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Abstract

Atherosclerosis, one of the leading causes of death in USA and worldwide, begins
with a lesion in the intima of the arterial wall, allowing LDL to penetrate into the
intima where they are oxidized. The immune system considers these oxidized LDL
as a dangerous substance and tasks the macrophages to attack them; incapacitated
macrophages become foam cells and leads to the formation of a plaque. As the plaque
continues to grow, it progressively restricts the blood flow, possibly triggering heart
attack or stroke. Because the blood vessels tend to be circular, two-space dimensional
cross section model is a good approximation, and the two-space dimensional mod-
els are studied in Friedman et al. (J Differ Equ 259(4):1227-1255, 2015) and Zhao
and Hu (J Differ Equ 288:250-287, 2021). It is interesting to see whether a true
three-space dimensional stationary solution can be developed. We shall establish a
three-space dimensional stationary solution for the mathematical model of the initia-
tion and development of atherosclerosis which involves LDL and HDL cholesterols,
macrophages and foam cells. The model is a highly nonlinear and coupled system of
PDEs with a free boundary, the interface between the plaque and the blood flow. We
establish infinite branches of symmetry-breaking stationary solutions which bifurcate
from the annular stationary solution in the longitude direction.
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1 Introduction

Atherosclerosis is a chronic inflammatory disease in which a plaque builds up in
the innermost layer of the artery. As the plaque grows, it progressively hardens and
narrows the arteries thereby increasing the shear force of blood flow. The increased
shear force may cause rupture of the plaque, which leads to thrombus formation in
the lumen and may then block downstream arteries (Friedman and Hao 2015; Hao
and Friedman 2014). Plaque rupture in the cerebral artery results in a stroke, while a
coronary thrombus causes myocardial infarction, i.e., a heart attack. Every year about
900,000 people in USA and 13 million people worldwide die of heart attack or stroke
(Hao and Friedman 2014; Friedman and Hao 2015).

Mathematical models describing the growth of a plaque in the arteries (e,g., Calvez
et al. 2009; Cohen et al. 2014; Friedman and Hao 2015; Friedman et al. 2015; Hao and
Friedman 2014; McKay et al. 2005; Mukherjee et al. 2019) were introduced. All of
these models include the interaction of the “bad” cholesterols, low density lipoprotein
(LDL), and the “good” cholesterols, high density lipoprotein (HDL), in triggering
whether plaque will grow or shrink.

A series of events happens when lesions develop in the inner surface of the arterial
wall (Friedman and Hao 2015) (see also Friedman 2018, Chapters 7 and 8): “LDL and
HDL move from the blood into the arterial intima through those endothelial lesions and
get oxidized by free radicals which are continuously released by biochemical reactions
within the body. The immune system considers oxidized LDL (ox-LDL) as a dangerous
substance, hence a chain of immune response is triggered. Sensing the presence of
ox-LDL, endothelial cells begin to secret monocyte chemoattractant protein (MCP-1),
which attracts monocytes circulating in the blood to penetrate into the intima. Once
in the intima, these monocytes are converted into macrophages. The macrophages
endocytose the ox-LDL and are eventually turned into foam cells. These foam cells
have to be removed by the immune system, and at the same time they trigger a chronic
inflammatory reaction: they secrete pro-inflammatory cytokines (e.g., TNF-«, IL-1)
which increase endothelial cells activation to recruit more new monocytes. Smooth
muscle cells (SMCs) are attracted from the media into intima by chemotactic forces
due to growth factors secreted by macrophages and T-cells. ECM is remodeled by
matrix metalloproteinase (MMP) which is released by a variety of cell types including
SMCs, and is inhibited by tissue inhibitor of metalloproteinase (TIMP) produced by
macrophages and SMCs. Interleukin IL-12, secreted by macrophages and foam cells,
activates T-cells to promote the growth of a plaque. The activated T-cells secrete
interferon IFN-y, which in turn enhance activation of macrophages in the intima. The
effect of oxidized LDL on plaque growth can be reduced by the good cholesterols,
HDL: HDL can remove harmful bad cholesterol out from the foam cells and convert
foam cells into anti-inflammatory macrophages; moreover, HDL also competes with
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LDL on free radicals, decreasing the amount of radicals that are available to oxidize
LDL.”

In the paper (Calvez et al. 2009), oxidized LDL, macrophages, foam cells were
modeled on a rectangular two-space dimensional domain, then the growth speed of
the lesion is modeled with conservation and the assumption of incomprehensibility. An
ODE system was formulated in Cohen et al. (2014); when only LDL and macrophages
are in the system, nice phase-plane analysis were carried out. In McKay et al. (2005),
more realistic variables such as chemo-attractant, monocytes, T-cells, proliferation
factors, smooth muscle cells are introduced in addition to LDL, HDL, macrophages
and radicals; both ODE models and PDE models are proposed. A simple reaction-
diffusion system to describe the early onset of atherosclerotic plaque formation was
introduced in Mukherjee et al. (2019).

In Hao and Friedman (2014); Friedman and Hao (2015), a more sophisticated
reaction-diffusion free boundary model was introduced. The model includes the
interactions of variables LDL, oxidized LDL, HDL, inflammatory macrophages,
anti-inflammatory macrophages, foam cells, radicals, IL-12 (Interleukin-12), MCP-
1 (Monocyte Chemoattractant Protein-1), MMP (matrix metalloproteinase), smooth
muscle cells and T-cells. This resulted in 17 equations in the system, plus the boundary
and free boundary conditions. Nice numerical simulations were carried out.

It is extremely challenging to analyze a reaction-diffusion free boundary problem
with 17 equations. Friedman et al. (2015) considered a simplified model involving
LDL and HDL cholesterols, macrophages and foam cells. As the blood vessel is a
long and thin tube, it is a good approximation to assume that the artery is a radially
symmetric infinite cylinder. They further simplified the problem by considering the
cross section only, which reduces the problem to a two-space dimensional problem.
Rigorous mathematical analysis was carried out to prove that for any Hy and any small
e > 0, there exists a unique Lg such that there is a unique e-thin stationary plaque;
this is a reasonable requirement representing a balance of “good” and “bad” choles-
terols. Necessary and sufficient conditions were found to characterize situations where
a small initial plaque would shrink and disappear or persist for all time. Since it is not
reasonable to assume that plaques have a strictly radially symmetric shape, Zhao and
Hu (2021, 2022) investigated a systematic symmetry-breaking bifurcations utilizing
the Crandall-Rabinowitz theorem. But verifying the Crandall-Rabinowitz theorem is
a great challenge because the system admits no explicit smooth solutions. A number
of sharp estimates were established in Zhao and Hu (2021, 2022) to overcome this
difficulty. The result, however, represents bifurcations in the cross-section direction
and therefore is two-space dimensional. It would be interesting to see whether bifur-
cations would occur in the longitude direction, which is a three-space dimensional
problem. This is the goal of this paper.

The structure of this paper is as follows. In Sect. 2 we present our mathematical
model, followed by the main result of the problem. In Sect. 3, we collect some well-
known results which will be needed in the sequel. After the establishment of a variety
of estimates for our PDE system, the Crandall-Rabinowitz theorem is applied to prove
our main result in Sects. 4 and 5. Section 6 covers the conclusion.
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2 Mathematical model

For reader’s convenience, we shall briefly describe the model derived in Friedman et al.
(2015) and (Friedman 2018, Chapters 7 and 8). We consider a PDE model consisting
of LDL and HDL cholesterols, macrophages and foam cells. The simplified model
lumps the all LDL into the variable L, whether oxidized or not. Likewise, all HDL are
lumped into the variable H, whether oxidized or not. The inflammatory macrophages
and anti-inflammatory macrophages are lumped together into the variable M. The
domain under consideration is the evolving plaque region {€2(¢), t > 0} with a moving
boundary I'(r), ' () C {r < 1} x{—00 < z < 00}, and the fixed boundary d B xR =
{r = 1} x {—00 < z < oo} representing the blood vessel wall.
The LDL satisfies, in €2(¢),

oL ML
— — AL = -k
ot K+ L

—p1L, 2.1

where we have normalized the diffusion rate to 1, A = %z)a_r (r [%) + rlz % + % in
the cylindrical domain, and the term —k; % is of Michaelis-Menten type and is a
result of inflammatory macrophages ingesting oxidized LDL. Here the inflammatory
macrophages and oxidized LDL consist of a portion of the total macrophages and
LDL, respectively, and the proportion factor is absorbed into k1. The positive constant
p1 is the natural rate of elimination of LDL.

Likewise, HDL satisfies, in 2(¢),

oH HF
— —AH = -k
at Ko+ F

— mH, (2.2)

where the term —k» % represents the amount of HDL consumed to remove harmful

bad cholesterol out from the foam cells and revert foam cells into anti-inflammatory

macrophages. The positive constant p is the natural rate of elimination of HDL.
The macrophages and foam cells satisfy, in €(¢),

a—M—DAM+V~(MV)=—k1 ML + ko HFE + A ML — p3M,
Jt Ki+L K>+ F y+H

2.3)
a—F—DAF-I—V-(FV)zk] ML — ko HE — paF, 2.4)
ot Ki+L K>+ F

where the positive constants p3, ps denote the natural death rate of M and F,
respectively. The extra term )\% describes the effects that oxidized LDL attracts
inflammatory macrophages while HDL decreases this impact by competing with LDL

on free radicals.

@ Springer



Symmetry-breaking longitude bifurcations for a free boundary problem... Page50f44 58

The combined densities of macrophages and foam cells in the plaque is in a relatively
small range, so it is assumed to be a constant My, i.e.,

M+ F =M, inQ@). 2.5)

It is further assumed (Friedman 2018) that the plaque texture is of a porous medium
type and invoke Darcy’s law,

v=—Vp. (2.6)

By adding the two Eqgs. in (2.3) and (2.4) and using Darcy’s law, we derive (2.10)
below. Replaced v with —V p, the equation for F' can be written in the form of (2.9)
below and the equation for M can be eliminated. In summary, we have the following
system of equations in the plaque region {2 (¢), t > 0},

S AL =~k HERE — L, 2.7)

YL — AH =~k — ;o H, (2.8)

% -DAP-VF.Vpo kR il asgent
+ (03 — pa) % .

—Ap = gf; [WORPE — o3 (Mo — F) = paF ). (2.10)

Next we proceed to derive boundary conditions. By continuity of the velocity field,
we immediately have the free boundary condition

9
V, =2 on ), 2.11)
on

where V), is the velocity of the free boundary I'(¢) in the outward normal direction .
Naturally, there are no exchange through the blood vessel wall (r = 1) for all variables
and the velocity is zero:

0L _9H _9F _dp _

— == — = = on 0B x R. (2.12)
or or ar or
On the free boundary,
8 4B (L—Lo)=0 on I'(t), (2.13)
91 4 Bi(H—Hp)=0 on I'(t), (2.14)
L pF=0 on I'(1), (2.15)

where L¢ and Hj in the flux boundary conditions (2.13) and (2.14) respectively repre-
sent the concentrations of L and H in the blood with 81 > 0 and 8, > 0 being transfer
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rate. And of course, there are no foam cells in the blood. Finally, the adhesiveness of
the plaque yields the equation:

p =k on I'(t), (2.16)

where « is the mean curvature in the direction n for I"(¢).

Since the main interest is the free boundary, we could also consider a finite domain
within {0 < z < T}. Setting the time derivatives to be zero, the corresponding sta-
tionary version of the system (2.7)-(2.16) in the finite cylinder €2 with inner boundary
I' and fixed outer boundary I'g = {r = 1} x [0, T'] is

—AL =~k MERDE — oL inQ, (2.17)
—AH = —ko s — ;o H inQ, (2.18)
_ 7, Mo—F)L HF F(My—F)L
—DAF —VF . Vp = kWDt — o A B DL
o inQ, (2.19)
+(p3 — p4) =5

—Ap= LO[AW;Jr;F)L p3(Mo — F) — ,04F] nQ, (220)
8L _ 3 _0F _ 3 _ onTy, (2.21)

JdL _ JH _ JIF
Ly BI(L—Lo)=0, 3% 4+ Bi(H—Hy) =0, 3L 4+ ppF =0onl, (2.22)
p =K onT, (2.23)
Vio=—-22=0 onT, (2.24)
No flux conditions for all variablesat z =0and z = T. (2.25)

As in Zhao and Hu (2021), we shall use u© = é[)\LO — p3(y + Hp)] as our bifurcation
parameter. And we will keep all parameters fixed except Lo and p4 so that u varies by
changing Lg. Even though € appears in the denominator, x is of order O (1), since the
balance of LDL and HDL is required for the existence of a stationary solution, i.e.,
ALo — p3(y 4+ Hp) is of order O(¢).

The existence of a radially symmetric stationary solution can be found in Friedman
etal. (2015) and Zhao and Hu (2021). To be precise, the existence and uniqueness from
Friedman et al. (2015) and Zhao and Hu (2021) are for a solution in two dimensions
(independent of the variable z). It is clear that it is also a three-space dimensional
solution, modulus the fact that two-space dimensional and three-space dimensional
mean curvature differ by a factor of 1 even for a cylindrical domain and its cross
section (—1 = 1 whenn =2and ; 1 = 2 when n = 3). But that does not have a
material adverse impact on the ex1stence and uniqueness proofs. To be rigorous, we
need to show that the solution in three dimensions is also unique in the class of three-
space dimensional solutions, and hence the two-space dimensional solution must also
be the unique three-space dimensional solution.

As in Zhao and Hu (2021), we let

Moy My
AK1 + p3(y + Ho)

e = %{(V'FHO)( +p1) = p2Ho. (2.26)

@ Springer



Symmetry-breaking longitude bifurcations for a free boundary problem... Page 7 of 44 58

We state the following analog of (Zhao and Hu 2021, Theorem 2.1). The existence
is already obtained in Zhao and Hu (2021). The uniqueness proof boils down to a
maximum principle, which is apparently also valid in this domain, and hence the
proof of the uniqueness is omitted.

Theorem 2.1 For every u* > uc and u. < u < u*, we can find a small e* =
€*(u*) > 0, and for each 0 < ¢ < &% there exists a unique p4 such that the
system (2.17)—(2.25) admits a unique solution (Ly(r), Hy(r), Fx(r), ps«(r)) with 0 <
L.(r) < Lo, 0 < Hy(r) < Hy, 0 < Fy(r) < M.

A slight modification of the maximum principle would imply that the uniqueness is
also valid if the solution is considered in the infinite domain {1 —€ < r < 1} x{—00 <
7 < oo}

The result of this paper is summarized in the following theorem.

Theorem 2.2 For each integer n satisfying

2 2 T \2
P 4n ;e(—) forall j =0,1,2,3, ..., (2.27)
2

we can find a small E > 0 and for each 0 < € < E, there exists a unique pu"(€),
notice that the relationship between " (€) and T is given by

wiey =72 +2H° (Z”T")z[l - (2”7")2] + 0((n3 + 1)6), (2.28)

such that if (/" (€) > e (e is defined in (2.26)), then . = ' (€) is a bifurcation point
of the symmetry-breaking stationary solution of the system (2.17) — (2.25). Moreover,
the free boundary of this bifurcation solution is of the form

2mn
r=1—¢€+rtcos (TZ) +o(t), where |7| <K e€.

Remark 2.1 The assumption (2.27) requires n # % Itis alsoclear thatifn > %, then
(2.27) is automatically satisfied. As a matter of fact, (2.27) is a very weak assumption
and would be satisfied other than some isolated n’s.

To the best of our knowledge, this is the first paper producing stationary solutions of
small plaques as in Fig. 1.

3 Preliminaries
3.1 Estimates on stationary solution
We now collect various estimates on Ly (7), Hy(r), Fi(r), p«(r) which are already

obtained in (Zhao and Hu 2021, (2.11)—(2.13), (2.18), (4.47)—(4.49), (4.3), (4,4),
(2.16), (2.17)).
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Lemma 3.1 (see Zhao and Hu 2021) Let pi. < @ < u*. Then

_ p3(y+Ho) w _ p3(y+Ho) ki M, P 2
Lu(ry = =5 +€[7 ~ TR (xK1+$3<f+Ho) + Tl)] +0(€)

2 oWt 4ol 40,
Ho(r) = Ho — €210 4 0(2) 2 Hy+ eH] + 0(é2), G-
Fu(r) = e 2040 UM 1 0(2) £ eF) 4 0(eD).
The following estimate holds for first derivatives,
ILL (M) + H )|+ [Fi)| + [pi()] < Ce, 1—e<r <L (3.2)

The estimates of the second derivatives at the boundary r = 1 — € are given by

a (55 -pie)| _ =4-1l+06,
ﬂ%(agg* —h aa’f") . =—Hit0(@, (3.3)
(55 - ph)| | =-Fl+oe.
For the function p.(r),
882 L R ()} (3.4)

where the function Ji (i, p4 (1)) satisfies

dJi (i, pa(p)) -

i ps ()] = €. | = c (35)

m

with C independent of €. And for the parameter pa,

B2DIAK | + p3(y + Ho)l
= (= pe) + O(e), (3.6)
p3ki(y + Ho)? ‘
a DMK + + H

p4 _ P2DIAK) + p3(y + Ho)] + 0. 37)

- p3ki(y + Ho)?
3.2 The Crandall-Rabinowitz theorem

Next, we state the Crandall-Rabinowitz theorem, which is critical in studying bifur-
cation.

Theorem 3.2 (see Crandall and Rabinowitz 1971, Theorem 1.7) Let X, Y be real
Banach spaces and F(x, u) a CP? map, p > 3, of a neighborhood (0, o) in X x R
into Y. Suppose
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(i) F(0, u) = 0for all i in a neighborhood of Lo,

(ii) Ker[Fx(0, o)) is a one-dimensional space, spanned by x¢;
(iii) Im[F,(0, wo)] = Y has codimension 1;
(iv) [Fux](0, mo)xo & Y1.

Then (0, 1eo) is a bifurcation point of the equation F (x, ) = 0 in the following sense:
in a neighborhood of (0, o) the set of solutions of F (x, ) = 0 consists of two CP~2
smooth curves I'1 and 'y which intersect only at the point (0, wo); I'1 is the curve
(0, w) and 'y can be parameterized as follows:

[y (x(e), wu(e)), lel small, (x(0), 1(0)) = (0, o), x'(0) = xo.
3.3 A continuation lemma

We need to establish the sharp estimates of the variable functions to compute the
Fréchet derivatives, which is based on the following continuation lemma.

Lemma 3.3 (see Zhao and Hu 2021, Lemma 5.1) Let {Qgi)}fv:] be a finite collection
of real vectors, and define the norm of the vector by |Qs|max = lm.a)%/ |Q§l) |. Suppose
<i<

that 0 < C| < Cy, and

(i) 1Qolmax < C1;
(ii) Forany 0 <8 <1, if |Qs|max < C2, then |Qs|max < C1;
(iii) Qs is continuous in §.

Then |Qs|max < C1 forall0 < § < 1.

3.4 The Taylor’s expansion of the vector function

In the process of computing the Fréchet derivatives, we shall also use the following
Taylor’s expansion for the vector function. Let f : RY — RM be a C? function.

Lemma 3.4 (see Zhao and Hu 2021, Lemma 3.3) For any y,, y and y1,

fO) = fO) —tVf) - 1=V ) - (y —y« —Ty1) + R, (3.8)

where the error term is estimated by
1 2 2
[R| = EIID Flizely — ysl”. (3.9)

3.5 A supersolution

As in Friedman et al. (2015), we use the function

1_2

§0r)=—,

1
+ Elogr (3.10)
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a lot when we apply the maximum principle. Recall that £ satisfies

d& 1—r2 2
— A& =1, 5: > >0, and&(r) = O(e”) for1l —e <r < 1. (3.11)
Taking
_16(2—6)_6(2—6)_1 L _ € 2
a0 =i g g T ylel—a= 5406,
2
B, 1) = EM’

we easily verify that

[~ Z v p(svaeo)]
(3.12)
=[- w +h(s+aga)] _  =o

Let [|S(2) | ¢a+e (o, 77y < 1, thenusing (3.12), we derive the following useful inequality
atr =1—¢€+ tSwith 7] K€ €:

[a(s +e1(B.e) + (B, 1) + ,3(5 +c1(B, €) +c2(B, T))]

on r=1—e+t8§
-[- mg_f +p(e+ad.a)] . +haBo
[~ Z s raro)]|_, +[- 327‘3 va) s

+2lz] 4+ 0(|tS1?) + 0(|7S. %)

1+ (1 —e)? 1 —(1—¢)?
2(1 —€)? + 2(1—¢)

=1+ 0()tS+2t|+ 0(|‘L’S|2) + 0(|‘L’SZ|2) > 0.

—o+| |es+2121+ 04SP + 0es. )

4 Bifurcations - The Frechét derivatives

We shall work with the Crandall-Rabinowitz theorem on the spaces

X't = (S e (0, TD; S) =S(T -2},
X lf“ = closure of the linear space spanned by

2
{cos (%z) n=0, 1,2,3,--~}in x'te,
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Remark 4.1 The functions in X ll+°‘ automatically extend to periodic functions for z €
(—o00, 00) with period T. It is clear that for S € Xll+0‘ with [ > 1, we have S'(0) =
S(T) = 0.

A solution which is T-periodic in z and bifurcates from the cos(Z”  7) branch
automatically satisfies the zero flux boundary conditions at z = 0 and z=T.So
rather than studying the original problem, we shall consider bifurcation as a solution
which is periodic in z. Consider a family of perturbed domains Q; = {l —¢ + R <
r < 1,0 < z < T}, where R = 1S5(2), S(z) is T-periodic in z, || < € and
I S1l¢4+e 0,77y < 1, and denote the corresponding one-period inner boundary to be
I';. Let (L, H, F, p) be the solution of

~AL =~k (’V§g1fL>L —piL inQ, (4.1
—AH = —ky 2 — ;o H inQ;, (4.2)
_ . (My—F)L F(Mg—F)L
—DAF = VF - Vp =k “g=7% — o gl = MmGrm
(My—FIF F)F in Q;, (4.3)
+(p3 — p4) ==

—APZMLO[XW;_,_;F)L (Mo — F) — ,04F] inQ;, 44

JL 0H F d
8L _3H _3F _%_ onTly, (4.5)

8L L BI(L—Lo)=0, 3 4+ B(H—Hy) =0, 2L + pF=00nT;, (4.6)
p=k onl';. 4.7

We need to ensure the existence and uniqueness of the solution to the problem
(4.1)-(4.7). Before showing this fact, we shall first derive an asymptotic formula for
the mean curvature.

Lemma4.1 If S € C*(—00, 00) and ||S||c2(jo.77) < 1. then
_ 1 T
K|r:1—s+rS(z) - 2(1 —¢) + 2(1 — 5)2

2 1 1 2 3
1[2(1_8)35 i )SZ:I-FO(‘L').

[S+ (1 —e)?2S..]
(4.8)

Proof We use the notation e, ey, €, to denote the unit normal vectors in r, 8, z direc-
tions, respectively. Then, written in the rectangular coordinates in R3,

= (cosf,sin#,0), ey =(—sinb,cosh, 0), e, =(0,0,1),
and the gradient is given by

Vy=e¢e 9 +e 1o +e 9
Ty TR 90 T T
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For the surface r = 1 — € + 1.5(2), or, alternatively, £(r, 0, z) = O where £(r, 0, z) =
r — (1 —€) — tS5(z), the normal vector is

Vxé 1 ( S.e;)
—_ — = — e — 7T € )
V€] s
and the mean curvature is then — % div V&l %gl £’ or

r=178+t5.

| 1
Klr=1—e415 = 3 div I:T‘L'Sz)z(er - TSzez)]

By direct computations,

1
dive, = —, dive, =0.
r

Using div(fg) = fdivg+ V, f - g, we obtain

1 1 1

10 TS,
=1— = ———— 4+ -————
Klr=1—e+7$ 2 /l—i-(sz)zr r=l—g+tS$ 231( /1+(TSZ)2)

1 1 1 1[ 8., 3828, ]

I+ (@82 (L+(18)2)32

=— = + =
2 /14 (S)2l—e+tS 2

Since
1 1
= 1-—(S8)*+ 0,
V14 (S;)? 2
! ! ! TS+ ! (8 + 0(t?)
= — T ),
l—e+18§ 1—¢ (1—¢)? (1—2¢)3
then the formula (4.8) follows. O

We now establish the existence and uniqueness of the solution to the problem (4.1)-
4.7).

Lemma4.2 Let S € C*t%(—o00, 00), periodic with period T, S'(0) = S'(T) = 0,
and || S| c4+a(o0,77) < 1. For sufficiently small € and |t| <K €, the problem (4.1)-(4.7)
admits a unique solution (L, H, F, p).

Proof We shall prove this lemma by using the contraction mapping principle. Take
M ={(L,H,F); 0<L <Ly, 0=<H =< H, 0=<F =< Mo} 4.9)
For each (L, H, F) € .#, we solve the following linear equations:

My — F)L -
My — F)L _ ~

—AZ:—kl
K+ L

in Q, (4.10)
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AH = —k HF H inQ 4.11)
— = — — in Q, .
2K2+F P2 T
. My — F)L HF F(My— F)L
DAF-VF.-vp= Mo =DOL _FMo— F)
Ki+L Ky +F Mo(y + H)
p3 - P4 ~
2 My — FYF = P2 My — F)F in ., 412
g Mo = BIF = - (Mo = F)Fin 2, (4.12)
Ap= [x(MO_F)L (Mo — F) F] in Q (4.13)
—Ap=—|A——F— — —F)-— in Qr, .
p Mo v+ H p3 (Mo P4 T
L 9H 3F 0p
% 0 onTy, (4.14)

or  or  or  or

aL ~ OH .
— + B (L —-Lp) =0, — +pi1(H—-Hy =0,

on on

oF ~

— +BF =0 only, 4.15)
on

p=« only. (4.16)

Defineamap . : (L,H, F) — (Z, ﬁ, f), then we shall prove that .2 maps .#
into itself and is a contraction, which indicates that the unique fixed point of .Z is the
unique classical solution of the system (4.1)-(4.7).

Step 1. £ maps ./ into itself.
By the maximum principle, we clearly have

0<L<Ly, 0<H=<H inQ,. (4.17)

We now establish the estimate for p. Since L, H, F are all bounded, the right-hand
side of (4.13) is bounded under supremum norm, i.e.,

‘A(ﬁ—i— %)( <c, (4.18)

where C is independent of € and 7. Here and hereafter we shall use the notation C to
denote various different positive constants independent of € and t. Also, we use the
mean curvature formula (4.8) and the Taylor’s expansion to derive that

=
pT3

< Ce. (4.19)
Cl+oz([‘f)

It follows from (4.18) and (4.19) that C (&(r) + €) is a supersolution for p + %, then

1
74 5],0, =CED +0 = COOE 0 = Ce, (4.20)
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where & (r) is defined in Sect. 3.5. Next we are going to estimate ||ﬁ||C1(QT) and show
that it is actually independent of € and 7. Introduce the following transformation:

r—1 - Z

ety T T

~

Jrir=

Itmapsr =1 —€ 4+ tS(z) into 7 = % Notice that our function p is independent of
0.Let p(r,2) = p(r,z) + %, then p satisfies

ap 0 op op op 5~
L L B . ]

where coefficients A1, Az, A3, Aa € C3T%([0, T]), As and Ag are bounded, Aj =

0@ for|t] < e < 1(1 = j = 6),and [ = 4 [ P0=DE — py (Mo — F) — paF | is
also bounded based on (4.9). Applying the interlor sub-Schauder estimates (Theorem
8.32, Gilbarg and Trudinger 1983) on the region Q;, : (¥, %) € [%, 11x[ziy—2, zip+21,

recalling also (4.19) and (4.20), we obtain
||17”Cl+a([%,1]><[z,-0—1,z,-0+1])
< (1 7wy + 1F1L1) + 1Plcrragrey )
o _’
P73

Cl+£¥(l"r))

~ 1
2 o~
< (@1 oo fn + HP + EHL««QI) + H

< Ce.

We use a series of sets [%, 11x[ziy—1, zi,+1]to cover the whole region [2 ,1]x [0, 3l
as a result,

||p||c1+a([%’nx[0’%]) < Ce.

We then relate p with p to derive

1
Hp+ 2‘ —||P||C1([£ 110, T]) = _||p||cl+a([1 11x[0, 2T€]) <C,

and hence

Cl(@Qo) —

IVPllL=,) < C. 4.21)

Recalling equation (4.12) and the boundary conditions of F in (4.14)-(4.15), we
obtain, by the maximum principle,

0<F <M, in Q. (4.22)
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We further claim that this bound for F can be improved. By (4.9) and (4.22), the
right-hand side of equation (4.12) is bounded, i.e.,

| - DAF —VF -Vp| <C. (4.23)

According toA(4.21), (4.23) and Sect. 3.5, C(E(r) 4+ c1(B2, €) 4+ c2(B2, T)) is a super-
solution for F, so that

1Plisen < | C(e0) +eiBro t o) o

= C(f + Altl+0@d) = ce.
Then in a similar way as we did for p, we derive
IVF| =, < C. (4.24)

Above, we have shown that (Z, H , F ) € .#, which implies that . maps .# into
itself. We shall next prove that .# is a contraction.

Step 2. . is a contraction.
Suppose that (L;, Hj, F;) = .f(Lj, H;, F;) for j = 1,2, and set

o =Ly — Lallp=(@,) + |1 Hl — H2llL>@,) + | F1 — Falli=(Q,),

P = |IL1 — LallL~@,) + 1 Hl — Hallpo(@,) + 171 — F2llL=(,)-
Recalling (4.10)-(4.13), (4.21) and (4.24), we get, for some constant C* independent
of € and 7,

ALy — Lo)| < C*(o/ + B), |AH) — Hy)| < C*( + B),
IVEi| +|VE| < C*, [VBi| +|Vhal < C*, [V(P1 — )| < C*
IDA(Fy — F2) + VB - V(Fi — B)| < C*( + B).

The function C*(oZ + B) (&) + c1(B, €) + c2(B, T)) defined in Sect. 3.5 clearly
serves as a supersolution and therefore by the maximum principle,

1Ly — La| < C*( + B)ET) + c1(Br, €) + 2(B1, 1)),
|H, — Hy| < C*( + B)Er) +c1(Br, €) + e2(B1, 1)),
|F) — 2| < C*( 4+ B)(E(r) + c1(Ba, €) + c2(Ba, T)),

which leads to

IL1 — Lallze(o,) < C* (A + B)(e + 1)),
|H, — B, < C™(d + B)(e + |T)).
IF) — Bl < C* (A + B)(e + |1)),
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where C** is independent of € and 7. The above inequalities imply that
B < C*(A + B)(e +|1)).
By taking € sufficiently small and |t| < €, we have

Coe+lrh
1 —C*(e+1t))

’

so that . is a contraction mapping. Therefore, the proof is complete. O

With p being uniquely determined in the system (4.1)-(4.7), we define .# by

3
F (1S, 1) = _£ iy (4.25)

where u is our bifurcation parameter defined earlier, then (L, H, F, p) is a symmetry-
breaking stationary solution if and only if % (t S, u) = 0.

To apply the Crandall-Rabinowitz theorem, we need to compute the Fréchet deriva-
tives of .%. For a fixed small €, we formally write (L, H, F, p) as

L=L,+tL + 0(?, (4.26)
H=H,+tH + 0%, (4.27)
F=F,+1tF +0(?), (4.28)
p=rp«+Tp+ 0. (4.29)

Substituting (4.26)-(4.29) into the equations (4.1)-(4.7) and dropping the O (72) terms,
we obtain the following linearized systemin Q. ={l —e <r <1,0<z < T}

—AL1 = fi(Ly, Hy, F1) in Qy, (4.30)

—AH; = fo(Ly, Hy, F1) in Qy, (4.31)

—DAF| —VF -Vpy = VF,-Vpy = f3(L1, Hi, F1) inQ,, (432)

—Ap1 = fa(Ly, Hy, F1) in @y, (4.33)

oL oH oF d

_l:_lz_lzﬂ:() OnF(), (4'34)

or or or ar
dL, 92L, 0L,

e SN (_ _ _) S(z I, 435
o T AL a2 P )| S@ onl (4.35)
I (82H* B 3H*) Sz onT (4.36)

- = — on .
ar i ar? ! ar =l—€ ¢ b
dF; BoF (82F* p BF*) ) r 437

- = - only, .
ar 20 ar? 2 or /lr=1—¢ . !

It S
p1= E[m + Szz:l onI', (4.38)
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where 'y = {r =1 —¢€} x [0, T], and

filLy Hy Ry = g D R L BP0
Y (K1 + Ly)? Ki+ L, ' '
K> H, F; H{ F,
f(Ly, Hy, F1) = —k — ;2 Hy, (4.40)

K+ R UK+ F
f3(L1, Hi, F1) = ki (Mo—FIK\ Ly _ 5 F(Mo—Fy)L, —k FyH)

(K1 +L*)2 MO(VJFH*) Kr+Fy
F*(MO_F*)L*HI _ L*Fl . H*KZFI
A ot H)? s —Riger: 44D

5 (Mo=2F) L. F

(Mo—2F,)F
Mo(y+Hy) + (03 — p4) 2 Mo ! ,

JalL. . Fy) = g [l — 3 i

_j (Mo—Fo) L H,

4.42)
(y+Hy)? + (o3 — ;04)F1:|-

We shall show that the formal expansions (4.26)-(4.29) are actually rigorous.

Remark 4.2 The functions (L., Hy, Fy, ps) are defined in 2, a domain which is
different from €2, so we first need to extend them to a bigger domain. Since these
functions are of r only, the equations they satisfy form a system of second order ODE.
Therefore we can extend (L, Hy, Fy, psx) from1l —€ <r < 1tol —2¢ <r < 1 by
solving a nonlinear initial value problem of second order ODE with the right hand-
side taking from (2.17)—(2.20) and keeping the values at r = 1 — € together with
their first order derivatives. Using these equations we then find that derivatives of
all orders are continuous across the boundary r = 1 — €. Thus we produce a smooth
solution, denoted again by the same notation (L, Hy, Fy, px), satisfying (2.17)—(2.20)
in {1 —2€ < r < 1} while confirming the boundary conditionsatr = landr = 1 —¢
(rather than r = 1 — 2¢).

In the reminder of this paper, we assume that (L, Hy, Fy, ps) is the extended solution.

4.1 First-order 7 estimates

Lemma 4.3 Fix € sufficiently small, if |1| < € and ||S||C4+a([0’T]) < 1, then we have

max {|L = Lullz~@). | H = Hll=@o. IF = Fellze@o. 1P = pelle@n }
= ClzllISll ¢4+« o,

Ll o)

max {|V(F — F)llz=@,). IV(p — pliee@n} < = IlISll s o.77)-

where C is independent of € and t.
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Proof Combining (4.1) and the equation (2.17) that L, satisfies, we obtain the follow-
ing equation for L — L,

(Mo — F)L (Mo — Fy)Ly
—A(L-Ly)=-kj————— —pL+kj————— +p|L
( *) Y Pl 'K+ Ly P1Lx
(Mp — F)K, Ly
=| -k — L—Ly)+kj———(F—F
e er i) G b e U
2 by (L—Ly)+by- (F — Fy), (4.43)

where by = b (r, z) and by = by(r) are both bounded since 0 < L,, L < Lo and
0 < F < My based on Lemma 4.2 and Lemma 3.1 in Friedman et al. (2015). In
addition, the boundary conditions for L — L, are

% o
(W o L*)) ro Arlo+ (m% B ’BIL*) r=l—e+t$
(P p)|
+(83Lr* _ ,31L*) st 0(zS.1%).

Since L., Hy, Fy are all bounded and |L’ | < Ce by (3.2), we find from the equation
(2.17) that |L/| is bounded with a bounded independent of € and t. Hence by the
Taylor’s expansion, we have

+BiL—LD)| | = ClellSlcssaqory. (4.44)

d(L — L)
(M

It

where C does not depend upon € and 7. Similarly, H — H,, F — F, and p — p; satisfy

~A(H—H) =b3-(H—Hy) +bs-(F—F) inQ, (4.45)
—DA(F — F,) = Vp, - V(F = F) =VF -V(p — py) +bs - (L — Ly) inQ
+be- (H — Hy) +by- (F — F) -
(4.46)
—~A(p—py) =bg- (L—L)+bo- (H—Hy)+bio-(F—F) inQ, (447)
J0(H — H. J(F — F. a(p —
( ) _ ( %) _ (17 P*) —0, (4.48)
or r=1 or r=1 or r=1
d(H — Hy) -
(5= + A1 — H)| | = ElellSlcsseqory: (4.49)
JI(F — Fy) ~
(T +AF = F)| | = ClellSlcreqo.ry, (4.50)
(P = pOIr,| < ClellISlcsreqo.r)- (4.51)
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where b; = b;(r,z),i = 3,4, ..., 10 are all bounded and the last inequality is based
on the formula of « in (4.8). It is shown earlier that ||V F || ~(q,) and [V pllL=(q,)
are bounded; for simplicity, we use the same constant C to control ||V F|| (g, and
IVpllLe(,), namely,

IVFllx@) < C,  IVpllee,) < C. (4.52)
We shall use the idea of continuation (Lemma 3.3) to complete the rest of the
proof. Multiplying the right-hand sides of (4.43)-(4.47) by 6 with 0 < § < 1, we then

combine the proofs for the case § = 0 as well as the case 0 < § < 1.
In the case § > 0, we assume that, for some M| > 0 to be determined later on,

max {IL = Lllz=@o, 1H = Hallix@o. IF = Fllien) |

(4.53)
< 2MilzllISlca+e o, 1)
2MCy
IV(F — FllLe@,) < ITIIS N ca+ea o, 1) (4.54)
lp— P*”LOO(QT) < 35|T|||S||C4+a([o,T]), (4.55)
c,C
IV(p = Pz, < ——IlISllc+eo, 1) (4.56)

where C is from (4.44), (4.49)-(4.52), and Cj is a scaling factor which comes from
applying the C!*® Schauder estimate as we did in Lemma 4.2; both C and Cy are
independent of € and t. It follows from (4.53) that the right-hand side of (4.47) is
bounded, i.e.,

|A(p = p+)l

(4.57)
< 2M18(I1bs i L@,y + I1boll L@,y + I1b10ll Lo (@) TSI cata o, 77)-

Let

~ 1—r
1) = 2171 ISl caa 0.1 cos( - ) (4.58)

where C is defined above. By a direct computation, we obtain

[1 (1—r> 1. (l—r>]2C| sl
—A¢) = | —cos — —sin —It a ,
! € € € € cHeqo.Th

r

~ S
911 =0.¢1| =2Ccos (1= =)irllISlcsaqo .

Iz

Fix € sufficiently small such that the right-hand side of (4.57) is smaller than — Ay,
ie.,

|A(p — p)| = —Adr.
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Moreover, notice that cos 1 & 0.54 > 1/2, then by (4.51) and the boundary condition
for ¢1, we derive

|0 = polr,| = il
Hence, by the maximum principle, we have

lp — psllLe@n < d1llLe(,) < 2C|T|||S||c4+a([o,r])~

As in the proof of (4.21), we further get

c
7118l c+a g0, 71)- (4.59)

IV(p — p)llLe(Q,) <

We shall next consider L — L., H — Hy and F — F,. It follows from (4.43), (4.45)
and the assumption (4.53) that

[A(L — Lo)| < CMi8TlIS N cate o, 7y, 1AH — He)| < CMi8|T|[|S || ca+a g0, 17)5
(4.60)

where C is some universal constant. Recalling also (4.52) and (4.59), we have the
following estimate for F — F,,

1 s sbs
AF = F)+ 5V VF = F)| = |5VF- Vo - po|  +| 2@ - L),
Sbe by
+ | = H| | E - F|,
2C
< (6 ‘c2+CM1)a|r|||S||C4+a(0T])
4.61)
Let
Ma(l —r) 1
#2(0) = Ml IS sweqory 005 (== ). Mz = 5 min (V1. V/B2).
(4.62)
where we set M| as
8a Ba 3y, 3G,
M, _max( c, s —Scz). (4.63)
Bi " B BID B2D

We now proceed to prove that ¢ () is a supersolution for L — L, H — Hy and F — F.
Indeed, by a simple computation, we derive

. 1—
95(7) = My M2 [<]]1S | covo o, Sim (Mﬂﬁ ”),
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M? M-(1—
95(r) = =M "2l [Sl| cavao,r cos (H29=2).
Since sinx < x andcosx > 1 — % for x > 0, we have, for 0 < |t| < € and € small,

My - My(e—18) 2 T 2
7§sm(—\/E ) §M2(1—g ) <2Mj;,

2
cos (%js)) >1- %(ez—i—rz) >3
It follows that

1
—A¢r = =5 (1) =~ (r)
M? M>(1 —r) My . My —r)
=M1|:Tzcos< 2\/g >_ﬁzr81n( 2ﬁ >]|T|||S||c4+a([0,T])

M33  2M;
M [TZ — = |IlSlceraqo,ry

1
Z1v111\422|z|||S||CM([0,TD, rell—e+7ts, 11

v

It is clear that ¢4 (1) = 0. For the boundary conditionat 'y : r =1 — € + TS,

8(,’15 —e+T +() TS
— __2$in<—M2( )>

i oo (M1

3
[_ 2M3 + Z:Bj]Ml|T|||S||c4+u([0,T]) + 0(|zS: %)

):|M1|T|||S||c4+a([0,T]) +0(I7S:P)

v

1
> JBiMilTlISlcaaqo,ry + o(|tS. %)

2C1t! 1Sl casao.7y) + O (TSP
= C|T|”S”C4+a([0’r]), j=172.

Noticing that the leading order term in —Agp» is %, we can take € small such that
—A¢y = CMi||||S|| oo,y = max {|A(L — Ly)|, |AH — H,)|},

where (4.60) is used. Hence, ¢, is a supersolution for L — L, as well as for H — H,.
For F — F,, by our choice of M| and M»,
~2

N

eD

1 4
_A¢2 > Z M1M22|T|||S||C4+oz([0’7"]) > |t|||S||C4+“([O,T])’
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and %Vp* - V¢, is of order O(1/4/€), then we obtain

> i )5| ISl
=+ CM T a N
eD ! cHeqo.T)

Adr— ~vp, .V ><2
2= VP ¢ >

which implies that ¢ is also a supersolution for F' — F,. Hence, by the maximum
principle,

IL — Lillzo@,) < MilzllISllcareo,17)s
|H — Hyllzo@,) < Milt|lIS]lcsta o,y
IF — Fillzo@,) < MiltllISllcate o,

where M is independent of € and 7. Using a scaling argument as before, we further
have

M, C,
IV(F = F)llLo@,) =< d

[TISH c4+a o, 77)-

Combining the above analysis, we find that condition (ii) of Lemma 3.3 is satisfied
for the vector { gL = Lullzs, g |H = Hyllm, 3 |F = Fulls, e IV(F =

F)llpe, = lp — psllLoo, %C’ IV(p—p)llre } Moreover, these estimates are also

valid for the case § = 0 without the assumptions (4.53)—(4.56) since the right-hand
sides are all zero in this case, so that condition (i) of Lemma 3.3 is satisfied. Condition
(iii) is obvious, thus the proof is complete. O

Based on Lemma 4.3, we further get, by applying the Schauder estimates on the
equations for L — L, H — H,, F — F, and p — px, the following lemma.

Lemma4.4 Let € be sufficiently small. For |t| < € and ||S||ca+eqo,77) < L

IL = Lallctra@ + 10 = Hallcte@,) + I1F = Fellcie @,
+||p - p*||C2+Dt(§r) S C|T|||SI|C4+°‘([O,T])7

where C is independent of T, but is dependent upon €.

4.2 Second-order 7T estimates

We now derive second-order 7 estimates. Notice that L1, Hy, F| and p; are all defined
in Q,,while L — L,, H— H,, F — F, and p — p, are defined in Q, so we first need
to transform the domain of Ly, Hy, F; and p; from 2, to Q.. All our functions are
independent of 6, and we introduce a transformation Y7 :

_T-DE—tS@)

= , =1 (4.64)
€
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We point out that Y; maps 2, onto 2, and the inverse transformation Y, ! maps
Q; onto 2. Set

Li(r,2) = Li(Y; ' (r,2), Hi(r,2) = Hi(Y; ' (r, 2)), (4.65)
Fi(r,2) = Fi(Y ' 2), Pi(r,2) = pi(Y7 ' (r, 2), (4.66)

then L, Hy, F1,p;and L — L, H — H,, F — F,, p — p, are all defined in the same
domain €2; so that we can establish the second-order t estimates.

For the equations (4.30)-(4.42), using the same techniques as in the proof of
Lemma 4.3, also recalling Lemma 4.4, we can derive Ly, Hy, F| € CcAta (24) and
p1 € CT(Q,) (or Ly, Hy, F € CY(Q,) and p; € C?>T¥(Q,)), their Schauder
estimates may depend on €, but it is crucial that the L estimates are independent of
€ and 7.

Lemma4.5 Let € be sufficiently small. For |t| < € and ||S|lc4+eqo,ry < 1, the
Jfollowing estimates hold:

max {||L — L, — tLi |z~ |H — He — TH | L~}

< ClePlISlicsaqo,rys

max {||F — Fx — tF 1|z, I — p« — TP L@} < C|T|2||S||c4+a([o,r]),
max {[|[V(F — F, — tF 1) L@, V(P — ps — TPD L0 )

C o
< :Ifl 1S1| ca+e o, 77y »

where C is independent of € and .

Proof We shall take the derivations of the estimate for F — F, — t F as an example.
The estimates for L — L, — ‘L’Zl, H— H, — rﬁl and p — px — Tp; are similar and
are actually easier.

The first step in deriving second-order t estimate is to calculate the equation for
F — F, — 1 Fy. Recalling the transformation Y; in (4.64), F1(r,z) = F) (Yr_l(r, 7))
and (4.32), we obtain the equation for Fin Qy,

_ _ My — F)K (L FiL
—DAFl—VF1~Vp*—VF*~Vﬁ1=k1( 0= F) e
(Ki + Ly Ki+Ls

T
(4.67)

—F . . .
where f comes from various terms of the transformation Y; and it involves at most
second order derivatives of 7S, hence

—F
If L@ = CltlliSlicztao,ry < ClTlSlca+e o, 1y)-

Combining (4.3), the equation (2.19) for F, and (4.67), we derive that F — F, — )
satisfies
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—DA(F —F, —1F|) = VF -Vp+4+VF,-Vp,+1tVF|-Vp,+1VF,-Vp,
S (4.68)

where by Lemma 3.4, I is written as, for bounded functions b1 (r), b12(r), and b13(r),
I=0by(r)(L — Ly — L) + bio(r)(H — Hy — TH1) + bi3(r)(F — F, — TF1);
and II is bounded by |(L — L4, H — Hy, F — F,)|?, hence

Il 2o, < ClelPlSllesse o,y

here we have used Lemma 4.3. o
In order to estimate F — F, — t F'1, we rewrite the gradient terms of the left-hand
side of (4.68) as

—VF-Vp+VF, -Vp,+1tVF|-Vp,+1VF, - Vp,
=—Vp. V(F—F,—tF))=VF -V(p—p.—tp) —tV(F — F.) - VP,

then (4.68) yields

—DA(F — Fy —tF1) —Vp,-V(F — F, —tF})
— _ —F
=VF -V(p—pi—1p) +TV(F = F) - Vp +1+1l+7f . (4.69)

By Lemma 4.3,

C
IV(F = F)llre@,) < :|T|”S”C4+°‘([O,T])- (4.70)

Furthermore, it follows from (4.33), (4.38) and p,(r,z) = pl(YT_I(r, z)) in (4.66)
that p; satisfies

—Ap, = fs(Li, H, F)+f". Py

1[( S(z)

Fe =~ 2L (1 —€)2 +SZZ]’

where 77 is generated after applying the transformation Y., hence as F1,

=
If e = ClelliSlic2+ao, 1) < CITIIS | ca+a o, 7))

Then we derive

< Ce,

1 o
AF - 56 +52)[ =, and 7565+ 5 o S

@ Springer



Symmetry-breaking longitude bifurcations for a free boundary problem... Page 250f44 58

as § € C**%; using the same technique as in Lemma 4.2, we shall get

1
) T
” Pi1 2( + Sz2) Loy =
hence
IVPillLe@,) = C
for a constant C which is independent of € and 7. Together with (4.70), we obtain
—_ C -
I[TV(F = F) - VpiliLe < ZM 51l ca+e 0,77y
Combining with the estimates we derived before, we have

_ 1 — 1 _
|AF = o= tF) + 5 Vps V(F = Fe = <Fp)| < | 5VF - Vo = pe— ),
b11(r) b1 (r)

25
H b13(r)

(L=Li—7Lp]|, +H (H —Ho—tHD|

(F=Fe—tFp| _ + ;|r| 1Sl cisao.77)-
Notice that the above inequality present similar structure as (4.61), and the presence
of € in the denominator does not cause a problem since we do have the extra factor é
on the right-hand side if we apply our operator on our supersolutions. Hence we can
use the same technique and similar supersolution to establish

= 2
I|F — Fx — tF1llLo@,) < ClTI7lISlca+e o, 1)

and
— C 5
IV(F — Fx — tF)llLe@,) < ?lfl IS4+ o, 7)-

Therefore, our proof is complete. O
Following Lemma 4.4, we further have

Lemma4.6 Fix e sufficiently small, if |t| < € and ||S||c4+e (o, 77) < 1, then

IL—Ly—tL lcare,) < C|T|2||S||c4+a([o,T])’ 4.71)
IH — Hy — tH\l| care g,y < CITPIS | cara o, 7)) 4.72)
IF = Fe = tF1llcarecq,y < ClTIIS catao, 7)) (4.73)
lp— ps— Tp1||cz+a(g y = C|T| ||S||C4+a(0 T (4.74)

where C is independent of T, but is dependent on €.
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Remark 4.3 The estimates (4.71)-(4.74) are uniformly valid for |t| small and
ISl ¢4+ o, 77y < 1, which implies that the expansions in (4.26)-(4.29) are rigorous. By
now, we are ready to compute the Fréchet derivatives of .%. As in the proof of (Zhao
and Hu 2021, Lemma 3.6), we can derive that the Fréchet derivatives of .7 (R ) at
the point (0, i) are given by

p*

0
[770.w]5) = S(2) + %

(4.75)

9
r=1l—e

s (G

r=1l—e

82
<af’*

[ LR, M)] S(z) =

L ) (4.76)

By (4.75), we find that the mapping .7 (-, ) : X{™* — X1T is continuous with
continuous first order Frechét derivatives, and the same argument shows that it is also
true for Frechét derivatives of any order. (4.75) accomplishes the following: (a) the
mapping .% is Frechét differentiable at R = 0, and (b) the Fréchet derivatives at R = 0
is given explicitly by the formula on the right-hand side. Since u is a scalar, the Frechét
derivatives in p coincide with the regular derivatives in w, which is much simpler in
rigorous derivations. Notice that the above argument shows that the differentiablity is
eventually reduced to the regularity of the corresponding PDEs, and explicit formula
is not needed if we are only interested in differentiability; therefore a similar argument
shows that this mapping is Fréchet differentiable in (ﬁ , u); furthermore F ﬁ(E . ) (or
Z,u(R, 1)) is obtained by solving a linearized problem about (R, p) with respect to R
(or ). By using the Schauder estimates we can then further obtain the differentiability
F (E , ) to any order.

5 Bifurcations - Proof of Theorem 2.2

In this section, we shall employ the Frechét derivatives of .% obtained in (4.75) and
(4.76) to verify the four conditions of the Crandall-Rabinowitz theorem and complete
the proof of Theorem 2.2. Since p; cannot be solved explicitly, we need to derive its
sharp estimates. Note that the estimate on p is given by (3.4) and (3.5).

5.1 Estimates for p,

et S(z) = cos in the linearized system (4.30)-(4.38). It is clear that =
Set S(z) 2’;” in the linearized (4.30)-(4.38). It is clear that S’(0)

S'(T) = 0. Using a separation of variables, we seek a solution of the form
n 2nn n 2nn
Ly = L"(r)cos (Tz> Hi = H'(r) cos (Tz> 5.1
n 2n n 2n
Fi = FI'(r) cos <Tz> p1 = Pl(r) cos (Tz) (5.2)

Substituting (5.1) and (5.2) into the equations (4.30)-(4.38), we derive that (L' (r),
H{'(r), F{'(r), p (r)) satisfies
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32Ln 1 0L] 2mn n n n n :
T o2 rar+< )Ll:fl(L’Hl’Fl) an*’
PH 19 2n :
~TAL 1T (3 ) H! =f2(L”,H1”,F1”) in Q,,
32F'  pdF] 2n n OF! dp,
—D5a- _Ta_r+D< F1 ~ o Q.
— Ln Hn Fn BF*M
= f3(LY, HY, FY) + 5
Fpl19p) 2
~%7 T +< ﬂn) Py = fa(L}, H{', F) inQ,,
aL? _ BH!' _ OF!' _ ap!
oLy __ 1 Py _
ar — or — or — or =0 r= 1’
Ly n 32L aL
+ AL} = ( = — Br5= r=1—¢
or ﬂ ar2 re=l—e
92 H, dH
— + 1H”—( *) r=1-—¢,
ar '3 ar? r=1—e
aF" 92F, oF,
+ Fn ( B2 *) r=1-—g¢,
'B ar r=1—e
2
n__1 1 2mn — 1 —
p1_2[(17e>2 (T)] r=1-e

(5.3)

(5.4)

(5.5)

(5.6)

(5.7)
(5.8)

(5.9)
(5.10)

(5.11)

where f; (i = 1,2,3,4) is defined in (4.39)-(4.42). It has been shown earlier that
the solution (L7 (r), H{'(r), F{'(r), p] (r)) to the system (5.3)-(5.11) is unique. We
now proceed to find out the structure of the solution and derive estimates needed for

completing our proof of bifurcation.

For simplicity of the computation, we make the boundary conditions (5.8)-(5.10)

homogeneous by setting

B0 = 10 -+ (The -y 2

v N5 G TP

~ 1 (9?H,

o = -5 (55 -m e

By — 1 (3%F, BF*
10 = H0 = (57 -,

) r=l—¢
) r:l—e,

) r=l—c

Accordingly, Ij'l’ ), ﬁ{“ ), fl" (r) satisfy the following equations:

32Zr11 182'1’ 27n 2~n 7
T _7T+(T) Ly=nh
azﬁf laﬁln 2n 2~n ~
T T +<T) Hy =/
Bzﬁf’ DBFI” 2N 2~n Bﬁl" 3Py
-D o2 r or D(T Fl = Tor or —
aL%  9H! _ 9Fy 0
ar — or — or
Ly, 7
-+ +BiIL] =

in Q.,
in Q.,
3 in Q*,

r=1,

r=1-—g¢,

(5.12)

(5.13)

(5.14)

(5.15)
(5.16)
(5.17)

(5.18)
(5.19)
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—=L+BIH! =0 r=1—¢  (5.20)
—=L+ B =0 r=1—¢  (5.21)

where
R pwn e - () (S opt) L 62
Rt pwy i mD - & (3) (S - )| (523
B2 L, HY Fry 4 220 %(Z”T”)z(a;f; — B “’;‘;*)‘ . (5.24)

and p{ is defined by (5.6) and (5.11).

2

From now on we shall write m = %, wheren =0,1,2, ---

0 2 4m 6w
7T’ T’ T""'

Lemma 5.1 Let ¥ be a solution of

l—e<r<l,

1
—Y =Y+ m*y =n+ f(r),
¥'(1) =0,

. Thus m takes values

(5.25)
(5.26)

where 1 is a constant and m > 0 is defined as above. Then the solution is given by

. _ | Alo(mr) + BKo(mr) + Q[ f1(r), m # 0,
VIV A oo, m=0,
with
I (m)
B=A 1 0,
K](m) K( )Q[f]() m #
Io(mr)/ Ko(ms) f(s)sds
olflr) = +K0(mr)/ Io(ms) f(s)sds, m # 0,
log —) f(s)s ds, m=0,
r
and
a2 m#0,
m /
Y1 = 1—+2 1 Y1) =0.
n( ) + Elogr>, m =0,
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The special solution Q[ f1(r) satisfies

I . 2
QLAY ()| < min (=, Ce)ll fllz=. m #0,
(5.30)

1 C
0171 = min (=5, =2 ) £l

and

[OLf1| < Cell fllr=,  |QUfT (| < Cellfllze,  m=0, (531)
where C is independent of € and m.

Proof Recall from (10.25.1) of Frank et al. (2010) that Iy(&§) and Ko(&) are two

independent solutions of the equation L;Tlg + é‘é—'g’ — w = 0, and they also satisfy

((10.29.3), (10.28.2) of Frank et al. (2010))

1
L&) = 1§, Ko@) =—-Ki(), Io(E)Kl(é)Jrh(é)Ko(é):g. (5.32)

Using these identities, we find that Io(mr) and Ko(mr) are our solutions to the
homogeneous problem and Q[ f](r) is a solution for the non-homogeneous problem.
Moreover, the identities ((10.29.2) of Frank et al. (2010))

d d
EEh©)=ehe.  (6K©) =—gk@©. 53
or,
1 1
O =hE - 0@, K =—K@®—-Ki§) (534

3 §

are also very useful.
For m # 0, it follows from (5.28), (5.33) and the last property of (5.32) that

r

1
01710 <11 [1omr) [ Kotns)s ds + Konr) [ toims)s as]

I fllze

m
+ Kotmr)(rhGmr) = (1= )L (1 = €)) |
Il

m

1—e€

[Io(mr)( — Ky (m) + rKl(mr)>

(5.35)

1
[ = To(mr)Ki(m) = (1 = ) Ko(mr) [y(m(1 = €) .

Throwing away the negative terms, we obtain

1
011 < i, m 0. (5.36)
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Recall (10.30.4) and (10.25.3) in Frank et al. (2010) that for the real number v > 0
fixed,

13
L) ~ ;—né Ky(€) ~ ;—Eﬁ . £ o, (5.37)

then there exists large mq such that for m > my,

r

1
010 =l Al [fotmr) [ Kotms)sds + Koonr) |

o L nr—s) [ V" ne—n [$ (5.38)
§C||f||L°°[ e “ds + — e —ds] .
2m J, r 2m J1_e r

Io(ms)s ds]

€
=— I flze,
m
where C is independent of ¢ and m. Form = ZT”, 47”, RN 4%([%]4—1),%: clearly
have, for 1 —e <r <1,
|QLF1()] < Cell flle. (5.39)

Combining (5.36), (5.38) and (5.39), we derive, for m # 0,

. 1 Ce
< - — 0,
[011)] = min (. =) £,
Since for fixed & > 0 (see (10.37) of Frank et al. (2010)),

I1(¢) < In(§),

then together with (5.28), (5.32) and (5.33), a direct computation shows, for m # 0,

r

1
011 ()] =m11(mr)/ Ko(ms) f(s)s ds —mK;(mr) 1 Io(ms) f (s)s ds

1
< m|| fll e [11 (mr) / Ko(ms)sds + Ki(mr) | Io(ms)s ds]

1—€

= £l [ Gnr) (= Ki0m) + rKyonr) )
+ Ky(nr) (rTyonr) = (1= )L (1 = €) )|
< If [ 2r i Gmry Ky )

I/l [2r loGmr Ky )|

IA

IA

2
— I fllLee, (5.40)
m
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where we utilized the last property of (5.32) in deriving the last inequality. Using the
similar method as in (5.38) and (5.39), we also obtain

QLT ()] < Cell fll L. (5.41)

This completes all the estimates for the case m 7% 0. The case m = 0 is similar and is
actually easier. O

It is straightforward to verify:
Lemma 5.2 Ifwe further assume the solution of (5.25) and (5.26) satisfies (1 —€) =
G, then, form # 0,

_ Kim)[G — il — 9]—Ki(m) QLf11 — & — Ko=D o[ £y (1)
B Io(m(1 — £))K1(m) + 11 (m) Ko(m(1 — ¢))

A

(5.42)

5 Lom[G —yi( = o] = hm QL1 — ) + 22 =L O f1 (1)
B Io(m(1 = £))K1(m) + L, (m) Ko(m (1 — ) ’

(5.43)
and form = 0,
A=G—9Y1(1—¢€)—Q[f1(1 —e). (5.44)
Lemma5.3 Define, forl —e <r <1l,m=%2"n=0,1,2,---,
Wi(r.m) 2 Ii(mr)Ky(m) — Iy (m) Ky (mr) 7 (545)
TIo(m(1 — €))K1(m) + [} (m)Ko(m(1 — €))
Wa(r.m) 2 Li(mr)Ko(m(1 — €)) + Ip(m(1 — €)) K (mr) (5.46)

Io(m(1 — €))K1(m) + Iy (m)Ko(m(1l —€))
Then the following estimates hold:
|W1(r1m)|§M7 |W2(r1m)|SMa I_GSI"SI,

where the constant M is independent of € and m (or n).

Proof Since I1(&) is increasing and K (&) is decreasing (see (10.37) of Frank et al.
(2010)), then Iy (mr)K1(m) — Iy(m)K{(mr) < I;(m)K1(m) — Iy (m)K(m) = O for
r < 1. It follows that
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Li(m)Ky(mr) — Iy (mr)K;(m)
TIo(m(1 —€))K1(m) + I1(m)Ko(m(1 —€))
3 1y (m) Ky (mr)
~ Io(m(1 — €))K1(m) + I1(m)Ko(m(1 — €))
Ki(mr)
~ Ko(m(1 —€))
_ Kim(l =€)
~ Ko(m(1—¢€)

(Wi(r,m)| =

(5.47)

By (5.37), we obtain that for m = %, n > ng (ng large enough),
[Wi(r,m)| <2, l—e<r<l.

For each n € [0, ng], there exists C,,, which is independent of €, such that
IWi(r,m)| =<Cp, lT—-e=<r=<L

Let M = max {Co, Ci, -+, Cyy, 2}. Then by the above analysis, we have
Wi(r,m)| =M, 1-e=<rc=l,

where M is independent of € and n.
For n > ng (ng large enough), it follows from (5.37) that, for | —e <r <1,

Li(mr)Ko(m(1 — €)) + Ip(m(1 — €)) Ky (mr)
Ii(m)Ko(m (1 —€))

_ himr) | To(m(l — €)) K,y (mr)

T Li(m)  L(m)Ko(m(1 —€))

2 him) | To(m(l — ) Ky (m(l —€))

— Li(m) Iy (m)Ko(m(1 — €))
lo(m)K1(m(1 — €))

- Iy (m)Ko(m(1 — €))

<4.

Wa(r,m) <

Foreach n € [0, ng], itis obvious that |W,(r, m)| < 5,1 for1 —e < r < 1. Therefore,
our proof is complete. O

We are ready to establish the following estimates.

Lemma 5.4 For sufficiently small €, the following estimates hold:

1L zoeq—e1y + IH N o (—e,1) + 1 F lo(1-e,1) < C(n? + De,  (5.48)
1P e(—e.1y < C(® + 1), (5.49)
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where the constant C does not depend on € and n, but may depend on T.

Proof We again use the idea of continuation (Lemma 3.3) to prove this lemma. To do
that, we multiply the right-hand sides of (5.15)-(5.17) as well as (5.6) by 4.

Case I: § = 0. By the maximum principle, we derive that
Iy =fp=F =o,

and then (5.48) clearly holds. Moreover, p? satisfies, m = 2”7", n=20,1,2,...,

i Lo

—S g, T =0 1—e<r <1, (5.50)
api(1) nep oL o,
-0 pa-eo= 2[—(1 o | (5.51)
By Lemmas 5.1 and 5.2 , we find forn > 1,
" 1 1 2 lo(mr)Ky(m) + Iy (m) Ko (mr)
pi(r) = —[ 7~ ] .
2L —¢) lo(m(1 —€))K1(m) + 11 (m)Ko(m(1 — €))
(5.52)
Hence, by (5.32),
P () = @[ o 2] Li(mr)Ki(m) — 1;(m)K(mr)
h 2L(1—e¢)? Io(m(1 — €))K1(m) + I1(m)Ko(m(1 — €))
(5.53)

It follows from Lemma 5.3 that

1
(1—e?

o] = c|3( m?)| = cw® + 1),

where C is independent of € and n, then (5.49) holds. For the case n = 0, p{(r) =

ﬁ, which implies (5.49). Thus, condition (i) of Lemma 3.3 is true.

Case II: 0 < § < 1. We first assume that
1L pooci—ety + IH Lo —ety + 1 F ey <n> 41, (5.54)

27\3
1™ N o—et) < 2M(7) 0%+ 1), (5.55)

where M is from Lemmg 5.3.
By the definition of fi in (5.22) and the assumption (5.54), we clearly have

I fillze < C(n? +1).
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Set

1
1—c¢

o) = Q1710 + [QUATD|[r+ (35) T + ]+ [gretfra o

~0Lfi1 - o)
Itis easily shown that ¢ (r) is a supersolution for Z'l’ (r) whenn > 1, so that by (5.30),
L1 ()] < o1() < C* + D,
where C isindependent of n and €. For the case n = 0, ( sup |11+ D[E(r) +c1(Br. )],
here £(r) and c1(Bi, €) are defined in Sect. 3.5, is a supersolution for L% (r), then
[L7(r)| < Ce. N _
Similarly, we get |H{'(r)| < C(n2 + 1)e. Now we establish the estimate for Fy'. It
follows from (3.2), the assumptions (5.54) and (5.55) that

1 falle < C% + 1) + Ce(n® + 1),

then recalling that Q is a linear operator and using the respective estimates in the
minimum expression of (5.30), we obtain

101310 < Cn+ e, |QLAHI()] < Cn* + De.

Let 2 (r) be defined by

o) = g{otFe + oA o|[r+ (55) 7= + 5]

+‘éQ[f3]’(l — )~ 0110 o) + ¢

By (3.2), i.e., p.(r) = O(e), we find that ¢ (r) is a supersolution for fln (r) when
n > 1 and € small, hence

|FI ()| < 920r) < C% + De.

Forn = 0, 5 (sup|fal + 1)[£(r) + c1(B2, ) + c2 (B, z)J, where £(r), ¢1(B. €) and
c2(B, t) are defined in Sect. 3.5, is a supersolution for FI”(r), then |F1"(r)| < Ce.
Finally, we estimate (p})’. Recall that p] satisfies

0°pi _10p}
ar? r or

opr) Cap 1 )
L —o. pl(l—s)—g[—(l_g)z—m].

+mPpl =8 (LY, H]', F') inQ,,

(5.56)
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It follows from (5.54) and (5.12)-(5.14) that
I falloe < C* + 1),
then together with (5.30) and (5.31), we have

101/11(N] < Cn+ Ve, [QLfa]'(N] < C(n® + De. (5.57)

1
(1—¢)?

For n > 1, taking n = 0 in Lemma 5.1 and G = %[
solve

— mz] in Lemma 5.2, we

pi(r) = Alo(mr) + BKo(mr) + 8 Q[ fal(r),

where A and B are defined in Lemma 5.2, namely,

4 _ Kiom[G — 6011410 — 9] — T =501 £1' (1)
To(m(1 = ) K1(m) + I (m) Ko (m(1 — £))

5 _ 1[G —601/1(1 — )] + LIRS0 41 (1)
To(m(1 = €)K1(m) + I (m) Ko (m(1 = £))

’

Differentiating p} (r) in r, we obtain, for € sufficiently small,

[vz3%

= [mAL @) = mBK Gnr) + 801141 ()|
3 U1y Gnr) K1 Gn) = 1 ) Ky ()]
< max
1-eSr=1 | To(m(1 = ) Ky (m) + Iy (m) Ko m(1 = €))
© e 10K = ) + Iom(1 — €) Ky nr)
1-ezr=t | ToGm (= e)Kim) + 11 m)Ko(m(1 - €)

+ max 5011 )]

[6-sotrma-a)|

S0LAT (1)

= max_ |mWier.m[G 80U~ o) ]| + | max_ [War m3QLf1 (1)

l—e<r<

+omax s0171 ()|

< 2M(%’ T _16)2 —mz‘ +Cn® + l)e) +C(n? + e

EME

where we have used Lemma 5.3 and (5.57). For the case n = 0, by Lemmas 5.1 and
5.2, we solve

pi(r) =G —30[f41(1 — &) + 8 QL fal(r),
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3
then it follows from (5.57) that |(p")'] < |Q[fa]'(r)] < Ce < gM(ZT”) for € small.

Hence, condition (ii) of Lemma 3.3 is satisfied.
Since condition (iii) of Lemma 3.3 is obvious, then the proof is complete. O
We have already established the estimate (5.49) for W. However, this estimate
is not enough in verifying the four conditions of the Crandall-Rabinowitz theorem.

. ap! .
We need to make the estimate on - more precise at 7 = 1 — €. We shall extract
dominate terms in this expression. Indeed, based on (5.48) and (5.49), we have the

following more delicate estimate for %.
Lemmab5.5 For small 0 < € <€ 1 and m = Z”T", n=20,1,2,..., the following

estimate holds:

apj—e) 11(m(lfs))Kl(m)fh(m)Kl(m(lfs))(G_L N )
or To(m(1—¢)) K1 (m)+1;(m)Ko(m(1—¢)) m2 y+Ho (5.58)

<Cm*+1e?, n#0,

and
apt(l—
‘ nd=a _r_|_ce2  a-o (5.59)
ar Y + Hy
where G = %[(1—1_3)2 - mz], and C is independent of € and m (or n).

Proof We know from (5.6), (5.7) and (5.11) that p} satisfies

821711 1ap’11 2.n n n n .
T2 —;?‘I‘m pi = fa(LY, H{', F{') in Q,
ap; ()

=0, pll—e)=G.

The following computation has been carried out in (Zhao and Hu 2021, (4.53)):

u

2
Y Ho + O((m~ + 1)e), (5.60)

Ja(LY, H{', F{') = >

which is based on the estimate (5.48). Taking n = ﬁ and f(r) = f4 —nin
Lemma 5.1, we obtain

I flliLee = I fa — nlliee < Cm* + e,

and then
10111 < Cm + e, |Q[f1 ()] < C(m* + e (5.61)
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By Lemmas 5.1 and 5.2, we can explicitly solve p{ as

pi(r) = y1(r) + Alo(mr) + BKo(mr) + Q[ f1(r), n # 0, (5.62)
pir) =v1(r) + QLf1r) + G — Y11 —e) — Q[f1(1 —€),n =0, (5.63)

where A and B are defined in Lemma 5.2. For v (r), it follows from (5.29) that

pd-—o=-"1, Pd-9=0, n#0, (5.64)
m
and
Yi(l—e) = 0(?), ¥|(1—¢)=ne+ 0>, n=0. (5.65)

When n # 0, combining (5.42), (5.43) and (5.64), we compute the first derivative of
platr=1-—g,

api(l—e)

ar = Y11 — &)+ Amli(m(1 — &) — BmKi(m(1 - &)) + Q[f1'(1 — €)

=mWi(1—e,m)(G - %) —mWi(1—e.m)QLf1(1 — &)

= Wa(l —e,m)QLfT (D) + QLT ),

where Wi (r, m) and W) (r, m) are defined in Lemma 5.3. Then by Lemma 5.3 and
(5.61), we derive

ImWi(1 = e, m)QLI(I — €) + Wa(l — e, m)QLFI' (1) — QLFT (1 — &)] < Cm* + 1)e?,

which implies (5.58). For the case n = 0, it follows from (5.63), (5.65) and (5.61)
that

apt(l —
%E) =1 —€)+ QL1 (1 —€) = ne + O(e?),
hence, (5.59) holds. O

Denote

S5 (s pa())

— 1| =9 hm(—e)Kim—hmKim(—e) (~ 1 _n
T T ToGn(T=e)) Ky )+, (m) Ko (m (T=e)) m?y+H ) |
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Then

api(l—e)
ar
_ mll (m(1 —e))Ki(m) — I1(m)K (m(1 — ¢)) ( o )
lo(m(1 —€))K1(m) + 11 (m)Ko(m(1 — ¢)) m? y + Hy

+€2J3 (1, pa (). (5.66)

As in the proof of (Zhao and Hu 2021, Lemma 4.8), we can establish the following
lemma.

Lemma 5.6 There exists a constant C which is independent of € and n such that

dJy (m, pa(p))

<Cc@*+1. (5.67)
du

13 (s pa(u)] < C(n* + 1),

5.2 Proof of Theorem 2.2

In this subsection, we shall derive some estimates that are essential in the proof of our
bifurcation theorem and complete the proof of this theorem. The rest of the discussion
is forn # 0.

Lemma 5.7 The function

_ him) Ky (mx) — 11 (mx) Ky (m) 1
~ Ip(mx)K(m) + L (m)Ko(mx)" 2

[, m) <x <1, (5.68)

satisfies, uniformly for all 0 < € < 1 and allm > 0,

. /1 3em
(1 =€, m) > min (5, T)‘ (5.69)
Proof As in the proof of Lemma 5.3, we have
f(x,m) >0, 0<x <. (5.70)

Using (5.32) and (5.34), we derive, by a direct computation,

%(x, m)
1 / /
- . {m[11 (m)K | (mx) — I (mx) K1 (m)]
[To(mx)K1(m) + 11 (m)Ko(mx)]

[Io(mx)K1(m) + I (m) Ko (mx)]
—[1 YK { (mx) — I mx) Ky (m)] - m[ I (mx) Ky (m) + I (m)K(g(mx)]]
1

" [lo(mx)Ky (m) + I (m)K (mx>]2{ = mlo(m) Ky n) + 1y m) Ko |
0 1 1 0

1
[110m) K1 (mx) — Iy (mx) K1 (m)] - [Io(mx) K1 (m) + 11 (m) Ko (mx)]

X
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+m[ 1 ) K1 onx) = 1 m) K1 o]

1 Lim)Ky(mx) — 11 (mx) K1 (m) [11(M)K1(MX) - Il(mx)K1(M)]2
x lo(mx)K(m) + I1(m)Ko(mx) Io(mx)K | (m) + I1(m)Ko(mx)

=-m— %f(x,m) +mf2(x,m).

If f(1—¢€,m)> %, then the conclusion holds immediately.

If f(1—€,m)< %, then by the ODE comparison theorem, we have f(x, m) < %
forall 1 —e < x < 1. Therefore by the mean value theorem, forsome 1 —€ < y < 1,

9
f—em) = f(l—e,m)— f(l,m) = —¢ %(y,m)

€ (et S 70um) = m.m)

> € m(l - fz(y,m)>
3
> —em.
4
This completes the proof. O
This lemma implies that
1 2
f(l—e,m)zze for0<e<1,m>§. (5.71)

Based on the preliminaries before, we are finally ready to prove our main result,
Theorem 2.2.

Proof of Theorem 2.2 Substituting (5.2) into (4.75), we obtain the Fréchet derivative
of Z (R, i) in R at the point (0, 1), namely,

_ ?p.(1—e) 0pil—e) 2mn
[Z7(0, n)]cos(mz) = ( 572 + 1 o7 )cos(mz), m= -
then we combine the above formula with (3.4) and (5.66) to derive
[.#%(0, )] cos(mz)
_ 'mll(m(l—8))K1(m)—11(m)K1(m(1—8)) (G—L Iz )
L Iom(1 = &) Ki(m) + Iy (m)Ko(m(1 — €)) m?y + Ho
+ 20 + JZ”)] cos(mz) (5.72)

- 1 M 2
—[mra—e, (———G) J J"]
_mf( €,m) w2y + Ho +e“(J1 + J3) | cos(mz)
1 w 1

1
—m2> + 2 + Jz”)] cos(mz),

=[mra—em(.; y+H 20— 2
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where J; = Ji (i, p4(p)) and JJ' = JJ' (i, pa(u)) are respectively estimated by (3.5)
and (5.67), and f is defined by (5.68).
The expression [.%# (0, n)] cos(mz) is equal to zero if and only if

1 1 1
R m?) + €20+ J3) =0,

mf(l_é’m)(m2y+Ho 21—z T2

2n

ie., form = =~, u (e) satisfies the equation

2
we) = (y + Ho)iﬁ - %m“}

2[ ] (5.73)
m e[ Jy (" (€), pa (" (€)))+J5 (W' (€), pa (11" (€)))
—(y + Ho) l . f(l_e’m)z . .
By (5.71), we find that
: n 1 2 2y A on 2mn
lim u"(e) = =(y + Hpym“(1 — m*) = g, m=—. (5.74)
e—0 2 T

The above limit is uniformly valid for all bounded m. Therefore, by the implicit
function theorem, we obtain that for some €** = ¢**(n) and 0 < € < €**, there exists
a unique solution " (¢€) for the equation (5.73). Notice that €**(n) may shrink to 0 as
n — oo.

Now we proceed to verify the four assumptions of the Crandall-Rabinowitz theorem
to show that for € sufficiently small, u = u"(€) > . with the assumption (2.27) is a
bifurcation point for the system (2.17)-(2.25). To begin with, we shall

2mng
T

fixn =ng, andletmy= , (5.75)

and verify the conditions for this fixed n = ng. This would allow the estimates below
to depend on ny.

By Theorem 2.1, it is obvious that for each ©”* (¢) > ., we can find a small €* > 0
such that for 0 < € < €*, there exists a unique solution (L (r), Hy(r), Fx(r), p«(r)),
ie., Z(0, u"(¢)) = 0. Hence, the assumption (i) is satisfied. Next we shall verify the
assumptions (ii) and (iii) for a fixed small €. It suffices to show that for every k,

2mng

[F (0, u"0(e))]cos(kz) #0,  k # v (5.76)
or equivalently,
2mwng
U(k,ng) #0 for k # T (5.77)
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where
w'(e) k? 14
— =k
y+Hy 2(1—¢€)? 2
_k X[ 1w (€), pa("(€))) + JX (W (€), pa(” (€)))]
f—¢€k) '

U,n) 2 —
(5.78)

Case I: k > ko for some large ko. By (3.5) and (5.67), there exists a constant C which
does not depend on € and k such that

||+ 15 < ci® + 1. (5.79)

Substituting (5.79) and (5.71) into (5.78), we derive

no k2 1
) — —k* 4 CK(K? + De.

Uk, ng) < —
ko) < = Y a3 —e2 " 2

Since the leading order term is —%k“, we can easily find a bound for €, denoted by
Eq,such thatfor0 < e < Ej and k > kg = ko(ng),

U(k,ng) <O.

Case II: k < kg. For this case, the proof of (5.77) is similar to that of (Zhao and Hu
2021, Page 283, Case (iii)), but we need to verify the limiting ;" (¢) as € — 0 are all
distinct from the one we are considering, namely,

n no 2n
wy # g forn # no, - < ko. (5.80)

With the definition from (5.74), it is easily verified that (5.80) is equivalent to the
assumption (2.27), which is assumed in our theorem. This assumption is easily satisfied
for almost all values with isolated exceptions for 7" and ng. (2.27) is obviously valid
if 2200 > .

Combining all these two cases, we obtain, for the mapping . : X‘lH"" - X {+°‘,

Ker [.Z7(0, u" ()] = span{ cos <ZJTTnO Z)]
and

Y1 =Im [0, n"(€))]

{1 (271 ) <2n(n0—1) ) <2n(n0+1) ) }
=spanyl,cos(—z), - ,cos(——z),cos{ ——z),--- 1,
P T° T T

which implies
Y1 @ Ker [Z5(0, w"(e)] = X; .
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Hence, the assumptions (ii) and (iii) are satisfied for a fixed small €.
To finish the whole proof, it remains to show the last assumption. Differentiating
(5.72) in pu, we have

[ 7,70, () | costmoz)

[0 —eom—— (214 L) cosmoa)
= — €, Mmp)— € —_— —_— CcoS(mopz
0 mo y + Hp dpu  du 0
1—¢, 1 1 dJ dJ} 2
S EER e ) IO S
€ mo vy + Hp du du T

It follows from (3.5) and (5.67) that there exists a constant C > 0, which is independent
of € and ng, such that

dJ; d]zn
du du

dJ; dJé1 5
<|— —= | <C 1). 5.81
=l + al = (ng+1) (5.81)

By Lemma 5.7 and (5.81), we can choose E3 to be small such that for 0 < € < Ej,

f(l—emg) 1 1 (dJ1 ng) ! 1
2

e[— + - _CE(n3+1)>0.
€ mo y + Hop du  du mo(y + Hop) 0

Therefore,

ano

2
(2,20, ()] cos (F22) ¢ 11,
namely, the assumption (iv) is satisfied.
Taking E = min (E 1, Ez), we derive that for 0 < € < FE, the four assumptions
of the Crandall-Rabinowitz theorem are satisfied. Hence, the proof of Theorem 2.2 is
complete. O

6 Conclusion

Even though the plaque model is simplified into a reaction-diffusion free boundary
system of 4 equations, the problem is still very challenging. Itis certainly more complex
than the classical Stefan problem. Through mathematical analysis, results have been
established that confirm the biological phenomena. It was established in Friedman
etal. (2015) that the stability of the plaque depends heavily on the balance between the
“good” cholesterol and “bad” cholesterol, and more “good” cholesterol (or less “bad”
cholesterol) would induce stability or shrinkage of the plaque, a biological observation
known for a long time. The result of Friedman et al. (2015) is restricted to the radially
symmetric case only. The shape of the plaque, however, is unlikely to be radially
symmetric; the question of non-radially symmetric solutions arises naturally. Just like
the classical Stefan problem, non-radially symmetric solutions of the general free
boundary problem are extremely challenging. As a sub-problem, it is quite reasonable
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Fig.1 Small three-space blood flow

dimensional plaque—a small

stationary plaque slightly ‘ k
protruding in the longitude
direction

to study whether non-radially symmetric stationary solution exists, and we can see
plenty of biological examples of non-radially symmetric case. In this effort, non-
radially symmetric stationary solutions were produced in the cross-section direction
in Zhao and Hu (2021, 2022) through a bifurcation approach. In the current paper
we extend the study for the non-radially symmetric stationary solution through a
bifurcation to the longitude direction, with the shape given in Fig. 1.
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