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Abstract

We consider the viscous n-dimensional Camassa—Holm equations, with n = 2, 3, 4 in the whole space. We establish existence
and regularity of the solutions and study the large time behavior of the solutions in several Sobolev spaces. We first show that if
the data is only in L? then the solution decays without a rate and that this is the best that can be expected for data in L2. For
solutions with data in H™ N L1 we obtain decay at an algebraic rate which is optimal in the sense that it coincides with the rate of
the underlying linear part.
© 2007 L'Association Publications de 1'Institut Henri Poincaré. Published by Elsevier B.V. All rights reserved.

Résumé

On considere les équations visqueuses de Camassa—Holm dans R”, n = 2, 3, 4. Nous établissons I’existence et la régularité des
solutions. Nous étudions le comportement asymptotique des solutions dans plusieurs espaces de Sobolev quand le temps tend vers
I’infini. On montre que si la donnée est seulement dans L2 la solution décroit vers zéro, mais la décroissance ne peut étre uniforme.
Pour les solutions avec donnée dans L' N H™ on obtient une décroissance algébrique avec une vitesse qui est optimale dans le
sens ou elle coincide avec les solutions correspondant a I’équation linéaire.
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1. Introduction

The Viscous Camassa—Holm equations (VCHE) are commonly written

v,+u~Vv+v~VuT+V7T=vAv
u—a?Au=v (1.1)
V.-v=0

Here we adopt the notation (v - VuT) i=> jVj 0;u j. These equations rose from work on shallow water equations [3],
which led to [11,16], where the equations are derived by considering variational principles and Lagrangian averaging.
In light of this derivation the equations are sometimes called the Lagrangian Averaged Navier—Stokes equations. In [9],
the equations were derived as a “filtered” Navier—Stokes equation, which obeys a modified Kelvin circulation theorem
along filtered velocities. In this setting they are sometimes referred to as the Navier—Stokes-o equations, where o
is the parameter in the filter. Solutions to the VCHE are closely related to solutions of the famous Navier—Stokes
equation (NSE), but the filter allows bounds that are currently unobtainable for the NSE, making them in some ways
better suited for computational turbulence study, see [12].

In [9,10] these equations were studied in relation to turbulence theory, this treatment includes existence and unique-
ness theorems on the torus in three dimensions. The two dimensional case was considered on the torus and the sphere
in [14]. Global existence and uniqueness in three dimensions was proved on bounded domains with zero (non-slip)
boundary conditions in [16]. These equations have also been studied in terms of large eddy simulation and turbulent
pipe flow in [4-6], and [8]. In this paper we extend the current existence theorems and study the large time behavior
of solutions.

This paper is organized as follows. Section two consists of notation and conventions used throughout. Section
three contains preliminary discussion of the VCHE and several useful lemmas. In section four we state existence and
uniqueness results for the VCHE, proofs of these statements are contained in Appendix A. In the next two sections we
continue the decay program of M.E. Schonbek [20,21,23,25,27]. The main result of chapter five considers solutions of
the VCHE in the whole space and we prove that the energy of a solution corresponding to data only in L?(R") decays
to zero following the arguments in [18]. We then demonstrate, by constructing counter examples, that no uniform rate
of decay can exists which depends only on the initial energy. In chapter six we consider decay for solutions with initial
datain L' N L?. We show, using the Fourier Splitting Method, that the energy of a solution decays at the rate expected
from the linear part, this is the same rate of decay as solutions to the NSE. For solutions with initial data in H” N L!
we calculate the decay of derivatives using again the Fourier Splitting Method with an inductive argument. In section
seven we examine how solutions of the VCHE approach solutions of the NSE strongly on intervals of regularity for
the NSE.

2. Notation

In this paper, L? denotes the standard Lebesgue space with norm ||¢||, = (f |p|P)V/P. We use (u, v) = fuv to
denote the standard inner product on the Hilbert space L?. Compactly supported solenoidal vector fields (subsets of
X ={¢ € C{°(£2)|V¢ = 0}) will be needed to describe incompressible solutions with zero boundary conditions. L
will denote the completion of X in the norm || - || ,. W"? will be used to denote the standard Sobolev spaces with the
convention that H™ = W2 (and L? = H"). The completion of ¥ under the H™ norm will be denoted by H/" and
(H!™)" will be the dual space. To denote the Fourier Transform of a function ¢ we will use either (/3 or F(¢), with d;
or F~!(¢) the inverse transform. Throughout we will use C to denote an arbitrary constant which may change line to
line, to emphasis the dependence of a constant on a number, say v, we will write C (v).

3. Preliminaries

The Kelvin-filtered Navier—Stokes equations (KFNSE) are given by the formula

ov T
E+u~Vv+v~Vu +Vr =vAv

Vv=V.u=0
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v=~0u

In the above, u = g * v represents a spatially filtered fluid velocity and O is the inverse of this convolution. The
term u - Vo is similar to “mollifying” the Navier—Stokes equations, originally done by Leray, [15], to approximate
solutions. The term v - Vu” =" v;Vu; allows the solution to obey a modification of the Kelvin circulation theorem
where circulation is conserved around a loop moving with the filtered velocity u. In two and three dimensions, using
the identity

u~Vv+ZvjVuj=—ux(va)+V(v~u) (3.1

and including the term V(v - u) in the pressure, the KFNSE can be written as

]
8—?+Vﬂ=ux(va)+vAv
Vu=V-v=0

v=_~0u

The following lemma will show that the bilinear term in the Kelvin-filtered Navier—Stokes equations behaves similar
to the bilinear term in the Navier—Stokes equations.

Lemma 3.1. Let u and v be smooth divergence free functions with compact support, then
(u-Vo,u)+ v-Vul ,u)y=0
(u x (Vxv),u)y=0

Proof. The second equality is a consequence of the first, the identity (3.1), and the fact that u is divergence free. To
see the first inequality we just need to rearrange the terms and then integrate by parts

Z/vjaiujuidx=—Z/u,-8ivjujdx O

i,] R® i,j R?
Using this lemma, we can formally multiply the KFNSE by u to find

<%v,u>+v(Vv,Vu)=0 (3.2)

By choosing O to be the Helmholtz operator O = 1 — a> A we recover the Viscous Camassa—Holm equations

vt—i—u'Vv—}—v'VuT—I—Vn:vAv
u—o’Au=v
V-v=0

In the case of the VCHE, (3.2) becomes
1d
2dt

This relation gives a priori estimates on u:

((u, u) + o (Vu, Vu)) +v((Vu, Vu) + & (Au, Au)) =0 (3.3)

t 1
Hu(.,z)ui+a2HW(.,z)U§+2v/HVu(-,z)|\§d:+2ua2/HV2u(-,z)H§dr< luol3 + 21| Vuo 13 (3.4)
0 0
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4. Existence of solutions for the VCHE

Existence and uniqueness of solutions for the VCHE on periodic domains in three dimensions was proved first
in [10] using the Galerkin method. The most general existence and uniqueness theorems in three dimensions are
provided in [16] which relies on a fixed point argument. The theorems in [16] assume the initial data ug € H(} N Hf
with s € [3,5) and u = Au = 0 on the boundary, where A is the Stokes operator. Here we state extended results which
cover the whole space in dimensions 2 < n < 4, proofs are included in Appendix A. As an intermediate step, we
provide a new existence proof on bounded domains in dimensions 2 < n < 4, using the Galerkin Method, with initial
data vg € L?, and u = v = 0 on the boundary. Our bounded result in three dimensions is slightly stronger then [16],
by assuming v € L? we have only implied u € H(%.

Definition 4.1. Let £2 C R” be any open bounded subset or £2 =R", n =2, 3, 4. A weak solution to the VCHE (1.1),
with zero (no-slip) boundary conditions in the case of £2 bounded, is a pair of functions, u, v, such that

ve L®([0, T1; L2(2)) N L2([0, T1; HL($2))
dve L*([0,TT; (HD (2))
ue L®([0,T]; HX($2)) N L*([0, T1; H (2))
as well as v(x, 0) = vg, and for any ¢ € L%([0, TT; HG1 (£2)) with ¢ (T') = 0 the following equalities are satisfied:

T

T T
/v R ds—}-/ (u-Vou, ¢) ds+/(¢-Vu,v)ds+v/(Vv,V¢)ds=(vo,¢>(0))
0 0 0

and fora.e.r € [0, T],
(u, @) +a*(Vu, Vo) = (v, $)

Theorem 4.2. Let 2 C R” be an open bounded set with smooth boundary or 2 = R", n =2, 3, 4. Given initial data
Vo € HGM (£2), M > 0, there exists a unique weak solution to the VCHE (1.1) in the sense of Definition 4.1. This
solutions satisfies the estimate (3.4) as well as

Jarvme [+ [P v ds < C(luoly) @)

forallm+2p < M.

Proof. Existence is given by Theorems A.4 and A.6 in Appendix A. The regularity statement is Theorem A.8 and
uniqueness is Theorem A.9. The proofs follow from the construction of approximate solutions using the Galerkin
method on bounded domains. A priori bounds are obtained through energy methods. Using a compactness lemma we
are able to find a strongly convergent subsequence which allows the limit of the approximate solutions to pass through
the non-linearity. To extend to unbounded domains we solve the problem in balls of radius {R;} (a sequence tending
to infinity), and then invoke a diagonal argument. Regularity is established through an inductive argument relying on
energy methods. O

Next, we will state a corollary that describes the action of the filter and will be used many times in the following
two sections.

Corollary 4.3.

187 V™ ul|3 + 2187 V™" T ull3 + ot 107 V" 2u)3 = 197 V)3
187 V™ ullZ + 187 V" w2 < Cl18f V™l
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t
[ V™|, +v f 879"+ u(s) [ ds < C(llvoll )
0

for all m + 2k < M, where C is a constant which depends only on o, n, m, and k (in the last bound the constant
depends also on ”vOHHéV’ ).

Proof. This is an application of the Gagliardo—Nirenberg—Sobolev inequality to the bounds in the previous theorem.
Differentiating the filter relation shows

PV — a2l V" Au =3P V"
Squaring this relation then integrating by parts gives

107 V™ ull5 + 20 (18] V™ w3 + a* 107 V" 2u 3 = 87 V™ ul|3
This is the first bound in the corollary. Applying the Gagliardo—Nirenberg—Sobolev inequality to ||u||, and using the
previous equality shows

187 V™ ull; < ClIf V™ vl13

187 V"™ ully < Cllof Vvl

This is the second set of bounds. Combining this with the regularity bounds in the theorem give the final set of
bounds. O

5. Large time behavior of the VCHE: non-uniform decay

In bounded domains it is easy to see that the energy of a solution decays exponentially using the Poincaré inequality
lul3 < C()IVull3
Indeed, start with the energy estimate (3.3) and apply the Poincaré inequality to find

%%(w, u) + o (Vu, Vu)) + C(2)v((u, u) + o*(Vu, Vu)) <0

This differential inequality implies
(u, u) + a*(Vu, Vu) < C(||v0||2)efC(Q,u)z

The situation in unbounded domains is more delicate. If the initial data is assumed only in L? then the solution decays
to zero but we are unable to determine the rate without more information, the precise statements of this idea are
contained in Theorems 5.2 and 5.4.

We will follow [18] to show that the solutions in the whole space, constructed in Theorem 4.2, approach zero
as time becomes large. The idea is to split the solution into low and high frequency parts using a cut-off function
and generalized energy inequalities to show that both the high and low frequency terms approach zero. The idea of
splitting into low and high frequency was first used in [17].

Lemma 5.1. Solutions of the VCHE constructed in Theorem 4.2 with §2 = R" satisfy the following generalized energy
inequalities. Let E € C1([0, 00)) and ¥ € C' ([0, 00); C' N L2(R")), then

t

EO |0 *v@ |3 =E®)|w(s) v |3+ / E'@|v@) *v@)|sdr
t t

+2/E(r)(lﬁ/(r)*v(r),Iﬂ(r)*v(r))dr —2/E(r)||v1/f(r)*v(r)||§dr

N N
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t

— 2[ E@)u- Vv, ¥ (1) * ¥ (r) *v(1))dT
t

—Z/E(r)(v~VuT,1p(r)*¢(t)*v(r))dr (5.1

N
For E € C1([0, 00)) and ¥ € C1(0, co; L®(R™)) we have

t t

E(r)ll&(t)ﬁ(nni:E<s>||¢(s)ﬁ(s)||§+/E/(r)||¢(r>ﬁ(r)||§dr+2/E(r>(¢’<r)a<r>,&(r)ﬁ(r))dr
t t

—2/E(r)||g&(r)ﬁ(r)||§dr—2fE(r)<f(u.VU),I/}z(r)ﬁ(z))dr
t

—~ 2/ E@(F-Vul), §*(1)d(r))dr (5.2)

N

Proof. The proof of the first inequality is accomplished by multiplying the VCHE by E (¢)¥ * v * v then integrating
by parts and in time. The second inequality is obtained by first taking the Fourier Transform of the VCHE, then
multiplying by ¥20 and integrating. O

Theorem 5.2. Let v be the solution of the VCHE (1.1) constructed in Theorem 4.2 with 2 =R" and vy € L(Z, (R™),
then
li Hl,=0 5.3
tim (1) 63

Proof. We work in frequency space. We split the energy into low and high frequency parts
18112 < llgdll2 + | (1 =)D, (5.4)

with ¢ = e~ ¢ * will be chosen below. To estimate the low frequency part of the energy, begin with the generalized
energy estimate (5.1). Temporarily fix ¢ then choose E = 1 (the constant function) and

Vv(r) = Fl [e—|§|2(1+1—f)]

Note that v and F(y) are rapidly decreasing functions for t < ¢ + 1. The relation 1ﬁ/ =|& |21ﬁ shows the third and
fourth terms in (5.1) add to zero. Note ¢ =e~ ¢ [ Y (t) and apply the Plancherel Theorem to see

t
l65)]5 < |47 Dgds)3 +2f|(¢32 % (- Vo —v-vul), 220Dy (0))|dr (5.5)

With Hoélder inequality, Young’s inequality, and the Gagliardo—Nirenberg—Sobolev inequality we bound
(6 % u - Vo, 220D u(@))| < 167 % u - Vol |2 u(D)])
<CIP? N 20 Null 2 [Voll2]v]l2
n+2 n—=2
<

C@O vl Vull2IVoll2

Similarly,

(@2 % v- VT 220Dy (@) < ¢ % v - VuT |22 Pu(n) ],
72
< Cllo N 2l 2o [IVull2llv]l2
n+2 n—2
<

C@vl2lVull2IVvli2
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Using the triangle inequality, Holder’s inequality, and (4.1) in (5.5) yields

2

t 12, t 1/
lpo)]5 < ||elf'2<f—s>¢ﬁ(s>||§+2c<¢>||vo||2( / ||W||§dr) ( f ||Vv||§dr>

As the first term on the RHS tends to zero, applying the limit # — oo yields

00 1/2 , © 1/
. N 2
llthUP||¢v(t)||2<2C(¢>)|Ivollz< / ||Vu||%dr> ( / ||vU||%dr>
— 00
N N

The bounds (3.4) and (4.1) show ||Vu ||% and ||Vv||% are integrable on the positive real line, letting s — oo leaves

2

limsup |0 ()5 — 0 (5.6)
11— o0

To estimate the high frequency start with the generalized energy inequality (5.2) and chose ¥ =1- el6P =1-9.
Let Bg(¢) = {&: |€] < G(t)} where G () will be selected later and use (u - Vv, v) =0 to replace U2 by 1 — V2 in the
5th term on the RHS of (5.2).

t
E®|F5® |3 < E)|d0)|5 + / E'(7) / [9(0)]* de de

s Bg (1)
t

+f(E’(r)—2E(r)Gz(r)) / [d(r)| dé dr
s BE (1)
1
+2/E(t)|<]—'(u Vu+v-Val), (1 -9%0)iD)|dr

N
t

+2/E(r)|<.7:(v -vul), 5(v))| dv (5.7)
N
We remark both (1 — ¥2) and ¢ = F~'(1 — ?) are rapidly decreasing functions. Using again Hélder’s inequality
and the Plancherel theorem, then Young’s inequality and the Gagliardo—Nirenberg—Sobolev inequality allows
(F-Vo+v-vu), (1-92@)0@) = [((1 = ¥ @) F - Vo+v-Vu'), d(0))|
<|F (=92 @) * - Vo+v-Vul) |l
<C1 - IZfIIn% (IIMII%2 IVll2 + vl 2 IVull2) V]2
S C@Ivl2Vull2Voll2

Similarly use Holder’s inequality with the Plancherel theorem, then the Gagliardo—Nirenberg—Sobolev inequality, and
Corollary 4.3 to bound

(F-vul), ()| < llv- VuT |2 )lvll>
< Cllvll 2o [Vl lvll2
< Clvl2lVvli3

Choosing E(r) = (1 + 1) and G>(1) = B/2(1 4+ 1) in (5.7), so that E' — 2EG? = 0, and taking 8 > O sufficiently
large, leaves
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t
o2 (L+9)P 2 Bl + 1)1 2
||<1—¢)v(t>||2<(1+t)ﬂ||<1—¢)v<s>||2+ T f |1 —)0(v)|" dé dr
s Bg (7)
t ) 8
+ Cllvoll2 %IIVUIDUIVUIIHIIVullz)dT

N

For & € B (t) and ¢ sufficiently large, 1} =1 — ¢| < |&]2. Therefore |1 — ¢|> < B2/4(1 + t)? and the second term on
the RHS can be bounded as

f A1+ 1) ) CBAED,
/T / |6(0)] dsdrgffﬂv(t)nzdt

A(T) s

B
< vaon%/u +o)3dr
N

:33 2 -2
< g ol +5)

Letting t — oo shows
3 o0 0
li 1=d)o0)|> < ZJuol2(1 +5)2 24 24
imsup| (1 — ¢)d()||; < g lvoll5(1 +5)~ + Cllvoll2 IVvlsdt + [ [Vul3dt (5.8)
11— 00
s s

The bounds (3.4) and (4.1) again show || Vv ||% and | Vu ||% are integrable on the real line. Letting s — oo proves
. NP
limsup||(1 —)0(1) |, =0
—00
Combining this with (5.6) and the Plancherel theorem completes this proof. O

Corollary 5.3. Let v be the solution of the VCHE (1.1) constructed in Theorem 4.2 with §2 =R" corresponding to
Vg € HO1 (R™). Then

1
1
lim —/||v(r)||2dt=0
t—0o0 t
0

Proof. Given an € > 0 we can choose a large s such that ||v||>» < € for T > s, this follows directly from the previous
theorem. Then

1 t 1 N | t
t [lb@lar =1 [lv@lae+; [ [lo@l,ae
0 0 s

t—s
t

N
< ;/Hv(r)“zdr—i-e (5.9)
0

Note that € was chosen arbitrarily and let t — oo to finish the proof. O

We have shown that the energy of a solution to the VCHE will tend to zero as time becomes large, now we will
provide a counter example to show that there is no uniform rate of decay based only on the initial energy of the
system. This is analogous to a result proved in [24]. The idea is to take a family of initial data with a parameter € that
have constant L2 norm, but norms of higher derivatives of the initial data can be taken arbitrarily small by picking €
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sufficiently small. It is then possible to bound the higher derivative norms of the solution arbitrarily small by taking
€ small. Combining this with the energy relation (3.3) allows us to place a lower bound on the energy of the solution
which depends on €. By choosing € small we can guarantee that a solution will remain away from zero for any finite
amount of time.

Theorem 5.4. Let v be the solution of the VCHE (1.1) constructed in Theorem 4.2 with 2 =R" and vy € Lc2r (R™).
There exists no function G(t, B) :RT x RT — RT with the following two properties:
Ivll2 < G(z, llvoll2) 510
lim G(t,)=0 Vp (5.10)
—> 00

Proof. Fix ug(x) to be any smooth function of compact support and write u€ (x) = €"/%ug(ex). Let v§ = u& — o Au€
y p pPp 0 0 0 0

and v the solution of the VCHE given by Theorem 4.2 corresponding to the initial data vg. Note [|ugll2 = [[uo[l2 and
V™ ull2 = €| Vug|l2 for all € > 0. Also,

0§13 = llu 13 + oI Vu§ll3 + ol Auf 13
= [luoll3 + ? €2 Vuoll3 + o*e* | Auoll3 (5.11)
and
IV§ I3 = IVugli3 + 2| Augl3 + oIV Augll3
= 2| Vuo 3 + €| Augl|3 + a*e® ||V Aug||3 (5.12)
From the two previous inequalities and Corollary 4.3 we obtain a constant C = C(||ug|| Hg), such that for all € > 0
vélls < C
||W||§ <Cé?

Multiply the VCHE (1.1) by Av€, then integrating by parts yields

(5.13)

%%uwfng + | A% |3 = (u€ - Vo<, Av€) + (AvE - Vuc, v€)
Use the relation (u€, Vv€¢, v¢) = 0, the Holder inequality, Sobolev inequality, and then the Cauchy Inequality to see
[(u€ - Vv, AvS) | = |[(=D{(Vu) - Vo<, Voe)|
< CIVus [ IVoe 2 Ve I
< ZIAVE I+ CIVu 21V 3
Similarly,

[(Ave - Vus, )| < ClIAVE 2 Vul o] 20
n—

V
< 1AV I3+ CIvo 31 Vucy
Applied to (5.13):
1inwnz + 2 AvE |2 < O Ve 3] Vae 2 (5.14)
By (3.4) and Corollary 4.3,

o0

2 2 2 2
/ IVl de < lluglly + 1Vuglly < lvglly
0

This bound, combined with (5.13) and (5.14) yields

€12 2
IVue3 < Vg li3eC 1002 < ce?eCe
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Again, apply Corollary 4.3
IV 13 + o2 Auc 3 < Ve 113 < 11 Vv 13eC10% 13

This together with the energy estimate (3.3) implies

M(Wn% +a?|Vuc|3) = —Ce?
or,

2, .2 2 2, 2 2 2
lully + o IVulls = lluglly + eI Vugll; — Cet
2,22 2 2
= [luollz + € a”[[Vuoll; — Cet

> |luoll; — Ce*t (5.15)

From this we can deduce that there is no function G(t, 8, ), continuous and approaching zero in ¢ for each fixed g,
such that ||u]2 < G(t, ||uoll2). If there was such a function, then at some 7 it would satisfy the bound G (7o, [lug|l2) <
llgll2/2. By choosing € sufficiently small in (5.15), i.e. €2 < ||uo||%/4Ct0, we have found initial data with a solution
which cannot satisfy this estimate. O

6. Large time behavior of the VCHE: Algebraic decay

Although there is no uniform rate of decay for solutions with data exclusively in L2, we now show that there is a
uniform rate of decay depending on the L? and L' norm of the initial data. Theorem 6.10 contains the most general
decay result in this section.

There is a relation between the shape of the Fourier Transform of the initial data near the origin and the decay rate
of a solution to a parabolic equation with this data. By requiring the initial data to be absolutely integrable (in L') we
are in turn requiring the Fourier Transform of the initial data to be bounded. Using the Fourier Splitting Method it will
also be shown that solutions in the whole space decay algebraically in H* as t — oo for initial data in L' N HM
M > 0. The decay obtained is the same as for the linear part (the heat equation). Note that the initial conditions can
be weakened to require only that vy € X where X = {vg|vo(r) < C(1 + t)’ﬁ} where vg(¢) is the solution of the heat
equation with initial data vg. The decay rate will depend on the relation between 8 and the number of dimensions. For
similar results corresponding to the Navier—Stokes equations see [27,29], and [30].

The Fourier Splitting Method was originally applied to parabolic conservation laws in [22], and later applied to the
NSE in [23]. In [24] the decay rate was made sharp in dimension n > 2 through a bootstrap method and logarithmic
decay was shown for n = 2. In [31] the decay rate for n = 2 was made sharp through a bootstrap argument involving
the Gronwall inequality. In this section we combine ideas from all of these papers in a slightly different way which
allows us to prove the optimal energy decay rate in dimensions n > 2 without appealing to a bootstrap argument
although we still use a bootstrap argument to obtain decay rates for higher derivatives. This same argument is also
applicable to the NSE.

The first goal of this section is to obtain a decay rate for the filtered velocity u, which is accomplished by applying
the Fourier Splitting Method to the natural energy relation (3.3). This decay rate is then used with an inductive
argument to obtain decay rates for the unfiltered velocity v and all of its derivatives. We start by finding estimates
on [|9]oc-

Lemma 6.1. Ler v be the solution of the VCHE (1.1) constructed in Theorem 4.2 with 2 = R", corresponding to
Vg € Lg N LY(R"). Then,

7o) gC[H(Oftuu(s)Hi)l/z(O/tHVv(s)Hiy/z}

where the constant depends only on the initial data, the dimension of space, and the constants in the VCHE (but
not o).
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Proof. Use the identity
ZV(uivi)=Zuini+ZviVu,- (6.1)
i i i

and write the Fourier transform of the solution F(v) as

t
F)=e "8 F(vg) + f e Vg (£ 5)ds
0
where

W(g,t)zg-f<n+zu,-u,-> —Fu-Vv—u-Vvl) (6.2)

We would like first to bound ¥, in that direction we have the following estimate which relies on the bound || F (¢) ||co <
ll¢1l1 and Young’s inequality

|F@u-Vo—u-Voh)| < Cllull2llVvl2
Also, taking the divergence of the VCHE (1.1) shows

A(n + Zu,-v,-) = div(uVv — uVo’)

i

Using the estimate immediately above and the Fourier transform leaves

‘5}—(7‘[ + Zu,'v,)

i

Now we can bound the integrand

(@&, 0| <Clull2l Vvll2

< Cllull2Voll2

Now take the supremum over & of (6.1) and apply the Cauchy—Schwartz Inequality:

t 12 , ¢ 1/
|F)| < |f(vo)|+c(/||u(s)||§ds> </||W(s)||§ds>
0 0

The bound |F (vo)|eo < ||voll1 finishes the proof. O

2

Theorem 6.2. Let v be the solution of the VCHE (1.1) constructed in Theorem 4.2 with 2 = R", corresponding to
vg € Lg N LY(R™). The solution satisfies the “energy” decay rate

/v cudx = ||ul3 + | Vul3 < C 4+ 172
Ril

where the constant depends only on the initial data, the dimension of space, and the constants in the VCHE (but
not o).

Proof. The previous lemma, with the bound (4.1), yields

'
|ﬁ|2<C|:l+/”u(s)||§ds:| (6.3)
0
Now we begin work with the energy estimate (3.3). Using the Plancherel Theorem we rewrite it as

%/(1+0¢2|§|2)ﬁ2d5+2v/|§|2(1+a2|§|2)ﬁ2d§=0
R}'I

Rn
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Let B(p) be the ball of radius p where p? = f'(t)/(2vf(¢)), and f is a positive, increasing function to be specified
later. To simplify our equations we write E2 =i - 0 = (1 4+ «?|£|?)@i%. Then,

d
—/E2d§+2vp2 / E2dg <0

dt
R" BC(p)
or
d
T / E?dg + 2vp? / E?dg < 2vp? / E*dg (6.4)
R~ R B(p)

Recall the relation between u and v, that is v = u — «2Au which has Fourier Transform 7 = 9 /(1 + a2|§ |2).
Combining this with (6.3) we see

V- Olloo
El}0= ——n
1E0 (1 +a?lEl?)

t
< c[l +/ ||u(s>||%ds}
0

With this bound we can estimate the integral on the right-hand side of (6.4).

t
d
0

R" R"
We now have a differential inequality which can be solved using the integrating factor f to find

d . I\ n/2 !
E(f/Ezd«?) <Cf <f7> [1+/ ||u(s)||%ds:|
R7 0

Choose f = (1+1)"/?>T! sothat f'/f = (n/2 + 1)/(1 + t)and integrate in time from 0 to r.

r

1
(1+r)"/2+1/E2(s,r)d§ g/E%s,O)dg+c/(1+/||u(s)||§ds) di
0

R)l R)l 0
Note ||u ||% < fR" E? dé§, then using the Tonelli theorem we can evaluate the integral on the RHS as

r

t r
/(1+/||u(s)”§ds) dt<r+/(r—s)”u(s)||§ds
0 0

0
which leaves

,

(1+r)"/2+1/E2($,r)d§ <C(1+r)+c/(r—s)/E2(g,s)dgds
]Rn 0 ]Rn

This is of the form

.
o< CA+r)+ C/¢(s)(r — )1 +5)™> g
0
with ¢ = (1 +r)"/**! [, E*(£,r)d&. The Gronwall inequality now shows

(1+r)”/2+1fE2($,r)d§ <C(1+r)exp<c/(r—s)(1+s)—"/2—1ds)
0

Rn
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For n > 2 the integral for (r —s)(1 4+ 5)™/>7 1 ds is bounded independent of r. Applying the Plancherel theorem one
more time finishes the proof. O

Next we work out of order and establish the decay rate for the homogeneous H'! norm of v using a similar argument
as the previous theorem.

Theorem 6.3. Let v be the solution of the VCHE (1.1) constructed in Theorem 4.2 with 2 = R" corresponding to
vo € H, ' N LY(R"). The solution satisfies the decay rate

IVol3 < C@t + 1)~ 1="/2

where the constant depends only on the initial data, the dimension of space, and the constants in the VCHE (v, ).

Proof. Multiply the VCHE by Aw, use the identity (6.1), after recalling that Av is divergence free use the Holder
inequality to obtain

d
VT IVVl13 + vilAv]l3 < Cllulla [ Vo] 2 [[Av]2
After using the Sobolev inequality, Corollary 4.3, and the previous theorem, this becomes

S ||Vv||2+v||Av||2 CA+n"?Av|3

We will now restrict ourselves to 7 large enough so that C(1 + 1)~ < v/2, this implies
L Ivol2 4+ v AavE <0
dt 2 2

The next step is to apply the Fourier Splitting method as in the previous theorem. Let B(p) be the ball of radius p
where p? = f’/(vf) and f is a positive increasing function to be specified later, using the Plancherel theorem:

d . . A
E||ev||%+vp2n5vu§<vp4 / 102 &
B(p)
Lemma 6.1 with Theorem 6.2 imply

t t
|ﬁ|2<C[1+(/(1+s)‘"/2ds>(/IIVvH%dSH
0 0

With this bound the previous line becomes

t t
S 1e013 + wllon3 < c\zp‘**"[1+</<1+s)"/zds)</||w||§dsﬂ
0 0

Set f = (14 1)"/?>*2 and use it as an integrating factor

((1+r)"/2+2||sv|| [ ( / (1+5) "/2ds>( f ||Vv||2ds>}

Again, as in the previous theorem, integrate in time from O to r, then use the Tonelli theorem and the Plancherel
theorem

r t r
4! +r)"/2+2||Vv||2 C(1+r)</</(1+s)”/2ds> dt)f”Vv(s)”;ds
0 0 0

The Gronwall inequality now shows

(1+r)"*2| Vo3 < C(1 +r)et
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where

A= [(O/r(oft(lﬂ)‘””ds) dr)(ofr(lw)‘””‘zdz)}

Note A is finite, hence,

Vo <ca+n=*1 o
Corollary 6.4. Let v be the solution of the VCHE (1.1) constructed in Theorem 4.2 with §2 = R", corresponding to
vo € L2 N L'(R™). Then,

|Fw|<C

|Fw|<cC

where the constant depends only on the initial data, the dimension of space, and the constants in the VCHE.
Proof. Combine Lemma 6.1 with Theorems 6.2 and 6.3. O

Corollary 6.5. Let v be the solution of the VCHE (1.1) constructed in Theorem 4.2 with 2 = R", corresponding to
vo € L2 N LY(R™). Then

lvl3 < C@t+ 1™/

where the constant depends only on the initial data, the dimension of space, and the constants in the VCHE.

Proof. In Theorem 6.2 we have shown that
lull3 + e Vull; < C@+ 1D7"/? (6.5)
Differentiating the Helmholtz equation, then squaring it and integrating shows
IVull3 + 202 V2ull3 +a* [ V3ul3 = 1 Voll3
Combine this with Theorem 6.3,
IV2ull; < C@ + D~
With (6.5) we see
oI5 = lul3 + 22 Vul3 + ot Aulz < Ce+ D72 O

We now turn our attention to a more general situation involving the Fourier Splitting Method. This next theorem
will be used in the remaining decay proofs.

Theorem 6.6. Let || V" w(0)]2 < 0o. Given an energy inequality of the form

1d
anmwﬁ+WW””M@<CG+0V
and the bound

[E D] <Cca+0)f

which holds for |£]* < ﬁ, we can deduce the asymptotic behavior

IV w3 < C[(1+ )™ /2F28 4 (1417 ]
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Proof. We proceed directly with Fourier Splitting. Apply Plancherel’s Theorem and break up the integral on the LHS.
1d

2dt||skw||§+vp2||§"wn%<vp2"+2 / WP dE +C(1+1)

B(p)
Choose, for some large d,
2 _ d
v(l +1)

Then, using the assumption for the bound on w and performing the integration on the RHS we have

0

d . S _

Integration in time and another application of the Plancherel theorem finishes the proof. O

For the first application of the above theorem we will compute the decay rate for all spacial derivatives for solutions
of the VCHE.

Theorem 6.7. Let v be the solution of the VCHE (1.1) constructed in Theorem 4.2 with 2 = R", corresponding to
vy € H(f N LY (R"). These solutions satisfy the following decay rate for all m < K

IV"oll3 < e+ D72

Proof. The cases m = 0, 1 are Theorems 6.5 and 6.3 respectively. To prove the remaining cases, we first find an
inequality in a form suitable for Theorem 6.6, then using inductive arguments establish decay. Having previously
established regularity of solutions, we proceed formally. Let M < K then multiply the VCHE (1.1) by AMv and
integrate by parts to find

d
IV IV < o+ o
where
MM
IMK):Z( )(Vmu.vMJrlv’vM—mv)
m
m=0
M—1
M—1
JM,O — Z < )(VM+1U . Vm+11/£, VM—mU)
m=0 mn

Using the Holder inequality, the Sobolev inequality, Corollary 4.3, and the Cauchy inequality we find

M
M- M+1
Ino=C Y IIV"ullallV "ol 2 IV ol
2

m=0
M
2o M+1, 2 21eM. 2 1. 2 poM+1-m 2 | YoM+l 2
< CIvlz VMol + ClIVYl5IV v||2+CZ|IV’" v IvMF mv|I2+Z|IV 3
m=2
We treat the other term in a similar way.
M—1
M+1 1 M-
I <C Y IV oV |V 0 20
m=0
M—1
2o M+1, 2 2o M, )2 -1, 2y oM+1-m, 12 | Y oM+l 2
< Clvlz VMl + ClIVvli5IV v||2+CZ|IV’" [z vME ’”v||2+ZIIV 3
m=2

Together, this leaves
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M
d v _ _
ZIVHIZ + IV < IRV IR + CIVOIRIVY vIE + € IR IVETE (6.6)

m=2

The remaining part of this proof will proceed by induction where the base case is Theorems 6.3 and 6.5. We assume
(inductive assumption) that the decay

IV™ul3 < Ce 4+ 1) "2

holds for all m < M and will show that it holds for m = M. With this inductive assumption (6.6) becomes
i||va||% + K||vM+1v||2 <Ca+n vtz e+ AIVMIR A+ T2 (67)

Consider ¢ large enough so that C(1 +¢)~ 2 L y/4. Subtracting the first term on the RHS, (6.7) becomes
i||V’”v||% + K||VM+1v||2 <CU+n~ RT3+ + M2

The next step is to apply the bound |VMv ||2 C (Theorem 4.2) with Theorem 6.6 to obtain the decay rate
VMol <ca+n""?
Continuing with a bootstrap argument, placing this new bound into (6.7) and again using Theorem 6.6 the optimal

decay rate is obtained and the proof is complete. O

The next goal is to extend the decay results to time derivatives of the solution. To begin we will compute a frequency
bound for the spacial derivatives of solutions to the VCHE. This next lemma will be used inductively with Theorem 6.6
to compute decay rates for the L2 norm of all time derivatives.

Lemma 6.8. Let P > 1 and v be the solution of the VCHE (1.1) constructed in Theorem 4.2 with 2 = R", corre-
sponding to vy € H1 NLYRM). If
187 V™ v[|3 < C(1 4 1)~ 2P~/
forall p < P and m =0, 1, then
3 o@) | <ca+n*
f‘?éIEE'Z < ﬁ. Here the constant depends only on the initial data, the dimension of space, and the constants in the

Remark 6.9. Note that the conclusion for P = 0 is true by Corollary 6.4.

Proof. The chain rule

p t
%/f(t’s)d5=f(t,t)+/md
0

at
0

applied to (6.2) shows

t

oF Fv) = (=P |gPPeEF f(vo)+Z —1gP) T w e + f (—1) e w (g 5)ds

p=0 0
We bound ¥ (defined by (6.2)) similar to the proof of Lemma 6.1 but using the assumptions of this lemma.
ywE n="A+aB+afC



C. Bjorland, M.E. Schonbek / Ann. I. H. Poincaré — AN 25 (2008) 907-936 923

8 Al =

of > & Fujv)
j

P
-l
<Y CIEN vl 087 vl
=0

<CA +1)~pP /2712

10/ B| = |0/ Y F(u;Vol)
j

)4
-1
<Y ClIdfvl28 T Vol
=0

< C(141)~P/2=12
87 C| = |8/ £ F ()|
<19/ Al + 19/ B
<C(+npnml2
The bound |9| < C (Corollary 6.4) and |&| < d/+/v(1 + ¢) finish the proof. O

Theorem 6.10. Let v be the solution of the VCHE (1.1) constructed in Theorem 4.2 with 2 = R", corresponding to
vy € Hf N LY(R™). These solutions satisfy the following decay rate for all m +2p < K
187 V" ul3 < Ct + 172"/
where the constant depends only on the initial data, the dimension of space, and the constants in the VCHE.
Proof. This proof follows closely the proof of Theorem 6.7, we first find an inequality in a form suitable for Theo-

rem 6.6, then using inductive arguments we establish decay. Choose P and M such that M 4+ 2P < K, then apply atP
to the VCHE (1.1), multiply by BtP AMy and integrate by parts to see

d
Enavavn% + 0 VM3 <Iyp + Jup

where
P M
P\ /M _
=335 (7))o arootn wongt
p=0m=0 p
P M-1
P\ /M -1 _
Tup=2 (p)( m ><3rPVM“v-Va,”V’”u,8,” PyMmy)
p=0 m=0

or, in the case M =0,

P
P _
Jop=Y_ (p)(B,Pv -VaPu,3F " Pv)

p=0
Use the Holder inequality, the Sobolev inequality, Corollary 4.3, and the Cauchy inequality we find, for M > 0,

P M
P— M— PoM+1
Iap=CY Y 17V ullalld VY0 2 18]V ]l
2
p=0m=0

P P
P— P—
<C Y 9 I8, VMR +C Y Nl vlisla, VMl
p=0 p=0
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P M
_ P— _ v
+C Yy NPV helizla PR 4+ o v )3
p=0m=2

Similarly for the second term if M > 0,

P M-1
PoM+1 Pyom+l P—poM-m
Iup <C Y 187V 9V ullla, P VM T )] 2
p=0m=0

P P
P— P—
<C Y lofvlale, PVMHIz+C Y 197 vellle, T VMl

p=0 p=0
P M-1 v
—1. 121aP— M+1— 2 PoM+1_ 2
+C D> vt TP ME "ol + 2187V i3
p=0m=2

In the case M = 0 the estimate is

P
P— V
fo.p+Jo.p <C YN0 vI310; Vil + 2197 Voll3
p=0

We have shown in the case M > 0

P P
d v pP— P—
Enafv”’vn%5||3,PVM+‘U||§<CZ||af’v||§||at PVMH 3+ C Y 0 Vulsla, VM3
p=0 p=0
P M
— P— —
+C YN N1V 3 le, TPV 3 (6.8)
p=0m=2
and in the case M =0,
doop 2, ViaPg 12 - Po2iaP—Pw., 2
I8 I3+ S107 Vel < C Y8 vlzNe T Vvl3 (6.9)
p=0

We now begin the inductive part of our argument where the base case is Theorem 6.7. Pick P < K /2 and assume
(inductive assumption) the decay

10f V™ u|3 < C(r 4 1)~2P—m=n/2 (6.10)

holds for all p < P and m such that 2p + m < K. The inductive claim is that the decay holds for p = P with m such
that 2P + m < K. To prove the inductive claim it will be shown first that the decay rate holds for p = P and m =0
using (6.9). Then, using (6.8) it will be shown that the decay rate holds for the remaining values of m using another
inductive argument.

To establish the decay for p = P and m = 0, apply the inductive assumption to (6.9) to find

d 1 _ _op—1—
E||af’v||§+Ena,”wn%gcaﬂ) " voli+C + o7

Take 7 large enough so that C (1 + 7)™"/> < v/4 and move the first term on the RHS to the left side
d v —op—1—
19705+ S8/ Vuls < C 72

Now, an application of Theorem 6.6 with Lemma 6.8 establishes the decay (6.10) for p = P and m = 0. This is the
base case for the next inductive argument. Assume (inductive assumption) the decay (6.10) holds for m < M + 1 when
p < P,and m < M when p = P, we will show that this implies the decay holds for m = M and p = P. Proving this
inductive claim will finish the proof. Begin by applying the inductive assumption to (6.8).
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d % _ 0
Enavavn%Ena,”vM*‘vn%@(l+z> M I3 e+ 02 v w3

+C( 41) M

Take 7 large so that C(141)™"/? < v/4 and move the first term on the RHS to the LHS. Then apply Theorem 6.6 with
Lemma 6.8 to establish the decay rate

laf vmul3 < Cr + 1)/ 6.11)

Another bootstrap argument gives the optimal decay and finishes the proof. O
7. Convergence of the VCHE to the NSE in the whole space

To understand how solutions of the VCHE approach solutions of the NSE as the filter constant « approaches zero
we must first understand how a solution # of the Helmholtz equation

u—a’Au=v (7.1)

approaches v when taking o to zero. To begin we state a theorem concerning the Helmholtz equation in all of space,
the theorem is standard elliptic theory and no proof is given. This theorem can be proved using elliptic estimates and
. . . . . 2

interpolation or if one multiplies the Helmholtz equation by e™/¢

equation and the bounds follow from estimates on the heat kernel.

and divides by «? it can be thought of as the heat

Theorem 7.1. Given v € LP(R"), p € (1, 00), there exists a u € WP (R") that is a weak solution to the Helmholtz
equation u — o> Au = v. Moreover, this function satisfies

lullp < vl p
C(n,p,q) n{l 1
||M||q<0517+y||v||p f0”)/=§ P <1
C(n, p,q) n{l 1 1
||VM||q<a3/T||U||p fOV)/:E Iy <3

Ifn(2/p — 1) < 1 then the solution is unique.
Proof. Standard elliptic theory. O

A solution u of the Helmholtz equation corresponding to v will approach v weakly as the filter parameter tends to
zero. Indeed, fix v € L”(R") and let {¢;} be a sequence tending to zero. By the above theorem, for each «; there is a
weak solution ug,; € WP (R") of the Helmholtz equation such that

/Ma,- -¢dx+ai2/Vuai -Vodx :/v-qbdx

R" R" R”
The functions u,,; are bounded in L” (R") independent of «;, so there exists a (possible) subsequence 7y with a weak
limit in L?(R™). Also, for 1/p+1/g =1

a?/w Ve dx < |VulpIVellg < Cma;*[[vll, |Vl
Rn
which approaches zero as o; — 0. This proves that u,, — v in L”(IR"). We can do better then this if v is sufficiently
differentiable.

Theorem 7.2. Let v € WP (R") and let u be the corresponding solution to the Helmholtz equation (7.1). Then
1 1 1
lu —vlly <Cln, p,@)a' > Vll,  fory = %(; - 5) <5

If a is a sequence tending to zero and uy are solutions the Helmholtz equation, then uy — v strongly in LY(R") for
1/p—1/qg <1/n.
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Proof. If u and v satisfy the Helmholtz equation, then
lu —vllg < a?l|Aully (7.2)

The Helmholtz equation is linear, so the derivatives of the functions obey the relation Vu — «? AVu = Vv. Applying
Theorem 7.1 to this PDE with the restriction on y allows the bound

C(n,p,q)
o3/2ty

Together with (7.2),
lu —vlly < Cn, p, ) *77 Vo,

[Aully < Vol

The second statement is an immediate consequence of this. O

In [9,10], the authors show how the solutions of the VCHE approach a solution of the NSE weakly when the
parameter in the filter tends to zero (@ — 0). We will show how solutions to the VCHE approach solutions to the
NSE strongly as @ — 0 when the solution to the NSE is known to be regular. The proof requires estimates on the
solution of the VCHE which are independent of «, but in regions of time where the NSE is known to be regular by
some functional analytic arguments, the passive bound on the filter make this assumption reasonable.

For example, solutions of the Navier-Stokes equation obey the Prodi Inequality [19]

d 2 2
—||Vull5 < C||Vul|5"
ar Vull; < C|[Vull5

This can be used to prove existence of a strong solution in some time interval [0, T'] or regular solutions for all time
if the initial data is small. The Prodi inequality is proved through energy estimates, using the passive bound for the
filter in Theorem 7.1 and following the same energy arguments allows the same bound for solutions of the VCHE.
This bound will be independent of «, so we can apply the following theorem to conclude that in some closed interval
[0, T'] the solution of the VCHE approaches a solution to the NSE strongly.

Theorem 7.3. Let {«;} be a sequence of filter coefficients tending to zero and vy, the solutions of the VCHE (1.1)
constructed in Theorem 4.2 with 2 = R" corresponding to wg € H; (R™). Let w be the solution the NSE with initial
conditions wy. In any time interval [0, T'] where a solution to the NSE is known to be regular, if there exists a bound

sup sup ([[ve, i + I Ve ll7) < €
o; te[0,T]

which is independent of «, then vy approaches w strongly in L*° ([0, T], L1(R™)) as o — 0, where q = %

Proof. We begin with a mild form of the solutions to both problems. We are working in a time domain with known
regularity so these are the unique solutions. If PP is the Leray projector onto the divergence free subspace of L? and @
is the heat kernel, then

t
w(t)=d() xwg — / Dt —s)*xPlw-Vw](s)ds

0
t

v(t):cp(z)*wo—/cp(t—s)*P[u.vUJrZu,wj](s)ds
0
By adding and subtracting cross terms we see
t
w(t)—U(t):—/(P(t—s)*]P’[(w—u)-Vw—i—u-V(w—v)]—}—IP’[ujV(vj—u)j)—i-(uj—wj)ij](s)ds
0

The first term in the integrand is bounded using Young’s inequality and the definition of the projector
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@@ =) «P[(w—u) - Vu]©)|, <o 9], [w—u Vo],
<|ew —S)||p||w —ullgIVwll
where 1/g+1=1/p+1/2and 1/2=1/g + 1/1. Using Theorem 7.2 with y = (1/2 — 1/q)n/2 < 1/2 we obtain
| @ =)« P[w—w) - Vw]©)], < @@ =), IVwli(lw - v, + Ca' 27 [ Voll)

The fourth term can be bounded in essentially the same way. We approach the second term in a slightly different
way, by first passing the derivative to the heat kernel. These functions are smooth functions of the whole space so the
projector will commute with the derivative.

| @@ =) *Plu-Vw -], = VP —5)*Plu-(w-v)]|,
Then by using Young’s inequality and the definition of the projector
@@ =) *Plu-Vw -], <[Vor -9 lulilw—wvlq
To bound the third term, start with the product rule and again pass the derivative the heat kernel

| @@ —5)«Plu;Ve; —wp]l, =V =) Plujw; —vp]|, + 2@ = 5)«P[Vu;w; —vp]],
Then, using Young’s inequality and again the definition of the projector
| —s) % Plu;Vw; —wp]|, < (VO =) llujli+ [ @ =) 1Vujl)llw; —v;llg

Putting all of these bounds together and estimating the heat kernel yields

1
(t —s)°

t
o=, <4027 5 [ v = wlly(5)ds
0

t
A=C/ IVl ds
0

B=C sup (IVwll+llull; + IVull)
5€[0,T]
Here,§ =1/24 (1 —1/p)n/2 < 1 by the assumption / > n. Application of the Gronwall inequality finishes the proof.
For example, a modified Gronwall inequality [26] now shows

v —wlly < A2V T (BT (1 - 8)1°)

00
<

T@=) T(n(1—8)+1)

n=0

See also [1]. Letting o — 0 we see that v — w strongly in LY(R3). O
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Appendix A

Here we construct a weak solution to the VCHE. Due to the close relation between the VCHE and the Navier—
Stokes equation, our proof is similar to known existence proofs for the NSE. See, for example, [1,2,7,13,15,28]. First,
we construct solutions on any bounded 2 with smooth boundary using the Galerkin method, this is where the Stokes

operator is known to be compact thanks to the Poincaré Inequality. Special care is taken to use inequalities which
do not depend on the size of £2 so we can use these solutions to prove existence of a weak solution in unbounded
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domains. The only step that requires £2 bounded is in the compact inclusion used to obtain the strong convergence
necessary to pass limits through the non-linear term. This problem is overcome by working in the compact support of
the test functions.

To begin we recall a standard but useful elliptic estimate.

Remark A.1. Let 2 < n < 4 and £2 C R" be an open set with smooth boundary. If u € Hg, and v € L?, satisfy the
Helmbholtz equation

u—o?Au=v

on §2, then
lull, < Clvlla (A.1)
IVull, < Clllla (A2)
lull3 + 202 Va3 + ot Aull3 = [vII3 (A.3)

where the constants C depend only on « and 7.

The stationary Stokes equation

Au+Vp=v
ulpe =0
is known to have a solution u € H; (£2) foreach v € L(ZT (£2) when £2 is an open bounded set. Solving this PDE defines

an operator L?, (£2) > H; (£2). Composing this with the compact inclusion H; (£2) > Lg(ﬂ) gives a compact and
self-adjoint operator L?, (£2) > L(z7 (£2), which we call the Stokes operator.

Lemma A.2. Let 2 C R”" be an open bounded set. There exists an orthonormal basis of Li (£2), {w;j ?":1, where
each w; is an eigenfunction of the Stokes Operator on S2. The associated eigenvalues are all positive real numbers
and the eigenvectors are smooth and approach zero on the boundary. Let Hy,, = span{wy, ..., wy} and let P,, be the
orthogonal projection Py, : Lg (£2) = Hy. Given vg € C3°(£2), for each m there is an approximate solution

m
Um = Zgjm(t)wj

j=1

and

 &jm(®)
S S wwryel
j=1
where gy, € C L([0, T;,)) for some time T,,. These approximate solutions satisfy the following relations:
(0rvm, ;i) + (Um - Vog, wi) — (0 - Vo, uy) =v(Avy, o;)

Um (0) = Pinvo Ad

Proof. Owing to spectral theory the Stokes operator (self-adjoint, compact) has a countable number of positive eigen-
values A;, and associated smooth, divergence-free eigenfunctions w; which form a basis for L(Z, (£2). These functions
satisfy the relation

—Aw; = \jw;
To determine the scalars g;;,, we construct a system of m ODE’s.

dgim
dt

m
8jm8k
+vAigim + Z JmOrm ((a)k-ij,w,-)—(a)i-Va)j,a)k))zo
J.k

~ 1+’
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Local existence of solutions to ODE’s give existence of solutions g;,,, which are defined for some time interval
[0, Tn]. DO

The bounds in the next lemma will prove that 7;, can be bounded independent of m, and in fact T;, = oo for all m.

Lemma A.3. For 2 < n < 4, the approximate solutions constructed in Lemma A.2 have the following bounds, which
do not depend on T, §2 or m.

lvmll Lo o,71:22 (2)) T 1V UmllL20,77: 22 (2)) < C(n,a, v, llvll2)

||alvm”LZ([(),T];(HJ)/(Q)) < C(n, o, V, ||UO||2)

Proof. Similar to formal multiplication of the VCHE (1.1) by u, multiply (A.4) by mgim, sum, then apply
Lemma 3.1 to see

T T
lum 3 + 0| Vit 13 + 2v / IVt 3 dt + 207w / | Aum 13 dt = lluoll3 + e* [ Vuoll3 (AS)
0 0
With the Poincaré inequality and (A.3 this becomes first bound in the theorem. Using (A.1) we deduce
o0
lumll; + / IVum 2 dt < C(n,a, v, luoll2. | Vuoll2) (A.6)
0

To bound the derivative start with (A.4). Any ¢ € H; can be written as a sum of the w; so each approximate
solution satisfies

(0 Um, @) + (- Vo, @) — (¢ - Vo, um) = v(Avp, ¢)

After integration by parts and applying the Holder inequality with the Gagliardo—Nirenberg—Sobolev inequality we
find

|(Orvm, )| < Cllumlln Vo l21Vl2 + ClIVUm 21 V2
As ¢ was chosen arbitrarily we conclude
19 vmll g1y < C([lumllnIVOmll2 + | Voml2)
This, together with (A.5) and (A.6), proves the second bound in the theorem. O

Theorem A.4. Let 2 € R", 2 < n < 4 be a bounded set with smooth boundary and vy € Cf)’o (82). Then, there exists a
weak solution to the VCHE (1.1) in the sense of Definition (4.1).

Proof. Thanks to Lemmas A.2 and A.3 we only need to prove the convergence of the approximate solutions.
Lemma A.3 shows how the sequence v, remains bounded, so using a possible subsequence and the Banach—Alaoglu
theorem there exists a function

ve Lo([0, T1; L2(2)) N L2(10. T1; H)(22))
dv e L2(10, T1; (H)) (2))

such that
vm — v in L®([0, TT; L2 (£2)) weak % (A7)
vm — v in L*([0, T1; H)(£2)) weakly (A.8)

We will now show that v is a weak solution to the VCHE (1.1).
By the construction of our approximate solutions and integration by parts, we know for any basis vector w; €
Lg (£2) and any smooth scalar function of time ¢, (¢) such that ¢;(7) =0,
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T T T T
/(vm,¢’wj)ds+f<u-W,¢>w,->ds+/<¢wj -w,u)ds+/<W,v¢wj>ds=(um(0),¢(0)wj)
0 0 0 0
The convergence (A.7) and (A.8) implies

t

t
/(vm,zb}a)j)ds—) /(v,q&}wj)ds
0 0
t

t
f(va,¢ijj)ds—> /(Vv,¢ijj)ds
0 0
Also,
(v (0), ¢ (@) = (P (v0). ¢; (0w ;) = (v0. B (D)) (A9)

Passing through the non-linear terms will require strong convergence, so we use the fact that the bounds in
Lemma A.3 imply (see [7], Lemma 8.2) the existence of a possible subsequence v,, such that

vm — v in L2([0, T1; L*(£2)) strongly (A.10)
Theorem 7.1 give the existence of a function u which satisfies

u—a’Au=v
Similar to (A.3),

i — w3 + &IV (= w13 + &IV @ — w) I3 = [[vm — I3

In particular, applying the Gagliardo—Nirenberg—Sobolev Inequality shows |ju,, — u ||% <Clluy —v ||%. This, with the
strong convergence (A.10), shows how u,, approaches u strongly.
We can now prove the convergence of the non-linear terms

T T
/(um Vo, ¢jw;j)ds — f(u-Vv,¢jwj)ds
0

0
t

'
/(q’)ja)j Vg, uy)ds — /(¢jwj -Vo,u)ds
0 0

Indeed, adding and subtracting the cross terms, then using the Holder Inequality, the Gagliardo—Nirenberg—Sobolev
Inequality

[(tm - Vo, ;) — (u- Vv, ¢jw;)| <Ay + B

Aq

(= w) - Vo, pj0,))|
< Mlum — u||n||vvm||2||¢jwj”%
<

[vm — vil2Vomli2ll¢;jVajll2

Due to the strong convergence (A.10) the bound in Lemma A.3, and the Holder inequality, we see fOT Apds — 0.
Similarly,

B ](u-V(vm—v),¢jwj>]
(- Vi), m — )|
”””n”(pjij”nz%z”vm —vl2

<
S Clvli2lié; Vool 2o flom —vli2
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Again, owing to (A.10), Lemma A.3, and the Holder inequality, fOT B1ds — 0. Putting this together,
T
/(um -V, ¢/wj>ds - /(u -V, ¢/wj>ds
0 0

The remaining non-linear term is handled in a similar way
|<¢jwj Vo, um) — (Pjoj - Vv, u)| < Ay + By

(@) - Vom, (m —w)|

Sl@jojll 2 IVomll2llum — ulln

<ClojVoil2llVoml2llvm —vli2

= |(¢Jw1 V(m —v), “>|
= | (f)j&)j -Vu Uy — v)|

N

Ipj0;ll 2 Nvm — vl Vulln
<C |I¢/Vw/llzllvm —vl2llv]l2

Applying (A.10) with Lemma A.3 and the Holder inequality shows

T T

/(¢jwj-va,um)ds—> /(d)ja)j -Vo,u)ds

0 0

Since the w; are dense in L?, and ¢; is an arbitrary smooth function the proof is complete. O
Corollary A.5. The conclusions of Theorem A.4 hold with the relaxed hypothesis vy € Lg (£2).

Proof. Note that all of the bounds attained in Lemma A.3 and used in the proof of the previous theorem depend only
on the L? norm of the initial data. Let v, € C3°(£2) be a sequence of functions approaching v strongly in HO1 such
that

i
v, < v
1ohlg < lvoll

Such a sequence can be constructed using standard mollifiers and cutoff functions. Considering each v6 as initial data,
Theorem A.4 and its corollary give the existence of a weak solution v’ in the sense of Definition 4.1. Applying (A.3),

we see that these weak solutions satisfy the bounds
10 llzoeqgo, 7122 2 + IV 20,7122 20y < C (. v o)
190"l 20, 77: a1y 29y < C (5 2, v, lwoll)

and for each ¢ € H_! the relation

T T T

T
/(vf,a,¢>ds+/<uf-w,¢)ds+/<¢-w",v ds+/ (VV!, V) ds = (vg, ¢) (A.11)
0 0 0 0

As before, using the Banach—Alaoglu Theorem and extracting a possible subsequence implies that there exists a
function

ve L®([0, T1; L2(2)) N L*([0, T1; HL($2))
dv e L*([0, T1; (H)) (£2))

such that
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v\ = v in LOO([O, T, L(Z, (.Q)) weak *
vl — v in L*([0, T1; H}(£2)) weakly
Passing the limits through (A.11) follows by the same steps as in the proof of the previous theorem. O

Theorem A.6. Let vy € L§ (R™) Then, there exists a weak solution in the sense of Definition 4.1, with initial data v
in the whole space R", 2 < n < 4.

Proof. Let R; be a sequence tending to infinity and xg, a smooth cutoff function which is equal to 1 inside the ball
of radius R; — € and zero on the boundary of the ball with radius R;. Corollary A.5 now gives existence of a weak
solution v® on the ball of radius R; with initial conditions vgx Rr;- Extend vRi to all of R” by setting it equal to zero
outside the ball of radius R;. All of the bounds in Lemma A.3 were found independent of the size of §2, so here they
hold independent of R;. Using the Banach—Alaoglu Theorem we have the existence of a function

ve L®([0, T1: L2 (RM) N L2([0. T]; H)(R"))
dv e L2([0, T1; (HD'(R™))

such that
vf v in L®([0, T1; L2(R™)) weak * (A.12)
v® — v in L*([0, T1; H} (R")) weakly (A.13)

There exists an orthogonal basis {¢;} for L2([0, T1: (R™)) where each function in the basis is smooth and has compact
support in space. For R; larger then the support of ¢, Theorem A.4 with it’s corollary show

T T T T
/(UR",thb)ds—l—/(uR" -vURf,¢)ds+/(¢-wa,uRf>ds+/(vva,v¢>ds= (vo, @)
0 0 0 0

The limit m — oo can be passed through the linear terms just as before. In the (compact) support of each basis
function ¢;, we have the strong convergence to pass the limit through the non-linear terms. A diagonal argument
shows this convergence holds as R; — co. O

In the above existence theorems, the pressure term can be found by either taking the divergence of the VCHE and
solving the Poisson equation, or using a famous result of de Rham. See, for example, [28].

Theorem A.7. The solutions to the VCHE constructed in Theorems A.4 and A.6, with initial data in vg € HJK , satisfy
the bound

t
||va||%+/||VM+‘v||%<c(n,a, v, (vl ) (A.14)
0
forall M < K.

Proof. We will do the calculations formally and note that these bounds can be applied to the approximate solutions
constructed in Theorem A.2, this proof proceeds by induction. The inductive assumption is that the following bound
holds for all m < M.

T
1v7ol+ [ 1Vl ar <
0
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The base case (m = 0) is true by Lemma A.3, we will now show that it holds for m = M. The bound A.1 with the
inductive assumption implies

T
||Vmu||ﬁ+/||vm+‘u||ﬁdr<c
0

Multiply the VCHE (1.1) by AMy and integrate by parts to find

1d
—— VM3 + v VM3 < Ty + Iu

2dt
M oM
IMZZ( )(vmu.va—mv,vMU) (A.15)
m
m=0
MM
JM:Z< ><va-vvmu,vM—mv)
m=0 m

The two integrals on the RHS are estimated essentially the same way. The key difference is that in the first one we use
the relation (u - Vv, v) = 0 while in the second we can place an extra derivative on u.
With application of (u, Vv, v) = 0 the first bound becomes

MM
Iy = Z (m)(vmu L VVMmmy M y)
m=1

Holder’s inequality, the Sobolev inequality, and Cauchy’s inequality show

M
M+1- M
Iy <C Y IV ullnll VY0l VY0l 2

m=1

M
2yoM+l-m 2, YoM+l 2
<C Y IVl VTG + 2Vl

m=1

Similarly for the second term

M
M 1 M-
In <€ YNVl 20 1V ] VY0

m=0
v M
< SIVHIE ¢ Y0 IvTeIv 3
m=0

Equation (A.15) becomes

d M

ZIVMIR < C Y IV vl

m=0

The Gronwall inequality with application of the inductive assumption finish the proof. O

Theorem A.8. The solution to the VCHE constructed in Theorems A.4 and A.6, with initial data in vy € HGK , satisfies
the bounds

t
jaf 9ot + [ 18790l < C ot v. o) (A16
0

forall M +2P < K.
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Proof. To prove this, we will bound the time derivatives of the solution in terms of the space derivatives, then use
the previous theorem to establish regularity. We will do the calculations formally and note that these bounds can be
applied to the approximate solutions constructed in Theorem A.2.

Apply 3F VM to the solution of the VCHE, from this we have the inequality

10/ M i3 < (0] V20l + 0 VM - Vo) |3+ 8] VM v - V) [5)

Using the Gagliardo—Nirenberg—Sobolev inequality and (A.1) we can bound the first term on the right-hand side as

P—M ) 2 dal P M Pom, 121aP—PoM+l—m_ 2
|0/ VM- voy|5=>">" o) L 8f v™u| 2|18, PV vll%,

p=0m=0 "
P M
p 24aP—PoM+2— 2
<CY D N9/ vmulala, PVMTmy)3
p=0m=0

Similarly for the second term,

5 P M P M
|9/ VM@ -vu)|;=>">" (p) (m) 107V |2 18] P M=y |2,

p=0m=0 =2
P M
1 2aP—PoM+1—m_ 2
<CY D IV Hlzle, PVMEHTy)3
p=0m=0
Putting this together we can deduce
P+lgM 2 P2
18, ' vMully < CJl19; vIIHOM+2
This implies, for all M, P, such that M +2P < K,
PoM, 2 2
19, VZullz < Cllvlly, «
0
Appealing to Theorem A.7 finishes the proof. O
The previous theorem demonstrates how the norms ||v|| g= and ||v|| gm+1 can be bounded in terms of ||vg|| g=. Since

the PDE is parabolic we can expect regularity from interior estimates but the bounds will not depend explicitly on the
initial conditions.

Theorem A.9. The solution to the VCHE constructed in Theorems A.4 and A.6 is unique.

Proof. Let v and w be two solutions to the VCHE (1.1) with the same initial conditions. Let # and w be the corre-

sponding “filtered” velocities. The difference solves the PDE
(v—w)t—vA(v—w)+Vp+u~Vv—a)-Vw+v~VuT—w~Va)T=O

with zero initial conditions. Multiplying this relation by v — w and integrating by parts leaves

1d 2 2
§E||v—w||2+v||V(v—w)||2=<(u —®)-Vw, v —w))+{v—w)  V(u—o),v)+(v—w) Vo,v—w)

Using Holder’s inequality, the Gagliardo—Nirenberg—Sobolev inequality, Cauchy’s inequality, and (A.6), estimate the
RHS

(=) Vo, (v = w)) < llu = &l Vwlallv = w] 2,
v 2
< Cllo —wi3IVul; + [V - w;

(v =w) Vu—0w).v)<llv=—wl|Ve—o),Iv] 2
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v 2
<Cllo —wiBIVol3 + g Ve —w]
(v —w) Vo,v—w) < v —wll2| Vel llv - wll 2,
% 2
<C||v—w||§||w||§+§||V<v—w)||2
After using the bounds in Lemma A.3 we have
1d 5V 2 2
§E||v—w||2+EHV(v—w)”ZgCHv—wHZ
By assumption [Jlvg — woll2 =0,s0 [v —w|2=0forallt € [0,T]. O
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