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WELL-POSEDNESS OF THE STOKES-CORIOLIS SYSTEM
IN THE HALF-SPACE OVER A ROUGH SURFACE

ANNE-LAURE DALIBARD AND CHRISTOPHE PRANGE

This paper is devoted to the well-posedness of the stationary 3D Stokes—Coriolis system set in a half-space
with rough bottom and Dirichlet data which does not decrease at space infinity. Our system is a linearized
version of the Ekman boundary layer system. We look for a solution of infinite energy in a space of
Sobolev regularity. Following an idea of Gérard-Varet and Masmoudi, the general strategy is to reduce the
problem to a bumpy channel bounded in the vertical direction thanks to a transparent boundary condition
involving a Dirichlet to Neumann operator. Our analysis emphasizes some strong singularities of the
Stokes—Coriolis operator at low tangential frequencies. One of the main features of our work lies in
the deﬁnli/tion of a Dirichlet to Neumann operator for the Stokes—Coriolis system with data in the Kato
space H,

uloc*

1. Introduction

The goal of the present paper is to prove the existence and uniqueness of solutions to the Stokes—Coriolis

system
—Au+esxu+Vp=0 ing,
divu =0 in Q, (1-1)
ulr = uo,

where

Qi=xeR:x3>00y)), I'=0Q={xecR:x3=w())

and w : R — R? is a bounded function.

When o has some structural properties, such as periodicity, existence and uniqueness of solutions are
easy to prove: our aim is to prove well-posedness when the function o is arbitrary, say w € W (R?),
and when the boundary data ug is not square integrable. More precisely, we wish to work with ug in a
space of infinite energy of Sobolev regularity, such as Kato spaces. We refer to the end of this introduction
for a definition of these uniformly locally Sobolev spaces Lﬁloc, Hj .-

The interest for such function spaces to study fluid systems goes back to [Lemarié-Rieusset 1999;
2002], in which existence is proved for weak solutions of the Navier—Stokes equations in R? with initial
data in L2, ..
intense research. Without being exhaustive, let us mention that:

These works fall into the analysis of fluid flows with infinite energy, which is a field of
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Cannon and Knightly [1970], Giga, Inui, and Matsui [Giga et al. 1999], Solonnikov [2003], Bae
and Jin [2012] (local solutions), and Giga, Matsui, and Sawada [Giga et al. 2001] (global solutions)
studied the nonstationary Navier—Stokes system in the whole space or in the half-space with initial
data in L* or in BUC (bounded uniformly continuous).

Basson [2006] and Maekawa and Terasawa [2006] studied local solutions of the nonstationary
Navier—Stokes system in the whole space with initial data in Lfl’] oc SPAces.

Giga and Miyakawa [1989], Taylor [1992] (global solutions), and Kato [1992] studied local so-
lutions to the nonstationary Navier—Stokes system, and Gala [2005] studied global solutions to a
quasigeostrophic equation with initial data in Morrey spaces.

Gallagher and Planchon [2002] studied the nonstationary Navier—Stokes system in R? with initial

data in the homogeneous Besov space B,% {Ir_l.

Giga et al. [2007] studied the nonstationary Ekman system in Ri with initial data in the Besov space
Bgo’l,a([l%z; LP(Ry)) for 2 < p < 0o; see also [Giga et al. 2006] (local solutions) and [Giga et al.
2008] (global solutions) on the Navier—Stokes—Coriolis system in R3, and [Yoneda 2009] for initial
data spaces containing almost-periodic functions.

Konieczny and Yoneda [2011] studied the stationary Navier—Stokes system in Fourier—-Besov spaces.

David Gérard-Varet and Nader Masmoudi [2010] studied the 2D Stokes system in the half-plane

172

above a rough surface with H ;. boundary data.

Alazard, Burq, and Zuily [Alazard et al. 2013] studied the Cauchy problem for gravity water waves
with data in H_ ; in particular, they studied the Dirichlet to Neumann operator associated with the
Laplacian in a domain Q = {(x, y) € RI*!: p*(x) < y < n(x)}, with H'/?

uloc

boundary data.

Despite this huge literature on initial value problems in fluid mechanics in spaces of infinite energy, we

are not aware of any work concerning stationary systems and nonhomogeneous boundary value problems

in Ri. Let us emphasize that the derivation of energy estimates in stationary and time dependent settings

are rather different: indeed, in a time dependent setting, boundedness of the solution at time ¢ follows

from boundedness of the initial data and of the associated semigroup. In a stationary setting and in a

domain with a boundary, to the best of our knowledge, the only way to derive estimates without assuming

any structure on the function w is based on the arguments of Ladyzhenskaya and Solonnikov [1980] (see

also [Gérard-Varet and Masmoudi 2010] for the Stokes system in a bumped half-plane).

In the present case, our motivation comes from the asymptotic analysis of highly rotating fluids near a

rough boundary. Indeed, consider the system

—eAu® + éeg xu®+Vp®=0 inQ°,

divut =0 in QS, (1_2)
u®lpe =0,

u®|y=1 = (Vp, 0),
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where

Qi ={xeR:eo(x,/e) <x3<1} and T?:=9Q°\{x3=1}.

Then it is expected that u® is the sum of a two-dimensional interior flow @™ (x3), 0) balancing the rotation
with the pressure term and a boundary layer flow B (x /¢; x},), located in the vicinity of the lower boundary.
In this case, the equation satisfied by uBL is precisely (1-1), with ug(yp; xp) = —(u'™(x,), 0). Notice
that x;, is the macroscopic variable and is a parameter in the equation on P, The fact that the Dirichlet
boundary condition is constant with respect to the fast variable yj, is the original motivation for study of
the well-posedness of (1-1) in spaces of infinite energy, such as the Kato spaces H .

The system (1-2) models large-scale geophysical fluid flows in the linear regime. In order to get a
physical insight into the physics of rotating fluids, we refer to the books [Greenspan 1980] (rotating fluids
in general, including an extensive study of the linear regime) and [Pedlosky 1987] (focus on geophysical
fluids). Ekman [1905] analyzed the effect of the interplay between viscous forces and the Coriolis
acceleration on geophysical fluid flows.

For further remarks on the system (1-2), we refer to Section 7 in the book [Chemin et al. 2006] by
Chemin, Desjardins, Gallagher, and Grenier, and to [Chemin et al. 2002], where a model with anisotropic
viscosity is studied and an asymptotic expansion for u® is obtained.

Studying (1-1) with an arbitrary function w is more realistic from a physical point of view, and also
allows us to bring to light some bad behaviors of the system at low horizontal frequencies, which are
masked in a periodic setting.

Our main result is the following.

Theorem 1. Let o € WI(R?), and let up, € H,
U, € HY/? (R)2 such that

uloc

(R)2, ug3 € H}

ulOC([Riz). Assume that there exists

uo,3 — Vpw -ugp = Vi - Up. (1-3)
Then there exists a unique solution u of (1-1) such that

Sup [lull g1 ((+10.12)x (- 1.apngy < o0 foralla >0,
lez?

o0
sup Zf / IVul? < 0o
2 2
lez? [ It Jio

lor|=q

for some integer q sufficiently large, which does not depend on w or ug (say g > 4).

Remark 1.1. « Assumption (1-3) is a compatibility condition, which stems from singularities at low
horizontal frequencies in the system. When the bottom is flat, it merely becomes uo 3 = V- Uj,. Notice
that this condition only bears on the normal component of the velocity at the boundary: in particular,
if ug - njr = 0, then (1-3) is satisfied. We also stress that (1-3) is satisfied in the framework of highly
rotating fluids near a rough boundary, since in this case ug 3 = 0 and ug j is constant with respect to the
microscopic variable.
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» The singularities at low horizontal frequencies also account for the possible lack of integrability of the
gradient far from the rough boundary: we were not able to prove that

(0.¢]
sup / / |Vu|2 < 00,
tezz J1 Ji40,11

although this estimate is true for the Stokes system. In fact, looking closely at our proof, it seems that
nontrivial cancellations should occur for such a result to hold in the Stokes—Coriolis case.

» Concerning the regularity assumptions on w and uy, it is classical to assume Lipschitz regularity on the
boundary. The regularity required on uo, however, may not be optimal, and stems in the present context
from an explicit lifting of the boundary condition. It is possible that the regularity could be lowered if a
different type of lifting were used, in the spirit of [Alazard et al. 2013, Proposition 4.3]. Let us stress as
well that if w is constant, then Hull/ozC regularity is enough (cf. Corollary 2.17).

The same tools can be used to prove a similar result for the Stokes system in three dimensions (we
recall that [Gérard-Varet and Masmoudi 2010] is concerned with the Stokes system in two dimensions).
In fact, the treatment of the Stokes system is easier, because the associated kernel is homogeneous and
has no singularity at low frequencies. The results proved in Section 2 can be obtained thanks to the Green
function associated with the Stokes system in three dimensions; see [Galdi 1994]. On the other hand, the
arguments of Sections 3 and 4 can be transposed as such to the Stokes system in three dimensions. The
main novelties of these sections, which rely on careful energy estimates, are concerned with the higher

dimensional space rather than with the presence of the rotation term (except for Lemma 3.2).

The statement of Theorem 1 is very close to one of the main results of the paper [Gérard-Varet and
Masmoudi 2010], namely, the well-posedness of the Stokes system in a bumped half-plane with boundary
data in Hul]()i([R{). Of course, it shares the main difficulties of [Gérard-Varet and Masmoudi 2010]: spaces
of functions of infinite energy, lack of a Poincaré inequality, irrelevancy of scalar tools (Harnack inequality,
maximum principle) which do not apply to systems. But two additional problems are encountered when

studying (1-1):

(1) Equation (1-1) is set in three dimensions, whereas the study of [Gérard-Varet and Masmoudi 2010]
took place in two dimensions. This complicates the derivation of energy estimates. Indeed, the latter are
based on the truncation method by Ladyzhenskaya and Solonnikov [1980], which consists more or less in
multiplying (1-1) by xxu, where x; € C680([Rd ~1) is a cut-off function in the horizontal variables such
that Supp xx C By+1 and xx = 1 on By, for k € N. If d = 2, the size of the support of V y; is bounded,
while it is unbounded when d = 3. This has a direct impact on the treatment of some commutator terms.

(2) Somewhat more importantly, the kernel associated with the Stokes—Coriolis operator has a more
complicated expression than the one associated with the Stokes operator (see [Galdi 1994, Chapter IV]
for the computation of the Green function associated to the Stokes system in the half-space). In the case
of the Stokes—Coriolis operator, the kernel is not homogeneous, which prompts us to distinguish between
high and low horizontal frequencies throughout the paper. Moreover, it exhibits strong singularities at low
horizontal frequencies, which have repercussions on the whole proof and account for assumption (1-3).
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The proof of Theorem 1 follows the same general scheme used in [Gérard-Varet and Masmoudi 2010]
(this scheme has also been successfully applied in [Dalibard and Gérard-Varet 2011] in the case of a Navier
slip boundary condition on the rough bottom): we first perform a thorough analysis of the Stokes—Coriolis
system in R, and we define the associated Dirichlet to Neumann operator for boundary data in HU]I{)ZC. In
particular, we derive a representation formula for solutions of the Stokes—Coriolis system in R3 , based on
a decomposition of the kernel which distinguishes high and low frequencies, and singular/regular terms.
We also prove a similar representation formula for the Dirichlet to Neumann operator. Then we derive an
equivalent system to (1-1), set in a domain which is bounded in x3 and in which a transparent boundary
condition is prescribed on the upper boundary. These two preliminary steps are performed in Section 2.
We then work with the equivalent system, for which we derive energy estimates in HJ o this allows us
to prove existence in Section 3. Eventually, we prove uniqueness in Section 4. The appendices gathers
several technical lemmas used throughout the paper.

Notation. We will be working with spaces of uniformly locally integrable functions, called Kato spaces,
whose definition we now recall; see [Kato 1975]. Let © € (680([R§d) be such that Supp ¥ C [—1, 14,9 =1
on [—1/4,1/4]¢, and
> ud(x)=1 forallxeR?, (1-4)
kezd

where T1; is the translation operator defined by 7 f (x) = f(x — k).
Then, for s > 0, p € [1, 00),
L RY:={uell

loc

RY) : sup [[(w?)ull Ly ey < 00},
kezd

HooRY) = {u € H, (RY) : sup | (vt )il sty < oo}
keZ¢
The space H;), . is independent of the choice of the function ¥; see [Alazard et al. 2013, Lemma 3.1].
We will also work in the domain % := {x € R?: w(x},) < x3 < 0}, assuming that w takes values in
(—1, 0). With a slight abuse of notation, we will write

lullzr (v = sup [(md)ullLrqr),
kez?

sup || () ull gs vy,
kez?

el gz,

uloc

(CRE

where the function ¥ belongs to <68°([R2) and satisfies (1-4), Supp @ C [—1, 112, 9 =1 on [—1/4, 1/4]?,
and HS, (Q°) ={u € HS (Q"): el g5, vy < 00}, LP (@) ={ue Ll (Q:|ul L7 (@b < OOk
Throughout the proof, we will often use the notation |V7u|, where g € N, for the quantity

> IVeul,

aeNd
ler|=q

where d = 2 or 3, depending on the context.
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2. Presentation of a reduced system and main tools

Following an idea of Gérard-Varet and Masmoudi [2010], the first step is to transform (1-1) so as to work
in a domain bounded in the vertical direction (rather than a half-space). This allows us eventually to
use Poincaré inequalities, which are paramount in the proof. To that end, we introduce an artificial flat
boundary above the rough surface I', and we replace the Stokes—Coriolis system in the half-space above
the artificial boundary by a transparent boundary condition, expressed in terms of a Dirichlet to Neumann
operator.

In the rest of the article, without loss of generality, we assume that supw =: @ < 0 and infw > —1,
and we place the artificial boundary at x3 = 0. We set

QP ={xeR:w(xy) <x3 <0},
3= {x3 =0}.
The Stokes—Coriolis system differs in several aspects from the Stokes system; in the present paper, the

most crucial differences are the lack of an explicit Green function, and the bad behavior of the system at
low horizontal frequencies. The main steps of the proof are as follows:

(1) Prove existence and uniqueness of a solution of the Stokes—Coriolis system in a half-space with
boundary data in H'/?(R?).

(2) Extend this well-posedness result to boundary data in Hull/ozc(le).

(3) Define the Dirichlet to Neumann operator for functions in H 1/2(R?), and extend it to functions in

HY/?(R?).

uloc
(4) Define an equivalent problem in ©”, with a transparent boundary condition at ¥, and prove the
equivalence between the problem in ©” and the one in .

(5) Prove existence and uniqueness of solutions of the equivalent problem.

Items (1)—(4) will be proved in the current section, and (5) in Sections 3 and 4.

2A. The Stokes—Coriolis system in a half-space. The first step is to study the properties of the Stokes—
Coriolis system in R3, namely,
—Au+e3xu+Vp=0 in Ri,
divu =0 in R3, (2-1)
U|x3=0 = Vo.
In order to prove the result of Theorem 1, we have to prove the existence and uniqueness of a solution u
of the Stokes—Coriolis system in H,._(R3) such that, for some ¢ € N sufficiently large,

o0
sup/ / IV9u|? < oo.
lez? J1+(0,1)2 J1

However, the Green function for the Stokes—Coriolis is far from being explicit, and its Fourier transform,
for instance, is much less well-behaved than that of the Stokes system (which is merely the Poisson
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kernel). Therefore such a result is not so easy to prove. In particular, because of the singularities of the
Fourier transform of the Green function at low frequencies, we are not able to prove that

x
sup/ / |Vu|2 < 00.
lez2 J14+(0.1)2 J1

 We start by solving the system when vy € H'/?(R?).
Proposition 2.1. Let vo € H 1/2(R%)3 be such that

1
fR lina©P de <oc. (2-2)

Then the system (2-1) admits a unique solution u € HILC(Ri) such that

f IVu|? < co.
RS

Remark 2.2. The condition (2-2) stems from a singularity at low frequencies of the Stokes—Coriolis
system, which we will encounter several times in the proof. Notice that (2-2) is satisfied in particular
when vg 3 =V, - V), for some V, € H 1/2(R%)2, which is sufficient for further purposes.

Proof. Uniqueness. Consider a solution whose gradient is in Lz(Ri) and with zero boundary data on
x3 = 0. Then, using the Poincaré inequality, we infer that

a a
f |u|25caf/ VP < oo,
0 JR2 0 JR?

and therefore we can take the Fourier transform of u in the horizontal variables. Denoting by £ € R? the
Fourier variable associated with x;, we get
(112 = 8)iuy + ttj; +i&p =0,
(&> = 83)it3 4 93 p =0, (2-3)
i& iy + 3313 =0,
and

Ulxs=0 =0.
Eliminating the pressure, we obtain
(1€1> = 05)%ity — 035~ ity = 0.

Taking the scalar product of the first equation in (2-3) with (€+,0) and using the divergence-free condition,
we are led to
(&1 — 83)%ii3 — 833 = 0. (2-4)

Notice that the solutions of this equation have a slightly different nature when & # 0 or when £ = 0 (if
& =0, the associated characteristic polynomial has a multiple root at zero). Therefore, as in [Gérard-Varet
and Masmoudi 2010], we introduce a function ¢ = @(§) € CGSO([R{Z) such that the support of ¢ does not
contain zero. Then git3 satisfies the same equation as i3, and vanishes in a neighborhood of & = 0.
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For & # 0, the solutions of (2-4) are linear combinations of exp(—Xx3) (with coefficients depending
on &), where (Ax)1<k<¢ are the complex valued solutions of the equation

02— g +22=0. (2-5)

Notice that none of the roots of this equation are purely imaginary, and that if A is a solution of (2-5), so
are —X, A and —X. Additionally, (2-5) has exactly one real-valued positive solution. Therefore, without
loss of generality, we assume that A, A», A3 have strictly positive real part, while A4, A5, A¢ have strictly
negative real part, and A € R, X = Az with I(h) > 0, I(A3) < 0.

On the other hand, the integrability condition on the gradient becomes

fw (EP1aGE, x3)* +195(E x3)|%) d& duxs < 0o.

We infer immediately that i3 is a linear combination of exp(—Agx3) for 1 <k < 3: there exist

A:RP = € fork=1,2,3
such that 3
Q(E)i3(E, x3) = ) Ag(E) exp(—Ax(£)x3).
k=1
Going back to (2-3), we also infer that

3
QEE (8, x3) = —i ) i (§) A (&) exp(—hx (€)x3),

k=1 (2-6)

3 2_32y2
w(é)é*ﬁh(s,m:izw

k=1

Ar (&) exp(—Ak(§)x3).

Notice that, by (2-5),

2 _52y2 A
BF =) M S fork=1,2,3.
Ak &12 — At
Thus the boundary condition i|,,—o = 0 becomes
A1)
M) | A2(8) | =0,
A3(§)
where
1 1 1
_ M Ao A3
(1517 =AD* (517 =2D)* (67 =23)°
M Ao A3

Lemma 2.3. detM = (A1 —A) (A2 —A3) (A3 — A1) (|E] + A1 + A2+ X3).
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Since the proof of the result is a mere calculation, we have postponed it to Appendix A. It is then clear
that M is invertible for all £ # 0: indeed, it is easily checked that all the roots of (2-5) are simple, and we
recall that A1, A, A3 have positive real part.

We conclude that A} = Ay = A3 =0, and thus @(§)u(&, x3) =0 for all ¢ € C68"([R2) supported far
from £ = 0. Since 7 € L*(R? x (0, a))? for all a > 0, we infer that & = 0.

Existence. Now, given vy € H'/>(R?), we define u through its Fourier transform in the horizontal variable.
It is enough to define the Fourier transform for & # 0, since it is square integrable in £. Following the
calculations above, we define coefficients A, Ay, A3 by the equation

Ai(§) Uo,3
ME) | A& | = i& Do for all £ # 0. (2-7)
A3(§) —i&+- Do

As stated in Lemma 2.3, the matrix M is invertible, so that A, A, A3 are well defined. We then set

3
i3(8, x3) = ) Ap(E) exp(—h (€)x3),
k=1 2-8)
(6P =22

- sl> exp(—Ax (§)x3).
k

.3
. i
(&%) = o > Ak@)(—xk(s)s +
k=1
We have to check that the corresponding solution is sufficiently integrable, namely,

| Pt e xo) + i, x0)P) dé da < o0,
- 2:9)
f} (1& P13 (&, x3)I> + [83i23 (. x3)|) dE dx < 0.

+

Notice that by construction, d3i3 = —i& - i1, (divergence-free condition), so that we only have to check
three conditions.

To that end, we need to investigate the behavior of Ay, Ax for & close to zero and for § — oco. We
gather the results in the following lemma, whose proof is once again postponed to Appendix A:

Lemma24. o As& — o0, we have
1 _5
A =& - 1IEIT3 4+ O(IE]73),

j? i 5
Ay =8 = S [E173 + O(E1),

as =& — %m—% +0(E D),

where j = exp(2im/3), so that

A1(§) ] 111 00,3
M) [ =7 |1 72| | 2081 GE - Don = IE1D03) + O o)) | - (2-10)
A3 (&) 1% j — &7 V3igL Do + O(lDol)
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o As & — 0, we have
=6+ O0(E),
A =L 08,
A3 =e AL 0EP).

As a consequence, for & close to zero,

A1(§) = D0,3(8) — SV2(i& - Do + & 004 + €1D03) + OUEP Do (E)]),
Ar(§) = 3 (e™7E o+ i E Do + 1€1D0,3) + O(IEP[D0(E)]), (2-11)
A3(&) = S g Do + e T HiE Do + 1E1D0,3)) + O(IEID0(E)]).

e Forall a > 1, there exists a constant C, > 0 such that

M@+ IRCx NI < Co,
|AE)] < CalDo(§)].

We then decompose each integral in (2-9) into three pieces, one on {|§| > a}, one on {|&| < a~'}, and
the last one on {|&] € (a~', a)}. All the integrals on {a~! < |&| < a} are bounded by

al<|t|l<a = {

Co | 1@ dE = Cullwlfyusge,
a~l<|é|<a
We thus focus on the two other pieces. We only treat the term

[ ePins(e. xoP de s

+

since the two other terms can be evaluated using similar arguments.

> On the set {|£| > a}, the difficulty comes from the fact that the contributions of the three exponentials
compensate one another; hence a rough estimate is not possible. To simplify the calculations, we set

Bi=A4+ A+ Aj,
By = A+ j*Ar+ jAs, (2-12)
By=A1+jA; +j2A3,

so that
A ! 11 1 B
Ar =3 1j j*]|B
Az 1j2 B;

Hence we have Ay = (B] + o By +oz,%B3)/3, where oy =1, ap = j, a3 = j2. Notice that oz,f =1 and
> i 2k =0. According to Lemma 2.4,

B = 1 3,
1. N A~ ~
By = —2|&|3(i& - Do — |&100.3) + O(|Do)),
1, ~ ~
By = —£|73iE% Do.n + O(|Do)).
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For all £ € R?, || > a, we have

8 [ lise wPan = E Y A

1<k,I<3 A+ A

Using the asymptotic expansions in Lemma 2.4, we infer that

1 1 P
= (14 ’|sr4/3+0<|5|—8/3>)
M+ A 2|§|(
Therefore, we obtain, for |§] > 1,
| - B B
D0 AA == AkAz(1+ |s| 0| 8“))
1<k,I<3 kA 1<k,I<3
_ lg] B
~ (1B1* + 3(B2B1 + BaBy)g | 3+ 0(1001%)

=0(|$||vo| )-

Hence, since vy € H'/?(R?), we deduce that

0
/ f & PJiia|? dxs dE < +oc.
|&]>a JO

> On the set |§]| < a, we can use a crude estimate: we have

3

2 AP
———d§.
Z:;fglga <! 2R (A (8)) ¢

k

o0
/ / €713 (€, x3)|* dxs d§ < C
|§l<a JO
Using the estimates of Lemma 2.4, we infer that

[ [ PGP <c |E|2<(|v0%($)|+|$| B0 )P
lg1<a Jo GE ISI

2
< C/IE ("’Ofﬁ)' T 1E 104 (5)) )dé <0,

thanks to the assumption (2-2) on 9 3. In a similar way, we have

00 2
/s| /0 |5|2|»2h<s,x3>|%lx3da3scflr§ ('”‘)f;f)' + 1€ 10 (s)|2)ds,

o0
/ / (93 (&, x3)Pdxs dE < C / 102 de.
|£]|<a JO |&|<a

Gathering all the terms, we deduce that
| ePiae. xR + 006, v d ds < oo,
RJr

so that Vu € L*(R3).

1263

- |s|2|ﬁo<s>|2> d§
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Remark 2.5. Notice that thanks to the exponential decay in Fourier space, for all p € N with p > 2, there

00
2 2
/ f2|vpu| < Cpllvollye-
1 R

* We now extend the definition of a solution to boundary data in Hullézc([R?z). We introduce the sets

exists a constant C,, > 0 such that

(RY) :3U, € HY2®H2, u =V, - Uy, oty
(R : us e %Y.

Ho={ueH/?

uloc

K :={uec H'/?

uloc
In order to extend the definition of solutions to data which are only locally square integrable, we will first
derive a representation formula for v € H'/ 2(R?). We will prove that the formula still makes sense when
vo € [, and this will allow us to define a solution with boundary data in [K.

To that end, let us introduce some notation. According to the proof of Proposition 2.1, there exist
Ly, Ly, Ly : R?> — M3(C) and q1, q2, ¢3 : R* — C3 such that

3
(8, x3) = Y Li(5)Po(€) exp(— i (§)x3),

= (2-14)

3
PE x3) =) qi(§) - Do(&) exp(—hi (£)x3).

k=1
For further reference, we state the following lemma:

Lemma 2.6. Forall k € {1, 2,3} and all & € R?, the following identities hold:

—Li21 —Lioo —Li23 i&1qk,1 819k 1514k3
(EP—2DLi+ | Lt Liz Lias |+ | ik i8aqrn ibagrs | =0
0 0 0 —MGk1 —AkGk2 —Akqik3

and, for j =1,2,3, k=1,2,3,
i& Lg1j+i&Lioj — ALz =0.

Proof. Let vy € H'/>(R?)? be such that vy 3 = V}, - V}, for some V;, € H'/2(R?). Then, according to
Proposition 2.1, the couple (u, p) defined by (2-14) is a solution of (2-1). Therefore it satisfies (2-3).
Plugging the definition (2-14) into (2-3), we infer that, for all x3 > 0,

3
/ > " exp(—hxxs)shi ()0 (&) d& =0, (2-15)
R =1

where
—Li21 —Ligoo —Li23 i&1qe,1 i1k 1819k3

Ay = (|§-'|2 — )L]%)Lk + Lk,ll Lk,12 Lk713 + i§2Qk,1 i§2qk,2 iéZ‘]kﬁ
0 0 0 —AMqr1 —MGk2 —Akqi3
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Since (2-15) holds for all vy, we obtain

3
Z exp(—Axx3)Ar(§) =0 for all & and x3,
k=1

and since A1,Ap, A3 are distinct for all £ # 0, we deduce eventually that o (¢) = O for all £ and .
The second identity follows in a similar fashion from the divergence-free condition. O

Our goal is now to derive a representation formula for u, based on the formula satisfied by its Fourier
transform, in such a way that the formula still makes sense when vy € [K. The crucial part is to understand
the action of the operators Op(Lx(§)¢(§)) on Lﬁloc functions, where ¢ € €5° (R?). To that end, we will
need to decompose L (&) for £ close to zero into several terms.

Lemma 2.4 provides asymptotic developments of L, L,, L3 and a1, oo, @z as [E] < 1 or [E€] > 1. In

particular, we have, for |§] < 1,

g3 [ B&-§) —aE+E) —iN2&

Ll@):@ E1(61—8&)  &E+E)  ivV2E |+(0UEP) 0(EP) 0(ED), (2-16)
i1El(E—&1) —ilE|(E+ED) V2IE]|
. 2i(—£1+&)
| ]
L) =5 y | —21(|S£|+$2) +(0(E1») 0(&1» O(&D).
i(E1e7 T4 — &™) i(EreT A ik e TY) T/
| N 2i(E1+&)
| ]
Ly) =3 ; | —2z<|$€1|—sz> +(0WEP) 0517 O(ED).

i(fleiﬂM _é—zefirr/4) l-(é_-zeirr/4 +i$1e7in/4) efir[/4

The remainder terms are to be understood column-wise. Notice that the third column of Ly, that is, Les,
always acts on 9 3 = i& - V. We thus introduce the following notation: for k =1, 2, 3,

My = (Lk@]Lkez) € ./‘/t3’2(([:) and Ny :=ilLe; IS € ./‘/Lg,,z(C).

M ,: (respectively N, k]) denotes the 3 x 2 matrix whose coefficients are the nonpolynomial and homogeneous
terms of order one in M}, (respectively Ny) for & close to zero. For instance,

V) &262—-8) —&&E+8&) i —&E &

M=o —sl@é—sl) sl<szo+sl> . M=o EO% 51052
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We also set M[*™ = My — M}, N := N — N/ so that

for & close to zero, M = O(|§]),

fork=2,3, M = 0(1),

forall k € {1,2,3}, N = O([§]).
There are polynomial terms of order one in M{*™ and N (respectively of order 0 and 1 in M;*™
for k = 2, 3) which account for the fact that the remainder terms are not O(|&]?). However, these

polynomial terms do not introduce any singularity when they are differentiated, and thus, using the results
of Appendix B, we get, for any integer g > 1,

|V§M;em|, |V§N,§em| =0(&>7+1) for|g| < 1. (2-17)
> Concerning the Fourier multipliers of order one M kl and N kl we will rely on the following lemma,
which is proved in Appendix C:

Lemma 2.7. There exists a constant C; such that for all i, j € {1, 2}, for any function g € $(R?), for all
¢ €6 (R?), and for all K > 0,

0p<ﬁ€($)>g(x)
]
8i,j i — YD —y;
— ¢ / dy[ g g I y")]x{p*g(x)—p*g(y)—Vp*g<x>-<x—y>1|xy|5K}, (2-18)
R2 lx — ¥l lx =yl

where p :=F ¢ € P(R?).
Definition 2.8. If L is a homogeneous, nonpolynomial function of order one in R? of the form
§i§)
LE= ) a i
1<i,j<2
then we define, for ¢ € W22 (R?),
ILlpx) = Y a; /2 dy yij(x = y){e(x) —@(y) = Vo(x) - (x = y)1x—y <k},
R

I<i,j<2
where
i, XiXj
vi,j(x)=Cj (J — 3#)-

xP X

Remark 2.9. The value of the number K in the formula (2-18) and in Definition 2.8 is irrelevant, since,
forall € W2 (R?) and all 0 < K < K/,

/[R@ dy yij(x —y)Ve(x) - (x — )1k <x—yj<k =0

by symmetry arguments.

We then have the following bound:
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Lemma 2.10. Let ¢ € W>*°(R?). Then, forall 1 <i, j <2,

§i§j
Pl
€]
Remark 2.11. We will often apply the above Lemma with ¢ = p * g, where p € €2(R?) is such that p

2
uloc

< Clloll 21Vl L2

L®(R2)

and V2 have bounded second order moments in L%, and g € L?,__(R?). In this case, we have

lllos < Clighyz N1 +1-P)pll2@),
IV?¢lloe < Cliglyz IC+1- V0l 2 m2)-
Indeed,

1

1
1 2 2
o glle < sup(f —4|g(y)|2dy) (/ (1+|x—y|4)|p(x—y>|2dy>
erz \Jr2 1+ |x —y| R2

< Cliglez 1A +1-Ppll 2@
The L™ norm of V2 is estimated in exactly the same manner, simply replacing p by V2p.

Proof of Lemma 2.10. We split the integral in (2-18) into three parts:

9[@}0@):/ A=) ) = Vo) (=)
x—y|=<

€]
+/ dy yij(x—y)w(x)—/ dy vij(x — y)e(y)
[x=y|=K [x—y|>K
= A(x)+ B(x) + C(x). (2-19)

Concerning the first integral in (2-19), Taylor’s formula implies

d
|A(x)|SC||V2€0||L°°/ Y < CK IVl
[x—y|<K |x _Y|

For the second and third integrals in (2-19),

dy _
|B(x)| + |C(x)] §C||<P||oo/ s <CK e lloo
—yl=k |* =l

We infer that, for all K > 0,

”g[%}wu < CKIV?¢lloo+ K @lloo)-

Optimizing in K (that is, choosing K = ||(p||éé2 / ||V2<p||éé2), we obtain the desired inequality. O

> For the remainder terms M;°™ and N;*™ as well as the high-frequency terms, we will use the following
estimates:
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Lemma 2.12 (kernel estimates). Let ¢ € C(égo([RRZ) be such that ¢ (§) =1 for |&| < 1. Define

3
o (X, x3) = F ! (Z(l —$)(E)Lr(§) exp(—xk@xg)),
k:l
3
Y1 (xn, x3) 1= F (Z PE M (&) exp(—xk@)x»),
k:l

3
Yo, x3) o= F ! (Z $ENEE) exp(—xk@))@)).
k:1

Then the following estimates hold:

e Forall g € N, there exists co 4 > 0 such that, for all a, B > cq 4, there exists Cy g 4 > 0 such that

Caﬂq
IV our(xp, x3)| < i )
x5 % + |x3]P

e Forall o € (0,2/3) and all g € N, there exists Cy 4 > 0 such that

Caqg
B3+ Jagletar3

VI (xp, x3)] < P

e Forall o € (0,2/3) and all g € N, there exists Cy 4 > 0 such that

Cayq
h|3+q + |x3|a+q/3'

V942 (xp, x3)| <
|x
Proof.  Let us first derive the estimate on ¢yr for ¢ = 0. We seek to prove there exists ¢p > 0 such that

C
for all («, B) € (cy, oo)z, there exists Cy g such that [gyp(xy, x3)| < T — (2-20)
|xXn |+ |x3|P

To that end, it is enough to show that, for o € N? and B > 0 with |«|, 8 > ¢,

sup (1x3 1P 1@mE (-, x3) 112y + Ve @rE(- 5 x3) [l L1 @m2)) < 0.
x3>0

We recall that A (§) ~ |&| for || — co. Moreover, using the estimates of Lemma 2.4, we infer that there
exists y € R such that L (§) = O(|&]") for |£] > 1. Hence

3
31° | up (€, 1) < CI1L =@ @116 D x5l exp(—R(hi)x3)
k=1

3
< CIL—¢@IIEP D 1Ml exp(—R(he)xs)
k=1

< Cplgl" P Ligi=1.
Hence, for § large enough, for all x3 > 0,

13121 GuE(- L x3) [l 1 ey < C-
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In a similar fashion, for @ € N?, |a| > 1, we have, as || — 0o (see Appendix B),
VILL(E) = 0§74,
V (exp(—hex3)) = O (€3 + x3 ) exp(=0R (i) x3)) = O (€171,
Moreover, we recall that V(1 — ¢) is supported in a ring of the type Bg \ By for some R > 1. Asa
consequence, we obtain, for all « € N? with || > 1,

IVGRE(E, x3)| < ColE)Y T e 121,
so that

IVY@HE( -, x3) | L1 Ry < Co.

Thus ¢yr satisfies (2-20) for ¢ = 0. For ¢ > 1, the proof is the same, changing Ly into |& |7 | |92 Ly with
q+q2=q.

» The estimates on 1, 1, are similar. The main difference lies in the degeneracy of A| near zero. For
instance, in order to derive an L> bound on |x3]|*t9/3V%4, we look for an L;’j (Lé (R?)) bound on
x| T9/31E 1491 €, x3). We have

3
< Clxa|* P11 Y~ exp(—=R(h)xa) | ME™ 1 <k
k=1

3
k3 |*TB1E 17 (8) Y ME™ exp(—Axa)
k=1

3
< CIE Y 1RA] ™D ME g <k
k=1

< CIEI7(E1' 77 + Dljg<r.
The right-hand side is in L' provided o < 2/3. We infer that
12312143V (x)| < Cyy  for all x and all & € (0, 2/3).
The other bound on v is derived in a similar way, using the fact that
VEME™ = 0§71+ 1)
for £ in a neighborhood of zero. g
> We are now ready to state our representation formula:

Proposition 2.13 (representation formula). Let vo € H'/*(R?)? be such that vy 3 = Vj, - Vj, for some
Vi, € H'2(R?), and let u be the solution of 2-1). Forall x € R3, let x € %SO(IRZ) be such that x =1 on
B(xp, 1). Let ¢ € ‘GSQ(IRZ) be a cut-off function as in Lemma 2.12, and let yr, V1, ¥» be the associated
kernels. For k =1, 2, 3, set

fi( o x3) i= F (P (&) exp(—Agx3)).
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Then
3

3
uix) =% (Z Aé)(xv‘zh(f)))exp(—xkx3>)<x>+Z§[M§]fk(-,x3>*<<1—x)vo,h)oc)
k=1 k=1

3
(1 =x)vo,
+ kgﬁmﬁfk( 2 x3) (1= ) Vi) (x) + orr (v e x%))m

+ Y1 (1= x)vo,n) (x) + Y2 (1 — x) Vi) (x).

As a consequence, for all a > 0, there exists a constant C, such that

a
su u(xp, x3)|~ dxz dxy < C,(||v v
p/k+[0 1]2/0 | (xp, x3)|* dxs dxy (llvoll? 1/2(R2)—|—|l Al I/Z(Rz))

kEZZ u oc u oc

Moreover, there exists g € N such that

+ ||Vh|| y/2

ulou

)-

(R?)

SUPf / |V9u(xy, x3)|* dxs dxp, < C(Jlvoll? e @)
k+10,112

kezz u«)(.

Remark 2.14. The integer ¢ in the above proposition is explicit and does not depend on vy. One can
take ¢ = 4 for instance.

Proof. The proposition follows quite easily from the preceding lemmas. We have, according to
Proposition 2.1,

3

(B s

k=1
5 (1= X)v0.4(€)
9;1<Z Lk(S)( O )exp(—)»kx3))(x)-
=1 V- ((1=x)Vi) (&)

In the latter term, the cut-off function ¢ is introduced, writing simply 1 = 1 — ¢ 4+ ¢. We have, for the
high-frequency term,

’ (1= X)v0.4(E)
- (Z(l - ¢(§))Lk(§)< > ) exp(—xkx3>>

= V(1= 0V €)
i (1= X)v0.4 () (1= X)vor(8)
=% 1((KJHF(S,)Cs)( )):(pHF(")@)*( ’ )
V(1= 0V ©) V=0V E)

Notice that Vj, - (1 — x)Vi) = (1 — x)vo3 — Vax - Vi € H'/2(R?).
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In the low-frequency terms, we distinguish between the horizontal and the vertical components of vy.
Let us deal with the vertical component, which is slightly more complicated. Since vy 3 = V- V},, we have

3
7 <Z¢($)Lk(€)€3 Vi - (1 =) Vi) () CXP(—MX3)>
k=1 g
= <Z¢(-§)Lk($)€3i$ (1= V(&) exp(—Akx3)>,
k=1

We recall that Ny =i Liez '€, so that

LiE)esif - (1= ) Vi(&) = Ne(&) (A = ) Vi(E).

Then, by definition of v and f,

3
5! (Zaﬁ(S)Nk(é)(l —X)Vi(§) exp(—kkx3)>

k=1

3
—g-! (Z SENLE A= N Vi(®) exp(-“ﬂ))

k=1

3
+ 5! (Z PENETE (1= Vi) exp(—km))

k=1

IINLfix (L= X) - Vi) + F (a6 x3)(1 = 1) - Vi (§)

|
»Mw

w
-

=D SN fix (L= 0 - Vi) + 25 (L= X) - V).
k=1
The representation formula follows.

There remains to bound every term occurring in the representation formula. In order to derive bounds
on (I +1[0, 11%) x Ry for some [ € 77, we use the representation formula with a function y; € <68°([R2)
such that y; =1 on [+ [—1, 212, and we assume that the derivatives of x; are bounded uniformly in /
(take for instance x; = x (- +1) for some x € 6{°).

o According to Proposition 2.1, we have

a 3 v 2
(3 L [ X1 —x d
/0 F (; k@)(v.mm exp(—kx3) . 3

< Calllxvon e + 1V Vallge + 100031512 gey)-

Using the formula

_ 2
1 ey = 112 + f | WOIZTOF feay foran e ',

R2 xR Ix —y[3
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it can be easily proved that

I xull 2wy < Cllix lwieo lell g1 ey (2-21)

for all x € W*°(R?) and for all u € H'/?>(R?), where the constant C only depends on the dimension.

Therefore,
< < < %)
 xrvo,nll e < kzzz | X1tk vo.nll gire < Zz it vo.nllmiz = Clixillwisllvonl 12,
© |k4§%%¢§
so that
X1vo. (& X0 (§) ?
ZL &) exp(—ix3) dxz < Ca(llvoll 1o + IVall?,1).
V ( V) LZ(RZ) uoc uloc
Similarly,
/ HW I(ZL <s>(x’”° ’1@)exp<—x x >) C dn = Cllool s + VAl ).
0 \Y% (X V) K3 L2(R2) 3= 0 Jl{)zc h 1:1{)20
Moreover, thanks to Remark 2.5, for any g > 2,
2

dX3<C (HvO” 1/2+||Vh|| 1/2)

L2 (RZ u oc uloc

[ oo (o (T o)

* We now address the bounds of the terms involving the kernels ggg, ¥, Y. According to Lemma 2.12,
we have for instance, for all x3 > 0, for all x;, € I 4 [0, 1], for o € N2,

o (1 = x)vo,n _
/sz @HE(Yh» X3) (V-((l —x;)Vh)> (Xn = yn) dyn

1
5 dyn+ Caplo| / Vi = yn) | —————5 dyy,
[yl + x5 1<|yp|<2 |yal® + x5

1 1
1 lvo(xn — yi)I? 2 L+ |ynl” 2
<ClVall2 ﬂ—i—C(/ ————dy f ——————dy;
woe | 4 x re L+ |ynl” lynl=1 (|yh|"f—|—x3)2

3

< Cq,p,0| / [vo(xp — yn)l
[yn=1

1 . 2 20—1
< C“Vh”LﬁlocH_—ﬁ + Cllvoll 2, inf(l, xf(( +¥)/2a=1))
X

3

for all y > 2 and for «, 8 > ¢ and sufficiently large. In particular the I-'Ij10C bound follows. The local bounds
in LulOC near x3 = 0 are immediate, since the right-hand side is uniformly bounded in x3. The treatment
of the terms with |, Y, are analogous. Notice however that because of the slower decay of 1, ¥ in
x3, we only have a uniform bound in H((I+10, 1713 x (1, 00)) if q is large enough (g > 2 is sufficient).
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o There remains to bound the terms involving $[M ,l], SN kl], using Lemma 2.7 and Remark 2.11. We
have for instance, for all x3 > 0,
1IN fic (1= XD Vidll 210,17

< ClVallze, (I +1- ) fiC-ox) 2y + 1A+ 1DV fi L x3) @)
Using the Plancherel formula, we infer

I+ ) fe o x) 2ey < Cllg€) exp(—raxs) |l 2ge
< Cllexp(—=Axx3) | g2(y) + C exp(—px3),
where R > 1 is such that Supp ¢ C By and u is a positive constant depending only on ¢. We have, for
k=1,2,3,
V2 exp(—Aex3)] < C(x3|VEAk] + X3 Vere]®) exp(—Aixs).

The asymptotic expansions in Lemma 2.4 together with the results of Appendix B imply that, for £ in
any neighborhood of zero,

V2 =0(kD, Vii=O0(5P),

Vi =0(), Vie=0(&) fork=2,3.

In particular, if k = 2, 3, since A is bounded away from zero in a neighborhood of zero,

0
/ d-x3” eXP(_)ka3)||%12(BR) < 00.
0

On the other hand, the degeneracy of A| near £ = O prevents us from obtaining the same result. Notice
however that

a
2
[) ” exp(_)"lx?))”HZ(BR) < Ca
for all @ > 0, and

o0
/0 11992 exp(—1123) | 2, < 00

for ¢ € N large enough (¢ > 4). Hence the bound on VZu follows. (|

> The representation formula, together with its associated estimates, now allows us to extend the notion
of solution to locally integrable boundary data. Before stating the corresponding result, let us prove
a technical lemma about some nice properties of operators of the type $[&;§;/|&|], which we will use
repeatedly.

Lemma 2.15. Let ¢ € 6°(R?). Then, for all g € L% (R?) and all p € €™ (R?) such that V®p has

uloc
bounded second order moments in L* for0<a <2,

Si%'j:| _/ |:Si5j:|v / [Si%'j:| . / [&Ej]
| — = S| == | —= =— | — .
/Rz"’ [|s| SRR S e G S E ki Sl i M
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Remark 2.16. Notice that the second formula merely states that
"ot prs) o[ Joo
(3 13

Proof. « The first formula is a consequence of Fubini’s theorem: indeed,

[Los[ St

= /Rs dxdydty;j(x —y)g@®)ex) x {px—1) —p(y—1) = Vpx —1) - (x — ) jx_y <1}

in the sense of distributions.

i /Rﬁ dx dy' dt yij(y' —)g(®)ep(x) x {p(x —1) — p(x —=y) = Vp(x —1) - () — ) 1y—_g<1}.

Integrating with respect to x, we obtain

/w [5151}0*8 fwdy/dtyij(y/—t)g(t){so*ﬁ(t)—<p*,5(y/)—w*Vﬁ(t)-(t—y/)1|y/_t|<1}

]
ss,}
= d 9P
/Rz F8t0) [|§|

o The second formula is then easily deduced from the first: using the fact that Vp(x) = —Vp(—x) =
—%(x), we infer

s,s,} / [slsj} f y[ss]
/sz [|§| pre= | 8 Tg [PFYe= L8 e |V
_ 5@} —_/ 9[ﬁ} -
/Rzg [m Vere == L e Ve

We are now ready to state the main result of this section:

Corollary 2.17. Let vy € K (recall that K is defined in (2-13).) Then there exists a unique solution u of
(2-1) such that u|y,—o = vy and

a
foralla >0, sup / / lu(xp, X3)|2d)€3 dx;, < o0,
kez? Jk+[0,112 JO (2-22)

o0
there exists ¢ € N*,  sup / / [V9u(xy, X3)|2d)C3 dxj, < oo.
kez? Jk+[0,1

Remark 2.18. As in Proposition 2.13, the integer g in the two results above is explicit and does not
depend on vy (one can take g = 4 for instance).

Proof of Corollary 2.17.
Uniqueness. Let u be a solution of (2-1) satisfying (2-22) and such that u|,,—o = 0. We use the same type
of proof as in Proposition 2.1; see also [Gérard-Varet and Masmoudi 2010]. Using a Poincaré inequality
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near the boundary x3 = 0, we have

o0
sup/ / IV9u(xp, x3)|? dxs dx), < 00.
kez? Jk+[0,112 JO

Hence u € ¢(R,, ¥ (R?)) and we can take the Fourier transform of u with respect to the horizontal
variable. The rest of the proof is identical to that of Proposition 2.1. The equations in (2-3) are meant
in the sense of tempered distributions in xj, and in the sense of distributions in x3, which is enough to
perform all calculations.

Existence. For all x; € R2, let x € %go(Rz) be such that x =1 on B(x;, 1). Then we set

3 — 3
ux) = 5! (Z Lk(é)(é% ))) exp(—xkxa))(x) +3 MU fC - x3) % (= ) v0) ()
k=1 k=1

3
+ D IINELfiC 203 (L= 0 Vi) () + e (Va((—l f);(;’éh))(”
k=1

+ 1 (1= 0)vo,n) () + 2% (1= x) Vi) (x).  (2-23)

We first claim that this formula does not depend on the choice of the function y: indeed, let x1, x» €
<68°([R€2) be such that y; =1 on B(xy, 1). Then, since x; — xo =0 on B(xy, 1) and x; — x» is compactly
supported, we may write

3
Z IIMU fie (-, x3) % ((x1 — x2)vo.n) + ¥ * (X1 — x2)vo.n)

k=1 3 -
=g (Zcb(f)Mk(Xl — X2)Vo,h €XP(—)»kX3))
and =

3

D O IINfi(x3) % (Gn = x2) Vi) + 2 5 (O — x2) Vi)
k=1

3
7! (Z $E N1 — x2)Vi exp(_km))
kzl

3
7! (Zqﬁ(E)Lkeﬁ(v (X1 = x2) V) eXp(—Akx3)).
On the other hand, k=1

3 -3

(Ot — x2)vo,n > O.1< ( (1 — x2)vo,n ) )

QHF * < F E (I—¢&))Li exp(—Aixx3) |.
V(O = x2) Vi) k=1 V- (Ga—x2)Vi)

Gathering all the terms, we find that the two definitions coincide. Moreover, u satisfies (2-22) (we
refer to the proof of Proposition 2.13 for the derivation of such estimates: notice that the proof of
Proposition 2.13 only uses local integrability properties of vg).
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It remains to prove that u is a solution of the Stokes system, which is not completely trivial due to the
complexity of the representation formula. We start by deriving a duality formula: we claim that, for all
n € 65°(R%)? and all x3 > 0,

3
./Rz u(xp, x3) - 1(xp) dxp = /n;@ vo. () - F ! (Z(’L_kﬁ(é))h CXP(—?_»kxa)>
k=1
3

- fR Vi) - F (Zié(’L_kﬁ(é)h exp(—im)). (2-24)

k=1
To that end, in (2-23), we may choose a function yx € <€8°(IR{2) such that x = 1 on the set

{x e R?:d(x, Suppn) < 1}.
We then transform every term in (2-23). We have, according to the Parseval formula,

3 —
g L m(é) —A )
|K (Z k<s>(v_<xvh)(5) exp(—x3) | -7

k=1

1 > Xvo.n(€)
= E -L i —A d
(27)2 V/RZ — n() - Li(§) (V w V},)(f)) exp(—Axx3) d§
3

3
= fR xvonF! (Z(Tkﬁ(s))h exp(—ikx3)> - /R AV T <Zi$(fL_kﬁ($))3 exp(—ikxg))
k=1

k=1

Using standard convolution results, we have

/ 1//1*((1—X)U0,h)77=/ (1 — x)von "Y1 * 1.
IRZ IRZ

The terms with ¥, and ¢y are transformed using identical computations. Concerning the term with
SM kl], we use Lemma 2.15, from which we infer that

f2 FIM] fio (1= X)vo.)n = /2(1 — X)vondl'M{1fi % .
R R
Notice also that, by the definition of M ! M kl =M kl Therefore,

3
/Rz Y (1= x)vo.n)n + Z/Rz IIM} ] fios (L= X)vo.u)m
k=1

3

= /Rz(l — X)vos - F! <Z t<]:k31]:k32> Ad(&) CXP(—)V%M))

k=1
and

3
/Rz Yok (1= 30 Vi + Z/Rz NG ficx (L= 30 Vi
k=1 3

= /R (A=Y (Zs (iLies) 16®) exp(—ikxs)).

k=1
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Now we recall that if vy € H'/?2(R?) NIK is real-valued, so is the solution u of (2-1). Therefore, in Fourier
space,
u(-,x3)=u(-,x3) forall x3>0.

We infer in particular that
3

3
Z Liexp(—=igxz) = Z L exp(—Aix3).
k=1 k=1
Gathering all the terms, we obtain (2-24).
Now let ¢ € (68°(R2 x (0, 00)) such that V-¢ =0, and ) € CGSO([RRZ x (0, 00)). We seek to prove that

/ u(—AZ —e3x¢)=0 (2-25)
R
as well as

/ Vi =0. (2-26)
R

3
T

Using (2-24), we infer that

/ u(—A{ —e3 X §>
”

[ee) 3 o0 3
= / / voﬂl(zmk(§)2<s>exp<—ikx3>)+ / / Vh%1<Zm(s>2(s>exp<—ikx3>),
0 R2 =1 0 R2 k=1

where
0 10 0 10
My = (EP =AM+ M | =1 00|, Ne:=(EPP=AD'Ne+'Ne [ =100
0 00 0 00

According to Lemma 2.6,

o — <i§1qk,1 i&2qx,1 —kqu,l)
ig1qr2  1&2qk2 —Mqi,2

50 that, since i& - £, 4 9383 =0,

M (E)E (5, x3) = (3383 — ikés)(q}vl)
qk,2

Integrating in x3, we find that

/0 TGE)E (&, x3) exp(—ixs) ds = 0,

Similar arguments lead to

[ee) 3 . _
/0 fR zvh%1(Zm@);@,m)exp(—xkxg)) =0
k=1

and to the divergence-free condition (2-26). O
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2B. The Dirichlet to Neumann operator for the Stokes—Coriolis system. We now define the Dirichlet
to Neumann operator for the Stokes—Coriolis system with boundary data in [. We start by deriving its
expression for boundary data vo € H 112(R?) satisfying (2-2), for which we consider the unique solution
u of (2-1) in H! ([R{i). We recall that u is defined in Fourier space by (2-8). The corresponding pressure
term is given by

3 2_y 2
pEx =Y Ak@)% exp(—Ak (E)x3).
k=1

The Dirichlet to Neumann operator is then defined by
DN g := —83u]x;=0 + plx;=0€3.
Consequently, in Fourier space, the Dirichlet to Neumann operator is given by

— 3 IE12) (2 2323261
DNvo<s>=ZAk<s>((’/ SR ¢ (67 -2 >> = Msc®0€).  (227)
kzl

where Mgc € Jl3 3(C). Using the notations of the previous paragraph, we have

3

Msc = Z)»kLk +e3 g
k=1

Let us first review a few useful properties of the Dirichlet to Neumann operator:

Proposition 2.19. < Behavior at large frequencies: when |&] > 1,

E|+E2/1E] E18/IE]  i&
Msc®) = | &&/El  |E1+E3/1E] i& |+ 0.

—i§) —i&  2[§|
e Behavior at small frequencies: when |§| < 1,
1 —1 i(§1+82)/1§]
2
Msc($)=§ 1 1 i(52—&1)/IEl | + O(I&D.

i —&)/I1El —iE1+&)/1E] V2/IE] -1

e The horizontal part of the Dirichlet to Neumann operator, denoted by DNy, maps H'/>(R?) into
HV2(R2),
o Letgp € %8°(IR2) be such that $(§) =1 for |&| < 1. Then
(1-¢(D))DN3: H'2R?) — H™'2(R?),
D¢ (D) DN3, | D|¢(D) DN : L*(R?) — L*(R?),
where, classically, a(D) denotes the operator defined in Fourier space by

a(D)u = a(§)i(€)

fora € €(R?), u € L*(R?).
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Remark 2.20. For |&| > 1, the Dirichlet to Neumann operator for the Stokes—Coriolis system has the
same expression, at main order, as that of the Stokes system. This can be easily understood since, at large
frequencies, the rotation term in the system (2-3) can be neglected in front of |£|%, and therefore the
system behaves roughly as the Stokes system.

Proof. The first two points follow from the expression (2-27) together with the asymptotic expansions in
Lemma 2.4. Since they are lengthy but straightforward calculations, we postpone them to Appendix A.
The horizontal part of the Dirichlet to Neumann operator satisfies

IDN}, vo(€)| = O(I€||80(€)])  for [€] > 1,
IDNj, vo(8)| = O(180(E)])  for €] < 1.

Therefore, if [, (14 |£]%)!/?0(§)|* d€ < oo, we deduce that
fz(l + 1612 IDN, v @)1 d < oc.
R

Hence DN, : H'/2(R?) — H~'/2(R?).
In a similar way,

IDN3 v0(&)| = O(€] [D0(6)])  for [£] > 1,

so that if ¢ € (680(|R2) is such that ¢ (§) = 1 for £ in a neighborhood of zero, there exists a constant C
such that

(1 — ¢ (&))DN3 v9(§)| < CIE|[80(€)| for all & € R,

Therefore (1 — ¢ (D)) DN3 : H/2(R?) — H~Y/2(R?).
The vertical part of the Dirichlet to Neumann operator, however, is singular at low frequencies. This is
consistent with the singularity observed in L (§) for £ close to zero. More precisely, for £ close to zero,

we have
— l
DN3 vo(§) = |$—|170,3 + O(|0o(&)]).
Consequently, for all £ € R?,
1€ (§)DN3 vo(€)] < Cldo(6)]. O

Following [Gérard-Varet and Masmoudi 2010], we now extend the definition of the Dirichlet to
Neumann operator to functions which are not square integrable in R?, but rather locally uniformly
integrable. There are several differences with [Gérard-Varet and Masmoudi 2010]: First, the Fourier
multiplier associated with DN is not homogeneous, even at the main order. Therefore its kernel (the
inverse Fourier transform of the multiplier) is not homogeneous either, and, in general, does not have
the same decay as the kernel of Stokes system. Moreover, the singular part of the Dirichlet to Neumann
operator for low frequencies prevents us from defining DN on H 2 Hence we will define DN on K only

uloc*

(see also Corollary 2.17).
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Let us briefly recall the definition of the Dirichlet to Neumann operator for the Stokes system (see
[Gérard-Varet and Masmoudi 2010]), which we denote by DNg!. The Fourier multiplier of DNy is

E|+E21E1 &8I &
MsE) = | &&/IEl IEI+E/IE] i&
—if) —i&  20f]|

The inverse Fourier transform of Mg in &' (R?) is homogeneous of order -3, and consists of two parts:

« The first is the inverse Fourier transform of coefficients equal to i&; or i&,. This part is singular, and
is the derivative of a Dirac mass at point t = 0.

o The second is the kernel denoted by Kg, which satisfies

C
[Ks(t)| < W

In particular, it is legitimate to say that

C
1F ' Ms(1)] < e in @' (R?\ {0}).

Hence DNy is defined on H: /% in the following way: for all ¢ € 65° (R?), let x € ©5° (R?) be such

loc

that x = 1 on the set {r € R? : d(¢, Supp @) < 1}. Then

(DNs u, 9oy g := (F " (MsXt), @) 121112 + fz Kg* ((1—x)u)-¢.
R

The assumption on x ensures that there is no singularity in the last integral, while the decay of Kg ensures
its convergence. Notice also that the singular part (which is local in the physical space) is only present in
the first term of the decomposition.

We wish to adopt a similar method here, but a few precautions must be taken because of the singularities
at low frequencies, in the spirit of the representation formula (2-23). Hence, before defining the action of
DN on K, let us decompose the Fourier multiplier associated with DN. We have

Msc(§) = Ms(§) +¢(5)(Msc — Ms)(§) + (1 — ) (§)(Msc — Ms)(§).

Concerning the third term, we have the following result, which is a straightforward consequence of
Proposition 2.19 and Appendix B:

Lemma 2.21. As |£| — o0, we have
1
VE (Msc — Ms)(§) = O(1€]571)

fora e N?, 0 < |a| <3.

! Gérard-Varet and Masmoudi [2010] considered the Stokes system in Ri and not Ri, but this part of their proof does not
depend on the dimension.



WELL-POSEDNESS OF THE STOKES-CORIOLIS SYSTEM IN THE HALF-SPACE OVER A ROUGH SURFACE 1281

We deduce from Lemma 2.21 that V*[(1 —¢ (£))(Msc — Ms)(§)] € L' (R?) for all o« € N? with |a| =3,
so that it follows from Lemma B.3 that there exists a constant C > 0 such that

_ C
1F (1= ¢ (&) (Msc — Ms)(E)1(0)] < T

It remains to decompose ¢ (§)(Msc — Ms)(§). As in Proposition 2.13, the multipliers which are
homogeneous of order one near £ = 0O are treated separately. Note that since the last column and the

last line of Mgc act on horizontal divergences (see Proposition 2.22), we are interested in multipliers
homogeneous of order zero in Msc 3;, Msc i3 fori =1, 2, and homogeneous of order —1 in Mgc¢ 33. In

= V21 -1 (M, 0
Mh:?(l 1)’ M‘:(o 0)’
Vi .:£(§1+§2) Vy = l\/_( §1+§2)
- 21 \&1 &) C 288

We decompose Mgc — Mg near € =0 as

the following, we set

$ (&) (Msc — Ms)(€) = M+¢(s><f”1 "

V2 |%-|1> - (1 _¢($))M+¢(§)Mrema

where M| € M, (C) only contains homogeneous and nonpolynomial terms of order one, and M lrjem contains
either polynomial terms or remainder terms which are o(|&]) for & close to zero if 1 < i, j < 2. Looking
closely at the expansions for A, in a neighborhood of zero (see (A-4)) and at the calculations in paragraph
A.4.2, we infer that Ml.r;?m contains either polynomial terms or remainder terms of order O (| 1) if
1 <i, j <2. We emphasize that the precise expression of M™™ is not needed in the following, although it
can be computed by pushing forward the expansions of Appendix A. In a similar fashion, M;3" and M37"
contain constant terms and remainder terms of order O (|¢|) fori = 1,2 and M§e3 contains remainder
terms of order O(1). As a consequence, if we define the low-frequency kernels

K™ :R* = My(C) forl<i<4

Mrem Mrem
-1
(oo )
Mrem
-1
(o o)
KEmi= 5 (i@ (M M) )

K;fem — gp—1 ¢($)M£§m(§§é SéfZ))

by

rem .,
Ko

fem .
K 2
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we have, for 1 <i <4 (see Lemmas B.1 and B.5),

c
| K™ (xp)| < e for all x;, € R?.
h

We also denote by Mpyg" the kernel part of
F (=1 =M + (1 - ¢)(Msc — M),

which satisfies

C
M (xp)] < o= forall x, € R\ (0).

Notice that there is also a singular part in
F (=1 —p)M),

which in fact corresponds to %~1(—M), and which is therefore a Dirac mass at x;, = 0.
It remains to define the kernels homogeneous of order one besides M;. We set

My :=Vii(& &),
M3 := —i&'V,

1 2
€I \&1&2 &)
so that M, M,, M5, M, are 2 x 2 real-valued matrices whose coefficients are linear combinations of

§&;/1&]. In the end, we will work with the following decomposition for the matrix Mgc, where the
treatment of each of the terms has been explained above:

M, W

. + Mrem.
v, || 1) ¢

MSC:MS+M+(1_¢)(MSC_MS_M)+¢<

We are now ready to extend the definition of the Dirichlet to Neumann operator to functions in K:
in the spirit of Proposition 2.13—Corollary 2.17, we derive a representation formula for functions in
KN H'/2(R?)3, which still makes sense for functions in :

Proposition 2.22. Let ¢ € 67° (R?)3 such that g3 = Vy, - ), for some ), € <€8°(R2). Let x € 63° (R?) be
such that x =1 on the set

{x € R? : d(x, Supp ¢ U Supp ®;) < 1}.

Let ¢ € 63°(R}) be such that g (§) = 1 if |§] <1, and let p :=F~'¢.
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L H'/>(R?)3 be such th =V Th
o Let vy € (R“)? be such that vo3 = Vj, - V. Then

(DN(vo), @)ar,a
= (DNs(vo), ¢)ar o + /2 @ Mvy+(F (1 — ) (Msc — Ms — M)X00), @) gg-112. 12
R

_ My X0k
T fp @ M (4= +<@ 1( (Mrem+( ‘)) ( A)) >
/Rz“’ e * (1= x)vo) ¢ Vo 1617 ) ) \ie - xi) ) e

+/R2 on - AI[M11(p * (1 — x)vo,n) + Ki™ * ((1 — x)vo,n)}

+/Rz o1 1IN0+ (1= 0 Vi) + KE™ 5 (1= 1) Vi)
+ /R i (M1 % (1= x)v0,) + K™ 5 (1 = x)vo )}
+fRz - (IIMal(p % (1= ) Vi) + K™ (1 = ) Vi),

o The above formula still makes sense when vy € K, which allows us to extend the definition of DN to
<.

Remark 2.23. Notice that if vy € K and ¢ € K with ¢3 =V}, - &, and if ¢, ®;, have compact support,
then the right-hand side of the formula in Proposition 2.22 still makes sense. Therefore DN vy can be
extended into a linear form on the set of functions in K with compact support. In this case, we will denote
it by

(DN(vo), ¢)

without specifying the functional spaces.

The proof of the Proposition 2.22 is very close to those of Proposition 2.13 and Corollary 2.17, and
therefore we leave it to the reader.

The goal is now to link the solution of the Stokes—Coriolis system in [R{i with vy € K and DN(v).
This is done through the following lemma:

Lemma 2.24. Let vy €K, and let u be the unique solution of (2-1) with u|,=o0 = vo, given by Corollary 2.17.
Letgp € %80([@1)3 be such that V - ¢ = 0. Then

A% VMV(p—{—/RS e3Xu-@p= (DN(UO)v(p|X3=0>'
1

+

In particular, if vo € K with vo 3 = V), - Vj, and if vy, V), have compact support, then

(DN(vo), vo) > 0.
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Remark 2.25. If ¢ € (600([}'\? )3 is such that V - ¢ = 0, then in particular

o0
@31x3=0(Xp) = —/ 3¢3(xp, 2) dz
0

o0
=/ Vi on(xp,2) = Vi - Py
0

for ®; = fooo on(-,2)dz € %SO(RZ). In particular ¢|y,—¢ is a suitable test function for Proposition 2.22.

Proof. The proof relies on two duality formulas in the spirit of (2-24), one for the Stokes—Coriolis system
and the other for the Dirichlet to Neumann operator. We claim that if vy € K, then, on the one hand

/ VM'V§0+/ e XU =/ WF ("M sc(E)Ply=0(8)), (2-28)
R R R2
and on the other hand, for any n € (68°(R2)3 such that n3 =V, - 9, for some 6, € <68°([RR2)2,
(DN(vo), n)ar,.a = /2 wWF ' ("Msc@)E)). (2-29)
R

Applying formula (2-29) with = ¢|,,—o then yields the desired result. Once again, the proofs of (2-28)
and (2-29) are close to that of (2-24). From (2-24), one has

e3XUu-Q=-— u-e3 X
R R3

+

o 3
= —/ vog?l(/ ZCXp(—XkX3)Il_4k€3 X @)
R2 (-
010

:/2 Uo@_l / Zexp( )»k)C3)th —-100 @
R 0

0 00

Moreover, we deduce from the representation formula for # and from Lemma 2.15 a representation
formula for Vu:

Vu(x) =F (;exm Akx3>Lk(5)(VX(O@)>(isl i& —xk))m

3 3
+ 3 IMUIY fi( x3) % (= 0vm) @) + Y IINIY fi(-,x3) % (1= ) Vi) (x)

k=1 k=1

(I =x)vo,n ()
+ Vour * (V (- X)Vh)) + Vg (1= x)vo.n) (x) + Vg s (1 = x) Vi) (x).
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Then, proceeding exactly as in the proof of Corollary 2.17, we infer that

/R} Vu-Wz/RZ vF~ (Z/ 1617 exp(—Aexs) ‘L (&, xs)dX3)
_/Rz voF (Z/ A exp(—hix3) 'Lid3p (&, xs)dX3>

Integrating by parts in x3, we obtain

o0 o0
/ exp(—Aix3) 'Lid3@(§, x3) dxz = ?»k/ exp(—Axx3) 'L @ (&, x3) dx3 — "Li@|xs=0().
0 0

Gathering the terms, we infer

A;g? Vu-V(O#—/I; e3xu-(p:/R voF (/ Zexp( )»kX3) Pk(p) / voF (Zkk Lkg0|x3 0)
3 3

+

where 0 —10 i€,
Po:=(EF —2DLe+ |1 0 0)Li=—|i& | (91 qe2 qr3)
0 0O — Ak

according to Lemma 2.6. Therefore, since ¢ is divergence-free, we have

. ) qk.1
"Prp = (—5¢3 +23) | dGr2 |
qk.3
so that eventually, after integrating by parts once more in x3,
k.1
/} Vu-V(p—I—/g%XM-(D:/ v F ! ZMLIHF Gr2 | ‘e3 | @lu=o
R R " k=1 k.3
= / WF ' ("M sc@|xi=0).
R2
The derivation of (2-29) is very similar to that of (2-24) and therefore we skip its proof. Il

We conclude this section with some estimates on the Dirichlet to Neumann operator:

Lemma 2.26. There exists a positive constant C such that the following property holds. Let ¢ € ‘€5° (R?)3
be such that o3 = Vy, - O, for some O, € <€8°([R2), and let vo € K with vo3 =V - V). Let R > 1 and
xo € R? be such that
Supp ¢ U Supp ®;, C B(xp, R).
Then
(DN@o). @ar.al = CRUGI e + I1®nll ) Uvoll g +1Val 1),

Moreover, if vy, Vj, € H'2(R?), then

I{DN(vo), ¢)ar.a| = Clell gr2@e) + 1Pl p12@) (lvoll iz 4 | Vall gir2).
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Proof. The second inequality is classical and follows from the Fourier definition of the Dirichlet to
Neumann operator. We therefore focus on the first inequality, for which we use the representation formula
of Proposition 2.22.

We consider a truncation function x such that x =1 on B(xg, R+ 1) and x = 0 on B(xg, R + 2)°,
and such that ||V® x || < Cq, with C, independent of R, for all « € N. We must evaluate three different
types of term:
> Terms of the type

f K * ((1 = x)vo) - @,
RZ

where K is a matrix such that |K (x)| < C|x|™3 for all x € R? (of course, we include in the present
discussion all the variants involving Vj, and ®;). These terms are bounded by

1
C/R 11— %G5 = D)l [0 — 1) lp (o) dix d

2 x R2? |t|3 . .
lvo(x —)1* \? 1 2
§C/ dx|g0(x)|(/ WX =DV 4y / — at
R2 lt=1 |1]? =1 1P

< Cllwolz_llglly
< CRIvoll 2, llglze.

> Terms of the type
/2 @n - SIMI((1 = x)vo.n) * p,
R

where M is a 2 x 2 matrix whose coefficients are linear combinations of &;&;/|¢|. Using Lemma 2.10
and Remark 2.11, these terms are bounded by

1/2 1/2
Cligllivoll 2 I(H+1- Pl 1A+ H VoIl 2.

Using Plancherel’s theorem, we have (up to a factor 2:)
IA+1-P)pllz = 11— M)l 2w < C,
A+l = 111 = M) Pl 2@ < C.
so that eventually
‘/2% ~IIMI((A = x)vo.n) * p| = Cligliplivoll 2, = CRllvoll2 Nl
[R uloc uloc
> Terms of the type

(T (ME)F0E)), @hyve e and /R - M,

where M (&) is some kernel such that Op(M) : H'Y2(R?) — H~Y2(R2) and M is a constant matrix.
All these terms are bounded by

C||XU0||H'/2(R2) ||(p||H'/2(R2)-
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In fact, the trickiest part of the lemma is proving that
Ixvoll 2@y = CRllvoll /2. (2-30)
uloc

To that end, we recall that

G0 () = G ()P
00y = lcvol ey + [ dx dy.

R2 xR lx — yI?
We consider a cut-off function 9 satisfying (1-4), so that

X vollTagey < D I@®xvoll. < x> Il@?)voll SCRzllxllgoSlzp Iz voll3.

kez? kez?
[k|<CR

Concerning the second term,
| xvo(x) = xvo (I

2
= <Z T 0 (x) x (x)vo(x) — rkﬁ‘(y)x(y)vo(y)>

kez?
= Z [Tk 0 (%) x (x)vo (%) — TP (¥) x (W voWI[T0 (x) x (x)vo(x) — T (¥) x (¥)vo(¥)]

k,le7?
|k—1]<3
+ E [T (x) x () vo(x) — TP (¥) x (W) vo(W) [T (x) x (X)vo(x) — T (¥) x () vo(¥)].
k,lez7?
|k—1|>3

Notice that, according to the assumptions on ¢, if |k —[| > 3, then 70 (x)7;9(x) = 0 for all x € R>.
Moreover, if 7 (x)7;(y) # 0, then |[x — y| > |k — | — 2. Notice also that the first sum above contains
O (R?) nonzero terms. Therefore, using the Cauchy—Schwartz inequality, we infer that

/ |(xv0) (x) — (xvo) ()]
R2 x R?

dx dy

x = yP?
<CR Sup/ I(fkﬁ‘xvo)(x)—(fkl‘/‘xvo)(y)lzdxdy
a kez> IR xR? lx =P
1
+ Y f 7 () X ) U0 (0 19 () X (5)vo ()] dx dy
e k= 11=27 Joo

|k —1|>3

Using (2-21), the first term is bounded by

2 2 2
CR"|x ”Wl‘oc ”v0||H'/2’

uloc

while the second is bounded by C|| volli2

uloc

Gathering all the terms, we obtain (2-30). This concludes the proof. O
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2C. Presentation of the new system. We now come to our main concern in this paper, which is proving
the existence of weak solutions to the linear system of rotating fluids in the bumpy half-space (1-1).
There are two features which make this problem particularly difficult. Firstly, the fact that the bottom
is now bumpy rather than flat prevents us from using the Fourier transform in the tangential direction.
Secondly, as the domain €2 is unbounded, it is not possible to rely on Poincaré type inequalities. We
face this problem using an idea of [Gérard-Varet and Masmoudi 2010]. It consists in defining a problem
equivalent to (1-1) yet posed in the bounded channel Q°, by the mean of a transparent boundary condition
at the interface ¥ = {x3 = 0}, namely,

—Au+t+e3xu+Vp=0 inQP,
divu =0 in Q°,
ulr = uo,

—03u + pe3 = DN(u|x,—0) on X.

(2-31)

In the system above and throughout the rest of the paper, we assume without any loss of generality that
supw < 0, infw > —1. Notice that thanks to assumption (1-3), we have

0
U3|y=0(Xp) = ug,3(xp) —f Vi -up(xp, 2)dz
(xp)
0
=uo3(xp) — Vo -uop(xp) — Vi - / up(xp, 2) dz
(xp)

0
=V, (Uh(Xh) —/ up(xp, 2) dz>,
(xp)

so that u3|,—¢ satisfies the assumptions of Proposition 2.22.
Let us start by explaining the meaning of (2-31):

Definition 2.27. A function u € Hul]OC(Qb ) is a solution of (2-31) if it satisfies the bottom boundary

condition u | = ug in the trace sense, and if, for all p € ‘680(@) such that V- =0 and ¢|r =0, we have
/b(Vu Vo +ez Xu-¢)=—(DN(ul|x;=0), ¢lx;=0)9.9-
Q

Remark 2.28. Notice that if ¢ € %8"(@) is such that V- ¢ = 0 and ¢|r = 0, then

0
@3)x3=0 = Vi, - &5,  where @, (xp) := —/ on(xn, 2) dz € 63°(R?).

(xp)

Therefore ¢ is an admissible test function for Proposition 2.22.

We then have the following result, which is the Stokes—Coriolis equivalent of [Gérard-Varet and
Masmoudi 2010, Proposition 9], and which follows easily from Lemma 2.24 and Corollary 2.17:

Proposition 2.29. Let ug € L%, (R?) satisfying (1-3), and assume that € W (R?).

uloc
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o Let (u, p) be a solution of (1-1) in Q2 such that u € HILC(Q) and

a
foralla > 0, sup/ f (lu* + | Vu]?) < oo,
140,112 Y (xp)

le7?
[e.¢]
sup/ / IViu|? < oo
F Ng > 1 tez? Ji+[0,12 J1
or some g €N, g > 1.

Then u|qs is a solution of (2-31), and for x3 > 0, u is given by (2-23), with vo 1= u|x,—0 € K.
o Conversely, let u™ € Hulloc(Qb) be a solution of (2-31), and let vy := u™ |x,=0 € K. Consider the
function u™ € HILC(Ri) defined by (2-23). Setting

u (x) ifwolxy) <x3<0,
ut(x) ifxz >0,

u(x) = !
the function u € ngc(Q) is such that

a
forall a > 0, sup/ / (lul* +|Vul*) < oo,
140,112

lez? (xp)

o
sup/ / IVIu|? < oo
lez? JI+10,112 J1

for some q € N sufficiently large, and is a solution of (1-1).

As a consequence, we work with the system (2-31) from now on. In order to have a homogeneous
Poincaré inequality in €, it is convenient to lift the boundary condition on T', so as to work with a
homogeneous Dirichlet boundary condition. Therefore, we define V = (V}, V3) by

Vii=uon, Vzi=uo3— Vp-uon(x3—w(xp)).
Notice that V|,,—¢ € [K thanks to (1-3), and that V is divergence free. By definition, the function

U:=u— VIXEQI’

is a solution of

—Ai+e3xii+Vp=f in Q°,
(jiVL?:O in Qb (2-32)
ulr =0,

—03u + pe3 = DN(it|y,—0-) + F on X x {0},

where
fiZAV—@gXVZAhV—ej,XV,

F := DN(V|y;=0) + 33V | ;=0-

Notice that thanks to the regularity assumptions on ¢ and w, we have, for all / € N and for all ¢ € 6° (57’ )3
with Supp ¢ C ((=1,1)?> x (—=1,0)) N Q2,

(s @laral < Clllluonll g2+ luosliy el @y, (2-33)
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where the constant C depends only on [||ly1.~. In a similar fashion, if ¢ € 63°(R?)? is such that
@3 =V}, - ®y, for some Py, € %SO(RZ)Z, and if Supp ¢, Supp ®;, C B(xy, [), then, according to Lemma 2.26,

(F, )aral = Cllltoull g+ ol gy, +1Usll ) U@lege + 1@allmngs). (234

2D. Strategy of the proof. From now on, we drop the ~’s in (2-32) so as to lighten the notation.

« In order to prove the existence of solutions of (2-32) in HHIIOC(Q), we truncate horizontally the domain €2,
and we derive uniform estimates on the solutions of the Stokes—Coriolis system in the truncated domains.
More precisely, we introduce, for alln e N, k e N,

Q=" N{xeR’: x| <n, x» <n},
Qp k41 1= 1\ Q,

S = {0, 0) € Rty <, x2 <),
Zkk+1 1= Bie1 \ i,

r, :=Fﬂ{xeR3 Dxq| <n, xp <n}.

We consider the Stokes—Coriolis system in £2,,, with homogeneous boundary conditions on the lateral

boundaries
—Auy,+e3xXu,+Vp,=f, x € Q,,
V.u,=0, x €y,
u, =0, xeQP\Q,, (2-35)
u, =0, x ey,

—o3u, + pne3|x3=0 = DN(un|X3=O) +F, x€X,.

Notice that the transparent boundary condition involving the Dirichlet to Neumann operator only makes
sense if u,|y,—o is defined on the whole plane ¥ (and not merely on X,), due to the nonlocality of the
operator DN. This accounts for the condition u,|gn o, = 0.

Taking u, as a test function in (2-35), we get a first energy estimate on u,

Vu, ”iz(gb) = _<DN(“n|X3:0)a Up |x3=0> —(F, unIX3:O> + (f, un) (2-36)

<0

<Cn (”un,h | x3=0 ||H1/2(En) +

0
/ Un p(xn, 2')dz’
(xp)

) + Cnllunll g,
H'2(Zy)

< Cnllunllgr (g,
where the constant C depends only on ||ugl| H? and ||@||w1~. This implies, thanks to the Poincaré
inequality,

E, = / Vu, - Vu, < Con®. (2-37)
Q

The existence of u, in H'(Q2") follows. Uniqueness is a consequence of equality (2-36) with F =0 and

f=0.



WELL-POSEDNESS OF THE STOKES—-CORIOLIS SYSTEM IN THE HALF-SPACE OVER A ROUGH SURFACE 1291

In order to prove the existence of u, we derive Hu]loc

passing to the limit in (2-35) and in the estimates, we deduce the existence of a solution of (2-32) in

estimates on u,,, uniform with respect to n. Then,

HullOC(Qb ). In order to obtain Hul10C estimates on u,,, we follow the strategy in [Gérard-Varet and Masmoudi
2010], which is inspired by [LadyZenskaja and Solonnikov 1980]. We work with the energies

E; ::f Vu, -Vu,. (2-38)
Q
The goal is to prove an inequality of the type
Ep < C(k*+ (Exy1 — Ey)) forallk € {m, ..., n}, (2-39)

where m € N is a large, but fixed integer (independent of n) and C is a constant depending only on
lo|lwie and ||”0,h||1-121 , ”l/l()’}”Hll s ||Uh||H1/z. Then, by backwards induction on k, we deduce that
uloc uloc uloc

Ex <Ck* forallke{m,...,n}

so that E,, in particular is bounded uniformly in n. Since the derivation of the energy estimates is invariant
by translation in the horizontal variable, we infer that, for all n € N,

sup/ |Vu,|* < C,
ce%,, (cx(fl,O))ﬂQb

where

€, := {c, square of edge of length m contained in X, with vertices in Zz}. (2-40)

Hence the uniform Hulloc bound on u,, is proved. As a consequence, by a diagonal argument, we can
extract a subsequence (Uy (n))nen such that

Uyr(n) — U weakly in H'(;),

U n)|xs=0 — Ulry=0  weakly in H'/2(Z)

for all k € N.. Of course, u is a solution of the Stokes—Coriolis system in Q°, and u € H' _(Q"). Looking

uloc
closely at the representation formula in Proposition 2.22, we infer that

—00
(DN sy (1)l x3=0, @)ar.3 % (DN U] x3=0, @)oo

for all admissible test functions ¢. For instance,
/2 eMEE % (1 = x) (ty ()l x3=0 — U]x3=0)
R
=[x [ drpome= 00 = 0o ~ i)
R [t|<k
+

. dx f dt o()MpE' (x — 1) (1= X)Wy @) lxs=0 — U] x;=0) ().
R |t|>k
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For all k, the first integral vanishes as n — 0o as a consequence of the weak convergence in L>(Z;). As
for the second integral, let R > 0O be such that Supp ¢ C Bpg, and let k > R 4 1. Then

/Rz dx /ll . dt o) Mg (x — )((1 = 3) Uy nylxs=0 — t|x3=0) (2)

1
<c [ ax [ atioel (g bsma(d)] + luloo))
R2 It|=k lx — 1]

1
1 2 dt ) , !
§C/ dxlfﬂ(x)l(/ dt) (/ —— (] eaeo|” + 1t () |20 )
R )=k 1x —t]? |1 |x_t|3(| =] ¥ lxs=0l%)

1

1 2

=< C(llulx=ollz2_+sup [lunle;=oll .2 )f dx Iw(x)|</ 3 dl)
uloc n uloc R2 |l‘|2k |x — t|~

_1
< Clllulss=oll 2+ sup lunlisoll 2 )liglli(k = R)™E.
n

Hence the second integral vanishes as k — oo uniformly in n. We infer that

lim . My * (1 — x) Uy n)lxz=0 — U] x3=0)) = 0.
R

n—oo

Therefore u is a solution of (2-32).

The final induction inequality will be much more complicated than (2-39), and the proof will also be
more involved than that in [Gérard-Varet and Masmoudi 2010]. However, the general scheme will be
very close to the one described above.

» Concerning uniqueness of solutions of (2-32), we use the same type of energy estimates as above. Once
again, we give in the present paragraph a very rough idea of the computations, and we refer to Section 4
for all details. When f =0 and F = 0, the energy estimates (2-39) become

Ep < C(Exq1 — Ep),

and therefore

Ey <rEpq
with r := C/(1+ C) € (0, 1). Hence, by induction,
E; <rF1E < orf k2

for all k > 1, since u is assumed to be bounded in H} .(Q"). Letting k — oo, we deduce that E; = 0.

Since all estimates are invariant by translation in xj, we obtain that u = 0.
3. Estimates in the rough channel

This section is devoted to the proof of energy estimates of the type (2-39) for solutions of the system
(2-35), which eventually lead to the existence of a solution of (2-32).
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The goal is to prove that, for some m > 1 sufficiently large (but independent of n), E,, is bounded

uniformly in n, which automatically implies the boundedness of u, in H! (Q”). We reach this objective

uloc
in two steps:

» We prove a Saint-Venant estimate: We claim that there exists a constant C; > 0 uniform in n such
that, for all m € N\ {0} and all k e N, k > m,

k* Eiym—E;
L} (3-1)

E, < C [k2 + Exymi1 — Ex+— sup :

m= j>m+k J

The crucial fact is that C; depends only on @] 1.« and ||”0,h||H21 , ””0’3”H'1 s 1Unll 4172, so that it
uloc uloc uloc

is independent of n, k, and m.

e This estimate allows us to deduce the bound in H?

loc (§2) via a nontrivial induction argument.

Let us first explain the induction, assuming that (3-1) holds. The proof of (3-1) is postponed to
Section 3B.

3A. Induction. We aim at deducing from (3-1) that there exists m € N\ {0}, C > 0 such that, for all
neN,

/ Vi, - Vi, < C. (3-2)
Qn

The proof of this uniform bound is divided into two points:

« Firstly, we deduce from (3-1), by downward induction on k, that there exist positive constants C,
C3, my, depending only on Cy and Cy, appearing respectively in (2-37) and (3-1), such that, for all
(k, m) such that k > Czm and m > my,

k* Eiym—E;
L} (3-3)

E, < C2|:k2 +m3+ — sup
m= j>m+k J
Let us insist on the fact that C, and C3 are independent of n, k, m. They will be adjusted in the

course of the induction argument (see (3-8)).

» Secondly, we notice that (3-3) yields the bound we are looking for, choosing k = |[Czm] + 1 and m
large enough.

o We thus start with the proof of (3-3), assuming that (3-1) holds.
First, notice that thanks to (2-37), (3-3) is true for k > n as soon as C, > Cp, remembering that u, =0
on QP \ ©,. We then assume that (3-3) holds for n,n — 1, ...,k + 1, where k is an integer such that
k > Csm (further conditions on C,, C3 will be derived at the end of the induction argument; see (3-7)).
We prove (3-3) at the rank k£ by contradiction. Assume that (3-3) does not hold at the rank k, so that
E, > C2|:k2—|—m3 + k—t. sup M]

. (3-4)
m= j>m+k J
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Then the induction assumption implies

k D4 —k* E. —E;
Ek+m+l_Ek§C2|:(k+m+1)2—k2+( +m+5) sup j+m. J:|
m j>k+m J
K3 Eim—E;
= C2|:2k(m + 1)+ (m+1)*+80— sup L]

- (3-5)
m> j>k+m J

Above, we have used the following inequality, which holds for all k > m > 1:
k+m+D*—k* =4 m+ 1D +6k>m+ 1)?> +4k(m +1)> + (m + D*
< 8mk> + 6k* x 4m> + 4k x 8m> + 16m*
< 80mk>.
Using (3-4), (3-1), and (3-5), we get

k* Eivm—E;
C2|:k2+m3+—5 sup L]
m j=k+m J

2 2 k> k* Ejtm—E;j
< Ey <Ci|ko+2Ck(m+ 1)+ Co(m+ 1)+ 80C,— +— ) sup — | (3-6)
m m j>k+m J
The constants Co, C; > 0 are fixed and depend only on ||w|| 1.~ and |lug p ||Hz1 , ||M0’3||H11 s U2
uloc uloc uloc
(see (2-37) for the definition of Cy). We choose mg > 1, C, > Cy, and C3 > 1 depending only on Cy and

C; so that

kZCgm,
and m > my

Co(k2+m?) > C [k +2Ck(m + 1) + Ca(m + 1)?],

3-7
and Cok* /m> > C1(80C,k3 /m* + k* /m?>). Sl

implies {
One can easily check that it suffices to choose C5, C3, and mg so that

C, > max(2Cq, Cyp),
(C, — C1)C3 > 80C | Cy, (3-8)
for all m > mg, (C2C1+ Cp)(m+1)? <m?>.
Plugging (3-7) into (3-6), we reach a contradiction. Therefore (3-3) is true at the rank k. By induction,
(3-3) is proved for all m > mg and for all k > Czm.

o It follows from (3-3), choosing k = [C3zm ] + 1, that there exists a constant C > 0, depending only on
Co, C1, C2, C3, and therefore only on ||w|y1..c and on Sobolev—Kato norms on ug and Uy, such that, for
all m > my,

1 E; —E;
aW@sE@mHsCPﬁ+— sup JﬂL—i} (3-9)

M j>|Csm|+m+1 J

Let us now consider the set 6,, defined by (2-40) for an even integer m. As 6, is finite, there exists a
square c in 6, which maximizes

{lunllgr@,) : ¢ € €ml,
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where Q. = {x € Q" : x;, € ¢}. We then shift u,, in such a manner that ¢ is centered at 0. We call ii,, the
shifted function. It is still compactly supported, but in €2, instead of in €2,,:

/ |Vﬁn|2=/ Vi and / |van|2=/ Vit .
QZn Qn Qm/z Q('

Analogously to Ey, we define Ey. Since the arguments leading to the derivation of energy estimates are
invariant by horizontal translation, and all constants depend only on Sobolev norms on ug, Uy, and w, we
infer that (3-9) still holds when Ej is replaced by Ej. On the other hand, recall that E,, , maximizes

ity ||%{1 @) On the set of squares of edge length m. Moreover, in the set

Yjtm\X; forj =1,
there are at most 4(j +m)/m squares of edge length m. As a consequence, we have, for all j € N*,

~ ~ j+m~
Ej+m—EJ 547Em/2’

so that (3-9) written for ,, becomes

~ 3 1 m\ ~
Em/2 <C|m” + ) sup 1+ iy Em/Z
M= \j=(C3+1m J

1 ~
< C[m3 + WEm/z].
This estimate being uniform in m € N provided m > mq, we can take m large enough and get

~ m3

Epp<C—ro—
"E=ET 0 /m?)

so that eventually there exists m € N such that

m3

2
Sup ”un ”Hl((cx(—l,O)ﬂQ”)) S C 1 — C(l/mz) .

[
This means exactly that u, is uniformly bounded in HullOC(Qb). Existence follows, as explained in
Section 2D.

3B. Saint-Venant estimate. This part is devoted to the proof of (3-1). We carry out a Saint-Venant
estimate on the system (2-35), focusing on having constants uniform in n as explained in Section 2D.
The preparatory work of Sections 2A and 2B allows us to focus on very few issues. The main problem is
the nonlocality of the Dirichlet to Neumann operator, which at first sight does not seem to be compatible
with getting estimates independent of the size of the support of u,.

Let n € N\ {0} be fixed. Also let ¢ € %8"(&2[’) such that

Vop=0, ¢=00n2\ Q. ¢ly=ou, =0. (3-10)
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Remark 2.28 states that such a function ¢ is an appropriate test function for (2-35). In the spirit of
Definition 2.27, the weak formulation for (2-35) is

/b Vi, - Vo +/b gy n = —(DN(u|i3=0-), @luz=0-)ar.s — (F, ¢lus=0-)ar.a + (f @)ar.a. (3-11)
Q Q

Thanks to the representation formula for DN in Proposition 2.22, and to the estimates (2-33) for f and
(2-34) for F, the weak formulation (3-11) still makes sense for ¢ € H'(QP") satisfying (3-10).

In the sequel we drop the n subscripts. Note that all constants appearing in the inequalities below are
uniform in n. However, one should be aware that Ey defined by (2-38) depends on n. Furthermore, we
denote u|,—o- by vp.

In order to estimate Ej, we introduce a smooth cutoff function y; = xx(ys) supported in X, and
identically equal to 1 on X;. We carry out energy estimates on the system (2-35). Remember that a test
function has to meet the conditions (3-10). We therefore choose

Ph XkUh 1 ob
= = e H (27),
v (V ' q)h) <—Vh <Ok Sy wn iy 2 dZ’)) &)

0
BE (Vh)(k(xh) ooy 4n (s Z) dz’)’

which can be readily checked to satisfy (3-10). Notice that this choice of test function is different from
the one in [Gérard-Varet and Masmoudi 2010], which is merely x;u. Aside from being a suitable test
function for (2-35), the function ¢ has the advantage of being divergence free, so that there will be no
need to estimate commutator terms stemming from the pressure.

Plugging ¢ into the weak formulation (3-11), we get

/XkIVMIZZ—/ VM‘(VXk)M+f Vu3'V(Vth(xh)-f Mh(xh,Z/)dZ/)
Q Q Q w(xp)
—(DN(vo), ¢lx;=0-) — (F, @lx;=0-) + (f, ¢). (3-12)

Before coming to the estimates, we state an easy bound on ®; and ¢:

1,2
1Pnll 1y + 191 51 @0y + 1 Palxs=0ll H12@w2) + |@]s =0l H12R2) < CEkil- (3-13)

As we have recourse to Lemma 2.26 to estimate some terms in (3-12), we use (3-13) repeatedly in the
sequel, sometimes with slight changes.

We have to estimate each of the terms appearing in (3-12). The most difficult term is the one involving
the Dirichlet to Neumann operator, because of the nonlocal feature: although vg is supported in ¥,
DN(vp) is not in general. However, each term in (3-12), except —(DN(vo), ¢|x,=0-), 18 local, and hence
very easy to bound. Let us sketch the estimates of the local terms. For the first term, we simply use the
Cauchy—Schwarz and Poincaré inequalities:

1

1
2 2
sc(f |Vu|2) (f |u|2) < C(Exy1 — Ep).
Qe k+1 Qe k+1

/ Vu - (Vxiu
Q
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In the same fashion, using (3-13), we find that the second term is bounded by

Z

/ Vus - V(V;,Xk(xh) . up(xp, 7)) a’z/> dxy, dz
Q w(xh)

Z
< f Vaia) [V )| / i Cen, 2] d2’ dxy dz
Q o (xp)

Z

+/ |Vius| | Vi x (xn)| IVth(Xh,Z/)IdZ/dthz+/ 10313 Vi xi (xn) - wp (xp, 2)| dxp dz
Q Q

®(xp)

< C(Ex+1— Ep).

We finally bound the last two terms in (3-12) using (3-13), and (2-34) or (2-33):

0
Vi, - (ka up(xp, z') dz’)
(xp)

< Clk+DIES? + (Ex1 — E0'?1 < Ck+ DE,
1/2

1(foo) < (k+ DE.

I(F, ¢ly=0-)] = C(k + 1)|:||Xk”h|x3:0 12w + ‘

HI/Z(RZ):|

The last term to handle is —(DNj,(vo), ¢|x;=0-). The issue of the nonlocality of the Dirichlet to
Neumann operator is already present for the Stokes system. Again, we attempt to adapt the ideas of
[Gérard-Varet and Masmoudi 2010]. In order to handle the large scales of DN(vg), we are led to introduce
the auxiliary parameter m € N*, which appears in (3-1). We decompose vy into

0 (Xk+m — Xk)V0.h
Vo = (XkUO,h - Vh : (Xk -fu)(xh) Mh(Xh, Z/) dzl)) + < " )

0
Vi (et = X6 J ) n Xns 2') A2

( (1 = Xk-+m) V0. )
+ 0 / NI B
=V - ((1 - Xk+m) fa)(xh) up(Xp, z )dZ )

The truncations on the vertical component of vy are put inside the horizontal divergence in order to apply
the Dirichlet to Neumann operator to functions in K.
The term corresponding to the truncation of vy by xx, namely,

o755 )
Vi (X Sy 4 Gns 2) d2') )7 \ Vi - @i lxy=o-

<DN( XkV0,h ) ( XKV, )>
- - 0 ) 0 )
Vi (Xk S,y #nGns 2)d2') ) \=Vi - (xk [, e Oens 2) d2')

is negative by positivity of the operator DN (see Lemma 2.24). For the term corresponding to the
truncation by xg4+m — Xk, we resort to Lemma 2.26 and (3-13). This yields

‘<DN( (Xk-i—m_)(()k)vo,h )( i — )> L1
Vi (Xhm = X1 Sy nOons 2) d2') )7 \ Vi - @ply=o-

< C(Ef4m+1 — Ek)EEk_H-
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However, the estimate of Lemma 2.26 is not refined enough to address the large scales independently of

n. For the term
(I = Xktm)vo,n @hlxs=0-
DN 0 / / ) )
Vi (= xatm) Spix,) U Oens 2) d2') )" \ Vi - @hlry=o-

we must have a closer look at the representation formula given in Proposition 2.22. Let

. (1 = Xk-+m) Vo, (1 = Xk-+m) V0.
O (=) [0 un G 2D d)) T\ =V )
h Xk+m () Up(Xp, T Z h*Vh
We take x := xx+1 in the formula of Proposition 2.22. If m > 2, Supp xx+1 N Supp(l — Yk4+m) =, SO
that the formula of Proposition 2.22 becomes”

(DN o, 90):/ <P|x3:0'Ks*5o+/ @lxs=0- - Mg * Vo
R2 R2

Ohlxs=0- - {F[M11(p * Vo,p) + K1 * Vo 5}

J
+/ Phixs=0- - (IIM2](p % Vi) + K5™ % V)
R
/ DQpjy=0- - {I[M31(p0 * Vo.n) + K3 * Vo.n}
R

+ /2 Dps=0- - {IIMal(p * Vi) + K™ % V).
R

Thus we have two types of terms to estimate:

e On the one hand are the convolution terms with the kernels K, Mf', and K;°" for 1 <i <4, which
all decay like 1/|xp|.

e On the other hand are the terms involving $[M;] for 1 <i <4.
For the first ones, we rely on the following nontrivial estimate:

Lemma 3.1. Forall k > m,

1
P,y — m* \zkam
This estimate still holds with Vy, in place of vy.
For the second ones, we have recourse to:
Lemma 3.2. Forallk>mandall1 <i, j <2,
1
£ k> Eiym—E;\2
H@[ﬁ](,} % U0,) < C?( sup L) : (3-15)
€] L2(Zk41) m3/ j=k+m J

2Here we use in a crucial (but hidden) way the fact that the zero-order terms at low frequencies are constant. Indeed, such
terms are local, so that fRZ @lxy=0— - Mg =0.
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This estimate still holds with Vy, in place of vo .

We postpone the proofs of these two key lemmas to Section 3C. Applying repeatedly Lemmas 3.1
and Lemma 3.2 together with the estimates (3-13), we are finally led to the estimate

- Eip1— E)+ E G (B - K Ejsm—E;\?

E 1/2 12 i

k <C((k 1) kil ( k+1 k) kil( k+m+1 Ek)1/2+T/2Ek/+l< sup %) )
Jj=k+m

for all K > m > 1. Now, since Ey is increasing in k, we have
Epy1 < Ex + (Exgm+1 — Ep).

Using Young’s inequality, we infer that, for all v > 0, there exists a constant C,, such that, for all kK > 1,

k* Ejwm—E;
Ey <vE +C, <k2 + Eymt1 — Ex+— sup L)
M= j>k+m J
Choosing v < 1, inequality (3-1) follows.
3C. Proof of the key lemmas. It remains to establish the estimates (3-14) and (3-15). The proofs are
quite technical, but similar ideas and tools are used in both.

Proof of Lemma 3.1. We use an idea of Gérard-Varet and Masmoudi [2010] to treat the large scales: we
decompose the set X \ X, as

o0
N\ Bpym = U ZiamG+1) \ Zktmj-
j=1

On every set X ym(j+1) \ Zk4mj. we bound the L? norm of 3 by Eiim(j+1) — Ekymj. Let us stress here
a technical difference with the work of Gérard-Varet and Masmoudi: since ¥ has dimension two, the area
of the set Xy ym(j+1) \ Zk4m; 1s of order (k +mj)m. In particular, we expect

Eictm(i+1) = Eicemj ~ Gkt mjymllull7,

to grow with j. Thus we work with the quantity
Eiim—FE;
sup e
Jj=k+m J

which we expect to be bounded uniformly in n, k, rather than with sup ., (Ej4m — E}).
Now, applying the Cauchy—Schwarz inequality yields, for n > 0,

I ? i |o(1) 2
dy (/ ﬁo(t)dt) §C/ dy/ —dt/ W,
/;m re |y —1 ot S\ S |y — 3T S\Sppn [y — 23720
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The role of the division by the |¢| factor in the second integral is precisely to force the apparition of the
quantities (E 1, — E;)/j. More precisely, for y € ¥, and m > 1,

o0

|0 (1)[? dt_z |0 (1) dr
ey —tP=21 7 el ]y — 132
2\E/H—m y ]:1 2k+m(_i+|)\2k+m_j y

1
(k+mj)mj +k —ylool>=27

o0
< C Y (Extm(j+1) = Esm))
j=1

o0
=c( s Ef+m‘Ef)z :
T sk J ) S Amj k= Iyl

1 1 Eiip—E;
=C— 73 (SUP —m T ’),
m|m+k—1{ylool"™*" \ j>k4m J

where |x|o := max(|x1[, |x2]) for x € R%. A simple rescaling yields

1]
dtdy
/;:kJrl ‘/E\Eker |y - t|3+2n|m +k - |)’|oo|2_2n

|]
= dtdy.
Zit1/k ‘/;:\Eler/k |y = 3271 4+m/k — |y|ool>~2

A

Let us assume that k > m > 2 and take n € ]%, 1[. We decompose X\ X4 k as (X \ Z2) U(Z2\ Ziqm/i)-
On the one hand, since [t — y| > C|f — y[oc > C(|t|oo — [Y]o0) = C(|t|oc —3/2),

i / dy
dtdy <C .
‘/EH»l/k —/;:\22 |y_t|3+2n|1+m/k_|)’|oo|2_2n 1 Zl+l/k |1+m/k_|y|00|2_2r]

Decomposing X1/« into elementary regions of the type X, 14, \ Z,, on which |y|s 2 r, we infer that
the right-hand side of the above inequality is bounded by

1+1/k , 14+1/k dr
C dr<C
/0 M+m/k—rp2-20 % = /o Ir+ (m —1)/k|>=21

a2y - () ) <

On the other hand, y € X4/ implies [1 +m/k —|y|oo| = (m —1)/k, so

|1
dtdy
—/;:1+1/l< /;Z\Elﬂn/k ly — t|3+2n|1 +m/k— |)’|oo|2_2'7

(o) Lo L
= - y — =25
m—1 Zit1/k Zo\Z14m/k It — y|3+277

<c< k )2_2"/ X __ . (")3
o \m—1 XeR2, m—1y/k<x|<c 1 X1PT2 = ""\m )

Gathering these bounds leads to (3-14). O
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Proof of Lemma 3.2. As in the preceding proof, the overall strategy is to decompose
o
(I = Xk+m)vo,n = Z(Xk—l—m(j—l—l) — Xk+mj)V0,h-
j=1

In the course of the proof, we introduce some auxiliary parameters, whose meanings we explain. We
cannot use Lemma 2.10 as such, because we will need a much finer estimate. We therefore rely on the
splitting (2-19) with K :=m /2. An important property is the fact that p := %~ !¢ belongs to the Schwartz
space ¥(R?) of rapidly decreasing functions.

As in the proof of Lemma 2.10, for K =m/2 and x € X1, we have

|A@)| < Cm|V2p 5 (1= Xksm V0 L1t po)-

and forall o > O and all y € Xy 142,

V20 % (1 = Xam)V0.n ()] s/ V20 (y — )| |vo,n ()| dt
Z\Zk4m

1 1

2 vor®* \?

5(/ |v2p(y—z)|2|r|“dr) (/ o) dr) :
E\Zktm 2\ Zktm |t|0[

Yet, on the one hand, for o > 2,

2 S 2
v t v t
/ | o,h(a)l dt:Z/ | o,h(a)l dr
S\ Zgtm 7] =1 ZktmG+1) \ Dtmj 1]
Eivm—E;\ — 1
< (s HEEE) S
j=k+m J =1 (k+m])a

1 1 Ei.,—E;
cel Ly Bl
m (k+m)*==\ j>ktm J

On the other hand, y € X142 and t € X\ Xy, implies |y — 1] >m /2 — 1,

/ |v2p(y—r>|2|r|“dt5c/ IVZo(y — 02 (ly —t* +|y]|*) dt
E\2k+m 2\Ek+m

m o
SC<(k+1+—) / V20 (s) 2 +/ |v2p<s>|2|s|“).
2 Is|=m/2—1 Is|=m/2—1

Now, since p € $(R?), for all B > 0, « > 0, there exists a constant Cq,p such that

f 1+ 1519V ) < Com2*,
|s|=m/2—1
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The role of auxiliary parameter g is to “eat” the powers of k in order to get a Saint-Venant estimate for
which the induction procedure of Section 3A works. Gathering the latter bounds, we obtain, for k > m,

1

E.. . —E.\2
Al Lo (50 < Cﬂkm_ﬂ< sup %) : (3-16)
Jj=k+m

The second term in (2-19) is even simpler to estimate. One ends up with

1
Eiin—Ei\2
I Bll Lo (511 SCﬁkm_ﬂ( sup L) :

- (3-17)
Jj=k+m J

Therefore A and B satisfy the desired estimate, since

Al 25, ) < CRll Al I1Bll2(se,) < ChIBIl L (500)-

The last integral in (2-19) is more intricate, because it is a convolution integral. Furthermore,
0% (1 — Xk+m)vo,n(¥) is no longer supported in ¥ \ Xi4,,. The idea is to “exchange” the variables
y and ¢, that is, to replace the kernel |x — y|_3 by |x — t|_3. Indeed, we have, for all x, y, t € R2,

11| Cly—1] Cly —1|
x—yP  lx =P T lx—yllx—1P  |x—yPlx—1]

(3-18)

We decompose the integral term accordingly. We obtain, using the fast decay of p,

1
/ dy 310 % (1 = Xitm)vo,) (V)]
—ylz=m/2 X =Yl

1
sC/ dyf dt ———1p(y — v (0)]
w—ylzm2  IS\m, X1

ly —1]
+C/ dy/ dt—> 3 lo(y — )] vo,n(®)]
lx—yl=m/2 S\ X =YX =1
ly —1]
+Cf dy/ dt ————————=|p(y =D |vo,n(®)]
w—ylzm/2  IS\Eg, X =Y —1]

1 ly — 1
scf dt g|vo,h(r)|+0[ dy/ dt —————|p(y — Dl v (D).
S\ XL w—ylzm2  Is\me, X YPlx—1

The first term on the right hand side above can be addressed thanks to Lemma 3.1. We focus on the
second term. As above, we use the Cauchy—Schwarz inequality

—tllp(y—1)
/ ly —tllp(y ||U07h(t)|dt
2:\E/H—m

|x —1

o0

ly —tllp(y —1)|
=/ [v0.4(0)| i
=1 Y Zhetm () \Zkmj lx — 1]

1

ENNee)

2
+
5( sup Emsj ) p (/ |y—z|2|p<y—r>|2|r|dr) :
j=k+m J S ktmi —leoo Setm(4 0\ Skt
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The idea is to use the fast decay of p so as to bound the integral over Xy, (j4+1) \ Xkmj. However,
Z;’;l 1/(k+mj —|x|) = oo, so that we also need to recover some decay with respect to j in this integral.

For t € Ziqtm(j+1) \ Zktmjs
2] — 1x]oo - |7]

Tktmj—Ixleo T ktmj—lxle’

so that, for all n > 0,

/ y = tP1p( = O 1t] dr
ShetmG+1) \ Zkmj 1

< .
(k+mj —[x]o0)?"
C
< :
(k +mj — |x]oc)*"

2 2 1+2
/ ly —tllp(y — D)7 [t] " di
ZhetmG+1) \ Zktmj

/ Iy — 12y — t|"F2 4+ |y p(y — 1) dt
Zrm G+ \ Zktmj

C’] 142 142
< : L+ [y — x4 x| H2).
(k+mJ—IXIoo)2”( ly — x| X))

Summing in j, we have, as before,

oo

Z : = S < Gy
= ket mj = lxlo) 1 T mk+m = |x|oo)” T !t

so that, for 0 < n < %, one finally obtains, for x € Xy,

ly —tllp(y —1)|
/ dy / 3 Jvo.n(1)] dt
wylzm/2 - J\Sg, X = YPlx =1

1

E ..—E:\2

M) / [x = y| 737+ x| 2H7)x — y| 3] dy
[x—=y|=m/2

< Cm_l_"( sup
Jj=k+m J

) k)2t Erj—E;\?
oo (4) 2
m j=k+m J
Gathering all the terms, and again using the fact that

I Fll 250, < CKIIF (s, forall F e L®(Zq),

we infer that, for all kK > m and all n > 0,

3/241 Exyj—E; :
+j J
Cllr» =G| sup ——— | .
” ”L (Zr1) =~ m2+n (jzk—I:m ] )

Choose n = 1/2; Lemma 3.2 is thus proved. O
4. Uniqueness

This section is devoted to the proof of uniqueness of solutions of (2-32). Therefore we consider the
system (2-32) with f =0 and F = 0, and we intend to prove that the solution « is identically zero.
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Following the notations of the previous section, we set

E, :=/ Vu-Vu.
Q

We can carry out the same estimates as those of Section 3B and get a constant C; > 0 such that, for all
meNandall k > m,

k* Eiin—E,;
et —— f). (4-1)

E,<C (Ek+m+l —Ex+— sup _
m= j>k+m J

Let m be a positive even integer and ¢ > 0 be fixed. Analogously to Section 3A, the set €,, is defined by
@, := {c, square with edge of length m with vertices in Z?}.

Note that the situation is not quite the same as in Section 3A since this set is infinite. The values of

E. .= fQ |Vu|? when ¢ € €, are bounded by Cm2||u||ill @y S° the following supremum exists:
¢ uloc

ém := sup E,. < o0,
ceb,,
but it may not be attained. Therefore, for ¢ > 0, we choose a square ¢ € ¢, such that ¢, —e < E, <€,,.
As in Section 3A, up to a shift we can always assume that c is centered in 0.
From (4-1), we retrieve, for all m, k € N with k > m,
c Kk Ejtm—E;

———— sup :
Ci+1m’ jsiim J

1
Ep < E +
k= Cit1 k+m+1
Again, the conclusion E; = 0 would be very easy to get if there were no second term in the right-hand
side taking into account the large scales due to the nonlocal operator DN.

An induction argument then implies that, for all » € N,

_1 /+1 ’ 4
Cr Y g ( C )r (k+7r'(m+1)) Ejin—E;
E, < E + sup ———. 4-2
k <C1 n 1) ktr (m+1) ;/:o Cirl 3 jzkfm ; (4-2)

Now, for k :=In(C;/(C1+1)) <0 and k € N large enough, the function x — exp(k (x+1)) (k+x(m+ 1H)*
is decreasing on (—1, 00), so that

’i C N k47 (m+ 1) - i Cr N k47 (m+ 1)
Cr+1 m> N Ci+1 md
r'=0 r'=0
1 [e.¢]
<— exp(k (x + 1) (k + x(m + 1))* dx
—1
B N G P
=C— P u |(1+u)" du,
me® J_ 1)k m—+ 1
k5
<C—
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since k/(m + 1) > 1/2 as soon as k > m > 1. Therefore, we conclude from (4-2) for k = m that, for all
reblN,

& r + sup N

Ci C i +m
< (C1+1) (r+ D2m + D?lul}y +4— sup U,

uloc ]>2m ]m

Ci C
<(C1 )<r+1> (m+ DNl +

Since the constants are uniform in m, we have, for m sufficiently large and for all € > 0,

€ <c< ¢ )r(r—l—l)z(m—i—l)z—i—s]
m = C1+1 ,

which, letting r — oo and ¢ — 0, gives €,, = 0. The latter holds for all m large enough, and thus we
have u = 0.

Appendix A. Proof of Lemmas 2.3 and 2.4

This section is devoted to the proofs of Lemma 2.3, which gives a formula for the determinant of M, and
Lemma 2.4, which contains the low and high frequency expansions of the main functions we work with,
namely, A; and Ag. As Aj, A, A3 can be expressed in terms of the eigenvalues Aj solution to (2-5), it is
essential to begin by stating some properties of the latter. Usual properties on the roots of polynomials
entail that the eigenvalues satisfy

R(p) >0 fork=1,2,3, X1 €10, oo, Ao = A3,

—(raha)’ =% Adads =161, (§17 —ADUEP —2DEI° —43) = 1617, (A-1)
(EP=3D7 _
M €12 =27

and can be computed exactly:

g2 440712\ 3 2 4 40712\ 3
)&(5)=|§|2+( €] +(|“§|27L /27) ) _(lSl +(|§|2+ /27) ) (A-22)
_1E2 440712\ 3 2 440712\ 3
A§($>=Isl2+j( &1 +(|é|2+ /27) > _jz(lsl +(|$|2+ /27) ) (A2b)
_1E2 44 407)1/2\3 2 44 407)1/2\3
kg(é)zlélz—ka( £ +(|§|2+ /27) ) _j<|§| +(|§|2+ /27) ) (A-20)
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A.1. Expansion of the eigenvalues Ay. The expansions below follow directly from the exact formulas
(A-2). In high frequencies, that is, for |£| > 1, we have

M=IEPU—ES +03E7Y),  m=IlEl—LET 03D, (A-3a)
4 8 2 1 5

W =160 = PIETS + 0(E73)), Ao =g — ’5|srf +O(E|73), (A-3b)

3= 8201 — jIEIT5 + 0(E73)), x3=|5|—§|5|—%+0(|sr%>. (A-3¢)

In low frequencies, that is, for |£] < 1, we have

L4V 2 27, .
(|5| +f> Z«/_2_7|:1+§|$| + O(|§] ):|,

—JEPH(EF 42D 1 3
( H <|5|2 /27) >= §|g|2—%|§|4+0(|5|6),

S

ER+(E+4/2D2\ 1 1, B, .
( > ) —ﬁ‘i‘zm —?El + O(&]°),
from which we deduce
M=i+3EP - 2IET+O0(E), =T (1-3ilEP + SIE1 + 0(E1%), (A-4a)
3= =i+ 3EP Rl 036", Aa=e 1+ Jils P + 1€+ O(E).  (A4b)

Since A1 A2z = |€], we infer that

o= €1+ 0ED.

A.2. Expansion of A1, Az, and Az. Letusrecall that Ay = Ap(§), k=1, ..., 3, solve the linear system

1 1 1 A 0,3
A A2 A3 Ay | = i&-Von
(€2 =AD2/x1 (EX =222 /ha (€17 —2D%/a3) \As —i&L - ton
=:M(§)

The exact computation of Ay is not necessary. For the record, note however that A can be written in the
form of a quotient
_ P(&1,8, X1, 00, A3)

= , A-5
¢ Q(I&1, A1, A2, A3) (&-5)

where P is a polynomial with complex coefficients and

Q0 :=det(M) = (A1 — A2) (A2 — A3) (A3 — A (E] + A1 + A2 + A3). (A-6)
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This formula for det(M) is shown using the relations (A-1):

det(M)
_ 08P =) A5 —A® | MUEIP 237 —ASAEP —AD? | AT(EI2 —2D)? —A3(E1% — AD)*
M3 A1A3 Ao
= E|( (A3 =23 = 2(F =23 + 2307 = 1)) + a3 (A — A3) — 1a3(A3 = AD + Aaa (R - AD)
= A1 —=A) A2 —=A3) (A3 = A (E] + A1 + A2+ A3).

This proves (A-6), and thus Lemma 2.3.
We now concentrate on the expansions of M (§) for || > 1 and |§| < 1.

A.2.1. High frequency expansion. At high frequencies, it is convenient to work with the quantities
Bi, B, B; introduced in (2-12). Indeed, inserting the expansions (A-3) into the system (2-7) yields

By =193,
|§1B1 — %|§|_%Bz + 053 1AD = i§ - Tou,
E15 By + 017" |A]) = —ig - 7.

Of course A and B are of the same order, so that the above system becomes

By = v 3,

By =2¢|5 (11753 — i€ - T + O(I£] 73 B),

By =—il§| 3&" - Tg5+ O] 73 |B)).
We infer immediately that |B| = O (| [*/3|55]), and therefore the result of Lemma 2.4 follows.

A.2.2. Low frequency expansion. At low frequencies, we invert M thanks to the adjugate matrix formula

-1 _ 1 T
M=) = Gy [CTMENT
We have
(6P =2> "+ 005P) i o (€2 =23)?
m eharogpy . ¢ o=
Hence,
1 1 1
ME=| 03P " +03ER) e+ 05
EI+ O(EP) —e ™4+ 0(E[) —e™* + 0(E)
and

20 [gleT A —jgleim/t
Cof(M)=| ~2i —e™*—|g| e /44 g] | + O(E).
_ﬁi _efin/4 eiﬂ/4
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We deduce that
1

M=) =— [Cof(M (E)]"
2i(14 (v/2/2)|E]+ O(I€[?)
— g — 21— 2gl] +2[1- €]
=| @ 4)2)E] —(1/20)[—e4 = (1= L) g]] —(e42)[1 - Lg]] |+ O0UEP).
(74 /2)|g] —(1/20)[e7 /4 4 (1 = Re /) g [] (e ) [1 = R&]]
Finally,
A1=(1—£|5|) 3—£z<s+s L) - Ton + O(E1P1T0)), (A-Ta)
in/4
Ay =g [Ton + L™ e g — Le L iy + O (E IR, (A-7b)
—171/4
Ay="© 161555 — e - 5 + L™ 5+ 0 (g Pl (A-Tc)

A.3. Low frequency expansion for Ly, Ly, and L3. For the sake of completeness, we sketch the low-
frequency expansion of L in detail. We recall that

TN 2422 1
Lo(E)00(E) = ((I/ISI )( ?»ké-i-((llél A7 Ai)E ))Ak(é)

Hence, for |£]| < 1,

' L+o(eP
it =((IDE OGN (V2 o) V2 ey 1= Yjey) + 00eP

which yields (2-16). The calculations for L, and L3 are completely analogous.

A.4. The Dirichlet to Neumann operator. Let us recall the expression of the operator DN in Fourier

3
. G/IEPIEI? —AD2EL —22&]
DN(”O)_;( i+ (6P =320/ )Ak A9

0 3
—iv3<s)s> <(i/|5|2)[(|5|2—k,%)2$L+(|§|2—/\2)E]> | Ao
(ls W) +; (17 = 2D/ S A9

space:

A4.1. High frequency expansion. Using the exact formula (A-9) for m together with the expansions
(A-3) and (2-10), we get for the high frequencies

BN — (—w3<s>s) N ((l'/|§|2)((|5|§33+0(|§1|§|175|))§L+E|51532+0(|E|§|55|))5)>
i - v)(€) §175 B2+ O (11751 ))

_ |S|v2+($;@/|5|)§+i@é> et
—( i e R a0
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A.4.2. Low frequency expansion. For |&| < 1, using (A-8), (A-4), and (A-7) leads to

DNy, v = 2|5|2 Z( ELFiE+ O(EP) (e g 1003 £ e ugs F TS 00, + 0 (18 1T0))
1
ffl; w3+ f<v0h+vof>+0<|5||vo|)

For the vertical component of the operator DN, we have in low frequencies

_— 1 . .
DN; vo = i& - Ug ., + (|5| + 0<|5|>)A1 &) — (™" + 0(E[)) A2(E) — (e7™* + 0(1E]H) A3(8)

o3 V2 W2iE- von+E
LU T %)
| > 00,3 2 ] + (1&]1vol)-

Appendix B. Lemmas for the remainder terms

The goal of this section is to prove that the various remainder terms encountered throughout the paper
decay like |x|~3. To that end, we introduce the algebra

E = {f € 6([0, 00), R) : 34 C R finite, Irg > 0, f(r) = Z r® fo(r) for all r € [0, rp),

aed

where, for all « € A, f, : R — R is analytic in B(0, ro)}. (B-1)
We then have the following result:

Lemma B.1. Ler ¢ € ¥'(R?).

o Assume that Supp ¢ C B(0, 1), and that p(&) = f(|€]) for & in a neighborhood of zero, with f € E
and f(r) = O () for some a > 1. Then ¢ € L (R? \ {0}) and there exists a constant C such that

loc

C
lp(x)| < T for all x € R%.

o Assume that Supp ¢ C R*\ B(0, 1), and that $(£) = f (|&|~") for |E| > 1, with f € E and f(r)= O (%)

for some a > —1. Then ¢ € L. (R?\ {0}) and there exists a constant C such that

loc

¢ 2

lp(x)| < —= forall x € R*.
|x|3

We prove the Lemma in several steps: we first give some properties of the algebra E. We then compute
the derivatives of order 3 of functions of the type f(|£]) and f(|&|~!). Eventually, we explain the link
between the bounds in Fourier space and in the physical space.

Properties of the algebra E.

Lemma B.2. < E is stable by differentiation.
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o Let f € Ewith f(r) =) ,cq?® fa(r), and let ag € R. Assume that

f(r)=0@")
for r in a neighborhood of zero. Then
infla € o : f,(0) # 0} > «p.
e Let f € E, and let oy € R such that
f(r)=0@")

for r in a neighborhood of zero. Then
[y =0@*"h
forO<r 1.

Proof. The first point simply follows from the chain rule and the fact that if f, is analytic in B(O0, rg),
so is f,. Concerning the second point, notice that we can always choose the set &{ and the functions f,
so that

F@)=r" fo,(r) +- - +7% fo, (r),

where a) < -+ < o and fy, is analytic in B(0, ro) with f,, (0) # 0. Therefore

fr)~r* fo,(0), asr—0,
so that r*' = O (r*). It follows that @1 > o. Using the same expansion, we also obtain

N

F1)y =Y air®™! fu () +r% fr () = 0.
i=1

Since r*' = O (r*), we infer eventually that f’(r) = O (reo—1. Il
Differentiation formulas. Now, since we wish to apply the preceding lemma to functions of the type

fUED, or f(|& |=1), where f € E, we need to have differentiation formulas for such functions. Tedious
but easy computations yield, for ¢ € €3(R),

g &i &i g g
B :(3—’—3_> ' <3___t) " Si 10
: SUED TN SAED + TP f (|§|)+|§|3f (1))
3 3 3
93 -1 :(9i_11$_i)’ -1 (3i_7s_i) 71e11 & ORI
ESUENT) e T S H+ 6 P SrAEl )+|$|9f (1617

In particular, if ¢ : R> — R is such that ¢(£) = f(|£]) for & in a neighborhood of zero, where f € E is
such that f(r) = O (r%) for r close to zero, we infer that

12 0(&) +102,0(&)| = O(E|*7)
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for |£] < 1. In a similar fashion, if ¢(£) = f(|&]~') for £ in a neighborhood of zero, where f € E is
such that f(r) = O(r®) for r close to zero, we infer that

192 (&) +100®) = OLEI* (&™) ™ 161 (ETH ™ 2+ 1E17°EITH ™y = 0(E1“ 7).

Moments of order 3 in the physical space.

Lemma B.3. Ler ¢ € ' (R?) be such that 8§l(p, a§2<p e LY(R?).
Then

C
1F (@) (x| < e in @' (R*\ {0}).

Proof. The proof follows from the formula

i F ) =iF T (VEg)
for all @ € N? such that |a| = 3. When ¢ € $(R?), the formula is a consequence of standard properties of
the Fourier transform. It is then extended to ¢ € ¥'(R?) by duality. g

Remark B.4. Notice that constants or polynomials of order less that two satisfy the assumptions of the
above lemma. In this case, the inverse Fourier transform is a distribution whose support is {0} (Dirac
mass or derivative of a Dirac mass). This is of course compatible with the result of Lemma B.3.

The result of Lemma B.1 then follows easily. It only remains to explain how we can apply it to the
functions in the present paper. To that end, we first notice that, for all k € {1, 2, 3}, A is a function of |£|
only, say Ay = fr(|€]). In a similar fashion,

Li(§) = GY(I&]) + &G (IE]) + £:GL(ED.
We then claim the following result:
Lemma B.5. e Forallk € {1,2,3}, j €{0, 1, 2}, the functions fi, G,{, as well as
r—> fiGh, re GLeTh (B-2)
all belong to E.

e For & in a neighborhood of zero,

ME™ = PeE)+ Y & () +E - be(D.

1<i,j<2

NEM = QuE) + Y &Ejc (8D +& - di (€],

1<i,j<2

where Py, Qy are polynomials, and a,ij, c,i(’j € E and by, di € E> with bi.(r), dip(r) = O(r) forr close

to zero.

o There exists a function m € E such that
(Msc — Ms)(€) =m(l5]™)
for |E] > 1.
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The lemma can be easily proved using the formulas (A-2) together with the Maclaurin series for
functions of the type x — (1 +x)* for s € R.

Appendix C. Fourier multipliers supported in low frequencies

This appendix is concerned with the proof of Lemma 2.7, which is a slight variant of a result by Droniou
and Imbert [2006] on integral formulas for the fractional Laplacian. Notice that this corresponds to the
operator $[|&[] = $[(£% + &3)/1&]. We recall that g € F(R?), ¢ € 6°(R?), and p := F ¢ € F(R?).
Then, for all x € R2,

[ 1 B .
F l(ﬁ;rg(f)g(‘é))( )=F" l<|g|)*@ l(fiéjé'(f)g(é))(x),

As explained in [Droniou and Imbert 2006], the function |& |~ is locally integrable in R2 and therefore
belongs to &' (R?). Its inverse Fourier transform is a radially symmetric distribution with homogeneity
—2+ 1= —1. Hence there exists a constant C; such that

@1(i> - g
€] x|

(ﬁ’gas)g(s))( p——

We infer that

N *B,J(p*g)

1
=C1/ ——0;j(p*g)(y)dy
R2 |x— |

ZCIf B lau(p*g)(x+y)dy

The idea is to put the derivatives 9;; on the kernel 1/|y| through integrations by parts. As such, it is not
possible to realize this idea. Indeed, y — 0;(1/]y|)9;(p * g)(x + y) is not integrable in the vicinity of 0.
In order to compensate for this lack of integrability, we consider an even function 6 € ‘Ggo(Rz) such that
0<f6 <1land b =1 on B(0, K), and we introduce the auxiliary function

Uc(y) =p*xgx+y)—pxgx) —0()(y-V)pxg(x),
which satisfies
U < Clyl%,  IV,Uc(0)] < Clyl (C-1)

for y close to 0. Then, for all y € R?,

By, By, Uy = dy,y, p % g(x + ) — (8y,8,0) (v - V) p % g(x) — (3y,0)d, p % (x) — (8y,0)d, p * g (),
where
= —(0y,y,0) (3 - V) 8(x) — (3y,0)0,p 5 8(x) — (9, 0)y, p # 8 (x)

is an odd function. Therefore, for all ¢ > 0,

1 1
—d;j(p*xg)(x+y)dy = — 0y, 0y, Ux(y) dy. Y
e<lyl<e-1 Y1 e<lyl<1/e |1
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A first integration by parts yields

1
/ 3y13>,p*g(x+y) dy
e<|yl<l/e |l

= 3y, dy, Ux (y) dy
s<\y|<1/£ |yl

= f — 0y, Ux(Wni (y) dy + / 3ij Mni(y)dy + / —= 0y, Ux(y) dy.
lyl=¢ 1Y lyl=17¢ 1Y e

<lyl<1/e |y|3

The first boundary integral vanishes as ¢ — 0 because of (C-1), and the second thanks to the fast decay
of p* g € $(R?). Another integration by parts leads to

v/;<|y<l/5 |y|38y,U (y) dy
- / 2y (o () dy + / v ommdy+ [
lyl=¢e | | |ly|=1/¢e | | e

e—0

1
o9 (ay, 9y, ﬁ) U:(y)dy,

1
(ayi 8yj |y_|) Ux (y) dy

<lyl<l/e

where
9 i 51/ Yiyj
YT R TP

< —
i Oy, < s
’ ’Iyl‘ Iyl

and the boundary terms vanish because of (C-1) and the fast decay of U,. Therefore, for all x € R2,

: 1
% 1(5 i @(&)g@))(x) a [ <8;yi8y,«—>Ux<y> dy
| e ]

1
=C /;;gz <8y,.8y,.m>[p xg(x+y)—pxgx) =0 (y-V)p*g(x)ldy

1
sz <8y,-8y,—)[p*g(x4ry)—p*g(X)—y-Vp*g(x)]dy
B(0,K) |yl

1
+C1/ (ay,.ay,-—>[p*g(x+y)—p*g(X)]dy
R2\ B(0,K) [yl

1
—sz <8yi3yj—)9(y)(y'V)p*g(X)dy-
R2\B(0,K) |yl

The last integral is zero as y > 60(y)(dy,dy,(1/]y]))y is odd. We then perform a last change of variables
by setting y' = x + y, and we obtain

G~ 1(515]

| E(S)g(é))(X)——fl - Yiix =y pxg(y)—p*g(x) — (Y —x)Vpxgx)}dy'
x—y'|<

- Yij(x =y {p*xg(y) — pxgx)}dy’.
[x=y'|=K

This completes the proof of Lemma 2.7.
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