INCOMPRESSIBLE EULER EQUATIONS AND THE EFFECT OF
CHANGES AT A DISTANCE

ELAINE COZZI AND JAMES P. KELLIHER

ABSTRACT. Because pressure is determined globally for the incompressible Euler equa-
tions, a localized change to the initial velocity will have an immediate effect throughout
space. For solutions to be physically meaningful, one would expect such effects to de-
crease with distance from the localized change, giving the solutions a type of stability.
Indeed, this is the case for solutions having spatial decay, as can be easily shown. We
consider the more difficult case of solutions lacking spatial decay, and show that such
stability still holds, albeit in a somewhat weaker form.

1. INTRODUCTION AND STATEMENT OF THE MAIN THEOREM

The Euler equations governing incompressible inviscid fluid flow in R? are given by

ou+u-Vu=—-Vp
(Eq) divu=0

Ul—g = u°.

There is extensive literature on existence and uniqueness of solutions to the Euler equa-
tions on R? in various function spaces. Short time existence of smooth solutions to (Ej)
goes back to papers of Lichtenstein and Gunther [12, 9]; [10] contains a modern form of
these results. For (Fy), surveys on global in time existence of solutions can be found in
[13] and [4]. A classical result for weak solutions of the Euler equations in the plane is
due to Yudovich [20], which gives existence and uniqueness of solutions with velocity in
L?*(R?) and vorticity (curl of the velocity) in LP N L°°(R?) for some p < oo. (Yudovich
worked in a bounded domain, but his argument is easily extended to the full plane.) In
recent years, some attention has also been paid to the Euler equations with initial vortic-
ity which does not decay at infinity or may be unbounded (see, for example, [1], [7], [15],
16, [17], 18], [21]).

We consider the question of what happens to the solution to the Euler Equations in R?
at time ¢ > 0 when a change is made to the initial velocity far away from a given point.
We focus, in particular, on solutions to the Euler equations in two or three dimensions
which have bounded vorticity and bounded velocity, but for which vorticity has no spatial
decay.

For solutions having spatial decay of vorticity, bounds on the effects of far-away changes
can be obtained in an elementary manner in the L?-norm of the velocity. We quickly
review the argument, as it helps motivate what follows.
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Write Bg(z) for the ball of radius R > 0 centered at x € R%. Let p € CF(RY) be
supported in By(0) with ¢ = 1 on B;(0), and define pr(z) = p(x/R). Let (uy,p1),
(uz, p2) be two solutions to the Euler equations, and let w = u; — uz, p = p; — pa. Then
subtracting (E,) for uy from (E,) for u;, multiplying by ¢%w, and integrating over time
and space, one obtains

t
o)l = lone?l5s + [ [ [2enVen- w) lul ~2pme - Vua) - (onw)
0

+4pngVgoR-w]

For simplicity, suppose Vuy € L>®([0,#] x RY). Then, assuming that our solutions have
sufficient decay to ensure that
2

A= ”VUQHLOO([O,,:}XW) + Z [”Uj”/;oo([o,t}xngd) + HUJ'HLoo(o,t;p) + ||ijLoo(0’t;L2)} < 00,

R

j=1
we have
e 4A?
lonu(lE < llona®ls + [ |54+ 24 lenu(o)lss + 25| s
0
Gronwall’s lemma then gives the bound,
2 C' max{1, A}’

(12 lonu(®l2 < [HWOHLQ g L AP | o,

The bound in (1.2) controls how rapidly the values of the initial velocity outside of
Bsr(0) can affect the value of the velocity inside Br(0), showing that, for decaying solu-
tions, the Euler equations have a degree of locality. (Of course, many variations on this
theme are possible.)

If we only have bounded, but decaying vorticity, say vorticity lying in L>([0, t]; L'NL*>),
then we cannot conclude that Vus is bounded. Regardless, an argument like that in [21],
employing the Calderon-Zygmund inequality, can be used to handle the integral involving
Vus in (1.1). Osgood’s lemma is used in place of Gronwall’s lemma, leading to a different
bound, but we suppress these details in this brief overview.

Mere membership of uy, ug in L*°([0, ¢]; L?) gives that [[prw(¢)]|;2» — 0 as R — oo; it
does not, however, give a rate of convergence. The rate of convergence in (1.2) comes
from bounding the rate of decay of the “tail” of the velocity, and through it the pressure.

If we now assume that the velocity and vorticity are bounded but do not decay at
infinity, the type of argument that led to (1.2) fails completely. The lack of decay in-
troduces several difficulties when estimating terms in (1.1). First, while it is known that
in 2D, Vp € L>=([0,t] x R?) and |p(t,z)| < C(¢)log(|z| + €) ([15, 11]), this information
is insufficient to control the pressure term in (1.1). Second, the integral involving u; in
(1.1) can no longer be controlled since w ¢ L*(RY). Third, the integral involving Vus,
cannot be controlled using the approach of Yudovich in [21], as the vorticity only lies
in L>®(R%), and the Calderon-Zygmund theory does not apply in this setting. Finally,
we would expect ngRw(t)HQLQ to grow with R anyway; hence, it would appear that such
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an estimate is unattainable when the solutions do not decay. We should seek instead a
weighted L°°-based estimate.

One can view the bound in (1.2) as a type of stability estimate that demonstrates a
partial locality of the solutions. Without some such locality, the very physical meaning of
the solutions must be called into question: If a small change to the initial velocity at an
arbitrarily large distance from a given point can immediately and significantly change the
value of the solution at that point, then one could never effectively compute a solution.

The original motivation for this paper was to address this issue of physical meaning
for the case of bounded vorticity, bounded velocity (Serfati) solutions to the 2D Euler
equations. Such solutions were first derived by Serfati in [15], where their existence
and uniqueness was obtained. Serfati’s uniqueness argument easily extends to stability
estimates in the L*>-norm of the velocity, but that argument cannot be localized. Locality
of Serfati solutions has been an unaddressed problem.

Stability estimates in L>-based norms for Serfati solutions were established in [1, 17].
The estimate obtained in [1] is an outgrowth of Serfati’s uniqueness proof in [15], while
the estimate in [17] is an outgrowth of Vishik’s uniqueness proof in [18], and both [15]
and [18] depend critically on L* estimates. (Neither employs an energy argument, nor
is the maximum principle a key ingredient.) Our approach, which we describe in more
detail below, will be to introduce a weighted L*°-norm into Vishik’s argument, adapting
as well some pressure-based estimates in [17].

The weight we use is defined as follows. For fixed z € R? and o > 0, define g, : R? — R
by

g=(x) = (1 + |z — 2[)7".
A higher value of o makes the weighted norm more localized. As one might expect, the
behavior of the Eulerian pressure limits how large o can be. In particular, the important
properties of the Riesz operators described in Theorem 7 below play a crucial role in

determining this upper limit.
For a velocity field, u, on R¢, we define the vorticity, w = w(u), as

w=Vu— (Vu)’.

(In 2D, one can alternately use w = dju® — dou'.)
We now state our main result.

Theorem 1. For fized T > 0, assume that (u1,p;) and (ug, py) satisfy (Eq) in D' ((0,T) x

R%), with
uy, uy € L([0,T; LP N L (RY)) for p € [1, 0],
wi,wy € L2([0,T]; L= (R)),
d d
P1 = Z Rleu’full, P2 = Z Rleu’;ué m BMO.
k=1 kl=1
Let

M= M(t) = sup (1+ wr()lz= + ()l e + lua($)l|enzo + lua(s) i)

0<s<t
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and set €9 = ||g.(u$ — u3)||L~. Define the strictly increasing function, p: [0,1] = [0,1] by
pu(x) =x(1 —logx). Then, whenever a < 1+ d/p,

1gs (w1 — u2) ()] je < My <min {CEMO + CMtu ((%)em> 1}) .

The constant C' depends only upon d and c.

Remark 2. We can see from Theorem 1 that for any ¢t < T, we obtain a useful bound on
g2 (u1 — ua)(t)|| ;o as long ||g.(uf — ud)|| 1~ is sufficiently small. Also, stability in C"(R?)
for all » < 1 follows from Theorem 1 by interpolation.

We now briefly describe three examples to which Theorem 1 applies. All of these
examples are 2D, for even though Theorem 1 is not dimension-dependent, only in 2D are
weak solutions to the Euler equations known to exist.

If p = o0 and d = 2, then Theorem 1 above addresses Serfati (bounded vorticity,
bounded velocity) solutions to the Euler equations in the plane (see [15]), and supplies
an alternate proof of uniqueness to those in [15, 1, 17]. Moreover, it is shown in [8] that
for Serfati solutions,

(D)l e < Cligllzee (14 [|wfllzot) -

Hence, M (t) < C(M(0) + M(0)?t) for Serfati solutions.

If u° belongs to L?(R?) and w’ belongs to L>(R?), then there exists a global-in-time
solution to (E,) which conserves energy and for which vorticity remains bounded (see [6]
for details). For such solutions, one can apply a simple argument using Littlewood-Paley
theory to show that for all ¢ > 0,

lu@®)llz < Clu@®)lzz + lw®)llz=) = C(llulz2 + [[w’[lz)-

Thus, Theorem 1 applies for this class of solutions with p = 2 and d = 2, and we have
M(t) < CM(0).
If u° belongs to L?(R?) and w® belongs to LP N L>(R?) for some p < oo, then Theorem
1 addresses the classical Yudovich solutions to (E;) and we again have M (t) < C'M(0).
Let us consider one simple application of Theorem 1, say, to be explicit, in the setting
of Serfati solutions. Suppose that u{ = u2 on Bg(0) for some R > 0 and that u{ is
compactly supported on Bg(0). Then

(1.3) €0 = [lgo(u} — u9)llzee < Jud|lpoo(mroye (1 + R)™.
The bound that results from Theorem 1 at time zero is
|(uf = u3)(0)] < ||go(u} — ud)||,.c <CMp(Ceq/M).

Because p is superlinear (lim, ,o+ /() = +00), the bound at time zero is somewhat
higher than the initial difference. Nonetheless, because the bound on €; in (1.3) decreases
inversely with R, the bound on ||go(u1 — u2)(t)|| ~ decreases as R — oo for any fixed
t > 0. This allows us to determine the distance, R, away from a given point (the origin,
in this case) beyond which the initial velocity will not affect the value of the velocity at
the given point up to a desired time.

This example illustrates that the change to the initial velocity in Theorem 1 need not
be localized, it need only be far away from the point or points of interest. We see this for
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spatially decaying solutions as well in (1.2), though there the control is stronger and can
be more cleanly expressed.

Our proof of Theorem 1 is a localization of the uniqueness proof of Vishik’s in [18],
with the pressure, however, handled much as in [17]. We localize Vishik’s argument using
the function, g,. Each of the terms that appear in [18] have an analog here, though most
of these terms must be bounded in a different manner. At the heart of bounding these
localized terms are the inequality,

(1.4) 9:(@)h=(z —y) < (L+[y])?,
established in the proof of Lemma 6, and the identity,

where 1), is a vector-valued function with L>®-norm independent of z € R? (in fact,

[%2]] e = ).

The identity in (1.4) is used several times, in each case to bound terms of the form
g:(z)(¢ * f)(x), as follows:

9:(x) (¢ f)(x) = /cb(y)gz(w —y)9=(x)h-(z —y) f(z —y) dy
< / (o) (1 + [y [(9=/) (& = y)l dy = (I¢C)[ (1 + |- * [g=f ) ().

When ¢ has sufficient decay, this effectively brings g, into the integral to obtain an
estimate based on the function g, f.

The identity in (1.5) is used to control the one term that is the analog of the integral
involving u; in (1.1). As a consequence of (1.5), |Vg.| < C'lg.|. Such a bound is never
possible for a compactly supported function: this inability is the fundamental reason
why we cannot use the “cleaner” localization that a compactly supported function would
provide. This same issue shows up, for instance, in [8] (see Section 3.3), though it is
addressed in a different manner.

In [18], decay of vorticity is assumed, which allows the pressure to be easily dealt with.
Without such decay, the pressure requires much more careful treatment. We follow the
approach in [17], localizing it, much as we localize the approach in [18].

Remark 3. Being a localization of the approaches in [18, 17], we expect that a result
similar to Theorem 1 will hold for vorticity in the spaces containing unbounded functions
(bmo(R?), for example) considered in [18, 17]. However, for simplicity, we do not consider
unbounded vorticity here.

Finally, we mention that the proof of uniqueness of Serfati solutions in [15] does not rely
upon paradifferential calculus, and hence is not so tightly tied to the full plane. Indeed,
Serfati’s approach was extended to a 2D exterior domain in [1]. The proof involves
bounding the difference between the flow maps for the two solutions (in this, it has
similarities to the proof in [14] of uniqueness for Euler solutions in a 2D bounded domain).
This approach seems resistant, however, to localization. It thus remains an interesting
open problem whether an analog of Theorem 1 can be obtained for bounded vorticity,
bounded velocity solutions in a 2D exterior domain.
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2. DEFINITIONS AND PRELIMINARY LEMMAS

We first define the Littlewood-Paley operators. It is classical that there exists two
functions x, ¢ € S(R?) with supp ¥ C {£ € R? : [¢] < 21 and supp ¢ C {ceRrRt: 2 <
€] < 2}, such that, if for every j > 0 we set ¢;(x) = 27%¢(27z) then

X+D di=x+> ¢@27)=1
Jj=0 j=>0

For n € Z define x,, € S(R?) in terms of its Fourier transform Y,, where ¥, satisfies

Xn(§) = +Z¢J

i<n
for all £ € RY. For f € S'(R?) define the operator S, by
Snf =xn*f.

Finally, for f € S'(R%) and j > —1, define the Littlewood-Paley operators A; by
Aff‘{qu*f, j=0.

We will also need the paraproduct decomposition introduced by J.-M. Bony in [2]. We
recall the definition of the paraproduct and remainder used in this decomposition.

Definition. Define the paraproduct of two functions f and g by

Tyg = Z AfA]g_ZSJ 2fAjg.
Z<j 2

We use R(f, g) to denote the remainder. R(f, g) is given by the following bilinear operator:
R(f,9)= > AifAsg.

2%
li—jl<1
Bony’s decomposition then gives

fg=Trg+T,f + R(f,g)

We will make use of Bernstein’s Lemma in what follows. A proof of the lemma can be
found in [3], chapter 2.

Lemma 4. (Bernstein’s Lemma) Let 1 and o satisfy 0 < r; < ry < oo, and let p and q
satisfy 1 < p < q < 0o. There exists a positive constant C' such that for every integer k ,
if u belongs to LP(RY), and supp @ C B(0,r1\), then

(2.1) sup |0%ul|re < CENFTUG=D ul| 0.
|a|=F
Furthermore, if supp 4 C C(0,71\,r2)), then
(2.2) C*N¥|ul|pr < sup ||0%ul|zr < CFN¥||ul| Lo
la|=k

We will also make use of Osgood’s Lemma in the proof of Theorem 1. We refer the
reader to [5] for a proof of the lemma.
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Lemma 5. Let p be a measurable positive function, let v be a locally integrable positive
function, and let p be a continuous increasing function. Assume that for some B > 0, the
function p satisfies

p<i+ | L ()ulols)) ds.

to

Then —p(p(t)) ) < ft s)ds, where ¢(z )—fx —L_dr.

w(r)
In what follows, we set
h:(z) = 1/g.(x) = (L+ [& — 2[)".
The following lemma is a key technical ingredient in the proof of Theorem 1.

Lemma 6. Assume f belongs to L°(R?). There exists a constant C > 0, depending only
on «, such that for every j > —1,

(2.3) 1928 f |l < Cllg: £l L=
and, for 1 < k <d,
(2.4) 1920k f |l e < C27||go | 1o

Proof. We first prove (2.3). Observe that for any a > 0,

25 gohte =) = (ST ) < (BRI e

1+ |z — 2] 1+ |z — 2]

Assume j > 0. By (2.5),
D) [ ewfa=ndy=a.2) [ oshe=)g.o = fe =) dy
26) < Cllg.fli~ / 1630l (@)oo = ) do < Clge e [ 1050101+ D) dy

< Cllg.fle= [ 16010+ [27991)"dy < Clg. e~

An identical argument can be applied for j = —1 with ¢ replaced by x. This proves (2.3).
To establish (2.4), note that for j > 0,

-0 w) = .0) [ s f e =) dy
2.1 =24 [ (00)29)g.@)ha( = 9)g. 0 =) (=) dy

< CYla.flu= [ @)1 +1279)" dy < Clg. 1.

Again, an identical argument can be applied for ;7 = —1 with ¢ replaced by x. This
completes the proof of Lemma 6. O

In the proof of Theorem 1, the main restriction on the decay of g,, and hence on
the value of a, comes from the pressure term. To estimate this term, we will need the
following theorem from [19], which gives a pointwise bound on the Riesz operators applied
to sufficiently decaying functions with moment conditions.
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Theorem 7. Assume f is a function on R? which satisfies:
1) f(z)] < C(1 + [a]) =N,
2) |Df(x)| < C(1+ |z|)~ N1 for all |o| = 1, and
3) [P f(z)dx =0 for all |B] < N
for some fized € € [0,1) and some positive integer N. Then for each i, 1 <i <d,
|[Rif(2)] < C(1+[af)Nrere
for every & satisfying 0 < 6 <1 —e.

We will apply Theorem 7 to both f(z) = Vx(z) and f(z) = D°¢(z), where x and ¢
are as above. In particular, we will make use of the following corollary to Theorem 7,
which is proved in [7].

Lemma 8. Assume n belongs to S(RY). Given € > 0, there exists C > 0 such that for
each v, 7 with 1 <1, 7 <d,
|RiR; V()| < C(1+ )~

Moreover, if ¢ belongs to S(RY) and has Fourier transform supported away from the
origin, then given any v > 0, there exists C' > 0 such that for each i, j with 1 <1, 7 <d,

|RiRj(z)] < C(1+ [z|)7.

We will also make frequent use of the following well-known lemma. A proof of the
lemma can be found in [16].

Lemma 9. Assume u is a divergence-free vector field in L} _(R?) with curl u = w. There
exists C' > 0 such that for every 7 > 0,

(2.8) 14Vl e < Cf|Ajw] e
3. PROOF OF THEOREM 1

The proof of Theorem 1 is a modification of the proof of uniqueness of solutions to the
Euler equations, as given in [18, 17]. The proof below deviates from those in [18, 17] in
that we must account for the weight g, when proving the necessary estimates. To do this,
we make use of Lemma 6 and Lemma 8.

Let uy, us, g,, and T' > 0 be as in the statement of Theorem 1. Set w = u; — uy. For
any N > 0,

N
lgzwllze < Y llgeBguwll= + Y llg=A5w] 1

j=-1 >N
<CON suwp [g-Ajwlr=+ > [ Ajwllr=
—1<j<N -
J>N
(3.1) < CNsup ||goAjwllze +C Y 277 (| Ajwi|lp + [|Ajwa| 1)
J >N
S CNSllp HgZAj”LUHLoo + Cz 27j(”Ajw1HL°° -+ HAjw2||L°°)
J J>N
< CNsup [|g.Ajw| o + CM27Y,
J
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where we used Bernstein’s Lemma and Lemma 9 to get the third inequality. To estimate
|g-w|| L, We establish an estimate for sup; ||g.Ajwl|[z~ and only then judiciously choose
a value of N (see (3.28)).

We now estimate sup; [|g.Ajwl|=, a task that will consume most of our effort.

Set p = p1 — po. Note that w satisfies

ow + w - Vug + uy - Vw = —Vp.
Applying the A; operator to this equation gives
OAjw + Sj_ouy - VAjw = —Qj(ur, w) — Aj(w - Vug) — VA,p,
where
(3.2) Qj(ur,w) = Aj(ug - Vw) — Sj_ouq - VAjw.
We now multiply through by g, to get
O (g:Ajw) 4+ g.Sj_our - VAjw = —g,Q;(ur, w) — g:A;(w - Vug) — g. VA;p.
Observe that, by the product rule,
9:5;—ou1 - VAjw = S;_suy - ¢, VAw
= Sjouy - V(g Ajw) — (Sj-ou1 - Vg.)Ajw.

This implies that
(3.3) O(g.Ajw) + Sj_ouy - V(g Ajw) =1+ 11+ 111+ 1V,
where

I =(Sj—ou1-Vg,)Ajw

Il = —g.Q;(uy, w)

Il = —g.Aj(w - Vuy)

IV = —g.VAjp.

Fix py > 3 to be specified later. We will estimate [-IV for three cases: 1) middle

frequencies, 3 < j < po; 2) high frequencies, j > po; 3) low frequencies, —1 < j < 2, in
that order.

So assume that 3 < j < pg. We begin with /. A simple calculation gives (1.5), which
allows us to write

[z = [(Sj—2un - ¥29:) Ajwl|zoe < af|Sj_ouallzelg=Ajwl| £
< CM||g-Ajwl| .
Here, we used ||S;_ou1||pe < Clluy||poe.
Next, we estimate I11. Expanding I/] using Bony’s paraproduct decomposition gives

111 = _ngj Z Alw : VSZ_QUQ - ngj Z Sl_2w . VA[UQ
li—jl<3 li—jl<3
A, Z Apw - VA us.

-1'|<1,
max{l,l' }>;j—3

(3.4)

(3.5)
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The first term in (3.5) can be estimated using Lemma 6 as follows:

ngj Z Alw : VSZ_QUQ

(36) [1—7]<3
<(C E |1S1—2Vus|| poo ||g: Arw|| oo < CM(j — 2) sup ||g.Aqw|| .
q

li—j|<3

<C Z 90w - VSi_gus|| L

li—jl<3

To obtain the last inequality above, we applied Bernstein’s lemma and Lemma 9 to
establish the series of estimates,
1—2
(3.7) [1S12Vualze < AL Vua|ze + D 1A VU] < Cllug|lzee + C(1 = 2)[|ws 1
j=0

For the second term in (3.5), another application of Lemma 6 and Lemma 9 gives

.ngj Z Sl,gw . VA[UQ

li—j1<3

<C Z 9212w - VA Lo

li—jl<3

(3.8)
<C E <||Aqu2||Loo E ||gZAmw||Loo> < CM(j —2)sup||g.Ayw|| .
q

li—j|<3 m<l—2

The third term in (3.5) can be estimated using the divergence-free property of w, Lemma
6, Bernstein’s Lemma, and Lemma 9. We have the series of estimates

d
ngj Z Z 8k(Alkal/u2)
k=1

-t <1,

g0 > Aw-VAyu

-t <1,

max{l,l' }>j—3 max{l,l' }>j—3

B9 <o Y VgAwApwle <C S P |A Vusl g llg- Aol
-t <1, -t |<1,
max{l,l' }>j—3 max{l,l' }>j—3

< Cllws|| e sup [|g-Aqw]| L < CM sup [lg:Aquw|| .
q q

Substituting (3.6), (3.8), and (3.9) into (3.5) yields the estimate
(3.10) |11 < CM(j —2)sup ||g.Aqw] oo
q
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We now estimate 1. As in [18], we write Q;(uy, w) = 3+ _ Q7 (u1,w), where

ul, Z A Takwul

d
QF (ur, w) = = [Tk, Ajlw

k=1

3(
Q5 (uy,w E wk—5,_yuk O jw

Qi (ur, w Z{A R(uFdw) — R(S;_oub, A;0w)}.

To estimate ng}(ul, w), we use the divergence-free property of u;, Lemma 6, Bernstein’s
Lemma, and Lemma 9 to write

d
19:Q) (ur,w)| = [g: > Aok Y SiowAuf| < C > 27| gSi_awAjug||
k=1 li—j|<3 lI—j|<3
<C > 2 ll—2)sup||gz 0| e | A Vg || L

l1—j1<3

< Cllanllz=(G = 2) sup [|g-Agwl[ e < CM(j = 2) sup [|g-Aqw]| o
q q

Next, we estimate ng (u1,w). By properties of the Littlewood-Paley operators, there
exists MO > ( such that

Q3 ul, ZSZ 2 — j_gulf)AlﬁkAjw

k=1 =1

d d
= S, 2< > Amu1> N A w =" Y > Anuf | AdpAuw.
[1—51<3

k=1 m=j—1 k=1 |1—j|<3 \|m—j|<Mo
Hence,
|9-Q3 (ur, w SCZ > Y 2 AnVulle | [19:0:A08w] o
(311) : 1 |l ]‘§3 |m_]|SMO
< Cllanlle Y D 279206000 jw]| e,
k=1 |I—j|<3

where Bernstein’s Lemma was used to get the first inequality and Lemma 9 was applied
to get the second inequality. Now note that by Lemma 6,

lg:06 A1 A jw]| e < C2lg-Ajw] .
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Inserting this estimate into (3.11) gives
‘gz (ug, w )| < CM sup ||g.Aqw]| oo
q

To estimate ng (u1,w), we observe that there exists My > 0 such that

Q2 Ul, Z Z Sl 2u1, 3kAlw

k=1 |l—j|<Mpo

We express the commutator as a convolution integral and utilize the divergence-free prop-
erty of u; to write,

P = Y Y L 0)(Sr-aud@) = St-andc ~ 9)ohew(e — ) dy

|l J1<Mo k=1
DS / Or3 () (S1-2uk () — Stz (x — ) Aw(a — y) dy.
l—j|<Mo k=1
Hence,
|gz ul)w)(‘r)’
<g(w) Y 2D / V@) 112V o= lyls (& — y)ha(x — )l Anolz — )] dy
[l—3|<Mo
< S 2 g A g[St Ve o / V(2| Iylgs (@) (x — ) dy
[l—7|<Mo

< Y Vgl lSaVuli [ V)2l +27])" dy
Rd

j1=31<Mo
< OM(j = 2)sup [lg-Aqw]| =,
q

where we applied (2.5) and a change of variables to get the second-to-last inequality and
(3.7) to get the last inequality above.
For ¢.Qj(u1, w), we again follow [18] and write Qj(u;,w) as the sum of two terms:

Q?(ulaw) = Q?l(ul? ) + Q (uh )7

where

ul, ZA O R(u i _ou¥ w), and

J'

Q% (uy, w) = Z{AJR(Sj—2u1f7 Ow) = R(Sjour, Ajdpw)}

k=1
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By properties of Littlewood Paley operators and Lemma 6,

g. Z JAVToR Z Ay(uf — S pul) Apw
-1 |<1,
max{l,l'}>j—3

< Cz > YgAi(uf - Sjaub) Apwl|
- l|<1
max{l,l' }>j—3

< C'sup ||g:Aqw|| oo Z 217N A Vg || e < OM sup ||g.Aw|| o,
q q

[>j—Mo

}gz 7 ula | -

where Lemma 9 was again used to get the last inequality.
The strategy for estimating Q?’Q(ul,w) is similar to that used to bound g.Q%(uy, w).
By properties of Littlewood Paley operators and the divergence-free property of u;,
Jj—1 I+1
Qj Up, W —gzz Z Z (A, ALS; - 2u1]A Opw
k=11=j—Mo | =11
—1 I+1

d
=3T3 3 2 oS o) - ArSyante - p)ArBuula ) dy
k=11l=j—Mo ' =1—1
d 7j—1 +1 ‘
=YX X 2 [ @) IAS; ak(w) = AiSy-aub (e — )] Apule — ) dy
k=11l=j—Mo | =1—1
Hence
4,2
|gz j ulaw)’
J—1 I+1
< X3 2 [V IATS; anlelylg. )b @ = Dl Al dy
l=j—Mo ' =1
Jj—1  I+1
= Z PN AV [ e lg=Apwl]| /d|V¢(2jy)\|y|(1+|y|)“dy
I=j—Mo | —]— R

j=1 141

<C XY lallslgAvulin [ 1900+ 275 d

l=j—Mo |'=1—1
< CM sup ||g.Aw|| L,
q

where we again used (2.5) and Lemma 9.
We conclude that

11| oo < CM(j = 2) sup [|g-Aqw]| o=
q
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We now estimate V. We follow arguments from [17]. Set éj = ¢j_1 + @; + ®jt1, SO
that A]‘ = Aj—l + Aj + Aj-l—l' AS in [17] Write

IV = —g.VAjp= Z MO0 (whh)
(3.12) w=
- 9.V Z A0 (whub) =V + V.
k,il=—1

For V', observe that

d
V=g:(@) 30 | V(=870 )08, (w'ul) @ — ) dy,
k=1
so that
V1< S lostrsy el e / V(= A) 04 ()] gs () — ) dy
(3.13) w=

<Z||gzal (wh)| / V(= A) "0y ()] (1 + [y])* dy,

k=1

where we used (2.5) to get the last inequality. The operator V(—A)~19;, can be expressed
as a product of Riesz operators, which commute with dilations. Thus, a change of variables
gives

|V|<Z||gzal (whd)|| / V(—A)"0:d(y)|(1 + [277y])" dy
k,l=1

(3.14)
< 3 g ) / IV (—A) 0|1+ ly)* dy

k=1

Observe that, since ¢ has Fourier transform supported away from the origin, Lemma 8
can be applied. Thus the integral in (3.14) is finite, and

d
(3.15) VI <C D llg-00;(w'uf)| L.

k=1

We estimate VI in exactly the same way as V', and we conclude that

d
(3.16) VI < C D g:0e0 (whuh) || .
k=1
We can now complete the estimate for V' and VI by applying an argument identical to
that used to estimate I17. This gives

V| oo < IV oo + V][ e <

CM(j — 2)sup [|g-Aqw||poe.
q
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Viewing (3.3) as a transport equation (g.A;w transported by S;_ouq), integrating in
time, and applying the estimates for I, II, IIl, and IV above, we conclude that for
3 S ] S Do,

t
lg-B 0l < lgwyu e + M [ ((j — 2)sup ||ngqw<s>||Loo) s,
0 q
so that

t
(3.17) sup |lg:Ajw(t)||pee < sup ||9zAjw0||L°°+CM/ <p0 sup ||9quw(8)||L°°) ds.
3<j<po 3<j<po 0 q
For the case j > pg, note that by Bernstein’s lemma and Lemma 9,

(3.18) sup [|g-Ajw(t)| L < sup 277 ||A;Vw(t) || pe < CM27P0.

Jj2po JjZpo

Now assume —1 < j < 2. In this case, |||z~ can be handled exactly as in (3.4). For
111, the divergence-free assumption on u, and Lemma 6 imply that

11| = |g.A;V - (wup)| < O ||gawusg|| e < CM||g.w| oo
For IV, we write
d
(3.19) 9:VAjp=g. >  RiRyVA;(w'uf + ujuw®).
ik=1
We focus on g, R; R, VA, (w'uf). Note that for 0 < j < 2,

9 RiR VA j(w'uy) = /R d(R@-Rij(y))gz(fC)hz(w y)ui(z — y)(g.w')(z — y) dy,

SO

|9: RiRy VA (w'uy)| < CllulllengWIILw/ | Ri RN o (y)|(1 + [y[)* d
(3.20)
< OM||g-w]| e /d |Ri RN o(y)|(1+ [277y])* dy,

R
where we used (2.5) to get the first inequality. Since V¢ has Fourier support away from
the origin, Lemma 8 can be applied to conclude that the integral in (3.20) is finite. Thus,
|9 Ri Rk VA (w'uy)| < CM||g.w|| o=

For j = —1, we must estimate
(3.21) G- RiR,VA_ (w'uh) = g.(2) /d RiR:.Vx(y)(w'ul)(x — v) dy.
R

This term is the only term which places a substantial restriction on the growth of h, (or
decay of g,) at infinity. Indeed, estimates for all other terms in the proof of Theorem 1
will hold with h.(x) = (1 + |z — z|)* for any o > 0. It is in the estimate for (3.21) where
we utilize the membership of u; and uy in LP(R?) to optimize the value of a.

Let ¢ satisfy 1/p+1/q = 1. Then

BBV A (') = 0.(0) [ RET X0 — p)ute = ). )
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and hence,
|- Ri RV A (w'uf)| < [|R: ReVX(+) gz (2)ha (@ — ) || o [ (g20°) || o
SRR VX)L + |- )] pollual e[l gzwl| Lo,

where we used (2.5) to get the last inequality.
Given p, we must determine values of « for which ||R; R,V x(-)(1+|-|)*||z« is finite. In
view of Lemma 8, a short calculation shows that ||R; R,V x(-)(1 + |- |)*||z« is finite if

a<l+d/p.
Therefore, assuming o < 1+ d/p, it follows that
|ngiRkVA_1(wiulf)| < CM||gw|| g
Of course, arguments identical to those above imply that
|9: Ri R VA 1 (usw®)| < CM || g.w| 1, and
9. Ri Rk VA (uhw®)| < CM | g.w|| 1

for 0 < j < 2. Inserting these estimates into (3.19) gives the following estimate for
—1<j<2:

(3.22)

19-VAjp| < CM||g.w -
We now turn our attention to I1. Instead of considering the commutator, we estimate
each term in the difference individually. For the first term in the difference, we observe
that, by Lemma 6,

|ngj_2u1 . VA]w| S HSj_2u1gZVAjU)||Loo
< |ISj—2uall Lo [|g:VAjw| Lo < CM2 || g Ajw]| oo

for —1 < j < 2. For the second term in the difference, note that by the divergence-free
property of u; and Lemma 6,

19:4; (w1 - Vw)| < C2 |y g.wl| = < OM||gow]| .
We also recall the following estimate, which is derived in (3.1) and which holds for any
Po = 0
(3.23) |l g:w||Lee < Cposup ||g.Agw||pee + CM27F0,
q

Integrating (3.3) in time, applying the above estimates for I, II, 111, and IV when
—1 < j <2, applying (3.23), and taking the supremum over —1 < j < 2 gives

t
sup ||g:Ajw(t)||pe < sup ”ngjwo”Loo + CM/ (posup ||g:Aqw(s)||pe +277°) ds.
—1<j<2 ~1<5<2 0 q
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Combining this estimate with (3.17) and (3.18) yields
sup||g-Aqw(t)]| Lo
q

t
(3.24) < sup g2+ O | (po sup [lg: Agen(s) |~ + 2) s
q 0 q

t
< Cey+ C’M/ <p0 sup ||g:Aqw(s)|| L + 2p0) ds,
0 a

where

€0 = [|g-0”[|
and where in the last inequality we applied Lemma 6.
At this point, we could apply Gronwall’s estimate to obtain

q

and choose py in a manner so as to minimize the right-hand side. This will not, however,
yield a sufficiently tight estimate. Instead, we will choose py in (3.24) to vary with ¢ (this
is valid, because the constant, C, in (3.24) does not depend on py) in a way that allows
us to apply Osgood’s Lemma.

Toward this end, first observe that it follows from Lemma 6 that for all ¢ > 0,

1 t
o(t) := CoMt/O Sllip |g-Arw(s)|| L= ds < 1,

where Cj is the constant in (2.3). Now choose
po =3 — log, 6(1).

Note that py > 3 as required.
Substituting our chosen value for py into (3.24) yields

sup ||g. A w(t) || < Coeo + CMtS(t) + CMt(3 — log, §(¢))d(t)
(3.25) 9
< Coeo + CM*t5(t)(3 — logy 6(t)) < Coeg + CM*t5(t)(3 — log §(t)).
Setting t = s in (3.25) and integrating both sides from 0 to ¢, then dividing both sides
by CoMt gives

5(t) < 0060 +COM-= / 50(s)(3 —logd(s))ds < %+0M/t5<8)(3—10g5(8))d8.

Since z — $(3 — log ) is increasing on (0, 1] and we know that §(s) € (0, 1], we can
apply Osgood’s Lemma to obtain

—log(3 —logd(t)) + log (3 — log (;4—())) < CMt.

Taking the exponential of both sides twice, we conclude that

5(t) <o(t) =€ ( GMO )eth
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Now increase the bound in (3.25) to
(3.26) sup lg:Aw(t)| e < Coeo + CM?*t5(t)(4 — log §(t))

(t) < €®. Then since z — (4 —logz) is increasing for z € (0, €], we can
3.26) with o(t). This gives,

€n \ €Mt ¢ e—CMt
sup l9:Agu0) 1~ < Coro + OM1e (37) <4 log < (=) >)

e~ CMt

= Coeo + CM?*te? <€MO> <1 — e Mt log (6—0>> = a.

and note that 6 (¢
replace 6(t) in (

(3.27)

By (3.1),
lgzwll e < C(Na+M27Y).
Define F(N) := Na + M2~N. This has a minimum when
(3.28) N = Ny :=logy,(Mlog2/a),
where we treat Ny as though it were an integer. At this (near) minimum, assuming that
0 < a < M log2, which holds for all sufficiently small ||g,w°||,, we have
M log 2 Ma oy
Mlog?2 M log 2
= M (b — (log2)blog, b) = Mb(1 — logb),
where b := a/(M log2) < 1. (Note that if a > M log2, we can do no better than setting
N =0, which gives the useless bound, ||g,w||;- < CM.)
Hence, when a < M log 2, we have
lg-w|l 1 < CMb(1 — logh),
which is the bound stated in Theorem 1.

F(Ny) = alog, — Mlog?2

1 a
(0]
Ml 02 52 102
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