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Abstract This paper is concerned with front-like entire solutions for monostable reaction-
diffusion systems with cooperative and non-cooperative nonlinearities. In the cooperative
case, the existence and asymptotic behavior of spatially independent solutions (SIS) are
first proved. Further, combining a SIS and traveling fronts with different wave speeds and
propagation directions, the existence and various qualitative properties of entire solutions are
established by using the comparison principle. In the non-cooperative case, we introduce two
auxiliary cooperative systems and establish a comparison theorem for the Cauchy problems
of the three systems, and then prove the existence of entire solutions via using the comparison
theorem, the traveling fronts and SIS of the auxiliary systems. Our results are applied to some
biological and epidemiological models. To the best of our knowledge, it is the first work to
study the entire solutions of non-cooperative reaction-diffusion systems.

Keywords Entire solution - Traveling wave solution - Cooperative system -
Non-cooperative system - Monostable nonlinearity

Mathematics Subjec Classification (2000) 35K57 - 35B40 - 34K30 - 92D25 - 92D30

1 Introduction

This paper is concerned with entire solutions of the following m-dimensional reaction-
diffusion system in R":

ur=DAu+ f(u), xR, teR, (1.1
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where m, N € N,

M:(Ml,"',um), f:(fla"'vfm)v D:diag(dl!"'7dm)»

and (dy,---,dyp) > 0 := (0,---,0) € R™. Here and in what follows, we always use
the usual notations for the standard ordering in R”. As usual, system (1.1) is said to be
cooperative on I C R™ if each f;(u) is non-decreasing in u; on [ for 1 < j # i < m;
otherwise, it is said to be non-cooperative on /.

One important topic for reaction-diffusion systems is the traveling wave solution that
describes the phenomenon of wave propagation. In the past decades, many studies have
led to almost complete description of traveling wave solutions of (1.1) with cooperative
nonlinearity [22,31,34,42,43]. For example, Volpert et al. [34] gave a complete result about
the monostable and bistable traveling fronts, and Tsai [31] investigated the global exponential
stability of the bistable traveling fronts. In a series of papers, Weinberger et al. [22,42,43]
studied spreading speeds and traveling fronts for general cooperative recursion systems. The
second author, Wang [36], extended the results of spreading speeds and traveling waves for
cooperative systems to a large class of non-cooperative systems. Related results on scalar
non-monotone evolution equations, we refer to [8,18,21,25,35,45,49].

In addition to traveling wave solutions, another important topic in diffusion systems is the
interactions of them, which is crucially related to the pattern formation problem. We refer
to [5,6,19,26] for more details. Mathematically, this phenomenon can be described by the
so-called front-like entire solution that is defined for all space and time and behaves like a
combination of traveling fronts as 1 — —o0. On the other hand, from the dynamical points
of view, the study of entire solutions is essential for a full understanding of the transient
dynamics and the structures of the global attractor [27]. In the recent years, there were many
works devoted to the interactions of traveling fronts and entire solutions for scalar reaction-
diffusion (both spatially continuous and discrete) equations with and without delays, see e.g.,
[2-4,11,12,15,16,23,24,27,38-40,46,52].

More recently, Morita and Tachibana [28], Guo and Wu [14], Wang and Lv [37] and
Wu [44] extended the existence of entire solutions for scalar equations to some specific two
component cooperative reaction-diffusion model systems. The basic idea in these studies,
similar to [2,12,24,38], is to use traveling fronts propagating from both directions of the
x-axis to build sub- and supersolutions, and then prove the existence results by employing
comparison principle. Unfortunately, it seems difficult, if not impossible, to construct such
supersolutions for the m-component reaction-diffusion system (1.1). In fact, to the best of our
knowledge, there have been no results on entire solutions for general cooperative reaction-
diffusion systems and non-cooperative systems.

The purpose of this paper is to consider entire solutions of system (1.1) with cooperative or
non-cooperative nonlinearity. In the cooperative case, the existence and asymptotic behavior
of spatially independent solutions are first proved. Since it is difficult to use traveling fronts
to construct supersolutions for the general m-component system, we extend the arguments
developed in [15] for scalar KPP equations to system (1.1). More precisely, we construct
appropriate upper estimates by virtue of the exact asymptotic behavior of the traveling fronts
and spatially independent solution, and then prove the existence of entire solutions of (1.1)
by using comparison principle (see Theorem 2.9). Various qualitative features of the entire
solutions are also investigated (see Theorems 2.10 and 2.11). Although the argument is
inspired by the work of Hamel and Nadirashvili [15], the technical details are different. In
[15], the upper estimates were proved by the solution formulation of the linearization of
the scalar KPP equation at the trivial equilibrium. Contrasting to [15], we use a general
comparison principle to prove the upper estimates (see Lemma 2.13). Recently, the method
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was successfully applied in our previous work [48] to a multi-type SIS nonlocal epidemic
model.

It is well known that the comparison principle is not applicable for the non-cooperative
reaction-diffusion systems. To overcome this difficulty, we introduce two auxiliary cooper-
ative systems with one reaction term lies above and another lies below the reaction term of
(1.1), and establish a comparison theorem for the Cauchy problems of the three systems. The
existence and qualitative features of entire solutions of (1.1) is then established by using the
comparison theorem and considering a sequence of initial value problems of (1.1), where the
combinations of traveling fronts and spatially independent solutions of the lower system (i.e.
the auxiliary system with smaller reaction term) are taken as the initial values (see Theorem
3.6). We mention that these auxiliary systems have been used by the second author of this
paper to establish the existence of traveling wave solutions of (1.1) recently, see Wang [36]. To
the best of our knowledge, it is the first work to study the entire solutions of non-cooperative
reaction-diffusion systems.

In biology and epidemiology, there are quite a few reaction-diffusion model systems of the
form (1.1) with cooperative or non-cooperative nonlinearities. We shall illustrate our main
results by discussing the following models in [1,32,33,36,41].

A. A Buffered System. In [32,33], Tsai and Sneyd presented a buffered system:

duy =dAuy + gur) + 20 [k ) — vi) — kFuyvi, (12)
8,1),-:d,»Av,»—}-ki_(b?—v,-)—kfulv,-,i:l,---,n, ’

where d, kl.i, b? > Oandd; > 0Oare given parameters. They studied the existence, uniqueness
and stability of traveling fronts of (1.2) by taking the typical bistable nonlinearity for the
function g, i.e. g(u1) = ui(u; — a)(1 — uy) for some a € (0, 1). Note that (1.2) can
be transformed to a cooperative system on R* x []"_,[0, bl(.)] under the change of variable
w; = b? —v;,i =1, -+, n.Other results related to the buffered system, we refer to [7,13,20]
and the references therein.

B. An Epidemic Model. To study the fecally-orally transmitted diseases in the European
Mediterranean regions, Capasso and Maddalena [1] introduced the epidemic model:

‘3tu1 =diAuy —ayuy + apuz, (1.3)

Oiuy = drAuy — axpuy + g(uy),

where dy, ai1, ai2, axp > 0 and d» > 0 are given parameters. The function g(u) describes
the infection rate of human under the assumption that total susceptible human population
is constant. In general, g(-) is increasing on [0, +00). But, if the “psychological” effect
is considered (see, e.g., Xiao and Ruan [50]), then g(-) is a unimodal curve on [0, 4+-00),
that is, g(-) achieves its maximum at some umax > 0, and is increasing on [0, umax] and
decreasing on [umax, +00). When do = 0 and g is monotone, Xu and Zhao [51] proved
the existence, uniqueness and stability of bistable traveling fronts of (1.3) and Zhao and
Wang [54] established the existence and non-existence of monostable traveling fronts. These
results were then extended by Wu and Liu [45] to the non-monotone case by constructing
two auxiliary monotone integral equations.

C. A Population Model. Weinberger et al. [41] discussed the reaction-diffusion model
which describes the interaction between ungulates with linear density #| and grass with linear
density u;:

[ oy =diAuy +ui[—a — Suy + rius],

1.4
Oiup = dryAuy + rpun[l — us + h(uy)l, (1.4)
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where dy, d», r1, ra, @, § are all positive parameters. The function /(1) models the increase
in the specific growth rate of the grass due to the presence of ungulates. When the density u is
small the net effect of ungulates is increasingly beneficial, but as the density increases above
a certain value, the benefits decrease with increasing. In Weinberger et al. [41] established
the spreading speeds for (1.4) by employing comparison methods. Taking the non-monotone
Ricker function uje™"! as h(u1), Wang [36] further characterized the spreading speed as the
slowest speed of traveling wave solutions.
Throughout this paper, we always make the following assumptions:

(Ag) There exists K > 0 such that f(0) = f(K) =0, f € C2%([0, K], R™) and there is
no other positive equilibrium of f between 0 and K.
(A1) One of the following holds:

(a) The matrix f'(0) is cooperative and irreducible with s(f'(0)) > 0, where
s(f'(0)) := max{RA : det(AI — f/(0)) = 0};

(b) Foreach A > 0, A(A) := D)%+ f7(0) is in block lower triangular form, the first
diagonal block has a positive principal eigenvalue M (1), and M () is strictly larger
than the principal eigenvalues of all other diagonal blocks. In addition, there is a
positive eigenvector v(A) = (vi(X), -+, v,r(X)) > 0 of A(L) corresponding to
M (A) and v(}) is continuous with respect to A.

We mention that a square matrix is called to be cooperative if all off-diagonal entries
are non-negative, and irreducible if it cannot be placed into block lower-triangular form by
simultaneous row/column permutations (cf. Smith [29]).

If (A1)(b) holds, by the argument of [36, Lemma 1.1], there exist two numbers ¢, > 0
and A, > 0 such that
_ MO _ inf M, (1.5)

Ax >0 A
and forany ¢ > ¢, thereexists A := A1(c) € (0, Ay) suchthat M (A1) = cAjand M (L) < cA
forany A € (A1, Al

If (A)(a) holds, then the matrix A(A) = DA%+ /7 (0) is also cooperative and irreducible.
Hence

Cx

M) =s(AV)) := max{NRA : det(A.] — A(A)) = 0}

is a simple eigenvalue of A(A) with an eigenvector v(A) = (vi(A), - -, vyp(A)) > 0.In
addition, M(A) = s(A(A)) > s(f'(0)) > 0 for any A > O (see e.g., [29, Corollary 4.3.2]).
From the argument of [7, Lemma 2.1], there also exist ¢ > 0 and A, > 0 such that (1.5)
holds, and for any ¢ > c,, there exists A1 := X1(c) € (0, L) such that M (A1) = ci; and
M) < chforany A € (A1, Akl

The rest of the paper is organized as follows. In Sect. 2, we consider the entire solutions of
system (1.1) with monostable and cooperative nonlinearity. Section 3 is devoted to the entire
solutions of (1.1) with monostable and non-cooperative nonlinearity. In Sect. 4, we apply
our abstract results to the above models (1.2)—(1.4). Finally, conclusions and discussions are
given in Sect. 5.

2 Entire Solutions for Cooperative Systems

In this section, we consider the entire solutions of (1.1) with monostable and cooperative
nonlinearity. In addition to (Ag) and (A1), we also need the following assumptions:
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(A2) System(1.1) is cooperative on [0, K], that is, 9; f; (u) > 0 for all u € [0, K] and
1<j#i<m.
(Az)Forany k € Zt, p1,-++ , ok > Oand A1, -, Ag € [0, Ay,
f(min{K, prv(hi) + -+ + pv()}) < fOp1v(n) + -+ pro(a)].
Here, v(}) > 0 is the eigenvector of A(X) corresponding to M ().

Remark 2.1 1t is easily seen that if f(u) < f'(0)u for u € [0, K], then (A3) holds spon-
taneously. We also note that if f is defined on [0, +00)", then (A3) can be replaced by
(Az)*:

(Az)*Forany k € Z*, p1,--- , pr > 0and Aq, --- , Ax € [0, Ayl
Florv) + -+ pv() < O [prvh) + - 4+ oo -

From the arguments of [7, Theorem 3.1] and [36, Theorem 2.1], we have the following
result.

Proposition 2.2 Let (Ag)—(A3) hold. For every ¢ > ¢y and v € RN with ||v| = 1, (1.1)
admits a traveling front

Qc(§) = (#1.c(8), -+ Pm,c(§)), E =x-vHcr,

which satisfies ®.(—o0) = 0, O (+00) = K and ©.(-) > 0. Furthermore, if ¢ > c, then
there holds

. lim @.(&)e MO = v(hi(c)) and Pe(€) < v(11(c)e % forall & € R.
——00

In the remainder of this section, we first give some comparison theorems for sub and
supersolutions of (1.1). We then state the main results for the cooperative system (Theorems
2.9-2.11) and establish the existence and asymptotic behavior of spatially independent solu-

tions. Finally, we prove Theorems 2.9-2.11 by constructing appropriate subsolutions and
upper estimates and using a general comparison principle.

2.1 Preliminaries

Consider the initial value problem of (1.1) with initial condition:
u(x,7) = p(x), xeRY, @2.1)

where T € R is an any given constant.

Let X = BUC(RM,R™) be the Banach space of all bounded and uniformly con-
tinuous functions from RV into R™ with the supremum norm || - | x. For simplicity,
we denote W = [0,K] and [0,K]y = {# € X:0<¢(x) <K,x e RV}. Take L =
max;—i,... ,, max {|3,-f,~(u)|‘u € [0, K]} and define

Q) =(Q1w), -+, Ou)) = f(u)+ Lu, u e W.
Clearly, Q(u) is non-decreasing in u for u € W. We further define a family of linear operator
T(t) = diag(T (1), -+, Tn()) : X > X, 1 >0, 2.2
by 7;(0) = I and
@O =V [ W06 =y, VxRV, 120, 6w € BUCEY, B)

RN
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where
W (x,t) = exp[—”xHZ],l: S m.
(4d;wt)N/2 4d;t
The definitions of sub- and supersolutions of (1.1) are as follows.
Definition 2.3 A continuous function = (uy, - - - , uy) : RY x [1, +00) — W is called a

supersolution of (1.1) on [z, 400) if
t
ulx,t) >Tt —tulx, 1)+ / T({t—s5)Qu(x,s))ds, Vxe RN,t > T, 2.3)
T
A subsolution of (1.1) is defined by reversing the inequality.

Remark 2.4 Letw = (wy, -+ , wy) : RY x [t, +00) — W be a continuous function with
the property that w; is C! in  and C? in x. It is easy to see that if w satisfies

w, > (or )DAw + f(w), VxeRY t>r1,
then w is a supersolution (or subsolution) of (1.1) on [z, 4-00).
By Definition 2.3, we have the following results, see e.g., Fang and Zhao [7].

Lemma 2.5 (i) For any ¢ € [0, K]y, (1.1) admits a unique classical solution u(x, t; ¢)
satisfying u(x, t; ¢) = o(x) and 0 < u(x, t; ) < K forall x € RN andt > .

(ii) Let w(x,t) and w™(x, t) be a supersolution and a subsolution of (1.1), respectively. If
wh(, 1) > w (1), thenwt (-, 1) > w™ (-, t) forall t > 7.

The following result follows from the standard parabolic estimates (Friedman [10]), see
also Wang et al. [38, Proposition 4.3].

Lemma 2.6 Suppose that u(x, t; @) is a solution of (1.1) with the initial value ¢ € [0, K]x.
Then there exists a positive constant My, independent of T and @, such that for any x € RN
andt >t 41,

Bu( noll <m 8214( oyl <M 82u( nol <m
— X, 1 = s X, 15 = P | a2 2 = s
or 0¥ bolamg b ® Bl PR !
u 9%u 9%u
(x,t;0)|| <My, (x,t;0)|| < My, x, 50| < M

dxi axit axixj

3” a3u . .

()| <M, ||l e)| <My, Vi j=1,---,N.
ox;'t dxix;

Similar to Lemma 2.5(ii), we have the following result.
Lemma 2.7 Letu™ € C(RY x [1, +00), [0, +00)") and
u” € C(RY x [1,4+00), (=00, K1] X -+ x (=00, K1)
be such thatu™(-,t) > u= (-, t) and

ut > DAut + f/Out, VxeRN,t>r1,
u; <DAu" + f'Ou~, Vxe RNt > 1.

Then, u™(x,t) > u=(x,1t) forall x € RN andt > .
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2.2 Main results for cooperative systems

Before to state our main results, we give the following definition and notation.

Definition 2.8 Let n € N and p, pg € R". We say that the functions Wy(x,1) =
(Wip(x, 1), -+, Wi p(x, 1)) converge to Wpy(x, 1) = (Wi py(x, 1), -+, Wi o (x, 1)) as
p — po in the sense of the topology 7 if, for any compact set S C R¥*!, the functions
Wy, Wy, 05, Wp, d2W,, i =1,---, N, converge uniformly in S to Wp,, 0, Wp,, 0x; Wy,
3xl_2Wp0,i =1,--- ,](/,asp—> Po-

Notation Foranyl € Zt,v; e RN, i =1,---,1, A € Rand a € R, denote by ij and
Ty, G =1,---,1+1)the regions:
Tho={x €eR¥|x v > A} x[a,+00), i =1, 1, Tf,:l =R x [a, +00),
ng.a ={xe RN|X v < A} x (—o00,al, i =1, 1, ff\t} =RY x (=00, al.

Now, we state the main results of entire solutions for the cooperative system as follows.

Theorem 2.9 (Existence) Let (Ag) — (A3) hold. Then, for any l € 7+, vy, --- , v € RN
with |vill = 1, hy, -+ ,hi+1 € R cp, -+ ,¢1 > ¢, and x1, -+, xi+1 € {0, 1} with x1 +
-+ X141 = 2, there exists an entire solution U (x, t) := (Ul;p(x, 1), Upiplx, t)) of
(1.1) such that

ux, 1) < Up(x, 1) <min {K, T(x, )}, V(x,1) e RVF!, (24)
where p := py, .. o = (X1c1, xihi, xivis -, xicr, xihi, xivis xie1his1) and

u(x, ) = max { _ HllaXlXiq%[ (x - vi +cit +hi), D +h1+1)},

i=1.-
1
M0, 1) = > giv(h () @OEMFarth gy b (b,
i=1
Here, T'(t) is the spatially independent solution of (1.1) obtained in Lemma 2.12, 1.* = M (0)
and v* = v(0).

By considering a combination of any finite number of traveling wave fronts coming from
directions v; with speeds ¢; > ¢, and a spatial variable independent solution, we obtain some
new types of entire solutions of (1.1). It is clear that U, (x, t) depends on these parameters

DPyy.o . yuqr - FOr example, if x; = --- = y;41 = 1, then Up(x,t) depends on py .1 =
(ct, hi,vi, -+, ¢, hy, v, hiyr). Here, we can not prove that U, (x, t) depends continuously
ON Py o xisr-

However, some other qualitative properties, such as the monotonicity of U, (x, t) with
respect to ¢ and x; (see (i) and (ii) in Theorem 2.10 below), the asymptotic behavior of
Up(x,t) whent — oo (see (iii) — (vi) in Theorem 2.10 below), and the monotonicity and
the limit of U, (x, t) with respect to i; (see (vii) and (viii) in Theorem 2.10 below), can be
obtained. In fact, we have the following results.

Theorem 2.10 (Qualitative properties) Let all the assumptions of Theorem 2.9 hold and
U, (x,t) be the entire solution of (1.1) obtained in Theorem 2.9, then the following properties
hold.

(i) 0 K Up(x,t) < Kand 8,U,(x,1) > 0forall (x,t) € RV*1L
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(ii) Ifl =1 and x1 = x2 = 1, then
sgn(d, Up(x, 1)) = sgn(vy;), i = 1,---, N, for (x,1) € RN L,

where vi = (11, -+, vin) € RN with |v1|| = 1. In particular, for N = 2, if we
denote vi = (cos 61, sinby), 01 € [0, 27), then

>0, 6, [0, Z1U[, 2x;
<0, 6; (3. ).

>0, 0 €[0,7];
and 3, Up(x, 1) = <0, 6y € [x 27].

O Up(x,1)=
for (x,t) € R3. Similar results hold true for N =1 = 2 and x5 = 0.
(ifi) 1im;— _oo SUP | <a I1Up(x, 1) || = 0forany A € N.
(iv) If x1+1 = 1, then for every x € RY,

Up(x, 1) ~ T(t 4 hyp1) ~ vre* Fhe) gop 5 —oo,
(v) If x141 = 0, then for every x € RV,
Up(x,1) = O(eﬂ(c"""c’)t) ast — —oo,

where ¥ (cy, - -+, ¢/) = min;—q,... ; {Ci)\l(ci)}~
(vi) If xi+1 = 0, then lim;— 400 SUP| | <4 || Up(x,t) — K|| = 0 forany A € Ry, and if
Xi+1 = 1, then 1im_, ;o0 sup,cpn |Up(x, 1) — K| = 0.
(vii) Forany (x,t) € RN+ Up(x,t) is increasing with respectto h;, i =1,--- 1 + 1.
(viii) Up(x,t) converges to K as h; — +oo in T and uniformly on (x,t) € T/‘;’a for any
A,aeRi=1,---, I+ 1

By the assumption (Ay), it is easy to verify that cA|(c) > A* for any ¢ > ¢, (see the proof
of Theorem 2.10 (iv)). Thus, by the statements (iv) and (v) of Theorem 2.10, we see that the
entire solutions U, (x, t) with ;41 = 1 and U, (x, t) with x;41 = 0 have different decay
rates when t — —o0, and hence they are completely different.

For the sake of simplicity, we denote x = (x1, - - , xi+1)- According to the assumption
X1, s xi+1 € {0, 1} with x1 +- - -+ x;+1 > 2 in Theorem 2.9, we further denote the entire
solution U, (x, t) of (1.1) by

Upo(x, 1), if x =(1,-++,1);
Upi(x,l), ifX:(l,...,1,0i71’...,1)’1':1’...,1_;’_1’

UpCei= 1 g Geot), it = =0, 1= i # <141, 25)
anka: 17Vke{1a 7l+l}\{lv.’}a
where po = p1,...1, pi = P1, 1,0,1,,1, i = 1,--- I+ 1and p; j = py .. y,, With

Moreover, we have the following convergence results.

Theorem 2.11 (Convergence properties) Assume (Ag) — (A3). Assume further that f'(u) <
f(0) for u € [0, K]. Then, from (2.5), the following properties hold.

(i) Forany A,a € R, Up,(x, t) converges to Up,(x,t) as h; — —oo in T, and uniformly
on(x,tyeTi ,,i=1-,1+L

(ii)) Forany A,a € R, Up, (x,t)(i = 1‘,--- , 1+ 1) converges to Upl.j(x,t) ashj — —oo
in T, and uniformly on (x,t) € T,l(,a’ 1<i#j<Il+1
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(iii) For any hy,--- ,h;, hi,--- ,hj € R, there exists (xo, 1)) € RN+ depending on
cryr ¢y by, oo Sy hY, - Ry such that

Upp(x, 1) = Ul’1*+| (x + x0,t +1t9) forall (x,t) € RNFL,
Here, pj, | = (ci.h¥, i, e hf, v, 0).
2.3 Existence of Spatially Independent Solutions

In this subsection, we consider the spatially independent solutions of (1.1) connecting 0 and
K, that is, solutions of the following ordinary differential problem:

dzy) = f(C(®), t €R, (2.6)
['(—o0) =0, I'(+00) =K, 2.7
where ' = (I'y,--- ,y) and f = (f1,---, fim). Recall that W = [0, K].

Note that (2.6) is a cooperative and irreducible system. The existence of such a heteroclinic
orbit I'(¢) can be established by using the theory of monotone dynamical systems (see Smith
[29] and Zhao [53]). However, these results do not give the exponential decay rate of the
solution at minus infinity. To overcome the shortcoming, we shall use the standard technique
of monotone iteration scheme to prove the existence and asymptotic behavior of the solutions
of (2.6) and (2.7).

Lemma 2.12 Let (Ag) — (A3) hold. There exists a solution T'(t) : R — W of (2.6) and (2.7)
such that

() >0, ) lim T()e ™" =v*, andT(t) < e’\*'v*for allt e R,
——00

where A* = M(0) and v* = v(0).

Proof Since the method is standard, we only sketch the outline. Let C (R, R™) be the spaces
of continuous vector-valued functions on R. Define the operator F = (Fy,---, Fy) :
CR,W)— CR,R™) by

t

Fi(u)(t) = / e L0 ) (s)ds, i =1, ,m.

—0Q
Recall that

L= max max {|9; fiw)||u € W} and Q;(u)(1) = f;(u(®)) + Lu; (), i =1,--- ,m.

It is easy to verify that each Q;(-) is a nondecreasing map from C (R, W) to C(R, R) with
respect to the point-wise ordering. The remainder of the proof is divided into the following
three steps.

Step 1 The following observation is straightforward.

i) F:CR,W)—> CR, W),
(i) F()(@) = F(¥) (@) for ¢,y € C(R, W) with ¢(2) = ¥ (¢);
(iii) F(¢)(¢) is increasing in R if ¢ € C(R, W) is increasing in R.

@ Springer



514 J Dyn Diff Equat (2013) 25:505-533

Step 2 For any fixed ¢ € (1 , 2) and sufficiently large g > 1, define two functions as follows:
B0 = (@1(0). . (1)) and $(1) = (¢, (1)~ . §_(1)).
where
$i0) = min {K, o7 | and g, (1) = max {0, v7e" — qure™ ), 1 e R
Then, by direct computations, we obtain
0<¢(t) <p(t) <K, F(@)(1) < ¢(t)and F(¢p)(t) > ¢(¢r) for allr € R.

Step 3 Using the monotone iteration technique, we can show that equation (2.6) admits a
solution I'(¢) which satisfies

I'(1) = 0 and ¢(t) < T(1) < ¢(¢) forall 1 € R.

Thus, I'(—o0) = 0, ['(+o0) € (0,K] and lim,, o ['(1)e ™" = v*, 0 « T(r) <
¢*"'v* for all 1 € R. Moreover, one can easily verify that I'(4-00) = K for all 7 € R.

Next, we show that I'(#) >> 0 for all # € R. Since 9; f;(u) > 0 for all u € [0, K] and
1 <j#i<m,by(2.6), we have

T/ (@) = 91 f;(T@)T1(0) 4 -+ + 8 fi (TO)) Ty, (1) = 8 fi (T(@))T; () = moT; (1), Vi €R,
where mo = min;— ... , min {Bifi(u)|u € W}. Thus, for any T € R, we obtain
Ti(r) > Tj(0)e™ D Ve >1, i=1,---,m. (2.8)

Suppose for the contrary that there exist ip € {1, --- , m} and fy € R such that F;O (1) =0.1t
then follows from (2.8) that I‘lfo (r) =0forall T < 19. Thus, I';j(r) = I'j,(tp) forall T < 7y
and hence 0 < T, (fo) = I'jy(—o0) = 0. This contradiction shows that I''() > 0 for all
t € R. The proof is complete. O

2.4 Proofs of Theorems 2.9-2.11

In this subsection, we will use the results of previous subsections to obtain an appropriate
upper estimate for solutions of (1.1) and then prove Theorems 2.9-2.11.

Foranyl,n € ZT, v, --- , vy e RN with |lv;| = 1, hy, --- ,hig1 €R,cp, -+, 01 > s,
and i, -+, xi+1 € {0, 1} with x1 4+ - -+ + x;4+1 > 2, we denote

@" (x) := max L_Hllé?f ) Xi®e; (x - vi —cin+hi), xip1D(=n + h1+1)] ,
u(x, t) := max { max ;P (x - vi +cit +hi), e D+ hz+1)}, t>—n.
=l
Let U"(x,t) = (U{1 (x,0),---, U} (x, t)) be the unique solution of the following initial

value problem of (1.1)

ur = DAu+ f(u), xeRN ¢t > —n,
u(x, —n) = ¢"(x), x € RV,

Then, by Lemma 2.5, we have
u(x,t) <U"(x,1) <Kforall x e RN and t > —n.

The following lemma provides the appropriate upper estimate of U” (x, 7).
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Lemma 2.13 Assume (Ag) — (A3z). The function U™ (x, t) satisfies
U"(x,t) < min {K, I(x, t)}for allx eRY andt > —n,
where T1(x, t) is defined in Theorem 2.9.
Proof Let v (x,t) = min {K, IT(x, z)}. From Proposition 2.2 and Lemma 2.12, we have

v (x, —n) = min {K, I(x, —n)}

1
— min [K, Z Xiv()\'l(Cl_))e)\l(C,’)(X-l)l‘—c,‘n+h,') 4 Xl+1v*€)\*(—n+h1+1)]
i=1
> ¢"(x) = U"(x, —n), Vx € RV,
By Lemma 2.5(ii), it is sufficient to show that v™(x, ) is a supersolution of (1.1) on
[—n, 400), that is,
t
+ +oy _ + N _
vi(x,t) > Tt +n)v"(x, n)—l—/T(t QW (x,s))ds, Vx e R™,t > —n. (2.9)
—n

Note that Q(u) = f(u) + Lu is non-decreasing in u for 0 < u < K. Forx € RNt > —n,
we have

t

nu+nwfu~m)+/ﬁxr—mguﬁuxnw

t
snu+mm+/na—w@mws

—n

t
<e LMk, 4 / e LU= Kids = K;.
—n
Consequently,

t
T +n)vt(x, —n) +/T(t — )0t (x,s)ds <K, Vx e RV, 1 > —n. (2.10)

n
Note also that A(0)v* = A*v* and
A (e)vri(e)) = Mi(ei))v(ri(ci)) = ciri(cvrile)), i =1,--- 1.
It is easy to see that the function IT(x, #) satisfies the linear equation:
I, = DATL + f/(O)I1(x, ).

Then, for any x € RN, ¢ > —n, [1(x, t) satisfies the integral equation:

1

Mx,1) = T(t+n)l'[(x,—n)+/T(t—s)[f’(O)l'[(x,s)+L1'I(x,s)]ds.

—n
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By the assumption (A3), we obtain

Qr(x, 1) = fW(x, 1)+ Lv(x,1)
< f/OT(x, 1) + Lo (x, 1) < f/(O)II(x, 1) + LTI(x, 1),

and hence

t

T +n)vt(x, —n) + / T —s5)QW™ (x,s))ds

t
< T(t+n)n(x,—n)+/T(t—s)[f’(())n(x,s)+Ln(x,s)]ds

—n

=M(x,1). (2.11)

Combining (2.10) and (2.11), (2.9) holds and the assertion follows from Lemma 2.5. This
completes the proof. o

Remark 2.14 We note that if f(u) < f/(0)u for u € [0, K], then Lemma 2.13 is a direct
consequence of Lemma 2.7. In fact, by f(u) < f/(0)u for u € [0, K], we have

U' < DAU" + f/(0)U", Vx e RN [t > —n.
Noting that U" (x, —n) = ¢"(x) < I1(x, —n) for all x € R and
I, = DAl + f/(0)[1(x, 1), Vx € RY, 1 > —n.

It follows from Lemma 2.7 that U" (x, 1) < T1(x, 1) and hence U" (x, t) < min {K, I(x, )}
forall x € RN andr > —n.

Now we give the proofs of Theorems 2.9-2.11.
Proof of Theorem 2.9 By Lemmas 2.5 and 2.13, we have
u(x, 1) < U"(x, 1) < U™ (x, 1) < min {K, T(x, 1)}

forall x € RY and t > —n. By the priori estimate of Lemma 2.6 and the diagonal extraction
process, there exists a subsequence {U"*(x, t)}xen of {U"(x, t)},en such that U"*(x, t)
converges to a function U, (x, 1) = (U];p(x, 1), -, Un;p(x, t)) in the sense of topology
T. Since U" (x, 1) < U"*t(x, 1) for any t > —n, we have
lim U"(x,1) = U,(x, for any(x, 1) € RN 1.
n—+00
The limit function is unique, whence all of the functions U” (x, t) converge to the function
U, (x, 1) in the sense of topology 7 as n — +o0. Clearly, U, (x, t) is an entire solution of
(1.1) satisfying (2.4). This completes the proof of Theorem 2.9. O

Proof of Theorem 2.10 The assertions for parts (ii)—(iii) and (vi)—(viii) are direct conse-
quences of (2.4). Therefore, we only prove the results of parts (i), (iv) and (v).
(i) Clearly, Up(x, 1) > Oforall (x,1) € RN+! Since

Un(x! t) > ﬂ(xa [) = E(xa —I’l) = q)n(x) = Un(-x7 _n)
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for all (x,7) € RN x [—n, +00), by Lemma 2.5, we have %U”(x, t) > 0 for (x,1) €
RY x (—n, +00). This yields %Up (x,t) > 0forall (x,7) € RN+, Noting that

82Ui;1)
02

= diA(Ui;p)t + alfi(Up)(Ul;p)t +--+ amfi (Up)(Um;p)t

z diA(Ui:P)f + aifi(Up)(Ui;p)z
= diA(Ui;p)t +m0(Ui;p)t, i=1,---,m,

where my = min;=1.... ;u.uew 0; fi (u), we obtain for any 7 € R,

(Ui p)e(x, 1) > emot=T) / Wi (x —y, 1 — ) (Ui p)(y, 1)y > 0, Vx e RN [t > 7. (2.12)

RN

Assume, by contradiction, that there exist ip € {1, --- ,m} and (xo, f9) € RN+ uch that
(Uig; p)t (x0, to) = 0, it then follows from (2.12) that (Uj;p);(x0, 7) = 0 for all T < 1.
Hence U, , (x0, t) = Uiy, p(x0, to) forall t < t9, which implies that lim,_, _ Uj; p (x0, 1) =
Uiy, p(x0, to). But following from (2.4),

Uiy; p(x0, to) > 0 and t_l)iI_nOQ Uiy; p(x0,1) = 0.

This contradiction yields that %U p(x, 1) > 0 for all (x,t) € RNV*! Following from
%Up(x, 1) > 0 for (x, 1) € RN, we have U, (x, 1) < K for (x,7) € RV*1,

(iv) When y;41 = 1, by (2.4), we have

max [ Irllaxl)(,-@q. (x -V oot + h,-), e+ hl+1)]

i=1,-
1
<Up(x,1) < ZXiv()\‘](ci))ekl(Ci)(x'vi+cit+hi) + vreM )

i=1

We claim thatcA(c) > A* forany ¢ > c. Infact, if (A1) (a) holds, then M (1) > M(0) = A*
(see, e.g., [29, Corrollary 4.3.2]), since A(A) > A(0) for any A > 0. In view of M(A1(c)) =
cii(c) and A1(c) > O for any ¢ > c4, we obtain cij(c) > A* for any ¢ > c4. If (A1)(b)
holds, it is easily seen that cAi(c) > A™ for any ¢ > c4([17, Theorem 8.1.18]). Therefore,
the assertion follows from the fact

lim T(Ne ™" =v*and lim & E)e M5 = vy (c), i=1,--- 1.
11— —00 E——00

The proof of part (v) is similar to that of part (iv) and omitted. This completes the proof of
Theorem 2.10. o

Proof of Theorem 2.11 (i) We only prove the case that U, (¢) converges to Up, () in the
sense of topology 7 as h — —o0, and uniformly on (x, ¢) € f/i - The proofs for the other
cases are similar.

For (x1,-+-, xyi+1) = (1,---, 1), we denote ¢" (x) by (pgo(x) and U"(x, t) by U;,’O(x, 1),
respectively. Similarly, when (x1, -+, x1+1) = (0, 1,---, 1), we denote ¢" (x) by gof,l (x)
and U"(x, t) by UI’,'I (x, t), respectively. Let

W"(x, 1) = Up (x, 1) = Up (x, 1), (x,1) € RV x (=n, +00),
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then0 < W"(x,t) < Kforall (x, 1) € RN x (—n, +00). Since f'(u) < f(0) foru € [0, K],
we get
ow"
at

= DAW" + f(U, (x, 1)) — f(Up, (x,1))
= DAW" + f'(Up (x, 1) + (1 = 0)W" (x, ) W" (x, 1)
< DAW" + f/(O)W"(x,1), Vx e RNt > —n,
where 03 € (0, 1). Define the function
W(x, ) = U(Al(Cl))e)\l(Cl)(X-l)1+Clt+h1)7 (x,1) € RN+L

Since A(A1(c1))v(Ai(c1)) = M(Ai(c)v(ri(c1)) = ciri(cr)v(ri(cr)), direct computa-
tions show that

oW _ _
- = DAW + f'(0)W(x,1), Vx e RV, 1 e R.
Moreover, by Proposition 2.2, we have
W"(x, —n) = U;U (x, —n) — U;l (x, —n)
q)Cl (x vy —cin+ hl)

U(M(Cl))e)nl(Cl)(x'V1*C1n+h1) — W(x, —n).

IA

A

It then follows from Lemma 2.7 that
0< W'x,1) = Up (x.1) — Up (x,1) < W(x, 1) = v (c)))e D vFerrth)
for all (x, 1) € RN x [—n, 400). Since lim,_, 100 U,’;l_ (x,1) =Up;(x,1),i =0, 1, we get
0 < Upy(x,1) — Uy, (x,1) < v(hi(c1))eM OEMFATI) for all (x, 1) € RVFL,

which implies that U, (x, t) converges to U, (x, t) as hj — —oo uniformly on (x, t) € i{!a
forany A, a € R. For any sequence hf with h‘f — —ooas { — 400, the functions Upg (x,1),

pg = (cq, h‘f, vy, -+, ¢, hy, v, higr), converge to a solution of (1.1) (up to extraction of
some subsequence) in the sense of topology 7', which turns out to be U, (x, t). The limit does
not depend on the sequence ht, whence all of the functions U po (X, 1) converge to Uy, (x, 1)
in the sense of topology 7 as h; — —o0, and the assertion of this part follows.

The proof of part (ii) is similar to that of part (i), and omitted. Moreover, the proof of part
(iii) is straightforward. This completes the proof of Theorem 2.11. O

3 Entire Solutions for Non-Cooperative Systems

In this section, we consider the entire solutions of (1.1) with monostable and non-cooperative
nonlinearity. First, we introduce two auxiliary cooperative reaction-diffusion systems and
establish a comparison theorem for the Cauchy problems of the three systems. Then, we prove
the existence and qualitative properties of entire solutions using the comparison theorem.

Throughout this section, in addition to (Ag) and (A1), we also make the following assump-
tions:
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(A2) There exist K* = (K&, .-, K ) » 0 with 0 « K~ < K < K* and two
continuous and twice piecewise continuous differentiable functions f T, [0,KT] —
R™ such that f € C2([0, K*],R™), f£(0) = f*(K*) = f~(K7) =0, and

) < fw) < fT(u) forallu e [0, KT].

(A3)’ There is no other positive equilibrium of f * between 0 and K*, and f(u) and
f % (u) have the same Jacobian matrix f'(0)atu = 0.

(Ag) 3 f=(u) > Oforallu € [0,KT], 1< j #i<m.

(As) Forany k € Z*, py,--- , pr > 0and Ay, -+, Ax € [0, Ay,

S (min {KF, proQ) + -+ + prv()}) < O [pro) + -+ + prv (o).

Remark 3.1 Clearly, if f(u) < f/(0)u for u € [0, K¥], then (As)’ holds. We remark that
when (1.1) is cooperative, then f* = f and K* = K. We also note that if f is defined on
[0, +00)™, then (As) can be replaced by (As)*:

(As)*Foranyk € Z*, p1,--- , pr > 0and Ay, - -+, Ak € [0, Ay,
I (p1vGa) 4+ -+ o)) < /O [pro(y) + - + prv (o).

Denote WT = [0, KT]. Itis easy to verify that for any ¢ € [0, K™ ]y, system (1.1) admits
a unique solution u(x, t; ¢) satisfying u(-, 7; ¢) = ¢(-) and 0 < u(x,t; ¢) < K* for all
xeRNandt > 1.

Now, we consider the following two auxiliary cooperative reaction-diffusion systems

uy = DAu+ fHu), xeRY,reR, (3.1)
ur=DAu+ f~(u), xR, reR. (3.2)
Take L = max, cy+ i—1... , max {13; ;7 )|, 18; £, (u)|} and define

Q@) = (Q1(w), -+, Q) = f(u) + Lu, u e W
0F () = (O (W), -+, Q) = fF(w)+ Lu, ue W,
Clearly, éi(u) is non-decreasing in u foru € W and
0 (u) < Q(u) < QT (u) forany u € W.

We further define the operator 7'(r) = diag(fl ), T (1)) as (2.2) by replacing L
with L.

The following comparison theorem plays an important role in the proof of our main result
for the non-cooperative system.
Lemma 3.2 Letu, u™ € CRN x [1, +00), W) be such that

t
u”(x, 1) <T@t —)u"(x, 1) +/T(r — )0 (u (x,5)ds, VxeRY,1>1, (3.3)

T
t

uC,t) =T —Dulx, 1) +/T(r —9)0u(x,s)ds, Vx eRY t>1, (3.4

T
1

ute, ) >T@ —tut(x, 1) +/T(r — 90 Wt (x,s))ds, Vx eRN, 1> 1, (3.5

T
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and u=(x,7) < u(x,v) <ut(x, v). Then, there holds
u (x,1) <ulx,t) < u+(x, t) forall x € RY andt > .

Proof We first prove u(x,t) < ut(x,t) forall x € RN and7 > 7. Let w(x, t) = u(x, 1) —
ut(x,t) and define
00/ () .
L; = max ———, i=1,---,m, and [r]4 = max{r, 0} for any r € R.
ueW+,j=1,-,m 314]
Since w(-,t) < 0 and é“'(u) is non-decreasing in u for u € W™, by (3.4) and (3.5), we
obtain

t
wi(x, 1) < Ti(t — Dw; (x, 7) +/i(r —9)[0iu(x, $)) — OF (™ (x,))]ds

T
1

< [ Tt =98 wx. o) - G e sn)ds
t

/T, (t—2ys) Zw](x s)/ Q+(u+(x s)+0w(x,s))do | ds
T j=1

z m

5/7}(t—s) LiZ[wj(x,s)]+ ds, Vx e RV, 1 > 1.
T j=1
Consequently,

! m

[wi (x, )]+ 5/%(;—@ i D w9y | ds, Vx eRY. 1> 1. (3.6)

T j=1

Let w (x, 1) = > it [wi(x, £)]4. It follows from (3.6) that

m !

w(x, 1) < Z/T}(t —8)L;w (x,s)ds
i=1

/Z/L\I/(x—y,t—s)w(y s)ds

.L.ll

=//P(x—y,t—S)ZU(y,S)dS7

T RN

where P(y,s) = Z;"zl L;V;(y,s). Using the same argument as in [30, Lemma 3.2], we
obtain @ (x, ¢) = 0, and hence u(x, t) < u™(x, ) forall x € RN andt > 7. Similarly, we
can prove that u™ (x,t) < u(x,t) forallx RY and ¢ > 7. This completes the proof. O

The following result is a direct consequence of Lemma 3.2, see also Fife [9].
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Corollary 3.3 Let u,u®™ € C(RN x [1, +00), W) be such that u;, uli is C'int and C?
inx. If

u, <DAu" + f~(u"), Vx GRN,t > T,
ur = DAu+ f(u), Vxe]RN,z>1',
ut > DAuT 4 fTh), VxeRY 1>,

and u=(x,t) < u(x,7) < ut(x,7), then u=(x,t) < u(x,t) < u(x,t)forallx €
RNt > 1.

From the argument of Wang [36, Theorem 2.1], we have the following result.

Proposition 3.4 Let (Ag) — (A1) and (A2) — (As) hold. For any ¢ > ¢, and v € RY with
lvll = 1, (3.2) has a non-decreasing traveling wave solution

P (x-v+4ct) = (d)[c(x vtct), Py v+ cz)),
which satisfies @ (-) > 0, ®_(—o0) =0, ®_ (+00) = K™ and

S11111 O (E)e M5 = u(h1(0), DI (E) < v ()M foralle e R, (3.7)

Here, c,, A1(c) and v(r1(c)) are given as in Sect. 1.
We also consider the following ordinary differential system
u'(@t)=f (), teR. (3.8)
By Lemma 2.12, the following result holds.

Lemma 3.5 Let (Ag)— (A1) and (A2) — (As) hold. There exists a solutionT—(t) : R — W
of (3.8) which satisfies T~ (—o0) = 0 and '~ (+00) = K~. Furthermore,

T @) >0, . lim T~ (e " =v* and T~ (t) < " "v* forallt € R,
——00
where \* = M(0) and v* = v(0).
The following theorem contains the main results of this section.

Theorem 3.6 Let (Ag) — (A1) and (A2) — (As) hold. For anyl € Zt, vy, --- ,v € RN

with lvill =1, hy, -+ sy € Rocp, -+, > ¢y, and x1, -+, yie1 € {0, 1} with x1 +
<o+ X141 > 1, there exists an entire solution U (x, t) 1= (U1 x,t), -, Un(x, t)) of (1.1)
such that

u”(x,1) < U(x, 1) <min {K*, (x, )} (3.9

forall (x,1) € RVt where

u~(x,t) = max [ , IIllaXlXiq>C_,. (x-vi+cit +hi), g T~ +h1+1)],
=1,

1
(x, 1) = ZX;’U(M (Ci))e)\l(Ci)(x‘vi+cit+hi) + Xi41 v¥er i)

i=1
Furthermore, the following statements hold:

(i) U(x,t) > 0for(x,1) € RNt andlim,_, _o supyyj<a U (x, t)” = 0forany A € R,.
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(i) If xi+1 = 1, then liminf,_, ; o infyecr U (x, 1) > K~ and for every x € RV,
Ux, t) ~ v OHhe) gop 5 o0,

(iti) If x141 = 0, then liminf,_, { o infjx<a U(x,t) > K~ for any A € R and for every

x e RV,
U(x,t) = O(eﬁ(cl""‘c’)’) ast — —oo,
where ¥ (cy, -+, ¢/) = min;—j,... | {cikl(ci)}.
Proof Let W' (x,t) = (Wf (x, 1), -+, Wr(x, t)) be the unique solution of the following

initial value problem

uy = DAu+ f(u), xeRN ¢t > —n,
u(x, —n) = ¢"(x), x € RV,

where

¢"(x) := max [ rrlla?‘(l)(,-CDC_i (x SV —cin + h,’), Xi+1 D" (—n 4+ hi41) ¢ -

i=1.-
We first show the following claim.
Claim The function W" (x, t) satisfies
u”(x, 1) < Whx, 1) <ut(x, 1) :=min {K, [I(x, 1)} forall x € RV, 1 > —n. (3.10)
In fact, from Proposition 3.4 and Lemma 3.5, we see that
u”(x,—n) =¢"(x) = W"(x, —n) < min {K*, (x, —n)} = u™ (x, —n), Vx € R.

By Lemma 3.2, it suffices to show that for any x € RN, ¢t > —n,

t

u (e, 1) <T@t +n)u(x,—n) +/T(x — )0 (u" (x,s5))ds, (3.11)

t
ut e, n) > T +n)ut(x,—n) +/T(x — )0 Wt (x,5))ds. (3.12)

—n

Now we prove (3.11). Note that the function u(x, t) := qu%_,- (x “vj +cjt + hj) (J =
1,---,1), satisfies the equation '

up = DAu+ f~ (),

or the integral equation

1

ix,t) = 'T'(z+n)ﬁ(x,—n)+/f(z—s)§*(ﬁ(x,s))ds.

—n
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Since u~(x, 1) > U(x, 1) forx € RNt > —n, and é’(u) = f"(u) +Luis non-decreasing
in u foru € W+, we have

t

T(t+n)u (x,—n) + / Tt —5)0 (u (x,s))ds

t

> T(r+n)ﬁ(x,—n)+/f(r—s)é—(ﬁ(x,s))ds

—n
=1u(x,t), Vx € RY. ¢t > —n,
that is,
t
T(t +n)u(x, —n) +/T(r — )0 W (x,))ds = x; O (x - vi + ¢t +hj). (3.13)
—n
Similarly, we can show that for x € RN ¢t > —n,

t

Tt +nu™(x, —n)+/f(z—s)é—(u—(x,s))ds > iD=+ hip).  (3.14)

—n

Hence, (3.11) follows from (3.13) and (3.14). _
Next, we prove (3.12). Since Q" (u) = f(u) + Lu is non-decreasing in u foru € W,
we get forx e RN, ¢ > —n,

t
T;(t + myuf (x, —n) + / Ti(t — $)QF (™ (x, 5))ds

—n
t

<o Lot +/ei<H>Ki+st =Kt i=1,.m.
—n

Consequently,

t
Tt 4+ nut(x, —n) +/T(z — 0T Wt (x,5))ds <K', Vx e RN, 1 > —n. (3.15)

—n
Note that IT(x, ¢) satisfies the integral equation:

t

M(x,1) = T(r+n)n(x,—n)+/f(r—s)[f/(om(x,s)+Zn(x,s)]ds. (3.16)

—n
By the assumption (As)’, we obtain

O wr(x,0) = frwt(x,n) + Lu*(x,1) < f/(OI(x, 1) + LTI(x, t).
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It follows from (3.16) that

t

T+ nut(x, —n) + / Tt -0 wh(x,s))ds

1

<T@t +n)(x, —n)+/T(z—s)[f’(o)n(x,s)+Zn(x,s)]ds

= M(x,1). (3.17)

Combining (3.15) and (3.17), (3.12) holds. Therefore, the claim follows from Lemma 3.2.
Moreover, W" (x, t) satisfies the regular estimates as in Lemma 2.5, that is, there exists a
positive constant M, independent of n, such that for any x € R andt > —n + 1,

awn 2w Zwn awn 9Zwn
I D, | =&, 0. D D < M,
H or O o @ )‘ gz &0 H oer OO | T &0
and
32Wn 83W" 3yn
‘ (x,t)’, — D, s—(, 0| <M, Vi,j=1,---,N.
0x;x; ox;t X;xj

By using the diagonal extraction process, there exists a subsequence {W"*(x, t)}xen of
{W"(x, t)}nen such that W (x, 1) converges toa function U (x, 1) = Uy (x, 1), -+ , Up (x, 1))
in the sense of topology 7. Clearly, U (x, t) is an entire solution of (1.1). By virtue of (3.10),
we have

u”(x,1) < U(x,t) <min {K", II(x, )} forall (x, 1) € RN,

From (3.9), it is easy to see that the assertion of part (i) holds. Note that cA;(c) > A* for
any ¢ > ¢y, and

lim T™(0)e ™" =v*, lim &, E)e ™D =v(hi(e)), i=1,---,1.
t—>—00 E—>—o0 !

The assertions for parts (ii) and (iii) are direct consequences of (3.9). The proof is complete.
O

4 Applications

In this section, we apply our main results developed in Sect. 2-3 to the models (1.2)—(1.4). In
particular, we shall carefully discuss the sufficient conditions to ensure (Az)" — (As)’ when
(Ay) is not satisfied.

4.1 A Buffered System

Consider the buffered system (1.2). For simplicity, we consider the case n = 1, i.e.

Oruy = diAuy + g(uy) + ki (b —vy) — kauyvy,

4.1
0 v1 = daAvy + ki1 (b —vy) — kaugvy, “.D

where dy, da, k1, ko, b are positive constants. Our choice of the function g is the typical
monostable nonlinearity, i.e. g(u1) = u;(1 — u1). Let w; = u; and wy = b — vy, then (4.1)
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can be transformed to

w) =diAwy +wi(l —wy) + kjwz — kowi (b — wy), 42
0wy = dyAwy — kiwy + kowi (b — wy). ’

System (4.2) has only two equilibria0 = (0, 0) and K = (1, kob/(ka+k1 )) and is cooperative
on [0, K]. Let D = diag(d;, d»), and

fwi, wy) = (wi(l —wi) +kiwy — kawi (b — wa), —kjwy + kawi (b — wy)).

Assume d; > dy, 1 > kob and k| > k. We claim that the conditions (Ag), (A1) (a), (A2)
and (A3)* hold for (4.2). In fact, it is easy to see that

o [ 1—kab kg
ro=(" 5.

Obviously, f/(0) is cooperative and irreducible, and

1 —kob — 1— 214
S ) = kab k1+\/(2 kob + k1)2 + k1>0

Hence, (Ag), (A1)(a) and (A3) hold for (4.2). Moreover, for any A > 0,

di)2+1 = kb ki
kob ) —k

AN == DA + f(0) = (

Direct computation shows that
M) = s(AQD))
di3? +d)2 + 1 —kob — ki + VI —d)i2 + 1 —kab + ki + 4kokib
= > Y,
2
and the eigenvector v(A) corresponding to M (1) is
v(d) = (1), 1a(W) = (M(Q) — daa* + k1. kzb) > (0, 0).
MGy _
o) =

Take ¢, = inf; ¢ %)‘) Next, we check the condition (A3)* (see Remark 2.1).

Since d| > d» and 1 > kab, for any A > 0,
vi(h) MO —dad® +ky
vk kab

1
= 2kab [(dl —d)A 1 —kab + ki +V[(dy — d2)32 + 1—kab + k12 + 4k2k1b]
2

\

1
5 [1 b + ki + VI —lab+ P+ 4hakib | = .
For any k € Zt,p1,---,pr >0and Ay, -+ -, Ax € [0, L], denote
(z1,22) = (prvi (A1) + -+ + pkvi(Ae), prv2(A1) + -+ + prv2(Ai)) 3> (0, 0).
Consequently, (A3)* is equivalent to the following two inequalities

211 —z1) +kiz2 — kaz1 (b — 22) < (1 — kab)z1 + k122,
—ki1z2 + koz1 (b — z2) < kabzi — k122

or

21 = kpzp and — kpz122 < 0. 4.3)
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Since ﬁ;%; > kj forany A > 0, wehave z;/z2 > kj.Hence, (4.3) holdsif k| > k». Therefore,

(A3)* holds.

From Proposition 2.2 and Lemma 2.12, we see that (4.2) has a traveling wave front (&)
for any ¢ > c, and a spatially independent solution I"(¢). Furthermore, by Theorems 2.9 and
2.10, (4.2) has other types of entire solutions which are different from the traveling wave
fronts and spatially independent solution. In fact, we have the following result.

Theorem 4.1 Ifdy > d>, 1 > kob and k| > kj, then the conclusions of Theorems 2.9 and
2.10 are valid for (4.2), i.e., foranyl € Z+, vy, -+ , v € RN with |vill = L, Ay, -+, hiy1 €
R, ¢ty ,¢ > ¢y and x1, -+, xi+1 € {0, 1} with x1 4+ -+ + i1 > 2, (4.2) admits an
entire solution W, (x,t) = (Wl;p(x, 1), Wa, p(x, t)), where p = Py, ..y

Moreover, the monotonicity with respect to t and x;, the asymptotic behavior when t —
d00, and the monotonicity and the limit with respect to h; in Theorem 2.10 hold true for
Wp(x,t) as for Up(x, t).

4.2 An Epidemic Model

Consider the epidemic model (1.3). Scaling time and absorbing the appropriate constants
into uo, system (1.3) can be rewritten as

[ Qui(x, 1) =diAuy(x, t) — ui(x, 1) + yus(x, 1), 4d)

dur(x, 1) = drAus(x, 1) — Bur(x, 1) + gui(x, 1)),

where 071 =di/a;; > 0, 072 = dz/afl >0,y = alz/alzl > 0and 8 = ap /a1 > 0. For
convenience, we denote c?i byd;,i =1,2.
‘We assume
(Hp) g € C([0, +00), [0, +00)), g(0) = g(k) — Lk =0, gw) > Lu foru € (0, k),
and g(u) < g'(0)u for u € [0, k], where k > 0 is a constant.
(H2) One of the following holds:

(a) g(u) is increasing for u > 0;
(b) There exists a number upmax > 0 such that g(u) is increasing for 0 < u < umgx
and decreasing for # > umqx.

LetK = (k, g(k)/B), D = diag(dy, do) and f(uy, u2) = (—uy + yuz, —Buz + guy)).
Clearly, f(0) = f(K) =0 and

/ _ -1 Y
Fo= (g’(0> —ﬁ)'

From (H;), we see g’(0) > g > 0.Ttis easy to see that f(u) < f/(0)u foru € [0, K], f/(0)
is cooperative and irreducible, and

—B+D+VE+12+40g'0) =) _
2
Thus, the conditions (Ag) and (Aj)(a) hold for (4.4). Furthermore, for any A > 0,

2 _

s(f/(0) = 0.
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and

din? +dad* — B = 14+V1(d122 = 1) — (222 = B)? + 4yg'(0) -0

M@)=s(A(X)) = >

M)

Clearly, inf;~0 =~ exists and denote by c.

Theorem 4.2 Assume (H1). The following statements hold:

(i) If (H2)(a) or (H2)(b) holds and k < umax, then the conclusions of Theorems 2.9 and
2.10 are valid for (4.4). If, in addition, g'(u) < g'(0) for u € [0, k], then the conclusions
of Theorem 2.11 hold true for (4.4).

(ii) If (H2)(b) holds and k > umay, then the conclusions of Theorem 3.6 hold for (4.4).

If (Hy) and (H)(a) or (H2)(b) hold and k < umyx, then system (4.4) is cooperative on
[0, K]. It is easy to verify that (Az) — (A3) hold. If, in addition, g’ (1) < g’(0) foru € [0, k],
then f/(u) < f(0) for u € [0, K]. Therefore, the statement (i) of Theorem 4.2 holds true.

When (Hj), (H2)(b) hold and k > upax, system (4.4) is non-cooperative on [0, K]. Take

g = (G atemn) |

Clearly, umin > 0. We define two functions f +(u) as follows:

fE@) = (—ur + yua, —Buz + g (1)),

Umin = inf {u € (0, umax]

where

g(u1), up € [Oa “max]s
g(Umax), U1 € [Umax, %g(umax)]

gt = l

and

gu),  uy € [0, umin].

Clearly, g™ (u1) < g'(0)u; foru; € [0, %g(umax)].Hence, fT@) < f'(0uforu € [0, K]
which yields that (As)’ holds. One can further check the conditions (Ap) — (A4) with
K = (k. g(k)/B).

K+ = (%g(umm, §tmen)) and K~ = (%g(umm)’ 8 (min))-

Therefore, the statement (ii) of Theorem 4.2 holds true.
We remark that two specific functions

wu

and g2 (u) =

@ wu
u) = -
&1 1+ vu 1+ vu?

which have been widely used in the mathematical biology literature, satisfies the above
conditions for a wide range of parameters w and v. In fact, we have the following statements:

(a) if wy > B, then the function
furuz) = (—ui + yuz, —Bus + g1 (uy))

satisfies the conditions (H;) and (H»)(a) with k = %—;’3;
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(b) if wy > B, then the function

flur,uz) = (= uy + yuz, —Bus + g2(u1))

satisfies the conditions (Hy) and (H»)(b) with

/ — 1
k= wy =P andumax:\/j.
Bv v

Furthermore, it is easy to see that if wy < 28, then k < umay, and if wy > 2, then
k > Umax-

4.3 A Population Model

Consider the model (1.4) by taking the non-monotone Ricker function uje™"! as h(uy). Let
wi; = u1 and wr = up — 1, then (1.4) reduces to

[8,w1:dlAw1+w1(r1—a—8w1+r1w2), 45)

oywy = drAwy +ra(1 + wa)[—wz + h(wy)],

where h(w) = wie ! and d, do, r1, 12, @, § are all positive parameters. Similar to [36],
we assume

rir

ri>ao, d >dyand § > 4.6)

r1+r2—a'

In the nonnegative quadrant, (4.5) has only two equilibria 0 = (0,0) and K = (Ky, K>2)
which satisfy

riKie 1 = 8K +a —rpand K, = K1 K1, 4.7)
Let D = diag(d;, d») and
Fw) = (wi(r —a — 8wy + riwa), ra(1 + wa)[—wa +wie”™']).
For any A > 0,

2
A =DA%+ f(0) = (‘M tr-o 0 )

r dg)\z )

Direct computation shows that M (1) = diz? +r —a > 0 and the eigenvector v(X)
corresponding to M (1) is

v(d) = (v (W), 1) = ((d) — d)A? 411+ —a, r2) > (0,0).

Hence, the conditions (Ag) and (A1)(b) hold for (4.5). Take ¢, = 2= = inf; o %2
Note that #(w) = wie” ™! achieves its maximum at 4, = 1, and is increasing on [0, %,,]
and decreasing on [/,,, +00).

Theorem 4.3 Assume (4.6). The following statements hold:

(i) If K1 < 1, then the conclusions of Theorems 2.9 and 2.10 are valid for (4.5).

(ii) If K1 > 1, then the conclusions of Theorem 3.6 hold true for (4.5).
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When K| < 1, system (4.5) is a cooperative system on [0, K], i.e., (A2) holds. We need
to check the condition (A3)* (see Remark 2.1). For any k € Z*, p1,---,pr > 0 and
A, Ak €10, Ag], denote

(z1,22) := (P1vi (M) + -+ 4+ pkvi ), prva(he) + -+ + prva(ha)) > (0,0).

Consequently, (A3)* is equivalent to the following two inequalities

zilrt —a = 8z1 +riz2] < (1 — )z, (4.3)
rn(l+2)(—z2+z1e ) <rn —22) 4.9)

or
8z1 = riza2, (4.10)
el(z1 +23) = 21(1 + 22). @.11)

Since for any A > 0,

v1(A) _ (dy —dz))»2+r1 +rm—«a - rn+rmn-—ua
v2(A) r - r '

we have

Z r+nmn-—uoa
7121 2 )

22 r
Note also that z; > 0 and e*! > 1 + z1. Thus, the following two equalities suffice to verify
(4.10) and (4.11):

rn+rmn-—-—ua 1 3
52 > ryand 2z + (21— %2)2 + 23>0,
) 2 4
which are true provided that (4.6) holds.
If K; > 1, system (4.5) is non-cooperative on [0, K]. Similar to [36,41], we define two
functions f*(u) as follows:

FEW) = (wir — a — 8wy + riwn), r2(1 + wa)[—wz + A~ (w)]),

where
=+ _ wleiwu wl S [07 l]a
e (wy) = ’e‘l, wy > 1,
and
_ wie™ ™, wy € [0, hol,
h =
(wr) ‘ K1+6_K|+, wi > hy.

Here K 1+ > Kj and hg € (0, 1] are the unique roots of the equations
8K +a—ri —riht(Ki) = 0and hoe ™™ — Ki7e X1 =0,

respectively. It is easy to verify that (A2)’ — (A4)" hold with K = (K, Kje~%1) and K* =
(K]i, K]lLe’Kli), where K|~ € (0, Ky) is the unique root of the equation

SK{ +a—ry—rith” (K;)=0.
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Next, we check the condition (As)™ (see Remark 3.1). Let

(z1,22) = (prvi(A) + -+ - + pkvi (W), prv2(A1) + -+ + prva(A)) > (0, 0).
Consequently, (As)* is equivalent to the following two inequalities

z21lr —a —8z1 +r1z2] < (r] — @)z, (4.12)
n(l+2)(—2+h"@) < - 22). (4.13)

Note that (4.8) and (4.9) hold and 2™ (z]) = z1e %! for z; € (0, 1]. To verify the above two
inequalities, we only need to show (4.13) holds for z; > 1, i.e.,

(I+z)(—zn2+e ) <z -2,
that is,
e(z1 +z§) > 14z, forz; > 1.
It suffices to show that
201423 > 142,

which holds obviously.

5 Conclusion and Discussion

In this paper, we establish the existence and qualitative properties of front-like entire solutions
for m-dimensional monostable cooperative reaction-diffusion systems in RV . The same issues
for some class of monostable non-cooperative systems are also considered. The main results
are applied to some biological and epidemiological models. Though the case that the condition
(A2) does not hold is studied, our main results are invalid for some classical non-cooperative
systems, such as L-V competition system and L-V predator-prey system. Besides, uniqueness
and stability of entire solutions of diffusion systems and the continuous dependence of such
entire solutions on parameters, such as wave speeds and wave directions, seem to be very
interesting and challenging problems.

We mention that the assumption (dy, -+ ,dp) > 0 := (0,---,0) € R” (ie. (1.1) s
non-degenerate) is crucial for our main results. When some but not all diffusion coefficients
are zero (i.e. (1.1) is partially degenerate), system (1.1) has weak regularity and compactness.
For example, if d; = 0 for some i € {1, --- , m}, then u; is not smooth enough with respect
to x due to zero diffusion coefficient and hence the prior estimate for u; is not valid (see
Lemma 2.6). Recently, in [44], we considered the entire solution of the reaction-diffusion
system modeling man-environment-man epidemics with bistable nonlinearity:

at

‘ (5.1
W = —pvx, 1) + gulx, ).

2
l dute,n) _ g3ux,n) gi’;’t) —u(x,t) +av(x, 1),

To obtain the entire solution, we established the following prior estimate of solutions of
(5.1), see [44, Theorem 3.3].

Proposition 5.1 Suppose that w(x,t) = (u(x,t), v(x,t)) is a solution of (5.1) with initial
value ¢ € [0, K]x, then there exists a positive constant M > 0 such that for any ¢ € [0, K]y,
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x €Randt > 1,

[y (x, )] < M, fuy (x, ) < M, Jue(x, )] <M, uy(x, )| < M,
luxe(x, )| <M, Juxx (e, )| <M, luyxex (X, )] <M, Juxx:(x, )] < M,
[ve (e, D < M, |ox(x, )| S M, fux(x, )| < M, |vy(x, )] < M.
As mention above, v(x, t) in general is not C'inx when v(0, -) € C(R; [0; K»]). Hence,
the estimates for vy, v;y and u,, are not valid. Here, we correct this mistake. We shall prove

that v, v; and uy, possess a property which is similar to a global Lipschitz condition with
respect to x. In fact, we have the following result.

Proposition 5.2 Suppose that w(x,t) = (u(x,t), v(x,t)) is a solution of (5.1) with initial
value ¢ = (¢1, ¢2) € C(R, [0, K]), then there exists a positive constant M > 0, independent
of ¢, such that forany x e Randt > 1,

lur e, )|, Jug e, D] fure (e D, ux (e, )| < M,
|uxt(-x7t)|a ’Mxx(x,[)‘, |uxxt(x7t)| SMa
lor (e, )|, v (e, )| < M.

If, in addition, there exists a constant L' > 0 such that for any n > 0, sup, g l¢2(x + 1) —
@2(x)| < L'n, then for any n > 0,

sup |v(x 40,0 —v(x, )| <M'n, sup |u(x+1,0) — v (x, 0] < M,

xeR,t>1 xeR,t>1

and

sup uxx(x +1, 1) —uxx(x, )| < Ml’]y
xeR,>1

where M’ > 0 is a constant which is independent of ¢ and 1.

It turns out that the results in [44] hold for the bistable partially degenerate system (5.1).
More recently, we have extended the results to a class of two component monostable coop-
erative partially degenerate reaction-diffusion systems [47]. However, it seems difficult to
establish such results for general partially degenerate reaction-diffusion systems. Thus, an
interesting problem is to adress the entire solutions of general partially degenerate reaction-
diffusion systems.
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