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Abstract

These notes develop an existence theory for quasilinear symmetric hyperbolic systems. The
well-posedness theory for the corresponding linear problem is developed using the method orig-
inally employed by Friedrichs [4] in his pioneering work on symmetric hyperbolic systems. The
nonlinear problem is then solved using a contraction-mapping argument developed by Kato [5]
and Fischer-Marsden [3]. We then present several applications: quasilinear wave equations, the
wave map problem, the compressible Euler system, the compressible magnetohydrodynamics
system, and the shallow water equations.
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1 Linear problem redux

Our goal here is to return to the linear theory and prove some higher-order spatial estimates that
are optimized for the quasilinear analysis. First we need some technical results.

1.1 Some technical results

We begin with a product estimate.

Proposition 1.1.1. Let n/2 < k € N and 1 < i € N. Assume that fi,...,fi € H*(R";R). Let
Bi,...,0:; € N" be such that |81+ -+ |8i| =€ € {0,...,k}. Then 0° f,---0% f; € L? and

%

[19%#

J=1

ST (1.1.1)
j=1

L2

Proof. The result is trivial if 7 = 1, so we may assume that ¢ > 2. Define
A={je{l,...;i} | |Bjl <k—n/2} and B={j € {1,...,i} | |B;| > k—n/2}. (1.1.2)

If j € Athen 9% f; € H* 1Al — L% for all 2 < ¢; < co. On the other hand, if j € B then
3ﬁjfj e H18l s IPi for all 2 < p;j < pj, where

1L 1 (k=18
]9_;_5_76[071/2]_ (1.1.3)

Note here that we restrict to p; < pj to easily handle the case of criticality, when |3;| = k —n/2.
We now break to cases. First we consider the case in which |B| <1 and thus |A| € {i —1,i}. If
|B| = 1 we may assume without loss of generality that 3; € B. We may then estimate

i

H 9B fi

Jj=2

%

H 9% fi

Jj=1

< (|97 Aill

L2

ST e (1.1.4)
j=1

LOO

This proves the result when |B| < 1.
Now assume that A = @ and thus B = {1,...,i}. Suppose that for j = 1,...,i we choose
2 < p; <pj and set
1
=> — (1.1.5)
Dj

S| =

J=1

By adjusting the p; we may force 1/r to obtain any value 1/r, < 1/r <i/2, where

1 (1 k |
NP e 1.1.6
- (2 n)z+n Zp,f (1.1.6)
]:1 J
Now, since i > 2, k —n/2 >0, and 0 < ¢ < k, we have that

f—g<<k—g>i:><g—k>i+€<g:>(1—E>i+§<%. (1.1.7)



Thus r, > 2, and so we may choose the p; such that 1/r = 2. Hence Holder’s inequality tells us
that 851f1 te (351]2 S L? and

112"
j=1

This proves the result when A = @.
Now suppose that A # @ and |B| > 2. Suppose that for j € A we choose 2 < ¢; < oo and for
J € B we choose 2 < p; < pj and set

= H”aﬁjfjHLPj SJHHJCJHHk (1.1.8)
Jj=1 Jj=1

L2

— Z_ and ; Z_ (1.1.9)

]GA ]GB

We can adjust the p; to achieve any value 1/r, < 1/r < |B| /2, where now

Tl <___) B+ — Z|@j|_2—. (1.1.10)

* JEB ]EB

Similarly, we can adjust the ¢; to achieve any value 0 < 1/s < |A| /2. Consequently we can choose
the ¢; and p; such that
1 1 1 _|A+|B i
— < -4+-<— == 1.1.11
Te T * s 2 2 ( )
and 1/r + 1/s can be forced to take on any value in the range (1/r.,1]. Now, |B| > 2 and

> ien 1Bj| < £ implies that

Sl -5 < (k=5) 181> (5-#)1B1+ Tl <5 = (5-5) 181+ 2 181 < 3
jeB jEB

" ieB
(1.1.12)
and thus r, > 2. We may thus choose the ¢; and p; such that 1/r + 1/s = 2 and hence Holder
implies that

%

1o

J=1

= TT10% fill s 1T 1107 55l 1o S H £l g - (1.1.13)

2 jeEA JjeEB

This proves the result when A # @ and B # &, which was the last remaining case.

O
As a consequence we have the following important result.
Proposition 1.1.2. Assume that k > n/2. Then the following hold.
1. H¥(R™; R™™) is an algebra for each 1 < m and
JABlL e S 1AL 1Bl e (1.114)

2. If A€ H*(R™; R™™) and f € H*(R";R™), then Af € H*(R";R™) and
[AS e S A g (11 g (1.1.15)
In particular, A € L(H*(R™;R™)) and
Al gy S 1A g - (1.1.16)
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Proof. These all follow directly from Proposition 1.1.1.

We will also need the following variant of Proposition 1.1.1.

Proposition 1.1.3. Let k > 1+n/2 and 0 < ¢ < k—1. Suppose that Vf € H*"! and g € H(R").

Let o, 5 € N with |o| + |B] <€+ 1 and |a| > 1. Then

10° 0% 2 S 19 o gl
Proof. First note that |a|] > 1 implies that || < ¢. Then

9“f € H*1°l and 9°g € H'7AI.

If &k — |a| > n/2 then we may use the Sobolev L> embedding to estimate

10%£0%g|| o <110 fll e |0°9]] 1o SNV Il ggnms Nl e -

Similarly, if £ — |3| > n/2 then we may bound

10° 0% 2 < 110 fll 2 [|079]] oo S UV Fll s N9l e -

We thus reduce to proving the result under the assumption that
n n

k—la|l < = and ¢ — < —.

o] < 5 and ¢~ |8 < 5

Assume this.
We use the Sobolev embeddings to guarantee that

0°f € L' for 2 < ¢ < qp and 0°g € LP for 2 < p < py

where 1 2(k 1 2(¢
1 one2k—jo) 1 n-2e-|g)
qo 2n Po 2n

The Hélder inequality then guarantees that 9% f0%g € L™ for

no(b+e—lol-J8) _ 1,1 _1_,
n 9 Po T
i.e. for
1<r< n .
— T n—(k+l—]aof=18])
Since k > 1+n/2 and |a| 4 || < £+ 1 we have that
n - n 9
n—(k+l—la|=|8) " n—(k—-1) "

and so we find that 0°f0%g € L? with the estimate

[0 10| 2 < IV s e

Next we deal with a higher-order chain rule. We first need a definition.
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Definition 1.1.4. Let X,Y, Z be normed vector spaces. Assume that 1 < i € N and ji,...,J; €
N\{0} satisfy j1 +---+ji = k. We define

via
A;"l ..... ji(A>Bla'--,Bi)(Ul,...,’l}k)
= ABi(vr, -5 05), Ba(jigy 50 )y BilUgigepgigns o op)l (1.1.29)

We also define that map S* : L¥(X;Y) — LF (X;Y) to be the symmetrization operator, given by

sym
SkT(Ul, ..U ' Z Up(l p(k)) (1130)
PeSy
where Sy is the collection of permutations of {1,... k}.

With this notation established we can now state the higher-order chain rule, also known as the
Faa di Bruno formula.

Proposition 1.1.5 (Faa di Bruno formula). Let X,Y, Z be normed vector spaces with U C X open
and V CY open. Suppose that f : U — V, g :V — Z are both k—times differentiable for some
1 <keN. Then

8‘“2 Z j, A, (D'go f,DMf,... D" f), (1.1.31)

i=1 ji+e-ji=
where jq >0 ford=1,...,1

Proof. This can be proved by induction and a tedious exercise in combinatorics. See Chapter 2.4
of the book by Abraham, Marsden, and Ratiu [1].
O

We will now employ this horrible formula to study the composition properties of the Sobolev
space H*.

Theorem 1.1.6. Let V,W be nontrivial finite dimensional vector spaces over R. Suppose that
u € H¥R™ V) for k > p+n/2 for some p € N. Further suppose that Q C 'V is an open set such
that w(R™) C Q and that f € C*(Q; W) and Df € CF~H(Q; L(V;W)). Then the following hold.

1. foue CP(RY,W), and if [ € CF(Q; W) then
1f o ulley < I llce Pllullge) (1.1.32)

for a polynomial P : R — R with positive coefficients that only depend on n, k, p, dim(V),
and dim(W).

D(fou)e HYRY W), and
ID(f o u)ll s < [IDfllpr QLllull ) (1.1.33)

for a polynomial @ : R — R with positive coefficients that only depend on n, k, p, dim(V),
and dim(W) and such that Q(0) =



Proof. Note first that it suffices to prove the result under the assumption that V' = R% and W = R®
for some 1 < dy,dy € N. Assume this.

The inclusion fowu € C? is trivial since u € H* < C? and f € C?. We may then use the Faa
di Bruno formula to estimate

1f o ulley S NNl Pl gv), (1.1.34)

which proves (1.1.32).
In order to prove that D(fou) € H*! it thus suffices to shows that D(fou) € L? for 1 < ¢ < k.
When ¢ = 1 we have that D(f ou) = Df ouDu, so

ID(f eu)ll: < IDf oullp [|Dull > < oo (1.1.35)

Thus D(f ou) € L? and
ID(f o)l S IDfllga-r QLlull ) (1.1.36)

for some polynomial with Q(0) = 0.
Assume now that 2 < ¢ < k. The Faa di Bruno formula tells us that

-----

i=1 jitji=t

¢
S ”Dchl’j—l Z Z H’Dj1u| .. ’Djiu

i=1 jiteji=t

.- (1.1.37)

Consequently, it suffices to prove that if 1 <i < ¢, py,...,3; € N" are such that |5;| = j; > 1 and
i+ 4= and my,...,m; € {1,...,d}, then 9°u,,, ---0%u,, € L% This follows directly
from Proposition 1.1.1, which also provides the estimate

D (f o w)|| o S NDFllep-1 QUlull o) (1.1.38)

for a polynomial ) such that Q(0) = 0. We obtain (1.1.33) by combining (1.1.36) and (1.1.38).

O]
1.2 New spatial regularity estimates
We now seek to record estimates for solutions to
A0 A D. Bu =
Ou+ A0;u + Bu = f (12.1)
u('? 0) =g

with different assumptions on the coefficient matrices. Our approach is a variant of the approaches
used by Kato [5] and Fischer and Marsden [3].
For 1 < k € N we introduce the function space

XE(T,m) = {A € O (R" x [0,T]) | VA € L(0, T]; H*L (R R™ ™))}, (1.2.2)
which we endow with the norm

1Al = [[Allor + VAl o i - (1.2.3)
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It’s clear that X*(T,m) is a Banach space when endowed with this norm. We will also need to
make use of the following variant: for 1 < k£ € N we write

VAT, m) = {A € L([0, T); L*(R™ R™™)) | VA € L=(0,T); H* (RGR™™)}, (1.2.4)
which we endow with the norm
[Allyr = | Al oo oo + IV Al o g - (1.2.5)

Clearly X*(T,m) < Y*(T,m) for every T > 0,1 < m € N.
We now prove a version of the higher-order spatial regularity result under the assumption that
the coefficients belong to X*(T,m).

Theorem 1.2.1 (Higher-order spatial regularity). Let 1 +n/2 < k € N and assume that
AC AL A B € XR(T,m), (1.2.6)

that A(z,t),..., A"(z,t) are symmetric for each x € R™ and t € [0,T), and that there exists 6 > 0
such that A°(z,t) > 01 for all x € R™ and t € [0,T]. Further suppose that g € H*(R";R™) and

f € L2(0,T); H*(R™;R™)) N L([0, T); H*~H (R™; R™)). (12.7)

Let u be the weak solution to

{Aﬂu+Awm+Bu:f 128)

Then the following hold.

1. uw € L=([0,T); H¥(R™; R™)) and du € L®([0,T); HF=1(R™;R™)). Moreover, we have the

estimates
el oo < Q- €T (gl + 117250 - (1.2.9)
and
10l Lo prr1 < Q- €T (gl zze + 1 2) + @ - 1 oo prn—s (1.2.10)
for polynomials
P= P oo A" 1Bl 1/6) o)
Q= QA s 1A Iy - [IBllyx - 1/6) -

with positive coefficients.

2. For each 0 < s < k we have that u € CP(|0,T]; H*(R™)) and
el < P e”T (g + 1AW zeme + 1l 7o pries) (1.2.12)
for a polynomial P = P(||A°||yi -, [|A™]| g s | Bl yr  1/0) with positive coefficients.

3. If f € CR(R™ x [0,T7), then uw € C{(R™ x [0,T]) and is thus a classical solution, i.e. A’y +
AIQ;u+ Bu = f everywhere in R™ x [0, T].



4. If h € HFY(R™,R™) then
lu = Rl oo < Q€™ (g = hllgw + L g + T 1Al 3001) (1.2.13)
and

2 : 2 2 2 2 2
0l s < Q€T (llg = bl + 1A + T lecr) + @ (1 e + 30)
(1.2.14)
for polynomials P,Q of the form (1.2.11) with positive coefficients.

Proof. We divide the proof into several steps.

Step 1 — A new approximate problem

The regularity assumptions on the coefficient matrices are weaker than the assumptions we
previously used. This causes some technical problems when we attempt to estimate solutions in
L>®H*. To get around this issue we will introduce a new approximate problem that will give
rise to a sequence of approximate solutions that also converge to w. It should be noted that the
approximation problem is still of the type first employed by Friedrichs [4].

For € > 0 consider the approximate problem

{(KaAO)Otua + K (A K.u.) + (K.B)u. = K. f (1.2.15)
us(+,0) = g.
Note first that K. is a bounded linear operator on X*(T',m), and
Kl gy < 1 (1.2.16)
Also, K. A° is symmetric and satisfies
KAe,g-¢ 2 [ o= A6 sty [ nlo—pplefay=olf, (1217

which means that K_A%(x,t) > 0I and that K_A%(x,t) is invertible for each z € R", t € [0,T].
The properties of K.A° show that (1.2.15) is equivalent to

_ 0y—1
atue + Maua - (KaA ) Kaf (1218)
ua('a O) =9,
where
Mo = (KA K (A9;K.v) + (K.B)v] . (1.2.19)
It’s easy to see that
KA (K. AT K. B € L*([0, T); CF(R™; R™™)), (1.2.20)
from which we deduce that
M. € L=([0,T]; L(H*(R™;R™))) and (K.A°)'K.f € L>([0,T]; H*(R™;R™)). (1.2.21)

The equation (1.2.18) is thus an ODE in the Banach space H*(R";R™), which admits a unique
solution

u. € CPH([0,T]; HE(R™ R™)) N Wh°((0,T); H*(R™; R™)). (1.2.22)
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Step 2 — L? estimate
We now derive an e—independent estimate for u. in L>L?. To do this we take the dot product
of (1.2.15) with wu. and integrate over R™ to find that

d 1 1 .
pr . i(Kng)ug-u6 = . K. f u.— (KgB)ug-ue—l—§(K€atA0)u5-uE—Ka(AjajKaug) e (1.2.23)
Then

~K.(A9;K.u.) - u. = —/ A9 K u. - K.ou,

R

Ai A A
= / —0, <7K€uE . Kgus) + 8]TKEug - Kou, = / 6‘72 K.oue - Koue, (1.2.24)

and so we may estimate

A 1 . 1 -
KO Ke) e < 30,4 / Kaw? < 20,4 / e
Rn Rn

R?’L
1 4 1
< S 19547 /RJ(KEAO)%-%. (1.2.25)
Similarly,
9 2 1 0
(K.B)u. - u: < | KBl lus|” < 7 | Bl /. §(KaA YUe - Ue, (1.2.26)
n RTL n
1KaA0 <L 0, A° 1KA0 1.2.27
né( eUt )ue'ue_aHt HLOO Rn§< € )ue'u67 ( )
and ) . .
K.f-u. < / P+ —/ —(K.A%u, - u.. (1.2.28)
R Rn 2 0 Jgn 2
Thus
d 1 ,
- maﬂ%~%S—0+H%@Hm+wﬂmm+2wwm[/unﬁmf%+ 1,

(1.2.29)

Step 38 — Temporal derivative estimates

We now turn to the proof of estimates for the temporal derivatives of u.. These will play an
essential role in allowing us to derive control of the spatial derivatives in the next step. We begin
by using the first equation in (1.2.15) to estimate

0110h (-, )2, < / (K. A"y, - Dy (1)
Rn
< |Kef (o t) = (KeB)ue (-, t) — Ko(A9;Koug) (-, )]| o |0iue (- 8) || 12 (1.2.30)
and hence

1 .
19ucll 2 < 5 (1K Fll e + I(KB)uell 2 + || Ko(A70; Kevel| )

1 .
< 5 (1 1B + a7 ) U1+ ) (1231)



Thus

10pucl72 < Q- (If172 + llullzn) (1.2.32)
for a polynomial @ = Q( A% ys .., |47l [ Bllye »1/0)
Now we bootstrap. Suppose that for 0 </ < k —1
10uclzre < Q- (I e + Neelzres) (1.2.33)
for a polynomial Q@ = Q([[A°[|y .. -, |A" Iy, [ Blly » 1/6). We claim that
Buteles < P (I ess + alyess) (1.2.34)
for a polynomial @ = Q| A%y, .. -, [A™ [y, [ Bllys , 1/6).

Let a € N" with |a| = ¢+ 1 > 1. Then we may apply 0 to (1.2.15) to find that

. ol
(K.A%)0,0%u. = 0°K.f — 0°[(K.B)u.] — K.[0°(A0;K.u.)] =) ﬁa—_maa AK. A% du..
B<a

(1.2.35)
We may then argue as above to estimate

10°pue 72 < © (HaastHiz + 110 (K-B)uc] |72 + | K[0(A0; Keuo )

+3 Haa—ﬂKsAOaﬂat%Hiz> . (1.2.36)

B<a

We will estimate each of the terms on the right. For the first we estimate

10K 122 < 1 (1.2.37)

For the second we expand with Leibniz and then estimate

10 (KB 2 S (KBl + 3 [0 (KoB)9 .

B<a
2 2 2 2
< ||KEB||L°° HUEHHZH + ”V(KaB)HHk*l ||U5||Hz+1
2 2 2 2 2
S Bl oo oo + IV B oo i) luclless S NIBIw Nuell e, (1.2.38)

2

where in the second inequality we have employed Proposition 1.1.3. For the third term we argue
similarly with Leibniz and Proposition 1.1.3:

| K [07(A 0 Koo 70 S || 4000 K| + Y [0 P A7 0P8 K i

12 S I.2
B<a

S A2 10 Oguc |2 + VA2 s 105Kt e
S masx (|47 + IV s ) tcles S ma [[ 47 fcllyes . (1.2.39)

1<j<n ~i<

Finally, for the fourth term we again use Proposition 1.1.3, this time in conjunction with the
hypothesis (1.2.33), to bound

S ll0" P KA v [0 S (1A 10 e S [JA°] e @ - (1A ISe + Nullipenn) - (1:240)

B<a
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Combining all of these estimates and summing over a with |a| = ¢ + 1 then shows that (1.2.34)
holds, as claimed.
Now that the claim is proved, a finite induction then shows that

10sue | < Q- (11 F e + Nl 7e) (1.2.41)

for a polynomial @ = Q([A°[| e, .- -, [A™ Iy, [ Bllyx , 1/6).

Step 4 — H* estimate

Now we adapt the energy estimates to control spatial derivatives. Let o € N with 1 < || < k.
Applying 0% to (1.2.15) shows that

(K.A%)9,0%u. + K. [Aja-K 0“u.] + (K.B)0“u. = 0°K_f
-y i [K.0°7?A°0° 0. + K.0° P B0 u. + K. [0° P A19;K.0%u.]] . (1.2.42)
(o

B<a

We may then argue as in Step 1 to find that

c;if (K AN, - 0%u,
1 |
5 (4+ 0.4, +||6;47)] +2HBHLOO)/R"(KEAO)8%€~8"‘u5+ [ st
+Z il - / |K.0°0 A°0°0yu.|” + | K.0° P BO u.|” + | K[0* P A0, K.0%u]|" . (1.2.43)
B<a

We then employ Proposition 1.1.3 and the estimate (1.2.41) to bound

Zﬁ' a—ﬁ' / K072 A0°0puc|” + | K.0" P B |” + | K.[0°P 410, K.0%u.]|”

B<a

< Pl A% s 1A L s I Blla 5 1/6) el (1.2.44)

for a polynomial P. We may further estimate
a3 < - Z / (K.Ap)du. - 8u.. (1.2.45)

|5\<k

We then plug these into (1.2.43), sum over 1 < |a| < k, and add the resulting inequality to (1.2.29)
to deduce that

d
S [ A0 0 <

la|<k

PUA - A s 1B 1/6) S / (K. A0, - 0u.. (1.2.46)

|a|<k

Gronwall’s lemma tells us that

Olluc( )% = Y /yaaug, <Z/ (K. A%, - 8%u.(t)

loo| <k la|<k

a3 / (K-A(0 9-3“g+/0 1f ()5 ds | (1.2.47)

lo| <K

11



for each t € [0,T], where P = P(|[A°||vxs- -, [|A™|| 4 s [|Bll 4 » 1/6) is a polynomial with positive
coefficients. Since A° is continuous on R™ x [0, 7] we may estimate

140 o < |47

< A% oo e < ]]A° (1.2.48)

[
Thus
2 2 2
ttel oo e < Q- €T (lgllpe + 1172 p10) (1.2.49)

where P and () are polynomials of the form listed in (1.2.11) with positive coefficients. We combine
(1.2.49) with (1.2.41) to further deduce that

1Ot s < Q- €T (lglzpe + 1F 1 2pze) + QW zoe s (1.2.50)

where P, () are are polynomials of the form (1.2.11) positive coefficients.
Step 5 — Passing to the limit
The estimates (1.2.49) and (1.2.50) allow us to extract weak—s limits

u. — v weakly- * in L°H*

1.2.51
Oy, = O weakly- * in LCH*! ( )

and Simon’s theorem further implies that u. — v strongly in CYH* for all 0 < s < k. The argument
from class works here to show that v(-,0) = g.
For ¢ € C*((0,7)) and ¢ € C*(R™; R™) we deduce from (1.2.15) that

/O o (KA. ), + /0

T

) T T
o (K(AID,Ku), ), + /0 o (K. B)ue, ) o = /0 o (Kefo) .

(1.2.52)
Upon passing to the limit along our extracted subsequence, we find that
T T ' T T
| e@av), s [ oot [ oo = [ oo (1.253)
0 0 0 0
for all such ¢ and 9. Thus v € L*H* 0,0 € L*H*"! and
A9 + Aldju+ Bu = f ?n R™ x [0,T] (1250)
v(-,0)=yg in R".

The uniqueness of weak solutions then shows that v = u. The estimates (1.2.9) and (1.2.10) follow
from (1.2.49), (1.2.50), and weak—x* lower semi-continuity. The estimate (1.2.12) follows directly
from (1.2.9), (1.2.10), and an interpolation argument. Finally, the inclusion u € C}(R" x [0,77])
follows from the same argument used in class.

Step 6 — Proof of the fourth item

Let h € H*!. Then u — h € L*°H* 0,(u —h) € L*H*1 and

A% (u—h)+ A10;(u —h) + B(u—h) = f — Bh— A19;h in R" x [0,T] (1.2.55)
v(-,0)=9g—nh in R™. o
Proposition 1.1.3 tells us that
|Bh+ Aoyh)[,0, < T (||B|\yk i HAijk) . (1.2.56)

12



and

| BR + A70;h|| o e < (HBHW +m]aXHAJHyk) 12| s - (1.2.57)

To deduce (1.2.12) and (1.2.13) we simply combine these with the estimates (1.2.9) and (1.2.10)
applied to u — h with f replaced by f — Bh — A70;h € L*H* N L*H*"! and ¢ replaced by
g—hec HF O

2 The quasilinear problem

Our goal now is to solve the quasilinear problem

{AO(u)atu + A (u)0ju+ B(u)u = f+ F(u) inR"x[0,T] (2.0.1)

u(-,0) =g in R".

This is clearly not the most general form of the problem. We would ideally replace A°(u) with
A%z, t,u) and do the same for the other coefficient matrices and for F' to achieve full generality.
This can be done using the scheme we will develop, but it requires more work than we have time
for. We will thus content ourselves with studying this problem. As we will see in the next section,
this is already good enough to solve several important problems in physics.

In order to solve (2.0.1) we will employ the Banach fixed point theorem. Our strategy is a
variant of that employed by Kato [5] and Fischer and Marsden [3] and proceeds as follows.

1. We will find a metric space compatible with the estimates for the linear problem given in
Theorem 1.2.1.

2. We will show that with a weak (and someone strange) choice of a metric, this metric space is
complete. The choice of the funny metric will be important in the contraction argument.

3. We will record some technical results needed to show that the nonlinear coefficient terms and
the nonlinear forcing term belong to the spaces needed to apply Theorem 1.2.1.

4. We will define on the metric space whose fixed point gives a solution to the quasilinear problem
(2.0.1), and we will show that for small 7" this map is contractive.

Remark 2.0.1. The result proved by Kato [5] is far more general and powerful than what we aim
for here.

2.1 More technical warm-up

We now prove a couple more technical results that will be needed to solve the quasilinear problem.
First we present a standard approximation argument.

Lemma 2.1.1. Suppose that g € H*(R™;R™) for some k € N. Then for every e > 0 there exists
h € HFL(R™; R™) such that
g — Rl <e. (2.1.1)

Proof. Choose h to be a mollified version of g with appropriate mollification parameter. m

Next we present a Lipschitz estimates.
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Proposition 2.1.2. Suppose that u € L>([0,T]; H*(R™)) and dyu € L*°([0,T]; H*"1(R™)) for some
k>1+n/2. Thenuc Cy'(R* x [0,T]) and we have the estimates

[ullge < Nlull poo e (2.1.2)

and
[ullor S M[ull poo o + 100l poo pras - (2.1.3)

Proof. We know that u € Wh*H*1 — CYHF1 — CCY — (CP. Thus u is continuous on
R”™ x [0,7] and so we may estimate

lullco = sup < |lullpoopoe S Ul poc - (2.1.4)
b (a,t)eR™X[0,T]

Let z,y € R™ and t,s € [0,T]. Then

We estimate
u(z, ) —u(y, )] < [[Vul, )|l o |2 =yl S llull poo o |2 =yl (2.1.6)
and
sVt sVt
uyet) = ulys) < [ oy dr S [ [0l dr S Ol = 5| (2.7
sAL sAt
Thus

s S ull g e + 100l oy (2.1.8)
We now combine the above two estimates to deduce that

[ullgor = llullco + [ulcor S Null oo o + 19sul] oo s - (2.1.9)

O

The next result guarantees that we can compose certain matrix-valued functions with u. We
will use this to handle the coefficient matrices in the nonlinear problem.

Theorem 2.1.3. Suppose that u € L>®([0,T]; H*(R™*;R™)) and du € L>([0,T]; H*"1(R";R™))
for some k > 14 n/2. Further suppose that  C R™ is an open set such that u(R™,t) C Q for
all t € [0,T]. Let M € CF(Q;R™™) 0 CPHQ;R™ ™). Then M ou € X*(T,m) < Y*(T,m).
Moreover, we have the estimates

10 0 ullgw < (Mg + 1Ml o ) P (Ul e + 104l o o) (2.1.10)

and
1M o uflye < [M |l P(llull poo ) (2.1.11)

for some polynomial P : R — R with positive universal coefficients.

Proof. The inclusion and the estimates follow immediately from Theorem 1.1.6, Proposition 2.1.2,
and the usual L*> Sobolev embedding. [

We will also need the following variant for the nonlinear forcing term.
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Theorem 2.1.4. Suppose that u € L>=([0,T]; H*(R™; R™)) and dyu € L*°([0,T]; H*"1(R™; R™)) for
some k > 1+ n/2. Further suppose that Q C R™ is an open set such that u(R™,t) C Q for all
t€[0,T). Let F € C*(Q;R™) be such that DF € CF1(Q; L(R™)) and

|F(2)] <a|z[" +b|z]* fora,be[0,00) and p,q € [1,0). (2.1.12)

Then Fou € L*([0,T]; H*(R™;R™)) and F ou € CP(R™ x [0,T]). Moreover, we have the estimate
IF o ull e < (a+ b+ [DFlgger ) Pl g ge)- (2.1.13)

for some polynomial P : R — R with positive universal coefficients.

Proof. First note that

/n [Fou( 1) < Q/n a® [u(, ) + 0 Ju(, 1) < 2(a® + 0%) (Jul N5 + lul 1))
< 2(a® +0%) (luC Ol + lul 1)) (2.1.14)

and hence
| oull ez < (a+b)P([|ull oo grr) (2.1.15)

for some polynomial P : R — R with positive coefficients (the degree of the polynomial is determined
by max{p, ¢}). On the other hand, Theorem 1.1.6 provides us with the bound

ID(F 0 )l it < IDF s P(lull o). (2.1.16)

These two estimates then imply (2.1.13). The inclusion F ou € C} follows since F is continuous

and v is bounded and continuous.
O]

2.2 The metric space

Definition 2.2.1. Suppose that T >0, 1 +n/2 < k € N, h € H*Y(R";R™). For 01,05 € (0,00)
we define

S(k, T, h,o1,05) = {u € L>([0,T]; H*(R™;R™)) | dyu € L>=([0, T); H*"1(R™; R™)),
with the estimates ||u — h| ;o e < 01 and ||Opu|| oo oo < 02}, (2.2.1)
We endow this space with the metric
d(u,v) = [lu = vl ooz - (2.2.2)

At first glance this seems like a very strange choice for a metric to place on S(k, T, h, o1, 03).
If we were to use the “natural” metric built into the definition we would be able to trivially show
that the space is complete. However, it would fail to serve a useful purpose in our existence theory.
Consequently we must show that the space is still complete when endowed with this weak metric.

Theorem 2.2.2. S(k,T, h,o01,02) is a complete metric space.
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Proof. Assume that {v; }J?’OZO C S(k, T, h,o1,0,) is Cauchy. Since L>*L? is a Banach space, we have
that there exists v € L>°L? such that v; — v in L*°L? as j — oo, i.e.

v = V)| ;o2 —+ 0 as j — oo. (2.2.3)

To conclude we must only prove that v € S(k, T, h, o1, 09).
Since h € H*, for each j we have that [|v;]|;wpye < 01+ ||l g and [|0:05]] oo o1 < 02. Up to
the extraction of a subsequence we have that

vj v weakly- # in LOH”
v; —h = v weakly- * in L™ H* (2.2.4)

O; X 9w weakly- % in L®°HF 1,

which in particular means that v € L*H* and d,v € L*°H*. To complete the proof we must only
show that the required estimates hold. However, these follow from the corresponding bounds on
v; — h and g;v; and weak—x lower semicontinuity.

]

Proposition 2.2.3. Suppose that v € S(k, T, h,01,05) and g € H*(R";R™). Further suppose that
Q C R™ is an open set such that

N(g(R"),r) = {z € R™ | dist(z,¢g(R")) <r} CQ (2.2.5)
for some r > 0. Then the following hold.

1. There exists a universal constant g > 0 such that

sup dist(v(R", 1), g(R")) < 50(llg ~ e + ). (2.2.6)
te[0,T

2. There exists a constant 6 = d(r) > 0 such that if ||g — h|| gz < 6 and oy <6, then
v(R",t) CQ for allt € [0,T]. (2.2.7)
Proof. We know that
1o = gll oo < 1o = Al oo + [lg = Bllgr < 01+ llg = Al (2.2.8)
Consequently, Proposition 2.1.2 tells us that there exists a universal constant 7y > 0 such that
v = gllce < 0(o1 + llg = hll ), (2.2.9)

from which the first item easily follows. To prove the second we simply set 6 = r/(37,) and use
Proposition 2.2.3. O
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2.3 The mapping

We now aim to define a solution mapping. First we must clearly specify the assumptions on the
nonlinearities.

Assumption 2.3.1. Assume the following.
I.1<mméeNand1+n/2<keN.
2. g € H*R™;R™), and Q C R™ is an open set such that
N(g(R"),r) = {z € R™ | dist(z,g(R")) <r} CQ (2.3.1)
for some r > 0.

3. AY Al A" B € CEQ;R™™) N CPHQR™™). Also, A(z2), AN2),..., A™(2) are sym-
metric matrices for all z € Q, and there exists 0 > 0 such that A(z) > 01 for all z € Q.

4. F € CF(Q;R™) is such that DF € CF~(2; L(R™)) and

|F(2)| <alzl’ +b|z]|? fora,be[0,00) and p,q € [1,00). (2.3.2)
Also,
F(z)—F
sup LA ZFON gy o (2.3.3)
zn;}éGQ |2 = wl

5. The constants A\, A2, A3 € [0,00) are given by
/\1 = maX{HAO”CI? ) HAlHCII)c 9ttt ”An”C{f ) HBHCf}?
/\2 = I’IlaX{”AO”CSJ 5 AIHCE‘l goeey ||AnHC£J,1 s HBHCIEJ,I}, (234)
Az =a+b+[|DF[ i1

Now we construct the mapping.

Theorem 2.3.2. Assume Assumption 2.53.1. Let T, € (0,00) and suppose that
f e L=([0,T.]; H*(R™;R™)) N CYHR™ x [0, T%]). (2.3.5)
Let h € HMY(RYR™), 0 < T < T, 01,09 € (0,00), and assume that
0<o0y <6 and ||g—h| g <9, (2.3.6)
where § = 6(r) > 0 is as in Proposition 2.2.3. Then the following hold.
1. For everyv € S(k,T, h,oy,0,) we have that
Aow, Alow, ... A"ov,Bov € X*(T,m) (2.3.7)

and F ov € L=([0, T); H*(R™; R™)) 0 CYR™ x [0, T|;R™).
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2. For every v € S(k,T,h,01,02) there exists a unique u € C}HR™ x [0, T]; R™) such that u €
L=([0,T]; H*(R™; R™)), Ou € L>=([0,T); H*Y(R™;R™)), and u is the unique solution to

(2.3.8)

{Aﬂ(v)atu + AI(0)0;u+ Bw)u= f + F(v) inR"x [0,T]
u(-,0)=g in R™.

3. There exist continuous functions
T :(0,00)2 x [0,00)* — (0,T,],& : (0,00) x [0,00) = (0,4], and ¢ : (0,00) x [0,00)? = (0, 00)

(2.3.9)
such that if

llg =Pl < &0, llgll )
C(o1, ||f||L;°*Hk—1 MNallge) < o2, and (2.3.10)

0<T < T(Ulvo-Qa ||f||L%’;H"C ’ ||g||Hk ) ||h||Hk+1)a

then uw € S(k,T,h,01,02). Here ||f||L%° e denotes the norm with the temporal supremum

evaluated over [0,T].

Proof. To begin we note that the assumption (2.3.6) and Proposition 2.2.3 imply that v(R",t) C Q
for every t € [0, T]. Consequently, A%ov, Alov, ..., A"ov, Bov, and Fouv are all well-defined, and we
may apply Theorems 2.1.3 and 2.1.4 to deduce the first item. The second item then follows directly
from Theorem 1.2.1 applied with forcing f + F(v), coefficient matrices A%ow, ..., A" ov, Bowv, and
initial data g.

We now turn to the proof of the third item. Note that

1 o e = NN e e < 11| Log e (2.3.11)
for every 0 < T'< T, and 0 < ¢ < k. The fourth item of Theorem 1.2.1 then tells us that
o= bl < Q€™ (g — Al + T U2 e+ TIE@ e + T hl2n)  (23.12)
and
00l s < Q€T (llg = Rl + T U+ TNF @) o+ T 1)
2 2 2
FQ (I s + D@ s + I12) (23.13)
for polynomials P, @) of the form (1.2.11) with positive coefficients. Here we have used the fact that
[y F(v) € L*H" rather than L?H* in order to introduce the factor of T in various places.
Note that
ull oo e < Ml = Al oo g + 112 = gl + gl e < 0146+ (gl - (2.3.14)
Theorem 2.1.3 then implies that

P < By(M +A,01 + 00+ 0+ ||gllgr - 1/0) and Q < Qo(Ar, 00+ + || 9| r, 1/6) (2.3.15)
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for polynomials Py, Qo : R* — R with positive coefficients. Similarly, Theorem 2.1.4 implies that
|F 0 vl s < NsRo(or + 0+ llglle) (2:3.16)

for a polynomial Ry : R — R with positive coefficients.
Define the continuous functions Ty, T : (0,00)? x [0,00)% — (0, 00) by

To(s1, 82, Wy, Wa, w3) = T A0y + /\2,81105—232 ST (2.3.17)
and
Ti(s1, $2, w1, Wwa, w3) = ! i . (2.3.18)
41+ Qo(A1, 81 + 6 +wo, 1/0)[w? + w? + N3Ro(s1 + 6 + ws)]
We then set T : (0,00)2 x [0,00)® — (0, T3] via
T (81, 82, w1, W, ws) = min{Ty(s1, s2, w1, wo, ws), Ty (81, S2, w1, W, w3), T, }, (2.3.19)

which is clearly continuous. Next let & : (0,00) X [0,00) — (0, 4] be the continuous function defined
by

E(s1,w) = \/min {52, M0, 511—1— 5w 1/0)] } (2.3.20)

Finally, let ¢ : (0,00) x [0,00)% — (0, 00) be the continuous function given by

5(51, Wi, UJQ) = \/S% + QQ()\l, S1 + ) + Wa, 1/(9)[?1]% -+ 262 —+ 211]% -+ )\%R()(Sl + ) + ’LUQ)] (2321)

Now assume that (2.3.10) holds. The definition of T' guarantees that e < el°82 = 2,

Q- (T s + TIFO s + T s < 2 232
while the definition of £ guarantees that
Q- e g—hlj < %% (2.3.23)
Consequently, (2.3.12) implies
lw = 2| e < %% + %% — o7 (2.3.24)

Finally, the definition of ¢ and (2.3.13) guarantee that

10l e pris < 0P+ Qo(Ar, 01 +0+ gl a s L/ FINgp s +20°+21| gl 70 + A5 Ro (01 +8+ 19l )]
=((01) <03, (2.3.25)

Thus u € S(k, T, h,o01,03), which proves the third item.
]
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2.4 The fixed point
Theorem 2.4.1. Assume Assumption 2.53.1. Let T, € (0,00) and suppose that
f e L=([0,T.]; H*(R™;R™)) N CYR™ x [0, T%]). (2.4.1)
Assume the following.
I. Let 01 =6 = 6(r) > 0 be the constant from Proposition 2.2.3.
II. Let e = &(o1, |9l 4) € (0,0], where € is the function given in the third item of Theorem 2.3.2.

III. Let 05 = (07, ||f||L%o i1 19l ) € (0,00), where C is the function given in the third item of
Theorem 2.3.2.

IV. Let h € H*YR™R™) be such that ||g— h| ;. < € < 8. The existence of such an h is
guaranteed by Proposition 2.1.1.

V. Let 0 < T < T(0y, 09, ||f||L°T°H’“ gl e s 1B era) € (0, T4, where T is the function given in
the third item of Theorem 2.3.2.

Then the following hold.
1. For each v € S(k,T,h,01,09) there exists a unique w € S(k,T,h,01,02) such that u is the

unique solution to

{AO(v)atu + A (v)0ju+ B(v)u= f+ F(v) inR"x[0,T] (2.4.2)

u(-,0)=g in R™.

2. Let ®: S(k,T,h,o1,09) = S(k,T, h,01,03) be given by ®(v) = u, where u is as in the previous
item. Then ® s Lipschitz and obeys the estimate

T3Y((01 40+ gl ge)* + 03) + [Fleoa] por,

d(P(vy), P(vq)) < \/ 9 (v1, v2) (2.4.3)

where P = P(A\1 + A2, 01+ 02+ 0 + ||g]l g , 1/0) is a polynomial with positive coefficients and
v > 0 is a universal constant.

Proof. The first item follows directly from Theorem 2.3.2 in light of the assumptions I-V. We now
turn to the proof of the second item. Assume that vy,vy € S(k,T,h,o1,09), write uy = P(vq),
us = P(vq), and u = u; — ug. Note that ui,uy € S(k, T, h, 01, 09) implies that

il oo gy < Mwi = Poll oo gy + lg = All e + gl < 01+ 0+ llgll e (2.4.4)

and
[0t | oo g1 (2.4.5)

fori=1,2.
Next we compute

{Ao(m)atu + Aj(vl)aju + B(vi)u=Z2Z inR"x[0,T] (2.4.6)

u(-,0) =0 in R,
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where
Z = (AO(’UQ) — AO<U1))8,5U2 + (Aj(vg) — Aj(vl))@jug + (B(’Uz) — B('Ul))UQ + (F(’U1> — F(Ug)) (247)
We may easily estimate
121702 < A5 llor = val 72 (100l G0 oo + 02| Foepyie) + [Flgo [lor — val[ 7o

< N3y v = vallree g2 (100w | oo g + N[tz 7 e i) + [FlEon lv1 — val| 7o
< (Mv((o1 + 6+ [|gll ge)? + 03) + [Fleos) [ — vall7epe (24.8)

for v > 0 a universal constant. We may then apply the basic L? estimate to u to bound

et T TetT
full e < 55 [ 12000 de < 20 120 (249
0
where 1
p=g (1+[0(A" 0 v)|[ o + [|0;(A7 0 w1) [ o + 2[[B o1 1) - (2.4.10)
We may then employ Theorem 2.1.3 to deduce that
< P(A+ Ao, 01 + 02+ 0+ [ e, 1/6) (24.11)

for a polynomial P : R® — R with positive coefficients. The estimate (2.4.3) then follows from
(2.4.8) and (2.4.10).

O
Finally, we have all the tools needed to produce our solution.
Theorem 2.4.2. Assume Assumption 2.53.1. Let T, € (0,00) and suppose that
f e L=([0,T.]; H*(R™;R™)) N CY(R™ x [0, T%]). (2.4.12)
Then there exists a
0 <To :TU(‘|fHL3§Hk7HgHH’€) < T, (2.4.13)

such that if 0 < T < Ty then there exists a unique u € C}HR™ x [0,T];R™) such that u €
L>([0,T]; H*(R™; R™)), Ou € L>([0,T]; H*Y(R™;R™)), and u is the solution to

{AO(u)atu + A (u)dju+ B(u)u = f+ F(u) inR" x[0,T] (2.4.14)

u(-,0)=g in R™.

Moreover, u € S(k,T, h,o01,02), where o1,05 and h are as in Theorem 2.4.1.

Proof. Let 01,02 and h be as in Theorem 2.4.1. Set Ty = T(01, 0, || fll 50 g 9]l g s 12l prisn) €

(0,T.]. Set
log 2

0<Th = 2.4.15
S oY N N FISYL) (A1)
where P is the polynomial from Theorem 2.4.1. Finally,
0
0<Ty= ] (2.4.16)

6[A57((o1 + 6 + lgll v )* + 03) + [F.]
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where v > 0 is the universal constant from Theorem 2.4.1. Note that o; and o9 are determined by
the data g and f, T}, T5, T3 are determined by them as well. Finally, set

0< T() = min{Tl, TQ, Tg} <T.,. (2417)

Theorem 2.4.1 and the bounds on T3 and T3 then imply that ® : S(k, T, h,01,09) — S(k, T, h, 01, 02)
is such that

A(B(01), B(12)) < sd(wn,v2), (2.4.18)

and hence ® is a contraction. Since S(k, T, h,o1,09) is a complete metric space we may apply the
contraction mapping principle to deduce the existence of a unique u € S(k, T, h, 01, 09) such that
O (u) = u.

]

Remark 2.4.3. This result is not technically a well-posedness result since it fails to establish that
the solution depends continuously (in some topology) on the data. For the sake of time we will
ignore this issue here. However, with a little more work we could establish it in the framework we
have developed. To see details of the proof we refer to Theorem Il in Kato’s seminal paper [5].

3 Examples

3.1 Quasilinear wave equations

We now turn our attention to the quasilinear wave equation

0?u — A(u, Oyu, Vu) : D*>u = f + F(u,0yu, Vu) in R™ x [0, 7] (3.11)
u(-,0) = g and dwu(-,0) = h in R". o
Here we assume that
A€ C*R x R x R*;R™") (3.1.2)
is such that
A(z,w,p) = AT (z,w,p) for all (z,w,p) € R x R x R" (3.1.3)
and there exists § > 0 such that
A(z,w,p) > 61 for all (z,w,p) € R x R x R". (3.1.4)
We also assume that
F e C*R x R x R%R). (3.1.5)

We now produce solutions.

Theorem 3.1.1. Let k > 14+n/2 and assume (3.1.2)~(3.1.5). Let g € H*"(R™";R), h € H*(R™; R),
and f € L>=([0,T]; H*(R™;R)). Then there exists T € (0,00] and u € CZ(R"™ x [0, T];R) such that
the following hold.

1. w e L>([0,T); H*FY(R™; R)), dyu € L=([0, T]; HE(R™; R)), 02u € L>=([0, T]; H*"1(R™; R)).

2. u solves
02u — A(u, Ou, Vu) : D*>u = f + F(u,0pu, Vu) in R" x [0,T]

3.1.6
u(+,0) = g and dwu(-,0) = h in R™. ( )

22



3. If T < oo then
limsup (||u(-, t)|| grer + ||0su(-, )| i) = 00, (3.1.7)

t—=T—

Proof. Write A%, A',... A" B € C*(R x R x R"; R"2)x(n+2)) yia

10 0 .- 0
o1 0 --- 0
A=10 0 an - an (3.1.8)
0 0 Qp1 - Qnpp,
0 O 0 0
0 0 —ay; Apj
0 —an O 0
and
0 -1 0 0
0o 0 0 --- 0
B=1|. . (3.1.10)
0o 0 0 --- 0

The assumptions guarantee that A% ..., A" are symmetric and A° > min{f,1}I. Set F € C*(R x
R x R"; R""?) via
F(z,w,p) = (0, F(z,w,p),0,...,0). (3.1.11)

The assumptions on the data allow us to find Q and r such that Assumptions 2.3.1 hold. We
may then apply Theorem 2.4.2 to produce solutions on a time interval [0, 7] to

(3.1.12)

AU + AV(UNo;U + BUYU = f + F(U)
U(-,0) = (g, h, Vg) € H".

As in the linear analysis we deduce from the structure of the matrices that U = (u, dyu, Vu) and
that (3.1.6) holds.

We may then iterate as long as condition in the third item holds, which extends the solution to
[Ty, T1]. We continue this process until either the solution exists on [0, co] or else the condition in
the third item holds.

O

Remark 3.1.2. [t’s possible to prove variants of this result under the the assumption that A €
CE(Q; R™™), where Q C R x R x R" is some open set. Then, of course, solutions can cease to exist
by exiting €.

3.2 Wave maps

In the theory we’ve developed in class we only considered equations where the solution belongs

pointwise to some linear space, say R™ for m > 1. However, it’s also perfectly natural to consider
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functions taking values in more general manifolds M. One particular case of this is to consider maps
taking values in S™ C R™*!. These arise, for instance, in physical theories known as o—models.
We will now consider the wave map problem, i.e. we seek u : R" x [0,7] — S™ C R™*! such that

02u — A(u, Oyu, Vu) : D*u 1 T,S™. (3.2.1)

This condition is essentially the correct geometric analog of Lu = 0: it says that the vector d%u —
A(u, Opu, Vu) : D*u does not have to vanish, but it must be orthogonal to the tangent space of S™
at each point. This yields 0?u — A(u, Oyu, Vu) : D*u = 0 when the manifold is R™ in place of S™.
Here we're assuming that A € C*(R™H! x R™+ x RMHD)x7) with A = AT and A > 61.

The problem (3.2.1) is rather implicit as stated and can be reformulated in a more convenient
way. The sphere makes this particularly easy, as the condition z L T,S™ for x € S™ and z € R™*!
is equivalent to z = Az for some A € R. Then (3.2.1) is equivalent to

Otu — A(u, Oyu, Vu) : D*u = Au for some function A : R™ x [0, T] — R. (3.2.2)

We now seek to determine .
To this end let’s suppose that v : R™ x [0, 7] — R™! is, say, C?, and let’s define

i, t) = [o(e, D). (3.2.3)
Then
Dupr = 2v - Oy and O = 20| + 2v - 0% (3.2.4)
and
Oipt = 2v - Ov and 0;0;p1 = 20;v - O;v + 2v - 0;0;v, (3.2.5)
which means that
OPu— A: D= 2(|0w|° — Ao - Ov) + 2v - (020 — A= D). (3.2.6)

Now, using this result with © = v we have that u =1, and so

A= Aul> = u-u = (0%u — A(u, By, Vu) : D*u) - u
1
B 5(8162:u - A:u) + (A(u’ Oru, vu)walu ) aju - |atu|2)
= A(u, Opu, Vu);0iu - Ou — |0’ . (3.2.7)

Thus
u — A(u, dyu, V) : D*u = u(A(u, dyu, Vu);0u - dju — |pul?), (3.2.8)

which is a more explicit form of the wave map equations. We also know that
u(+,0) = g and dyu(-,0) = h (3.2.9)
satisfy
lg(z)| =1 and g(z) - h(x) = 0 for all x € R". (3.2.10)

The latter follows from the fact that O, = 0 at t = 0. From this we see that the wave map problem
is a semilinear system of second-order hyperbolic equations with some conditions on the data.

In fact, we can use our analysis of 1 to push things a bit farther. Suppose that v : R™ x [0, T] —
R™ ! is C? and satisfies (3.2.8) with data satisfying (3.2.10). The point is that we assume we have
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a solution to the PDE but we don’t know that it satisfies the desired geometric property, namely
that u(z,t) € S™ for all x,t. However, we know that for yu = |u|?,

P — A(u, dyu, Vu) = D= 2(|0yul” — Ay (u, Oyu, Vu)du - Oju) + 2u - (0%u — A(u, dyu, Vu) : D*u)
= 2(1 — ) (|0yul® — A (u, dyu, Vu)dyu - dyu)  (3.2.11)

and so
2 — A(u, dyu, V) - D2 = 2(1 — ) (|0l — Ay (u, dyu, Vu)dgu - d;u) (32.12)
p(+,0) =1 and Opu(-,0) =29 - h = 0. o
The uniqueness of solutions to forced wave equations of this form then shows that
p(z,t) =1 for all z € R and t € [0, 7). (3.2.13)
The upshot of this analysis is that the wave map problem
u:R"x[0,T] — S™
2u — A(u, dyu, V) : D*u = u(A(u, dyu, Vu);0u - dju — |Oyul”) (3.2.14)
u(+,0) = g and Qu(-,0) = h o
lgl=1and g-h =0
is equivalent to
uw:R" x [0,T] — R™!
2u — A(u, dyu, V) : D*u = u(A(u, dyu, Vu);0u - du — |Oyul”) (3.2.15)

u(+,0) = g and dwu(-,0) =h
lg/=1and g-h=0.

In other words, we can recover the geometric condition u(zx,t) € S™ from the PDE itself and some
conditions on the initial data. This is good news, as it opens the door for us to apply the techniques
of symmetric hyperbolic systems.

The bad news is that the condition |g| = 1 is not compatible with g € H*(R";R™"!) since
certainly g ¢ L?(R";R™™!). To get around this we will consider only solutions to the wave map
problem that are perturbations of a fixed direction & € S™. In other words, we posit that

u(z,t) =&+ v(z, t). (3.2.16)
Then (3.2.15) is equivalent to
v:R" x [0,T] — R™!

020 — A(E 4 v, 0w, Vo) : D*v = (€ 4 v)(A(€ 4 v, B, V)0 - ;v — |9y]*)

v(-,0) = g and dv(-,0) = h
67 +25-¢=0and (E+§)-h=0.

(3.2.17)

The key to this formulation is that we can find ¢ € H**! and h € H* satisfying the last condition.
Now define
(v, 0, Vo) = A(€ + v, 0w, V)00 - dv — |0w|* € R (3.2.18)
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and consider the (n + 2) x (n + 2) matrices

10 0 0
1 0 --- 0
M°(v, 00, Vo) =0 0 an - am || (3.2.19)
0 0 Qp1 -+ Qnp
0 O 0 0
0 0 —alj cee —Clnj
Mi(v, 00, Vo) = |0 —a; 0 - 0 (3.2.20)
0 —ay,; O 0
for j=1,...,n, and
0O -1 0 0
v 0 0 --- 0
N(v, 0w, Vv) = | . L - (3.2.21)
0 0O 0 --- 0

We then define A% A',... A" B to be the (m + 1)(n +2) x (m + 1)(n + 2) matrices given in
block form by

MO O .- 0 M0 - 0
o MY ... 0O . o M/ ... 0
A, 00, Vo) = | . o |, A (v, 00, Vo) = | o A (3.2.22)
0 o ... MO 0 0o ... MJ
and
N 0 --- 0
O N -~ 0
B(v, 0w, Vv) = . e (3.2.23)
0 0 N

Fori=1,...,m+ 1 set F; € R""2 via
Fi(v,0v,Vv) = (0,£W,0,...,0) (3.2.24)
and then define F to be the (m + 1)(n + 2) vector
F(v, 0w, Vv) = (Fi(v, 0w, Vv), F5(v, 0w, Vv), ..., Fnii(v, 0w, V). (3.2.25)

Then for V = (v, 0,v1, VUi, ..., U1, OVmit, VUma1) € ROFDOF2) we find that the wave map
problem is equivalent to

A"(V)O,V + AI(V)O,V + B(V)V = F(V), (3.2.26)

which is a symmetric hyperbolic system.
We may then easily modify our analysis of the scalar quasilinear wave equation to prove the
following theorem.
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Theorem 3.2.1. Let k > 1+ n/2 and assume that
A€ CFR™H 5 RMHL 5 RImADxn, prxn) (3.2.27)
s such that
A(z,w,p) = AT (z,w,p) for all (z,w,p) € R™! x R™F1 xx ROmHDxn (3.2.28)
and there exists 0 > 0 such that
A(z,w,p) > 01 for all (z,w,p) € R™TL x RMHL 5 RMHxm, (3.2.29)
Let £ € S™, g € H¥Y (R R™), h € H¥(R™; R™) be such that
1€+ g(x)| =1 and (£ + g(x)) - h(x) =0 for all x € R". (3.2.30)
Then there exists T € (0,00] and u € CZ(R™ x [0, T]; R™) such that the following hold.
1. u(z,t) € S™ for allz € R™ and t € [0,T].
2. u=§+wv, where

ve L=([0,T); H* 1 (R™; R™ ),
O € L>=([0,T); H*(R™; R™ 1)), (3.2.31)
97v € L=([0,T); H* ' (R% R™1)).

3. u solves
O2u — A(u, dyu, V) : D*u = u(A(u, dyu, Vu);0u - dju — |Oyul”) (3.2.32)
u(,0) =&+ g and dyu(-,0) = h. o
4. If T < oo then
timsup (Jo(-, )l e + 100, Dl ) = oo. (3.2.33)

t—T—

Remark 3.2.2. An alternate approach to perturbing u = & + v would be to take the data g €
HEL(R™ R™Y) such that |g(z)| = 1 for x € B(0,R) for some R > 0. Assume also that h €
HF(R™; R™1) s such that h - g = 0 in B(0,R). We could then use our theory of quasilinear
symmetric hyperbolic systems to produce local-in-time solutions to (3.2.15). Then, rather than
deducing that 1 = 1 in all of R™ x [0,T] as before, we would have to employ the finite speed of
propagation to deduce that pn = 1 in some space-time truncated cone with base B(0, R). This then
yields a solution on B(0, R/2) x [0,T¢] for some Ty < T, which is therefore local in space and in
time.

3.3 Compressible Euler equations

Consider a compressible inviscid fluid evolving in R?. We describe the fluid with the velocity field
u:R3x[0,7] — R3, the density p : R x [0,T] — [0, 00), and the entropy function S : R?* x [0, T] —
[0,00). The fluid also experiences a pressure P, which we will discuss more in a moment. The
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basic laws of fluid mechanics (to be taken for granted here) read as follows for any open set U with
smooth boundary. Mass is conserved:

%/Up:_/aUpu.y:—/Udjv(pu). (3.3.1)

The change in momentum is given by the force acting on the fluid, which is a contact force due to
pressure:

d
— | pu= —/ (pu)u - v — / Py = / —div(pu @ u) — VP. (3.3.2)
dt Jy ou ou U
Finally, we will consider only isentropic fluids, for which entropy is conserved along the flow:
d
— [ pS= —/ pSu-v = —/ div(pSu). (3.3.3)
dt Jy ou U

Since U C R? was an arbitrary open set with smooth boundary, we deduce the compressible
Euler equations:
Op + div(pu) =0
O(pu) + div(pu ® u) + VP =0 (3.3.4)
0(pS) + div(pSu) = 0.
Note that
Oi(pu) + div(pu @ u) = (Op + div(pu))u + p(Oyu + u - Vu) = p(Oyu + u - Vu) (3.3.5)
and
0y(pS) + div(pSu) = S(0yp + div(pu)) + p(0,S +u - V.S). (3.3.6)
Thus, the system (3.3.4) is equivalent (at least when solutions are C! and p > 0) to the system
Op + div(pu) =0
p(Owu+u-Vu)+VP =0 (3.3.7)
oS +u-VS=0.

Note that we have six scalar unknowns: p, uy, us, us, S, and P, but only five equations in (3.3.7).
In order to close the system we must specify an “equation of state” that relates P to the variables
S and p. This cannot be done arbitrarily, but instead must be done in a way consistent with
thermodynamics. We will avoid this issue entirely and simply state that for a large class of gases,
known as perfect gases, this is possible and leads to the equation of state

P = Kp'e?® (3.3.8)

for K >0,y > 1, and § > 0 physical constants. Note that in this framework we can also solve for
p in terms of P and S:

P 1/~
p(P,S) = (E) e P, (3.3.9)
We leave it as an exercise to verify that the system

Op + div(pu) =0
S +u-VS=0 (3.3.10)
P = Kprefs
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is equivalent to the system
OP+u-VP+~Pdivu =0
S +u-VS=0 (3.3.11)
o= (B
In other words, we're free to work with either the couple (p, S) or else the couple (P, S). It turns
out that the latter is more convenient for the symmetric hyperbolic system framework. Thus (3.3.7)
is equivalent to
OP+u-VP+~Pdivu =0
p(Owu+u-Vu)+ VP =0
S +u-VS=0
p= ()" e,

(3.3.12)

which is now a closed system of equations.
We now make the assumptions that P and S are given as perturbations of constant states

Py, Sy € (0,00). That is, we postulate that
P(x,t) = Py +p(z,t) and S = Sy + s(z, t). (3.3.13)

This will play an essential role in allowing us to prove that the A° matrix is elliptic. With this
assumption we may then rewrite (3.3.12) as

Op+u-Vp+~(FPy+p)divu =0
p(p,s)(Ou+u-Vu)+Vp=0

3.3.14
os+u-Vs=0 ( )
plp,s) = (Bg2) "7 estsonn,

We now rewrite (3.3.14) in matrix form:
1 0 0 0 0 op uy (P + p) 0 0 0 op
0 p(p,s) 0 0 0] |ow 1 p(p,s)u 0 0 0 Oruq
0 0 p(p,s) 0 0 Oua |+ 0 0 p(p, s)uy 0 0 Oy ugy
0 0 0 pp.s) 0] | Ous 0 0 0 p(p, s)ur 0O Orug
0 0 0 0 1 ;s 0 0 0 0 Uy 018
u 0 y(F+p) O 0\ [ p
0 p(p,s)us 0 0 0 Doty
+11 0 p(p, s)ugy 0 0 Do
0 0 0 p(p,s)us 0 Opus
0 0 0 0 Us Oos
us3 0 0 Y Py+p) O Jsp
0 p(p,s)us 0 0 0 D5y
+10 0 p(p, s)us 0 0 Osug | =0. (3.3.15)
1 0 0 p(p,s)us 0 O3us
0 0 0 0 us 838
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This is, unfortunately, not a symmetric problem. However, it can be symmetrized by multiplying
by the matrix

1 0 0 0 0
0 v(Py+p) 0 0 0
M=10 0 Y(FPo +p) 0 0 (3.3.16)
0 0 0 v(Po+p) 0
0 0 0 0 1
This turns (3.3.15) into
A°(V)Q,V + A1(V),V =0 (3.3.17)
where
p
Uy
V=1u|, (3.3.18)
us
s
1 0 0 0 0
0 Y(Py+p)p(p,s) 0 0 0
A(V)y=10 0 Y(Py + p)p(p, s) 0 0 (3.3.19)
0 0 0 (P +p)ppss) 0
0 0 0 0 1
and for j =1, 2,3,
1 ’}/(Po + p)ej 0
' V(P + p)p(p, )u; 0 0 0
A(V) = [ v(Po +pef 0 Y(Po +p)p(p, s)u; 0 0
0 0 V(o +p)p(p, s)u; 0
0 0 0 0 1
(3.3.20)
Thus (3.3.17) is a symmetric hyperbolic system with initial data
Po
Uo,1
Vo= [ w2 |- (3.3.21)
Uo,3
So
Note that
AP AN AT € CF((— Py, 0) x R? X R). (3.3.22)

We can now state our main theorem about the compressible Euler system.

Theorem 3.3.1. Let k > 5/2 = 1+3/2. Suppose that py, so € H*(R3;R) and uy € H*(R3;R?) and
that
po(R?) CC (= Py, 00). (3.3.23)

Then there ezists T € (0, 00| and functions
p € Cy(R? x [0,T];R)
s € CHR* x [0,T];R) (3.3.24)
u € CHR? x [0, T];R?)
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such that the following hold.

1. p € L>([0,T]; H*(R*R)), Op € L=([0,T]; H**(R3;R)), and there exists a compact set
K, C (=P, 0) such that
p(R3 t) C K, for allt € [0,T). (3.3.25)

2. s € L>([0,T]; H*(R3;R)), 9;s € L>=°([0,T]; H*1(R3;R)).
3. u e L>([0,T]; H*(R3; R?)), du € L>([0, T]; H**(R?; R?)).
4. The triple (p,u,s) solve

op+u-Vp+~v(FPo+p)divu =0

p(p,s)(Owu+u-Vu)+Vp=0 (3.3.26)
Os+u-Vs=0
in R3 x [0,T], where p(p,s) = (P‘}jp)l/ﬂy e BSot)/7 - Moreover,
p(+,0) = po, s(-,0) = 59, and u(-,0) = ug in R (3.3.27)
5. If T < oo then either
liminf inf t)=—F 3.3.28
imnf 1o vl ) = =P 3528
or else
s (e )+ 08+ 8 ) = o (3.3.29)
e

Proof. The assumptions on the data allow us to find 2 and r such that Assumptions 2.3.1 hold. We
may then apply Theorem 2.4.2 to produce solutions on a time interval [0, 75]. We may then iterate
as long as neither of the two conditions in the fifth item hold, which extends the solution to [Tp, T1].

We continue this process until either the solution exists on [0, co] or else one of the conditions in
the fifth item hold. m

Remark 3.3.2. The first condition corresponds to vacuum formation, as in this setting p vanishes.
The second condition in the fifth item corresponds to “blow-up” of the H* norm of the solution.
This can happen, for instance, if shockwaves form. Both of these are real possibilities in gases.

3.4 Compressible magnetohydrodynamics

A plasma is an ionized gas in which the flow of electrical charge plays a serious role in the dy-
namics. The equations of magnetohydrodynamics offer a good model of plasmas. They couple the
compressible Euler system to equations of motion for the magnetic field, which are derived from the
Maxwell system and some simplifying approximations. We will not attempt to derive the system
here (for the derivation see Chapter 37 of Chandrasekhar’s book [2]), but simply state it:

(0,P +u-VP+~Pdivu =0
p(Ou+u-Vu)+ VP =curl(B) x B

0B = curl(u x B)
| div B = 0.
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Here P, p,u, S are as before and B : R3 x [0, T] — R? is the magnetic field in the plasma. The term
curl B x B is the second equation is the Lorentz force on the fluid due to the magnetic field. The
term on the right of the fourth equation may be rewritten as

curl(u x B) =udivB — Bdivu+ B-Vu—u-VB=—-Bdivu+ B-Vu—u-VB, (3.4.2)
and so the fourth equation may be rewritten as
OB+u-VB=B-Vu— Bdivu. (3.4.3)

On the other hand, we can compute
1
curl(B) x B=B-VB — iv |B|2 = B-VB - DB"B. (3.4.4)

Of course, we could cancel the last term, but we leave it for the sake of symmetry. The equations
then read, after again perturbing P = Py + p and S = Sy + s,

(0tp+u-Vp+7(P0+p)divu:0
p(Ou+u-Vu)+Vp=B-VB—-DB'B

Os+u-Vs=0 (3.4.5)
0B+u-VB=B-Vu— Bdivu
\divB =0.
Next we note that if
div(B(-,0)) =0, (3.4.6)
then
div(0,B) = divcurl(u x B) =0 (3.4.7)
and hence
div B(-,t) = div B(-,0) = 0 for all £ > 0. (3.4.8)

Thus we may enforce the fifth equation in (3.4.5) by imposing the compatibility condition for the
initial data: div By = 0. We thus reduce to

Op+u-Vs+~y(Py+p)divu =0
p(Ou+u-Vu)+Vp=B-VB—-DB"'B
O0s+u-Vs=0
0:B+u-VB=B-Vu— Bdivu.

(3.4.9)

Write I € R?*3 for the identity matrix. We may then write a system of equations for (3.4.9) as
the following in R3:

1 0 0 0 8tp Uj ’Y(Po + p)ej 0 0 8]-
0 p(p,s)I 0 0 Ou N ey p(p, s)u;I —BiI+e;®B 0 dju | 0
o o Io0]|]|an 0 —Bil+Bwe, sl ollas]="
0 0 01 ) 0 0 0 Uj 0,8
(3.4.10)
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Again this is not symmetric, but we may symmetrize by multiplying by

1 0 0 0
0 v(F+p) 0 0 8x8
R°*®. 4.11
0 0 B+ o€ (3410
0 0 0 1
This results in
Orp d;p
Oy ; o;u
0 t J J —
A%(p,u, B, s) 9,B + A’ (p,u, B, s) -1 0, (3.4.12)
S 0;8
where
1 0 00
0 vo(p,s)(Fo+p)I 0 0
0 _
A’(p,u, B, s) = 0 0 70 (3.4.13)
0 0 0 1
and
Uj ")/(PO + p)ej 0 0
A (p,u, B, s) = V(Po+pej p(p; $)(Fo + p)u;l V(P +p)(=Bil+e¢;®@B) 0
P 0 ’)/(PO + p)(—BJI + B X ej) "}/(P() —|—p)u3[ 0 ’
0 0 0 u;
(3.4.14)
which then is a symmetric hyperbolic system. We augment this with initial data
(po, uo, Bo, o) € H*(R? R®) with div By = 0. (3.4.15)
Note that
A% AN AT € CF((— Py, 00) x R? x R® x R). (3.4.16)

We can now state our main theorem about the MHD system.

Theorem 3.4.1. Let k > 5/2 = 1+ 3/2. Suppose that py, so € H*(R3;R) and ug, By € H*(R?; R?)
and that

po(R*) CC (= Py, 00) and div By = 0. (3.4.17)
Then there ezists T € (0, 00] and functions
p € CL(R® x [0,T); R)
€ CHR? x [0,T];R
s€CG® x[0.TFR) (3.4.18)
ue Cy (R x [0, T];R?)
B e CHR? x [0,T];R?)

such that the following hold.

1. p € L>([0,T]; H*(R3%R)), dyp € L>([0,T]; H*1(R3;R)), and there exists a compact set
K, C (—Fy,0) such that
p(R* ) C Ky for allt € [0,T). (3.4.19)

2. s € L™([0,T]; H*(R% R)), ;s € L®([0,T); H*(R%R)).
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3. u € L>([0,T]; H*(R3;R?)), du € L>([0, T]; H*1(R3; R?)).

4. B € L=([0,T); H*(R*R3)), 9,B € L*°([0,T]; H*1(R*R?)), and div B(x,0) = 0 for all
x €R™ and t € [0,T].

5. The quadruple (p,u, B, s) solve

rathru-Ver’y(Po +p)divu =0
p(Ou+u-Vu)+Vp=curl Bx B

Os+u-Vs=0 (3.4.20)
OB +u-VB=B-Vu— Bdivu

| div B = 0.

in R® x [0,T), where p(p,s) = (P(’[;rp)l/7 e BS0+)/7 " Moreover,

p(+,0) = po, s(-,0) = s, B(-,0) = By, and u(-,0) = ug in R®. (3.4.21)

6. If T < oo then either

liminf inf t) = —P, 3.4.22
i S (34.22)
or else

timsup (-, ) e + 1B )L gs + DG+ 8) e + 15, 8)] 1) = o (3.4.23)

t—=T—

Proof. The assumptions on the data allow us to find 2 and r such that Assumptions 2.3.1 hold. We
may then apply Theorem 2.4.2 to produce solutions on a time interval [0, Tp]. We may then iterate
as long as neither of the two conditions in the fifth item hold, which extends the solution to [Tp, T1].
We continue this process until either the solution exists on [0, c0] or else one of the conditions in
the fifth item hold. O

3.5 Shallow water equations

We now turn to a system of equations that is not exactly derived from first principles in physics, but
instead is derived as an approximation to a problem often encountered in practice. Suppose that
an incompressible fluid (the ocean, say) flows above a flat rigid interface and has a free boundary
above. In other words, we assume that there is a height function & : R? x [0, 7] — (0, c0) such that
the fluid occupies the body

Qt) ={(x,2) eR* |0 < z < h(x, 1)} CR? (3.5.1)
for each t > 0. Let us also write
N(t) ={(x,2) €R®| z = h(x,t)} and ¥, = {(x,0) € R*} (3.5.2)

for the moving fluid interface and flat bottom, respectively. Let us further suppose that a uniform
gravitational field acts on the fluid and points toward the flat bottom. Since we have split points

34



in R? as (,2) is is reasonable to split the fluid velocity field as (u,6) with u € R? and § € R and
to write the R? gradient as (V,d.). The equations of motion then read

/

p(Ou+u-Vu+600,u)+Vp=0 in Q(t)

p(0i0 +u- VO +60.0) + 0.p = —gp in Qt)

divu+ 0,0 =0 in Q(t) (35.3)
Oth + O1huy + Ohuy = 60 on X(t)

p=0 on X(t)
(0=0 on .

Here p > 0 is the constant density of the incompressible fluid and g > 0 is the gravitational field
strength.

The shallow water approximation assumes that the vertical scale of the fluid (the characteristic
height of h, for instance) is much, much smaller than the characteristic horizontal scale. This
essentially corresponds to very long waves propagating through the fluid. The approximation further
posits that the horizontal components of momentum do not vary much vertically. We implement
these assumptions by making the following ansatz:

u=u(x,t) (3.5.4)
p(0f +u- VO +600.0) =0. o

The former condition clearly says that the horizontal velocity does not vary at all with the vertical
variable, but the connection between the latter condition and the scaling is not immediately clear.
We will ignore this issue here and simply say that it follows from a scaling argument. For further
details we refer to Chapter 7 of Neu’s book [6].

The ansatz immediately leads to two essential reductions. First, the second equation in (3.5.3)
becomes

0.p = —gp = p(x, z) = —gpz + Y(x,t) for some ¥(z,1). (3.5.5)
To compute 1) we use the second to last equation in (3.5.3), which says that
p(z, h(z,t)) =0, (3.5.6)
and so
0= —gph(z,t) +¢(z,t) = P(x,t) = gph(x,t) = p(x, 2) — —gpz + gph(z,1). (3.5.7)

Upon plugging this into the first equation in (3.5.3) we find that
p(Ou+u - Vu) + gpVh = 0. (3.5.8)

Next we use the third and sixth equations in (3.5.3) to compute
0 = —zdivu. (3.5.9)

We then plug this into the fourth equation in (3.5.3) to deduce that

Oh(z,t) + O1h(x, t)uy(x,t) + Ooh(x, t)us(x,t)
= Oih(x,t) + O1h(x, t)us(z, h(x, t),t) + Doh(x, t)us(x, h(x,t),t)
=0(x,h(z,t),t) = —h(z,t)(O1u1(z, t) + Oous(z,t)), (3.5.10)
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and thus
Oh+Vh-u+ hdivu = 0. (3.5.11)

On balance we then reduce to the following system for u : R? x [0,7] — R? and h : R? x [0,T] —
(0, 00):

in R? x [0, 7). (3.5.12)

Oh+u-Vh+ hdivu =0
ou+u-Vu+gVh=0

Note that the gravitational term g > 0 is essential in producing the coupling in (3.5.12). Indeed,
if we set g = 0 then (3.5.12) becomes

(3.5.13)

ou+u-Vu=0
Oth +u-Vh+ hdivu =0,

which is a decoupled system: we may first solve for u using the first equation and then use the
resulting u to generate the coefficients in the second equation. In this case we can further reduce
the complexity of the system by making the ansatz u(xq,x2) = (v(x1),0). The first equation then
reduces to

O +vov =0, (3.5.14)

which is Burger’s equation.
The system (3.5.12) is very similar to the compressible Euler system. We can write it as the

first order problem
Iy 0 (O ujlons ge;\ (Oju)
( 0 1> ((’)th) * ( he;  w; ) \9;h =0. (3.5.15)

We can symmetrize by multiplying by
hI2><2 0
(it 9) 5516

9

hlsxz 0 (O hujlaxs  ghey\ (Oju _
( 0 g) (ath) +( ghej qu; 8Jh =0. (3517)

In order to make the A° matrix elliptic we must introduce a perturbation formulation as for the
compressible Euler problem. We postulate that h(x,t) = Hy + n(z,t) for n : R* x [0,7] — R and
Hy > 0 is some constant. Then the symmetric problem can be rewritten as

<<H0+n)fm o) (atu) . ((HO +1)u Lo g(Ho+n)ej) (@u) _o (3.5.18)

0 g) \om g(Ho + n)e; gu; 9;

This yields

Using this formulation we can then easily prove the following theorem.

Theorem 3.5.1. Let k > 2 =1+2/2. Suppose that ny € H*(R*;R) and ug € H*(R?;R?) and that
m0(R?) CC (—Hy, 00). (3.5.19)
Then there ezists T € (0, 00| and functions

n € Cy(R* x [0, T|;R)

3.5.20
u € CL(R? x [0,T];R?) ( )

such that the following hold.
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1. n € L*=([0,T); H*(R%;R)), O;p € L>([0,T]; H*"*(R%*R)), and there exists a compact set
K, C (—Hp, o) such that
n(R?t) C K, for all t € [0, T). (3.5.21)

In particular Hy +n(x,t) > 0 for all x € R?* and t € [0, T).
2. uw e L>([0,T]; H*(R* R?)), dyu € L>=([0, T); H*1(R?; R?)).

3. Let h = Hy+n. Then the pair (h,u) solves

Oh+u-Vh+ hdivu =0 (3.5.22)
u+u-Vu+ gVh = 0.
in R? x [0,T]. Moreover,
h(-,0) = Hy +no and u(-,0) = ug in R?, (3.5.23)
4. If T < 0o then either
liminf inf n(z,t) = —H, (3.5.24)
t—T- z€R?
or else
timsup (-, £) e + 0(-, ) 1) = 0. (3.5.25)

t—=T—

Remark 3.5.2. The fact that g > 0 is essential here. If g < 0 then the symmetric hyperbolic
structure breaks.
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