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Abstract

The aim of this paper is to study the existence of a classical solution for the
waterbag model with a continuum of waterbags, which can been viewed as an
infinite dimensional system of first-order conservation laws. The waterbag model,
which constitutes a special class of exact weak solution of the Vlasov equation,
is well known in plasma physics, and its applications in gyrokinetic theory and
laser—plasma interaction are very promising. The proof of the existence of a con-
tinuum of regular waterbags relies on a generalized definition of hyperbolicity
for an integrodifferential hyperbolic system of equations, some results in singular
integral operators theory and harmonic analysis, Riemann—Hilbert boundary value
problems and energy estimates.

1. The Vlasov equation and the waterbag model

Let x be the space variable with period 1,x € R/Z and v € R the velocity
variable. Let f (¢, x, v) be the statistical distribution function of positive charged
particles (ions) of a one-dimensional periodic quasi-neutral plasma. Then the dis-
tribution function f satisfies the Vlasov equation

O0f +vi f + - Ed, f =0, (1)
1

with g; = Z;e, e the elementary charge, Z; the number of charge, and where
the electric field is given by E = —d,¢. The Vlasov equation is coupled to the

quasi-neutral equation

g = kale (zl- / Fdv - neo), @)
neo€ R
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Fig. 1. Multiple waterbag: phase-space plot for a three-bag model (/eff) and corresponding
MWB distribution function (right)

with kp the Boltzmann constant, 7, the electrons’ temperature, and where we have
supposed that the electron density n, follows the Maxwellian—Boltzmann distri-
bution (adiabatic electrons) n.q exp(e¢/(kpT,)) with e¢p/(kpT,) < 1. Let us note
that the proof of classical or weak solutions of the system (1)—(2) seems difficult
in its original form since the loss of spatial derivatives on the potential ¢ in equa-
tion (2) makes the classical Sobolev embedding theorems or averaging lemmas
[10,28,36,37] useless for obtaining compactness.

Let us now consider 2N non-closed contours in phase-space labelled vj.' and

vj_ (where j =1, ..., N).Figure 1 shows the phase-space contours for a three-bag
system (N = 3) where the distribution function takes on three different constant
values Fy, F» and F3.

Introducing the bag heights A1, A> and A3 as also shown in Fig. 1, the distri-
bution function reads

N
Fix,0) =D Ay (HOT (0 = v) = HOT @0 =), 3)

J=1

where H is the Heaviside unit step function. Let us note that some of the parameters
A can be negative. The function (3) is a solution of the Vlasov equation (1) in the
sense of distribution theory, if and only if the set of following equations is satisfied

v+ vt + g =0, j=1.. N (4)
mj

Let us now introduce for each bag j the density 7 ;, average velocity u j and pressure
Pjsuchthatn; = .Aj(v;r — v;), uj = (v;r + v;)/2 and p; = mn?/(lZ.A?). For
each bag j we recover the conservative form of the continuity and Euler equations
(isentropic gas dynamics equations with y = 3), namely

aﬂlj—i-ax(njuj) =0, 5)

8 (nju;) + oy (nju§+%)+ﬂnjax¢=0. ©6)

i mi
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The coupling between the bags is given by the total density <N in the quasi-
neutral equation B

N
kT,
0] Tope Zi ;’1] neo |- (N
The global entropic weak solution of the system (5)—(7) for one bag (N = 1) has
been proved in [18-20]. If all the parameters .A; are positive (single hump distribu-
tion function or unimodal function) then the existence of a local classical solution
for the system constituted by equations (4) and (7) or the system (5)—(7) with a
finite number of bags have been proved in [5]. Let us note that after a finite time,
equations (4) and (7) or the system (5)—(7) will generate shocks, namely discontin-
uous gradients in x for vf. Nevertheless the concept of entropic solution is not well
suited here because the existence of an entropy inequality means that a scattering
(or collision-like) process in velocity occurs on the right-hand side of the Vlasov
equation.

This observation has been developed in the theory of kinetic formulation of
scalar conservation laws. In fact, it was established in [12—14,35] that scalar con-
servation laws can be lifted as linear hyperbolic equations by introducing an extra
variable & € R, which can be interpreted as a scalar momentum or velocity variable.
The author of [14] proposed a numerical scheme, known as the transport-collapse
method, to solve this linear kinetic equation. In fact, the solution of this numeri-
cal scheme can been seen as the solution of a variant version of the linear BGK
kinetic model. The authors of [13,14,35] have proved, using BV estimates and
Kruzhkov type analysis, that this numerical solution converges to the entropy solu-
tion of scalar conservation laws. This result was also shown in [59] using averaging
lemmas [10,28,36,37] without bounded variation estimates. In [53] the authors also
consider the BGK-like approximation, and again using BV estimates, they prove
the convergence of the approximate solution to the right entropy solution when the
relaxation time (the inverse of the collisional frequency) tends to zero. Right after,
it was observed by the authors of [43,53] that, without any approximations, entropy
solutions of scalar conservation laws can be directly formulated in kinetic style,
known as kinetic formulation. Its generalization to systems of conservation laws
seems impossible except for very peculiar systems [16,44,60]. On the right-hand
side of these linear kinetic equations (the free streaming term) appear the velocity
derivatives of nonnegative bounded measure, which is the signature of scattering
(or diffusion) processes in velocity.

In order that the waterbag model should be equivalent to the Vlasov equation
(without any diffusion-like term on the right-hand side of the Vlasov equation) we
must consider multivalued solutions of the waterbag model beyond the first sin-
gularity. The appearance of a singularity (discontinuous gradients in x due to the
Burgers term) is linked to the appearance of trapped particles which is characterized
by the formation of vortexes and the development of the filamentation process in the
phase-space. In special cases such as the study of nonlinear gyrokinetic turbulence
in a cylinder [7,8], particles’ dynamic properties [38] imply that the particles are
not trapped but only passing through.
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The waterbag representation of the distribution function, which is reminiscent
of the Liouville geometric invariants, is not an approximation but rather a spe-
cial class of initial conditions. Therefore, from the Liouville theorem (given the
conservation of the measure and the connexity of an elementary volume of the
phase-space), the waterbag solutions correspond to a special class of exact weak
solution of the Vlasov equation. Introduced initially by DEPACKH [27], BERTRAND
ET AL. [3,4,29] the waterbag model was shown to provide a bridge between fluid
and kinetic description of a collisionless plasma, allowing us to keep the kinetic
aspect of the problem with the same complexity as the multi-fluid model. In order
to reduce the dimension of the phase-space (based on the existence of Liouville
geometric invariants) this model has been recently reconsidered for gyrokinetic tur-
bulence applications and laser—plasma interaction physics, with very fruitful results
[5-9,48]. In fact, the system (1)—(2) (in the Vlasovian framework) or the system
formed by the equations (4) and (7) (in the waterbag framework) are very cru-
cial because they represent the parallel dynamic of particles subjected to a strong
magnetic field as it occurs in magnetic controlled fusion devices (tokamak) where
gyrokinetic turbulence governs the energy confinement time [7,8,48].

It is very interesting to notice the similarities between the waterbag model
and the system of Benney equations which describes the dynamics of long shal-
low water waves and whose Hamiltonian structure has been intensively exploited
[2,31,32,40-42,61,62]. Like the waterbag model, the Benney equations can be
reduced to an infinite-dimensional system of first-order conservation laws, pos-
sessing an infinite number of integrals of motion. Each model can be derived from
a special class of exact weak solutions of the Vlasov equation, through the Heav-
iside “closure” for the waterbag equations and the Dirac “closure” for the Benney
equations.

2. The continuous waterbag model

Let x be the space variable with period 1, x € R/Z. In order to consider an infi-
nite number of bags we define two Lagrangian foliations to be the families of sheets
vE = vi(t, x, a) labelled by the Lagrangian label a € [0, 1], where the waterbag
continuum vE(z, x, a) comprises smooth functions such that v~ < v+, 9,vT <
0,3,v~ > 0and 9%vt(a = 1) = 8% (a = 1), Yo < 1. The equations (4) and
(7) are still valid if we replace the counting measure by the Lebesgue measure da.
In fact let us consider the distribution function

1
f(t,x,v):/ (Hw*(t, x,a) —v) — H( ™ (¢, x,a) —v))du(@),  (8)
0

where

N (a) = ZfilAﬂ?(a —aj),
u(a) = or
u>(a) = 1y, 1y(a).
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In addition we have /LN — u® for the weak-* topology o (M}, %) (topology of
the narrow convergence) where My, is the set of bounded Radon measures. There-
fore it is easily verified by a direct check that f defined by equation (8) satisfies,
in the distributional sense, the Vlasov equation

O f +vic f — 0xpduf =0, ¢=/ fdv, (€))
R

if and only if the waterbag continuum v satisfies the continuous waterbag model
given by

vt + vFo T + 9,9 =0, (10)
1
¢=/ (vt —v7)da. (11)
0
Ifwesetc =vt —v—=0,Z(t, x,a) (3, Z > 0) where
a
Z(t, x,a) =/ (vt —v7)db, (12)
0
and if we set u = (v + v™)/2, then (10)—(11) is equivalent to
drc + 0y (cu) =0, (13)
1
a,u+uaxu+§axc+ax (/ cda) —0. (14)
0

Let us note that in [15], the author proves the existence of a classical solution
for the homogeneous hydrostatic equations rewritten as

;¢ + 0y (cu) =0, (15)
u 4+ udcu + 0, p =0, (16)

with p denoting the pressure, under the constraint

1
/ c(t,x,a)da = 1. (17)
0

The main difference between the system (15)—(17) and the system (13)—(14) is that,
in the first one, the boundary is fixed by the constraint (17) whereas the second one
is a free boundary problem.

3. Diagonalization of the continuous waterbag model

In this section we use the diagonalization and the hyperbolicity concepts devel-
oped in [56-58] for the integrodifferential system of the long-wave equation. In this
framework, constraints which ensure the hyperbolicity of the waterbag continuum
can be found while generalized eigenfunctions and eigenvalues can be computed
explicitly.
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3.1. Generalized eigenfunctions and eigenvalues

Ifweset W = (u, c)T and A the linear operator defined as, for ¢ = (¢y, (pz)T,

Ao = (Wﬂl + 302 + fol <P2da)
¢ = )
cp1 +upr

then equations (13)—(14) can be recast in the following quasilinear system
W+ Ao, W = 0. (18)

The operator A is a bounded linear operator in L2 ([0, 1]) x L2([0, 1]), for all fixed
(¢, x), which depends on W (t, x, a). Let A* be the adjoint operator relative to the
inner product in L2([0, 17) x L2([0, 1]). A number k% = k%(z, x) is called a char-
acteristic number if we can associate to it a nontrivial generalized (in D/, that is
in the sense of distribution) vector-valued eigenfunction 7% = (F¥, fé“)T of the
operator A*:

(A* — k*T)F* = 0. (19)

Generalized (in the distributional sense) eigenfunctions arise in restricting A to a
Banach space H C LZ([O, 1]) x Lz([O, 1]) and are elements of the space H* dual to
H relative to the bilinear form which is the inner product of L2([0, 17) x L2([0, 1]).
A curve x () is called a characteristic of the system (18) if

%—k“(t ) (20)
dr — o

where k% is a real characteristic number or a real eigenvalue of 4*. By applying
F* to (18) we get

(F* Wy + AW, = (F*, W) + (A" F*, Wy)
= (]:a7WZ>+<ka]:a7Wx>
= (F* Wy + k*W,). (21)

The equality (21) is called a relation on the characteristics x (¢) defined by (20). In
equation (21), the bilinear form (-, -) denotes the duality bracket between H and
H*. The system of equations (18) is called hyperbolic if all characteristic numbers
determined by (19) are real and the system of relations on characteristics

(F* Wy + kW) =0, (22)

is equivalent to the system (18).



On the Waterbag Continuum 459

3.2. The generalized eigenvalue problem

Using (19) it follows, for all smooth vectorial function ¢ = (¢1, ¢2)7,

1
c
(F* (A= kD)) = <7:f‘, upr — ko1 + e +/ <p2da>
0
H(F5, cor — k%2 + uga).
As @1, and ¢; are independent we get

(FV (= k1) + (F5, cor) =0, (23)
1
<7'—f’, %902 +/0 §02da> +(F5, —k%¢2 + ugs) = 0. (24)

Equation (23) becomes
(5, 01) = —(F, (w — ke ), (25)
while using (25), equation (24) becomes
2 1
<]~'f‘, ((u — k%)% — Z) c_l(p2> —/ gada (F¥, 1) = 0. (26)
0

Therefore we have for all regular functions ¢ and ¥,
(F5.9) = —(F (= k") g), @7
1
(F, 0T — k)™ — k%)) —/ Yda (FY', 1) = 0. (28)
0

In order to build solutions for equation (28), we consider the set of numbers z in the
complex plane outside the section of values of the waterbag continuum v*, that is
7 # vE, Va € [0, 1], where the variables (¢, x) are considered as fixed. Therefore
from (28) it follows

! cyda o
(]—'“,1//)_/0 m(f ). (29)

Nontrivial solutions of (29) exist for z = k% which satisfies the characteristic
equation

@ =1 / 1 cda 0 (30)
) = — — =,
* 0 Wt - —2)

where we have imposed the normalization (F7, 1) = 1. The characteristic equa-
tion (30) has two real roots k* on the real axis outside the domain of values of v,
namely [v, = v™ (¢, x, 0), v;’ = vT (¢, x, 0)]. In fact, the derivative with respect
to z of x(z) is given by

1 _
£(0) = 2/0 (z —u)cda 31)

(vt —2)2(v~ —2)%




460 N. BESSE

We observe that x' is strictly negative for z €] — oo, v, [ and strictly positive for
z e]v;, +o00[. Moreover, the function x(z) — 1 when |z] — Zo00 and x(z) —
—oo when 7z — vZE. Therefore there exists a root k= (resp. k™), belonging to
the interval | — oo, v, [ (resp. ]v;', +o00[) which is a first-order zero of x(z). To
summarize, we have for all x and ¢

—o00 < k™ (t,x) < infv™ (¢, x, a), (32)
a
supvt(t, x,a) < kt(t, x) < 400, (33)
a

X, x) =0, [} k=, x))| > 0. (34)
For the eigenvalues z = k% the action of the associated eigenfunctions

.7’-'1.i = .7-'l.i(t, x,v),i € {l,2} on aregular test function ¥ is given by
FE ) / (! L)y (35)

s = - v)dav,

: o \v= () —k*  vt() —k%)

(F ¥) = —(Ff, (u— k5)e )

1 /! 1 1
- _5/0 (v_(v) =T vt (v) — ki) ymd. 0

In the last equations (35) and (36) we have omitted the dependence of the function
on the variables ¢ and x to simplify the notation. We now define k% *(z, x) such
that it takes the value of the velocity v* (¢, x, a) for a given a. For each value of
k%% (¢, x) we define the distributions ff’i = Ff’i(t, x, v) such that

]—'f’i =38V —a) + Pyt (v), (37

where

1 1 1
Pyt ¥) = p-v./o (v_(v) @ o) = vi(a)) (¥ (v) — ¥ (a))dv.
(38)

A straightforward computation shows that if k<% = k% * (¢, x) and F “=F * then
equation (28) is satisfied and thus it means that k%% are also eigenvalues of the lin-
ear operator A*, whose the associated eigenfunctions are F aE — (]-'iZ ’i, j’-';’ ’i)T.
While 7} *is given by (37), the action of F5 * on regular test function  is given
by

(FE9) = =(F = v @)e™'y)
1
= (Qu(@, V) & 5 (60, Y) AT (@),
where

1 1 1 1
(Qvt@), V) = —EP-V-/O (v—(v) @ + - vi(a)) ¥ (v)dv,
(39)

: [ (= )
A(w—(a)) =1—p.v. dv. 40)
0

v () —vE@) vt — vE(a)
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3.3. Hyperbolicity of the waterbag continuum

3.3.1. Eigenvalues In this section we look for sufficient conditions which ensure
that the continuous waterbag model has no more eigenvalues, and especially no
imaginary eigenvalues, other than real eigenvalues v* and k*. Let us define I't
(resp. I'"") the curve lying in the interval [v, , v] (resp. [ve, v;r]) oriented in the
positive sense from v, to v, (resp. from v to v;') where v. = v (a = 1) =
vi@=1).Wesetl' ="~ uTIt.

If we set v such that Vs = vE, @ such that o = wt = Bavi, and y such
thaty . = vt =1/0%, then the function y (z), can be recast as

d
X(Z):l—/r;/—_vz, VzeC\T, (41)

for v smooth enough (see Section 4.2). We denote by C(z, r) the circle of center z and
radius 7. Let us now consider the circle C(k~, r5) (resp. C(k™, rs)) which bounds
the region S;B (resp. S{s). We also consider the circle C(v, , rs) (resp. C(v;r, rs))
which bounds the region Si s (resp. Sg 5)- Let C(ve, rs) be the circle which bounds
the region S; s- Letus now consider a point v~ €]v,’, v¢[ (resp. v €lve, vy, [) and
the circle C(vy , r5) (resp. C(v", r5)) which bounds the region S35 (resp. Ss,a)' If we
now suppose that the zero of the complex plane belongs to I', we denote by & the
ellipse of zero-center and variable radius Rs(z) forz € & which contains the regions
ul_, S; 5- We define the open contours ' s, 'y 5, F]Jfa and F;S, lyingin T, and con-
necting respectively circles C(v, , rs) to C(vy, r5), C(vy , r5) to C(ve, r5), C(ve, 1)
to C(vy, rs) and C(vy, rs) to C(vj, rs). We then set €5 = Cs U & U I's where
Ts = Uiep2), jei— )T} and Cs = Ute{— +CKk' rs) UC(vy, r5) U C(v, rs) U
C(ve, rs). Finally, we define S; = Ul 05 ¢ 5 and consider the region Sa of the
complex plane, bounded by the contour %5 (see Fig. 2). When § — 0 we get
rs — 0, Rs — oo,S(s — C\T Uk ,kT},Ts — I'and € — I". Using the
Sokhotskii—Plemelj formula [30,52,54], the limiting values of the analytic function
X (z) from the upper and lower half-planes in the section I" = [v,, v;:] are given by

dv
xt@)=1- p.v./ YU ciny, VzeT. (42)
rv—=z=
We will see further that it is necessary to suppose that the condition
ess inf |xT(z)| > 0 (43)
zel

holds. Let us note that the previous condition (43) is guaranteed as long as
ess inf,er |y | > 0. According to the argument principle [1,30], we have

Gagx(@)=2Z-"P, (44)

where Ag; arg x denotes the variation of the argument of the function x along the
curve %5, Z is the number of zeroes and P is the number of poles of the function
X in the region Sgr, bounded by the circuit €, their multiplicities being taken into
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Fig. 2. The complex plane

account. Let us note that when we compute the quantity A; arg x , the open contour
I's is traversed in one sense and its opposite (see Fig. 2). Since the function x is
analytic and does not have poles outside I, the condition A; arg x = 0 guarantees
the absence of complex zeroes in the region S;.

Let us now take a look at the condition Ag; arg x = 0. First we observe that in
the neighbourhood of the point v[f and v, the expression (40) (A(z), z € I') can
be expressed respectively in the form

A(2) = 2, ) Fy* (v, F0)log(z — v;),

A2) = Q) = {y~ (e — 0) — ¥ * (v + 0)} log(z — ve), @
where the functions fo and Q. are bounded on C aslong as forall 7 and x, w (¢, x, -)
and y (¢, x, -) belong to P¥ 0.4(T") (the set of piecewise u-Holder continuous func-
tions on I', with Holder exponent w) with 0 < u < 1. From estimates (45) we
deduce that there exists at least a point v; € I'” (resp. vy € I'") such that
A(vy) = 0 (resp. A(v;) = 0). Let us note that, in fact, the number of zeroes
of A(z) on '™ (resp. I'") is odd. Nevertheless, without loss of generality, as we
will see further, we can consider only one zero since the effects of an even num-
ber of zeroes on the argument variation of the function x cancel by considering
pairs of zeroes. Let us consider the variation of the argument of x along the circle
C(k*, rs). Since sign (x (k% + o¢)) = sign(ao), with 0 < ¢ < 1, = %1 and
o = %1, |Rex(z)| < 1 for z in the neighbourhood of k*, and x (k% + ioe) =
AkY) —ioe fr (t —k%) 2y dr + O(£?), the variation of the argument of the func-
tion x along the circle C(k~, rs) (resp. C(k™, rs)) is equal to —27 (resp. —27).
Let us now consider the variation of the argument of x along the circle C(vf, rs).
Since sign (A(vg + ae)) = —sign(ao), A(vY + 00) = o—sign(@o) % £ 0 and
sign(yi) = T, then using (42), the variation of the argument of the function x
along the circle C(vy, r5) (resp. C(vi, rs)) is equal to 27 (resp. 2m). If we had
considered an even number of roots, using the properties of the functions A, y and
(42), the variation of the argument of the function x along small circles centered
on these roots would be, in sum, equal to zero. Let us now consider the variation
of the argument of x along the circle C (U}:;t, rs). Since in the neighbourhood of the
points vbi, Rex <« 0, y* # 0and sign(y®) = T, then using (42), the variation of
the argument of the function y along the circle C(v, , rs) (resp. C (v;, rs)) is equal
to zero (resp. zero). Finally let us consider the variation of the argument of x along
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the circle C (v, rs). Since in the neighbourhood of the point v., Rey > 0, )/i #0
and sign(yi) = F, then using (42), the variation of the argument of the function
x along the circle C(v,, rs) is also equal to zero. To sum up, the variation of the
argument of the function x along the circles Cs is, in sum, equal to zero. Now, since
x(00) =1, we get Ag, arg x —> 0 by passing to the limit as § —> 0. Therefore,
since the condition (43) holds, by passing to the limit as § — 0 the condition
Ag; arg x = 0 finally becomes

xt
Ar arg — = 4. (46)
X

We will see further that the conditions (43) and (46) are, in fact, solvability
conditions for the Riemann—Hilbert boundary value problem or, equivalently, con-
ditions for the Fredholmness and right-invertibility of a singular integral oper-
ator. Since the condition (43) holds, we can define G(z) = x(z)/x (z) and
G~ (z) = x (2)/xT(2). Let us note that G = exp(iO(z)) since |G(z)| = 1 and
arg G(z) = —ilogG(z) = ©(z). Moreover we have g(v,f F0O =G £0) =1
and g(v*i —0) = g(vf 4+ 0) = —1. The functions argG and G belong to the
space € ("), the set of continuous functions on I". Let us set I'” an open Liapu-
nov curve (a Lipschitz Jordan curves) which does not cross the open Liapunov
curve I such that that ' U T/ constitutes a closed Liapunov curve and where the
domain enclosed by the contour I' U I'" does not contain the points k™. Since
g(vgE F 0) = 1, we can extend continuously G on I' U I'” by setting G = 1 on
I['". Therefore we can define the index of the function G € €'(I"), noted Ind(G) by
Ind(G) := %Arup argg = %Ar arg G, which is equal to the winding number
of the plane curve Z(G) resulting from the range of the function G in the complex-
plane. Let us note that Ind(G) = —Ind(G~1). For more information about the
definition and the properties of the index of a complex-variable function, we refer
the reader to references [30,33,34,47,52,54].
To summarize, we have proven the following result

Lemma 1. Let us assume that for all t and x, w(t, x,.) and y(t, x,.) belong to
PEOH(T) with 0 < v < 1. If v satisfy the conditions

ess inf | x¥(@)| >0, and Ind(G) =2, 47)
J4S]

with G(z) = x1t(2)/x ™ (2) and where x* are defined by (42), then the operator A
has only the real eigenvalues {k*, v*).

Remark 1. If we suppose that the smooth enough (typically Holder-regularity)
initial waterbag continuum satisfies for all x, the conditions v~ < v, 90T <
0,9,v" > 0,0%v (@ =1) = 9% (a = 1), Vo < 1, and in addition fulfill strict
convexity (E)gvi > () or concavity (agvi < 0) properties, then it can be checked
that the conditions (47) hold.
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3.3.2. The diagonal system We have shown that the eigenvalues of the contin-
uous waterbag are reals under some conditions summarized in the Lemma 1. In
order to show that the system is hyperbolic we must prove that the equations (22)
and (18) are equivalent. Let us define the vector ¥ = (¥, wz)T as

1
Y1 = ou + udsu + gaxc + 0y (/ cda),
0
Yo = 0sc + Oy (cu).
After some algebra we get

(FY% ) = 9, RT + v, RE,
(FE ) = T + kFoert,

where
1 + -
+ _ o+ vE(a) — v (v)
R (t,x,a)—v (t,x,a)—l—/o In m d\), (48)
Lok —v ()
+ _ gt

re(t,x) =k (t,x)+/0 In pE—— (49)

Therefore ¥ = 0 implies the set of equations
R +vta,RT =0, (50)
dr® + ko, rt = 0. 1)

As we have shown that (18) implies (22), let us now show that (22) implies (18).
Let us suppose that we have (F**, y) = 0 and (F*, /) = 0, then we first get

(FOE ) = (FOF ) + (FEE )

( 5 )A(vi(a»

1 dv
Y ("” )v ) — v @)
dv
—p.v. (1/f1+ ) (52)

vt(v) — vE@a)
If we set & =y £ %, we obtain
y ¥ dv™ N / yTytdot
S @) P e 0F = vE @)

If we define W such that ¥ , = ¢ therefore the condition (F%*, ¢) = 0 is
equivalent to

(FOE ) = A @)™ +pov. A

Aw(@)V + p.V./ yvdr (53)
r 7—uv(a)
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In the same way, the condition (F*, 1) = 0 is equivalent to

y Wdr

A(k)\Il+/ =0, (54)
r T—k

where k denotes k~ or k. Therefore, singular integral equations (53) and (54) can
be summarized as
y WUdr

A(R)¥ +p.v./ =0, zelU{kT). (55)
r T—2

The singular integral equation (55) can be recast as
(Pix I+ P_xTT)¥ =0, (56)
with £y = (Z + Cr)/2, where the operator Cr is the singular Cauchy integral

o(t)dr
T—7

1
Cre)(@) = pver /
LT r

Using the notations of the Theorem 3.1 of chapter 10 in [34] (with p = 2), and
since G € €(I'), we get 8(vi) = 8(v;) = 8(vF) = x which leads to (v} =
Bve) = ﬁ(vf) = 0 and thus p = 1. Moreover since Ind(G~') = —Ind(G),
under the condition of Lemma 1, the Theorem 3.1 of chapter 10 (or Theorem 4.1
of chapter 9) in [34] holds and the operator &, x =7 + &_x 1T is a Fredholm
right-invertible operator on the weighted (with weight p) L2-space L%(F) which
is a Banach space equipped with the norm ||90||L§,(r) = ||p1/2<p||Lz(r). The con-

dition (43) ensures the Fredholmness of the singular integral operator &2, x ~Z +
P_x T, while the condition Ind(G) = 2 guarantees its right-invertibility. More-
over we get dim ker(Z, x "I + Z_x1I) = —Ind(G~") = 2, while we have
dim coker(Z, x I + P_x+I) = 0. In order to show that the system (10)—(11)
or (13)—(14) is equivalent to (50)—(51), we need to show that the dimension of
the kernel of the singular integral operator £, x T + ?_ x T, can be reduced
to zero. To this aim we first explicitly compute a base for the kernel of the sin-
gular integral operator (53), by solving directly the Riemann—Hilbert boundary
value problem [30,33,34,52,54] associated with (53), and afterwards we show that
ker(Py x I+ P_xTI) =, by using (54) and properties (34) of the eigenvalue
problem. Let us define the sectionally analytic function
1 BV dr

d(z) = — , zeC\T, 57)
2mi r T—z2

with ®(co) = 0, ¥ being the function appearing in the equation (56) and B =
imy # 0. Using the Sokhotskii—Plemelj formula [30,52,54], the limiting values of
the analytic function ®(z) from the upper and lower half-planes in the section I
are given by

B(t)W(r)dr
T—z

eT. (58)

. 1 1
OH(2) = £LBEWE) + pv. —— /
2 2mi r
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Using (58), equation (56) is equivalent to equation ®¥(z) = G(z)® (z),z € I'.
Therefore we consider the following homogeneous Riemann—Hilbert boundary
value problem which consists in finding the function ®(z), sectionally holomor-
phic in C \ T', whose boundary values ®* and ®~ satisfy the boundary condition

Pt (2) =G(2)P (2), zel. (59)

Since Ind(G) = 2 and kT are first-order zeroes of X, then the function X = x /o,
where o = (z — k™) (z — k™), is a canonical solution [30,52,54] of the Riemann—
Hilbert boundary value problem (59), that is, a sectionally analytic function sat-
isfying the boundary condition (59), having zero order everywhere in the finite
part of the complex-plane (except possibly at some finite numbers of points of the
contour I', called ends, where the function is bounded or has an infinity of integra-
ble order) and such that the point at infinity has an order equal to —Ind(G), that
is, minus the index of the Riemann—Hilbert boundary value problem (59). There-
fore the problem (59) can be reinterpreted as finding the function E(z), sectionally
holomorphic in C \ T', whose boundary values E satisfy the boundary condition
E*(z) = B (z),z € T, where E = ®/X. The last boundary condition indicates
that the function E™ analytic in the upper plane and the function £ analytic in the
lower plane constitute the analytic continuation of each other through the contour I'.
According to the generalized Liouville Theorem [1,30], the function E must reduce
to a second-degree polynomial P»(z) with arbitrary coefficients, thatis, ® = X' P.
But, since ®(co0) = 0 and x (co0) = 1, the coefficient of the monomial of highest
degree is zero, hence P> (z) reduces to P;(z), a polynomial of degree one. Therefore
there exist two constants g and « such that ® = (g + @12)x(z)/0(z). Since
BV = &t — &~ and B # 0, using the Sokhotskii—Plemelj formula [30,52,54],

we obtain
Co Cq
v =-2 , 60
(z—k+z—k+) (60)

where Cyp = —(a1k™ 4+ ag)/(kT — k™) and C; = (a1k™ + o)/ (kT — k7). If
we now plug (60) into equation (54) we obtain the linear system of equations
MC = 0, where C = (Co, C1)T, and M is a symmetric matrix with the entries
Miyp=M__, My =My, Mg = M_4, My = M _, such that

ydr ..
/(r—kl)(r y bIetm

From properties (34), we get M1} = 2x/(k™) < 0 and M = 2%’ (k™) > 0 so
that det M < 0. Therefore M is invertible, which implies that ¥ = 0 in L?(I"),
and thus ¥ = 0 almost everywhere.

Finally, we have proven that the systems (10)—(11), (13)—(14) and (50)—(51)
are hyperbolic with real eigenvalues {v™, k*} and equivalent to each other. The
new variables R* and r* are call Riemann invariants and are constant along the
characteristics dx®*(¢)/dr = vF(r, x**(1), a) and dx*(t)/dt = kT (1, xT (1))
respectively.
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4. Existence and uniqueness of a classical solution

4.1. Notations

We first note || - || » (resp. || - || »), with 1 < p £ oo the Lebesgue L?”-norm
with respect to x € R/Z, a € [0, 1] (resp. x € R/Z). We also note || - ”W;’;’p (resp.
I+ llyymr), with 1 < p < 0o,m € N, the Sobolev W”P-norm with respect to
x € R/Z,a € [0, 1] (resp. x € R/Z). Moreover, we use the notation || - || gm for
| - ||sz We finally note || - ||$p”l u (resp. || - ||$p”l w),withO < u < 1,m e N the
Holder 4" -norm with respecttox € R/Z,a € [0, 1] (resp. x € R/Z).

4.2. Change of variables

Let us suppose that the waterbag continuum v*(r) belongs to H;’a for ¢ fixed.
Since we have the embedding H3(R?) < ¢!*(R?), with 0 < A < 1, and since
d,vT < 0,3,v™ > 0, then using Theorem 1.2 of chapter 2 in [47] the following
application

vi@) ifrel™

v (a) ifrel” 1)

Cll—)'L'I[

maps [0, 1] one-to-one onto I'* and defines a change of variables for the Cauchy
integral. Therefore we have

/ () /1 ¢ (v*(v) dv™
—dr=F ———dv
r£7—2z 0o vEQW) —vE(a)
for all ¢ € ‘Kfék, with 0 < A < 1. Let us now introduce a generic unknown

XE(t,x,a) € {wt,yt = 10T, vE, RT, rt k*),x € R/Z,a € [0, 1]. Using
the change of variables (61) we can write

Xt x, oD () =Xt@,x,a) ifrelt

_ -1 _
X@=X@xv ()= [X_(t,x, W) M) = X(t,x,a) iftel

Therefore, using the change of variables (61), Riemann invariants (48) and (49) can
be rewritten as

R(z) = R(t, x, v (z) =z +/ y(r)In|t —z|dz (62)
r
r:r(t,x)=k+/ y (@) In|t — k|t (63)
r

Moreover, by differentiating equation (10) with respect to the variable a and

by setting ™ = 9,vF, y* = 1/w* we get the two following equations
a,wi + vjtaxa)i + a)jtaxvﬂE =0, (64)
ayt+otagyt —yTot =o0. (65)
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4.3. Idea of the proof

In order to prove the existence and uniqueness of a classical solution for the
waterbag continuum equations (10)—(11) or (13)—(14), we use the quasilinear trans-
port equations (50)—(51) and (64)—(65). The idea is to get a priori energy estimates
for the Riemann invariants R*, 7* and the quantities w* and y*. To this purpose
we must be able to estimate the velocity fields v* and k¥ with respect to the quan-
tities R ,r*, w® and y*. This latter task is achieved by using the properties of the
eigenvalue problem in Section 3.2, the resolution of the Riemann-Hilbert bound-
ary value problem and some classical results in singular integral operator theory
and harmonic analysis. The main theorem of this paper, namely Theorem 1, can be
found at the end of the paper (Section 4.5).

4.4. A priori estimates

In the sequel, the notation A < B means that there exists a purely numerical
constant C such that A < CB.

4.4.1. A priori estimates for the Riemann invariant = From equation (51)
and its first derivatives with respect to x, using integration by part we get

d +2

el < |IkT

dtllr ||L2 ez Nl oo I IILz,

d o < IpE 2
|| ||L2 k3 Ml oo Iy IILE

4.4.2. A priori estimates for the Riemann invariant R* From equation (50)
and its first derivatives with respect to x, using integration by part and the Sobolev
embedding H>(R?) < L*(R?), we get

d

Qe <yt 12 <y +2
SIRF S IE s IR, S Ivf g, IRFIE, .
d +2 + +
SIREN, S Il IRE I, S 1f g IREN, -

From derivatives of equation (50) with respect to x and a, using integration
by part, Young’s inequality and the Sobolev embeddings H?(R?) < L®(R?),
H'2(R?) — L*(R?) we get

—||R e S Gz, IRT 12 + Iyl IR N7

+
S vz, IR ||H| + oyl gz, IR IILz,

+
—IIR“XIIL;C vy e IIRxxxlle F IR I IRz, vl 2,

+lviallze IR Nzs 1RGNz,
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+ +
S vy e, | xxxlle + IR M2, IR G llr2, vl 2,

+||vxx||Hl[”R ||Hl ”Rxxx”L%a’
+ + +
—||R ||L2 SIRG N2 oy s IRT s + o™ e 1R 2, IR N2z,

+ vl IR ||L2
+ + +
S IR N2, ooy IIH1 IR gy, + o 2 1R N2, IRl 2,

+||U ”H2 ” ”L%av

xa
—IIR 17, S IREll 2, o | 4, IRE 4, + IR 2, leof | 4, IRE 4,
xaa L}ZC xaa 'Lz L3 L3 xaa 'Lz L3 LS
+ +
+1 malle o llps, IR, allzs, +||Rxm||L2 o™l IIRxaalnga
+
+llvi il IIRmalle
xa
+ +
IIRmalle o lay IR gy, + |l xaalle g 1 ay, IR llay,
+ xaa”LZ lwy &, IR, ||H1+||73xm||L§a||w 222, I maHLz

+
+ vy llge, IIRmalle ,

+ +
a” xxa||L2 ”Rxxa”[,z, ”a)xx||L4 ”Rx ”[,4 + ” xxa”Lz ||vxx”L4 ”R ”L4

+ +
FIRGallzz, o s 1R s + oyl 1R G117 12,

xXa

+
+ xmlle o™l Lo IIRXXXIIU

+
S IRl ol IR Iy, + IR a2, o, 1R

+ +
+ xmlle ooy Il IR gy, + vy IIHZ,IIRXMIIL;W

xa

+|| xxa”Lz ||Cl) ||H2 ”Rxxx”Lga'

4.4.3. A priori estimates for o= By differentiating equation (64) with respect to
x and a as often as it is needed, using integration by part, Young’s inequality and the
Sobolev embeddings H*(R?) < L>®(R?), H'/2(R?) — L*(R?), H*3(R?) —
LO(R?) we get

+2 + +2
1ot I, S Il o, S 1kl lo*I3; .

d +2 + +2 + + +
gl iz, S vellegs ol + vz, loxlles, o™l
S ol lloy ||L2 + gz, lloy e o™z,

T2 < + + + + +2
10T, S Nl N iz, e ez, + e e e 17,

< + + + +2
S ol oz, lofll 2, + vE e, loF 13, |
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d + 2 + + + + 4.2
a”a)x)(”[‘%a S ”C() ”L;Z ||wxx||L)2(a”vxxx”L)2m + ||UXXX||L},a”w)C ”chla
+ £ 2 + + +
+”vx ”L:Z ”wxx ”L)Zm 5 ”w ”sza||wxx||L)2(a||vxxx||L)2(a
+ +2 + + 2
+||UXXX||LJ2C“||wX ||H/\la + ||vx ||H2 ||a)xx||L)2mv

xXa
d
a2, < + + + + 4 n
lzalzz < Il oz 2, log s, + gz, lop i, o7 s,
+ + 2
HIvE s logallzz.
* + + + + +
S Mo g2, lozg 2 lwgllzz, + oz 2 103y lwg g,

+ + 2
+uE gz 12,

d
+ 2 + + T N " n
allwxallL%a SloF i oyl log iz, + vl ol llog 2,
+ £ 2
vl lloxallzs.
+ + + + + +
S o™ lmz, 103 N2, oz, + 103 a2, o2, ozl .z,
+ + 2
v g, loxall7s
d £ 2 + + 2 + + +
E”wxxx ”L%a S ”Ux ”L;Z ”a)xxx ||L)2ca + ”w ”L)OCZ ”a))CXX”L%a ”U)C)CX”L)Zm
+ + 2
+ 103k ”L/%a ey ||L§a
+ + 2 + + +
SIE g logllzs + 10z, oz, v,
+ + 2
+ ”vxxx ”L)Zm ”wxx ”Hxla’
d + 2 =+ + 2 + £+ .2
a”a)xxa”l,%a S ”Ux ”Lif, ”wxxa”L)Zm + ”Uxxx”L},a ”a)xa”l’ia

Flealliz o s, ol + 1okl 101,
Fllo® e lloggllzz, o s oyl
+llogallzz, I, o7l

S Il lodiallie + vz, il
Hlogallz, 1o T, gl my, + logal s, lof 15
Hleo g2, logallzz, oy g llog g
Hlloiall 2, 1052, 1o 2,

+ 2 + + + + N N
E ”wxaa ”L%a S ”(,() ||L33 ||a)xaa ||L%a ||a)xxa ||L)2ca + ”a)xaa ”L)2w ”a)xx ”Lf\la ||Cl)a ”Lia

+ + + + + +

+ ”wxaa ”L)zm ”vxx ”Lia ”a)aa ”Lia + ”a)xaa ”L)zca ”wxa ”Lia ”wx ”Lia
+ + 2 + + 2

Flovaallez, leoxallzs + 10 legg lovgallz2,

+ + 4+ + + +
S ”(1) ||H3a ||a)xaa ||L%a ||wxxa ”L)Zcu + ||a)xaa ||L)2m ||w_xx ”Hxla ”(,()a ||H,\la

+ + + + + +
aall (O ”L/%,, lvex ”Hxla lwzg “H)}a + [l@03aa ”L)Zm (238 ”Htla (2 ||1—1Xla
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+ + 2 + + 2
+ ”wxga ”L,%a ||wx(,{ ”Hala ”Ux ”H}a ”wxaa ”L%a )
+ 2 + + + + + +
E”a)aaa”L%a 5 ”C() ||L§§ ||wxaa||L%a||waga ”L%a + ”a)aaa”L%a||a)aa||Lia”a)x ||Léa
+ + + + + +
o ol ok 2, + ol lofl lofl,
+ + 2
”vx ”L;Z ||a)aag||L%a
+ + + + + +
Sj ”a) ||I{x2u”a)xaa”L%u”a)aaa”LE[Z + ||a)aaa||L/%a||waa”Hxla||wx ||H¥1a

+ + + + + +
+ ”(,U ||H)(2a||a)aaa”L)2m ”a)xa”L)%a + ”a)aaa”L)zm”wa ”H1 ”a)x ”H;a

xa
+ + 2
”Ux ”H)%u”a)aaa”L%a

4.4.4. A priori estimates for y*  As the structure of the equation (65) is the same
as the structure of the equation (64), a priori estimates for y* are the same as for

T and are obtained straightforwardly by substituting y* for w®.

4.4.5. A priori estimates for v  Sometimes, to simplify the notation, we omit
the dependence of functions on the variables 7 and x.
By differentiating the equation (48) three times with respect to x, we obtain

1 p—
" ot + ()
Ry (t,x,a) = A(v™(a)vy (a) +/0 (v—(v) — v (a)

+
vx (V) ) dv, (66)

T ut) — vE(a)
1 - = 2 + + 2
+ v, (v) — v (a) v ) — vy (a)
R, x,a) +/0 l<—v_(‘)) — vi(a)> (v+(v) ——vi(a)) } dv

1 - +
=A(vi(a))vxix(a)+/( Uiy (V) U (V) )dv, 67)
0

v () —vE@)  vt) — vE@)

and
1 - £ 3 + + 3
1 vy (V) —vi(a) N ) —vi(a)
R“"“’x’“)_z/o [(v—w)—vi(a)) (v+(v)_vi(a)) ]d”
s [ — @) (o) v @
* /o [(v(v)—vi(a))(v(v)—vi(a))
(VR —vn @Y (v ) = vr@) ] q
( v (v) — vE(a) ) (v+<v> - vi(a)) '
)

1 _
= A(vi(a))vfxx (a) +/ ( Uxxx(v) vxxX
0

v () —vE@)  vt) — vE(a)

) dv. (68)

Using the change of variables (61), equations (66), (67) and (68) can be recast
respectively as
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v (7) dr = (2ix" @)+ Z_x T (@) (2),

(69)

Ry(2) = A(Dvx(2) +/

rt—zw()

_ 2
Rxx(Z)"‘/ (UX(T) Ux(Z)) dr
r T—7 (1)

=A@ (D) + / Ll T+ 2oyt @)one (@),
r T—z o(r)
(70)

» (Z)_z/ (vx<r)—vx(z))3 dr +3/ (vxx(r)—vxx@)
o r T—2 (T) r T—2

% (Ux(f)_vx(z)) dr =A(Z)Uxxx(2)+/ Vyxx (7) dT
r

T—2 () T—2 (1)
= (Z4x" @)+ Z-x T (@) vxxx (2). (71)

and

In equations (66)—(71) the integrals must be evaluated in the sense of the prin-
cipal value. For arbitrary piecewise smooth curve I', we denote by PX(I", Dr)
the space of piecewise smooth functions with jump discontinuity at T € Dr =
{ve}: PX(T, Dr) = {g € X(l"i)}, where X(I'*) denotes one of the spaces
¢ (rE), €™ (T, with 0 < u < 1. Since we have supposed that for ¢
fixed, v(r) € H?, and since we have the embedding H?(R?) — %1#(R?),
with 0 < p < 1, then vE(r) € ‘fxlgz" and therefore v(t) € PE*({R/Z} x
[,Dr), o) € PEY“*({R/Z} x T,Dr) and y(t) € PE"*({R/Z} x T, Dr).
Since w(t) € PEO*({R/Z} x I, Dr) and y (t) € PE"*({R/Z} x T, Dr), under
the condition of Lemma 1, the operator Z, x =T + Z_ x T is a Fredholm right-
invertible operator on the space L>(I"). Let us now compute the inverse of the
operator 2, x ~T + Z_x 1T, which is equivalent to solving a non-homogeneous
Riemann-Hilbert boundary value problem [30,33,34,52,54]. Let us first invert the
equation (69). Let us set

cI>(Z)=L./Mdr, z€C\T,
2wi Jr T—12

where B(t) = in/w(t) = in/w(t, x, v (1) = iny(t) = iny(t, x, v (7)) #
0 and ®(00) = 0. Using the Sokhotskii—Plemelj formula [30,52,54], the limiting
values of the sectionally analytic function ®(z) from the upper and lower half-
planes in the section I are given by

B@u:(T) 4
T—2z

N 1 1
O*(z) = :EEB(Z)UX(Z) + %p.v./ T =3+ZLB()vi(2), z€T.
r

By observing that

B@u: (@)
T—Zz

®+(Z)+¢7(Z)=%p.v./ , and dT(2) — 7 (2) = B(2)vx(2),
r
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then equation (69) is equivalent to

A@) (ot o + o
BG) (@T(2) =P (@) + DT (2) + P~ (2) = Rx(2)
or
4oy AR —B() B(2)Rx(2)
PO=do10" YTao e T 72)

The solution of the homogeneous Riemann—Hilbert boundary value problem

4, AR —-B@) __
P (z) = —A(Z) n B(Z)CD (z), zeT, (73)

have been computed in Section 3.3.2 and is equal to X P = x P; /o, where Pi(z) =
oo + o1z is a polynomial of degree one. We now look for the general solution
of the non-homogeneous Riemann—Hilbert boundary value problem (72) which
is the sum of the general solution of the homogeneous Riemann—Hilbert bound-
ary value problem (73) and a particular solution of the non-homogeneous one
[30,33,34,52,54]. Since the function X is the canonical solution of the problem
(73) (see Section 3.3.2), the problem (72) is equivalent to finding the function W (z),
sectionally holomorphic in C \ T', whose boundary values W and W™~ satisfy the
boundary condition

0(2)B(2)Rx(2)
Ixt(@)?

where ¥ = &/X. Using the Sokhotskii—Plemelj formula [30,52,54], we see that

Ut — W (z) = , z€T, (74)

| 0(T)B(1)Rx(7)
\IJ(Z) = % - mdt’ Z € C \ F, (75)

is a solution of (74), with W (co) = 0. From (72)—(75) we have

®(2) Tore@ o1
[X(z) ()} _[X(z) W)} el

The last relation indicates that the function [®/X — W]T analytic in the upper plane
and the function [®/X — W]~ analytic in the lower plane constitute the analytic
continuation of each other through the contour I'. According to the generalized
Liouville Theorem [1,30], the holomorphic function ®/X — ¥ must reduce to a
polynomial of second degree, that is, ® = X' (¥ + P,). Since W(0c0) = ®(c0) =0
and x (co) = 1, the coefficient of the monomial of highest degree in P, is zero,
hence P,(z) reduces to P(z) = ap + o1z, a polynomial of degree one. Finally the
solution of (72) is given by

x(z)( (@) + 1 /Q(T)B(T)R < (7)
r

b
©=%0 X OR(T —2)

dr), ze€C\T.
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Therefore, using the Sokhotskii—Plemelj formula [30,52,54], we obtain
Pt (2) —d (z) ,P@ | ADR:()

B(2) 0(2) Ixt@I2
1 [ e@y(MR(x)
0@ Jr xT (@t —2)
In the same way we can invert equations (70) and (71) to obtain respectively, for
zeTl,

PR A® (1) = 02\’
@ =200 T r (R”(ZH/r( Tz ) y(f)df)

1 (D)7 (D) Rux(7)
0@ Jr IxT(@P(r - 2)

1 // o(t)y (11)y (12) (vx<rz>—vx<n>)2d
- 7odry,
0) JrJr IxH () 2(r —2) -1

(77)

vy (2) =

dr, zeTl. (76)

and

Piz)  A() / (vx(r) — vy (z))3
XXX = - XXX -2 - d
@ =200 T (R O T ) e

+3/F(Uxx('[3:;)xx(2)) (UX(T::UX(Z)))/(T)CI‘L’)

Z
L[ e@y@Re@ 2 / o(m)y ()y (1)
0@ Jr F@PT -2 e@ JrJr kF@P@ -2

(vx(rz)—vxm)y 3 // o(t)y (t)y (r2)
X | ——— ) dnpdry — ——
-1 0@ JrJr IxT@)P (1 —2)

% (Uxx (r2) — vxx(fl)) (vx (r2) — vx(":l)) drydr;. (78)

T — 1 T2 — 11

Using the change of variables (61) equations (76)—(78) can be recast respectively
as

Pi(vE(t,x,a))  AQ@E(, x,a)RE®E, x, a)

+ —_ —
e = T2 R v ) X E x. )2
B 1 /1 o (1, x, V)X (1 X, V) PR (1 X, v)
o(wE(t, x,a)) Jo (v=(t, x,v) —vE(t, x,a))
1 Lot x, )Ix T, X, v)I TR (1, x, v)
+ o(vE(t, x, a)) /0 wt, x,v) —vE@, x, a)) dv, (79
+ +
vxix(t,x,a) = _2P1(v t, x, @) AQ™@, x, @) (fo(t,x,a)

o(E(t, x,a))  IxTEE, x,a)?

+/1 vy (t, x,v)—vE(t, x, a) 2dv /l vi(t,x,V)—vf(t,x,a))zdv
o \v=(t, x,v) —vE(, x,a) o \vT(, x,v)—vE(E, x,a)
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1 /1 o™ (t, x, V)| x T (t, x, V)| 2R, (t, x, v)
— dv
o(wE(t, x,a) Joy (v=(t, x,v) —vE(t, x,a))
n 1 /1 o (t, x, V) x T, x, v)|72R (¢, x, v)
o(vE(t, x,a)) Jo (v (t, x,v) —vE(, x,a))

B 1 /1/1 o (t,x, V) x Tt x, )|
Q(Ui(t,x,a)) 0 0 (U_(t,.x,v1)—v:t(t,x,a))
ot x, )X x, v) 7
T, x,v1) —vE(@, x, a))

x [(vx_(ta-xa VZ)_U;t(taX, Ul))z_(v;r(t7-xa V2)_U;t(t,X, U1)>2] dl}zd]}],

v (t, x, v2)—vE(, x, v1) vF(t, x, v)—vE(@E, x, v1)

(80)

and

Pi(vE(t, x, a)) AWE(@t, x, a))
owE(t, x,a))  |xt(wE(, x,a)?

_2/1 V(1 X, v) —vE(r, X, a) de
o \v=(t, x,v) —vE(E, x,a)

+2/1 v;(t,x,v)—v;t(t,x,a))3
0
1
+3/
0
_3/
0

+ —
Vit x,a) = =2

(Ri (t,x,a)

XXX

v, x,v) —vE(L, x, a)

(vxx(t,x, V) — v;tx(t,x,a)) (vx(t,x, V) — v;t(t,x, a))
dv
1

v=(t,x,v) —vE@r, x,a) ) \v=(t,x,v) —vE(@, x, a)

vt x,v) —vE (L x,a)\ (vt x,v) —vE X, a) q
v

v, x,v) —vE(, x, a) vh(t, x,v) —vE(, X, a)

Lo, x, v)Ix T (= (t, x, V)| 2Ry, (8, x, vy,

1

Co(wER, x,a) Jo v (t, x,v) —vE(, x, a)
n 1 /1 Q(v+(t,x,v))|x+(v+(t,x,v))|_2ijx(t,x,v)d
o(vE(t, x,a)) Jo v, x,v) —vE@E, X, a) Y

N 1 /1/1 o™ (t, x, V) x T (t, x,v1))| 72
Q(vi(t,x,a)) 0 0 (U_(taxsvl)_v:t(tvx’a))
ot X, )Ix Tt X v
(vt(t, x,v) —vEQ, x, a))

%12 vx_(tvxyvz)_v;t(t’xavl) 3_ v;(t5xav2)_vxi(t7~x9vl) ’
vt x, ) — vE(E X, vp) v, x, v) — vE(E, x, V1)
_3[(1);)(([7)(:9‘)2)_v;l:x(taxavl) (vx_(t5x5v2)_v;t(t7x7vl))

v (1, x, v2) — vE(, x, V1) ) v (1, x, 1) — vE(, x, V)
B (v;(t,x,vz)—v,i(r,x,vl)) (v;f(t,x,w)—vf(r,x,vl))“dvzdw

v+(t’x’])2)_vi(t7x’ U]) U+(t,x,1)2)_vi(t,x,])])

(1)
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where |x T (v, x,a))|> = |AwE(@, x,a))|> + 72|y* (@, x, a)|*>. In equations
(76)—(81) the integrals must be evaluated in the sense of the principal value.

In order to estimate the derivatives of v* with respect to x, we will use the four
following lemmas from singular integral equations and harmonic analysis theory.

Lemma 2. Let I and z(s) be, respectively, a rectifiable Jordan curve and its para-
metric representation. For all chord-arc (or Lavrentiev) curves I' : 7z = z(s), the
corresponding Cauchy integral operator Sr, defined by

¢(o)do
z2(s) — z(0)’

is bounded from LP(ds) to LP(ds), with 1 < p < oo and we set
Csy = ISrllzwr,Lry-

(Sre)(s) = P-V-/

Proof. For the proof let us see [11,17,21,24,25,33,39,45-47,49,55]. In fact, the
result in [24] is stronger than stated above. In [24] the author proved that the Cau-
chy integral operator Sr is bounded from L” to L? if and only if I" is an Ahlfors
or Carleson regular curve. A rectifiable Jordan curve I' is said to be an Ahlfors
or Carleson regular curve if there is a constant C > 0 such that for every r > 0
and every disc D with radius r, the length of I' N D is less than Cr. An example
of an Ahlfors or Carleson regular curve is a Lavrentiev or chord-arc curve which
is a rectifiable Jordan curve z(s) for which there is a constant C = 1 such that
for all 51, 52, |s1 — s2| < Clz(s1) — z(s2)|. A chord-arc curve is an Ahlfors or
Carleson regular curve but not vice versa. In fact, for t and x fixed, the waterbag
continuum v* (¢, x) defines a chord-arc or Lavrentiev curve because y*(¢) € Lfa
and W12 (R") < €91 (R"). In fact, there exist two constants C* > 1 such that
forall a, a» € [0, 1], la; — az| £ C*F|vE(a1) — vE(an)|, where C* < ”Vi”L?;’a'
Besides, the waterbag continuum vE(t, x) defines a Liapunov (or Lipschitz) curve
(thatisIK* > 0, Vaj,ar €[0,1], [vF(a))—vE(a2)| £ K*|a;—az|) because
w®(t) € LT, and WH*(R") — ¢! (R"). Moreover we have K+ < [|w™|| oo .

txa

Lemma 3. For all t fixed, let us suppose f(t) = f(t,x,a) € L3y, 3. f(t) € Lyy
and positive integer k. Then the Calderon commutator

L(ft,x,a) — f(t,x, v)¥

(a — V)k+1

CPe)(t, x,a) =p.v. | o (x, v)dv,

is bounded from LY, to LY, with 1 < p < oo, for all t fixed. Moreover, we have
ICPe®l.p, < CEIBaf Oy @,

Proof. For the proof, we refer to section 6 of chapter 9 in [46], or section 4 of
chapter 7 in [55] or [11,22,26,50,51]. O

Lemma 4. For all t fixed, let us suppose that v=(t), w*(t) and y*(t) belong to
L. Then the corresponding Cauchy integral operator Cp=, where
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B (x, v)dvE(t, x, v)
Crxp)(t, x,a) = p-"-/ri vE®E, x,v) —vE(, x, a)

1 o(x, v)a)i(t,x, v)dv
= Fp.v. T T s
vE(t, x,v) —v=(t, x,a)

is bounded from LY, to LY,, with 1 < p < oo, for all t fixed. Moreover, we have
+
ICrsl pp, 10,y S Cspe llo Ol 2

Proof. Since yi(t), wt(t) € LY, the waterbag continuum constitutes a family
of Liapunov (or Lipschitz) and Lavrentiev (or chord-arc) curves. Using Lemma 2,
proof is straightforward. O

Lemma 5. For all t fixed, let us suppose that v (t), o™ (t) and y*(t) belong to
L:,,. Then the operator

_ @(x, v)dvE(, x, v)
(Srer=e)t, x, a) = /pi vE(@, x,v) —vF(t, x, a)
. /1 o(x, VT (t, x, v)dy
0

vE(t, x,v) —vF(t, x,a)

is bounded from LY, to LY,, with 1 < p < oo, for all t fixed. Moreover, we have
|Sr+r=+ ||£(qu,1‘§’a) é CSF ”w(t)”LE s

where || (t)]| 2 = sup {Ilw_(t)lng;;, o @l }

o0

Proof. Since for all 1, 0* (1) € L.,, we can define ¢ by @(x, vE@, x,v)) =
@(x, v). We next consider the function ¢ (x, -) as the extension of ¢(x, -) € L?(I'")
(resp. (x, -) € LP(I'")) onthe curve I' by setting it equal to zeroon '™ (resp. I'™).
Since now the waterbag continuum constitutes a family of Liapunov (or Lipschitz)
and Lavrentiev (or chord-arc) curves, using Lemma 2 we get

1 1 1 +
e(x, v)dv=(t, x, v)
S L dx d
1orer=elyy, /o /0 ¢ /0 vE (1, %, v) — vF (1, %, a)
:/ldx/lda /1@(x,vi(t,x,v))dvi(t,x,v)
0 0 0o vE(@, x,v) —vT(t,x,a)
1 1 ~ p
§/ dx/ da /M
0 0 r v—v
=/ldx/1da /1 @(x, v(t, x,v))dv(t, x, v)
0 0 0 v(t,x,v)—v(t,x,a)

< Ch oI n eI, .

p

p

p

O

Before going further we note the two following inequalities which we will use
many times in the sequel. We first have
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A@Fx. )l Xt e a)l

+
= = tv ’ B 82
IxtWEr, x, a))2 = |xTwE(E, x, )2 < |l (t, x, a)l (82)
and
1 < 1 < |wi(t X a)lz (83)
|X+(vi(t7 X, a))|2 = ﬂzlyi([,x’a)P = s Ay .

Using the properties (32)—(34) resulting from the study of the eigenvalue problem
in Section 3.2, there exist two constants k > 0, and /C > 0 such that

k<ot x, @) S K, (84)
so that we get
1P @5 r £ Clog.an)|vF[lLzg. and

H P (v¥)
o(v¥)

+
X

, < Clag, ay, ©)l[vE | L. (85)
an

L?-estimate for v

Using inequality (82) the first term of the right-hand side of (80) is bounded as

|A(E(t, x, @) IRE(, x, a)
Ixt (v, x, a))?

< o™l IR N2, - (86)

Using inequalities (83)—(84), Lemmas 4 and 5 we get

H 1 /‘ o, x, v)x T, x, V)R, x, v,
v
o(wE(t, x,a)) Jo v, x,v) —vE(@E, x, a)

2
an

S Cl, K)llo™ 2 lloll 2 IR 1l 2, 87)

and
H 1 /‘ o= (t, x, V) Ix T (t, x, V)| 2Ry (t, x, )
dv
o(wE(t, x,a)) Jo v (1, x,v) —vE(@, X, a)

L3a
S Cl, Ol [l lleofl o IR N 2, (88)
LP-estimate for v,
As we have done for the estimate of vf, we getfor 1 < p < oo,
+ +
|A(U (ta X, a))|Rxx(tﬂxﬂ a) < ”wj:“ s ”Ri ” » (89)
X T x, )2 - Lra 70X Thxa?

H 1 /1 ot (t, x, V) x Tt x, )| PRE (¢, x, v)
dv
o(wE(t, x,a)) Jo (vt(, x,v) —vE(, x,a) L,

S Cl, K)ot ol = IR e, (90)




On the Waterbag Continuum 479

and

H 1 /1 Q(U_(l‘,X,V))|X+(U_(f,X,V))|_2R;x(f,3€,v)d
v
o(wE(t, x,a)) Jo v (t, x,v) —vE(, x, a)

LY,
S Clk, K)o || = lloll = IRyl 2, - (29)
Let us set now
_ _ 2
T = AWE(, x, a)) /1 vi(t,x,v)—v)i(t,x,a) v, O
|X+(Ui(t,x,a))|2 0 v (t,.x,\})_v (tv-x3a)

and

T+,+ A(vi(t,x, Cl)) /1 (v;—(t,x, U) — Uj(l‘,x,a))zdv' (93)
0

LT |x T, x, a))? v, x,v) —vt(t, x,a)
As we have W1 °(R") — ¢%1(R") we get
_ _ 2
T < |A(WE(t, x, a))| /‘ (vx (t, x,v) — v} (t,x,a))
T Ikttt x o) Jo

V—a
v (t,x,v) —v (t,x,a)

X

V—a

)_2 dv < o log 17 17717
Therefore we obtain

17 e, S Nl log 13 1y 717w (94)
In the same way we get

17 e, S Nl lof 15 1y 117 e - (95)

Let us now set

— AWEW, x, a)) /l(vx_(t,x,v)—Uj(t,xya))zdv’ ©6)
0

T xt(vE@, x, )2 v (t,x,v) —vT(t, x,a)

and

7’1+’7 3 A(vi(t,x,a)) /1 (v;(t,x,V)_Ux_(t?xva))zdv‘ (97)
0

T xtE@, x, a))? vh(t, x,v) — v (1, x,q)

By noting that v= (¢, x, v) — v~ (¢, x, 1) £ 0and v*(t, x, 1) —v"(t, x,a) < 0and
by assuming that v (, x, 1) = vy (¢, x, 1) (recall that v (7, x, 1) = v~ (1, x, 1)),
then using the embedding W1 °(R") — %% !(R") we have the following estimate
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vy (t,x,v) —vi(t, x,a)
v=(t, x,v) —vt(t, x,a)

vyt x,v) —ug (8, x, D) + ol x, 1) — v, x, a)

v(t,x,v) —v(t,x, 1) + ot (e, x, 1) —vH(r, x, a)

< v;(tsxvv)_v;(tv-xvl)
vt x,v) —v(t,x, D+ ot x, 1) —vT(r, x, a)
i, x, 1) — v, x, a)
v (t,x,v) —v(t,x, 1) + vt (r, x, 1) —vH(r, x,q)
< vy (t,x,v) — v (1, x, 1) v, x, ) —vf@, x,a)

Using (98) we obtain

v (t,x,v) —v(t,x, 1)

< Nlof 2o Ny il + oo o ly ™l

vi(t, x, 1) —vt(, x,a)

(98)

2
- + - - + +
1T g, < el (Neoy lye Iy Tl + lof I ly Tl )~ (99)

and

2
+.— + - -
17 g, < 1ol (Neoy e Iy Tl + leof = Iy, ) (100)

Let us now define

T — 1 /‘ [@(v—<r,x,v>)|x+(v—<t,x, v))| 72
U7 oot x, a) Jo v (t, x,v1) — vE(@E, X, a)

ot x )t X, v

vt (r, x,v1) —vE(@, x,

where

a)

v (t, x, v2) — vE(, x, )

FE@, x,v1) :/1 (v;(t,x,vz) —vE(t, x, vp)
0

1 + +
v (t7x9 V2)_U (tax7vl)
ff(t,x,v1)=/ (x -
0

vh(r, x, 1) — vE(r, x, V1)

Using inequalities (83)—(84), Lemmas 4 and 5 we get

ITE Ny, < Cl ol (lo™ iz + 1ot ) (12, + 1L, ) -

As we have done to estimate the term Tli’i, we obtain

2
+ < - - + +
120, S (loz lloe Iyl + leod e v ¥l )

2
17 ez, S (loz lloe Iyl + lof e v ¥l )

IN

”f:”Lf,, =

IfHle, <

-2 -2
lox 12 Iy~ 12

+112
lof 12 1y

+12
2o
xXa

} [ x.v) — fE @ x, v)] dvy,

(101)

(102)

(103)
(104)
(105)
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Using (102)—(105), estimate (101) becomes
ITE g, < €l Ol (o7l + otz ) (lop s Iyl
2
ol ly Tl ) (106)

which ends the L?-estimate of v)jfx.

L?-estimate for vE
In the same way we have estimated the term v;tx, we get
|[A(WE(, x, a)|RE, (1, x, a) + N
< © IR , 107
” Ry, 1 iz 0D
1 /‘ QW™ (e, %, WX W X, VI TPRE (1 x, )
Q(vi(t’xaa)) 0 v+(l‘,x,1))—vi(t,x,a) L%a
< Clk, /C)IIaﬁIIL;;> el IIRLXIIL;“, (108)
1 /1 o™ (1, x, V)X T W1, x, V)R, (t, x, Yo
o(E(r, x,a)) Jo v (1, x,v) —vE(t, x, a) 12
< Cle, K)llo™ 1 lloll = 1R N2, (109)
and
AWE(, x, a)) /1 vy (t,x,v) — Vi, X, a) 3d
V
Ixt @ x,a))? [ Jo \v=(, x,v) —vE(@, x, a)
_/1 vl @, x,v) —vE(t, x,a) 3dv
o \vF(@, x,v) —vE@, x, a) L2
<Nt +13 +13 -3 -3
< ot (1o ey B + oy By ) . (10)
Let us now set
T _ AW x @) /1 v (1, x,0) — v (t, x,a)
2 Xt x,a)? Jo \v= (@, x,v) —v= (1, x,a)
o vy (5, x,v) —v (F, x,a) v, (11
v (t,x,v) — v (t,x,a)

and

— AWE(, x, a)) /1(v;6(t,x,v)—v;6(t,x,a))
0

2T It EE, x, )2 vt(t, x,v) — vt(t, x, a)

y (v;r(t,x, V) — v;”(t,x,a))dv

v, x,v) — vt x,a) (2

Let us start with 7, *~. The term 7, *~ can be decomposed as

LT =Ty T (113)
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where
L AWE(t, x, a)) Dot x,v) (ve (1, x,v) —vg (7, x, @)
21 = TP 2/ 3 dv
[x T (™, x,a)|” Jo (v—(t,x,v)—v—(t,x,a))
_ AWE(@, x, a)) /1 v (t, x,v) (v;(t, x,v) — v (t, x, a))
Xt EE x,a)? Jo (v—a)?
(v_(t, x,v) —v (t, x, a))_2
X dv,
V—a
and

T = AWE(@, x, a)) = (t,x,a)/l (v;(t,x, V) — v;(t,x,a))
0

T EE x a2 v (t,x,v) —v (¢t x,a)
(y~o7)(t, x,v)dv
v (t, x,v) —v(t,x,a)

Using Lemma 3 we get
—— + _ —2 —_
1T 2, S Clo® il lor Il Iy~ 12 g2,
Using Lemma 4 and Young’s inequality we get
—,— :|: — — - — —_
15 iz, < Cll® o o™l g llza, ey o lly ™l Iy ",
Therefore, we obtain for the term 7, ™ the following bound
175" l2, < Cllo® |l llw; I 1y~ e llo™ I (lvgllzz, + logllze
2 Ly, = Lya X WLyq Ly, Lyq xx L, xx WLy, ) -
(114)
In same way, we obtain for the term ’72+’+ the bound
+,+ + 2 + +
1T 12, < Cllo® o o s Iy 12 o™l (Ilce, + 103 lzs, )-
(115)

The term || v,jfx 4, in(114)and (115) is bounded using L?-estimate for vﬁ proved
above, in which we replace ||fo | 4, by || fo Il 4 L because of the Sobolev embed-
ding L*(R?) — H'/2(R?). Let us now set

. A(wE(@, x, a)) v, (t,x,v) — vl (@, x, a))

1
2 |X+(vi(z,x,a))|2/o (v—(t,x,u)—v+(z,x,a)

8 (v;(t,x,v)—v;r(t,x,a))dv (116)

v (t, x,v) —vT(t, x,a) ’
and
S AT (t, x, a)) /1 (vjx(t,x, V) — vx_x(t,x,a))
2 T It wEE x a2 Jo \ vt @ x,v) — v (1, x, a)
+ _ —

y (vi(t,x, V) vx_(t,x,a)) dv (117)

vt (t,x,v) —v(t,x,a)
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Let us start with 7'2_’+. The term Tz_’+ can be decomposed as

L =T Ty (118)
where
_+ AT, x,a) /1 (Y~ v, x, v)
2Tt wE@ x,a))? Jo vt x,v) — vt (t, x, a)
N vy (¢, x,v) — vl (t, x, a) dv,
v=(t,x,v) —vt(t, x,a)
and
. AwE(t, x,a) ! (y o), x,v)
22Y = + zvx)g(tvxaa) —
|X+(U (t9-xsa))| o v (t,x,V)_U+(t,.x,Cl)

y (v;(t, x,v) — vl (t, x, a)) O

v=(t,x,v) —vt(t, x,a)
Using Lemma 5, inequality (98) and Young’s inequality we get
1T Nz, < Cllo™ Il lly ™l oz, ol oo (ot il e ly ™l
21 an = LXH LXH XX LX(Z an x an an
gl ly 7l ).
and
_’+ :|: - -
1T N2, S Cllol Iyl lvgllzs, ool
+ + - -
x (It 2 1y ¥l + oy 2 1y 7l )
Therefore, we obtain for the term 7'2_’+ the following bound
_1+ < 4+ —
1T iz, < Cllo® ) oy Il lloll
+ + - - - -
(N e 17 ¥l + ozl e ) (lomllzz, + lvgllzs, ). (119)
In same way, we obtain for the term ’]'2+’_ the bound
+,— < + —
1T N2, € Cllo® ) oy Il lloll,
+ + - - - -
x (et 2 1yl + o s Iyl ) (Iosdiee, + Ivilzs, ). (120)

The term || vffx l[z4, in (119)and (120) is bounded using L?-estimate for vxix proved
above, in which we replace ||fo [| 4, by ||fo | 1 because of the Sobolev embed-
ding L*(R?) — H'/?>(R?). Let us now define
T — 1 /1 o™ (1, x, V)| x T (1, x, v1))|

27 o, x, ) Jo v, x, v1) — vE(t, X, a)

ot x, It x, v1>>|—2]
v, x,v1) —vE®E, x, a)

x [, x, o) — fE@ x, v) — g5, x,v) + g5, 1, v)] vy, (121)
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where

+ 3
f_i(t,x,vl)=2 (v (t,x, ) —vi(t, x, vl)) vy,

v (1, x, 1) — vE(®, x, 1)
ot * }

. B (t X, \)2) — Vs (l X, Vl)
f+(t,x,v1)—2 (v+(t X, vz)—vi(l‘ X, Vl)) ’
. B (f X, VZ) — U (t X, vl)
g_(t,x, vl)_3 (U (t X, Uz)—vi(t X, Ul) )

> (Ux (t3x1 V2) — Uy (tv-xv Ul))dvz,

v (t, x, 1) — vE(, x, 1)
+ ! v;c}:r(ty-xsvz)_vxz!:x(t’xvvl)
gr(t,x,v) =3 n
0 U+(I,X,I)2)—v (taxvvl)
+ +
v, (I, x,v) — v (1, X,V
y ( . ( ) — i ( ))dv

vh(r, x, 1) — vE(r, x, V1)

Using inequality (83)—(84), Lemmas 4 and 5 we get

IT5 12, < e Ol (o™l + o™l ) (10, + 17512,
+llgElzz, + lgFllz, )- (122)

In the same way we have bounded the term ’Tzi’i, we obtain

- -3 -3
122, < lloyll ooll)/ ”Li‘;’

3 3
£ 02, = el ly I,
- xa

3
+ < - - + +
1 ez, < (o s Iyl + ol Iy ¥l )
3
— < - - + +
170z, < (o s Iyl + ot il Iy ¥l )
_ _ _ —2 _ —
l8=lzz, < Clo™ e ooy e Iy~ 12s (g, + Ivglles, )

letllzz, € Cllot il ot ll Iy F B (Iilez, + of s, )

leT 1.2, < Clloll o I, (||wj||L;3||y+||L;3+||w;||Lg3||y*||Lg3)
x (Ivgllzz, + o, )-

gz lzz, < Clloll oy e (e 1 Iy i +lop 1yl )

x (o, + 6 s, )

which ends the L2-estimate of v, .
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4.4.6. A priori estimates for k* From the study of the eigenvalue problem in
Section 3.2, in which we have obtained some properties (32)—(34) for the character-
istic equation (30) and its derivative (31), we know that there exist three constants
K1 >0, > 0and K3 > 0, independent of the variables (¢, x), such that for all
x € R/Z and for ¢ fixed we have

k| < K1, (123)

X 6D Z K and oy k5 =2 K5 (124)

From estimate (123) we have ||k | L < K. By differentiating x (k*) with respect
to x we obtain

v (7)Y (T)

1
- Skix ) =
Using estimates (124) and equation (125) we get

1
+ + - + -
kE1 < 20 (Il + g Wy ) (171, + Dy ||L;3)‘/F e

vy — Y,
(vff —k*®) (v, —k*)

< 2K (I e 105 s ) (1 v e ) ‘

_ _ 1
< 41 (I s + g g ) (17 + 1yl ) =
} v, — k*|
< 4ok (vl + ol ) (I F il + Iy =
- 273 x an x an y Lxu y an ’
and thus

Wl < 42k (Il + lop ) (Il + 7l ) - (126)

4.5. The final a priori estimate

Let us define the norm ;1 3, such that for all p(x,a) € fol 3,

_ 2 2 2 2 2
=Nl HlexlZy +leall}s +lIgwal?y + loal?,

a

2
llell*s
Hyx
2 2 2 2
T l@aallzs + llQexxllys +l@xxalliz + llexaallzs -
Let us now set
2 -2 2 -2
Z(t) = |RT| o HIR. + et 0%+ e 15,
Hxa HX(I * ~*
+912 -2 +12 -2
w w .
ot s + oI + 1y + 1y 713,

Using a priori estimates of Section 4.4 and the Sobolev embeddings H>(R?) —
L®(R?), H'/2(R?) — L*(R?) we get

(il—f(t) s F(Z@), 127)



486 N. BESSE

where F(Z) is a monotonically increasing positive function of Z. By integrating
equation (127) in time we get

t
Z(t) £ Z(0) +/ F(Z(s))ds. (128)
0

A Gronwall’s inequality yields a real number 7" > 0 and a positive function K (¢),
finite on the interval [0, T'], such that

Z(t) S K(r), Vtel0,T] (129)

From estimate (129), equations (50)—(51), and (64)—(65) we get

reL® ([0, T; Hxl) N Lip ([0, T; Lg) , (130)
REe L™ ([0, Tl; 1?13“) N Lip ([o, T; Hfa) , (131)
wt e L® ([o, T; Hﬁa) N Lip ([o, T; H,?a) , (132)
ytelL> ([0, TY; B, ) NLip (10, 77: sza), (133)
vEeL® ([0, T; Hfa), (134)
ke L ([o, T; W;»OO). (135)

From estimate (134) and equations (10)—(11) we get
vEe L™ ([0, T; Hfa) N Lip ([0, T; Hfa), (136)
¢ e L™ ([0, T]: Hf) N Lip ([0, T1: Hf). (137)

Using the bounds (130)-(137) on the solution, the existence and uniqueness of a
classical solution are proved by a standard scheme. In fact, the bounds (130)—(136)
yield the existence of solution subsequences which converge weakly to a weak
limit point solution satisfying estimates (130)—(136). Then, standard compactness
arguments (compact Sobolev embeddings, Ascoli’s theorem, interpolation inequal-
ities) can be used to pass to the limit in the equations and get local existence of a
classical solution. Uniqueness is obtained by considering two different solutions of
the equations. We next construct equations for the difference of both solutions by
subtracting the original equations of each solution. Then, using the same kind of
a priori estimates developed in Section 4.4, where the estimates now concern the
difference of both solutions, we get a differential inequality on the L?-norm of the
difference of both solutions. Here again, a Gronwall’s inequality shows that two
different solutions are equal in L? for any time if it holds at the initial time, which
gives the uniqueness of the solution.
To summarize, we have the existence and uniqueness theorem.
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Theorem 1. Let us assume that at the initial time, r=(t = 0) € HX1 JREE=0) €

I(-)I)%a, w(t=0)e H),, y*(t =0) € H},, vE(t =0) € HJ,. Let us suppose that
vT S vt 9,0t <0,0,v7 >0, and 3% (a=1) = 3% (a = 1), Yo < 1 (see
Theorem 2). Let us assume that the conditions

ess inlf |Xi(z)| >0, and Ind(G) = 2,
ze
hold, with G = x+/x ™, and where x* are given by (42). Then the system of inte-
grodifferential equations (10)—(11), (13)—(14) and (50)—(51) are equivalent to each

other, and are hyperbolic with real eigenvalues {v*, k*)} satisfying for all x € R/7Z
andt € [0, T],

x (=@t x) =0, |x' (k(t,x))| > 0,

—oco<k (t,x)< inf v (¢t,x,a) and sup vi (@, x, a) <kT (1, x) <400,
ael0,1] ael0,1]

where the function x(z) is given by (30). Moreover, there exists a time T > 0
such that the systems (50)—(51), (10)—(11), (13)—(14), and (64)—(65) have unique
solutions

rte L™ ([0, T; Hxl) N Lip ([0, T; Li),
R* € 1~ (10, 7% Ha) NLip (10, T1: HZ, ).
v e 1~ ((0. 7% H3, ) NLip (10, T1: HZ,).
¢ e L~ ((0.71; H}) NLip (10, T1; H}),
celL™® ([0, T); Hja) N Lip ([0, T; HZ),
(
(

ot e L® ([0, T; Hja) N Lip ([0, T): HE, ),

[0, T Hja) N Lip ([0, 1. Hfa),

¢ e L™ ([0, T1; Hg) A Lip ([o, T1: sz),

y* e 1~ (10, 73 H3,) nLip ([0, 71 H2,),
where the Riemann invariants r= and RE are given by
'U_(t, X, U) - ki(tvx)
v, x,v) —kE(t, x)

v (t,x,v) — vi(t, X,a)
v, x,v) —vE@E, x,a)

1

3

@, x) = k(@ x) +/

1
0

1

Ri(t,x,a) = vi(t,x,a)—f—/ 1
0

’

and are respectively constant along the characteristics curves xE(1) and x** (1)
defined by

i +o _ ot + i at, _ E a,+
dtx (t)=k>(t,x=(1)) and dtx (1) =vr(t, x5 (1), a).
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Finally, we establish some order or monotonicity properties satisfied by the
solutions of Theorem 1. We have the following theorem.

Theorem 2. The solutions of Theorem 1 are order preserving in the sense that for
any a, b € [0, 1] we have

vy (@) S vy, b) = v, @) SvEC D), (138)

sign(wy) = sign(w®), (139)

sign(vg (@) = vy (, ) = sign( (-, @) —v7 (. b)), (140)

Proof. The proof is based on the Crandall-Tartar Theorem concerning relations

between nonexpansive and order preserving mappings [23]. Let us assume that

vE e L0, T; leg,l) and set o = vli — v2jE =vE(r, x,a) — vE@, x, b), 0F =

(W +v5)/2 = WE(t, x, a) + vE(1,x,b))/2, 5 = vT(t, x,a) — v (t, x, b), and
v = (v¥(t,x,a) +v (¢, x, b)) /2, then using equations (10) we obtain,

da~ + 3 (PF0T) =0, (141)
o™ + 3, (Vo) =0, (142)
9P + 3, (9p) = 0. (143)

Let us treat the case of equation (141) which leads to the property (138). The two
other equations (142) and (143), which lead respectively to the properties (139) and
(140), can be treated in the same way. Let ¢, € %;°(IR) be a convex regularization
of the modulus function which converges uniformly to | - | as & —> 0 and satisfies
1¢;| < 1.1f we multiply equation (141) by ¢; (@F) and integrate variable x in space,
using integration by parts we obtain

d 1 _ 1 o L
T / ch(@F)dx = — / dx ¢ (@5)dx (V&%)
0 0

1 ot
< —/ dxaxﬂi/ ¢y (s)sds
0 0
< e (10 o iy + 105 sy ): (144
where
v, h—0
€(h) = C sup / g, (s)sds| —> 0.
veR /0
Passing to the limit in (144) as h —> 0 we obtain
d 4
— <0, 145
%I < (145)
which, after time integration, is equivalent to
v @, - @) = v=(t, -, B)llp1 < llvg (@) = vy (- b) 1. (146)

If we now define the operators 7+ : LI — L! by ’Tiva—L = v¥, obviously 7+
are mappings in L}C which conserve the integral, and are nonexpansive in L )1‘ thanks
to property (145) or (146). Therefore, using Proposition 1 of [23], the operators
T+ are order preserving in the sense that property (138) is satisfied. O
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