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GLOBAL REGULARITY FOR THE NAVIER-STOKES EQUATIONS
WITH SOME CLASSES OF LARGE INITIAL DATA

MARIUS PAICU AND ZHIFEI ZHANG

Chemin, Gallagher, and Paicu obtained in 2010 a class of large initial data that generate a global smooth
solution to the three-dimensional, incompressible Navier—Stokes equation. The data varies slowly in the
vertical direction—it is expressed as a function of ex3 —and it has a norm that blows up as the small
parameter goes to zero. This type of initial data can be regarded as an ill prepared case, in contrast with
the well prepared case treated in earlier papers. The data was supposed to evolve in a special domain,
namely Q2= Th2 xR,. The choice of a periodic domain in the horizontal variable played an important role.

The aim of this article is to study the case where the fluid evolves in the whole space R3. In this case,
we have to overcome the difficulties coming from very low horizontal frequencies. We consider in this
paper an intermediate situation between the well prepared case and ill prepared situation (the norms of
the horizontal components of initial data are small but the norm of the vertical component blows up as
the small parameter goes to zero). The proof uses the analytical-type estimates and the special structure
of the nonlinear term of the equation.

1. Introduction

We study in this paper the Navier—Stokes equations with initial data which is slowly varying in the
vertical variable. More precisely we consider the system

oju+u-Vu—Au=—-Vp inRy x Q,
divu =0, (NS)
Uli=0 = uo,¢,

where Q = R3 and uo. 1s a divergence-free vector field, whose dependence on the vertical variable x3

will be chosen to be slow, meaning that it depends on ex3, where ¢ is a small parameter. The goal is to
prove the global existence in time of the solution generated by this type of initial data, with no smallness
assumption on its norm.

This type of initial data (slowly varying in the vertical direction) has also been studied by Chemin,
Gallagher, and coworkers. The case of well prepared initial data, of the form (sug (xp, €x3), ug(xh, £x3)),
was dealt with in [Chemin and Gallagher 2010]; the more difficult case of ill prepared initial data, of the
form (u” (x5, £x3), e 'u3(xp, £x3)), in [Chemin et al. 2011].

Here we consider a class of large initial data lying between those two cases, having the form

1 _1 3
uoe = (2ug(xp, €x3), € 2uy(xpy, £x3)).
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We recall some classical facts about the Navier—Stokes system, focusing on conditions that imply the
global existence of the strong solution.

The first important result about the classical Navier—Stokes system [Leray 1934] asserted that for any
initial data of finite energy there exists at least one global in time weak solution that satisfies the energy
estimate. This solution is unique in R2, but it is not known to be unique in R3. Leray’s result uses the
structure of the nonlinear terms in order to obtain the energy inequality. The question of regularity of
the weak solutions also remains open.

The Fujita—Kato theorem [1964] gives a partial answer for the construction of global unique solution:
it allows one to construct a unique local in time solution in the homogeneous Sobolev spaces H 2 (R%),
or in the Lebesgue space L*(R?) [Kato 1984]. If the initial data is small compared to the viscosity, that
is, if ||uo||H 1 =cv, the strong solution exists globally in time. This result was generalized by Cannone,
Meyer and Planchon [Cannone et al. 1994] to Besov spaces of negative index of regularity. Those authors
proved that, if the initial data belongs to the Besov space B;};y (R3) and is small in the norm of this
Besov space, compared to the viscosity, then the solution is global in time.

Later, Koch and Tataru [2001] obtained a unique global in time solution for the Navier—Stokes equation
for small data belonging to a more general space of initial data, namely derivatives of BMO functions.

Concerning the methods for obtaining such results, we recall that the existence of a unique, global in
time solution to the Navier—Stokes equation is a standard consequence of the Banach fixed point theorem,
as long as the initial data is chosen small enough in some scale-invariant space (with norm invariant under
the scaling Aru(M*t, Ax)) embedded in Bo_ol’ - (the Besov space), with norm

def 1 A
1/l g sup,og e f .

See [Cannone et al. 1994; Fujita and Kato 1964; Koch and Tataru 2001; Weissler 1980] for proofs in
various scale-invariant function spaces.

These theorems are general results of global existence for small initial data and do not take into
account any algebraical properties of the nonlinear terms in the Navier—Stokes equations. Proving such
results without any smallness assumption or geometrical invariance hypothesis implying conservation of
quantities beyond the scaling is a challenge. Only modest progress has been made in that direction: see
[Chemin et al. 2000; 2006; 2011; Chemin and Gallagher 2006; 2009; 2010; Chemin and Zhang 2007;
Gallagher et al. 2003; Makhalov and Nikolaenko 2003; Raugel and Sell 1993] and references therein.

Here are some cases where large initial data is known to imply global existence of the solution:

For regular axisymmetric initial data without swirl, the Navier—Stokes system has a unique global in
time solution. This result from [Ukhovskii and Iudovich 1968] is based on the conservation of some
quantities beyond the scaling regularity level.

The case of large (in some sense) initial data for fluids evolving in thin domains was first considered
in [Raugel and Sell 1993]. Roughly speaking, the three-dimensional Navier—Stokes system can be seen
as a perturbation of the two-dimensional Navier—Stokes system if the vertical thickness of the domain is
small enough. More generally, a solution exists globally in time if the initial data can be split as vy + wo,
where vg is a two-dimensional divergence-free vector field in L2(Th2) and wq € H> (T3) satisfies

2
|| UO || LZ(ThZ)

woll .1 ex <cv
lwoll 3 s, €XP — 3

H2(T
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The case of initial data with large vortex in the vertical direction (rotug = rotug + 10,0, 1)),
or equivalently the case of rotating fluids, was studied in [Makhalov and Nikolaenko 2003] for periodic
domains and in [Chemin et al. 2000; Chemin et al. 2006] for a rotating fluid in R* or in RZ x (0, 1). When
the rotation is fast enough the fluid tends to have a two-dimensional behavior far from the boundary of
the domain, by the Taylor—Proudman column theorem [Pedlovsky 1979]. For example, when the domain
is R? the fluctuation of this motion is dispersed to infinity and some Strichatz quantities became small
[Chemin et al. 2000], which allow to obtain the global existence of the solution (for ¢ small enough).

An important issue for the Navier—Stokes equations is to make the best possible use of the algebraical
structure of the nonlinear terms. Some results have made crucial use of this structure, and have proved
very fruitful.

The case of Navier—Stokes equations with vanishing vertical viscosity was first studied in [Chemin
et al. 2000], which contains proofs of local existence for large data in anisotropic Sobolev spaces H%*,
with s > % and of global existence and uniqueness for small initial data. One of the key observations
there is that, even if there is no vertical viscosity and thus no smoothing in the vertical variable, the partial
derivative 03 is only applied to the component u3 in the nonlinear term. The divergence-free condition
implies that dszu3 is regular enough to get good estimates of the nonlinear term.

Global existence of the solution for the anisotropic Navier—Stokes system with high oscillatory initial
data was obtained in [Chemin and Zhang 2007].

A different idea, still using the special structure of the Navier—Stokes equation, was used in [Chemin
and Gallagher 2006] to construct the first example of periodic initial data which is big in C~!, and
strongly oscillating in one direction which generate a global solution. The initial data is given by

u(l)v = (Nuh(xh) COS(N)C3), — dth uh(xh) sin(ng,)),

where ||uy|| L2(T?) <C(nN )é. This result was generalized to R3 in [Chemin and Gallagher 2009].

The same authors [Chemin and Gallagher 2010] studied the Navier—Stokes equations for initial data
that varies slowly in the vertical direction in the well prepared case. The well prepared case means that
the norm of the initial data is large but does not blow up when the parameter ¢ converges to zero. We
note that important remarks on the pressure term and the bilinear term were used in this paper in order
to obtain the global existence for large data.

The case of slowly varying initial data in the vertical direction (ell prepared initial data) was recently
studied in [Chemin et al. 2011]. Here the horizontal components have large norm and the vertical com-
ponent has a norm that blows up when the parameter goes to zero. After a change of scale, one obtains
a Navier—Stokes type system with anisotropic viscosity —vA.u, where A, = A, + 82832, and anisotropic
pressure gradient, namely —(V}, p, €293 p). In this equation there is a loss of regularity in the vertical
variable in Sobolev estimates.

To overcome this difficulty one needs to work with analytical initial data. The most important tool
was developed in [Chemin 2004] and consists in making analytical type estimates, and at the same time
to control the size of the analyticity band. This is done by controlling nonlinear quantities that depend
on the solution itself. Even in this situation, it is important to take into account very carefully the special
structure of the Navier—Stokes equations. In fact, a global in time Cauchy—Kowalewskaya type theorem
was obtained in [Chemin et al. 2011]. (Some local in time results for Euler and Prandtl equation with
analytic initial data can be found in [Sammartino and Caflisch 1998].)



98 MARIUS PAICU AND ZHIFEI ZHANG

In [Chemin et al. 2011] the fluid is supposed to evolve in a special domain, Q2 = Th2 x R,. This choice
of domain is justified by the pressure term: the pressure satisfies the elliptic equation Agp = 9;0; (u'u’),
and consequently, V,p = (—=A,)"1V,9; 0 (u'u/). Because A;! converges to A;l, it is important to
control the low horizontal frequencies, in contrast with the case of the periodic torus in the horizontal
variable, where we have only zero horizontal frequency and high horizontal frequencies.

In this paper we investigate the case where the fluid evolves in the full space R3. In that situation,
we are able to solve globally in time the equation (conveniently rescaled in €) for small analytic-type
initial data. To do this, we need to control the low horizontal frequencies very precisely. Note that we
can construct functional spaces where the operator A;lvh (aVyb) is bounded. However, we still need
to impose on the initial data more regularity control on low horizontal frequencies; thus we make the
assumption ug( -, x3) € L2([R§,21) NH> ([RR%). In the vertical variable we need to impose analyticity of the
data. The method of the proof follows closely the argument of [Chemin et al. 2011], but instead to use
pointwise estimates on the Fourier variables, we write an equation with a regularizing term in the vertical
variable and we use energy estimates on anisotropic Sobolev spaces of the form H®* respectively H -2,

Our main result in the case of the full space R’ is the following (for notation see the next section).

Theorem 1.1. Let a > 0 and % > o > 0. There exist positive constants gy and n such that, for any
divergence-free field vy satisfying

def a(D;

D
lvollxi-=llvollxi+e <n, llvollxs = (lle @b

_1
Muoll gos + a2 [|le* P g g-1.1)

and for any ¢ € (0, &), the Navier—Stokes system (NS) with initial data
up = (8% v (xp, £3), £ v (X, ex3))
has a global smooth solution on R>.

We emphasize that we obtain the global wellposedness under a smallness condition which is invariant
by the scaling of the equation, and this is the main motivation of Theorem 1.1.
As mentioned, to prove the theorem we will first transform the system using the change of scale

£ Lo -13
u®(t, xp, x3) = (e20" (1, xp, £x3), €720 (¢, X, £x3))

into a system of Navier—Stokes type, with a vertical vanishing viscosity, that is the Laplacian operator
became —vA,v — £2vd3v and a changed pressure term which became —(V;, p, e23 p)-

Taking advantage of the fact that we’re working in R, we can also consider a different type of initial
data, with larger amplitude but strongly oscillating in the horizontal variables:

L h, —1 _3 3, 1
ug = (725 (e xp, x3), €7 205 (67 o, X3)).

This type of initial data has BO_O{ « horm of the same order as the initial data in the previous theorem. In
order to solve the Navier—Stokes equations with this new type of initial data, we make a different change
of scale,

1

1 3
ut (t, xp, x3) = (e7 20" (6721, e oy, x3), e 720 (e 72, 67 ey, x3))

and we note that the rescaled system that we obtain is exactly the same as in the proof of Theorem 1.1.
Consequently, we obtain:



GLOBAL REGULARITY FOR THE NAVIER-STOKES EQUATIONS 99

Theorem 1.2. Let a > 0 and % > o > 0. There exist positive constants gg and n such that, for any
divergence-free field vy satisfying

lvollx 3 llvollxt+e <n
and any ¢ € (0, &), the Navier—Stokes system (NS) with initial data

Lo, -1 -3 3, -1
uf):(s 2vg (e xp, X3), € 205 (e xh,X3))

has a global smooth solution on R>.

2. A simplified model

We start with an equation already studied in [Chemin et al. 2011], where a complete proof of global well-
posedness is given. For completeness and because we are going to use the method of energy estimates,
we sketch the proof related to the energy estimates. Consider the equation

du +yu+a(D)u?) =0,

where a(D) is a Fourier multiplier of order one. For any function f such that the following definition
makes sense, we define e/P! f = F~! (e‘sIS I f(& )), where f = % f denotes the Fourier transform and %!
denotes the inverse of Fourier transform. Then, if the initial data satisfies

8|D|

e ugllgs < cy with5>0ands>%d,

we have a global solution in the same space. The idea of the method in [Chemin 2004; Chemin et al.
2011] is the following: we want to control certain analytical quantities on the solution, but we must
prevent a decrease in the radius of analyticity of the solution. Introduce 6(¢), representing the loss of
analyticity. We set ®(7, &) = (§ —A0(1))|€] and ue = F ' (e®"9)ii(§)). The function 6(¢) is defined as
the unique solution of the ordinary differential equation

6(t) = luallys, 6(0)=0.

The computations that follow are performed under the condition 6(¢) < §/A (which implies ® > 0). The
equation satisfied by i is

diiig + viie + M (1) [Elie +a(®)e®2) =0.

This contains an extra-regularizing term, since we control a quantity that takes into account the analyticity
of the solution. As 6 approaches 0, we obtain by an energy estimate in H* the inequality

ld 2 2 ; 1 2 2
Eallumllm +yluolly + A0 ID]2us |y < Cla(D)(u ) e, ue) usl.

Following the proof of [Chemin et al. 2011, Lemma 2.1] (which uses the important fact that e®®-¥) is a
sublinear function, and also the classical Bony decomposition [1981]), we get

1
la(D) (U)o, ua)| < Cllus|las|l|D]2uel%s.
Choosing A =4C we obtain

3 3| D —
0(t) = lluo®) g < 2[le’Plugllgse™,
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which, for u#y small enough, gives

3|1D|

0(t) <y 1ePlugllgs <8171

This allows us to obtain the global in time existence of the solution.

3. Structure of the proof

Reduction to a rescaled problem. We seek a solution of the form
def /1 _1
ue(t, %) = (620" (1, xp, £x3), €720 (2, X, £x3)).

This leads to the rescaled Navier—Stokes system

9, v — Apv" —828321)” —i—e%v Vol = —th,

A 1
9,0 — Ayl — 828321)3 +eiv-Vod= —8283(], (RNS
divv =0, )
v(0) = vo(x),

where Ay, défalz + 822 and V,, déf(al, d2). As there is no boundary, the rescaled pressure g can be computed
with the formula

—Ag = e%divh(v -Vv), A=Ay +82832. (3-2)

When ¢ tends to zero, AE_] looks like A;l. Thus, for low horizontal frequencies, an expression of
Vi, A;l cannot be estimated in L2. This is one reason for working in Th2 x R, in [Chemin et al. 2011].
To obtain a similar result in R, we need to introduce the following anisotropic Sobolev space.

Definition 3.1. Let s, 0 € R, o0 < 1. The anisotropic Sobolev space H°* is defined by
H ={f € ¥'®) : || fllnes < o0},

where
def

£ 1o = fR 3 18,177 (1 + 181 | f(E)PdE, & = (&n, &3).

For any f, g € H>®, we set

(f. & os = (1D4I7{D3)° £, D17 (D3)°g) o, (D3) = (1+|Ds )7,

Theorem 3.2. Let a > 0, % > « > 0. There exist two positive constants &) and n such that for any

divergence-free fields vg satisfying
llvollxi-«llvoll x 3+« <1,

and for any ¢ € (0, &9), (RNS,) has a global smooth solution on R>.
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Definition of the functional setting. As in [Chemin et al. 2011], the proof relies on exponential decay
estimates for the Fourier transform of the solution. Thus, for any locally bounded function ¥ on R* x R?
and for any function f, continuous in time and compactly supported in Fourier space, we define

FoeOEF () F, ).

Now we introduce a key quantity we want to control in order to prove the theorem. We define the function
0(t) by

< def
0(t) = —(ellvh Ol g it v Ol ad d+o + V5Ol gt Ao llvg ()l 33 +a)

a
+ IVive (D go.t -« Vave () || ol +e, (3-3)

with 6(0) = 0, and we also define

def
V(1) = [[ve () go i llve () || go. b+,

where
def

(1, §) =a(l —A0(1))(83), (3-4)

for some A that will be chosen later on. We denoted by (&3) = (1 + |&3 |2)% which is a sublinear function.

Main steps of the proaof.

Proposition 3.3. Let s > 0. A constant C exists such that, for any positive A and for any t satisfying
0(t) <1/A, we have

t
1
fo (llezvl (D) 131 + V3 (D) 171 )dT
t
< exp(CO0)[Ie" P vl 1.+ Ca [ GO aud
0

t ! a t
+C/O w(r)(nezvg(r)u%,;,s+||vé(r)||%,;.s)dr+m/0 1950t () 0.d7 |

Proposition 3.4. Let 1 > s > 0. Then there exist C and Ao such that for any A > Ay and for any t
satisfying 6(t) < 1/A, we have

t
e 10, + / Voo (D) 0.d
0

t

! 1 1
< exp(CO ) [ I1e“ P w0, + C / V@ e dr+ 5 | 3@ L.de ]
0 0
Proposition 3.3 will be proved in Section 4, and Proposition 3.4 in Section 5. For the moment, let us
assume that they are true and conclude the proof of Theorem 3.2. As in [Chemin et al. 2011], we use a
continuation argument. For any A > Ag and 7, define

T, ST 0(T) +W(T) < 4n).
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Similar to the argument in [Chemin et al. 2011], 7, is of the form [0, T*) for some positive 7*. Thus,
it suffices to prove that T* = +oc. In order to two propositions, we need to assume that 6(7") < 1/A,
which leads to the condition

4n <

> =

We set

t t

def 1 1

F) & o110, + f Vo (©) o, + - / (63l (O 1210 + 10 @)1 dx.
0 0

From Propositions 3.3 and 3.4, it follows that for all T € J,,
1 r,
Fy(1) < exp(4Cn)(;ne”l’ﬂvou%,_;s + lle P vg |30 + C /0 0(0) v (D)1 30.d7

t l 1o h 2, l 3 2, 2
+4Cn a”gzvcp(f)”f]z»s+a||v<1>(f)||H7~S + lve (D)5, )dT ).
0
Now we choose 1 such that
exp(4Cn) < g, 4Cnexp(4Cn) < .

With this choice of 5, we infer from Gronwall’s inequality that

1
Fu(t) < 2(= e P voll- 1+ 1P uolo, ) < 2lvolle

Taking s = % —aand s = % + o respectively, we obtain

1 1
a™'0(0) + W(0) S2F_,(FE, o (1) < 4luollxd«lvollx ) < 41,

which ensures that 7* = +o0, thus concluding the proof of Theorem 3.2. (]

4. The action of subadditive phases on products

For any function f, we denote by f the inverse Fourier transform of | f |. Let us notice that the map
f+ f preserves the norm of all H%** spaces. Throughout this section, ¥ will denote a locally bounded
function on R x R3 which satisfies the following inequality

V(&) =W, &§—n)+ V(). (4-1)

Before presenting the product estimates, let us recall the Littlewood—Paley decomposition. Choose
two nonnegative even functions x, ¢ € F(R) supported, respectively, in B = {§ € R, |§| < ‘3_‘} and
6={t R, 3 <|& <38} such that

XE+Y e UE)=1 forfeR,
j=0

D e@7E) =1 for&eR\{0).

jez
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The frequency localization operators A;f and S; in the vertical direction are defined by

F @@ |&s)) f) for j >0,

Alf=18f for j =—1,
0 for j < -2,
S' =" (xQI&Df)= Y ALf
/<J 1

The frequency localization operators A}? and S}.’ in the horizontal direction are defined by
Af=F" e EaDf). Stf= Z Ahf o forjez.
/<] 1
It is easy to verify that
1S 3o Y 222 AYAL £117,. (4-2)
j.keZ

In the sequel, we will constantly use the Bony’s decomposition [1981]:

f§=Tg+RYg. 4-3)
with
Tie=) S 1A Rjg=) SjafAjs.
J J
We also use the Bony’s decomposition in the horizontal direction:
fe=Tig+T/g+R"(f g, (4-4)
with

Tig=Y S' fAg. R'(f.9)= > AlfAlg.
j =il

Lemma 4.1 (Bernstein’s inequality). Let 1 < p <g <oo. If f € L? ([Rd), there exists a constant C
independent of f, j such that

supp f C {&] < C27) 1%l < 2 G0y,

supp f < {227 <lgl =2/} = fle =27 sup 198 fllur.
1Bl=lal

1
Lemma 4.2. Lets > 0, o1, 0o < 1 such that o1 + 05 > 0 and % > a > 0. Assume that ay € H° 27 and
by € H°S. Then

. . ‘o 1
I{AYARTD)] 2 + [ AYARRED) | ll2 < Ceju2 =027 lag 1 2,0 1 allaw [ 3o, 1 sa 1Dw | 2

with the sequence (cj ) j kez of positive numbers satisfying

2
ch’k <1.
Jj.k
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Proof. Let us firstly prove the case when the function W is identically 0. Below we only present the proof
of R} b, the proof for T,'b is very similar. Using Bony’s decomposition (4-4) in the horizontal direction,

we write
A;AT(RYD) = ZA AR(SY pady by =" AYAR( T A;,b+T’13/hS;-’,+2a+Rh(S}?,+2a, AYD))
J' 7’

S ) §

Considering the support of the Fourier transform of 7%, aA}b, we have
J'+2

S AVAK(SY,SE_aAy ALD).

J'=j—4 |k —k|<4

Then, by Lemma 4.1,

h AN
Me<C > > ISh oSk jad;ALb| .
J'zj—4 |k'—k|<4

h AN
<C > D IShaSE jalle AL ALD] .
J'’=j—4 |k'—k|<4

We use Lemma 4.1 again to get

h Al k" Al
1S oSk yallze < >0 > NAYALal~<C Y Y 2 [ENZNZ P22

'//<j/+1 k//<k/_2 '//<j/+1 k//<k/_2
=1 2 k// l k
<C Y Z 27"22K | A% Alallz < C20 " a2 1o @l 2oy
//<j +1 k//<k/

from which it follows that
1—o)ky 113 3 A
Iz < C297 ¥ all 2o yoallalZmdea Y. D HALALDIL
J'zj—4 Ik —k|<4

—jsn(l—o1—o)ky 1% 3
< Ccj 2775207 lallZo1-allall 2o LiallDl o . 4-5)

Similarly, we have
H= Y > AVANAYSE bSY,ALa).
J'zi—4 W—k|<4
Then, by Lemma 4.1,
Ml =€ Z Z ”Az’slil’—lbllLEaLi’-Z ”S})’HAZ/QHLQL??
J'=j—4 Ik —k|<4 ; ;

< C2720 K a2 1 lal e g Bl Y Y 27 e
J'Zj—4 k' —k|=4

< Cep 27207 a2 1 flall e, e lIb o, (4-6)
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‘We turn to III. We have

III - Z Z A;)AZ (S;/+2AZ/LZA§/ Ah//b).
J'Zj—4 K K'=k—2
\k/fk”|§l

So, by Lemma 4.1,

Mf.<C > Y 258U ALaAy ALDl 2 o
]/21_4 k’,k”zk72 ‘3 h
|k’—k”|§1

k Ah AN
<c Y Y 2 IS} 2 ALl 2 1AY ALl
J'zj—4 k. k"=k-2
|k/—k//|§1

. 1 1 . .
- l—01—02)k 2 3 - K —k)n—(j'—
<C2720 K a 2 lall e, yealDlgms Y Y 2@t
Jzj—4 K=zk=2

. 1 1
< Cejp 2772070 Ma 12, 1 allalZe, 1Dl s (4-7)
Summing up (4-5), (4-6), and (4-7), we obtain

A —jsn(l—o1—o)ky| .15 i
”AIJJ'A]((Rab)”LZSCCj,kz jspd=e1=e) lall?o) t-all@ll Foy Laa 1Ol o2 .

The lemma is proved in the case when the function W is identically 0. In order to treat the general case,
we only need to notice the fact that

|FLA AL (RaD)]w (§)] < FIA AL (R, :bI1E). O
As a consequence of Lemma 4.2 and (4-2), we have:
Lemma 4.3. Let % >a>0,5 >0,and 01,07 < 1 such that 61 + 0, > 0. Let {61, 62} = {01, 0n}. Then

1 1 1 1
1@b)w |l gorsor-1.s < C(llawl o, 1o llawllZo, e llbwll oz + law |l gos 16wz, 1 b0l 5 1 10)-

5. Classical analytical-type estimates

In this section, we prove Proposition 3.3. In this part, we don’t need to use any regularizing effect from
the analyticity, but only the fact that the e®*:%» is a sublinear function.

Notice that 9;ve + ar6 (1)(D3)vep = (3;v) e, we find from (RNS;) that

vl +ard (1) (D3)vl — Apvlh — 2920l et (- VMg = —Vige,

) 1
d vy +ard(t)(D3)vy, — Apvg — 20303 + 62 (v- Vv)o = —£2d3q0,
div Vp = 0,

v (0) = e“P3)yg (x).

(5-1)
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Step 1. Estimates on the vertical component vfb. Noting that 6(r) > 0, we get from the second equation
of (5-1) that
14
Sdr || v (D71 + I VAV O34 + led3v5 (D117,

< _¢2 (" Vi), vq))H,%,s +87((U3dthvh)q>, U?D)H,%.S — (8390, vé)H,%

0 VI N

(5-2)

Here we used the fact that divv = 0, so v- Vv3 = v" - V,u3 — v3div,v".

For 11, an application of Lemma 4.3 gives
Il < &2 [ (v3divs v i3 |
| < &2 | (v divyv )<1>||H*§3||U<1>||H**°
1
3 3
1o VRVG 1 20 ) 103 14

< CODNvallF-1s + 7652 Vave 0. + 15 1V 74 (5-3)

1 1
<Ce? (||vq>||i, ||vq>||H7 Lta VAV o + l0g 1l a4 ||thq>||fq

For I, we get by integration by parts that

1 . 1 def
[=¢2 ((dlvhvhv3)q>, vfb)H,%,s +e2 ((v v)o, th(b) LEL L.
As in (5-3), we have
Ll < COD gl -1 s + 1o5all Vave 3. + 1510 175 s (5-4)
and by Lemma 4.3,
1
Ll <2 |V llm-3s 1 Vavglla-}
< Cot (I it 103 120 4o 103120 1o+ 10 120 4o 10120 1o 0B M) I VAV
= o lH2 1Yol o, 3o IV Il 0, 5+ ol o t—e Vo ll o L+a IV H3» hVellH-
< CW @) (ellvg s + gl i) + 1l Vava -1 (5-5)
Now, we turn to the estimates of the pressure. Recall that
—Aep=2(3:0;(v'v7) + 805 (v v?) — 203 (v div ")),
Here and in what follows the indexes i, j run from 1 to 2. Thus, we can write p = p' + p* + p>, with
P =62 (=A) 199w, pP=er(—A) 00300, pP=—2e2(—A) B0 div "), (5-6)
Integrating by parts, we get
(93P, Vo) -t = —6(Pg, £3v8) -4 < C&% | pg -1 + 15160503 17 1.,
which together with the fact that the operator 9;9;(—A ¢)~!is bounded on H°* together with Lemma 4.3
implies that
2 B3Pgs Vo) - = CX (V" @ V"ol 1 + 15518305 13- 1.
< CE Vg 17 s 0§ 11 03— 105l 0. 440 + 755 1€0303 171
< Ce2W)e v lI3 ) s + o5 l€d305 1F-1 . (5-7)
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For the term containing p,, we get by integration by parts that
1 _ ,
(03P, Ve s = —€2 (6205 (—Ae) T (V1) 0, Bivg) o1
Using the fact that (€33)2(—A,)~ ! is bounded on H** together with Lemma 4.3, we then have

20 2 3 h
£2(83p%, v3) -bo < Ce2 (WMo ll -4+ Vi I~}

< CY () (ellvgllF 1 + ||v¢||H;s) + ﬁuv;,vén%,_%.x. (5-8)

For the last term, coming from p3, we use again the fact that (93)%(—A,)~! is bounded on H’* and
obtain

2 3 .3 1 34: h 3
(3P Vp)H-1s < Ce2|(Vdivv) el g-1sllvglla-1s
; 32 1 hoy2 1 32
<COMNvaplig-Ls + 150a 1 Vavellgos + 1o5llve lzds- (5-9)

Summing up (5-2)~(5-5) and (5-7)~(5-9), we obtain
D3OI 1 + 301
PRIV AR O NEls
< COONGIT-1s + CYDO (NG 1s + 105 117) + 5al Vivg .. (5-10)
where we used the equality ||th<1>||2 = ||U<D”H2 .

Step 2. Estimates on the horizontal component vé’,. From the first equation of (5-1), we infer that

; jt leZvly (D131 + 162 Vivh (D131 + elledsvy ()11
—8((1) Vvh)cp,ezvé’))H 1s— (th¢,v§,)H L
= (5-11)
We rewrite I as
I= —8((1) thh)cp,szvé’,)H Ls 8((1)3831)/1)(1;,8%1)2)11,%TdifI] +1,.
An application of Lemma 4.3 gives
L] < ell 0" V"ol g-tslle vl -1
< Co(Ivh Iz 11 o Vbl e 1930 s+ 0 ik VR0 201 VRV 20 1) 20l b
< cé(z)||e%v{},||§,,%,s + 155 Va7, + mnsiv@nf,%_s. (5-12)

For I, we use integration by parts and divv =0 to get

L=- ((lehU vh)<1>,82vg>)H”s ((U U3)<I>782<983Uq>) 1 —Izl—l-Izz

As in (5-12), we have

5 Lop2 1 hoy2 1 Lop2
|| < COM)lle2vg -1 + 155¢l Vavgllgos + 1o5l1€2 Ve llz L, (5-13)
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and by Lemma 4.3,
3.1 i h
[122] < ||(v7v )<I>||H*%'582||883U<1>”H 3
hoys 3 1 h
< C(Ilvgll gos |qu>||H7 Wall%ll,ﬁ Lta + ||U<1>||H0 L llvgl Zo dia Vgl ads)e2 ledsvgll -1

< CadO I 130, + CWOIv3 I3 + o5 1030 - (5-14)

To deal with the pressure, we write p = p! + p + p>, with p', p?, p? defined by (5-6). Using the
boundedness of the operator 9;9; (—A.) ' on HOS together with Lemma 4.3, we have

1 .h -1 i L. h
e(ViPp, Vo) H-4s = —e((—=Ae)™ 0;0; (V') o, £2divyvg) g-1.s
h h 1 h
<Ce|(v ®v )<1>||H—%xIISZth@pIIH—l
<C82||v¢I|HoLa||vq>llHoWIIS v¢||st||82thq>||H

< Cxp(t)ngzvq)n,ﬁx + mlls Vvl 13-4, (5-15)
For the term coming from p,, we integrate by parts to get
_ i 1
e(ViPg: Vo) r-bs = —(£0i93(—A0) ™ (V' v)) g, £2div 4G L
then note that £939; (—A,)~! is bounded on H%*. We get, by Lemma 4.3,
1
e(Vaph, v 1o < Cl (0 "ol -4 182 Vavlh |l g1
. 1
< Cab(®)|[vh 1130, + CEDO 031171 + 7u511€2 Vv 1 F-1.0. (5-16)
Similarly,
e(Vipa, Vi) gL
. 1
< Cll(*div ") o | -1 lle2vf | -4
3 % j h % % h 1
< (1131 1= 10121 11a I VRV ros + 03 115 s ||vhv¢||,,0.%_a VRV 120 1 1a) 182 VG Il -
< COWlle2 vl 13-y + 1yl Vavh 120, + 1 03134 (5-17)
Summing up (5-11)—(5-17) yields
d ., 1 1
S 1ET v NI -1 + 120G (113,35
<C9(t)(||82v¢||H +a”Uq>||Hoy)
1
+CU O (IlopllF1s + le2vblF10) + mall Vavh i3, + s5llvaliF s, (5-18)

Now we are in a position to prove Proposition 3.3. Combining the energy estimate (5-10) with (5-18),
we obtain

d 1 1
(120G O 174+ e OIF-1) + (le2ve O IF 4 + 105 (O 17,3.)
= COD(le2vh 13-4+ 103 15-1.) + Caf OV 0,

1 B2
C‘I’(t)(llszv@HHf%,x +llval7s) + 15al Vave 0.
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From this and Gronwall’s inequality, it follows that
fd o 2 3 2
||82vq>(t)||H S PG / (Ie2vg (O34 + vg (D)7 4.)dT
0
t t t
o . 1
<exp(c [ dmar) (ne“w”vou%,_;,s +a [ @B +C [ vt @i
0 0 0
t
+ 13 (O3)dT + 5a / ||vhv$(r>||§,o,sdr).
0
This finishes the proof of Proposition 3.3. ]

6. Regularizing the effect of analyticity

Let’s now prove Proposition 3.4. Here we will encounter two kinds of bad terms, where we lose a
vertical derivative. The first one is (v3330")o and the second term comes from —V, p. In this last
term, we really lose a vertical derivative. To compensate this loss, we use the divergence-free condition
(33u® = —divj, u") and more important, the fact that the equation contain an extra-regularizing term
given by the analyticity of the solution.

Step 1. Estimates on the horizontal component vé‘,. Let us recall that vg verifies the equations
9Vl +ard () (D3)vh — Apvh — e2020" +e2(v- Vol)p = —Vigo.

Note that § > 0, we perform an energy estimate in H%* to obtain

1d 2 h 2
3 — 06 3j0: +ar0 @) Vg l130.1 + VAV 0. + 160305 1 0.

1
<e2((W" @ V"), Vivh) os — 2030300, ) o — (Vi po, V) g0

ol I O ) (6-1)

We get by Lemma 4.3 and interpolation that

L h h h
I < Ce2||(v" @ v )|l gos [ Vavg Il gos

< Cevgllz s -V 3y seallVGm s VAV I o

h
< Cellvpllut rallv ||H1 ‘+a||v<1>||H2v-|-10()||th<1>||H0v
hoys i i 1 B2
SCSHU@”;{O,%—a”UcD” 0, +a||thq>||Hoﬁa||thq>|| 0.1 +a”v&>“H0»°‘”v&>“Hlvs+m”vth>”H0,x
b2
S CY(@)lvgllys + Ce(l)”Uq;”Ho.s m”vhvcp”HO,s- (6-2)

To estimate II, we use Bony’s decomposition (4-3) to rewrite it as

1 1 def
= —52(03(T)v3)a, V) gos — &2 (33(RL,V" )0, V) yos =11 + 1.
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From the proof of Lemma 4.2, it is easy to find that

2| < C|[| D3> (Rvsvh)d>||H—* 1 D312 Dy 2 b | o

1 1
< ClIvR I3 30 0321 eIVl 00+ V" | o
1
< Caf DIV 13011 + 111 Ve 130, (6-3)

Due to div v = 0, we rewrite II; as
1 . 1 def
I = £2 (T, divy v")a, vg) pos — &2 (T, 07 0, V) pos = Iy + 1o
Using Lemma 4.2 and interpolation, we have
i1 <82||( leh v )<I>||H‘* A

< Cet ol 1y Vb I2 3 1 VA0l o [0 ks
< CY OG5 + CONNVG 1700 + 1051 Vave 50, - (6-4)
From the proof of Lemma 4.2, and using the fact that s < 1, we can conclude that
izl < Cllvg st Vg it 1Ver" lns
< C||vq>||HoA+2 ||vq>||H %_all%lle Ll Vev" [ o
< Cab ()1 1 30.+3 + 10511 Ver" 30, (6-5)

We next turn to the estimate of the pressure. Recall that p = p' + p? + p? with p!, p2, p? defined by
(5-6). Using the boundedness of (—A)"19;0 ; on H?* together with Lemma 4.3, we get

(VP V) s = —£2 (= Ag) ' 9:0; (' v ), div vh) o
< Ce2 W' @ V"ol os | Vavlhl o
h 2 o h 2 1 h 2
< CUDI 131, + COONVEIZ 0, + 1a5 11 VaVE 1550, (6-6)
Notice that 0,0 j(—Ag)_1 is bounded on H*. Exactly as in the estimate of II, we obtain
(Vi P Vo) gos < CUD 051510 + CODO NG 130, + Cab) VG 150051 + 70511 Vv 1305- (6-7)

We write
_1 1 _ _1 .
Vips = —283|D3172 (V| Dyl2 e D3| 2 (= Ap) ™) | Dy |72 (v div 0");

thus,
3 h 1 1 —1 -1 3 h 1 n
(ViPo» vg) mos = —2((ValDal2 e D3] (—Ag) ™) |Dy| ™2 (v div 40", 03(D3) ™ 2vg,) oo
Note that Vthh|%|£D3|%(—A8)_1 is a bounded operator on H?*. Thus we get, by Lemma 4.3,

(Vi P, V) pros
1 . _1
<C|||Dh|—z<v3d1vhvh)||Hm||ag<Dz> 20 || o

3 h
<C(||Uq>||H 1oV 173 11 VAVG L o + 0g Il a4 IIthq>||HoLa||thq>IlHo o) 10" N o+

< Cab D110+ + 1551 Vave 0. + 050 103154 (6-8)
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Summing up (6-1)—(6-8), we get by taking A big enough that
d ) B
Envé(r)nzas + VRV D130, < COONVEI10, + CYOIVEIZ 0, + 550 Vg7 ts. (6-9)

Step 2. Estimates on the vertical component vf’l,. Recall that vfb satisfies
311% + )»aé(t)(Dg)v?D — Ahv?b - 828321)(31) + 8%(1) Vod)e = —8283q¢.

We perform an energy estimate in H%* to obtain

oy By + 19003 0, + 60503
< —e2 (V" Viv))a, v3) pos + €2 (W3div "), V) gos — £33 P, V) o
= W ) (6-10)
Using Lemma 4.3 and interpolation, we have
1] < Ce (0" VivHo -t 03 llar s

Cez (Ilvh 3 hois AV/RTE N PP IR v AT, 2 \V/RTE 3 31,1
<Ce2(lvpllft i wllvellf tve IVaVG I Hos + gl a5 VRV 1 20 1o I VUG 1 201 se )1V T 35
2°2 2'2 HY?2 HY2

< CY D)ol + CODlvolos + 1051 Vavell 5. (6-11)

and similarly,
1 .
| < Ce2||(v3div v g |l -t V3 1 ds
< CUOv3113, + CODNVRIZ 0, + 1551 Vive 30, (6-12)

Using the decomposition (5-6), we can similarly obtain
| < CW (O [voll%, + CODNvell0, + 1u51 Vive 2, (6-13)
Summing up (6-10)—(6-13), we obtain
d .
o 03 13,05 + 1VAV 130, < CEDOva 1710 + COO V0130, + 2511 ViV 150, - (6-14)
Now we combine (6-9) with (6-14) to obtain
d . 1
Jolvelho +1Vivelfo. < COOIvellyn, + CYOIvelly s + 1o 10allji
From this and Gronwall’s inequality, we infer that

t
e ()10, + / V00 (0) 0. de
0

t t t
. . 1
<exp(C /0 9(r)dr)(||e P00 + fo V(D) lve (D) l3.dT + 15— /0 ||vé<r)||%1;,xdr>,

This finishes the proof of Proposition 3.4. ]
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