heat equation on RF x © decay
at the same rate as solutions to the heat equation in R¥.

Our approach is similar to the one used in [16]. However, some computational challenges arise
since we lack an explicit formula for the solutions of £ + 1 order polynomials. We note that, by
extending ¢ if necessary and scaling, we may assume without loss of generality that © = [0, 1]%.

First, we represent ¢ in terms of its Fourier series in the 6 variable, and its Fourier transform
in the = variable. This yields

o de
P(z,0) = On ()€™ cos (mnl) ——7,
n%d /Rk (2m) =
where dudd
q@n(g) = / o(x, G)e_if'x cos (mnh) xikid
o JRk (2m) 2
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Before we continue, we note two things. First, we have that

ENGIEEI (5.77)

Second, the Plancherel formula tells that

2m) 2

. ) d¢
[CEEDS /]R on(©)Pdg,  and that  [VelIF = /R (g +n%) |¢n<5>|2(k+d- (5.78)
Fix a constant p to be determined later. We now decompose ||¢||2 into outer and inner parts as

H¢>H2—2/ bR+ 3 [ 166 |d£+2/ BuOPdE. (570

In|<p [n|>p

The first term in (5.79) may be bounded as

3 /B ba(&)Pdg < 3 / I6all2de < Co(p + 1)l6nll? (5.50)

[n|<p In|<p

The second and third terms in (5.79) may be estimated in the same way so we show only the second
term. It can be bounded as:

N 1
S [ ool < 32 [ 5 (P + n) lonle)d < Vol (5:81)

In|>p In|>p

Combining (5.80) and (5.81) with (5.79), we obtain

1 1
5II¢H§ < p"(p+ D)8l + = Vol3,
P
In the interest of legibility, we define the following constants

I=|¢|3,  J=|Vel3, and K= 9|3

C p

Define X to be the quantity

1
2=d \ %+d
def ,_1_ CI k+2
X = Jk+2
< ) ’

1
J\ k+2
. (I>

in order to optimize this inequality. Hence, the above inequality becomes

and choose

1< Xkrd 4 o XF,
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where we define

d
I\ k+d

It is straight-forward to verify that this polynomial has exactly one positive root which must be at
least as large as (2(1 4 «))~/*. Hence, it follows that

1 1/k 1
>(— >C—— .
Xz <2(1+a)> —Cl+a1/k

Returning to our earlier notation, we obtain

PAY=x
rs CROZ -
1+ ()

Re-arranging this inequality and substituting in for I, J, and K concludes the proof.
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