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Abstract In this paper we consider the impact that full spatial-temporal discretizations of
reaction—diffusion systems have on the existence and uniqueness of travelling waves. In
particular, we consider a standard second-difference spatial discretization of the Laplacian
together with the six numerically stable backward differentiation formula methods for the
temporal discretization. For small temporal time-steps and a fixed spatial grid-size, we estab-
lish some useful Fredholm properties for the operator that arises after linearizing the system
around a travelling wave. In particular, we perform a singular perturbation argument to lift
these properties from the natural limiting operator. This limiting operator is associated to a
lattice differential equation, where space has been discretized but time remains continuous.
For the backward-Euler temporal discretization, we also obtain travelling waves for arbitrary
time-steps. In addition, we show that in the anti-continuum limit, in which the temporal time-
step and the spatial grid-size are both very large, wave speeds are no longer unique. This is in
contrast to the situation for the original continuous system and its spatial semi-discretization.
This non-uniqueness is also explored numerically and discussed extensively away from the
anti-continuum limit.
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1 Introduction

In this paper we study spatial-temporal discretizations of a class of bistable reaction—diffusion
equations that includes the Nagumo PDE

U = Uyyx + geun(u; a), 0<a<l, (L.1)

which is also commonly referred to as the Allen—Cahn equation. The cubic nonlinearity is
given by
gev(u;a) =u(l —u)(u — a), O<a<l. (1.2)

Our goal is to understand the impact that such discretizations have on travelling front solutions
of these systems. Such solutions have the form

ux,t) = d(x +ct), D(—00) =0, PD(+o0) =1 (1.3)

and play a fundamental role in the analysis of (1.1). Indeed, they are stable with a large domain
of attraction, provide a mechanism by which the energetically favourable background state
can invade the domain and serve as building-blocks for the construction of more complex
patterns. Although explicit expressions for these fronts are available for (1.1), this is not the
case in general and one frequently uses numerical approximations. It is hence rather desirable
to understand the effects of the employed discretization scheme.

1.1 Discretization Schemes

The simplest spatial-temporal discretization scheme for (1.1) uses the forward-Euler method
with time-step At > 0 for the temporal component, together with a second-difference stencil
on a spatial grid with spacing & > 0. This provides approximants

u(hj,nAt) ~ Uj(nAt),  (j,n) € Z* (1.4)

that evolve as
1
E[Uj((n + DAL) —Uj(nAnD] = Fp(Uj—1(n A1), Uj(nAt), Ujp (nAt); a),  (1.5)

in which we have defined
1
Fu(Uj=1,U;, Ujgr;a) = ﬁ[Uj—l + Ujt1 —2Uj1+ gew (Uj: a). (1.6)

Throughout most of the present paper we treat the spatial discretization as fixed. In this sense,
one could alternatively state that we are interested in temporal discretizations of a class of
bistable lattice differential equations (LDEs) that includes the Nagumo LDE

(1) = h2[uj_1 (1) + uj 1 (1) = 2u; ()] + gewn (uj(1);a), 0 <a<1. (1.7)

Such LDEs arise naturally when modelling physical, chemical or biological systems that
have an inherent discrete spatial structure, such as crystals [36], coupled chemical reactors
[27] or myelinated nerve fibres [2]. The LDE (1.7) is by no means as well-studied as the PDE
(1.1), but the literature concerning the former has expanded rapidly in recent decades.

Although intuitively appealing, the forward-Euler temporal discretization employed in
(1.5) has a number of serious drawbacks. This can be seen by applying it to the test-problem
v = Av with A < 0, which gives

Unal = Up + LAY, = (1 4+ AAD)U,. (1.8)
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In order to enforce v, — 0 we must hence demand 0 < Ar < 2 |A|~!, a restriction on the
step-size that becomes increasingly severe as A — —oo. This can be easily overcome by
employing the backward-Euler discretization, which demands

Unt+1 = Uy + AATU 4] (1.9)

and hence yields
Unt1 = (1 = 2AD . (1.10)

In this case we see v, — 0 for any time-step Az > 0. We remark that a numerical scheme
is called A(«)-stable if this latter property holds for the entire wedge

A e{zeC\{0}:|arg(—2)| < a}. (1.11)
In particular, the backward-Euler discretization is A(%)-stable, since
[1—AAt| > |Re 1 —AAf| >1—(At)Reir > 1 (1.12)

holds whenever Re A < 0 and Ar > 0.
Replacing the forward-Euler temporal discretization in (1.5) by its backward-Euler coun-
terpart, we obtain the evolution

i[u, (1) = U ((n = DAN] = Fi(Uj-1 (A0, U (1A0), Uy (nA1); ). (113)
which plays a primary role in this paper. In fact, the backward-Euler discretization is the
first member of a family of six discretization schemes commonly referred to as backward
differentiation formula (BDF) methods. These methods are all A(w)-stable with various
coefficients 0 < a < % The nature of their construction ensures that these schemes can be
conveniently analyzed and they are commonly used in codes to solve parabolic problems.
For these reasons, we have singled out this family of temporal discretization schemes for our
analysis in this paper. We note however that there are other stiffly stable numerical methods,
see for example [14].
In our case, the second BDF method takes the form

1

E[wj (nAr) —4U;((n — DAL) + Uj((n — 1) Ar)]

= 7 (U100, U; (080, U (n0); ). (1.14)
We take the opportunity here to point out an important difference between the backward-
Euler evolution (1.13) and the two other fully-discretized systems (1.5) and (1.14) discussed
above. In the former system, all terms that do not involve U;(nAt) occur with coefficients
of the same sign (after moving them to the same side of the equation). This is not the case
for (1.5), (1.14) and the other four BDF methods considered in this paper. This powerful
property allows us to embed (1.13) into a larger system that admits a comparison principle.

In particular, we will be able to obtain results for (1.13) with arbitrary At > 0, while having
to demand At ~ 0 for the other BDF discretizations.

1.2 Existence of Travelling Fronts
1.2.1 Continuous Setting
The front solutions (1.3) to the PDE (1.1) can be found explicitly by solving the planar ODE

c®'(€) = @"(€) + goun(P(6); a). (1.15)
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In particular, for each a € (0, 1) there is a unique wave speed c(a) for which a travelling
front exists. The front profile itself is also unique up to translations. By symmetry, we have
c(%) = 0. In addition, we have d,c(a) < 0, which for some ¢y > 0 allows us to define a
single-valued function a(c) with ¢ € (—cp, cp).

1.2.2 Semi-discrete Setting

By contrast, substitution of the travelling wave Ansatz
uj(t) = e(j +ct), ®(—o00) =0, P (4o00) =1 (1.16)
into the LDE (1.7) with 4 = 1 leads to the mixed type functional differential equation
(MFDE)
c®'(€) = PE+ 1)+ PE — 1) = 20() + geun(P(§); a). (1.17)
A number of powerful tools have been developed in the past decades to analyze MFDEs,
which present significant mathematical challenges [16,28,31,34,35].
As in the continuous case, there is a unique wave speed c(a) that allows fronts to exists for
each a € (0, 1) [29]. However, the inverse function a(c) is typically multi-valued for ¢ = 0,
in which case wave profiles may become step-like and lose their uniqueness [11,20]. This

can be seen as a consequence of the broken translational invariance, which is manifested by
the fact that the wave speed ¢ appears in (1.17) in a singular fashion.

1.2.3 Fully Discrete Setting

Our primary concern in this paper is to establish the existence of travelling fronts
Uj(nAt) = ®(j + ncAr), ®(—o00) =0, P(4o00) =1, (1.18)
after temporally discretizing (1.7) using the BDF methods discussed above. For the backward-
Euler discretization, such fronts must satisty the system
1
E[¢(E) — D€ —cAn] = Fp(®E = 1), ), & + 1) a)
= h2[DE — 1)+ DE + 1) = 20(5)] + geun (©(6): ).
(1.19)

This is a difference equation for all ¢ € R. In particular, it is natural to ask whether the a(c)
relation can be be multi-valued even for ¢ # 0. We note that related phenomena have been
observed in monostable KPP systems [32] in the presence of inhomogeneities. Investigating
the a(c) relationship is therefore our secondary concern in this paper. Our results cover three
distinct regimes for the time-step Az > 0, which we now briefly discuss.

1.2.4 The Small Time-Step Limit
For At | 0, we set up a perturbation argument to construct solutions to (1.19) and its higher

order counterparts that are close to solutions (c, ®) to (1.17). Fixing i = 1, the key technical
ingredient here is the understanding of the fully discrete operator

1 _
[Lav](§) = —E[U(S) —v(E—cAD]+vE - D +vE+ 1) —20(8) + 8o (P(E); a)v(§),
(1.20)
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for £ in an appropriate subset of R. This operator is associated to the linearization of (1.19)
around a solution of (1.17). The main question is in what sense this operator inherits properties
from its semi-discrete counterpart

[Lsav](§) = —cv'(E) +v(E = D +vE + 1) = 20) + g (P(E); @)v(E),  (1.21)

which by now is well-understood [21,29]. The transition between Lgq and Lgq is highly
singular, since an (unbounded) derivative is replaced by a (bounded) finite difference and the
natural domain for & varies from the whole line to a subset of the line.

A related situation was encountered by Bates and coworkers when studying spatial dis-
cretizations of (1.1), although here the singular transition was between two differential equa-
tions of order two and one [1]. Nevertheless, we are able to mimic the spirit of their approach
in our situation to obtain a Fredholm-type result for L¢q in Sect. 3. This allows us to use a
standard Liapunov—Schmidt perturbation argument to study the nonlinear problem (1.19).

At present our approach is limited to rational values of the combination cAt. In such
cases, we find that the natural domain for (1.19) is a discrete subset of the line. Since one can
choose on which such subset the unperturbed wave @ is sampled, we in fact get a continuous
branch of solutions to the perturbed problem (1.19). We believe that this is the mechanism by
which the non-uniqueness of the a(c) relation arises and we discuss this issue in considerable
detail in Sect. 5.

When studying problems involving MFDE:s, the need to distinguish between rationally
and irrationally related shifts frequently arises. Indeed, when studying planar travelling wave
solutions to LDEs posed on Z?, the rationality of the (tangent of the) direction of propagation
has played an important role in the analysis of phenomena such as crystallographic pinning
[4,7,20,23,30] and nonlinear wave stability [18,19]. In Sect. 5 we discuss some potential
connections between the results in [20] and the issues encountered here.

1.2.5 Fixed Time-Step

Upon fixing the time-step Ar > 0, it is possible to analyze the backward-Euler travelling
wave equation (1.19) (but not the other BDF methods) by embedding it into the MFDE

v®'(§) = A%[CD(S —cAD = DB +h 2 [PE-D+PE+1) —20E)]| + geun (P(&): a)

(1.22)
and looking for solutions with v = 0. This allows us to directly apply some important results
obtained by Mallet—Paret in his landmark paper [29]. In particular, the (possibly) multi-
valued a(c) relation is non-empty for small |c| and the non-uniqueness of this relation can
be directly related to the phenomenon of propagation failure for solutions to bistable LDEs.
Our results in this setting also work for cAr ¢ Q since we are able to exploit some powerful
monotonicity properties of the auxiliary variable v.

1.2.6 Anti-continuum Limit

Finally, for At — 0o and & — oo, which can be seen as the anti-continuum limit for (1.1),
we can study (1.19) by adapting an elegant construction devised by Keener in his pioneering
paper [25] for the Nagumo LDE (1.7). This allows us to show that the a(c) relation is indeed
multi-valued for all ¢ € R, for choices of A and & that can be made explicit. The argument is
essentially that a blocking region for @ in (1.22) exists that prevents either of the two stable
background states & = 0 and ® = 1 from invading the domain. This forces v = 0 to hold
for our auxiliary speed-like variable.
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1.3 Motivation

Our primary motivation for this work is to contribute to the on-going systematic approach
to understand the impact of discretization schemes on the dynamics that they are designed
to capture. Of course, there is a tremendous amount of literature concerning the accuracy of
numerical schemes, but these studies typically focus on finite time error bounds. Our concern
is more related to the persistence of structures that exist for all time. An interesting discussion
on this topic can be found in [13], which studies the impact of discretization on attractors for
ODE:s.

In some sense this work can be seen as a follow-up to the series [8—10], where ad-hoc
techniques are developed to provide insight on the impact of spatial-, temporal- and spatial—
temporal discetizations on the dynamics of travelling waves. These works include rigorous,
formal, and first order results for smooth and piecewise linear bistable nonlinearities. Roughly
speaking, it was found that spatial discretization schemes have a relatively high impact on
slow waves, while temporal discretizations have more effect on fast waves. In addition, the
non-uniqueness of the a(c) relationship was established for fully discretized systems with a
piecewise-linear nonlinearity; see [8, Fig. 3].

‘We note that complete discretizations have been analyzed by Chow, Mallet-Paret, and Shen
[5] in their work on the stability of bistable lattice traveling waves. These authors obtain the
existence of fully discretized travelling waves by looking directly at Poincaré return-maps
for the dynamics of (1.7), in contrast to our approach which focusses on the travelling wave
equations (1.19) and the linear operator L¢q. The benefits of our linear analysis are that we
are able to (partially) address questions concerning uniqueness and parameter dependence
of these waves. In addition, based on our prior experience in [18,19,21], we believe that the
full power of understanding L¢q will come into play when addressing the stability of these
waves under the fully discretized dynamics. Indeed, addressing this issue appears to be the
natural next step in the broader program outlined above.

By now, there are many well-established codes such as DASSL [33], LSODE [17], and
VODE [3] that are used by practitioners to solve parabolic problems such as those considered
here. At their heart, these codes typically employ BDF discretizations to solve the underlying
stiff problems. However, in order to increase accuracy and efficiency, non-uniform adaptive
spatial discretizations are often considered together with temporal methods that involve vari-
able orders and time-steps. Our hope is that the present work can be used as a starting point
for rigorously understanding these more complicated algorithms.

1.4 Organization

This paper is organized as follows. In Sect. 2 we formulate the standard bistability assumptions
we need to impose on our system and recall the k-step BDF methods for k € {1, ..., 6}.
We also state our main results for the three time-step regimes that were discussed above.
Section 3 is focused on the analysis of the linearized operators Lg and their relation with a
multi-component version of Lyq, inspired by the analysis of Bates and coworkers in [1]. We
prove our main results in Sect. 4, exploiting the linear theory developed in Sect. 3 together with
the work of Mallet-Paret [29] and Keener [25]. Finally, in Sect. 5 we discuss the significance
of the results obtained, the complications arising in the case of irrational ¢ At and potential
connections with work by other authors on asymptotic analysis [26] and crystallographic
pinning [20].
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2 Main Results

Our main results concern the well-known Nagumo LDE
wj(t) = kfujpr +uj_1 —2uj(0)] + g(u;j@);a), 2.1)

withk > 0, j € Z,t € Rand u;(t) € R. We impose the following standard bistability
conditions on the nonlinearity g, which in the terminology of [29] imply that (2.1) is a
normal family.

(Hg) Thenonlinearity g : RxR — Ris C"-smooth for some integer » > 2, with d,g(u; a) <
0 for all @ € (0,1) and u € (0, 1). In addition, we have the identities g(0; a) =
g(1;a) = g(a;a) =0 forall a € (0, 1) together with the inequalities g(u; a) < 0 for
ue (0,a)U(1,00)and g(u; a) > 0foru € (—oo, 0) U (a, 1). Finally, the derivatives
of g with respect to u satisfy the inequalities

0,8(0;a) <0,  9,g8(a;a) >0, 9dg(l;a) <0 (2.2)

together with
02ug(0; a) <0, Oaug(1l;a) > 0, (2.3)

again for all a € (0, 1).

The reader may wish to keep in mind the prototype cubic nonlinearity g(u; a) = u(u —
1)(a — u), which may easily be verified to satisfy (Hg).

In many situations one is unable or unwilling to solve (2.1) exactly for all time r > 0.
Instead, the desire is to approximate the solution at discrete time intervals t = nAt by

uj(nAt) ~ Uj(nAt), n € Zxo, j € Z. 2.4)

In order to formulate an equation for the evolution of the approximant U, one needs to replace
the temporal derivative appearing in (2.1) by an appropriate discretized version.

The BDF discretizations are a collection of six different methods to accomplish this
task, utilizing interpolation polynomials of varying degree. In particular, the BDF method of
order k € {1, 2,...6} approximates « in (2.1) at t = nAt by constructing an interpolating
polynomial of degree k through the k + 1 values {U ((n —n )At)}fl,=0 and computing the
derivative of this polynomial at U (n At).

In particular, for the BDF method of order k, the evolution of U is governed by

1 k ,
B~ Do @ikl (At — (k= n)At) = ic[Uj1(1AD) + Uj—1(nA1) = 2U;(nAD)]

+¢(Uj(nAr); a), 2.5)
in which the coefficients B and {o,,.} are determined implicitly by the identities

k k k
DU AN = D> [ UN0).  fr= D awuln’ =k, (26)
n'=0

n’'=0 n"’"=1

where we have introduced the notation

U Aty = U At) — U((n' — 1)Ar). .7
This definition implies that Zfﬂzo o, = 0, which allows us to write
k k
Be= D wu(n —k) =D ey, 238)
n'=0 =1
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Table 1 The coefficients «,,.

. . o k=1 k=2 k=3 k=4 k=5 k=6
and By, associated to the six BDF nk
schemes as introduced in (2.5) 0 1 ) 3 _12 1
L= -1 3 B 33 57 147
n=1 1 —4 9 =16 AN —72
- 3 11 25 137 147
_ 18 36 —200 225
n=2 1 T 25 137 147
n 1 —48 300 —400
25 137 147
_ —300 450
n=4 1 137 147
= =360
n= 1 147
n==6 1
2 6 12 60 60
Bk 1 3 T % 7 47

We remark here that the BDF method of order k = 1 is more commonly known as the
backward Euler method. For convenience, the values of these coefficients can be found in
Table 1. Naturally, the construction above can be repeated for arbitrary orders k > 7, but the
resulting schemes are numerically unstable.

Our goal in this paper is to study travelling wave solutions to the fully discrete system
(2.5). Such solutions have the special form

Uj(nAr) = ®(j +ncAr), (2.9)

for some wave speed ¢ and profile ® that connects the two stable equilibria of the nonlinearity
g. In particular, we demand

®(—o0) =0, ®(4o00) =1, (2.10)
in a sense that we make precise below.

2.1 The Small Time-Step Limit Az — 0

For notational convenience, we introduce the quantity M = (cAr)~!. Inserting the Ansatz
(2.9) into (2.5), we find that the pair (c, ®) must satisfy the system

c[Dim®1E) =k [PE+ 1D+ PE — 1) —20E) ]+ g((¢); a) .11

for all & that can be written as £ = n + jM~! for (j, n) € Z*. Here we have introduced the
expressions

k
[Dem®IE) = B ' M D i ®(& — (k —n )M ™), (2.12)

n'=0

for k € {1, 2, ...6}. For instance, for k = 1 and kK = 2 we have
[D1m®1(E) = M[®(&) — @( — M),
3 4 I | O
D2,y ®1(E) = EM[cb(g) - §q>(g -M7)+ 5c1>((§ —-2M )] (2.13)

The expressions Dy P can be thought of as order k approximations of the derivative
@', Indeed, let us consider any function ® € CHI(R, R) and suppose for concreteness that
M > 0. For fixed &, one can then approximate the shifted terms in (2.12) by the k-th order
Taylor polynomial centered at &, up to an error of order M~*+Dd*+D (& 4+ 9) for some
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® € [-kM ™", 0]. The uniqueness of interpolating polynomials together with the defining
property of the k-th order BDF method now imply the estimate

[Drm®1(E) — @'&)| < CeM™  sup
—kM~1<9<0

’q><’<+”(.§ + z?)”, (2.14)

in which the constant C; > 1 is independent of ® and M.
Some of our results require a restriction on the values of M that are allowed. In particular,
upon fixing an integer ¢ > 1, we need to introduce the set

Mq=[B:peNhasgcd(p,q):landpzq], (2.15)
q

which contains all irreducible fractions larger than one that have ¢ as their denominator. We
often use the notation M = g € My, as an implicit definition for an integer p = p(M) =

g M. We note that for M = g € My, the natural domain of definition for & in the discretized

travelling wave equation (2.11) is the set p~!Z.
The fully discretized travelling wave system (2.11) should be contrasted to the travelling
wave MFDE

() =«k[@E+ D+ PE — 1D - 20©)] +g(P(©); a), (2.16)

which arises after substituting u j (t) = ®(j+ct) into the LDE (2.1). Our first result constructs
a branch of solutions to (2.11) for large M that bifurcates from a solution to (2.16) with non-
zero wave speed. In particular, we need to impose the following condition, which is guaranteed
[29] to hold for an open set of @ € (0, 1).

(H®)z The travelling wave MFDE (2.16) with a = @ admits a solution (¢, ®) = (¢, ®) for
which the wave speed has ¢ # 0 while the wave profile satisfies the limits

lim ®() =0, lim &) =1. (2.17)
£——o0 £—+o0
The linearization of the MFDE (2.16) around a solution (¢, ®) covered by (H ®)z can be
described by the operator £ : H! (R, R) — L*(R, R) that acts as
[Lv](€) = —cv'(E) +«[vE + D +vE —1) —20@E)] + &/ (®E): a)vE).  (2.18)

In[29, Thm.4.1]it Vlz,‘s established that £ is Fredholm with index zero, with aone dimensional
kernel spanned by ® > 0. In addition, there is a strictly positive function W, normalized to
have

/E(g)@’(g) =1, (2.19)
so that the range of £ is given by
Range (£) = {w € L*(R, R) : /G(S)w(‘;‘) d& = 0}. (2.20)

Theorem 2.1 Fix« > 0and pick a pair of integers 1 < k < 6 and q > 1. Consider the LDE
(2.1) and suppose that (Hg) is satisfied. Pick a in such a way that also (H®)z is satisfied.
Then there exist constants M, >> 1 and 8, > 0 so that for any M = g € My with M > M,

there are C"~'-smooth functions
cy R x [a—6,,a+ 8] > R, Oy Rx[a—168,,a+ 6] — Koo(p_]Z; R) (2.21)

that satisfy the following properties.
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(i) For any (0,a) € R x [a — 84,a + 84], the pair ¢ = cy (9, a) and ® = Dy (9, a)
satisfies the system

c[Drm®E) = k[PE+D+PE -1 -20E)]|+g(P(E):a). &ep 'Z (222)
together with the boundary conditions

lim o) =0, lim DE)=1. (2.23)
E——o0iEep1Z E—>+4o0 Eep™1Z
(ii) Forany (¥,a) € R x [a — &4, a + 8,), the function ® = ® (9, a) admits the normal-
ization o -
Z V(E+0)[PE) — ¢ +0)] =0. (2.24)

tepZ
(iii) For any (9,a) € R x [a — 64, a + 8,], we have the shift-periodicity
em@+pa)=cu@a), Ou@+p a)E) =Pu@ a)E+pTh). (229
(iv) Forany (9,a) € R x [a — 84, a + 8,], we have the inequality
dgcp (0, a) < 0. (2.26)

In addition, there exists § > 0 such that the following holds true. Any triplet (c, P, ¥) €
R x £%° (p_IZ, R) x R that satisfies (2.22) for some pair (a, M) € R x M, with

la—al <8, M= g ~5'> M, (2.27)

and enjoys the estimate

P Y [10© - B + 0 + [P ®l®) — [DenBIE + 0[] <62 228)
gep~'z

must actually satisfy & = CI>M(1A§, a)and c = cM(5, a) for some Y eR.

The normalization factor p~! appearing in (2.28) is required to compensate for the growing

number of terms in the sum as p — 00, as we discuss more fully in Sect. 3. The final claim
can hence be interpreted as a local uniqueness with respect to a £2-type norm. We also expect
this uniqueness to hold for the supremum norm, but this would require some modifications
to our arguments along the lines of [24, §4]. Notice however that there is no restriction of the
type ¢ & ¢ on the wave speed appearing in this uniqueness claim.

Since M = (¢Ar)~! remains fixed for the branches (¢, @) obtained above, fluctuations
in ¢ automatically lead to fluctuations in Az. Our main goal however is to understand the
behaviour of (2.11) for fixed Ar > 0. To this end, we note that the inequality (2.26) implies
that for each fixed (J¢, ag) € R x (0, 1) with |ag — a| < &4, one can find a small constant
8o > 0 together with a C”~!-smooth function

as : (g — 8o, ¥o + o) — (0, 1), (2.29)
with a. (¥9) = ag, so that
co == e (90, ag) = cm (9, a(¥)) (2.30)

holds for all ¢ with [ — 99| < §p. This gives us a local one-parameter family of solutions
to (2.11) that all share the same wave speed cg and time-step At = (At)g, but with detuning
parameters a, (?) that could potentially fluctuate.
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Indeed, the implicit function theorem gives

dyax (Do) = —dpcy (Do, ao)/dacy (Do, ao). (2.31)

Unfortunately, the result above provides no information on dycys, as we discuss in detail in
Sect. 5. Nevertheless, if this quantity is non-zero, then there is a §, > 0 so that the travelling
wave problem (2.22) with boundary conditions 2.23 admits solutions with At = (At)g and
¢ = ¢ for all detuning parameters a € (ap — 8«, do + 8x). Stated more informally, the a(c)
relation is multi-valued at ¢ = ¢g.

2.2 The Backward-Euler Discretization

Let us now restrict ourselves to the BDF-method of order £ = 1, also known as the backward-
Euler discretization. In this case, substitution of the Ansatz (2.9) into the fully discretized
system (2.5) yields the travelling wave equation

1
— A PE —cAn — ()] = K[@E+D+PE - 1D —20E)] +g(P®);a). (232)

Our goal is to study (2.32) by embedding it into the MFDE

1
V() = [BE—cAN=PEHK[PE+D+E -1 -20E)] +5(0(E): a). 233)

This equation fits into the framework developed by Mallet-Paret in [29], since all terms
with shifted arguments come with positive coefficients. As before, we impose the limiting
behaviour
lim o) =0, lim ®¢)=1. (2.34)
E——o00 E—+4o00

The idea here is to fix At > 0 and x > 0, consider ¢ € R and a € (0, 1) as parameters and
look for solutions (v, ®) to (2.33-2.34). We note that the limiting case k = 0 is included
here for technical reasons that will become apparent below.

The next result shows that v is uniquely defined as a function of (c, a). We are specially
interested in solutions for which v(c,a) = 0, since these are also solutions to the fully
discrete travelling wave problem (2.32).

Theorem 2.2 Consider the equation (2.33) with k > 0, suppose that (Hg) is satisfied and
fix a time step At > 0. Then there exists a continuous function v : R x (0,1) — R that
satisfies the following properties.

(i) Foreveryc € Randa € (0, 1), there exists a non-decreasing function ® : R — R that
satisfies (2.33) with v = v(c, a) together with the limits (2.34).

(ii) Suppose that (2.33) with v = 0 admits a non-decreasing solution ® that satisfies the
limits (2.34). Then we must have v(c, a) = 0.

(iii) Suppose that (2.33) with v # 0 admits a solution ® that satisfies the limits (2.34) (but
is not necessarily non-decreasing). Then v = v(c, a) and ® must be a translate of the
solution described in (i).

(iv) The function v depends C"-smoothly on (c, a) wherever v(c, a) # 0, with the inequali-
ties

ocv(c,a) <0, 0qv(c,a) <O. (2.35)
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For explicitness, we write v(c, a) = v(c, a; k, At) for the function defined in the result
above for (2.33). This allows us to introduce the quantities

a (c;k, At) = sup{a € (0, 1) : v(c, a; k, At) > 0} € (0, 1] U {—o0},
at(c;k, At) = inf{a € (0, 1) : v(c, a; k, At) < 0} € [0, 1) U {c0}. (2.36)

Exploiting the inequalities (2.35), we see that for any detuning parameter a € (0, 1) that
satisfies the inequalities
a (¢c;k, At) <a < at (e k, At), (2.37)

a solution exists for (2.32) with (2.34). We first state some basic properties of these functions

a*.

Corollary 2.3 Consider (2.33) and suppose that (Hg) is satisfied. Fix k > 0 and At > Q.
Then the maps ¢ — a™(c; k, At) satisfy the following properties.

(i) Both c — ai(c; Kk, At) are non-increasing, while ¢ — a™ (c; k, At) is left-continuous
and c — a™ (c; k, At) is right-continuous.

(ii) There exists 8. > 0 so that for all ¢ > —8. we have a*t(c; k, At) < 1, while for all
¢ < §cwehavea™ (c; k, At) > O. Inparticular, for|c| < §; wehaveO < a™(c; k, At) <
at(c;k, At) < 1.

Whenever the strict inequality
a(c;k, At) < a't(c; k, At) (2.38)

is satisfied, the discretized travelling wave problem (2.32) with (2.34) admits waves with the
same wave speed ¢ at multiple values of the detuning parameter a. The next result shows that
in the anti-continuum limit, which can be thought of as a full discretization of the Nagumo
PDE (1.1) with a large time-step A¢r > 1 and a large spatial grid-spacing & >> 1, this
non-uniqueness of a indeed holds. In Sect. 5 we further discuss this question for different
parameter regimes.

Corollary 2.4 Consider (2.33) and suppose that (Hg) is satisfied. Fixa € (0, 1). Then there
exists 8 > 0 so that for all (x, At) that have

At>8"1 0<k <, (2.39)

the strict inequalities
a (c;k,At) <a < a+(c; K, At) (2.40)

hold for all ¢ € R.

In order to state our final result, we introduce the quantities
a (A1) =a* (=150, A1), aT (A1) = a*(+1;0, Ar). (2.41)

We note that the quantities afoo(At) are associated to the system

1
v®'(§) = A [PE+ AN —2(@)] +g(®®©);a), (2.42)

while the quantities afoo (At) are associated to
1
v'(§) = E@(S — A — @(E)] + g(®(€); a). (2.43)
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These systems can be interpreted in a suitable sense as the (rescaled) ¢ — oo limits of
(2.33), which no longer depend on the coefficient « > 0. Our final result relates the quantities
(2.41) to the ¢ — oo limits of (2.36).

Corollary 2.5 Consider (2.33) and suppose that (Hg) is satisfied. Fix At > 0 and k > 0.
We then have the identities

A oo(AD) = —00,  at (A1) = +o0, (2.44)
together with the limiting inequalities

lim a™(c; k, At) < aioo(At) <1, lim a (c;k, At) > a” (At) > 0. (2.45)
=00 c—>—00

2.3 Numerical Examples

In Fig. 1 plots can be found illustrating the functions a* (c) for the problems

1
- EN’(S —cAD) —DE]=PE+ D)+ PE — 1) —20() +g(P(E):a), (2.46)
and

1
—TAI[—<I>(%‘—2€At)+4<1>($—cAf)—3©(E)] = QE+D+PE-1)-20(6)+g(P(6); a),
(2.47)
both with At = 2 and nonlinearity

121
12

These two discretizations correspond to the BDF methods with order k = 1 and £ = 2.
The plots were computed by repeatedly attempting to solve (2.46) and (2.47) on the finite

interval [—10, 10] for different values of (¢, a) € J—OZ % (0, 1), recording at which parameter
values solutions were successfully found. The accompanying boundary conditions are

gu;a) = u(wm —1)(a —u). (2.48)

®@E) =0forE <—10, &) = 1for& > 10. (2.49)

Although we have not defined the quantities a* for k = 2 in our discussion above, we simply
define them here as the edges of the interval for a for which this recipe yields results.

These computations are rather delicate, since the success of the numerical solver depends
heavily on the quality of the supplied initial conditions. Usually, a standard continuation
approach can be applied to supply such high-quality initial conditions. In the current setup
there however are two problems with such an approach that need to be addressed. The first
problem is that the set of & € R for which ®(&) needs to be defined does not remain
constant when varying the parameter c. For example, when ¢ = % one only requires ® (&)
for £ € {—10,9,...,9, 10}, while for ¢ = i many additional values are needed. The
second problem is that, even for fixed (c, a), solutions to (2.46) and (2.47) are not unique. In
particular, when keeping ¢ fixed and modifying a, one could be tracking a branch of solutions
that terminates at some value of a that need not be a™ ora™—.

In order to tackle these problems, we repeated the computations above for a large set of
different initial conditions. In addition, to generate more data a second numerical procedure
was followed to search directly for the branch termination points discussed above. In partic-
ular, after fixing ¢ € ﬁZ but treating a as an unknown, we numerically solved the combined
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Fig. 1 Numerical computation of the edges a ~ (c) and a ™ (c) of the interval of detuning parameters at which
solutions to the fully discretized wave equations (2.46) (i) and (2.47) (ii) exist. Both plots also contain the
function ag(c), which gives a as a function of ¢ for the semi-discrete travelling wave MFDE (2.16), again

with nonlinearity (2.48). The strict inequalities a ™~ (¢) < at(c) clearly hold in these examples. In panel (i) the

temporal discretization causes a strict speed-up of the waves, while in panel (i) this breaks down for ¢ ~ %

system that arises by supplementing (2.46) and (2.49) with the auxiliary problem
1
- E[U(E —cAnD —v@E)]=vE + 1D +vE - 1) —20E) + ¢ (PE); a)vE), (2.50)

accompanied by the boundary conditions

v(=10) =0 for£ < —10, wv(0)=1, v(10)=0for& > 10. 2.51)
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As a final verification step, we found numerical solutions to the augmented system

—107°0" (&) +vd' (€)= i[‘D(S—CAt)—CD(E)]+<I>(S+1)+<I>(E—1)—2‘D(§)+g(¢(§); a),
(2.52)
using the techniques developed in [7,23].

This last step gives us a numerical approximation for the v(c, @) relationship described
in Theorem 2.2. As explained in detail in [7,23], the small term involving ®” is required
to handle the transition ¢ — 0, which in the absence of this smoothening term would be
highly singular and thus hard to handle numerically. Although this extra small term prevents
us from solving v(c, a) = 0 exactly, it does provide us with a visual means to reasonably
verify that the data generated by our first two methods indeed finds the edges of the entire
interval [a~ (c), a*(c)] at which solutions exist to (2.46). Naturally, an analogous approach
was used to analyze (2.47).

3 Linear Theory for At — 0

Throughout this section, we fix k = 1 for notational convenience. Our goal is to study the
linear operators that arise when linearizing the fully discrete travelling wave equation (2.11)
around the semi-discrete travelling wave (¢, ®) defined in (H ®)z. In particular, we define
the linear expressions

(L, mv](€) = —C[D,mv](€) +v(E + 1) +v@E — 1) —20E) + ¢/ (PE); a)vE) (3.1

and set out to study in what sense Ly inherits properties from the operator £ defined in
(2.18).

In order to state our results, we need to introduce a number of function spaces. First of
all, for any o € R we write

BCy(R,R) = {p € C(R,R) | supzcp e ! |p(&)| < oo},
BCL(R.R) = {p € C'R.R) | supzep e “B[Ip@&)| + P&l <00} (3.2

In addition, for any i > 0 and Hilbert space H, we introduce the sequence space

_ . 1/2
Eﬁ(H) = {v 7 > H with ||U||£ﬁ(H) = (v, v>5,2/l(H) < oo}, 3.3)
in which the inner product is given by
W wem=r"" D E wE)n. (3.4)

Eep'Z

The role of the normalization factor 1~ ! will become apparent in Lemma 3.1 below.

Let us now fix two integers ¢ > 1 and 1 < k < 6, together with a fraction M = g € My.

In order to streamline our notation, we write ), to refer to the sequence space Ei(R), ie.,
Yu =60, (v w)y, = wse. (3.5)

We also introduce the sequence space y,} - Which differs from E% (R) only by the structure
of its inner product. In particular, we write

1 2
Yim = ep(R)a (v, w)ykl.M = (v, w)e%(R) + (Dr.mv, Dk,MlU)zIZJ(]R)- (3.6)
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In addition, for any f € BC_, (R, R) with n > 0, we write y,, f € Yy for the sequence

[my, f1E) = f(&), Eep 'z (3.7)

Ifalso f € BC ln (R, R), we sometimes use the notation Ty - f torefer to the same function
(3.7) if we wish to be explicit. .

Lemma 3.1 Fix a pair of integers 1 < k < 6 and q > 1, together with a constant n > 0.

Then there exists C > 1 so that for all M € My, all functions f € BC_;(R, R) and all
functions g € BCL,] (R, R), we have the bounds

73 £y < CUFsc., - |y, 8], = Clslger, (3:8)
’ k.M

Proof Observe first that for M = 5 € M, we have p~! < M~! < 1. We may hence
compute

He—nu

2
— 1 ~2np~"j 2p!j
2® =P [1+Zj>oe +Zj<oe ]
_ -1t e
1 —e=2p7"
<Ci(l+pH
< 2C/1, 3.9)

for some constant C{ > 1 that depends only on n > 0. The desired bounds (3.8) follow
directly from this computation together with the estimate

[Dem F15)| < sup 17 &+ (3.10)
—k<—kM—1<9<0

m}

These preparations in hand, we can now consider the operators Ly p appearing in (3.1)
as bounded linear maps

Liv Vi — Vu. (.11)

The remainder of this section is devoted to the proof of the following result, which shows in
what sense the Fredholm structure of the operator £ described in Sect. 2 can be maintained
under the transition from a continuous to a discrete setting. Indeed, for any f € L*(R, R)
one can find v € H! (R, R) for which we have

Tv=f-3 / W) f () dE. 3.12)

In view of the normalization (2.19), one can subsequently arrange for the normalization
condition

/ V() v(E)de =0 (3.13)

—00

to hold by subtracting an appropriate multiple of @ from v. Since £ ® = 0, this does not
affect the identity (3.12).
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Proposition 3.2 Fix a pair of integers 1 < k < 6and q > 1, together with a constant n > 0.
Consider the LDE (2.1) and suppose that (Hg) is satisfied. Pick a in such a way that also
(H®)z is satisfied. Then there exists My > 1 together with a constant C > 1 so that for all
M = g € My with M > M, there exist linear maps

Viw Ymu =R Viy:iVu— Vg (3.14)
that satisfy the following properties for all such M.

(i) Forall f € Yy, we have the bounds

a1+ Vil < ClFly (3.15)
(ii) Forall f € Yy, the pair
Vo) =VEufVinf) ERx Yy (3.16)

is the unique solution to the problem
Limv = f+yDiu® (.17
that satisfies the normalization condition
(my, ¥, v)y,, = 0. (3.18)
(iii) Forall f € BCL,](]R, R), we have the bound

|y + 3 ¥y Ny | < CMT I fllger, - (3.19)
3.1 Reformulation

In this subsection we formulate our strategy towards proving Proposition 3.2, which is rather
indirect. Indeed, with the exception of Sect. 3.3, our efforts will be focused on establishing
the following technical result.

Proposition 3.3 Fix a pair of integers 1 < k < 6 and g > 1. Consider the LDE (2.1) and
suppose that (Hg) is satisfied. Pick a in such a way that also (H ®)z is satisfied. Then there
exists Co > 0 together with a map My : (0, 1) — [1, 00) so that the following holds true.
Forany 0 < 6 < 1 and any M € My for which M > My(8), the operator Ly y — 8 is
invertible as a map from ykl, u onto Yy, with the bound

Lo =7 0]y = co[ lwily, +87" [Ty, 7, w)yM|]. (3.20)

This result can be seen as the analogue of [1, Thm. 4]. As a consequence, our strategy
here will follow the same broad ideas as those developed in [1], but we will need to make
significant modifications. We first state a preliminary result to aid the reader in interpreting

the inner products appearing in (3.19) and (3.20).

Lemma 3.4 Fix an integer g > 1. There exists C > 1 so that for all M € M, and all
functions f, g € BC]_,](]R, R), we have the bound

|(F @2 — o f 7vu)yu| < CMT I fllger lglger - (B2D)
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Proof Upon introducing the quantity

g+p!
I, = Z [f(E)gE) — f(&)g®)]dE’, (3.22)
&

tepZ

we may compute

(f. 8 rr@r) = /Rf(é/)g(é’)ds/

$+p_1 ! / I
D IS LR CRCRE

E+p! /
=2 iz /g FE)g() dE +1.
= p71 dep—lz[nyM f](é)[ﬂyMg](é) + Iy

= (T [ Ty &)y + Ls. (3.23)
Whenever the pair (&, £’) satisfies the inequality
E<& <e+p !, (3.24)
we may estimate
[FEN+1FE] <1 ger, e T < e I fllger, e (3.25)

with the analogous estimate for g. In particular, assuming (3.24) and exploiting the product
rule (fg) = f'g + fg', we have

_ -1 _
|FE)8E) — F©)3®)] <2p7' " [Ifllgcr, Nglper, Je . (3.26)
This allows us to estimate
—1 _2pp~! -1 —2nl§|
. < 29717 I fllger, Nellger, p™' D0, ipe
—1 2pp~! —aH?
=297 g, shper, ] (3.27)
The estimate (3.9) can now be used to complete the proof. O

Our next task is to set up a series of additional sequence spaces that will allow us to pass to
the M — oo limit in a controlled fashion. The main idea is to construct H ' interpolants for
functions in y,g.  and L2 interpolants for functions in )y, so that sequences in these spaces
can be compared regardless of the precise value of M. The main issue is that for M = g
with ¢ > 1, understanding Dy pv for v € y,i  gives insufficient control over differences

of the form v(& + p~1) — v(§).
To compensate for this, we need to perform ¢ separate interpolations, each bridging gaps
of size M~ = %. In particular, fixing an integer ¢ > 1 and writing

Zg={0,1,2,....q}, Z;={12,....q—1}, (3.28)
we introduce the space

6, ={:q "2 — R}, (3.29)
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equipped with the inner product

|1 0)w (0 ! Dw(l 3.30
<v,w>g5’i—q Ev( )w()+§v( )w()+zlgq v(OHw () |. (3.30)

YA
Z‘i

This allows us to define the space

Hu = {v ey ):v(l.§)=v0&+M ")forall§ e M~'2}, (3.31)
equipped with the inner product
(0w =M™ DT (W8, w( ) (3.32)
EeM~17

Here we have introduced the notation v(¢, £) = [v(§)](¢) forv € Hp, with ¢ € q_qu and
£EeM 1z
We extend the operators Dy y defined in (2.12) to H s by writing

[Dr,m (8, &) = [Dr,mv (&, 1), (3.33)

which implies that these operators act only on the second component of v. This allows us to
define our final space
He = Hu. (3.34)

but now equipped with the inner product
(Ua w)H}( M = <U7 w)HM + <Dk,MU7 Dk,Mw>HM' (335)

In order to relate these new spaces back to the spaces defined earlier, we introduce for
M= 5 € M, the operators

Iv V= Huo Ty Vi = Hin (3.36)
that both act as
[Tuv](@. &) =vE+ M), [Tyl =vE+M "), (337)
for; € g%y and & € M~'Z,

Lemma 3.5 Fix an integer ¢ > 1. Forany M = £ € My, the operators Jy and jkl,M

q
defined in (3.36) are isometries.

Proof Since JyDk,m = Dk,mIm, we only have to consider the statement for Jy. The
invertibility of s follows directly from the construction of the space H . In addition, for
any v € Yy we may write w = Jyv and compute

”w”%'iM = %Z.E;EMTZ |w('7 5)|§2L
_q 1r1 , 1 5 ,
_;deM_lzg[Ew(o,S) + w8 +Z§€q_lzzw(§,;:)]
R 1, . .
_;ZSEM*'Z[EU(S) TprE M) +deq,%, v(S+;§)]

1
= [vl3,, - (3.38)

[m}
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Let us again fix n > 0. For any f € BC_;(R, R), we now write 73, f € Hy for the
function

(1, f16,8) = fE+eM™,  ¢teq'z,, &eM 'z, (3.39)

so that w3y, = Tumy,,.
Our task now is to understand the action of £y 37 interpreted as a map from H}( y into
‘H . To this end, we pick m € Z such that

l=m+oM™"', 0<o=<1, (3.40)

which with M = g € M, gives o = p_qmq and so

mM~™' =1—oM™',  o0eq'7,\(0). (3.41)
In fact, because ged(p, g) = 1 we also have ged(qgo, ¢) = 1.
We now write Cy s : H}(’ u —> M for the linear operator that acts as
[Ki.mv](€. &) = —C[Demvl(6, 6) +v(& + 0,6 +1—oM™ ")
+u —0 6 —1+oM™) =20, §)
+¢/ (D& + M), ), (3.42)
for¢ € q_qu and & € M~'Z, where we introduce the convention
v(EE1,E) =v(, s M), (3.43)

The shift o hence acts as a rotation number, connecting the different components of v in the
¢ -direction.
For notational convenience, we introduce the twist operator Ty : Hy — H s that acts as

[Tyv](C. ) = v(¢ + 0.6 +mM™"), (3.44)
again with the convention (3.43). In addition, we introduce the notation
g’(nHMg; E) T Hy — Hy (3.45)

to refer to the multiplication operator
[8' (70, B3 @)0](¢, &) = &' (BE + ¢ M~ @)v(E, ). (3.46)
These conventions allow us to write
Kr.mv = =D yv + Ty + Tﬁglv =20+ g/ (7, Ps @) (3.47)
and one may easily verify that in fact
Kiom T v = T L mv, (3.48)

showing that K » and Ly p are equivalent.
In order to study the formal adjoint of Ky, s, we need to introduce the operator D,f » that

acts as
k

[Df 16, 6) = B M D v (& + (k—nh)M ™). (3.49)
n’'=0

This allows us to define K ), : H,LM — Hpy by writing

Ki v = —Df v+ Tyv + Tﬂglv — 20 + g/ (7w, P; ). (3.50)
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As a final preparation, we introduce the subspace

KZ

L ={vel o) =v0)} 3.51)

together with the notation

7L f1¢. &) = fE), (e€q 'y EE€R, (3.52)

which constructs a function 7 f € L3(R, K; L o) from a function f € L*(R, R).
Taking the limit M — oo while keeping o and ¢ fixed as in (3.40), we find that £y s and
K%y formally approach the limiting operators
Kgo: H' R, € | )= LR, £ ..)), K, H'®R €] . )~ LR £ .)
(3.53)
that act as

[KyoVIE, &) = —Co V&, E+VE +pE+ D+ VE —p, & —1)=2V((,§)
+g'(@E; )V, 8),

(K, VI, &) =+ V(& E)+V(E —p.E =D+ VE +p,E+1)—2V(, &)
+g(@E; V(. 8), (3.54)

bothwith¢ € ¢ -1 Z4and§ € R. Here we have made the identification V(¢ +1, &) = V (¢, §).

The result below states some basic properties of these limiting operators Eq, o and E; o
The key ingredient for the proof is [22, Prop 8.2], which generalizes the important scalar
result [29, Thm. 4.1] to the multi-component setting considered here. Indeed, the latter result
states that £ is Fredholm with index zero and a one-dimensional kernel, while the former
establishes this for Ky ,.

Lemma 3.6 Fixaninteger g > 1 together with a constant o € q_qu that has gcd(qo, q) =
1. Consider the LDE (2.1) and suppose that (Hg) is satisfied. Pick a in such a way that also
(H®)g is satisfied. Then the operators Eq,Q and E; o are both Fredholm with index zero,
with

KerK, , = span{r, @'},  Ker f;g = span{m, ¥}. (3.55)

In addition, for any § > 0 the operator fq,g — & is invertible and there exists C > 1 so that

_ 3 |
H[/cq,g —87f — gmcp’(m\y, N

2 S CI S22
00) LR, €. | ..0)
,Lico ,Lioo
4 HU(®E ) 4

(3.56)

holds for any 8 > 0 and f € L*(R, Zfl,l;oo).

Proof Consider the problem
P =PE+pE+D+PE—p &~ =2P% & +g(P& §)ra), 357

for ¢ € q’IZq and & € R, with the identification P(¢ + 1,&) = P(¢, ). This problem
clearly has a solution P(z, &) = ®(&). In addition, the condition on o ensures that (3.57)
satisfies the conditions (HA), (HS1)-(HS2) and (Hf1)—(Hf3) formulated in [22, §2]. This
allows us to apply [22, Prop 8.2], which directly gives the Fredholm properties stated above.

To see that E,M — § is invertible for § > 0 and that the conditions (S1)—(S3) in [21, §2]
hold, one can use a comparison principle argument analogous to [19, Lem. 6.2] and [5, Lem.
8.3]. The bound (3.56) now follows from [21, Eq. (2.44)]. O
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We now introduce the quantities
Eem (@) =infyyy, =1 [ |k pv = 8], + 8 [{ry W, Kk — 80) 3¢y, | ]
k.M
g () = inflof, =1 [ | pgv = 80|, 87" ‘(nHME’, K v — 5v)HM‘ ] (3.58)
M

Our next result provides a lower bound on these quantities, analogous to [1, Lem. 6]. The
proof is postponed to Sect. 3.2, but we already use it here to establish Proposition 3.3 by
making some minor adjustments to the proof of [1, Thm. 4].

Proposition 3.7 Fix a pair of integers 1 < k < 6 and q > 1. Consider the LDE (2.1) and
suppose that (Hg) is satisfied. Pick a in such a way that also (H ®)z is satisfied. Then there
exists k > 0 such that for every 0 < § < 1 we have

K (8) = liminf p— o0, Mem, Ek.m(8) > K,
K*(S) = liminfMﬁoo, MeM, ng,M(B) > K. 3.59)

Proof of Proposition 3.3 Fix0 < 8 < 1 and M € M, sufficiently large. By Proposition 3.7
and the equivalence (3.48), Lk, — & is an homeomorphism from y,i, ) onto its range

R = (L — & (Viy) C Y, (3.60)

with a bounded inverse Z : R — y,}, - The latter fact shows that R is a closed subset of
Yu. If R # Yu, there exists a non-zero w € Yy so that (w, R)y,, =0, i.e.,

(w, (Lem =8}y, =0 forallve V. (3.61)
Since also w € y,i’M, this implies
((Ciy —Ow,v)y, =0 forallve Vi (3.62)

Since yk » and Yy are equal as sets, this shows that in fact (£} ,, — §)w = 0. Applying
Proposmon 3.7 once more and possibly increasing the lower bound for M, this gives the
contradiction w = 0 and establishes that R = }))ys. The bound (3.20) with the §-independent
constant Co > 1 now follows directly from the definition (3.58) of the quantities E s (8)
and the uniform lower bound (3.59). ]

3.2 Proof of Proposition 3.7

Our first task is to understand some basic properties concerning the discrete derivatives Dy .
Recalling the coefficients (2.6) appearing in the definition (2.12) for Dy p, we implicitly
define the polynomial g by writing

k
@@ =1 = ajuz’. (3.63)
j=0

Introducing the operator Sys : Har — H s that acts as

[Suvl(¢, &) =v(g, &+ M), (3.64)
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we may compute

=B MS;} Z';ZO @k Sy

= By ' MSy e (Su) (Su — 1)

= B ' MSy ox(Su)Su (I — Sy

= B¢ Sy ok (Sw)SuDi.m

= "5, VoS D1 (3.65)

In view of this factorization, the following result allow us to recover information concerning
D1, mv from Dy pv for k # 1.

Lemma 3.8 For all integers 1 < k < 6, the k — 1 roots of the equation or(z) = 0 all lie
inside the unit circle.

Proof See [15, Ex 4; Sec 111.3]. O

Corollary 3.9 Fix two integers g > 1 and 1 < k < 6. Then there exists constants kmin > 0
and Kmax > 0 such that for any M € My and any v € H,i, A We have the inequalities

Kmin HDk,MU”HM = ”DI,MUHHM = Kmax ”Dk,MUHHM . (3.66)

Proof On account of Lemma 3.8, the operator g (Sys) is invertible, which in view of the
factorization (3.65) shows that Dy »s and Dj y are equivalent. O

We are now ready to turn to our interpolation procedure. For any £ € R, we define two
quantities g:j; (§) € M~'Z in such a way that

Eu®) <€ <56, &6 —EE =M (3.67)
This allows to introduce two interpolation operators
Zg,, T Hy — LQ(R, Z;Yl),
Th oy Hiw — H' (R £ ) (3.68)
that act as

[Z3v1(C. §) = v(¢. £, 6)),
[Z4 v1(6. €)= M[(E — &, V(. 5 () + ()1 (E) — E)v(¢. £,,9)]. (3.69)
forall ¢ € g~ Zg4 and & € R. These can be seen as interpolations of order zero respectively

one, acting on the second coordinate of v. The next three results show that these operators
are well-defined and establish some useful bounds.

Lemma 3.10 Fix a pair of integers g > 1 and 1 < k < 6. Forany M € My andv € Hy
we have

”IOMU”LZ(]R,K;Q = llvllpg, - (3.70)
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In addition, there exist constants kmin > 0 and kmax > 0 so that for any M € My and
v E H,LM we have

1
Kmin [V]l7,, < i V| ;2m 2y = Kmax ||U||HM,
M MUl )
1
Kmin ”U”Hli/w = Hz-k,Mv”Hl(lR 2 ) = Kmax HUHH}(M . (3.71)
. . ,

Proof Picking v € Hy, we write Vp = I&v and compute

o0
2 _ N2 /
Wolsc = / Vo [ d

E+M! 5
D Y B
_ -l L2
=MD i VGO0
= v, - (3.72)

In addition, picking v € 7-(,]( y and writing Vi = I,l u V> We compute

o0
2 _ 12 ’
Vil ) = / el as

g+m 2| (! 1
D S B L

+E+ M ()| dE

I _ 142 2
=M Y s MO )

e E+ M (8 ]

1

= 3[2 100, + v Suvdaey | (3.73)
The first line in (3.71) now follows from the bound

[(v, Suv)2ey | < I, (3.74)

On the other hand, we can compute
E+M~!
712 ’ N2 ’
Wiz = T [, VI, e
E+M_l 2 1 2 ’
=S MRCEEMY o ds

s+m~! 2 2 /
=) MM DUCOR, de

=m ZsquZMz ‘[SM(I — Syl €)

2
2
[q,L

=M"! ZseM—lz |[Sy D1 ] S)!%L
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= [ SuDimvl,,,
= [Druv]y,,- (3.75)

The second line of (3.71) now follows from the inequalities (3.66). ]

Lemma 3.11 Fix a pair of integers q > 1 and 1 < k < 6. Forany M € Mg and v € H,LM,
we have the identity

1
1 -1
|Z9v —I,(,Mu“LZWéL) = g\/§M |D1wv],y,,- (3.76)
Proof Writing Vo = Iglv and V| = I,;Mv, we compute
2 © 2
/ / /
Vo= Vil a2 ) = /_Oo Vol &) = Vit 8)]5a |
gE+M~! )
/ / /
D I I
s 20/ £y2 -1 2 /
=) ME M o0 a

| _ 2
M IZEEM*IZ}U("S—FM 1)_v(”g)|@§¢

MY i 1M = DVIC O

3
1
3
1
3

MY | Su = syhvic e

2
2
L

| 2
b2 5wl

1
M7 [Pl - 3.77)

Lemma 3.12 Fix a pair of integers 1 < k < 6 and g > 1, together with a constant n > 0.
Then there exists a constant C > 1 such that for any function f € BC 1_,) (R,R),anyM € My
and any v € Hpy, we have

(L f Th ) 22 ) — T fo )] < CMTH I fllger, ol - (3.78)

Proof Upon introducing the quantity

g+M~!
I, = Z /g ([”J_f](':f/)_[ﬂHMf]('vs),U(',g))[hds/» (3.79)

EeM~17
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we may compute

[ee}

L f B iz = [ TSI T N dE
g+M!
=Y /S (L f16, 80,0, )0 | de’

E+M!
= dewlz/é (b F16:8), vC 6D | d&' + I,

=M o T 168,06, 6) 2 + T
= (T s V)Hy + s (3.80)
Whenever the pair (&, ') satisfies the inequality
<€ <t+M, (3.81)
we may estimate
[DFE] <1 fllger, e < ™ ) fllper, e (3.82)
In particular, assuming (3.81) we have

[FE) = F®] = MM £l per e, (3:83)

which under the additional assumption & € M~'Z gives

2 1
4|TLf1CE) = [, 1166, = S| f10.8) = Loy £10.6)]°
q.L
1
+ 3 L1008 = Do £10. 60
+ > L f1@ 8D — [, £16. 6
{eq™ 74
1 ’ 2 1 ’ —142
=@ —r@F +51rE) - fE+ M)
i 1412
2 gz [FE = G+
e e T (3.84)

This allows us to estimate

E+m!
LIS Y /E UL F16 €)= b 16 D) [0 8,z e’

e+M!
=3 M7 M fllger e ENu(,8)|,. dE’
- EeM™IZ ¢ Bc, I

_ Mt -1
MM fllger, MY

-1 nm! -l
< MM fllger e

—nlé|
EEM‘IZe ! |v(.7€)|23¢

”U”[%/[(g;l) . (3.85)

3,(R)

The proof can now be completed exactly as in the final part of the proof of Lemma 3.4. 0O
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A key ingredient in the proof of Proposition 3.7 is that certain inner products involving
terms appearing in /Cx y have a well-defined sign or vanish in the limit M — oo. This issue
is explored in the following set of results.

Lemma 3.13 Fix an integer q > 1. For any M € My and v € Hy we have the inequality
(v, [Ty + Tyy' = 210) 3, < 0. (3.86)

Proof In view of the fact that T), is an isometry, the inequality follows directly from Cauchy-
Schwartz. O

Fix an integer ¢ > 1 and pick M € M. Forv € Hy C ZZZW(E;J_), we define the Fourier
transform

Wo)=M" > (. E), wel-Mm. Mrl. (eq 'z, (387)
EeM~17

and recall the accompanying inversion formula

1 Mnm
(£, E) = — / U0(¢, wydw. (3.88)
27 ) mx
For v € Hy and wy,,, Parseval’s identity can be written as
. 1 Mn
(o w)agy, =M~ D (v, 8), wC, ) | = E/_Mﬂ(v("w)’ W, ) | do.
EeM~17Z
(3.89)
For any v € H,L 7> computing the Fourier transform of w = Dy pv € Hy yields
K . . 1
D, w) =B MY eV M5, w). (3.90)
j=0
This motivates the definition
k
Dim(@) = B ' MD ajye V0¥ e C (3.91)
j=0
forw e [—Mmn, Mm]and k € {1,...,6}.
Lemma 3.14 There exists a constant K > 1 so that we have the bound
[Re Dy ()| < KM~ | Dy m()|’ (3.92)
forallk € {1,...,6},allM > 0andall o € [-Mm, Mn].
Proof In view of the scaling
Dy m(@) = MDy 1 (@M ™), (3.93)
it suffices to show that for some K > 1 we have
ReDi 1 (@) < K [D1(@)|*,  wel-mxl, kell,...,6}. (3.94)
The identity _ ‘ ‘
Dri(@) = B e o) (e — 1) (3.95)
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together with Lemma 3.8 implies that Dy 1 (w) # O for all @ ¢ 27 Z. In particular, it suffices
to establish (3.94) for @ in some small neighbourhood of w = 0. To this end, we note that

Reﬁkyl(w) ,Bklz ozjk[cos w(]—k))—l]

Im D1 (@) = B! Z a, g sin (@(j — k), (3.96)
which using (2.8) gives
d -
|:— Re Dk,l(w)] =0,
dw w=0

[% Imﬁk,l(w)Lzo =B Z];; ajk(j —k)
=1. (3.97)
We hence see that
[Re Dy, 1 ()| = O(0?).
D1 (@) = 0 + 0", (3.98)

as w — 0, which completes the proof. O

Corollary 3.15 Fix a pair of integers 1 < k < 6 and g > 1. There exists a constant K > 1
so that for all M € My and all v € H}( u we have the bound

v, Dev)rey | < KM~ [ Dev]3,, - (3.99)

Proof Using Parseval’s identity (3.89) and applying Lemma 3.14, we may estimate

1 M R )
. Pesrtirey| = | 3= Re [ D@ Bt o)l | do
q,

2n —Mn
1 Mn N )
<— |Re Dy, m (@)| [0C, @)[7,  dw
27 J_pin q.L
1 Mm
—1 = 2~ 2
<KM 7/ Dem(@)] ¢, 07 do
27 ) Mx q,L
= KM YDy yv, Di vy, - (3.100)
O

We are now ready to establish a lower bound for the quantities &y (8) defined in (3.58),
noting that S,j 7 (8) can be treated in a similar fashion. As a first step, we show that the
limiting value «(§) can be approached via a sequence of realizations that allow us to take
weak and strong limits in suitable function spaces. It is here that our need to work in the
Hilbert spaces L>(R, Zfl’ 1) and H L(R, Z?/, ) becomes apparent, as we exploit the fact that
bounded subsets of these spaces are weakly compact.

Lemma 3.16 Consider the setting of Proposition 3.7 and fix 0 < § < 1. Then there exist
two functions

Vee H' R, €] | ) CH' R €] ), WeeL*R ). ) CL R, € ), (3.101)
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together with three sequences
(Mj}jen C Mg, {vj}jen CHy o (wiljen C Hu, (3.102)
that satisfy the following properties.

(i) We havelim;_, oo M; = oo.
(ii) Forany j € N, we have || vj ”Hl = 1 together with
k,Mj

wj:ICk,ijj—(Svj. (3103)
(iii) Recalling the constant k (8) defined in (3.59), we have the limit
K(8) = jlgrolo{ w; ||HM,. + 87 (e, Wowi)ry, |}- (3.104)
(iv) As j — oo, we have the weak convergences
Tiyvi = Ve e H'R 6 ), Ty wj = Wee LR, € ). (3.105)
(v) For any compact interval T C R, we have the strong convergences
Iy,vj = Ve € LA 4G 1)y Tiyvj — Vi€ LT, € 1) (3.106)
as j — oo.

Proof The existence of the sequences (3.102) that satisfy (i) through (iii) follows directly from
the definition of « (§). Notice that (3.104) implies that || w; || 11, €D be bounded uniformly
i

for j € N. Upon introducing the functions
Vi=Zyvie HR € ), Wj=Ty wje L*(R, £ ), (3.107)
Lemma 3.10 hence yields the bounds
” Vj ”H'(R,Zil) + ” W; ”LZ(R,Z;Q =C (3.108)

for some C; > 0.
Since L?(R, Zg 1) and H I(R, Zf]_ ) are weakly compact, we can take a subsequence to
obtain the weak convergence

Vi~ Vie H'R. € ), W= W,eL*®R. ¢ ). (3.109)

In addition, for any compact interval Z C R, the compact embedding H'(Z, Z; 1) C
L3(T, E;A’ ) yields the strong convergence V; — V, € L*(T, E;g ) by a standard diago-
nalization argument. On account of Lemma 3.11 we also have the strong convergence

Ty vj = Ve € LA, 45 ). (3.110)

Finally, on account of the strong continuity of the shift-semigroup [12, Example 1.5.4], we
may in fact conclude

Vie H'(R, €] ), W.eL*(R.€..). (3.111)

m}

In the next step we study the relation between the limiting functions Vi and W,. By
integrating against smooth test functions ¢, which naturally satisfy D, p;¢ — ¢’, we are

able to show that W, = (K, , — 8) Vi for some appropriate p. This allows us to obtain an
upper bound on the H' norm of V.
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Lemma 3.17 There exists a constant K1 > 1 so that for any 0 < § < 1, the function V
defined in Lemma 3.16 satisfies the bound

”V*”HI(R’Z;J_;oo) < K1k (6). (3.112)

Proof Again writing W; = IOM1_ w, the weak lower semi-continuity of the L? norm implies
that
”W*”LZ(]R,ZfI‘Lm) = h}gl(gf |w; HLQ(R,Zgyl) = h]nilgéf |w; ”HM].’ (.113)

where the last identity follows from (3.70). In addition, we have the identities

(ﬂJ_"I}» W*)LZ(R’Z;L;OO) = (HJ_IIJ, W*)LZ(R,[;L) = jli)n;ovu"lj’ Wj>L2(]R,Z§4L)

(0 ¥ W), (3.114)

im
j—o0
in which the second equality follows from the weak converge W; — W, and the third

equality follows from Lemma 3.12, using the fact that W € BCL (R, R) for all sufficiently
small n > 0. In particular, we see that

71 e
” W*”LZ(R’[;,J_;OO) +8 ’(ﬂL‘y: W*>L2(R’Z¢§,J_;oo)| = K(S) (3115)
Let us fix M € M, for the moment. Observe that we have the commutation relations
0T = TuTy, Iy Su = Suly (3.116)

for the twist operator T defined in (3.44) and the shift operator Sy, defined in (3.64), both
naturally extended to L2(R, Eé, ). This immediately also gives

79Dk = D.mZyy, (3.117)
again extending Dy s to act on L3R, E;y ). In addition, for any v € Hy we have
IIOV,[g’(nHME; E)v] = [Ig,lg’(nHME; E)]I?,,v, (3.118)
where the right hand part is a multiplication of functions in L=(R, £, ).

In view of these considerations, we introduce the operators

Kot PR GG ) = LR, €5 1), Kf g0t PR ) — LR, £ )
(3.119)

that act as

KooV = —CDeuV +TuV +Ty' V=2V + [Z58 (73, ®; @)1V,
K¥ pqoV = +EDf yV + TV + Ty, 'V =2V + T3¢ (r,, @1 @)1V, (3.120)

1
For any v € Hk’M, we now have

I K mv = Ky pg.70Zopv. (3.121)

2

For any test-function ¢ € Cgo (R; Eq oo

) C C°(R, £ ), we may compute
({7IIOl/ijJ')L2(R,£§TL) = <§711(l)4j Cr,m; — S]Uj)LZ(R’Zﬁ,D
= (;1 [’Ck,Mj,IU - S]IOMJ v.i>L2(R,K§.L)

= (K} .0 — 816, Ty, V) ) (3.122)
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Since ¢ has compact support, we can pick m > 0 so that supp(¢) C [-m + 1, m — 1] and
hence

supp[ K} ;.70 = 8]¢ € [=m, m]. (3.123)

Without loss of generality, we assume that we can pick p from the finite set g ! Zg \ {0}
in such a way that gcd(gp,q) = 1 and p(M;) = p holds for all j € N. Here we use the
notation p (M) to refer to the value of ¢ in (3.40) with M = M.

The smoothness of ¢ now implies that

(K5 a0 = 816 = Ky, =8¢ € L2(=m.m]. 4G | . o0)- (3.124)
Together with the strong limit
Ty, vj — Ve € LP(I=m,ml, € |) (3.125)

and (3.111), this allows us to conclude

*

& Wlpge | = (K., — 81, Vidpge (3.126)

Since ¢ was arbitrary, we see that W, = (Eq, o — )V, in the sense of distributions, which in
view of Lemma 3.6 and (3.111) implies that

”V*”H'(R,Z;L) = ||V*||HI(R'63,L:DQ)

< K [ I W*”LZ(]R,[(% L) + 8_] (ﬂj_ﬁ, W*>L2(R,Z; J;oc)’ ]
< Kixk(8) (3.127)

for some K| > 1. ]

In the final step we obtain a lower bound on the H I horm of V. It is here that we exploit
the specific structure of the terms in Ky, »; and the bistable nature of the nonlinearity g. In

particular, the expression g’(®(£); @) is only positive on a bounded set for £, allowing us to
exploit the strong convergence of Ig,,j v; to V; on such sets.

Lemma 3.18 There exist constants Ko > 1 and K3 > 1 so that for any 0 < § < 1, the
function V., defined in Lemma 3.16 satisfies the bound

WValbpge ) = K2 = Kax(®)?. (3.128)
*Yq, 1500

Proof For definiteness, we will assume ¢ > 0. In view of the identity

wj = ’Ck,M_,'Uj —(31)]'
= —CDi,m;vj + [T, + TA;jl = 21vj + &' (Try, ®1 @) — Svj, (3.129)
we may write
_ 2 - _
(wj, Dk.m;vj)Hy +€ ||Dk,M,~Uj ||HM]_ = (g/(”Hqu>§ a)vj,Dk,ijj)HMj
-1
+ <[TMJ + TM]- - Z]Ujv Dk,Mj Uj)HMj

_6<Uj’Dk,MjUj>HMj~ (3130)
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Writing C| = | g'[,+6 > 0, remembering that 0 < § < 1 and invoking Cauchy-Schwartz,
we obtain

Ci v, ||HMj | Dk v v; HHM]- = (g/(n'Hqu);a)vjaDk,MjV/')HMj
+H{[Tut; + Ty =210, Dicrt; 004,
—3(vj,Dk,ijj)HMj

= (). Dicwt; V)1, +C | Dic;vj ||?,1M_
J

_ 2
= @ D1, = 1Pkt 1y, 10, G130

This yields
[0l + €1 101l = € 1Pkb101 gy, G132

which can be squared to give

2 2 2 2
2[will,, +207 [vils,, = il +cp [vil,, +2C1 il (07l

_ 2
= & || Dy, - (3.133)
J
which is reminiscent of [1, Eq. (3.9)].
Let us now pick a constant 7 > 1 in such a way that
1 _
0 <a:=;min{—¢'(0;a), —¢'(L@)} = min {—g(P&);a)}. (3.134)
2 [§[=m—1

This allows us to estimate

(Wi v, = (K, =810 vy,

= —Cc{De,mVjs V) Hu,
(1T + Ty, = 210703}y,
+ (g/(ﬂHMj6§ ayv;, vj)HMj —8(vj, Uj>HMj

< (8/(777-(,14/.6; a)vj, Uj)HMj — (De,mVj, Vi),

2 / -1 (83

=¢ ”U'/ ”HMJ' + ( ”g ”OO +a)Mj zéerIZ:IS\Em |U'/( ’S)|K§¢

+CM " || Deowa, v ||§1Mj : (3.135)

for some C} > 1, where we used (3.134) and Corollary 3.15 for the last bound. Using the
basic inequality

xy = (Vax)(y/va) < %xz + %yz, (3.136)
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we find
(&0 +e)M;" 2 i 107 e = alvily, + v,
—CaM; ! [ Dewy vz,
> allvilz, = lwils,, [0k,

~co; ol

o 2 1 2
> 2ol 55 il
—CoM; | Dewyvi |3, - (B137)
J
Rescaling (3.133) yields

o =, 2 2 2
0= m[& [Pearvili, =262 il —2lwil, | @139

which can be added to (3.137) to obtain
_ 2
(¢l +O‘)Mj : ZEEM]-_IZZ|E|Sm v S)uéi
la 2 2
= e | 1Py, + Il |
1 o 2
—[g + 62+2C{2] lw; ”HMj
—CoM; D vil3,, - (3.139)
J

Remembering that ”v | HH' = 1, we find that there exist constants K, > 0 and K3 > 0,
kM ;

which both are independent (;f 0 < § < 1, such that

— 2 2 -
Mt |u,-(-,,§)|ngl > K> — K3 ||w-/||HM, — oM (3.140)
geM; Zilg| <m

The strong convergence II(‘),IJ_ v = Vi€ Lz([—m —1,m+1], Z;Yl) now implies that

—1

1 5 m+Mj IO )
M; ZEEM;‘Z:IS\S’" |vj(" S)“%.L - /_m ’[ M/vj](" &) e, ds
m+1 2
< [ s cof, e
—m e,
m+1 R
- / Vi ). dE, (3.141)
—m q,L
which in view of the bound limsup;_, ||wj ”’2HM < k(8)? gives
j
» m+1 5 5
Vi IIHl(Mz,L) > /w |V*("‘§)|€§,L d& > Ky — K31 (8)*. (3.142)

[m}
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Proof of Proposition 3.7 Forany 0 < § < 1, Lemma’s 3.17 and 3.18 show that the function
V, defined in Lemma 3.16 satisfies

Kik@®? = IVallf g o ) = K2 = Kax (0%, (3.143)
which gives (K12 + K3)/c(8)2 > K5 > 0, as desired. O

3.3 Proof of Proposition 3.2

We are now ready to turn to the proof of this section’s main result. The basic strategy is
to exploit the fact that we already know that Ly — 8 is invertible to study the difference
between (Li y — 8) "' and (£ —8)~L.

Lemma 3.19 Fix a pair of integers 1 < k < 6 and q > 1, together with a sufficiently small
constant 1 > 0. Recall the function 5 — M(5) defined in the statement of Proposition 3.3.
Then there exists a constant K > 1 so that for any 0 < § < 1, any f € BCL,I(R, R) and
any M € My with M > M(8), we have the bound

| Cort =0 =y @=L S KEM e, G144

Proof Consider the functions vi y € J/,i’ yandv e BC%n (R, R) defined by
vim = Ly —8) 'y, £
v=(L-8""'f (3.145)
Again applying [21, Eq. (2.44)], we find the bound
Il gz, < Ci8~" I f per, - (3.146)

for some C| > 1 that does not depend on § and f.
Writing x = vk, m — Ty V€ Vi p» We may compute

(Li,m — 8)x = ¢y, [Dr,mv — V] (3.147)

The estimate (2.14) now implies that the )j; norm of the right-hand side can be bounded
by CéM -1 g2 for some Cé > 1 that does not depend on v. The desired bound now
-1

follows from an application of Proposition 3.3. O

Proof of Proposition 3.2 All constants introduced below are independent of 0 < § < 1
and M € M, with M > max{§~2, My(5)}, together with f and v where applicable. For
convenience, we introduce the set

Ziy = eViy: (my, ¥, v)y, =0} (3.148)
Our goal is to find, for any f € Yy, a solution (y, v) € R x Z,iM to the problem
v=Vius(fv.v) = L — ) [f + vy, Diu® — 8v). (3.149)

In order to ensure that the linear operator V.5 indeed maps into Z,l - it suffices to choose
y in such a way that

Yty O, (Lt —8) 'y, Dem @)y, = —(yy, W, (Liyr —8) " L(f —8v))y,,. (3.150)

@ Springer



J Dyn Diff Equat (2016) 28:955-1006 989

It is easy to verify that
L -85 =519, (3.151)

which using Lemma 3.19 together with (2.14) and remembering § > > §~! gives

H(ck,M—5)—1nyMDk,M6+a—‘nyk1M* L o=csm! (3.152)
’ M

for some C| > 1. Applying Lemma 3.4, we hence see that
‘(nyME, (Lt —8) 'y, Dem®)y,, + 5—“ < Choim! (3.153)

for some CY > 1. In particular, using % + é = "‘J”‘ and x| > a — |x + «f, we see that there
exists C; > 1 for which

‘(T[yM\I/ (L — &) 'y, Diu®)y, +3‘ <cimM™! (3.154)

holds for all sufficiently large M >> § 2. For such pairs (8, M), one can hence find a unique
solution y = yx m.s(f, v) to (3.150) forevery v € Z,iM and f € Yy . Since we may estimate

[Ty O, (L = 8) 7' (f =80y | < CUsT 1 flly,, + 8 Ivlly, ], (3.155)

we see that
[vemss (Fo )] < CE[1 £y, + 8 Ivlly,, | (3.156)

for some C; > 1 and C; > 1. We emphasize that it is a consequence of v € Z,i a that we
have gained an extra factor § in front of v here.
We now find

Virtss (v, viws G o) | < Co[8™" 1 Fllzg,, + 8 vlly,, ] (3.157)
Vi

for some Cg > 1. By choosing § > 0 to be sufficiently small, we hence see that the linear
fixed point problem

v ="V (fo v, vems (f, ) (3.158)

posed on Z,i ' has a unique solution for all f € Y. Writing v =V}, f for this solution
together with

yk*,M;éf = Vk,M:B(fv V;:,M;Sf)’ (3.159)

we obtain the estimates
Visesflly, < €87 My maf] < Gy, (3.160)

forsome C > 1. Inspection of (3.149) shows that VZ‘ M and yk M5 Are actually independent
of §, Wthh allows us to fix a suitably small § > 0 and obtain the desired bounds (3.15).

Now turning to the bound (3.19), we note that for every sufficiently large M and every
f € BCL (R, R), we can find Ty € BC2, (R, R) so that

Loy =f—® W, f)2,  (my, V. 79, Ua)yy =0, (3.161)

with the estimate
lvm ”BCEU = Cé ”f”BCln (3.162)
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for some Cg > 1. In particular, upon writing

Vinf =vm+vumu. viuf=—Y e+ vum (3.163)

we find that -
Li,mvi,m = gk,M + VieMDi,m®. (3.164)

Here we have introduced the sequence

gM = Ty y [Py — Tyl — (U, f) 270y, [P ® — @1, (3.165)

which implies
Uk = VE 8k My VM = Vi 8kM- (3.166)

Using (2.14), we obtain the estimate
—1
lskally, < CoM™ I fllger, - (3.167)

which in view of Lemma 3.4 gives the desired bound (3.19). ]

4 Proof of Main Results

In this section we set out to prove the results stated in Sect. 2. In Sect. 4.1 we study the limit
At — 0, exploiting the linear theory developed in Sect. 3 to set up a fixed point argument
and prove Theorem 2.1. The backward-Euler discretization is analyzed in Sect. 4.2, where
we primarily exploit the work of Mallet-Paret [29] to prove Theorem 2.2 and Corollaries
2.3 and 2.5. Finally, in Sect. 4.3 we prove Corollary 2.4, which concerns the anti-continuum
limit of the PDE (1.1). This part is heavily based on the pioneering work of Keener [25].

4.1 The Small Time-Step Limit At — 0

Let us fix an integer ¢ > 1 and a constant M = g € M,. We seek a solution to the nonlinear
problem

D m®PIE) = PE+ 1)+ PE — 1) —20E) +¢g(PE);a), Eep'Z @1

that has the form -
DE) =DE+)+vE), Eep 'z, 4.2)

for some ¥ € R and v € Y). Note that this automatically ensures that & satisfies the
boundary conditions

lim  ®E) =0, lim  ®E) =1. 4.3)
E——o0iEep~lz E—>+4o0iEep™1Z

In addition, the normalization condition (2.24) is satisfied provided that
(WU (-+ 1), v)y, =0. 4.4)

For convenience, we introduce the shorthands

D) =DE+D), Yy () =W(E+9). “4.5)
In addition, we introduce the linear operators
Li M y,!,M — Yu (4.6)
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that act as

[Lkm:90](E) = —€[De mvlE)+vE+D+vE—D—20E)+¢ (Py (€): a)vE), &€ p 'L

4.7
Naturally, these operators satisfy the properties described in Proposition 3.2 provided all
occurrences of ® and W are replaced by @ respectively Wy. We write

Vi : Ym = R, Vimo : Ym — y/l,M (4.8)
for the maps appearing in that result. The properties (Hg) imply that the map
O > Limo € LV Yu) (4.9)
is C"~!-smooth. The same hence holds for the maps
O Ve € LOMR), 0 Vi € LM Vi) (4.10)

with derivatives that can be uniformly bounded for large M.
Plugging the Ansatz (4.2) into (4.1), we arrive at

D,y @o1(€) + c[Di,mv1(§) = Py (€ + 1) + Py (E — 1) — 2Py (§)
v+ 1D 4+vE—-1)—2v(§)

+g(5a(€) +v(§);a). 4.11)
For any v € R and (£, 9, a) € R? x (0, 1) we introduce the expression
N ;£ 9,a) = g(B(E + ) +v; a) —g(®E +0)a) ¢ (BE +0)a), @12
which allows us to rephrase as (4.11) as
[P m®s)E) + c[DimvlE) = Py(E+ 1)+ Py(5 — 1) —2Dy(&)
+vE+D+vE -1 —2vE)+ g/(50(€)§ E)U(é)
+8(®9(©):0) + N@E: &2 0)
+¢/(Pr©:a)u® - ¢ (Tr@:a)o@. @13
Exploiting the identity

Thy = Dy(E + 1)+ By (5 — 1) — 285 (5) + g(Dy (§); a), (4.14)
we find that the pair (¢, v) must satisfy

— [Li,m,p1(E) = (€ = D, m Py 1(§) + [Ra(e, Dk, uv)1(€) + [Rp(v; 9, @)1(§)
+[Re (@, M)I(E), (4.15)

in which we have introduced the expressions
[Ra(c, Di,uv)1(€) = (¢ — )[Dk,mv](§)
[Ri(: 0, )1©) = ¢ (9 ©):a)v(©) — ¢ (B9 (©):7)0(6)

+2(Bo©):a) - g(Po(©):7) + N@©): &, 9, )
= 2(®s &) +v©):a) — g(Bs(®) +v(6):7)
+ N (v©): £, 9.3), (4.16)
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together with
[Re (@, M)IE) = —ED i ®y](E) + By (€ + 1)
+ @ — 1) =28, +g(Po(): ), “.17)

which can be simplified to

[Re @, MI(E) = | @) = Dear®s | ©). (“.18)

The motivation for this split is that the R¢ term incorporates the entire effect of moving
from the pure derivative to the sampled derivative, while R p describes the effects caused by
varying the parameters in our equation.

Proposition 3.2 shows that solutions to (4.15) must satisfy the fixed point problem

¢ =T =y ue[Ratc. D) + Rp(v: 9, a) + Re (@, M)].
—v =V yr.9[Rale. Dimv) + Rp(v: 9, a) + Re (9, M)). (4.19)

In order to construct solutions to (4.19) that depend smoothly on the parameters (¢, a) €
R x (0, 1), we need to obtain appropriate bounds and smoothness conditions on the nonlinear
terms. This is addressed in the following series of results.

Lemma 4.1 Fix a pair of integers 1 < k < 6 and q > 1. There exists C > 1 so that for all
M=§€Mqandvey,:Mwehave

lVllog := sup [v()| = C ”U”yl . (4.20)
gepZ

Proof This follows from the bounded embedding H (R, RIT!) ¢ Lo°(R, RYHY), the inter-
polation estimate (3.71) and the isometries described in Lemma 3.5. ]

Lemma 4.2 Fix a pair of integers 1 < k < 6 and g > 1. There exists C > 1 so that for
2 1 ;

all M € Mgy, all (c,?,a) € R* x (0,1) and all v € )ik’M with ”U”y/f,M < 1, we have the

estimates

[Ra(c, Di.arv) ||yM <le—cl HDk,MUHyM ;
IR 0, @lly, = Cla—al+Clvly; vy, .

IRc (@, M)lly,, < CM™". 4.21)

Proof The bound for R 4 is immediate. The restriction on v together with Lemma 4.1 implies
that [|v]|o, < C] for some C{ > 1, which allows us to obtain

IN(E); & 9, a)| < C lE)I? (4.22)

for some Cé > 1. This allows us to estimate
IN@O: D 0l =p D INEE:E D0
eIy D I _lzv(e)“
=S (S CI 2 DI

< (4 ”v”y,iM o113, (4.23)
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for some Cg > 1. Observe that d,, g (u; a) is uniformly bounded fora € (0, 1) andu € [0, 1],
while also d,g(1; a) = 3,8(0; a) = 0. This yields the estimate

g(@(); a) — g(@(§); @)| < Cjla — a| min {|®

for some C % > 1, which due to the exponential decay of @ to its limiting values ®(—o00) = 0
and ®(c0) = 1 shows that

le@();a) - g(@C; @]y, < C5la—al (4.25)

1- o} (4.24)

’

for some C§ > 1. The stated bound for Rz now follows from the elementary estimate
I[s' @0 a) =g @O ]v0) |y, = Cila—alllvly, (4.26)

for some C¢ > 1.
Turning finally to R¢, we note that the desired estimate follows from (2.14) and the
exponential decay of @", which guarantees that

> sup  |BE+ r)’ 427)
—kM~—1<t<0
is an element of BC_; (R, R) and hence of V. ]

Lemma 4.3 Fix a pair of integers 1 < k < 6 and q > 1, together with two constants §. > 0
and 0 < §, < 1. Then there exists C > 1 so that for any set

(1,02, ¢1,¢2,a,9) € VY x Vi, x Rx R x (0,1) x R (4.28)

with
”Ul”yllm + ”U2||y,g‘M <3, laa—cl+lea—c|l =<4, (4.29)

we have the estimates

|Ra(c1, Di.mvi) — Ralea, Dy, pv2) ||yM <dyler — el + 8¢ | Drmlvr — UZ]H)}M ,
IR (vi; ¥, a) — Rp(va; &, a)lly,, < Cla—allvi—uv2ly,, +Cé llvi —v2lly,, -
(4.30)

Proof The estimate for R 4 is immediate. Lemma 4.1 again implies ||v] ||oo + V2]l 00 < Ci(Sv
for some C i > 0, which shows that

INi(); &, 9, a) = N(02(8); &, 9, a)| < C58, [v1(§) — v2(8)] 4.31)
for some Cé > 1. This allows us to compute
IN @O 9,0) = N @O 9,013, =7 30 IN@©): 8 9,a)
N &) € 9,0
< [ChPs2p™! Zw_lz [v1 (&) — v2(8)I?
= [C51787 llvi — a3, - (4.32)
Together with
[[¢ @) a) = g @CsD][vi() = 0Oy, < Cila—alllvi —wlly,  “33)

for some Cé > 1, one obtains the stated estimate for R p. O

@ Springer



994 J Dyn Diff Equat (2016) 28:955-1006

Lemma 4.4 Fix a pair of integers | <k <6andq > 1. Forall M = g € My, the function

NVl xRx0,1) = Vem (4.34)

defined by _
N 9, a)|(€) = N(v(E): §,9,0), Eep 'L (4.35)

is C"~'-smooth. The derivatives can be bounded uniformly for M € My 0 eR ac(0,1)
and v in bounded subsets of yk‘y M-

Proof In view of the estimate [|v] o, < C |lv|| Vi, and the C"-smoothness of the nonlinearity
g, the smoothness can be obtained as in the proof of item (iv) of [6, Lem. App.IV.1.1]. O

Proof of Theorem 2.1 Without loss of generality, we fix « = 1. On account of the estimates
in Lemma’s 4.2 and 4.3, the fixed point problem (4.19) posed on the space

Z,5 = {0 ERx Yy ile—cl S scand [ollyy <8} (436)

has a unique solution ¢}, (¥, a), vy, (¥, a)), provided that §, > 0, 8. > 0 and |a — a| are
chosen to be sufficiently small and M € M, is chosen to be sufficiently large. The solution
to this fixed point problem depends C”~!-smoothly on the parameters (9, @) on account of
Lemma 4.4 and the observations above concerning the C’~! smoothness of ¥ V,j" Mo
and ¥ — yk Mo

The shift- perlodlclty stated in (iii) follows from the uniqueness of solutions to (4.19).
The inequality (iv) can be seen by inspecting the nonlinear terms appearing in (4.19) and
observing that the leading order dependence on a arises in the R p term. In particular, applying
Proposition 3.2, we find that

dacrr (9, @) = (ry,, Wy, 1y,,008(®y: @)y, + O(M™). (4.37)

Since 9,g(u; a) < 0 for all (u,a) € (0,1) x (0, 1), the desired inequality follows from
Lemma 3.4 for all sufficiently large M € M.

We now turn to the uniqueness claim in the statement. First, we note that any ¢ €
£°(p~17Z; R) that satisfies (2.28) for sufficiently small § > 0, can be decomposed as

® =5+ (438)

for some v € y,i y With (myy ¥z, v) = 0. This is a consequence of the inequality

(Tyy ¥, T[yMil) > 0, which holds for all sufficiently large M € M,.
Inspection of the first line of the fixed point problem (4.19) shows that for fixed v € yk M
with ||v||y Ly < 8, the remaining problem for c is linear and uniquely solvable as ¢ = c(v)

provided that § > 0 is sufficiently small. In addition, we see that |c(v) —¢| < C i ||v||yk1 y

holds for the solution of this problem, for some C| > 0. In particular, possibly after further
decreasing § > 0, we see that |[c —¢| < . holds for the wave speed ¢ associated to any
profile ® satisfying (2.28). The desired uniqueness hence again follows from the uniqueness
of solutions to the full fixed point problem (4.19). O

4.2 The Backward-Euler Discretization
Fix two constants Ar > 0 and « > 0. In this subsection we study the problem

1
v®'(§) = EW(S—cAl)—¢($)]+K[¢(E+1)+¢(§—1)—2¢($)]+g(®($); a). (4.39)
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The conditions (Hg) imply that this system satisfies the conditions (i)-(v) in [29, Sect. 2].
We may therefore directly apply [29, Thm. 2.1] to obtain the existence of a function v :
R x (0, 1) — R so that (4.39) with ¢ € R and a € (0, 1) admits a non-decreasing solution
@ with the limits
lim ®() =0, lim ®¢)=1, (4.40)
£——o0 £E—+o0

if and only if v = v(c, @). This theorem also shows that v depends continuously on a, but
does not cover variations in c¢. In addition, the conditions (vi)-(x) are also satisfied, allowing
us to apply [29, Cor. 2.5] to conclude that a — v(c, a) is a non-decreasing function, with
d4v(c, a) < 0 whenever v(c, a) # 0.

The main task for our proof of Theorem 2.2 is hence to understand the dependence of v on
c. As afirst step, we establish the equivalent of [29, Prop 7.2], which shows that we only need
to be concerned about the continuity of (¢, a) — v(c, a) in the regime where v(c, a) # 0.

Lemma 4.5 Consider the problem (4.39) and suppose that (Hg) is satisfied. Consider a
sequence {(cj, aj)}jen C R x (0, 1) for which we have the convergence

lim (cj,a;) = (ck,ae) € R x (0, 1). (4.41)
j—o0o

Suppose furthermore that v(cj, a;) # 0 for all j € N but v(cy, ay) = 0. Then we have the
limit
lim v(cj,a;) =0. (4.42)
j—o00

Proof Without loss, we assume that v; := v(cj, a;) > 0 and that v; — v, as j — oo, with
0 < vx < 00. We write @ for the wave profiles associated with (c;, a;).

Consider first the case v, = oo. Upon introducing the new functions x;(§) = ®;(v;§),
one sees that

1 _ _ _
xj(€) = [ E v eAN —x O]+, E =i D E+v; D =20 ) +g (v ) ).
(4.43)
On account of the equicontinuity of the families x; and x}, one can pass to a subsequence

for which one can take the limits x; (§) — x4(§) and x ; (&) — x/(&), uniformly on compact
intervals of £. The limiting function x, satisfies

X(8) = g (x(8); ax). (4.44)

One can now proceed as in [29, Prop 7.2] to obtain a contradiction.

For the remaining case 0 < v, < 0o, we note that the families ®; and d>’j are equicon-
tinuous. After passing to a subsequence, we obtain the convergence ®;(§) — P, (&),
CD’j (&) — P, (&), uniformly on compact intervals of &. In fact, the equicontinuity also
gives @ (& — cjAt) — P4 (& — ¢4 At), which allows us to conclude

1
0@, = [ PulE — AN = PuE)] + BulE — 1) Pl + 1) 20,(8) +8(Pu(6): a).
(4.45)
One can now again proceed as in [29, Prop 7.2] to obtain a contradiction. O

For v(c, a) # 0, we can set up a modified implicit function argument in order to study
the impact of variations in (c, a). In particular, let us suppose that v = v(c, a) # 0 for some
(c,a) € R x (0, 1). Write ® for the associated wave profile and W for the associated strictly
positive adjoint eigenfunction; see [29, Eq. (4.6)]. We now write

LThe : H'(R,R) > L*(R, R) (4.46)
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for the operator associated to the linearization of the backward-Euler wave equation (4.39),
which acts as

[Lhew](§) = —vw'(§) + i[w(é — A —w@]+rk[wE+1) +wE —1) —2w()]
+ &' (®(E); Dw(&). (4.47)
For normalization purposes, let us write
25 ={we H'R,R) : (¥, w),;2 =0} (4.48)

for any integer s > 1. Looking for a solution to (4.39) of the form ® (&) = ®(£) + w(&)
with w € Z! is equivalent to looking for zeroes of the function

F:Z'xRxRx(0,1) > L*(R,R) (4.49)
that acts as

F(w, v, c,a) = Loew + (U — 1)@ + Sa(w', v)
+ Sp(w, a) + Sc(c) + Sp(w, c). (4.50)

Here we have introduced the nonlinear expressions

[Sa(w’, M1E) = @ —v)w'§),
[Sp(w, ))](€) = g(@E) +w(&); a) — g(®E) +w(E); @) + N(w(&); §,a),

 Q— _
[Sc(0)]@) = E[Q(E —cA1) — @(§ —cAn),

1
[Sp(w, 0)](&) = Kt[w(é —cAr) —w(§ —cAn]. (4.51)

Inspection of these definitions immediately shows that S4 and Sp share the estimates obtained
in Sect. 4.1 for R4 and R g, provided one makes the replacements

c>v, v w, Yy HL Yye L (4.52)

Lemma 4.6 For any set
(w, wi, wa, ¢) € H'(R, R)> x R, (4.53)

we have the estimates

1Sc@l2 < le— @l |

L2
ISpw, )iz < le =2l w2,

ISp (w1, €) = Sp(wa, )l < le =l |wj — w5 (4.54)

Proof Using Jensen’s inequality, we compute

5 1 (c—c)At , B 2
|Sp(w, c)(§)|” = (A2 . w'(§E —cAt +u)du
u=
1 (c—c)At 9
= 5 le—<l |w'(¢ —cAt +u)|” du, (4.55)
u=0
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which gives

1 00 (c—c)At
Isp.0l: < ole=el [ [T wie —enrvuf dude
At —o0oJu

<

=0

2 *© 2
=|c—¢| / |w'(&)|” dé. (4.56)

—00
The other estimates follow analogously. O
Writing

Qs ={(c,a) eRx (0,1):|c—c|+|a—al <}, (4.57)

we may proceed precisely as in Sect. 4.1 to find solutions
w=uw*(,a) e H'(R,R), v=v*(c,a)eR (4.58)

to the problem F(w, v, ¢, a) = 0 whenever (c, a) € Qs for some sufficiently small § > 0.
However, since the nonlinear term ¢ — Sp(w, ¢) is not of class C", special care needs to be
taken when studying the smoothness of v* and w*.

Lemma 4.7 Fix a sufficiently small § > 0. The map v* : Qs — R is C"-smooth. In addition,
for each integer 0 < | < r + 1, the map w* : Qs —e H" 1" is C'-smooth.

Proof Consider F as a map from Z" x R2 x (0, 1) into H" —1_ which is C!-smooth. We note
that .
D, F(0,7,¢,a) = (Lpe, —®) € L(Z2" xR, H™1). (4.59)

Since this linear operator is invertible, the implicit function theorem gives us a C'-smooth
branch of solutions w*(c, a) € Z" andv*(c, a) € Rfor (c, a) € s, after possibly decreasing
8 > 0. Differentiating (4.39) with respect to & subsequently shows that (c, @) — w*(c, a) €
Z"+1 is €%-smooth. In addition, upon writing

Si(w, v, ¢,a) = Sa(w', v) + Sp(w, a) + Sc(c) + Sp(w, ¢) (4.60)
and introducing the operator F© : @ x H" x R — H’"~! that acts as

FO(e,a,, D) = Loe — 9P 4 Dy Se(w*(c, a), v* (¢, a), ¢, a)[ib, V]
+ DSy (w*(c, a), v¥(c,a),c,a), (4.61)

we see that
F(e,a, dw*(c,a), dv*(c,a)) =0 (4.62)

for all (c,a) € Qs. Unfortunately, F © does not depend C 1-smoothly on the variable c,
on account of the term g'(®(§) + w*(c, a)(£); @) appearing in D, N (w*(c, a)(€), &, a).
Indeed, one cannot take (r — 1) derivatives with respect to & followed by one derivative with
respect to ¢, since g is only of class C”. However, F(© is in fact C'-smooth when interpreted
as amap from  x H'~! x Rinto H"~2. Arguing as above, one may now apply the implicit
function theorem to the problem

FO%, a,w, ) =0, (4.63)

establishing that the solution branches (c, @) — d.w*(c,a) € H" -1 coupled with (c, a) —
d.v*(c,a) € R are C'-smooth. The desired smoothness can now be obtained by repeating
this argument a sufficient number of times. O
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Proof of Theorem 2.2 In view of the discussion above, it only remains to establish the
inequalities (2.35). Inspecting (4.61) and exploiting the identities

w*(c,a) =0, vic,a)=v (4.64)
shows that
— Loedew™ (¢, @) + d:v*(c, 6)5/ = D.Sc(C) = —®'(§ —¢Ap), (4.65)
which yields
©_
v (c,a) = —/ Y(E)D (6§ —cAndE <. (4.66)
—00
Proceeding in a similar fashion and exploiting (Hg), we also find
oo
31" (C, @) :/ V(5)d.8(®(§); a)dé <0, (4.67)
—00
as desired. O

Proof of Corollary 2.3 Ttem (i) is a direct consequence of the continuity of the map (c, a) +—
v(c, a), the definitions of a* (c¢) and the inequalities (2.35). Item (ii) follows from [29, Thm.
2.6] and the fact that (4.39) with ¥ > 0 and ¢ = 0 is weakly coercive in the terminology of
[29]. In particular, this result states that 0 < a~(0) < a*(0) < 1 and the desired inequalities
now follow from continuity of the map (c, a) — v(c, a). O

Proof of Corollary 2.5 Let us first consider the inequalities
Cll)ngoa (c) <ale Ciuzlooa (c)>a_. (4.68)

We only establish the first inequality here, as the second one follows in a similar fashion. In
order to relate the system (4.39) with k = 1 to x = 0, we assume ¢ > 0 and perform the
rescaling
t=c'e, pu= E, e=c", (4.69)
c

which transforms (4.39) with x = 1 to

1
ne'(¢) = E[‘NC — AN =P+ P —€)+ P +€) —2P(¢) +g(P(5); a). (4.70)

We write i(€, a) for the unique value of  for which (4.70) admits a non-decreasing solution
® with

lim ®(¢) =0, lim @) = 1. @71
¢——00 ¢—+o0

By the same arguments as developed in this section, the map (€, a) — (€, a) is continuous
foralle € Randa € (0, 1). Since u has the same sign as v, we obtain the first inequality of
(4.68) by taking the limit € | 0.
The statements
af <1, aZ>0 (4.72)

again follow from [29, Thm. 2.6], as (4.39) with x = 0 is coercive at ® = +1 or & =0
when ¢ > 0 respectively ¢ < 0. Finally, the identities
Ul =—00, alf, =400 4.73)

—0o0

follow directly from [29, Thm. 2.2]. m]
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4.3 The Anti-continuum Limit

In this subsection we continue our discussion from (4.2). We first consider the special case
that (cAr) "' = M = g € Q, with ged(p, ¢) = 1. In this case, solutions to (4.39) generate
solutions to the LDE

%u(hé) = i[u(l,é — MY —ut O+ k[ut E+ 1) +ult, & — 1) —2u(t, §)]
+g(u(t, §); a), (4.74)
posed on the lattice & € p~!Z, via the correspondence
ut, &) =oWwr+§). (4.75)
We note that (4.74) can be embedded into the more general system

d N
U E) =D du € — jpTh) —u(t,§)]

j=1

N
+ > dfu, £+ jp~") —u@, )1+ g(u(t, £); a) (4.76)
j=1

for some integer N > 1 and coefficients d* > 0. Following [22, Prop. 4.1], we see that
the LDE (4.76) admits a comparison principle. In particular, any two solutions #1 and u» to
(4.76) that have

ui(to, &) < ur(to, &), &ep'Z 4.77)
for some 79 € R, will in fact have
ui(t,€) <ux(t,8), Eep 'z (4.78)

forall t > 19.
As a consequence, if a solution u to (4.76) has the weak monotonicity property

uto, &) <ulto,&+p~"), &ep'z (4.79)
for some 7y € R, then we also have
ut, &) <ut, 6 +pH, tepl'z (4.80)

for all r > #¢. This is useful in conjunction with the following two results, which are closely
related to [25, Thm. 2.8].

Lemma 4.8 Consider the LDE (4.76) and suppose that (Hg) is satisfied. Fix a € (0, 1) and
introduce the quantity

N
di =>"df. (4.81)
j=1

Suppose that there exist 0 < u; < u, < a so that for all u € (u;, u,) we have
gu;a) <df(u—1), (4.82)

which is the case whenever d;F > 0 is sufficiently small. Consider any solution to (4.76) that
has the property
0<ultg.§) <ultp.§+p =<1, Eep'Z (4.83)
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for some ty € R. Then for all pairs (t., &) € R x p~'Z for which
tez 10, u(ts, &) € (g, uy), (4.84)
we have the inequality
%u(t*, &) < 0. (4.85)
Proof The remarks above imply that also
O<u(t§) sut§+p H<l Ecp 'L (4.86)

In particular, we may estimate
d N -
U ) =D Tl E = ) — u(t, 8]
F 3 At § 4 jpT) = (e 601+ g (1. 625 a)
Ny - )
=D Al &+ T —u(t, 891 + g (ut, €05 a)

< Zle dHIL = ults, §01 + g(u(te. £): a)

= d [1 — uty, £)] + g (u(tx. &): a)
< 0. (4.87)

m}

Lemma 4.9 Consider the LDE (4.76) and suppose that (Hg) is satisfied. Fix a € (0, 1) and
introduce the quantity

N
d; => d;. (4.88)
j=1

Suppose that there exist a < u; < u, <1 so that for all u € (u;, u,) we have
g, a) >d, u, (4.89)

which is the case whenever d,; > 0 is sufficiently small. Consider any solution to (4.76) that
has the property

0<u(to.&) <utp.6+pH<l, Eep’'Z (4.90)
for some ty € R. Then for all pairs (t, £) € R x p~'Z for which
t=1tg, u(t,§) € (u,ur), (4.91)

we have the inequality

d

—u(t, 0. 4.92

48> (4.92)

Proof Proceeding as in the proof of the Lemma above, we estimate
d N -
U ) =D d e £ — ) —u(t, £)]
N
+ - )
+Zj=1d,- [t & + jp~ ") — u(te, €)1+ g (u(ts, £ a)

> Z;V:l A7 [t & — jp") = (e £0)] + g (u(ts, £); )
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%

N - .
— ijl 7 u(ty, &) + g (u(ts, £2); a)

= —d u(ty, §) + g(u(t*, §4); a)
> 0. (4.93)

[m}

Proof of Corollary 2.4 For ¢ > 0, we have dj =«kandd, =« + i, while for ¢ < 0, we
have df =« + i and d,. = «. Since g depends continuously on a, it is possible to restrict
the size of df > 0 in such a way that both conditions (4.82) and (4.89) are satisfied for all a
that have |a — a| < 8, for some small 6, > 0. For all such a we necessarily have

v(c,a; k, At) =0, (4.94)

since (4.85) and (4.92) together preclude any non-decreasing wave profile ® that satisfies
the limits (4.92) from actually travelling. We thus obtain

1 1
a (c;k, At) <a — 58“ <a-+ iéa <a'(c;k, At) (4.95)

for all ¢ for which cAr € Q. This last rationality restriction can be removed by using the fact
that the maps ¢ — a™(c; k, At) are non-increasing. O

5 Discussion

In this paper we studied the existence of travelling wave solutions to fully discretized scalar
reaction—diffusion systems in one spatial dimension. We considered a family of discretiza-
tion schemes commonly referred to as the BDF methods, which include the well-known
backward-Euler discretization. We constructed travelling waves in a variety of different lim-
its by employing several distinct techniques. In addition, we were able to prove the non-
uniqueness of the a(c) relationship in the anti-continuum regime. In this final section we
discuss various issues that we encountered during the preparation of this paper.

5.1 Irrational Values of M = (cAr)~!

At present there is still a large disconnect between the results of Theorems 2.1 and 2.2.
Indeed, the latter result is independent of the (ir)rationality of M, while this distinction plays
a major role in the former result. In addition, the existence results obtained in [5] for fully
discretized travelling waves also cover both rational and irrational M. Those results were
however obtained using completely different techniques that do not involve the operators
L, m and do not address questions such as uniqueness and parameter dependence.

The technical obstruction in our approach is the interpolating procedure used in Sect. 3.
In particular, one would like to perform a second interpolation procedure in the transverse
direction and build functions in H!(R, L2([0, 1)) from elements of H ,1 - This would allow
functions defined on different subsets of R to be compared to each other, which is a natural
first step towards taking the limit ¢ — oo.

The problem however is that Eé’ | is compact, while L2([0, 1], R) is not. In particular, one

does not have any control from below on the L2([0, 1], R) norm of the components of the
limiting functions Vi (-, &) and W, (-, £) in the proof of Proposition 3.7. This means that the
inequalities (3.141) and (3.143) fail. The difference with respect to the first interpolation in
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the &-direction is that the travelling wave equations provide a natural bound on the differences
Dy, M;Vj, while there is no similar control over terms of the form p;l [v;(&+ p;I) —v; (&)

5.2 Exponentially Small Effects

Arguing in the fashion of the proof of Theorem 2.1, one finds that the leading order dependence
on ¥ occurs in the term R¢. This suggests writing

dpem (9, @) = ¢y Ty, Vo, 3, [Py — DeuPo )y, + OM ™). (5.1)

Unfortunately, this expression does not appear to be very useful, as we now discuss in some
detail.
Following [37], let us consider a function f : R — R that decays as

fEe=0(l"). & %o, (5.2)
for some € > 0. Let us also assume that f can be extended to an analytic function
fi{zeC:|Imz] <1} - C (5.3)

for which & — f(in+§&) e LY (R, R) for each n € (—1, 1). Upon writing

flw) = / fE)e 8 dg (5.4)

for the Fourier transform of f, our assumptions imply the decay rate
flwy=0(), o +oo (5.5)

for every o < 1.
Let us now introduce, for any integer p > 1 and ¥ € R, the quantity

T, =p~" > fE+), (5.6)

tepZ

which is well-defined on account of our assumptions above. The well-known Poisson sum-
mation formula states that

T,() — / f& de =" [FQrpj)e™™ P 4 f(—2rpj)e " "PI], (5.7)
. =
which gives

oo
0T, () = D> Quipp)|[ fQrpj)e*™ P — f(=2mpj)e>"""PI]. (5.8)
j=1
In particular, we find that for any o < 1 we have

W Tp(®) = 0 2™P),  p— oo (5.9)

As an example, for the function

fé&) = (5.10)

142
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we may explicitly compute

1
T,(®) = p lz,,-ez T TTR
cosh(m p) sinh(w M)
cosh?(p) — cos2(mp®?)
1-— cos(ﬂpﬁ)2 -1
sinh2 (7 p) ] ’

= 7Ttanh(71p)’1 [l + (5.11)
which gives

1 — cos(rcpl?)2

-2
Oy Ty(¥) = — sinh_z(rrp)n tanh(rrp)_l |:1 + :| (sinQmpd)mp)

sinhz(np)
= —472 psinQurp®)e P + o(pe”>P) (5.12)

as p — oo. Such terms are hence exponentially small as p — 0o, which means that they will
not show up at any order when performing a Taylor expansion in the variable p~! near zero.
In particular, we do not expect to be able to analyze the term (5.1) and its propagation through
the fixed point argument outlined in Sect. 4 by using only standard Melnikov methods.

A way around this could be a formal asymptotics-beyond-all-orders method such as the
one outlined by King and Chapman [26], which could potentially be used to study systems

of the form
ceDE—) —DE)] =€ [PE+ )+ DE —€) —20(E)] +gw;a)  (5.13)
for small € > 0, again with the usual limits

lim ®() =0, lim (&) = 1. (5.14)
E——00 £—+4o00

Ifu+— g(u, %) is anti-symmetric around u = %, one can follow the cut-off procedure that
was developed in [26] for the spatial discretization

c®@'(§) = € [DE + ) + DE —€) —20(E)] + g(u; a), (5.15)

to formally find an interval Z, = [% - %(Su, % + %Sa] of width 8, ~ e¢~*/¢ for some a > 0 s0
that (5.13) admits only solutions with ¢ = 0 whenever a € Z,. For a slightly outside Z,,, we
believe a second cut-off procedure could be used to uncover the difference between (5.13)
and (5.15). In particular, we believe that the expected exponentially small fluctuations in ¢
could be uncovered by appropriately sampling the remainder equations on different subsets
of the line.

Another way could be to understand how poles of the functions ® and W behave under
the fixed point iteration procedure described here. This would require understanding the
solutions to MFDEs of the form

—cV' @4+ v+ D+viE—1) —2v@) + ¢ (PR):a)v(z) = ﬁ (5.16)

with a complex variable z. Compared to meromorphic ODEs, the difficulty here is that one
now expects poles to occur at more locations that just z = f and the poles of ®. In particular,
one can no longer perform local expansions as in [26].
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5.3 Discontinuities of a®

For the purpose of this discussion, let us fix ¥ > 0 and At > 0 and introduce the shorthands
a*(c) = a®(c; k, Ar). In addition, let us fix cg in such a way that coAr € Q. The left-
continuity of a™ and right-continuity of a ™~ stated in Corollary 2.3 imply that

limat(c) =at(cy), lima (c)=a (co). (5.17)
cteo cleo

In particular, whenever the strict inequalities

liTm a=(c) > a” (o), lilm at(c) < at(c) (5.18)
cteo €y Co

hold, we may conclude that
a”(co) < a*(co). (5.19)

implying that solutions to (2.32) with the limits (2.34) exist with the same wave speed ¢ = ¢g
at multiple values of a. The numerical results in Figure 1 indicate that the strict inequalities
(5.18) can indeed be expected to hold for coAr € Q, with the size of the jumps roughly
increasing with the strength of the resonance. This is reminiscent of the crystallographic
pinning phenomenon described in [7,20,23,30], which concerns the interval of detuning
parameters a for which planar wave solutions to the LDE

ij = Uit1,j + Ui j1 it +ui o1 —duij +guijia), G, j) €z  (5.20)

fail to propagate. Such solutions can be written as

uij(t) = ®(icosf + jsinf + vt), (5.21)
again with the limits
lim &) =0, lim &) =1. (5.22)
£——00 £—+4o00

The wave speed v = v(6, a) depends uniquely on the angle of propagation 6 and the detuning
parameter a € (0, 1), allowing us define the quantities

Ay (0) = supfa € (0, 1) : v(B,a) > 0} € (0, 1),
altv(@) =inf{a € (0, 1) : v(0,a) <0} € (0, 1). (5.23)

The conjecture now is that

lim a (0) < a(B0),  lim a., @) > ag, (@) (5.24)
9*)90 9*)90

whenever tanfy € Q. In [20], the authors provide a proof for these inequalities for the
horizontal and vertical directions 6y € %Z, provided a generic Melnikov condition is satisfied.

Although the quantities atj\fv do not depend in a monotonic fashion upon the angle 6,
we believe that the core mechanisms leading to the jumps (5.24) and (5.18) are closely
related. Indeed, we expect that the general spirit of the center manifold approach developed
in [20] should also be applicable towards establishing (5.18). However, significant hurdles
still remain to be overcome. In particular, the dimension of the systems that need to be
analyzed can become large as the height of the fraction c At increases. In addition, in order to
prove the strictness of the inequalities (2.45), which correspond to the limiting case ¢y = oo,
one would need to overcome the lack of monotonicity of the eigenfunctions described in [20,
Prop. 1.3]. This is a consequence of the fact that the limiting system (4.70) is a pure delayed
or advanced equation.
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