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Abstract—This paper considers an initial-boundary value problem for a reaction—diffusion equation with
a singularly perturbed Neumann boundary condition in a closed, simply connected two-dimensional
domain. From a physical point of view, the problem describes processes with an intensive flow through
the boundary of a given area. The existence of a stationary solution is proved, its asymptotic is constructed,
and the Lyapunov stability conditions for it are established. The asymptotics of the solution are constructed
by the classical Vasilieva algorithm using the Lusternik—Vishik method. The existence and stability of the
solution are proved using the asymptotic method of differential inequalities.
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INTRODUCTION

Boundary value problems for parabolic and ellip-
tic equations describe various processes in physics,
chemistry, biophysics, and in other applied prob-
lems. The monograph by Pao [1] considers var-
ious types of elliptic problems and describes their
possible applications. An extensive monograph [2]
also focuses on the physical application of the cor-
responding mathematical models. A number of in-
teresting physics applications can be found in [3,
4]. In applications these equations are widely used
to describe excitable spatio-temporal media and are
called reaction-diffusion-advection equations. They
are used both to study autowaves (similar to the
well-known Belousov—Zhabotinsky reaction) and to
describe stationary structures that determine the dy-
namics of the process. Parabolic equations of this
type act as mathematical models in nonlinear wave
theory and are called Burgers-type equations (see [5,
6] and references therein). Reaction-diffusion equa-
tions can describe processes with intense sources; in
this case, a small parameter appears at the differential
operator. A distinctive feature of solving such prob-
lems is the transition layers [7, 8]. Solutions to a
number of problems have a boundary layer, that is, a
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sharp transition near the boundary of the considered
area.

This paper considers a problem with a singular
second-type boundary condition. The work develops
and generalizes the results of [9, 10] for a new type
of problems, which is of interest from both theoretical
and practical points of view.

1. PROBLEM SETUP

We consider a reaction—diffusion equation with a
singularly perturbed Neumann boundary condition in
a closed, simply connected two-dimensional domain
D, bounded by a sufficiently smooth boundary 9D.
Below, we assume that the boundary 9D is specified
parametrically: =z = (), y =9 (6), where 0 <89 <
© is a parameter, and as it increases from 0 to ©,
point (¢(0),(0)) passes through each point of the
boundary 0D:

)
Nu = e?Au — 88:: — f(u,x,e) =0,
x = (r1,22) € D, t>0, |
uw(r,0,¢) = wi(z), (x) € D, (1)
ul - _ Mz cap, t>o.

\ an oD

The derivative in the boundary condition is taken
along the inward normal to 9D. From a physical
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point of view, the problem describes processes with
an intense flux across the boundary of a given area.
This work has the goal of investigating the stationary
solution of problem (1). This solution is a solution to
the elliptic boundary value problem

Lu:=?Au — f(u,z,e) =0,

ou|l  h(z)
onlyp €’ (2)
(x) € D.

The right side of the boundary condition contains
a small parameter £ > 0, which corresponds to the
presence of intense sources at the boundary 0D. The
presence of a small parameter makes the Neumann
boundary condition singular and results in a more
complex boundary layer in the solution.

The purpose of this work was to investigate the
existence of a solution with a boundary layer for prob-
lem (2) and its Lyapunov stability.

We require the fulfillment of the following condi-
tions:

(AO) f(u,z,¢) everywhere in D, h(z) on the
boundary 9D and ¢(0), ¥(0) at 0 <6 <O are
sufficiently smooth functions.

(Al) Degenerate equation f(u,z,0) =0 has a
root u = ug(z): fu(uo(z),z,0) >0,z € D.

2. CONSTRUCTING THE ASYMPTOTICS
2.1. The Local Coordinates

To describe the solution near 9D let us intro-
duce the local coordinates (r,0) in its sufficiently
small neighborhood, where r is the distance from
a given point inside this neighborhood to a point on
the boundary 0D with the coordinates (¢(8),(0))
along the normal to 0D. It is known that if the
boundary is sufficiently smooth (the functions ¢(0)
and 1(0) have Hoelder continuous derivatives), then
in a sufficiently small neighborhood of the boundary
there is a bijection between the initial coordinates
(x1,x2) and local coordinates (r,6), given by the
formulas:

r1 = 90(9 ve
\/909 + 1/’9

xo = p(0) + o
\/909 + 7/)9

The unit tangent vector k and the unit normal
vector n to 0D are given by the formulas

1 —p
\/1+1/}9/809 B \/9034‘1/}2
Yo/ o » = ©o
J1+93/e Ve + 3
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Passing to the new variables, we obtain the follow-
ing expression for the problem operator:

0? OHy 0
H
£= <a 2 50 o oy
L1 0?
H2 002 )
where Hy are H, are the Lame parameters:

H = \/ 8m1
to=J(2) e ()

Let us introduce the stretched variable £ = "

“ o (1) o

8m2) _1

Then, expanding the coefficients of the partial deriva-
tives in series in powers of ¢, we obtain for the problem
operator:

0?2 0 — >
r_ iy ©oote — Voo +Z

o¢? ¢ \/ V2 + oF =2

where £; are linear differential operators containing
2

EZEZ',

partial derivatives and Since the local coor-

00 062
dinate r is introduced as a distance along the inward

normal to 9D, the boundary condition operator in
local and stretched variables takes the form
0 0 0

3 =& =

on or 0¢

2.2. The General Form of the Asymptotics

Let us construct the asymptotics of the solution
using the standard algorithm of the boundary function
method (see[11, 12]), according to which the sought
function is represented as the sum

u(z,e) = u(z,e) +II(, 0, ¢). (3)
Nonlinearity is presented in a similar form:
flu,m,e) = F+10f(u,&,0,¢) = f(u(z,e),z,¢)

+f(u< 0)-cc
\/809"‘1%

;¥(0)

+ Ef o ,E) + H(§767E)7 90(9)
\/gog%—%

et (o (0) + et P E)
NC Y JA+vg
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;9(0)

f<U<()£ Ve
\/909"‘1/@
+et ¥ ,6),90(9)
N

e Py ©p 75) '
NS N

In these representations u(z, ¢) is the regular part of
the asymptotics that describes the function u far from
the boundary 9D and T1(&, 6, ¢) is the boundary layer
part of the asymptotics that describes the solution
near the boundary dD. Both terms are represented
as series in powers of e:

u(x,e) = to(x) + ey (x) + ...
H(§7 97 E) = H0(§7 9) + elly (57 9) +

Y(0) + €&

Let us expand eF and I1f into series in powers of
e using the notation:

f(z) = ( o(z),x, )
F(&,0) = f(uo(e(8),9(6))
+1o (¢, 9) 0(0),(0),0)

(0

- f(U()(O, 9) + HO(é.v 9)7 07 97 0)7
and let us use similar designations for the derivatives
of these functions (either old or new coordinates can
be used to represent the boundary layer part of the

nonlinearity, whichever is more convenient for the
specifics of the problem).

2.3. Regular Part

Substituting (3) into the original problem (2) and
dividing this problem in a standard way into prob-
lems for the regular and boundary layer parts, we
obtain a sequence of problems for determining the
coefficients of the regular and boundary layer parts
of the asymptotic approximation. For ug(z) we ob-
tain: f(uo(z),x,0) = 0. Taking condition (A1) into
account ug(z) = ugp(x). The first order of the reg-
ular part function is determined from the equation:
fu(z)y = —f-(x). The arbitrary order of the regular
part functlon is determined from equations of the
form: fu(x)u = Fy(x), where Fj(z) is a function
known at each step that depends on the coefficients
of the regular part of the asymptotic approximation of
previous orders.

2.4. Boundary Layer Part

The problem for the zero order of the boundary
layer part of the solution has the form:

(6°11,
&2
= £ (10 ((6), ¥(9)) + o, 0(0).(0),0)

(4)
oty |
85 - h(07 9)7
£=0
\HO(OO, 9) =0.

Problem (4) is an ordinary differential equation of
the second order (6 is a parameter), which can be
analyzed on the phase plane (IIy, ITj)) (Fig. 1).

Point (0,0) in the phase plane is a saddle point
of rest. Problem (4) has a solution if the line IIj, =
h(0,8) intersects the separatrix directed to the point
(0,0). An analysis of the phase plane shows that sev-
eral such solutions are possible. Below, we show that
if at £ = 0 the value of (Ilp,If)), 0 < § < © lands in
points A, B, C, D, then, moving from them along the
separatrix to the point (0, 0), we can obtain a solution
to problem (4). Let us formulate the conditions for
selecting solutions:

(A2) Equation

i<2 / F(aao((0), (0))
0

1/2
+ o, @(0),1[)(9),0))(10) = h(0,0)

has a root s=s(f) for each fixed 6 such that

f(ao(p(0),  ©(0)) +s(6), ©(0),%(0),0)) >0 at
s(0) >0  and  f(uo(p(0),¥(0)) + s(6), (0),
¥(0),0)) < 0ats(f) <0.

We note that the points indicated by squares in
Fig. 1 for IIp(0,6) > 0, correspond to solutions with
a nonmonotonic boundary layer, since as the deriva-
tive IIp moves from these points along the separa-
trix to the saddle point (0,0), it goes over zero and
changes sign. The study of such types of solutions,
as well as solutions that correspond to the points
indicated in Fig. 1 by open circles, were not carried
out in this work.

The problem for the first order of the boundary
layer part has the form:

2
T~ hEom = Gic.0)
o1l . _817,0(0, 9) (5)
o€ or
£=0
H1(007 9) = 07
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Fig. 1. An example of the phase

where

) B Yo Oug
X (ul(go(Q), ¥(0)) = ¢ \/903 2 oy ‘(p(e),w(o))

o Oug
e \/goéo—i— 3 O ‘(@(9)71&(9)))
g
v+
T N PR A (X
Ui+

Y fa)ee P
\/ Vi + % VU + 3

F( 3Ho Poey — 11196306
— ':L‘)c‘:
\/% + 3

- fm (67 0)5

+ fur (2

The solution to this problem can be obtained ex-

plicitly:

Hl(éae) = Oz ) <_ 67“’

/Z Gl X7 aX)

9)/Z2 /z 0)G1(x, 0)0xom,
0 n
where z(¢,0) = 8;150.

MOSCOW

SN
c'\/ DU/:(O, 6)>0

plane of the problem (4) for a fixed 6.

Using the proposed scheme, we can construct an
asymptotics of an arbitrary order (k):

k
Up =) e'(wi(x) + 1(€)).
=0

3. JUSTIFICATION OF THE ASYPMTOTICS
3.1. The Existence of a Solution
To prove the existence of a solution, let us use
the scheme of the asymptotic method of differential
inequalities (see, for example, [7, 18] and references
therein). For this, we construct the upper and lower
solutions of the problem (2) in the domain D, §(x, €),
and a(z, ). For convenience, let us recall the defini-
tion of these functions. -
(Bl): a(z,e) < B(x,¢e) forz € D.
(B2): L(B) <0< L(a) forz € D.
op Oa
B3): <@ <e)’|
(B3) “onlop = W) < “onlop

Let us build the upper and lower solutions as
a modification of the (n + 1)th order of the con-
structed asymptotics:

o(2,) = Un + ™ (it (2) — 7
HL41(,0) + Ta(6.0)).

B(z,) = Un+ & (1 () + 7
| L1 (6.6) + 115(5,9)).

Here v > 0. Functions II,(¢, 6) and 1Ig(&, 0) are
determined from problems similar to (5):

(6)

0?11,
652 - f (€ 0) a — Ga(€70)7
oll,
= —4,
% |,
11, (c0,0) = 0,
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Py -
gz~ JulE O = Ga(E,0)
ATl
= (57
0& o
Hg(oo, 9) =0,
where G, (€, 0) = —’y(f(&@)u — f(z1,22)u
Gp(&,0) = —=v(f(& 0)u — f(x1,22)) — Ae™" Tt

can be shown that for the function IIp(¢,6) the
exponential estimate |TIo(¢,0)| < Ce™"% is satisfied,
where C' > 0 and k > 0. This implies the exponential
estimate of the expression (f(&,@)u — f(z)u) and,
therefore, it is possible to choose such numbers A
and r, that G, is a positive and G is a negative
exponentially decreasing function.

Functions II,(,6) and 1I5(&,0) are defined ex-
plicitly using formulas similar to the formula for
Hl(éae):

o) = 575
ag<o,9>
(60 1 [
* 5, 2(0,0) /z(x 0)G 0)dx
86(079) 0
13 0o
€0 [ 2y gy [ Z00-00Gatx.0)dxan,
0 n
mae.0) = & (o)
e (0.0)
(60 1 [
to, 2(x, 0)G(x, 0)dx
ggm,e) ““’)o/

0)Gg(x,0)dxdn.

I3 00
€0 [ gy [ 20
0 n

[t is established in a standard way that exponential
estimates hold for I, (&, 0) and IIg(&,0). It is also
easy to show that due to condition (A2) I, (&, 0) < 0,
II5(&,0) > 0, which ensures the order condition of the
upper and lower solutions of (B1).

Let us now check the fulfillment of condition (B2).
We substitute the expressions for the upper and lower

413

solutions of (6) into the original operator of the prob-
lem (2). We get:

{Ea(m, E) = egntl (Ga + fu(x)’}/) + O(€n+2)7
LB(z,e) = "G — fulz)y) + O(e™T2).

Due to condition (A1), the positivity of G, and

) )+Ae—n§ negativity of G g condition (B2) is fulfilled.

To check the fulfillment of condition (B3), let us
substitute (6) into the boundary operator of the prob-
lem (2)

8ﬁ naH/B n+1

On op =h(z)—¢ o€ leo + 0"
= h(z) — "5 + O(e"™h) < h(x),

Ja B B » Ol il

©on ‘8D = lz) —¢ ¢ le=o +0E)

= h(w1,m2) + "5 + O(e") > h(w).

Therefore, for functions a(z,e) and B(x,¢e) all of
the conditions (B1)—(B3) are fulfilled. It follows
from the results of works on comparison theorems
(see, for example, [1]) that there exists a solution to
problem (2) for which the following inequality holds:
a(z,e) < u(z,e) < B(wy,w9,¢) at z € D. Thus, the
following theorem has been proven.

Theorem 1. Suppose that conditions (AOQ)—
(A2) are fulfilled. Then for sufficiently small € for
the function 1y(§,0) chosen according to condi-
tion (A2) there exists a corresponding solution
u(xy,xe,€) of problem (2) with a boundary layer
near 0D, for which the function Up(z,c) is a
uniform asymptotic approximation with accuracy

e"tlatz e D.

4. ASYMPTOTIC STABILITY
OF THE SOLUTION

The method of differential inequalities also makes
it possible to prove the Lyapunov asymptotic stability
of the solution (3) as a stationary solution of the
parabolic problem (1). For this, nonstationary upper
and lower solutions of problem (1) are constructed
in the form a(z,t,¢) = u(z,e) + e A (a(z,e) —
u(z,€)), Bla,t,e) = u(z,e) + e MV (B(, )~
u(z,e)), where A(e) > 0 is sufficiently small. It is

clear that @ < 8. It can be shown that NV.8 <0
and Nza > 0. The proof of similar inequalities is
presented, for example, in [10, 17]. In this case a
modified first order asymptotics, that is, oy (x,¢) and
Bi1(x,€), can be taken as a(z,e) and S(x,e). Thus,
for the solutions described by Theorem 1, asymptotic
Lyapunov stability occurs with an attraction domain
of at least [y (x, €), B1(z, €)].

MOSCOW UNIVERSITY PHYSICS BULLETIN  Vol.75 No.5 2020
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Theorem 2. Suppose that conditions (AQ)—
(A2) are [ulfilled. Then, every solution u(x,e)
of problem (2), the existence of which is sup-
ported by Theorem 1, is asymptotically Lya-
punov stable with a stability domain of at least
[1(z,€), B1(x,€)]; therefore, u(x,e) is the only
solution to problem (2) in this area.

CONCLUSIONS

This paper considers a new type of problem with a
singularly perturbed boundary condition of the second
kind. A formal asymptotics of an arbitrary order of ac-
curacy is constructed, and conditions for the operator
of the problem are obtained, ensuring the existence
of a stable solution with a boundary layer. The exis-
tence and stability of the solution was proven using
the scheme of the asymptotic method of differential
solutions. The paper also highlights the conditions
that allow the presence of a nonmonotonic boundary
layer, which determines a possible direction for further
research in this area.
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