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Abstract

Attention is given to the initial-boundary-value problems (IBVPs)

U +uxy +uty +uyxxy =0, forx,t>0, .1

u(x,0)=¢(x), u(0,1)=h() '
for the Korteweg—de Vries (KdV) equation and

Uy +ux +unuy —uxy +uxxx =0, forx,r>0, 02)

u(x,0) =¢x), u,1)=h() ’

for the Korteweg—de Vries—Burgers (KdV-B) equation. These types of problems arise in modeling waves generated by a wavemaker
in a channel and waves incoming from deep water into near-shore zones (see [B. Boczar-Karakiewicz, J.L. Bona, Wave dominated
shelves: a model of sand ridge formation by progressive infragravity waves, in: R.J. Knight, J.R. McLean (Eds.), Shelf Sands and
Sandstones, in: Canadian Society of Petroleum Geologists Memoir, vol. 11, 1986, pp. 163-179] and [J.L. Bona, W.G. Pritchard,
L.R. Scott, An evaluation of a model equation for water waves, Philos. Trans. Roy. Soc. London Ser. A 302 (1981) 457-510] for
example). Our concern here is with the mathematical theory appertaining to these problems. Improving upon the existing results

for (0.2), we show this problem to be (locally) well-posed in H® (MT) when the auxiliary data (¢, k) is drawn from HS(01) x
s+l
Hlog M), provided only that s > —1 and s # 3m + % (m=0,1,2,...). A similar result is established for (0.1) in H; M)

4l
provided (¢, h) lies in the space Hj (RT) x H, ] (W). Here, HJ (M) is the weighted Sobolev space
HS(WY) ={f e H'(WT); " f e HS(MT))

with the obvious norm (cf. Kato [T. Kato, On the Cauchy problem for the (generalized) Korteweg—de Vries equations, in: Ad-
vances in Mathematics Supplementary Studies, in: Studies Appl. Math., vol. 8, 1983, pp. 93—128]). Both local and global in
time results are derived. An added outcome of our analysis is a very strong smoothing property associated with the problems
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(0.1) and (0.2) which may be expressed as follows. Suppose h € Hl‘(’)‘é and that for some v > 0 and s > —1 with s # 3m + %
(m=0,1,2,..), ¢ lies in H} (M) (respectively H* (RT)). Then the corresponding solution u of the IBVP (0.1) (respectively
the IBVP (0.2)) belongs to the space C(0, co; H>° (MT)) (respectively C(0, oo; H®(%1))). In particular, for any s > —1 with
s #3m + % (m=0,1,2,...),if ¢ € H*(MT) has compact support and k € Hl%?: (M), then the IBVP (0.1) has a unique solution
lying in the space C (0, co; H®(%i1)).

© 2008 L'Association Publications de 1'Institut Henri Poincaré. Published by Elsevier B.V. All rights reserved.

Keywords: Korteweg—de Vries equation; Korteweg—de Vries—Burgers equation; Initial-boundary-value problems; Nonlinear dispersive wave
equations

1. Introduction

In this paper, we continue the study of the initial-boundary-value problem (IBVP) for the Korteweg—de Vries (KdV)
equation and the Korteweg—de Vries—Burgers (KdV-B) equation posed in a quarter plane, namely

1.1)
ux,0)=¢x), u0,1)=h(),

where @ = 0 for KdV and p > 0 for KdV-B. These IBVP’s arise in mathematical descriptions of water waves gener-

ated by a wave maker in a channel and in other situations where a wavetrain is generated at or impinges upon one end

of a stretch of a medium of propagation that suffers both non-linear and dispersive effects in response to disturbances

(see [2,3,5,35]). Our main concern is the well-posedness of (1.1) in the sense to be specified now, in the classical

Sobolev spaces H* ()i™) for small values of s.

Up + Uy +Ully — gy + Uxxx =0, fOl‘X,[}O,}

Definition 1.1 (Well-posedness). For a given real number s, the IBVP (1.1) is said to be well-posed in the space
HS(MH) x Hlf (1) if for any r > 0, there exists a T = T(r) > 0 depending only on s and r such that for
s-compatible (¢, h) € H¥(RT) x H%(O, T) satisfying
@] on S
the IBVP (1.1) admits a unique solution
ueC([0,T]; H*(RT)).

Moreover, the solution depends continuously in this latter space on variations of the auxiliary data in their respective
function spaces.

r’

sl
HS(RWH)xH 3

A pair (¢, h) € H (M) x H% (0, T) is said to be s-compatible for (1.1) if, in case s > %
&k (0) = hi (0)
fork=0,1,...,[s/3]—1whens—3[s/3] < % andfork=0,1,...,[s/3] whens —3[s/3] > %,Wherehk(t) = h(k)(t)
is the kth order derivative of 4,
¢do(x) =¢(x), and 1 / }
P (x) =— (¢ () + ¢ (x) — uop_; (x) + Z'};O[dy X —j—1()])
for k =1,2,.... Here, for non-negative numbers r, [r] is the largest integer less than or equal to r.

The well-posedness described by Definition 1.1 is usually called local well-posedness since the life-span T' of the
solution depends on the size r of the auxiliary data. If, instead, T is independent of r, then (1.1) is said to be globally

(1.2)

s+1
well-posed in the space H¥(RT) x le (MT). When s > 3, the term ‘solution’ in Definition 1.1 is understood to
refer to a strong solution, which is to say u satisfies the equation in (1.1) in the space L>()") for all # € [0, T]. When
s < 3, the solution # in Definition 1.1 is understood to be a mild solution as defined below in Definition 1.2. One of
the advantages of using the concept of mild solution instead of solution in the sense of distributions is that one does
not need to be concerned with whether or not the non-linear term uu, in the equation makes sense in the relevant
function class, a point that is especially telling when s is negative.
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Definition 1.2 (mild solution). Let s € % and T > 0 be given. For a given s-compatible pair (¢, h) € HS(RT) x

s+1

le (M), a function u € C([0, T]; H*(RT)) is said to be a mild solution of the IBVP (1.1) on the time interval

[0, T if there exists a sequence {u,, }"io , in the space

c([0, 71; H* (%)) nc'([o, T1; L*(%T))
with
On(x) =up(x,0), h,@t)=u,0,1), n=1,2,...,

such that

(i) u, solves the equation in (1.1) in LZ(R*) for0 <1 < T;
(i) limy— o0 lun — ullcqo,7; 15 01+)) = 0;
(i) 1imy— o0 lon — @l s or+) =0 and limy, oo [| 1 — h”H%(O,T) =
Remark. If s > 3 and u is a strong solution of (1.1), then the constant sequence u, = u for all n suffices to determine
u as a mild solution.

Boundary-value problems for non-linear, dispersive wave equations began with the work of Bona and Bryant [3]
for the BBM-equation. The study of the IBVP (1.1) with = 0 was initiated by Ton in [54], where existence and
uniqueness were established assuming that the initial data ¢ is smooth and the boundary data & = 0. The first well-
posedness result in the sense of Definition 1.1 for the IBVP (1.1) was presented by Bona and Winther [13,14]; they
showed that the IBVP (1.1) is (globally) well-posed in the space H3**!(9t*) with (¢, h) € H¥* 1 (90F) x HETI (1)
for k =1,2,.... There have been many works on (1.1) since then. The reader is referred to [4,8-12,20,26-29,33,
32,31,30,34] and the references therein for an overall literature review. In particular Bona, Sun and Zhang in [8]
extended the theory of Kenig, Ponce and Vega in [41,42] on the initial value problem (IVP) for the KdV equation

s+1
posed on the whole line 9 to the IBVP (1.1), showing that it is well-posed in the space H*(HT) x Hlj M) for
s > %. In [20], Colliander and Kenig demonstrated how the powerful theory developed by Kenig, Ponce and Vega,
Bourgain and others for the pure initial value problems for non-linear dispersive wave equations can be adapted to deal
with initial boundary value problems for the same equations. They showed in [20] that for a given s-compatible pair

s+1
(¢, h) € HS(MT) x Hlj M) with0<s <1, s # %, the IBVP (1.1) admits a solution u € C([0, T]; H*(%")) which
depends continuously on (¢, /). This result was strengthened later by Holmer [34] to include the case —% <s<0.In
a recent paper [12], Bona, Sun and Zhang showed that the IBVP (1.1) possesses a strong global smoothing property
that comes about because of the dissipative mechanism introduced through imposition of the boundary condition at
x = 0. With the aid of this boundary smoothing property and the use of restricted Bourgain spaces, they resolved
the uniqueness issue left open in [20] and showed that the IBVP (1.1) is unconditionally well-posed in the space

s+1
HS W) x H,J (W) forany s > —3.

The following question then arises naturally.
Question 1.3. Is the IBVP (1.1) well-posed in the space H* for any values of s < —%?

The issue of how large can be the spaces of auxiliary data and still maintain well-posedness also arises for the pure
initial value problem (IVP) for the KdV-equation posed on the whole line %, viz.

U +uuy, +u =0, x,teN
t X XXX (1.3)
u(x,0) =¢(x),
or posed with periodic boundary conditions, which is to say, posed on the unit circle S in the plane,
U +uuy, +u =0, xe8,teh
t X XXX (1.4)
u(x,0)=¢x), xeSs.
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After considerable effort (see [7,6,15,17-19,21,22,37,39-44,46,50,51,53] and the references contained therein), it is
understood that the IVP (1.3) is well-posed in the space H*(R) for s > —% and the IVP (1.4) is well-posed in the

space H*(S) fors > — % The analogue of Question 1.3 in the context of (1.3)—(1.4) is the following.

Question 1.4. Is the IVP (1.3) well-posed in H*(N) for some s < —% or is the IVP (1.4) well-posed in H*(S) for

some s < —%?

The answer is instructive. For the IVP (1.3), when s < —%, the IVP (1.3) has been shown to be ill-posed in H*(N)
in the sense that the solution map, if it were to exist, cannot be locally uniformly continuous (see [16,55,19,45]). The
same can be said for the IVP (1.4); it is ill-posed in H*(S) when s < —% in the sense that the solution map cannot
be locally uniformly continuous. When s = — 43_1’ a weaker form of local well-posedness has been established for (1.3)
in [21]. Thus, the indications were that the answer to Question 1.4 was almost certainly negative. It came as quite
a surprise when Kappeler and Topalov [36] demonstrated recently that the IVP (1.4) is (globally) well-posed in the
space H*(S) for s > —1. In addition, there is another recent and very interesting paper [47] of Molinet and Ribaud on
the pure initial-value problem

(1.5)

U+ Uy +Uypy —Uxx =0, xeNR, t>0
u(x,0) =y (x), xeNR

for the KdV-Burgers equation. They showed that (1.5) is well-posed in the space H* () for s > —1 and is ill-posed
when s < —1 in the sense that the corresponding solution map is not C2. This is also a surprising result since the pure
initial-value problem for the Burgers equation, namely

(1.6)
ulx,0) =vx), x €N,

Uy +uuy —uyy, =0, x e, t>0}
is known to be well-posed in the space H*(N) for s > —% and is ill-posed in H*(N) for any s < —% [1,25]. Molinet
and Ribaud achieved their result by taking full advantage of the combination of the dispersion introduced through the
term u,,, and the dissipation inherent in the Burgers’ term —u,, though their analysis is informed by the work of
Bourgain, and Kenig, Ponce and Vega. The corresponding solution map is real analytic when s > —1. In contrast, the
approach of Kappeler and Topalov is completely different from those of Bourgain and Kenig, Ponce and Vega, being
based on the classical inverse scattering transform. The corresponding solution map associated with the IVP (1.4) is
continuous, but not locally uniformly continuous when s < — %

An implication of the work of Kappeler—Topalov and Molinet—Ribaud is that it is reasonable to conjecture the IBVP
(1.1) is well-posed in the space H® (RT) for at least some range of s < —%. Indeed, their works not only indicate that

an affirmative answer to Question 1.3 is possible, but also suggest two possible approaches:

(a) seeking to use the dissipative mechanism inherent in imposing the boundary condition for (1.1) at x = 0 in a way
reminiscent of what Molinet and Ribaud did with the Burgers term in (1.6);
(b) using the inverse scattering methodology as did Kappeler and Topalov.

Recent work in the direction of an inverse scattering transform for (1.1) by Fokas, Its and Pelloni [33,32,31,30]
shows promise for its use in rigorous studies. In the present essay, we have elected approach (a), in part because results
obtained by such considerations are likely to have more scope as they rely upon a less rigid structure. A theory based
on the inverse scattering transform is being investigated separately.

There are two important auxiliary points arising in the present analysis that are worth singling out, as they have
independent interest. One is an accurate appraisal of the damping implied by imposition of the boundary condition at
x = 0. The other is a relation between the IBVP’s for the KdV-equation and the KdV-Burgers equation. These points
are explained now.

It is a simple matter to see that the imposition of the boundary condition u (0, #) = A(¢) in (1.1) results in dissipation.
Indeed, suppose for example that 2(¢) = 0 for all ¢ > 0 and that u is a suitably smooth solution of (1.1) which, along
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with its first few partial derivatives, decays rapidly to zero as x — oco. Multiplying the KdV-equation by u, integrating
over the half-line i, and integrating by parts, leads to the formula

o
d 1
E/|u(x,t)|2dx:—§u)2‘(0,t) forall r > 0.
0

Thus the L?-norm of the solution is seen to be decreasing, and strictly so whenever u, (0, ) # 0. This dissipative
mechanism is somewhat more subtle than that induced by a Burgers-type term in the equation itself, or other forms of
point dissipation. These have been studied and quantified in the works of Bona, Sun and Zhang [12] and Russell and
Zhang [48]. In particular, it was shown in [12] that the IBVP for the linear problem

ur+uy +uxex =0, x,1>0,

u(x,00=0, u(0,t)=h(), x,t>0} (.7

associated to (1.1) has the following smoothing property; its solution u(x, ¢) is the restriction to R+ x R of a function
w(x, t) defined on N x N which is such that

00 00 1/2
(/ /(1+|s|)2s(1+|f—s3|)2”|zi)<s,r)|2d5dr> <Cll s (1.8)

(RH)
—00 —OQ
where b is any value in [0, % — %) if —% < s < 1, b is any value in [0, % — ;—'] if —% < s <1 and C is a constant
depending only on s and b. As a direct consequence of this estimate, we derive the corollary that

s+l
he Hloé (‘RJF) implies that the solution u of (1.7) belongs to the space LZ(O, T; H”% (‘RJ“))

This is a much stronger smoothing result than the well-known Kato smoothing property which only implies that
uel?0,T; Hlf;“] (M) (see [12]). This global boundary smoothing property is the key to our proof in [12] that the
IBVP (1.1) is unconditionally well-posed in H* (R ™) for any s > —%.

We also mention that it is not only the imposition of a boundary condition at x = 0 that can result in smoothing
of solutions of (1.1). Indeed, for both the pure initial-value problem (1.3) and the initial-boundary-value problem
for the KdV-equation ((1.1) with p = 0), more rapid decay of the initial value as x — +oo leads to an increase in
the smoothness of the solution for # > 0. This well-known fact (see, e.g. [23,24,26,27,38,46,49]) has, for example,
been exploited by Faminskii [26,27] and Kruzhkov and Faminskii [46] in their study of well-posedness issues for the
KdV-equation.

Now, attention is directed to a connection between the KdV equation and the KdV-Burgers equation. Let o, 8 € R
be given and consider the transformation

u(x, ) = e Py(x, 1.
A direct calculation shows that u is a solution of the KdV equation
U+ Uy +utly + tyyy =0 (1.9)
if and only if v is a solution of the equation
v+ (a +a+ ﬁ)v + (30{2 + l)vx + Vyrx + 3QUyy + P (ow2 + vvx) =0. (1.10)
If we choose
a <0, B=—a— ot3,
then v(x, ) is a solution of the IBVP for the KdV-Burgers type equation
v+ B + Doy + e~ (ete)itax (Voy + @V2) + Vyrx + 300y, =0, x,t>0,
v(x,0) =e P (x), x =0, (1.11)
v(0, 1) = @+ p(p), 120
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if and only if u(x, ¢) is a solution of (1.1). Thus, one is led to consider the IBVP for the variable-coefficient KdV—
Burgers equation posed on the half line R, viz.

Ve + pUx + Y Vv + a1 (b1 (Vv + a2(0)b2 (10?4 Vexx — Vix =0, x,1>0,

v(x, 0) =¥ (x), x =0, (1.12)

v(0,1) =g(1), t>0
where p > 0 and y € R are constants, a; € H*°[0, 00) and b; € C*°[0, o0) for j = 1, 2. Note that well-posedness
of (1.12) in the space H* (R ™), the s-compatibility of the initial value v and the boundary value g, and the concept
of mild solution of the IBVP (1.12) can be defined just as described in Definitions 1.1 and 1.2 for the IBVP (1.1).

Using the approach developed in our earlier paper [12,56], we can extend Molinet and Ribaud’s work [47] on the pure
initial-value problem (1.5) to the IBVP (1.12) as follows.

Theorem 1.5 (local well-posedness). Let s > —1 be given with s # 3m + %, m=0,1,2,.... For any r > 0, there
exists a T =T (r) > 0 such that if (, g) € H*(RT) x H% (0, T) is s-compatible with respect to the equation in
(1.12) and satisfies

IS29]

s+l <r,
3

HS(WH)xH 3 (0,T)

then the IBVP (1.12) admits a unique solution u € C([0, T1; H*(R)). Moreover, the corresponding solution map is
(real) analytic from the space H* (RT) x H% (0, T) to the space C([0, T]; H*(RT)).

Theorem 1.5 is a local result since the asserted life span (0, T') of the solution depends on the size r of its initial
and boundary data. As in [8], the following global well-posedness results obtain for the IBVP (1.12).

Theorem 1.6 (global well-posedness). Assume that the system (1.12) satisfies

by(t)az(x) — %bl(t)a/l(x) =0 x,te(0,400). (1.13)

(1) Lets >20and T > 0 be given with s # 3m + % m=0,1,2,.... For any s-compatible pair

(¥, 8) € H (W) x H%Jrn(s)(o’ /o)

where
€>0, f0<s <3

1) = {o, ifs >3,

the IBVP (1.12) admits a unique solution u € C([0, T1; H*(RT)). Moreover, the corresponding solution map is
(real) analytic from the space H* (RT) x HSTTI'“’(S)(O, T) to the space C ([0, T1; H*(R™)).

(ii) Lets € (—1,0) and T > 0 be given. For any (¥, g) € H(RT) x H%Jre (0, T), the IBVP (1.12) admits a unique
solutionu € C([0, T1; H*(RH)NC((0, T1; LZ(RH)). Moreover, if g € H*®(0, T), thenu € C((0, T]; H®(R1)).

Introduce some natural weighted Sobolev-spaces following Kato [39]. For given v > 0 and s € R, let HS(R™T)
denote the Hilbert space
H) (W) ={f e H*(W"); " f e H* (W)}
with the norm

1 gy = (1 Wiy + € F ey -

The following local well-posedness result for the IBVP (1.1) then follows as a corollary to Theorem 1.5.



J.L. Bona et al. / Ann. I. H. Poincaré — AN 25 (2008) 1145-1185 1151

Theorem 1.7 (local well-posedness). Let v > 0 and s > —1 be given with s # 3m + % m=0,1,2,.... Foranyr > 0,
there exists a T = T (r) > O such that if an s-compatible pair

(¢, h) € H (W) x H'S (0, T)
satisfying
l@.m]

s+1 <r
HSOH)xH 3 (0,T)
is posed as auxiliary data, then the IBVP (1.1) admits a unique solution u € C([0, T]; H] (RT)). Moreover; the corre-

sponding solution map is (real) analytic from HS(RT) x Hs%l (0,T) to C([0, T1; HS(M)).
In addition, the following global well-posedness result holds for the IBVP (1.1).

Theorem 1.8 (global well-posedness).

(1) Let s >0 and T > 0 be given with s # 3m + % m=0,1,2,.... For any (¢, h) € H(RT) x H%*‘”(s)((), T),
the IBVP (1.1) admits a unique solution

ueC([0,T1; Hy(R)).

Moreover; the corresponding solution map is (real) analytic from the space H3 (W) x H %J”’(S)(O, T) to the
space C([0, T1; HS(RT)).

(ii) Let s € (—1,0), v>0and T > 0 be given. For € > 0 and any (¢, h) € HS(RT) x H%“(O, T), the IBVP (1.1)
admits a unique solution

ue C([0, T1; HS (W) nC (0, T1; LI(RT)).
Moreover, ifh € H®(0, T), then u € C((0, T]; H>®(R)).

Note that Theorem 1.8 does not follow directly from Theorem 1.6 since system (1.11) does not satisfy assump-
tion (1.13). However, (1.11) can be rewritten in the form

v + (3043 + Doy + %auv + %(uv)x 4+ Vyxx + 300, =0, x,t>0,
v(x,0)=e" " (x), x>0, (1.14)
(0, 1) = e@ e (g, 1>0

where u = u(x,t) is the solution of (1.1), which is known (cf. [12,29]) to exist globally in the space H*(R™) if

s+l
(¢, h) e HY(RT) x leﬂ(e) (M) is s-compatible with respect to the system (1.1). Since the equation in (1.14) is a
linear equation with a variable coefficient u = u(x, ) that exists globally in the space H*(R™T), the solution v of (1.14)
exists globally in the space H*(R™T), from which Theorem 1.8 follows.

The paper is organized as follows. In Section 2, explicit representation formulas for solutions of initial-boundary-
value problems for the linear KdV-Burgers equation are presented. These are developed along the same lines as those
in our earlier paper [8]. Various estimates will be established for the linear problems associated to (1.1) and (1.12)
and these play a central role in the analysis of the non-linear problems. In Section 3, the well-posedness results for the
IBVP (1.1) and (1.12) as described in Theorems 1.5—1.8 are established. The last section is an Appendix A containing
explanations of some technical lemmas that are central to the analysis in Sections 2 and 3.

2. Linear problems

This section is divided into two subsections. In the first, consideration is given to linear problems associated to the
KdV-Burgers equation. As mentioned above, explicit representation formulas for solutions of initial-boundary-value
problems for this equation will be derived. Then, the boundary integral operator that arises in the solution formulas
will be extended from the quarter plane i+ x R to the whole plane R x R using the approach developed in [12]. The
extended boundary integral operator will play a crucial role in our analysis. The second subsection contains a priori
estimates of norms of solutions of the linear problems and of norms of the boundary integral operators.
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2.1. Solution formulas for linear problems

Consider first the non-homogeneous problem

Up+ puy —yy +Uyyx =0, forx,t2>0,

2.1)
u(x,0=0, u,1)="n(),

where p > 0 is a given constant.

Proposition 2.1. The solution of (2.1) may be written in the form

u(x, 1) = [Whar ()R] (6) = [Up(@)] () + [Us(©)h] (x) (22)

where, for x,t > 0,

o o0
1 . . )
[Ub(t)h](x): E/ezt(utpu)e(a(u)ﬂﬁ(u))x(3M2_p)/efzé(utpu)h(s)dg du.
N 0

Here, both a(u) and B(u) are real-valued functions with a (i) < 0 for all n € R+ and

3u? —4p

7
a(pm) ~— > ; Bw) ~— ) (2.3)

as (L — +00.
Proof. Let ii and & denote the Laplace transform of # and & with respect to ¢, respectively. By applying the Laplace
transform to both sides of the equation in (2.1), one obtains
Mt (x, 2) + Pl (%, 2) + lixrr (6, 2) = il (6, 1) =0, @(0, 1) = h(3).
As both z1(x, 1) and i, (x, A) tend to zero as x — 400, it is concluded that for any A with Re X > 0,
fi(x, 1) = h(r)et*
where r1 (1) is the unique solution of
A+r3+,or—r2:O

satisfying Rerj (1) < 0. Thus, for any fixed y > 0, one has the representation

ico+y
1 -
u(x,t) = o / (W) ®x gy,
—ioco+y

Using the fact that the right-hand side of this relation is continuous in y up to y = 0, there obtains the simpler looking
formula

ioco 0
1 . 1 .
u(x, 1) = — f Mh()e" M dx 4 — f M h()e M d).
2mi 2mi
0 —ioco

For each A on the positive imaginary axis, write A in the form A = i (> — pu) for the unique value of y in the interval
/P < p < +00. In terms of u, the quantity 71 (1) has the form

ri(A) =a(p) +ip(n)
with a(u) < 0 and

V3u2—4p

w
a(u) ~— > ) B(w) -7
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as . — +o00. Recalling that

o0

h()) = / e Mh@t)dt,
0

a change of variables and straightforward calculation then reveals that for x, # > 0,

1 100 y
o / M h()e" MY dy = [Up ()] (x)
0

and, similarly, that
1 0
— [ e M da = [Up(t)h](x),
2mi
—io0

thus completing the proof. 0O

Next, consider the same linear problem posed with zero boundary condition, but non-trivial initial data, viz.

Ur + puy —Uyy +uxyy =0, forx,r>0, (0.4)
ux,0)=a¢(x), u,r)=0.
By semigroup theory, its solution may be obtained in the form
u(t) = We()9, (2.5)
where the spatial variable is suppressed and W, (¢) is the Co-semigroup in the space L>(i) generated by the operator
Af =—f" = pf + f"
with the domain
D(A)={f e H* (%) | f(0)=0}.

Moreover, by Duhamel’s formula, one may use the semigroup W, (¢) to formally write the solution of the forced linear
problem with zero auxiliary data,

U+ puy —yx +uyex = f, forx,t>0, 2.6)
u(x,00=0, u(0,1)=0, ’
in the form
t
u(t)=/Wc(t—r)f(~,r)dr. 2.7
0

Recall the explicit solution formula for the pure initial-value problem for the linear KdV-Burgers equation posed
on the whole line R, viz.

U+ puy —yx +Uyxx =0, x,1€N, 2.8)
u(x,0) =¢(x), xen, :
namely
17 ¥
u(x, 1) = Wy ()¢ (x) = g f ei(é3—pé)t—é2zeix§ / e—iy$¢(y) dy dg, (2.9)

—00 —0o0



1154 J.L. Bona et al. / Ann. I. H. Poincaré — AN 25 (2008) 1145-1185

obtained by taking the Fourier transform in the spatial variable x. As the formula for Wy, (¢) is explicit and simple, it is
advantageous to give a representation of W, (¢) in terms of Wy (¢) with a correction that involves Wpy, (¢). Because of
the Burgers-type term, notice that if ¢ € H*(R) for any s € R, then u(x, t) is an H(N)-function of x for any 7 > 0,
and so is C* in the domain {(x, ¢): x € N, t > 0}. Hence, the trace of u at x = 0, say, is a well-defined function.

Let a function ¢ be defined on the half line %+ and let ¢* be an extension of ¢ to the whole line ). The mapping
¢ > ¢* can be organized so that it defines a bounded linear operator B from H*(R™) to H*(R). Henceforth, ¢* = B¢
will refer to the result of such an extension operator applied to ¢ € H®(%™). Assume that v = v(x, 1) is the solution of

Vr + PUx — Uxx + Upxx =0, v(x, 0)=¢*(x)7

for x e N, t > 0. If g(tr) = v(0,1), then v, = ve(x,t) = Wpar(t)g is the corresponding solution of the non-
homogeneous boundary-value problem (2.1) with boundary condition /(¢) = g(¢) for ¢ > 0. It is clear that for x > 0,
the function v(x, 1) — vg (x, t) solves the IBVP (2.4), and this leads directly to a representation of the semigroup W, (¢)
in terms of Wy, (t) and Wy (2).

Proposition 2.2. For a given s and ¢ € H*(R) with ¢(0) =0, if s > %, if * is its extension to N as described above,
then W.(t)¢ may be written in the form

We()p = Wy ()9™ — Wpar (1) g (2.10)
for any x,t > 0, where g is the trace of Wy (t)¢p* at x = 0.

In a similar manner, one may derive an alternative representation for solutions of the inhomogeneous IBVP (2.6).

Proposition 2.3. If f*(-,t) = Bf (-, t) is an extension of f from R x RY to R x RT, say, then the solution u of (2.6)
may be written in the form
t

)= [ Wt = 0117 .00 de = W (1
0
forany x,t > 0 where v=v(t) is the trace off(; Wy (t — 1) f*((, t)dt at x =0.

The solution formulas in Propositions 2.2 and 2.3 hold only for x > 0 and ¢ > 0. It will be convenient to extend
them in such a way that they hold for all x, ¢ € 9. This will provide a context in which to establish the well-posedness
of the non-linear problem in the framework of Bourgain spaces. Note that the term Wy; () can be redefined to be

o0 oo

W (£)p = zi / ei(§3_p§)t—§2|t|eix’§ f e—i}‘$¢(y) dydg
14
—00 —00
for all x, t € N without disturbing the validity of (2.10) in i+ x M. Thus it is only necessary to extend the second
term in both formulas from R x R to N x N to effect an extension of W,.
Presented now are two different types of extensions of the boundary integral operator W, (¢). To begin, rewrite
Whar (t) in the form

o0 o0
[Wbdr(z)h](x) = 2LRQ/eit(113,pu)e(w(u)Jriﬂ(u))x(3“2_p)/efi(;ﬁfpu)fh(ég)d‘fg-G{M
i
N 0
4./p 00
= LRe f eiMSt—ipule(a(ﬂ)+iﬂ(ﬂ))¢3()€)(3M2 —p)¢1(u)/e_i(ﬂz_’o”‘)sh(é)df du
2
N 0
o0 o
n %Re / PR @ BT (3% _ o) (11) / U =PIE (£) dE dpt
b4
2/p 0
V3

1
= E{Il(x,t)—i—lz(x,t)}
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where ¢ (1) and ¢, () are non-negative cut-off functions satisfying

$1(n) +p2(u) =1 forall p e R
with supp ¢ C (—1,4,/p), supp¢2 C (3,/p, o0) and ¢3(x) is a smooth function on N such that

x forx >0,
0 forx <-—1.

The integral Iy (x, t) is naturally defined for all values of x and ¢ and, viewed as a function defined on 9 x N, is in
fact C°°-smooth there, with all its derivatives decreasing rapidly as x — 00. Thus, no complicated extension of /;
is required as the obvious one suffices. It is otherwise for 1. To discuss Iz (x, t), it is convenient to let ;(A) denote
the positive solution of the cubic equation

$3(x) = {

w—pu=xr

for A > 0 and u > ,/p, while u(A) = —u(—A) for A < 0. By a change of variables, the integral /> can be rewritten in
the form

h(x,t) =

%\3

o0
/ i @ (I FiBu DT =123 ) (14 (3)) (s) ds d
0

S

w

"D cos(A(t — 5) + Bu(M)x) b2 (W) h(s) ds d

Il
S ——3
0\8 S

W

3J3
=E(x,1)
for x > 0 with oy, (1) := (e (1)) and B, (1) := B(u(1)). Denote the extension of E(x, ) to x <0by g(x,t) so that
E(x,1), x=0,
L(x,1) =
gx, 1), x<0,

where g(x,t) is to be defined. As in [12], the Fourier transform of I may be decomposed as follows:

e¢]

Fiilh]l=F; |:/(E(x, t)cos(x§) + g(—x,t) cos(xé)) dxi|

/ —ft|:[cos(nx)E(x,t)dx—/cos(nx)g(—x,t)dx:| dn.
0

Note that different choices of g(x,?) give different extensions of E(x,t) to x < 0. The following two choices of
g(x, t) will be used in this article.
(i) For x > 0, choose g(—x, t) such that

o0 o0

Fi |:/g( X, t)cos(xé)dx:|(t)—— |:/E(x t)cos(xf;‘):|(t)0(§ T)
0 0
~|—.7-",|:/E(x,t)cos(x$)dx:|(t)(1 —OE D)vEw() 2.11)
0
where O (&, 7) = x (|&] — 8|7|'/3) with § > 0 fixed, 0 < x (£) < 1 everywhere,
1, &<,
x(é)—{o’ £ 0,
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whilst
1 if gl > 1,
V()= .
0 iflgl <1,

and w (1) is a smooth and bounded function to be specified momentarily. It is easy to see that such a g is a combination

of even and odd extensions, viz.
Feull) = by (&, 1) + (&, T)

where
o0

bi o =E[ / E(x, t)COS(Xé)dX}(r)(I —0ED)(1+vE)w()
0

and

8]

A 71
Iné,1)= le— / ]—',|:/ E(x,1)cos(xn) dx] (t)(2@(77, 7))+ (1 CAUR ‘L'))(l + v(é)a)(t)))dn
- 0

ooé—n

= %b/(ﬁ + ﬁ)]—}[ofE(x,t)cos(xn)dx:|(t)

x (20, 1)+ (1 -0, ) (1 +v®w()))dn.

Because of the algebraic identity

L+;—%<1+L>
E—n E+n & g2—n2)

we may write izz (&,7)as

. 2 o o
InE, 1) = é/}—t[/ E(x,1)cos(xn) dxj| (1:)(2@(17, )+ (1 A UR r))(l + v(E)a)(r))) dn
0 0

2 co 2 ¥

x (20, 1)+ (1= 01, 1)) (1 +vE)w(1)))dn
=016,7)+ 028, 7).

Here, the Fourier transform F;[ fooo E(x,t)cos(xn)dx] may be expressed in the form

o0 4 4
F [ / E(x, 1) cos(xn) dx}(r) =Y Km0, D)2 ((0)h(0) + Y Ko (1. =) (u(—1)) A (1)
0 m=1 m=1

where

l;(r):/efi”h(s)ds,
0

Kii(n,») = o)
' 200z (W) + (4 B ()’

— A

K21 (n, A) ()

T 220+ (= B’

2.12)
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% (M) B (Wi
K L) = I |
3107, ) @)+ (11 PO + (1 — B2
200) — n2 )i
K41(n, 2) (B2 0D = n*) B (Wi

- (@2 (W) 4+ 0+ B (W) (@2 (M) + (n = Bu(M))?)
and
Kio(m, 1) =K, %),  Kxn(m,A) =Kz, 1),
{ K3, 1) =—=K31(n, ),  Kar(n,A) = —Ka1(n, 2).

A straightforward calculation reveals that

*® 4
/ZKml(n,r)(l—@(n,r))dn 2 C >0,
0 m=1

for a fixed constant C, independent of 7, and so one can choose a C* smooth function w(7) (see [12]) such that for
all 7,

Q1(¢,t)=0, forall |§|>1.
Hence, for |£] > 1,

b 1) = 0:6.0).
Thus, when [£] > 1 and T > 0,

A 26, [ 2 [ & .
R [ > K. f)d)z(u(f))h(f)] (200, 1) + (1= 0. 1) (1 +w(®))dn.
0 m=1
whereas
. 2%C, [ 2 4 .
=" 5 5 Y Kni (1, =02 (1 (D) h(®) 2001, 1) + (1 - O, D)) (1 + (1)) dn
0 m=1

when |£] > 1 and 7 < 0. The boundary integral operator corresponding to this extension of Wj,,(¢) is denoted
by BZ(z).
(ii) Choose g(—x, t) such that

(o8] oo

f,|:/g(—x,t) Cos(xé‘;)dx] (r) = —]—',|:/ E(x,t) Cos(xé)] (7:)(1 — O, r))
0 0
~|—.7:,|:/E(x,t)cos(xé)dx](t)@(é,r)v(é)a)(t) (2.13)
0

where © is as before. In this case, we have

Ferlbl =131, 0) + (&, T)
with
I (S,t):.7-}|:/E(x,t)cos(x§)dx:|@(é,T)(l +v(&)w(7))
0

and
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fz*z(é,t) = ;T— |:/E(x t)cos(xn)dxj|( (1 — @(n,r)) +@(n,r)(1+v(§)w(r)))dn
= 7lr_ < )E[/E(x,t)cos(xn)dx}
0
x 21 -0m.1)+0mn, )(1+vEw()))dy
= / [/E(x t)cos(xn)dxi|( (1—O(n,r))+O(n,r)(1+v(§)w(r)))
0 0

260, [ (/6)>
£ ) 1—(n/é)?

=07, 1)+ 05(8,71).

As in case (i), one can choose an appropriate @ (t) so that

+

.7-}|:/ E(x,1)cos(xn) dx:| (2(1 — O, 1:)) + &, 1:)(1 + v(E)a)(r))) d
0

Qi(&,7)=0 for|¢| > 1andany T €.

The boundary integral operator corresponding to this extension of Wy, (¢) is denoted by BZ,(¢).
2.2. Linear estimates

In this subsection, estimates are provided for solutions of the associated linear version of the KdV-Burgers equa-
tion. These are needed in establishing the well-posedness of the non-linear problems in the next section.
For given s € i, 0 < b < 1 and any measurable function w = w(x, ) : N x N — N, define

00 00 1/2
As,b<w)=< / f li(r — (&% — o) + 2180 |a ) (2.14)

—00 =00
where (-) = (1 + |- [)'/2. Let X s,b be the completion of the space of all functions w satisfying

lwllx,, = Agp(w) <00
and let
Xop=C (N H (M) N Xyp

with the norm
1/2
lwlx,, = (supr( O3 + 101, )

First, consider the semigroup { Wy (¢)};>0 associated to the linear KdV-Burgers equation posed on the whole line .
Recall that for any ¢ € S, the space of tempered distributions, and ¢ > 0,

Fe(Wan(0)¢) () = exp[ ~§71 +i (£ — p&)1](6).
Extend Wy, to a linear operator defined on the whole real axis by setting
Fe(Wor()9) () = exp[~£211] +i (87 — p&)1]d(€)

for all € N. The proof of the following proposition regarding {Wy;(¢)}3° is a minor modification of arguments found
in [47].
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Proposition 2.4. Let s e N, 0 <b<1and 0 <6 < % be given. Let  be a C*° smooth function with compact support.

(1) There exists a constant C depending only on s, b and  such that
Hl//(t)mn(lw”x&b S Clldlas ony-
(ii) There exists Cs such that for all u € Xs’_%H,

<Giliflx,

548

t
me / Wart — 1) f (¢ di’
0

X
s

o=

(iii) There exists a constant C depending only on s such that
sup |Wa ()| s < Clollas -
xem” | H () o

(iv) Forall f € X, the correspondence

s
1
tv—>/Wm(t—t’)f(t’)dt’
0

lies in C(RT, HS+% (). In addition, if { f,} is a sequence with f, — 0in X then

1y s
—518

—0 asn— oo.
Loc(er’Herzs(m))

t
/ Wa(t — 1) f(t) dt’
0

Next, attention is turned to the spatial traces of Wy (¢)¢ and fot Wa(t —t") f(-, 1) dt.

Proposition 2.5. Let s € [—1, 5] be given. There exists a constant C depending only on s such that

sup [ W ()| a0 < Cldllmsen
xeR H 3

and
sup 8x“‘)‘(t)¢ 3 <C”¢||HT N
xen || ' || H13 (M) @

forany ¢ € H*(N).

(2.15)

(2.16)

(2.17)

(2.18)

(2.19)

The proof of this proposition is based on the following technical lemma which plays the same role in our arguments

as would a Plancherel Theorem. The proof of the lemma is postponed and provided in Appendix B.

Lemma 2.6. Suppose 0 < v < 1 and let I be the integral operator defined by

o
[1H)wyi= [ O papan, jort e,
—0Q
where @R — (—o0, 0] is a continuous function satisfying
1
lum|~n" asn—0 and |u@)|~Inl3 as|nl— oo.
Then, I is a bounded linear operator on LZ(SR), which is to say, there exists a constant C such that
” I(f) ||L2(m) < C”f”LZ(.‘H)

forall f e L*(N).
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Proof of Proposition 2.5. We only provide the proof of (2.18). The proof of (2.19) is very similar and is therefore
omitted. Let u(x, t) = Wy (t)¢. Then, a change of variables reveals that

o]

u(x’ﬂ::'/Temsen@3—pah—f%n$(§)d§

—00

_ / eixv(k)eikt—vz(k)lt\(3])2()0 —p)_lcﬁ(v(k)) da.

> yp
where £ = v (L) solves the equation
£ —pE=1

with v(X) ~ AT ash— co. By Lemma 2.6, the inequality

1
2

||u<x,-)||Lz(§,t)<c( /|(3v2<x>—p)‘qu(v(x))FdA) <Clldlly-1

holds for any x € ). Note that

@]

e = [ SEIELOIEIE ) 1 cE}oe) d,
—00
where k(t) = —1if t > 0and k(t) = 1 if t < 0. Applying Lemma 2.6 again yields that
” u(x,-) ” HI(W) <C ||¢ “HZ(.‘H)
for any x € ). Similarly, one can show that
” u(x,-) “ H2(R) <C ||¢ “HS(.‘H)
for any x € N. The inequality (2.18) then follows by interpolation. The proof is thereby completed. O

Proposition 2.7. Let 0 < b < 1/2, =1 <s <2 -3b, ¥ € C(‘)’O(St) and

t
w(x,r>=/Wm<r—r’>f<-,r’>dr’.
0

Then, there exists C depending only on b, s and  such that

sup [y Ow(x, )| v <Clflx, -, (2.20)
xeR H, ° (M)

and

sup |9 Owe e, D yora gy < CIFNx, (2.21)
xeN

Proof. The proof presented below is based on the approach developed in [15,43], appropriately modified. As the
proof of (2.21) is similar to that of (2.20), only (2.20) is proved.
First, observe that

t
v ) / Wort — ') £y di’
0

it _ it (E—pE) =&t

déd
ir—@E—ppire it

=w(t>/ fe""éf(s,r)x/f(lr—(ﬁ—ps)|+52)

—00 =00
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il _ it (87 —p§) =571

d
@ e

+w(r>// ¢ e (1= (e = (6 = p)| + )

—00 —00

:=A+ B.

By a Taylor series expansion, we see that
1
A= ; PO Wa (g

with
2(6) = / FED(i(x— (€ = p8)) +3) Ty (|r — (€2 — &) |+ 82) dr

and

U@ =ty (@), k=1,2,....
Note that

+1

IIwkllem /Wk(f)| +IT|)T T <Ck+1)°

3

and
[e9) [ee) 2
lgllZs q1)\Cf<s>2 ff@,r)(i(r—(53—ps))+52)"‘%/f(|r—(53—ps)|+52)df de

o 2

<cC / &> / Fe.vydr| az
- [t—(£3—p&)|+£2<1
[e%s) [} ~ 2

<c . / fE o il
_[o@) J e me | ©

because of the restriction on the support of 1. Thus, applying (2.20) gives

(k+ 1)?
CZ gl 225 o)

sup||A(x )H %(v‘)\
H = o k=1
[ 0 ~ 2 1
<c /<§>zsf fE D e déﬁ
ST @ epi+ 2
S Clf X -

because 0 < b < %
Next, consider the term B which can be written

B=Bi+ B,

with

B]Z_W(l‘)fei(x5+’(§3—P§))—Szt(/ L=y (r — (€ — p§)| +8° ) b ) g

i(t— (&% —p§)) +&2

—00
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and

T e T1=wlr— € = p8) 487
BZ—W(t)Z;e <f i(.[_(%-3_p€:))+%-2 f(é‘,r) d%—

—00

For By, Proposition 2.6 yields

H 2 (R 1+ |t — (83— p&)| + &2

00 o0 N 2
sup 8150 <C/<s>23(/ &) dr) dg <CIfIR, -

—o0
As for By(x,t), note that

e¢]

T — (&3 — p&)| + &2

'] 2
5 _ _ (&3 2
B0l c/ 4] 2(3“)(/ =P 2 67— p8) 12500 e, >ds> dr

—00
o0

® 2(s+1) |f(<§ T)| (5)
Cf 1+|f| R G()/(l+|T

— (&3 = p8)| +£H? dd

where

o]

Py— dé
60= | EErTRE T

—00

]

dn
g C 2 2s .
oA+ DI A+ —n)2i-h

Therefore, it suffices to show that there exists a constant C such that for any 7 € R,

G(r) < <

To see this true, write G(7) as

G(1)=Gi(r) + Ga(7) + G3(7)

with
dn
Gi(r) = / : § |
| |<7|I|
dn
Ga(r) = . . _
ely2in<ae TP A 1D A 417 = n)
and
dn
G3(7»')= 2 1 2s 1 2 b),
3 3 _ _
eigpy TP A+ DA+ 1T =D

In the region 2|n| < |z], note that (1 + |t — n]) > %(1 +|z|) and [t — | > %|7]|. Thus, for s <0,

2
2(v+1) 1 ~
C/ L) (/1+|r—(53—ps>|+52f@’”dé) o

(2.22)
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o0
_ 264D dn
Gi(r) <C(1+]z])” 3 / 2 2(1—b)—2
RSN UIEICE SVl 3

C

asb< .When 0 <s <2—-3b,

2(s+1)

Gy <C(l+]t)” 3 dn

I3+ )3 (1 + |1 — pp2A-b-25+

e
[w

_ 2(s+1)
C(l+1z)” 7 -
31+ Inl)
C
< Z(H—l)
(I+1z)
In the region |7]/2 < |n| < 2|7],
2|t|
26s+1) dn C

-3
G@ <t AT =D S (e
Iz1/2

again because b < 1/2. In the region 2|7| < ||, it is the case that 1 + |t — n| = O (1 + |n|). Thus, it transpires that

d 2(s+1)
Gy <C / 1 <C(1+el) 0
5 (1 p20-p)

[n1>27|
The inequality (2.20) has therefore been established for —1 < s < 2 — 3b. This completes the proof. 0O

Finally, attention is focused upon the boundary integral operators BZ () and BZ;(t).

Proposition 2.8. Let € Cgo (M) be given and assume that 0 < b < % — % with s < 0. Then there exists a constant C
such that

B, < CllAN spsscrr (2.23)

)

3bts—1/2

foranyhe Hy * (K1),

Proposition 2.9. Let € C3°(R) be given and assume that 0 < b < % — 3 with —% < s < 1. Then there exists a
constant C such that

“1//312(/1)”)(”7 < C||h||H3b+s3—l/2 o) (2.24)

3bts—1/2

foranyheHy * (K1),

Proposition 2.10. Let —% <a< % and —% < B < 1 be given. There exist constants Cy and Cg such that

BIih|ge < Callhll @ -
tsggll 1Al He o) all ”H%'(m”r) .

and
sup | BLahll gy < Cpllhll s ’ -

1€R H 3 (9
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Observe that

lwll 20,7: 15 oty) < CAs,p(Yw)
forany s e R and b > 0, if ¥ € Cj°(N) and ¥ (¢) = 1 when ¢ € (0, T'). The following result, which follows from
Propositions 2.8 and 2.9, presents a boundary smoothing property of the linear KdV-Burgers equation, which is the
same as that obtained for the linear KdV equation in [12].

Corollary 2.11. For any given T > 0 and s > —%, there exists a constant C such that

Wharh 2.27
Wedr ”LZ(OTH”Z(WH)) Clia] 75 oy (2.27)

forany h € HOT RH).

The boundary integral operator W, also possesses the sharp Kato smoothing property, the final result of this
section.
Proposition 2.12. For any given T > 0 and s > —%, there exists a constant C such that

sup ||0x Wharh|l s < C|h 2.28
xew? 10x Wparhl o < (721l a5 (2.28)

s
forany h € H, SR

The proofs of Propositions 2.8-2.10 are similar to the results proved in Section 3 of [12]. A sketch of the proofs of
Propositions 2.8 and 2.9 is provided in Appendix A for the reader’s convenience. As for Proposition 2.12, its proof is
the same as the analogous result in [12] and is therefore omitted.

3. Well-posedness

In this section, we study the well-posedness of the IBVP
Uur + puy + yuuy +ay (x)by ()uuy + az ()b (u* + tyyy — tiyy =0, x,1>0,
u(x,0) =¢x), x>0, (3.1
u(0,1) =h(1), 10,

where p > 0 and y € R are constants, aj € H® (%) and b; € C®°(RT) for j =1, 2.
As mentioned earlier, for given s € i and 0 < b < 1, X is the space of all distributions w satisfying

lwlix,, = Asp(w) < o0
(see (2.14)) and
Xep= C(R; Hs(R)) N Xs.p.

In addition, for given T > 0, let D, 1 be the space of all pairs (¢, h) € H® RT) x H (O T) which are s-compatible
with respect to the IBVP (3.1), with norm inherited from the space H* (W) x H (0 T),ie.,

[@.Dlp,, =l@.n] =

HSWH)xH 3 (0,T)

for any (¢, h) € Dy 7. Let Vs 5 be the space of all functions w in X p, satisfying

s < +00.
H3 )

For any w € ) p, define

ST

||w||y_yyb=(||w||x,,+sup||wx<x >||H m) :
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These Bourgain-type spaces are defined for distributions whose domain is the whole plane 3%t x N%. However, the
IBVP (3.1) is posed on the quarter plane R x RT and we are seeking its solution in the space C Rt )

corresponding to a given initial value in the space H*(R™) and boundary data in the space H1 = (RT). It is thus
natural to consider versions of the these Bourgain-type spaces restricted to the quarter plane R+ x SRJF. Let £2 denote
a subinterval of N; define a Bourgain space X j restricted to the domain Rt x 2 as follows:

Xs,h(m+ X Q) = Xs.plotx
with the quotient norm
lullx, o x2) = wg)l(f {lwllx,,: wx, 1) =ux,1) on Rt x 2}.
s,b

The spaces X; (R x 2) and Vs , (N x £2) are defined similarly.
For the IBVP (3.1), the following well-posedness result obtains.

Theorem 3.1. Let s € (—1, %) and r > 0 be given. There exists T with T > 0 such that for a given pair (¢, h) € Ds 1
satisfying

6.1, <r

the IBVP (3.1) admits a unique solution u € Y, 1 N x (0, T)). Moreover, the solution u depends Lipschitz continu-

ously on (¢, h) in the corresponding spaces.

The proof of Theorem 3.1 is based on the results in Section 2 and the following lemmas.
Consider the non-homogeneous linear problem

U+ puy — Uyx +Uxxy =0, forx,t>0, 32)
u(x,0)=0, u(0,1)=h@). '

Recall its solution may be written in the form

u(x, 1) = [Whar ()R] (x)

for x,t > 0, as expounded in Section 2.

Lemma 3.2. For a given pair (b, s) satisfying
0<b<i—% ifs<0,
<b<%—§ if—%<s<1, (3.3)
fr<s<3

sl
there exists a constant C such that for any T > 0 and any h € H,> (0,T), the corresponding solution u of (3.2)

belongs to the restricted Bourgain space Vs »(RT x (0, T)) and sansﬁes the bounds

lullx, o+ x0.1)) < C||h|| B2 (3.4)
<Clh 3.5
||M||X (ﬂ)ﬁx(o ™ <C || 4o (3.5)

and
||M||y 1O X0.7) S < Cllhall o (3.6)

Proof. For T > 0, let h; € H%(.‘R*) such that #; = h in the space H% (0, T) and let ¥r; € C3°(R) be such that
Yr1(t) =1 forall ¢ € [0, T]. Define

o [BZi(Hhi](x) if0<b<i—4%ands <0,
ui(x,r) =
! [BZ>(Hhi](x) if0<b<2—5and0<s <.
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Observing that
u(x,t) =ui(x,t) for(x,t) e Rt x[0,T],
and using Propositions 2.8-2.10, one arrives at the inequalities

lleell e OO, S < lnulix g < C|lh| a5 o

from which (3.5) with —1 < s < 1 follows. In particular,

”“”XO.%(.‘R‘*X(O,T)) <Clh ”H3(‘1 e 3.7

When 1 <5 <3, let v=u;. Then v solves
Vr + pUx — Uxx +Uxxx =0, forx, >0,
v(x,00=0, v(0,1)=hn(r).

Thus
v < C|H
I ||X g @+x0.17) SCll ||H3 o +) cllh ||H% e
Since v =u; = —puy + Uyx — Uxxyx, it follows that
||M||X 1 @+x0,1) S Clh ”H3 @)’ (3.8)

The inequality (3.5) with 1 < s < 3 follows by interpolation of the estimates (3.7) and (3.8). The proof is complete. O

Consider the same linear equation posed with zero boundary conditions, but non-trivial initial data, viz.
U + puy — Uyxy +Uxxy =0, forx,t>0,
ux,0)=¢(x), u(,t)=0
As mentioned earlier, its solution can be written as
u(x, 1) = [We(0)](x)
forx,t > 0.

(3.9)

Lemma 3.3. For a given s € (—1, %), there exists a constant C such that for any T > 0 and any ¢ € Hg "),
the corresponding solution u of (3.9) belongs to the restricted Bourgain space ), 1 (R x (0, T)) and satisfies the

inequality
||M||y LOFXO.7) S S Cll@ |l s i+y- (3.10)

Proof. According to Proposition 2.2, one may write W, ()¢ as

We()p = Wy ()™ — Whar (1) g

for any x, ¢ > 0, where g is the trace of Wy (t)¢* at x =0, ¢* € H*(R) and ¢* equals ¢ when restricted on R™. The
estimate (3.10) follows from Propositions 2.4, 2.5 and Lemma 3.2. O

We turn now to consideration of the forced linear problem

U + Uy — Uxy + U =f, forx,t>0,
t T PUx XX XXxXx f } 3.11)

u(x,0)=0, wu(,r)=0.

Its solution can be written in the form

t
u(-,t) =/Wc(t —0)f(,v)dr.
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Lemma 3.4. Assume that —1 <s <3 —2band 0 < b < % There exists a constant C such that for any T > 0 and
any f € Xs,,b(57i+ x (0, T)), the corresponding solution u of (3.11) belongs to the space Xs,1/2(9i+ x (0,T)) and
satisfies the estimate

lully | oxo.1) < CIFllx, o+ x0.1))- (3.12)
5.7

Proof. By Proposition 2.3,
t
)= [ Wt = 0170y = Wha 10
0

for any x, r > 0 where v = v(¢) is the trace of fot Woi(t — 1) f (-, T)dt at x = 0. The estimate (3.12) then follows from
Propositions 2.4, 2.7 and Lemma 3.2. O

The next lemma presents a version of so-called bilinear estimates in the restricted Bourgain space Xs’;,(iﬁ+ X
(0, T)) which follows directly from Lemma 3.1 in [47].

Lemma 3.5. Given s > —1 and T > 0, there exist positive constants C, |1, 6 such that

” Oy (uv)|

Xs._1/245 O+ % (0.7)) SCT lullx, , pon+ .17 1Vl x, 1 i+ x0.7) (3.13)

forany u,v € X; 10Nt x (0, T)).
We are now prepared to present a proof of Theorem 3.1.

Proof of Theorem 3.1. By applying Lemmas 3.2-3.5, Theorem 3.1 can be established by the standard contraction
mapping principle.

Letp c H¥MT) and h € H,: (M) be given with s € (—1, %). For given 6 with 0 < 6 < 1 (to be chosen precisely
momentarily) and v, w € ys’% (MT x (0, 6)), define

s+l
3

t
F(w) = We(t)§ + Whar (1)h - / Welt — 1) (arbrwsw + azbyw?) (v) dr.
0

Using Lemmas 3.2-3.5, it is seen that

2
HF(w) Hy | (R %(0,0)) < C1(||¢’”HS(91‘+) + ||h||H~%l + CZQM”w“y, %(.‘W‘*'x(()ﬂ))
5,7 8,

©, T))

and
|F() — F(w) ||y Lo xy S C20" v —wlly @it xoonllv+wlly | o x©.0)
Svi é.j 3,7

where the constants C; and C; are independent of 6, v and w. Let B, be the ball centered at the origin in the space
V. %(ERJr x (0, 8)) with radius r where

r=2C1 (1ol s+ + ||h||H%

),

0,6)

and choose 6 = T small enough that
2C, THFr=8<1.
In this case, it follows readily that F maps B, into itself and that for w, v € B,,

||F(U)) —F(v) ||yv 1 (R x(0,7)) < Bllw — v”y&%(fﬁ*x(o,T))'
-2
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Thus, the mapping F is a contraction mapping of the ball B,. The fixed point u# in B, of this map F is the advertised
solution. O

The well-posedness result presented in Theorem 3.1 is conditional since uniqueness is established in the space
ys 1 (M x (0, 7)) instead of in the space C([0,T]; H® (MT)). However, following the procedure developed in [11],
2

one can show that in fact, uniqueness holds in the space C ([0, T]; H*(R\™T)).

Proposition 3.6. Let s € (—1, %) and r > 0 be given. There exists a T > 0 depending only on s and r such that for a
given (¢, h) € Dy 1 satisfying

l¢llp,, <,
the IBVP (3.1) admits a unique solution u € C([0, T1; H*(RT)). Moreover, the solution u depends Lipschitz continu-
ously in the space C ([0, T1; H*(R1)) on (¢, h) in the space Dy, .

This well-posedness result can be extended to be valid for any s > %

Theorem 3.7. Let s > —1 and r > 0 be given with s # 3m + %, m=0,1,2,.... There exists a T > 0 depending only
on s and r such that for a given (¢, h) € Dy 1 satisfying

lolp,r <7

the IBVP (3.1) admits a unique solution u € C([0, T1; H*(RT)). Moreover, the solution u depends Lipschitz continu-
ously on (¢, h) in their respective spaces.

Proof. The proof is provided only for the case wherein O < s < 3. The proof of the remaining case is similar and so
is omitted.

First note that according to Theorem 3.1, for a given rp > 0, there exists a Tp > 0 depending only on rg such that if
(¢, h) € Dy, 1, satisfying ||(¢, h) ||DO,T0 < rg, the IBVP (3.1) admits a unique solution u € ) 1, and

lutllyy 7, < Cro | (8, 1) HDOJ0 (3.14)

where C,, is a constant which depends only on ry. (This dependence can be taken to be continuous if we like.)
Moreover, for any (¢;, h;) € Do 1, with [|(¢;, hj)”Do,rO < rg for j =1, 2, the corresponding solutions u ;, j =1, 2,
to the IBVP (3.1) satisfy

lur = uzllyy 5, < Cry [ @1, 10 = (@2, 1) |, -
Next suppose given (¢, k) € D3 1, satisfying
@Bl , <ro
Applying Theorem 3.1 gives a solution u € )y 7, satisfying the estimate (3.14). We claim this solution u, in fact,
belongs to the space C ([0, To]; H3(ER+)) and
lulleqo.m: m3ory < Cro [ @D, -
To see this, let v = u;. Then v satisfies

(3.15)
v(x,0) =1 (x), v(0,7) =h1 ().

Here, f = —ay (x)b} (1)uu, — az(x)b’z(t)uz, h1(t) = h'(¢) and ¢ is defined as in (1.2). This is an IBVP for a linearized
KdV-Burgers equation with variable coefficients. The same argument as presented in support of Theorem 3.1 yields
that there exists a 7’ € (0, Tp] such that the IBVP (3.15) has a unique solution v € Y 77 since ¢; € L%(M1) and

hi e H3 (0, To). This, in turn, implies that u € C ([0, T']; H3 (%)) since

Vi + pux 4+ (¥ + arh) (uv)y + 2a2bouv — vy + veex = f,  x, 1 €RT, }

V=t =~y Uy — YUy — pty — a1 ()b (Dutty — ax(x)ba(H)u’.
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Note that 7’ only depends on ||u|| Yoz, and therefore only on o according to (3.14). By a standard argument, one may

extend T’ so that T’ = Ty.
Thus, Theorem 3.7 holds for s = 0 and s = 3. To see it is also true for 0 < s < 3, for any (¢, 1) € Dy 7, define

(¢, h) if [[(#, WDy, 7, < 705
Lny(¢, h) = W@,m if 1(¢, W) lipy 7, = 70

Then, the IBVP (3.1) defines a non-linear map K from D; 7, to the space C([0, T']; HI 1) for j =0, 3 by
K(@,h)=u

where u is the solution of the IBVP (3.1) with (¢, h) replaced by I.(¢, h). Moreover, K is Lipschitz continuous from
the space Dy, to the space C ([0, Tpl; L?(M7T)) and there exists a constant C* depending only on ||(¢, ) ”Do,ro such
that

” K¢, n) ” C([0,Tpl; H3(%H)) <C* ” (¢, h) HDO,T
0

for any (¢, h) € D3 7,,. Invoking non-linear interpolation theory as in [52], it is deduced that the operator K is also
well defined from the space Dy 7, to the space C([0, Tp]; H*(WT)) for any s € (0, 3). Thus, for any (¢, h) € D1,
with || (¢, h)||pw0 <rpand 0 < s < 3, one concludes that the corresponding solution # € C([0, T]; H*(%1)). O

Next, attention is given to the issue of global well-posedness of the IBVP (3.1). The arguments used in [12] can be
applied here to give the following global well-posedness result.

Theorem 3.8. Let s > 0 and T > 0 be given with s # 3m + % m=0,1,2,.... Assume that the coefficients a1 (x)b1(t)
and a>(x)by(t) in the system (3.1) satisfy

ar(X)by(t) = %aq (x)b1(t) foranyt,x >0. (3.16)

s+1
Then, for any s-compatible (,h) € H* (W) x H® " @t+), the IBVP (3.1) admits a unique solution u &
C([0, T1; H*(RT)), where n(s) =0 when s > 3 and n(s) =€ when 0 < s < 3 for an arbitrarily small € > 0. More-
over, the solution u depends analytically on ¢ and h in their respective function classes.

Note that as a consequence of the assumption (3.16), the system (3.1) has the following global a priori estimate:

any smooth solution u of the IBVP (3.1) with boundary data & = 0 satisfies

sup [, )] 2 g4y = 11 L200%- (3.17)
0<t<T

When —1 < s < 0, Molinet and Ribaud [47] showed that the IVP for the KdV-Burgers equation is also globally
well-posed in the space H* () by taking the advantage of the dissipative term —u,,. We have a similar global well-
posedness result for the IBVP (3.1).

Theorem 3.9. Assume that the coefficients a1 (x)b1(t) and ar(x)b; (t) in the system (3.1) satisfy condition (3.16). Let

—1 <5 <0and T > 0 be given. For any given (¢, h) € H*(h) x H,. 3 (M), the IBVP (3.1) admits a unique solution
u e C(0,T]; H*(RY)). Moreover, for any € > 0, this solution also lies in the class L2([e, T1; H2 MH)).

The following lemma is needed in the proof.

Lemma 3.10. Suppose to be given s > —1 and T > 0. There exists a 5 > 0 such that for all u € XS’%(ERJ“ x (0, T)),

w= / We(t — ) (uuy)(v)dt € L*(0, T; H 2 (%)).
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Proof. By Proposition 2.3, we may rewrite w as w = w + wy with
t
wy = / Wai(t —T)(uuy)(t)dt  and  wy =Wy, (1)g
0

where g is the trace of wi at x = (. According to Lemma 3.5, there exists a § > 0 such that uu, € Xs.f 1is Rt x

(0, T)). Thus, wy € L>(0, T; H*+¥(%1)) by Proposition 2.4. In addition, it follows from Proposition 2.5 that g €
HF (M) which yields that wy € L2(0, T; H*+4(91)) by Corollary 2.11. The proof is complete. [

Proof of Theorem 3.9. By Theorem 3.1, the IBVP (3.1) admits a unique solution
ueC([0,T*]; H ()

for some 7* < T. Moreover, u can be decomposed in the form
u(x, 1) =uy(x, 1) +uz(x, 1) +uz(x, )

with
t
ui(x,t) =W.()o, ur(x,t) = Wira(t)h, ug(x,t):—/Wc(t—I)(albluux+a2b2u2)(t)d1.
0

According to Corollary 2.11, us € LZ(O, T; H% MH). By Proposition 2.2,
up = Wy ()™ — Whar (t)h1

with k| being the trace of Wr(t)¢* at x = 0. As remarked before, for any € > 0, u; € C([e, T]; H°(R1)). As
for u3, it follows from Lemma 3.10 that u3 € L2(0, T*, H5+3 (MT)) for some § > 0. Consequently, for any €; with
0 <e; < T* onecanfindat; € (0, €;) such that u(-, t;) € Ht3(RT). Taking v (x) = u(x, #1) as a new initial value
for the IBVP (3.1), it follows from the same argument that u(-, £,) € H*t?)()*) for some 7; < 1, < €]. Repeating

this procedure, one eventually arrives at the conclusion that u(-,¢") € H 5 (M) for some 0 < ¢’ < €. The proof is
completed by invoking Theorem 3.8. O

For the pure initial value problem (1.6), if ¥ € H*(9) for some s > —1, then the corresponding solution u lies in
C([e, T]; H*(N)). There is a similar result for (3.1), which follows directly from Theorem 3.9.

Corollary 3.11. Let s > —1 and T > 0 be given. Assume that (¢, h) € H*(RT) x H>(0, T). Then, the corresponding
solution of the IBVP (3.1) belongs to the space C([e, T]; H®(R™T)) for any € with0 <€ < T.
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Appendix A

In this appendix, the proofs of Propositions 2.8 and 2.9 are presented. Since the development is very similar to that
appearing in [12], we content ourselves with sketches. The reader is referred to [12] for details.
Proof of Proposition 2.8. Recall that
[BZ1()h](x) =11 (x.1) + I(x, 1),

where I (x, t) is a function defined on the whole plane i x N and is, in fact, a C°°-smooth function of x and ¢. For
any t € i,
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||Il(x’t)|’L§(9i) s¢

(312 - p)é1 () / e =PE () gz
0

L2 ()
< Clihllz2giy-

This type of inequality is also valid for 8){ 8} I for any j,1 > 0. Thus, it is straightforward to see that if & € L>(R™),
then

Asp(Wl) < C||h||L2(m+) (A.1)

for any given b > 0 and s € i where the constant C depends only on v, b and s.
To analyze I>(x, t), remember that

Faulb)(E,7) = 1 (&, 1) + In(&, T)

where, for |£] > 1,

[e¢]

L5, 1) = }}[/ E(x, t)cos(xé)dx:| (1-0¢E )1+ @),

0

fzz(é, T)= iCZ/(ﬁ + ﬁ)}—}[‘/ E(x,t)cos(xn)dx:| (2@(77, T)+ (1 e CAGR t))(l +w(r))) dn.
0 0

Since the relevant estimates in the region |§| < 1 are straightforward, in what follows it is always assumed that |§] > 1.
First, consider the term

/ / (i(x — (6% — p&)) + &2"1&) | i, 0| dt dr.

Proposition A.1. Let s <0and 0 < b < % — 5 be given. There exists a constant C such that

f / (i(c = (6= p8)) + &7 ) [T €. D) s dr < CIMIE sy . (A2)
forany h € H Bl (RH).

Proof. According to (3.11),

e¢]

4 4
ft[ / E(x,1)cos(x, s)dx} =Y K16, M2 ()RR + D Ko (€, =W (1(=2)h(=1).
0 m=1 m=1

In the following, detailed analysis is given for terms containing K71 ; the estimates for the other terms follow similar
lines. Suppose £ > 0 in what follows. The case & < 0 is entirely analogous. Write

Ami (€, 1) =Km &, D2 (n(m)h(r), m=1,2,3.

For fixed s <0 and b > 0, we have

/ /(i(r — (8= pE)) + &) |AnE D (1 + 0(@) (1 - OE, )| de de
—00 0

o0 o0 2
<C / $2(1 (1)) /h(s)e_isr ds| By (v)dt
e 0
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with

o (1) (11 (7))
dEt.
(@2 (1) + (€ — Bu(1))?)?

By (r) = /(i(r — (8= pE)) + &> |(1 + o) (1 — ¢, D)|
0
Claim. Ifb <1/2 —s/3, then as T — 09,
BZ] (‘L') ~ T(6b+2s—l)/3.

To see the claim is valid, note that in fact

o0

2
_ (63 22b 125 o, (T)pa(u (7)) 20 )
BZI(T)_a./I/a(l(T & o) e T & — e (| @) (- O€ D)

since ® (&, t) =1 when § < §|7]| 3 , where 6 > 0 is fixed, but arbitrary for the nonce. Let £ = n(¢) be the real solution
of the equation

1
£ =t 0<¢<o00, —=<é<o0,
V3
that connects continuously to the unique real root as { becomes large. Note that
n(@)~¢'? as¢— oo
For large 7, it is also the case that
3 1
(@~ o ()| ~ %,1/3, |Bu()| ~ Erm.

Thus, for T > 0 large enough,

23 —¢)? 25/3 1
By(r) < C ) (43125 + 2n(C) —1153)2)2 ¢) 32(0) — 1 d¢
8t
2t
23t —¢)? \25/3 1 d
3 (1437234 @2nE) —t1/3)%)? ¢ 3n2(¢) — 1 ¢
23— ) 2s/3 1
+C2 1300+ ) — AP o ap — 1%

= G21-1(7) + G21-2(7).
Continuing this sequence of inequalities, note further that

2t

Gy () < C— T Ll Vi Ly
_1(0) <
211 A1 | Trien 23320 -1
837
231 +1)% 7 1 J
= (1_'_.[2/3)2 /(1+§)(272s)/3 ¢
83t

< Cr(6h+2-D/3

and
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x® < >2b
2/3 ¢
Ga-2(7) < Cr / (0 + 225 + 232 (1 4 0)- 232/ dg
2t
< Cp23 o de
S 20=5/3)
2t
< Ct6b+§sfl

if b < 1/2 — 5/3. The claim is thereby established.
As a consequence, the following estimate emerges. For given s < 0 and b < 1/2 — s/3, there exists a constant C
such that

o) 00 2 o] o] 2
fqbz(u(r)) /h(s)e*f”ds le(r)dzgc/¢§(M(z))12<3”“*1/2>/3 /h(s)e*i”ds dt
2 0 2 0
33 33
< Cl G 512501 (A3)

for any h € HGP+s=1/2/3(1+). The proof of Proposition 5.1 is complete. O

Next, attention is given to the term

/ f(i(f—(53—PE))+§2)2b(§>2‘v\f22($,t)\zdédt.

—00 —00

Proposition A.2. Let s and b be given satisfying s > —% and0< b < % — 3. Then there is a constant C such that

/ / (i(z = (6% — p&)) + 2" (6)% | (6. 1) P dE d < UL e, (A4)

forany h € HGb+s=2)/3 RH).

Proof. As before, we only explicitly estimate one term in F;[ fooo E(x,t)cos(xn)dx], say the term

AN, ) =K D¢ (n(@)h(o).
Notice that A11(—£&, t) = A21 (&, 7). Hence, we may consider only the case where & > 0. Denote by ¢, the quantity
1
a2 (1) + (& + Bu(r))?
and, for & > 1, let D, be given by

@E, 1) =

R 2 )
n“em, ) n“(1-6e0,1))
DZ(S’T)ZZ%O —g(éz_nz)%(n,f)dn-i-(l+w(f))ofo TEE =) q2(n, ) dn
for & > 8;u(t) and
[ £0a.1) [ e -6 1)
Dz(é,r)=2_oo o qz(n,r)dnJr(l+w(r))_[o T q@(n,v)dn

for 0 < & < §1u(t), where §; > 0 is a small positive constant. The relevance of these functions will become clear
presently. First, note that

A, T) = 2, D2 (1) (D) | (w(D)].
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As for Dy, changing variables in the integrals of its definition shows it to have the form

Dy(§,7) = /5(52 3,001 D20, Ddn+(1+ (1)) /W(l—@(n,f))qz(n,f)dn

- 2(r)/y(y n?) O (n(x)n, T)p2(n, 1) dn

1+ w(r) 7]2
pr() J y(?—n?

ap

(1= e(u@n,7))p2(n, 7)dn

=Dy, )+ Dn(y, 1)

RS sl _(aﬁ(r) < ﬂﬂ(r)>2>—1
R R M es i U nres

We have similar definitions for 0 < y < §;. Remark that ag is bounded independently of T and so for y large enough,
y2 — r]2 is bounded below for n € [0, ag]. Thus,

where

ap
2
R p— / T (. ) p2(, v dn
¥ u=(t) J I—=(m/y)
! Dy12(T,y)
— 5, < 212(T, Y
y3u(r)
with
|D21,2(r, y)| <C forall t and y.

Turning to D»7, note that ® (u(t)n, 7) =0 for n > ay, so

o ) o
n
/m(l—@(M(r)n,t))pz(n,r)dn—/ pz(n,r)dn
aj
o0
1 / 1 2 9 ( )d
= — , T
72 | Toae Y meynd
a
>OO o0
1 f 1 ( ) J 1 f
= — "[ _—— [
2] iz 2y’ pay et
i a
y y
1
= F(Dzz,l (v, ) + D0 a(y, 7).
Of course,

1
D2y, 1) = -
22,2(y, T) 2
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since

oo
/ 1
1—
0
as a principal-value integral. It is therefore clear that

|Dya(y. )| <=

for some constant C independent of T when y is large. As for Dy; 1 (y, T), note that

; 2 2 2\ —1
n?y pny, 1) — 1 = 1(2;7— wl)«“ﬂ(’)) + <n+ ﬁu(f)) )
y n(r) y n(r)y w(®)y

1 *
=—-p (n,y, 7).
y

Rewrite D 1(y, 7) as

1/2 2 e

Dy i(y, 1) = ( / / f)pl(n_z,f)

ar/y 172 2
to obtain
2 00
(/Jr/)p(ny,r) <cC
1—n?
12 2
and
1/2
*
/ 14 (n,y,r)d <C+ny)
1 —n?
ay/y

where C is independent of 7 and y for u(r) > 3 and y large. Thus, if y > yp, then

Cc 1
|D2(M(T)y, T)‘ < F(l +ln}’)m

where C is independent of T and y. The following calculation shows the relevance of Dy;

00 00 e8] 2

1
ff(z (&% - pg)) + ) /E_nA11(n,r)(2@(n,f)+(1—@(n,f))(1+w(f)))d77 dg dt
0 0 —00

o 1 A ~ |
B / 2P (L@)AP @ (o) / (i(z — (6% - p8)) + 82" (&)
0

'] 2

1
| [ e e000o0 0+ (- 06 0)(1+ o) d| dsdr
o 1 00
=/ 2P @) @@ / (i(x = (67 — p8)) + 62" ©)* | D26, 0"t dr.
0 0

Appropriate bounds on D yield bounds on the left-hand side of the last formula. Consider the quantity



1176 J.L. Bona et al. / Ann. I. H. Poincaré — AN 25 (2008) 1145-1185

3

Ex(1):=a2(0) [ (i(v — (€% — p§)) + &2 (&) ¥ | Date. 0| at

o

Siu(r)  you(r) 00
=a,i<r>( / + / + / )(i(r—(53—pe))+52)2”<s>2“03<5,r>ds
0

Sin(r)  you(r)
= E21(1) + Ex(t) + Ex(1),

where &7 is again a small positive constant. By our choice of w (1),

o
|Ex3(v)| < € / §O0+256 g

You(t)

< CT2/3M(f)6b+2S_3\/‘E6b+23_6 dé
Yo
< Cr2b+2s/3-1/3

for large t, provided 6b + 2s — 6 < 1, which is to say, b < (—2s 4+ 5)/6. For §;

ap 00

C
|D2| < ——
n=(7) J y

Note that if §; < y < agp, then

y —

ap

f@(u(r)n,r)(
y—n

0

ap

1
/m@(u(r)n,r)pz(n,wdn <
0

N

@(M(t)n, r)
+|p2(y, 1)

The same bound is valid if a; < y < yp; thus

|D2| < 2C
u=(t)
and
You(r)
|En(n)| < Cr2? / (it — (& — o)) + &2 6)> dt
S1u(7)

B g3

O (u()n, t)pa(n, v)dn+ (1 +w(r))f—

p2(n,T) — p2(y, 7))dn

< ¥ < Yo, say,

— O (u(t)n, 7)) p2(n, ) dn

You(t)
-2/3 L (23 2\2b o\ 25
<Cr /+ / + / )(z(r (8% — o)) + 2 (&) dg

Sipw(r) 372 2713
.[1/3/2 2T|/3

You(t)

§C1_2/3 72b / (§)2sd§:+ / (i(‘r—(53—p§))+§2>2b§2sd§+ f §6b+2sd€>

d1u(r) t1/3/2
2

<cr 23 (t2b+(l+25)/3 n
172

27173

/(1 + T|§ _ ll)ZbT(l+2x)/3$2s ds + T(6b+2s+l)/3>

).
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< C_L,—2/3(T(6b+2s+l)/3 n sz+(1+6s)/3)
< C.L.(6b+2s71)/3
sinceb>0.If0< y < ) < §1 in the decomposition D> = Dy1 + Dj», then
c |7 2 Iyl
y y
Dol < / 1= 6@y, 7)) pan, 1) dn| <
()| y? - nz( ( ) w(t)
ay
and
1 1
o ﬁ(pz(n, ) — p2(y,7))O(u(t)n, 7)d
0
ap
+ [ A (2000 = paey D) (o 7Y d
—— (P2, 7) = p2(=y. D)) O (u(D)n. T
y+n
0
ap
1 1
+ p2(y, T) + p2(=y. 1) |O(u(r)n. ) dn
y—n y+n
0
1
= ——(D21-1 + D212+ D21-3).
u=(t)
Recall that py(n, 7) = (V> (7) + (n + w(r))?)~! with
o =Dy = B
u(z) u(z)
so that

a

Dy1-1(y,t) + D21 2(y, 1) = /

O (u(t)n, ) ( y+n+2w(r) n—y+2w(r) )d
2 2\ 2 27 2 — 72 ) én
v (1) + (n+w()* \v(0) + (y+w(r)*  va(r) + (—y +w(x))

_ / Oy, ) [ ~4yw(r)(n + 2w (r))
V(1) + (11— w@)? L2 + & — w @)@ + (0 + w(0)?)

1 1
i y(vﬂ(r) TO-wO? PO+ w<r>)2>] an
It thus transpires that

[Dy1—1 + D212 < Clyl.

We also note that

(w(o)m. T)dn + pa(—y, (w(m)m, ) dn

1 1
=P2(y,f)(/—d77+/—@(,u(t)n,t)dn)
5 y—n b y—n

aj ao

1
+ pa(=y, f)( ——dn+
0

D313 = pa(y,

i y+n@(u(f)n,f)dn>

ap
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= p2(y, T)(—Inla; — y| +Inly|) + p2(—y, f)(ln|a1 + y| —1In|y])

+ pa(y t)/aplw )/ 1 O(M(‘L’)n T)dn
’ y/n—1 oyt

ap
1
+pz<—y,r>1n(1+;—l)+pz(y,r)/;<—1+ y/L)@(u(r)n,r)d
aj

-2
ai

= (=p2(y, ©) + p2(—=y, D)) (Infa1| — In|y|) + p2(y, t)(—ln

y/n

y/n
+ pa(— yr)/ ( i +1>@(u(r)n,r)dn

ap
1
=(=p20y, ) + p2(=y, 1)) <ln|a1|—1n|y|+/;@(u(f)n,t)dn>

aj

+p2(y,r><—1n( s f (e(x)n,7)d )
ay -

y
- In(1+ 2= d
+ pa( y,f)(n< +a1) /(y+n)n (n(o)n, 7) n)

Asa consequence,

|D21-3 < Cly|(In|y| +1)

and
Clyl(nfy| +1)
|021|<y2—y,
u=(7)
which implies that
Clyl(nly[+1)
1Dy < ERIny I+ 1)
u=(t)
Thus, it is apparent that
S1u(t) 52 :
|Exi] < C723 / (1+12) ) S <1+1 ‘ )dg
T2 wu(z)

d1u(r)
<Ct (14 1) / <s>2‘*<1+ln

&
d
wu(T) D :
81

<er P+ je)” [ (14 @ |ig) 1@ 1+ nie)e de

0

1
gct—%+2b+%/$2+2S(1+1n|€|)d§

< Cp2—(1-29/3
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if 2+ 2s > —1. Combining these estimates, there obtains
ifs>—-3/2and0 < b < % — 3. This in turn implies that
o0

//(z (v — (€% — pg)) + £ (&)>
-0 0

o0 2

/—A21(n D x (20, +(1-00. 1) (1 +w()))dn| dédr
e’} 00 2
gC/_L_Zb—(l—Zs)/S /h(s)e—isf dS df
0 0
<C||h||2b+%_%

Similar estimates for other terms yield, in sum,

// (v — (€% — p&)) + E2)7 ()% | In (&, )| dE dr < cnhn2

if —% <s<0and0<b < % — 3. This completes the proof of Proposition A.2. O
Combining the last two propositions completes the proof of Proposition 2.8. O
Proof of Proposition 2.9. As in the proof of Proposition 2.8, it suffices to establish the following two results.

Proposition A.3. Let s € R and b > 0 be given. There exists a constant C such that

|1 9
/ / = (67— 08) + &7 O 1516 D[ ddr < > . | (A5)
ClAl” 51 ifs < —3.
o H3

Proposition A.4. Let s and b be given satisfying 0 < b < % — 5. There exists a constant C such that

(i(r — (6% — 08)) + &2 &) |56 0 dsde < ClmI? , (A6)

H 3 %)

é\g
|

3b+ A*l

foranyhe H—35— (%).

We only present a proof of Proposition A.3. The proof of Proposition A.4 follows the same line as that of Propo-
sition A.2 and may be safely omitted. As in the proof of Proposition A.l, detailed analysis is given for the term
containing K»p; the estimates for the other terms are sufficiently similar that their proof do not require further elabo-
ration. Suppose £ > 0 and t > 0 in what follows. The other cases are entirely analogous. Define A,,; by

Am &, T) =K (&, D2 (n(0))h(r), m=1,2,3.
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For given s and b > 0, we have

/f(i(r (= pE)) + EE) P | A €. D (1 + (D) O €. 1) dE d
0 0

oo 2

<C / $2(1 (1)) /h(s)e—"”ds B} (1) dt
s J
with
< 2
* _ S (e3 2\2b .\ 25 2 au(t)d)Z(M(f))
le(f)—/<l(f (€7 —r8)) +&7)7 )7 [(1 + 0(0)OE, 1) @0+ €= B
Jo
s 2 ()b (11())
<C S (83 2\2b .\ 2s o (T)P2(u(T
z o= (6= oe)) + 20 T
)

because of the properties of @, and where § > 0 is, as before, fixed, but arbitrary for the moment. Let & = n(¢) be the
unique real solution of the equation

3 —pE=r, 0<C <00, Jp<E <00,
n(@)~ ¢ as¢ — oo

For large t, note that p(7) ~ 713 Thus, for T > 0 large enough,

st/
. Gu*(@) = H(T = §)* |
B <C 1 —d
e o/ (3u2(r)—4+(2n(§)—u(r))2)2( 1) 326 —1 ‘
st/ )
ri(t—g)zh 2 1
<C/ 1+181)° 57— ds
; (1+3r%+(2n(g)—r%)2)2( ) 3n2(¢) —1
1
2 1 8‘[7
T3 (r—0)% 1
<c +f , d
(1“%)2(0/ | >(1+|z|)—%‘ o -1

£ ; _#\2b
<C T32 <(1+T)2h/%dé+/h—é‘>2bd§>
(1+713)2 o O3 [ A+

In consequence,

//(i(r — (8% = p8)) + £ (6)% | An1 (6, ) (1 + 0(0)) O, ) de dr
0 0

2
<c [ () B} (1) dt

0

f h(s)e T ds

0
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00 00 . 2 Ct 18b+92x—5 dr ifs > _%’
< C/¢2(M(f)) /h(s)e—'” ds s
0 0 Ct s dr ifs<—3
ClRI? gy sy ifs>—3,
— H 9
C”h”2 3b-1 ifsg—%_
H 3

The proof is complete. 0O

Appendix B

Proof of Lemma 2.6. Let [i (f)1(k) denote the cosine transform of [/ (f)](¢), which is to say,

[f(f)](k):/coskt / T £ 0y dip dt.
0 —00

Since
”I”le(.‘]ﬁ') < ”I”L,%(.‘){)’

it is sufficient to estimate only the terms

cos kt f GEIRHITRO £y g 1 — —’7
/ fman i(nxk)+u)
0 —00 —00

We only consider

i @
I = | ————~
[l _Zo i(n—k)+wp@m

as the other case follows by making the change of variables n — —n. Rewrite II(k) as

()] = [T ()] (k) = i[I2 ()] (k)

with
_ i w(n)
[mn)w = | s
and
_ n-
[mH]b = | s .

—00

To show that |[711(g)|l ,r) < Cll fllL,(R), it suffices to show that
o0 o0
sup / |K(n.k)|dk <C and sup / |K(n.k)|dn<C
n
—0o0 —0o0
where

w(n)
Knk)y=———"7-+"——.
0= 36+ =k

1181
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It is straightforward to see that for any n,

/%dsz;ch):C.
w2(m) + (n —k)? V2 +1

—00 —00
Moreover, for k bounded,

(o8] oo

< n2/3 n2/3
K, k)|dn<C ———dn<C ———dn < oco.
/' ()l /n4/3+(n—k)2 1 /n4/3+n2 1

For k > 0 large,
00 23 0 k/2 2k o0
[wiamo=([]+]+] &
4/34_(77 k)2 4/3+(77 k)2
—o0 0 k2 2%
k/2

9 1 n2/3
< - it
<C / 213 4 /3 d’7+0/ 12 + /3 dn
—00

2k k2/3 00 772/3
+fmd”+/mdn> <C<oo.
k/2 2k
Thus, for any f € L>(%),
[ 2oy < CIFI2ay- (B.1)

Remark. Inequality (B.1) is also true if

oo
R
7] G=0TF o+ 2P
—00

To study 115, let 0 < a < oo be given and consider the function

_ i f (@)
0u0) = [ 7 H0 .

—a

It is analytic in the region Im z > 0 since the zeros of i (t —z) + u(¢) are z = ¢ +iu(¢). In addition, if f(¢) is compactly
supported, then

1
D,(z) ~ O(m) as |z| — oo

and the implied constant is independent of a.

For given r > 0 and yg > 0, let C, denote the closed curve in the z-plane which is taken along the line from —r +iyg
to r + iy with yp > 0 and then around the semicircle above it of radius r centered at iyg in the counterclockwise
direction. By Cauchy’s theorem,

/ D,(2)*dz=0

C,
which, upon taking the limit as r — oo, yields

e ¢]

f @1 (x +iyy)>dx =0.

—00
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Since

Py (x +iyo) = Ua(x +iyo) +iVa(x +iyo)

with
Uqg(x +iyo) = 2 o 5 f @) dt
(t x)* 4 (yo — u(1))
and
Valx + iyo) e foydr
X T1Yo) = — )
‘ (t = x)2 + (yo — (1))
—a
it follows that
(0,¢] oo
f U2(x + iyo) dx = / V2(x +iyo)dx
—00 —00
and hence by Fubini’s theorem,
- —
V2(x +iyo)dx < / / f@lde) dx
/ “ (t - X)2 + (yo — 1 (1))? [
—00 —00
C”f”LZ((R)

Taking yp — 0 and applying Fatou’s Lemma leads to the conclusion

2
f /mlfmldt dx <CIf 1132

—00 ‘—a
Then, letting @ — oo and using Fatou’s Lemma again yields

e¢]

2
/ /m?ﬂﬂw dx <CIf 172,

—00 ‘—00

for all compactly supported f. The proof is complete. 0O

References

[1] D. Bekiranov, The initial-value problem for the generalized Burgers’ equation, Differential Integral Equations 9 (1996) 1253-1265.

[2] B. Boczar-Karakiewicz, J.L. Bona, Wave dominated shelves: a model of sand ridge formation by progressive infragravity waves, in:
R.J. Knight, J.R. McLean (Eds.), Shelf Sands and Sandstones, in: Canadian Society of Petroleum Geologists Memoir, vol. 11, 1986, pp. 163—
179.

[3] J.L. Bona, PJ. Bryant, A mathematical model for long waves generated by wave makers in non-linear dispersive systems, Proc. Cambridge
Philos. Soc. 73 (1973) 391.

[4] J.L. Bona, L. Luo, Generalized Korteweg—de Vries equation in a quarter plane, Contemp. Math. 221 (1999) 59-125.

[5] J.L. Bona, W.G. Pritchard, L.R. Scott, An evaluation of a model equation for water waves, Philos. Trans. Roy. Soc. London Ser. A 302 (1981)
457-510.

[6] J.L. Bona, L.R. Scott, Solutions of the Korteweg—de Vries equation in fractional order Sobolev spaces, Duke Math. J. 43 (1976) 87-99.

[7] J.L. Bona, R. Smith, The initial-value problem for the Korteweg—de Vries equation, Philos. Trans. Roy. Soc. London Ser. A 278 (1975)
555-601.

[8] J.L. Bona, S. Sun, B.-Y. Zhang, A nonhomogeneous boundary-value problem for the Korteweg—de Vries equation in a quarter plane, Trans.
Amer. Math. Soc. 354 (2001) 427-490.

[9] J.L. Bona, S. Sun, B.-Y. Zhang, Forced oscillations of a damped KdV equation in a quarter plane, Commun. Contemp. Math. 5 (2003)
369-400.



1184 J.L. Bona et al. / Ann. I. H. Poincaré — AN 25 (2008) 1145-1185

[10] J.L. Bona, S. Sun, B.-Y. Zhang, A nonhomogeneous boundary value problem for the KdV equation posed on a finite domain, Commun. Partial
Differential Equations 28 (2003) 1391-1436.

[11] J.L. Bona, S. Sun, B.-Y. Zhang, Conditional and unconditional well-posedness of non-linear evolution equations, Adv. Differential Equations 9
(2004) 241-265.

[12] J.L. Bona, S. Sun, B.-Y. Zhang, Boundary smoothing properties of the Korteweg—de Vries equation in a quarter plane and applications,
Dynamics Partial Differential Equations 3 (2006) 1-70.

[13] J.L. Bona, R. Winther, The Korteweg—de Vries equation, posed in a quarter plane, STAM J. Math. Anal. 14 (1983) 1056-1106.

[14] J.L. Bona, R. Winther, Korteweg—de Vries equation in a quarter plane, continuous dependence results, Differential Integral Equations 2 (1989)
228-250.

[15] J. Bourgain, Fourier transform restriction phenomena for certain lattice subsets and applications to non-linear evolution equations, part II: the
KdV equation, Geom. Funct. Anal. 3 (1993) 209-262.

[16] J. Bourgain, Periodic Korteweg—de Vries equation with measures as initial data, Selecta Math. (N.S.) 3 (1997) 115-159.

[17] A. Cohen, Solutions of the Korteweg—de Vries equation from irregular data, Duke Math. J. 45 (1978) 149-181.

[18] A. Cohen, Existence and regularity for solutions of the Korteweg—de Vries equation, Arch. Rat. Mech. Anal. 71 (1979) 143-175.

[19] M. Christ, J. Colliander, T. Tao, Asymptotics, frequency modulation, and low regularity ill-posedness for canonical defocusing equations,
Amer. J. Math. 125 (2003) 1235-1293.

[20] J.E. Colliander, C.E. Kenig, The generalized Korteweg—de Vries equation on the half line, Comm. Partial Differential Equations 27 (2002)
2187-2266.

[21] J.E. Colliander, M. Keel, G. Staffilani, H. Takaoka, T. Tao, Sharp global well-posedness for KdV and modified KdV on R and T, J. Amer.
Math. Soc. 16 (2003) 705-749.

[22] P. Constantin, J.-C. Saut, Local smoothing properties of dispersive equations, J. Amer. Math. Soc. 1 (1988) 413-446.

[23] W. Craig, T. Kappeler, W.A. Strauss, Gain of regularity for equations of the Korteweg—de Vries type, Ann. Inst. H. Poincaré 9 (1992) 147-186.

[24] D.B. Dix, The dissipation of non-linear dispersive waves: the case of asymptotically weak non-linearity, Comm. Partial Differential Equa-
tions 17 (1992) 1665-1693.

[25] D.B. Dix, Nonuniqueness and uniqueness in the initial-value problem for Burgers’ equation, SIAM J. Math. Anal. 27 (1996) 708-724.

[26] A.V. Faminskii, The Cauchy problem and the mixed problem in the half strip for equations of Korteweg—de Vries type, Dinamika Sploshn.
Sredy 162 (1983) 152—158 (in Russian).

[27] A.V. Faminskii, A mixed problem in a semistrip for the Korteweg—de Vries equation and its generalizations, Dinamika Sploshn. Sredy 258
(1988) 54-94 (in Russian). English translation in Trans. Moscow Math. Soc. 51 (1989) 53-91.

[28] A.V. Faminskii, Mixed problems for the Korteweg—de Vries equation, Sb. Math. 190 (1999) 903-935.

[29] A.V. Faminskii, An initial boundary-value problem in a half-strip for the Korteweg—de Vries equation in fractional-order Sobolev spaces,
Comm. Partial Differential Equations 29 (2004) 1653-1695.

[30] A.S. Fokas, A.R. Its, Soliton generation for initial-boundary value problems, Phys. Rev. Lett. 68 (1992) 3117-3120.

[31] A.S. Fokas, A.R. Its, An initial-boundary value problem for the Korteweg—de Vries equation, in: The Proceedings of the Conference: Solitons,
Nonlinear Wave Equations and Computation, New Brunswick, NJ, 1992, Math. Comput. Simulation 37 (1994) 293-321.

[32] A.S. Fokas, A.R. Its, Integrable equations on the half-infinite line. Solitons in science and engineering: theory and applications, Chaos Solitons
Fractals 5 (1995) 2367-2376.

[33] A.S. Fokas, B. Pelloni, The solution of certain initial boundary-value problems for the linearized Korteweg—de Vries equation, Proc. Roy. Soc.
London Ser. A 454 (1998) 645-657.

[34] J. Holmer, The initial-boundary value problem for the Korteweg—de Vries equation, Comm. Partial Differential Equations 31 (2006) 1151—
1190.

[35] R.S. Johnson, A non-linear equation incorporating damping and dispersion, J. Fluid Mech. 42 (1970) 49-60.

[36] T. Kappeler, P. Topalov, Well-posedness of KDV on H -1 (T), Duke Math. J. 135 (2006) 327-360.

[37] T. Kato, On the Korteweg—de Vries equation, Manuscripta Math. 29 (1979) 89-99.

[38] T. Kato, The Cauchy problem for the Korteweg—de Vries equation, in: Pitman Research Notes in Math., vol. 53, 1979, pp. 293-307.

[39] T. Kato, On the Cauchy problem for the (generalized) Korteweg—de Vries equations, in: Advances in Mathematics Supplementary Studies, in:
Studies Appl. Math., vol. 8, 1983, pp. 93-128.

[40] C.E. Kenig, G. Ponce, L. Vega, On the (generalized) Korteweg—de Vries equation, Duke Math. J. 59 (1989) 585-610.

[41] C.E. Kenig, G. Ponce, L. Vega, Well-posedness of the initial value problem for the KdV equation, J. Amer. Math. Soc. 4 (1991) 323-347.

[42] C.E. Kenig, G. Ponce, L. Vega, Well-posedness and scattering results for the generalized Korteweg—de Vries equations via the contraction
principle, Comm. Pure Appl. Math. 46 (1993) 527-620.

[43] C.E. Kenig, G. Ponce, L. Vega, The Cauchy problem for the Korteweg—de Vries equation in Sobolev spaces of negative indices, Duke
Math. J. 71 (1993) 1-21.

[44] C.E. Kenig, G. Ponce, L. Vega, A bilinear estimate with applications to the KdV equation, J. Amer. Math. Soc. 9 (1996) 573-603.

[45] C.E. Kenig, G. Ponce, L. Vega, On the ill-posedness of some canonical dispersive equations, Duke Math. J. 106 (2001) 617-633.

[46] S.N. Kruzhkov, A.V. Faminskii, Generalized solutions of the Cauchy problem for the Korteweg—de Vries equation, Mat. Sb. (N.S.) 120 (1983)
396425 (in Russian). English translation in Math. USSR Sb. 48 (1984) 391-421.

[47] L. Molinet, F. Ribaud, On the low regularity of the Korteweg—de Vries—Burgers equation, Int. Math. Res. Notices 37 (2002) 1979-2005.

[48] D.L. Russell, B.-Y. Zhang, Smoothing properties of solutions of the Korteweg—de Vries equation on a periodic domain with point dissipation,
J. Math. Anal. Appl. 190 (1995) 449-488.

[49] R.L. Sachs, Classical solutions of the Korteweg—de Vries equation for non-smooth initial data via inverse scattering, Comm. Partial Differential
Equations 10 (1985) 29-98.



J.L. Bona et al. / Ann. I. H. Poincaré — AN 25 (2008) 1145-1185 1185

[50] J.-C. Saut, R. Temam, Remarks on the Korteweg—de Vries equation, Israel J. Math. 24 (1976) 78-87.

[51] A. Sjoberg, On the Korteweg—de Vries equation: Existence and uniqueness, J. Math. Anal. Appl. 29 (1970) 569-579.

[52] L. Tartar, Non lineaire et régularité, J. Funct. Anal. 9 (1972) 469-489.

[53] R. Temam, Sur un probleme non linéaire, J. Math. Pures Appl. 48 (1969) 159-172.

[54] B.A. Ton, Initial boundary value problems for the Korteweg—de Vries equation, J. Differential Equations 25 (1977) 288-309.

[55] N. Tzvetkov, Remark on the local ill-posedness for the KdV equation, C. R. Acad. Sci. Paris Sér. I Math. 329 (1999) 1043-1047.

[56] B.-Y. Zhang, Analyticity of solutions for the generalized Korteweg—de Vries equation with respect to their initial datum, SIAM J. Math.
Anal. 26 (1995) 1488-1513.



	Non-homogeneous boundary value problems for the  Korteweg-de Vries and the Korteweg-de Vries-Burgers  equations in a quarter plane
	Introduction
	Linear problems
	Solution formulas for linear problems
	Linear estimates

	Well-posedness
	Acknowledgements
	References


