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EXPONENTIALLY SMALL ASYMPTOTICS FOR INTERNAL
SOLITARY WAVES WITH OSCILLATORY TAILS
IN A STRATIFIED FLUID

S. M. Sun and M. C. Shen

ABSTRACT. The objective of this paper is to develop rigorously a method of ex-
ponentially small asymptotics for the solution of the equations governing internal
solitary waves with oscillatory tails in a density-stratified fluid.

1. Introduction

A recent remarkable discovery in the mathematical theory of solitons is the so-called
generalized solitary wave, which consists of a solitary wave plus an oscillatory tail
at infinity, and many new ideas have been developed to deal with mathematical dif-
ficulties encountered in proving its existence. A generalized solitary wave was first
found in the study of progressive surface waves on a liquid of constant density with
small surface tension. Let B be the Bond number, a nondimensional surface tension
coefficient, and F', the Froude number, the square of a nondimensional wave speed.
For 0 < B < 1/3 and F > 1 but near 1, the eigenvalue problem associated with
the linearized governing equations possesses a positive eigenvalue and the correspond-
ing eigenfunction is periodic in the horizontal direction. The effect of the periodic
eigenfunction manifests itself at infinity where a solitary wave solution decays to zero.
Hence a generalized solitary wave comes into being. The existence proof of a gen-
eralized solitary wave was first given independently by Beale [1] and Sun [2] on the
basis of different methods. However, there are also some similarities in the underlying
ideas used in the two approaches. Essentially one has to deal with functions, which
consist of a part decaying to zero at infinity and a part being periodic. The latter
part is characterized by its amplitude and phase shift. Other existence proofs based
on center manifold theory were given by Iooss and Kirchgéssner [3], and Turner [4].
Recently generalized solitary waves have also been found in a density-stratified fluid
without surface tension. For example, in a two-layer fluid with free surface a general-
ized solitary wave appears as an internal wave at the interface [5]. For a continuously
density-stratified fluid with free surface supported by a rigid horizontal bottom, one
has to deal with two eigenvalue problems. One eigenvalue problem under the long
wave approximation with v = F~! as the eigenvalue parameter yields infinitely many
positive eigenvalues, v,,n = 0,1,2,3,.... A progressive wave solution may appear with
—1/2 . .
a wave speed near v, /. For each v, there is another eigenvalue problem correspond-
ing to the linearized governing equations with p as an eigenvalue parameter. There are
at most finitely many positive eigenvalues, the corresponding eigenfunctions of which
are periodic in the horizontal direction. It has been shown [6] that for v = v there is
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no positive eigenvalue of p, and this case is similar to the classical solitary wave on a
liquid of constant density without surface tension as studied in Friedrichs and Hyers
[7]. For v = vy there appears a positive eigenvalue of p and a generalized solitary
wave, which represents an internal wave, emerges. For v = vy, k > 1, there may exist
more than one positive eigenvalue of u. Results for these cases may be found in [6],
8], [9].

The most intriguing question regarding a generalized solitary wave concerns the
amplitude of its oscillatory tail at infinity. In the case of a liquid of constant density
with small surface tension, Beale [1] proved that the amplitude is asymptotically small
beyond all orders of a small parameter, and conjectured that it should be exponen-
tially small. The conjecture has been proved to be correct [10]. Naturally one may
ask whether a generalized solitary wave corresponding to v in a stratified fluid with-
out surface tension may share the same property. We note that a formal asymptotic
approach to the problem of generalized solitary waves in a stratified fluid with fixed
boundaries was used by Akylas and Grimshaw [11], and the same problem was also
treated by Kirchgéssner and Lankers by the method of center manifold theory [12].
However, up to now a rigorous derivation of the exponentially small estimate in the
case of a stratified fluid is still lacking. The objective of this paper is to develop a rig-
orous asymptotic method for the solution of a system of nonlinear integro-differential
equations in order to obtain an exponentially small estimate for the amplitude of the
periodic part of the solution, which is the oscillatory tail of a generalized solitary wave
in a stratified fluid. Our main contribution may be stated in the following theorem:

Assume that the fluid motion is steady in reference to a coordinate system moving
at a constant speed. Let p(¢) > 0 with p'(¢)) < 0 and U (%)) > 0 be the density and the
horizontal velocity of the fluid at equilibrium and 21 () and Z(n) be the eigenfunctions
corresponding to the eigenvalues 0, k2 of u, respectively, where x > 0, v is the stream
function, 0 <1 <1 with ¢ = 0 at bottom and ¥ = 1 on the free surface, and

v Y
n(¢):/0 q(t)’ldtz/ P 2(H)U(t) " Ldt.

0

If v = v1(1 — d1¢€) with §; > 0, then for small € > 0 there exists a streamline function
f(X,v), where ¢ = (X, f) = constant along a streamline with —co < X < 400,
satisfies the exact equations governing the motion of the flow, such that

FX9) = () + eS(e/%x)z1(n(4)) + Acos(r(z — § tanh 2))Z(n(1))
+ 201 (x,v) + AeOy((z — § tanh z),v).

Here x = X(1— o€)~1/2, o will be determined as part of the solution with ¢ bounded,
0 is a given phase shift satisfying sin dx # 0 assumed to be small,

S(€) = (6181 /an)sech® (=618 /1) /?€/2),
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is the approximate solution for a solitary wave in a stratified fluid with
1
m= —/ ¢*(n)=1 (n)dn,
) 0
a1 :/0 ¢*(n)z3, (n)dn #0,

1
By = /0 ¢*(n)z3, (n)dn,

O1(x,1) = O(exp(—d|z|e'/?)) with d a positive constant, O, (y,) is periodic in y
with period 27/k and bounded for small e,

|A| < Ke"t2/2 exp(—tre1/?)

for 0 < (=016 /) Y2 —1 < < ﬂ(—élﬁl/vl)_l/z with a fixed arbitrarily small
number 7 > 0, n is any fixed positive integer, K is a constant independent of € and
A is the amplitude of the oscillatory tail. We refer a reader to the survey paper by
Boyd [13] for more physical examples of generalized solitary waves, and to Segur,
Tanveer and Levine [14] for discussions on solitary waves in the presence of small
surface tension by Vanden-Broeck [15] and Beale [16], and on exponential asymptotics
by Meyer [17] among others. Here we remark that in the case of constant density and
nonzero surface tension some numerical evidence [15] indicates that there might be
solitary waves without ripples at infinity for special values of parameters involved. It
is certainly an open question whether the amplitude of the ripples could be zero.

This paper is organized as follows. In Section 2, we first formulate the problem
in terms of the streamline function. In Section 3, an approximate expression for the
solitary waves in a stratified fluid is derived by a formal asymptotic approach. In
Section 4, basically we expand a solution of the governing equations in terms of the
eigenfunctions corresponding to the zero and the positive eigenvalue of p and oth-
ers. Two solvability conditions are prescribed so that the Green’s function of the
linearized equations can be constructed. Then we transform all differential equations
into integro-differential equations via Green’s functions and extend the horizontal vari-
able to the complex plane. Furthermore, we consider functions consisting of two parts.
One part decays to zero at infinity and the other is periodic in the horizontal direction.
Several Banach spaces for these functions are defined for later use. In Section 5, the
norms of the integral operators corresponding to the Green’s functions are estimated.
In Section 6, the integro-differential equations are also decomposed into two parts, one
for decaying functions and the other for periodic functions. A priori estimates of their
solutions are derived. The important result is the exponentially small estimate of the
amplitude of the periodic part. Finally in Section 7, an existence theorem is proved
by means of the contraction map theorem, which implies the theorem just stated.

2. Formulation

We consider a two-dimensional wave of permanent type moving with constant velocity
¢ > 0 in a layer of inviscid, incompressible fluid of variable density with a free surface
over a rigid horizontal bottom. A coordinate system moving with the wave is chosen
so that in reference to the coordinate system the fluid flow is steady. The governing
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equations are the following, in 0 < y* < (*(z*),

P (U + 0 U) = i,
*

pr (U Vg + v Vg ) = —ptg — Py,

Uy + V). =0,

*

*
Yy
*
Y

u pr + v py. =0,

at the rigid bottom y* = 0,
v* =0,

where p* is the density, (u*,v*) is the velocity, p* is the pressure and g is the gravi-
tational acceleration. Following Yih [18], we introduce new dependent variables @, ©
such that

0= (p*)1/2u*, b= (p*)l/zv*,
and the governing equations become
Ullg» + DUy = —Pis,
U + VVye = —p"g — Py

Gige + Tye =0,

~ o~ o~
[\
D = —

Upye + Oy =
at the free surface y* = (¥,
aCy. —v=0, p*=0; (5)
at the bottom y* =0,

<
Il
o
—~
D
S~—

From (3), a stream function ¥*(z*, y*) may be defined such that

U=y (z",y"), U=—u.(a",y"). (7)
Note that the domain for (1) to (6) is unknown since ¢* is to be determined as part
of the solution. However both the free surface and bottom are streamlines. Thus to
have a fixed domain, we use z* and ©* as independent variables and the so-called
streamline function f* as the dependent variable such that ¢¥*(z*, f*) = constant
defines a streamline. From (4), it is easy to see that p* = p*(¢*) and by (1) and (2)
we have

VA +g(dp” /Ay )y = dh” [dy*, ®)
where h*(¢*) = ((¢5-)? + (¥3-)%)/2 + p* + gp*y*. Equation (8) was first formulated
by Dubreil-Jacotin in 1935 [19]. We let the bottom y* = 0 be * = 0 and on the free
surface y* = (*, ¢* = ¢ and

((Wy)® + (V3)2) /2 + P +gp"C* = h* (7). 9)

Also by the definition of f*, we have

Yy =1/ Fey Yo = o/ Fi
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Thus (8) and (9) become
(1/2) (A + (£2)2)/(F50)?) o — (Fae/ Fipo )
+g(dp™ /™) f* = dh* [y, (10)
(1/2) L+ (F7))/(f5)? + gp™ f* = h*(43) at &* = v}, (11)
f=0at vt =0, (12)
1

where p* = 0 at ¢* = 97 is used. We can make all the variables nondimensional by
introducing dimensionless variables

X =a"/H", p=p"/po, ¥ =1"[crH", f=f"/H",
u=u'fe, by =v;/clH =1, h="0"/ci, D=h"(y])/ci,

v =pogH* /3 = gH* Je, e1 = py/’c,

where H* is the uniform depth of the equilibrium state, pg is a characteristic density
and D = D(v) is a parameter depending on v. Rewrite (10) to (12) as

1/2) (A + f2)/(f6)?),, = (fx/fo)x + v(dp/dy) f = dh/dy, (13)

(1/2)(1 + fX)/ £ +vp(1)f = D(v) at ¥ = 1, (14)

f=0aty=0. (15)

First let us consider an equilibrium state f = n(y) as a solution of (13) to (15)

independent of X. If the equilibrium velocity is (u,v) = (U(¢),0), then
fo= @7 = (POU@) " = (aw) ™
() = /w g~ (t)dt.
0

We let (1) = 1 by a suitable choice of pg. Also assume g(¢)) > 0 for 0 < ) < 1. Since
n(%) is an equilibrium state for (13) to (15), h(x)) and D(r) must be chosen by

(16)

v
h(y) = D(v) +/1 (1/2)(1/(n9)*)y + v(dp/di)n di, (17)

D(v) = (1/2)(1/ny(1))* + vp(1)n(1). (18)

From (16), we can represent ¢ as a function of n and thus f(X,v) = f(X,4(n)). Since
n(¢) is the equilibrium state and the solutions of (13) to (15) are only considered as
perturbations of the equilibrium solution, we assume

FX, ) = n() + w(X,n) = n(¥) + w(X,n()), (19)
where w is a function of X, 7. Therefore by (13) to (15), (17) to (19), w(X,n) satisfies

(1/2)(¢* 2wy + wy — wk) /(1 +wy)?)

+ ¢ (wX/(l + wn))X —vpyw =0, (20)
(1/2)¢*(1) (2w, + w,zl —wk)/(1+wy)* —vp(H)w =0at n =1, (21)
w=0atn=0, (22)

where ¢ and p are considered as functions of n also if no confusion arises. In the
following, we shall use (20) to (22) as our basic governing equations.
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3. Formal derivation of solitary waves

We rewrite (20) to (22) as

L, (w) = (q2“’n)n —vpyw = ¢1(X,n), (23)
wy — vp(1)g2(Dw = 9o(X) at 5 = 1, (24)
w=0atn=0, (25)

where
o1(z,n) = —*wxx + (3/2)(¢*w})y + Fi(w),
Fi(w) = (1/2)(¢*(wk — 4wy — 3wy) /(1 +wy)?),
+q* (wxwy /(1 + wy))x,
$2(x) = (3/2)w; + Fy(w),
Fy(w) = (1/2)(wk — 4w} — 3wy) /(1 4 wy)?.

Assume p,, < 0, ¢*> > 0 and both are sufficiently smooth. It is known from Sturmian
theory (Dunford and Schwartz [20]) that the eigenvalue problem

Ly(q) = (¢*zy)y — vpyz = 0, (26)

zy —vp(L)g 3 (1)z=0at n =1, (27)

z=0atn=0, (28)

possesses simple eigenvalues 0 < vy < vy < ---, v, — +00, and 2zp(n), 21(n),... are

corresponding real eigenfunctions. The asymptotic forms of v, and z,(n) for n > 1
are
—2

Vp = n’m? (/01 Q(t)dt) +0(1), (29)
2a) = @ 200) " sin (v [ Q(oyir) + 01/ (30)

where Q(n) = ¢ *(n)(—p,)*/%. Let v in (23) to (25) be an eigenvalue v, of (26) to
(28). Then (23) to (25) is solvable if and only if the solvability condition

1
N1 6w = [z mdn - 5 (1o =0, (31)
0
holds.

Now let v be near v, and write v = v, (1 — d,¢) in (23) to (25) where € is a small

positive parameter. Assume X = &e~1/2 and
w:G(wl(gan)+€w2(§an)+'”)v (32)
and substitution of the above formal series expansion in (23) to (25) yields a sequence
of approximate equations and boundary conditions for wy,wo,.... The equations for

wy are the same as (26) to (28) with v = v,,. Thus

wi(§,m) = S(&)zn(n),
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where S(€) is to be determined. The equations for wo are
Ly, (w2) = —q*wiee + (3/2)(¢*wi,))y — Vnbnpyuwr,

way — vpp(1)g™ 2 (Dwe = —v,6,p(1)g 2 (1w + (3/2)10%,7 at n=1,
we =0 at n=0.

By the condition (31), we have

1
/ —q*Seezp + (3/2)5%2n (027 1))y — VnbnpnSz dn
0

— 20 (1)(=Svnbnp(1)2n(1) + (3/2)5%2;,(1)¢%(1)) =0,
and it follows that
’YnSEE - (3/2)an52 + 5nﬂns = 07 (33)

where

Yo = —/O q*(n)z(n)dn,
a, = /O 7> (n)z5,, (n)dn,

1
5= [ e, nn
and z, satisfies (26) to (28). We note that v, < 0 and 3, > 0, and obtain
S(f) = (6nﬁn/an)seCh2((7511611/771)1/2(5 - EO)/Q)’ (34)

provided a, # 0 and §, > 0, where & is constant and will be set equal to zero.
Therefore wy(X,n) = €S(¢'/2X)z,(n) is formally a first order approximation to a
solution of (23) to (25). Since the case for n = 0 has been studied in [6], here we
only consider the case of n = 1. In the following, we shall rigorously prove that
w1 (X, n) with an exponentially small oscillatory tail at infinity is an approximation
to a solution of (23) to (25). Needless to say, the formal asymptotic series in powers
of e fails to catch the exponentially small term. Furthermore the classical existence
proof of a solitary wave can not be carried over because of the appearance of a positive
eigenvalue of  as shown in the next section.

4. Integro-differential equations and Banach spaces

Assume v = v1(1 — d1€) and rewrite (23) to (25) as

(Pwy)y + Pwxx —vipyw = (3/2)(q2w2)n — 1161€eppw + Fi (w), (35)
wy — v1p(1)g 2 (Nw = —v181ep(1)g (1w + ¢2(X) at n = 1, (36)
w=0atn=0. (37)

We consider the following eigenvalue problem,
(q2Nn)n —vipyN = pg® N, (38)
Ny — m1p(1)g ()N =0 at 5= 1, (39)

N=0atn=0. (40)
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Here i = 0 is an eigenvalue of (38) to (40) and z1(n) as an eigenfunction of (26) to (28)
is also an eigenfunction of (38) to (40). As shown in [18], z;(n) has exactly one zero
in (0,1). By usual Sturm oscillation theorem [20], we know that p = 0 is the second
largest eigenvalue for (38) to (40) since z1(n) has only one zero in (0,1). Note that
—t is the eigenvalue parameter in the Sturm oscillation theorem. Thus (38) to (40)
have exactly one positive eigenvalue x? with the corresponding eigenfunction Z(n)
and fol Z%(n)q?(n)dn = 1. Also there exist infinitely many negative eigenvalues of (38)
to (40), denoted by —k?, —k3,... — k2 — —oo with the corresponding eigenfunctions
un(n) and

/O uz (n)q* (n)dn = 1.

By the general Sturm-Liouville theorem, we have that for large n

kL2 = i 4 g +0(1/n), (41)
un(n) = g~ () (V2sin(k,/*n) + O(1/n)). (42)

Now we let
w(X,n) = €(a*(X)Z(n) + b*(X)z1(n) + 0°(X, 7)) (43)

subject to the orthogonality conditions

1
/O Z(n)0" (X, m)?(n)dn = 0,

/0 2 (mO* (X, e (n)dy = 0,

for all X .Basically (44) are the conditions to separate the components a*(X)Z(n)
and b*(X)z1(n) from 6*(X,n) in the solution w. Furthermore, they also ensure the
existence of a Green’s function to be constructed later. Let X = x/(1 — oe)'/? (Beale
[1]). We note that the strained horizontal variable X is introduced here so that o can
be considered as an extra unknown to be determined by solvability conditions as seen
later. If we let 0* = 0(x,n), a* = a(z) and b* = b(x), then (35) to (37) become

(q29n)n + q29ww - lene = FS(Ua a, b, 6)7 (45)
0, — le(l)q”(l)ﬂ = Fy(0,a,b,0) at n =1, (46)
0=0atn=0, (47)

where
F3(0,a,b,0) =0eq*(aZ + b2y + 0)4p — v1d1epy(aZ + bz +0)
— Pbraz1 — (g + K2a)Z + (3/2)e(q*(aZ + bzy + 19),27)77
+ e tFi(e(az + bz +0)),
Fy(0,a,b,0) = — v161ep(1)g2(1)(az + bz +6)
+ (3¢/2)(aZy + bzry + 0,)* + € ' Fo(e(aZ + bzy + 0)).

We multiply (45) by either Z(n) or z1(n), integrate the resulting equation with respect
to n from zero to one and simplify it by integration by parts and boundary conditions
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(46) and (47). Then by use of (44) we have the following two conditions for F» and
F47

| Patoate).b@). 00w 0) Z00an ~ 20 Z0)F_ =0, (48)

1
| Patoate) b@). 00w ) (n)dn - 02 (A =0, (49)

n=1

Since we need to show that w;(X,n) = eS(e'/2X)z1(n) is an approximation to a
solution of (35) to (37), we let

b(z) = S(e¥%z) + w(x), (50)

where S(€) is defined in (34) with n =1, §, = 0. By substituting (50) for b(x) in (48)
and (49) and making use of the expressions for F3 and Fy, it is obtained that

Weg + 51ﬁ1'yflew — 37f1a165(61/2x)w =q1(5,0,a,w,0), (51)
Ozq + K’a = 92(‘9’ o,a,Ww, 9)7 (52)

where
01(S,0,a,0,0) =y ((3/2)ea1w2 /0 1 (~oca?(@Z + b1 +0)s
+ 1616py(aZ + 0) — (3¢/2) (¢ ((aZ + bzr +0)2 — (b2)2))
— R (e(aZ + (@ + S)z + 0) 21 (n) ) dn
+ ()21 (1) (= mdrep(1)g (1) (aZ + )
+ (3¢/2) ((aZy + bz1y + 6n)* — b(219)?)

n

+ e 'Fy(e(aZ + bz + 9))) ‘n—l)?

92(X,0,a,w,0) = /1 (Ueq2(aZ +bz1 + 0) 2 — v101€py(aZ + bzy + 6)
O +(3/2)e(¢*(aZ + bz +0)7),
+ e R (eaZ + bz + 9)))Z(n)dn
- q2(1)Z(1)< — nbrep()g~2(1)(aZ + bz + )
+ (3¢/2)(aZy, + bz, + 0,)?

+ e 'Fy(e(aZ + bz + 9))) ‘ -
n=

Therefore from (35) to (37), we have the equivalent equations (45) to (47), (51) and

(52). Now we transform these equations into integral equations. For (45) to (47), it

is straightforward to find the Green’s function [§]

Gla,m:6,¢) = (=1/2) D un(m)un(Qky,? exp(—|z — €|ky/?), (53)
n=1
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by using the eigenfunction expansion of (38) to (40) and (44). Hence the solution of
(45) to (47) with (44) can be expressed as

—+o00 1
97 = G 15 S F. 7abaedd
(z.) /_OO/O (2,1:€,C) F (0, a, b, 0)dC e

+oo
- G(z,n;&,1)Fy(0,a,b, 0)dE. (54)
— 0o
From (51), we see that ¢y (z) = dS(e'/?z)/dz as an odd function is a solution of
the homogeneous equation. Another linearly independent solution s(z) as an even
function can be easily found. Here ¢ (x) and ¢ (x) form a fundamental set of solutions
and their Wronskian is one. Thus if w(z) and g;(x) in (51) are even, (51) can be
inverted to

—+o00

w(z) = Y1() /Of P2(s)g1(s)ds + P2(z) V1(s)g1(s)ds

+o0 ‘
= /0 k(z,s)g1(s)ds (55)

for x > 0, and

+oo
w(z) = /0 k(—z,s)g1(s)ds

for < 0. Finally we can transform (52) into

a(x) = peoskx + (1/kK) /01 sin k(x — $)g2(s)ds (56)

if a(z) and go(x) are even, where [ is a constant to be determined later. Therefore
we only need to show that there exists a solution (a,b, ) of (54) to (56) when € is
small. Note that S(e'/2x) in (34) can be analytically extended to complex z-plane
with [Tm z| < m(—0151€/71)~ /2. In order to obtain an exponentially small estimate,
we also need to extend the domain of solutions to the complex plane. Thus (54) to
(56) are rewritten in terms of the complex variable z where Re z = x as

z +o00 1
s =( [+ [ ) [ ctmeorioan o
z —+00
— (/ +/ ) G(z,m;€,1)Fy(0,a,b,0)dE

:g(F3(£7C)’F4(€))(w777)7 (57)
+o0

o) = [ ke (s)ds = L (:)(e) (58)

a(z) = ficoskz + (1/K) /OZ sin k(z — 5)g2(8)ds = P(ga2(s))(2), (59)

and find even analytic functions 6(z,7), w(z) and a(z) as solutions of (57) to (59) in
[Tm 2| < le™ /2 for 0 < £ < w(—0151/71) " /2. Also the integrands in (57) to (59) are
in [Im z| < le=1/2,
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In the following, we define some Banach spaces for later use. Let 0 < A < 1, m,n
be nonnegative integers and

Dr:{(zaﬁ)|0§77§1,*oo< Rez<+oo,|1mz|<r},

and define
COf(z,n)= sup (|f(z,n) exp(de'/?Re z|)),
(z,m)€D;
Ctf(z,m)= sup (|f(z,n)|exp(—~&[Im zl)),
(2,m)€D:

HY f(z,m) = sup GO (|f (@ + 01 + iy, m) — f(x + iy, m0)|

X (87 + (m = 12)*) 2 exp(de'/?[z])),
H f(z,n) = sup GOS0 (1 (@ + 01 + iy, m) — (2 + iy, mo)]

X (07 + (m —m2)*) ™2

where d > 0 is a constant less than (—d;3;/71)"/?/4. Then we define Banach spaces
BY, B and B, as follows:

exp(—k|Im z|)),

BY = { f(z.m) € (D, x [0.1)) | £ m) is amalytic, f(~2,7) = /(=) and
f(x,n) is real for z € R,

—mln ,n— a
oy = 32 3ot rzee (i )

m=0 k=0

o
+ Ze—mm(mn 2)/2H0 (M{lm) <+OO},

B = {f(zm) € C"(Dy, x [0,1]) | () s analytic, f(—2,) = f(z,),
f(x,n) is real and f(x + 27T/I<a n) = f(a: n) for z € R,

n

m=0
B, = {f(z,n) e C™"(D, x [0,1]) ’ f(-ym) is analytic and
f(z,n) = f°(z,m) + fT (2 — 6 tanh hz,n) where f € B?
and [ € BE, £z, = I1Flmg + 1/ gy }

where h = (1/4)(—6131/71)"/?. Note that in the definition of B,,, we need D, in B;
larger than D, in BY by letting 71 > 7. In the following we let

r=Le V2 0y, =L 4l 0 <y < do, (60)

and 0 < £ < 7(=6131/71) Y2, § is a given constant, called the phase shift of the
periodic part of a function in B,. We keep & small so that f™(z — ¢ tanh hz,n) is
well-defined in D,. Also note that ¢ is any number in (0,7(—d181/71)). In what
follows we may choose £ in 0 < w(—061/71) "2 —7 < £ < 7(=61581/71)~"/? where
7 > 0 is a fixed arbitrarily small number.
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5. Estimates of the integral operators

First let us consider the integral operator G in (57). By the definition of (57), for
z=x+1iy € D, and f1(2,7), f2(2) in B, we have

G(fr. fa) = (/ /+°C)/ G €,0)f1 (6, C)dnde
- ( | + m) Gzm:6,1) [o(Q)dC

T+iy +oo+iy 1
N Y, 10; d¢d
(/00+iy+/w+iy >/o Gz +iy,m; & Q) Fi(€ )dCdg
T4y +oo+iy
- (/ +/ )G(xﬂy,n;&C)fa(f)dg

—oo+1y r+iy

_ ( /_ ;+ / m) /0 Gl & O (€ + iy, CdCde
- (/_;Jr/:w) G(x,m;€,1) f2(€ + iy)dE

+oo 1
:/_ /0 G(z,n;€,Q) f1(€ + iy, ¢)dCdE
+oo
-/ G(z,m;€,1) f2(€ + iy)dE

= G1f1 — Gafo, (61)

where (53) has been used. The integrals in G(f1, f2) transformed to real cases were
studied in [8]. Obviously G(f1, f2)(z,7) is analytic in z. From the estimates in real x
[8], we have

Lemma 1. (1) If fi(z,n) € B} and f2(2) € B for n >0, then G(f1, f2)(z,n) €
Bt

o and
GG £2)llps, < K (Ifulsg + 1 fell g ).
(2) If fi(z,n) € BY and f2(z) € BY, | for n >0, then

Gi(f1, f2)(z,m) € Bn+2 and G(f1, f2) = G1f1 — Gafa

o OmGuf1 e o (0
C <azi3nm—i - Z:: ¢ 82‘87#

for0<m<n, 0<i<m,

with




MAA

February 16, 2000 13:48 msun9315, pages 81-1 Page 93 Sheet 13 of -79

INTERNAL SOLITARY WAVES 93

foro<m<n+1, 0<i<m,
8”*’“91 fi an-&-le fi n n—j aj-i—;vfl
0 0 < 0
@ (gampitr) + 1 (i) < P> ( 2 (59w

o i
of__“<J1
0 (8Zj3n”j> ))
fork=1,2, 0<i<n+k, ny=min(n,i), and

9" 2Gs f " 2Gs fo ek, 0t f omtlf,
0 0 < 0 0
@ (grmpeas) ~ 8 (gpeers) <5 (2 (@ (57)) + 2 (51)

=i

for 0 <i<n+42, where K is constant.

The proof of Lemma 1 is only based on the asymptotic behavior of the eigenvalues
and eigenfunctions in (41) and (42). The Green’s function G(z,n;&,¢) behaves like
n((x — &)+ (n—¢)?) for (z — &)? + (n — ¢)? < 4 and like exp(—ki/2|a: — &) for
|z — £|? > 4. We use these approximations for G(x,n;¢,¢) and usual arguments for
obtaining a priori estimates of solutions of elliptic equations to prove Lemma 1. Since
the proof is similar to the one in [8], we omit it here.

Now let us study the operator £ defined in (58). By the definition, we have

+oo

L(f(s))(2) = 11(2) /OZ P2(s) f(s)ds + a(2) P1(s)f(s)ds, (62)

z

where f(z) € B,,. Since f(z) and ¢(2) are even and 1 (z) is odd, (62) is well-defined
and Lf is even. To have estimates of Lf(z), we need only consider Re z > 0. Let
f(2) € B and

£41(2) = ~(1/2) (/0180 ( [ exp (= (=ei01/m) 2z - )

+o0o -
xf@ﬂsf/‘ mp«—ﬁﬁdmfﬂ@—s»ﬂ$M) (63)
By the asymptotic forms of ¢ (z) and 12(z) for large Re z, we have
Lf(z)=L"f(2) +(Tf)(2), (64)

where (T'f)(z) goes to zero with order of O(exp(—de'/?|Re z|)) for large Re z. Since
a similar integral operator as (62) was discussed in [8] and the only difference is the
coeflicients, which will not change the estimates, we state the results without proof.

Lemma 2. (1) For f(z) € BY,we have Lf(z) € B2

n+z’
OmLf(2)

0 (TGL) < wem 2z ey

form=20,1,2,

6zm m—2

o (8m£f(z)> < Ke(m172)/2||f(z)”30
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for2 <m <mn+2,m; =min(m,n), and

6n+2£f z n—
13 (Ch) < K2y,

(2) For f(z) € B} withn >0, we have LTf € B} ,, Tf € BS,,

ct (3m£+f(z)> +exp(f€/<;efl/2)C’0 (amTf(Z)) < }—{6(77172)/2Hf”B0+

azm oz™m
form=20,1,2,
OMLT f(2) _ OmT f(2)
+ (9~ &) o 1/2y00 (9 LTE) )
C < 5o > + exp(—{ke )C' ( 5o > < K||f||Bj;’_2

for2<m<n+2, and

8n+2£+f z _ 8”+2Tf z
H;\r (3zn+2()> -+ exp(—f,‘ie UQ)HS (82’"+2(>> S K”fHB:{

A similar proof of this Lemma can be found in [8].

Finally we consider the operator P defined in (59). Let f(z) € B,, with f(z) =
f°(2) + ff(z — § tanh hz) and

P(f(s))(z) = fieoskz + (1/K) /OZ sink(z — s) f(s)ds. (65)

Since P f(z) is even, we need only obtain the estimates for Re z > 0. From (65), we
have

Pf(z) = jrcoskz + (1/K) /02 sink(z — s)fY(s)ds
K Zsinnz—s *(s — & tanh hs)ds
(1)) [ sinn(z = 9)f (s = 8 tanh hs)a
:ﬁcos#;z—l—(l/m)/o sink(z — 8)fT (s —d)ds
+o0 Foo
K sink(z — 5)g°(s)ds — (1/k sink(z — 5)g°(s)ds
(1)) [ sinn(z =g ()ds = (1/m) [ sinn(z = ),
where ¢%(s) = fO(s) + fT(s — § tanh hs) — fT(s — §). Let
(PT£(s))(2) = ficos kz + (1/k) /OZ sink(z —s)fT(s—d)ds
“+oo
+ (1/k) sinﬁz/o cos rsg’(s)ds
+oo
— (1/k) cos HZ/O sin ksg?(s)ds

:pcosnz—l—qsinnz—i—(l//{)/o sink(z — s)fT (s —d)ds, (66)
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where
+oo
p=j-— (1//1)/ sin ksg?(s)ds,
0

+oo
q= (1//@')/ cos ksg®(s)ds.
0
Replace z in (66) by z + ¢ to have

P f(z+0) = (pcos ké + gsin kd) cos kz + (g cos kI — psin kd) sin kz

z

0
—|—(1//1)/_6sin/1(z—s)er(s)ds—l—(l//{)/ sink(z — 8)fT(s)ds

0

= Acoskz + (1/k) /OZ sink(z — s)fT(s)ds

= (M f(s))(2), (67)
provided
O ~

peoskd + gsinkd — (1/&)/ sinksft(s)ds = A, (68)

-5

0
qcos k6 — psin ké + (1//@)/ cos ksft(s)ds = 0. (69)

-5

From (68) and (69), we know that fi must be chosen by

0

+oo
fi = Acoskd + (l/n)/ sink(s+6)fT(s)ds + (1//1)/0 sin ksg®(s)ds, (70)

-0

and A satisfies
0

~ too
Asindk = (1//{)/0 cos ksg°(s)ds + (l/n)/ cos k(s +0)fT(s)ds. (71)

Thus M f(z) is even. For bounded M f, the following conditions must be imposed

27 /K 27 /K
/ sinksft(s)ds = 0, / cosksft(s)ds = 0.
0 0

The former is automatically satisfied since fT(s) is even and periodic in & with period
27 /k. Therefore we only need

27 /K
/ cos ksft(s)ds = 0. (72)
0
An integral path in (67) is chosen as follows: let k1 be an integer so that |z —27ky /K| <
27 /K with z = x + iy and
Po={z=a1+iy | (0< a1 < 2kim/k, 41 = 0),
a smooth curve joining (2k;7/k,0) with © + 4y in D,.,
and having length less than |y| + 47/ }.

By using the path p, and the properties of sin x(z — s), we have
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Lemma 3. If f(z) € B/, and satisfies (72), then

z
/ sink(z — s)f(s)ds € Byf 4,
0
and

. S K2 fT
n+3

Bt

H /OZ sin k(z — s)f"'(s)ds‘

By definition of P f, we have

+oo
PHG) =P L= (n) [ sinnz = 9" ()ds

“+o0
:M"‘f(z—é)—(l//i)/ sink(z — 5)g°(s)ds
= M* f(z — & tanh hz) + (P f(s))(2), (73)
where

+oo
(PU£(s))(2) = MT f(2 — 6) — M f(z — & tanh hz) — (1//1)/ sin k(z — 5)g°(s)ds.

Since Pf and M T f(z—§ tanh hz) are even, P f is even. So only estimates of P f for
Re z > 0 are needed. By using Lemma 3, the estimates for f;oo sink(z — 5)g%(s)ds
and the definition of ¢°(s), we have

Lemma 4. For f(z) = f°(z) + f*(z — 6 tanh hz) € B,, P'f € BY,, and

o (0"P°f i —1/2) g+ “1/2
C <K (”ACOSHZHBIH +e Ilf ”BIH)QXP(“EG )

Ozm
m £0
41200 (%an) ) for 0 <m <n,

2
8n+k7)0f an+2730f N B B
2 (T )+ 18 (T’ ) <041 21 ) ot )
B anfo anfO
1/2 0 0
+ € (C (82")+H)‘<62” )

A similar proof can also be found in [8]. Now we have all the estimates of the
integral operators we need.

6. Decomposition of the equations and estimates
In (57), (58), and (59), we let
a(z) = a®(2) + a*(z — § tanh hz), w(z) =w(z) +w' (2 — 6 tanh hz),

74
0(z,1) = 0°(z,n) + 0% (z — & tanh hz,7), )
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where a®,w® and 6° belong to BY, , and a™,w™ and 87 belong to B, 5 for n > 0. We
further assume

a’(z) = 24 (2), W°(2) = €2q3(2), 6°(2,m) = €243 (=, ),
at(2) = Avi(z) = A(cos kz + €'/2pf (2)), (75)
wt(z) = Avy(2) = AV %pS (2), 67 (2,m) = Avs(z,m) = A/ ?pT (2, 1),
where we express A the amplitude of the oscillatory tail as
A= A"/ exp(—lreH?) = Ay exp(—Lre™?), (76)

and A is some constant to be estimated later for the application of the contraction
mapping theorem.

Now let us consider (57) in the domain D,.. Since the Green’s function G(z,7;¢&, ()
is orthogonal to Z({) and z1(¢) we only have to estimate

Hl(ga Sa a7w70)(z7n) = U€q29x$ - Vldlépn(az + (S + W)Zl + 9)

+ (3/2)e(q*((S + w)z1 +aZ + 9)727)77 + e 'Fi(e(aZ + (S +w)z1 +6)), ()

Hy(0,8,a,w,0)(2) = —181ep(1)g 2 (1)(aZ + (S + w)z1 + 0)
+ (3¢/2)(aZy + (S + w)z1y + 0y) + € ' Fa(e(aZ + (S + w)z1 +0)), (78)
instead of F5 and Fy in (57). Let
Hf'(a, V1, U2, U3, fl)(z,n) =A"'H, (J,O, fl(cos Kz + 1}1),121’02, A’Ug)(Z,T]),
H;(a, V1, Vg, vg,/I)(z) = A"'H, (0,0, fl(cos Kz 4 v1), Av,, A’Ug)(Z),
HY(0,8,a,w,0)(z,m) = Hi(0, S, a,w,0)(z,n) — AH{ (2 — 6 tanh hz,7),
HY(0,S,a,w,0)(2) = Ha(0, S,a,w,0)(z) — AHS (2 — 6 tanh hz).

(79)

By checking terms in H;" and H", for |o| + Z§:1 ||vi|\B¢+3 < K we can obtain that
Hf € B} | and Hf € B}, with
||Hi'—||BI+1 < Ke and ||H;||BI+2 < Ke.
Therefore by Lemma 1, it follows that G(H;", Hy ) € B!, ; and
I )z, < K

Also by checking terms in HY and HY, we have that if

2ol + lla®ll s, + 1 lls, + 16030, < K2,
and
3
lon = cosrzllpe, + > loill g, < Ke'2, (80)
1=2

then HY € BY and HY € BY_ . By Lemma 1 and the definitions of Banach spaces,
G(HY, HY) € BY,, and for n > 0,

IG(HY, HY)ll o ,, < Ke(Ky+ Are™"/?), (81)
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where Ky and K are constants independent of e. By (57), (74) and (79), we have
0°(z,n) + 60" (2 — § tanh hz,n)
=G(HY + AH{ (2 — 6 tanh hz,n), Hy + AHJ (2 — § tanh hz,n)).
Let the oscillatory part
0+ (zm) = Ava(z,m) = AG(HT , HF )(z,m) = AVi(2m), (s2)
and it follows that
0°(z,m) = G(HY, HY) + AG(H (¢ — & tanh h¢, (), HY (€ — & tanh hE))(z,7m)
— AG(H (¢,€), H5 ())(= — & tanh hz,n)
=1+ Al = 0°(z,7), (83)
where ¢ and (¢ are the integration variables. However
I =G(H{ (¢~ 6 tanh k¢, () — H{ (€ —6,¢), Hy (€ — 6 tanh &) — H (& — 6))
— (G(H{,HY )(z — 0 tanh hz,n) — G(H{", HY )(z — 6,7))
=1I; + 5.

By the evenness of I in z, we only need estimates for Re z > 0. If we consider the
functions in BY defined for Re z > 0, by Lemma 1, Il; € By, with

Iy o, < K02 expltre/?),
and by (75), Il € BY ,, with

1Mol o, < Ke'= (/2 exp(treV/2).
By (79), (80), (81) and (83), we have ©°(z,7) € By ,, and

”@0(2777)“33“ < Ke(K; + Ale—n/Q).
We state the above results as

Theorem 1. Let

e'?lo| + [la°] o

W P T P

3
+ lor — coszll g+ + > loill g, < K2,
1=2

and |A1] < K forn > 0. Then V3(z,n) € B,J{+3 and ©°%(z,m) € Bg+2,
IVaemlle, < Ke and €%z )| ss,, < Ke(Ky + A7),
where K and K1 are constants independent of e.
Now we take up (58). Let
g7 (0,v1,v2,v3, A1) (2) = A1 g1 (0, 0, Avy, Avy, Avs)(2), (84)
90,8, a,w,0)(2) = g1(S,0,a,w,0)(z) — A" g (z — § tanh hz). (85)
By checking g;" term by term, from

o — coswzll e+ uall e+ llesllge, +elol + A1) < Ke,  (86)
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it is shown that gi” € B;', | and
lgF — eKf coskz — Kievas,| g+ < Ké?,
n+1

where K; and K3 are coefficients of ecos sz and evq,, in gi" respectively. By (63),
(64) and Lemma 2, we have £L*g; € B, ; and (Tg)(z) € BY, , such that

1Lt (9] — €K coskz — EK;’UQZZ”Bz+3 < Ke,

T (g — €K7 cos kz — EK;UQZZ)HBBH_Q < Kt~ exp(tke1/?),
Then using integration by parts twice and Lemma 3 again, we obtain

LT (eK; coskz + 6K§U222)||B:+3 < Ke,

IT(eKT coskz + eK3vazz) | po , < Ke' =2 exp(tre1/?).
Therefore we define
Va1(2) = L7(g1)(2) = va(2), (87)
and it follows V21(z) € Bl ; and
Var ()l < Ke (55)
Also by checking terms in g9(z), we find that (86) together with
001, + €20l e, + 6%l < Ke,
implies ¢9 € BY and
dig

0 . ~
e (%) < Ketmieh+2 4 A% and 0 < i <
z

9"l ~
HY ( 691 ) < Ke(K 1€t 17/2 4 Aet/?),

Zl

where g9, = ¢9 — K;w%,e — Acosk(z — § tanh hz)Kj(S,0), K} is the constant coeffi-
cient of w?_ e and K} (S, o) is the coefficient of Acosr(z — & tanh hz) depending upon
S(z) and o only. Thus by Lemma 2, £g¢9, € B, and

1ot lpo,, < K(Kye+ Aye("D/2),
Integration by parts twice yields

Hﬁ(K?fwgz + Acos k(z — & tanh hz) K} (S, 0)) H < K(K) 4 Aje(n=0/2),

0
Bn,+2

Therefore
1£97 (=)o, < K(Kie+ Ay "D/, (89)
From (58), (74), (75) and (87), we have
va(2) = Va1 (2),
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and
WO(2) = L(g1(5))(z) — AVa1(z — 6 tanh hz)
= L(g7(s) + Ag; (s — ¢ tanh hs))(z)
— AL* (g (s))(z — & tanh hz)
= L(g7(s))(2) + AllL(2)
= Q%(2). (90)

By the evenness of (z), we only need the estimates for Re z > 0. For Re z > 0,
I(z) = L(g{ (s — 6 tanh hs) — g{ (s — 6))(2)

+ L5 (g1 () (2 = 8) + T(g{ (s = 6))(2) = LT (g7 (5))(z —  tanh hz).

By Lemma 2, the estimates for gfr (s) and integration by parts twice we find that

L(g (s =6 tanh hs) — gt (s —8))(2)]| oo < Ke " D/2exp(—lre1/?).
1 B
n+2

Here we only consider the functions in BY,, for Re z > 0. Also by (88) and the
definition of BY, (only for Re z > 0), we have

1£¥ (g™ () (z = 6) = LT(gF(s))(z — 6 tanh h2) < Ke"2/2 exp(—Llre1/?).
Thus by combining the estimate for T(g7 (s — §))(2), it is obtained that
||HI(Z)||Bg+2 < Kem (/2 exp(—tke™1/2).
Therefore from (89) and (90), we have that Qf(z) € BY, , and
199, < K (e + Aye-072)
We summarize the results as follows.
Theorem 2. Assume that ||v1—cos KZ‘|B:+3+||1)3||B:+3+|A1|—|—Ha0||Bg/+2+||90||Bg+2 <

Ke and ||v2||B:r+3 + HWOHBSJrz +e'2|o| < Ke'/2. Then

||‘/21(07 U1, V2, U3, Al)(z)||BI+3 S KE,

199(0, 01, v2,v3,a°%, w0, 0°, A1) (2)|| < K(Kie+ Aje= (=172,
where K, K1 are constants independent of €.
Finally we consider (59). Let
g3 (0,01, 09,03, A1) (2) = A1 g2(0, 0, Avy, Avy, Avs)(2), (91)
93(S,0,a,w,0, A1)(2) = g2(2) — Ags (2 — 6 tanh hz). (92)
For Re z > 0, let
E°(2) = ¢3(2) + Ags (2 — 0 tanh hz) — AgS (2 — 6). (93)
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By (65), (66) with ¢°(s) = E%(s), (70) and (71), we choose

0 +oo
1= Acosdk + (A/kK) / sin k(s + 6)g5 (s)ds + (¢/k) / sin ks E°(s)ds,
_5 0
5 +oo _ 0 (94)
Asindk = (1/&)/ cos ksE°(s)ds + (A/n)/ cos k(s + 6)g5 (s)ds,
0 )
and by (67),
v1(2) = coskz + (1/k) / sink(z — 8)g4 (s)ds = Vi(2). (95)
0
To have v1(z) bounded, from (72) we need
2
/ cos ksgy (s)ds = 0. (96)
0

By the definition of g5 (z) and (75), (96) becomes

2
0= /0 COS KS <ae( cos kS + el/zpf(s))ss — v101€( cos ks + el/QpIr(s))

1 1
X (/0 pnZ2(n)dn — p(l)Z2(1)) +/0 (Jeq2v355 — v101€py(vaz1 + v3)
+ (3A4/2)e(P(01Z + vazy + 1}3)%)” + (eA) T P (Ae(01 Z + vozy + ’Ug)))
x Z(n)dn — q2(1)Z(1)( — nrep(1)g2(1) (vaz1 + v3)
+ (34¢/2)(v1 Zyy + vaz1y + v3y)?

+ (Ae)1F, ([le(le + vz + vg))) ’n—1>d5

2 1
= /0 COS K$ <O’€KZ2 Cos kK§ — V10€ Cos ms(/o pnZ?(n)dn — p(l)Zz(l))) ds
+ €Y1 (0, p (5), v2(s),v3(s,7), A). (97)
Thus
1 ~
7= (=) ([ o Zin = p()Z21)) + /()
Ex+Y1(U7p1+7v2,1)3,/~1). (98)

Also by checking the terms in Yj, it is found that under the condition €!/?(|o| +
58 )+ S0 il + €7 A | < K2,

|Y1(07P1+7U2703,1‘~1| < Ke'/2. (99)

We rewrite g5 (z) in (91) by using (98),

2

g;—(gv 1}171)2,’03,141)(2’) = —O0€EK COSkz +g;_l(z)

= *(X+Y1(0’,pi’—,1)2,’03,14))6h32 cos /ﬁerg;'l(z). (100)
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Note that g5 (o, v1,v2,v3, A)(2) is still used to denote the right hand side of (100) if
no confusion arises. It follows that (96) will be satisfied by (98). From the expression
of g5 (2), it is easy to check that under the condition

3
(ol + lpi g+ ) + D llvill g, + €720 < Kell2,
=2

we can have g3 (z) € B, | and ||g;'(z)||BI+1 < Ké*/2. By Lemma 3,

H/OZ sink(z — s)g;(s)ds‘

Again by checking terms in gJ(z), if

?lol +1la’ll g, + 1°ll 2, + 16°]l 5o

0, 0., + ||lv1 — cos /-@ZHBIJr3

3
+ Z HUiHBLg + e 124, < KeY? forn >0,
i=2
we obtain g3(z) € By, and if g5, (2) = g3(2) — ¢3(S,0,0,0,0,0)(2),
9'g5,(2)

CO (61 S K€(€(1+i)/2 + A]) for 0 S 7 S n,
z

0

HO (angm(z)) < Ke(€1M72 4 A,
oz"

By integration by parts several times, it is easy to show that

¥

027

for 0 < j <n+2. From (59), (74), (75), (95) and (73), we have

a®(2) = P(ga(s))(z) — AVi(z — & tanh hz)

+o0 )
/ sin k(z — 8)99(S, 0,0,0,0,0)(s)ds < Kel/?,

N oo
= A(Vi(z — 6) — Vi(z — & tanh hz)) — (1//{)/ sink(z — s)E%(s)ds

=P%g2(5))(2) = A (0, v1,v2,v3,a°,w°,0° A1) (2). (101)

Using the above estimates for g9(z) and g3 (z) and Lemma 4, we have A{(z) € B,
and

1Y) lsy,, < K ((1Acos w2l + Kl Ayle?)
X e "2 exp(lre1/?) + ng). (102)

Note that the term A cos xz in (102) is exclusively the first term of AV;(z) in (95) and
a term of ¢ in g5 (s) of (95) has been replaced by (100). We state the above results as

Theorem 3. From the condition

+ 11w’ e

2]+ [|a°) o

n+2

+ 1161 5

0., T lvy — cos %ZHBz+3
3
+ il gr A A]e 2 < K€/,

n+3

=2
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it follows that Vy(z) € BY, 5 and A} € B, with
[IVy — cos I€Z||B70L+3 < Ke,
||A(1)(z)||33+2 < K(Hflcos /iz||BI+1 + K1|/I‘€1/2)€n/2 exp(lre1/?),
where A is determined by (94) and K, Ky and Ko are constants independent of €.
We study (94) for A. Choose § small and sin dx # 0. From (93), write
E%(2) = E¥(2) 4+ ¢9(2) — E¥(2) 4+ Agy (z — & tanh hz) — Ags (2 — 6)
— () + ABY(2),

where EV(z) = g2(S,0,a%,w°, 0°)(2) and each term in ¢9(z) — EY(2) has at least a

factor of either a™,w™ or 7 which introduces a factor A. It is straightforward to
show that for [o] + [|a®| gy + |c” ]| 5y + [10° ]| 5y + iy llvill 3 + 4] < K,

+oo - B
(e/) / cos rs(AER(s))ds| < K e,
0
Thus (94) becomes

A= (1/ksin 5/{)/ cos ksEY(s)ds 4 (A/k sin 6k)
0
“+o00 0
X (/ cos ksEY(s)ds + / cos k(s + 5)g§“(s)ds)
0 -5
=1+ Al = Ay (0, v1,v2,v3,a°,w°, 0%, Ay), (103)
and || < Ke'/2. By letting DY(2) = g2(S, 0,0, 0,0), checking the terms in EY(z) and

using the evenness of EY(z) and integration by parts n-times, we have

too nm
I = (ksindr)™? / cos(ks + 7)(8"E?(s)/8s")n_"ds
0

=(2x sinéf{)_l/

— 00

+oo+ile /2

e nw n 170 ny,.—n
cos(f-@s—i—?)(a E{(s)/0s™)x™"ds

= (2K sin 55)‘1/

—oo+ile—1/2

exp(i(ks + %))(G”E?(s)/as”)ﬁ_"ds

+oo

= (2ksin 0k) "L exp(—Le %K) (/ exp(i(kt + %T))

— 00

n EO _DO n -n
x (0™ (E7(s) 2(s))/0s™) ey dt
oo . nm n 10 n —-n
+/_OO exp(i(xt + 7))(3 Di(s)/0s )S:H&_mim dt)
= (2ksink6) " exp(—le 2k) (11 + Ly). (104)

By the definition of BY_,, it is easy to show that

L] < K22 (o, + |0l po,, + 16°1 52, )-

n+2

Using integration by parts several times, we have

|12‘ < Ke(n+3)/2'
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Therefore let Ha0||32,+2 + ||WO||B§3,+2 + ||(90H32+2 < K€'/?, and we have
1] < Ke+2)/2 exp(—te™'/2k). (105)

Note that K also depends upon (sin x6)~!, where § is a small fixed constant and must
be chosen so that sin xd is not zero. Now we have all the estimates for the equations.

7. Existence Proof

We use the notations introduced in (75) and (76). There are now eight unknowns

U = (0,91 (2),03 (2), 05 (2,1). 47 (2), 43 (2). 45 (2,m), A), (106)
and eight equations (82), (83), (87), (90), (95), (98), (101) and (103). We define a
closed convex set in the Banach space R x (B;/,3)® x (BY,,)? x R,

3
Sy = {U e Rx (Bf5)* x (Blo)* x R [V =Y (16 151, + llaf]

i=1

+ lof + [A] < 400, U]l = lof + [0 — x| < b},

B.,)

where x is defined in (98) and b is a small positive fixed number.

For U € &, by the conditions of Theorems 1, 2 and 3 and the procedure to transform
the differential equations into integro-differential equations, we need to transform (82),
(83), (89), (95), (98) and (103) into

c=x+Y1 (0, pi", el/zp;, el/zpé", AentD/2 exp(fﬁnefl/z))
=x+Y(o,p1,p3,p5, 4), (107)
P (2) = e V2Vi(2) = Pu(o,p . p3 .03, A)(2), (108)
3 (2) = € ?Var (0,01, v2,v3, Ay),
= 671/2‘/21(0, coskz 4 €'/2Py, el/Qp;’, €\2p;, Ae("+1)/2)
Py(o.pf . p3 .05, A), (109)
pE (1) = € V2Va(z,m) = Py(o, b w1, A)(2), (110)
A= e D2 exp(lre?)Ay (0, cos kz + €'/2pT,
€L/2pF eM/2pt /240 (1240 (1240 pc(nt1)/2)
= Ao.p{.pd.p3 i 3. a5, A), (111)
43(zm) = € /?0°(z,n) = Qs(o, 1, p¥ 13, 41, 45, 43, A). (112)
We use (111) to replace A in the term
At/ 2 exp(—kle1/?) (cos(z — &) — cos(z — 6 tanh hz)),
in (101). After this substitution, (101) becomes

ao(z) = AO(J, vl,v2,037a07w0,00,A1)(z).

We rewrite it as
q?(z) _ 6_1/2A0(0', oS Kz + el/2pf,el/zp;,el/2p;{,el/zq?,el/qu,el/qu,Ae(”'+1)/2)

:Ql(U,PTaP;—aP;aQ?aqgan;A)~ (113)
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Finally we express (90) as
qg(Z) = 6_1/29(1)(0—7 U1, V2,3, a07 wO’ 907 Al)(’z)
= 671/299(0, coskz + €'/2 Py, 61/2p;, €\2P;, e 2Q,, 61/2(13, €'2Qs, Ae(”H)/Q)
= Qs(0,pf . p3 . 0§ 1. 5. 45, A). (114)
Obviously (107) to (114) are equivalent to (82), (83), (87), (95), (98), (103), (101) and
(90). Let
T(U> = (X + Ya Pla P27 P37 Ql) QQ; Q37 A)(U>

By Theorem 1, 2 and 3, estimates (99), (103) and (105), and the construction of
Py, A, Q1,Q2, we obtain that for U € Sy,

3 3
Y1+ 1Pl + 3 1Qilles,, + Al < Ke?, (115)
=1

i=1
where K is independent of e. Thus if € is small enough such that Ke'/? < b, T maps
Sp into itself. We also have the following
Theorem 4. For UV, U?) ¢ S,

ITW™) - TWUD)|| < K2 u® — 2.

The proof of this theorem is same as the one of (115) if we follow the same steps
to obtain Theorems 1, 2 and 3 from Lemmas 1, 2 and 3. Therefore we omit it here.

By Theorem 4, if Kel/2 < 1/2 for small €, then 7 is a contraction in Sp. By the
contraction mapping theorem, 7 has a fixed point in &,. Thus (107) to (114) have a
solution (o, pi, p3, p3 , 4, 43, ¢3, A) and by (115)

3 3
7=+ 0 oz, + el + 141 < et
1= i=

Finally we go back to the original variables and obtain a solution (a,w,f) for the
integro-differential equations (57) to (59) by choosing appropriate constants. There-
fore we have a solution for (45) to (47), (51) and (52). Now we summarize the existence
result as follows:

Theorem 5. There exists a small g > 0 such that for 0 < € < ¢y the equations (35)
to (37) possess a solution w(X,n) with

w(X,n) = e(S(2)21(n) + al@) Z(n) +w(x)z1 () + 0(z,n)),
where x = (1 — 0e)'/2X, S(e}/?x) is defined in (34),
w(z) = W (x) + Ava(z — & tanh hx),a(z) = a°(z) + Avi(x — § tanh hz),

0(z,n) = 6°(x,n) + Avs(z — § tanh hz,n),
with the following properties: if x is replaced by the complex variable z,
a®, W, 0% e BO_~_2 and vy, v9,v3 € B:Jrg,

+lw’llse,, +116°] 5

0
||a‘ ||B0 n+42 n42

0., + |lvr — cos mzHBLS

3
+)° loill g+, < Ke, o —x| < Kel/?,
=2
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and |A| < Ke"t2)/2 exp(—Lre=1/2), where x is defined in (98), & is a fived small
constant with sindk # 0, and K is independent of €, but may depend on £ and other
parameters in the definitions of B),, and B} ;.

Therefore, assume that v = v;(1 — d1€) with d; > 0 and ¢(t) V2()U(t). For

=p
small €, there exists a constant o depending upon e such that (13) to (15) have a

SO

lution

FX, ) = /0 Y+ S( )z ( /O ! ¢ (1))

P
+ A(cos(n(:z: — § tanh hx))Z(/ ql(t)dt>>
0
+ €20, (x,v) + AeOy(x — & tanh hx, ),

where © = (1 — 0¢)'/2X, Oy(x,) is of order O(eXE(—dMel/z) for z € R ¢ € [0,1],
Os(x,1)) is periodic and bounded for small € and |A| < Ke("+2)/2 exp(—Lke=1/?) for

0

< m(=6181/m) Y2 =7 < £ < 7w(=6181/y1)"Y/? and any fixed positive integer n.

Thus an approximation of f(X,1) up to first order is

/0 Y ()t 4 S X ( /0 ' o (0ir).

and the amplitude of the oscillatory tail is exponentially small.
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