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SUMMARY

Consideration is given to coupled systems

Ut + Uy — Uggt + P(’LL, U):L" = 07

Vt + Vg — Vgzt + Q(U, v)x = Oa

of two evolution equations of generalized BBM-type, posed for x € R and ¢ > 0 and with v and
v real-valued functions of (z,t); the subscripts connote partial differentiation and P and @ are
homogeneous polynomials in the variables u and v.

A study of the initial-value problems in which u(z,t) and v(z,t) are specified at ¢t = 0, viz.

u(z,0) = up(z), v(z,0)=1wv9(z), x€R,

is undertake to analyze and determine conditions on the case of quadratic homogeneous polyno-
mials P and ) under which these initial-value problems are globally well-posed in the Lo-based
Sobolev spaces H*(R) x H*(R) for s > 0. The case of cubic homogeneous polynomials P and

@ is also investigated.

ix



CHAPTER 1

INTRODUCTION

The focus of this study is systems of non-linear dispersive wave equations and the
fundamental properties of their solutions. These systems arise in water wave theory, climate
modeling and other situations where wave propagation is important.

The particular system of partial differential equations we are investigating is a coupled

system of two evolution equations of generalized BBM-type. It has the form

Ut + Uy — Uggt + P(’LL, U)CE =0,

UVt + Vg — Vgt + Q(uv U):L‘ =0,

posed for x € R and ¢ > 0 and with u and v real-valued functions of (x,t) where subscripts
connote partial differentiation. We consider the initial-value problem (IVP henceforth) where

the wave profile and the velocity are specified at a starting time taken to be 0, viz.

uo(z) = u(x,0) = ¢p(x), wvo(z) =v(x,0) =1(x), z€R. (1.2)

For the time being, P and @ are arbitrary homogeneous quadratic polynomials,

P(u,v) = Au® + Buv + Cv?,



Q(u,v) = Du® + Euv + Fv?,

with coeficients A, B,C, D, E, F € R. Later, cubic polynomials will also be considered.

The IVP (1.1) - (1.2) is a natural generalization of the IVP for the BBM-equation or

regularized long-wave (RLW) equation,

M+ Mg + MMz — Neat =0, n(x,0) = f(x), (1.3)

The latter was originally proposed as an alternative to the Korteweg-deVries (KdV) equation

by Peregrine (1964, 1967) and Benjamin et al. (1972). It models unidirectional propagation of
small amplitude, long wavelength water waves. This equation is written in non-dimensional,
laboratory coordinates, with x denoting the direction of propagation and ¢ being proportional
to elapsed time. As written, it serves as a model for waves propagating in the direction of
increasing values of x. The initial condition (IC) represents a snapshot of a disturbance already

generated, without necessarily inquiring as to how the motion was initiated. The solution 7 of



either (1.3) or (1.4) provides a prediction of the wave profile at future time. The model subsists

on the small amplitude, long wavelength assumptions,

where a is a typical amplitude, o a typical wavelength and hg is the undisturbed depth of
the fluid, assumed to be constant. Consequently, the initial data f can be taken in the form
f(x) = aF(Bx), where F is independent of a and 3, thereby enforcing the small amplitude,
long wavelength presumption.

The IVP (1.3) has a distinguished history on both analytical and experimental sides. The global
well-posedness in H*(R) for any s > 0 for the BBM IVP was shown in [1]. Comparisons with
laboratory experiments may be found in [2].

The generalized BBM equation has the form

ut + ug + g(u)y + Lug =0 (1.5)

where L is a Fourier-multiplier operator related to the linearized dispersion relation and g is
a smooth, real-valued function of a real variable. Local and global well-posedness results for
generalized BBM-type equations were presented in an initial form in [3]. The results of local
and global well-posedness for the gBBM-equations in weaker L,-based spaces for appropriate

values of p were put forward in [4].



To model two-way propagation of waves in physical systems where nonlinear and disper-
sive effects are equally important, systems of partial differential equations (PDEs) have been
used. The theories developed are local as well as global and use various techniques.

In the case of well-posedness for a system of equations with coupled nonlinearities, Bona,
Cohen and Wang [5] improved the global existence results obtained previously by Ash, Cohen
and Wang [6] for a system of two KdV equations coupled with quadratic nonlinearities. They
provided conditions on the coeficients of the quadratic nonlinear terms so that the IVP is glob-

ally well-posed in the Lo-based Sobolev classes H*(R) x H*(R) for any s > —3/4.

The purpose of the present work is to analyze and determine conditions under which
the initial-value problem (1.1) - (1.2) is globally well-posed in the Ls-based Sobolev spaces
H*(R) x H*(R) for s > 0. This is accomplished by first converting the IVP into a system
of integral equations. This step does not depend upon the degree of the polynomials P and
). This conversion is carried out in the first part of Chapter 2, right after Notation is fixed.
In the rest of Chapter 2 and through Chapter 5, the focus is on the case when P and @
are homogeneous quadratic polynomials. Conservation Laws are determined in the second
part of Chapter 2. These will be used later to derive the a priori bounds that lead to global
well-posedness. Following the idea in [3], local well-posedness can be assured by applying the
contraction-mapping principle in the spaces H*¥(R) x H¥(R) for k& > 1. Chapter 3 is devoted
to local well-posedness, initially deduced for the Lo, x Lo, case and then for H*(R) x H¥(R)

for £ > 1. Chapter 4 is concerned with the Ly x Lo case, using an approach inspired from the



work of Bona & Tzvetkov [1]. The result obtained thus far is extended to H® x H® for any
s > 0 by applying nonlinear interpolation theory in Chapter 5. Attention is then turned to the
case when the two polynomials that comprise the nonlinearity of the model are cubic. Similar
to the quadratic case, the system is locally well posed in Lo-based spaces. Conditions on the
coefficients of the polynomials P and @ are also determined so that the invariants to be used

for global well-posedness exist.



CHAPTER 2
PRELIMINARIES

2.1 Notation

The notational conventions and function-space designations used in this paper are set
out here. For 1 < p < oo, L, = L,y(R) connotes the p'-power Lebesque-integrable functions
with the usual modification for the case p = co. The norm of a function f € L, with 1 <
r < oo is written | f|, while the L, x L,-norm of a pair (f,g) of such functions is written
I(f, 9z, «xr, = IIfll, + llgll, - In general, if X and Y are Banach spaces, then their Cartesian
product X x Y is a Banach space with a product norm defined by ||(f, 9)|l x»y = [/l x + lglly -
The Sobolev class H* = H*(R) for s > 0 is the class of measurable functions f whose Fourier

transform f(€) is a measurable function, square integrable with respect to the measure (1 +

|€])2d¢, where

f/(E) = /_00 f(x)e_mgdx.

We will usually use simply H® rather than H*(R) unless emphasis on the domain of definition
of the functions is needed. The norm in H* x H® is denoted ||-|| ;s gs- Similarly, for s > 0 an
integer and p > 1, the space

Wi(R) = {f, fhn f© e L, : /

e e}
—0o0

(|f($)‘p + \f(s)(x)|p)dx < oo}



is a Banach space endowed with the norm

by = | [ st +150wp)as]

If X is any Banach space and T" > 0 given, C'(0,T; X) is the class of continuous maps from

[0,T] into X with its usual norm

lulloorxy = sup [lu(t)]x -
t€[0,T

)

The subspace C1(0,T; X) of the elements of C(0,T; X) for which the limit

o (t) = lim u(t+h) —u(t)

exists in C'(0,T; X), is also a Banach space with the obvious norm. For k& € N the spaces
C*(0,T; X) are defined inductively and by analogy. For convenience and when there couldn’t

be any confusion created,

/ " f(2) s replaced by / f.

—00

2.2 Integral Equation

The analysis begins with local well-posedness in a reasonably broad set of functional
classes. To accomplish this, the given system is converted to an equivalent system of integral

equations. This is independent of the form and degree of the polynomials P and Q.



Let U denote the vector

u
U =
v
of dependent variables, Uy the vector
uo
Up =
vo

of initial data and M the vector of non-linearities

Then the system can be written as

Ut + U.l’ - ant = _M;u

with

Ul(z,0) = Up(z).

Rearranging this equation leads to

Ut - Ua:xt = _Ux - M$7



or

(I - 03Uy = —0,(U + M).

Inverting the operator (I — 92) subject to boundness at +oco leads to
U(z,t) = —(I — 92) 10, [U(z,t) + M(U(x,t))]. (2.1)

For now, assume that U is bounded or at least is not growing exponentially fast as x — +oo.

Under that assumption, after integrating by parts, we obtain the system

Uet) = [ Klo =) [U000) + MU 1) d (2.2)

where the kernel K is applied to the vector U componentwise and

Integrating the relation above with respect to t leads to the integral equation

U(x,t) =Us(x) + /Ot /_C:; K(x —y) [U(y, s)+ M (U(y, s))} dyds. (2.3)

If we look at this integral formula as
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where the operator A is defined by

AU (z,t) := Uy —i—/o /_OO K(z —vy) [U(y, s) + M(U(y, s))] dyds, (2.5)

the problem of finding a solution to the integral equation becomes a fixed-point problem for
A. A solution can be inferred to exist by showing that A is a contraction and then applying
the Contraction Mapping Theorem. This is the strategy for establishing local well posedness

pursued in Chapter 3.

2.3 Hamiltonian Structure and Conservation Laws

As we will see, local well-posedness theory doesn’t depend on assumptions about the
coefficients of P and (). To move to global in time well-posedness, we need a priori estimates
for the solution. To prepare for that, observe that the system has a Hamiltonian structure
which sometimes turns out to be helpful in estimating the growth of the spacial norms of the
solution as functions of time. Assume that we have in hand a solution (u,v) of the system
which is not growing exponentially for x — 4+o00. That such solutions exist, at least locally in

time, is a consequence of the theory in Chapter 3.
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2.3.1 Energy invariant

Consider the following quadratic functional:
Qu,v) = / (au2 + buv + cv? + du? + eugv, + fvi)d:z:,

where a, b, c,d, e, f are real numbers to be determined. A formal calculation where integration
by parts is used with the assumption that (u,v) is the solution of the system and v and v and

their derivatives do not make any contribution at £ = 400, leads to the formulas

d
5(2 :/ (Qauut + buv + buvy + 2cvv; + 2dugity + €Ut Vy + eUypVyr + 2fvwvxt)d:n

:/ (2auut + buv 4+ buvs + 2cvvs — 2dUprptth — EULEV — EUVLzt — 2fvvmt> dx

2 / u(at — dug ) do + / 0 (bt = et ) i
n / u(bvt _ euvmt)dm 42 / v(cvt _ fvmt>daz

) / (o~ d)ungdz 24 / uPyda + / (b c)vunde — / vP,da+
+/<b—e>uvtdx—e/ude:L‘+2/ (c—f)vvtdx—Qf/vad:c.

To simplify things a bit assume a = d, b = e and ¢ = f. By expanding P, and @, the terms

in the sum above may be written in the form
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%Q = — 2a/ (2Au2uz + Buvug + Bulv, + 2C’uvvx) dx
- b/ (QAUUUI + Buvv, + Bvug + QCU2UI)dx
— b/ <2Du2uz + EuzvgC + Fuvu, + 2Fuvvw>d:c
— 2c/ <2Duvux + Evu, + Fuvv, + 2FU21)x>d:B

:/ ( —4Aa — 2Db) wugdr + / (2C'b — 4Fc>02vzdx

_ / [<2Ba + Eb+ 2Ab + 4Dc> UVU, + (2Ba + Eb) uzvm} dx

_/[(Bb+2Ec—l—4Ca—|—2Fb)uvvx—|— (Bb—|—2Ec)v2uI}dm

The first two terms of the sum above are integrals which have integrands that are x-derivatives.
Thus, for smooth solutions going to 0 at oo, they vanish without further assumptions. The

last two integrals in the sum would vanish without futher assumptions on (u,v) if and only if

2Ba + Eb = 2A4b + 4D,

Bb+2FEc =4Ca+ 2Fb. (2.6)
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Thus a,b and ¢ must solve the two equations

2Ba + (E _ 2A)b — 4De¢ =0, o

ACa + (2F - B)b —2Ec=0,
for it to be the case that the time derivative above is zero. This pair of equations always has a

non-trivial solution.

For such values of a,b and ¢, ) is an invariant of the temporal evolution of smooth
solutions of the given system. Furthermore one can easily see by calculation that
0
o (bP n 2cQ) _ 9 (Ab n 2Dc)u n (Bb n 2Ec)v,
U

% <2aP n bQ)

(2Ba + Eb)u +2 (2Ca + Fb)v.

Therefore, according to (2.7),

aau (bP + QCQ) (u,v) = ;} <2CLP + bQ) (u,v).

It follows that there is a cubic polynomial R(u,v) such that

OR =2aP +bQ and OR =bP + 2cQ. (2.8)
Oou ov
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2.3.2 Second Conservation Law

For the same a, b and ¢, we search for a second Conservation Law. To calculate the time

derivative of the functional

/ (auQ + buv + ch> dx,

—0o0
integration by parts and the assumption that (u,v) is a solution of the system which, along

with their first few derivatives, do not have any contribution at * = +o00. Using the relations

fut(u—uﬂ—i—P):O,
fut(v—vxt—i-Q)—kvt(u—ux—kP):O,

fvt(v_vxt+Q) =0,



it follows that

i oo
at | o

—2a/uutdx + b/ (wv + uvy)da + 2c/vvtdx

:2a/ [ut(u — Uyt + P)]dx + Za/utuxtdx — Qa/uthx

+ 20/ {vt (v — Vgt + Q)} dx + QC/vtvItdx — QC/UthSC

(au2 + buv + cv2) dr = / <2auut + buv + buvy + 20vvt> dr =

+0b ut(v—vxt—i-Q)dm—i-b/utvmtdx—b/thdx

+b | v (u — Uyt + P)dx + b/vtumtdx — b/vthx

- / {(QaP +bQ)us + (bP + 2cQ) vt} dx + b/ %(utvt)dg;
/ OR OR
=— <8uut + (%Ut> dx

d

Consequently, we find that

d oo
i) (au2 + buv + cv® + R(u, U))dZC =0.

Therefore if the functional ®(u,v) is defined by

O (u,v) = / (au2 + buwv + cv?® + R(u, v))dx,

—0o0

15
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then ®(u,v) is also an invariant of the temporal evolution of smooth solutions of our system
and it serves as a Hamiltonian for the given system as long as 4ac — b? is not 0.
Both these conserved quantities 2 and ® are going to be used further for obtaining a

priori bounds on solutions of the system when the quadratic form ¢ defined by

q(u,v) = au® + buv + cv?, (2.10)

vanishes only at origin which is the case exactly when its discriminant is negative. Of course,
neither a nor ¢ can be 0 if the discriminant is negative. Without loss of generality, assume both

a and c are positive.

2.4 Positive Definite Condition on the Coefficients

Referring back to the system (2.6), the coefficient matrix is

2B E —2A —4D
N =

4C 2F - B —-2F

When rank(N) = 2, then a,b, ¢ are given by

a E(E —2A) +2D(B — 2F)

SH
Il

—2BE 4+ 8CD :

c B(B - 2F) + 2C(E — 24)
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up to a non-zero scalar multiple.

By calculation, it easily follows that for these values, if

dac =BE(E — 2A)(B — 2F) + 2CE(E — 2A)? + 2BD(B — 2F)?
+4CD(E — 2A)(B — 2F)
—(BE +4CD)(E — 2A)(B — 2F) + 2CE(E — 2A)? + 2BD(B — 2F)?

>(BE — 4CD)?* = b?; (2.11)

then the quadratic form ¢ defined in (2.10) is positive definite.

The case rank(N) = 1 has three subcases, the complete analysis dependents on the
quantity of (E — 2A4)2 + 8BD or (2F — B)? + 8CE. If the bigger one is strictly positive, the
system (1.1) can be decoupled, the positive definite condition holds true. If the bigger quantity
is equal to 0 then both are equal to zero and the method used is not applicable. A different
method would show that the global well-posedness holds true. If smallest one of the quantities
is negative, the result is not true anymore. The system can be written as a single complex
BBM-equation instead of two equations. Numerical methods show that the system’s solution
blows up in finite time. The details will be pursued later as a companion result of this thesis
and omitted here. However, as a remark, a few particular examples of the coefficient choices

are presented.
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In the case that B =C = D = E = 0 and A, F' # 0 then both quantities (F—2A)%+8BD

and (2F — B)? + 8CE are strictly positive, the initial system is decoupled and by choosing

a=c=1and b= 0, one obtains a time invariant {2 under the flow generated by the (1.1).

In the case that A = %, B=C=D=F =0, and F = 1 then both quantities

(E —2A)? +8BD and (2F — B)? + 8CE are equal to zero. The system looks as follows

Ut + Uy — Uggt + Uty = 0,

Vg + Vg — Uggt + (uv)y = 0,

The local and global well-posedness results hold true.

(2.12)

In the case that A=1, B=D=F=0,C = —1% and E = 1 then (E —2A)?+8BD and

(2F — B)? + 8CE are equal to zero. The system looks as follows

Ut + Uy — Uyt + UUe — VU, = 0,

Vt + Vg — Vgt + (UU)I = 07

or equivalently, as a complex-BBM equation

(u+iv)e + (u+ )y — (U + 1) gt + (u + i) (u +iv), = 0.

This equation is not globally well-posed, based on numerical calculations.

(2.13)

(2.14)

With a, b and ¢ determined, the next step is to find the coefficients of the cubic polynomial

R(u,v) := au® + Buv + yuv? + 60>,
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appearing in the second conservation law. A calculation yields

1
o= §(2aA+ bD), [ =0bA+ 2¢D,

1
v =2aC+bF, = §(bC’+2cF). (2.15)
Because of (2.6), § and v may also be written as

1 1
ﬁ:aB+§bE, 7:§bB+cE.



CHAPTER 3

WELL-POSEDNESS IN INTEGER ORDER SOBOLEV SPACES

3.1 Local Well Posedness

Local well-posedness is proved via the Contraction Mapping Principle.

3.1.1 Local Well-Posedness in L., X L

Consider the space

X7 = Loo (R x [0,T]) x Loo (R x [0,T7)

with its usual norm,

HU - U‘ = sup |u(z,t) —a(z,t)|+ sup |u(x,t) — O(z,t)],
Xr z€R,te[0,T) z€R,te[0,T)
where
U B U
U= and U=
v v

20
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(X7, [-Ilx,) is a Banach space. To establish local existence via the Contraction Mapping

Principle, the domain for the operator A will be restricted to the closed subset

Br(0) :={U € X1 : |Ullx, <R},

where R > 0 and T" > 0 will be determined presently.

The aim is to

Consider U,U € Bg(0), and look for an estimate of
choose specific values of R and T so that A is a contraction on Bg(0). Using the definition of

the operator A, one calculates thusly for U = (u,v) and U = (4, 0)

’ :ilelg /OT /OO K(z —y)[u(y,t) + P(u,v) — a(y, t) — P(@.a)] dyds
T_Oooo
s [0 K@ =) o.0) + Quv) = i(0.0) = Qi) dyds
§i161§/0T/:: ‘K(x—y)H(u—ﬂ)(l—|—A(u+ﬂ)+Bv)

+ (v —9)(C(v+7) + Ba) ‘dyds

+sup/T/_o; ‘K(x—y)H(u—ﬂ)(D(quﬂ)+Eﬁ)

zeR JO

+ (v—ﬁ)(l—i—F(v—i—ﬁ)—i—Eu)’dyds

Siéﬁ/ / ) [l =l (U4 ALl + 1al) + 1Bl
+ o = a](ICI(Je] + 1)) + |B||a\)] dyds
+sup / / )| [l — @l (101l + ) + |12

- Jo =3 (1+ | FI(Jo] + [3]) + | El[ul) | dyds. (3.3)
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Furthermore, as U, UeB r(0), it follows that the inequality can be continued, viz.

T poo
HAU—.AU‘ < c}%sup/ / ‘K(x—y)”]u—vﬂ—i—\v—f)]} dyds
0 —00

X7 z€R

T poo
Jrc%:isup/o / ’K(xfy)‘[|u—&|+|v—f}]} dyds

zeR
t o]
< HU—U’ Cr sup// | K |dyds
Xr xz,t JO —00
< HU—U’ Cr T, (3.4)
XT

where c}%, c%% and C'g are constantsonly dependant on R. The choices of R and T are to be made
such that A maps Br(0) into itself and so that A is a contraction on Bg(0). In particular, one

would need to have

CR T < 1.

Choose T and R so that
1
CR T = 5,

for example. For any U € Bg(0), we need ||AU||y, < R. Since

AUl x, = AU =0l x, < AU = A0] x,. + A0 = 0] x,,

A

1 1
S0 =0l + Vsl < SR+ Vol < R (35)
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which is satisfied by choosing R =2 ||Upl|,,. Then, the choice

allows us to apply the Contraction Mapping Theorem to the integral equation (2.3). The result

is existence of a unique U € Xt that is solution of the given system.

3.1.2 Local Existence in Other Spaces

Lemma 1. Suppose that Z is a space embedded in Lo, such that, for any u,v € Z, there exist

global constants C1 and Co satisfying

<Cylul,. (36)

i) Ny <Cilulyloly — and (i) H/_wm—y)u(y)dyz

Then there is a unique local solution for the initial-value problem for (1.1) in the space C(O, T; Zx

7).

Proof. The space C’(O, T:Z x Z ) carries the norm

U-U = sup ||u(-,t) —u(,t + sup ||v(-,t) —o(-,t , 3.7
[0 =0y = 308, Ity =+ s o) =500 (3D

where U = (u,v) and U = (4, 0).
Let Zp := C(0,T;Z). Then for the easiness of notation, the C(0,7;Z x Z)-norm and

the Z x Z-norm of a vector U will respectively be denoted by [|U]|, . and |U]|; henceforth.
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The collection C (0, T:Zx7Z ) is a Banach space of course. Restrict the operator A defined
in (2.5) to

Brz(0) :={U € C(0,T; Z x Z) : |U]| 5, < R}

. The aim is to choose

Consider U,U € Bg z(0), and look for an estimate of HU - (7’ g
T

specific values of R and T so that A is a contraction on Bp 7(0). Notice that

HAU — AU = sup
Zr  tef0,T) A
t o0
# s [ e ) [0l + Quw) = o00.9) - Q)| ayas
tefo, ) 110 J-o Z
< sup /t K x [(u—a)(1+A(u+&)—|—Bv)—|—(v—17)(0(v+f1)+3&)] ds
tefo,11Jo Z

ds
z

K x [(u—a)(D(u-l—ﬂ)-f—Ef;)—i—(v—@)(l—i—F(v—l—@)—i—Eu)}

t
+ Sup/
t€[0,77 40

<T /_OO K(z —y)[(u—a)(1+ A(u+ @) + Bv) + (v — 0)(C(v + ) + Ba)] dy

Zr

—i—TH/_OO K(z —y)||[(w — @)(D(u + @) + E3) + (v — 3)(1 + F(v + 0) + Eu)|dy

Zr
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Applying (i7) from (3.6), the triangle inequality and (3.6) part (¢) yields

HAU—AU

Zr Zr

< TC2[H(U_11)<1+A(u+ﬂ)+BU> +(v—f1)<0(v+f1)—|—Ba)‘
+H(u—a)(D(u+a)+Eﬁ)+(v—@>(1+F<”+ﬁ)+Eu)HZJ

< TCQ|:HU — il . + H(u — a)(A(u+a) —l—Bv)’

ot H(U _9) (C(v + ) +Ba) H

"

< TGy { [ = all g, + C1llu = al[ g, |A(u + @) + Boll 5, + Ci|[v = 0|z, |C(v + 0) + Ba)| 2,

Zr

+ H(u—&)(D(u—l—&)—i—Ef))‘

o =0l [0 =5 (Fo+2) + Bu)|

+ O =l 1D+ 8) + Bl + o =l + Ci o = 3l [F(0+9) + Bl |
< TCa| Ju= il + sl = il (1Al + 141l + 131 ol

+ Gl = lz, (110l 7, + 11 8l 7, + 1B il , )

+ Ol il g, (DIl + 101 Wl 7, + 1B 2l 7, ) + o =l

+Cillo = 8l 5 (IF V0l z, + 1PVl 2, + 1B Nl 2, )]. (3.8)
As U,U € Bg z(0), this can be further bounded, viz.

HAU - AUHZ < TC, [ lu =l (1 + C1R(2JA| + |B| +2|D| + |E|))
T
+llo = 3ll, (1+ CLREIC| + B + 2| F| + ]E))}

< TC[1+ Cr (llu—ll gy + 10 = 71l )

TCg[l—i-CR] HU—U‘

Zr
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Let R =2||Uy||, and demand that
1
Then A is contractive on Bp z(0) and for any U € Bg(0),
lAU, < R.

based on the same argument as in (3.5). Therefore, the Contraction Mapping Theorem can be
applied to the integral equation (2.3) and the result is a unique U that is solution of the given

system. O

This Lemma provides the local well-posedness on H!' | H? and in general in H*, for s > %

as they are Banach algebras which satisfy both (i) and (i7) in (3.6).

3.2 Smoothness and Regularity

Consider Uy, Vp € Loo(R) as initial data, fix T > 0, X7 defined as in (3.1) and let
U,V € Xr be the corresponding solutions of the initial-value problem (1.1) - (1.2). To check
the continuous dependence of solutions on the initial data, start locally. The overall conclusion

follows from iteration of the argument below:

t 00
U:.AUOU:U0+/ / K(m—y)(U(y,s)+M>dyds,
0 J—o0o
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and

t roo
V:AVOV:‘/()+/ / K(:c—y)(V(y,s)—i—M)dyds.
0 J—o0

Using the fact that A is a contraction in X7, at least for small T,

IU=Vlx, = AU = AwVlx,
< H‘AUOU _‘AUOVHXT + H‘AUOV _‘AVOVHXT

<OU = Vllx, + U0 = Wl »
where 0 < 6 < 1. Therefore,
1
U=V, < T-9 U0 — Volloo

and the mapping of the initial data Uy to the solution U is seen to be locally Lipschitz continu-
ous. Moreover, as the initial-value problem (1.1) - (1.2) was solved locally thus far by converting
it into a system of integral equations and applying a Picard iteration type of approach, there is
automatically strong regularity results for the flow map. The argument for smoothness of the
flow map has been presented in several contexts before (see, e.g. Bona, Sun and Zhang [7] or
Bona and Tzvetkov [1]).

Notice that if Uy € Cp(R) x Cy(R), the solution determined via the last proposition lies

in C([0,T] x R) x C([0,T] x R).
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Let U be a continuous bounded solution of the initial-value problem (1.1) - (1.2). Since
U solves the system of integral equations it follows immediately that U is differentiable with

respect to ¢t and that
Uet) = | Ko=) [0t + M(UG.0)| dy,
—00
or, what is the same,
Up(z,t) = —(I — 82)7', [U(:c, t)+ M(U(x, t))} .
Clearly U; is a C'-function in both 2 and ¢ and therefore
(e}
Untat) = [~ Ko=) [Uilo.t) + 3] dy.

The latter is also a C'-function in 2 and ¢. By induction, one can conclude that U is a C°-
function in ¢ and 0 U is a C'-function in 2 for any & > 1.
Considering the spatial regularity, start with the fixed point U = AU of the system (2.3)

written as

Uz, t) = Up + /Ot K * [U(y, 5) + M] ds (3.9)
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and initial data Up that lies in C{(R) x C{(R). This is an important assumption which will

influence the conclusion drawn at the end of this paragraph. Then U is also a C'! function and

direct calculation yields

O | K+ (U+M)| = (U+M) - ;/m el Uy, 1) + M]ay.

—00
Moreover, as U + M is C1, (3.10) can be differentiated with respect to x to obtain

oo

o2 [K*(UJFM)} :(U+M)x+;/_

= (U+ M), + [K U+ M).

Therefore,

(1=K U+ M)] =—(U+ M),

sgn(z — y)e 177! {U(y, t) + M] dy

(3.10)

so U will always have one derivative and the convolution on the RHS makes it even smoother.

Consequently, by substituting the result above in (3.9), we find that

(1-0HU, = (U+ M),.

Thus U is a solution of the initial system (1.1) and it has reasonable regularity.

However, it is easily shown that U can not have more spacial regularity than the initial

data Up. Assume that for some ¢ > 0, U(-,t) is a C*-function in = while Up(-,t) is a C*~1\ C*-
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function in #. Then (U + M) is a C*-function in z and the result after convolution with K,
would be a C*Tl-function in z. Integrating this function with respect to ¢, would still preserve
the C*+1 property. Therefore from (3.9) it follows that Up(-,¢) is a C*-function in z, contrary
to the assumption made. O

Furthermore, the smoothing associated with the temporal derivative for U € H* x H*
is approached just as in the L, case, to conclude that U, is spatially smoother and it lies in
C(0,00; H 1w H k“). As for the spatial regularity, the system solution has at most the same

regularity as the initial data.

3.3 A priori Estimates and Global Well Posedness for Smooth Solutions

As seen in the previous sections, local well-posedness theory doesn’t depend on assump-
tions about the coefficients of P and (). To move to global in time well-posedness, a priori
estimates for the solution are needed. These will be derived below assuming that v and v are
smooth solutions of the system which are not growing exponentially for x — 00 and assuming
the condition for the quadratic form ¢ to be positive definite is satisfied by its coefficients (see
section 2.4).

In this case, the integrand of the € is positive definite too. Consequently, there isa A > 0

such that

/OO [uQ(x,t) + 02 (2, 1) +ul(x,t) + v2(x,t) |[de < AQ(u,v) = AQ(ug, vo) = M. (3.11)

— 00
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3.3.1 H'- Bounds

Assume now that the initial condition (ug,vg) is in H! x H' and let (u, v) be the solution

pair of our system corresponding to this data. By definition,

o0
H(u,v)Hzlel :/ (u2+v2+u§+v§) dz.

Hence, the relation (3.11) can also be written as
2
1ty 0) 20 < M, (3.12)

so the H! x H'- norm of (u,v) is also uniformly bounded independently of t.
Therefore the local well-posedness result obtained in section 3.1.2 can be extended to
conclude the existence of globally defined solution that lies in C(0,T; H! x H') for any T > 0.

The solution is unique and depends continuously on the initial data in H' x H'.

3.3.2 Differential Form of the Gronwall Lemma

This well-known result will be used going forward ([8], page 708).

Lemma 2. (i) Let n(-) be a nonnegative, absolutely continuous function on [0, T] which satisfies

for a.e. t the differential inequality

1 (t) < o) n(t) + (1), (3.13)
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where ¢(t) and (t) are nonnegative, summable functions on [0,T]. Then

o) < el (o) + [ () is) (3.14)

forall0<t<T.

3.3.3 H? - Bounds

Consider again the solution (u,v) of the system (1.1), whose first few partial derivatives
lie in Ly x Lo. To estimate the growth of the H? x H2-norm of a solution U = (u,v), consider

the following calculation:

4
dt

(ui + 02 +ul, + v§x>dx =2 /(uzuzt + VUt + Ugp Uzt + VapgVpat)dT
= 2 / ( — Uplzg + UggUzzt — ViUze + vmvm) dx
=2 / (sz(uaccct — Ut) + Vag (Vaat — vt))d:r
= / (um(ux + Pp) 4 vy (vg + Qx)>d:v
=2 / (W Pr + 020 Qu ) de

:/ (2Auumum + Bougtg, + Buvgug, + 2C003u5.+

4+ 2DV + EuvgpVgy + EVUL V0 + 2Fvvxvm> dzx. (3.15)

The integrand on the RHS is a polynomial whose general monomial term is of the form rs,w,,

where r, s, w are either u or v. To obtain a bound on the H? x H? norm of the solution, let M;



33

be the previously derived time-independent bound in H! x H!. Then, elementary estimates

imply that
1/2 1/2
‘ / (rsawee)dz| < |7l l1selly lwzelly < 175> I7alls? selly lwezlly < M3 [wazlly.  (3.16)
Let

1
N0 = [ [ (4200 + o2at) + a2 (ot) + 2 o1)) ]
Applying the estimate (3.16) systematically to (3.15) yields

%NQ(t) < C([tza (- D)1y + 0sa (- )]ly)

S Cl N(t)a

where (' is a constant that depends on M; and on the absolute values of the polynomial

coefficients, but is time-independent. Hence,

d
2N(t) %N(t) < C1N(t)

implies that

d 1

—N(t) < —.

dt (1) < 2
It follows that

1
N(t) < N(0)+ =Ci t, (3.17)
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for any ¢t > 0.

The relation (3.17) together with (3.12) lead to
2 2 1 2
[(u( ), v O + N°() < My + (N(o) +3541 t)

thus

(s 8), 00 ) gz < M+ (N(0) + %01 t)z.

Hence

[ 0), 0C ) |2z < C2 + O3,

where Cy,C3 > 0 are t-independent constants that depend on M; and N(0), so on H? x H?-
norm of (u(-,0),v(-,0)).

Therefore the local well-posedness result in time obtained in section 3.1.2 can be ex-
tended to any time interval [0,T]. It concludes the existence of globally defined solution in

C(0,00; H? x H?). The solution is unique and depends continuously on the initial data in

H? x H?.

3.3.4 H* - Bounds

The a priori H* x H* bounds are determined inductively. The claim is that for any

positive integer k, the H* x H* norm of the solution is bounded on bounded time intervals.
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The cases k = 1 and k = 2 are in hand. Assuming now that for every j with 2 < j < k, there

is a positive constant

i1 = &1 (600 0,0) 157 )
such that for any solution (u,v) of the system (1.1), the inequality
[(u( ), v Ol -1 i < €1
holds. Then there is a positive constant
e = ek (I(ul,0),v(, 0))| g e 3 T)

such that for 0 <¢ < T

Q1) 00 ) s < e

(3.18)

(3.19)
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Proof. To begin with, integration by parts and (1.1) implies

;jt [(ag(ck—l)u)2+ (6§k)u)2] d:c:/(ag(ck_l)“ aék—l)ut_i_aék)u ag(gk)ut) d

_/(ag(ck Dy k=D, — gDy gy, )dx

/8k1 k:l) kl)mt)dx
= —/aﬁ? Dy 83(51“ 1) (uz —Px)daj
=— / (0-Du) (09P) da
- / (o) (241 P) da.

;;t [(33(Ek_1)v)2 + (Q@v) 2] dr = / (ng)v) (8&’“”@) dx

The results above will be used in the following estimate

< / (a;%) (a;’“—1>P) + (ag’%) (a;’“—UQ) dz. (3.20)
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The next step is to estimate the monomials that the polynomial above is made of. These have

the form

(08w) (08r) (081 e < o] Jo>r] o=

) |

< |0 w|_{|0F7|| sl s
k

< ([0l g Nl -4

< || w Ml lslgrs—1-s

where r, s and w are either v or v. Thus,

%% [(Gg(ck_l)u>2 + <8g(gk_1)v>2 + (8;’“%)2 + (8;’“)1))1 dx
)

%
< ( [ [(090) + (o0 (30)° + (o)’ dx> ,

<o (Joul, + o

where c is a constant. Solving the ordinary differential inequality yields

Oy Ry

o+t

|+
2

‘ <cT.
2

(3.21)



This together with (3.18) indicates the following:

(s t), 0 s e < Nl 0), 00, O i g + €T

Therefore, there is a positive constant

Cr = Ck( [(u(.,0),v(., O e e ;T)

such that

1 ), v (st | e < -

This completes the induction.
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(3.23)

(3.24)



CHAPTER 4

WELL-POSEDNESS IN L, x Ly

4.1 Local Existence

Consider the Banach space C'(0, T} La(R) x Lz(R)) with its usual norm

U-U = sup ||u(-,t) —a(-,t)||, + sup ||v(-,t) —o0(-, 1),
| HC@,T;LQ(MQ(R)) 2 ) =30l + sup o(,8) =Dy
where
u B U
U == and U:
v D

Let X7 := C(0,T; L2(R)). For simplicity, C(0,T; La(R) x Ly(R))-norm of a vector U
will be denoted by ||U]| .-
To establish local existence via the Contraction Mapping Principle, the domain for the

operator A will be restricted to the closed subset
Bgr(0) :={U € C(O,T; Ly(R) x LQ(R)) Uy, < R},

where R > 0 and T > 0 will be determined. Consider U,U € Bg(0), and look for an estimate

. The aim is to choose specific values of R and T so that A is a contraction

of HAU —AU‘
X

39
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on Br(0). Using the definition of the operator A, applying the triangle inequality and Holder’s

inequality one calculates that for U = (u,v) and U = (i, 9),

HAU —.AﬁHXT = sup

t
/ K * [u(z,t) + P(u,v) — a(z,t) — P(a,0)]ds
tefo,1) 110

2

+ sup
te[0,7)

/0 K [v(z,t) + Q(u,v) — 9(z,t) — Q(a,v)] ds

2

< TNE + (u—=a)llx, + TEK*(v—0)lx,

+T”K* [(u—ﬂ)(A(u+ﬂ) + Bv) +(v—@)(0(v+@)+3ﬂ)”

X7

+T”K* [(u—a)(D(u+a)+E6) +(v—5)(F(v+f})+Eu)”

Xr

. 1 _ ~
< 27—l (5 + 041+ DDl +lillx,) + B loll, + 1ol )

- 1 - _
+ v =2lx, (2 +(CTH ED vl + 19l x,) + 1Bl all x, + [E] ull x, ﬂ :

(4.1)

Using the fact that U, U € Bg(0), the inequality becomes

- 1
HAU—AUHX < QT[Hu—ﬂHXT <2 +2R(|A| + |D]) + |BIR + E\R)
T
- 1
v =8l <2 +2R(/C| + |F|) + |BIR + mm)]

1
< 2T(2—|—R CR) 1T =V, . (4.2)
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Let R =2||Uo| x, and demand that
1 1
T\ = = -.
(3+7 ce) -1
Then A is contractive on Br(0) and for any U € Br(0),
AUl < R, (4.3)

as in (3.5). Therefore, the Contraction Mapping Theorem can be applied to the integral equa-
tion (2.3) and the result is a unique U that is solution of the given system. Moreover, using the
same argument as in the previous chapter, the solution found above is seen to be continuously

dependent on the initial data.

4.2 Long Time Solutions for Small Initial Data

Now that the Lo x Lo local existence has been established, the next step is to look for
long time solutions when one starts off with Lo-small initial data. One of the forms the system

(1.1) could be written in is
U(z,t) :/ K« [U+ M] da. (4.4)

If R denotes the operator

R=—-(I-0>""o,, (4.5)
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then since R is a skew-adjoint operator, f UR(U) = 0, Young’s inequality therefore implies

that

/oo UUtda::/U[R(U—FM)}da::/U(K*M)dx:

—0o0

< Ul 1K+ My < 1Tl 1Ko [[M]]4 (4.6)

To continue the last estimate, the norm ||M||; needs to be calculated and estimated in more

detail. Using the triangle and the Cauchy-Schwartz inequalities, it follows that

|M||, = ||Au® + Buv + Cv?||, + || Du® + Fuv + Fv?||,
< (141 +1D1) [[u?]}, + (1B1+1E1) vl + (IC1 + £1) [[+2]
< (1A1+1D1) lull3 + (1B1+ 1B1) llully o], + (IC1+ 1) o]}
< (Il +11ol3)

2
<c|U]f3-
Therefore,

/'Ummstﬂmem@

— 00

< Ul 2|Vl = ellull3, (4.7)

where ¢ and ¢ are constants.
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As U € 0(0,T; Ly) and U, € C(0,T; H') it follows that UU; € C1(0,T; L) and

o0 1d
| vtids =30l (4.8)

—00

holds true.

The ordinary differential inequality

1d

5 U1 <elulls.

that follows from (4.7) and (4.8), implies that
d o,
2 Ul < ellU]lz.-

Solving the inequality, it follows that

1 1 5 U0l
+ <eT or |UD)|,< —122
Uy~ [1Toll, 27 1-¢T||Uoll,

In conclusion, if the Lo-norm is small to start with, then one can infer existence of an

Lo-solution over a long time.

4.3 Global Well-Posedness in Ly X Ly

Based on the results obtained in the two preceding sections, local well-posedness will be

extended to global well-posedness using a low-frequency /high-frequency decomposition method.
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Fix T' > 0. If the initial data (ug,vg) is small enough in the Lo x Lo-norm, then the system (1.1)
is known to have a unique solution in C'(0,7"; Ly x Lg). Consider initial data of arbitrary size.
Split the initial data (ug,v9) € Lo X Lg into two pieces, one “small” and the other “smooth”.

This is possible in the following manner:

uo = uo1 + uo2 = (up — Pe * up) + P * uo,

vy = vo1 + vo2 = (vo — e * vg) + P¢ * vy,

where @, is a standard mollifier. The important properties that are to be used here are

(i) ®e*xwp and P¢ * v, are smooth in H*,

(17) ®e* wo — wp in Lo when € — 0. (4.9)

Hence, by choosing € > 0 small enough, we can insure that

uor = (up — Pe * up) is small in Ly-norm and wupe = @, * up is smooth,

vo1 = (vp — P¢ % vg) is small in Lo-norm and vgy = P, * vg is smooth. (4.10)

Applying the previous results to the system (1.1) with initial data (ug1,vo1), it is seen that

there is a unique solution (u,v) that lies in C([0,T]; L2 X Lo).
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Consider now the initial-value problem

Wi + Wy — Wygt + P(w, 2), + <2Auw + Buz + Bow + 201}2) =0

T

2t + 2 — Zoat + Q(w, 2), + <2Duw 4+ Buz + Evw + 2sz> =0 (4.11)
X

Wo = ug2, 20 = Vo2

with the initial data (ugg, vo2) € H* x H¥. If this system has a solution (v, v’) in C([0, T]; H* x
H") then (u+ v/, v+ v') will solve the initial system (1.1).
An a priori bound for (w,z) on H' x H'-norm is necessary to extend the local existence for

(4.11) to the interval [0, T]. To obtain an estimation of the H* x H!-norm, the following formal



46

calculation comes to our rescue. The computation is easily justified by use of the continuous
dependence result and the time derivative makes sense as all the components are in C(0,T; H').

1d
2dt

— [ [t = w02z + 220 — 2000)] o

(w2 + wi + 224 zi)d:c = / (wwt + Wwawer + 22 + zmzm) dx

=— / [w (wm + P, + (2Auw + Buz + Bvw + QC’vz)m>
+ z(zx + Qs + (2Duw + Euz + Evw + 2sz)x)} dx
= — / {f(wz)zz +(C — g)w(zQ)m + Aug(w?) + Buwz),

B
+ (2D — B)uzzw + 2Duzwz + vawQ +2C(vwz)z + (B — 2C)vzw,

E
+ D(w?) 2 + 5u1z2 + Evgzw + vazz] dx

=- / |:(Au:v + gvx)wQ + (gum + va)z2 + (g +C - %)w(zz)x

+ D(w?) 2 + ((QD —B)u+ (FE — 20)1}) 2Wg + (2Dux + va>wz} dx. (4.12)

The integrand on the RHS is a polynomial whose monomial terms are of the form wu,rs, v,rs,
r(s2)y, urs, or vrs, where r,s are either w or z. To obtain a bound in the H! x H' norm of

the solution (w, z), the following estimates are used:

‘/ Urysdx

< /IWISIdff < lully Islloo lIzlla < llully e lisll g 7[5 (4.13)



‘ / (uyrs)da

= ‘/(urxs + ursy)dx

g/]urxs\da;—i—/mrsxldx

< lully (e llsll g 7l g + €Ml lsll )

< cllully sl 7l g

and

< 2([rlly lIslloo szl

‘ / r(s%)dx

< 2|7l g cllsll g N8l
< cllrllg lsllg)*.
Applying the just derived estimates to (4.12) yields

d 3

2
1602 < el (10D )+

where the constants ¢ and ¢ are independent of ¢ € [0,T]. Consequently,

d R 2
1D < a2+ (1w i)

from which it follows via a Gronwall-type argument that

| (uoz2, vo2) || g1 x 11
c2 €T | (o2, vo2) |l g g’

I Dllg s < 7=
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(4.14)

(4.15)

(4.16)

(4.17)

(4.18)
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where the constants ¢; and ¢ are independent of ¢ € [0,7]. Hence, local well-posedness on

[0, 7] is insured. O



CHAPTER 5

INTERPOLATION AND WELL-POSEDNESS IN H® x H*

To extend the results obtained for Ly x Ly and the H* x H* spaces, k = 1,2, - - -, nonlinear
interpolation theory will be used. The outcome will be global well-posedness in the Lo-based
Hilbert spaces H® x H?® for all s > 0.

Nonlinear interpolation of Banach spaces and their operators goes back to the work of
Peetre [9] and Peetre-Lions [10]. The following version of the theory will suffice for our purposes

(see [11]). More general results of this nature are available.

Theorem 1. Let r and s, with r > s be two non-negative real numbers. Suppose that for
some T > 0, the operator A is defined on both H" x H" and H® x H® and maps these spaces
continuously into C([0,T]; H" x H") and C([0,T]; H® x H®), respectively. Suppose in addition
that A respects the inequalities

(@) [Af = Aglleqorymsxmsy < collfllmsxms + gl e Ilf = gllms s

and

(i) N Ah|ar<mr < cxl([hllgsxms) [Pl grx e,

for some continuous functions cog and c;.

Then, for any b € [s,7], A maps H® x H® continuously into C([0,T]; H* x H®) and

IAf ot xay < eolllf s )| F1 o e

49



50

where, for v > 0,cy(y) may be taken in the form

cp(7) = deo () 0er (37)°

with co and ¢ as in (i) and (ii) and 6 = 2=2.

Starting with (ug,vo) in H¥ x H* with k integer, as initial data for the system (1.1),
denote by A the mapping that associates to (ug,vp) the pair (u,v) in C(0,T; H* x H*) that

solves the system (1.1). So
A:HF xHY —  C([0,7); H* x H"),

for any k non-negative integer and for any T > 0. As seen in the previous chapter, the
Contraction Mapping Theorem, which was used to prove the local existence, also assures that
the mapping A is locally Lipschitz in H* x H*. The latter result can be iterated to conclude

that for any T > 0, there is continuous function c{ such that

[ A(uo, vo) — A(o, Vo)l o(jo,r7; 5% x F+) (5.1)

< C;}F(HUOHHIC + |voll g + [0 ]| grx + H50||Hk) | (w0 — w0, vo — Vo) gk x e -

Of course, it is probably the case that cg grows with 7', but T is fixed in the discussion.
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Start by considering A as a mapping of L? x L? into the space C([0,T]; L? x L?) and of
H' x H' into C([0,T); H' x H'). Because of the inequalities (3.11) and (4.2), the conditions
(ii) and (i) in Theorem 1 are respectively satisfied and it is thereby concluded by applying the
Theorem 1 that for any fixed T > 0 and s with 0 < s < 1,5 # %, A maps H® x H® continuously

into C([0,T]; H® x H®) and respects the the inequality

[ Ao, vo)llc(jo,1); 1 x 1) (5.2)

< ¢ (Iluollzz + llvoll £2) | (o, vo)ll s+,

T

where ¢! (y) = 4cl (4y)' =0T (3y)? and ¢ and ¢] are as in formulas (5.1) respectively for k = 0

and k = 1.

Re-interpolating between s = 0 and s = %, say, the same conclusion holds for s = %

Iteratively, one can repeat these arguments for 1 < s < 2, 2 < s < 3 and so on. It follows that

the system (1.1) is globally well posed in all the Lo-based Hilbert spaces H® x H® s > 0, as

long as the coefficients of the polynomials P and @ satisfy (2.6) and (2.11).



CHAPTER 6
CUBIC CASE

In this chapter, the polynomials P and Q) appearing in the our system

Ut + Ug — Uggt + P(u, U)x = 07

Ut + Vg — Uggt + Q(u7 U)z =0.

are taken to be homogeneous, cubic polynomials, viz.

H(u, U) = A11u3 + A12u2’0 + A13u1)2 + A14U3,

\Il(u, ’U) = A21u3 + A22U2'U + A23u1)2 + A24’03, (61)

with all the coefficients A;; € R, i = 1,2, j = 1,2, 3,4. The analysis of the cubic case is a little

more involved than the quadratic one.

6.1 Invariants

Consider the quadratic functional

Qu,v) = / (au2 + Buv + y* + au? + Bugv, + sz)dx,

52
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where «, 3,7 are real numbers to be determined. A formal calculation where integration by

parts is used freely and it is presumed both u and v vanish at z = +o00, leads to the formula

%Q = —2a/uﬂxdaz — B/Uﬂxdx — B/U\I’xdl‘ — QW/U\IfgchT.

Writing I, and ¥, out in detail yields

%Q = /(—6A11a — 3A126)u3uxdw + /(—3A14ﬁ — 6A24’Y)’U3’dea?
- /[(4A12a + 3A118 4 24258 + 6 AnY)uPvu, + (24120 + AgaB)ulvy]da
- / [(6A140 + 24138 + 3Agub + 4Assy)uv®v, + (A13f + 2A937)v u,]dx
— /(2A13a + 241908 + AgsB + 4 Ay )uv ugde

— /(4A13()é + A12B + 2A236 + 2A227)u2vvxdx. (62)

The first two terms in the sum above are integrals which have integrands that are x-derivatives.
Thus, for smooth solutions going to 0 at +oo, they vanish without further assumptions. The
last three integrals in the sum would vanish without further assumptions on (u,v) if and only

if
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2A1pa+ A = 3A118 + 64217,
A13B+ 24237 = 6A1sa + 340,

241300+ A9z = A1 + 2A297. (6.3)

Thus «, 8 and ~ must solve the three equations

2A1000 + (Agp — 3A11)B — 64217 =0,
6A1400 + (3A24 — A13),3 — 2A23’}/ =0, (64)

241300+ (Agz — A12)B — 2420y = 0,

for it to be the case that the time derivative of Q(u,v) is zero. This system of equations has a

non-trivial solution only if its determinant

2412 Ay —3A11 —6Ay

A = | 6414 3494 — A1z —2As3 (6.5)

2413 Az — A —2Ay

is zero, which is to say,

—41(A12A2 — A13A21)(3A24 — A13) + (A2 — A12)(9A21 A1g — A12A23)

=+ (3A11 — A22)(3A22A14 — A13A23) = 0. (66)
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For example, one possibility to have A = 0 is that

A2 = 3A14,
Ao — 3A11 = 3404 — Ays, (6.7)

In this case, the cubics that couple the original system’s unknowns u and v would have the

form

(u,v) = Au® + 3Buv + Cuv® + Bo®,

U(u,v) = Du® + [3(2—1— E) — C|u?v + 3Duv® + Ev®,

where A, B,C, D, E are real numbers. With this choice of polynomial coefficients, the values

of a, # and ~ from §2 are

o (C —3E)(3A—C+3E)—9D(B — D)
g | = —6B(C — 3E) 4+ 18AB — 6CD :
v C(C —3E)—9B(B — D)

up to a scalar multiple.
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If «, 8 and ~ are a non-trivial solution of (6.4), it follows immediately that

a% (BH n 2@) - (3A115 n 6Am) w2 + 2(A128 + 2 A0 )uv + (ABB n 2Am) 2,
; (2aH n 5\11) - (2A12a n Aggﬁ) u? + 2(2A13a n Aggﬂ)iw n (6A14a n 3A24B) 02,

(

whence,

C,i (ﬁﬂ + 27\11) (u,v) = 88” (2aH + ﬁ‘ll) (u,v).

In consequence, there is a quartic polynomial ©(u,v) such that

96 = 2all+ ¥  and 96 = BII + 2. (6.8)
ou ov

6.1.1 Second Conservation Law

In case there is a non-trivial solution (a, 3, ) of (6.4), a second Conservation Law is now

contemplated. Consider the time derivative of the functional

/00 (au2 + Buv + ’yv2>daz,

—00
and following the same calculations as in Chapter 2 for the quadratic case to obtain

d [ 9 9 _d
i) (au + fuv 4+ yv )d:): == /@(u,v)d:p. (6.9)
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If the functional ®(u,v) is defined by

O(u,v) = /oo (au2 + Buv + yv? + O(u, v))da:, (6.10)

—00

then ®(u,v) is also an invariant of the temporal evolution of smooth solutions of our system.
It serves as a Hamiltonian for the given system as long as 4ay — 52 is not 0.
Both these conserved quantities 2 and ® will be used to obtain a priori bounds on

solutions of the system when the quadratic form p defined by
p(u,v) = au? + Buv + v, (6.11)

vanishes only at origin, thus when its discriminant is negative. The details however will be

pursued later as a companion result of this thesis and are omitted here.

6.2 Local Well Posedness

The key component to proving local well-posedness is once again the Contraction Map-
ping Principle.

6.2.1 Local Well-Posedness in L., and C,

Consider again the Banach space

X7 := Loo (R x [0,T]) x Loo (R x [0,77)
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endowed with its usual norm ( see 3.2). To establish local existence via the Contraction Mapping

principle, the domain of the operator A will be restricted to the usual closed ball
Br(0) :={U € X1 : |U|x, < R},

with R > 0 and T > 0 to be determined.

Consider U,U € Bg(0), and look for an estimate of HAU —AU’ The aim is to

Xr

choose specific values of R and T so that A is a contraction on Br(0). As the calculations are
very similar as those appearing in the quadratic case presented in section 3.1.1, the details will

be omitted. Using the definition of the operator A, for U = (u,v) and U = (@, 7) ;

HAU - AU) “ :ilélg /OT /_C: K(x —vy) [u(y, s) + M(u,v) — a(y, s) — (a ﬂ)} dyds
+ ilég /OT /Z K(x —vy) [v(y, s)+ V(u,v) —0(y,s) — ¥(a ﬂ)} dyds
<oup [ [ 1= o) [ (Auaol? + il + 3%+ Aslol( + )

+ Agf8f2) + o = 5| (Asalul® + Avslul(o] + [5]) + Ava(|of? + [ol|3] + W))] dyds

T 00
wsup [ [ G =)o = ol (aa o + o111+ 2 + Al 1] + 21
Tre —0o0

o+ Agafif?) + u — al (Azslol? + Asalol (ful + ) + At (Juf? + Jul ] + \aﬁ)} dyds.
Furthermore, as U,U € B r(0), it follows that the inequality can be continued, viz.

HAU—AUHXT < HU—&HXT Cr T, (6.12)
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where Cp is a constant only dependent on R. The choices of R and T are to be made such that

A maps Br(0) into itself through and so that A is a contraction. In particular, one needs to

have
c rT < 1.
As before, fix the relation
1

Then, as before, for any U € Bg(0), [[AU||x,. < R, provided R = 2 ||Uo||,.-

This implies that

The Contraction Mapping Theorem applies with this values of R and T to the integral equation
(2.3). The result is existence of a unique U that is solution of the given system when IT and ¥

are cubics.

6.2.2 Local Existence in Other Spaces

Lemma 1, repeated below for reader’s convenience, was stated and proved in paragraph
3.1.2 for the case when P and () are quadratic polynomials and contains local well-posedness
results for spaces embedded in L.,. The proof for the cubic case is very similar thus we’ll omit

most of the calculations and only detail the results that are specific to the cubic polynomials.



60

Lemma 3. Suppose that Z is a space embedded in Lo, such that, for any u,v € Z, there exist

global constants C1 and Co satisfying

(i) Juoly <Cillullgllel, — and (i) H [ K= vutay

Z

< Gyl

Then there is a unique local solution for the initial-value problem for (1.1) in the space X1 =

C(0,T;Z x Z).

Proof. Using the same Banach space Zp = C(0,T; Z x Z) with the norm

-2

5= sup Jlut) —a( )iz + sup flu(8) —o(, )]z,
T te[0,T] t€[0,T]

where U = (u,v) and U = (i, 7), restrict the operator A from (2.5) to

Brz(0) :=={U € Z7 : [|U| 5, < R}.

Consider U,U € Bg z(0). The aim is to choose specific values of R and T so that A is a

contraction on Bg z(0). To estimate HU - U)

and (3.6) part (i), and similarly with the Lo, case from the preceding section, yields

AU = AV]|,, < TCiCoCr U =V, .

. apply (i7) from (3.6), the triangle inequality
T
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Choosing R = 2 ||Uy|| , and T, for example, so that

1
gTereTem

the Contraction Mapping Theorem can be applied to the integral equation (2.3) derived from
the initial system and the result is a unique U that is solution of the given system. Moreover,
this solution found above is seen to be continuously dependent on the initial data.

From the regularity perspective, the smoothing associated with the temporal derivative
is analogous with the L., case presented in the previous section, specifically for U € HF x H*,
U, is spatially smoother and it lies in C(0, 0o, ; H*T1 x H**1). As for the spatial regularity, the

system solution has at most the same regularity as the initial data. O

This Lemma provides the local well-posedness on H' , H? and in general in H*, for k > 1.

6.2.3 Smoothness and Regularity

The argument presented in Chapter 3 is independent of the polynomial degree, therefore
the result applies to the cubic case as well. The strong regularity results for the flow map, the
temporal smoothing and the spacial regularity being at most as good as the initial data are

still valid.



CHAPTER 7
CONCLUSION

We have considered coupled systems

Ut + Ug — Uggt + P(u, U)x = 07
(7.1)

Ut + Vg — Uggt + Q(u7 U)z = Oa
of two evolution equations of generalized BBM-type, posed for x € R and ¢ > 0 and with

specified initial data at ¢t = 0, viz.
u(x,0) =uop(z), v(r,0)=ve(z), =x€R. (7.2)

These systems were shown to be locally well-posed in the Lo-based Sobolev spaces H*(R) x
H?(R) for s > 0 when P and @ are homogeneous quadratic polynomials. Moreover, the solution
(u,v) depends continuously on the initial data (ug,vg). The spacial regularity of the solution
(u,v) is exactly as good as the initial data’s. However, there is some smoothing in the temporal
variable.

Furthermore, for those polynomial coefficients A, B, --- , F' such that the system

9Ba + (E— 2A>b—4Dc —0,

4Ca + (2F—B)b—2Ec:0

62
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2a b
has solutions a,b and c satisfying 4ac > b%, or, what is the same, the matrix is

b 2c
positive definite, then the well-posedeness is global in time.

Similar results are sketched for the homogeneous cubic polynomials.
In future work, we plan to consider the periodic initial-value problem and the more
practical case of non-homogeneous boundary conditions. We will also be interested in the

question of global well-posedness in case the nonlinearities are not homogeneous.
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