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Abstract

We study the equations governing the motion of second grade fluids in a bounded
domain of R?, d = 2, 3, with Navier-slip boundary conditions with and without
viscosity (averaged Euler equations). We show global existence and uniqueness
of H? solutions in dimension two. In dimension three, we obtain local existence
of H3 solutions for arbitrary initial data and global existence for small initial
data and positive viscosity. We close by finding Liapunov stability conditions
for stationary solutions for the averaged Euler equations similar to the Rayleigh—
Arnold stability result for the classical Euler equations.
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Introduction

The second grade fluid equations have been considered in the literature, for instance by Dunn
and Rajagopal [16] (see also Joseph [29] for a discussion of such fluids). These fluids are a
particular class of non-Newtonian fluids of special differential type. Rivlin and Ericksen [35]
developed in 1955 the theory of isotropic materials for which at time ¢ the stress tensor T
depends on the velocity, velocity gradient, and their higher time derivatives (evaluated also at
time )

T=—pI+F(A1,A2,...,Ak),

where the scalar function p is the pressure, F is an isotropic function, and A; are the Rivlin—
Ericksen tensors defined by

A=A =L+L", L =Vu,
Aji=A;  +L"A; 1 +A; L, i=2,...k,
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where the dot denotes the material derivative. If the function F is a polynomial of degree &,
the fluid is said to be of grade k. The constitutive law of a fluid of second grade is

T = —pI+UA1 +O(1A2+052A%,

where o; and «, are normal stress moduli.

Dunn and Fosdick [15] (see also Fosdick and Rajagopal [20]) considered the
thermodynamics and stability (from the point of view of physics) of these fluids and showed
that v, a1, and a, have to verify

v>0 and ap+a; =0

as a consequence of the Clausius—Duhem inequality. Moreover, the minimality of the
Helmbholtz free energy at the equilibrium forces the additional condition o := «; > 0. If
a = 0 then one recovers the constitutive law for the Navier—Stokes equations.

With these restrictions, the equation of motion of a second grade fluid becomes:

8;v—vAu+u~Vv+ZvjVuj:—Vp+F, divu =0, (1)
J
where v :=u — aAu. These equations come with several boundary conditions:

e Dirichlet

u=0 on U, 2)
e Navier-slip

u-n=0, (D) -n)™ =0 on dU, 3)

where n is the outward unit normal vector field to the boundary dU, the symmetric matrix
D(u) defined by D(u) := (Vu+ (Vu)T)/2 is the deformation tensor, and the upper index
tan denotes the tangential component of a vector based at dU relative to the orthogonal
decomposition given by the tangent and normal spaces to the boundary at that point;

e mixed, that is, on different connected components one has Dirichlet and Navier-slip
boundary conditions.

Equations (1) with Dirichlet boundary conditions (2) have received a lot of attention.
Cioranescu and Ouazar [10] introduced a special Galerkin basis in order to obtain global
existence and uniqueness of H?® solutions in two dimensions and local existence and
uniqueness in three dimensions for simply connected domains. These authors proved the
existence of solutions by Galerkin’s method in the basis of the eigenfunctions of the operator
curl curl (u —aAu). This choice of basis is optimal because it allows one to prove the existence
of solutions with minimal restrictions on the data and the domain. The global existence for
small initial data in three dimensions is shown in Galdi and Sequeira [21] and Cioranescu and
Girault [9]. The study of these equations with Navier-slip boundary conditions is the subject of
this paper. We note that these special boundary conditions are very different from the Dirichlet
boundary conditions; they change dramatically the properties of the equations. For example,
it is well-known that for boundaryless oriented smooth Riemannian manifolds, the solutions
of the Navier—Stokes equations converge as the viscosity tends to zero to the solutions of the
Euler equations (see Ebin and Marsden [17]). As opposed to this, it is also well known that this
result is false for Dirichlet boundary conditions in all dimensions due to the fact that the zero
limit viscosity produces boundary layers. Nevertheless, for Navier-slip boundary conditions
on two-dimensional bounded simply connected domain the above vanishing zero viscosity
result holds (see Clopeau et al [11]). Also, the Navier—Stokes equations become controllable
with Navier-slip boundary conditions (see Coron [12]).
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Recently, equations (1) were discovered in a very different and unexpected manner.
Camassa and Holm [7] propose the following new model for shallow water:

U +2kuy — Uy + 30ty = 2U Uy + Uylyyy.

Camassa and Holm [7] and Kouranbaeva [31] show that these equations for k = 0 are the
spatial representation of the geodesic spray on the diffeomorphism group relative to the right
invariant H' metric. Misiolek [34] proves the same result for k # 0 on the Bott—Virasoro
group. Motivated by these results, Holm et al [25,26] introduce the H' geodesic equations on
the group of volume preserving diffeomorphisms of an oriented compact Riemannian manifold
relative to the weak right invariant H! Riemannian metric whose value at the identity is given by

2 2\1/2
lull gy = (llully. + el Vuliz.) "

The spatial representation of the resulting geodesic spray is called the «-Euler or averaged
Euler equation and it coincides with the second grade fluids equation for vanishing viscosity.
For the geometric interpretation, the well-posedness result for Dirichlet boundary conditions
of these equations see Marsden et al [32] and Shkoller [39], and for the limit of zero viscosity
see [32] and Busuioc [5]. The study of these equations on closed compact manifolds can
be found in Shkoller [38]. For the infinite time of existence result in two dimensions see
Busuioc [5] (for the case of R?) and Shkoller [39] (for the case of a bounded domain).

As for the above shallow water equations, we mention the following results. Shkoller
[38] has shown global well-posedness in H*(T) if s > 3/2. On the other hand, Himonas
and Misiolek [22] have shown that these equations are not locally well-posed for initial data
in H*(T) if s < 3/2. These results suggest that s = 3/2 is the critical index for well-
posedness. However, the existence of H' global weak solutions has been established by Xin
and Zhang [44]. In a recent paper, Johnson [28] discusses various models for water waves,
including the Camassa—Holm model.

Letus note that another viscous variant of the «-Euler equation, called the «-Navier—Stokes
equation, was introduced by Chen et al [8]. This equation is similar to equation (1) where the
term —v Au has been replaced by —vAv. Global well-posedness of solutions for this equation
in three dimensions was proved by Foias et al [19] for the periodic case and by Busuioc [6]
for the case of a bounded domain. A slightly different equation is considered by Marsden and
Shkoller [33] who prove global well-posedness of solutions in a three-dimensional bounded
domain. This result is further completed by Coutand et al [13].

An interesting feature of these equations is that both the second grade fluid equation and
the a-Navier—Stokes equation are equivalent to the Navier—Stokes equation when a = 0. The
problem of convergence of solutions to those of the Navier—Stokes equation as @ — 01is treated
by Foias et al [19], Marsden and Shkoller [33], and Coutand et al [13] for the -Navier—Stokes
equation and by Iftimie [23,24] for the second grade fluid equation.

Another method to obtain the particular form of the second grade fluid with zero viscosity
is by averaging the Euler equations. We briefly recall some of the most important results for
the classical Euler equations.

e The global time existence of the solutions to the two-dimensional Euler equations has
been proved by Wolibner [43] and Kato [30] for classical solutions and by Yudovich [45]
for generalized solutions (e.g. that include vortex patches).

e Yudovich [45] also proved uniqueness of flows with vorticity w in L*. This result has
been extended for unbounded vorticities all of whose L?” norms have a controlled growth
rate (not very much stronger than linear) in Yudovich [46] (see also Vishik [42]). These
are the strongest known uniqueness results for the two-dimensional Euler equations and
they are all based on the energy method. No other method is known to prove uniqueness.
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e Arnold [3,4] gave Liapunov stability estimates in the > norm on the vorticity or the H'
norm on the velocity for stationary solutions for the two-dimensional Euler equations (see
also Holm et al [27] for further applications of this method).

The point raised by the previous results for the two-dimensional incompressible Euler
equations is that, whereas long time existence and Liapunov stability estimates are formulated
in the H' norm on the velocity, uniqueness is unknown in this space.

A result contained in the theorems of sections 3, 4, and 5 is that for the inviscid second
grade fluid equations (i.e. the averaged Euler equations) with Navier boundary conditions, all
these results hold in the same space.

We will prove the following results.

Theorem 1. Consider equation (1) in a bounded domain U C R4, d = 2,3, with Navier-slip
boundary conditions (3). Let uy € H*(U) be a divergence free initial condition verifying
the Navier-slip boundary conditions and let F € L'(0, oo; H') denote the external forcing.
Then there exists a unique H?3 solution u € L0, T*; H>) where the time of existence T* is
estimated as follows:

(a) ifd =2 then T* = +o0,

(b) ifd =3 and |luoll g3y + | FllL10.00:m1) < D1v then T* = +00,
(c) ifd = 3 then

D,

* >
= 9
luoll a3y + 1 F 10,00 1)

for some constants D, > 0 and D, > 0.

Theorem 2. Let g. be the potential vorticity of a stationary solution of the two-dimensional
averaged Euler equations in a simply connected domain U and denote by V. the corresponding
stream function given as the unique solution of the boundary value problem

qg=—(1—-aA)AY in U
with boundary conditions
W|3U =0 and 4111112813210 + (8221// — 8121//) (l’l% — I’l%) |3U = 0,

where (ny, ny) is the outward unit normal. The velocity field u is given in terms of the stream
Sfunctionbyu = (0, —01V). Assume that V. /Vq. = f(qe), where f : R — Ris a smooth
function.

e [fthere are constants a, A > 0 such that

—A < Ve < —a.
Vge

then the stationary solution is stable in the H>-norm on perturbations of the velocity field.
o [fthere are constants a, A > 0 such that

v
a< Ve
Ve

<A
and a > kl;zn where kﬁnn is the minimal eigenvalue of —(1 — aA)A on the space of
solutions of the above boundary value problem with q € L?, then the stationary solution
is Liapunov stable in the L>-norm on perturbations of the potential vorticity or in the H>
norm on the perturbations of the velocity.
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o The eigenfunctions r, of the operator —(1 — a A)A with the boundary conditions given
above are stationary solutions. The ground states r,,, are non-isolated global constrained
minima ofo g* dx dy on the level sets of the kinetic energy of the fluid; they are Liapunov
stable as a family relative to the seminorm on perturbations of the potential vorticity q
which is the L*-norm on the orthogonal complement of the first eigenfunction.

Before giving the full proofs of these theorems, we want to point out some key difficulties.
In the proof of well-posedness we shall adapt the strategy used in [9, 10]. There are several
complications. First, one needs a different proof of the regularity result:

curl (u — aAu) € > = ueH

for the Navier-slip boundary conditions because in [9, 10] the authors use special construction
that is necessary for simply connected domains. Here, we do not use this hypothesis on the
domain. Second, the general elliptic results of Agmon et al [1] do not seem to be directly
applicable, because the operator curl (1 —«A) is of order three. Moreover, there are problems
related to the compatibility of the boundary conditions and the uniqueness of the solutions.
We shall use the fact that this operator is the composition of two elliptic operators, curl and
1 — aA on divergence free vector fields. This implies the verification of certain boundary
conditions for each of these operators. There are two possibilities: either u — oo Au verifies the
boundary conditions for curl (in our case this is the tangency boundary condition), or curl u
verifies the boundary conditions for 1 — aA (in our case, zero on the boundary). It will be
shown that at least one of these conditions (depending on the dimension) is ‘almost’ verified
in the case of the Navier-slip boundary conditions:

e in dimension two (but not three) we have that ‘curl u = 0’ on the boundary;
e in dimension three we have that ‘n - Au = 0’ on the boundary.

As alast remark, we note that these conditions do not hold for Dirichlet boundary conditions,
hence the strategy employed in our proof is specific to the Navier-slip boundary conditions.

1. Notation and preliminary results

We denote by Vu the matrix Vu = (9;u;);,; and by curl u the scalar
curl u := d1uy — Oy
if d = 2 or the vector field

Oouz — d3uz
curlu := | d3u; — dyus3
Ouy — Oruty

if d = 3. The symmetric matrix D(u) is defined by
D(u) := 3(Vu + (Vu)").

The exterior product is given by

a2b3 — a3b2
axb:= a3b1 — a1b3 . (4)
albz — a2b1

Throughout the paper, C will denote a generic constant whose value will not be specified,;
it can change from one inequality to another. The notation K, Ky, Ky, ... is reserved for
constants whose values do not change from one equation to the other.

We now state for the sake of completeness several classical results that will be used in the
proofs below.
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Lemma 1 (Korn). There exists a constant K such that, for every vector fieldu € H'(U), the
following inequality holds:

lll2@wy + 1 D@ 2wy < lullgr@y < Klullzz@y + 1D @)l 2@ny)-

Lemma 2 (Gronwall). Let f,g : [0,T) — R satisfy the following conditions: f is
differentiable, g is continuous, f,g > 0. Let a an arbitrary constant such that f' +
af < g. Then

@) < f(0O)e ™ +/ g(f)e*a(f*r) dr.
0

Lemma 3. Let f be a H? divergence free vector field verifying the Navier-slip boundary
conditions (3) on the boundary of U and g an H' vector field tangent to the boundary
of U. Then

/Af-g=—2/ D(f)D(g).
U U
Proof. Recall that D(f) = 2(V f + (V £)T). By definition
Af -0 —= 2 f 0.
/;] f-g /[;12]: ,fjgj
Zfzai(aifj"'ajfi)gj_/Zaiajfigj
U ij U ij
=2 / > 8D(f)ijgi — / > 0,9 g
U ij U ij
2 ppyeves2 [ Y mue - [ Yo g
U U ij U j

_2/ D(f)D(g)+2/ (D(f)n)-g—/ g - V(div 1),
U U U

where we have used Stokes formula and the fact that D(f) is a symmetric matrix. The
hypotheses on f and g now imply the desired result. g

We now prove some ‘boundary identities’ implied by the Navier-slip boundary conditions.
We will assume that the exterior normal n, defined a priori only on the boundary of U, is
smoothly extended inside U by a vector field again denoted by n.

We start with the two-dimensional case. Itis easy to check that if the boundary is a straight
line and the Navier-slip conditions are verified, then curl # vanishes on the boundary. If the
boundary is not a straight line, we will prove that the trace of curl # on the boundary can be
expressed in terms of u only. More precisely, the following holds.

Proposition 1. Let u be an H? vector field verifying the Navier-slip boundary conditions (3)
in a bounded domain U C R?. The following identity holds:

on
curlu =2u - — ondU,
0T

where 0/0T denotes the tangential derivative given by /0T = n10, — n,0;.



Second grade fluid and averaged Euler equations 1125

Proof. Recall the Navier-slip conditions
u-n=0, (Dw) -n)*"=0 on dU.
The second condition may be written in the form:
(D() -n) -n* =0, ®)

where nt = (—ny, n;). Since

_ 201U 01Uy + O
2D(M) o (3]141 + 32142 232142 >
we deduce from (5) that
2nina(huy — dyuy) + (] — n3) (Druz + dhur) =0 on 3U. (©6)

We now use the first condition un; + u;n, = 0 and apply the tangential derivative 9/9t
to infer that

0= (n102 — n01)(u1n1 +usny)
3
= (= Byuy +my yur)ny + (—np Dy +ny pur)ny + 1 - 8—”
T

or, equivalently,

2 ) on
n1n2(82u2—81u1)+n182u1 —n281u2+u~a—=0. (7)
T
Subtracting twice (7) from (6) yields
on
2, .2
+12) (B1uz — douy) = 2u - —,
(n7 +n3) (Druz — douy) = 2u o
which is the desired conclusion since n +n3 = 1 and curlu = 9 us — dou;. O

We now study the three-dimensional case. As in the two-dimensional case, we note that
if the boundary is planar, then the vector field v is tangent to the boundary. If the boundary is
not planar, we prove that the trace of v - n on the boundary can be expressed in terms of # and
Vu only.

Proposition 2. Let u be an H? divergence free vector field verifying the Navier-slip boundary
conditions in a bounded domain U C R? and let v = u — a Au. The following identity holds:

v-n=G(w,Vu,n) onoU, ®)

where G(u, Vu, n) is a linear combination of u and Vu with coefficients depending only on
n and its derivatives.

Proof. We write the Navier-slip boundary conditions under the form
u-n=0, Du)-n=»xrn ondoU,

where A is a scalar function defined on dU. We now express D (u), the deformation tensor, in
the form

D) = (Vu)" + 1Q(u), ©)
where
0 32141 — 81u2 33141 — 31143
Qu) = (Qju; — diuj);,; = | 01uz — dauy 0 031y — Ohut3
31M3 — 33M1 32%3 — 33M2 0
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Since
821/{3 — 331/{2 w1
o=curlu=Vxu=|ou—ous | =w |,
O1uy — douy w3
it follows that
0 —w3 wy
Q(u) = w3 0 —wp | . (10)
%) w1 0

The second part of the Navier-slip conditions along with (9) implies that
V) Tn=xrn— %Q(u) n.
An easy computation using the form (10) of €2 (u) shows that
Qu)n =w X n, (11)
SO
(Vu)"'n=in—Jwxn. (12)
We now use that u - n and its tangential derivatives vanish on the boundary.

0=@xV)u-n) =Y (xV)un)=» ui(nxVyni+y ni(nxV)u.

The first component of Y ", n; (n x V) u; is

> (n2 031 ni — n3 dyui i) = na (V)" )3 — n3((Vu) " n)y = [n x (V)" )]s

1

Similar computations for the other components show that

Zn,- (nx Vyu; =n x (Vu)" n).

In view of (12) we infer that

1 1
—Zui(nxV)ni=Anxn—5nx(a)xn)=5(a)xn)xn. (13)
But it is a simple computation to verify that
(wxn)yxn=—-w+n(w-n).
According to (13) this yields that
w—n(w-n)=—(wxn) xn:ZZ u; (n x V)n,.

We now take the exterior product with n:

nxo=2xY uxVn. (14)

Next, we have that w is divergence free and this implies after some computations that
Au = —curl w. We infer that

v-n=u-n—on-Au=an-curlw. (15)
From the well-known identity (a x b) x (a x ¢) =a(a - (b x ¢)) we deduce that

mxV)yxmxw)=nn-(Vxw))+H(w,n)
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where H(w, n) is linear in w (does not involve any derivative of w). Since the operator n x V
contains only tangential derivatives, we deduce from (14) that

(nxV)x(zanu,-(nxv)n,-) =0 x V)X {1 xo)

L

=nn-(Vxw))+H(w,n).

Taking the scalar product with n and using that n - n = 1 we now get that

n-curlw =n - ((n x V) x <2n X Z u;(n x V)n,)) —n-H(w,n).

1

The conclusion now follows from relation (15). O

Remark 1. It is easy to see from the two previous propositions that in both dimensions, the
following relation holds:

Q@n)i =Y uj fij(n), (16)
J

where Q denotes the matrix Q = Q(u) = (d;u; — d;u;);; and f;;(n) some polynomial
functions on n and its derivatives. This follows trivially in dimension two from proposition 1
while in dimension three is a direct consequence of relations (11) and (14).

We now give a simple identity that will be used to pass from boundary integrals to integrals
on U. Itis a direct consequence of the Stokes formula that, for any H' function g,

= i\n; = 8,-,- = i8,~ di . 17
fwg Zij/wnm(g) qu (nig) Z/Un g+/Ug ivn (17)

Of special interest in the proof is the following modified Stokes problem
u—alAu=f+Vp, divu =0, (18)
u verifies the Navier-slip boundary conditions on 0U.

Concerning the existence and the regularity of the solution (u, p) to this problem we refer
to [36] for the following result.

Theorem 3. Suppose that f € H"(U)?, m € N. There exists a unique (up to a constant for
p) solution (u, p) € (H™?2(U)3, H™Y(U)) and there is a constant K (m) such that

el ez + A1 Pl et < K @m)|| f |

S¢adilov and Solonnikov [36] actually do not consider exactly problem (18) but the Stokes

problem
—aAu = f+Vp, divu =0, (19)
u verifies the Navier-slip boundary conditions on dU.

whose variational formulation is
20(D(u), D(v))2 = (f, v) 2 Vv

on the space of divergence free H' vector fields tangent to the boundary endowed with the
scalar product (D(u), D(v)),:. In fact, it may happen that a non-zero vector field % exists in
this space and such that its deformation tensor D(h) vanishes. As a consequence, the result
of [36] has to assume a compatibility condition on f ({f, h);> = 0) and the estimate on the



1128 A V Busuioc and T S Ratiu

solution u actually holds in an equivalence class which takes into account that 4 is a non-
zero solution of the homogeneous problem. In our case these problems do not appear as the
variational formulation is

(u, v)2 +2a(DW), D())2 = (f, V)2 Yv (20)

and there is no non-zero vector field 4 such that ||z ||%2 +2a||D(h) ||2L2 = 0. The existence and
the uniqueness of an H'! solution u of (20) is immediate from the Lax—Milgram lemma and the
regularity stated in theorem 3 follows exactly as in [36]. We also note that theorem 3 follows
directly from the result of [36], too. Indeed, for instance in the case m = 0 if 4 is a solution of
the homogeneous version of (19), then if we take as test function v = £ in (20) it follows that
(f —u, h =0);2. Thus, a solution of (18) is also a solution of (19) with f replaced by f — u
and f — u verifies the compatibility condition. Since we know that f —u € L>(U) it follows
from the result of [36] that u € H>(U). We finally note that even though the result of [36] is
stated only for the case m = 0 it is remarked at the end of that paper that the general case (and
W™ P estimates as well) follows from the general theory of elliptic systems as in [41].

As an immediate consequence of theorem 3 we obtain the following proposition.

Proposition 3. Let U be a bounded domain and m > 2 be a positive integer. Then there is a
constant K > 0 such that
lull amwy < Kllu — aAull g2y

for all divergence free H" vector fields u verifying the Navier-slip boundary conditions (3).

Proof. Simply apply theorem 3 with p =0 and f = u — aAu. g

We now recall some regularity results that will be used in connection with the Navier-
slip boundary conditions. The first result is very classical and concerns the regularity of the
Laplacian with Dirichlet boundary conditions.

Proposition 4. Let U be a bounded domain, m > 1 and g be a function such that g — aAg €
H" 2(U)and glyy € H"V2@QU). Theng € H™(U) and there is a constant K > 0 such that
lgllamw) < Kllg — aAglluma@) + KIglan-112v)-
The next result is proved in Foias and Temam [18].

Proposition 5. Let U be a bounded domain and m be a positive integer. Ifu is a L? vector field
such that curlu € H™ ' (U), divu € H""(U) and u - n|sy € H"*QU) thenu € H™(U)
and there is a constant K > 0 such that

“M”HW(U) g K”I/l ||L2(U) + Kllcurl I/t”Hm—l(U) + K”le u”H'"*l(U) + K”I/l . nllezz—l/2(3U)
for all such vector fields u.

We now recall that for a function f € H™(U), m > 1, the trace f|yy belongs to
H" 2(3U) and that there is a constant X > 0 such that

| fllm-1200) < KNI fllam@)- 21

We shall use later the following well-known interpolation inequality: there is a constant
K > 0 such that, for every function f € H 3(U), one has that

1A 17wy < KNl fllmw).- (22)

We close this section with a regularity result that will be essential in later proofs.
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Proposition 6. There is a constant K > 0 such that for every divergence free vector field
u € H3*U) which verifies the Navier-slip boundary conditions (3) on 90U the following
inequality holds:

lull sy < Klleurl (u — a Al 2wy + K llull g w).- (23)

Proof. Let v = u —a Au. We start with the two-dimensional case. According to proposition 4
we have that

llcurl u || g2y < Cllcurlv|| 2y + Clicurl ull g3z r) -

By proposition 1 and relation (21) we get

leurl ull 2y < Clleurl vl g2 + CHu : g—z g, < Clleurl vz + CHu : g—'z HHW)'
Since H?(U) is an algebra we further deduce that

leurlull i, < Cleurt vl 2y + Cllullea | o |

ot llr2(U)
< Clleurl vl 2wy + Cllull w2 w)- (24)
We now use proposition 5 with m = 3 to obtain

lull 3@y < Cllullz2wy + Cllcurlu|l g2y + Clldiv u g2y + Cllu - 0l gse@uy-
Since u is divergence free and tangent to the boundary, we infer from (24) that

lullgs @) < Clleurlvllzzwy + Cllull g2 w)- (25)

From the interpolation inequality (22) we get that
12 1
Cllullgrwy < CUlull gsanllull grwy) < sl gy + Cllull g w)-
The two previous relations now imply that
lull 3wy < Clleurlv|l 2y + Cllullg )

which completes the proof in the two-dimensional case.
We will now prove that a similar relation holds in the case of the dimension three. We
apply proposition 5 with m = 1 to obtain

vl @) < Clivllzw) + Clleurl v|| 2y + Clldiv vl 2@y + Cllv - nllgi2eu).- (26)
Since v is divergence free, we deduce from proposition 2, (26) and (21) that
lvllaiw) < Clivllzw) + Cllcurl vl 2wy + CIG(u, Vu, n) | g w)-
We know that G contains only u and its first derivatives and hence we can conclude that
||U||H1(U) < C||Cur1U||L2(U) + C||M||H2(U)~
Next, proposition 3 implies that
lullgs@w) < Clivliaiw)y < Clleurl vl 2@y + Cllullm2w).-

This relation is similar to relation (25). Therefore, relation (23) follows as in the case
d=2. O
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2. A priori estimates

The aim of this section is to prove some H? a priori estimates. Estimates of the same nature
appear already in [9, 10] but for Dirichlet boundary conditions and for v > 0. One cannot
extend directly these estimates to the Navier-slip boundary conditions, especially if one wants
to include the case v = 0.

As a first step, we deduce H'! estimates. These estimates are well-known in the case of
Dirichlet boundary conditions but the extension to the case of Navier-slip boundary conditions
must be carefully checked.

2.1. A priori H' estimates

Multiplying by u the equation (1) and integrating over U we obtain

/8,v~u—fvAu~u+/u'Vv'u+/Zv,-Vuj~u=—/Vp-u+/F~u. 27
U U U U ! ' U U
To estimate the first term we use lemma 3:
fB,v-u:/H,u-u—a/Bt(Au)-u
U U U

—1d/||2+2 fD(a ) - D(u)
_2dtUu aU U u

_4d /1 2 2
=3 (2/U|u| +06/U|D(u)| ) (28)

Note that the quantity in parenthesis is equivalent to the H' norm (see lemma 1).
The second term of (27) is immediately estimated by lemma 3:

—vf Au-u:ZU/ D). (29)
U U

The two nonlinear terms of (27) are seen to vanish after some integration by parts using
that divu = 0:

/u-Vv-u+/ZvjVuj-u=/ E (uiuja,-v‘,~+u,~8,~ujvj)
U [ U
J L]
Z/ E 8,-(uiujvj)
Vi

=_/ (w-n)(u-v)
U
=0. (30)

Since u is divergence free and tangent to the boundary, the pressure term of (27) is also

vanishing:
—/Vp~u=/p~divu—/ pn-u=20. (€29
U U au

As for the forcing term, we simply estimate

1/2
/F~u <N Flelulle < IF I (el + 22| D@))3,) 2. (32)
U
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We now obtain from relations (28)—(32) and (27) that

d /1 1/2
T <§||u||iz +a||D(u)||iz> + D@3, < IF N (lulld + 2 D@)3) .

As v > 0, we deduce from the previous relation after simplification that

d 1/2
a(llulliz + 20| D()||7-) PN,
Upon integration
2 .o 2 V2 (el 42 2z, [
(Il + 2| D@@)II72) "< (luollz> + 20 D@o)ll7=) "+ [ IF|lL2.
0

By Korn’s lemma 1, the norm f +— (||f||i2/2 +oz||D(f)||iz)1/2 is equivalent to the H' norm.
We conclude that

t
lu@llar < Clluoll m +C/ (R VR (33)
0

2.2. L? estimates of curl v

We now go to the estimate of the H3 norm of u. In view of the above H' estimates and
of proposition 6, it sufficient to estimate the L? norm of curl v. We will use the following
notation:

curlu = w,, curl v = w,.
Applying the curl to (1), it is easy to see that w, verifies the following relation:
0wy, —VAw, +u - Vo, — (d —2)w, - Vu = curl F d=2,3).

We will now estimate the L? norm of curl v. Multiplying the above relation by w, yields
the following relation:

1d
—— valz—v/Aa)u-a)v+/u-Va)v~a)v—(d—Z)/wu-Vu-a)v
2de Jy U U U
—— ——
I I I3
= / curl F - w, . (34)
U
Iy
We will now estimate each of these terms. To estimate /| we first note that e Aw,, = w, —w,
so that
_ v _ v 2 2 2
L=—— [ (o~ o=— (|wv| + oy — wy _|wu|)
a Ju 201 U
v 2 2 v 2 v 2
ZZ/U(I%I — lwu*)> lewvlle—leuHH]- (35)

Since u is divergence free and tangent to the boundary, the term I, vanishes:
1 1 1
12=/ u-Vo, - o, = —/ u-V(la)U|2) :——/ divu|a)v|2+—/ u-nlw,|* =0.
U 2 Jy 2 Jy 2 Jou

The next term is trivially estimated by the Sobolev embedding H? <> L
53] < Nl 21 Vulls < Killoy gl (37)

where K is the constant from the above mentioned Sobolev embedding.

(36)
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The last term is bounded by
[14] < llcurl Fz2lley || 2. (38)
Relations (35)—(38) and (34) yield

d 2 .Y 2 LTI 2

—llallzs + —llwyllz. < —llullf +2K1(d = Dllwyllz2lullgs + 2llcurl Fli2 oyl (39)
dr o o

3. Proof of the existence theorem

This section presents the proof of theorem 1.

3.1. Global estimates, d = 2,3

We will now deduce some global a priori estimates. We assume that

@ =Dl < g (40)
Under this hypothesis, we deduce from (39) that
2 v 2 LTI

g vl + Sl < Zllully + 2lcurl Flzz floy |22 (41)

If v = 0 it suffices to simplify [|w,||;2 and to integrate the above relation to obtain

t
oy 2 < llwu(0)]] 2 +/ l[curl F|z>. (42)
0

If v > 0 we apply Gronwall’s lemma in (41) to infer that

t
v
w7, < ||wv<0)||ize*<“/2“>’+; / lu(e)|3, e~ 200D de
0
t
+2 / llcurl F ()| 2 llwy (T) || 12 €~ 20Dd
0

t t
v _
< 0o O + 2 sup [l / 27T 1+ 2 sup [y 12 / Jeurl Fj 2

& [0,1] 0 [0,¢] 0

t
2 2
< llwv(0)[172 + 2 sup [luflz + 2 sup IvallLZ/ l[curl F| >
[0.1] 0.1] 0

t 2 t
<||wv<0)||iz+cnuo||%,l+C(/ 17122 +2sup||wv||uf leurl F1l 2,
0 [0,1] 0

where we have applied the H' a priori estimates (33). We now take the supremum on [0, T']

to obtain
T

T 2
2 2
sup ||wv||Lz<cuuo||H3+c(/ IFllz) +2 sup ||wv||uf lleurl FJl 2
[0,T] 0 [0,7T] 0

5 T 2 1] 5 T 2
< Clluoty 4 ([ 1F12) + 5 sup ol +2( [ eurt Fiz2)”
0 20,1 0

We deduce the following a priori estimates for ||w, || 2

T
sup ||y |2 < Cllugllms + C/ £ 1l (43)
[0.7] 0

and we remark from (42) that the same relation holds also if v = 0.
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Combining this with the H' estimate (33) we now deduce some H? estimates for u. Recall
that (43) is valid only if the inequality

v
d—2 < — 44
( Mluell s iKa (44)
is verified. We infer from (25), (43), and (33) that
t
sup [lullgs < Csup [lullgr + Csup [curl vl 2 < Ko lluollps + Kz/ [PPP (45)
[0,1] [0,11 [0,t] 0
for some constant K, > 1.
If d = 2 inequality (44) is always verified. Therefore (45) implies
2]l oo 0,00: %) < Kallutoll gz + Kol Fll£10,00: H1)s (46)

which proves the first part of theorem 1.
Ifd = 3 and v > 0, to obtain global estimates we must first ensure that (44) holds at time
t =0, that is

v
uollgs < —.
lluoll Ko

We must also ensure that relation (45) implies the strict inequality of (44), that is

oo
Vv
K s+ K F —. 47
2lluoll a3 2/0 | ||H1<4K1a (47)

If these two relations are verified, it is easy to see that (44) and hence (46) globally holds.
Indeed, arguing by contradiction, suppose that this not true and let T be the first time for which
the equality in (44) holds:
v
lu(T)llgs = iKia
Then (44) holds on [0, T'] and so does (45). From (45) and (47) we deduce that ||u(T)| g3 <
v/4Ka, which is a contradiction. We conclude that if

o v
u 3+ Flggn < ——
luoll /0 | Fllm < 8K, Koo

then (46) holds also in the three-dimensional case and thus the second part of theorem 1 is
proved.

3.2. Local estimates, d = 3

We now prove some local in time estimates for ||u|| 3 in the three-dimensional case.
We first consider the case v > 0 and apply Gronwall’s lemma 2 in (39) to deduce:

t
— v B B
oy @172 < lwyO)I76” 2 + = [ lu(@)|l3 e Vdr
@ Jo
t
+2K; / ooy () [ | () [ gre~ 20D
0
t
+2/ llcurl F(T)|| 2 ||wy(2)]| 26~ /200D d g
0

t
< Clluoll3;s +2sup [lull3 + Ct sup [[ul3,s +2 sup ||wv||u/ llcurl Fl| .2
[0,¢] [0,¢] [0,¢] 0

t 2 t
< Clluotys 4 ([ NFI2) +Crsup uliys o Csuplal [ lourt Fls
0 [0,1] [0,1] 0
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in the last inequality (33) was used. A similar inequality holds if v = 0. This follows directly
by integrating (39) or simply by remarking that in the above computations the constants are
independent of v so we can let v — 0.

According to (33) and proposition 6 we further infer that

t 2 t
2 2
lulys < Kslluollys + K3</ ||F||L2> +K st sup [|ul|3s + K3 sup ||u||H3/ l[curl F| >
0 [0,7] [0,¢] 0

(48)
for some constant K5 > 1.
Set now
o0 o0
M = max <2¢K3||uo||m, 2/K; / IFlle , 4Ks f ||cur1F||Lz) (49)
0 0
and define

Ty = sup{z | lu(®)|lgs < M}.

We now prove that 7} > 1/4K3M. If T = +oo there is nothing to prove. If T} < +o0
we deduce by continuity and by the definition of 7} that

lu(T) ||z = M and lu@llgs <M vt € [0, T1]. (50)

For the rest of this section we will assume that ¢ € [0, T7]. We apply (48) with ¢t = T} and
deduce from (50) that

00 2 o0
M2=||u(T1)||i,3<K3||uo||i,3+1<3</ ||F||Lz) +K3M/ lcurl Fl|2 + K3TyM°.
0 0

The definition (49) of M implies that each of the first three terms on the right-hand side of the
above relation is bounded by M?/4. Thus

M? = u(T)II < 3M* + KT M,
that is,

Tl >

AKsM®
We conclude that the following local a priori estimates hold
el Looco,1/aK5m:5%) < M,
where M is defined in (49). This proves the third part of theorem 1.

3.3. Passing to the limit
We now show how to use the previous estimates to get the existence of the solution. We will
use the Galerkin method with a special basis, following the lines of the proof of [9, 10]. Set
X; = {u € H*(U)%; divu = 0, u verifies the Navier-slip boundary conditions on dU },

X, = closure of X3 for the H' norm
endowed with the following scalar products

(u, p)x, = (u, ¢)12 +20(D(u), D($)) 12

(u, ¢)x, = (curl (u — aAu), curl (¢ — aAP)) 2+ (u, P)x,.

The Korn lemma 1 insures that the norm of X is equivalent to the standard H' norm while
proposition 6 implies that the norm of X3 is equivalent to the H> norm. Since the embedding
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X3 < X is compact, from classical results it follows that there exists a set of eigenfunctions
{e;}i>1 of the problem

e € X3 and (u,e)x, = Ai(u, e)x, Yu € Xs, (29

where A; > 0 and {e;} is an orthonormal basis of X;. We immediately infer from the definition
of the X3 scalar product that

(curl (u — aAu), curl (¢, — aAe;))2 = pilu, e;)x, Yu € X3, (52)

where u; = A; — 1 > 0.

Before going any further, we need to know that the eigenfunctions e; are slightly more
regular than H>. Actually, it is clear that problems of type (51) are elliptic and C* regularity
for the solutions ¢; follows. On the other hand, we only need H* regularity and the argument
for H* is not complicated. Therefore, we prefer to include it here in order to keep the paper
as self-contained as possible.

We proceed as in [9,10]. Let f € H L(U)3. We solve the modified Stokes problem (18)
to find a solution u € X3, p € H'(U). Since curlVp = 0 we first obtain that
curl (4 — aAu) = curl f. Next, we integrate by parts and get

(u, e;)x, = (ei,u —aAu)2 = (e;, f +Vp)2 = (e, f)r2+{ei, Vp)p2.

Since e; is divergence free and tangent to the boundary we have that (e¢;, Vp);2 = 0 so
(u, e;)x, = (ei, f)r2. It now follows from (52) that
(curl (e; — aAe;), curl £ = pilei, f)r2 VfeH\ (U). (53)

We now choose f € Hj (U)? and integrate by parts in the first term to obtain
—(Alei —ale), [y = wilei, iz Vf € HyU)Y,
that is,
Ale; —ale) = —pue,. (54

Let us first consider the two-dimensional case. We go back to (53) and integrate by parts
to obtain

(curl (e; — ale;), n X f)y-12¢u),numeu) =0
and, since f |y can be chosen arbitrary in H'/?(3U), we infer that

curl (¢; — aAe;) =0 on dU (in the sense of H~/2(30)). (55)
Applying the curl operator to (54) we also get

Acurl (¢; — aAe;) = —p curle; € H*(U). (56)

Relations (55), (56) and the regularity results for the Dirichlet problem for the Laplacian imply
that curl (e; — aAe;) € H*(U) ¢ H'(U). Applying again the same regularity result and
proposition 1 we first get curl ¢; |3y € H>/*(dU) and then curle; € H?(U). From proposition 5
we finally deduce that ¢; € H*(U).

We now turn to the three-dimensional case. The boundary terms appearing after integrating
by parts in (53) are in this case (n x curl (¢; — aAe;), ) u-1206v), 123Uy SO that

n x curl (¢;, —aAe;)) =0 on dU  (in the sense of H~2(3U)). &5

The vector field curl (e; — o Ae;) verifies the boundary conditions (57), is divergence free,
and its curl belongs to H'(U):

curlcurl (¢; — aAe;) = —A(e; — ale;) = pie; € H' (U).
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We can therefore deduce from the regularity results of [2] that curl (¢; — aAe;) € H'(U).
Next, proposition 2 implies that n - (¢; —a Ae;) sy € H3/*>(dU). Therefore, from proposition 5
it follows that e; — aAe; € H?>(U) and once again proposition 3 implies e; € H*(U) in the
three-dimensional case as well.

We now continue with the Galerkin method. Let

¢
ul(t, XxX) = Zoe,- (t)e;(x) and ve(t, xX) = ut — aAu’
i=1
be the solutions of the following system of ODEs for «y, ..., oy:

(0,0%, ei) 2 + <—vAue +ut Vol + Z viVul — F, e,»> =0 Vie{l,...,t}. (58)

2
J L

Multiplying this equation by «; and summing on i gives

(8,v€, uE)Lz + <—1)Au‘Z +ut Vot + Z vauf- - F, u€>L7 =0,
7 2

which is equivalent to the H' a priori estimates (27). We next show that the L? estimates
for curl v* follow by multiplying (58) by o;u; and summing on i. Indeed, we have from
relation (52) that

Zaiﬂi(azvl, ei)2 = Z%’Mi(atue, éily,
i i

= Zai(a,curl " — Au'), curl (e; — aAey)),,
= (9,curl (u — Au®), curl (u* — aAu")), . (59)
On the other hand, if we set
g = —vAu'+u - Vo'+ vaVuﬁ - F
J

then g¢ € H'(U) since ¢; € H*(U) and by proposition 3 we can construct G¢ € X3 the
solution to the modified Stokes problem

G' —aAG' = gt +Vp'.
Since (Vp?, ;)2 = 0 we infer from relation (52) that
nilgt e = wi(G* — aAG &),
= Mi(Ge, €i)Xl
= (curl (G* — aAG"), curl (¢; — @ Aey)),,
= <curl gz, curl (e; — aAei))Lz.
Consequently,

Za,-,ui (ge, e;)r2 = (curl ge, curl (ue — ozAue))Lz
i

and we can deduce from (59) that
(9, curl vt curl Ue>L2 + (curl gé, curl vZ)Lz =0,

which corresponds to relation (34).
The global and local estimates of the previous sections therefore hold for u* and the
announced existence result now follows in a standard manner (see [9]).
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4. Proof of the uniqueness theorem

This section presents the proof of the uniqueness part of theorem 1.

4.1. The uniqueness argument.

Let u and & be two solutions with the same initial data and belonging to L>(0, T; H3(U)).
Set w = u — u. Subtracting the equations for u# and u yields:

d(w—aAw) —vAw+i - Vi —u-Vo+ Y 0;Vii; —v;Vu; = V(p - p). (60)
J

We now multiply by w and integrate in space and time. According to the calculations of
the H' a priori estimates and taking into account that w(0) = 0, we obtain that

1 t t
Euw(r)uiz+a||D(w(t>)||iz+2v/ ||D(w)||iz=—/ (/u»W-w
0 0 U

I
+/ro(f}—v)~w+/w~V(ﬁ—v)-w+Z/vjij'w
U U T Ju

)43 I

+/(ﬁj—vj)Vuj~w +/(f)j—vj)ij~w>. (61)
U U

Iy

The same computations as for the H' a priori estimates show that:
f(w-V(f)—v)-w+(f)j —vj)Vw; -w) =0.
U
We shall prove in the appendix the following assertion.

Assertion 1. Each of the integrals I, I, Is and I; on the right-hand side of (61) can be
written as the sum of terms of one of the following two forms:

form 1 / Dw)D(w)D(u)g(n)
U

or

form 2 / wiD(w)Dz(u)g(n),
U

where g(n) denotes some polynomial in 7 and its derivatives. For a vector field f the notation
D™ (f) denotes a derivative of order < m of some component of f.

Let us suppose for the moment that this is proved. By the Holder inequality and the
Sobolev embedding H?> <> L which hold in both two- and three-dimensional cases, we
deduce that a term of form 1 can be bounded as follows:

‘/UD(w)D(w)D(u)g(n) < CIDW) 2 D) | 2 IP @) |l =
< Cllwliz D) || 42

2
< Cllwllgllull g3
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To estimate a term of the type in form 2, we will use the Sobolev embedding
H'(U) — LP(U) for all p € [2, 6]
again true in both the two- and three-dimensional cases. We obtain:
| / wDW)D* @)g(m)| < Cllwi o D)l 2D @) 1o
U
< Cllwill g llwll g 1D @) ||

2
< Cllw g el a3

Inserting these bounds in (61), neglecting the viscosity term, and using the Korn lemma 1
yields

t
2 2
lwOlly < C/ llw gy lluell 3
0

Gronwall’s lemma now implies that w = 0 and the uniqueness result follows.

5. Liapunov stability in the two-dimensional inviscid case

In this section we shall determine Liapunov stability conditions for stationary solutions of the
two-dimensional averaged Euler equations

g ={¥.q} := (01¥)(329) — (02¥)(d19)., (62)
in a domain U C R?, where v is the stream function for the velocity field u, that is,
u = (hy,—0¥) and ¢ := w, = —(1 — ¢ A)AY is the potential vorticity. As usual,

w, = — Ay denotes the vorticity of the velocity field u. Equation (62) is directly obtained from
(1) by setting v = 0, working in two dimensions, and replacing u and v by their expressions
given above in terms of the stream function and the potential vorticity.

The method of proof for the stability estimates is identical to that in Arnold [3,4]. To
simplify the exposition we shall assume that the domain U is simply connected. The general
case can be dealt with as in Holm et al [27] by keeping track of the circulations on the various
components of the boundary.

Before starting work on the stability we shall make several preliminary remarks that will
be used in the following.

5.1. An elliptic boundary value problem

We are now concerned with the existence of functions /., solutions of the following eigenvalue
problem:

_A(I//u - OZAW) = P“ﬁ;v (63)
The boundary conditions are the following:
Yy = dninad1 W, + (59, — 87¥,) (n5 —ni) =0 on dU. (64)

We will show the following proposition.

Proposition 7. There exists a increasing sequence of eigenvalues 0 < k(% < k]2 < k% < -
of problem (63) and (64). Corresponding to each eigenvalue ki2 there is an eigenfunction ¢;
such that the set {¢o, 1, ...} form an orthogonal basis of L>. Moreover;, the first eigenvalue
ké is simple.
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Proof. We could deduce this proposition directly from the special basis used in the Galerkin
method, section 3.3. However, we prefer to prove this proposition directly as we will use later
some of the properties that follow. We first prove that, for given f € L?(U), the equation

AW —aAY) = f, v e H*(U),

Y = 4dn im0y + (939 — 01y) (n3 —ni) =0 on dU (6)
is equivalent to the variational problem:

v € HX(U) N Hy (U)

a.9) = (f9), Vo HU)NHIU). (©0
where

a(, @) = (uy, ug)r> +2a(D(uy), D(uy))
and

uy = (0, —01y), up = (0290, —019).
We will also define wy, = —Ayr = curl uy,. We first prove that for smooth functions ¢ and v
(no boundary conditions assumed yet) the following identity holds true:

0 d
a(r, ) = (=AW —aAVy), @) +/ a—wfﬂ —Ol/ A—I/f¢+205 (D(uy) - 1) - uy.
su on su on U
(67)
One has that
(=AW —aAY, @) = —/UAI/“P"‘W/UAAW(P-

An immediate integration by parts implies that

oY oY
- AW¢=/VW~V¢—/ —<p=/u U —/ ¢
/U U au on v U Jyy o
Next,

oy oY
AAYo=— | VAY -Vo+ A—¢=— | Auy-u,+ A — .
U U au  on U au  On

We have proved in the course of the proof of lemma 3 an identity that implies here that

—/ Auy - uy, = 2/ D(uy) - D(uy) — 2/ (D(uy) -n) - uy,
U U aU
where we have used that divu, = 0. We infer that

(=AW —aAY), @)1 = (uy, up)r2 +20(D(uy), D(uy)) 12

—/ %<p+a/ A%gp—Zoz (D(uy) - n) - uy,
u on U

which is the desired relation.

We can now proceed with the proof of the equivalence between (65) and (66). Let i
be a solution of (65). Then it is a easy computation to show that u., verifies the Navier-slip
boundary conditions. For ¢ € H 2WUHn HO1 (U) we have that u,, is tangent to the boundary,
so we deduce from (67) that

a(y, 9) = (-AW — Ay, ) = (f, ¢),

so relation (66) follows. Let now ¥ be a solution of (66) and consider first an arbitrary element
@ of HOZ(U ). Then we obtain from (67) that

(fro) =a(},p) = (AW —aAy), ¢)H*2(U),H§(U) Vo € Hoz(U)- (68)
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Note that although (67) is proved for smooth functions ¥, ¢ the relation above is shown in a
standard manner by passing to the limit on a sequence of smooth approximations of i and ¢.
It follows from (68) that

AW —aAY) = f inU. (69)

Next, we note that for ¢ € H*(U) N Hy (U) we have that u, € H'(U)? divu, = 0 and
u, is tangent to the boundary. And vice versa, for a given H I divergence free vector field u
tangent to the boundary, since U is simply connected we can construct ¢ € H*(U) such that
u = (0,9, —91¢). Asu-n = 0 we obtain that 0¢/d7 = 0 on dU, i.e. p = K = const on
dU. Then ¢ = ¢ — K belongs to H> N H; and u = u,,. Therefore, there is an isomorphism
from H>(U) N HO1 (U) to the space of H' divergence free vector fields tangent to the boundary
given by ¢ <> u,,.

We conclude that the variational formulation (66) is equivalent to the following variational
formulation: for all H! vector fields v tangent to the boundary:

(y, V)2 +20(D(uy), D)) 2 = (f, )12 = (F, )2,
where we used that U is simply connected to construct F € H'(U)?>and ¢ € H*(U)N HOl )
such that f = curl F and v = u,,.
This formulation is similar to relation (20) so by theorem 3 we deduce that u, € H 3()

which implies that € H*(U). It remains to prove the boundary conditions in (65). It follows
from (66), (67) and (69) that

(Duy -n) -u, =0
U
for all H' divergence free vector fields v tangent to the boundary. We readily deduce that

(D(uy) -n)yn* =0,

which implies after a simple calculation the boundary conditions in (65).

It is a very simple matter to solve (66). The bilinear form a(g, ¢) is coercive on
H*(U)N HOI(U). Indeed from lemma 1 we obtain that a(e, @) ~ |lugllg @) ~ IVellaw)
and ||@|l;2(y) is also controlled by a(¢, ¢) since we have the Poincaré inequality |||l ;2 <
ClIVoll2wy < Ca(e, ¢). We conclude that a(p, @) is equivalent to the H? norm of ¢ and
this completes the proof of the well-posedness of problem (66).

In order to solve the eigenvalue problem (63), (64), we denote by T the operator

T:L*U) — H*(U)N H}U) f—T) =1,

where v is the solution of (66). Then if S denotes the embedding operator S : H*(U) N
HOI(U ) — L?(U), the operator S is compact, so S o T is compact and self adjoint:

(SoT £ =T o=, TfHr=aTf,Tf

and similarly

(SoT f, flrz=a(Tf, T f)=(f,SoTf)p.

By general functional theory (see for instance [37]) we deduce that S o T possesses
a decreasing sequence of eigenvalues py > p; > --- and a corresponding sequence of
eigenfunctions fy, fi, . .. which form an orthogonal basis of L?(U) and H*(U) N Hol(U)

T fi = pi fi-
We also know that the first eigenvalue is simple. We now set
1

¢ =T f and kK =—
Pi
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and deduce that

a(@i.¢) = {fi. o)z = k(T fi )2 = K} (¢i. 9)12,
which shows that kiz, respectively ¢;, are eigenvalues, respectively eigenfunctions, for the
problem (63), (64). It is also clear that for each eigenvalue, respectively eigenfunction, of
problem (63), (64) we can construct a corresponding eigenvalue, respectively eigenvector, of
the operator S o T and proposition 7 follows. ]

5.2. The energy-Casimir set-up

Equations (62) are Hamiltonian relative to the Lie—Poisson bracket on g as explained in [25,26]
relative to the Hamiltonian given by the energy

1
H(g) = 5/ q¥ dx dy. (70)
U

Unlike the case for the Euler equations, the scalar vorticity w, is not advected by the flow, but
the potential vorticity ¢ = w, is. This immediately implies that

C(q)=/U<D(q)dxdy (71)

is a Casimir function, so, in particular, is constant on the flow of (62). This integral plays
the same role for the averaged Euler equations as the entrophy played in the inviscid two-
dimensional Euler equations.

Stationary solutions g, of (62) are characterized by the condition Vg, || V.. In particular,
all eigenfunctions of the operator —(1 — o A)A are stationary solutions of (62).

We proceed now with the energy-Casimir method to determine classes of Liapunov stable
stationary solutions g.. We search among the stationary solutions for those which are critical
points of the functional H + C, that is,

0= D(H+C)(ge) - 8q = / (Ve + @(ge))3q dx dy,
U
which is equivalent to

1/fe = _q)/(Qe)s (72)

acondition consistent with Vg, || V.. For such solutions we shall search for Liapunov stability
conditions. To do this, remark that along any solution g (¢) of (62), the function H (¢(t)) +
C(q(1)) is constant. Therefore, if §(g(¢) denotes a perturbation of the stationary solution g,
the function (H + C)(ge + 8q(t)) is constant in time. We can thus conclude that the function

(H +C)(ge +8q(t)) — (H + C)(ge)
= (H+C)(ge+68q(t) — (H+C)(ge) — D(H +C)(qe) - 8q(t)

is also constant in time. A simple computation shows that this equals

1
E/U&I(t)ﬁlﬂ(t) +/;/(¢(Qe +3q(t) — ®(ge) — @'(ge)dq (1)) dx dy. (73)

5.3. Proof of the first part of theorem 2

Assume now that there are constants @, A > 0 such that a < ®”(s) < A for all s. Such real
valued functions of a real variable can easily be found and this condition is independent of
(72). By Taylor’s theorem we have then

1adq(1))* < @(ge +8q (1)) — @(ge) — P'(ge)dq (1) < $ABq(1))?,
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so that denoting

1
gl := 5 (/ gy dxdy + ||q||iz> : (74)
U
we conclude from (73)

min(1, a)[|8g (®)|I* < ! / 5q(1)8y (1) dx dy + = / (8q(t))*dx dy
2 Ju 2 Jy

1
<3 / 5q(D)8Y (1) dx dy + f (@ (qe +3(1)) — B(ge) — D' (g0)q(1)) dx dy
U U
— (H+C)(qe +5q(1)) — (H +C)(ge) — D(H +C)(q2) - 84(1)

1

=3 / 8¢ (0)8y(0)dxdy + / (P(ge +89(0) — (ge) — P'(ge)8q(0)) dx dy
U U

1 A )
<5 | 9908y (0)dxdy + = [ (8¢(0))"dxdy

2 Ju 2 Jy

< max(1, 4) 18 (0)|,

which proves the Liapunov stability of such stationary solutions in the norm (74). This norm

is, however, equivalent to the H> norm of the velocity field u.
To see what these conditions mean in terms of the stationary solution itself, we take

the gradient of (72) to get Viyo = —®”(g.)Vqe., that is, we require boundedness of the
proportionality factor between the gradients of ¥/, and g.:
v
—A < Ve < —a<0. (75)
Vge

This proves the first part of theorem 2.

5.4. Proof of the second part of theorem 2

Next we analyse the case ®”(s) < 0. Recall that the stream function v is the unique solution
of the elliptic problem on the simply connected domain U with smooth boundary dU

—(1 —aA)AYy =gq on U (76)
with the boundary conditions
Y = 4dnnyd 0y + (n3 — ni) (39 — 37y) =0 on JU. (77)

As was shown in proposition 7, this is a well-posed elliptic problem with unique solution
Y € H*(U) for ¢ € L*(U). Define the space of functions

F = {y € H*(U) | ¢ satisfies (76) and (77) with ¢ € L*(U)}.
The following Poincaré type inequality will be useful later on.

Lemma 4. Let krznin be the minimal strictly positive eigenvalue of —(1 — a A)A on F. Then

/ gl —a M)A g = —k 2 lql%. (78)
U

Proof. Let k7 be the eigenvalues of —(1 —aA)A,i =0, 1,..., with k} = k2, and let {¢;}
be an L2 orthonormal basis of eigenfunctions, that is,

—(1 —aA)Ap; = ki, with/qbiqﬁjdxdy:(?ij.
U
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Thus —k;z are the eigenvalues of [(1 — a A)A]™!, that is,
[(1 —aA)A] ¢ = —k 24, i=01,...

Setting ¢ = Y =, ci¢h we conclude

fCI[(l—OlA)A]_]qudy= ZCiCj/ $il(1 —aA)A] ¢ dx dy
U U

i,j=0
oo o0
- - S onr [omacar=- T
i,j=0 v j=0
[e ]
> — ki D¢ = —knnllgl:
j=0
since k7> < ki forall j =01, ... O

Assume that 0 < a < —®”(s) < A < 0o. Applying again Taylor’s theorem, we get

1
%(361(0)2 < —@(ge +8g (1)) + P(ge) + P'(ge)dq (1) < EA((Sq(t))z,

so that, using (73)
2 f (31 drdy — 3 / 5418y (1) dx dy
U U
1
< f (~®(ge +89(0) + D(g0) + ¥ (g0)dg (1) dedy — 5 f 5q(1)8y (1) dx dy
U U
=—(H+C)(ge+6q))+(H+C)ge)+ DH+C)(ge) - 8q(2)
1
_ / (~@(ge + 5q(0) + Dlge) + @' (g3 0) drdy — 5 / 54(0)8(0) dx dy
U U
<4 / (59(0) dx dy — ~ / 54(0)5y (0) dx dy
2 ), 2 )y

A 2
< S 180}

Combining this with lemma 4 we get

Allsq(O)II7. = alldg®)l7 —/ 8q )8y (1) dxdy
U

alldq ()12 +/ 5q(DI(1 — aA)AT5q (1) dx dy
U

alldq®?, — k2 18q )13
= (a — k) I8g(D)]7..

This inequality shows that if a — kn_ﬁZn
potential vorticity g.

Since the flow rate is also preserved, that is, §¥/|3y = 0 and 81 also satisfies the second
boundary condition in (77), the elliptic problem (76), (77) determines the H* norm of §v in
terms of the L?-norm on 8¢ and hence the H>3-norm of the perturbation of the velocity field is
determined by the L? norm of 8¢. Thus, the Liapunov stability in this case is again relative to
H? perturbations of the velocity field.

This proves the second part of theorem 2.

WV

> 0 we get Liapunov stability in the L? norm on the
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5.5. Plane parallel shear flow

As an example, let us take plane parallel shear flow. The domain U is an infinite strip bounded
by the Ox axis and the line y = Y. The velocity field is given by u(x, y) = (u;(y),0).
Then the vorticity is the scalar —u/ (y), the potential vorticity has the expression g.(y) =
—(1 - aa)z,)u’l (), and the stability condition (75) becomes

A< MO 0 forally e 0. 7],
—(1— addu(y)
Assuming u(y) to be of class C*, this condition always holds as long as the denominator
—(1 - a8$)u/1’ (v) does not vanish, that is, Liapunov stability holds if u;(y) is a C* function
satisfying 8%u; (y) — adjui(y) # 0 forall y € [0, Y]. This is the analogue of the Rayleigh—
Arnold no inflection point stability criterion for the two-dimensional Euler flow in a strip.
Note that the denominator is identically zero if u; (y) = aCie¥/Y*+aCre™/V¥+C3y+Cy,
for arbitrary constants C;, C, C3, C4 € R; thus u;(y) is not allowed to belong to this family
of functions.

5.6. Ground states

In this section, we follow the method in [14] to find a Liapunov stable family of stationary
solutions for the averaged Euler equations in two dimensions, called ground states.
As discussed previously, a family of stationary solutions is given by eigenfunctions of the
operator —(1 — o A)A, that is,
@ = —(1 —ad)AY; =1y,
with the boundary conditions (77). It can be checked directly that these potential vorticities g,

are critical points of C, — L H, where C,(g) is the Casimir functional induced by the quadratic
function, that is,

1
Ca(g) = 5/ g* dx dy.
U

Let 0 < X < A; < --- be the eigenvalues of —(1 — ¢ A)A with the boundary
conditions (77). The first eigenvalue Aq is strictly positive and simple (see proposition 7).
Denote by & the eigenspace corresponding to the eigenvalue A;, by I1; : L2(U) — & the
orthogonal projection onto the space &, and by [T : L2(U) — &+ the orthogonal projection
onto the orthogonal complement & of &;.

The stationary solutions ¢q,, are called ground states, because they are the global
constrained minima of C, on the level sets of the Hamiltonian H. To prove this, fix one
such ¢,, = —(1 —aA)Ay,, = AoV, denote h,, := H(q,,), and consider a perturbation 5
satisfying the boundary conditions (77) which implies that v, + 8¢ also satisfies the same
boundary conditions. Let ¢ = —(1 — aA)Ady and assume that H(q;, + 6q) = h,,, that is,

1
/ Y, 8q dx dy + 3 / 3qéydxdy = 0. (79)
U U
The multiplication of this equality by Ao and the definition of v, gives

A
/qkoéqudy:——o/ 8qSyr dx dy.
U 2 Jy

which implies

1 Al —
Ca(qa, +89) — Calgny) = —/ 8q(8q — Aody)dxdy >

2 U 2)"l
The last inequality was obtained by an eigenfunction expansion (and the condition H (g, +
8q) = h;, was not used in deriving it). In particular, C»(qy, + q¢) = Ca(q,,) for any

A
O gsq ] (80)
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8qg = —(1 — aA)ASy such that H(qy, +8q) = h,,. Therefore, C»(g;,) is the minimal value
of C(gq) subject to the condition H(g) = h;,. In addition, (80) shows that the inequality
Ca(qy, +6q) = Ca(qy,) becomes an equality if and only if §¢g € &. Since A is simple, there
exists a constant a € R such that ¢ = ay,,. Equality (79) implies then

1
a/ I/ffodxdy+§/6q81/fdxdy:0.
U U

However, both integrals are positive and the first one is strictly positive, whence a = 0, that
is, 8¢ = 0 thereby showing that the minimum is unique.
For an arbitrary perturbation g, we have

L ingsal’ = 1 [ satq - rodwdxdy
2 2 Jy

= (C2 — 2o H)(g1, +89) — (C2 — 2o H)(g3,)
= (C2 — 2 H)(qy, +8q) — (C2 — 2o H)(q3,) — D(C2 — 2o H)(g3,) - 0g
A — Ao i 2

- IModal,: (81)
As in the previous sections, (81) and the constancy in time of (C, — AgH) (g, +38q) — (C2 —
Ao H)(g5,) show that the solutions g, are stable in the seminorm || H(J)-(Sq || on perturbations of
the potential vorticity. The degeneracy direction of this seminorm is precisely &, thus proving
that the ground states g, are Liapunov stable as a family with a drift in the direction of the
first eigenfunction possible. This proves the third part of theorem 2.

=
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Appendix. Some technical calculations

We give in this appendix the proof of assertion 1 (section 4.1).
The integral I3 is clearly of form 2. We next integrate by parts in /; and use thatdivw = 0

to obtain
11=Z/wi8ivjwj=—2/ u)iv_,-a,-u)j+2/ n-w)@-w).
ij U ij oY ij 70U

Since w is tangent to the boundary, the boundary integral vanishes. The other integral is of
form 2 so the conclusion also follows for the term 1;.
For I, we write

I4=Z/ijVuj~w—aZ/UijVuj-w.
J J

The first term of the right-hand side is of form I (and form 2 as well). For the second term we
write

Aw; = "0fw; =Y (Bw; — djwe) = Y 5L (w),
k k k
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and integrate by parts to obtain that:

Z/ ijVuJ- W = Z/ 8ijk(U))3,'uj wj
;i U U

i,j.k
= —Z/ ij(w)Biakuj wi —Z/ ij(w)Biuj Bkwi
ijk U ijk U
+Z/ nijk(w)aiujwi.
ijk YU

The first, respectively second, term of the right-hand side is of form 2, respectively form 1. To
complete the estimate of Iy it is sufficient to estimate the last boundary integral. To do that, we
first use (16) to replace Y, nx Q2jx(w) = (Q(w) - n); by H;(w, n), where we have denoted
by H;(w,n) the right-hand side of (16) with u replaced by w and i replaced by j, that is,

Hj(w,n) =Y wy fj(n)
1

and we next use relation (17) to return to an integral on U:

Z/ Hi(w, n)diu; w; = Z/ H;(w, n) du; w; divn+2/ i O [H,(w, n)duj w].
— JoU — - JU U
L] L]

ijk
After expanding the last term we clearly obtain that the right-hand side is a sum of terms of

form 1 or form 2. This completes the estimate for Iy.
The last term to bound is I,. Integrating by parts yields

12=/M~V(17—v)-w= —/u-Vw~(17—v)
U U

= —/u~Vw-u)+ot/u~Vw-Aw=aZ/ui8iijwj.
U U iU

We write as above Aw; = )", 82« (w) and integrate by parts to obtain

I = _aZ/Uaku,»aiw,-sz,-k(m_aZ/Uu,-a,»akw,-szjk(w)

i,j,k i,j.k
J] -]2
a X [ waw; @win;,
A oU
L]
3

Now, J; is of form 1. For J, we write

Z/ u,-a,-akwjakwj _Z/ uia,-akwjajwk.
U U

i,j.k i,j.k

L=>" / w; 9w Bpw; — djwy) =
U

i,j.k

Ja Js
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The term J4 vanishes. As for J5 we integrate by parts to get

J5= Zf u; Biakwj 8jwk
U

i,j.k
= — E / u; Bkwj Bial,-wk+ E / u;n; Bkw.,- ajwk
ik 7Y i.jk 70U
= — E / Uu; ijk 8,-8ka- = —J5,
i,k

where we have used that ) ", u;n; = u-n = 0 ondU and interchanged the indices j and
k in the summation. We infer that Js = 0 so J, = 0, too. The last term to estimate is the
boundary integral J3. As previously, we return to an integral on U by using relation (17) and
after replacing (£2(w) n)j by H;(w,n) we get

Jy = Z/ w; dw; Hj(w,n)divn+Z/ e O (i dyw; Hj(w, n))
. U U
LJ

i,j.k

Zf uia,»ijj(w,n)divn+Z/ ng Ou; diw; Hj(w, n)
. U U
L]

i,j.k

+Z/I;nkuiaiw_,-akHj(w,n)+Z/Unkuia,-akijj(w,n).

ijk ijk
Clearly the first three terms on the right-hand side are of form I or form 2. As for the last term,
another integration by parts implies that

Z / niu; 0;0,w; Hij(w, n)
U

ijk
:—Z/ Binkuiakijj(w,n)—Z/ ny u; w; 0; Hj(w, n),
U U

ijk ijk
where the boundary terms vanish because u - n on dU. Now, the right-hand side has the first
term of form 2 and the second term of form 1. This completes the proof for the integral I5.
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