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Well-posedness of F. John’s floating body problem
for a fixed object

David Lannes and Mei Ming

Abstract. The goal of this paper is to prove the well-posedness of F. John’s float-
ing body problem in the case of a fixed object and for unsteady waves, in horizontal
dimension d = 1 and with a possibly emerging bottom. This problem describes the
interactions of waves with a partially immersed object using the linearized Bernoulli
equations. The fluid domain 2 therefore has corners where the object meets the free
surface, which consists of various connected components. The energy space associ-
ated with this problem involves the space of traces on these different connected com-
ponents of all functions in the Beppo-Levi space A! (£2); we characterize this space,
exhibiting non-local effects linking the different connected components. We prove
the well-posedness of the Laplace equation in corner domains, with mixed boundary
conditions and Dirichlet data in this trace space, and study several properties of the
associated Dirichlet-Neumann operator (self-adjointness, ellipticity properties, etc.).
This trace space being only semi-normed, we cannot use standard semi-group the-
ory to solve F. John’s problem: one has to choose a realization of the homogeneous
space (i.e., choose an adequate representative in the equivalence class) we are work-
ing with. When the fluid domain is bounded, this realization is obtained by imposing
a zero-mass condition; for unbounded fluid domains, we have to choose a space-time
realization which can be interpreted as a particular choice of the Bernoulli constant.
Well-posedness in the energy space is then proved. Conditions for higher order reg-
ularity in times are then derived, which yield some limited space regularity that can
be improved through smallness assumption on the contact angles. We finally show
that higher order regularity away from the contact points can be achieved through
weighted estimates.

1. Introduction

1.1. General setting

The interaction of waves with floating structures is obviously important for navigation
issues but also for renewable marine energies (floating wind turbines or wave energy con-
verters) or the modeling of sea-ice. From a mathematical point of view, this is a very

Mathematics Subject Classification 2020: 35Q35 (primary); 35S10, 35J57 (secondary).
Keywords: floating body problem, mixed elliptic problem, corner domains, homogeneous spaces,
Dirichlet-Neumann operator, weighted estimates.



D. Lannes and M. Ming 2

complex problem, because in addition to all the difficulties met to describe ocean waves,
one must understand their interaction with the floating objects. This interaction raises new
problems, among which the (free boundary) dynamics of the contact line between the
object, the air, and the surface of the water, and the fact that the fluid domain can no
longer be assumed to be smooth since it has wedges (or corners in the two-dimensional
case). If the object is allowed to move freely, one has in addition to study its motion under
the force exerted by the fluid.

A wide range of mathematical and numerical tools are used to describe wave structure
interactions. Computational fluid dynamics (CFD) is used to get precise information such
as vortex-induced motion of floaters or global performance in extreme waves; however,
it has to be said that CFD is far less adapted for this kind of situation than it is, say, in
aeronautics or car industry. This is due to several specific difficulties identified in [37]
and that include the fact that one has to work in an open ocean environment that requires
computations of large volumes of fluid, and that one has to face a non-Gaussian stochastic
environment that requires many computations to get reliable statistics; for these reasons,
the total cost of a CFD project is comparable to the cost of physical model tests.

Faster, but of course less precise computations, can be achieved if one uses a simpler
model for the description of the fluid. Fully nonlinear potential flow (FNPF) methods [58]
for instance assume that the fluid is non-viscous, incompressible and that the flow is
irrotational. The fluid velocity therefore derives from a scalar velocity potential whose
evolution is governed by the Bernoulli equations. In the absence of any floating object, this
amounts to assuming that the flow is governed by the water waves equations (see [4,31]
for low regularity results that allow C3/2 interfaces). Though faster than CFD computa-
tions, the FNPF approach remains extremely costly, for the same reasons (using them to
describe the propagation of waves without floating object is already an achievement, even
for one dimensional surfaces [60]).

Another approach, proposed in [44], consists in replacing the equations for the fluid
by simpler asymptotic wave models such as the nonlinear shallow water (NSW) or the
Boussinesq equations. Such models, that couple the evolution of the free surface with the
vertically averaged horizontal velocity, have proven very efficient to describe waves in
coastal areas [45]. The presence of a floating object can be accounted for by imposing
a constraint on the surface elevation in the region where the object is located; the pres-
sure exerted by the fluid on the object can then be understood as the Lagrange multiplier
associated with this constraint. The problem can then be reduced to a non-standard initial
boundary value problem for the wave model cast in the exterior region (where the surface
is not in contact with the object); see [32], [10,11] and [46] for the 1d nonlinear, 2d radial
and 2d NSW equations, respectively, and [8, 14] for the 1d Boussinesq equations. We
refer also to [50] for the viscous 1d NSW equations and also mention the so-called “soft
congestion” approach (see the review by Perrin [59]) that relaxes the constraint on the
surface elevation, hereby allowing the use of efficient low-Mach techniques [25,26]. Such
approaches based on asymptotic wave models have been numerically implemented for
the 1d nonlinear shallow water [12,30] and Boussinesq equations [9] and are numerically
very efficient. The hope is that they can be integrated to the operational codes based on
these wave models, which would allow to study the impact of farms of floating offshore
wind turbines or wave energy converters and the wave fields, their incidence on submer-
sion risks, etc. Their drawback is of course their limited range of validity (e.g., shallow
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water models cannot be used in deep water) that must be assessed numerically and exper-
imentally.

Today, the most widely used approach to describe wave-structure interactions corre-
sponds to the linear potential flow approach. In this approach, the variations of the fluid
domain are neglected for the computation of the velocity potential. This removes in par-
ticular the difficult issue of the evolution of the contact line. This approach is used in the
commercial codes used by engineers. From a mathematical point of view, this problem
attracted a lot of interest at the middle of the 20th century, starting with a series of two
papers by F. John [34,35], who studied the interaction of waves with floating structures in
free or forced motion, assuming that the fluid is governed by the linear Bernoulli equation.
Many articles have been devoted to this since when, almost all of them focusing on time
harmonic motions and on the possible existence and properties of trapped modes [41,52];
let us mention however the early work of Ursell [70], who considered the decay of the
free motion of a floating symmetric body in a fluid initially at rest. Despite its physical
importance, the analysis of unsteady waves in the presence of obstacles is only under-
stood for completely submerged objects [41]; one of the reasons why such configurations
are easier to handle mathematically is that the fluid domain remains regular. As pointed
in [41], the analysis of the Cauchy problem for unsteady waves in the presence of a par-
tially immersed object is open. This is the problem that we address in this paper, in the
particular case where the floating object is fixed.

1.2. Statement of the problem

We consider the behavior of small perturbations of a fluid occupying at rest a two-dimen-
sional domain €2 with finite depth, and in the presence of one or several partially immersed
fixed solid objects. On the right and left extremities, the fluid can be delimited or not
by an emerging bottom, as shown in Figure 1. More precisely, we make the following
assumption on €2 and its boundary I

Assumption 1.1. Let N > 1 be the number of partially immersed solids. The fluid do-
main Q is delimited from above and from below by two open curves TP and T'®),
respectively, that do not intersect, and are such that:

(1) There exist —00 < x§ < X} < X} <+ <xjy <X}y <Xl < oo such that [ (op)
is a curved broken line with (possibly infinite) endpoints Cy = (xy,0) and Cy 11 =
(x}vﬂ, 0) and vertices Cj(l) = (x},O) and Cj(r) = (x;, 0) for1 < j < N. Moreover,
the segments (C .(]), C j(r)), which correspond to the wetted part of the boundary of
the objects, are smooth open curves denoted by F}W) and contained in the lower
half-plane {z < 0}; all the other segments of TP are flat and contained in the
axis {z = 0}.

(2) The bottom curve T'® is the graph on (xp, x}v +1) of a smooth function b such that
b(xy) =0 if —oo < xi and limsup,_, ., b(x) <0 if x; = —oo, and a similar
condition holds at the other endpoint xk,_H.

(3) At each corner, the fluid domain forms an angle strictly larger than 0 and strictly
smaller than m (no tangential contact).
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Figure 1. Admissible configurations.

We denote by TP = I'P x {0}, with [P = U;V:ll &;, where the &; are the intervals
defined as §; = (x;-_l, x]'-). We also denote by T'N the union of all the other open curved
segments of T = 0Q, and write T* = TP U TN,

Remark 1.2. The notation I'° for the portion of the surface of the fluid in contact with the
air is not natural at this point; it is due to the fact that for the elliptic problem solved by the
velocity potential in , Dirichlet type boundary conditions are imposed on I'P. Similarly,
we denote T'N the portion of ' where the fluid is in contact with a solid boundary because
Neumann boundary conditions are imposed on these segments.

In order to state the linear floating problem formulated by F. John [34] in the case of a
fixed object, let us first introduce some notations. Since the flow is potential, and because
the floating objects and the bottom are assumed to be impermeable and fixed, the veloc-
ity U(¢, -) in the fluid domain at time ¢ can be written U(z,-) = V¢(t, -), where ¢ (¢, -)
is a scalar function, harmonic in €2, and such that its normal derivative satisfies d,¢p = 0
on I'N. It is therefore fully determined by its trace on I'P (see Proposition 3.2 for a pre-
cise statement), which we denote by (¢, -). This latter quantity therefore determines also
the normal derivative d,¢ on I'®, which we denote by Goy; since I'? is horizontal here,
we have equivalently Goy := (3:9)|,,; the operator Gy is called the Dirichlet-Neumann
operator. Denoting also by ¢ (z, -) the surface elevation above I'" at time ¢, F. John’s float-
ing body problem can be stated as
{3t§—GOI/f=ﬁ onRj'XFD,

(1.1 Y +gl=g

where g > 0 is the acceleration of gravity and the functions f and g are given source terms.
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The goal of this paper is to prove the well-posedness of the Cauchy problem formed
by (1.1) and initial conditions of the form

(1.2) CV)sy = C™ Y™,

for some given functions ¢™ and ™.

1.3. Presentation of the results

In the presentation of our results, we identify four questions that can be of independent
interest. Firstly, in order to identify the energy space for (1.1), we are led to characterize
the range of the boundary trace mapping for functions in the homogeneous Beppo-Levi
space H'(Q). Secondly, since the energy space is not homogeneous and of critical reg-
ularity, the question of its realization is not trivial, especially when the fluid domain is
unbounded, in which case we can relate it to the choice of the Bernoulli constant; once
a good realization is found, we can prove the well-posedness of F. John’s problem in the
energy space. Since the regularity issues raised by the corners of the fluid domain play a
central role; we review the literature on this subject and try to explain the difficulties at
stake by discussing an apparent paradox related to corner singularities for water waves;
we can finally present our approach to get higher order regularity estimates for solutions
to (1.1)—(1.2) away from the corners.

1.3.1. The energy space and the boundary trace of H! (2) functions. We consider in
this paper waves of finite mechanical energy, that is, we want the surface elevation { and
the velocity U = V¢ to be such that

1 1
E:=—pg/ §2+—p/|V¢|2<oo,
2 P 27 Ja

where p is the constant density of the fluid. Quite obviously, L2(I'P) is the natural func-
tional space for ¢; for ¥, however, the choice is much less clear. We should consider the
space of all the functions v that can be obtained as the trace on I'P of an harmonic func-
tion ¢ of finite Dirichlet energy, that is, fQ |[V@|?> < oo. Since every function ¢ in the

Beppo-Levi space H'(Q) := {¢ € LL (), V¢ € L2(Q)} can be uniquely decomposed
as ¢ = ¢ + ¢», with ¢, € H1 () is such that (¢1)1.o = 0 and ¢> is harmonic with homo-
geneous Neumann condition on I'N, the problem of finding the correct functional space

for ¥ can be reformulated as the following question, of independent interest.

Question 1. Can we characterize the range of the mapping TrP: ¢ € Hl(Q) = @7
And if so, does it admit a continuous right-inverse?

Recently, a very similar question was raised in [23,24], but for the trace of homo-
geneous space of the form H*t1/2(Q) with s < 1/2; the case we have to deal with
here is therefore the critical case s = 1/2. The critical case was addressed recently by
Strichartz [67] in the case where € is a flat strip and T'® consisting of the union of the
two boundaries. He showed that the structure of the range of the trace mapping has some
interesting structures that led Leoni and Tice [48] to develop a general theory for screened
Sobolev spaces. The challenge here is to manage the fact that we are in a corner domain
and that T'® now has boundaries.
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We answer by the affirmative to both parts of Question 1 in Section 2, and denote by
H'/2(T'P) the range of the trace mapping. This space is only a semi-normed space, and
its norm contains a non-local effect relating the different connected components of I'P.
A rough statement of the result presented in Theorems 2.16 and 2.21 is the following.

Theorem. We characterize a homogeneous space HY 2(T'P) such that the trace map-
ping TtP: H'(Q) — HY2(T'P) is well defined, continuous, onto, and admits a continuous
right-inverse.

Note that we also prove in Proposition 3.2 that the Laplace equation in €2, with homo-
geneous Neumann conditions on I'N and Dirichlet data on I'® in H'/2(I'P), is well posed,
which extends the classical result where the Dirichlet data are in H '/2(I'P); this result is
optimal since we have the equivalence of semi-norms || ;1 /2(rDy ™~ (Jq |V|2)/2 (which
is of course false if we replace |V/| g1/2(poy by || g1/2(rpy)-

It also follows from these considerations and the definition of the energy above, that
the natural energy space for (1.1) is the semi-normed space X defined as

X := L3(TP) x HY*(TP).

1.3.2. Realization of the energy space and well-posedness in the energy space. In
order to prove the well-posedness of (1.1)—(1.2) in the energy space, one has to prove that
the evolution operator in (1.1) is skew-adjoint. This is achieved via a careful analysis of
the Dirichlet—-Neumann operator on corner domains, but this is not enough to conclude
by standard tools because the energy space X, being only a semi-normed space, is not a
Banach space. In such situations, it is convenient to find a realization of the semi-normed
space X, that is, a convenient choice of a particular representative of each element of the
quotient space X/K, K being the adherence of zero for the semi-norm. A well-known
example is Chemin’s space § ;L of homogeneous distributions [7] (see also [16]), but this
approach based on Fourier analysis is not directly applicable in our case where I'P has
boundaries and more importantly, it works for homogeneous spaces of the form H* with
s < 1/2; once again, the case s = 1/2 of interest here is critical.

Question 2. Can we find a good realization of the energy space X ?

When I'P is bounded, it is quite easy to answer this question by the affirmative. Indeed,
the space £2(I'P) x H#/2(T'P) consisting of all (¢, ) € X such that [ ¢ = [pp ¥ = Ois
an appropriate realization of X since the equations propagate these zero mass conditions.
This realization is also a standard Hilbert space in which we can apply standard tools to
prove the well-posedness of (1.1)—(1.2).

When I'P is unbounded, this realization does not apply because the integrals Jro ¢
and fr‘D Y are not necessarily well defined. Our approach is then to construct a solution by
a duality method in the semi-normed space L2 ([0, T]; X); we then show that it is possible
to choose a realization of this homogeneous space which depends on space and time. This
realization turns to have a physical meaning: it consists in choosing the Bernoulli constant
to be zero in the second equation of (1.1). The well-posedness in the energy space can
then be established. A simplified statement of Theorems 4.2 and 4.5 is the following.

Theorem. The initial value problem (1.1)—(1.2) is well posed in the energy space.
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1.3.3. Regularity issues and the corner angle singularity paradox for water waves.
One of the difficulties one has to face with F. John’s floating body problem is that the
fluid domain has corners. Due to these singularities, the velocity potential is not necessar-
ily in H5t1(Q), with s > 0, when the Dirichlet data ¥ belongs to H**1/2(I'). While
such a property is true for all s > 0 in smooth domains, there is a threshold value sg
for s above which this elliptic regularity property does not hold when €2 has corners, see
[20,27,39]. Consequently, above this threshold, the Dirichlet-Neumann operator does not
map H5H1/2(I'P) into H5~'/2(I'P) and the techniques developed to deal with the stan-
dard water waves equations become useless because they strongly use the fact that Gy
is an operator of order 1. Since the regularity threshold s¢ is larger when the angles of
the corners of the fluid domain are small, a way to overcome this difficulty is to assume
that the angles are small. This is the approach proposed by T. de Poyferré [21] (see also
Ming and Wang [54-56] in the presence of surface tension) to derive a priori estimates
for the nonlinear water waves equations in the presence of an emerging bottom, assum-
ing that the so-called Rayleigh—Taylor coefficient is positive, and using the geometrical
framework developed by Shatah and Zeng [62].

The role of this coefficient can be seen by writing the equations satisfied by the trace
of the horizontal velocity at the free surface, which we denote v ; in horizontal dimension
d =1 (for the sake if simplicity), this equation is given by

;v + V0,0 +ad ¢ =0,

where a (= —(ByP)|FD is the Rayleigh-Taylor coefficient. Its positiveness ensures the
hyperbolicity of the equations; Wu showed that it is always positive in infinite depth [71]
and Lannes in finite depth with a flat bottom [42] when the surface is sufficiently regular.
But in the presence of corner singularities, this coefficient could a priori vanish. Assuming
that it is positive yields some compatibility conditions that are quite obvious when one
considers water waves on a half-line delimited by a vertical wall at x = 0. As pointed out
by Alazard, Burq and Zuily [3], since v vanishes at x = 0, and if a > 0 at this point, one
must necessarily have d,¢ = 0 as a consequence of the equation satisfied by v; in other
words, the contact angle must necessarily be 90 degrees.

In order to have more freedom on the angle at the singularity of the fluid domain, it is
possible to relax the assumption that a > 0. This approach has been considered by several
authors interested by the existence of possible surface waves with a corner singularity. The
difficulty is then to handle the fact that the hyperbolicity of the equations degenerates if a
vanishes. Kinsey and Wu [38,72] allowed the Rayleigh—Taylor coefficient to degenerate at
the corner points and derived weighted energy estimates for angles at the crest that are less
than 7 /2; Wu [73] then established a local existence result for a class of initial data which
allows such singularities, and Agrawal [1] showed that for this class of solutions the corner
singularities are preserved by the evolution in time, and that the angle of the crest does not
change with time. Cérdoba, Enciso and Grubic [18] were then able to establish local-well-
posedness in a class of weighted Sobolev spaces allowing corner singularities, but this
time with an angle that may vary in time; however, they had to impose several symmetries
that imposed them to work in the zero gravity case. Recently, in [17], the same authors
were able to remove the symmetry assumptions and therefore to keep the gravity term.
Similarly, for singularities caused by an emerging bottom, it is also possible to consider
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configurations where the Rayleigh—Taylor coefficient vanishes at the singularity, as done
recently by Ming [53].

Unfortunately, these approaches are not suited for our present purpose since, in the
linear case, one has a = g, which is strictly positive. We therefore potentially have to deal
with the constraints on the angle illustrated by the example of Alazard, Burq and Zuily
mentioned above, and that looks to be valid in our situation too. Indeed, if we consider a
floating object with a boundary that intersects vertically the free surface, one has d,¢ = 0
at the contact points and it follows from (1.1) (without source term), that gd,¢ = 0 too.
The fact that this argument should be handled with care is well illustrated by the fact that it
raises a paradox when applied to the famous extreme Stokes wave, which is a progressive
periodic solution of the water waves equation of maximum amplitude and is known to
form an angle of 120 degrees at its crest [65, 66,69]. In the frame moving at the velocity ¢
of the wave, the equation for the surface velocity becomes

(v —0c)dxv +adyl =0.

It is also known since Stokes that the crest is a stagnation point, meaning that v = ¢ at
the crest; moreover, the Rayleigh—Taylor coefficient is a = %g at the crest and therefore
positive [49]. For the same reason as above, this seems to imply that d,.{ = 0, and therefore
that the angle at the crest should be 2 x 90 degrees rather than 120 degrees, hence the
following question.

Question 3. How can one explain the angle corner singularity paradox, and what hap-
pens at the contact points?

For the Stokes wave, this paradox can be explained by a singular behavior near the
corner. For a Stokes wave of amplitude a, with crest located at x = 0, one has near the

3

crest { ~a — % |x| and v ~ ¢ + (“/TEg)l/2 |x|; one has therefore (v — ¢)dxv ~ ng
which is non-zero, so that ,¢ does not vanish, hereby explaining the paradox'.

For F. John’s floating body problem with an object intersecting vertically the free sur-
face, which is a linear problem, this nonlinear explanation does not hold, but there still
can be obstructions to apply the argument of Alazard, Burq and Zuily. Indeed, in order to
infer that 0,y = O at the contact points from the homogeneous Neumann condition on
the object, some minimal regularity on ¢ is needed. For instance, in [68], Su, Tucsnak and
Weiss considered the linear water waves equation in a rectangular basin (so that Fourier
decomposition can be applied) with a regularity H'/2 on ¢ and H' on v at such reg-
ularity, the compatibility condition 0,y = 0 and d,¢ = 0 at the corners do not appear.
It is however not clear whether the compatibility conditions appear automatically if y is
smoother, since it is known that the regularity of the velocity potential ¢ is limited by the
presence of the corner. The critical regularity for ¢ above which compatibility conditions
arise is H2(Q). Indeed, if ¢ € H>T#(Q) with & > 0, one has d,¢ € H'!1¢(RQ), and by the
trace theorem, (3x¢)|. € H'/?7(T"); since (9x¢)|. Vanishes near the contact point, this

Note that in the configuration considered in [3] there is no paradox since by symmetry reasons, the condi-
tion dx¢ = 0 at the contact point is propagated from the initial data so that the claim of the authors is of course
correct.
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implies that dxy = (dx¢))., vanishes at the contact points. It follow that in the standard

Sobolev scale H*(T'P), the critical regularity for 9, should be H'/2(TP).
We explain in the next section that using weighted estimates one can however reach
higher order regularity.

1.3.4. Time regularity, space regularity and weighted estimates. As explained above,
we manage to prove the well-posedness of F. John’s problem (1.1)—(1.2) in C([0, T]; X).
Under appropriate assumptions on the initial data, one can prove that the solution is more
regular in time, say, C" ([0, T']; X), with n € N. For the standard linear water waves equa-
tions, such an information is sufficient to deduce space regularity for the solution, using
ellipticity properties of the Dirichlet—-Neumann operator. Here, this is only partially true
due to the singularities of the fluid domain. We are able to establish ellipticity prop-
erties for the Dirichlet-Neumann operator, but only up to a given regularity threshold.
As a consequence, even if we had infinite time regularity we could only deduce finite
space regularity. Without smallness assumption on the angles, one cannot get better than
¢ e H¥2(T'P) and 8,y € H/2(I'®), which is consistent with the comments made above
to explain the corner singularity paradox.

Let us mention here that Guo and Tice faced the same difficulty in their study of the
stability of the contact line at smaller scales, where both viscosity and capillarity must
be taken into account [28,29]; to handle this issue, they developed a theory based on the
functional calculus for the capillary gravity operator which, unfortunately, cannot be used
here in the absence of surface tension, and also because we work in a possibly unbounded
domain. In order to get higher order regularity in the configuration under consideration
here, one can try to use weighted derivatives of the form pd,, with p a bounded func-
tion behaving in the neighborhood of each corner as the distance to this corner. This
approach has been used for instance in [17, 18, 38, 53, 72, 73], where the authors work
in weighted Sobolev spaces, which is a natural framework for elliptic problems in cor-
ner domains, see for instance Kozlov, Maz’ya and Rossmann [39, 40]. The issue is that
the Dirichlet—-Neumann operator operates on such weighted Sobolev spaces only under
smallness assumptions on the angle; typically, with the space Vé_l/ 2(I‘D) defined as in
Section 6.2.1 of [39] (where [ is the order of derivatives and § is some power of the
weight) the Dirichlet—-Neumann operator is a continuous mapping from Vé_l/ 2(I‘D) to
Vﬂl_yz(FD) provided that [ > 2 is an integer, 8 € R and that |l — 8 — 1| < n/(2wy),
where wy is the largest corner angle of the domain (this is a consequence of Theorem 1.4.3
and Corollary 6.3.1 of [40]).

Question 4. Can we use weighted derivatives without making any smallness assumption
on the angles?

Here again, we answer this question by the affirmative. The strategy is to carefully
look at the structure of the commutator [Gg, p dx]. If  were an angular sector and p = r,
we could compute explicitly this commutator using polar coordinates; more precisely, we
would have [Gy, pdx] = Gg. Formally applying pdy to (1.1) (without source term), we
would find that (p 04, pdx1) would solve

{a,waxo ~Gopds¥ = Go¥e s o

At (pdx¥) +gpdxf =0,
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Using the well-posedness in the energy space mentioned above, we would get a control
of (p0x&, pdxy) in X provided that the source term Go is in L2, which is equivalent
to say, by (1.1), that 9,¢ € L?; therefore the weighted regularity could be deduced from
the time regularity and the commutator identity [Gg, pdx] = Go. If the domain 2 is as
in Assumption 1.1, then this identity is no longer true, but this commutator can still be
controlled in terms of time derivatives (and lower order terms).

For all n € N, we can then identify a space Y” C X whose norms controls the pair
((p3x) ¢, (pdx) ) in X for all 0 < j < n as well as (¢, ¥) in H//2 x HU+D/2 for
0 < j < min{2, n}, and prove the following result (we refer to Theorem 6.3 for a precise
statement).

Theorem. Foralln €N, the initial value problem (1.1)—(1.2) is well posed for data in Y".

1.4. Organization of the paper

In Section 2, we identify the range of the mapping that takes the trace on I'® of functions
in H! (£2). We first consider in § 2.1 the case where €2 is a flat strip, in which case the range
of the trace mapping, can be characterized in terms of the space H '/2(R), which we define
and characterize in terms of screened Sobolev spaces that are described in §2.2. We then
define in §2.3 the functional space H'/2(I) when [ is a finite interval or a half-line; the
case of H/2(I'®) is more complex because I'® has several connected components; we
show in §2.4 that the corresponding semi-norm is non-local in the sense that it includes
terms relating the different connected components. We then show in §2.5 that the trace
mapping Tr”: H'(2) — H'/2(T'P) is well defined and continuous, and in § 2.6 that it is
onto and admits a continuous right-inverse. Further properties of the space HY2(TP) are
then investigated in §2.7 and §2.8.

Section 3 is then devoted to the analysis of the Laplace equation in €2, with homo-
geneous Neumann conditions on I'® and Dirichlet data in H/2(I'®) on T'°. We prove
in § 3.1 that this problem is well posed, which allows us to rigorously define the Dirichlet—
Neumann operator G in §3.2. This operator is constructed as a mapping from H'/2(I'?)
with values in its dual but we also show that it is a continuous elliptic operator from
H'(I') to L2(I'®) and prove several other properties such as self-adjointness and ellip-
tic regularity.

Section 4 is devoted to the well-posedness of F. John’s problem in the energy space.
We prove in §4.1 that the evolution operator in (1.1) is skew-adjoint if T'® is bounded
and if a zero mass assumption is made on ¢ and v; well-posedness for (1.1)—(1.2) then
follows from standard semi-group theory. When I'P is unbounded, as explained above
for Question 2, we construct in §4.3 a solution by a duality method in a semi-normed
functional space which we realize (in the sense of [13]) through a convenient choice of
the Bernoulli constant; well-posedness is then established. Higher order time regularity
is then studied in §4.4 and we show in §4.5 how to deduce a limited amount of space
regularity from time regularity.

We then proceed in Section 5 to study commutator terms of the form [(pd, )7, Go] (see
Question 4 above). We first construct in §5.1 and §5.2 a convenient weight function p
on €2, and then, in §5.3, we construct an extension 7" of the tangent vector t defined
on I'*; this extension is used to construct an extension X = pT - V defined on Q U I'* of
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the weighted derivative pd. In § 5.4, we measure the regularity of the harmonic extension
of Y using the vector field X; finally, the commutator estimates are proved in §5.5.

The final section is devoted to the proof of the well-posedness of F. John’s problem
in spaces that can measure higher order regularity. These partially weighted spaces are
introduced in §6.1. We then prove in §6.2, a key result of transfer of regularity, which
roughly states that an additional pd, derivative of the solution can be controlled at the
cost of a time derivative; this is a consequence of the commutator estimates of Section 5,
which are themselves the equivalent in €2 of the commutation property proved in a sector
in the comments related to Question 4 above. A well-posedness result in such partially
weighted spaces is then proved in § 6.3, without smallness assumption on the angles.

1.5. Notations

We provide here some notations used throughout this article, with a particular emphasis
on the function spaces that we have to use.

1.5.1. General notations. We use C as a generic notation for a strictly positive constant
of no importance; the value of C may change from one line to another.

The notation a < b stands for a < Cb.

We denote by x and z the horizontal and vertical coordinates, and by d or d; and d,
or d,, the corresponding partial derivatives; we also write V = (9, 9,)".

1.5.2. Function spaces. Here are some notations used throughout this article for function
spaces. We first provide the notations for the function spaces on the fluid domain €2. Since,
with the notations of Assumption 1.1, I'® can be identified with a finite union of finite or
semi-infinite intervals &;, we then introduce function spaces over such intervals; finally,
we introduce the function spaces on the non-connected portion I'P of the boundary. Note
that when the context is clear, we often use shortened notations; for instance, ||¢||.2(q)
may be written ||¢||z2 or ||@]2.

e Function spaces on Q.

- We denote by L?(2) the standard Lebesgue space, and by || - [|.2(q) its canonical
norm.
- We denote by H!(2) the standard non-homogeneous Sobolev space with canonical

norm [|pll 1) = Pl + IVl 2.

- We denote by H(2) the set of functions in H!(€2) whose trace on I'P vanishes,
that is, the completion of D (2 U I'N) for the H!(R2) norm, where D (2 U I'N) is the set
of infinitely smooth functions on R? supported in a compact set included in U T'N.

- We denote by H!($2) the homogeneous (or Beppo-Levi) Sobolev space of order 1:

HY(Q) = {$ € L1,(Q), Vp € L*(2)*},
endowed with the semi-norm ||¢||H1(§z) = ||Ve| L2, see (2.2).

e Function spaces on a non-empty open interval I < R.

- The set of smooth functions compactly supported in / is denoted D (7).
- We denote by

Z110C(I) = {fe LIIOC(])’ er LIIOC(R)7 ﬂl = f}
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(the notation L} (7) is sometimes used in the literature for these spaces); in particular, if
the interval / is bounded, LL (1) = L'(I).
- We denote by H'/2(I) the standard Sobolev space of order 1/2,

HY2(I) = {f e L*().| f |g12(r) < o0},

where ; ; , s
| avzay = 1 flezay + (// , uzgi—ﬂ(;c»dydx) )
X,y€

- We denote by HOI/Z(I) the completion of D (1) in H'/?(I). It is classical that
Hy?(1) = H'(D),

both algebraically (these two sets are the same) and topologically (their norms are equiv-
alent).

- We denote by Holéz(l) the set of functions in H'/2(I) whose extension by zero
in R\ 7 belongs to H'/2(R). This set is strictly included in Hl/z(l) 1/2(1)
- The homogeneous Sobolev space of order 1/2, denoted Hh (I ), is defined as

1/2
hom(l) = {feLloc(I)v |f|tho/r§(I) < 00}5

fO) = f(x)? 1/2
|/ hﬁ{j([) // e O —x)2 dydx) ,

[ aeay = 1 2y + 1 g gy

with

so that

- The screened homogeneous Sobolev space of order 1/2, denoted HY2(1 ), is defined
as

HY2(1) = {er}OC(I), |f a2y < oo},

(f() = f(x))? /
|f|H1/2 = (//x,yeuy_x'Sl E}y _x)zx dydx>1 2'

This space is defined and studied in §2.3; in particular, one has H/2(I) = hlo/nz](l)
when 7 is finite, but H}}O/nf(l ) € H'Y2(I) when [ is unbounded.
- The homogeneous Sobolev space of order s > 1 is

HS(I):={fe Ll 0, fe H* (1)},

and it is endowed with the canonical semi-norm | f| s = [0x f |gs-1.

with

e Function spaces on T'P.
- We denote by

Li (TP :={feLi (), 3f e LL.(R), fi,ro = f};

in particular, if T'® is bounded, L} (T'P) = L(I'P).
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- We define X(I'P), with X = D, L2, H'/2 or Holéz, as

N+1
x(rP) = [T x(&).
j=1
with X (&;) defined as above.

- For all s > 0, we denote classically by H* (FD) the set of functions whose restriction
to &; belongs to H*(&;) forall 1 < j < N + 1; we identify therefore

N+1
HY (") = [ H*(&)).

J=1

- The spaces H*(I'°) with s =1/2 or s > 1 coincide algebraically with ]_[]1»\];11 H*(& i),
with H*(&€ 1) as defined above, but are topologically different as they are endowed with
the semi-norm

N+1

N
flasaoy = D Ui, sy + D1 F i1 = Fil:
j=1 j=1

where 7 = |8L]\ /i € [ if &; is bounded, and 7 j is the average of f over a finite subinterval
of &; if this latter is unbounded. See §2.4 for details.

- We denote by £2(T") (respectively, FH/2(IP), J1(I'P)) the subspace of L2(I'P)
(respectively, H'/2(I'®), H'(I'®)) obtained by considering only the elements of this
space that satisfy an additional zero mass condition, see §2.8.

- We define the space H/2(T'P) as

ﬁl/z(FD) — {fGZI (FD)’EUF c Hl/z(R)’fer = f},

loc

endowed with its canonical semi-norm; as showq in Proposition 2.19, the space HY 2(1"D)
coincides algebraically and topologically with H '/2(I'P).

2. Traces for Beppo-Levi spaces

Let Q be a curved polygon and I'P a portion of its boundary be defined as in Assump-
tion 1.1. The trace operator on I'P, denoted TrP, is well defined on H'? () even if Q is as
here a corner domain [27]. More precisely, the mapping

2.1) T°: Fe H (Q)w F, € H/>(I")

is continuous and onto since the connected components of I'P are not adjacent (they are
separated by a connected component of I'™).
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As already mentioned in the introduction, it is relevant for the problem under consid-
eration in this article to work with velocity potentials ¢ such that V¢ belongs to L?(£)
but that are not necessarily themselves in L2(2). In such a context, it is convenient to
work with the Beppo-Levi space H 1(Q) (or homogeneous Sobolev space), studied in a
general framework by Deny and Lions [22], and defined in this particular case as

(2.2) HY(Q) = {p €L, .(Q), Vo € L*(Q)?}.

L () in the definition of H'(Q) by
(R) or ¢ € D'(RQ), since distributions ¢ € D’ (Q) whose gradient is in L?(Q) are
for 1 < p < oo (see Theorem 2.1 in [22]).

Remark 2.1. We can replace the condition ¢ € L

¢ € Lloc

automatically in all L

From Remark 2.1, it follows that functions in H'(2) also belong to H,! .(Q), so that
the mapping Tr® is also well defined on H'(2). In this section, we want to study the
range of this trace operator when defined on the Beppo-Levi space H ' () and to study
its continuity properties.

We first recall in §2.1 some known properties in the case where €2 is a horizontal
strip; we comment there on some striking differences with the inhomogeneous case (trace
of H'(Q) functions). We then introduce screened Sobolev spaces in §2.2 and then define
in §2.3 the space H'Y2(I) when [ is a finite interval or a half-line. We then define in §2.4
the spaces H*(I'°), with s = 1/2 and s > 1, which are algebraically the product spaces
of the H*(& ), where &; are the connected components of I'P, but that are topologically
different. We then establish in §2.5 that the trace of functions of H'(€) on I'® belong
to HY 2(T'P) and that the trace mapping is continuous; we then show in § 2.6 that it is onto
by constructing a continuous extension mapping. We then prove in §2.7 that D(I'P) is
dense in H'/2(I'P), and finally, we introduce in § 2.8 the realizations J05 (') of HS(I'P),
with s = 1/2 and s > 1; the realization #'/2(I'P) is a Banach space of distributions and
will play an important role in this article.

2.1. The case of a strip

The extension of the trace mapping Tr> to H'(£2), was shown in [5,43] when Q is a
strip with I'® being the upper boundary and I'N the lower one. Considering for the sake of
clarity a flat strip of height i1y > 0, that is, 2 = R x (—hy, 0), we can canonically identify
functions on I'® with functions on R; the trace space H/2(I'°) = H/2(R) is then also
a Beppo-Levi space in the sense of [22], and defined as

(2.3) HY2(R) :={feLl.(R).d,feH Y?R)}

with associated semi-norm |f|H1/2(R) 10x f |12 (R)-

The mapping Tr® was also considered by Strichartz, still in the case of a flat strip
Q = R x (=hg, 0), but this time TN = @ and I'® has two connected components, I'° =
{z =0} U {z = —hg}. For all F e C(Q), the trace Fj, can therefore be identified with
an element (F(-,0), F(-,—ho)) of C(R) x C(R). He showed that this mapping could be
extended as an onto mapping H'(Q) — H/2(I'P), where H'/2(I') is a subspace of
H'Y2(R) x HY2(R), namely,

@4 HYXTP) ={(f+. fo) e H2R) x H2R), f+ — f- € L*(R)}.
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Remark 2.2. In the standard inhomogeneous case, the trace mapping maps H ' (Q2) onto
H'2(R) x H'Y2(R).1tis a striking difference that the mapping Tr: H(Q) — H/2(R)
xH 2(R) is not onto and that an additional condition must be imposed to describe its
range. This additional condition, namely, that 1 — 7 € L?(R), is non-local inasmuch
as it involves the traces of f on the different connected components of I'P.

2.2. Screened homogeneous Sobolev spaces

We recall first the standard notation m (D) for Fourier multipliers defined for f € $’(R) as

m(D)f = FUE = m(®) f(©)),

where f is the Fourier transform of f, # ! the inverse Fourier transform, and with appro-
priate assumptions on m and f ensuring that & — m(§) f (&) is a tempered distribution.

Using this notation, for functions f that belong to the space H '/2(R) defined in (2.3)
and that are in the Schwartz class $’(R), we have the following equivalence of semi-
norms:

(2.5) |f|Hl/2(]R) ~ m}f|L2(R)’
where the operator 3 is the Fourier multiplier
|D|
B = 7z
(I+[DJ)

this equivalent formulation of the HY 2(IR{) semi-norm was used in [5, 43]; note that the
operator B could equivalently be replaced by the Fourier multiplier min{|D|, |D|'/2}, as
in [48,67].

In particular, the Beppo-Levi space H'/2(R) does not coincide with the homogeneous
Sobolev space H, 1/2 (R) defined as

hom

HY2(R) = {f €S (R),|D|'? f € LA(R)},

hom

with associated semi-norm
1/2
|f|tho/n3(R) = ||D| / f|L2(R)'

We refer to [48] for counter examples showing that H'/2(R) and Hh (R) are topo-
logically and algebraically distinct. This difference can also be observed using yet another
equivalent formulation for the semi-norms. Indeed, one has

| /() = fO)I? 1/2
2.6 ~ ——————dxd ,
( ) |f| hlo/n?(R) (A R |x—y|2 X y)
while it was shown by Strichartz [67] that
/) = I 1/2
) 7] (f/ axay) "
H2®R) ™ —yl<1 |x —y|2 )

the observation that in this last expression, the range of the difference quotient is screened
led Leoni and Tice [48] to introduce the screened homogeneous Sobolev spaces.
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Remark 2.3. Screened homogeneous Sobolev spaces are defined in a general framework
in [48], where their properties are studied with great care. It is in particular shown that
different screening functions may define the same space (algebraically and topologically);
for instance, one has (Theorem 3.12 of [48])

/&) = fOI? 12
|f|H1/2(R) //|x l<p |x_y|2 dxdy)

for any pg > 0.

2.3. The space H/2(I) when I is a finite interval or a half-line

Since I'P is a union of finite intervals and half-lines, we pay specific attention to these two
cases.

If I is a finite interval or a half line, we first define the set Llloc(l ) of LL (1) functions

which are the restriction of L!(R) functions (in particular, LIOC(I ) = LY(I)if I is finite),

Li (D) :={feLl (). 3fe LL.(R). /i, = [},

and we introduce the following generalization of the homogeneous fractional Sobolev
space of order 1/2 introduced in (2.6) on the full line:

Hyg (1) = {f € Lo (D). |f | gy < 00},

with

_ 2 1/2
2.8) g = ( /1 , dedy) ,

lx — y|?

If 1 is bounded, then we define H'/2(I) as tho/nf (1), but if I is unbounded, we have

to add a screening effect, con51stently with (2.7). Note that our definition differs slightly

from the one used in [48], where L1 is used rather than L1 : the reason for this change

loc loc?

is that we later need to define the average f = m /, ; f when [ is a finite interval.

Definition 2.4. If / is a finite interval or a half-line, then we define

HY2(1) = (£ € LL.(D). | f1 gy < o0},

where

e if I is a finite interval, one has |f|H1/2(1) VA as defined in (2.8);

1/2 (1)
o if I is half-line, one takes

SO) = @ V2
i = ([ /mB<x1) DL ayar) "

As in Remark 2.3, it is possible to replace the constant 1 used to impose the screening
by any constant py > 0. This is a consequence of the following proposition.
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Proposition 2.5. Let I be a non-empty finite interval or a half-line. Let po > 0 and denote,
forall fe LIOC(I),

(f() = f(%))? 1/2
|f|H1/2(1) / /IﬂB(x 00) (y - x)z dy dx) '

There exists a constant C (depending on pgo) such that for all f € L} (1), one has

loc

|f|H1/2(1) |f|H1/2(1) C|f|H1/2(1)
Proof. Clearly, if py > po > 0, then
Flagrar = sy

Therefore, proceeding as in [48], it is sufficient to prove that for all pg > 0, there exists a
constant C > 0 such that for all f € LL (I), one has | f] . e = <C|f]|. HY2 (1)

loc

Remarking that

2
— X
By =1 B+ [ | e
o () ) IN(B(x,200)\B(x,p0)) v =x)

=IfP, %

’

(1)

we just need to bound J from above by | |2, HY2y , up to a multiplicative constant of no
importance. Hro

The difference with [48] is that we work on a domain with boundaries (and in partic-
ular not translation invariant). Writing / = (a, b), the set K, of all x € ] and & € R such
that y = x + he I N (B(x,2po)\B(x, po)) can be written as

Koo ={xel,heR,py < h <min{2pg,b — x} or pg < —h < min{2pg, x —a}}.

In particular, one has K,, = @ if b —a < po, in which case there is nothing to prove. We

thus consider the case pg < b — a. Let us introduce also the set K/, by (x, k) € K /2 if
and only if (x, 2h) € K.
We can therefore write

_ [ Yerh s
1= /K dhd

1 // (f(x +2h) — f(x))?
po/2

2 dhdx,

from which we infer that

[, Yoty ] e J0R,,
Kpo/2 Kpo/2

=:J1+ J>.

J

IA
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Let us first control J;. One has

wpo/2 b (f (x +2h) = f(x + h))?
J dxdh
! / /mm{a 2h,b}

h2

max{h—2h,a} (f(x + 2;,) _ f(x + h))z
/90/2/ h e

Remarking further that for all & € (—pg, —po/2) and x € (min{a — 2h, b}, b), one has
a < x + h < b, and that the same conclusion holds similarly for all # € (po/2, po) and
x € (a, max{b — 2h, a}), one deduces after performing the change of variable x’ = x + h

that e s
Jlf[/ (f(x"+ 22—f(x)) dhdx /—|f|2 "
hl<po.x'+hel

which is the desired control. 5
For J,, we just need to remark that if (x, ) € Ky /> thenx €l and y = x + h is in
I N B(x, po), so that the same upper bound holds. This concludes the proof. ]

ay

We provide here a Poincaré inequality that will prove useful. We do not provide the
proof since it can be deduced from more general properties for screened spaces (Theo-
rem 3.5 in [48]).

Proposition 2.6. Ler I C R be an open non-empty finite interval, and let € HY/2(I).
Then one has ¥ — \}_I J; ¥ € L2(1), where |I| denotes the length of I, and

- [v

1), |‘/f|H1/2(1)»

L2 )
for some constant C > 0 independent of .

Remark 2.7. It follows easily from this proposition that if / is an open finite non-empty
interval, then H'/2(I) = H'Y/2(I); this identity is purely algebraical in the sense that
the canonical semi-norm of H'/2(I) is obviously not equivalent to the canonical norm
of HY2(I).

2.4. The spaces H'/2(I'®) and H*(T'®) (s > 1)

We are now ready to define the topological space H'Y2(TDP),
We recall that according to Assumption 1.1, one can write I'® = I'P x {0}, with ['® =

U;V:ll &;, where the &; are either finite intervals or half-lines. It seems natural at first

sight to define H'/2(T'P) as the set ]_[]1»\]:11 H'Y2(& ;) of functions whose restriction to the
j-th component of T'® belongs to HI/Z(SJ-) forall1 < j < N + 1 (with H1/2(8j) as
defined in Definition 2.4).

However, the example a horizontal strip with Dirichlet data on both boundaries sug-
gests that there might be an additional condition relating the different connected compo-

nents of I'P, see (2.4).
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This turns out to be the case; this condition involves averages of ¥ on the various
connected components of I' D as introduced in the definition below. In the statement, we
denote by |7| the length of a finite interval /.

Generalizing the notation used on a finite interval or a half-line, we also set

LL(TP):={feLi ("), 3f e LL.(R). i, = f}.

Definition 2.8. Let I'® =T'P x {0}, with [P = UN+1 &;,be as in Assumption 1.1. For all

Y eLl (TP), wewrite = (Y1,...,¥n+1), whereforall 1 < j < N + 1,y = Ve oy
J
is identified with a function on &;.

. . . U |
(i) If &; is finite, then we define ¥; := =] ff?; Y.
(i) If & = (—o0, xll), then we define ¥ := |1+| -[11 Y1, where I1 = (ay, by), with
—00 < a; < b fxll.
(i) If Eny41 = (xly, 00), then we define Yy 41 = Wlﬂ\ f1N+1 VUN41, With X% <
an+1 <by41 < oo.
We can now give the definition of the space H/2(I'P).
Definition 2.9. Let I'® = I'P x {0}, with I'P = U;V:ll €;, be as in Assumption 1.1. For
all y € LL (T'P), we write = (Y1, .., ¥n+1), where Y = w\s,-x{o) is identified with

a function on & /, and we also denote ¥/ j the constants introduced in Definition 2.8. We
then define H/2(I'P) as

loc

H'Y2(P) = {y € Lo (TP), Y1 < j < N + 1,y; € H'/*(€))},

endowed with the semi-norm

N+1

¥ g2y = Z|wJ|H1/2(g,)+Z|w,+l Vil

j=1

Remark 2.10. Recalling that &; = (x]r._l , x}) and introducing the interval

Hj(x) = (maX{—Po,x;_l — x},min{po,x} —x¥)

for some pg > 0, we deduce from Proposition 2.5 that we can use the equivalent semi-norm

N+1 N
(x+h)—v; 2 1/2 —_ —
Va2 qo) = L[H(x) Wit 22 1) dhdx) + ) W=Vl
j j=1

Remark 2.11. Note that the adherence of zero in 1—[;\7:11 H'/2(&;) endowed with its
canonical semi-norm is given by those functions v which are constant in each &; and can
therefore be identified with RY*1. Now, the adherence of zero for the H!/ 2(I'P) semi-
norm consists of those functions ¥ which are equal to some constant which has to be the
same on each &;; it can therefore be identified with R. This shows that these two spaces
are topologically not the same.
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It looks like the definition of the topological space H '/2(I'P) depends on the choice
of the interval I on which one takes the average on unbounded connected components
of I'P in Definition 2.8; the following proposition shows that this is not the case.
Proposition 2.12. Let TP = I'P x {0}, with TP = U]N:ll &;, be as in Assumption 1.1.
If &1 (respectively, €y 1) is unbounded, then the topological space H'/*(T'P) introduced

in Definition 2.9 is independent of the choice of the finite interval I chosen to define V1
(respectively, ¥y +1) in Definition 2.8.

Proof. Let j = 1or N + 1, and let I; = (ay,b;1) and I, = (az, by), with —oo < a; <
by <xjif j =landxly <ag <bg <ooif j =N +1(k =1,2).
The proposition is a direct consequence of the fact that

1 1
— <C . ’
‘|11| /1.1 4 | 12| /1.2 1’//‘ = |1//\8j |H1/2(8j)

with C > 0 independent of yr. We therefore prove that this inequality holds.
Since

1 1 1
il T m T |11||12|</12< hw()‘)d)‘)dy_/f

it follows that

(] vorar)ax).

1

- dxd
‘|]1|/;1 |]2| 121//‘_ L |12] )1, 12|1/f(Y) Y(x)|dxdy

)2 12 Wi (y) — ¥ (x))? 1/2
|11||12| /I Ly dxdy) (f,l T o= dxdy) :

(1) = ¥ (x)? /
([ [ bl

and therefore

LY
‘|11| /1 |12|

A

with
po:= sup |y —x|<oo;
xel,yel,
together with Remark 2.10, this proves the desired result. ]

We now provide a proposition that shows that the standard Sobolev space H'/2(I'P)
coincides algebraically and topologically with the space L2(I'®) N H'/2(I'P) endowed
with its canonical norm.

Proposition 2.13. One has L2(I'°) N HY/2(I'®) = HY2(I'), and moreover, there exists
a constant C > 0 such that for all function ¥ in H'Y2(T'P), one has

1
E|‘/f|H1/2(1‘D) = W2y + Wl g2y = ClY g2y
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Proof. For the left side of the inequality, one has by the definition of H'/2(I'?) that

N+1 N+1 o )
Wﬁil/z(ru):Z/ W_i|2dx+ Z// [V (x) sz(y” dxdy
j=1"& jk=1"8 € [x — yl
N+1 N+1 ‘ _ N
ZZ/ Wi+ > // ¥ (%) sz(J’)| dxdy
e e 178 e [x — vl
N
+ f/ f et ) Z Yy O g g,
=1 7Y€ J&NBx,1F |7 |2
N
N ZH/ / Wy G+ =R
j=1 78 J&NB(x.1) |h?

As aresult, the first three terms above can be controlled by |y |§,2(FD)’ and the last one can
be controlled directly by | |2

H/2(rp)’
On the other hand, checking Definition 2.9, one knows immediately that /| ;. /2(IDy
can be controlled by || g1/2(rpy, so the right side of the desired inequality holds. ]

We finally introduce, for s > 1, the homogeneous space H $(I'P), which cannot be
identified topologically with ]_[jN:“Ll1 H*(& '), with
H* (&) :={y € L, (§)), 0¥ € HT'(E))},

loc

because of the additional terms involving the ¥/ in the definition of the semi-norm.

Deﬁnition 2.14. Lets > 1. With the assumption and notations of Definition 2.9, we define
H*S(T'P) as

HS(T®) = {yeLl (TP), V1 <j <N+ 1,9, € H (&)},
endowed with the semi-norm
N
W s ooy = 10x ¥ |gs-1qooy + Y W41 — V-
j=1

We will use the following proposition, which shows that H*(T'P) can be identified
algebraically and topologically with H'/2(T'P) N (]_[jv:ll HS(E))).

Proposition 2.15. Let s > 1 and TP = TP x {0}, with T° = |} &;, be as in Assump-
tion 1.1. Then one has
N+1

B (rP) = B2 0 ([T A46)).
ji=1
and moreover, there exists a constant C > 0 such that for all y € H*(I'®), one has

1
E|W|Hs([‘D) = |W|H1/2(FD) + |ax¢|HS*1(FD) = C|W|HX(FD)~
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Proof. The only thing we need to prove is that for pg small enoughandall1 < j <N + 1,

one has 5
v -y ) 1/2
(// %dydx) < 10xV¥ L2 g
x,y€8;,ly—x|<po (y—=x)
which is a classical consequence of Hardy’s inequality. ]

2.5. The trace theorem on H ()

We prove here the follgwing theorem, which shows that the trace on T'® of functions
in H'(Q) belongs to H/2(I'°), and the mapping is continuous for the corresponding
semi-norms.

Theorem 2.16. Let 2 and I'P be as in Assumption 1.1. The trace mapping TrP defined
in (2.1) takes its values in H'/?(I'®). Moreover, Tr®: H' () — H/2(T'P) is continuous.

Proof. Let us consider ¢ E'P‘I 1(Q). We want to show that its trace on I'°, which is well
defined in L2 (I'°), is in H 1/2(T'P) and that there is a constant C > 0 independent of ¢
such that

|¢\1~D |§.)1/2(1-D) =C ”v(ﬁ”iz“z)-

From Remark 2.10 and with H;(x) as defined there, it is equivalent to prove that for
all <j <N+1,

X + h,0) — ¢(x,0))?
2.9) [ PRI ghax < CIVhIq
& JH; (0 |h|
and that, furthermore,
N -_— =
(2.10) > 16i+1— b5 = ClIVellLa(y:

j=1

(T') (and not only in LL (T'P)).

in addition, we need to prove that ¢| ,, € Ll loc

loc

We start by proving (2.9). It is sufficient to prove that

(¢(x +h,0) — p(x,0))* 2
fs,- /H].i(x) |2 dhd = CIV9 Iz

with H; (x)* = Hi(x)N R*. We only consider the case of Hj(x)™ here, since the case
of H;” (x) is treated similarly.
Let us choose ¢o > 0 small enough such that for all x € §; and i € H;(x) ™, the square

2
triangle with vertices (x,0), (x + &,0) and (x + li"cg h,— li"cg h) is contained in 2.

As in [48], the key point is to be able to write the difference of the values of ¢ as
an integral of its derivative. It is possible [22,57] to find a function ¢ which is almost
everywhere equal to ¢ and that is absolutely continuous on almost every line parallel to the
orthogonal axis (Oe) and (Oe™), withe = —<.— (1,—1/co)", and whose usual derivative

«/1+c§
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coincides almost everywhere with its derivative in the sense of distributions. Identifying ¢
with ¢ for the sake of clarity, it follows that for almost all x € §; and h € H j+ (x), one has

C]h

d(x + h,0) — (x,0) = /0 (ax — % az) ¢>(x T h’) dn’

Co

(1=c)h ‘o
+/ (0, +coaz)¢(x—i—clh—i—h’,——h—}—coh/) ',
0 Co

2
€0

> h. Therefore one obtains
1+c2

with ¢ =

(B0 +5,0) — $(x, 007 _ (l/o“he.w(

e <(; Yt h -t h') dh')2

Co

1 A=coh 2

@.11) +(Z/ eL-V¢(x+c1h+h’,—Z—(l)h+c0h’>dh’> .
0

We now need the following lemma.

Lemma 2.17. Let u € L*(Q) and let co, c1, &; and Hj+ (x) be as above. Then the follow-
ing upper bounds hold.:

[/8 /HW) (% /:]hu<x +h’,—%h/) dh’)zdhdx]m < Cllullz2(g)-
U

and
L plmeoh , NS 1/2
[/g, /H;(x) (Z/o u(x+clh+h,—ah+coh)dh> dhdx] < Clulla.

for some constant C > 0 independent of u.

Proof. For the first point, let us first rewrite

/OCIh u(x + h’,—i h') dh' =4 /Oh u(x + i, —i—:)h’) dn’;

we then integrate over h € H j+ (x) and use the fact that the mapping v % /; Oh v is bounded

on L2(H j+ (x)) (Hardy’s inequality) to obtain that the left-hand side of the first inequality
of the lemma is bounded from above by

e vy

(up to a multiplicative constant of no importance), which is itself bounded from above
by [[u]lL2(q) since (x 4 c1h, —£Lh) belongs to Q for all x € &; and & € Hj+(x). This

C
completes the proof of the first pooint of the lemma.
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For the second point of the lemma, the same proof does not work because of the
dependence on 4 in the arguments of u. Let us remark that

| pa-enh
—/ u(x+clh+h',—c—1h+00h’)dh’
h 0 Co

1
=(1 —cl)/o u(x +h(cr + (1 —cy)s),h Z—(l) (s — 1)) ds.

Using Minkowski’s inequality, we obtain therefore the following upper bound for the
left-hand side of the second inequality of the lemma:

! c1 2 1/2
2.12) / [/ / u(x Fhier 4+ (1—c)s)h (s — 1)) dhdx] ds
0 i H].+ (x) Co
(up to a multiplicative constant of no importance).
If we denote by (9; the open subset of R? defined as
O; :={(x.h) € R2, x e &, he Hj+(x)},
one can check that the mapping
@s . (9]' d Q,

() i (x4 hler + (1 =c)s)h = (s = 1),
Co

is well defined (in the sense that it takes its values in 2) for all 0 < s < 1. Moreover, the
Jacobian determinant of ®; is J(®y) = i—(‘)(s —1).
By a change of variables, we can therefore rewrite (2.12) under the form

/M

1/2
/ u(x’,z’)zdx’dz’] ds.
Vi—s Layo)

Since ®4(0;) is a subset of £2, one can bound this term from above by

(f L2 &) oo

which proves the lemma because the integral in s converges. ]

It is now a direct consequence of (2.11) and of the lemma that

h,0) — ¢(x,0))2
// Qe bO =0 dha < V420,
& JH (x)

which completes the proof of (2.9).

We now turn to prove (2.10). Forall1 < j < N,let§; € §;,§,41 € Ej11and £ >0
be such that:
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* there exists an open broken line L; C €2 with a finite number of vertices, and with
endpoints (§;,0) and (§;41, 0) (see fig 2);
* the horizontal translation by (0, /) of L; is contained in Q forall 0 <[ < {;

* the segments of L; are either parallel to (1, ¢) or (—c, 1) for some ¢ € R (two adjacent
segments are therefore orthogonal).

Figure 2. The broken line L;.

Owing to Proposition 2.12, in order to prove (2.10), it is enough to prove that for all
1 <j < N, one has

(2.13) Igj+1 — ;| < ClIVPlL2q),

where we define

1 &+t - 1 [E+1+t
=7 [ se0d wmd Gua=g [ prodx
tJg e
For the sake of simplicity, we assume that for each 1 < j < N, the broken line L; has
only three vertices, namely, (§;,0), (§j+1/2, —hj+1/2) and (§41/2,0), where &;41/> and
hjy1/2 are such that the triangle formed by these three points is rectangle at the vertex
(§j+1/2,—hj+1/2) (handling the case of more vertices does not raise any other difficulty).
We can therefore write

N 3 ¢
B =8 = ¢ [ 106+ 5.0~ $(E +x0]ds

1 14
= ¢ [+ 5.0 - 9@ 172 + v~y

1 14
4 [ G+ vy = 66+ x.0)]d.
0

Using as before the fact that ¢ is almost everywhere equal to a function that is abso-
lutely continuous on almost all parallel lines to the two orthogonal segments of L;, we
can rewrite this expression as for (2.11) above. Since the difficulty raised by the division
by A2 in (2.11) is not present here, it is straightforward to obtain that

which proves (2.13).
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The last thing to prove is therefore that ¢ , € LIOC(FD); it is enough to prove that
if I is a finite interval with at least one endpomt coinciding with a corner, then one has
P10 € LY(I). Itis possible to find a triangle 7 C © which has one of its sides coinciding
with /. In virtue of Theorem 6.2 in [22], T is a Nikodym set, that is, every function
in HY(T) is in H'(T). It follows that the restriction of ¢ to T is in H'(T') and that its
trace on / is in H'/2(I) by the standard trace theorem. It is therefore in L2(I)  L'(I),
so that the proof of the theorem is complete. ]

2.6. Surjectivity of the trace mapping Tr”

We have shown in the previous section that the mapping Tr°: H'(Q) — H2(T'P) is
well defined and continuous. We show in this section that it is also onto and admits a
continuous right-inverse. This relies on a characterization of H'/2(I'®) of independent
interest. We need to define first the space HY 2(T'D).

Definition 2.18. Let I'° be as in Assumption 1.1. We define the space H'/2(I'P) as
ﬁl/z(FD) — {W EZ}OC(FD), 37 e HI/Z(R)’ led = 1/;},

endowed with the semi-norm

W|I§1/2 oy = _ . inf _ |1Z|HI/Z]R~
() TeRIP®. - ®)

The following proposition shows that H/2(T'P) coincides algebraically and topolog-
ically with H'/2(I'P).

Proposition 2.19. Let T'P be as in Assumption 1.1, and let Hl/ZQ"D) and ﬁl/z(FD) be
as in Definitions 2.9 and 2.18, respectively. Then HY2('P) = HY2(I'P), and there is
C > 0 such that for all € H/2(I'), one has

E|W|ﬁ1/2(rD) = |W|H1/2(FD) = C|W|ﬁ1/2(rn)~

Proof. Let us first prove that H'Y2(T'P) is continuously embedded in H/2(I'P). Let
therefore ¥ € H/2(I'®). We need to prove that there is a constant Cy independent of ¥
such that || 12 oy < C|W|H1/2(R), for all ¥ € H'/2(R) such that 1//| L=V

From the definition of the semi-norm of H '/ 2(T'P), the only non-trivial thing to prove
is that for all 1 < j < N, one has |1//]+1 Uil < CW|H1/2(R) Since ¥ = |I| I i
with I = & if & is bounded, and 7 is a finite subinterval of &y if & is unbounded, the
result follows from a straightforward adaptation of Proposition 2.12.

The proof that H'/2(I'°) is continuously embedded in HY 2(T'P) follows from the
following lemma.

Lemma 2.20. Let I'P = I'P x {0}, with [P = U;V:ll &j, be as in Assumption 1.1. With
the notations of Definition 2.9, there exists a constant C > 0 such that for all =
(V1s.... Yn11) € HY2(TP), there exists 1/~f € H'Y2(R) such that forall1 < j <N + 1
one has % g = Vi, and moreover,

|‘//|Hl/2(R) = C|¢|H1/2(FD)~
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Proof of Lemma 2.20. For the sake of clarity, we consider here the configuration of Fig-
ure Ic, for which N = 1 and &; = (x{, x}) and & = (x}, +00) with x}, > —oc. This
configuration contains all the difficulties (emerging bottom and unbounded domain). The
general case does not raise additional difficulty. The main idea of the proof here is to use
extension of H /2 norm on finite intervals to extend the function to be defined on R, while
the part on the infinite interval of &, is already controlled by || ;1 /2(rDy-

Step 1. We show here that there exists a function y$* € H'/2(R) such that Y = v,
on & and such that there exists a constant C > 0 such that Wf’“lHUZ(R) <Cly |H1/2(81)'

From Proposition 2.6, we know that the function ¥, — ¥; belongs to H'/2(&,);
there exists therefore an extension of this function, denoted (v; — 1;1)3’“, that belongs
to H'/2(R) and such that |(yr; — 1}1)8’“|H1/2(R) <Clyy — JllHl/z(gl), for some con-
stant C > 0.

The function Y := (y; — ¥1)®™ + v is therefore an extension of ¥ that belongs
to H/2(R). Moreover, one has

W e = @1 =¥ D™ grag) < @1 =YD geg) < ClY — Vilgze,):

The result therefore follows again from Propositions 2.6 and 2.13.

Step 2. We show here that there exists a function y$* € H'/2(R) such that y$* = v,
on &, and such that there exists a constant C > 0 such that |1/f§Xt|H1/2(R) <C|y2 |H1/2(82)"
The proof slightly differs from the previous step because &, = (x], 00) is unbounded.

Let us denote by I = (x}, x] + 2). The restriction ()|, belongs to HY2(I). As in
Step 1, and with the same notations, we can construct an extension ((2)|, — WT)M )Xt in
H'Y2(R) such that

|((W2)|1 - (Wz)II)eXt|H1/2(R) < |(1/f2)|1|1-'11/2(1) < |w2|H1/2(82)'

Let us then construct 5 as follows:

U= x[((W2), — W) )™ + W2), | + (1= 1) ¥a,

for some smooth decreasing positive function y such that y(x) = 1if x < x] and y(x) =0

for x > x! + 1. In particular, one can check that 5 = ¥, on &,.
One then has
wp [T V5 ) = Y5 ()P
sz HV2R) — 2 dy dx
® —o0 ly—x|=<1 (y —x)

F[T[ L WEONRr,
xi+1 Jy—x|<1 (y_x)2

Remarking that in the first integral, one can replace ¥5* by ((¥2)|, — (¥2)(,)*", and
by ¥, in the second one, we deduce that

|‘/’§“|1-'11/2(]R) < |((1/f2)|1 - (WZ)II)CXL|H1/2(]R) + |w2|1-'11/2(82) S |w2|31/2(82)’

which is the desired result.
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Step 3. Conclusion. Let 8 be a smooth decreasing compactly supported function on R
suchthat 8 = 1 on &; and 8 = 0 on &5, and define

w Qwexl + (1 _ 9) wext

in particular, one has ¥ = v on &, j = 1,2.
Moreover, we know directly that

P = U5+ 0(Wn = T = (), — @)™ + 0 = (2)),). when x < ¥,
and _
Y = y,, whenx > x].

From the previous steps and the fact that [0] 1/ ®) < 00, one obtains that

it Vo) — 9P 1/2
|W|H1/2(R) / [y e R dy dx)

Ilﬁ(y)—lﬁ(X)l2 1/2
/xl-‘rl /y —x|<1 (y —x)2 d dx)

~ WSX |1-'11/2(R) + |9(W1 - 1ﬂl)em|1-'11/2(]1g) + |9((W2)|1 - (W2)|1)m|1:11/z(R)
+ |9(171 - (W2)|1)|H1/2(]R) + |w2|H1/2(82)
< Wilgee,) + W2l giney + 11— @),

By the definition of | - | 4 /2(rDy> this concludes the proof of the lemma thanks to Proposi-
tion 2.12. |

We have therefore proved Proposition 2.19. ]

It is now easy to prove the surjectivity of the trace mapping and that it admits a con-
tinuous right-inverse.

Theorem 2.21. Let Q and T'° be as in Assumption 1.1. Then there exists a continuous
mapping E: HY2(I'?) — HY(Q) such that T'® o E = Id 517200y s 17200

Proof. By Proposition 2.19, functions in H'/2(I'P) can be continuously extended to
functions in H'/2(R). Let &y > 0 be such that @ C R x (—hg, 0). The result now sim-
ply follows from the fact that the extension theorem is known in the case of a strip,
see [43,48,67]; more precisely, for all ¥ € Hl/z(R), there exists ¢ € H! (R x (—hg,0))
such that ||V ||L2®mx(—rg,0)) = CW|H1/2(]R)’ with a constant C > 0 independent of .
Thanks to the lemma, it is clear that the restriction of ¢ to €2 furnishes the desired exten-
sion. L]

Since H' (2)/R is a Banach space (see [22]), we directly get the following corollary
from Theorems 2.16 and 2.21.

Corollary 2.22. Let Q and T® be as in Assumption 1.1. The space H'/2(I'°)/R is a
Banach space.
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2.7. A density result
We prove here the following density result.

Proposition 2.23. Let 2 and I'P be as in Assumption 1.1. Then D(T'P) is dense in
H'Y2('®) for the norm | - | Fr1/2(rmy-

Proof. Let us denote by 1; € H'/2(R) the extension of ¥ furnished by Lemma 2.20. This
extension is a tempered distribution in virtue of the following lemma.

Lemma 2.24. If f € H'/2(R), then f € §'(R).

Proof of Lemma 2.24. Let f € H'/2(R). If we can prove that F(x) := fox fisin 8’(R),
then we can conclude that f is also in §’(R), since one has F’ = f almost everywhere.
In order to prove that F € $’(R), we show that it has at most polynomial growth as
|x| — oco. We consider the case x — oo, the case of negative values of x being treated
similarly.
Let n = [x]. Then we have | F(x)| < }7_, ¢;, with¢; = j}jﬂ | £1. It follows that

n
[F()| < (1 + Deo+ ) (1= j + Dlej = ¢jil-
j=1
But we know from Proposition 2.12 that |c; —cj—1| < C |f|H1/2(R)’ with a constant C
that does not depend on j (this fact can easily be checked in the proof of Proposition 2.12).
Therefore
IF)) < (x+ Deo + CA+ 2| f L g1gmy:
the function F has therefore at most a polynomial growth at infinity and therefore belongs
to 8’(R), which concludes the proof. |

Using Lemma 2.24, we can prove the density of D(R) in H/2(R). Note that this
result can be found in [64], where it is proved in a more general framework using involved
interpolation arguments; for the sake of completeness, we give here an elementary proof.

Lemma 2.25. The space D (R) is dense in H'/2(R) for the H'/%(R) semi-norm.

Proof of Lemma 2.25. We want to prove that for all f e H'Y2(R) and all & > 0, one can
find ¢ € D(R) such that | f — ‘/’|H1/2(R) <e.

From Lemma 2.24, functions in HY 2(]R) are tempered distributions; we can therefore
use the Fourier characterization (2.5) of H'/2(R), namely that the semi-norms | - |2
(with B = |D|/(1 + |D)"/?)and | - |H1/2(R) are equivalent.

Let us decompose f = fiow + fhigh, With

Jiow =1lpj<1f  and  fhigh = Lip|=1 £,

where 1)p|<; and 1p|>; are Fourier multipliers associated to the projection on frequen-
cies smaller and greater than 1 respectively. One has fioy € H'(R) and fiign € H'/2(R).
Indeed,

D]

21/4 . PR
Hmmm®+mﬂm)fﬁbwsa+wwz

f

L2R)
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It is also known that D(R) is dense in H(R) (see [63]) and in H/2(R), so that we
can find ¢, and ¢ in D(R) such that | fiow — 901|H1(R) < &/2 and | frigh — ¢2|H1/2(R) <
£/2. Setting ¢ = @1 + @2, we have

lf - §0|Hl/2(R) =< [ fiow — ‘P1|Hl/2(]R) + | fhigh — ‘P2|HI/Z(R)
< | fiow — ¢1|H1(R) + | fhigh — ‘p2|H1/2(R)~

Therefore, | f* — ¢| g1 2Ry < € and since ¢ € D(R), this proves the result. |

The lemma below shows the density of D(I) in H/2(I) when [ is finite.

Lemma 2.26. Let I be a finite non-empty interval. Then D(I) is dense in H'2(I) for
the HY/2(1) semi-norm.

Proof of Lemma 2.26. We want to prove that for all fe H'/ 2(I), there is a function
¢ € D(I) such that | f — <p|H1/2(I) < &. Functions that are in H'/2(I) also belong to

H'/2(I) (see Remark 2.7). Since smooth functions compactly supported in / are dense
in H/2(I), one can find ¢ € D(I) satisfying | f — ¢|g1/2(;) < &, and therefore | f —
90|H1/2(1) < &, which proves the result. ]

Remark 2.27. With the notations used in the proof, it also follows that
1 1 1
— —o|l < ——|f — < —e,

which shows that one can approximate functions of HY 2(I) at arbitrary precision by
functions in (/) whose average over [ is arbitrarily close to the average of f.

With this lemma, we can conclude the proof of the density of D(I'P) in HY2(I'D).
Let f € H'/2(I'®). By Proposition 2.19 and Lemma 2.25, for all & > 0, one can find
¢ € D(R) such that

o1 = flaizgny <e

Now, by Lemma 2.26 and Remark 2.27, one can find ¢ € D (I'P) such that [
@l g /2oy < €. This shows that / can be approximated at any precision in H'/2(I'®) by
some function in H(I'P), which is the desired result. |

2.8. The spaces #'/2(I'®) and #(T'P)

Defining ¥/1.. .., ¥ y+1 as in Definition 2.8, we can therefore define the subspace J5(I'P)
of HS(T'P), with s = 1/2 or 1, as follows:

N+1

@) AP ={y e B ). Y119, =0) (s =1/2.1),

Jj=1

where /; = &; if &; is bounded and, as in Definition 2.8, /; a non-empty subinterval of &;
if it is unbounded.
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Remark 2.28. If I'° is bounded, then ¥ € H*(I'P) is in #/* (I'®) if and only if Jro ¥ =0.

The following proposition shows that #'/2(I'P) is a realization of H'/2(I'°) in the

sense of [13] (that is, a convenient choice of a particular representative in each class
of H/2(I'Py).

Proposition 2.29. Let Q@ and T° be as in Assumption 1.1. Then the space J¢'/2(I'P)
endowed with | - | g1/ () IS a@ Banach space of distributions.
Proof. The fact that (J/2(T'P), | - | f71/2(roy) s a distribution space is a consequence of

the following lemma.

Lemma 2.30. If a sequence (Y")peN is such that for all n e N, y" € H1/2(TP) and
V" | fr1/2(roy = 0 as n — oo then, for all ¢ € DTP), [rp ¥"¢ = nooo 0.

Proof of Lemma 2.30. We can decompose

N+1

FDW"¢=;(/si(llf}’—llf_,’-')wrl/f_}’[dl_w)-

If €; is bounded, then we can write
| /@ (W) = VD6 < W] = VT acsp leliasp S 19 | guncey) Ioliace:
i

the last inequality being a consequence of the Poincaré inequality of Proposition 2.6.
If &; is unbounded, then let K C &; be a compact interval that contains the intersection

of the support of ¢ with &;. Denoting by Y = ﬁ fK ¥, we have

[gj(x”7—\”_}1)¢=L(wf—w_}’)w=L(w;_ﬁ)¢+(ﬁ_@)/l<¢;

the first term in the right-hand side can be handled as for the case when &; is bounded,
while we can use Proposition 2.12 to control the second one.
In the end, we get

N+1
[, el =cw > (¥l + V.
]:
where C(¢) is some finite constant depending on ¢.

We can moreover write

N+1 . N+1 N+1

_ 1 _ —
V= () (X 1IVE + 2 @7 = 9)),
k=1 k=1 k=1
and use the fact that Z,I(V:ll [ 1% W_,’: = 0 by assumption to deduce the upper bound

N
AR
1
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These observations, together with the definition of the semi-norm | - |z, /2(rpy» imply that

[, w6 = Cotvunny

where we still denote by C () a finite constant depending on ¢. The result follows imme-
diately. ]

We have seen that H'/2(I')/R is a Banach space. For all ¥* € H/2(I'®)/R, it
follows easily from Proposition 2.8 that there exists a unique representative © € y* such
that Z;V:ll |1 |y ©; =0, that is, su?h that v (@ e J¢1/2(TP). Denot‘ing byo(y®) =y ©,
the mapping o' H1/2(FD)/R.—> F1/2(TP) is bijective, so that #'/2(T'P) inherits the
structure of Banach space of H'/2(I'°)/R. n

3. The Laplace equation and the Dirichlet-Neumann operator in
corner domains

It is a well known fact that, for all Dirichlet data ¥ in the inhomogeneous Sobolev
space H1/2(I'P), one can construct a unique velocity potential which is harmonic in €2,
whose trace on I'® coincides with v and with homogeneous Neumann boundary condition
on I'N. We shall denote by 17 this velocity potential, and will refer to it as the harmonic
extension of Y. Moreover, the mapping ¥ € H'/2(I'®) > % € H'(Q) is continuous.

We prove in § 3.1 that this classical result can be extended to the homogeneous case,
that is, that the mapping ¥ € HY/2(I'®) — y% € H(Q) is well defined and continuous.
This result, of independent interest, is optimal inasmuch as the trace on I'® of any velocity
potential of finite kinetic energy belongs to H'/2(I'P).

Once this is done, we rigorously construct in §3.2 the Dirichlet-Neumann operator
Go: ¥ (821//5)‘FD as a mapping from H/2(I'P) with values in its dual. Using Rel-
lich type identities, we also prove that it is a continuous elliptic operator from H! (T'P)
to L2(T'P). Other properties (self-adjointness and elliptic regularity) are also investigated.

3.1. The harmonic extension on H1/2(I'?)

It is well known that if ¢ € H 1/2(TP), there is a unique harmonic function in H(Q),
denoted by ¥, such that wl?m = ¢ and with homogeneous Neumman boundary condi-
tions on I'N. We show here that this result can be extended to functions in H'/2(T'P).

Let us first note that if u € H ' (€2) is a harmonic function, its outward normal derivative
(0nu)| . On I'N can be defined in weak sense as follows:

(3.1 Vo € H5(R),  ((3n1)]x- Vi) :/ Vu - Vo,
Q

where we recall that H}(2) denotes the subspace of H!(§2) of functions that vanish
on I'P, and where the brackets in (3.1) therefore stand for the Hol({z(FN)/ —Hol({z (I'N) dual-
ity bracket, with Hol({z(FN) = H'Y2(TN) N p'/2L2(I'N), see the remark below.
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Remark 3.1. Since the distance of every point of  to I'P is uniformly bounded in £
under Assumption 1.1, the Poincaré inequality implies that H,}(€2) and ker Tr" are alge-
braically and topologically the same. Thus, one could replace the condition v € H}}(2)
in (3.1) by v € H'(R) such that Tr°v = 0. From the standard trace theorem on corner
domains [27], we know that the trace mapping Tr": u € H}} () — u|_ takes its values in

l/2(1"N) and is onto, this is why (3.1) defines (d,u)|y in HOI({Z(FN)’

Proposition 3.2. Let Q, T'° and F.N be as in Assumption 1.1. Then for all y € H'/?(T'P),
there exists a unique function in H' (), denoted by lﬁ[’, that solves the boundary value
problem

Ayh =0 inQ,
vh =y on TP,
hyh =0 onT'N;

moreover, Y9 minimizes the Dirichlet energy,

VY sy =  min /|V¢|2.
P@ ™ h@)moe=y Jo

Remark 3.3. As shown in Proposition 3.6 below, one has ||V1//[’||Lz(9) ~ W|H1/2(FD)»
which shows the optimality of Proposition 3.2 (this equivalence is of course wrong if we
work with y € H/2(I'P) rather than H/?(T'P)).

Proof. We have now the tools to adapt the standard proof [22]. Denote by H} (Q)’ the
image of HP () in H'(L2)/R by the canonical mapping ¢ € H'(Q) — ¢°* € H (Q)/R,
where u® denotes the class of u in H'(2)/R.

Then H'()/R can be written as the direct sum of two orthogonal (for the H' () /R-
scalar product) spaces,

H'(Q)/R = H}(Q)* & #°,

where J* is the class of all distributions ¢ € H ' () with A¢ = 0in  and (0n)|n = 0.

Indeed, if ¢* € H'(2)/R is orthogonal to H}(2)®, then for all ¢ € p* and v € H (),

one has
/ V¢ -Vv =0.
Q

By considering v compactly supported in €2, this implies that A¢ = 0, and we can
then use (3.1) to deduce that (x¢)) . = 0.

It follows that any ¢ € H'(€2) can be decomposed in a unique way under the form

¢ =d¢1+ ¢,

where ¢ € H}(Q) and ¢, € H'(R) is such that Ag, = 0 with (3,¢2)| . = 0, and more-
over,

||¢||1'11(Q) = ||¢1||1'11(Q) + ||¢2||H1(gz)-

For any y € H'/2(I'®), we can take ¢ to be the extension constructed in Theorem 2.21
and apply the above decomposition to obtain the result, with 9 = ¢,. ]
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3.2. The Dirichlet-Neumann operator

For all € H'/2(I'P), the previous section provides an harmonic extension ¥ € H1(Q);
its outwards normal derivative on I'P is then given in the weak sense by

(3.2) Vy'e HYAITP). (009, p) = /Q vyh V()Y

where the brackets here stand for the H'/2(I'°)’ — H'/2(T'P) duality brackets.
We can now provide the following definition of the Dirichlet-Neumann operator on
corner domains.

Definition 3.4. Let ©, T'® and TN be as in Assumption 1.1. The Dirichlet-Neumann
operator Gy is defined as
Go : H'2(IP) — H'2(TPY,
V- (anwb)lrn7

where /9 is given by Proposition 3.2 and the normal derivative (a,ﬂ/fb)|FD is defined in
the sense of (3.2). In particular,

Yy e H2(IP), (Goyy) = /Q Vb ().

Remark 3.5. According to Proposition 3.2, the Dirichlet energy || V9| L2(e) that often
appears in the computations can be written in terms of Gy and v only, namely,

(3.3) VY1132 = (Gov. ¥):

if ¥ and Goy are in L2(I'P), then (G, ) = (GoV, ¥), where (-, -) stands for the
standard L2(I'P)-scalar product. By abuse of notations, we often write (Go/, V) instead

of (Gov, V).

We can now prove that (Goy, ¥)/2 defines on H'/2(I'®) a semi-norm that is equiv-
alent to | - |H1/2(1"d)'

Proposition 3.6. Let 2, T’ D'and I'N be as in Assumption 1.1. There exists a constant
C > 0 such that for all y € H'/2(T'P), one has

1
E |W|?‘-'11/2(1"D) = (GoV.¥) < C|W|21/2(1“D)'

Proof. The function ¥ is in H'(R) and has trace ¥ on I'°, so that we can use the
continuity of the trace mapping proved in Theorem 2.16 to get the first inequality. Remark
now that there exists an extension of iy with finite Dirichlet energy bounded from above
by C|¥| g1z D) (Theorem 2.21). The second inequality follows from the minimization
property stated in Proposition 3.2. ]

Since the angles between I'N and I'® at each corner are strictly less than 7, it is
possible to show that for & > 0 small enough, one has ¥ € H3/2+¢(Q) if € H'*¢(T'P),
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see [20,21]. By the trace theorem, one deduces that Gy = (9, 1ﬁf’)|FD belongs to H®(I'P),
and therefore, the Dirichlet-Neumann operator is well defined as a continuous operator
Go: H'*#(I'P) — H¢(T'P).

The following proposition shows that this remains true in the endpoint case ¢ = 0
(and with a homogeneous Sobolev space), which is the one we shall need in this paper.
It is based on a Rellich identity, in the spirit of [2], where the same identity is used to
obtain refined estimates on the Dirichlet-Neumann operator for the Dirichlet problem in
a half-domain delimited by the graph of a C !-function.

In the statement below, /Y stands for the tangential derivative of 9 on the bound-
ary, dn¥? = it - Vb, where fi denotes the outward unit normal vector on each point
of I'* (note that as the normal derivative, the tangential derivative can be defined in a weak
sense). We also recall that the semi-norm || H1(ID)> defined in Definition 2.14 is larger
and not equivalent to the semi-norm |9V |12(rp).

Proposition 3.7. Ler Q, T'® and TN be as in Assumption 1.1. Then for all ¥ € H'(I'P),
one has Gy € L>(T'P) and (8mn1//b)|rN € L2(I'N), and moreover,

|GoV L2y + | @an¥ DipxlL2m) < CIY Loy
for some constant C > 0 that depends only on the geometry of S2.

Proof. From the assumption on the angles at the boundaries, it is possible to find a smooth
vector field @ = (a1, )" and a constant § > 0 such that

a-n<-§ onIP,
o-n>4 on I'N,

where 1 is the outwards unit normal vector on I'® U T'N.
‘We now use the fact that it is possible to define the non-tangential trace at the boundary
of solutions of mixed problems of the type
Au = fin Q,
(3.4) u=fin
Uwp = 8 (anu)IFN = h,

provided that f € L2(Q), g € H (I'®) and h € L2(T'N).

We refer to [15], where this is proved for a class of bounded domains that includes
curvilinear polygons with angles smaller than 7, and to [47], where it is proved for un-
bounded domains that are the epigraph of a class of Lipschitz functions that includes
curvilinear broken lines with angles smaller than r; these two references (which are gen-
eralizations to mixed boundary conditions of classical results for the purely Dirichlet or
purely Neumann cases [19,33,36]) allow us to cover the configurations of Assumption 1.1.

It is also proved in [15,47] that under this regularity, it is possible to derive a Rellich
identity which reads

(3.5) / |Vu|2a-ﬁ—2/(ﬁ-Vu)(ot-Vu) = F,
r r
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with
F = /Q(V )| Vul? — 2/Q ((Va1)dxu + (Var)dzu) - Vu — Z/Q(oc -Vu) f.

(this stems easily from Gauss’ divergence theorem).
Applying this identity to y9 (that is, taking f = 0, g = ¥ and & = 0, we obtain

[1vvragi-2 [ ah@ vyt =r.
r rp
while F takes the form
F= [(F-alvp P =2 [ (Fandp® + (Vai:?) - vyt
Q Q
Decomposing | V2> = (0un¥?)? + (0,¥9)% on TP U TN, this can be rewritten as
f 0:9°) % ar + f (any?)? o -1 — z/ Y (- Vyh) = F - / (0x V).
o N o o
Decomposing & - V9 = a1 0,1 + 20, %" in the third boundary integral, we get

_ B2 02y . = 2 b
(3.6) /FD(azw oy +/FN(amw Va-fi=F /FD(axw) a2+2/FDalazw A,

from which, using the properties of & and Young’s inequality to control the last term, we
obtain that there is a constant C > 0 such that

[ @7+ [ @t <c( [ @i+ [ 1ve0P)

The result then follows from the estimates of Propositions 3.6 and 2.15. ]

Using similar tools, it is also possible to prove an ellipticity result on Go. More pre-
cisely, the proposition below shows that if € H 1/2(rP) and Goyr € L*(I'P) (and not
only in H'/2(T'P)"), then € H'(T'P).

Proposition 3.8. Let Q, I'P and I'N be as in Assumption 1.1. Then if ¥ € H'/2(I'®) and
Goy € L2(T'P), one has v € H'(I'°), and moreover,

[Vl gioy = C(1V giaeny + 1Go¥ L2y ).
for some constant C > 0 that depends only on the geometry of <.

Proof. We proceed as in the proof of the previous proposition, but construct the vector
field a in such a way that e - i = 0 on I'N. The identity (3.6) then becomes

—frb(axw)zaz - F—/Fb(azvfﬁ)zaz +2LDa182w58xw.
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As in the proof of the previous proposition, we can use Young’s inequality to obtain
that there is a constant C > 0 such that

0:V17 200y < C(IVY 1720y + 1Go¥ 7 2rmy)
= C(W’l[’{l/l(rD) + |G0W|i2(po)),

where we used Proposition 2.5 to derive the second inequality. The result then follows
directly from Proposition 2.15. ]

As a corollary, we can prove the fact that the operator Gy is self-adjoint. Such a result
is well known when 2 is bounded and when Dirichlet boundary conditions are imposed
on the whole boundary of Q (i.e., I'N = @), even if the boundary of Q is rough (see
for instance [6]); for unbounded domains, it is proved in [43,61] in the context of water
waves (the Dirichlet data is given on the surface of a strip of fluid, which is assumed to be
a smooth graph).

Proposition 3.8 allows us to simplify this proof and to generalize it to the present case
of corner domains with mixed boundary conditions. We will not use this result in the rest
of this article, but we state it for its independent interest. It is stated in the framework of
standard non-homogeneous Sobolev spaces.

Corollary 3.9. Let Q, TP and TN be as in Assumption 1.1. The Dirichlet-Neumann
operator Gy defined in Definition 3.4 admits a self-adjoint realization on L*(T'P) with
domain H'(T'P).

Proof. The operator Go: D(Gg) — L?(I'P) is obviously symmetric since for all v, ¢/ €
D(Gy), one has

(GoV, ¥ )2y = LVWI’ VY = (¥, Goy') L2 (rvy;

moreover, the domain D(Gy) is dense in L2(I'®) since by Proposition 3.7, it contains
HY(I'P).

The operator Gy is therefore closable; by abuse of notation, we still denote by Gg
its closure, which is also symmetric, so that D(Go) C D(Gy), where the domain of the
adjoint operator D(G{) is by definition given by

D(Gg) = {y € LX(I'®), 3C > 0, YY" € D(Go), |(¥, Goy")| < C|y'|2(rm)}-

For ¥ € L?(I'P), one can define Goy € H~1(I'°) by (Go, V) g-1_gp = (Y. Goy') for
all ' € H!(T'P).

Therefore, if ¥ € D(Gg), one actually has Goy € L?(I'®); by Proposition 3.8, this
implies that ¥ € H'(I'). To summarize, we have proved the inclusions H!(I'P) C
D(Go) C D(Gg) C HY(T'P). It follows that all these inclusions are equalities, which
proves the corollary. ]

We finally prove the following higher order ellipticity result, stating basically that
if Goy is in H'/2(T'P), it remains true that v is one order more regular. Note that in the
case where € is unbounded, we must consider ¥ € H'/2(I') rather than its homogeneous
version H/2(T'P),
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Proposition 3.10. Ler , T'° and TN be as in Assumption 1.1.

o If the domain 2 is bounded, then if ¥ € H/2(I'®) and Goy € H'Y2(T'P), one has
Ix¥ € Hl/z(FD), and moreover,

10x¥ 2oy < C(I¥ ] gaa oy + 1Go¥ g2 rm)),

for some constant C independent of .

o If the domain 2 is unbounded, then if ¥ € H'/2(T'°) and Goy € HY?(T'P), one has
v e H3/2(FD), and moreover,

W 32 oy < C(1¥ grzaoy + 1GoV g2y
for some constant C independent of .

Proof. We first prove the result in the case where Q2 is bounded. By Proposition 3.8, we
have

0x¥ 12200y = C(IV g2y + 1Go¥|L2om)).
so that, by Proposition 2.13, it is enough to prove that

10x V| /2oy = C(|W|H1/2(FD) + GoV | g1/2rmy)

to get the result.
An important step is to get estimate for the Neumann problem. This is done in the
following lemma, where we use the following functional spaces:

H2(Q) = (u e HY(Q), [ull 210 = Vil gigy < o0}

and, in the case where Q2 is bounded and identifying functions g on I'® as an (N + 1)-
uplet of functions defined on the intervals &; associated with the connected components
of I'P (see Assumption 1.1 for the notations),

N+1

H := {feLZ(Q),g = (g1.--..gN+1) € l_[ HP(E)). /Qf N /FD g},

j=1
endowed with the canonical norm of L2(Q) x ]_[j:'ql HI/Z(SJ-).

Lemma 3.11. Let 2 be as in Assumption 1.1, and assume moreover that S is bounded.
For all (f, g) € H, there exists a solution u € H?*(2), unique up to a constant, to the
boundary value problem

Au=f inQ,
du=0 onDN,
du=g onlP,

and there exists a constant C > 0, independent of f and g, such that

lull g2y = CICSL & m.
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Proof of Lemma 3.11. The existence and uniqueness up to a constant of a variational solu-
tion u € H' () to the boundary value problem stated in the lemma is classical.

Since €2 is bounded and because the angles at the corners of 2 are assumed to be
smaller than 7, we know that u € H?(Q) (see for instance Theorem 14.6 in [20], Exam-
ple 6.6.2 in [39], or Section 3.4 in [21]).

The mapping
N+1
(3.7) H*(Q)\R — L*(Q) x [ H?(&)).
i=1
ut— (Au’ (al’lu)lglx{o)v L] (anu)|8N+1X{0))’

is therefore an isomorphism of Banach spaces.

Since it is continuous, the bounded inverse theorem implies that its inverse is also con-
tinuous, so that there exists a constant C > 0 such that for all ( f, g) € H, the corresponding
solution u € H 2(R2) to the boundary value problem (defined up to a constant), satisfies

Il oy = CICE @)l .

We can now prove the proposition when €2 is bounded. Indeed, the harmonic exten-
sion 9 solves a boundary value problem belonging to the class considered in the lemma,
namely, with f = 0 and g = Go¥. We therefore have under the assumptions of the
proposition that ||wb||1_-12(9) < |Go¥r|g1/2. In particular, ||8x1p1’||1_~11(9) S |GoYr|gi2. By
the trace Theorem 2.16, and because the trace of d,¥Y on T'® is 3, v, this implies that
10x¥| g1/2(roy < [GoV|g1/2 Which, as explained above, is enough to get the result.

Let us now consider the case where €2 is unbounded. As in the proof of Lemma 2.20,
we consider for the sake of clarity the reference configuration of Figure Ic, for which
N =1and & = (x,x}) and &, = (x}, +00) with x}) > —oco. The general case does not
raise additional difficulty.

We denote as usual by y9 the harmonic extension of ¥/; since ¥ belongs to H'/2(I'),
we have % € H1(Q) and moreover ||y9 lz1@) < ¥ |g1/2¢rpy- We also know from Propo-
sition 3.8 that ¥ € H'(I'°) and || g1y < C(|¥| g2y + |Go¥|L2(rp)) (We use the
fact proved in Proposition 2.13 that L2(I') N H '/2(I"®) can be identified with H '/2(T'P)).

Introduce M > x; and x s, a smooth positive cutoff function defined on Q, such that
A =00nQN{x <M}and ypy = 1on Q N {x > M + 1}, and satisfying 9, ypsr = 0
onTP U TN,

We further decompose

VOo=di+ with ¢=0-)y" and ¢ = gy
Since by definition Goyr = (8zw5)|FD, we get that
(and)l)lr[) =1 - xm)Go¥ and (and)r)lrn = xmGoV.

Let us first examine ¢; and then ¢;. B

Let I"® be a smooth curve parametrized by a function b defined on (xj, M + 2), coin-
ciding with the bottom parametrization b on (xy, M + 1), increasing on (M + 1, M + 2)
and such that limy_, 3742 15(x) =0.
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The restriction of T'°P) and the adherence of ' enclose a bounded domain | which
satisfies Assumption 1.1. Moreover, the function ¢, solves a boundary value problem that
belongs to the class considered in Lemma 3.11, with f = —(Aya)¥9 —2Vyar - Vb
and g = (1 — ym)GoV.

Since || fllz2(q) < IRl H1(q), We easily deduce from the lemma and the trace theo-
rem that (@) |5 _yysa € H32(I® N {x < M + 2}) and that its norm is bounded, up to
a multiplicative constant, by |Go¥|g1/2(roy + [V | g1/2(rvy-

By definition of ¢, and because (1 — ys) vanishes for x > M + 1, this implies that

(3.8) |(L = xs) V| ms2@oy < [Go¥ g2y + ¥ g2y

Let us turn now to investigate ¢;. We consider here a smooth extension b of b, which is
defined on R and such that b = b on {x > M} and infg b > —o0, supg b < 0. We remark
that the extension of ¢, by 0 on the strip §; := {(x,z) € R2,b(x) < z < 0}, denoted by ¢,
solves

Ap =—f in ;.
oy = xmGo¥ on{z = (2},
onpy =0 on {z = b},

where f denotes the extension of f by zero on Sz and é&’p the extension by zero of Gy
to R.

The classical variational estimate yields || V|| L2(sp) S IRl Hi@)- If b is constant,
then applying dx to the equation (we actually should use a mollified version of dy, or
differential quotients and then pass to the limit in order to manipulate only meaningful
quantities, but we omit these classical technicalities for the sake of clarity and refer for
instance to the proof of Lemma 2.38 in [43] for the details), we obtain

Adtp = 05 f in 85,
0n0x¢r = 0x(xmGoy) on{z = Q}?
0n0x =0 on {z = b}.

We therefore get the variational estimate

IVOx ell2as.y < Ox(xmGoV) dxd| + | | xS dx
55 {z=0} S5

< (1Go¥ gv2@oy + 1/ Iz2csp) 19xell a1 s

where we used the trace theorem to control the first term of the right-hand side in the first
inequality, and integrate by parts to control the second one.
We can therefore conclude that

||ax$r||H1(SI;) S ¥ a @) +1Go¥ | giaoy) < (W g + 1GoW i)
We then deduce from the trace theorem and the definition of (Er that

(3.9 XV 32y < 1GoV | ey + [V gi/2@py-
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When b is not constant, then one can go back to the case of a flat strip using a dif-
feomorphism as in Chapter 2 of [43] and show without difficulty that this estimates still
holds.

The result is then a consequence of (3.8) and (3.9). ]

4. Well-posedness in the energy space and consequences

We show in this section that the evolution equation

{m;—%w:ﬁ

4.1
@D Y +gl =g,

on Rt x TP,

with initial condition

4.2) CV)eo = €™ ™),

is well posed for data in the energy space, and regular in time under additional assump-
tions.
We will often write (4.1) in the abstract form

4.3) ;.U + AU = F,
withU = (£, ¥)", F = (f.g)" and

(0 -Gy
A_(g 0).

A difficulty when dealing with the Cauchy problem (4.1)—(4.2) is that the natural
energy space L2(I'°) x H'/2(T'P) associated with the equations is only a semi-normed
space.

When T'P is bounded, it is possible to remove this difficulty by working with ¥ in
the realization J¢/2(T'P) of H'/2(I'®) introduced in §2.8; indeed, we know by Proposi-
tion 2.29 that #1/ 2(I'P) is a Banach space. Imposing in addition a zero mass condition
on¢ (i.e., frD ¢ = 0), we can show in §4.1 that the operator A is skew-adjoint, from which
the well-posedness of (4.1)—(4.2) is deduced in §4.2 using semi-group theory.

When I'P is unbounded, this approach no longer works since the zero mass condition
fr‘D ¢ = 0 does not make sense anymore. We therefore construct a solution by a dual-
ity method in a semi-normed functional space of function of space and time. Instead of
working simply with a realization of HY 2(I'P), we need to introduce a realization of this
functional space that involves also the time variable. We show that this realization can be
physically interpreted as a convenient choice of the Bernoulli constant. A well-posedness
result is established in this framework in §4.3.

Under additional assumptions on the data, we show in §4.4 that it is possible to con-
struct solutions that are more regular in time. We then investigate in §4.5 whether it is
possible to deduce space regularity from this time regularity; we show in particular that
proceeding like this, one can reach the H'(I'®) x H3/2(I'°) regularity but going above
this threshold requires smallness assumptions on the angles at the corners of the fluid
domain.
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4.1. Skew-adjointness of the evolution operator when I'” is bounded

When TP is bounded, then we recall that J21/2(T'P) consists of all the f € H/2(I'®) such
that [rp f = 0. We define similarly

L2(TP) = {f e L>(T®), [ f =0},
(4.4) s i
HETP) ={feH(TP), (o [ =0}, (s=0,1/2).

Let us define also )
X = xZ(FD) % J€1/2(FD);

it forms a Hilbert space for the scalar product
(€1, 1), (82, ¥2))x = (81, 82) 2oy + (Go¥1, ¥2),

where we recall that by definition,

(GoVr1, ¥2) =/QVW15'VW§);

indeed, by Proposition 3.6, (Go¥, ¥) defined a semi-norm equivalent to | - | ;7 /2(rpy» and

by Proposition 2.29, is therefore a norm on Jkl/z(FD), and J%I/Z(FD) is a Hilbert space
for the scalar product (Go¥r1, ¥2).
The following proposition shows that A is skew-adjoint for this scalar product.

Proposition 4.1. Let Q, I'P and TN be as in Assumption 1.1. If TP is bounded, then the
operator A admits a skew-adjoint realization on X with domain J'/*(I'®) x #(I'P).

Proof. The operator A: D(A) — X is obviously skew-symmetric, since for all U; =
(¢1,v¥1) and U, = (&2, ¥2) in D(A), one has

(U1, AUz)x = —g(81, GoY2) + g(¥1, Golo).

This shows that
(U, AUz)x = —(Uz, AUy)x,

and therefore that A is skew-symmetric.
Moreover, the domain D(A) is given by

D(A) = (£3(T°) N #/2(TP)) x {y € #'/2(TP), Goy € £2(TP)};

since [pp Goyr = O for all € H'/2(I'®) by Green’s identity, and using Proposition 2.13,
we can rewrite

D(A) = #'/2(IP)) x {y € #'/2(IP). Goy € L*(IP)}.
By Propositions 3.7 and 3.8, we get that

{y e #2(TP), Goy € LA(TP)} = XV2(TP) n HY(TP),
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and therefore that D(A) = #¢1/2(T'P)) x J1(I'P). Since D(A) contains D (I'P) x D(I'P),
itis dense in X by Proposition 2.23. The operator A is therefore closable; by abuse of nota-
tion, we still denote by A its closure, which is also symmetric, so that D(A) C D(A*),
where the domain of the adjoint operator D(A*) is by definition given by

D(A*) = {U eX, 3C > 0,YU' € D(A). |(U. AU )x| < C|U’|x}.

In particular, if Ue D(A*), then ¢ € £2(I'°) and ¢’ € #'(I'°) > (¢, Go') can be
extended as a continuous linear form on #!/ 2(T'P); by the Riesz theorem, there exists a
unique g € #/2(I'°) such that (¢, Goy') = (g, Goy'), for all ¥’ € J1/2(T'P). It follows
that ¢ = g and therefore ¢ € #¢1/2(TP).

One also has that ¥ € #1/2(I'P) and that

V¢ e #V2(TP), (Goy,l') < CI |2y

If ¢’ € H'/2(T'P), then denoting
no._ L /
@)= ey [, ¢
we have ¢’ — (¢') € #¢1/2(T'P), and therefore
(Goyr, (§' = (E')) = CIT" = ()2 rm)-

Since moreover (Gor, (¢')) =0 and because |¢’ — (') |i2(I‘D) < 2|§/|12d2(rD)’ we deduce
that
v e HY2(IP),  (Goy.¢') < 2C1¢ |2(ro).

This shows that Goy, which is well defined in FH1/2(IPY is actually in L2(I'). By
Proposition 3.8, this implies that ¢ € #'(T'P).
We have therefore proved the inclusions

HY2(P) x #1(TP) ¢ D(A) € D(A*) € HY/2(TP) x #1(TP).

It follows that all these inclusions are equalities, which proves the proposition. ]

4.2. Well-posedness theorem when I'? is bounded

We can now prove that the Cauchy problem (4.1)-(4.2) is well posed, in the weak sense
in the energy space £2(I'°) x #1/2(I'P) and classically in #/2(I'°) x #1(I'P).
Let us first recall the definition of the Hilbert space X and introduce the space X;:

(4.5) X = £2(®) x #Y2(rP) and X' = H#V2(P) x H1(TP),
where we recall that for U = (¢, )", one has
UG = (U.U)x = gl¢agoy + (Gov ¥):

we also recall the fact that | - |x is equivalent to the canonical norm of £2(I'®) x ¢ 1/2(T'P)
stemming from Proposition 3.6. We also endow X! with its canonical norm.
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Theorem 4.2. Let 2, TP and TN be as in Assumption 1.1, let X and X! be as defined
in (4.5), and assume moreover that TP is bounded. Let F = (f.g)" € C(R':;X). For
all U = (&, ") € X, there is a unique weak solution Ue C(RT;X) to (4.1)—(4.2).
Moreover, one has that

t
Vi=0. UMk < UMk + / F()]x dr',
0

with equality if F = 0.
If in addition (¢, ") € X! and F e C'(RT;X) then the solution U belongs to
CR";XHNCI'RT;X).

Remark 4.3. The zero mass assumption is not restrictive. Indeed, if

01=/ é‘i“ and cz=/ 1//i“
D D

are such that |c1| + |c2| > 0, one can look for (¢, y) under the form { = ¢; + § and
W = ¢y —gert + r; then (Z V) solves the same equation, but with initial data that satisfy
the zero mass assumption.

Proof of Theorem 4.2. Since A is skew-adjoint on X, it generates a unitary group on X;
this proves the first part of the theorem when F' = 0 since the conservation of energy is a
consequence of the fact that the group generated by A is unitary. Moreover, if Uy € D(A),
then there is a unique solution U € C(R*;X!) N C1(RT;X) to the equation U + AU =0
such that U(¢ = 0) = Uy, and where X! denotes D(A) equipped with the graph norm. As
seen in the proof of Proposition 4.1, X! can be identified with #1/2 x F1(I'P). This com-
pletes the proof in the case F' = 0. The general case classically follows from Duhamel’s
formula. ]

4.3. Well-posedness theorem when I'P is possibly unbounded

The proof of Theorem 4.2 relied on the fact that it was possible to work with the realiza-
tion #1/2(I'°) of H'/2(I'P) provided that we imposed the zero mass condition fFD =0
on¢.

In the unbounded case, this is no longer possible because the integral [rp { might
not be defined. It is however possible to state the following result, but with the spaces X
and X! now defined as

(4.6) X =L*T°) x HY2(r'®) and X'= HY?>(P) x HY(TP);

note that contrary to the definition (4.5) of these spaces in the bounded case, X and X are
now only semi-normed spaces.

Remark 4.4. Let us consider the homogeneous problem d,U + AU = 0 with initial con-
dition U|,_, = 0. The fact that X is a semi-norm space implies that uniqueness cannot be
deduced from energy conservation. Indeed, any couple of the form (¢, ¥) (¢, x) = (0, ¥ (¢))
has zero energy. However among those functions, only those for which ¥ (¢) = v is time
independent satisfy 9, U + AU = 0 almost everywhere on I'°, and among those, there is
only one, corresponding to ¥ = 0 that solves the initial condition U),_, = 0. In the theorem
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below, when we say that there is a unique solution U € C(R™;X) to (4.1)-(4.2), we under-
stand that the equation and the initial condition on v are not only satisfied in H'/2(T'P)
but also almost everywhere.

In the statement below, compared to Theorem 4.2, the assumptions that I'P is bounded
is removed, and no zero mass assumption is made on the data.

Theorem 4.5. Ler 2, TP and TN be as in Assumption 1.1, and let X and X! be as defined
in(4.6). Let F = (f.g)" € CRT;X). For all U™ = (&", ") € X, there is a unique
solution U e C(R';X) to (4.1)~(4.2). Moreover, one has

t
Viz0, [UOR < UG+ / PR dr,
0

with equality if F = 0.
If in addition (¢™, y'™) € X! and F € CY(R*;X) then the solution U belongs to
CRT:XH) N CYRT;X).

Remark 4.6. In the bounded case, we defined the space X as X = £2(I'P) x #1/2(I'D),
where we recall that #/2(I') is the realization of the semi-normed space H !/2(I'P)
consisting of its elements that have zero mean on I'°. In order to solve (4.1)—(4.2), we had
to impose a similar zero mean condition on ; it was crucial in the proof of Theorem 4.2
that these zero mean conditions were propagated by the equations.

In the unbounded case, one can also define a realization #1/2(I'P) of #1/2(I'P)
(see §2.8); unfortunately, this realization is not compatible with the equations in the
sense that the constraint used in (2.14) to define this realization is not propagated any-
more by the equations. As we show below, instead of working with a realization of the
space H'/2(I'P), which is a homogeneous space of functions of the space variable, we
need to work with a realization of the space L2([0, T]; H/2(I'®), which is a homoge-
neous space of functions of the space and time variables. The idea is the following: we
construct a solution by a duality method in L?([0, T]; X); with X now defined by (4.6);
since this space is only semi-normed, the equations (4.1) are only satisfied up to some ele-
ment of the adherence of 0 in L2([0, T]; X). This can be physically interpreted as the fact
that the Bernoulli equation (the second equation in (4.1)) is satisfied only up to a constant
in time. Setting this constant equal to 0 (and imposing that the initial condition is satisfied
almost everywhere) provides us with the relevant realization of L2([0, T']; X).

Remark 4.7. When I'? is bounded, one can apply Theorem 4.5 if the zero mass assump-
tion does not hold, instead of proceeding as in Remark 4.3.

Proof of Theorem 4.5. The structure of the proof is the following: we first show a priori
estimates for regular enough solutions; by a duality argument, we then construct a weak
solution. In order to prove that it is unique, we use a mollification in time of the equations
to approximate this weak solution by a convergent sequence of more regular solutions
when the initial data is equal to zero. The energy estimate applies to these approximations
and passing to the limit, we deduce that the weak solution also satisfies it; it is therefore
unique. We then extend the result to the case of non-zero initial data, and prove the higher
order regularity stated in the second part of the theorem. The a priori energy estimate is
provided by the following lemma.
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Lemma4.8. Let T > 0. There exists a constant C > 0 such that, forall V € Hl([O, T1;X)
OLZ([O, T];Xl) one has, forall0 <t <T,

vk = (ol + [ 10+ AVE).

Proof of Lemma 4.8. Let us write G = (d; + A)V. Taking the X (non-definite) scalar
product of this equation with V', and since (AU, U )x is well defined and equal to 0 when
UeX!, we get

S SR =6V

24 X TN

from which the result follows easily. ]

Remark 4.9. Reversing in time, we also get that for VV € H'([0, T];X) N L2([0, T]: X1)
one has, forall0 <t < T,

T
vk = (Vg + [ 100+ AVE)

This a priori estimate can be used to run a duality argument and establish the existence
of a weak solution. Special attention must be paid to the fact that we work with a semi-
normed space. Taking the quotient of this space by the adherence of zero for the semi-norm
makes it a Banach space; the proof shows that setting the Bernoulli constant equal to zero
in the second equation of (4.1) is equivalent to choosing a particular representative of the
solution in this quotient space.

Lemma 4.10. There exists a weak solution U € L?([0, T; X) to the initial value problem
(4.1)=(4.2).

Proof of Lemma 4.10. Let us introduce the space
€ ={VeH'([0.T]:X) N L2([0, T]:X"), V(T) = O}:

from Remark 4.9, we get that forall V € § and 0 <t < T, one has

T
W@&SC/I@+AW&
0

the operator (—d; — A) is therefore one-to-one on & and we can therefore define a linear
form £ on (—d; — A)& by

T
€0 = Ay = [ FO VO + U VO,
0
Using the above estimate, we easily get that
E((_at - A)V)z = C(|F|22([0,T];X) + |U(0)|§§)|(_al - A)V|22([0’T];X)v

so that £ is continuous for the semi-norm | - |22([0 T1X)"
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By the Hahn—Banach theorem on semi-normed spaces, £ can be extended as a lin-
ear continuous form on L2([0, T]; X). We can canonically associate to £ a continuous
linear form, denoted by £°, on the Hilbert space L?([0, T];X)/K, where K is the adher-
ence of 0 in L2([0, T]; X), which consists in all functions V € L2([0, T]; X) such that
[T V@)% di = 0, thatis, K = {0} x L2([0, T]; R).

Since L2([0, T];X)/K is a Hilbert space, one can use the Riesz representation theorem
to deduce that there exists U® € L?([0, T]; X)/K such that

(=9, —A)V)®*) = (U*, (=0; —A)V)12qo.1):x), forallV €€,
and where ((—3; — A)V)* denotes the class of (—9;, — A)V in L2([0, T];: X)/K.

Since by definition £°*(((—d; — A)V)®) = £((—d; — A) V), this means by the definition
of £ that

4.7 /0 (F(1), V(t))x dt + (U™, V(0))x :/0 (U@), (=9 —A)V(1))x dt,

where U = (E, V)T € L2([0, T); X) is any representative of U*.
For all V € D(I'®)2, we have

T T 5
/ (F(), V())x dt =[ {0 + AU (@), V(1))x dr.
0 0

This implies that (d; + A)(7 — F belongs to K; in particular, there exists a function ¢ €
L?([0, T]; R) such that

0:¢ — Gol/f =/

Y +gl=c+g
is satisfied almost-everywhere. It is possible to take ¢ = 0 by taking a different represen-
tative of U®, namely, U = (¢, %) with¢ = Cand ¢ = ¥ — fot c(¢")dt’; this representative
is still defined up to a time independent constant. We can then use the equation to get
that 9,U € L2([0, T]; (HY/2(I'°Y + L2(I'®)) x (L3(I'®) + H'/2(I'®)) and therefore
U e C([0, T]; (HY2(PY + L2(T')) x (L3(T'P) + HY2(T'P)), and we get from (4.7)
that U(0) = U™ + (0, ¢o)", for some co € R. Since v is defined up to a constant, we can
choose in such a way that ¢y = 0. ]

We can now show that the weak solution constructed above can be approximated by a
sequence of strong solutions.

Lemma 4.11. Let F € L*([0, T]; X). The Cauchy problem (4.1)—(4.2) with initial data
U™ = 0 has a unique weak solution U. Moreover, U € C([0, T|;X) and satisfies the energy
estimate of Lemma 4.8, and it is a limit in C ([0, T]; X) of a sequence U¢ € H' ([0, T];X) N
L2([0, T]; X1) such that U¢(0) = 0 and (9; + A)U® — F in L*([0, T];X) as ¢ — 0.

Proof of Lemma 4.11. In order to construct the sequence (U?),, we need to introduce
mollifiers in time.

Ifue L2((—oo, T), then we define, foralle > 0and 0 <¢ < T,

t ]
Jou(t) = ¢! / S/ y(s)ds = ¢! / e % u(t — s) ds.
—00 0
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The operators J, and €9, J, are uniformly bounded on L2((—o0, T') and we have that
|Jeu — ulr2(r0,77) — 0 as e — 0. Notice also thatif u € H'(—00,T), then 8; Jou = J,0;u.

If U™ = 0 and U an associated weak solution (as provided by Lemma 4.10), then we
can extend U by zero for negative times; this extension, still denoted by U, is a weak
solution to (4.1) on (—oo, T').

Denoting U; = J U and F, = J . F, we get after applying the mollifier J, to (4.1)
that 9, U, + AU, = F, in the weak sense. Since d,U, = 9,J.U, we get from the afore-
mentioned properties of J, that 9, U, and F; are in L?((—o0, T); X). From the equations,
this implies Go¥¢ € L2((—o0, T); L2(I'P)) and ¢¢ € L?((—o0, T'); H'/2(I'P)). Together
with the fact that U¢ € L?((—oo, T); X), this implies that U¢ € L?((—o0, T): X1!).

We have thus constructed a sequence of functions U¢ € H'([0, T]; X)N L2([0, T]; X;)
that converges to U in L?([0, T]; X) and such that F¢ = (3; + A)U? converges to F
in L2([0, T];: X) as ¢ — 0. Since we have enough regularity to apply Lemma 4.10, we
can apply the energy estimate to U, — U, and get that the sequence (U;), is a Cauchy
sequence in C([0, T]; X) and therefore converges in this space as ¢ — 0. Its limit U
therefore belongs to C([0, T']; X) and satisfies the energy estimate. Uniqueness follows
directly, up to a time depending constant for y; as above, uniqueness follows from the
fact that the equation and the initial data must be satisfied almost everywhere. ]

In order to prove the first point of Theorem 4.5, we need to consider the case U in £ 0.
By density of X! in X, it is enough to consider U™ € X!,
In this case, U := U — Uj solves

(0; +A)U = F,

with F = F — AU™ € L2([0, T]; X).

Since U(0) = 0, we can apply Lemma 4.11 and denote by U* the approximated
sequence furnished by the lemma. The sequence (U¢), defined by U¢ = U™ + U*® is
therefore an approximating sequence of U that has enough regularity to apply the energy
estimate of Lemma 4.8. As in the proof of Lemma 4.11, we can deduce that the weak
solution to (4.1)—(4.2) is unique, belongs to C ([0, T']; X) and satisfies the energy estimate.

In order to prove the second point, we now consider U in e X1 50 that

UM := —AU™ + F(0) € X.

By the first point of the theorem, there exists therefore a unique solution Uy € C (10, T]; X)
to (4.1) with initial data U}" and source term 9, F.

We then define U € C!'(R*; X) by
- . t
g=un +/ Us;
0

in particular, we have 8,(7 = U, and therefore
U + A3, U =9, F

and ~ 4 _ ‘
(atU)|t:0 = Ulm’ U|t=0 =U"
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Integrating in time, we therefore get
8 tU + Aij == F )

so that U and U solve (4.1) with the same initial data U in By uniqueness, we deduce
that U = U, so that U € C([0, T]; X). Using the equation, this implies that AU €
C([0, T); X), and therefore that Ue C([0, T]; X!). This concludes the proof of Theo-
rem 4.5. ]

4.4. Higher order time regularity

We have seen in Theorems 4.2 and 4.5 that if U™ € X! = {Ue X, (~A)U € X} endowed
with the graph norm and F € C'(R™; X), then the solution U to equation (4.3) belongs
to C'(R*;X) N C(R*;X"), with X defined by (4.5), when I'" is bounded and by (4.6)
otherwise. In order to study time regularity or order n € N, we need to introduce X" as

X" ={UeX,V0</<n, (AU eXJ},

endowed with the semi-norm |U |x» 1= 27=0 |(—A)’ U |x; for time depending function,
we also define the space Vi for T > 0 by

48)  Vp:={UeC"(0.T:X). YO < j <n, (AU € C"7/([0.T]: X} :
forall t € [0, T] and U e VZ, we also use the notation
n .
U@, =10 U@) |- -
Jj=0

We show here that if F € V7 and U in are such that [|U(0)]||,, as defined above is finite,
then the solution U provided by Theorem 4.2 or 4.5 (depending on whether I'P is bounded
or not) belongs to V..

Corollary 4.12. Let Q, TP and TN be as in Assumption 1.1. Let T > 0 and n € N*. If
UreX"and F € V7 then the solution U to (4.1)—(4.2) furnished by Theorem 4.2 if T D
is bounded or Theorem 4.5 if T'® is unbounded belongs to V7 and for all t €0, T],

oI, = MO, +/0 NFEH, de’.

Remark 4.13. We can of course use the equation to write

j—1
U)o = (A U™ + D (A @7 F) L.
k=0

so that [|U(0)|||,, can be bounded from above in terms of U™ and F, namely,

IOy < 1U™5cn 4+ I O)l5—s-
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Proof of Corollary 4.12. The proof is the same in the bounded and unbounded case. One
just has to apply the method used in the proof of the second point of Theorem 4.5 to get
that Ue C"([0, T]; X) and that forall 0 < j + k <n, (—A)jan is a strong solution to
the initial boundary value problem

3/ [(—~A) 35U + A[(-A) U] = (~A)/0*F onRT x TP,

with initial condition [(—A)7 kU lj,—o so that we can apply the energy estimate of Theo-
rem 4.5 and obtain

(CAY U Ix < |(~AY 3 U©O)]x + / (~AY 3% F(t)|x dr',
0

from which the result follows easily. ]

4.5. Consequences on the space regularity

When n = 2, we show that it is possible to deduce space regularity from the time regularity
of the previous section. For higher values of n, this is still possible, but one has to impose
smallness conditions on the corners of the fluid domain. Let us start with the case n = 2.

Corollary 4.14. Let Q, TP and TN be as in Assumption 1.1. Let T > 0 and U™ € X2,
F e V%. Letalso U € V% be the solution to (4.1)—(4.2) furnished by Corollary 4.12.

e If TP is bounded, then U also belongs to C([0, T]; H'(T'®) x H32(I'®)) and there
exists some constant C > 0 independent of U such that forall0 <t < T,

t
U@ g1 roperrsrngey < € (10152 + IF O + [0 IF@I ar).
o If T is unbounded, and if moreover ¥ € L?>(I'°) and g € L'([0, T]; L*>(I'P)),

then U also belongs to C ([0, T]; H'(I'P) x H3/2(T'®)) and there exists some constant
C > 0independent of U such that forall0 <t < T,

U g1 (royw 3200y = C(|W“|L2(1‘D) + U™ x2 + I F O]l
t
+ [ 0@ lzaan + IFEI) ).

Remark 4.15. In the unbounded case, if the initial data Y™ is not in L2(I'P), then one
can write U = U* + U®, with U := (0, (1 + Go)~'v™)" and U* solving

—1,/.in
0,U* + AU* = F*,  with Fﬂ;=F+(G0(1+gO) 1//)

and initial condition ' ‘
Uf = (" Go(1 + Go) Ty
Since Go(1 + Go)~'yi™ € L2(I'®), (1 + Go) 'y € HY/2(T'P) and

1Go(1+ Go) "™ 12 + (1 4+ Go) Y™ gue S V" | g1/
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we can apply the second point of the corollary to U*. The solution U can therefore be
represented as the sum of a time independent function U” € X2 and a perturbation U# €
C([0, T]; HY(T'P) x H¥2(T'P)).

Remark 4.16. As commented in §1.3.3 of the introduction, we are here at the critical
regularity threshold for v, namely d,v¥ € H'/2(I'®). It is therefore worth considering
whether the assumption U™ € X? hides some compatibility condition on . This assump-
tion implies in particular that Goy™ € H'/2(I'®), which in turns implies, as we saw
in Proposition 3.10 , that (y™)? € H2(R2), and therefore that (8x(wi“)f’)\r e HV/2(T).
Since (0 (W“)f’)|FN vanishes in the vicinity of the contact point, this implies that dx¢ =
(Bx(l//i“)f’)|FD belongs p'/2L? (see Theorem 1.5.2.3 in [27]), which can be viewed as
weak form of the compatibility condition d,{ = O that arises, as we saw in the intro-
duction, when ((¢™")?) € H2%4(Q), with & > 0. Finally, since Corollary 4.12 implies that
Goy € C([0, T]; H'/2(I'), this compatibility condition is propagated by the flow.

Proof of Corollary 4.14. Applying Corollary 4.12 with n = 2 shows directly that the solu-
tion U(r) € VZ satisfies

2 t
S IAY VO = € (10 + IFOL + [ 1Pl ).

Jj=0

with some constant C . Consequently, using this estimate, and omitting the dependence on
time for the sake of clarity, we know that

te HY2(P), v eH'(TP), GoteL*TP) and Goy € HV*(TP),

and that they can all be controlled by the right side above.

When I'P is bounded, and thanks to Proposition 3.10, we know immediately that
Ve H3/ 2(I'P) with the desired estimate. Moreover, we also know from Proposition 3.8
that £ € H1(I'P) with the desired estimate.

When I'P is unbounded, the additional assumptions imply that ¥ = ™" + fé (g—g0)
is in C([0, T]; L?) and that for some C > 0,

t
VO<t =T, [Y@)lr2qr) = C(|1/fm|L2 +/0 ()22 + |g(t/)|L2) dr’;

we can therefore use the second point of Proposition 3.10 to complete the proof of the
corollary. ]

When n > 3, it is still possible to infer space regularity from the time regularity, but
this requires a smallness assumption on the angles of the corners of the fluid domain.

Corollary 4.17. Let n € N* and Q, TP and TN be as in Assumption 1.1, and assume
moreover that the angles at each corner point between T'N and TP are strictly less than
2/n. Let T > 0and U™ e X", F € V3. Let also U € V. be the solution to (4.1)~(4.2)
furnished by Corollary 4.12.
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o If TP is bounded, then U also belongs to C([0, T]; H"/2(I'®) x H®+tD/2(I'PY) and
there exists some constant C > 0 independent of U such that forall0 <t < T,

!
|U(f)|Hn/2(FD)xH(n+1)/2(rD) = C(|U1H|X" + EO) ;-4 +/(; IEEHI, dt,)-

o If TP is unbounded, and if moreover ™ € L*>(I'°) and g € L'([0, T]; L>(I'P)),
then U also belongs to C([0, T]; H"?(T'P) x H®*+D/2(T'P)) and there exists some
constant C > 0 independent of U such that forall0 <t < T,

[U@)| gnr2oyx o2 oy < C(|Win|L2(FD) + 10" |xn + IIF Ol

+ [ Qs@)lzaen + NP ).

Remark 4.18. For n = 3, the assumption that the angle is smaller than 120 degrees
still allows a perpendicular contact. With the better regularity enjoyed by the solution,
the compatibility condition at the contact point now holds in the strong sense for v,
namely, dx ¥ = 0; moreover, we also have now a compatibility condition on ¢, but only in
weak form, namely, 0, € p'/2L2 near the contact point. With the same arguments as in
Remark 4.16, if U™ e X3, then one necessarily has 9,y¥™ = 0 and 3,¢™ € p'/2L2(I'P)
and these conditions are propagated by the equations. The contact angle remains therefore
equal to 77/2 consistently with the arguments of [3]. On the contrary, initial data, even if
they are very smooth, cannot be in X” with n > 2 if the initial contact angle is not /2,
that is, if d,¢™™ # 0 at the contact point. In this situation, further regularity far from the
corner can be obtained with weighted estimates as in Sections 5 and 6. Let us mention
however that, as shown by the example of the Stokes wave given in the introduction, the
most relevant possible obstruction to the argument of [3] comes from the nonlinear terms
not considered in this article.

Proof of Corollary 4.17. Proceeding as in the proof of Corollary 4.14, the result follows
easily if we can establish that the solution u to the elliptic boundary value problem

Au=f inQ,
oy =0 onIN,

du=g onIP,

belongs to H7//2t1(Q) forall 0 < j < n if g belongs to H®~1/2(I'P)_If Q is a bounded
domain, this is established as in the proof of Lemma 3.11 since the fact that the map-
ping (3.7) is an isomorphism of Banach spaces if the angles at the corners of 2 are smaller
than s, is a special case (corresponding to n = 2) of a more general theorem stating that

N+1
Hn/2+l(Q)\R — Hﬂ/2—l(Q) % 1—[ H(n—l)/2(8j),
j=1
u— (Au, (anu)\glx{o}, ey (8nu)|8N+lx{0)),

provided that the angles are all strictly smaller than 27r/n. The generalization to the case
where €2 is unbounded is then obtained as in the proof of Proposition 3.10. ]
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5. Commutator estimates with weighted derivatives

We have so far constructed, in Corollary 4.12, solutions that are regular in time, more pre-
cisely, that belong to V7, with V7 defined in (4.8). We have also shown in Corollary 4.14
that for n < 2, this time regularity could be used to obtain space regularity, namely that
the solution U = (¢, )" belongs to C([0, T]; H"/?(I'?) x H@+1/2('P)) We then have
proved in Corollary 4.17 that in order to extend this result to n > 3, one has to make small-
ness assumptions on the angles at corners of the fluid domain due to the limited elliptic
regularity in corner domains.

In order to obtain space regularity without making any smallness assumption on the
angles, we can use weighted estimates. Such estimates are obtained by deriving energy
estimates for weighted derivatives of the solution, the weighted derivatives being of the
form pd,, where p is a bounded function that behaves, near each boundary point of I'°,
as the distance function to this boundary point.

This allows to get high order regularity estimates of the solution in the interior of I'P,
even if the regularity near the boundaries is no larger than H!(I'®) x H3/ 2(T'P). Applying
(p0x)’ to (4.3), one obtains formally

0:(p0) U + A(pdx) U = (pd) F + ([<pax)-:) , Go]w) |

so that one can expect to recover an estimate on |(pdy)’ U|x from Theorem 4.2 or 4.5
provided that the commutator estimate [(0dx)’, Go]i can be controlled. This section is
devoted to derive estimates for this commutator.

We introduce several notations in § 5.1 and then construct in § 5.2 the weight function p
which is defined on Q. In §5.3, we construct an extension 7" of the tangent vector t defined
on I'*; this extension is used to construct an extension X = pT -V defined on Q U I'* of
the weighted derivative pd, used to measure space regularity on I'P. This vector field X
is then used in §5.4 to measure regularity of the harmonic extension ¥9; more precisely,
we show that X"y is well defined in H(Q) if (pdyx)/ v € H'/2(I'®) for 0 < j < n;
moreover, we show that X” 9 is equal to ((pd,)¥)? up to lower order terms in H ().
Estimates for the commutators [(pdx)’, Go]V are then derived in §5.5.

To simplify the computations, we assume from now on that the immersed objects and
the bottom are not curved near the contact points with the surface of the water.

Assumption 5.1. Assumption 1.1 is satisfied, and moreover, T'N is flat in the vicinity of
each corner.

5.1. Notations

We use the notations of Assumption 1.1. On each point of I'*, we denote byt the right-
wards unit tangent vectors (on FW this means that it is oriented from C; ; D to C ) while
n = t stands for the normal Vector Let us denote by € the set of all finite corners of I',
which is the union of the set of left finite corners €' and right finite corners €,

€' ={C"(1<j<N). Cyqifitis finite},

G e=eue with ® . e
€ ={C;" (1 =] =N), G ifitis finite}.
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For ¢ € €, we denote by (r© (x,z),0© (x, z)) the polar coordinates of the point M (x, z) in
the polar frame centered at the corner ¢ and with 8¢ = 0 corresponding to the horizontal
half-line starting from c¢ and unbounded in the right-direction. For all M € Q, we also

denote by er(c) (M) the unit radial vector,
1
lcM |
According to Assumption 5.1, in the neighborhood of each corner, the fluid domain

is a portion of half-cone with interior angle (®; more precisely, there exist positive real
numbers R© > 0 such that Q© := Q N B(c, R©®) are given by

QO = {(X,2),0 < r9x,z) < RO, —0© < §©(x,2) < 0} ifceer,

QO ={(X,2),0 < r9x,z) < RO, —7x < 09(x,2) < =0}  ifcee,

e© (M) = M.

and where 0 < ©© < 2. The numbers R© > 0 are chosen small enough, in order for
the sets Q(© to be disjoint.

Figure 3. The sectors and the tubular neighborhoods.

Let us now denote by y: R4 — R a smooth positive function, compactly supported
in [0, 1), equal to 1 on [0, 1/2) and with values in [0, 1]. We then introduce

r© (x,z)
R© )

with R as in the previous section; taking the R smaller if necessary, we can suppose
that

(5.3) ¥© =0 onSuppy©ifc#£c (c,c’€¥).

(5.2) x9(x.z) = x‘(

For all 0 < pg < R(C), we also denote by Q,(,f)) C Q© the domain
Q© = Q@ nB(c.pp) ifcet:
if Cyp or Cy 41 is infinite, we then define
Q) = QN {(x.z) e R%x < —1/po} if Cy is infinite,
SZE)SN“) =Qn{(x,z) eR% x> 1/py} if Cy 41 is infinite;

we choose po > 0 small enough in order for the sets Qf,co) to be disjoint.
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Finally, we introduce a partition of unity ((H)(C))Ceusoo, where €4, consists of the union
of € and Co and Cy 4 if they are infinite. More precisely, the ®(© are smooth func-
tions ®© such that 0 < ®© < 1 and Zcet’m ®© =1 on R, and we also take it in such
a way that

(5.4) 09 =1 onQ®@, and ©9 =0 onQ@ifc #¢
(with the convention that © := Q% if ¢ is infinite), and
(5.5) Ve €€y, 9,00 =0 onl*

We can also choose these functions in such a way that if I'® is a connected component
of I'* and if c is not a finite or infinite endpoint of I'®, then @ = 0on I'®.

5.2. Construction of the weight function

The following lemma provides a weight function that behaves near each corner C© as
the distance r© to this corner, that is bounded in €2 and that satisfies a homogeneous
Neumann boundary condition on I'*.

Lemma 5.2. Under Assumption 5.1 and with the notations of Section 5.1, there exist a
function p € C®(Q UT*) N C(Q) and a constant 0 < py < % mincee R© such that
(1) one has 0 < p < 2pg on Q2;
() forallc€'€, one has p = r© in Qf,%) while p = po in 2\(U,ee SZ(C));
(3) one has (3, )| = 0.

Proof. 1If pg > 0 satisfies the smallness properties of Section 5.1, and if in addition py =

% mingce R©, we define

r©

p=200[ (5 ) (1 x(5)]

cet€

with the same function y as the one used for (5.3) and with ®© asin (5.4) and (5.5). This
choice of py and this function satisfy all the requirements of the lemma. ]

5.3. Construction of the extensions of the tangent and normal vector fields

The following lemma provides a vector field 7" whose restriction to I'* coincides with the
unit tangent vector t, that coincides with the local unit radial vector near each corner, and
such that T - V preserves homogeneous boundary conditions on I'N. Note that the reason
we introduce the coefficient o (1) = —1 in the second point of the lemma is because efl) is
pointing leftwards in QO .

Lemma 5.3. Under Assumption 5.1 and with po as in Lemma 5.2, there exist two vector
fields T, N € C%°(Q U IT'*; R?) that satisfy the following properties:

(1) T=tand N =nonT*
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Q) T =o(c)e in QE,CO), witho(c) = —1ifce€ ando(c) =1if ce €
(3) Forall ¢ € C°(Q2 U TN) such that (9, ®)n = 0, one has (0,(T - V)| = 0.

(4) One has T € L*° () and, for alln e N, p"d"T € L*°(Q2), where 3" stands for any
spatial derivative of order n.

Proof. For each connected component '® of I'*, we denote by (m®, t©)) the restriction
to I'® of the normal and tangential vectors n and t defined on I'*. There exist a tubular
neighborhood 7® of I'® and a smooth extension (N®, T®) of m®,t®) to Q such that

(56) NO.TO®O =0, |[N®|=1 and [N®.V,T®.V]=0 onTYNQ,
with the neighborhoods 7 chosen small enough to have
’ (s) — (s) — 7 () ()
(5.7) vs'#s, NO=0, TO=0 on (79 n@)\[(Jal.
ceC

This can be achieved by taking a compactly supported extension of the normal and
tangent vectors classically used to define normal-tangential coordinates near the boundary.
In particular, we can further assume that 7® and N® are constant in 7 N Q© ifcisa
finite endpoint of I'®.

We then define
T=Y 0o ((,(C)X(c) €@+ (11— Y T(s)) 4 ( 3 @(c))(z T(s)),
cet s c€ECx\C s

with o (c) as in the statement of the lemma, ©© as in (5.4) and (5.5), and with the sum-
mation on s being taken over all the connected components of I'*; for later use, we define,
similarly,

N=Y0© (G(C)x@(efc))i (1= 49) ZN(s)) + ( 3 ®(C))(ZN(S))'

cet c€Cx\€ s

Let us prove the first assertion of the lemma. Let us consider a bounded connected
component '® of I'* (the case where it is unbounded is treated similarly). Let ¢, ¢ € €

be the two endpoints of I'®. Since @) = y©) =1 on I'® N QE,COS), we obtain that

T =o(cy) er(C‘) =t® onT® N Qﬁ,c(;). The same result holds similarly on T'® N Q%).
Finally, on TO\(Q%) U 2%) we obtain using (5.7) that

T = 0@ [o(c) x e + (1 — x) TO] + 0 [5(c]) e (1 - AT,

Since T® = t® on I'® and o (c,) er(CS) =t® on I'® N Supp(x(*)), and proceeding sim-
ilarly at s’, we deduce that

T — (@(cs) + @(CQ)) t® = t®

where we used the fact that ©© = 0 on T'® if ¢ ¢ {c, c.}. This concludes the proof of
the first assertion.
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Let us turn to the proof of the second one. Since ¥© = 0 on Q) if ¢/ # ¢, and
1@ =1in QE,CO), and using (5.4), we obtain that

T =o0(c) efc) + (Z ®(°/)> (Z T(s)) on Qg";));

c'#c

since Y, ©€) = 1 0on Q and ©© = 1 on QY we deduce that Y ez ) =00n Q.
from which one deduces the first assertion of the lemma.

For the third point, we prove here that if (dn¢)| ,, = 0 then [0.((T - V) @)]| ,, = O.
The results for the other components of I'N is established in the same way. We consider
the case where the left endpoint Cy of I'® is finite, while the right one Cyy 1 is infinite
(the adaptation to treat the other possible configurations is straightforward). We want to
prove that, if d,¢ = 0 on I'® then
(5.8) [(N-VNT-V)¢] =0

Ir )

InIr®n B(Cy, po), and using the second point of the lemma, one has

(VT -9g), =[50 .

() o)

where for the sake of clarity, we wrote (r, 0) instead of (r(€0), §(C0)) Tt follows that

1
(V- 9T - V)], =~ or Dol =O.

‘r(b)

where we used the fact that by Assumption 5.1, 8 = —(€0) is constant on T'® N B(Cy, po)
and that dg¢p = rd,¢ = 0 on this portion of the boundary.

On T® N {x > 1/po}, we deduce from the properties of the family (©)), that
T =T® and N = N®_ 5o that the result stems from (5.6).

We are therefore left to prove (5.8) on the portion of I'® far from the endpoints Co
and Cy 41, namely, on T ®\(B(Cy, po) U {x > 1/po}). From the properties of (©©)., we
know that 7® can be chosen thin enough so that in this region ©© = 0if c # Cy, Cn 11.

One then has, using also (5.7),

T = @) (X(Co) egco) +(1— )((CO))T(b)) + ©Cr+1) T(b);

moreover, one has 7 = (©(€0) + @Cv+))T® = 7®) and, similarly, N = N ® outside
Supp x(€0), so this case is also done.

Remarking further that on Supp x(€®) one has ®(€®) = 1 and O(C~¥+1) = 0, we deduce
that

T = 70 1 (1 - yCNTO® in T®\(B(Co, po) U{x > 1/po}),

and that similarly, N = (e{)L + (1 — yC) N®
Since by construction

3nX(Co) =0 onI'®n Supp X(CO),
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we can infer that on T®\ (B(Cy, po) U {x > 1/po}), one has

(N . V)(T . V)¢ — (X(CO))Z((eECO))J‘ . V) (eECO) . V)¢)
+ (= DNV V) g+ () VTP V)]
+ (=N VTP V) g

the first term of the right-hand side is similar to the one handled in T® N B(Cy, po) and
vanishes for the same reasons; the third one also vanishes because of the commutation
property (5.6) in T®.

Finally, for the second term, assuming without loss of generality that ¢ is supported in
the tubular neighborhood 7®, where N ® and 7® are constant (because the boundary
is flat in that region), we can rewrite the term between brackets as

(5.9) DN -V)$) + - (T 949) .

The first term obviously vanishes on the flat portion of I'® near Cy. For the second term,
we remark that

9V = egb)( - % dod + a,ag¢) + (e®)* (a, + %8%))(1).

The first component vanishes on this flat portion of the boundary for the same reason
as above. The second component does not vanish but it is orthogonal to T, on I'® N
B(Cy, po) so that its corresponding contribution in (5.9) also cancels at the boundary.
This concludes the proof of the third point of the lemma.

In the end, the forth point of the lemma is a consequence of the fact that near each
corner c, one has ()" 9" el e L®(Q). This completes the proof of Lemma 5.3. m

5.4. Higher order weighted estimates for the harmonic extension in corner domains

Recall that p is the function constructed in Lemma 5.2 and which behaves, near each
corner, as the distance to the corner. We know by Proposition 3.2 that if € H'(I'®),
then it is possible to construct its harmonic extension ¥? € H(); if the Dirichlet data y
is more regular in the sense that (p 0, ) Y € H 1/2(T'P) for 0 < i < n, then one can construct
the extensions ((pdx)' )% € H(Q).

In order to compare these extensions to derivatives of wb, we need to introduce an
extension of the weighted derivative p d,, namely, we introduce the vector field X as

X =pT-V;

on I'® | X coincides with pd,, and it is also tangential to all the connected compo-
nents I'® of I'*.

The following proposition shows that X9 is also well defined in H!(£2), and pro-
vides an upper bound for its norm. It also shows that the difference ¢, := X"y —
((p3x)" )P can be controlled by lower order terms.
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Proposition 5.4. Let Assumption 5.1 be satisfied, let n € N\{0}, and assume that one
has (pdyx)'y € HY2(I'®) for all 0 < i < n. Then X"y% € H (Q) and there exists a
constant C > 0, independent of W, such that

n
IVX" YD) 22@) < C Y 100 ¥ 12y
i=0

Moreover, at leading order, X" /% behaves like ((pdx)" )Y in the sense that

n—1

IVEX"® = (03" )22 < C Y 1(032) ¥ 12 -

i=0

Proof. Let us denote ¢, = X"y — ((00,)"¥)", so that ¢, solves the elliptic boundary
value problem

Ap, = [A, XYY inQ,
(5.10) $=0 onI'P,
8n¢ =0 on FN

(the fact that 9,¢ = 0 on I'N stems from the third point of Lemma 5.3).

We want to prove that ¢, € HJ (Q) and that V¢, satisfies the estimate above. A key
step is the following control on the source term in (5.10). Note that in the left-hand side
of the estimate of the lemma below, the integral over Q must be understood as a H (Q)’-

Hrl,/ 2 (2) duality product. For the sake of clarity, we often use this abuse of notation.

Lemma 5.5. Let Assumption 5.1 be satisfied and letn e N, n # 0. If V(X7 ¢%) € L2(Q)
forall0 < j <n—1, then [A, X"]yb e HL () and for all ¢ € H(Q), one has

n—1
L1827 < ¢ (Z IV ¥)l@) 1991
i=0

Proof of Lemma 5.5. Recalling that if A and B are two operators, one can decompose

n—1
[4.B"] =) B'[A.B]B" ",
i=0

and remarking that

[A,pT]-V = (A(PT)-V+2 Y 9;(pT)-9;V,

j=x,z
one can decompose the source term in (5.10) as
n—1 ) ) n—1
(5.11) (A X"y0 =" X (A, pT]- VX" ) =3 (5! + 8P,

i=0 i=0
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with
St =X (A(T)- VX" yb) and  S7 =2 )" X'(0;(pT) - 3;VX"T T yh).

J=X,2

It is therefore enough to prove that for all ¢ € H}(2), one has

n—1
(5.12) /Q 5t < C( IV YD) 2@) 1901

i=0
fort =1,2and 0 < k < i, and where Sl.lk and Sl.zk are defined as
She= X" AT)) - X VX" Tyh) and S = XTTFA(pT) - XFov XTIy,
where, in each occurrence, d can be replaced by either d or 9.
(a) Control of Sl.lk.
Let us show first that pS}', € L*(Q) and

n—1

(5.13) ||PS,-1,k||L2(Q) <C Z ||V(Xiwb)||L2(Q)-
i=0

We can notice that for any smooth enough function u, the commutator [X*, 8]u is a sum
of terms of the form

(5.14) X*19(0Tp,) x - x X*m3(pTp, ) x dX*ou,

for some m € N, with B,...,8; € {1,2}, ko + -+ km =k — 1.
Since X'9(pT) belongs to L>®°(2) for all [ € N, the fact that Silk satisfies (5.13) can
be deduced from the fact that for all 0 < k’ < k, one has

X K@ (pTNIX" YD) 2y < CIVX" T YD) 12,
which is a direct consequence of the fact that pX?~%(92(pT')) is bounded in L*°(2).

We now show that the weighted estimate (5.13) implies that Sl.1 k€ H}(Q) and satis-
fies (5.12). For all ¢ € HJ (), one has indeed

1
| 549 < ISkl | 5 o
Q P
the result follows therefore from (5.13) and Hardy’s inequality (see, for instance, Theo-
rem 1.4.4.4 in [27]), which implies that || %¢||Lz(g) < C|IVo|lL2q) forall ¢ € H} ().
(b) Control of S].zk.
Using twice the fact that the commutator [X ¥, 8]u is a sum of terms of the form (5.14),

the control of S 12 f is reduced, up to terms that can be treated as Sl.1 Py the control of terms

of the form FoaV X/ wf’, with 0 < j <n — 1 and F a bounded function in 2 with values
in R? such that pdF is also bounded, we have for all ¢ € HJ(2),

(5.15) /QF-avle/fB(]ﬁ =—/Qa(xfwb)v-(F¢>)+/ F-nd(X/y9e,

TN

L2(Q)

where fi stands for the outwards normal vector on I" (so that i = —n on I'®).
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Using the assumption that pdF is bounded and Hardy’s inequality as above, we have
V- (FP)lr2@) < ClIVllL2(q) and the first term of the right-hand side satisfies the
estimate (5.12). We therefore focus on the boundary integral.

Since we know by Lemma 5.3 that 9, X/ y? = 0 on I'N, we can replace d = e-V
by (e - A1)At - V in this boundary integral. Writing f = (e- N1)F - N, where N is the
extension of n provided by Lemma 5.3, we must therefore control

(5.16 [ At vecung = [ ey v
N Q
the right-hand side stemming from Green’s identity.
Again, since f and pV £ are in L®(R), Hardy’s inequality implies that

||VJ_(];¢)”L2(SZ) < ClIVollL2(g).

so that it follows easily that the boundary integral also satisfies the upper bound (5.12),
which concludes the proof of Lemma 5.5. ]

If V(X'y9) e L2(Q) for 0 <i < n — I, then the variational inequality associated
with (5.10) and Lemma 5.5 yield

||V¢n||]2dZ(Q) = ’/;Z[A,X”]wb‘pn

n—1
< CY NIVX YOz | VonlL2e@)-
i=0

and therefore
n—1

(5.17) IVénllrz@) < C Z ||VXiWE)||L2(Q)-
i=0
We can now prove the following lemma.

Lemma 5.6. Under the assumptions of Proposition 5.4, one has for all 0 < j < n that
V(X7yh) e L2(Q) with

J
IVX YD) 2@ < € D 100 Y] 12wy
k=0

for some constant C independent of .

Proof of Lemma 5.6. The proof is done by induction. The result is obviously true for
Jj =0. We assume that it is true for all 0 < j’ < j < n — 1 and show that it also holds for
j + 1. One has X/ 1y = ((p3x)/ T1¢)b + ¢;41; since (5.17) holds for ¢; 41 with n
replaced by j 4+ 1 < n, the result follows directly since by (3.3) and Proposition 3.6 one
has [Vl L2@) ~ ¥ g2 my- "

Plugging the estimate of Lemma 5.6 into (5.17) ends the proof of Proposition 5.4. m

5.5. Commutator estimates for the Dirichlet-Neumann operator

We derive in this section two commutator estimates that will be crucial to obtain space
regularity on the solutions to the Cauchy problem (4.1)—(4.2). The first one is stated in the
following proposition.
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Proposition 5.7. Let Assumption 5.1 be satisfied and letn € N, n # 0. Let € H'/2(I'P)
be such that (pd,) ¥ € HI/Z(FD) for 0 < j < n. Then there is a constant C > 0, inde-
pendent of V, such that for all 1// € HI/Z(FD) one has

[, 000" Golwpa, G = € x (D(pax)fw)) Loy ) 19 e

j=0

Proof. Thanks to Proposition 2.23, it is enough to prove this estimate for v € D(I'P) (in
which case the integral of the left-hand side is well defined). The strategy of the proof
is to decompose the commutator [(pdx)", Go] into a sum of terms involving (3:¢;)|,,
0= j =mand Go((pdx)'y) 0 < j <n—1).

Using Green’s identity, we can write

618 [ opnd = [ age0d) + [ Vo VoD

for all Y € D(I'P).

We first give in Lemma 5.8 a variant of Lemma 5.5 that allows one to control the first
term of the right-hand side. The control of (9:¢;)|, is then deduced in Lemma 5.9, while
the control of Go((pd,)’ V) is established in Lemma 5.10. Finally, the afore mentioned
decomposition of the commutator is given in Lemma 5.11 after which the end of the proof
follows easily.

The following lemma is a variant of Lemma 5.5, in which we derived an upper bound
for [, Agpj¢p when ¢ € H}(2). In the lemma below, ¢ is replaced by X ¥, which does not
belong to H}}(£2), so that the proof needs to be modified. The assumption that ¢ € H}}(2)
was crucial in two places in the proof of Lemma 5.5. The first place was that it allowed to
use Hardy’s inequality

1
156],) = CIV8l20).

L2(Q) —

This step is replaced by the observation that, from the definition of X = pT - V, one has

;
p
The second place was that since ¢ vanishes on I'°, there was no boundary integral on

this portion of the boundary in (5.15). The adaptation requires an analysis of this new
boundary integral whose control exploits the specific structure of X y9.

< C|Vy" :
2@ = VY2l L2

Lemma 5.8. Under the assumptions of Proposition 5.7, let 0 < j <n, and { € Hl/z(l"D)
be such that for all0 <k < j, one has (p )y € HY/2(I'P). Then, for all y € H'/?(I'P),

[ 2o <cx( > O3 W) ey ) P 2oy

k=0

where we recall that ¢; = X799 — ((pdx)7 ¥)".
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Proof of Lemma 5.8. As above, it is sufficient to prove the estimate for J € D(T'P). We

actually prove a slightly more general result, namely, that for all 0 < j < n and all
f € L*®(2) such that pV f € L°*°(£2), one has

J
(5.19) /Q FAg X T <CLS @ 10V S @) ( 1900 9 2) IV

k=0

Since ¢9 = 0, the claim (5.19) is satisfied for j = 0. In order to prove that it holds for
all 1 < j < n, we proceed by a finite induction. Let us assume that (5.19) is satisfied for
0 <i < j — 1, and let us prove that it holds for j also.

Decomposing A¢; = [A, Xf]1/~ff’ asin (5.11), we are led to prove that the upper bound
of (5.19) holds for

| rsixi

Q

with: =1,2and 0 < k <i < j — 1, and where we recall that

St = (XTFAQT)) - X*VX/T1 b)) and 8P = XTTRA(eT) - XFov XTI b,

When t = 1, we write
/Q FSLXTY = /Q FSI)T -V,

so that the upper bound (5.19) stems from the Cauchy—Schwarz inequality and the upper
bound (5.13) on [|pS}, l|22()-

For ¢ = 2 and proceeding as in the proof of Lemma 5.5, one sees that it is enough to
establish the desired upper bound for terms of the form

= [ Feaxlyhx gt ©=1<j-0.
Q
where
I Fllzeo@) + 10V Fllzes@) < C(If i@ + 10V fllzoo@))-
Integrating by parts, and using the fact that i = non I'°, we get
I = —/ OX'y"V - (FXyY) +/ F-nox'ydxyb +/ F-naX'ydxyb
Q N rp

(note that the boundary integral on I'® was not present in the computations of the proof of
Lemma 5.5 because ¢ vanished on I'®). We use the notation A ~ B if |A — B| is bounded
from above by a term of the same type as the right-hand side (5.19).

For the first term in the right-hand side of I;, one has

L. 7hy — l.h . 7h 1..hy. 7h
[ oxtynv-rx i) = [ @x'yh) ¥ V- Eptnn® + [ FoxX'y)-xV7

m=1,2
~ / FOX'yY) - xvyh,
Q

where we used Lemma 5.6 to bound ||0X 4|, from above.
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Integrating by parts on the last integral leads to
(5.20) f OX "V - (FX9PY) ~/ X*(FOX'y) - vyb ~/ FOX'Tlyby . vyh,
Q Q Q

which is controlled by the desired upper bound owing to Lemma 5.6.

The second term of the right-hand side of [; is controlled exactly as the boundary
integral in (5.15). It remains therefore to control the third term, that is, the integral on the
component I'P of the boundary. We need to distinguish whether = 9, or d = 9.

Case 0 = 0.
Since on I'P, one has 9, = —n* - V, we get by Green’s identity that
(5.21) / F-nd, X'yhxyb = —/ v(x'yh) . vi(gxyh),
ro Q

where g = (F - N)yp and yp € C*°(Q U T™*) N L*°(Q) is a cutoff function such that
o = lon TP and yn = 0 on T'N and satisfying pV yp € L% (2). The right-hand side in
the above equality satisfies therefore

- [ VXY v (X 7Y)
Q
_ /Q VXYY - (V)T VP - /Q VXD - gV X))
~ / VXYY - (eX VL),
Q

where we used the control on ||V (X y9)| L12(g) provided by Proposition 5.4 for the first
integral and also used the fact that X commutes with V- in the second integral, up to
terms that satisfy the upper bound stated in the lemma.

We can now conclude by observing that

(5.22) /Q VX YY) - (gXVEF) = /Q X*(gV(X ") - VLGP
~ / (gV (X H1yb)) . VL0,
Q

Since / < j — 1, this last term also satisfies the desired upper bound.

Case d = 0,.

Since on T'® one has 3, = n - V, and using the fact that 3,(X’¥9) = 0 on T'N by the
third point of Lemma 5.3, Green’s identity gives this time

/ F-nalewf)x{&ﬁ:/ AX yYO)(F - N)X P +/ V(X'yh) - V((F-N)X D).
rp Q Q

The first term of the right-hand side is of the form considered in the claim (5.19)
(with F - N playing the role of f); since / < j — 1, the induction assumption ensures
that it satisfies the upper bound of the claim. The second term is treated exactly as the
right-hand side of (5.21) above.

The induction is therefore complete and (5.19) is proved. The lemma follows by tak-
ing f =1. =
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We can now provide a control for the left-hand side of (5.18).

Lemma 5.9. Under the assumptions of Proposition 5.7, let 0 < j <n, and ¥ € H'/2(T'P)
be such that for all0 < k < j, one has (p 8x)k € H'/2(T'). Then there exists a constant
C > 0, independent of W, such that for all 1// e HY/2(TD),

J
/FD 020 pdxY < C(Z |(P8x)k1/f)|gl/2(rD)> |W|Hl/2(rD)-
k=0

Proof of Lemma 5.9. As above, we can work with & € D(T'P). We recall that by (5.18)
we have

[ oxtipnd = [ agy0i + [ Vo (o0 = Ki + Ko,

for all ¥ € D(I'P). We now turn to control K; and K.
Control of K;. We can decompose

Ki=— /Q A + /Q (Ag)XTP.

with ¢1 =—((p 8x)J)f’ + X 1/75 The first term can be controlled by Lemma 5.5 because
¢1 € HJ (), while the second one is controlled by its variant Lemma 5.8.

Control of K,. We have
Ko = [ ;-9 (00D - x7) + [ Vo VX
Q Q
=/ V¢J--V((paxw’—xv~f")+[ V¢j-[v,X]x/75+/ X*Ve; - Vi,
Q Q Q

so that the desired upper bound easily follows from Proposition 5.4 and the equivalence
of norms ||VW5||L2(SZ) ~ |1/f|Hl/2(rD)'
This completes the proof of the lemma. ]

To complement Lemma 5.9, we provide a similar control for Go((pdy)’ ) (note,
however, that the sum on the right-hand side takes its range in 0 < k < j + 1 rather than
0<k=<j).

Lemma 5.10. Under the assumptions of Proposition 5.7, let 0 < j <n — 1, and let
W € HY2(TP) be such that for all 0 < k < j + 1, one has (pax)kw € Hl/z(FD) Then
there exists a constant C > 0, independent of , such that for all 1// e HY/2(TD),

Jj+1

[, G000 )00 = € (30 1600 o) 1F s ooy
k=0

Proof of Lemma 5.10. As above, we can work with {5 € D(T'P). Throughout this proof,
we write A ~ B if |A — B| is bounded from above by the right-hand side of the estimate
stated in the lemma.
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From the variational definition of the Dirichlet—-Neumann operator, we have
[, 6000 01007 = [ V(0009 (o0
~ [ Vo P X9,

the second line stemming as usual from Proposition 5.4. Integrating by parts and recalling
that X* = —X — V- (pT), it follows that

/ Go((pds) V) (pdxT) ~ — / XV((pds) )" - Vi
D Q
~ = [ Vs V.
Q

The result then easily follows from the Cauchy—Schwarz inequality. ]

The following lemma now provides a decomposition of the commutator [(p 0x)", Go] ¥
into several terms that can be controlled using the above results.

Lemma 5.11. Under the assumptions of Proposition 5.7, let n € N, and assume  is such
that (pdx)'y € HY2(TP) forall 0 <i < n. Then there are functions Fi(") e WbH(I'D)
(0 <i <n—1) that do not depend on ¥ and such that

n—1
[(00:)". Gol¥ = Dzpn)i + 3 F”[Gol(pdx) W) + (D2000)), .

i=0
Proof of Lemma 5.11. Since by definition of Gy we have Goy = (82w5)|FD , and because
Xyh = pT - V¢ = pd,y® onTP,
we can write
[(pd)" Goly = (X"0:9°), | — (32((p0)"¥)"),
(5.23) = (X" 919" + (0260), -

In order to understand the structure of the commutator in the right-hand side, let us
recall that X = pT -V, so that we have for all p € D(Q U T™*),

X029 = 0:(pT - Vo) = 0:(pT) - V.
Since d, p vanishes on I'P, we deduce that

(Ix. Bz]fp)‘FD = —,o(BZT-Vw)‘FD.

Choosing T as in the proof of Lemma 5.3 and using the fact that

1
3,09 =0 and 9,(0(c)e®) = e on P,

one gets that
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so that we can conclude that

. p
([X’ aZ](p)h-D = F()(l)(az(p)|rD’ with Fo(l) (Z X(C) r(°)>

Using this identity repeatedly, one can prove by a finite induction that for all n € N,

n > 1, one has
n—1

([Xnv 82]‘p)|rn = Z Fi(n) (BZXi(p)h“D ’

i=0

where the functions Fl-(j ) belong to W 1-%°(T'P). Since

@ X" YO = Go((pdx) V) + (92¢) 1+
the above formula applied with ¢ = ¥ yields

n—1
(X" 010" o = D P [Gol(pd) ¥) + (00001, ]-
i=0
Together with (5.23), this directly implies the result. |
Proposition 5.7 is now a direct consequence of Lemmas 5.9, 5.10 and 5.11. ]

When n = 1, a variant of the commutator estimate given in Proposition 5.7 is the
following (it requires a control of pd, v in H/2(I'?) instead of pd,y € H/2(T'P)).

Proposition 5.12. Let Assumption 5.1 be satisfied. There exists C > 0 such that for all
W € H'2(I'®) and all € HY2(T'P) such that pd,y € HY/2(I'), one has

[0, GolpsT = CV s (T o + 1905 T ).
Remark 5.13. Remarking that
([0x(p20x). Gol . V)12 = (pdx V. [pdx. Gol¥) 12 — ([pdx. Gol¥. pOx V) 2.

we can combine Propositions 5.7 and 5.12 to obtain

([3 (1028 ) GO]W W)LZ(FD) (|1/f|H1/2(rD) + |P8x1/f|H1/2(FD)) |‘/f|H1/2(rD)

Proof of Proposition 5.12. By Lemma 5.11, we can decompose
[Paxa GO]W = (az¢l)|rn + FGOW,

with F € W1°(I'P) and ¢y = X9 — (0,9)Y.
Since

‘/rD FGoypds¥| < Wy 100xV | iageo),

we are left to control the contribution of (92¢1)) -
The proof is very similar to that of Lemma 5.8 (it is actually simpler, since it consists
in skipping the integration by parts of (5.20) and (5.22)), and is therefore omitted. ]
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6. Well-posedness in partially weighted spaces

We have seen that Corollary 4.12 allows us to construct solutions in U e V2, with V7’1
defined in (4.8) and n € N, to the evolution equation

6.1) 3U+AU = F,

withU = (¢, ¥)", F = (f.g)"Tand A = (g ~Go ), with initial condition

6.2) U,_, = U™

This implies that for all 0 < j < n, one has (—A)/ U € C([0, T]; X), where we recall
that X is the energy space defined as X = £2(I'°) x #1/2(I'P) if I'® is bounded, and
X = L2(I'P) x HY2(I'P) otherwise.

From this, it is possible to deduce that U = (¢, ¥)" belongs to C([0, T]; H"/2(I'®) x
H(@+D/2(Dy) if n < 2, as shown in Corollary 4.14, and for n > 3 under an additional
smallness assumption on the angles at the corners of the fluid domain, as shown in Corol-
lary 4.17.

We also derived in Section 5 some estimates on the commutators [(0dx)’, Go] of
the Dirichlet-Neumann operator with weighted derivatives which are classically used in
the analysis of elliptic PDEs in corner domains [20, 27, 51]. The motivation to derive
these commutator estimates was to use them to control (pdy)/ U, and more generally
(p0x)’ (AU, with 0 < j + k < n,in C([0, T]; X) and without any smallness assump-
tion on the angles.

This suggests that a functional space containing all the functions V' € X such that all the
partially weighted quantities (p )’ (—A)¥V, with 0 < j 4+ k < n, are in X is appropriate
for a good well-posedness theory for the initial value problem (6.1)—(6.2). Such partially
weighted functional spaces are introduced in §6.1.

In §6.2, we then use the commutator estimates of Section 5 to establish a key result of
transfer of regularity, namely, that a control of (pdx )’ (—A)*T1U in C([0, T]; X) allows
one to control (pdx)’ t1(—A)*U in the same space. Starting from Corollary 4.12, that
provides a control of (—A)"U, this transfer property allows one to control all the par-
tially weighted norm of order »n and to prove, in §6.3, a well-posedness result in partially
weighted functional spaces. This result allows one to go beyond the A x H3/2 regularity
threshold in the interior of I'°, without any smallness assumption on the angles.

6.1. The spaces Y" and Wp

Recalling that X is defined by (4.5) if I' is bounded and by (4.6) otherwise, we introduce
the spaces Y” defined for all n € N as

(6.3) Y" :={UeX, |U|y» < oo},
with

Ulyn = ) [(pd) (A Ulx.

0<j+k<n
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For time dependent functions, we also need to introduce the spaces W7 for T > 0 by

6.4) Wi = () € (0. T Y"),
1=0

endowed with the norm ||U [[wz := sup;efo,7) N (U(2)) < 0, where

n

(6.5) N U@)) =Y [05U(0) |y

1=0

Throughout this section, we use the following notation:

Uik = (pdx)! (—A)*U.

6.2. A key proposition

The following proposition shows that one can control (pd,)’t!'(—A)*U in terms of
(p0x)7 (—A)**T1U, which is the key step to deduce our main result from Theorem 4.2
or 4.5. Thanks to this property, it will be possible to deduce weighted estimates from the
time regularity provided by Corollary 4.12.

Proposition 6.1. Let Assumption 5.1 be satisfied. Let T > 0,n € N and Ue C([0,T]; Y")
solve (6.1)~(6.2). Let also 0 < j, k < n be such that j + k = n. If moreover Uj ;4 €
C([0, T]; X), U;n+1,k eXand Fjy, 1 € C([0, T]; X), then one has Uj 11 x € C([0, T]; X),
and the following energy estimate holds:

Uik Ol < e U 1k
t
€ [ By e 106+ Uy 6. s,
0
for some constant C > 0 independent of U and F.

Proof. We first establish in Step 1 the energy estimate stated in the lemma for more reg-
ular solutions U. In order to show that the energy estimate remains valid at the level of
regularity assumed in the statement of the proposition, we approximate U; 1 x by a reg-
ularizing sequence (1), where the V, satisfy the energy estimate, and then pass to the
limit. The regularization process is studied in Step 2, and the energy estimates for V,
which involve additional commutator estimates compared to the computations of Step 1
due to the presence of smoothing operators, are performed in Step 3. The convergence
step and conclusion is then done in Step 4.

Step 1. A priori estimates for more regular solutions.

Under the assumption U e C([0, T']; Y"), we know that U; x € C([0, T]; X). The idea
is to write the system satisfied by p 9, U;  and to perform energy estimates, assuming that
we have enough regularity on Uj x to do so.

Applying (pdx)’ 1 (—=A)¥ to (6.1), one gets

0,)/*1. G
1(p0:Uy) + AUy = Fyaa ({007 GolVos ),
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Note thatif p0, U, € Cl([O, T]; X), then

(340U, p0:Usklx = 5 3 1PVl
and that if p0, U, € C([0, T]; H1/2 x H1/2), then we have
(00xUj g, (=A)pdxUjx)x = 0.
Therefore, if we assume the additional regularity
pd Uix € CH([0,T);X) N C([0,T); HY? x H/?),
one gets by taking the scalar product of the above equation with p0,U; x,

d1 ;
§§|(P3x)Uj,k|§g = (Fjr16 p0xUjs)x + ([(002)7 1, Gol o ks p3xLjik) o roy-
Using Proposition 5.7, we get that
' j+1
([(p0x)" ™. Gol Yo k- paxé.j,k)LZ([‘D) =< C( Z |(P3x)llﬂ0,k|yl/z) k| 12
1=0

<C(|Ulyn + 1p3xUjkIx) |Uj je411x

where we used the fact that (p ax)lWo,k is the second component of Uj x and g¢; i is the
second component of U x+1 = (00x)’ (—A) Up k. We deduce that

dl1

az“ﬁaxﬂ]j,k& S (1Fj+1klx + Ujk+11x) 100xUj ke Ix + U ly» |Uj k1%,

and therefore,
Ui 16 @)% < €t|Ujir-l|-1,k|§g
t
+C / e (|Fjp1 k(s )% + UG, )3n + Uy g1 (s, ) %) ds.
0
Step 2. Regularization of Uj .
Since, under the assumptions of the proposition, U; x does not have the required regu-

larity to apply the computations of the previous steps, we consider the regularization Ujf X
defined for ¢ > 0 as

Ufp = KeUjpe with  Kei= (1 —edx(p?0x)) 7"

the smoothing operator K, is well defined and acts on L2(I'), as proved in the following
lemma, which gathers several properties of K, that we shall need throughout this proof.

Lemma 6.2. (i) There is a constant C > 0 such that for all f € L>(I'P), one has

|Ke f 120y + Ve |p3x(Ke f)2avy < C|f L2o)-
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(ii) There are g9 > 0 and a constant C > 0 such that for all 0 < & <& and f € HY?(I'P),
one has

|Ke f | g1r2(roy + «/§|P3x(Kef)|Hl/2(rD) < Clflgizqoy

(iii) Let j € N*. There exists a constant C > 0 such that, for all V € X such that
(pd)'V eX forl < j —1, one has

j—1
[(pdx), KelVIx + V2 [pdx[(pdx), KelVIx < C/e Y 1(pd:)' Vix.
1=0

(iv) Forall f € L>(T'°), K, f converges to f in L>(I'®) as ¢ — 0.
(v) Forall fe HY2(I'P), K, f convergesto f in H'/*(T) as ¢ — 0.

Proof of Lemma 6.2. (i) The result is a simple consequence of the variational estimates
associated with the identity

(1- 88x(p28x'))Kaf = f
(ii) Taking the L2-scalar product of (1 — £y (0?0x+)) K, f = f with GoK, f, one gets
|K6f|§.‘11/2 +5|p8xK8f|§.‘11/2 < |f|H1/2(rD)|Kef|H1/2 +8|(P8xKef’[Pax»GO]KEf)L2|-
Using Proposition 5.7, this implies that
|st|i'11/2 + 5|P3szf|21/2 < |f|1-'11/2(rD) |st|1-’11/2
+ 8|Kef|1.'11/2 (|K5f|1.'11/2 + |P8xKef|H1/2)»

from which the result follows by Young’s inequality if € is mall enough.

(iil) We need to prove that the estimate of the lemma holds with X replaced by L2(T'P)
and H/2(I'P). We start with f € L2(T'P).

We observe that w; := [Kp, (09x)’] f solves the elliptic system

(6.6) (1 — 80y (p*0x))w; = —¢[(px)’, dxp] pOx Ko f

multiplying by wj, integrating by parts and using Young’s inequality, we deduce that

Jj-1
i 72 + elpdew;l7. S &% 1p0x(p0x) Ke 172
=0

If j = 1, then we can use the first point of the lemma to bound the right-hand side
from above by |f|zz; for j > 1, we write (p0,)' Ks f = Ke(pdx)! f — wy and apply the
second point proved above to obtain

Jj—1
wil}. +elporwili. S e (100 f172 + Velpdxwil}2).
1=0
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so that a simple induction yields

ji-1
(p0x)” . Kol f1r2 + Ve p0x[(p0x) . Kel f1r2 < C«/EZ [(p3x) f 112,

=0

which is the desired result.

In order to prove that a similar results holds in H/2(T'P), we multiply (6.6) by Gow i
and proceed as in the case f € L?(I'®) and point (ii) of the lemma. We omit the details.

(iv) The result stems directly from functional calculus since the operator —d (p20-)
is positive self-adjoint on the Hilbert space { f € L?(I'P), pdx f € L>(I'°)} (endowed with
its canonical scalar product).

(v) We first prove that if 9, f € L2(I') then |0 K¢ f | 12(rpy < C |0y f | 12(r) for some
constant C > 0 independent of f.

Applying 9, to the equation (1 — 3, (p?0,)) K. f = f, we get

(1 —£0x(p*3x)) (0x Ke f) = dx f + 260x(0(x0) (3x Ke 1))

Multiplying by (dx K¢ /) and integrating by parts easily yields, for ¢ small enough,

6.7 |(0x Ke /)| 120y + /€ [p0x (3 Ke )| 2aoy < 10x f |L2(rDy.

from which the desired inequality follows.

Let us now prove the result stated in the lemma, namely, that for all & > 0 and all
f e HY2(I'P), one has |K; f — f |12 < € for e small enough. By density of D(I'P) in
H'Y2(I'P), we can find f € D(I'®) such that | f/ — f|1'11/2 < &/M for some M > 0 to be
fixed below.

We then write

\Ke f = flguz < |1Kef = flgan +1Ke(f = Dlgn +1f = Flgus
(6.8) <|Kef = flgip +¢/2,

provided that M > 2(1 + |K¢| g1/2_, g71/2)- Since moreover, we have by interpolation that

|Kaf~_f~|1-'11/2 < |Kaf_ fli/zz |st~_f|}.1/12

(this interpolation makes sense by using Proposition 2.13 and a standard interpolation) and
because we can infer from the bound on 0, K, proved above that |K; f — flg1 S| f|g1s
we obtain that

Kef = Flae S 1K f = F1.22 1 f It
Since we have seen that K, f converges to f in L?(I'P), we can bound the right-hand

side of this inequality by &/2 for & small enough. Plugging this into (6.8) then yields the
desired result. ]

Let us note that under the assumptions U; x 11 € C([0, T];X) and F; x € C([0, T]; X),
and remarking that 0; U; x = —Uj x4+1 + Fjx, we deduce that U, € C1([0, T];X). Since
by the first two points of Lemma 6.2, pdx K, is bounded on X, this implies that V, =
p0x KsUj,k eC! ([0, T]; X).
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In order to justify the computations leading to the energy estimates, we still need
to prove that V, € C([0, T]; H'/? x H'/?); using the fact that pd, K, is bounded on
H'2(IP) x H'/2(I'P), it is enough to check that U € C([0, T]; H'/? x H/?). Since
U; x € C([0, T]; X), the only thing to prove is that {; i € H'/2(T'P). This is a consequence
of the assumption that U; x+1 = (—A)Uj x € C([0, T']; X) since the second component of
(—A)Uj k. is equal to —g¢; k.

We have therefore enough regularity on V; to justify the computations leading to the
energy estimates; the difficulty is now to control the additional commutator terms with the
smoothing operator K.

Step 3. Energy estimates for Vg := p0x K Uj k.
Since U i solves

J
Ui +AUjx = Fig + ([(Pax) »GO]WO,k)’

0
we get that
(6.9) 0:Ve+ AVe = pdKoFyp + (Cl e C3) ,
with

C = Pasz[(Pax)j, GO]I//O,k’ C = p0x[Ke, GO]Wj,k and C3 =[p0y, GO]Kst,k'

Taking the scalar product in X of (6.9) with V; yields, as above,

3
dl1
33 Velk = 1p0xKe Fielx [Velx + 3 (G, p0x Ko )12
m=1
3
(6.10) SIFjpklx Velx + Y (Cmo p0x Ko Gia) 12,
m=1

where we used the first three points of the lemma.
We now turn to control the three commutator terms. More precisely, we prove below
that form = 1, 2, 3, we have

(6.11) [(Cim. pOxKeLi)rz| S U + IVelk + 1Ujges1 k-

e Contribution of Cy.
We decompose C; = C;j; + Ci2 + Cy3 with

Ci = (Pax)[(:oax)j, GolKeVo k.
Ciz = (p0x)’ T [Ke, GolYox — (09x)[Ke, Gol(pdx) Yok,
C13 = (p0x)[Ke, (03x)"1GoV0k — (09x)GolKe, (09x)’ |0k

and consider these components separately. For C;1, we notice that

Ci1 = [(p9x)" T, Gol KeWox — [p0x, Gol(pdx)’ Keto .,
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so that we get, from Proposition 5.7,

Jj+1

|(C11.p0xKe8jp) 2| < (Z |(P3x)leW0,k|1'11/2) |Ke 8kl iy
=0

(6.12) S (Ulyr + [Velx) [Uj e Ix

which shows that Cy; satisfies the upper bound (6.11).
For Cj,, we introduce the notation E = —d, (p?0,-); since

[Ke, G()] = —[:‘Kg [E, G()]Ke,
we deduce that
(C12,p0x K 8jx)r2 = AL + A2,
with
Ay =¢ (E[('O ax)j s Ke] [E, GO]Ks lﬁO,kv K. ;j,k)Lz
+ e (E Ke(p 3x)j [E, Go]K: Yok, Ke ;j,k)Lz )
Ay = = (EK.[E. Go] Ke(pdx) Yok Ke Gjk) -

Since moreover
cEK, = e¢K.E=1-K;,

we can write

Ay =¢ ([(/O ax)jv Ks] [E, GO]KE wo,k, (1 - Ka) K. é-j,k)Lz
+£((p3x)’ [E.Gol Ke Yo k. (1 — Ke) Ke§jikc) 1
and
Ay = —8([E, GO]KE 1//j,ka (1-Kp) K, ;i,k)Lr

For A, we remark that if j = 0, then the first component of the right-hand side van-
ishes, while for the second one gets, using Proposition 5.12 and Remark 5.13, that

|A1] S (IKe Yokl gz + 1p0x Ke Yokl g12) (1 — Ke) Ke So k| g1/
< (|U|Y” + |V8|X + |pasz I/fO,k|L2) |U0,k+l|X~

Since p is bounded, one can use (6.7) and Proposition 3.8 to obtain that for any smooth
enough function f, one has

(6.13) 1p0xKe flr2 S1Gof L2 + |/ 112,

so that
|A1] S (1Uly» + Velx + [Uog+11x) Uoje+11x.
so that | A1 | can be bounded from above by the right-hand side of (6.11).
For j > 1, we notice that since

[(Pax)ja K¢l f = _8Ks[(pax)jv 0xplp0xKe f,
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the first component consists of lower order terms so that we can focus on the second one;
using also the fact that E = —(p )2 — (dxp)p dx We obtain

Ay ~ 8([(Pax)j_] ) GO](Pax)zKa Yok, p0x((1 — Ke)Ke Cj,k))Lz
+e€ ([(P ax)j—H, GolKe Yok, p0x((1 — Ke)Ke ;j,k))Lz’

where the notation ~ means equality up to lower order terms that can be controlled by the
right-hand side of (6.11).

It then follows from Proposition 5.7 and the first two points of Lemma 6.2 that 4; sat-
isfies the same upper bound as (6.11). This is also the case for A, as a direct consequence
of Proposition 5.12 and Remark 5.13, and (6.13). We can therefore conclude that C;,
satisfies the upper bound (6.11).

For Cy3, we write (C13, pasz é‘j,k)Lz = By + Bj, with

By = ((P 0x) [Ke, (p0x)’] GoVok, p0xKe é‘j,k)Lz )

By = _((P dx) Go[Ke, (p ax)j] Vo p0x Ke é-j,k)L2~

We directly get from the Cauchy—Schwarz inequality and the third point of Lemma 6.2
that

j—1
1B11 5 (X 1(p0:)! GoWoklr2) 1p0x Ke Gjala 5 U lon [ Vel
=0

For B,, we decompose
By, =— (GOpax [Ks» (Pax)j]%,k» paxKa ;j,k)Lz
- ([p dx, Gol [Ke, (p ax)j]l/fo,ks p0xKe Cj,k)Lp

so that

1 A
|B2| < NG 1p0x[Ke. (00x) 1Vo k| g1z X Ve lpdxKe ikl g

J
+ (Y1000 Vol e IKe Gkl o
=0

the second line being a consequence of Proposition 5.7 and Lemma 6.2. Decomposing
00x[Ke, (00x)] = —[(p0x)’ T, Kg] + [00x, Ks](p0x)’, we can therefore deduce from
the first and third point of Lemma 6.2 that

|B2| S |Ulyr |Ujg+1lx,
and we can conclude that Cy3, and therefore Cj, satisfy the upper bound (6.11).

e Contribution of C,.
Using again the relation [K,, Gg] = —¢K[E, Go]| K, we have

(C2. p3xKeGj)2 = —€(pdx Ke[E, Gol Kok p0x Ko §jk) 12 o)
= ~([E. Go] Kk e EKZ &) 12 py-
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Since eE K, = 1 — K¢, it follows from Proposition 5.12 and Remark 5.13, as well as (6.13),
that

(Ca.p0xKe &)z S (1KeWjk | gie + 100x KeWjae| i) x |(1 — Ke)Ke &kl e
S (Ulyn + 1Velx + 1Ujge411x) 1Uj kg1 Ix

so that C, satisfies the upper bound (6.11).
e Contribution of Cs.

We directly get from Proposition 5.7 that C3 satisfies the upper bound (6.11).
We can then conclude from (6.10) and (6.11) that

t
Vel < €' 10U 4k +C / ¢ (| Fjra (s g + UG ) En + [Ujgerr (s, ) [) ds.
0

Step 4. Conclusion.

The energy estimate of Step 3, together with the last two points of Lemma 6.2, can
be used to show that V; is a Cauchy sequence in C ([0, T']; X) and therefore converges in
this space (up to a constant for the second component). Since this limit coincides (up to a
constant) with pd, Uj , this proves the result. [

6.3. Main result

We recall that the spaces Y” and Wy are defined in (6.3) and (6.4), while N (U(2)) is
defined in (6.5).

Theorem 6.3. Let Q, T'° and TN be as in Assumption 1.1 and Assumption 5.1. Let also
neN, T >0, and U™ € Y" and F € Wr. Then there is a unique solution Ue Wz
to (6.1)—(6.2). Moreover, there exist two continuous functions of times c¢1 and ¢, such that

Vi> 0. NUUM) < (1 +ter () NUO) + ext) / N () dr',
0

Remark 6.4. Similarly to Remark 4.13, we can use the equation to bound N™(U(0))
from above in terms of U™ and F, namely,

N (U(0)) = [U™[yn + N"7H(F(0)).

Remark 6.5. For the order n = 2, the quantity & (U(¢)) controls ¢ in H!(I'P) and 9,y
in H'/2(I'P) as in Corollary 4.17, but also (pd,)2¢ in L2(T'®) and (pd,)2y in H'/2(I'P),
that is, away from the corners, we control one derivative more than in Corollary 4.17. For
n = 3 and angles smaller than 277/3, we get as for Corollary 4.17 that N”(U(t)) con-
trols ¢ in H32(I'®) and 8,y in H'(T'P), but also (pdx)3¢ in L2(I'®) and (pd,)3¥ in
H/2(T'P), that is, 3/2 more derivatives away from the boundary. In de Poyferré’s non-
linear a priori estimates (see [21]) for the case of the emerging bottom, the author had to
assume that the contact angle was smaller than /3 to get d, ¥ € H®, with s > 3/2. Here,
such a control is obtained away from the boundary for n = 3; according to Corollary 4.17,
we get a control of 3, in H2(I'®) for n = 5 (and hence also (pd,)>¥ in H'/2(T'P)),
provided that the angle is smaller than 27 /5 > /3.
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Remark 6.6. We have characterized the domain D(A) = H'/2(I'®) x H'(I'®) and we
have proved that D(A) = H'(I'P) x H2/?(TP), where H>/?(T'P) is subset of H2/(T'P)
(we have seen that in the case of a vertical contact at least, the inclusion is strict). The
characterization of D(A") for all n € N* requires the characterization of D(Gy ), which
is a difficult open problem.

Remark 6.7. When the domain 2 is bounded, we can define the Neumann—Dirichlet
map Hy: £2(I'P) — H#1(I'P) (recall that we use calligraphic letters to denote spaces of
functions whose integral over I'P vanishes); we have of course Gy Hy = Id. Defining on
X = £2(I'P) x #'/2(I') the operator B by the matricial formula

_( 0 1/g
8= (% ¢°)

so that AB = Id, and by X” = {Ue X, (pdx)’U € X,0 < j < n}, one has B*X" C Y".

Proof of Theorem 6.3. The first step is to prove the property & (n’) for n’ = n, where
P (n') states that U; x € C([0, T]; X) forall 0 < j + k < n’, where we recall the notation
Uik = (p )/ (—A)XU . This is done by a finite induction on 0 < n’ < n.

For n’ = 0, this is a direct consequence of Theorem 4.2 or4.5. For 1 <n' <n —1, we
assume that P (n”) is proved for 0 < n” < n’ and show that this implies that £ (n’ + 1)
holds.

Under the assumptions of the theorem, we know by Corollary 4.12 that Uy, and
Uo,n+1 are in C([0, T']; X). Since the assumptions of the theorem also imply that U 111,1n’ eX
and F € C([0, T]; X), we can use Proposition 6.1 to deduce that Uy »» € C([0, T]; X).
Since by P (n’ — 1) we know that Uy ,v—; € C([0, T']; X) and that the assumptions of the
theorem imply that Uzh?nf—1 and F5 ,—q are in C([0, T']; X)), we use Proposition 6.1 again
to get that U, ,y_1 € C([0, T']; X). By a finite induction, we thus get that U; ; € C([0, T]; X)
forall j + k =n’ + 1, hereby proving # (n’ + 1). The induction step is therefore complete
and P (n) follows.

Since we now know that Bin+k e C([0,T];X)forl =0and 0 < j + k < n, we just
need to extend this properties to j > 1suchthat0 <[/ + j + k <n.

For such a j, we can write, using the equation

-1
WU = (AU + Y (- F,
1'=0
and therefore,
-1
0 Ujk = Uyt + ) 8, Figi-rr-
1'=0
The first component of the right-hand side belongs to C([0, T']; X) from the case [ = 0
proved above, and the second component is also in this space by assumption. This proves
that Ue W7 the energy estimates easily follows from the energy estimates of Corol-
lary 4.12 and Proposition 6.1. ]
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