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The Navier-Stokes equations describe the motion of an incompressible fluid of con-
stant density and constant positive viscosity. With zero viscosity, the Navier-Stokes
equations become the Euler equations. A question of longstanding interest to math-
ematicians and physicists is whether, as the viscosity goes to zero, a solution to the
Navier-Stokes equations converges, in an appropriate sense, to a solution to the Eu-
ler equations: the so-called “vanishing viscosity” or “inviscid” limit. We investigate
this question in three settings: in the whole plane, in a bounded domain in the plane
with Navier friction boundary conditions, and for radially symmetric solutions in

the whole plane.
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Working in the whole plane and in a bounded domain, we assume a particular
bound on the growth of the LP-norms of the initial vorticity (curl of the velocity)
with p, and obtain a bound on the convergence rate in the vanishing viscosity limit.
This is the same class of initial vorticities considered by Yudovich and shown to
imply uniqueness of the solution to the Euler equations in a bounded domain lying
in Euclidean space of dimension 2 or greater.

For radially symmetric initial vorticities we obtain a more precise bound
on the convergence rate as a function of the smoothness of its initial vorticity as
measured by its norm in a Sobolev space or in certain Besov spaces.

We also consider the questions of existence, uniqueness, and regularity of
solutions to the Navier-Stokes and Euler equations, as necessary, to make sense of
the vanishing viscosity limit. In particular, we investigate properties of the flow for
solutions to the Euler equations in the whole plane. We construct a specific example
of an initial vorticity for which there exists a unique solution to the Euler equations
whose associated flow lies in no Holder space of positive exponent for any positive
time. This example is an adaptation of a bounded-vorticity example of Bahouri and
Chemin’s, which they show has a flow lying in no Hélder space of exponent greater

than an exponentially decreasing function of time.
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Chapter 1

Introduction

1.1 Overview
The Navier-Stokes equations,

oy + v, - Vo, — vAv, = —Vp,
(NS) dive, =0

vl/|t=0 = an

describe the motion in R%, d > 2, of an incompressible fluid of constant density and
constant viscosity, v. The velocity of the fluid at time ¢ and position x in space
is v, (t,z) with corresponding pressure p(t,xz). We will also consider a fluid that
is constrained to a bounded domain of R? (for d = 2), in which case boundary
conditions are imposed as well (see Chapter 3).

The Navier-Stokes equations can be derived directly from Newton’s laws
under the assumptions that the fluid is incompressible (which means, in effect, that
the speed of sound in the fluid is infinite) and that the shear stress tensor varies
linearly with the rate of strain tensor. These issue are explained, for instance, in
Chapter 1 of [10], but will not concern us here.

With zero viscosity, the The Navier-Stokes equations become the Euler equa-
tions:

Ov+v-Vuv=—-Vp
(E) dive =0
v]4=0 = v°.

In brief, the subject of this thesis is whether the solutions to (IN.S) converge,
in an appropriate sense, to a solution to (E) as v goes to zero: the so-called “van-
ishing viscosity” or “inviscid” limit. We investigate this question in three settings:
all of R? in Chapter 2, a bounded domain in the plane in Chapter 3, and radially



symmetric solutions in the plane in Chapter 4.

We also consider the questions of existence, uniqueness, and regularity of
solutions to (N.S) and (E), as necessary, to make sense of the vanishing viscosity
limit. In particular, we investigate properties of the flow for solutions to (F) in
Chapter 5.

What precisely it means to solve (N.S) and (E) depends upon the function
spaces in which the initial velocity lies; we will give an explicit definition of what
we mean by a solution in each of the chapters that follow. As a general statement,
however, we will always be assuming sufficiently strong conditions on the initial
velocity to insure the existence and uniqueness of weak solutions to both (N.S) and
(E) within the particular class of solutions that we are studying. In this regard, (E)
is more of an issue than (N.S), in that existence as well as uniqueness are known for
(NS) under considerably weaker assumptions than for (£). Our assumptions will
be, for the most part, nearly as weak as possible to insure uniqueness of the Euler
equations, given what is known (or established here).

The study of the vanishing viscosity limit in various settings has a long
history. Temam has a discussion of this in Appendix IIT of [33]. See also Kato’s
remarks in [15]. Briefly, convergence of smooth solutions in R? is well understood.
Much less is known about convergence of weak solutions in R? or the convergence
of solutions, weak or smooth, in a domain with boundaries. In the introduction to
each of the chapters that follow, we discuss the existing state of knowledge in each
of the settings we consider.

1.2 Chapter summaries
We now summarize the results of this thesis in more detail, chapter-by-chapter.

Chapter 2: The plane. (The results in this chapter appear in [18].) In [36],
Yudovich established the uniqueness of solutions to the Euler equations in a bounded
domain Q of R? for d > 2 when the initial vorticity wp is in L>°(€Q). He extended
this uniqueness result in [37] to to a class of initial velocity fields, Y. This is the
class of all divergence-free vector fields v whose vorticity w lies in LP(Q) for all p
in [pg, 00) for some pg in [1,00) and for which fol(ﬁ(av))*1 dr = oo, where 3(z) =
inf{M(x17¢/e) [|w|| 1/ : € € (0,1/po]} and M is a positive real number. The space
Y is independent of the choice of M (however, see below). These conditions are
satisfied, for instance, if ||w||;, < C'logp, but not for LP-norms that grow much
faster than logarithmically. Such growth in the LP-norms arises, for instance, for a
compactly supported vorticity with a point singularity of type loglog \a:|_1.

In [5], Chemin shows that for initial vorticity in L'(R?) N L>(R?), solutions
to the Navier-Stokes equations converge strongly to a solution to the Euler equations
in the inviscid limit, and gives a bound on the rate of convergence. In Chapter 2, we



combine the approaches of Yudovich in [37] and Chemin in [5] to establish strong
convergence in the inviscid limit for initial velocity in Y (with py < 2), and give a
bound on the rate of convergence that depends on the function 3 described above.

Specifically, if u,, is a solution to the Navier-Stokes equations and u is a solu-
tion to the Euler equations, both with initial velocity ug, then [[uy — ull poo (o 4.22) <
p(v,t), where p is defined implicitly by

p(t)
/éyt m —_— t, (1.2.1)

where R = C|jwg||3, and M is an upper bound on 4 HuoH%m (which is finite for ug
in Y).

An interesting feature of this bound is that one can always find initial vortic-
ities for which the bounded rate of convergence is arbitrarily slow. This is in accord
with Yudovich’s assumptions on the initial vorticity being among the weakest as-
sumptions known to imply uniqueness.

Chapter 3: A bounded domain. (The results in this chapter appear in [16].)
The approach in Chapter 2 to the inviscid limit encounters the well known obstacle
of boundary layer effects when applied to a bounded domain in R? with the usual
no-slip boundary condition for the Navier-Stokes equations (see, for instance, [15]).
Using Navier boundary conditions for the Navier-Stokes equations, however, bound-
ary layer effects are manageable, as shown in [7], where existence and uniqueness of
solution to the Navier-Stokes equations along with weak convergence in the inviscid
limit to a solution to the Euler equations is established when the initial vorticity
is in L°°(R?). In [27], existence, uniqueness, and convergence is extended to initial
vorticities in LP(R?) for some p > 2. Both [7] and [27] treat only the case of a simply
connected domain.

Navier boundary conditions can be expressed for a bounded domain in R?
with a C?-boundary T' as w(v) = (26 — a)v -7 and v-n = 0 on I, where v is the
velocity, w(v) the vorticity, n a unit normal vector, 7 a unit tangent vector, and
a is in L*°(T"). Such boundary conditions are an idealization of a rough boundary,
with the function o« measuring the degree of roughness.

In Chapter 3, we extend the results of [7] and [27] to non-simply connected
domains, and establish strong convergence in the inviscid limit with the same bound
on the convergence rate as in all of R? established in [18]. In [7] and [27], only the case
where « is nonnegative is treated, since for such solutions energy is nonincreasing.
Taking a different approach to the existence and uniqueness proofs, we also extend
the results of [7] and [27] to general . This has the advantage of allowing one to
view the boundary conditions w(v) = 0 and v-n = 0 on I', which were studied by J.
L. Lions in [24] and later by P. L. Lions in [26], as special cases of Navier boundary



conditions for bounded domains that are not necessarily convex.

Finally, we show in Chapter 3 that in the limit as a — +o00 on the bound-
ary, when the boundary is C® and the initial velocity lies in H3(f), solutions
of the Navier-Stokes equations with Navier boundary conditions converge in the
L>([0,T]; L*(2)) norm to the solution of the Navier-Stokes equations with no-slip
boundary conditions. We also give a bound on the rate of convergence.

Chapter 4: Radial symmetry. We specialize to radially symmetric initial vor-
ticity in the plane, assuming that the initial velocity is in F,, (a space described
in Appendix 2A). Because of radial symmetry, there will always be a steady state
solution to (E), and the solution to (N S) will be the same as the solution to the heat
equations. This allows us to work with weaker assumptions on the initial vorticity
than those of Chapter 2 (so the steady state solution to (F) may not be unique).
We obtain upper bounds on the convergence rate in the vanishing viscosity limit
under various assumptions on the initial vorticity.

In particular, we show that if the initial vorticity is in H” for n in (—1,1],
then for all vt > 0, the solution to (F) approaches the solution to (N.S) in the
L?-norm at a rate bounded by

V2 lwoll g (1) /2,

We also adapt an approach of [1] to obtain a bound on the convergence rate when
the initial vorticity is radially symmetric and lies in the Besov space ngoo for n in
(—=1,1).

We then consider a superposition of disjoint circular patches of vorticity
(eddies) in the plane, each with zero total vorticity: this gives a steady state solution
to the Euler equations. Let the initial vorticity be such a superposition of a finite
number of compactly supported eddies with a positive minimum distance between
any two patches. We employ an inequality established in [28], where the same
superposition of confined eddies is studied for initial vorticity that is a particular
subclass of bounded measures, to obtain a bound on the combined convergence
rate for the eddies. We show that for any 7" > 0, the corresponding solutions to
the Navier-Stokes equations will converge in L°°([0, T]; L?(R?)) to the steady state
solution to the Euler equations at a rate that is the same, over a short time, as for
a single eddy, though with a larger constant.

Chapter 5: The flow. We return to the setting of Chapter 2 and establish the
properties of the flow for the solution to the Euler equations in the plane given
Yudovich initial vorticity. These properties are stated, in slightly different form,
by Yudovich in [37], though not proved there. The properties are interesting in
themselves, but can also be used in the proof of existence of weak solutions to (F)
and (NS) as we defined them in Chapter 2.



We extend an example of Bahouri’s and Chemin’s described in [3] and in
Section 5.3 of [6] to show that the upper bound on the modulus of continuity of
the vector field can be achieved, to within a constant at time zero, at least for the
sequence of unbounded vorticities in [37]. We then obtain a lower bound for the
modulus of continuity of the vector field over time, and hence, for that of the flow.
Finally, we show that for certain initial velocities it is possible to have a unique
solution to the Euler equations with an associated flow that lies, for all positive
time, in no Holder space of positive exponent.

1.3 Notational conventions

We follow the convention that C' is always an unspecified constant that may vary
from expression to expression, even across an inequality (but not across an equality).
When we wish to emphasize that a constant depends, at least in part, upon the
parameters x1, . .., Ty, we write C(z1, ..., z,). When we need to distinguish between
unspecified constants, we use C' and C’.

For vectors v and v in R?, we alternately write Vou and v - Vv, by both of
which mean u*0;v7 e;, where e, e are basis vectors, and we define Vu-Vv = i,
Here, as everywhere in this paper, we follow the common convention that repeated
indices are summed—whether or not one is a superscript and one is a subscript.

If X is a function space and k a positive integer, we define (X )k to be

{(flv'”vfk):flEX,..., kEX}

For instance, (H'(2))? is the set of all vector fields, each of whose components lies
in H'(2). To avoid excess notation, however, we always suppress the superscript
k when it is clear from the context whether we are dealing with scalar-, vector-, or
tensor-valued functions.

1.4 A comment on units of measure

It will occasionally be useful to perform a dimensional analysis to at least determine
the plausibility of our results, or those in the literature. Toward this end, we observe
that, from (IV.S):

1. viscosity v has units (distance)?/(time);
2. vorticity w has units (velocity)/(distance) = 1/(time);

3. V/vt has units (distance).



Chapter 2

Vanishing viscosity in R?

2.1 Introduction

The motion of an incompressible fluid of constant density and constant viscosity
is governed by the Navier-Stokes equations, and without viscosity by the Euler
equations. These are equations (/V.S) and (£) introduced in Chapter 1.

In this chapter, we restrict our attention to fluids extending throughout R2,
with the initial velocity belonging, for some real number m, to the space E,, of [5]
and [6]. This space is described in detail in Appendix 2A, but, in brief, a vector v
belongs to E,, if it is divergence-free and can be written in the form v = o + ¢/,
where v’ is in L?(R?) and where o is a stationary vector field, meaning that o is of

the form,
x2 T fEl r
o= (—2/ pg(p) dp, 2/ pg(p)dp>7 (2.1.1)
™ Jo = Jo

where g is in C§°(R). The subscript m is the integral over all space of the vorticity
of v, the vorticity of v being d1v? — dav!. We use the notation w(v), or just w when
v is understood, for the vorticity of v. The initial vorticity we denote by w®.

FE,, is an affine space; fixing an origin, o, in F,, we can define a norm by
o+ |l = |[v']| 2. Convergence in E, is equivalent to convergence in the L~
norm to a vector in FE,,.

The following is a fundamental result of Yudovich’s ([36]), as adapted by
Chemin in [4] from bounded domains to all of R? (see [6]):

Theorem 2.1.1 (Yudovich’s theorem). Let v° be in E,,, with w° belonging to
L%(R?) N L>®(R?) for some 1 < a < oco. Then there exists a unique solution v
of (E) belonging to C(R; E,,) such that w(v) is in L°(R x R?) N L*°(R; L*(R?)).
In [37], Yudovich, in the setting of a bounded domain in R with impermeable
boundary, weakens the conditions on the initial vorticity in Theorem 2.1.1, allowing



unbounded vorticity, and is still able to obtain uniqueness. (Similar results have
been obtained by Serfati in [31].) Chemin shows in [5] that with the assumptions on
the initial data in Theorem 2.1.1 with a = 2, solutions (v, ),>0 of (IV.S) converge in
the L2 norm uniformly over a finite time interval as v — 0 to the unique solution v
of (E) given by Theorem 2.1.1. We establish the same convergence as Chemin, but
with the initial vorticity of Yudovich.

To describe Yudovich’s conditions on the initial vorticity, we need the fol-
lowing definition:

Definition 2.1.2. Let 6 : [pg, 00) — R for some pg > 1. We say that 6 is admissible
if the function 3 : (0,00) — [0, 00) defined, for some M > 0, by'

B(z) := Bu(x) := 2Cozinf {(M 2 /e)0(1/€) : € in (0,1/po] } , (2.1.2)

where C is a fixed absolute constant, satisfies

L de
/0 5w = > (2.1.3)

Because Bas(z) = MB1(x/M), this definition is independent of the value of
M. Also, (3 is a monotonically increasing continuous function, with lim,_,¢+ 8(z) =
0. In Section 2.2 we give examples of admissible functions and discuss how our
definition relates to the equivalent definition in [37].

Yudovich proves in [37] that for a bounded domain in R™ with impermeable
boundary (which adds the condition to (F) that the normal component of the ve-
locity on the boundary is zero), if ||w°||z» < 0(p) for some admissible function 6,
then at most one solution to (F) exists. Because of this, we call the class of all such
vorticities, Yudovich vorticity:

Definition 2.1.3. We say that a vector field v has Yudovich wvorticity if p —
[w()[| () is an admissible function.

For our purposes, we define (weak) solutions to (F) and (IN.S) as follows:

Definition 2.1.4. Fix an arbitrary m in R. A time-varying vector field v: R* x
R? — R? is a weak solution to (E) or (NS) if at all times ¢ in RT there exists a
tempered distribution p(¢) such that (E) or (NS) hold in the sense of tempered
distributions and if, in addition,

(i) visin L2 (RT; Ep,) for some real m, and

!The definition of 3 in Equation (2.1.2) differs from that in [18] in that it directly incorporates the
factor of p that appears in the constant in the Calderén-Zygmund inequality of Theorem 2.1.6.(iv);
in [18] this factor is included in the equivalent of Equation (2.1.3).



(ii) there exists a pg > 1 such that [|w(t)||;, < [|w°|L» for all p in (po,o0) and all
t>0.

A weak solution of (E) or (NS) will also lie in C(R; E,,) (after possibly
changing their values on a set of measure zero), but we do not use this fact. Also,
because of Lemma 2.5.1, it is possible to show that we could replace the requirement
in Definition 2.1.4 that (F) hold in the sense of tempered distributions with the
requirement that

/ o(T,z)-v(T,x)dr — / ©(0,z) - vo dx
R2 R2

T

0 R2

for all 7 > 0 and all test functions ¢ : R x R? — R? that are smooth, compactly
supported, and divergence-free in the space variables. Here, (v ® v)¥ = v'v?, and
Vo (v®@v) = diplvivl. A similar equivalence holds for solutions to (N.S).

We combine the techniques of Chemin and Yudovich to prove the following
theorem:

Theorem 2.1.5. Fiz m in R, let v° be in E,,, and let w° be in LP(R?) for all p in
[2,00), with |w°||L» < O(p) for some admissible function §. Then:

(i) There exists a unique solution v of (E).
(ii) For all v > 0, there exists a unique solution v, of (NS).
(iii) |Jv,(t) — v(t)]| ;2 — 0 in L*(R?) uniformly on [0,T] as v — 0.

We prove only the uniqueness statements of (i) and (ii), a proof of existence
following from the bounds we obtain on the L?-norm of the difference between two
solutions, much as in the proof of Theorem 2.1.1 (see Section 2.6).

Given an initial velocity in FE,,, there exists a unique solution in the sense
of distributions to (NS) in C([0,T); E,) N L*([0,T]; H) for all T > 0. This is
essentially a classical result of Leray, Ladyzenskaja, Lions, and Prodi ([21], [22], [23],
[19], [20], [25]), which can be proved, for instance, by straightforward modifications
of the proofs of Theorems 3.1 and 3.2 of Chapter 3 of [33]. (See [17] for details.)
Additional assumptions, such as those of Theorem 2.1.5, are required, however, to
conclude that the velocity is in L>([0,T]; H'), not just in L?([0,T]; H').

The rate of convergence in the inviscid limit is also of interest. Constantin
and Wu in [8] show that the L%-rate of convergence of the velocity for a vortex patch
in R? with smooth boundary is O(y/vt) uniformly over any finite time interval, and
remark that this same result holds when Vv is in L} (R; L°°(R?)), where v is the
solution to (F). Chemin in [5] gives essentially the same bound on the convergence



rate as that in [8], assuming that v is in L{° (R*; Lip), which implies the condition
in [8] that Vv lie in L} (R; L>°(R?)).

Chemin goes on to establish bounds on the rate of convergence given initial
vorticity in L? N L, the bounded rate of convergence always being slower than
O(y/v), but approaching that order for small time intervals. The approach we take
leads, in the special case of L? N L™, to the same bound on the rate of convergence
as Chemin. In the general case of unbounded vorticity, however, the bounded rate
of convergence can be arbitrarily slow.

In [9], Constantin and Wu consider an initial vorticity in R? lying in the space
Y of bounded, compactly supported functions. They also assume that the initial
vorticity lies in certain Besov spaces, and establish convergence of the vorticity in
every LP—norm for p > 2, with the rate of convergence increasing with increasing p.

We also note that given the uniqueness of the solution to (E) in R? established
in Theorem 2.1.5, the compactness argument on p. 131-133 of [26] would imply the
strong convergence in (iii) of Theorem 2.1.5. A bound on the rate of convergence
does not follow from that approach, however.

We will need the following theorem, which summarizes some known facts:

Theorem 2.1.6. Let v be a solution to (NS) or (E) as defined in Definition 2.1./,
and let o be any stationary vector field in Ey,. Then:

(i) v — o is in LS (R; L*(R?)) (i.e., the L?~norm of v — o is bounded over any

finite time interval), the norm being bounded over {v > 0};

(ii) v is in L (R; L>°(R?)), the norm being bounded over {v > 0};

loc

(iii) there exists a constant C such that for all p > 2, |V, < Cop||w||» when
w is in LP, where Cy is an absolute constant.

In Theorem 2.1.6, (i) comes from energy estimates, as does (ii) after decom-
posing v — o into high and low frequencies (see Lemma 2B.1 and Lemma 2B.2).
Equality holds in (iii) for solutions to (E). Statement (iii) is a result from harmonic
analysis that applies to all divergence-free vector fields in R™.

We will also need Osgood’s lemma, the proof of which can be found, for
example, on p. 92 of [6].

Lemma 2.1.7 (Osgood’s lemma). Let L be a measurable positive function and
v a positive locally integrable function, each defined on the domain [to,t1]. Let
w: [0,00) — [0,00) be a continuous nondecreasing function, with u(0) = 0. Let
a >0, and assume that for all t in [to, 1],

t

L(t) <a+ / A($)p(L(s)) ds.

to



If a > 0, then

t 1 g
—M(L(t)) + M(a) S/ v(s) ds, where M(:c)—/ d

to x :U’(S) .

If a =0 and M(0) = oo, then L = 0.

2.2 Yudovich’s unbounded vorticity

Definition 2.1.2 is equivalent to requiring that

Y(x) :=1inf {(z/€)0(1/€) : € € (0,1/po]} (2.2.1)

/°° dx C
1 xw(m’)_ ’

which is essentially the same as the condition in [37]. The functions ¢ and (3 are
related by ¢(z) = z((1/x) when M = 1.

Choosing € = 1/logz in Equation (2.2.1) gives ¢(x) < e(log z)0(log x) when
x > exp(po). It follows that

RPN S Y
/1 (@) = /epo ex(logz)f(logz) e /po 00) (2.2.2)

For 0 to be admissible, it is sufficient, though not necessary, that the final integral
in Equation (2.2.2) be infinite. Thus we can say, as a rough measure only, that the
LP—norm of the initial vorticity can grow in p only slightly faster than logp and still
be handled by our approach. Such growth in the LP-norm arises, for example, from
a point singularity of the type loglog(1/x).

Define, as in [37], the sequence of admissible bounds on vorticity,

satisfy

Oo(p) = 1,61(p) =logp,...,0m(p) =logp-loglogp---log™ p, (2.2.3)

where log™ is log composed with itself m times. These are each admissible since
P(z) < e(log 2)0,,(log x) = €fpm+1(x), and a repeated change of variables shows that
the final integral in Equation (2.2.2) is infinite for § = 0,,.

2.3 Proof of Theorem 2.1.5

We take a unified approach to proving the three parts of Theorem 2.1.5. Let each
of (v,)y=0 and (v},),~0 be either a family of solutions to (N.S) parameterized by the
viscosity v or a single solution to (). In the latter case, the solution is independent

10



of the value of v. All solutions in (v,),~¢ and (v],),~0 share the same initial velocity
09, which lies in E,, and satisfies the vorticity bounds assumed in Theorem 2.1.5.
Let

/

Wy = Vy — V.

Theorem 2.3.1. Under the assumptions of Theorem 2.1.5, for allt > 0,

t
lwy (¢, 2)|? de < Rut + 2/ / ‘Vv,//(s,xﬂ lw,, (s, z)|* dz ds.
R2 0 JR2

R = 0 when w, is the difference between two solutions to (NS) and when w, is
the difference between two solutions to (E). R = CHwOH%Q(RQ) > 0 when w, is the

difference between a solution to (NS) and a solution to (E).
Proof. See Section 2.5. O

Proof of Theorem 2.1.5. Let

2 2 2
M= |w* ze@xrz) = D Hvul* = 20,0, + [0 |2 rxr2),
v>0 v>0

which is finite by Theorem 2.1.6.(ii). Let s be in [0, 7], and

A= |wl,(s,x)]2, B = ‘Vvl’,(s,a:) . Ly(s)= Hwa%Q.

Then

/ |V, (s, z)| wy (s, )| d:)::/ AB:/ AGAl_EBSMg/ AR
R? R2 R2 R2

_ 1—
< M A Lo 1Bl e = MY Al (1B /e

I

1
_ MELV(S)I—e HVU’ < C’MELZ,(S)I_e;HwOHLUe

1
< CoMCL,(s)'=¢=0(1/¢).
€
Since this is true for all € in [1/pg, 00), it follows that
2 [0 (s0)] ol ) do < B(L()
R2

and thus, from Theorem 2.3.1, that

L,(t) < Rvt +/0 B(Ly,(s))ds.

11



Since Equation (2.1.3) holds, by Osgood’s lemma, when R = 0, L,(t) = 0,
giving (i) and (ii) of Theorem 2.1.5. When R > 0,

g (L)L

It follows that for all ¢ in (0,77,

L ds 1 ds
/Ryt B =T /w) Bs) (2:3.2)

As v — 0T, the left side of Equation (2.3.2) becomes infinite; hence, so must the
right side. But this implies that L, (t) — 0 as v — 07, and that the convergence is
uniform over [0,7]. O

2.4 Rates of convergence

Define f: RT — R™ implicitly by

@) gs
/x O T. (2.4.1)

As x decreases to zero, f(x) monotonically decreases (to zero) because 3 is positive.
Also, because of Equation (2.3.1),

L (t) < f(Rvt) < f(RVT), (2.4.2)

giving an expression for a uniform bound on the convergence rate. When 1/ can
be explicitly integrated, a bound on the rate can sometimes be determined in closed
form. For the case of bounded vorticity, one obtains essentially the same bound
on the rate as in [5], as we show below. The sequence of bounds on vorticity in
Equation (2.2.3) can also be handled this way, using the upper bound on the corre-
sponding ( functions that Yudovich derives in [37]. In the notation of Section 2.2
this is B(z) = z¢(1/x) < exbp41(1/x).

In general, though, one can bound the initial vorticity by an admissible
function that will yield an arbitrarily slow bounded rate of convergence. This is
because the function f, which was defined implicitly in terms of 3, can, conversely,
be used to define 3, and we can choose f so that it approaches zero arbitrarily
slowly.

To derive the rate of convergence for bounded vorticity, let M be defined as

12



in the proof of Theorem 2.1.5 and let A = ||w°||zronr= and . Then

B(z) = 2Cozinf {(M @™ “/e)A: e in (0,1/po] }
= 2CpAinf {g(e) : € in (0,1/po]},

where g(e) = M¢z'~¢/e. Then

Mez'=¢(elog(M/z) — 1)
€2 ’

g'(e) =2Cy

which is zero when € = ¢y := 1/(log(M/x)) if z < M and €y < 1/po, and never zero
otherwise. But

1 1
€<l/pp = ———— < — <= log(M/X) > pg
= og017) < o (M7
M _
= — > = x < MeP,
x
so the condition x < M is redundant.
Assume that x < Me P°. Then g(e) approaches infinity as e approaches
either zero or infinity; hence, ¢y minimizes g. Thus,
B(x) = BM®©z'™% /ey = Ba(M/x)* log(M/x)
= BuelosM/2)0 160(M /3) = —Bex log(z/M),

where B = 2CyA.
From Equation (2.4.1),

/ﬂx) ds 1 /x/M M du
« Beslog(s/M) — Be [y Mulogu
x/M

- Be[ Fl@)y/M é loglog(x/M) — loglog(f(x)/M)]

= Bie log [log(x/M)/log(f(x)/M)] = 2CoT,

log log u]

SO

log(a/M)/log(f(x)/M) = T = log(f(x)/M) = log(z/M)e” "

— f@)=M(37)
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It follows from Equation (2.4.2) that

e*BeT

L(t) <M (R]\ZT>

or,

—BeT

1
T 5€
R”) S (2.4.3)

B 1/2
[0y = 0]l oo (po,13;22(R2)) < M ( M

when vt < (M/R)e P, where R = C||w0\|%2(R2). This is similar to the bound on
the convergence rate in Theorem 1.4 of [5].

As a check on the validity of Equation (2.4.3), M has units of (velocity)?,
so M'/? has the correct units of (velocity). The factor R = C w2, has units
(vorticity)? = 1/(time)?, since C is an absolute constant, so the units of RvT are
(distance)?/(time)? = (velocity)? (see Section 1.4), and RvT/M is unitless, as it
must be. Finally, A has units of (vorticity) = 1/(time), so AeT is unitless, as it also
must be.

Also, observe from the definition of 3(x) in Equation (2.1.2), that z must have
the same units as M, and that Equation (2.1.2) has the units (units of x)(units of 6).
But as applied in Equation (2.4.1), § has units (vorticity) = 1/(time), and = must
have the same units as s in Equation (2.4.1)—mnamely, (velocity)?. Thus, 8(x) has
units of (velocity)?/(time), and the integral in the left-hand side of Equation (2.4.1)
has units (velocity)?/((velocity)?/(time)) = (time), in agreement with its right-hand
side. Finally, M, having the same units as z, always has units (velocity)?.

2.5 Proof of Theorem 2.3.1

In this section we establish Theorem 2.3.1, which is a standard energy inequality
used by Chemin in [5]. We will need the following lemma, which establishes the
membership of the various terms in (E) and (N.S) in certain Lebesgue spaces.

Lemma 2.5.1. Let (v,p) be a solution to (E), and (v,,p,) be a solution to (NS)
in the sense of Definition 2.1.4. Then v - Vv, v, - Vu,, Vp, Vp,, and 0w all lie
L (R; L2(R?)), while Oyv, and Awv, lie in LSS (R; H-1(R?)).

loc loc

Proof. First, if we can prove that v - Vv and Vp both lie in L (R; L*(R?)), then
the same follows for d,v, since Opv = —Vp — (v - Vv).
By Lemma 2B.1,

[0(t) = ol < C(J0(t) = oll 2 + [lw(v(t) = o) La)

< Ol pee (i) T 0l Lo (miza) + (@) L0 < 00,
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so v — o belongs to L7 (R; L>(R?)). But v — o also belongs to L{° (R; L*(R?))
since v is in LS (R; Ep,). Then if we let 2 < p < oo, then since |[v—ol|;, <
max {||[v — o2, ||[v — ||~} (for instance, see Ex. 4(d) p. 71 of [30]), v — o is in
L2 (R; LP(R?)). (The issue is not just membership of v(¢) in LP(R?), but having a
uniform bound on the LP(IR?)-norm over any finite time interval.) But o is bounded
and decays like 1/r, so o is in LP(R?) and hence v is in L{° (R; LP(R?)). This in
turn means that v? is in L2 (R; L9(R?)) for all ¢ > 1.
Because a > 2, |Vv| is in L (R; L°(R?)) where b = a/2, and

loc

1/2

2 2
H’U : VUHLTSC(R;LQ(RQ < ” ”U| ’vv‘ HL°° (R;L'(R2)

1/2 1/2

< ||| | H ® (R ;Lb/(RQ |HV ’ ||Loo (R; L (R2)

< 00,

where V' is such that 1/6' +1/b = 1. This shows that v - Vo lies in Lj (R; L?(R?)),
and the same argument applies for v, - Vu,,.
We now consider Vp,. Using divv, = 0, we have

pV:A_lAp,,:A (Otdlvvl,—l—Apl, = A1 6%2811 +282py
_ZA (9;00v], + 0;0;p0) ZaA (O], + 0;py)

= — Z(‘?jA_l(v,, -Vl — vAv)) = — ZajA_l(vfﬁka) + VZ@UIJ;,
j Jk J

== %A (o)),
SO

Vpy, ==V Y _ ;A (wkope)). (2.5.1)
g,k

We used above the fact that partial derivatives commute with the inverse Laplacian,
since they commute with the Laplacian itself.
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We can write a term in Equation (2.5.1) as

_VO,A N (oh gl = —Va, ! (—1f(v’;akvg)>

€]
=Vr! (gk}"(vka v] ))
T
2

= Z}"*l (W}"(vka vj)>
~ g2 )

where we used the expression for A~! (the left inverse of the Laplacian) on p. 14 of
[6], and where we ignored possible factors of i = v/—1.

It follows (for instance, from Comment 4.5 p. 78 of [32]) that "¢/ |¢]? is
the multiplier for a higher Riesz transform (it is the product of two Riesz multipli-
ers). Therefore, each term in Equation (2.5.1) is in L2, (R; L%(R?)), so Vp, is in

L2 (R; L2(R?)). The argument is identical for Vp, except now the Laplacian term
(which was eliminated by our argument) never appears.

Since 9w = —Vp — (v - V), it follows that dyv is also in L3° (R; L?(R?)).
Since v, is in L2 (R; H'(R?)), Av, is in L2 (R; H1(R?)) as, then, is dv,, since

Ovy = —Vp, — (v, - Vo, ) + vAw,. O

Proof of Theorem 2.3.1. We consider three cases: 1) both v, and v], are solutions
to (NS); 2) v, is a solution to (NS) while v/, is a solution to (E); 3) both v, and
v], are solutions to (E).

Consider case 1. Taking the inner product of both sides of the first equation
in (NS) with w, and subtracting the resulting equations for v, and v, gives

v a 1 v® v© v v
wy - Opwy, + wy, - (v wy) / / (25.2)
= —w, - V(py, — py,) + vw, - Aw, —w, - (w, - Vv,)).

Integrating both sides of Equation (2.5.2) over [0, T] x R?, the pressure term
disappears because w, is divergence-free both w,(t) and V(p, — p.,)(t) belong to
L?*(R?) by Lemma 2.5.1.

Similarly, the term w, - (v, - Vw,) disappears because

/ wy, - (v, - Vwy,) :/ wl,-(a-Vw,,)—i—/ wy - (T, - Vw,),
R2 R2 R2

where o is a stationary solution to (E) with total vorticity equal to that of v, and v,
is in H!'(IR?). The second term above is zero, since ¥, and w, are both in H!(R?),
so we can approximate each vector field by smooth functions and integrate by parts
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(see, for instance, Lemma 1.3 p. 109 of [33]). The first term we can handle similarly,
by multiplying o by a series of cutoff functions supported on larger and larger balls.
Each integral is zero by the same argument as above for the second term, and the
integral itself is finite by Holder’s inequality; therefore, the integral itself is zero.

It follows that

T T
/ / wy, - Opw,, dr dt = / / vwy, - Aw, —w, - (w, - Vv,) dx dt.
0 JR2 0 JR2

But w, in LS (R; H'(R?)) and dyw, in LS (R; H~1(R?)) is sufficient to con-

clude (see, for instance, Lemma 1.2 p. 176 of [33]) that

/ / w, - dyw, dr dt — fuwu< )2,
RZ

where we have used w,,(0) =
It follows that

T
Jw, (T)||32 = 2/0 /R? vwy, - Aw, — w, - (w, - Vv),) dz dt. (2.5.3)

Because of the absolute continuity of the integral, ||w, (T[> is an absolutely con-
tinuous function of T
Following a similar procedure for the other two cases, we obtain

T
Jw, (T3> = 2/0 /R2 vwy, - Av, —w, - (w, - Vl,) dx dt, (2.5.4)

T
(7)1 22 = —2/0 /R w, - (wy - Vo) da dt. (2.5.5)

For the term common to Equation (2.5.3)-Equation (2.5.5),

T T
—2/ / wy - (wy, - Vul,) do dt < 2/ / |w, |2 }Vvl/,‘g dx dt.
0 R2 0 R2

Since w(t) is in H(R?) for all time ¢,

/ / wy, - Aw, drdt = / \Vw,|? dzdt <O0. (2.5.6)
R2 R2
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Similarly,

T T
/ / wy, - Av, dr dt = —/ Vw, - Vv, dz dt
0 R2 0 R2

T T
= —/ / Vo, |* da dt +/ YV, - Vv, dz dt
0o Jr? 0o Jr2

< HVUVHLOO([O,T];LQ(R?)) Hv”/uHLoo([QT];L?(R?)) T
< Cllw’ 12 (ge) T

Putting this all together gives Theorem 2.3.1 with, for the three cases,

1: R=0, 2: R= C||w0H§2(R2) >0, 3: R=0.
In case 1, we only know that R, which comes from Equation (2.5.6), is negative or
equal to 0; we cannot choose, a priori, a specific constant other than 0.

Remark: If v, and v/, had different initial velocities, then Equation (2.5.3) and
Equation (2.5.5) would have the additional term [|w, (0)||3> on the right-hand side.
Modifying the argument in Section 2 to incorporate this term is the basis of the
proof of existence in Theorem 2.1.5.

2.6 Brief comments on existence

There are at least two approaches to the proof of existence; we briefly comment on
these approaches here.

The first approach is that followed by [29] p. 311-319. The key step in their
proof of existence is establishing the properties of the flow for smooth solutions to
(E) or (NS), then making a limiting argument for a sequence of the flows corre-
sponding to the smooth solutions for a sequence of mollified initial velocities. In the
classical case of initial vorticity in L' N L™, the L' N L>norm is used to show that
the sequence of smooth velocities are log-Lipschitz and hence obtain the modulus
of continuity for the sequence of smooth flows, the modulus of continuity being es-
sentially 7 +— Cr(1 —logr) for r < 1. This same approach works in our setting—for
both solutions to (F) and to (N.S)—though now using function 8 of Equation (2.1.2)
in place of the L' N L>-norm. This is because the resulting modulus of continuity
has all the properties of r +— r(1 —log r) that are required to establish convergence.
This aspect of the argument is given in Section 5.2 through Section 5.3, though
our interest there is wholly in characterizing the properties of the flow given that a
weak solution is known to exist. (The same argument applies, of course, for smooth
solutions. )

An alternate approach is to use an energy inequality (see the first remark
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following the proof of Theorem 2.3.1 in Section 2.5) to establish the convergence of
the same smooth solutions as in the previous paragraph in the LjS (R; E,,)-norm.
This gives (i) of Definition 2.1.4 quite easily. Establishing (ii) is much harder,
and would seem to require general results for renormalized solutions to transport
equations.

The first approach has the advantage of its relative brevity (when fully elu-
cidated) and its more elementary nature. The merit of the second approach is its
focus on the central issue of convergence in C([0,T]; Ey,), leaving the bound on the

LP—orms of vorticity as a side issue to be resolved through technical means.
Appendices

2A The space E,,

The most natural function space for a velocity field v that is a solution to (N S) or (E)
is probably L2  (IR?), the space of all divergence-free (in the sense of a distribution)
vector fields in L?(IR?), since this space is exactly the space of solutions of finite
energy. (One could argue that also assuming some level of smoothness is more
natural or even required.) A deficiency of this space, however, is that, under fairly
weak additional assumptions on v in L2 ,(R?), it necessarily follows that [, w(v) =
0 (see Theorem 2A.5). There are, however, applications in which one wishes to
consider nonnegative or nonpositive measures; for instance, when studying vortex
patches.

A vortex patch is the solution to (E) in which the initial vorticity w® is the
characteristic function of a bounded domain. The velocity v* associated to such a
vorticity is given by the Biot-Savart law:

0 = K x o, (2A.1)

where K () = (—22,2')/|z|*. Since vorticity is transported by the flow for a so-
lution to (E), w(t) remains nonnegative for all time, and v(¢) is never in L% (R?).
Thus, we need a larger space than L2 ,(R?) when dealing with vortex patches. It
turns out, as we will see below, that the velocity associated with a vortex patch
is in the space E,, that we briefly introduced in Section 2.1, where m is the total
vorticity—that is, [po w.

Because the F,, spaces are central to all of our results in the plane, we chose
to give a self-contained and careful elucidation of all of their properties that we will
use. This appendix can be seen as a fleshing out of the account of these spaces given
by Chemin in Chapter 1 of [6].

E,, is defined in Chapter 1 of [6] p. 12 as the space of all divergence-free
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vector fields that are the sum of a stationary vector field o of total vorticity m (that
is, [gew(0) =m) and an L? vector field. A stationary vector field is defined in [6]
p. 11 as a vector field in the plane of the form

o= (fi/{: pg(p) dp,f;/or pg(p) d/)), (2A.2)

where g € C°(R).

Majda and Bertozzi in [29] p. 93 call this way of decomposing a vector in
E,, the radial-energy decomposition, though they only make the assumption that
g is smooth and vanishes at infinity, not that it is compactly supported (see the
comment following Corollary 2A.4). We use whichever of Chemin’s or Majda and
Bertozzi’s terminology seems more convenient at the time.

Remark: Equation (2A.2) is what results when one applies the Biot-Savart law to
the radially symmetric vorticity g, giving the velocity field o.

The following lemma is Proposition 1.3.1 p. 9 of [6]:

Lemma 2A.1. Two vector fields whose coefficients are tempered distributions and
whose divergence and vorticity are equal, equal each other up to a vector field with
harmonic polynomials as coefficients.

An immediate corollary of Lemma 2A.1 is the following:

Corollary 2A.2. Let v and vy be two vector fields lying in LP + L1 for some p,q
in [1,00] for which divv; = divve and w(v1) = w(ve). Then vy = va.

Proof. Let v1 and vg be two such vector fields. It follows from Lemma 2A.1 that
they differ by a vector field with harmonic polynomials as coefficients. But the only
polynomial in LP + L9 is the zero polynomial; hence, v; = vs. O

Remark: It follows, in particular, from Corollary 2A.2 that a divergence-free vector
field in E,, is uniquely determined by its vorticity, since E,, C L? + L?>*¢ for all
€>0.

The following theorem is a combination of Corollary 2A.2 and Proposition
1.3.2 p. 11 of [6]:

Theorem 2A.3. Let o be a stationary vector field. Then o has the following prop-
erties:

1. o is smooth;

2. w(o) is in C§°(R?) and is radially symmetric;
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3. dive =0;

4. |o| is radially symmetric and for all sufficiently large r,

o] (r) =

2mr’

m

where m = [po w(0);
5. 0 s a solution to the time-independent Euler equations

Conversely, properties (1) through (4) are enough to insure that a vector field
is a stationary vector field with g = w(o); in fact, this still holds if property (4) is
weakened to the assumption that the vector field vanishes at infinity. (To be more
explicit, if properties (1) through (8) hold and o vanishes at infinity, then o is given
by Equation (2A.2) with g = w(o), and all five properties hold.)

Proof. Let o be a stationary vector field. Write
0= (—.CIL‘Qf,iL'lf) )

where
f= ?"‘2/0 pg(p) dp.

It is clear that o is smooth away from the origin, and smoothness at the
origin follows from an argument using Taylor’s remainder theorem. Thus, we have
established property (1).

The vorticity of o is

O10% — oot = O1(xtf) — Oo(—22f) = f+ 2'O1f + f + 2°0af

1 2
= 2f + 8, f(¢ 017 + 220or) = 2f + O, f(2' = + 22)
T T
=2f +10.f.
But,
2 (7 _ 2
Orf = 3/ pg(p)dp+r2rg = —=f + 2,
T 0 T T
SO

2
w(o) = 010% — o = 2f+7"(—;f+ g) =9

establishing property (2).
We have
) z? x!
dive =0 -/ + 0Oy —I] =0,
r r
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by the obvious symmetry in ! and 22, establishing property (3).
The prove the decay in property (4), let B be the ball of radius r centered
at the origin. Then

/w(a):—/divaL:—/ UL-n:—/ o-nt
B B oB OB

_ o2 AN (2 A/ 20, _ _
- /aB( 21,7 ) - (a7t r /aBrf/r r/an
:—2777"2f,

where vt = (—v?,0'). But, |o| = |[(=2?f,2z' f)| = r|f], so

ol = 52 | wlo).

Then, since w(o) = g and g is compactly supported, for all sufficiently large 7,

o]

_m
2
Finally, we prove that property (5) holds, via a fairly lengthy calculation.

Because o = (—22f, 2! f),

o-Vo = Z 00 = 01010 + 02dso

]

= —2f(Or(=2>[),01(z' f)) + &' f(Oa(—2?f), Da(a f))
_ <—$2f31(—$2f) +1‘1f32(—962f))
22 fon(z' f) + 2 fOu(at f)) )

Notice that the two coordinates for o - Vo are the same, but with the indexes 1 and
2 transposed. But,

— 22 fO(—aPf) + 2! fOa(—a? f) = =2 f(—2*Onf) + &' f(—f — 2%0af)
= —2' f + [ [(2*)?0f — (z'2?)0af]
=—alf?4+f [(x2)281r — (a:la:Q)(?gr] o-f

=—a'f+ f <ac2>2gj1 - <x1x2)gf o f

1,2
:_mfv
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where we used the fact that

1((351)2 + (x2)2)71/22xi _ 3:

Oir = 0i((z")? + (2%)?)M/? = 5

Similarly,

— 22O (2" f) + & fOu(z' f) = —2?f?,

because of the symmetry in the coordinates of o- Vo that we observed above. Thus,
1
x
Vo = f? :
oc-Vo=f (x2>

Wr) = /0 " of(p)d

81h —&Jz@lr _ (91’/“
—V(h(r) ( th> (—&h@gr) Orh (aw)

2! zl

Then 0,0 = 0 (as we would expect for a stationary vector field), and so o satisfies
Equation 1.6 p. 7 of Chemin—the strong version of (E) of p. 8 of Chemin—with
the pressure p equal to h. This establishes property (5).

To argue the converse, suppose that v is a vector field satisfying properties
(1) through (3) that also vanishes at infinity (which allows, of course, property (4) as
one possible way to vanish at infinity). Let g be its vorticity. Then we know by what
we proved above that the stationary vector field o given by Equation (2A.2) satisfies
properties (1) through (4) as well with the same vorticity. Thus, w(o) = w(v) = g, so
v and o are two vector fields vanishing at infinity with the same divergence (namely,
zero) and curl and so, by Corollary 2A.2; they are equal. O

Now let?

Then

Remark: Let o be a stationary vector field with total vorticity m. Then because o
is divergence-free by Theorem 2A.3, it follows that if ¢ + v is in E,,, then v is also
divergence-free.

Corollary 2A.4. The space E,, is independent of the particular choice of stationary
vector field of the form Equation (2A.2) that is used to define it.

>This is a correction of an expression in [6].
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Proof. If o0 and o’ are two stationary vector fields with the same total vorticity
m, then it follows from property (4) of Theorem 2A.3 that o — ¢’ is in L?(R?) (in
fact, in C§°(R?)). Even if the two stationary vector fields do not share the same
origin about which their vorticities are circularly symmetric, property (4) insures
that their difference decays like 1/7? and so is in L?(R?). Hence, the space E,, does
not depend upon the specific choice of the stationary vector field. O

Remark: The independence in Corollary 2A.4 would not follow simply from assum-
ing that the function g vanishes at infinity: compact support of g is stronger than
required, but an exact statement of the required decay is not immediately clear.

The following is Lemma 1.3.1 p. 12 of [6]:

Theorem 2A.5. Let p be a finite measure such that (1+ |z|) |u| is also finite. If p
is in H=1(R?), then there exists a unique divergence-free vector field v in E,,, where

m = dp,
RZ

and such that w(v) = p.

Proof. We first prove uniqueness. Suppose v and v' both satisfy the conclusion of
the theorem. Then v and v’ are both divergence-free and have the same vorticity.
It follows from Lemma 2A.1 that they differ by a vector field with harmonic poly-
nomials as coefficients. But v — ¢ is in L?(R?) and so vanishes at infinity; hence,
the polynomial they differ by is zero, so v = v'.

We now prove existence. Let o be any stationary vector field such that
Jgew(o) =m. Let

v=0+F " EET ) - B(0)(9)] (2A.3)

where £ := —i¢t = (i€?, —i¢!') and i is v/—1, not an index. We will show that v
satisfies the conclusion of the theorem by showing that divv = 0, that the vorticity
of v equals i, and that v — o is in L?(R?). (We motivate the definition of v in
Equation (2A.3) following the proof.)

The first two of these facts follow from straightforward calculations. Since
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O F " tu = F1(icku) for any u : RY — R,
dive = 910" + 990?
—divo + 0 F ! [E¢7? (7€) — B(0)(©))]
+ 07 (€177 () —B(0)(©))]
= 7=l (i€) |el 7 (7(E) ~B(0) ()]
+ 7 |ig(=ig €7 (ae) — 2(o)(e)] =0,

1

2

and
wv) = wlo) + nF [E1€]7 (E) —B(0)(©))],
— 0 F ! [EIEl () — D))
= w(o) + F |ig"(=ig") le 7 (le) - 2(0)(©))]
- FH i) Il (le) — 2(0) ()
w(o) + F7H (€2 + ()P 1¢17 (le) - 2(0)(9))]

w(o) +FHaE) — &(0)(©)]
w(o)+p—w(o) = p.

)

Finally, we need to prove that v belongs to o + L?(R?); that is, that
|71 €172 o) - w0 (©))]
for kK =1,2. We have, with [ =3 — k,
|7 [E167> @) - @] |, = || [E1e7 @ - 20)©)]
= [¢1e72 o) ~a@)en)|| , < ||ig™ @ —a@©)|

[ A —3(0) () () — B(o) (&)
_/B o d§+/Rd\B e d, (2A.4)

where B is the unit ball centered at the origin. We bound these last two integrals
separately.

kIl L2

kL2
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The derivatives of i are bounded since

(€)= a7 ©) = | [ ae < (o

< [ Jal dipl @),

which is finite by the assumption on p. Also, Jxw(0)(§) is finite by similar reasoning,
but using the fact that w(o) is compactly supported. Hence, |V(z —&(0))| < C.
Then, since

Gi=5)©) = [ 1= [ w)=m-m=0
it follows that | — ©(0)| (§) < C'|¢], and we conclude that the quotient |i(&) — &(o)(&)] /€]

is bounded. Thus, the first integral in Equation (2A.4) is finite, since its integrand
is finite.

As for the second integral in Equation (2A.4), it is bounded above by

) B()E)?
22 d — 22 d
/Rd\B P “/Rd\B e "

O o
d d
<o e [ Peer

2 2
< 2|l ey + llw(o)lz2 -

Here, the first term is finite by assumption, and the second term is finite since w(o)
is compactly supported. O

The definition of v in Equation (2A.3) can be motivated by the following
formal calculation, in which, for clarity, we assume that ¢ = 0. Starting with
Equation (2A.3), if it is to be true that w(v) = p, then

o= (Sa) = o= b= it = o= e
§ i i
— Av=Vip
— Av=V'u= (-0 0)(010° — dov')
= (—=01000% + 0201, 0%0% — 0,0101) = Aw,

where in the last step we used divv = 0 so Gov2 = —0;v!. Thus, working backwards
from the final identity, we deduce, formally, Equation (2A.3).

Remark: Given a vector in F,,, all we can immediately say about its vorticity is
that it lies in H~1(IR?) (in particular, it is generically not in any LP-spaces). Using
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Theorem 2A.5 we could define a space, or at least a set, E! of all vectors in E,,
whose vorticity satisfies the conditions of Theorem 2A.5. These sets would have the
properties that E], NE/ , = when m # m/, and that if v = 0 +7 is a radial-energy
decomposition of v in E/ , then ng 7 = 0 (only the first property is shared by the
spaces E,).

Remark: We can use Equation (2A.3) to define an operator from the space of
measures satisfying the conditions of Theorem 2A.5 to a specific E,, or even to the
union of all E,,. In the latter form, we can view it as a complement to the Biot-
Savart law which Chemin shows, in Proposition 3.1.1 p. 45 of [6], maps a vorticity
in L® to its associated vector field lying in L® 4+ L, where a < 2 and b > 2a/(2 —a)
(in two dimensions). Our new operator would partially address the case a = 2,
mapping a measure-valued vorticity satisfying the conditions of Theorem 2A.5 to a
vector in weak-L? + L2. It might be interesting to investigate the properties of this
operator.

Remark: Let v be in E,,. If w(v) is compactly supported and smooth, then it
follows from the Biot-Savart law that v decays like m/((27)r). (For instance, see
[29] p. 92.) It follows that such a v will be in L?(R?) if and only if m = 0; that
is, if and only if its total vorticity is zero. Theorem 2A.5 can be seen as a broad
generalization of this result in which the condition of smoothness and compact
support of w(v) are replaced with much weaker conditions.

The following is Lemma 5.1.2 p. 89 of [6].

Lemma 2A.6. Let (p,) be an approzimation to the identity and o a stationary
vector field in E,,. Then 0 — pp * 0 is in L? and

lim |0 — pp * 0|2 =0.
n—oo

Proof. Being an approximation to the identity means that p,(z) = (1 4+ n)?p((1 +
n)x) where p is in S(R?) and integrates to 1. We let o, = p,, * 0.

By the mean value theorem, given ¢ € R?, there exists an 7 on the line
segment between the origin and £/(n + 1) (see, for instance, Theorem 8.4 p. 254 of
[2]) such that

p&/(n+1)) — p(0)
&/ (n+1)]

where E is a unit vector in the direction of . From this it follows that

(£ €] .
1— < Dpl| ;o -
\ P<n+1 — D7l
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Even though o is not in L?, we still have

6~ allye = 16 — pa 7ol o = 6 — Fdl 2 = 50— o)l o

R 5(22))] < JreL 1os

= |lo 1-— 0(&)—— | Dp|| 7
©(1-7(5))| = Jror - | |
107l |- 107l |-

= P 5 (90 = 2= |V
107 107

:ﬁHVJIILzSCﬁ w2

the last inequality being by Theorem 3.1.1 p. 45 of [6]. Letting n — 0 completes

the proof.
O

2B Bounding the L*—mnorm of velocity
Lemma 2B.1. Let v be a divergence-free vector field in L? with vorticity w lying in
L® for some a and b, 2 < a <b<oo. Then v is in L2N L*® and

2

a
ol < € (lle + s —garamarimss Wl
2

a
<C 2 a .
< ¢ (Wl + =gy Wl

(When b = oo, we let 1/b=10.)

(2B.1)

Proof. Let a and b be such that 2 < a < b < co. Then

[ollze < lIx(D)vll o + 10 = x(D))vll s ,

where we are using the definitions for the Littlewood-Paley operators and associated
functions from [6]. In these definitions, y is a smooth radially symmetric nonnegative
function supported in a ball of radius 4/3.

The first term is bounded by

IxX(D)vllp < Clix(D)vl 2 = Clx0ll 2 < Clixllpe o]l 2
< Ol 2 < o0,

where we used Bernstein’s lemma (Lemma 2.1.1 of [6] with A = 1) for the first
inequality and the fact that xy € L™ to absorb its norm into the constant, C. We
note that b > 2 was needed to apply Bernstein’s lemma.
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For the second term, we have

1(Id = x (D))l p» = Z <D lAzlp-

=0
Applying Bernstein’s inequality twice, we have

180l 10 < C277 |0k Aol 1p < C277 VA | 14
< 02*3'(23')2(1/“*1/’1) VAV a

< ©2i2/a=2/b-1) = ||w(A ) Lo
a —

_02](2/a 2/b—1) % A .
= || i@l pa s

where the last inequality is the Calderon-Zygmund inequality. The first application
of Bernstein’s inequality required that the Fourier transform of Aj;v be supported
in an annulus; this is why we decomposed v into low and high frequencies before
bounding its norm.

In any case, we then have

1AWl o = [FH(e(277)D) HLa
= |7 (FFE @7 ))@) |0
= |7 (FFE @) *w))]|
= || F Hp(27 >*wHLa_Hf‘l(so<2‘f~>)HL1 @]l a
= |77 @) o Il o = C ]l o -

That H]—"—l ))HLl = H]—"—l 4,0)HL1 follows by a change of variables.
Thus,
S 2
i(2/a—2/b— a
[Nl 2 B el
Jj=0
2
a
= C(a T1)(1 — 22/a=2/b-1) Wl La

as long as 2/a —2/b — 1 < 0—that is, 1/a — 1/b < 1/2; this follows from 2 < a <
b < oo.

Combining these results gives Equation (2B.1). Since v is in L? by assump-
tion, and v is in L> (the case b = oo, above), v is in L? N L*, and the proof is
complete. ]
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Lemma 2B.2. Let u be a solution to (E) or (NS). Fix an origin o in the affine
space E,,. Then

lv®)]l g, < [I0(O0)llg,, +vC Vol [w0]12] eIVl (2B.2)
where, of course, v =0 when u is a solution to (E).

Proof. Assume first that u is a solution to (E). Then we can write u(t) = o + v(t)
where v(t) is in L?, and we have

O(c+v)+(c+v) - V(iec+v)+Vp=0

(2B.3)
= Ow+4+o0-Vo+o-Vv+v-Vo+v-v+Vp=0.

But o - Vo = Vq for some ¢ in C* N H!, because o is a stationary solution to the
Euler equations, as we showed in Theorem 2A.3, and because o is in L and Vo is
in L?. Thus, taking the inner product of the above equality with v and integrating
over space, and arguing as in the proof of Theorem 2.3.1, we have

1d
33 0l == [ V)0 <90l ol
which leads to Equation (2B.2) after integrating.
If w is a solution to (IV.S), then instead of 0, the right-hand side of Equa-
tion (2B.3) becomes

v | Alc+v) - v=—v VU-VU—V/ Vo2 < v||Vol 2 Vol 2
R? R? R2

<vC Vol g2 [l 2
Applying Gronwall’s lemma gives Equation (2B.2). O

An important, but subtle conclusion of Equation (2B.2) is that our solutions
to (IVS) and (E) for initial velocity in E,, remain in E,, for all time. This is true
even if the initial vorticity is not in L!. (The condition that Jgzw = m in the
definition of E,, is an integral over a measure in H~!(R?) that is assumed to be
finite. If w is in L', then it is the same as the integral of w as an L'-function.)

For the solution to (N.S) to remain in E,,, though, we require that its initial
vorticity lie in L2, because its L?-norm appears directly in Equation (2B.2). A
solution to (E) on the other hand would remain in E,, even if the initial vorticity
were only in a higher LP—space. Thus, the restriction we made in Theorem 2.1.5
that w° lie in LP(R?) for all p in [2, 00) was not just so that the energy argument in
the proof of Theorem 2.3.1 would work (which gave, ultimately, both the uniqueness
of the solutions to (E) and (IN.S), but the vanishing viscosity limit), but because
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the basic existence proof for (INV.S) requires it.
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Chapter 3

Vanishing viscosity in a
bounded domain with Navier
boundary conditions

3.1 Introduction

Let © be a bounded domain of R? with a boundary I' consisting of a finite number
of connected components. We always assume that I is at least as smooth as C?,
but will assume additional smoothness as needed.

We consider the existence and uniqueness of a solution u to the Navier-Stokes
equations under Navier boundary conditions; namely,

v-n=0and 2D(v)n-T+av-T=0o0nT, (3.1.1)

where « is in L*°(T"), n and 7 are unit normal and tangent vectors, respectively, to
I', and D(v) is the rate-of-strain tensor,

1

D(v) = = [Vu + (Vo)'].

O |

We follow the convention that n is an outward normal vector and that the ordered
pair (n,7) gives the standard orientation to R2. (We give an equivalent form of
Navier boundary conditions in Corollary 3.4.2.)

J.L. Lions in [24] p. 87-98 and P.L. Lions in [26] p. 129-131 consider the
following boundary conditions, which we call Lions boundary conditions:

v.n=0and wv)=0onT,

where w(v) = 01v? — dyv! is the vorticity of v. Lions boundary conditions are
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the special case of Navier boundary conditions in which a = 2k, as we show in
Corollary 3.4.3.

J.L. Lions, in Theorem 6.10 p. 88 of [24], proves existence and uniqueness
of a solution to the Navier-Stokes equations in the special case of Lions boundary
conditions, but includes the assumption that the initial vorticity is bounded. With
the same assumption of bounded initial vorticity, the existence and uniqueness is es-
tablished in Theorem 4.1 of [7] for Navier boundary conditions, under the restriction
that « is positive (and in C?(I")). This is the usual restriction, which is imposed to
insure the conservation of energy. Mathematically, negative values of a present no
real difficulty, so we do not make that restriction (until the last section). The only
clear gain from removing the restriction, however, is that it allows us to view Lions
boundary conditions as a special case of Navier boundary conditions for more than
just convex domains (nonnegative curvature).

P.L. Lions establishes an energy inequality on p. 130 of [26] that can be
used in place of the usual one for no-slip boundary conditions. He argues that ex-
istence and uniqueness can then be established—with no assumption on the initial
vorticity—exactly as was done for no-slip boundary conditions in the earlier sec-
tions of his text. As we will show, P.L. Lions’s energy inequality applies to Navier
boundary conditions in general, which gives us the same existence and uniqueness
theorem as for no-slip boundary conditions. (P.L. Lions’s comment on the regularity
of %7; does not follow as in [26], though, because (4.18) of [26] is not valid for general
Navier boundary conditions.) We include a proof of existence and uniqueness in
Section 3.6, based on the classical proofs as they appear in [24] and [33]. In Sec-
tion 3.7, we extend the existence, uniqueness, regularity, and convergence results of
[7] and [27] to non-simply connected domains.

It is shown in [27] that if the initial vorticity is in LP(2) for some p >
2, then after extracting a subsequence, solutions to the Navier-Stokes equations
with Navier boundary conditions converge in L>([0, T]; L?(f2)) to a solution to the
Euler equations (with the usual boundary condition of tangential velocity on the
boundary) as v — 0. This extends a result in [7] for initial vorticity in L>°(2), and
because the solution to the Euler equations is unique in this case, it follows that the
convergence is strong in L°°([0, T]; L?(€2))—that is, does not require the extraction
of a subsequence.

The convergence in [27] also generalizes the similar convergence established
for the special case of Lions boundary conditions on p. 131 of [26] (though not
including the case p = 2). The main difficulty faced in making this generalization
is establishing a bound on the LP-norms of the vorticity, a task that is much easier
for Lions boundary conditions (see p. 91-92 of [24] or p. 131 of [26]). In contrast,
nearly all of [7] and [27], including the structure of the existence proofs, is directed
toward establishing an analogous bound.

The methods of proof in [7] and [27] do not yield a bound on the rate of
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convergence. With the assumptions in [27], such a bound is probably not possible.
We can, however, make an assumption that is weaker than that of [7] but stronger
than that of [27] and achieve a bound on the rate of convergence. Specifically, we
assume, as in Chapter 2, that the LP-norms of the initial vorticity grow sufficiently
slowly with p (Definition 2.1.3) and establish the bound given in Theorem 3.8.3. To
achieve this result, we also assume additional regularity on « and I'.

The bound on the convergence rate in L ([0, T]; L?(£2)) in Theorem 3.8.3 is
the same as that obtained for = R? in Chapter 2. In particular, it gives a bound
on the rate of convergence for initial vorticity in L®°(§2) proportional to

(l/t)% eXp(_C”WOHLszOOt) ,

where C' is a constant depending on © and «, and w° is the initial vorticity. This
is essentially the same bound on the convergence rate as that for Q = R? appearing
in [5].

Another interesting question is whether solutions to the Navier-Stokes equa-
tions with Navier boundary conditions converge to a solution to the Navier-Stokes
equations with the usual no-slip boundary conditions if we let the function a grow
large. We show in Section 3.9 that such convergence does take place for initial ve-
locity in H3(2) and I' in C® when we let o approach 4oo uniformly on I'. This type
of convergence is, in a sense, an inverse of the derivation of the Navier boundary
conditions from no-slip boundary conditions for rough boundaries discussed in [13]
and [14].

3.2 Function spaces
Let
E(Q) = {ve (L*(Q))*: dive € L*(Q)}, (3.2.1)
as in [33], with the inner product,
(u,v) g = (u,v) + (divy, divo).

We will use several times the following theorem, which is Theorem 1.2 p. 7 of [33].

Lemma 3.2.1. There exists a continuous linear operator v, mapping E()) into
H~'Y2(') such that

YU = the restriction of v-n to T, for every v in (D(R))?.

Also, the following form of the divergence theorem is true for all vector fields
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v in B(Q) and scalar functions h in H*(Q):

/v-Vh-l—/(divv)h:/'ynv-’yoh.
Q Q T

We always suppress the trace function g in our expressions, and we write
v - n in place of Y,v.
Define the following function spaces as in [7]:

H={ve(L*(Q)?:divi=0inQandv-n=0onT},
V={veH Q) :divv=0inQandv-n=0onT}, (3.2.2)
W = {veVNH*Q): v satisfies Equation (3.1.1)} .

We give W the H?-norm, H the L?-inner product and norm, which we symbolize
by (-,-) and ||-[| 2y, and V' the H'-inner product,

(u,v)y = Z(@iu, o;v),

2

and associated norm. This norm is equivalent to the H'-norm, because Poincaré’s
inequality holds on V', as we show in Lemma 3.2.2.

Lemma 3.2.2 (Poincaré’s inequality). For all v in V and all p in [1, 0],
[0l o) < CE VYl Lo -

Proof. Let v bein V and let h = 2, i = 1,2, on . By Lemma 3.2.1,

O:/F(v-n)h:/Qv-Vh—l—/Q(divv)h:/Qvi.

But it is a classical result that Poincaré’s inequality holds for any scalar function in
H'(Q) whose average value is zero, so Poincaré’s inequality holds for each component
of v and hence for v itself. O

Corollary 3.2.3. For allu and v in 'V,

- vl 1y < CQQ) [l 20y VOl 120 »

and

loll 2y < CO) ol gy V0l gy -

Proof. Using Lemma 3.2.1, Lemma 3.2.2, divu = 0, and the standard trace theorem,
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we have
Ju -l iy < lull g-17200y 0l 172y < CE) ull oy 101l 0
<CQ) ||U”L2(Q) HVUHL2(Q)
Letting u = v gives the second inequality in the statement of the theorem. O

We need, as in the classical case, Ladyzhenskaya’s inequality ([20]), although
we now have a domain-dependent constant.

Lemma 3.2.4 (Ladyzhenskaya’s inequality). For any v in V,

10l 110y < C(Q) [[Wll gy V0]l oty - (3.2.3)

Proof. Let £ be an extension operator from V to H'(R?) with the property that
1] grrzy < Cllvllgr(q). k = 0,1. (See, for instance, Theorem 5 p. 181 of [32].)
Then
||v(5v)||L2(]R2 < €0l g ®2) < C ||UHH1(R2
= Cvll2q) + ClIVVll 200y < ClIVVll 2
where we used Lemma 3.2.2 in the last inequality.

So for v in V,

ol gy < €]l Lagzy < 2724 r|5v||2é2(R2 IV ()l

1 2 1 2
< Clollfarg, VoIl

1/2
L2(R2)

where we used Ladyzhenskaya’s inequality for vector fields in H'(€2’) (for instance,
see (2.8) p. 32 of [11]). O

Define, as is customary, the trilinear function,

b(u,v,w) = / u'dplw! = / (u-Vov) - w
Q Q

The property that b(u,v,w) = —b(u,w,v) for all u, v, and w in V holds as it does
classically. This property along with Ladyzhenskaya’s inequality are sufficient to
establish the following bound on |b(u, v, w)|, from Lemma 3.4 p. 198 of [33]:

Lemma 3.2.5. For all u, v, and w in V,

1/2 1/2 1/2 1/2
b, v, w)| < COQ) [[ull ot IVl oty V0] 20y 1wl aggy IVell g, -
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3.3 Hodge decomposition of H

Only simply connected domains are considered in [7] and [27]. To handle non-simply
connected domains we will need a portion of the Hodge decomposition of L?(£2). We
briefly summarize the pertinent facts, drawing mostly from Appendix I of [33].

Let {¥1,...,Xn} be one-manifolds with boundary that generate the one-
dimensional real homology class of €2 relative to its boundary I'.

We can decompose the space H into two subspaces, H = Hy ® H., where

Hy = {v € H : all internal fluxes are zero},
H.={veH:wl)=0}.

An internal flux is a value of fz v-n. Then Hy = HCl and there is an orthonormal

basis Vqi,...,Vqy for H. C C*(Q) consisting of the gradients of N harmonic
functions, q1,...,qn. (Each ¢; is multi-valued in 2, but Vg¢; is single-valued.)

If visin V, then v is also in H so there exists a unique vg in Hy and v, in H,
such that v = vy + vg; also, (vo,ve) = 0. But v, is in C*°(Q) and so in V; hence, v
also lies in V. This shows that V = (VN Hy) & H,, though this is not an orthogonal
decomposition of V.

The following is a result of Yudovich’s:

Lemma 3.3.1. For any p in [2,00) and any v in V N Hy,
IVl o) < CEp lw ()l 1o (g -

Proof. Let v be in V N Hy. Since v has no harmonic component, v = V4 =
(=021, 017) for some stream function 1, which we can assume vanishes on I". Ap-
plying Corollary 1 of [35] with the operator L = A and r = 0 gives

IVl o) < 191l g2e@) < CEOP [AY ]| Lr ) = CE)p [w (V)] Lo (o) -

For © simply connected, H = Hy, and Lemma 3.3.1 applies to all of V.

Corollary 3.3.2. For any p in [2,00) and any v in V,
IVoll Loy < CQP @)l Loy + C'(Q) V]l L2q -
the constants C(Q) and C'(Q) being independent of p.

Proof. Let v be in V with v = vy + v, where vg is in V N Hy and v, is in H., and
assume that Vv is in LP(Q). Let v, = YN | ¢;Vg; and 7 = lvell 2y = (3 e/,

11
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Then

N N
||V’Uc||Lp(Q) = Z |ci] va‘]i||LP(Q) < ZT ’Q|1/p ”VVQiHLoo(Q)

i=1 i=1

N
< rmax {1, 10"*} 3" 94l () < Cllvell 2y
=1

where we used the smoothness of V¢;. But, Hy = H}, so Hv||L2(Q) = HUOHLQ(Q) +

c

[vell g2y and thus [[ve[2(qy < (vl 12(q)- Therefore,

IVOll o) < [IVOoll Loy + [ Vvell ooy
< P (o)l 1y + () ol ey

by virtue of Lemma 3.3.1. O

3.4 Vorticity on the boundary

If we parameterize each component of I' by arc length, s, it follows that

on dn
= = KT,

where &, the curvature of T', is continuous because I' is C2.
The second part of the following theorem is Lemma 2.1 of [7].

Lemma 3.4.1. If v is in (H*(Q))? withv-n =0 on T, then
Von -1 =w(v) — kv - T, (3.4.1)
and

D(wn- 1= %w(v) — RV - T. (3.4.2)

Proof. Because C*°(Q)N{v:v-n =0 on I'}isdensein H*(Q)N{v:v-n=0on I'}
and the trace operator of Lemma 3.2.1 is continuous, it is sufficient to establish
Equation (3.4.1) and Equation (3.4.2) for smooth velocity fields on €.
Because v - n has a constant value (of zero) along I,
0 0 0
O:8—(v-n):—v-n+v-—n:VUT-n+m}-T.
T

or or
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Letting

with (n!)2 4+ (n?)? = 1, we have
Vun-7—-Vvr-n

- Ot Oyul nt ‘ —n? _ vt Oyl —n? _ nt

A\ 92 ) \n? nt v v n! n?

_ Ovint + dpvln? ' —n? _ —01vin? + dyvint ' n!

o1t + 0v%n? nt —01v°n? + Ov?nt n?

= —v'n'n’® — 82v1(n2)2 + 81v2(n1)2 + d9v°nin?

+ owintn? — 9yl (n')? + 010%(n?)? — dv’ntn?

= [(n1)2 + (n2)2] [811)2 - 821}1] = w(v).

Thus,
Von- 1 =w)+Vor - n=w{) —kv-T, (3.4.3)

establishing Equation (3.4.1).

To establish Equation (3.4.2), observe that

D(vn -1t = %w(v) —k(v-T) = f%w(v) +w) —k(v-T)

1
= D(v)n~7':—i[an-T—VvT-n]—Fan-T

1
< D(w)n-T1 = i[an-T—i—VUT‘n].
This last identity can be verified by direct calculation. ]

Corollary 3.4.2. A wvector v in V N H%*(Q) satisfies Navier boundary conditions
(that is, lies in W) if and only if

wv)=2xk—a)v-Tandv-n=0 onT. (3.4.4)
Also, for allv in W and u in V,
Vm-u=(k—a)v-uonl. (3.4.5)
Proof. Let v be in V N H?(2). Then from Equation (3.4.2),

2D(v)n -1+ 26(v - T) = w(v). (3.4.6)
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If v satisfies Navier boundary conditions, then Equation (3.4.4) follows by subtract-

ing 2D (v)n-T+av-T = 0 from Equation (3.4.6). Conversely, substituting the expres-

sion for w(v) in Equation (3.4.4) into Equation (3.4.6) gives 2D(v)n- T+ av -7 = 0.
If v is in W, then from Equation (3.4.1),

Vin-r=w)—kv-1=2c—a)v-T—kv-T=(k—Q)v-T,
and Equation (3.4.5) follows from this, since u is parallel to 7 on T O

Corollary 3.4.3. For initial velocity in H?(Q), Lions boundary conditions are the
special case of Navier boundary conditions where

o = 2K.

That is, any solution of (NS ) with Navier boundary conditions where o = 2k 1is also
a solution to (NS ) with Lions boundary conditions.

3.5 Weak formulations

We give two equivalent formulations of a weak solution to the Navier-Stokes equa-
tions with Navier boundary conditions, in analogy with Problems 3.1 and 3.2 p.
190-191 of [33].

For all v in W and v in V,

/Au-v:/(diVVui)vi:/(Vui-n)vi—/Vui~Vvi
Q Q r Q
—/(Vun)'fu—/Vu‘Vv—/(n—a)u'v—/Vu-Vv,
r Q r Q

where we used Equation (3.4.5) of Corollary 3.4.2. This motivates our first formu-
lation of a weak solution.

(3.5.1)

Definition 3.5.1. Given a viscosity ¥ > 0 and initial velocity «® in H, u in
L3([0,T); V) is a weak solution to the Navier-Stokes equations (without forcing)
if u(0) = u® and

d/u-v—i—/(u-Vu)-v—i-l//Vu-Vv—u/(/i—a)u-v—O
dt Jo Q Q r

for all v in V. (We will make sense of the initial condition u(0) = u" as in [33].)

Our formulation of a weak solution is equivalent to that in (2.11) and (2.12)
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of [7]. This follows from the identity,

2/QD(u)-D(v):/Qvu-vv—/rm.v,

which holds for all v and v in V. This identity can be derived from Equation (3.4.3)
and Lemma 3.2.1, and the density of H2(Q) NV in V.

Our second formulation of a weak solution will be identical to that of Problem
3.2 p. 191 of [33], except that the operator A of [33] will also include the boundary
term of Equation (3.5.1). Accordingly, we define A by

<AU,U>VV/:/VU'VU—/(I{—O()U'U
’ Q r

for all w and v in V.
By Corollary 3.2.3,

+

](Au,v>V’V,]§'/QVu-Vv /F(H—CV)U"U

< lally flvlly + Cllu - ol

(3.5.2)
< lully llvlly +Cllull 2@y 1Vl 2@y < Cllully (0]l -

Thus, if u is in L2([0,T]; V'), then Au is in L2([0,T]; V"): this is the fact we need to
argue as in [33] p. 191 that the following formulation of a weak solution is equivalent
to that of Definition 3.5.1:

Definition 3.5.2. Given a viscosity ¥ > 0 and initial velocity u? in H, u in
L%([0,T); V) is a weak solution to the Navier-Stokes equations if u(0) = u° and

u' € LY([0,T); V'),
v +vAu+ Bu=0on (0,7T),
u(0) = u?,
where v := O;u.

From here on we will refer to either of the formulations in Definitions 3.5.1
and 3.5.2 as (NS).
If a is the symmetric bilinear form on V' x V' defined by alu, v] = (Au, v)y .,
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then by Equation (3.5.2), |a[u,v]| < C|ully ||v|ly,. Also, a is (V, H)-coercive, since

|lalu, u]| > HVUH%Q(Q) — & = all gy ||UH%2(F)

> |Vl 2y — C llull 2o I VUl 20
1
> ||V 720 — 5 IVulZ20) — Cllullizgy
1
=3 lully = C llull?;

where we used Corollary 3.2.3 and Young’s inequality. This is enough to insure
the existence of an orthonormal basis for V consisting of eigenvectors of A, with
eigenvalues \y < Ao < ..., where \; — oo as j — oc.

3.6 Existence and uniqueness

Our proof of the existence of a solution to (IN.S) proceeds as in the first proof of
existence in [24] p. 75-77, though using the analog of the energy inequality on p.
130 of [26]. The proofs of regularity in time and space and of uniqueness proceed
as in the proof of Theorem 3.2 p. 199 of [33].

Theorem 3.6.1. Assume that I' is C? and o is in L=°(T). Let u® be in H and let
T > 0. Then there exists a solution u to (NS). Moreover, u is in L*([0,T]; V) N
C([0,T); H), u' is in L*([0,T]; V'), and we have the energy inequality,

||u(t)||L2(Q) < €C(a)yt\|u0||L2(Q), (3.6.1)
where the constant C(«) = 0 if a is nonnegative on T.

Proof. Existence: We follow [24], but use the basis of Corollary 3A.3. Because this
basis is also a basis for H, if we let u”™ be the projection in H of u° onto the span
of the first m basis vectors, then u®” — 1% in L?(Q). Because the basis is in H2(Q),
the approximate solution wu,, is in C1([0,T]; H?(£2)).

Definition 3.5.1 leads to the following replacement for (3.27) p. 193 of [33]:

(Wl (8), (1)) + ¥ |Vt (8)| 22y = v /F (K — )t - .

Using Equation (3.4.5) of Corollary 3.4.2 and Lemma 1.2 p. 176 of [33], we conclude
that

1d

5@ HUW’LH%Q(Q) +v ”VZLmH%2(Q) < Cv HUWH%Z(F) , (3.6.2)
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where C' = supr |k — a|. Except for the value of the constant, Equation (3.6.2) is
identical to the first inequality on p. 130 of [26], which is for the special case of
Lions boundary conditions.

Arguing exactly as in [26], it follows that

d
gt llumlzaey + v [V umla() < Cv lluml720)-

Integrating over time gives

t
HwﬁMé@+V/HVw$Wé@ds
0 (3.6.3)

t
< 1™ By + O [ Tun(o)le ds.
The energy bound,
lum ()] 720y < e 10”720y < e 1401720 (3.6.4)

then follows from Gronwall’s lemma, showing that the right side of Equation (3.6.3)
is bounded uniformly on [0, 7. It follows from Equation (3.6.3) and Equation (3.6.4)
that

{t} is bounded in L?([0,T); V) N L*°([0, T]; H),

from which Equation (3.6.1) will follow. (If « is nonnegative, then, in fact, energy is
conserved—in the absence of forcing—so C'(a) = 0. This follows from the equation
preceding (2.16) of [7].)

The proof of existence is completed by showing that {u],} is bounded in
L3([0,T); V'); this is done as in [24] without change. Also, we make sense of the
initial conditions as in [33]. (Specifically, see Lemma 1.2 of Section III.1.4 and the
argument at the end of section III.1.3 of [33].)

Regularity in time: This follows exactly as in part (i) of the proof of Theorem
3.2 p. 199 of [33)].

Uniqueness: We argue as in part (ii) of the proof of Theorem 3.2 p. 199 of [33],
but using our first formulation of a weak solution rather than the second.

Assume that u; and ug are two solutions to (N.S), and let u = u; —uy. Using
the test function v = u in Definition 3.5.1 applied to u; and us, and subtracting the
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two equalities gives

d
— u®)172() + 2v [ Vu®) 1720

dt
= —2b(u(t), ua(t), u(t)) + V/F(H —a)ful*.

Using Corollary 3.2.3,

v [n-a W] < O Jult) 2 V(8 2
< Cv Ju(®) oy + » IVu®] a0

and from Lemma 3.2.5 (note the typographical error in the corresponding inequality
in [33]),

[2b(u(t), uz(t), u(t))] < C" Ju(t)l| L2(q) VUl 2() Vu2(®) 20
C/

< v Vu®)[ 20y + — Iu®IL,0) [Vua(t)llz2(0) -

From these last three relations, we have

d c’
() 220y < O [u(®) ey + — N2, ) IVu2(8) By

C/
= [ev+ S vl | 1)1 0.
SO

il (- [ ov+ Sivnlig| o) luolie| <0 @os)

The integral in this expression is finite because uy is in L?([0,7T]; V) by the
existence portion of this theorem. Since u(0) = 0, we conclude that ||u(t)H%2(Q) <0
for all ¢ in [0, 7], so u1 = uz and the solution is unique. O

3.7 Additional regularity

In this section we establish an existence theorem suited to addressing the issue of
convergence of a solution to (NS) to a solution to the Euler equations, where we
always impose stronger regularity on the initial velocity.

If we assume extra regularity on the initial velocity, that regularity will be
maintained for all time. Our proof of this is an adaptation of the proof of Theorem
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3.5 p. 202-204 of [33] to establish the regularity of u’, combined with the second
half of the proof of Theorem 2.3 of [7] to establish the regularity of .

Definition 3.7.1. A vector field v in W is called compatible if w(v) is in L>(€2).

Definition 3.7.1 is as in [27], except that we define the vector field to be
compatible instead of the vorticity.

Theorem 3.7.2. Assume that Q is a bounded domain with a C*Y/2T¢ boundary T
and that « is in HY?¢(T) 4+ CY2+<(T") for some € > 0. Let u® be in W with initial
vorticity w°, and let u be the unique solution to (NS) given by Theorem 3.6.1 with
corresponding vorticity w. Let T > 0. Then

u' € L*([0,T); V)N C([0,T); H).
If, in addition, w° is in L>°(Q) (so u’ is compatible), then
we C([0,T]; H*(2)), w € C([0,T); H' () N L®([0, T x ).

Proof. We prove the regularity of «’ in three steps as in the proof of Theorem 3.5 p.
202-204 of [33]. The only change in step (i) is that we use the basis of Corollary 3A.3
rather than the basis in [33].

No change to step (ii) is required, because (3.88) of [33] still holds.

In step (iii), an additional term of

v [ o= )l

appears on the right side of (3.94) of Temam’s proof, which we bound by
v
v ||t gy 1V | 2y < 5 (9[22 0y + O a2y -

Then (3.95) of Temam’s proof becomes

d , ,
g 1@ 220y < om® Jum 22y

where 5
om(®) = (2 +C0 ) lun Ol

and the proof of the regularity of v’ is completed as in [33], along with the observation
in [7] that «' is then in C([0,T]; H).

To prove the regularity of u and w, we follow the argument in the second half
of the proof of Theorem 2.3 in [7] (which does not rely on a being nonnegative). We
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must, however, impose additional regularity on I' and on a over that assumed in
Theorem 3.6.1. This is to insure that u lying in CY/2([0,T]; (H'(Q2))?) implies that
(k — a/2)u - T lies in CY2([0,T); H'(Q)). Our conditions on T' and « are sufficient,
though not necessary (see, for instance, Theorem 1.4.1.1 p. 21 and Theorem 1.4.4.2
p. 28 of [12]).

Then, after it is shown that v is in C([0, T]; (H?%(£2))?), we know by Sobolev
embedding that w is in C([0,T] x §2). Thus,

- Vu(t)|| g < HUHLOC([O,T]XQ) [y

and since we already have u in C([0,T];V), it follows that u - Vu and also ® are
in C([0,T]; H). Then curl @ is in C([0,T]; H~1(2)), and another pass through the
argument in [7], this time with ¢ = 2, gives u in C([0, T]; (H%(Q2))?). Because the
increase in regularity of the solution arises from the equation —Aw = w with the
boundary condition 1) = 0, no regularity on I' or on a beyond that we have assumed
is required.

(The argument in [7] is for a simply connected domain. We can easily adapt
it, though, by using the equivalent of Lemma 2.5 p. 26 of [33], which gives a stream
function ¢ in C([0,T] x Q) that is constant on each boundary component, which is
good enough to apply Grisvard’s result (Theorem 2.5.1.1 p. 128 of [12]) to conclude
that v is in C([0,T]; H>4(Q)).) O

With Theorem 3.7.2, we have a replacement for Theorem 2.3 of [7] that
applies regardless of the sign of a. Since the nonnegativity of « is used nowhere else
in [7] and [27], all the results of both of those papers apply for simply connected
domains as well regardless of the sign of «, but with the extra regularity assumed
on I' (and the lower regularity assumed on «).

To remove the restriction on the domain being simply connected, it remains
only to show that Lemmas 3.2 and 4.1 of [27] remain valid for non-simply connected
domains. We show this for Lemma 3.2 of [27] in Theorem 3A.2. As for Lemma
4.1 of [27], we need only use Corollary 3.3.2 to replace the term Hw(',t)||1L;(9Q) with
(lw(, Ol Loy + Hu(-,t)HLQ(Q))I’Q in the proof of Lemma 4.1 in [27]. Lemma 4.1 of
[27] then follows with no other changes in the proof—only the value of the constant
C changes.

Fix ¢ > 2 and suppose that w® is in LP(2) for some p > ¢q. The argument in
the proof of Lemma 4.1 of [27] can be used to bound A = ||(2k — a)u - T([ oo in
terms of [|w®|| 14(q), and this in turn gives a bound on ||w(t)|| s () that has no direct
dependence on p. This gives a bound on [|w(t)||zr(q) very similar to that for the
Fuler equations. The result is Theorem 3.7.3, which is only a slight modification of
Proposition 5.2 of [27].
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Theorem 3.7.3. Assume that Q2 and o are as in Theorem 3.7.2. Let q be in (2, 00|,
and assume that u® is in V with initial vorticity w° in LP(Q) for some p in [q, oc]. Let
T > 0. Then there exists a unique solution u to (NS) with corresponding vorticity
w, and for all p in [q, o],

(@l < e’ zr + Co (3.7.1)
for almost all t in [0,T], where
Co = C(Ta a, K, q)eC(a)VT maX{’Q‘l/Q ) 1} (”uOHLQ(Q) + HWOHL‘Z(Q)) )

Cy being independent of p.
Also, u is in L>=([0,T];C(Q)) N L*([0,T]; V), the norm of u in this space
being bounded over any finite range of viscosity v.

Proof. Approximate u? by a sequence of compatible vector fields via Theorem 3A.2,
and let u, be the corresponding solutions to (N.S) given by Theorem 3.7.2. The
bound in Equation (3.7.1) holds for each w,, via the minor modification of Lemma
4.1 of [27] described above, and holds for the solution u in the limit, as in the
proof of Proposition 5.2 in [27]. (The constant C(T, «, k, q) approaches infinity as ¢
approaches 2, so it is not possible to extend this result to p = 2.)

Finally, using Sobolev interpolation and Corollary 3.3.2,

cEQ) = %2(9) 115(_1791’9
u(®) | @y < C lul) 520y lu®l @

. Y (3.7.2)
< Cllu)lze ) Ulw @l o) + 1wl L2@)

where 6 = (p —2)/(2p — 2). This norm is finite by Equation (3.6.1), so u is also in

L*>([0,T7; C(£2)) and its norm is uniformly bounded over any finite range of viscosity,
as is its norm in L*°([0,T]; V). Explicitly,

llull oo 0,735y = IVUll oo o,y 02(02)) < C NIVl oo 0,79 19 (02))
< C(HWHLoo([o,T];Lq(Q)) + ||UHL<>O([0,T];L2(Q))) (3.7.3)
< C(T, o, k)eC T

a bound we will use in Section 3.8. In the second inequality above we used Corol-
lary 3.3.2. O

It is in the proof of Theorem 4.1 of [7] (which is extended in Proposition
5.2 of [27], upon which Theorem 3.7.3 is based) where a marked departure is made
from the classical approach. The approach in [7] relies upon Lemma 4.2 of [7]
(whose extension is Lemma 3.2 of [27]), which has no classical analog (fundamentally,
because the classical space V' is not dense in our space V'). Also, there is no known
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classical analog to Equation (3.7.1), making impossible the compactness argument
in the proofs in [7] and [27] in the classical case.

3.8 Vanishing viscosity

We showed in Chapter 2 that having Yudovich initial vorticity (see Definition 2.1.3),
we can derive a bound on the rate of convergence in L>([0, T; L?(R?)) of solutions to
the Navier-Stokes equations in all of R? to the unique solution to the Euler equations.
In this section we extend this result to bounded domains when the Navier-Stokes
equations have Navier boundary conditions.

Definition 3.8.1. Given an initial velocity «" in V, u in L2([0,T];V) is a weak
solution to the Euler equations if u(0) = u® and

d
pn Qu-v—i-/g(qu)-v—O

for all v in V.

The existence of a weak solution to the Euler equations under the assumption
that the initial vorticity w® is in LP(£2) for some p > 1 (a weaker assumption than
that of Definition 3.8.1 when 1 < p < 2) was proved in [36]. These solutions have
the property that w(w) is in LS (R; LP(Q2)). It is shown in [37] that Yudovich initial
vorticity is enough to insure uniqueness of solutions for which w(u) and dyu are in
L (R; LP(R2)) for all p in [1,00). (Yudovich’s uniqueness result in [37] applies to a
bounded domain in R?, although existence is not known for d > 2. His approach
works, with only very minor changes, when applied to all of R?%; the particular case

of d =2 we proved in Chapter 2.)

Lemma 3.8.2. Assume that ) and o are as in Theorem 5.7.2. Let u® be in V with
initial vorticity w® in LP(Q) for some p in (2,00|, and let u be the unique solution
to (NS) given by Theorem 3.7.5. Let T > 0 and v be in L*([0,T); V). Then for all
tin (0,7,

/Qatu-v—i—/ﬂ(u-Vu)-U—I—V/QVU-VU—V/F(FL—Q)U-U:O. (3.8.1)

Similarly, if @ is a solution to the Fuler equations, then

/Qatu-er/Q(u-vu)-v:O. (3.8.2)
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Proof. Since v is in L%([0,T]; V), we can write

o
v=">"gr(t)yws,
k=1

where wy, is an orthonormal basis of V and {gy} is in L?([0, T];?). Then by Defini-
tion 3.5.1,

/8tu-wk+/(u-Vu)-wk+y/Vu-Vwk—u/(m—a)u~wk:0.
Q Q Q T

Multiplying the above by gx(t) and summing gives

/8tu-vm+/(u-Vu)‘vm+V/Vu‘va—y/(/i—a)u-vmzo,
Q Q Q r

where

m
Um = Z gk (t)wk
k=1

But v,, — v in L%*([0,T); V), from which Equation (3.8.1) follows (using Corol-
lary 3.2.3 for the boundary integral). The equality in Equation (3.8.2) follows simi-
larly. O

Theorem 3.8.3. Assume that Q and a are as in Theorem 3.7.2. Fiz T > 0, let u°
be in V, and assume that w° is in LP(R?) for all p in [2,00), with ||w°|» < 0(p)
for some admissible function 6. Let {u,},, be the solutions to (NS) given by
Theorem 3.7.3 and u be the unique weak solution to the Euler equations for which
w(w) and Oy are in LSS (R; LP(Y)), U and each u, having initial velocity u®. Then

u, (t) — w(t) in L>=([0,T); L*(Q) N L*(T)) as v — 0.

Also, there exists a constant R = C(T,«, k), such that if we define the function
f:10,00) = [0,00) by
@)
[
Rv 6<T)

where ¢ > 1 and B is defined as in Equation (2.1.2), then

s = Tll oo go.77:22(02)) < F (@) and

! (3.8.3)
e =l e o2y < C'(Toe k) f)
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for all v in (0, 1].

Proof. We let

W= Uy, — U,

apply both Equation (3.8.1) and Equation (3.8.2) of Lemma 3.8.2 with v = w, and
subtract to obtain

/Qw-&gw—k/ﬂw-(uy-Vw)—F/Qw-(w~Vu)
:u/r(n—oz)ul,-w—l//QVul,-Vw.

Both dyu, and 9y are in L2([0,T]; V'), so (see, for instance, Lemma 1.2 p.
176 of [33)),

(3.8.4)

D — 1d 2
Qw- W50 Hw||L2(Q) :

Applying Lemma 3.2.1,

/w-(u,,-Vw)
Q
1 . . 1
— Lo J gyt — 79. AV . 2
/Qw ul, 05w Q/QUV(?] % (w") 2/Qu,, V |w|

1 1
—/(u,,-n)\w]2—/(divuy)\wl2—0,
2 Jr 2 Ja

since u, -n =0 on I' and divu, = 0 on €. Thus, integrating Equation (3.8.4) over
time,

t
ey < 4+2 [ [ ol (val. (3.8.5)

A:zy/ot [/F(/@—a)ul,-w—/QVul,-Vw].

Using Corollary 3.2.3, Equation (3.7.3), Equation (3.6.1), and the conserva-

where
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tion of energy for u, we have

[ w] < 1k = al gyt - wll

(3.8.6)
< |ls— OéHLoo(r) ||VUV||L2(Q) ”wHL2(Q) < C(Tva,"@)ec(a)yT-
By Equation (3.7.3) we also have
[V Vu| <1Vl 90l ) < CT @, (38)
Q

so A < C(T,a,r)eC @V Ty,
By Theorem 3.7.3, ||uy | oo (o 77xq) < C for all v in (0,1]. It is also true that
u is in L*([0,T] x Q) (arguing, for instance, exactly as in Equation (3.7.2)). Thus,

M= sup | |w|? | zoo (0,71 x0)
ve(0,1]

is finite.
Also, because vorticity is conserved for u, we have, by Corollary 3.3.2,

2(IVa(t) |l 1o () < Cpllw’|lri) + C llll 2y < CplO(p) +1/p) (3.8.8)
for all p > 2. Because 6 is admissible, so is p — C[0(p) + 1/p], and its associated [

funEtion—call it 3—is bounded by a constant multiple of that associated to . That
is, # < ¢f, where ¢ = C(|[ul| f2(q)) > 1. Then, arguing as in Chapter 2, we have

Q/Q\wQ\WI < Bllwllz2) < eB(llw]z2)-

Letting L(t) = ||w(t)||%2(ﬂ), we have

¢
L(t) < A+ c/ B(L(r)) dr. (3.8.9)
0
Using Osgood’s lemma as in Chapter 2, we conclude that
L(t)
/ &r o (3.8.10)
A B(r)

and that as v — 0, A — 0, and L(¢) — 0 uniformly over any finite time interval. The
rate of convergence given in L>([0,T]; L*(Q2)) in Equation (3.8.3) can be derived
from Equation (3.8.10) precisely as in Chapter 2.
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By Corollary 3.2.3,

1/2

_ 1/2
lww =@l g2y = w0l 2y < C IVl g, 1wl ag,

< O(T, a, k)OO L (1)1,

from which the convergence rate for L>°([0,T]; L?(T")) in Equation (3.8.3) follows.
O

The convergence rate in L>([0,T]; L?(2)) established in Theorem 3.8.3 is the
same as that established for the entire plane in Chapter 2, except for the presence
of the constant ¢ and the value of the constant R, which now increases more rapidly
with time.

3.9 No-slip boundary conditions

As long as « is non-vanishing, we can reexpress the Navier boundary conditions in
Equation (3.1.1) as

v-n=0and 2yD(v)n-T+v-7=0o0nT, (3.9.1)

where v = 1/a. When 7 is identically zero, we have the usual no-slip boundary con-
ditions. An obvious question to ask is whether it is possible to arrange for v to ap-
proach zero in such a manner that the corresponding solutions to the Navier-Stokes
equations with Navier boundary conditions approach the solution to the Navier-
Stokes equations with the usual no-slip boundary conditions in L>([0, T]; L?(9)).

Let u® be an initial velocity in V', and assume that v > 0 lies in L>(T"). Fix
a v >0 and let

uy,~ = the unique solution to the Navier-Stokes equations
with Navier boundary conditions for o = 1/ and
u, = the unique solution to the Navier-Stokes equations

with no-slip boundary conditions,

in each case with the same initial velocity u°. (In Theorem 3.8.3 we wrote wu, ., as
Uy.)

If we let v approach 0 uniformly on the boundary, we automatically have
some control over u, , on the boundary.

Lemma 3.9.1. For sufficiently small ||| 1

[ P —
< @ 2

H“v,vum([o,ﬂ;p(p)) ST (3.9.2)
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Proof. Assume that ||7y[| e is sufficiently small that o > x on I'. Then, as in the
proof of Theorem 3.6.1, we have

1d 2 9 /

= |[upH (T + v ||[Vu, (T =v [ (K—a)Upy - Uy,

5 7 110 ()2 1900 () Py = v [ (6= @y -y
S0,

t
ot Ol 0y < I ey +20 [ [ (= )
But,
[ 5= @ - < a1 iy (Ol

S0

||Uu,w(t)||i2(g) < ||u0||%2(9) - QVi%f {a—r} Huu,v|’i2([o¢};L2(r))
and

||UV,7||%2([0¢];L2(F)) < ||U0||%2(Q)/(2V1111f {a - K})

Since V]| oo (ry infr {o — £} — 1 as [|7]| oo () — 0, Equation (3.9.2) follows. O

If we assume enough smoothness of the initial data and of I', we can use
Equation (3.9.2) to establish convergence of uyy to Uy as ||| ey — 0.

Theorem 3.9.2. Fiz T > 0, assume that u® is in V. N H3(Q) with u® = 0 on T,
and assume that T is C3. Then for any fized v > 0,

Uy — Uy in L0, T); L2(Q)) N L*(0, T); L*(T)) (3.9.3)
as vy — 0 in L>(T).

Proof. First, u, , exists and is unique by Theorem 3.6.1; the existence and unique-
ness of u, is a classical result. Because u’ is in H3(Q) and T is C?, %, is in
L>([0,T); H3(2)) by the argument on p. 205 of [33] following the proof of Theorem
3.6 of [33]. Hence, Vu, is in L>([0,T]; H?(2)) and so in L*([0, T]; C(£2)).
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By the classical analog of Lemma 3.8.2 with w = w,,, — %, in place of v,

/8tﬂl,-w+/(ﬂy-Vﬂ,,)-w—y/Aﬂy-w
0 Q Q
:/6tﬁy-w+/(ﬁy-vm,)-w+1//Vﬁl,-Vw—z//(Vﬂyn)-w:O.
0 0 Q r

Subtracting Equation (3.8.1) with w in place of v, we obtain

/6tw-w+/w-(uyﬁ-Vw)+/w-(w~Vﬁy)+/Vw-Vw
Q Q Q Q
—V/(/i—a)ulw-w—i—l//(Vﬂ,,n)-w:0.
r r

But u, =0onI'so w =u,~ onI', and

/3tw-w+/w-(w-Vﬂl,)+/|Vw|2+1//(04—/£)|u,,77\2
Q Q Q r
+1//(Vﬂl,n)~u,w:0.
r

Then, for ||7[|peo(ry sufficiently small that a =1/7 >k on T,

t
e < A+2 [ [ 1ol (9. (39.4)

t
A= —21// /(Vﬂyn) Uy -
0 Jr

By Equation (3.4.1), (Vu,n) - 7 = w(u,) — Kty - T = w(ty,) on I'. But u, , is
parallel to 7 on I', so (Vu,n) - uyy = w(ty)u,,, - 7. Thus,

where

~ (90t = = [ @y < @z -

< Cllty [l g2y vy - Tl

SO

A < Ov w2 0,73,12 ) 1wl p2 o 79021y -

By Theorem 3.10 p. 213 of [33], ||tv | 12(j0 1}, 2 () 18 finite (though the bound
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on it in [33] increases to infinity as v goes to 0), so by Lemma 3.9.1,
1/2
A < Cl(V) H’}/HL/OO(F) .

Because Va, is in L>([0,T]; C(Q)),

t t
//wﬁwus%w/umwamw
0 Q 0

where Co(v) = [V || oo (0, 71x2)> @nd Equation (3.9.4) becomes

t
Hmm@@sa@mw£m+@m4umm;@w-

By Gronwall’s Lemma,

leo@®)120) < L) 112 0y €,

(3.9.5)

and the convergence in L ([0, T]; L?(f2)) follows immediately. Convergence, then,

in L2([0,7T]; L*(T")) follows directly from Lemma 3.9.1, since %, = 0 on T.

O

We cannot prove convergence in L°°([0, T; L*(T')) as we did in Theorem 3.8.3,
because we do not have a bound on the vorticity of u, , that is uniform over suf-
ficiently small values of ||v|| . But if we did have such a bound, we could also
establish convergence in L>([0,77]; L?(2) N L*(T")) when «° in V N H%(Q) has Yu-
dovich initial vorticity by combining the approaches in the proofs of Theorem 3.8.3

and Theorem 3.9.2.
Appendices

3A Compatible Sequences
For p in (1, 00), define the spaces
X0 =Hon HY”(Q) and X = HN H""(Q) = X} © H.,

each with the H1P(2)-norm.

(3A.1)

Lemma 3A.1. Let p bein (1,00]. Forp <2 letp=p/(2—p), forp > 2 let p = oo,

and for p =2 let p be any value in [2,00]. Then for any v in X7,

1ol Loy < C ) [lw(v)ll (@) -
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Proof. For p < 2 and any v in X}, we have

oll oy < CO) vl oy V01 20@) < CO) IVl o0
<C(p) Hw(U)HLP(Q) )

where A =2(p—p)/(p(p—1)) =1if p < 2 and A = 2/p if p > 2. The first inequality
follows from Theorem 3.1 p. 42 of [11], the second follows from Lemma 3.2.2, and
the third from Lemma 3.3.1. ]

Given a vorticity w in LP(Q) with p in (1,00), the Biot-Savart law gives a
vector field v in H whose vorticity is w. (That v is in L?() follows as in the proof of
Lemma 3A.1, Q being bounded.) Let v = vg + v., where vy is in Hy and v, is in H,.
Then w(vg) = w as well, so we can define a function Kq: LP(Q) — Hp by w +— vg
having the property that w(Kq(w)) = w. By Lemma 3.2.2 and Lemma 3.3.1, vg is
also in H'P(Q), so in fact, Ko: LP(Q2) — XF and is the inverse of the function w.
It is continuous by the same two lemmas.

Theorem 3A.2. Assume that ' is C? and a is in L®(T"). Let v be in XP for some
p in (1,00) and have vorticity . Then there exists a sequence {v;} of compatible
vector fields (Definition 5.7.1) whose vorticities converge strongly to W in LP().
The vector fields {v;} converge strongly to v in XP and, if p > 2, also in V.

Proof. We adapt the proof of Lemma 3.2 of [27]. Suppose that v = vy + v, with
vp € X} and T, in H.. Define 3 as in Equation (4) of [27], but let v = Kq|8] + T
and start the iteration with wy = @. Then the fixed point argument goes through
unchanged because vy —vs is in X} and we can apply Lemma 3A.1. The only further
change is the estimate on |[G"|| 15, which becomes

1G™ ey < 1126 — @l e [HKlin] + Tell o
) Lo
< Cpllwll Loy + Vel Lagry) + B 1G™ | Loy -

for n sufficiently large, which is still sufficient to imply the required bound that
insures convergence of wy, to @ in LP(Q).
Letting v, = Kqlwy] + U, we have

Vo — VUnHLP(Q) = [[Vvo + Ve — (VEq[wn] + VWC)HLP(Q)
= IV (@0 = Kolwa))ll 1o (o)
< Cp|lw(vo = Kalwa))ll Lo (o) = CP o = wnll () -

where we used Lemma 3.3.1. Then by Lemma 3.2.2, v, converges strongly to v in
XP as well. Convergence in V' for p > 2 follows since €2 is bounded. O
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We only require Theorem 3A.2 for p > 2. We include all the cases, however,
for the same reason as in [27]: in the hope that if the vorticity bound in Lemma 4.1
of [27] can be extended to p in (1,2), then the convergence in Proposition 5.2 of [27]
can also be extended (for non-simply connected ).

Corollary 3A.3. Assume that T' is C%, and « is in L>®°(T'). Then there exists a
basis for V lying in W that is also a basis for H.

Proof. The space V. = (V N Hy) @ H. is separable because V N Hy is the image
under the continuous function Kq of the separable space L?(Q2) and H, is finite-
dimensional. Let {v;};°; be a dense subset of V. Applying Theorem 3A.2 to each
v; and unioning all the sequences, we obtain a countable subset {u;};2; of W that
is dense in V. Selecting a maximal independent set gives us a basis for V' and for
H as well, since V is dense in H. ]
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Chapter 4

Vanishing viscosity for radially
symmetric initial vorticity in R?

4.1 Introduction

In this chapter we investigate the vanishing viscosity limit for radially symmetric
initial vorticity. We will obtain a bound on the convergence rate of order (vt)®, where
a in (0, 1] reflects an appropriate measure of smoothness of the initial vorticity. We
will then show that this same convergence rate holds for a finite superposition of
such radial vorticities (eddies), as long as each eddy is compactly supported with
total vorticity zero, and is a finite distance from the other eddies.

Because we will be dealing with the Navier-Stokes equations, the Euler equa-
tions, as well as the heat equations in this chapter, we will depart from the notation
used in the other chapters. We will use vV, v¥, and v for solutions to the Navier-

Stokes, Euler, and heat equations, respectively:

o + N . Vol —vAYN = —vp¥
(NS) divo¥ =0
UN‘tZO = Vo,

OF 40P . voF = —vpF
(E) dive? =0
vF)—o = vo,

Ol — v A =0
H
i) {0
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We let wV = w(v"), w¥ = w(v?), and w? = w(v) be the corresponding vorticities.
We will view the velocities vV and v¥ as being the solutions to (NS) and (E),
ignoring the pressures p" and p¥, which will make no direct appearance in this
chapter.

The solution to (H) is given by vl = p,; * vy or, in vorticity form, by
wH = p, * wo, where py is the heat kernel,

Lo jz?/an

) = e le[7/42 (4.1.1)
Throughout this chapter we assume that the initial velocity lies in FE,, for
some m. As we observed in Chapter 2 (shortly after the statement of Theorem 2.1.5),
this by itself is enough to insure that there exists a unique solution to (N.S). More is
required to ensure the uniqueness of a solution to (E) (this was, in part, the topic of
Chapter 2); however, for radially symmetric initial vorticity, existence of a solution

to (E) is assured, since v¥(t) = 1" is a stationary solution.

4.2 Bounds on convergence rate for circular symmetry

We start first with a simple, but important, case.

Theorem 4.2.1. Assume that wy is radially symmetric and that vy is in E,, with
wo in L2. Let vV be the unique solution to (NS). Then vV is also the solution to
the homogeneous heat equation, and

Il (1) = vl 2 = [l (1) = 0P| 2 < Cllwoll2v/vt. (4.2.1)

Proof. The velocity field, v¥ (t) = g is the steady state solution to (E) (for the same
reason that o of Appendix 2A is a steady state solution). Also, w™ = wf = p,s*wy is
the solution to the homogeneous heat equation, as can be seen by using the vorticity
formulation of (N'S) and observing that vV - Vw!¥ = 0.

Then vV = K xw", where K is the Biot-Savart kernel, so vV = K xp,;*wg =
Put * K xwo = put * 0.
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Then,
Byl — P2 = /at ~ 0By N — o)

= [0 @ =B = v [ A0V 0V - o)

4.2.2
:—V/VUN~(VUN—V1))§I//VU - VoF ( )

< v Vo (190" 2 = v llpve  Voollz [ Vool e

< v lpuell pr 1920l 2 | V0ol 2 = v [[VwollZ2 < Co flwol.

We justify the first equality as in the proof of Theorem 2.3.1: 9 (v —v¥) = 9N =
vAvY is in L®°(R*; H~1) and oV is in L°(R*; H'), so we can apply Lemma 1.2
p. 176 of [33]. Also, the use of the divergence theorem is valid because v™ (¢) and
vP(t) are in H'.

Integrating Equation (4.2.2) over time gives Equation (4.2.1). O

Theorem 4.2.2 is a natural generalization of Theorem 4.2.1.

Theorem 4.2.2. Assume that vy is in Ep, and that wg is in H" for n in (—1,1].
Then for all vt > 0,

[0 = 0" 12 < V2 llwoll g (v8) D2, (4.2.3)
Proof. We have,
o = v |70 = [|F N =052 = IF (ot 5 v0) = F(w0) 72
=Ja e, = [0 weR

(1— e—vﬂ&l )(1+n)/27y0(5))2 d¢

y
R2
< [ Jotiermra@)] = oot [ e d

2
< ™|l a )|, < 200 Il

2
= 2(wt) " [|woll 77

where we used Lemma 4.2.3. From this, Equation (4.2.3) follows.
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Lemma 4.2.3. If & is a reqular tempered distribution, then

V2

il < 18] < 7fd] (4.2.4)

almost everywhere. (This inequality does not require that w be radially symmetric.)

Proof. As a distribution,
0 = F(dive) = F(10' + 002) = i(Go! + E2),

50 €101 = ~€22. Then,
~ ~ R /i
5 = F(Ou? o) = i(ers? — ) = i (é . ff)

&1
_ilen €9 i
z({lv—i— 3 ) z&v.

Similarly,

02 ~ i ~ 2 .
o= i(glzv — &vl) = —i (’512” + §2u1> = —%vl.

Thus, |©| > r]vAJ| almost everywhere for j = 1,2, and

V2

2

~ ~ 2 = 2
o + o = L2 PEP @ =

W] =
almost everywhere. Also, though,
5] = [619° — &0'| < |€- 0] < r[7]
almost everywhere, and we conclude that Equation (4.2.4) holds. O

The condition in Theorem 4.2.2 that H" be in wy is equivalent to requiring
that |D|1'H7 vo be in L2. It is natural to ask whether it is possible to weaken this
assumption to | D[ vy being in weak-L? or, perhaps, r175(r) being in weak-L2,
which is not quite the same thing. This is probably not possible, because we would
need to simultaneously control the size of (1 — e*’mQ) and the size of vy, and weak-
L? is a rearrangement-invariant space. But we can make an assumption that is
stronger than 71*7¢y(r) being in weak-L?, though it does not imply that 71 74y(r)
is in L? (nor is it implied by it), and still obtain the same convergence rate as in
Theorem 4.2.2—though not for n = 1, and with a constant that is, in general, worse
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than that of Theorem 4.2.2 (and that becomes infinite in the limit as n — 1). This
result is contained in Theorem 4.2.4, the proof of which is motivated by the proof
in [1] that C(vt)3/* is a lower bound for the convergence rate for a vortex patch.

Theorem 4.2.4. Assume that vg is in E,, and that 70y is in L™ for some n in
(—1,1). Then for all vt > 0,

2 .
L e LT GO (4.2.5)
_(AY
ry - vt ’

where we will choose the values of A and x later. Then as in the proof of Theo-
rem 4.2.2,

Proof. Let

o = oF s = [ 0= R o) de

o0
zzﬂ/ (1= ™2 g0 (r) 2 dr
0

~y 0
§27r(1/t)2/ r4\@(r)y2rdr+27r/ (o (r)? 7 dr
0 vy
2 2 ~ 112 K 2(2 2 ~ 112 o 1
< 2m(vt)?||r +77'U0||Loo/ o= 2(2+) dr + 27||r J”WOHLOO/ pws T dr
0 v

2(1-n) 2(14n)
B 2 7Y (1/7)
=T T

=C [(Vt)272x(1777)A2x(1777) + (Vt)Qx(lJrn)A*QI(lJr??)} ’

where C' = 27|72 5|2 .

To obtain the best convergence rate, we must maximize the minimum of
2 —2z(1 —n) and 2x(1 + n), which is the same as setting them equal. This gives
x = 1/2, independently of the value of 7, so

C

S ) [

A AT
Jo¥ =P < |

1—n 147
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which is minimized when A = 1, independently of the value of 7, giving

N El2 C 14+ 1 1
— < —(upt (N — -
Jo¥ = o8l < St [
1
— 1+
_C(Vt) n1—77727
and Equation (4.2.5) follows. O

In [1] it is proved that the convergence rate for a circular vortex patch is of
order (Vt)3/ 4. For a circular vortex patch of radius 1, we can explicitly calculate,
27 N gt
EJ1(|5|)7 0o(§) = —@Jl(lﬂ),

where J; is the Bessel function of the first kind of order 1 and &+ = (—&,&1).
Because J; is bounded, has a zero of order 1 at the origin, and J*(r) ~ sinr//r as
r — 00, it follows that vy has a singularity of order 1/r at the origin and decays like
1/ /2 at infinity. Such a vortex patch thus does not quite meet the requirements of
Theorem 4.2.2 with n = 1/2, but does meet the requirements of Theorem 4.2.4 with
n =1/2. As we will see in Section 4.3, its vorticity is also in the Besov space BZOO,
but this by itself is insufficient to obtain the convergence rate of Theorem 4.2.2.

This example also shows that it is possible for 0y to have a singularity at
the origin and still satisfy the conditions of Theorem 4.2.4. The integral around the
origin in the proof of Theorem 4.2.4, however, is not controlling the contribution of
this singularity to HUN —F HiQ, but is controlling the contribution due to the rate
of decay of vy at infinity, as, too, is the second integral. Therefore, we should not
expect to be able to improve this result by treating the nature of any singularity of
Up at the origin differently from the decay of 7y at infinity. (Also, as we mentioned
earlier, it is shown in [1] that the convergence rate of (vt)3/* for a vortex patch is
optimal.)

wo(§) =

4.3 Besov spaces

We define inhomogeneous Besov spaces as in [1]:

Definition 4.3.1. For v in &, let
Iou=F (¢, Fu) for ¢ =0,1,2,...,
where

Yo = 1g<1ys Vg = L{ga—1<pej<oey for ¢ =1,2,....
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Then the inhomogeneous Besov space B . is the set of all u in &’ such that

HuHBSOo = sup 2% || Tyul| ;2 < oo,
' 920

We will also use paradifferential operators A4, ¢ = —1,0,1,2,..., defining
them as Chemin does in [6]. These operators are defined similarly to I, of Defini-
tion 4.3.1, though in place of 1;, Chemin uses a C'°°-function supported on a ball
for ¢ = —1 and supported on an annulus of inner and outer radius proportional to
29 for ¢ > 0. The ball and the annuli cover all of R? and no more than 3 of them
intersect at any point. (We make the change in indexing between I, and A, to be
consistent with [6] and [1].)

The operators A, and I, can be used interchangeably for defining L?-based
Besov spaces. Also, H® = B3, for all real s.

It will also be convenient to define the following spaces as in [1]:

Definition 4.3.2. For a in R and p in [1,00), define the norms,

t 1/p
Iz, = 502" </O 1Au(m)] dT>

and

t 2/p\ /2
”“HZf(Ha) = (Z 92q0r </0 HAQU(T)HZQ d7'> ) )

q

and the associated subspaces, L? (BS ) and LP(H®) of 8'. We also make the similar
definitions for p = oo.

We observe, as in [1], that
Hvu”zf(Bg’;j) <C ”u“ff(ng) and Hquff(Haﬂ) <C ”quf(Ha) ) (4.3.1)
that
0 1-60
Jullzg ey < C g Ty e (132)
where 6 is in (0,1), a = fa; + Oae, and C depends only on 6, and, finally, that
IVuly sy < Clllzy gy - (43.3)

Lemma 4.3.3 relates our condition that r?t7¢y be in L> to membership in
Bl _.
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Lemma 4.3.3. Assume that v is in E,, and that r**"%(r) is in L™ for some n in

(—00,0) U (0,00). Then w = w(v) is in By ., and
VI || 1407 ‘

ol S el e ifn <0,

Bj o = @(2% — 1)1/ Hﬂw@”m +llwollp2, ifn > 0.

(We are not requiring that w be radially symmetric.)

Proof. For ¢ > 1,

Hgwllz2 = [ F 7 (Lqaa-1<igj<on Fw) || 2

1/2
= ||1s9q— Fu oF
H {29-1<|¢]<29} HL2 </qu\32ql | | )

) 1/2
s VR R T
B2q\B2q—1

24 1/2
HTH”@HLOO <27T/ P24, dr>
2

<

qg—1
N C _op124 1/2_0 72( 71) _ 9-2 1/2
_jn([r n]zq—1> _ﬁ(z a—1)n _ 9 qn)
= 1 QL2 R = o

where C' = 27 HTH’@HLOO. We used Lemma 4.2.3 to conclude that r!77% is in
L.

If n < 0, then the above argument also works for ¢ = —1, since [r‘2’7](1) =1.
It follows that for all ¢ > 0,

C
Howll o < =279,

|n|

SO

leollpy = sup2 |l s < — sup2mz-m — &
= >0 7l 4>0 7]
is finite, and we obtain the stated bound on HwHng.

Assume that n > 0, and let v = o +u where ¢ is a stationary vector field
and u is in L2, as in Appendix 2A. Then 4 is in L? so ru is in L?(B1(0)). Also,
P2ty = p2tG 4+ p2t03 in L implies that 71+7(ra) is in L™ (since & is smooth
and compactly supported), so 7@ is in L?(R?\ B1(0)), 1 + n being greater than 1;
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therefore, 1 is in L2. But |&(u)| < r|u| by Lemma 4.2.3, so w(u) and hence w(v)
are in L2, But then || low| ;2 < ||lw]| 2, and again ||w||B;7 is finite and has the stated
bound. 7 O

4.4 Convergence in Besov spaces

Theorem 4.4.1 follows from Theorem 1.1 of [1]; this theorem does not contain the
assumption that the initial vorticity is radially symmetric.

Theorem 4.4.1. Let wy be in L> N L™ N By __ with n in [0,1), and assume that

2,00

Vo and Vo are in L3S (RT; L>). Then for all vt <1,

loc

|~ vB)(0)] 2 < CE)lwnll gy + loll o)) +072.

More than this is established in Theorem 1.1 of [1], but the facts in Theo-
rem 4.4.1 are all that concern us in relation to radially symmetric vorticities. As
Abidi and Danchin observe in [1], a vortex patch with a C'-boundary belongs to

BY? and that for a vortex patch with a C'T¢-boundary, € > 0, VoV and Vo¥ are

2,00
both in L§2 (RT; L>). Thus, a vortex patch with a C'™“-boundary has a bound on
the convergence rate given by Theorem 4.4.1 of order (vt)3/*. This result applies,
in particular, for a circular vortex patch.

We observed toward the end of Section 4.2 that for a circular vortex patch,

wp is bounded and decays like 1/75/2 at infinity. It follows from Lemma 4.3.3 that
the vorticity for a circular vortex patch lies in 321/020 (since n = 1/2) and hence by
Theorem 4.4.1 that the convergence rate in the vanishing viscosity limit is order
(vt)3/*, as we concluded more directly in Section 4.2.

Because B;’m C H" ¢ for all € > 0, we can obtain the same bound on the
convergence rate as in Theorem 4.2.2 for initial vorticity in BZOO, but with a loss
of € in the exponent. As it turns out, though, we can obtain the convergence rate
without any loss in the exponent by specializing the proof of Theorem 1.1 of [1] to

radially symmetric initial vorticity: the result is Theorem 4.4.2.

Theorem 4.4.2. Assume that vg is in E,, and that wg is in BZOO formn in (—=1,1).
Then for all vt > 0,

[0 = 07 o < € (Iwollgy _ + vt 1A swol 2 ) (wt) 072 (4.4.1)

Remark: When 7 is in [0, 1), it follows from Equation (4.4.1) that

[0V = 07|l 2 < € (Iwoll g + vt llwoll) (1) 072,
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To prove Theorem 4.4.2 we must first establish two lemmas.

Lemma 4.4.3. Let vy be as in Theorem j.4.2. Then there exists a constant k such
that for allt > 0,

t
o Ol + 9 I Izyeszeny < g+ [ AV

Proof. Because w? = p,; * w® and p,; is Schwartz-class in time and space for all
t>0, Aqu is C'*° in time and space. Thus we can write,

o = vAWY — atAqu = VAAqu
= AW A =vAAWY - AN
1d N2 N2
LI+ [V A =0, (4.42)
where we used the divergence theorem in the last step.
But by Bernstein’s inequality, there exists a constant x > 0 such that

[VAg¥|I7 > 5227 || A" 7

for all ¢ > 0. Thus, for all ¢ > —1,
d
180N 2 1180 + w227 || Mg [ < 81,027 (| A s

If || A,w™ || 12 is nonzero, we can divide both sides of the above inequality by
| A 12 and multiply by 2279 to obtain

D20 | Ao |+ 50202 [ A0

dt (4.4.3)

< ﬁu5_1,q2(’7+2)q HAquHL2 .

Integrating Equation (4.4.3) over time then taking the supremum of both sides
completes the proof.

Now suppose that ||A,w!| 12 is zero at least at one point in (0, 00). By our
initial observation that Agw” is C* in time and space, f(t) := [|Agw™ ()|, is
infinitely differentiable for all ¢ > 0. It is also, of course, nonnegative, and it follows
from Equation (4.4.2) that f/(t) < 0 except, possibly, when f(t) = 0.

Now suppose that f(tg) = 0. Then we must have f(t) = 0 for all ¢t > to,
else f’(t) would by necessity be positive for some ¢ > ¢y by the mean value theorem.
Thus, f is positive except possibly in an interval [a,o0) for some a > 0. On the
interval [0, a), Equation (4.4.3) holds by our argument above since we avoid division
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by zero. But on the interval [a,o0), both f(¢) and f’(¢) are identically zero and
Equation (4.4.3) holds trivially, except possible at t = a.

(Actually, more can be said. In fact, it follows from Equation (4.4.2) that
|Agw™ |2 is either positive for all time, or is identically zero.) O

Lemma 4.4.4. Let vy be as in Theorem 4.4.2. Then

HUN(t) - UE(t)HL2 <Cv HAUNHZ%(HO) . (4.4.4)
Proof. Let w = vV —v®. Subtracting (E) from (NS), applying A, taking the inner
product with Ajw, and integrating over R? gives

O Aqw - Agw +/ V(AN =pP)) - Agw=v [ AALY - Apw,
R2

R2 R2

where there are no nonlinear terms since the solutions are radially symmetric. We
can treat the first integral exactly as in the proof of Theorem 4.2.1, and the second
integral on the left-hand side is zero because div A,w = A, divw = 0, so

ld

2dt
d

= p |Agwl > <v HAAquHLQ

d
18l g 18gwll e = 52 IAgwlGe < vl Al e |AALY]

t
— 1Aw(0)]l,s < v /0 AN ()]],2 dr.

1/2
Now, for any L?-function u, u +— (Zq HAquHiz) gives a norm that is

equivalent to the L2-norm (see, for instance, Section 2.2 of [6]). Thus, squaring our
last inequality and summing over ¢, we have

t 2
o015 < 007 5 ([ Ias @)l ar) = €180 5y
q
O

Proof of Theorem 4.4.2: Using Equation (4.3.1), Equation (4.3.2) with 6§ =
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(14+1n)/2, a1 =1, and ag = 2+ 7 (so that @ = 1), and Equation (4.3.3), we have

180 3 a0y < CUVE Nz 0y < Cllo™ Mz

(14n)/2 (1-n)/2
< C [ Iy Il Iy gm)
< /2 |y NHS:"BG ™ 15y e

where we used Hélder’s inequality in the last step.
We now apply Lemma 4.4.5 with § = (1 +1)/2, a = HWNHZOO(B" ) b =
t 2,00

HWNHZ,}(BST,Q)’ and 0 = kv to conclude that

i (| AN |1 oy < Clert) /2 (HwNHLoo By T O HwNHzg(B;;g))
< C(kvt)IH/2 (HWNHUX’ BJ..) + Ky HWNHZ%(BSZ’Q :
From Lemma 4.4.3 and Lemma 4.4.4 it then follows that
[0 (®) = PO 12 < Cv[|AvY |71

< CO(kwt)1+m/2 (l'wNHLOO Byt Hw}vHEﬂBii’,}))

t
< C(kut)1FM/2 <||w0HB;; + fw/ HA_le(T)HLQ dT)
00 0
< C(Hyt)(1+7l)/2 (”‘*JOHBSOO + vt ||A—1WOHL2> .
O

Remark: The proof of Theorem 4.4.2 fails for = 1 because the interpolation
inequality, Equation (4.3.2), cannot be applied.

Lemma 4.4.5. Let 0 be in (0,1) and a, b, and 0 be positive real numbers. Then
6a’p' 0 < 6% + €610 = 6% (a + C6b),

where C =1—16.

Proof. We apply Young’s inequality in the form

q
acy<f-|-yf
p g

for 1/p+1/qg =1, withp =1/0, ¢ = 1/(1 = 6), x = 67 a? /6%, y = 51 p'~9/¢?
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giving

8 510
0110 _ 1/60 _ 1/(1-0) _ -0 —
d0a’b ™ =zy <0z 4+ (1 —0)y =40 7 + (1 9)99/(1_9).

4.5 A superposition of confined eddies

We now consider superposition of a finite number of eddies, an eddy being circularly
symmetric vorticity whose total integral is zero.

Define the extent of an eddy to be the smallest closed annulus or disk that
contains the support of the eddy. For instance, if an eddy is supported on two
concentric annuli, then the extent is the union of the two annuli. If the vorticity on
each annulus integrates to zero, then we could alternately consider the eddy to be
two distinct eddies.

We assume that the extent of each eddy is separated by a finite distance from
the extent of each of the other eddies. We also assume that each eddy has compact
support. (In the special case of one eddy, the assumption of compact support and
of zero total vorticity can be dropped.)

There is not a unique way to decompose a superposition of radially symmetric
vorticities into eddies, but this will have no effect on our analysis.

We let vg j and wp ; = w(vo, ;) be the initial velocity and vorticity, respectively,
of the j-th eddy, and we let vy and wy = w(vy) be the total initial velocity and
vorticity, respectively.

The most striking feature of such a superposition of eddies is that it is a
stationary solution to the Euler equations. This is because each eddy is a stationary
solution (for the same reason that o of Appendix 2A is a stationary solution), and
because by Equation (2A.2) and the remark that follows it, each eddy makes no
contribution to the velocity field outside its extent, its total vorticity being zero, or
inside its extent (assuming there is an inside—that is, its extent does not include a
disk).

It is not sufficient to assume that the supports of each eddy are separated by a
finite distance rather than the extents being so separated. For example, consider the
superposition of two eddies, with one eddy supported on concentric annuli, the inner
one of which has positive constant vorticity and the outer one of which has negative
constant vorticity, and with the other eddy lying entirely between the annuli of the
first eddy at a positive distance from each annuli. The supports of the two eddies
are separated by a positive distance, but the extents are not. This is not a steady
state solution to the Euler equations, since the velocity at points in the second eddy
will experience a nonzero contribution from the inner annulus of the first eddy, but
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no contribution from the outer eddy.

In [28], the strong convergence in L? of the Navier-Stokes solutions for the
superposition of eddies to the steady state Euler solution is established for a specific
subclass of vorticities that are bounded measures in the plane. We combine the
bounds on convergence rates we obtained for radially symmetric initial vorticity in
the previous sections with an estimate from [28] for the interaction of the eddies to
obtain Theorem 4.5.1.

Theorem 4.5.1. Let wy be a superposition of confined eddies, as described above,
and assume that vy and wg satisfy the conditions of Theorem 4.2.1, Theorem 4.2.2,
Theorem 4.2.2, or Theorem 4.4.2. Then for any § > 0 there exists a T > 0 such that
the same bound on the convergence rate of ||v™¥ — v¥| 2 in each of these theorems
applies over the time range [0,T], but with the constants in the convergence rates of
these theorems increased by 0.

Proof. The existence and uniqueness of the solution to (N S) is a classical result (see,
for instance, Theorems 3.1 and 3.2 of Chapter 3 of [33]). Because [wy; = 0, vg;
vanishes outside the extent of the j-th eddy (this is essentially (4) of Theorem 2A.3).
Then, since each wp; is a steady state solution to the Euler equations, it follows
that v”(t) = vy is a steady state solution to the Euler equations.

H H H

Since the heat equation is linear, v = ) . v, where v;

the heat equation for the i-th eddy by itself. Thus,

o™ =0l = 1 off =D woullee = 1Y (0f" = w0l
<D llof" = ol 2
%

is the solution of

But each of the bounds in Theorem 4.2.1, Theorem 4.2.2, Theorem 4.2.2, and The-
orem 4.4.2 is sublinear in wg and vg. For instance, it follows for Theorem 4.2.1
that

[ = vF||2 <Y Cllwn,ll 2Vt = Cllwol 2 Vi,
%

the last equality holding because the supports of the wg; are disjoint. We conclude
that each of Theorem 4.2.1, Theorem 4.2.2, Theorem 4.2.2, and Theorem 4.4.2
continue to hold without change for the superposition of eddies, if we use v in
place of v¥.

In Theorem 4.5.2, we establish the rate at which ||[v" — v || ;2 converges to
0 by using a technique that appears in [28]. The convergence rate to 0 that we
obtain depends upon whether we are assuming the initial data of Theorem 4.2.1,

Theorem 4.2.2, Theorem 4.2.2, or Theorem 4.4.2, but in all cases is faster, over some
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finite range [0, T], than that of |[vf —v¥||;2 to 0, and the theorem follows from the
observation that

o™ =Pz < [l = 02 + 0" = 0™ e,
O

Theorem 4.5.2. For a superposition of confined eddies as we described above, as-
sume that vy and wy satisfy the conditions of Theorem 4.2.1, Theorem 4.2.2, The-
orem 4.2.2, or Theorem /.4.2. Then ||’ — vf||2 — O exponentially fast over a
sufficiently small time interval. More explicitly, there exists an o < 1 such that for
any T > 0, we have, for all t in [0,T],

HUN_UHH , ﬁmexp (T Cllwollg-o T C2>
L —_— .

< —
2 " (u)+a)2 T 2ut

VG

Proof. Whether or not our initial data satisfies the conditions of Theorem 4.2.1,
Theorem 4.2.2, Theorem 4.2.2, or Theorem 4.4.2, in each case wy is in H ™% for some
a < 1. Then,

(4.5.1)

1Pvs * wojll oo = [(Prs(2 =) woi (D < lPwsl o lwo 1l -a
= C(vs)" M2 ol - -
It is proven in [28] (see the equation following Equation (10) of [28]) that for

wo in P, if we let f(t) := [[v™ — v ||2,, then

f(t) < /0 t(C(z/, s)+1)f(s)ds + /O t Cre~C2/s) g, (4.5.2)

where C(v,5) = ||pus * wol| ;e We have,

N N
Clr,s) <D lpvs *wojllpoe < C D ()™M Jugjll -

j=1 j=1
= C(vs) "M /2 lwol| o

the final equality holding because the supports of the eddies are disjoint. Then by
Gronwall’s lemma,

f(t) < (/Ot CreC2/(v9) ds> exp (/(:(C(u, 5) + 1)ds> .

72



Integrating our expression for C(v,s) and using (1 4+ «)/2 < 1 gives

t
/(C(V,s)+1)d5:t+0||wo||Ha .
0

Making the change of variables u = Cy/(vs),

t C, [C2/() | Cy [ 1
/ 016_02/(VS) ds = — 22 —26_“ du = 22 —26_“ du
0 V Jso U voJcy/(vt) U

2 o0 2
e (’”) / o=t gy — VL =Cof 1),

v \C2) Joywe Cy

Thus,
vt? t Cy
ft) < EeXp t“‘CH‘UOHH*a (t)il% R
1%
SO
C.

N_ L H| < vVt L _w#_ Cy
Hv v HL2 < \/@exp 5 + C ||woll (Vt)HTQ ot

VI (1 Clanllyat G
VO TP\2 T uytterr T 2 )

From this, Equation (4.5.1) follows.

We see that the bound in Equation (4.5.1) decreases exponentially fast to 0

as vt — 0, because the term —Cy/(2vt) dominates in the exponential for small vt,
(14 «)/2 being less than 1. O
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Chapter 5

Properties of the flow for

solutions to the Euler equations
in R?

5.1 Introduction

We return to the setting of deterministic solutions in the plane of Chapter 2 to
investigate the properties of the flow associated to the velocity field v that is a
solution to (F).

In [37], Yudovich establishes the uniqueness of solutions to (£) under the
assumptions on the initial vorticity that we described in Chapter 2. Yudovich is
working in a bounded domain in R?, but the essence of his argument is unchanged
when applied to all of R?. Also, his uniqueness argument is the basis of the proof
of the existence of a solution (v, p) to (E) when working in R2.

Yudovich also proves in [37] that there exists a flow associated with the
velocity field v, though he does not explicitly state the regularity of the flow (though
the regularity would follow from his argument). This approach, in the special case
of bounded vorticity, is worked out in some detail by Chemin in Section 5.2 of [6].
It is also worked out in detail for bounded vorticity by Majda and Bertozzi in [29],
though there it is done in the context of establishing existence of a solution to (F)
(see Section 2.6). We modify the argument at it appears in [6] to prove the second
part of Theorem 5.1.1, below. For completeness, we include, in the terminology of
Chapter 2, a complete statement of the main result proved by Yudovich in [37] as
it applies to solutions in R?. In this form, it is a generalization of the statement of
Theorem 5.1.1 of [6] from bounded to unbounded vorticity.

Theorem 5.1.1 (Yudovich’s Theorem for Unbounded Vorticity). First part: Let
vy in B, be a divergence-free vector field whose vorticity wg is bounded in LP-norm
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by O(p) for some admissible function 6 (see Definition 2.1.2). Then there ezists a
unique weak solution v of (E) (see Definition 2.1.4). Moreover, v is in C(R; Ep,) N
L (R; L™ (R?%)). Also,

lo(®)llr = llo® v for all 1 < p < 0. (5.1.1)

Second part: Moreover, the vector field has a flow. More precisely, there exists a
unique mapping 1, continuous from R x R? to R?, such that

P(t,z) = :L‘+/O v(s, (s, x)) ds.

IfT'y: [0,00) — [0,00) is defined by

/'Ft(s)/4 dr
== t’
s/4 ﬁl@(r)

then 0 — T'4(0) is an upper bound on the modulus of continuity of the flow at time
t.

See Chapter 2 for the precise definition of a weak solution to the Euler equa-
tions and for a proof of uniqueness in the first part of the theorem. In Section 5.2
through Section 5.4, we prove the second part (what Chemin refers to as the “La-
grangian” part) of the theorem.

5.2 Replacement for log-Lipschitzian property of the
velocity

The first step in the classical approaches of [6] and [29] to deriving the exis-
tence, uniqueness, and regularity of the flow for bounded vorticity is to show that
the velocity field is log-Lipschitzian. This gives a function p(r) = Cr(1 —logr) that
satisfies the following five properties:

L 2 [0,1] = [0, 00),

2. Ju(t,x) —v(t,2")|] < p(Jz —2|) for all |z —2'| <1 and t >0,
3. n(0) =0,

4. p is nondecreasing, and

5. p satisfies:

/01 da__ o, (5.2.1)



(We can also express the second property as saying that the function p is a bound
on the modulus of continuity of v(t).)

These properties of p allow us to apply the machinery of Osgood’s lemma to
prove the existence and uniqueness of a continuous flow associated with the velocity
field.

Our goal in this section is to establish that a function p with all these prop-
erties also exists in the case of the solutions to (E) of Theorem 5.1.1. The properties
we use of this solution are that the LP-norms of the vorticity are non-increasing over
time for all p in [1, 00] (of course, some of these norms might be infinite), and that
the initial vorticity is of Yudovich class (see Definition 2.1.3). Thus, our argument
applies equally well to the solutions to (N.S) given by Theorem 2.1.5.

Before proceeding, we make a comment on the first property. To apply
Osgood’s lemma, we need p to be defined on the domain [0,00). We can always
extend p to [0, 00), however, in such a way that it continues to obey the other four
properties by defining pu(z) = p(x — n) + nu(l), where n is the greatest integer
less-than-or-equal-to x. This clearly satisfies properties 3 through 5. To see that u
satisfies property 2—for all |z — 2| > 0—let n be the greatest integer less-than-or-
equal-to |x — 2’| and let e = (x — 2)/ |x — 2| for |x — 2’| > 0. Then

lu(t, ) — v(t,2')|
< |v(t,z) —v(t,a" +ne)| + D |u(t, 2’ + je) —v(t, 2’ + (j — 1)e)]
j=1

< |z — 2’| = n) +np(l) = p(|z - 2')).
From the Biot-Savart law, we have

I:=|v(t,z) —v(t,2)|
_ L[ (—y> -9,
27 (’y)[lx—yl2 !fv’—y\z]y
1

< o (I)? + (I2)?,

where

2t —y! L
I ::/|w(t,y)]‘ 5 — (z) dy,
[z =y

|2/ — y[?

and where I is defined similarly. The technique we use to bound Iy will clearly
apply equally well to Iy, so we will deal only with I5.

Let a = |z — /| /2, and let R and X be fixed positive real numbers. We will
specify the values of R and A later, but it will be true that R > A. Assume also
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that |z — 2’| < 1. Then we can split I» into three integrals:

L=J+K+1L,

where
= [ ettty K= w(t, )| f(y) dy,
Bia Br\Bxa
and
L= / w(t, )| £(y) dy,
R2\Bp
with

951 o yl B (:E,)l o yl
=yl o —y?

fy) =

We bound J, K, and L differently.
Let 2 <p<ooand 1< ¢q< 2besuch that 1/p+ 1/¢g = 1. Then

21—t 2t
JS/B w(t,y)|[‘ v @) -y

z—y> |-y

dy

1
Y
< 2/ w(t,y)] ‘|y|2’ dy < 2wl Lo 11/ 19lll La(Byrg) -
2

a

But,

1 1/(] 2Xa 1 l/q
T ( / Wdy> _ <27r /0 . dr)
_ 2\a 1/q _ 1
2 re = M fa CL2/q71.
2 - q]1o 2 — q

J < Ci(q) |jw

Thus,

OHLp a2/q—1’

where

2w(2A)2—Q>1/q

To bound K, place the origin halfway between x and 2/, with 2’ placed at (a,0) and
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x at (—a,0). Then

/

(x/)l_ylza_r'acos97 |.CC _y‘2:a2—{—7"2—2a’l“C086’,

' =yl = —a—rcosh, |z—y*=a®+r2+ 2arcosb,
SO
—a — rcosf a—rcost
= 0 = -
f(y) f(T, ) CL2 + T2 + 2ar cos @ (L2 —+ T2 — 2ar cos b (5 9 2)
B 2a(a? + r? — 2r? cos? 0 o
~|at + 2422 + rd — 4a?r2 cos2 6|’
and

K <|w(®)|» (/027r /}\jf(r, G)qrdrd0> 1/‘1' (5.2.3)

Now, the minimum value of r in the integrand of K is Aa, so if we choose
A>1, then a <r so

}2@(@2 + 1% — 272 cos? 9)| < ‘2@(7‘2 + 72 — 272 cos? 0)] < 8ar?.

If, further, we choose A so that

L 4

at + 20 + 1t — 4d®r? = ot — 2d%7? + 1 > 5" (5.2.4)
for all » > Aa, then
at 4+ 2a%r® 41 — 4a%r? cos® 0 > a* + 2a%r? + 1t — 4a®r? > %r‘l, (5.2.5)
and it follows from Equation (5.2.2) that
£(r,0) < 81‘3‘7"42 _ 100 (5.2.6)
5T r

The condition Equation (5.2.4) is equivalent to

() ()20

or



which, by the quadratic equation, will follow if r/a > /2, this in turn being insured
by the choice A = V2. We can then choose R to be any fixed real number greater
than or equal to A, so that R > \a, a being no greater than 1. It will be convenient

to choose
R=X=V2
Then from Equation (5.2.3) and Equation (5.2.6),

A q 1/q
K < @), (% / (16) rdr)
Aa r

A 1/q
<16 HwOHLP (2m)Yq (/ rl=2 dr)
Aa

0 1/q p-2a 1\
=16 Hw HLP (2m)/%a [2 — QQL\Q

1/q
=16 ||’ ., <1iq> a (N2 ()\a)Q—Qq)l/q

—16|w° T\ 2/q—2 (. 2-2q 1/q
=100, () )

0220 _ 1 1/q
- o) | ()

where
Ca(q) = 167/IN2/12,

As with J and K, we bound L using Holder’s inequality, but with a fixed
choice of complementary exponents p and g, with py < B < oo, where pg is as in
Definition 2.1.2. This gives

1

L < |lw(®)ll zoge\ 5y 1l a@ey gy < 16|l )

LA\ BR)

where we used Equation (5.2.6). But,

1 1 1/
— = (271/ —5=T dr)
"l a®2\Bg) ror

_o9g 700\ 1/7 1/g
:(27r)1/q<{r2 QQ] ) :(” ) "2z,
2-27], -1
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Thus,
L < Csa,

where

0 T\ 2/G—2
Cs =16 7 A4,
3 [wll L7 (q_ 1)

From our bounds on J, K, and L, we have

2-2¢ _ 1 1/q
12 £ @) [0 0?7+ Cafa) [0 (S E) o+

With the identical bound on I;, we can write

I< ()% + (12)*

IN

1
2m
1 2—2q __ 1 1/q

e R e Y (i IR Y

(5.2.7)

We will reexpress this bound in terms of p rather than ¢, because it will
allow us to recognize the connection with Yudovich’s bounds on the LP—norms more

easily.

Because the condition on admissibility in Definition 2.1.2 does not depend
on the choice of py, we can assume that py > 2, in which case C1(q) and Ca(q) are

bounded over p in [pg, o0) by constants that we will simply call C7 and Cs.
Then, using

1 p—-1 P 1
- = 4= —7, q_lzia
q D p—1 p—1
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we have
<a2—2q - 1>1/ ¢ o2/ _ 1\
a| —— =-a| —
¢—1 1/(p—1)
=a(p—1)PV/P (a—2/<p—1> 1

-1
S a(p _ 1) (a72/(p71) _ 1>(p )/p

—1
S a(p _ 1) (a72/(p71)>(p )/p

)(p—l)/p

But

so from Equation (5.2.7), we have

) B _
I<- [01 [wO],, a' 2P + Co | W], pa' 2P + 034 (5.2.8)

<C HwOHLp pa172/p < Ca172/pp9(p),

where ||| 1» < 0(p) as in Definition 2.1.2, and where we used the fact that for a
in (0,1/2], a < a'~2/? < pa'=2/?,
Since Equation (5.2.8) holds for all p in [pg, 00), it follows that

I <inf {C’al’z/pr(p) :p € [po, OO)} ;
or,

|v(t,:c) - ’U(t,ZE/)‘ < u(’x —a

), (5.2.9)
where
. r\1-2/p
u(r) == inf{ C (5) pO(p) : p € [po,00) b (5.2.10)
The first three required properties of u follow immediately from Equation (5.2.10).

To show that p is nondecreasing, first observe that r ~— (r/2)72¢ is an
increasing function for all € in (0,1/pg], since, having assumed that py > 2, it
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follows that 1 — 2e¢ > 0. Thus, if r < s then
p(r) = inf {C(T/2)1_2€0(1/6)/6 e € (0, l/po]}
<inf {C(s/2)'720(1/€)/e: e € (0,1/po]} = pu(s)

Finally, to verify Equation (5.2.1), we express p in terms of the function g
of Definition 2.1.2 with M = 1:

wu(r) = inf {C(T/2)1_269(1/6)/6 e € (0, 1/p0]}
=(C/r) inf{(T/2)2_269(1/6)/6 e € (0, 1/p0}}

5.2.11
= (C/T)inf{(T2/4)1769(1/6)/6266 (0,1/po] } ( )
= (C/r)B(r*/4).

Then, making the change of variables u = r2/4,
L odr ! dr Vordr
Lok BT = G 5212)

1/4
—C'/ —>oo

since 3 is an admissible function by assumption. Thus, p satisfies the final of its
required properties. As we show in Section 5.4, this is enough to establish the
existence and uniqueness of a continuous flow.

It is worth observing that the function p is independent of time, because the
LP—norms of the vorticity are conserved and because the constant M that is used
in the definition of # in Equation (2.1.2) equals 1 for all time. Also, since ©(0) = 0,
the vector field v(t) is uniformly continuous (see, for instance, exercise 17 p. 14 of
34).

Finally, if the vorticity is bounded, then

p(r) = —e HWOHLPOOLOO rlogr,
for r < e7P0 as in Section 2.4, where now M = 1. This gives

u(r) = (C/r)B(?[4) = (C/r) (= [|w®|| Lo oo (17/4) log(r? /4))

:—CHw 2logr — log4) SC’Hw 1 —logr),

OHLPOHLOOT( OHLpomLoo 7 (

in accord with Chemin’s result for bounded vorticity in Section 5.2 of [6].
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5.3 Existence and uniqueness of the flow

We now give the details of the proof that given a function p with the five properties
of Section 5.2, that a continuous flow associated with the velocity field v exists and
is unique. This approach is based upon that in Section 5.2 of [6], though it is slightly
less abstract.

Theorem 5.3.1. For all xo in R?, there exists a unique continuous function x
mapping [0,00) to R?—the trajectory of the point xo—such that

x(t) =z —i—/o v(s,z(s))ds. (5.3.1)

Proof. First we prove uniqueness. Suppose x and z’ are two solutions to Equa-
tion (5.3.1). Let

p(t) = |a(t) — /(1))

Then

p(t) = ‘a:(t) - x/(t)‘ = ‘/0 v(s,z(s)) — v(s,2'(s)) ds

t
0

S/o lu(s, z(s)) — v(s,2'(s))| ds §/ u(’x(s) —2'(s)]) ds
— [ uo()ds.

0

By Osgood’s lemma it follow that p is identically zero on [0, t]. Since ¢ is an arbitrary
positive number, it follows that any solution that exists to Equation (5.3.1) is unique
on [0,00).

To establish existence, we use a classical Picard scheme. We construct a
series of trajectories, {xy} -, inductively by

¢
x1(t) = xo +/ v(s, o) ds
0
and

t
xp11(t) = xo —i—/ v(s,x) ds.
0

We restrict ourselves to the interval [0,7], where T' > 0 is arbitrary. Since
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we know that v is bounded over such an interval by some constant, M,

t
2 (8)] < || + / [o(s, 2(s))| ds < |o| + MT,
0

so the sequence {z} is bounded over the interval [0, 7.
We now show that {x;} is a Cauchy sequence in the space of continuous
functions from the interval [0, T] to R2. Let

Prt1n(t) = |Thg14n(t) — Trpa (2)] -

Then
t
0 < prpin(t) = / o5, Thn) — (s, z1) ds
0
t t
< / [0(5, Tan) — v(s,24)| ds < / 11T (s) — 2 (s)]) ds
0 0
t
- /0 (ppn(s)) ds.
Letting
pi(t) = sup prr1.n(t),
n>0
we have

t t
0 < prsa(t) < sup / H(pon(s)) ds < / sup i(pen(s)) ds,
n>0.J0 0 n>0

the last inequality being by Fatou’s lemma. Because p is increasing, it follows that

t
(1) = lim sup pi(t) < / u(p(s)) ds.
k—oo 0

By Osgood’s lemma, it follows that p is identically zero on the interval [0, T, which
means that the sequence {z}} is Cauchy in the complete space of continuous func-
tions from the interval [0,7] to R2. Hence, z(t) = limy o 7x(t) exists and is
continuous—and also must satisfy Equation (5.3.1).

Since T' > 0 was arbitrary, it follows that a unique continuous z satisfying
Equation (5.3.1) exists on the interval [0, c0). O

The flow is now defined by
7/’(@ :EO) = $(t)
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The continuity of ¢ in time follow from Theorem 5.3.1, the continuity in space by
the results of Section 5.4.

5.4 Bounding the modulus of continuity of the flow

The flow 1) that results from the argument in Section 5.3 can be written in the form

Y(t,z) = x—l—/o v(s, ¥ (s, x))ds. (5.4.1)

To bound the modulus of continuity of the flow, we want to determine how far apart
two nearby points at time zero can become after time ¢. Toward this end, let x; and
29 be two points in the plane and let z;(t) = ¥ (t,x;), i = 1,2, be the corresponding
trajectories of these points along the flow. (So x; = x;(0), which is just slightly
confusing notation.) Then from Equation (5.4.1),

|21(t) — 22(t)] < |21 — 22| +/D (s, ¥1(s, @) — v(s, Ya(s, x))| ds
= |x1 — z2| —i—/o |v(s,z1(s)) — v(s, za(s))] ds

<lor ool + [ plar(s) = a(s) ds.

Applying Osgood’s lemma in the the form of Lemma 2.1.7 with p(t) =
|x1(t) — z2(t)|, @ = |x1 — x2|, and () = 1, we conclude that

/1 dr /1 dr /ml (t)*m2(t)| dr
— —|— =
o1 (8) =20 (7)) Jjoy o] B(T)  Jizy—an] p(r)

/m<t>x2(t>/4 dr
57 N S t7
|1 —2] /4 B(r)

(5.4.2)

where in the last integration we changed variables as in Equation (5.2.12).
Let I';: [0,00) — [0,00) be defined by

/Ft(s) dr /Ft(s)/él dr
= = S
s /’L(T) s/4 ﬂ(?")

It follows that |z1(t) — z2(t)| < T¢(|x1 — 22]), so & — T['y(d) is an upper bound on
the modulus of continuity of the flow at time ¢. Arguing much as in Section 2.4,
it follows that |z1(t) — z2(t)| < Ti(Jz1 — x2|) — 0 as |1 — 22| — 0, but that the
bound on the convergence can be arbitrarily slow for initial vorticities that satisfy
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Yudovich bounds on the growth of their vorticity.

5.5 An example at time zero

In Section 5.2 we showed that the modulus of continuity of the vector field, given
Yudovich bounds on the initial vorticity, is bounded by the same function (with a
change of variables—see Equation (5.2.11)), (3, that was derived from the Yudovich
bounds. The analogous result for bounded vorticities is the log-Lipschitzian property
of the vector field derived, for instance, in Section 5.2 of [6]. The obvious question
arises of whether it is possible to achieve an analogous result to that of Section 5.3
of [6], where Chemin gives an explicit example of a bounded initial vorticity that s
log-Lipschitzian—and no better—for all nonnegative time.

We will show that such an analogous result does hold, at time zero, in that,
given any of Yudovich’s sequence of example admissible LP-norm bounds,

Oo(p) := 1, 61(p) :=logp, 2(p) :=logp-loglogp, ...,

Om (p) = Om—1(p)log™ p, (5.5.1)

that there exists an initial vorticity with such a bound (asympotically with p) for
which the resulting vector field has a modulus of continuity at the origin equal to a
constant times the corresponding 3, function.

We will prove the following theorem, which is a generalization of Proposition
5.3.1 of Chemin:

Theorem 5.5.1. Assume that wq is symmetric by quadrant and, in the first quad-
rant, is monnegative, square-symmetric, and non-increasing as a function of the
distance from the origin. (By square-symmetric in the first quadrant we mean that
wo(z1,m2) = wo(max{wy,x2},0).) Then for any X in (0,1) and any N in (0, )
there exists a right-neighborhood of the origin on which

2(1 - N)

vh(x1,0) > — wo(x7,0)a; log 1. (5.5.2)

Proof. We proceed by considering an initial vorticity that is symmetric by quadrant,
then progressively adding more and more of the symmetry assumptions.

Symmetry by quadrant. Assume that

1. wo(x) = wo(x1,x2) is odd in x1 and x9; that is, wo(—x1, r2) = —wo(r1, 2) and
wo(x1, —x2) = —wo(x1, x2)—S0 also wo(—z) = wo(x).

2. wOZOin Ql-
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Here we number the quadrants @)1 through Qq4, starting with
Q1 = {(z1,22) : 21 > 0,22 > 0},

and moving counterclockwise through the quadrants.
Then by the Biot-Savart law,

1 (z —y)*+
- [ EZY_ d
Vo o R2 |$ - y|2 wo(y) Y,
SO
1 Y2 1 Y2
1
(% (xla 0) = 7 7‘4)0(9) dy = 7 —Wo(y) dy

° 21 Jr2 |z — y|? 21 Jr2 (21 — 1) + 43

= Z/ 5 ——wo(y) dy.
(1 — 1) +y2

Making the changes of variables, u = (—y1,42), u = —y, and u = (y1, —y2)
on (2, @3, and @4, respectively, in all cases the determinant of the Jacobian is +1,
and we obtain

1 Y2 u2
1
v5(x1,0) = — / woydy—/ wo(u) du
a1, 0) 27F[Q1(x1y1)2+y§ W) s (21 4+ w)? + ud (®)

U3
—i—/ woudu—/ wol(u) du
1 931+U1 +ug () 1($1*U1)2+ug ()
1
- fl T1,Y f2($1 y)) ( )dya
T JQu
where
fi(z1,y) = # fo(z1,y) = =

(z1—v1)° + 43 (z1+v1)° + 93

It follows from (z1—y1)* 435 < (x14y1)*+¥3 on Q1 that fi(z1,y) > fa(21,9),
equality holding only when y; = 0 or y2 = 0. Therefore,

v(z1,0) > 0. (5.5.3)

Since wo(x1, —x2) = —wo(z1,22), if w(t,x1,22) is a solution to (E) then
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—w(t, x1, —x2) is also a solution. Then by the Biot-Savart law of Equation (2A.1),
V2 (t, 21, —x2) = (K? * w)(t, 21, 22)

=/ K2(x1 — y1, —w2 — yo)w(t, y1,y2) dy
R

==, K*(z1 — y1, 2 + yo)w(t, y1, —ya) dy
R

==/ K?(21 — y1,22 — (—y2))w(t, y1, —y2) dy
R

= —vQ(t,xl,xg),

where we used the fact that K?2(x1, —x3) = K?(x1,72) and the symmetry in w
observed above. A similar calculation shows that v!(t, —x1,12) = —v!(t, 21, 22).
Thus, the velocity along the x-axis is directed along the z-axis, and the velocity
along the y-axis is directed along the y-axis, so the axes are preserved by the flow.
In particular, the origin is fixed, and v(¢,0,0) = 0 for all ¢ > 0.

Constant on squares, and symmetric by quadrant. Now make the additional
assumption that wy = 27 on the square [0, 7] x [0,7]. Then

vé<x1,o>—27r1/0 : ]<f1<w1, y) — Faler,y)) dy

—2// ddey1—2//y2dy2dy1
(x1—31)° + 43 (e1+y1)° + 3

Both of the inner integrals above are of the form

T T2
y2 1 du 1 2 1'2
R du =~ |1
/0 a2_|’_y2 Y2 = 2/(; Q2+'U, U 2 [Og(a +U):|0

where a is x1 — y1 and x1 + y1 in the two integrals. This gives

wblen,0) =2 [ |G 1on((on — ) +1%) = § loe((ar = )

1 1 5.5.4
—glog((rr + 1) %) + S log((@ +y)?) | dy 5

= ;[1/(1)(15‘1,0) —|—§(1)(I1,O),
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where

3(21,0) = / “log((x1 +91)?) dys — / “log((z1 — 91)?) di,

(1 — 11)? + 72 (5.5.5)

(w1 +yn)? + 2

W (1,0) = i (1) = /O o

But,
-
/ log((x1 — y2)2) dyy = 2(r — x1) log |r — x1| + 221 log z1 — 2,
0

which we can verify by integrating separately for the case r < x; and for r > x;
(where we split the integral into two parts), and

.
/ log((z1 + y2)2) dy; = 2(r + x1) log(r + x1) — 221 log x1 — 2r,
0
SO

Up(21,0) = —day log w1 + 2(r + 1) log(r + 1) — 2(r — 1) log |r — 1|
= —4xqlogxy + ¢p(x1),

where
Or(x1) = 2(r + x1) log(r + x1) — 2(r — x1) log |r — x1] . (5.5.6)

So far, our analysis is much as in the proof of Proposition 5.3.1 p. 95 of
[6], the significant difference being that for Chemin r = 1. This allows Chemin to
conclude that v} (x1,0) > —2x1 log x1 in some right-neighborhood of the origin, but
we will find that for an arbitrary = in (0,1), the size of this neighborhood shrinks
with 7. This will be of importance when we ultimately consider an initial vorticity
that is a sum of vorticities that are square-symmetric by quadrant. We seek both
to refine Chemin’s bound slightly and to establish a lower bound on the size of the
right-neighborhood.

By Equation (5.5.4), Equation (5.5.5), and Equation (5.5.6),

v (x1,0) = —4ay log 1 + b (1) + U (21). (5.5.7)

Suppose we can show for z7 lying in (0, 1) but also bounded by some function of r,
that

¢r(21) + Yp(21) 2 Comr log 2y, (5.5.8)
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where 0 < Cy < 4. (Observe that z1logz; < 0.) This will insure, that
vé(azl,O) > —Chz1 log xq (5.5.9)

for the given range of x1, where C1 = 4 — Cj is a positive constant.

We will first show that ¢, (x1) is negligible compared to the other two terms
in Equation (5.5.7). Then we will show that ¢, (x1), while comparable in magnitude
to —4x; log z1, can be made sufficiently smaller than it so that Equation (5.5.8) will
hold, as long as we restrict 21 so that 21 < r* for some X in (0, 1).

We have,

0 B qfx1—T T+ 1 /(T1
51/11”(551) = —2tan (r) — 2tan <r) + 4tan (7)

41 $%+2r2 — 2x1r
0
& o2 +2r2 4 227

= 2tan" ' (w—1) — 2tan" ! (w + 1) + 4tan™! (w)

o w? 42— 2w
& w? 4+ 2 4 2w

=: h(w),
where w = x1/r < 1, since 0 < x; < r. Also,

w?(w? — 4)

M) = B+ 2+ 2 1+ w)

which is is negative for w in (0,2), is zero at w = 2, and is positive for w in (2, c0).
This means that h(w) decreases from a value of 0 at 0 to a negative value at w = 2,
then monotonically increases. However, it is also true that lim,,—.c h(w) = 0, which
means that h(w) < 0 for all w > 0.

What we have shown is that that for all z1,7 > 0,

0

E%(m) = h(w) < 0,

so for a fixed value of 1, ¥, (x1) is a decreasing function of r. Restricting r to lie in
the range (0, 1], we can therefore bound ¢, (z1) from below by 11 (z1). But ¢ (1)
is a smooth function equal to zero at the origin, so

Ur(z1) > P1(21) > —C311

for some positive constant C3 in a fixed neighborhood of the the origin that is
independent of the value of r. This means that by restricting x1 to a possibly
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smaller neighborhood of the origin, we can insure that the contribution of 1, (x1) to
the left-hand side of Equation (5.5.8) is as small as required. Hence, we can replace
Equation (5.5.8) by the requirement that

d)r(xl) Z Col‘l log I (5510)
for all 1 < r, where 0 < Cjy < 4, and from this Equation (5.5.9) will follow.
We have,

@(;1) = (r+z1)log(r+z1) — (r — x1) log(r — x1)
=r(1+w)log(r(l4+w)) — r(1 —w)log(r(l — w))
=r(l4+w)logr —r(l —w)logr + (1 + w)log(l+ w)

—7r(1 —w)log(l —w)
=rlogr 4+ rwlogr — rlogr + rwlogr
+ 7 [log(1 + w) —log(1 — w)] + rw [log(1 + w) + log(1 — w)]
1
= 2rwlogr + rlog (11_21;) + rwlog(1 — w2).
Since
1+w 9
rlog + rwlog(l — w*)
1—w
1+w 9 1+w
> - —w?) = - —
> rlog (1 — w> + rlog(l — w?) = rlog <1 — (14+w)(1 w))

= 2rlog(1 4+ w) > 0,
it follows that
oOr(x1) > drwlogr = 4xq logr.
We now add the restriction that
xi‘ <r
for some A in (0,1). Then
¢r(x1) > 4x1 logr > 4z log :ci\ = 4)x1 log x1,

which is Equation (5.5.10) with Cp = 4\. It follows that

’Ué(l‘l, 0) > *(4 - 4)\)%1 10g T — 031E1. (5511)
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Square symmetry by quadrant We now let our initial vorticity be a sum of
initial vorticities each defined as above on successively smaller squares. We will
write this as

wo(x) =27 Z ak1[077’k]><[0,7“k}(x) (5.5.12)
k=1

on @1, where r; \, 0 as k — 00, and where each a; > 0. This implies that wy(z1,0)
is a non-increasing function of z; > 0 and is “square-symmetric” by quadrant. We
also assume, for convenience in the bounds we obtain below, that r; < 1, though
any positive value of r; would work with a slight modification to our argument.

It follows from Equation (5.5.11) and Equation (5.5.3) that

v (z1,0) > Z ag | (=4(1 = N)zq logxzy — Csxy), (5.5.13)
k<nx(z1)

where

r1) = maxr >x>‘}.
(1) keZ+{k_ 1

We can write wy as

1
wo(x) = 27?/0 a(s)1[0,5)x[0,s) () ds, (5.5.14)

for some measurable, nonnegative function «: (0,1) — [0,00). This means that

wo(z1,0) =27 /1 a(s)ds. (5.5.15)

x1

Approximating wy in Equation (

5.5.14) by the sum in Equation (5.5.12), the
expression corresponding to Equation (5.5.

13) is

A
1

1
vp (1,0) > (/ a(s) ds> (—4(1 — N)z1logx1 — Cszy).

=

The bound in Equation (5.5.2) then follows from Equation (5.5.15). (Choosing
A < X allows us to ignore the factor —Cszy.) O

Yudovich’s sequence of initial vorticities. The difficulty in applying Theo-
rem 5.5.1 lies in choosing a function wy that both gives a bound in Equation (5.5.2)
that is an admissible function in the sense of § in Definition 2.1.2, and is such that
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we can obtain an asymptotic formula for its LP-norms that obeys Yudovich bounds
on the vorticity. We will show that each of the initial vorticities in Equation (5.5.1)
satisfy both these requirements.

That the first of the two requirements is satisfied is easily seen for m = 2, the
argument for m > 2 being essentially the same, just more difficult to write down.
We have from Equation (5.5.2) that

20-x)
= —2(1;)\,) log (Mog(1/21))) 21 log z1

21— N
= —(7T) [(log M)z log x1 + (loglog(1/z1)) z1 log 1]

> Czqlog(1/x1) - loglog(1/zy),

oh(21,0) > — loglog (1/(27)) 21 log 1

the last bound applying for sufficiently small x1, where 0 < C < 1.
That the second of the two requirements is satisfied is shown in the following
theorem.

Theorem 5.5.2. Let wg have the symmetry described in Theorem 5.5.1 with

wo(21,0) = Om(1/21)/log(1/21) = log?(1/x1) - - log™ (1 /1),

for 0 < x1 < exp™ 1(—1), and wy equal to zero elsewhere in the first quadrant.
Then for all sufficiently large p,

m—1

pSHWOHLpSClogp...lOg D,

m—1

e 2logp---log
where C'=1 for m > 2 and is asymptotically equal to 1 for large p when m = 1.

Proof. Because of the symmetry of wy,

exp™~1(~1) z1
||w0|]ﬁp = 4/ 2/ (wo(x1,0))? dxe dxy
0 0 (5.5.16)

exp™ 1 (-1) ) »
= 8/ z1 [log*(1/21) - - - log™(1/x1)]" dxy.
0

u

Making the change of variables, u = log(1/x1) = —logz1, it follows that 1 = e~

93



and du = —(1/z1) dz so dx; = —e™* du. Thus,

exp™2(1) B o -
lwoll}» :8/ e " [logu---log™ ' ul]" (—e™") du

o0

o0
= 8/ e 2 [logu- - log™ 1 u}p du.
exp™—2(1)

Making the further change of variables x = u/p, so that v = px and du =
pdx, we have

loollyy =89 [ og(ap) - dog" )] e (5517
exp™— p

(Note that p is eventually large enough that the lower bound of integration in
Equation (5.5.17) is less than 1.)
Obtaining an upper bound on ||wo||, is easy. For x > 1,

m—1

™ (zp) > logp---log™ ! p,

log(zp) - - -log

SO
o0
woll, = 819/ e 2 [logp---log™ ' p|” da
1

=8p [logp- . logm_lp]p/ e 2Py
1

— m—1, 1P _i —2xp1°
=8p [logp log p] < Qp) [e ]1

=4 [6_2 logp--- logm_lp]p.
Thus, for all sufficiently large p,

m—1

wollz» > € *logp---log™ ! p.

We now obtain a lower bound on ||wyl|;,. For <1,

m—1

mL(zp) <logp---log™ ' p,

log(zp) - - -log
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while for > 1 and sufficiently large p, Equation (5.5.18) holds. Thus,

1 0
woll7, = 8p / + / e 2 [log(zp) - - -log™ ' (xp)]" da
expm=2(1)/p 1

1
< 8p/ e~ 2P [logp- --logm_lp]p dx
exp™=2(1)/p

o
+8p/ e~ 2P Hlogp'--logm_lp] ex_l]p dz
1

1 o)
< 8p [logp- - log™ ! p}p [/ e 2P dy + ep/ e P dx]
exp™~2(1)/p 1

1 m— —p
=8p [logp c. logm_lp}p |: (e_peXP "W/p _ €_p) + e_p€:|

——— ... m_l p
S oo (1) [logp---log™ " p]”.

It follows that for sufficiently large p,

1/p )
-
lwoll o < <expm(1)> logp---log™ " p,

which completes the proof. O

Remark: Essentially the same proof gives the same result for radial or other sym-
metries (except that e~? might become a different constant), as well as for any
spatial dimension. In dimension n with radial symmetry, for example, the factor of
x1 in the original integration in Equation (5.5.16) would become " and the factor
of 8 would become the surface area of the unit sphere. The ™ factor would become
e P (even for n = 1) in Equation (5.5.17), which does not materially affect the
rest of the argument.

Lemma 5.5.3. Let m be a positive integer. Then for sufficiently large p,
log(zp) - - - log™(xp) < [logp---log™ p] e~ L. (5.5.18)

Proof. We prove this for m = 2, the proof for other values of m being entirely
analogous. First, Equation (5.5.18) holds if and only if

f(x) := loglog(zp) + logloglog(zp) < g(z) := log(log ploglogp) + = — 1.

Because equality holds for z = 1, our result will follow if we can show that f’ < ¢/
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for all x > 1 and sufficiently large p. This is, in fact, true, since

1 1

/= +
zlog(zp) ~ xlog(zp)loglog(zp)

<l=¢

for all x > 1 and p > e°. ]

5.6 The same example over time

Theorem 5.6.1. Assume that wy is symmetric by quadrant and, in the first quad-
rant, is nonnegative, radially-symmetric, and non-increasing as a function of the
distance from the origin. Then for any X in (0,1) and any N in (0, ) there exists
a right-neighborhood N of the origin on which

2(1 — ')

- wo(2M2T(21)N) 1 log 2 (5.6.1)

vl (t,21,0) > —
for all time t > 0, where I'y is defined as in Theorem 5.1.1.
Further, if x1(t) is the solution to

dSU;t(t) _ _2(1 ; A,) w0(2)‘/2ft($1(t)))‘)m1 (t) log .Tl(t)

with 1(0) = a in N, then ¥'(t,a,0) > x1(t) for allt > 0.

Remark: We state the theorem for wg radially-symmetric within each quadrant
rather than square-symmetric because the derivation is simpler. But it is clear that
a nearly identical result holds for square-symmetric functions as well. In fact, using
reasoning entirely analogous to that of the proof, a similar result holds as long as
the level sets of wy have a nonzero lower bound and a finite upper bound on the
ratio of their closest distance to the origin to the their furthest distance from the
origin.

Proof of Theorem 5.6.1. First observe that wy > Wy where Wy is square-symmetric
and
@o(71,0) = wo(V2 |21]).

Examining the proof of Theorem 5.5.1, we see that

2(1 =N _
vp(21,0) > _(W)WO(ZEi\vO)xllog:ﬂlv

because the positivity of wg in the first quadrant, and the symmetry by quadrant,
makes all the estimates in the proof of Theorem 5.5.1 with @y in place of wy under-
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estimates for v§(x1,0). Thus,

/
vg(z1,0) > —2(17T_/\)w0(2)‘/2x{‘)x1 log z1 (5.6.2)
is the equivalent of Theorem 5.5.1 for initial vorticities radially-symmetric within
each quadrant.

Our approach will be to show that the flow can only move the vorticity by a
limited amount over time, and that the maximum possible movement in the worst
possible direction results in the bound in Equation (5.6.1).

From the second part of Theorem 5.1.1,

t
wltia) o+ [ o(s,v(s,0)) ds.
0
Because v!(t,0,0) = 0 for all time ¢ > 0, it follows from Equation (5.2.9) that

[v(s, ¥ (s, 2))| = |v(s, (s, 2)) = v(s,0,0)] < p(le(s, z)]).

We can then obtain upper and lower bounds on v (t,z) using the triangle
inequality:

¢
[ ta:|<\x]+/ [v(s, (s, x) \ds<a:\—|—/,u(\w(s,x)])ds
0

and
t
d .2)|) ds. 5.6.3
[t 2)| > o] - /M} (s,2))] ds > |z] - Au%@xﬂs (5.6.3)

To achieve a lower bound on wy(t) and hence a lower bound on v} (z1,0), we
assume that Equation (5.6.3) holds for all z and ¢. This will minimize the lower
bound on v}(x1,0) in Equation (5.5.2), since wy decreases with the distance from
the origin. (This is a physically unrealizable flow, since it is not measure preserving.
It still gives us a perfectly valid point-by-point bound, however.) Letting a = |z|
and p(t) = ¥(t, z), it follows in this worst case that

mwza—Au@@»@,

with the restriction that p remain continuous (which would follow from the conti-
nuity of the integral even if p remained only measurable).
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Since p is continuous and p is continuous, p is, in fact, differentiable, with

Thus,

/p(t) ds /p(t) ds
— = — _t
p(0) H(S) a H(S)
/“ ds
— _ = t,
o(t) H(8)

or in general, since this is the worst case estimate, that

/|m| ds
— < t.
l(t,z)] H(S)

Inverting the roles of z and (¢, x), it follows that

o=t ta)| g [v=tta)|/a g,
[ [
2| w(s)  Jiglja B(r)

as in Equation (5.4.2). Thus,

[t 2)| < Tu(|al),

where I'; is as in the statement of Theorem 5.1.1, and

w(t,z) = wo([v ™! (tx)|) = wo(Te(l]),

since wq decreases with increasing distance from the origin. Therefore, arguing as
in Equation (5.6.2), we obtain Equation (5.6.1).

The lower bound on the flow, ¢! (¢, a,0) > z(t), follows from using the min-
imum possible value of v!(t, 1,0) in Equation (5.6.1), setting it equal to dx1(t)/dt,
and integrating over time. [J

We now apply Theorem 5.6.1 to the first two in the sequence of Yudovich’s
vorticity bounds in Section 2.2. The first of these is for bounded vorticity—say
|lwo| =1, ,, so that [lwo|[17 = 1. This gives (see Section 2.4)

B(r) = —erlogr
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for r < 1, so for z1 > 0,

P dr B&A - ar 1 Pi(s)/4
—_—— — — __ 10 _ 10 r t(S — t
/5/4 B(r) /5/4 erlogr e [log( g )]5/4

= log(—log(s/4)) — log(—log(T'+(s)/4)) = et
— Ty(s) = 4(s/4) "

Thus, Theorem 5.6.1 gives

w0(2)‘/24(l’1/4))\676t)$1 log I

2(1 = N
Ul(t,IEl,O) > — ( )
s

2(1 = N
> —(7)331 log 1
T

as long as 2V24(z1 /4)* " < 1/2. (This also implies that 4T';(z7/4) < 1, which is
required for our expression for 3 to be valid.)
Solving dx1(t)/dt = —(2(1 — N')/m)z1 log 1 with 21(0) = a gives

W1(t,0,0) > 21(t) = @™ (2AX)0/)
Since ¥(t,0,0) = 0,

|¢(t7a70) —1/1(157070)‘ > ‘wl(t,a,O)‘ > aexp(_Q(l_X)t/W)_O‘

a® - a®

I

so the flow can be in no Holder space with exponent a > exp(—2(1 — X)t/7). (This
is essentially as in Theorem 5.3.1 p. 94 of [6].)

The second example bound in Yudovich’s sequence is 6(p) = log p, which is
produced asymptotically when wg(z) = log(—logz) on the unit ball. (This is by
Theorem 5.5.2 and the comment following it.) As mentioned in Section 2.4 (using
Yudovich’s argument),

B(r) < erlog(1/r)loglog(1/r).

Then,
1 Iy(s)/4 /Ft(S)/4 dr
—ZNoglog(—1 =
o loRloBIom s = f L o tog1/) Tog Tog(17)
L&A g 1 r
< — —Z [loglog(—log r)]"tts)/4 — ¢
_/3/4 5y ~ e loslestmloB

= log(—log(T¢(s)/4)) > e “"log(—log(s/4)).



Ignoring the factors of 1/4, the factor 22 and using 21 in place of :ci\ would
give, for ;1 > 0,

2(1 — ')

vl(t,xl,O) > —fwo(f‘t(xl))ml log 1
2(1 — N
= —(7T) log(—log(T'y(x1)))z1 log x1
2(1 =N
> —(7)676t log(—log 1)z log x1,

which we note is e times the lower bound for v{(z1,0). (Without ignoring the
factors above, we introduce a small additional time-varying factor.)

It would be reasonable to think that this exponentially decreasing lower
bound on v!(t,z1,0) would persist for the rest of Yudovich’s example vorticity
bounds, but it does not: at least it does not follow from Theorem 5.6.1.

Solving for

21— X
dry(t) _ 2(1—-A )e—et log(—log x1)x1 log 21
dt m

with z1(0) = a, we get

21 =N
L 20-X)
e

(e—et o 1) ,

loglog(—logx1(t)) = loglog(—loga)
S0

wl(t,a,()) > 331(15) = exp (—(—log a)exp(2(1—)\/)(e—et,1)/7re))

—(— ¥
SN ( loga)’

where v = exp (2(1 — X) (e~ — 1) /7e).
Observe that v < 1 for all ¢ > 0. Thus, for any « in (0,1) and all ¢ > 0,

1 1
t,a,0) — t,0,0 t
a—0T a® a—0t a®
e—(—loga)” —u” 5
= lim ——— = lim = lim ™" = co.
a0+ e(—loga)a u—oo e U U—00

We conclude that the flow lies in no Holder space of positive exponent for all positive
time, a result that we state explicitly as a corollary of Theorem 5.6.1.

Corollary 5.6.2. There exists initial velocities satisfying the conditions of Theo-
rem 2.1.5 for which the unique solution to (E) has an associated flow lying, for all
positive time, in no Hélder space of positive exponent.
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