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A self-similar solution for the porous medium equation
in a two-component domain

JAN FILO* AND VOLKER PLUSCHKE

Abstract

We solve a particular system of nonlinear ODEs defined on the two different components
of the real line connected by the nonlinear contact condition

w =h", h = (w) at the point © =0.

We show that, for a prescribed power-law nonlinearity ¢ and using the solution (w,h), a
self-similar solution to the porous medium equation in the two-component domain can be
constructed. We provide the rigorous proof of a theorem in which the formula for the free
boundary already presented in [8] is given.

1 Introduction

Let 0 < m,o < 1 be given. The main concern of this paper is to deal with the following
system of nonlinear ODEs (see [8, Section 6))

w’(z) + z(w™(x)) — %wm(x) =0 for =<0,

W' (z) + az(h? (z)) — 1f“mh0(x) =0 for z>0,

w'(0) = 1'(0), h(0) = Mw(0), (1.1)
w(z) — (—a :c)l/(l_m) =0 ((—a :L‘)m/(l_m)> as T — —00,

h(z) -0 as x — oo,

where a, M are given positive constants,

1—mo m+ 1
S AToi-m YT ox1 (12)
and
f = O(g) means ligsgf‘;((g‘ <00 (1.3)

We prove that there is a weak solution (w,h) of this system such that w is a smooth
decreasing function with w(0) > 0, w'(0) < 0 and h is a positive smooth decreasing
function on [0, () that is identically zero for all x > (, i.e.

h(z) >0 for z€[0,{) and h(z)=0 Va>(. (1.4)

Keywords: contact condition, free boundary, nonlinear ODE, porous medium equation, self-similarity.
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The reason why we study the system (1.1) with such particular choice of exponents (1.2)
is the following. Assuming, that (w,h) is our solution of (1.1), functions

w(x, t) =t/ "My (%) and  v(z,t) = /0" (%) (1.5)

are appropriately defined solutions of the system of nonlinear PDEs

(u™) — Ugy =0 —o<r<0, 0<t<T,
(V7)) — Vg =0 0<z<oo, O<t<T,
Uz (0,t) = v,(0,t) 0<t<T, (16)
v(0,t) = M u®(0,1) 0<t<T, '
u(z,0) = (—az)/(=m) —oo <z <0,
v(z,0) =0 0<z<oo.
These solutions (1.5) are invariant under the dilation scaling (self-similarity)
t
u(x,t) = A/(A=m) g, <§, /\) for <0, t>0,
for all A >0, (1.7)

x t

vz, t) = X/ y ()\a, X

) for >0, t>0,

and they can provide us with useful information about the behaviour of the interface (or
free boundary)

I[v] = {(z,t) € [0,00) x [0,00) : x=£&(t)}, &(t) = inf{x >0: v(z,t) =0}.

Our main result is the rigorous proof of the fact, presented already in [8], that the
interface in this case has the explicit solution

€y = ¢ (1.8)
for ¢ given by (1.4), i.e.

v(z,t) >0 on [0,£(t)) and w(z,t) =0 on [£(t),00), t>0. (1.9)
The asymptotic condition for w as  — —oo is a stronger version (and, in fact, our result)
of the more common condition

w(z)

(_ax)l/(l—m)

-1 asz— — (1.10)

which is required that u given by (1.5) approaches the initial condition in (1.6).
If we consider more general contact condition

v(0,1) = ¢(u(0,1))

for some other continuous increasing function ¢ in (1.6) which is done for our auxiliary
problems to (1.1) on a bounded domain, then we are loosing the relation between (1.1)
and (1.6) through (1.5). The behaviour of the interface for more general (even for another
power nonlinearity) contact condition is an open problem. Also the uniqueness of (1.1)



remains open and the question arises if some further restrictions are needed in order to
prove it.

Additional information about self-similar solutions and further references concerning
the porous medium equation can be found in [1]-[3], [5], [13],[14]. The motivation for
studying the free boundary problem with such a contact condition can be found in [10],
see also [7].

The paper is organized as follows. Initially, in Section 2, we define an approximation
of problem (1.1) on a bounded domain (Problem (P)) as well as a suitable approximation
of the contact condition (Problem (Pr)). In Section 3 we derive comparison principles
for these two problems and we find explicit sub- and supersolutions, which are useful for
the original problem (1.1), too. In Section 4 we prove existence of a solution: first to
problems (P) and (P1) and then, by an approximation process, to (1.1). These proofs are
essentially based on the results of Section 3. Finally, in Section 5 we show that (1.5) is a
(weak) solution of the porous medium system (1.6) and we derive properties (1.8),(1.9) of
the interface which are obtained from our knowledge concerning the behaviour of (w, h).

Let us finish this section by introducing some notation. We write u™ instead of
|u|™sign u. Moreover, we set [w] := max{w, 0} for the positive part of w and sign™ (w):=
max{sign(w),0}. A function f is said to be increasing (nondecreasing) if = < y implies
flz) < fly) (f(z) < f(y)). If the last inequality is reversed, we obtain the definition
of a decreasing (nonincreasing) function. We call a function f : [a,b] — R piecewise
monotone, if [a,b] may be subdivided into a finite number of subintervals where f is
nondecreasing or nonincreasing. H'(a,b) = W2(a,b) is the usual Sobolev space, see
e.g. [6]. In the following we use the notation V' = HY(—1,0) x HY(0,1) with its closed
subspaces V := {p = (¢7,¢") € V1 ¢7(0) = 9T (0)}, V° := {p = (p7,9pT) € V :
o (=) = ¢*T(l) = 0}, and V° = VN V° V and V° may be identified with H'(—¢, /)
and H'(—¢, (), respectively.

2 Approximation

In what follows we shall approximate problem (1.1) in two steps. First we consider our
system on a bounded domain, i.e. we investigate

D w = —w"(z) — x(w™(z)) + 1L wh(z)=0  for —f<z<0, (2.1)
—-m
Dth:= —1h"(z) — ax(h’(x)) + 1oiam h?(z) =0 for 0<z</?, (2.2)
with boundary conditions
w(—=f)=w; >0, h({)=0 (2.3)

and the general contact conditions
w'(0) =K' (0),  h(0) = (w(0)) (2.4)

for some continuous and increasing function ¢ : R — R, 4 (0) = 0.

Condition (2.42) generalizes the condition h(0) = Mw*(0), which seems to be the
only form to get self-similar solutions to the porous medium system (1.6).

In the second step conditions (2.4) are replaced by the approximation

w'(0) + L (¢(w(0)) — h(0)) =0, —h'(0) 4+ L (h(0) — ¢(w(0))) =0 (2.5)

3



for some L > 0 that we finally send to +oco. In the following we refer to (2.1)-(2.4) as
Problem (P) and to (2.1)-(2.3),(2.5) as Problem (Pr,), respectively.

Now we introduce the notion of a solution, subsolution, and supersolution, resp., to
these problems in a weak sense.

Definition 2.1 (a) A couple (w,h) € V is called (weak) solution of Problem (P) if it
satisfies the relation

0 m
/e(w’(go)' +w™(zp”) + 1—m wmsf’*)dl’

¢
+ /0 (h/(goﬂl +ah? (zpt) + %hgﬁr)dm + g(cer(O) - cpf(O)) =0 (2.6)

for some g € R and for all o = (¢, ") € V° as well as the conditions
w(—0) = wy , h(£) =0 (2.7)

and
h(0) = ¢(w(0)). (2.8)

(b) A couple (w,h) € V is called subsolution (supersolution) of Problem (P) if it
satisfies (a) for all nonnegative ¢ € V° with relation symbol "<” (”>") instead of "="
in relations (2.6) and (2.7). We write then (2.6<) and (2.7<) (resp. (2.6>) and (2.7>))

for these inequalities.

Let us explain the meaning of the number g. If (w’, k') has a trace at z = 0, e.g. if
(w, h) € C?[—¢,0] x C2[0, ], then integration by parts in relation (2.6<) leads to w'(0) <
g < h'(0) for a subsolution and, analogously, to w’(0) > g > h’(0) for a supersolution.
If (w, h) is a solution of Problem (P) the g is just the derivative w'(0) = A/(0) = g. In
that case we may also test relation (2.6) with ¢ € V° (see next proposition), then g
disappears. However, we need the item with ¢ in order to include condition (2.41) in a
proper way into definitions of weak sub- or supersolution of our problems.

Proposition 2.1 The following two assertions are equivalent:

(i) A couple (w,h) € V fulfils relation (2.6) for all p € V° and some g € R;
(ii) A couple (w,h) € V fulfils relation

0
/ —\/ m —\/ m m —
/_£<w(<p ) +w™ () + ™y >d:):

w

¢
TRy, T (st 9 4o+ _
+/O<h(g0)+ah (x<p)+1_mh<p)dx 0 (2.9)

for all ¢ € V°.

Moreover, the constant g in (i) is uniquely determined by

1 0 1 é
g = lim / w'(z)dr = lim / h'(x)dzx.
J 5 Jo

§—0+ 0 J_;s 5—0+



Proof: see Appendix.

We conclude this section with the corresponding definition of a weak solution, subso-
lution, and supersolution, respectively, of Problem (Pr), which is obvious by the above
considerations.

Definition 2.2 A couple (w,h) € V is called solution (subsolution, supersolution) of
Problem (Pp) if the conditions of Definition 2.1 excluding (2.8) hold with g = L(h(0) —

»(w(0))).
3 Comparison principle on bounded intervals

3.1 Comparison principles for Problems (P) and (P;)

We obtain comparison results for Problems (P) and (Pr) as an immediate consequence
of the following main theorem of this section.

Theorem 3.1 Assume two nonnegative and piecewise monotone couples (w,h) € V and

(w,h) € V fulfilling relations (2.6<),(2.7<) with g = g and (2.6>),(2.7>) with g = g,
respectively. Then it holds

1 0 m —m wo ¢ o IO

+ (g — 9) (sign™ (R(0) — h(0)) — sign™ (w(0) —w(0))) < 0. (3.1)

Before we prove the theorem we state an auxiliary assertion.

Lemma 3.1 Let w € H'(a,b) be nonnegative and piecewise monotone. Then (w™)' €
Li(a,b) for every m € (0,1).

Proof: We carry out the proof for two subintervals [a,b] = [a,&] U [£,b] where w is
nonincreasing on [a, | and nondecreasing on [£,b]. For £ > 0 let we(z) = max{w(x),e}
and

% w'(z) for w(z) > e,

fe(@) = (we(x)™)' = {w(x

0 for 0 < w(z) <e.

Then it holds
3 3 ,
/ £ (2)] d = / (e (2)™) dz = w. (@)™ — wo(€)™ < w(a)™ =: c1.
a a
Moreover, by definition, (| f5|) = ( — fa) is a monotone increasing sequence with

w(x)#—m (—w'(x)) for w(z) > 0,
= 0.

—fe(w) = —f(x) = {0 for w(z)

as € \, 0 for a.e. x € [a,&]. Hence, the monotone convergence theorem implies

fom [ oinLi(a,6)  ase 0.



By means of

b b
[ 1@ = [ (@ de = w0 wa(@)" < wlty” = o
3 3
in the same way we obtain
fe— f in L1(&,0) as e\, 0,
hence f € Li(a,b) and f = (w™)". O

The example w(z) = 2*(2 + cos1), z € (0,1), s > 3,0 < m < 1, shows that
Lemma 3.1 is false if piecewise monotonicity is omitted.

Proof of Theorem 3.1: Let ng : R — [0, 1] be a smooth and nondecreasing approxima-
tion of sign™(-) with

=0 for £ <0
ns(§) S €10,1] for0<&<d 6> 0. (3.2)
=1 for € >0

Since w(—¢f) — w(—¢) < 0, h(f) — h(¢) < 0 due to (2.7<),(2.7>), the function ¢ =
(ns(w —w),ns(h — h)) is an admissible test function for (2.6<) and (2.6>). We take the
difference of these relations and obtain

0
/Z [(w' — ) nf(w — @) + (W™ — ") (zns(w — )’

(=T m(w — )| da

¢ ., B . .
[ == hy + a7 s - 7)
0

wo — -

=7 (b~ ") ms - B)|dz

+
+(g—9)(ns(— h) — ns(w —w)) <0.

We transform the second items within the integrals. By monotonicity assumption and
due to Lemma 3.1 we have (w™ — @™) € L1(—£,0), (b° — h°) € L1(0,£). Hence, we
may apply integration by parts and obtain

0 /
/_e(wm — Em)(:m)g(w — E)) dx

e 0
= @ epw-m) —/<wm—wm>’xn5<w—w>dx

rT=— -/

0
— _/ x(wm_wm)/rm(wm_ﬁm) dr




Here we used (2.7<),(2.7>) again. The last integral Is5(w,w) tends to 0 as § — 0 by the
Lebesgue theorem on dominated convergence since w™ — w™ and w — w have the same
sign. Let now
w
ws(w) = [ ws(©)de,
—00

then we arrive at

=0 0
= v w4 / Bs(w™ — ™) di + Iy(w, m)
==t Jy
0
— / [w™ — W™ dx as 0 — 0.
—/

In the same way we obtain

¢ . — ¢ —
/ a(h? —h”)(zns(h — h)) dz — a/ [h7 —h |idx as 6 — 0. (3.5)
0 0

The first items in the integrals of (3.3) are nonnegative and may be omitted. Then the
limit process 6 — 0 in (3.3) by means of (3.4) and (3.5) immediately leads to (3.1). O

Corollary 3.1 Let (w, h) be a subsolution of Problem (P) and (w,h) be a supersolution
of Problem (P) in the sense of Definition 2.1 being nonnegative and piecewise monotone.
Then
w(z) <w(z) Vzel[-¢0] and  h(z) < h(z) Vxel0,.
This is obvious since h(0) = 1 (w(0)), h(0) = ¢(w(0)), hence (g — g)(sign™ (k(0) —
h(0)) — signt (w(0) —w(0))) = 0 in (3.1) because of monotonicity of .

Corollary 3.2 Let (w, h) be a subsolution of Problem (Pr,) and (w,h) be a supersolution
of Problem (Pr,) in the sense of Definition 2.2 being nonnegative and piecewise monotone.
Then
w(z) <w(z) Vzel-¢0] and  h(z) < h(z) Vxel0,.
In that case we have g = L(h(0) — ¢(w(0))), g = L(h(0) — ¢(w(0))), and the last
item in (3.1) is

s = L([8(0) = A(0)] — [(w(0)) — (@ (0))]) (sign* [1(0) — A(0)] - sign* [w(0) — w(0)] ).
If sign[h(0) — h(0)] = sign[w(0) —w(0)] then s3 = 0, otherwise s3 > 0 by the assumptions
on 1 again, which yields the assertion of Corollary 3.2.

The next corollary concerns the case if we consider the one-sided equations (2.1) or
(2.2) separately on (—¢,0) or (0,¢), respectively, with Dirichlet boundary conditions

w(—f) =wy, w(0)=wp and h(0) =hg, h(¢)=0, (3.6)



resp., or Dirichlet-Neumann conditions

w(=0) =we, w'(0)=gu, (3.7)
h(0) =0, —1(0) =g, (3.8)

respectively. Then we obtain a comparison principle e.g. on [—£, 0] by choosing o™ (z) = 0
in the proof of Theorem 3.1. All items with h, h in (3.1) disappear, moreover the last item
on the left-hand side of (3.1) disappears in case of the Dirichlet problem (3.6) because of
»=(0) =0.

Defining a subsolution and a supersolution to (2.1),(3.6) or (2.1),(3.7), resp., in an
analogue way to Definition 2.1, we formulate the result for the left-hand side [—¢, 0].

Corollary 3.3 Let w,w € H'(—¢,0) be nonnegative and piecewise monotone on [—£,0].
If w is a subsolution and W is a supersolution, resp., to (2.1),(5.6), then w(x) < w(x)
for all x € [—¢,0].

If w is a subsolution and W is a supersolution, resp., to (2.1),(3.7), then it holds

[ = w7 de = (g0~ ) sign ((0) ~ w(0) < 0. (39)

An analogue result holds for h,h € H(0,7).

Obviously, a solution of our problems is a sub- and supersolution, too. In order
to apply these corollaries to a solution, however, we have to verify the monotonicity
assumption.

Lemma 3.2 Let w, h be nonnegative weak solutions of (2.1) and (2.2), respectively.
Then w: [—¢,0] — Ry and h: [0,{] — R4 are piecewise monotone functions.

Proof: Suppose first that w € H'(—£,0), w(—¢) > 0 is a weak nonnegative solution of
the nonlinear ODE (2.1) and we set U = (—¢,¢), where

v =sup{z € (—£,0] : w(z)>0}.

Observe that since w >0 on U,

m m—1

—w" 4+ b(x)w + c(z)w =0, b(z) = —mzw™ (z), c(z) w

T 1-m
and we can apply the known results about interior regularity of second-order elliptic
equations (see e.g. [6]) to conclude that

w e C®(U) and (2.1) holds in the classical sense on U .

(i) Let ¢ =0 and w(0) > 0. Then w € C*°([—¢,0]) and it follows from the classical one-
dimensional maximum principle (see e.g. [12]) that w(z) can not attain a local positive
maximum in (—¢,0). Therefore w is monotone on [—¢,0] or it is first nonincreasing
and then nondecreasing.

(ii) Let ¢ =0 and w(0) =0. As w(x) can not attain a local positive maximum in
(—¢,0), it is nonincreasing.

(iii) Let ¢ <0 and w(0) = 0. Then it is not difficult to see that w is nonincreasing
on [—¢,:] and it has to be identically zero on [¢,0].



(iv) Let ¢ <0 and w(0) > 0. Define A = inf{x € (+,0) : w(z) > 0}. Then w is
nonincreasing on [—/,¢|, it is nondecreasing on [\, 0] and it is possibly zero on [i, A].
If w(—¢) =0, then due to the fact, that w cannot attain a local positive maximum
n (—¢,0), it is a nondecreasing function.
For the solution h of (2.2) holds an analogue result as for w. O

In Section 4 we prove existence of nonnegative solutions to Problems (P) and (Pr).
Moreover, in Theorems 4.1 and 4.2 it is shown that there are no solutions where nonneg-
ativity is violated. Therefore, as a consequence of Lemma 3.2 and Corollaries 3.1, 3.2 we
obtain

Theorem 3.2 A weak solution (w,h) to Problem (P) or Problem (Pp), respectively, is
unique and bounded by

0§ w(z) < wy for —£<x <0,

h(z) <v(we)  for 0<z <L

It only remains to remark that (w, h) = (wy, ¥)(wy)) is a supersolution to Problem (P)
as well as to Problem (Pp).

(3.10)

3.2 Explicit sub- and supersolutions and some consequences

By means of the comparison result of the above section it is possible to derive better
estimates of our solution than boundedness (3.10). Since Problem (Pr) only was an
auxiliary problem to our main concern, we restrict us to Problem (P). First, one easily

computes that
a2 1/(1—m)
w(x) = <1—m —aa:) (3.11)

is a solution of equation (2.1) and

w(:z:):( G —aa:)l/(l_m) (3.12)

is a subsolution to equation (2.1) if 0 < b < a and a supersolution to (2.1) if b > a. Using
this function we are able to exclude the (trivial) case that the solution of Problem (P)
has the form (w, h) = (w(x),0) with w(0) = 0.

Lemma 3.3 If (w,h) is a nonnegative solution of Problem (P) with wy > 0 then h(0) =
P(w(0)) > 0, w'(0) = A'(0) <0, w is decreasing on [—¢,0] and h is nonincreasing on
[0, ).

Proof: 1. Assume first that w(0) = 0. Then also h(0) = 0 and thus, since h may not
attain any positive maximum in (0,¢), h(z) = 0 Vz € [0,¢]. Consequently, it is easy to
see that g = 0 in relation (2.6). Moreover, for positive, sufficiently small a, the function
w defined by (3.11) is a subsolution to (2.1),(3.7) satisfying

w(—¢) < w(-1) and  go=u'(0)<0=g=:7u.

Therefore, due to the validity of comparison principle for monotone solutions, Corol-
lary 3.3, w can be compared with w on [—/,0] to conclude that

w(z) < w(z) Vo € [—£,0]



- a contradiction to w(0) =0 < w(0).

2. It follows therefore that w(0) > 0. Then (3.12) is a subsolution to (2.1), (3.6)
for sufficiently small positive a,b, and Corollary 3.3 implies w(z) > w(z) > 0 for all
x € [—¢,0]. Hence w has no zeros and (w,h) is a classical solution of (2.1),(2.2) on
[—¢,0] x [0, () for some positive ¢ < ¢. Moreover, by the classical maximum principle, w
and A are nonincreasing functions and even decreasing on every subinterval where w and
h are positive.

3. We must now verify w/(0) <0.

For this, let w'(0) = 0. Then also h(0) > 0, A'(0) = 0 and h is nonincreasing on
[0, ¢]. Therefore it attains its maximum at x = 0, but from the classical one-dimensional
maximum principle, see e.g. [12, Theorem 1.2], it follows that

R'(0) <0 a contradiction to  A'(0) = 0.

If w'(0) >0, then also h’(0) > 0 and the contradiction follows immediately.
This observation confirms the assertion. O

Our next goal is to derive a supersolution which shows us that i(z) = 0 for all z > ¢
and some ¢ with 0 < ¢ < £.
Let us remind the Barenblatt solution

1 o(l—o0)

hp(z) = [C = D(0)2*]1", D= D(o) = A To)’ b>0 (3.13)

solving the ordinary differential equation

g
1+o0

/
zh? =0 and therefore (h/ + 1 U T h”) =0

+ o

which is derived from porous medium equation by looking for a self-similar solution.
Unfortunately, it is not a solution of our equation (2.2) but it is a supersolution. To
demonstrate this, choose ¢ > /C/D and write equation (2.2) in divergence form

Dth=—(h + azh’) + (a + B)h? = 0.

Then we obtain

¢
/0 ((hg + azhB)¢’ + (a+ B)h%p)dx

4 0 Y4
, o , o ,
= +h")d+/(— )h"d+/ + B)hGed
/(J(Bala:ngx an_legox O(a B)hGp dx

'

=0

L (s

for all nonnegative ¢ € H'(0,) since o > 51 (hg) <0, and hf > 0 for all x € [0,].

This is (2.6>) if g = 0 and ¢~ = 0. Now we conclude

Lemma 3.4 For any nonnegative solution (w,h) of Problem (P) with 0 < h(0) <
D(0)¢? it holds
¢ =sup{z €[0,¢]: h(x) >0} € (0,7). (3.14)

10



Proof: The Barenblatt solution hp given by (3.13) is a supersolution to (2.2),(3.6) if
C > h(0). Then comparison due to Corollary 3.3 yields 0 < h(x) < hp(z) for z € [0, /]

and thus h(z) =0 for all z > /h(0)/D(0). O

Lemma 3.4 raises the question of a bound for i(0). Since our main concern is to
solve problem (1.6) on the whole real line by approximation by a sequence of solutions of
Problem (P) for £ — oo the bound of (w, h) given in Theorem 3.2 is too rough. We need
a bound that is independent of £. For this reason we first look for a suitable supersolution
to Problem (P). Although the function w given by (3.11) is a solution of equation (2.1)
and hp is a supersolution to equation (2.2), respectively, the couple (w,hpg) is not a
supersolution to Problem (P) since w'(0) < h3(0) = 0. However, we may construct a
supersolution to Problem (P) based on these functions.

Lemma 3.5 There are numbers p > a/m and b > a independent of { such that (W, hp)
with

1/(1—-m
_ (132771_‘”5) e if —oo<z< —p,
w(z) = 9 9 1/(1—m) (3.15)
b a(z .
(m+§(?+p)) if —psas0,

and hp defined by (3.13) with C = (b*/(1 —m) + ap/2)' =7 is a supersolution to Prob-

lem (P) if the boundary value fulfils the relation wy < w(—F).

~— Q

wy and hp(¢) > 0 independent of x = £.

Proof: Fix some p > a/m. Note that w(—¢) >
= ¢(w(0)). Hence, it remains to verify the

Moreover, w'(0) = h5(0) = 0 and hp(0)
integral inequality (2.6>) with g = 0.
First for —p < x < 0 one easy calculates

2 l—m
ma ma a\w
D w(x) > (- = (m-2%) w2,
w(m)_< A= m)? TPt m P 1_m>w

Defining some A € (0,1) by Ap = a/m, by means of w' =™ > b?/(1 — m) we obtain

ma2 ma m 2
D™ w(z) > <—(1 e (1- )\)(1_1;1)2) w2

For sufficiently large b > a this yields D~w(xz) > 0 for all x € [—p,0]. Moreover, if
— < x < —p, w(x) coincides with (3.12) which is a supersolution in the case b > a
and DT hp(xz) > 0 holds on [0,4] in a weak sense as shown above. Consequently, since
w € CL([~¢,0]) and w'(0) = h’5(0) = 0, the couple (w, hp) is a supersolution in the sense
of Definition 2.1. O

Obviously, since hp(0) = ¥ (w(0)) the couple (w,hp) defined in Lemma 3.5 is a
supersolution to Problem (Pr) for all L > 0, too. We summarize the results of this
subsection.

Theorem 3.3 Let (w,h) be the weak solution to Problem (P) or Problem (Pr ), respec-
tively, with boundary value wy between (al)/0=™) and W(—C) . Then it is bounded by

< w(z) for —0 <z <0,
0 < h(x) < hp(x) for 0<x<U{,



where the functions W and hp are defined by (3.15) and (3.13), respectively, and are
independent of £. Moreover, there is a number £y > 0 such that

() # supp h = [0, ] C [0, 4] Ve > ly.

Proof: The first assertion follows from Corollary 3.1 or Corollary 3.2, respectively,
since ((—ax)!~™,0) is a subsolution (cf. (3.12) with b = 0) and (w, hp) is a supersolution
(cf. Lemma 3.5). The second assertion is a consequence of Lemma 3.3 and Lemma 3.4
since 0 < h(0) < hp(0) is bounded independently on /. O

4 Existence

The aim of this section is to prove existence of a solution of problem (1.1). The way to
this end is subdivided into three steps.

Step 1: We solve Problem (Pr) on [—¢,0] x [0,¢]. This is done by reformulating it
as a fixed point problem based on independent third boundary value problems for (2.1)
on [—¢,0] and (2.2) on [0, ¢], respectively. The main tool to apply Schauders fixed point
theorem is the comparison result from Corollary 3.3 which yields the required properties
of the fixed point mapping.

Step 2: We solve Problem (P) by a limit process L — oo in (Pr). Since the item
L(h(0) — 1#(1(1(0)))2 will be bounded uniformly with respect to L we obtain h(0) —
P(w(0)) — 0 as L — oo.

Step 3: The solution of problem (1.1) on the real line is constructed by a limit process
¢ — oo in Problem (P). The difficulty to overcome is the dependence on ¢ of the a priori
bounds for the approximates in H'(—¢,0) x H'(0,¢) since w(x) will be unbounded as
x — —o0. The asymptotic boundary condition imposed on w in (1.1) then easily follows
from the estimate in Theorem 3.3.

4.1 Existence of solutions of Problems (P;) and (P)

We start with a solution of Problem (Pr). Consider first the decoupled boundary value
problems

D w=0 for —¢{<z<0, w(—0) =wg, W' (0)+ LY(w(0)) = fu (4.1)
and
Dth=0 for 0<z</{, h(f)=0, —h(0)+Lh0))=Ff (4.2)
for given fy,, fr >0, L > 0.
Proposition 4.1 For given real numbers wy, fu, fn > 0 and L > 0 there are nonnegative

(weak) solutions w € H'(—£,0) and h € H'(0,£) of problems (4.1) and (4.2) fulfilling
the relations

0 m
[ (0 + o @) + T wo)de + LuwO)e(0) = fupl0) (43
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for all p € H (—£,0) with o(—¢) =0 and

Y4
/0 (W' + an” (o) + 2 h7g)dx + L(0)(0) = fusp(0) (4.4)

for all p € HY(0,¢) with p(£) = 0, respectively, as well as the boundary condition w(—F) =
wy, h(£) =0.

Proof: We intend to build a solution of (4.1) and (4.2) as the limit of certain finite
dimensional approximations (Galerkin method) following step by step the way of [6,
Chapter 9.1], for example, but we omit more details here. Nonnegativity of w and h
can be shown by the argument given in the proof of Theorem 4.1 (ii). Then w(0) < 0,
w'(0) <0 or h(0) <0, h'(0) > 0, respectively, provide a contradiction to f,, fr > 0. O

We construct the fixed point mapping which is equivalent to Problem (Pr). Let
wy > 0, L > 0 be fixed and (w, h) be the tuple of solutions of (4.1) and (4.2) corresponding
to given data f,, and fp, respectively. Then Proposition 4.1 defines an operator

S:R? = HY(—£,0) x HY(0,0)  with S(fu, fn) = (S fu, ST fn) = (w, h).
Defining the modified trace operator
T :HY(—£,0) x HY(0,() - R*  with 7 (w,h) = (Lh(0), Ly (w(0))),
we have the composition A = 7S : R? — R2.

Lemma 4.1 Let (fy, f;) be a fized point of the operator A. Then (w,h) = S(f5, fr) is
a solution of Problem (Pp,).

Proof: w fulfils relation (4.3) with f, = f; = Lh(0) and h fulfils (4.4) with f, = f; =
Lip(w(0)). Test now (4.3) with ¢ = ¢~ and (4.4) with ¢ = p* for given (p~, 1) € V°,
the sum of these relations fulfils the conditions of Definition 2.2. O

We want to apply Schauders fixed point theorem. Therefore we have to show that A
is a continuous operator mapping a convex compact set K C R? into itself. Choose

K = {(fu; fn) €R?: 0 < fur < Lep(we),0 < fi < Lp(wp)}
Lemma 4.2 Let wy > 0. Then A: K — K.
Proof: Obviously, w = wy is a supersolution to (2.1),(3.7) with g = 0, and w = w =

S~ fu is a subsolution with g = fi, — L(w(0)), respectively. Then estimate (3.9) from
Corollary 3.3 reads as

0
[;wmm—wm+m—(m—L¢mm»ﬁmwmum—wosa

Since fy, < L1p(wy) this implies

0
[;wmm—wm+mw4wme»—wmmh@wﬁwm—w@gm
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which yields w(z) < wy for all x € [/, 0] due to monotonicity of 1.
The analogue to (3.9) for (2.2),(3.8) with h = ¥(wy), h = h = STf,, g = 0 and
g = fn — Lh(0) is

l
/0 [1(x)7 = 4b(we) ]+ dz — (fn — L(0)) sign™ (h(0) — (wy)) < 0.

Since f, < Lip(wy) it follows h(z) < 1p(wy) for all z € [0,¢]. Nonnegativity of w and
h is obtained from Proposition 4.1 since (fy, fn) € K are nonnegative. This implies
0 <w(0) <wpand 0 < h(0) <(wy), which yields 7 (w, h) € K. O

Lemma 4.3 Let wy > 0. Then A: K — K is continuous.

Proof: Let (fu, fu) and (fu, fr) be given and (w,h) = S(fu, fa), (@,h) = S(fu, fa)-
Application of Corollary 3.3 first to w = w, W = w and then to w = W, W = w yields

0 —~
[ = do = (= Fa) = L(6((0) = (@(0))) sign* (w(0) - @(0)) <0,

—L

0
@ = wmdo = ((Fa = f) = L600) ~ b(@(0))) sign” (@(0) - w(0)) <0,

-/

Since 1 is an increasing function we have L(1(w1(0)) — 1 (w2(0))) sign™ (w1 (0) — w2 (0)) =
L[ (w1(0)) — ¢ (w2(0))]4+, hence the sum of the two inequalities leads to

/_ @)™ = ()" de -+ L (w(0) = o) < | = Ful

In the same way an analogue inequality for h

¢ ~ ~ ~
/O h(2)” = h(z)?| dx + L[h(0)) = R(O)] < [fn = fnl

follows. This means continuous dependence of A(f,, fn) on the data (fu, fr) and it
concludes the proof. O

Theorem 4.1 For given wy > 0 there is a unique weak solution (w,h) of Problem (Pr,)
which is nonnegative on [—£,0] x [0, ¢].

Proof: (i) Existence: Owing to Lemma 4.2 and Lemma 4.3 we can apply Schauders fixed
point theorem which yields existence of (fy, f;) € K with A(fy, fr) = (fo, f). Then
(w,h) = S(fz, fr) is a solution of Problem (Pr) due to Lemma 4.1.

(ii) Nonnegativity: Assume there is a solution of Problem (Pr) with w(zg) < 0 for
some zg € (—/,0]. By the argument given in the proof of Lemma 3.2 w cannot have
a negative local minimum in (—¢,0). Hence, since w(—¢) = wy > 0, min_j< <o w(x) =
w(0) < 0 and w'(0) < 0. Contact condition (2.5) then implies h(0) < ¥ (w(0)) < 0
and h'(0) < 0. Since h(f) = 0 and also h cannot have a negative minimum, the only
possible situation is ming<z<¢ h(z) = h(0) < 0 with A’(0) = 0, A”(0) > 0. But this is a
contradiction to equation (2.2) at = = 0.

14



If, on the other hand, w(z) > 0 for all z € [¢,0] and h(z¢) < 0 for some z( € [0,¢),
then again ming<,<¢h(z) = h(0) < 0 and A'(0) > 0. Condition (2.5) now implies
¥(w(0)) < h(0) < 0 which is a contradiction to w(0) > 0, too.

(iii) Uniqueness follows from Corollary 3.2 in combination with Lemma 3.2. O

We come to step 2.

Theorem 4.2 For given wy > 0 there is a unique weak solution (w,h) of Problem (P)
which is nonnegative on [—¢,0] x [0, £].

Before we prove this theorem we need some a priori estimates for the solution of
Problem (Pyr).

Lemma 4.4 Let (w, h) be a solution of Problem (Pr). Then there are constants ¢; =
ci(l,we), i =1,2,3, independent of L > 0 such that

0
/—e |w’(:v)|2 dzx < (¢, wy), (4.5)

0
/0 |h/(l’)|2 dzx < co(l,wy), (4.6)
L{(0) = d(w(0))|” < es(€, w). (4.7)

Proof: (i) We derive (4.5). Choose test function ¢ = (w(x) + 7(z),0) with perturbation
7(x) = Jwe — (1 + 7)w(0) and test relation (2.6) with it. Since ¢~ (0) = ¢™*(0) the last
item in (2.6) disappears and we obtain

' w’(w+7)'+wm(x(w+7))'+_me(w—i-T) dr = 0.
¢ 1-m

Owing to (3.10) w is bounded by wy, moreover 7 and 7’ are bounded since 0 < w(0) < wy,
hence

0 0 0
/_e\w ()2 dz < (£, wy) +/_£\w (@) (2)|d + Lw /_é\w (2)] dz.

Now Youngs inequality finishes the proof of (4.5).
(ii) To prove (4.6) and (4.7) we test (2.6) corresponding to Problem (Pp) (cf. Defini-
tion 2.2) with ¢(z) = ((1 + %)¥(w(0)), h(x)) which yields

/ (w' ) +w™ (1 4+ 22 p(@(0) + 77 w™ (14 TYp(u(0) ) da

.y 1—m

~| 8

+ /OE(W +ah?(@h) + b ) da + L (h(0) = p(w(0))* = 0.

Using again boundedness of w and h by (3.10), Youngs inequality and the already proved
estimate (4.5) it is easy to see that (4.6) and (4.7) hold. O

Proof of Theorem 4.2: We choose a sequence (L,) with L, — oo and investigate
the behavior of the corresponding solutions (wy,, hy,) of Problem (Pr,). ((wn,hn)) ey 18
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bounded in V' due to (4.5) and (4.6). V is compactly embedded in C([—¢,0]) x C([0, £]).
Hence, there is a subsequence ((wn,, fin,)) ey Of (Wi, hn)), ey With

(Wny, hny) = (w,h)  in V= HY(—£,0) x H'(0,¢) (4.8)
and
(Wny> hny) — (w, b)) in C([—£,0]) x C([0, ). (4.9)

Now test relations (2.6) corresponding to Problems (Pr, ) with ¢ € Ve, ie. o (0) =
©7(0). This yields

0
_ _ m _
| () +up ey + 7w o
Y —m

¢ / 7 o 4/ wo s 4
+ (o, () + b, (wg*) + = hE, o* ) da = 0.

Convergence properties (4.8) and (4.9) allow to go to the limit £ — oo in this relation,
hence (w, h) fulfils

0
/ —\/ m —\/ m m, —
/f(w(¢)+w (xgo)%—il_mw go)d:v

¢
10 4y O (et WO o, + _
—I-/O(h(cp ) + ah (:ngo)—i—l_mhgo )dm 0

for all ¢ € V° which is (2.6) for this class of test functions. Moreover, owing to (4.9),
w(—¢) = wy and h(¢) = 0. To check the contact condition (2.8) we see from (4.7)
that hy, (0) — ¢ (wp, (0)) — 0 as k — oo. Since on the other hand h,, (0) — h(0) and
(wp, (0)) — ¥(w(0)) due to (4.9) this yields h(0) = ¢(w(0)). To conclude that (w,h)
is a solution of Problem (P) it only remains to refer to Proposition 2.1 which states
existence of a g such that (2.6) is fulfilled for all ¢ € V°.

Finally, nonnegativity holds since the solutions (wy, h,) of Problem (Pr ) are non-
negative and uniqueness is given by Corollary 3.1 in combination with Lemma 3.2. O

Remark 4.1 Since the solution (w,h) of Problem (P) is unique the convergence prop-
erties (4.8) and (4.9) hold for the whole sequence (wy, hy). Hence, the (unique) solution
of Problem (P) may be approzimated (uniformly with respect to x) by solutions (wy, hy)
of Problem (Pr, ) for an arbitrary choice of L, — oc.

4.2 The contact problem on the real line

We continue with step 3 and return to problem (1.1) in this way. First, we have to define
the proper notion of a solution.

Definition 4.1 A couple (w, h) is called (weak) solution of Problem (1.1) if

16



(i) (w,h) € V for any fized £ > 0;
(ii) it satisfies the relation

0
/ —\/ m —\/ m m —
/Oo<w(g0 ) +w™ () Wy )da:
wao o, .t —

—h7 )da:—() (4.10)

e}
+ [T (Wt + ety +
0
for all test functions ¢ = (¢, ") with bounded support which belong to V for any
positive £;
(iii) it holds the contact condition

h(0) = M w*(0) (4.11)
with M,w > 0 and
(iv) the asymptotic conditions
w(x) . (_ax)l/(l—m) =0 ((_ax)m/(l—m)) as T — —o0, (4'12)
h(z) — 0 as T — 00 (4.13)

are fulfilled.

The idea to come to a solution of (1.1) is to observe the solution (w, h) of Problem (P)
as ¢ — oo. In order to obtain condition (4.12) for the limit we restrict to £ > p and
prescribe the boundary value

2 1/(1=m)
wy = w(—4) = (1 — + a[) (4.14)

where the constants p and b are given in Lemma 3.5.

Choose now a sequence ¢, := v — oo, v € N, and denote by (w,, h,) the solution of
problem (P) with ¢ = ¢,,. Remember the assertion of Theorem 3.3 that supph C [0, ]
for all £ > £y then

hy(x) =0  Va € [ly,V] (4.15)

if v > £y.

Hence we fix some R > max{p,fy} > 0 and restrict to v > R. We show that the
corresponding sequence (wy, h,) is nonincreasing w.r.t. v and bounded on [-R, R]. In
order to conclude that the limit is a solution of our equations we need some a priori
estimates else. Since every test function in Definition 4.1 vanishes outside a compact set
it is enough to derive local a priori estimates on [—R, R].

Lemma 4.5 Let R > max{p,{o} be firzed and v > R. Then there are constants C' and
C(R) independent of v such that

0 <w,(z) <C(R), —R<x<0, and 0<h,(z)<C, 0<z<vy, (4.16)

0 v
/ lw!,(z)|* de < C(R), and / |h.(z)|*dx < C. (4.17)
-R 0
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Proof: Estimate (4.16) follows from Theorem 3.3. For the proof of (4.17) in a first
step we test (2.6) with

o (x) = {“’(””) @ o TRECR0 ) = TR - (4 (o),

0 for —v<x<-—R,
et (x) =0 for0<z<w
The same manipulations as in the proof of Lemma 4.4 by means of 0 < w(x) < C(R)

lead to the first inequality of (4.17). Secondly, we test with ¢ = (0, h — 7) where 7(x) =
h(0)[1— 7]+ This is an admissible test function since h(z) = 0 for all z > £y. We obtain

wo

/050 (h/(h — 1) +ah?(z(h—71)) + 1 h?(h — T))dx = 0.

—m

This implies the second inequality of (4.17) by means of Youngs inequality and (4.16).
Od

Theorem 4.3 There is a solution of problem (1.1) in the sense of Definition 4.1 which
is the limit of a monincreasing sequence ((wl,, hV))I/EN of solutions of Problem (P) with

¢ = v and boundary data (4.14).

Proof: Let R,v be chosen as above and compare (w,41,hy,+1) and (wy,,h,). We have
hy+1(v) = hy(v) = 0 due to (4.15) and wy4+1(v) < w,(v) due to (4.15) and the estimate
from Theorem 3.3 for (wy41,hy+1). Then Corollary 3.1 and Lemma 3.2 applied to the
interval [—v,v] imply wy41(z) < wy(x) for all z € [—v,0] and hyy1(x) < hy(x) for all
x € [0,v]. Hence,

(wy, hy) \, (w, h) pointwise on [—R, R] nonincreasingly as v — oo. (4.18)

By Lebesgue’s Dominated Convergence Theorem the convergence also holds in
Li(—R,0) x L1(0,R). Owing to the strong convergence of the whole sequence in this
larger function space the estimates of Lemma 4.5 and the compact embedding H(a,b) C

C([a,b]) yield
(wy,h,) — (w,h)  in H'(=R,0) x H'(0,R) (4.19)
and

(wy, hy) — (w, h) in C([—R,0]) x C(]0, R]) (4.20)

as v — oo which is condition (i) of Definition 4.1.

Fix now a test function ¢ € V with compact support and choose R > max{p, {o}
large enough such that suppy C [—R,0] x [0, R]. Testing relation (2.6) for (wy,hy),
v > R, with this test function we obtain

0 / !/ !/ m
- m - ™, \d
/R(wy(w ) Fwy(eeT) e ) @

) h§<p+>dx =0.
1—-m

R
+ [ (et + ang ety +
0
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Passing to the limit by means of (4.19),(4.20) this yields relation(4.10).

Condition (4.11) holds since it holds for every approximate (w,, h, ). Moreover, (4.13)
is fulfilled since (4.15) holds for all h, and convergence goes on in C([0, R]). Finally, due
to Theorem 3.3 every w, is estimated independently of v by

b2

1-m

1/(1=m)
(—az)/ =) <, (z) < < - aaz) for —v<zx<—p

with constants some p > a/m and b > a. The locally uniform convergence (4.20) implies
the same estimate for the limit w on (—oo, —p] and thus

2 1/(1-m) 1/(1—m
0 < w(z) — (—az)/0-™ < < " a:c) - <— aﬂs) [

- “\1l-m
b2 b2 m/(1—m) (421)
< _
< ()
which implies the asymptotic condition (4.12). O

Remark 4.2 From the proof we see that the solution constructed in Theorem 4.3 is
bounded by the bounds given in Theorem 3.3, i.e.

(—az)V =™ < w(z) < w(z) for —oo <z <0,

= (4.22)
0 < h(z) < hp(x) for 0<x<o0,

where the functions W and hp are defined by (3.15) and (3.13), respectively. More than
required in (4.13), these estimates together with Lemma 3.3 show that there is a number
¢ > 0 such that supp h = [0, (].

Remark 4.3 Replacing boundary condition (4.14) by we = (al)/0=") in the same way
we obtain a nondecreasing sequence (wy, hy,) converging to a solution (w,h) of problem
(1.1). It fulfils the estimate (4.22), too.

Unfortunately, we could not verify the question of uniqueness of a solution of problem
(1.1). However, in view of the results of Section 3, we may conclude that the set of
solutions is an ordered set without points of intersection. Moreover, the bounds given
in Remark 4.2 hold for all possible solutions. Actually, all possible solutions are even
enclosed between the two solutions given in Theorem 4.3 and Remark 4.3. We finish this
section with the proof of these facts.

Corollary 4.1 Let (w1, h1) and (we, he) be two solutions of problem (1.1). Then

IA
g
N
|
=
>

wi (—x) hi(z) < ha(x) Vz € [0, 00) or

wi(—x) > wo(—z) A hi(z) > ho(z) Yz € [0, 00).

If there is a point xy € R with wi(xg) = wa(xo) or hi(zg) = ha(zg) > 0, respectively,
then (w1, h1) = (wa, ha).
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Proof: Let (wy,hy), (w2, hs) be two solutions of Problem (1.1) and wq(z1) > wa(z1),
wi(z2) < wa(w2) (or hi(z1) > ha(x1), hi(x2) < ha(z2), respectively) for some x1,z2 € R.
Let now ¢ > max{|z1],|z2|} be large enough such that hi(¢) = ha(¢) = 0, and observe
e.g. wi(—¢) < wy(—¢). Corollary 3.1 together with Lemma 3.2 imply w;(z) < wa(x) for
all x € [—¢,0] and hy(z) < ho(z) for all x € [0, ¢], which is a contradiction at x.

Let now wi(xg) = wa(xo) (or hi(xg) = ha(zg) > 0, resp.) for some xg € R. Since the
solutions cannot intersect and every solution of problem (1.1) is a classical solution at all
points where it is positive, furthermore we have wj(zg) = wh(xg) (or hi(xzo) = hh(xo),
resp.). Then the classical uniqueness theorem yields (wq, hi) = (we, ha). O

For the next corollary we denote the solution of problem (1.1) obtained as a limit
of a nonincreasing sequence (w,, h,) due to Theorem 4.3 by (wWmax, Amax) and the limit
of the nondecreasing sequence (wy, h,) due to Remark 4.3 by (wmin, hmin), respectively.
Obviously, due to construction and Corollary 4.1 it holds (wWmin, Amin) < (Wmax, Pmax)
(where this ordering of pairs means the ordering of components due to Corollary 4.1).

Corollary 4.2 Every solution (w,h) of problem (1.1) fulfils the estimate (4.22) and,
moreover, (wmina hmin) < (w, h) < (wmaxa hmax)-

Proof: We carry out the proof of the lower estimates for any solution (w, h).
1. We prove w(zx) > (—az)/(*=™). Suppose there is zg < 0 with w(zg) < (—az)/=™),
Then we choose a < a such that

w(zg) < (=)™, (4.23)

Moreover, because of the asymptotic condition (4.12) which implies (1.10) and Re-
mark 4.2, there is a £ > 0 it such that w(z) > (—az)/(=™) for all < —¢ and h(z) = 0
for all z > /.

Consider now (w,h) and (w,h) = ((—ax)/="™),0) on [~¢,¢]. Then (w,h) is a
subsolution and (w, h) is a supersolution, resp., since w(—¢) < w(¢) and h(¢) = h(¢) = 0.
Hence Corollary 3.1 yields w(z) < w(z) for all € [—¢,0] which is a contradiction to
(4.23).

2. Suppose there is a solution (w, h) with w(z) > (—az)”=™ for all z € (—o0, 0]
and w(zp) < Wmin(zo) for some z¢g < 0. Owing to uniform convergence (4.20) there is
a solution (wy, h,) of Problem (P) constructed due to Remark 4.3 with w, (xg) > w(zo)
and wy, (—v) = (av)/(=™) < w(—v) which is a contradiction to Corollary 3.1 again. The
same idea is used if 0 < h(xg) < hmin(zo) for some z¢ > 0 or for the upper estimate by
(Wmax, hmax), respectively.

3. The same argument as in step 1 with @ > a applies to the upper bound (w, hp)
since it depends continuously and increasingly on a for all z < /C/D(o). O

5 Self-similar solutions

The main aim of this section is to prove that the couple (u,v) given by (1.5) is the
solution of (1.6) in the sense of the following

Definition 5.1 A couple (u,v) is called a solution of Problem (1.6) if
(i) (u,v) € L*=(0,T;V) for any fized ¢, T >0;
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(ii) the integral identity

+/ / (=70 + vepl)drdt =0 (5.1)
o Jo

holds for all sufficiently smooth test functions ¢ = (¢~ , ") with bounded support, i.e.
0 € LY0,T;V) and ¢; € L' for any positive T,¢ and ¢~ (0,t) = oT(0,1) ;
(iii) the contact condition

v(0,t) = Mu®“(0,t)

1s satisfied for any t > 0.

As
ug(z,t) = gm/(L=m) 1 (%)

0
/ i, 0|2 da = ¢0+m/(=m) / ! (y) 2dy.

—t

and

the next proposition seems to be useful.

Proposition 5.1

0
/ W' (y)|*dy = O (E(Hm)/(l*m)) as ¢ — oo.
¢

Proof of Proposition 5.1: Let 0 < § < 1 and 1 < ¢ be given. Note that ¢ =
(xsw,0), where

0 forx < —¥¢—-1
(z) z+0+1 for —F—-1<x< -4
€Tr) =
X 1 for — 0 <2< —§

—5 1z for—6<z<0

is the admissible test function in the weak formulation (2.6) of our problem. Performing
tedious but straightforward manipulations we get

0 2
w?(—0) + 2/ (]w’]Z + = mn 2\wlm+1> xs(z) dx

—1
2 2
W w?(—J) —w*(0)
m—l—l 5/ () dz + 5

9 —¢
= w(—L-1) + mifi—nl _e_l(—x)wmﬂ(:n) dx .

Omitting nonnegative terms on the left—hand side of the above equality and letting 6 — 0
we arrive at
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Let us now recall the estimate (4.22), i.e.

2 1/(1=m)
(—az)"0™) < w(z) < ( b —a$>
- “\1-m

in which the first inequality holds for any = < 0 and the second one for all sufficiently
large |z|. With the assistance of (4.22) we can now estimate the first two terms on the
left hand side from below and both terms on the right hand side from above to obtain

(al)V/ (=) 4 27m(ae>2/<1*m> + 2/0 lw')?(z) da <
a(m+1) —t B
R\ Y-m) om, g2\ (mtD/(1=m)
_ 1 . .
(a€+a+1_m> +a(m+1)a(£+ )<a£+a+1_m> (5.3)

Next, (5.3) easily yields

0 p2 \ Y/A-m)
2/4\1,/‘2(3;) de < <a£+a+ 1 > _ (ag)l/(l—m)

—m

9 p2 \ 2/(=m) -
+ a(Tnj—l) <a€ +a+ T m> - (aE)Q/(l M (5.4)
and the required estimate of Proposition (5.1) follows easily. O

We are now ready to formulate the main result of this section.

Theorem 5.1 There is a solution (u,v) of problem (1.6) in the sense of Definition 5.1.
This solution is given by (1.5) where (w,h) solves problem (1.1). It has the following
interface (free boundary)

I10] = {(,) € [0,00) x [0,00) : & = £(t) = C#*)
with ¢ =1inf{x >0 : h(z) =0} >0.

Proof: 1. The item (i) of Definition 5.1 follows directly from Proposition 5.1.

2. Let £>1 and T > 1 be arbitrary but from now on fixed. Assume a sufficiently
smooth function g = ¢(y, t) such that its support lies in [—¢, 0] x [0,7] and a sufficiently
smooth function f = f(y,t) such that its support lies in [0,¢] x [0,7], ¢(0,t) = f(0,t).
With the help of g and f we construct test functions

o (z) = g(te,t) for <0 and " (z)= f(t*x,t) for >0

with some fixed ¢t € (0,7"), that we insert as test functions into the identity (4.10).
As (w™) € LY(—£/t,0) and (h?)" € L*(0,£/t), see Lemma 3.1, we easily arrive at

0 m
/ (w'(x)gy(tx, )t — z(w™) (z)g(tz,t) + T—m w™(z)g(tx, t)) dx
0/t

—m

wo

e
+ /0 (h'(x)fy(to‘:r, Y — ax(h?) () f(t*,t) + L (z) f(t%z, t)) de = 0

1—m
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Setting

y for <0 and == for x>0
t te

and recalling (1.5), see also [8], we obtain

€r=

0
¢—m/=m) /E<(um)t9 + quy) (y,t) dy

+ ¢lmerwe/(l=m) /0 e((v”)tf + nyy) (y,t)dy = 0

As
| g w7 _m
1—m 1—m’

taking 0 < 0 < 1 we get, after some manipulations,

0 T 0
—/Kum(yﬁ)g(y,é)dy + /5 /£<—umgt+uy9y)(y,t) dy dt

[ eworwaws [ [ (<h s un)woaa = o, 55)

Since u™(y,d) = 6™/ (=)™ (y/§) and there exists a positive constant C' such that
‘51/(1—771)10 (%) _ (_ay)l/a—m)‘ < C (al)™ =) §

holds for any —¢ <y < —dp due to (4.21) (as well as for —dp < y < 0 since |w(y/d) —
(—ay/86)/=m)| < C), we see that

0
/ u™g(y, 5) dy%/ —ay)™ "™ g(y,0 / / —ay)™ M gi(y, 1) dydt
—L
as § — 0. Therefore we can let 6 — 0 in (5.5) to obtain (5.1) with ¢ = (¢, ™) =
(9. f)- O
Appendix

Proof of Proposition 2.1:

The implication (i) = (4i) is obvious since the item g(p™*(0) — ¢~ (0)) disappears if
¢ € V°. It remains to prove

(ii) = (i): Let first w € H'(—£,0) and ¢ € C[—¢,0]. Then the limit

S 5 /
~ lim {; [ wwwow 1 [ wow - 5] = 3,900

6—0+ -5 -5

exists with the Steklov average

1[0,
w:: l. —_
o= g 5 [ oy
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since

<3 [ W@l mas 6@ 60 o

;[ @ low - 0] x

as 6 — 0. Analogously, it is

lim — ' = ith gp:= lim = !
53& 5/ Ii(z)g(w) dz = g, 6(0) with - gn E&d/ Wiz

for h € H(0,¢) and ¢ € C[0, ).
Consider now a couple (w, h) fulfilling relation (2.9), an arbitrary test function ¢ €
Ve C C[—¢,0] x C[0,¢] and the cut-off function xs(z) := max{ w O} We test (2.9)
with ¢ = (1 — xs5)0 = ¢ — x50 € V° and obtain
0
/ —\/ m —\/ m m o —
| (@ +umoy + P ume o

)
4
n /0 (h’(¢+)’+ah”(:c¢+)’+ = iamh%* )dw

I 1,
-5 ﬂsw(a:)gﬁ (a:)da:+6/0 B (x)¢T (x)dx

-/ (W6 + wm(e67) + e Y xslo)de

-0

¢ / / o / wo o
—/0 <h (") +ah?(z¢™) +mh ¢+>X6($)d$

1[0 1[0

+/ w™re” d:z:—/ ah?zo™ dx
5 ) s 5 Jo

=0

The last four integrals tend to zero as § — 0, hence the considerations at the beginning
of the proof yield

[ (w6 wwr oy 1w e

-t
+ /0 (W(&*) +ah”(26*) + T2=h7¢* ) dz — gu6™(0) + gnd™ (0) = 0.

If we choose for a moment ¢ € V° with ¢(0) # 0 then in addition (w, k) fulfils relation
(2.9). Together with our above result this implies

—gw®” (0) + grd™ (0) = (gn — gw)#(0) = 0,

hence g,, = gn, =: g. This yields relation (2.6) which concludes the proof. O
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