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ABSTRACT. The aim of this paper is to present a qualitative study of the Primitive
Equations in a three dimensional domain, with periodical boundary conditions. We
start by recalling some already existing results regarding the existence locally in time
of weak solutions and existence and uniqueness of strong solutions, and we prove the
existence of very regular solutions, up to C*°-regularity. In the second part of the paper
we prove that the solution of the Primitive Equations belongs to a certain Gevrey class
of functions.

1. INTRODUCTION

In this article we consider the Primitive Equations for the ocean or for the atmosphere
in 3 space dimensions, with periodic boundary conditions. The general form of the equa-
tions governing the movement of the oceans and atmosphere is derived from the basic
conservation laws, but the resulting equations are too difficult to handle. That is why,
using scale analysis methods and physical observations, the equations are usually approx-
imated by different models, having simpler forms (in principle), one of them being the
Primitive Equations (for more details on the form of the Primitive Equations and their
derivation, see e.g., [7], [8], [9]).

As we already mentioned, n this article we consider the 3D Primitive Equations with
space periodicity and start by recalling the known results of existence, uniqueness and
regularity of solutions, in the usual H' Sobolev space (see [7], [8], [15]). We then prove
a regularity result in higher order Sobolev spaces; for a similar result for the Primitive
Equations in space dimension 2, see [11]. We also study the Gevrey regularity for the
PEs; in fact, we show that considering a forcing term which is analytic in time with
values in some Gevrey space, the solutions of the PEs starting with initial data in the
Sobolev space H! instantly become elements of a certain Gevrey class and remain there
for a certain interval of time. The study of the Gevrey regularity for the solutions was
inspired by the article of Foias and Temam [4] who proved this type of results for the

Navier—Stokes equations in 2 and 3 space dimensions with periodic boundary conditions.
1



2 M. PETCU AND D. WIROSOETISNO

We also mention the works of Promislow [12], of Ferrari and Titi [3], who obtained Gevrey
regularity results for a certain class of nonlinear parabolic equations; also, Cao, Rammaha
and Titi [2] established the Gevrey regularity for a certain class of analytic nonlinear
parabolic equations on the sphere. The Gevrey regularity of the Primitive Equations in
2 space dimensions was proven in [10].

The Primitive Equations in their dimensional form read:
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In the system above, (u, v, w) are the three components of the velocity vector and

p, p and T are respectively the perturbations of the pressure, of the density and of the
temperature from the reference (average) constant state pg, pp, and Ty. The relation
between the temperature and the density is given by the equation of state, and we consider
here a version of this equation linearized around the reference state py and Tj,

(1.2) pran = po(1 — Br(T — T)),
so that for the perturbations p and 7"
(1.3) p=—rpoT,

The constant g is the gravitational acceleration and f the Coriolis parameter, v and p are
the eddy diffusivity coefficients, (F,, F;) represent body forces per unit of mass and Fr
represents a heating source. In applications F),, F), vanish for the ocean but we consider
here nonzero forces for mathematical generality. When required, we denote by F' the
vector (F,, Fy, Fr).

We work in a limited domain:

(14) Q= (O, Ll) X (O, Lg) X (—L3/2, —L3/2),

and we assume space periodicity with period {2, meaning that all functions are taken to
satisfy:

(1.5) f(w1,20,23,t) = f(21 + L1, 72, 23,1) = f(21, 29 + Ly, w3,t) = f(x1, 22,23 + L3, 1),

when extended to R3.



REGULARITY RESULTS FOR THE PES IN SPACE DIMENSION 3 3

All functions being periodic, they admit Fourier series, hence we can write:
(1.6) [z, 02, 73,t) = 2{: Fo(t) e Frorthomathizs)
keR3

where, for notational conciseness, we set ki = 2rk;/L; for j = 1,2,3.
Moreover, we assume as in [10], [11], that the following symmetries hold:

u(zy, xe, x3,t) = u(xy, T, —3,1), Fu(xy, 29, 23,t) = Fy (21,29, 23, 1),

v(xy, T9, x3,t) = v(21, L9, —X3, 1), F,(x1, 19, x3,t) = F,(x1, 9, —x3,1),
(L.7)  T(xy,x9,23,t) = =T(21, 22, —x3,t),  Fr(ry,x9,23,t) = —Fr(x1, 22, —23,1),

w(xy, 9, x3,t) = —w(w1, T2, —T3, 1), p(x1, 9, x3,t) = p(21, T2, — X3, 1);

in other words, u, v, p are even and w, T odd in x3. These conditions are often used in
numerical studies of rotating stratified turbulence (see e.g. [1]). Note that without these
symmetry properties, space periodicity is not consistent with (1.1).

The following function spaces are used:

(1.8) V={U=(uvT)e (H;er(Q))S, u, v even in z3, 7' odd in x3,
Ls/2
[, (e ah) v ) = 0
—L3
(1.9) H = closure of V in (L*(Q))%.

Here the dots above Hrl)er and L? denote the functions with zero average over Q.

These spaces are endowed with the following scalar products: on H we consider the
scalar product

(1.10) (U, U)gr = (u, @) 2 + (v, 0) 2 + w(T, T) 2,
and on V' the scalar product is

(1.11) (U, O)v = ((u, @) + (v, 0)) + &((T, T)),
where we have written

(1.12) (@, B)) = / Vo - Vo do.

The positive constant x will be chosen below. Since we assumed that all functions have
zero average, a generalized Poincaré inequality holds, meaning that we have:

(1.13) Uy < collUllv, YU eV,

which guarantees that || - || is indeed a norm on V' equivalent to the usual H' norm.

In system (1.1), the unknown functions are regrouped in two sets: the prognostic
variables u, v and T for which an initial value problem will be defined, and the diagnostic
variables p, w and p which can be defined, at each instant of time, as functions of the
prognostic variables, using the equations and the boundary conditions. The density p is
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already expressed in terms of the temperature 7' by the equation of state (1.3). Given the
prognostic variable U = (u,v,T) € V, we can uniquely determine the vertical velocity w
from the conservation of mass equation as:

(1.14) w(U) = w(xy, 9, x3,t) = —/ (Ugy + Vgy) das,
0

where we used w(zq,x2,0,t) = 0, since w is odd in x3. Using (1.1d), the fact that w is
periodic gives the constraint

La/2
(1.15) / (Uz, + Vgy) dzz = 0.
—L3/2

From equation (1.1c), the pressure can be determined uniquely in terms of 7', up to its
value p, at x3 = 0, namely,

xr3
(1.16) p(x1, 22, 73,1) = ps(21,22,0,1) +ﬁTpo/ T(zy, zq, 2%, 1) dak.
0

In fact, we fully determine the Fourier coefficients pj; of the pressure p for k3 # 0 but
not for k3 = 0. That means that the part of the pressure we can not determine is the
average of the pressure in the vertical direction:

1 L3/2 o /
(1.17) pa(1,72) = L_/ p(1, 29, 73,1) dog = Z pi(t)elFrzithare)
3 J=Ls/2 k. k3—0

We deduce below the relation between the average of the pressure in the vertical direc-
tion and the surface pressure:

(1.18)
p(x1, T2, T3, 1) = ps(x1, 22,0, 1) +ﬁTp0/ ZTk gikim1+kbza+kiah) o

Ty ( , , )
- ps(«rl, T2, ) + ﬁT}OO Z kk/) (k1x1+k212)(€1k3x3 B 1)

LR
k, k30
’L /x /gg Tk t i /'.’E
= S Gnr — o Y Dt o gy 3 B0
(rka) ka0 ko kat0 3
(k) ; Ti(t) ..
= Z (p*7 (k17k2)ez(k1a:1+k2x2) + ﬁTpO Z :k(/ )ezk .a:,
(k1,k2) k, k3#0 3

where p, is the average of p in the vertical direction. Then:

(1.19) Ds, (k1 ,ka) = DPs, (k1,kz) — BP0 Z
k30 ks
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The variational formulation of the problem

In order to obtain the variational formulation of this problem, we consider a test func-
tion U° = (u’,v°,T°) € V, multiply (1.1a) by «”, (1.1b) by ¢", and (1.1e) by ~7”, and
integrate over (). Using the integration by parts and the space periodicity, we find that
system (1.1) is formally equivalent to the following problem:

To find U : [0, ts] — V, such that,

d
(1.20) (U0 +a(U,0°) + B0, U,U°) + e(U,0%) = (F,0)u, YU’ €V,

In (1.20) we introduced the bilinear, continuous form a : V x V — R as:
(1.21) a(U,U”) = v((u,u)) + v((v,0")) + k(T T7)),

the trilinear form b as:

out out ou
E oy our our our
b(U, U, U”) /Q(uaxu —i—va u—l—w(U)azu)dQ
ot ov' ovt
1.22 — +o—1’ —") dQ
(1.22) +/Q(uaxv +vayv +w(U)aZv)d
or: .,  ort_, oT* -
—T —T —T)dQ
+/Q(uax ol T w(U) T de
and the bilinear form e, e : V' x V' — R which is continuous:
(1.23) e(U,U°) = f/(uvb — ) dQ—gﬂT/Tw(Ub)dQ.
Q Q
We note that
(1.24) a(U,U) + e(U, U) = vljull® + v|jo|® + sul T|? — gﬂT/ Tw(U) dQ.
Q
We then estimate:
(1.25) IgﬂT/ Tw(U) dQ| < gBr|T|r2|w(U)|r2 < cgBr(|[ull + [[v[DIT[];
Q

here we used (1.14) and the Poincaré inequality. We find:
(1.26)  a(U.U) +e(U.U) = v|ull* + vl + 5| T = cgBrl|ull| T — cgBrllvll | T]-

From equation (1.26), we see that choosing k large enough, more specifically x >
2(cgB7)*/(vp), the bilinear continuous form a + e is coercive on V', and

v v KL )
(1.27)  a(U,U) +e(U,U) = Sllull* + Zlol* + NI TI* = e U], e = min(v, ).
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In order to study the properties of the form b, we introduce the space V5, defined as:

(1.28) Vo = the closure of V N (H2,.(2))? in (ngr(Q))?).

per

We have the following result on b:

Lemma 1.1. The form b is trilinear continuous from V x Vo xV into R and from V xV xV,
mto R, and

(1.29) b(U, U U < &l UUH 2 [T 20 v, VU UR €V, U € Vi

Furthermore,
U, U, U")=0 YUeV, U’ €V,

and
LU, U, U% = —b(U, U U°), YUU,U* €V with U’ or U* € V.

Proof. The proof is based on appropriate estimates for the terms of b(U, U*, U”); Holder,
Sobolev and interpolation inequalities are used. For more details on how this type of
results is derived, see [7], [11] or [15]. O

We can now write (1.20) as an evolution equation in the Hilbert space V;, which is
the dual space of V5. For that purpose we observe that we can associate the following
operators to the forms a, b and e above:

A linear continuous from V into V', defined by (AU, U’) = a(U,U"), YU,U’ €V,
B bilinear, continuous from V' x V into VJ, defined by
(B(U,U"), U*) =b(U,U°,U*) YU,U" €V, YU* €V,

FE linear continuous from V into V', defined by (EU,U’) = e(U,U"), VYU,U’ € V.

Then equation (1.20) is equivalent to the following operator evolution equation in V3:

dU
— + AU + B EU =F
(1.30) T U+ B(U,U)+ EU ,

In the second section we present some existence, uniqueness and Sobolev regularity
results for the Primitive Equations, that is (1.20) or (1.30). We start by recalling the
existence of weak solutions (result already available thanks to [7]), the existence and
uniqueness of strong solutions (result already available, see [15]) and we conclude by
proving the existence of more regular solutions, up to C* regularity. For these high
regularity results we use periodic boundary conditions; for a similar result in two space
dimensions, see [11].

In the third section we prove that the solutions of the Primitive Equations in space
dimension three are real functions analytic in time with values in some Gevrey space.
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2. SOBOLEV REGULARITY RESULTS

As we mentioned before, we start by recalling some results already available and then
we prove the existence of very regular solutions.

Theorem 2.1. Given Uy € H and F € L*(Ry; H), there exists at least one solution U
of problem (1.20) such that:

(2.1) UeL®R,;H)NL*0,T;V), VYT >0.

Proof. The proof of this theorem is based on the a priori estimates given below which, by
classical methods, lead to (2.1); we briefly recall these calculations needed below.

Taking U’ = U(t) in equation (1.20), for an arbitrary fixed ¢ > 0, we obtain after some
basic computations:

d d C1
22) GV +ellUl < AP, SIUE + 2 Ul < 1P

where |F|y is the norm of F' in L>®°(R; H). Using Gronwall inequality, from (2.2) we
find

_at - de _at
(2:3) Ul < Ve o + =201 —e o) FIE,
Inequality (2.3) implies:
. 2 Ao o .2
(2.4) limsup |U(t)|5 < —|F|5, =: 5.
t—00 1

After these a priori estimates of U in L*(R; H), we integrate (2.3) and find:
t1
(2.5) / |U|2dt < K(Us, F,t1), Yt >0,
0

where K (Uy, F,t1) denotes a constant depending on the initial data Uy and on the time
t1 > 0. These estimates are at the basis of the proof of existence in Theorem 2.1 (for
more details, see [7]).

We also note that for a forcing independent on ¢, F'(t) = F' € H, inequality (2.4) implies
that any ball B(0,r() in H, with r{, > ry is an absorbing ball. O

The existence and uniqueness of a strong solution is given by the following theorem
(see e.g., [5], [15]):

Theorem 2.2. Given Uy € V and F € L*(0,T; H), there exists t, > 0, t, = t.(||Uo])
and a unique solution U = U(t) of (1.20) on (0,1, such that:

U € C(0,t:; V)N LA0,t,; (H>(Q))%).

per
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Proof. The proof is based, as usual, on some a priori estimates for the solution U, obtained
by taking U” = —AU in (1.20). First of all, let us note that the “standard” treatment of
the bilinear term gives the estimate,

(2.6) (B(U,U), AU)u| < ¢||U|/*|AU[32,

The term |AU |5H/2 is too strong to be dominated, meaning it cannot be majorized by
|AU|? on the left-hand side.

In order to overcome this difficulty, the idea is to use an anisotropic treatment for the
terms in b(U, U, U*) which contain w(U). This gives the following result, which is proved
in [15] (see also [5]):

Lemma 2.1. The trilinear form b is continuous from Vo x Vo x H into R, and:
@7) OO U < (U ITINO I + NI I 1O 1O 0
for allU, U in Vi and U* in H.

We return to the proof of the theorem. Using Lemma 2.1, we can estimate the trilinear
term as:

(2.8) (B(U,U), AU)| < eal|Ullv| AU

This estimate allows us to obtain some a priori estimates, but since the estimate is a
weak one (the term |AU|g has power 2), a direct estimate would force us to work with
small initial data. In order to avoid imposing such a restriction, we split the solution U
of equation (1.30) into U = U* + U, where U* is the solution of the linear problem (as in
[5], [15]):

U

AU* + EU* = F

(2.9) q AU EU=E
U*(0) = Uy,

and U is the solution of the following nonlinear problem, in which U”* is now known:

dU - . - - N

LAY, B(U,U) + B(U,U*) + B(U*,U) + EU = —B(U*,U"),
(2.10) dt

U(0) =0.

We start by deriving a priori estimates for U*. We take the scalar product of (2.9) with
—AU* in H and we find:

d " % (5] % 1
(2.11) &HU IV + al AU < E\AU 4+ 2—61\F\12q,
which leads to:

N 1
(212) sup U0} < 5 Pl + 100l
Ut
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and
h *(4\|2 1 2 1 2
(2.13) AU ()57 dt < 5 51F|z20) + I olly-
0 C1 C1

Using the following a priori estimates and classical methods (e.g. Galerkin’s method),
we prove the existence of a solution of (2.10) on some interval (0,t,), where t, is also
determined below. Assuming that U* is known in L>(0,¢y; V) U L*(0,ty; H?) for all

t; > 0, we take the scalar product of (2.10) with AU in H and we use Lemma 2.1. We
have the following estimates:

7 * ] g * 7 ¢ 7 ] *
(214)  |[(B(U,U"), AD)u| = [p(0, U", AD)| < o |AT[f; + e[ Ul (1 + U732,

* T 7 * T7 7 c 7 * * 7
(215)  [(BWU",0),AU)u| = [p(U", U, AD)| < 2 |AT[f; + | U510 = 1011

and
* TTk 7 * TTx 7 c 7 * *

(2.16) (BU*, U, AU)u| = [b(U*, U, AU)| < S |AUg + e U [ 11U7]17

8
Taking into account all these estimates, (2.10) leads to the following estimate:

d - . . .

(2.17) GV + (er = callTI)IAU T < 1OV +n(?),

with

Y1) = L+ U + 1T IFNT [,
n(t) = c|U 5017
Using (2.12) and (2.13), we see that the functions v and 7 are integrable on any interval

(0,t1). Since U(0) = 0, we may assume that:
(2.18) 1Tlv < 20—1, on some finite interval of time (0, ¢y).
Cq
On that interval, we can write (2.17) as:
d - C1nr ~
(2.19) FIUIY + 1AV < vV +n(?).

Applying the Gronwall lemma to (2.19), we deduce the following estimate on (0, t):

(2.20) 103 < /Otr](s) exp (/Stv(T) d7'> ds.

Since the functions v and 7 are integrable on (0,7"), we can define ¢, = t,(F,Up) as the
first time for which

(2.21) /Ot* n(s) exp (/st* v(7) d7'> ds = (26—014)2.
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Then, on the interval (0,t,) we find ||U|ly < ¢1/2¢s. Hence, on (0,t,) the solution U
satisfies both (2.17) and (2.18).

We have then the necessary a priori estimates in order to deduce, using the Fourier—
Galerkin method, the existence of a solution U of (1.20) such that:
(2.22) U e L>(0,t,; V)N L*0,t,; (H2,(Q))*).

per

The continuity of U from [0,¢,] into V' is proved using an interpolation argument, see
e.g. [6] or [14].

The uniqueness of the solution is easily obtained by classical methods, meaning we
consider two solutions Uy, U, of (1.30) which satisfy (2.22) and estimate U = U; — Us in
the H norm, we find that the solutions coincide. O

As we mentioned at the beginning of this section, we now prove the existence and
uniqueness of the regular solution of the Primitive Equations, up to C* regularity. We
have the following result:

Theorem 2.3. Given m € N, m > 2, Uy € VN (H™.(Q)? and F € L=(0,T;H N

per

H™1(Q))3 , there exists t,, =t (F,Uy) and a unique solution U of equation (1.30) on
per

0, t.s] such that:
(2.23) U € C(0, tee; (H™ ()% N L0, t,; (HTTH(Q))?).

per per

Moreover, if Uy € V and F' € L=(0, T; HN(HT7H(Q))?), then the solution U of equation
(1.30) belongs to C((0,t.]; H™ .(Q))?).

per

Proof. The proof is based on a priori estimates on the higher order derivatives.

We set |Ulm = (X jajem |D*Ul%)"?, where D* is the differential operator D* =
D' Dy?Dg?, D; = 9/0x; avis amulti-index, o = (a1, a2, a3), o € Nand [a] = aj+az+as.
In equation (1.20) we take U = (—A)™U(t), with m > 2 and ¢ arbitrarily fixed and we
obtain:

d
(2 24) E(U’ (_A)mU)H+a(U7 <_A)mU) + b(Uv U’ (_A)mU) + B(U, (_A>mU)
= (F,(-A)"U)g.
We also note that:
a(U, (=A)"U) +e(U, (=A)"U) = (a + e)((=A)"2U, (=A)"2U) = a1 U (1) 7,41,

where we used the coercivity of a + e.
Integrating by parts and using the periodicity, we find:
1d

2.25
( ) 2dt

U@+ alU@ e < [BO,U, (=A)"U)| + [(F.(=2)"U)nl-



REGULARITY RESULTS FOR THE PES IN SPACE DIMENSION 3 11

We need to estimate the terms on the right hand side of (2.25). The last term can be
easily estimated as:

€1
2.26 F,(=A)"U)y| < c|F|? ——— U1
(2.26) (P800 < APy + etV
In order to estimate the term b(U, U, (—A)™U), we note that the integrals we need to
consider are of the types:

gu D2a1 D2a2D2a3 dQ / a D2a1 D2a2D§a3u dQ
(2.27) ou
/ w(U) = o D21 D32 D293y, dQQ,
Q

where, as before, a; € N with [a] = a1 + ay + a3 = m. Integrating by parts and using
periodicity, the integrals become:
ou

(2.28) /D D u de, /D ay)D ude, /D U)az)

Using Leibniz’ formula, we see that the integrals can be written as sums of integrals of
the form

D%u dS).

ou ou ou
2.2 DY— D% dQ2 DY— D% dQ2 DY— D% d)
(2.29) /Qu e u d€2, /Q’U o u d€2, /Qw(U) P u d€2,
and of integrals of the form
(2.30) / seusm=+ 2% Doy do, / stusm 2% ey g, / st ()52 Doy 4.

where k = 1,...,m and 6" is some differential operator D® with [a] = k.

Note that for each «, after integration by parts, the sum of the integrals of type (2.29) is
zero because of the mass conservation equation (1.1d). It remains to estimate the integrals
of type (2.30). The first two integrals in (2.30) lead to the same kind of estimates, so in
fact we only need to estimate the first and last integrals, which we do using Sobolev and
interpolation inequalities. For the first integral, we write:

ok OU o OU
;/Qakua FO D Q) < (6t ulue |0

1/2 1/2
< UL UL U nir2 Ul

|DaU|L2
(2.31)

where k =1,....m
For the last integral we write, when k < m:

(2.32) |/ Fu(U)5" 0 D Q) < [ w(U) 1267+ 0Dl

1/2 1/2
< AU [U L2 UL ol U,
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and when k£ = m:
ou
233) | [ ()30 < 5wl G Duls < AULIVEU

Gathering relations (2.31) (2.32) and (2.33), we find:

(U, U, (—A)™ )] <cZ|U|m w2l UL UL U

k=1

(2.34) _—
1/2 1/2 3/2
+ Y ULt U2 s [U 2 ol Ul + UL UL UL

We now need to bound the terms from the right-hand side of (2.34):

For the case when m > 2, we notice that not all terms on the right hand side of (2.34)
contain |U|,,41. From the first sum, only terms corresponding to k¥ = 1 and to k = m
contain |U|,,+1, and we estimate them as:

Ul [U U U € 5—ar
! 2( +3)
UL |U RO, < ﬁ\mmﬂ +GURPU,.

Terms from the second sum correspondmg to k=2,...,m— 1, are estimated as:

1/2 1/2
(235) c|Ulisa| U2 sl U2 s Ul <

U7 + AlUNLIULIUL

|U| +1+03|U|k+1|U|m k1| U |l m—k+2,

2( +3)
while for the term for k = 1, as well as for the last term in (2.34), we have:

(2.36) UL|UMAURE, < ﬁuﬂmﬂ + U UL,

Gathering all the estimates above, we obtain the following differential inequality:
d
(2.37) U+ alUl < 0+ ¢lUL,

where the expressions of the functions 6 = 0(t) and ¢ = ¢(t) can be easily derived from
the estimates above. The functions 6 and ¢ are formed from sums involving the terms
|U|k, with k& < m.

We also note that for m = 2 we obtain, using the Young inequality, the following
differential inequality‘

(2.38) —|U|2+01|U|3 < A|FR + cUL|UL + UHULS + U™,

Inequality (2.38) can be also written as:

d

(2.39) o

— L+ UB) < K(F Lo ), U] e 0,000 ) (1 + [U13),
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and we obtain that there exists a time t,, < t, depending on F, |Up|s and on ¢, of
Theorem 2.2, such that:

(2.40) Ut)|, < K(Uy), Y0<t<t,.

Using the Gronwall lemma, we find that for each m > 2, we have a bound for U
in L0, t,; Hggr(Q)) and L2(0 Tk Hp’gjl(ﬂ)), where t,, was defined above. From this
result, the first part of the theorem easily follows.

For the second part of the theorem we notice that since Uy belongs to V', the solution
U of problem (1.30) belongs, according to Theorem 2.2, to L2(0,t,; H2,). This means

per
that U(t) € ngr(Q) almost everywhere on (0,t,), so there exists a ¢; arbitrarily small

such that U(t;) € H2,(Q). Using now the first part of the theorem we obtain that the

per
solution U is such that:

U € C[ty, tur); H2(Q) N L2 (ty, t; HE ().

per per

Using the same argument as before, we find a ¢y belonging to the interval [¢;,t.],
arbitrarily close to t1, such that U(ts) € ngr(Q). Applying the result deduced before, in
the first part of the theorem, we obtain that the solution U is such that:

U € C([ta, tae]; H2. () N L2 (to, t; HE (Q)).

per per

Recurrently we arrive at:

U € Cl[tm-1, tu)s Hpee(2) 0 L2 (tor, b HieH(92)).

per per

where t,,_; is arbitrarily close to zero. From this relation, the result follows immediately:

U € C((0,t,.]; HT.(Q))

per

O

Remark 2.1. Note here that t,, is independent of m; in fact t,, = t(F, |Upla, ts) is the
time for which |U|y € L*(0, t4). Then, for each m > 2, the functions 6 and ¢ from (2.37)
are locally integrable on (0, t,,) so, by the Gronwall lemma, we obtain a bound of |U ()|,
on the same interval (0, ).

As a consequence of the above remark, we also deduce the following result:

Remark 2.2. Given Uy € (C*(Q))? and F € L>®(0,t, (C*(€))?) , Theorem 2.3 gives also
the existence of a solution U continuous from (0, t,,) into ﬂm>ngér(Q) ngr(ﬂ)

If F € C®( x[0,t]), estimates on the time derivatives of U can be also obtained as
e.g. in [13] for the case of Navier-Stokes equations, so that U is finally C* in space and

time on (0, t,,).
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3. GEVREY REGULARITY RESULTS

As mentioned in the introduction, the aim of this paper is also to prove that the
solutions of the PEs are real functions analytic in time with values in a Gevrey space;
in fact we prove that the solutions are the restriction to a positive real interval of some
complex analytic function in time. We start this section by introducing some notations
and defining the Gevrey spaces we are will consider.

We introduce the following notation:

(Ul = lunl* + [ox]* + &I T3l
Considering the Laplacian A, we define the Gevrey class D(eT(_A)l/Q)
set of functions U in H satisfying

3.1 Q e2I¥l Ul? = SR LR
K H

kez3

, T > 0% as the

The norm of the Hilbert space D(e™2)"*) is given by

1/2

(3.2) Ulr = U] oz, = 1€ ULy, for U € D),

and the associated scalar product is

(383) (UV), = (U V) oo apso

1/2

= (VU APV, for U,V € D(er ),

)
Another Gevrey space that we will use is D((—A)™/2e"2"*) 1y > 1 integer, which is a
Hilbert space when endowed with the inner product:

1/2 1/2

(34) (U, V)D((—A)W/Qeﬂ*A)l/z) = ((—A)m/2eT(*A) U, (—A>m/267(*ﬁ) V)H,

the norm of the space is given by

3.9 |U‘2 CAYm/2er(-a)1/2) T |<_A)m/2€T(_A)l/2U|iI = Q| |k,|2m€2T|k/|[Uk]i-
(3.5) D(—-A)m/2e )

keZ3

FEstimate on b:

We start with the following estimate on b, following the idea of Foias and Temam for
the Navier-Stokes equations [4]:

Lemma 3.1. Let U, U* and U be given in D((—A)32e7C2"?) | for 7 > 0. Then the
following inequality holds:
(=A)2B(U, U, (=A)*PU°),| < e AU | AUF?| (= 2)2UP 2| (- A)* U

3.6
39 + AU (=AU AU, | (~ )T
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Proof. We first write the trilinear form b in Fourier modes. In order to simplify the
writing, we define, for each j € Z3, 4, as j/,/j4 when j, # 0 and as 0 when j5 = 0, for
n = 1,2. With obvious notations, the trilinear form is then written as:

(3.7)
DU UL U = Y iluy + Ly + lwy)ufug
JHI+k=0
+ Z i(luy + lyv; + lw;) vl v+ Z i(luy + vy + léwj)TlﬁT,g
j+H+k=0 J+i+k=0

= using the fact that, by definition, w; = 0 for j; =0 (w is odd in x3)

= )il = Gialh)ug + (I — 6528) ;) (ufwg, + vfv} + KTFTY).
jH+k=0

We then compute:
<<_A)1/2B(U> Uﬂ)? (_A)S/zUb)‘r

(3:8) = STl = Sialh)us + (I — 850l 0s)e I | (ubu, + viv) + RTTY).
jHI+k=0

We associate to each function u, a function % defined by:
3 iy 3 y
(3.9) U= E 1,17 29195%) where ;= €7y
JEL3

we also use similar notations for the other functions.
Since all the terms are similar, we need only to estimate the first sum from (3.8),

denoted by I. We find:

(3.10) 1< > R e g uf [
Jj+k+1=0

where we used the estimate |Ij — 6,105 < (Ls/2m)|j'||l'|. Since j+k+1 = 0 <
JH+E +1U =0, we find |E'| — |I'| — |j'| <0 and we have:

< Yo T+ DK Pagad

J+k+1=0
(3.11) < 0 WP Pagafa + >0 15 PIIK Pag
J+k+1=0 Jj+k+1=0

1 1
R / 0 (2)ah(a)3 ) 42+ o / 02(2)g} ()5 () A2,
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where we wrote:
o 1~ i( gyl z _ 12~ i(jlatjhy+isz
_§:|j|uje(1 2y +732) @) = |j|uje(1 2y +i32)
JEZ3 JEZ3
. 13~ () x+jhy+ihz
gs(x) = Y |j'PuyeVir e tiss),

jez?

(3.12)

and the definitions for ¢/ and ¢! for i = 1,2, 3 are the similar ones.
Using the Holder and the imbedding inequalities, we find:

1| < |q1|ro|dbl s3] e + |aol sl al] oo |dh

(3.13) < clgr|m |61 271 13 e + claal 12| as 2 i 31 2
' < | AU AUA2 (= AP PUR 2 (- AP0,
+ AU (=AU AU | (-A)P 207
Analogue estimates for the other terms, yield Lemma 3.1. O

A priori estimates for the real case

We first derive some a priori estimates in the real-time case and then we consider the
complex-time case. In all that follows we assume that the forcing term F' is analytic
in time with values in the Gevrey space D(e*(-2)"*(—A)Y/2) for some oy > 0, and
Uy € D(—=A). Setting ¢(t) = min(t, 0y), we apply the operator e?® 2" A to equation
(1.30), then we take the scalar product in H with e?®2Y2AQ.

Since a + e is coercive, we have:

(PR AAY, #OEDZ ATy 4 (PN ARU, 22 AU
= a(ef® ’A)WAU, e?lt ’A)WAU) + e(e“”(t)( AEAY, e# D) 1/QAU)
> )| e? O (AP,

For the bilinear term, we apply Lemma 3.1 and find:

(3.14) (e#OCAPAB(U, U), e? DS AU Y 4| < e AU (=AU
3.14
Sz|(— )3/2U| )+ | AU

w(t)

For the term containing the time derivative of U, we have:
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(200 “AU%)wﬂ<A“AUo>

d 1/2
_(dt( o) (—4A) AU)

A)L/2

AU),
~—wuxw@“AW7—Afﬂwat->“%—AﬂnH

1d /2 . .y
2dt|€‘p / AU|H ( )(e‘p( )(—A) / (—A)3/2U, 6(’0(t)(7A) / (—A)U)H
> 1d | o(t)(— 1/2AU|2 |€<p(t)(—A)1/2(_A)3/2U|H|6<p(t) 1/2AU|H

= 2dt
1d c

> S SIAUP ) — (-
2dt 4

The term containing the force F is estimated as:

1
3/2 2 2

A)L/2

(AR, O A < () Flaol =87 Ul

(3.15) |
< C—1|(— )1/2F|2(t) + 2 1 |( A)S/ZU@(I:)

Gathering all these estimates, we find:
d
(8:16)  ZIAUw + al(=A)2U 5, < !AU!2 + AU Gy + Sl (=) 2R
We consider the function y(t) = 1 + |AU]i(t). Since
() 2F R < |(—=A)V2F),,,

we find, for any ¢; > O:

%y(t) < g (t), 0<t<t,

where ¢4 is a constant depending on the norm of F in L®(0,,; D((—A)Y2ee1(22Y),
We easily deduce that there exists a time t,, 0 < t, < ¢, t. = t'(F,Uy) = 3/8y*(0)cy,

such that y(t) < 2y(0) for all 0 < ¢t <t/ (F,Uy). We then obtain the following a priori

estimate:

(3.18) AU ()24 < 1+ 2|1AUJ5, Vit <t (F,Uy).

(3.17)

A priori estimates for the complex case

In order to prove that the solution is analytic in time and coincides with the restriction
of a complex function in time to a real positive interval, we consider equation (1.30) with



18 M. PETCU AND D. WIROSOETISNO

a complex time ¢ € C, and U a complex function. We take the complexified spaces H
and V denoted Hc and V¢ !, so equation (1.30) is rewritten as:

dU
(3.19) ac AU+ B(U,U)+ E(U) = F,
U(0) = Uy,

where ¢ € C is the complex time.

We consider ¢ of the form ¢ = se”, where s > 0 and cosf > 0 so that the real part of
¢ is positive. We apply e?(s0s@)(=4) 12 A to equation (3.19) and take the scalar product
in He with e cos)(=2)'"* A7, We then multiply the resulting equation by e and take
the real part. We find:

dU
Re ¢’ (esﬁ(scose 1/2Ad_C Ae? (s cos 0)(— )1/2U)H
S COS AU
(3.20) 2d3|€ %
+ ¢/ (s cos 0) cos O Re e (Aer s (=4 P2 Ae(scos0)(= )1/2U)H
1d
> éd_|AU’2 50030) — COS 6‘(_A)3/2U|<p(scose)|AU|§0(SCOSG)-

Since a + e is coercive for our choice of k, we also find:

A)Y/2

Re eie(ecp(scosﬁ A)l/QAAU ego(scos@) AU)
(3.21) +Re e (e?e A A B, el esEAEAY )
> ¢ cos f|e? NN (AP = ¢ cos ] (—A)P U2

A)L/2

(scos@)-
For the forcing term, we write:

(3.22)
scos / scos /
|Ree (ew( o) 1 2AF #( o) 1 2AUv)H| < |( )1/2F|(p(scos9)|(_A)3/2U|50(SC089)
1
¢y cosf

Sglcowl(— )Y2UL |(=A)2F[

p(scosb) + scosf)"

For the bilinear term B we use Lemma 3.1 and the Young inequality:

|Re ew(AB(U, U),AU)@(SCOSG' ‘ S 62|AU|3/§COSQ)|(_ )S/QUlg/icose

(3.23) au

C
S 610089‘(— )3/2[]’2 scosf) +— p(scos0)"

(c 089)

IFor the scalar products and the norms we use the same notations as in the real case.
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Gathering all the estimates above, we find the following differential inequality:

1d 1
2d |A[J|2 (scos®) + 5 COSQ’( )3/2@(30059) < COSQ|( )1/2F|2 scosf)
(3.24) . “
’AU’ (scos) + (COS—G)3|AU’(,D(SCOS9)'

We restrict 6 such that v/2/2 < cos@ < 1 (in fact we can restrict 6 to any domain such
that cosf > ¢ > 0). Writing

( ) =1+ |AU( )|2(56056)7
the differential inequality (3.24) becomes:

dy(s)
ds

where ¢(F') is a constant depending as before on the forcing term F. Therefore, by similar
reasoning as for the real case, we find that there exists a time ¢, 0 < t, < t1, ¢, =t/ (F, Uy)
such that:

(3.26) PO AU (56) 2, < 1+ 2|AU %, VO < s < tL(F,Up).

(3.25) <c(F)yi(s), 0<s<t,

Considering the complex region
(3.27) DUy, Fyo1) = {¢ =35, |0] < 7/4, 0 < s < t,(F,Up)},

estimate (3.26) gives us a bound for U((), when ¢ € D(Uy, F, 0y).
We can now state the main result of this section:

Theorem 3.1. Let Uy be given in H2 (Q) and let F be a given function analytic in time

per
with values in D(e7*2)"*(=A)2) for some oy > 0. Then there exists t,. > 0 depending
on the data, including Uy, and a unique solution U of (1.30) on (0,t,) such that the
function

t— Ae‘p(t)(_A)l/QU(t)7

is analytic from (0,t,) with values in H, where p(t) = min(t,o1) and t, was defined above.

Proof. The proof is based on the a priori estimates obtained above and the use of the
Galerkin—Fourier method; see e.g. [4]. The solutions of the Galerkin approximation
satisfy rigorously the estimates formally derived above, and the bounds are independent
of the order m of the Galerkin approximation. We can then pass to the limit m — oo,
using classical results on the convergence of analytic functions. 0

Remark 3.1. Taking into account the second part of Theorem 2.3, we see that the result
of Theorem 3.1 still holds true while starting with initial data Uy € V, since at arbitrarily
small time ¢ the solution U satisfies U(t) € H2.(R2) and U € C((0, t**] H? ().

per per
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