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Abstract. In the first part of this paper we establish a uniqueness result for continuity equations
with a velocity field whose derivative can be represented by a singular integral operator of an L!
function, extending the Lagrangian theory in [F. Bouchut and G. Crippa, J. Hyperbolic Differ. Equ.,
10 (2013), pp. 235-282]. The proof is based on a combination of a stability estimate via optimal
transport techniques developed in [C. Seis, Ann. Inst. H. Poincaré Anal. Non Linéaire, to appear]
and some tools from harmonic analysis introduced in [F. Bouchut and G. Crippa, J. Hyperbolic Differ.
Equ., 10 (2013), pp. 235-282]. In the second part of the paper, we address a question that arose in
[M. C. Lopes Filho, A. L. Mazzucato, and H. J. Nussenzveig Lopes, Arch. Ration. Mech. Anal., 179
(2006), pp. 353-387], namely, whether 2 dimensional Euler solutions obtained via vanishing viscosity
are renormalized (in the sense of DiPerna and Lions) when the initial data have low integrability.
We show that this is the case even when the initial vorticity is only in L', extending the proof for
the LP case in [G. Crippa and S. Spirito, Comm. Math. Phys., 339 (2015), pp. 191-198].
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1. Introduction. In the present work we discuss the equivalence of the Eulerian
and the Lagrangian descriptions for solutions to some equations of fluid dynamics
with a velocity field with a certain weak regularity. To be more specific, we study the
continuity equation and the two-dimensional (2D) Euler equations in the case when
the velocity field has a merely integrable curl (i.e., the vorticity of the fluid is L', but
not better). We develop a well-posedness theory for the linear continuity equation
and derive renormalization properties for solutions to the Euler equation in vorticity
form obtained as vanishing viscosity limits.

Before formulating the precise questions that we address in this paper and moti-
vating the related background from physics, let us review some basic features of the
linear theory. The continuity equation describes the transport of a conserved quantity
p by a velocity field u. Given an initial configuration pgy, the Cauchy problem takes
the simple form

(1.1) Op+ V- (up)=0 in(0,7) x R",
' p(0,-) =po in R™.

In the classical case of smooth velocity fields and data, the problem of well-posedness
is typically solved using the method of characteristics: The unique solution is trans-
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ported by the flow associated with the velocity field. Since this perspective describes
the solution with respect to Langrangian coordinates, we will accordingly refer to it
as a Lagrangian solution.

Out of the smooth setting there are different ways to give meaning to the conti-
nuity equation (1.1). Whenever the velocity field is regular enough so that a (suitably
generalized) flow is well-defined, Lagrangian solutions are a reasonable contradiction.
A standard alternative notion which rather takes the partial differential equations
(PDE) point of view is that of distributional (or Eulerian) solutions. These, however,
are well-defined only as long as the product term wp is locally integrable. In their
seminal paper [13], DiPerna and Lions introduced a new notion of generalized solu-
tions, the so-called renormalized solutions, which give sense to (1.1) even if both u
and p are merely integrable. Roughly speaking, one requires that

(1.2) 0:B(p) +V - (uB(p)) = (B(p) — pB'(p))V - u

for any smooth function 8 : R — R satisfying suitable growth conditions. Notice
that (1.2) can be formally derived from (1.1) by applying the chain rule, and that (1.2)
makes sense even when one cannot define distributionally the product up, due to the
low integrability of the two factors. In the case of divergence-free velocity fields,
V - u = 0, these solutions preserve any L? norm, i.e.,

(1.3) lo@)lza = llpoll La

for any t > 0, whenever the right-hand side is finite.

DiPerna and Lions’s theory [13] in fact shows that these three concepts of solution
coincide if uw € LY(W1P) with V- u € L1(L*®) and p € L>(LY), where 1—1) + % =1.
Furthermore, Lagrangian and renormalized solutions still agree even if we do not
assume any integrability on p. In either case the Cauchy problem for the continuity
equation (1.1) is well-posed. Ambrosio [1] later generalized the theory to velocity
fields in L*(BV) and solutions in L>(L*). The precise definition of Lagrangian,
distributional, and renormalized solutions will be recalled in section 2 below. For a
review of the DiPerna—Lions theory and its more recent developments we refer to the
lecture notes [2]. Here and at some later occurrences, for notational convenience, we
write L"(X) = L"((0,T); X) for a function space X on R", and if X = L"(R") we
simply write L™ = L"((0,T) x R™).

Our first main result in this paper concerns a theory for the continuity equa-
tion with weakly differentiable velocity fields that fall out of the DiPerna—Lions class
LY(Wh1). To be more specific, we consider velocity fields u whose gradient is a sin-
gular integral of an L! function, i.e., Vu = K *w for some singular integral kernel K.
Typical examples are 2D or three-dimensional (3D) velocity fields whose curl, which
is the vorticity in the context of fluid dynamics, is merely integrable, i.e.,

(1.4) w=Vxuc L.

In these cases, K is the gradient of the Biot—Savart kernel; see e.g [22, Chap. 2].
Because Calderén—Zygmund maximal regularity estimates just fail in L', in general,
Vu does not belong to L' but only to L!(LY*). In this regard, the following result
extends the theory in [13].

THEOREM 1.1. There exists exactly one distributional solution in the class
L®(L> N LY) to the continuity equation with velocity field u with bounded diver-
gence and satisfying Vu = K *w for some w € L. This solution is also a Lagrangian
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solution and a renormalized solution. Also the converse statement holds true: Every
Lagrangian or renormalized solution in the class L° (L' N L) is also a distributional
solution.

If in addition u is divergence free, then there exists a unique renormalized so-
lution in the class L>(L°), which is also a Lagrangian solution. Conversely, every
Lagrangian solution in the class L™= (L) is also a renormalized solution.

Here, L° = L°(R") denotes the set of all measurable functions p on R"™ with
values in R such that £"({|p| > A}) is finite for every A > 0.

A precise list of assumptions on the singular integral kernel K will be given in
the introduction of section 2 below.

Existence and uniqueness of Lagrangian solutions in the setting of our paper
were established earlier in [6], along with a full theory for the associated ordinary
differential equation. The nature of the approach of [6] does not allow, however,
the treatment of distributional or renormalized solutions. The major problem in the
analysis of distributional solutions in the setting of [6] (and of the present paper) is
the failure of a suitable adaptation of the method developed by DiPerna and Lions.
To be more specific—for the convenience of the experts among the readers—it is not
clear how a commutator estimate could be established.

Indeed, instead of following [13], the authors of [6] exploited the approach in-
troduced earlier in [10]. This work provides quantitative stability, compactness, and
regularity estimates for Lagrangian flows associated with velocity fields in L!(W1P)
with p > 1. By using more sophisticate harmonic analysis tools, the authors of [6]
managed to extend this approach to the case p = 1, and to the case when the gradient
of the velocity field is a singular integral of an integrable function. See also [19, 17, 4]
for some further extensions of this approach.

A PDE analogue of [10, 19] is only very recent. In [29] a new quantitative theory is
provided for distributional solutions of the continuity equation in the DiPerna—Lions
setting. This new theory is based on stability estimates for logarithmic Kantorovich—
Rubinstein distances, variants of which were introduced earlier in [7, 23, 28]. In
the case of velocity fields in L'(W'?) with p > 1, the new stability estimates are
optimal [30] and allow for sharp error estimates for numerical schemes [26, 27]. Let
us also mention, in this connection, that quantitative compactness results have been
recently derived in [8] by a smart technique involving the propagation of suitable
“logarithmic regularity norms” weighted by solutions of the adjoint equations with a
suitable penalization term. The authors apply this to get new existence results for
the compressible Navier—Stokes equations.

The present work combines the techniques developed in [29] with certain harmonic
analysis tools and a new estimate for the difference quotients of the velocity field
established in [6]. We will review some tools from [6] and [29] in sections 2 and 3.

The drawback of the approach in [29] is that it only applies to distributional
solutions and that it does not allow for a source term on the right-hand side of the
equation (see for instance [9] for the study of the equation with a source with low
integrability). As a consequence, the development of a full renormalization theory in
our context requires new ideas. Our strategy is able to handle renormalized solutions
only for divergence-free velocity fields, which causes the restriction in the second
statement of Theorem 1.1.

It turns out that we can use Theorem 1.1 in the context of the 2D Euler equations
with L' vorticity. Notice that, if u is a 2D divergence-free velocity field described by
the Euler equations and w = V x u the vorticity, then w solves the (nonlinear) vorticity
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equation
(1.5) Ow ~+u-Vw =0,

which can be brought into the conservation form (1.1). It is clear that the linear
theory does not entail uniqueness for the nonlinear problem. Moreover, because w is
not necessarily bounded, distributional solutions of (1.5) are in general not defined,
and in any case Theorem 1.1 does not imply that every L' distributional solution of
the vorticity equation (1.5) is a renormalized or a Lagrangian solution. Combined
with the duality approach developed in [11], our theory, however, applies to certain
particular solutions, namely, those which are obtained as the zero-viscosity limit of
the Navier—Stokes equations: We call w a wviscosity solution to the Euler equations
(1.5) if
w = lim w",
vl0

where w” is the curl of some divergence-free velocity field v” and (uniquely) solves
the Navier—Stokes vorticity equation with viscosity v, i.e.,

Ow” +u” - Vw” = vAw”.
Our result is the following.

THEOREM 1.2. For initial vorticities in L', viscosity solutions to the Euler vor-
ticity equations are renormalized solutions and also Lagrangian solutions.

This extends, to the borderline case p = 1, the analysis of [11] for the case p > 1.
More details will be given in Theorem 5.1 below.

The fact that viscosity solutions are Lagrangian solutions shows the equivalence
between the Eulerian and the Lagrangian description of fluid dynamics—at least in
this physically meaningful approximation: As in the smooth setting, the theorem
implies that the vorticity is constant along the flow. Existence results for the 2D
Euler equations with nonsmooth initial vorticity are proved in [34, 14, 32, 12].

We want to point out that Theorem 1.2 is also relevant in connection with the
theory of 2D turbulence. The phenomenological theory developed by Kraichnan [20]
and Batchelor [3] is modeled after Kolmogorov’s celebrated “K41” theory of 3D tur-
bulence. In analogy to the energy cascade in K41, there is the enstrophy cascade
picture at the heart of the Kraichnan—Batchelor theory. The enstrophy, which is half
the integral of the square of vorticity, is a conserved quantity for 2D ideal fluids de-
scribed by the Euler equations, and it is dissipated by viscous fluids described by the
Navier—Stokes equations. In the cascade picture, the nonlinearity transports enstro-
phy from large to small scales until it is dissipated by viscosity. A key assumption in
turbulence theory is that the enstrophy dissipation rate is bounded away from zero
uniformly in the viscosity.

Under certain assumptions, this picture, however, is ruled out by the following
argument. It is easily checked that the Navier—Stokes equations dissipate the enstro-
phy |jw”(t)[|2. at the rate v||[Vw”(t)||2,. If the latter was bounded away from zero
by a positive constant C', then

lw” (B)]I72 + Ct < flwollZ

for any ¢t > 0. In order to perform the limit ¥ — 0, it remains to invoke a standard
compactness argument. We find a function w in L>°(L?) which satisfies the Euler
equations in vorticity form and such that |w(t)| 2 < ||wol|z2 for any positive ¢. That
means that the limiting Euler equations do not preserve enstrophy. This, however,
contradicts the DiPerna-Lions theory of renormalized solutions [13]. Indeed, because
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[[Vu]|z2 = |w|| 2, the advecting velocity field is in the DiPerna-Lions class, and thus
w is a renormalized solution, which entails (1.3) with p = w and ¢ = 2.

It is natural to ask if such dissipation is in fact present under more general as-
sumptions. For a given Banach space X, the questions are thus the following: Given
an nitial datum in X, is there a viscosity solution to the Euler vorticity equation?
And, if yes, is that viscosity solution a renormalized solution? These questions are
mathematically interesting independently from their fluid dynamical background.

Among some other spaces, these questions were studied for LP spaces in [21]
(p > 2) and [11] (1 < p < 2), and in either case both questions (when applicable)
are answered positively. Notice that for p < 4/3, a priori estimates available for u
and w are not enough to guarantee that the nonlinear term wuw is in L'. For this
reason, in order to make sense of (1.1), solutions to the Euler equation are defined as
renormalized solutions and the second question is redundant. The arguments in [21]
and [11] are hinged on the fact that the Calderén—Zygmund theory for the Biot—Savart
kernel (given implicitly in (1.4)) yields | Vul|rr < ||w||ze precisely if p € (1, 00). In the
borderline case p = 1, where this estimate fails, © does not have Sobolev regularity
and therefore DiPerna—Lions theory is not applicable; see, however, [32]. Notice that
the other borderline case p = oo is, on the contrary, well-behaved [34]: In fact, even
uniqueness for the nonlinear problem can be proven. Our Theorem 1.2 extends the
results from [21] and [11] to the case p = 1. We build up on the linear theory
established in Theorem 1.1 and closely follow the argumentation developed in [11].

The paper is organized as follows: In section 2 we recall some basic definitions of
solutions to linear continuity equations, some auxiliary results from harmonic analysis
and interpolation, and embedding estimates for weak Lebesgue spaces. Section 3
contains some preliminaries on optimal transportation distances for specific choices
of concave cost functions. In section 4 we prove our uniqueness result for linear
continuity equations when the velocity field is a singular integral of an L' function.
The final section 5 is devoted to the analysis of vanishing viscosity solutions for the 2D
Euler equations. Throughout the paper we will use the short notation a < b whenever
a < Cb for some constant C' depending only on the space dimension n and on other
quantities that we do not specify as they do not play any role in the estimates.

2. Linear continuity equations and singular integrals. The present section
is divided into three subsections: In the first one, we recall the definitions of distribu-
tional, Lagrangian, and renormalized solutions to the continuity equation (1.1) under
quite general assumptions. In the second subsection, we specify the assumptions on
the velocity field and the singular integral kernel, and collect a number of technical re-
sults that were previously established in [6]. In the last subsection we summarize some
inequalities involving weighted Lebesgue spaces that we will need in the following.

2.1. Distributional, renormalized, and Lagrangian solutions to linear
continuity equations. We start by recalling the usual definition of distributional
solutions.

DEFINITION 2.1 (distributional solutions).  Let w € L*((0,7); L} (R")) and
po € LL _(R™) be given for some q such that 1/p+1/q < 1. A function p is called a

loc

distributional solution of (1.1) if p € L>°((0,T); L] (R™)) and

// p(Ord +u - Vo) dedt + /p0¢|t:0 dx =0

for any ¢ € C([0,T) x R™).
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Whenever the velocity’s divergence is bounded from below, distributional solu-
tions in the sense of the previous definition can be obtained by smooth approximation.
This standard argument is performed, for instance, in [13, Propositon II.1].

In the context of linear transport and continuity equations, DiPerna and Lions
[13] introduced the concept of renormalized solutions.

DEFINITION 2.2 (renormalized solutions). Let u € L*((0,T); L}, .(R™)) be given
with V - u € L'((0,7); Li,(R™)) and py € L°(R™). Then, p € L>([0,T); L°(R"))

is a renormalized solution of (1.1) if for any B € CY(R) N L>®(R), B vanishing in a
neighborhood of 0 and |3'(s)s| bounded, it holds

// B(p) @b+ u- Vo) + (V- u) (B () — B(p)) b dadt + / B(po)li—o da = 0

for any ¢ € C=([0,T) x R™).

Note that the definition of a renormalized solution makes sense even when it
is not possible to define distributional solutions, e.g., if pu ¢ L} . In fact, under
the hypotheses on p and f3, it holds that 3(p) and p3(p) are both in L (L N L*°).
Moreover, if p and u are as in Definition 2.1 above, an approximation argument shows
that renormalized solutions are in fact distributional solution; cf. [13, Theorem II.3].

Before defining Lagrangian solutions we first need to introduce regular Lagrangian
flows.

DEFINITION 2.3 (regular Lagrangian flows). Let u € L'((0,T); L}, .(R™)) be
given. We say that X : (0,T) x R™ — R" is a regular Lagrangian flow associated
with u if
(1) for a.e. x € R™ the map t — X(t,x) is an absolutely continuous integral
solution of the ordinary differential equation %X(t,a:) = u(t,X(t,x)) for
t € (0,T) with X(0,z) = x;

(2) there exists a constant L, called the compressibility constant, independent of
t such that

LMB) < LL"({z € R": X(t,x) € B})

for any Borel set B C R™.

For a given regular Lagrangian flow, we furthermore define the corresponding
Jacobian determinant JX by JX(t,z) := det(V,X(¢t,z)). We will call a regular
Lagrangian flow invertible if X (t,-) is a.e. invertible for any ¢ € (0,7). In this case
we denote by X ~!(¢,-) its inverse map. Then the definition of Lagrangian solutions
of (1.1) is the following:

DEFINITION 2.4 (Lagrangian solutions). Let pg € L°(R™) be given. A function
p is called a Lagrangian solution of (1.1) if p € L>=((0,T); L°(R™)) and there exists
an invertible reqular Lagrangian flow X associated with u such that

po(X~(t,2))
JX(t, X-1(t,2))

p(t,z) =

for allt € (0,T) and a.e. x € R™.

Notice that Lagrangian solutions are just those solutions that are obtained in
the smooth setting via the method of characteristics. We can more compactly write
p(t,-) = X (t,-)#po, where # denotes the pushforward operator.
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2.2. Velocity fields whose gradient is given by a singular integral. In
this subsection we collect some harmonic analysis tools for singular integrals defined
by

Sw:= K *w

for sufficiently fast decaying functions w. We focus on integral kernels K : R"\ {0} —
R which satisfy the following properties: R
(K1) K € 8'(R") and K € L*°(R"), where K denotes the Fourier transform of

(K2) K|re\joy € CH(R™\{0});
(K3) there exists a constant C' > 0 such that

C
|K(x)] < e for every z #0;

(K4) there exists a constant C' > 0 such that

C
Eaa

VK (z)] < for every x #£ 0;

(K5) there exists a constant C' > 0 such that

/ K(z)dx
Ri<|z|<R2

Typical examples of admissible kernels are first order derivatives of the 2D or 3D Biot—
Savart kernels or, more generally, second order derivatives of Newtonian potentials.
For a comprehensive theory of singular integrals we refer to [31].

By standard Calderén—Zygmund theory, S extends to a continuous operator on
L? as long as p € (1,00), and continuity fails if p = 1. Instead, one has the weak
estimate

<C for every 0 < Ry < Ry < .

(2.1) [Swllproe S flelzr-

Recall that, for arbitrary p, the space LP>*° denotes the weak LP space (or Lorentz
space), which is associated with the quasi-norm

11 = sup {AL" ({2 € R™: |f(@)] > A}) }
A>0

for every measurable function f on R™. Observe that the quantity || - |zr. is not a
norm, because it lacks the triangular inequality. We also recall that the embedding
LP C LP*° holds with || f||zr.co < || f|l» and that the inclusion is strict for any p < co.
We also adopt the standard convention that L = L.

A central tool in classical Calderén—-Zygmund theory is the maximal operator M,
defined by

M@ =3 gy [l

This operator is itself continuous from LP to LP provided that 1 < p < co. Again,
continuity ceases to hold at p = 1. Instead, in analogy to (2.1), one has

M)l S Il
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Although this weak bound holds for the maximal function and for the singular op-
erator (see (2.1)) separately, we cannot hope that the same bound holds for the
composition M o .S. Such an estimate, however, would be essential for an adaptation
of the method introduced in [10] (and translated to the PDE setting in [29]). Indeed,
one of the key estimates in [10] is the control of difference quotients by gradients. In
a first step the authors use the fact that difference quotients are bounded by maximal
functions,

u(z) —u

PEDZL < 2tV (e) + M(Tu))
for a.e. x,y. This estimate is rather elementary and belongs to the class of Morrey
estimates; its proof is essentially contained in [15, pp. 143-144]. In the second step
the authors apply the continuity estimate for maximal function operators, which is
suitable only if p > 1. For gradients of the form Sw with merely integrable w, this
strategy needs some modifications. As in [6], we will consider the following smooth

variant of the maximal function:
1 T —y
= ( ) F(y) dy
€ n €

where o € C2°(R™). Notice that the difference from the classical maximal function
is not only the smooth cutoff, but also that the modulus is taken only after the com-
putation of the (smooth) average. It is proved in [6] that for appropriate convolution
kernels ¢ the compositions of S with these smooth maximal functions do satisfy the
estimate

Mo (f)(z) :== sup

)

[Mo(Sw)l[rr@n) S lwllLr@n);

see [6, Theorem 3.3]. Regarding the Morrey-type estimate, it is proven in [6] that if
w e LY(LY) = LY((0,T) x R™) then there exist a function G on (0,7) x R"™ and for
a.e. t a set Ny with £™"(N;) = 0 such that

t —u(t
(2.2 D =M S 6t + Gley) Vo @ N
For every € > 0, this function can be furthermore decomposed into the sum G + G2:

(2.3) [red <e G2 < C.,

L1(L1:o°) HLl(L2)

where C. depends, besides on ¢, also on the equi-integrability of w. This in particular
prevents the applicability of this technique to the case when w is a measure with a
nontrivial singular part.

2.3. Some inequalities. We conclude this section with auxiliary embedding
and interpolation inequalities on a finite measure space (X, ). We will later need such
inequalities in the specific case of measures of the form du(t, ) = x(o,1)(t)|p(t, z)|dL' ®
dL™ and similarly. For this purpose we define LP and weak-LP norms on (X, ) by

p —
110 = [ 1117

and
715y = 50 4N (€ X 2 17 ()] > AD) }.

respectively.

Copyright © by STAM. Unauthorized reproduction of this article is prohibited.



Downloaded 01/26/18 to 131.152.211.48. Redistribution subject to SIAM license or copyright; see http://www.siam.org/journals/ojsa.php

CONTINUITY AND EULER EQUATIONS WITH L! VORTICITY 3981

LEMMA 2.5. For 1 <r < p it holds that

r p e r
(2.4) 1y € 2O -

Proof. Let us rewrite the L™ norm of f in terms of the measure of its superlevel
sets. Denoting m(A\) = u ({z € X : |f(z)| > A}), we have

[e'e) « —+oo
) = rATTTm = rATTTm + rATTm ,
i A Im(X) dA A Im(X) dA A tm(X) dA
0 0 a

where « is a positive number that we will choose later.
The first term is trivially estimated as follows:

/ AT Im(A) dh < p(X)a" .
0
We turn to the estimate of the second term. Using the inequality APm(\) < ||f||’£p,oo(u),

we find
oo r—1 r p r—p
/a AT M) A < Sl ey

Therefore putting all together we have
T T T r—
15y € 00+ g

Optimizing the right-hand side with respect to o we find o = ,u(XY% | fllp.oe () and,

thus,

r p -z r
1y < pTTH(X)l PN T o00 (-

This is the desired inequality. d
The following interpolation inequality is a variant of [6, Lemma 2.2].

LEMMA 2.6. For any 1 < p < oo it holds that

_1
|+ log w(X) 7| Fll oo ()
Il Lo

p
(2.5) [fllz1w < pTleHLLm(M)

Proof. We start again by writing the L' norm of f in terms of its level sets.
Setting as above m(\) = p({z € X : |f(z)| > A}), we have

« Ié] 00
171120 :/0 m(\) dA +/a m(\) dA +/B m(\) d,

where

| fllE oo () Iy \ 7
a=——"" and f=| 7 —-— .
pw(X) [FA AR

The choice of o and (3 is admissible in the sense that o < (. Indeed, because m(\) <
1(X), it holds that

1
£l 2100y < (X% Fll 2wy

which is equivalent to a < (3.
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Using the trivial bound m(\) < u(X) again, we see that

| m)ax < aux) = 1=,

On the one hand, from the estimate Am(\) < || f||£1.(4), we deduce that

g e
/ m(A)dA < [[fll s () log (g) = [ fll 1. log <u(X) <|””;|”27§”3) ) .
« e (p

On the other hand, from the estimate A?m(X) < || f||7,. wo(uy» We have

1
< - 1_p - 1,00
/L; (/\)d)‘ p— HfHLpoc )ﬂ D 1||f||L (m)

A combination of the previous estimates yields the statement of the lemma. d

3. Optimal transportation with logarithmic cost functions. In this sec-
tion, we briefly review some tools from the theory of optimal transportation that will
become relevant in our subsequent analysis. For a comprehensive introduction into
the topic, we refer to [33].

We consider two nonnegative distributions p; and p2 on R™ with the same total
mass

(3.1) /p1 dr = /,02 dx < o0,

and denote by II(p1, p2) the set of the corresponding transport plans. Namely, 7 €
II(p1, p2) is a measure on the product space R™ x R™ with marginals p; and po, i.e.,

W[AXR”]:/Apldx, W[R”XA]:/Apgdy

for all measurable sets A C R"™ or, equivalently,

(3.2) [ 5@+ ao)anten) = [ fiprdo+ [ ey

for all functions f; in L(p; dz) and fy in L(p2 dx). For a given cost function ¢ on
R the minimal transportation cost is defined as

(3.3) Delpr, p2) = J] e = shanta.y).
7T€H p1 p2)

Informally speaking, D.(p1, p2) measures the minimal total cost for transferring one
configuration p; (e.g., a pile of sand) into another configuration py (e.g., a hole), if
the cost for the transport of a single item over the distance z is given by ¢(z).

In this paper we will only consider strictly concave cost functions. Notice that
strictly concave cost functions naturally induce a metric on R", given by d(z,y) =
¢(Jz — y|). In this case, (3.3) admits the dual formulation

(3.4) De(p1,p2) = Stclp {/C(m —p2)dz :|((z) — C(y)] < d(x,y)} :
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This identity is a variant of the classical Kantorovich duality of optimal transporta-
tion and is usually referred to as the Kantorovich-Rubinstein theorem; cf. [33, Theo-
rem 1.14]. The theorem has an immediate consequence: D.(p1, p2) is a transshipment
cost that depends only on the difference of p; and ps. In particular it extends to den-
sities that are not necessarily nonnegative but satisfy (3.1). Moreover, D, defines a
metric on the space of densities with the same total mass; cf. [33, Theorem 7.3]. This
metric is called a Kantorovich-Rubinstein distance. For any function p € L'(R")

with zero average,
/ pdxr =0,

De(p) := De(p,0) := De(p™, p7),

where the superscripted plus and minus signs indicate the positive and the negative
parts, respectively.

We note that the primal problem (3.3) admits a unique minimizer 7,y € II(p™*, p7),
called the optimal transport plan, and the dual problem (3.4) admits a (nonunique)
maximizer (opt, called the Kantorovich potential, which are characterized by the iden-
tity

we introduce the norm

Copt () — Copt(y) = d(z,y) for dmopt-almost all (z,y),
cf. [33, Theorem 2.45] . It is not difficult to infer from this identity that (op, is weakly
differentiable with
(3.5)

T —
Vopt (2) = Vopt (y) = Vad(z,y) = ¢ (|2 — yl) o Z| for dmops-almost all (z, y).

Morover, since we consider strictly concave cost functions, it turns out that the unique
minimizer mop¢ is in fact concentrated on the graph of a function. Namely, there exist
two maps S, T : R™ — R" such that

(3.6) Topt = (id xT)upt = (S x id)up™,

and S and T obey the relations p™ = Sup~ and p~ = Tip™. The existence of such
maps has been proven in [16, 24]; see also [25, Theorem 3.26] for a self-contained
proof. The structure in (3.6) will be essential in order to estimate the off-diagonal
terms in the proof of Lemma 4.7; see in particular the term I3 in that proof.

In most parts of this paper, we will consider a smooth variant of the bounded
logarithmic cost function introduced in [29], namely,

(3.7) cs(2) = log (tan?(z) + 1) ,

and write Ds(p) as an abbreviation of D.,(p) for notational convenience. In the
following, mopt and (opt will always denote the optimal transport plan and Kantorovich
potentials corresponding to this norm. If ds(x,y) is analogously defined, we notice
that ds(z,y) < 67|z — y|, and thus (ypt is a Lipschitz function and by normalizing
Copt (0) = 0 it is bounded by log(§~! + 1). For later reference, we notice that (3.5)
becomes

_l—tanh’(lx—y|) z—y
~ §+tanh(jz —y|) |z —y|

(3.8) Vopt () = Vopi(y)

for dmops-almost all (z, y).

Copyright © by STAM. Unauthorized reproduction of this article is prohibited.



Downloaded 01/26/18 to 131.152.211.48. Redistribution subject to SIAM license or copyright; see http://www.siam.org/journals/ojsa.php

3984 CRIPPA, NOBILI, SEIS, AND SPIRITO

We finally consider the Kantorovich—Rubinstein norm

D(p)i= _inf )//tanh|a: —yldr(z,y)

mell(pt,
on the space of functions with zero average. A control of D(p) by Ds(p) is established
in the following lemma.

LEMMA 3.1. Let p be an average-zero function in L*(R™). Then for any v > 0
and & > 0 it holds that

5
=
RS
S

D(p) < _“pHLl

This is a variant of an estimate first proved in [29]. For the convenience of the
reader, we redo the short proof with the modified distance functions.

Proof. We define K = {(x,y) € R" x R" : ¢s(lx —y|) < 1og%)} and denote by
K¢ its complement. Throughout the proof, 7o, denotes the optimal transport plan
corresponding to Ds(p). On the one hand, we have

//" tanh |z — y| dmopy < éﬂ-opt[K]
K Y

and mopt[K] is bounded by mopi[R™ x R"”] = ||p||r:. On the other hand, by the
boundedness of the hyperbolic tangent, we estimate

Ds(
// Ctanh|x — y| dopt < Topt[ K] < 1og // es(lz — y|) dmopt (2, y) < og

Combining both estimates yields

D, 1)
D(p) < //tanh|ac —y| dmopt (x,y) < 15(p1) + =llellz:
og v O

)

1
¥

>

4. Uniqueness of distributional solutions of the continuity equation. In
this section, we state and prove our first main result, the well-posedness of the Cauchy
problem (1.1) in the sense of distributions introduced in Definition 2.1. To specify
the assumptions on the velocity field, we assume that

(4.1) we LP*((0,T) x R™)

for some p > 1 and that Vu = K * w for some L! function w, which in components
reads

wi; € L' ((0,7); L' (R™))

L
(4.2) Ojuj = ZKfj * wfj for some wl-lj, cees

for any i,5 € {1,...,n}, where the Kfj’s satisfy the hypotheses (K1) to (K5). More-
over we suppose that

(4.3) V-uec LY(0,T); L=(R™)).
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We remark that condition (4.1) substitutes the usual growth condition assumed in
the DiPerna-Lions theory. We also impose that the initial datum is integrable and
bounded, i.e.,

(4.4) po € LN LYR™).

Let us now give a precise result.

THEOREM 4.1. Let u be a velocity field satisfying (4.1), (4.2), and (4.3) and let
the initial datum po be such that (4.4) holds. Then the Cauchy problem (1.1) has a
unique distributional solution p in the class L>((0,T); L>° N L*(R")).

Notice that distributional solutions are well-defined, because

1—1 1
(4.5) luplle S ol " ol L lullzee -

Indeed, using Lemma 2.4 with the measure du(t, z) = x(o,7)(t)|p(t, z)|dL' @ dL™ we
have

p 1-3

lupllLr = llullzru) < EHPHU l[ull Lo oo u) »

which combined with the estimate

e =500 {00 ] ity (. 0) e, 0 o} < ola=lul

gives (4.5). Observe that the right-hand side of (4.5) is finite by the assumptions on
p and u in the statement of Theorem 4.1.

It is worth pointing out that the assumption (4.3) on the divergence of u is used
only to prove existence, but it is not needed for uniqueness.

Under the hypotheses (4.1)—(4.4), (unique) Lagrangian solutions (see Definition
2.4) were constructed in [6]. These solutions solve (1.1) also in the sense of distri-
butions and in the sense of renormalized solutions (see Definition 2.2). The new
contribution of Theorem 4.1 is thus the uniqueness part. Moreover, combining our
result with the ones in [6], we deduce the following corollary.

COROLLARY 4.2. Under the assumptions of Theorem 4.1, the notions of distribu-
tional, Lagrangian, and renormalized solutions are equivalent.

Furthermore, it was shown in [6] that Lagrangian solutions exist and are renor-
malized solutions even under the milder assumption that py € L°. Under the assump-
tion that u is divergence free, the composed functions 3(p) also solve the continuity
equation in the class L°°(L'), and are unique. From Theorem 4.1 we thus infer the
following consequence.

COROLLARY 4.3. Let u be a divergence-free velocity field satisfying (4.1) and (4.2)
and let the initial datum po be in L°. Then there exists a unique renormalized solution
to the Cauchy problem (1.1). Moreover, the notions of Lagrangian and renormalized
solutions are equivalent.

Theorem 4.1 and Corollaries 4.2 and 4.3 contain all statements of Theorem 1.1 of
the introduction.

To simplify the notation in the following, we will simply write p;, ¢, and (; for
p(t,+) Tops(t), and Cops (¢, ), respectively.
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Our proof of Theorem 4.1 combines ideas recently developed in [29] with the
harmonic-analysis techniques from [6]. The main tool is the following “stability”
estimate, whose proof will be postponed to subsection 4.1.

PROPOSITION 4.4. Let p € L*((0,T); L= N LY(R™)) be a nontrivial solution of
the continuity equation (1.1) with zero average. Then there exists for every e > 0 a
finite constant C. > 0 such that for every § > 0 it holds

1
1 (ol \' P
1+ 1 — p.oo
e (55 (||P|L°° Il

The proof of Theorem 4.1 follows directly from Proposition 4.4.

sup Ds(pt) S Ds(po)
0<t<T

+5||pHL1 +Ca||pHLoo(L2).

Proof of Theorem 4.1. The existence of distributional solutions follows immedi-
ately from the construction of Lagrangian solutions in [6, section 7]. In view of the
linearity of the problem, uniqueness holds if the trivial solution is the unique solution
with pg = 0. We argue by contradiction and assume that there is a nontrivial solution
in L>°(L* N L') with zero initial datum. Then Proposition 4.4 yields

1
1 "y
1+10g _ ( ||pHL1 ) HUHL:D,OC
6 \[lpllze
Since, by assumption, u and p are bounded in LP*** and L (L*> N L'), respectively,
we may write

sup Ds(pt) < ellpllze + Cellpll Lo (L2)-

0<t<T

1
sup Ds(py) S Ce [1 + log <E)] +Ce,

0<t<T

where the constant C' depends on ||p||re,||pllz1, and ||u||rr.. We let § > 0 be
arbitrarily small and we fix a € such that

e[1+1log(5)]

0
Tog 0| < 3 uniformly in 6 < 1.

Notice that this is possible because

e[l+1log(5)] (14 |loge|+ |logd])
= <e(2+]1
[log 4| |log 4| se(@+logel)

and the right-hand side converges to 0 as ¢ — 0. Now that € and, in particular, C;
are fixed, we choose § such that
Ce
| log 4

<

N D

)

and obtain that Ds(p;) < 6]logd| uniformly in ¢. Because 6 was arbitrary, the latter
implies that

Ds(pt)

1)
Mogd| —0asd—0

(4.6)

for all times ¢.
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It remains to conclude that (4.6) implies that p; = 0 for all ¢, which contradicts
the hypothesis at the beginning of the proof. In fact, from Lemma 3.1 with v = /8§
it follows that

Ds(pt)
|logd|

D(pi) < Véllpellr +2

Letting § — 0, we find D(p;) = 0 thanks to (4.6), and thus p; = 0 because D is a
norm. This concludes the proof. ad

4.1. Proof of Proposition 4.4. In most parts of the proof, we follow [29].
Starting point is the following rate of change formula for the Kantorovich—Rubinstein
norm Ds(p;), which is valid for distributional solutions to the continuity equation.

LEMMA 4.5. The mapping t — Ds(p;) is absolutely continuous with

(4.7) —D5 (pt) /VQ Jpr dx for a.e. t € (0,7),

where (; is the Kantorovich potential corresponding to Ds(p).

The statement of the lemma was already proved in [29]. Here, we present a
slightly simplified argument for the convenience of the reader.

Proof. We first notice that the definition of distributional solutions, Definition 2.1,
and a standard approximation argument imply that

(4.8) [t pin do= [ wc. ( / >psds) da

for all € C°(R™) and a.e. t € (0,T) and h € R such that ¢t —h € (0,T). Moreover,
because p and up are both in L(L') (cf. (4.5)), it is enough to consider (4.8) for (’s
in Whoo(R™).

We first show that the mapping ¢ — Ds(p;) is absolutely continuous, hence clas-
sically differentiable at a.e. t € (0,7'). By the optimality of (; at time ¢, it holds
that

(4.9) Ds(or) = Dslpe-s) < [ Gl = peos) da

/ /VQ )ps dxds
t—h

for a.e. t € (0,T) and h € R. Analogously, by the optimality of {;_j at time ¢ — h, it
holds that

(4.10) Ds(pr) = Dslpi-n) = [ Gon (pr = pron) do

¢
= / /Vg,h ~u(s,-)ps dxds
t—h

for a.e. t € (0,T) and h € R. Using that ; is Lipschitz with [|[V{;||c < 1/6 for
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a.e. t € (0,T), we can combine (4.9) and (4.10) to the effect that

|Ds(pt) — Ds(ps—n)

,)ps| dxds

for a.e. t € (0,7) and h € R. Using again that up € L*(L') by (4.5), we conclude
that ¢ — Ds(p¢) is absolutely continuous.

We eventually prove the expression (4.7) for the derivative. To this aim, it is
enough to consider again (4.9), divide by h, and let h — 0. By Lebesgue’s differenti-
ation theorem we find

lim Ds(pt) = Ds(pr-n) < /V(t ~u(t,)ps dx

hl0 h
. Ds(pe) ~ Ds(pr1)
lhi?ol 5 (Pt L 5(Pt—h > /Vg‘t ult, Vpy da,
which implies (4.7) at a.e. t. O

In the next step, we integrate the identity from Lemma 4.5 and estimate the
right-hand side with the help of the explicit formulas we found for V{; on spt 7.

LEMMA 4.6. It holds that

|u (t,x) L Y)|
sup D ) < Ds( dm(x,y)dt.
O<t£)T 5(p1) 5(po) / / d+ |5€ - y| t(@9)

A very similar version of this estimate was first derived in [7] by using Lagrangian
coordinates and the primal formulation (3.3). Here, we follow [29] which is based on
the dual formulation (3.4) and (3.5).

Proof. Using the marginal conditions (3.2) for the transport plans, we can rewrite
the estimate from Lemma 4.5 as

EDs(01) // (t.2) - V() — ult.y) - VEu(y) ) dmi(x, ).

This formulation is advantageous because the derivative of (opt is explicitly known on
Spt Topt. Indeed, in view of (3.8), we have

1 —tanh®(Jz —y|) z—y
—D : - .
9 pt //" o+ tanh |!E — y|) |$ — y| (U(t,ZII) U(t,y)) dﬂ-t(xvy)

Thanks to the elementary estimate

_ 2
1 — tanh?(2) < 1

0< 0 +tanh(z) — 0+ 2

for any nonnegative z, the latter becomes

—D6 (pt) // [ult: 5+|3:—y| )ldm(x Y)-

Integration in time, the fact that the initial value is attained weakly, and the fact that
Kantorovich-Rubinstein distances metrize weak convergence (cf. [33, Theorem 7.12]),
imply the statement of the lemma. 0
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At this point, our proof substantially deviates from the one in [29], but exploits
the techniques developed in [6]. We first notice that (2.2) and the decomposition
G = G} + G2 allow for estimating the integrand as
(4.11)

P2 2O i { PRI G140 0) 1 Gt 46200, 4 62000

for a.e. t and every z,y ¢ N, where L"(N;) = 0. Observe that this estimate holds
for a.e. t and m-a.e. (z,y) € R™ x R™, because the marginals of the measure m; are
absolutely continuous w.r.t the Lebesgue measure L.

We will estimate the integrals of the terms on the right-hand side separately. For
the first term we have the following integral bound.

LEMMA 4.7. It holds that

///ml {|utx|+|u(ty)| Gl(t,2) + GL(t, >}dm(%y>dt
<ellpll (1 +1og< (||||5||L1 ) |u|W>) |

provided that p % 0.
Proof. Let us first bound the expression on the left-hand side by the sum I; + I,

where
/ // {|u L) ’Gi(tvfﬂ)} dmi(w,y) dt

of ff {'u O Gatt ) dm(oa)
/ //mm{ L e y)} dmi(z, y) dt

/ // {|u o) Gi(tax)} dry(,y) dt .

Thanks to the marginal condition (3.2), the diagonal terms in I; immediately simplify

to
I, = / /mm{ ;}|p| dzx dt,

because p* + p~ = |p|. We write ¢ = min{|u|/d, G1} for notational convenience. The
difficulty in estimating ¢ in the L' norm comes from the fact that Gl is bounded
only in the weaker space LY>; cf. (2.3). The term § !|u| on the other hand is
controlled even in LP>* (cf. (4.1)), but with a large factor 1. Following the strategy
developed in [6], we combine the controls in the spaces L'*° and LP°° with the
help of the interpolation inequality (2.5). For this, we introduce the finite measure
du(t,x) = x0,1)(t)|p(t, z)|dL @ dL™ on R™!. We then have on the one hand that

(412) el < Gy < Dol G2 s aey < llpllzos,

where in the last inequality we have used (2.3). On the other hand, we have

1 1. .2
(4.13) [l ooy < 5llull ooy < SllANEw lullzooe,

Copyright © by STAM. Unauthorized reproduction of this article is prohibited.



Downloaded 01/26/18 to 131.152.211.48. Redistribution subject to SIAM license or copyright; see http://www.siam.org/journals/ojsa.php

3990 CRIPPA, NOBILI, SEIS, AND SPIRITO

and the expression on the right is finite thanks to (4.1). Combining these two estimates
with the interpolation inequality (2.5) then yields

1
L/ lpllz oy
L =Y Sellpllpe | 14 log < | pp.o .

The estimate of the off-diagonal terms I5 is quite similar. It makes, in addition,
use of the optimal transport maps introduced in (3.6). It holds that

oT
I, = / / {|u &l Gl} “dy dt—l—/ /mln{|u6 | Gl} tdrdt = I$4-13,

where the composition acts in the spatial variable only. The treatment of both terms
I and I} is very similar and it is thus enough to focus on one of them, say I$. We set
¢ = min{|uoS|/6, GL} and define the finite measure du(t, z) = x(0,1)(t)p~ (¢, 2)dL @
dL™ on R"!. The estimate in (4.12) applies without changes with the new choices
of ¢ and p. Also the final estimate in (4.13) remains valid; its derivation, however,
needs a small modification. In fact, similarly as before, we obtain

1
19| poo )y < gHu 0 S| Lpoe(u)-

We now use the relation pt = Sxp~ to the effect that
u({luo S| > A} = (Sppm £ @ £7)({Jul > A}) = (o7 £ @ £7) ({Jul > A}).
From this, the final estimate in (4.13) follows. It remains to argue as for I; to

conclude. 0

The integral estimate of the second term in (4.11) is contained in the following
lemma.

LEMMA 4.8. It holds that

T
| [ (@) + 62w dniam < Collollmn

Proof of Lemma 4.8. In view of the marginal conditions (3.2), we write and esti-
mate

//sz 1 G2(ty) dmy(z,y) = //Gzlpldff:dt<I\pIILoo<L2>|\G sz,

where we used the Cauchy—Schwarz inequality, since p € L*°((0,7); L*(R")) via
interpolation of norms. It remains to apply (2.3). d

To conclude the proof of Proposition 4.4, we substitute (4.11) into the estimate
of Lemma 4.6 and apply Lemmas 4.7 and 4.8.

5. Vanishing viscosity for 2D Euler equation. In this section we are going to
exploit the uniqueness result for the linear equation to prove the second main theorem
of the paper, namely, Theorem 1.2. The Cauchy problem for the two-dimensional
Euler equations in vorticity formulation in (0,7") x R? is the following:

w—+u-Vw=0 in (0,7) x R?,
(5.1) u=kxw in (0,T)x R?,
w|t:0 = Wwo in RZ,
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where we recall that the vorticity w € R and the velocity field v € R? are unknown
and k is the Biot—Savart kernel

1 ot
k() = ——.
@) = 2 e
The initial datum is assumed to satisfy
(5.2) wo € LL (R?) N H,} (R?),

where L! denotes the spaces of compactly supported integrable functions and wg €
Hfoi means that 1wy € H~! for any ¢ € C°. This condition is important in the
following as it provides a local bound on the kinetic energy for the velocity ug. We
recall (see [5]), that if w € L°°((0,7); L*(R?)), the velocity field u = k x w is in the
class of velocity fields considered in section 2. Indeed, the Biot—Savart kernel £ has a

distributional derivative given by

P (e
o) = 5.0 (5 i)

and its Fourier transform B/J\kl is bounded in L*>°(R?).
For any v > 0, the Cauchy problem for the 2D Navier—Stokes equations in vorticity
formulation is given by

O +u” -V’ = vAw” in (0,T) x R?,
(5.3) u’ =k+w” in (0,7) x R?,
WY |t=0 = wf in R?,

where the vorticity w” € R and the velocity field ¥ € R? are unknown. We as-
sume that {w{}, are supported in the same compact set and satisfy the following
hypotheses:

wh € CZ(R?),
(5.4) {wi}, c L*RH N HL(R?)  uniformly,

loc

wh — wo in L'(R?).

We note that given wy € LL(R?) N H;,;}(R?) it is easy to construct (e.g., by convolu-
tion) a sequence {w{}, satisfying (5.4). Finally, we recall (see [22, Theorem 3.2A]),
that given w§ satisfying (5.4) there exists a unique smooth solution (u”,w”) of the
Cauchy problem (5.3). The main goal of this section is to prove that, up to subse-
quences, the limit of the sequence (u”,w") exists and satisfies the Euler equations
(5.1) as a Lagrangian and renormalized solution. For the definitions of Lagrangian
and renormalized solutions we refer to the linear case, i.e., Definitions 2.2 and 2.4
above, which have both to be augmented by the Biot—Savart condition u = k * w.
Notice that JX =1 thanks to the incompressibility condition V - u = 0.

For the convenience of the reader we rewrite the statement of Theorem 1.2 in a
more detailed form.

THEOREM 5.1. Let wo and {w§}, satisfying (5.2) and (5.4). Let (u”,w") be the
unique smooth solution of (5.3). Then, there exists

(u,w) € L™= ((0,T); L, N L>*(R?)) x L™ ((0,T); L'(R?))

loc
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such that, up to subsequences, for any 1 < p < 2

loc

(5.5) u” — u strongly in LP((0,T); LY (R?)),
' w” 5w weakly* in L>=((0,T); LY (R?)).

Moreover, (u,w) satisfies the Euler equations in the sense of Lagrangian and renor-
malized solutions.

In the above theorem the weak* convergence in L>°((0,T); L'(R?)) is intended in
the duality with L'((0,T); L>°(R?)). We divide the proof of Theorem 5.1 into several
lemmas. In the first lemma we prove the compactness result stated in Theorem 5.1.

LEMMA 5.2. Under the hypothesis of Theorem 5.1 there exists

(u,w) € L™ ((0,T); L}, N L>>*(R?)) x L™ ((0,T); L'(R?))

loc

such that the convergences (5.5) hold.

Proof. By the uniform bounds on the initial datum (5.4) and the global existence
of smooth solutions of the 2D Navier—Stokes equations it follows that (see DiPerna
and Majda [14, section 2A]), for any compact @ C R? and some s > 0, the following
uniform bounds hold:

sup sup /|u”|2dx§C(Q), sup sup /|w”|§C,
v te(0,7)JQ v t€(0,T)

{u"}, C Lip ((0,T); H,5(R?)) .

Then, by standard weak compactness arguments (see [14, Theorem 1.1]), there exists
(u,w) € L>=(0,T, L} (R?))x L>=((0,T); M(R?)), where M(R?) is the space of Radon
measures, such that up to a subsequence, not relabeled, the following convergences
hold:

u” — u strongly in LP((0,T); L}, (R?), 1<p<2,

W’ 2w weakly* in L>((0,T); M(R?)).
Moreover, by the weak Hardy—Littlewood—Sobolev inequality (see [18, Lemma 4.5.7])
it holds

(5.6) llu”[| Loo (0,720 (R2)) < cllw” || Loe (0,721 (R2))5

and this implies u € L>((0,T); L%*°(R?)). To prove that w € L>((0,T); L*(R?)),
by the Dunford-Pettis theorem we just need to prove that the sequence {w”}, is
equi-integrable in space. We start by noticing that since the sequence of initial data
{w§}, is strongly convergent in Ll(R?) there exists G : [0,00] — [0, 00] such that
G € CY(R), G(0) =0, G is convex and increasing, and

(5.7) lim Gls) =00 and sup / G(|lwg (x)]) dz < .
v R?2

s—00 8

Then, by a suitable truncation argument, it follows that w” satisfies

(5.8) O|w”| — vA|wY| + u” - V|w”] < 0.
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Multiplying (5.8) by G’(|w”]) and integrating by parts and using the divergence-free
condition we get

4 G(|w”(t,x)|) dz + V/ G (| (t, x)])|V|w”||? dz < 0.
dt R?2 R?2

Using that G is convex, integrating in time, and exploiting (5.7), there exists a con-
stant C' > 0 independent of the viscosity v such that

sup G(lw"(t,z)|) < C.

te(0,T) JR2

In turn this implies that given any ¢ > 0 there exists § = d(¢) such that, for any
measurable set A C R? such that £2(A4) < 6, it holds

(5.9) sup / |w”| dx < e.
te(0,7)J A

In order to conclude that w € L*°((0,7); L'(R?)) we need to prove that {w"}, is
equi-integrable at infinity. We start by noting that by (5.4) there exists a radius
R = R(|lwo||1) such that

(5.10) / |wg| dx = 0.
|

z|>R

Let now 7 and R be such that R < 7 < R/2. Let ¢F € C2°(R?) be the cutoff function
defined as
0 if |z €]0,7],
@) = {1 i |s) € 2, R),
0 if |z| € 2R, 00).

Then,
C

r2’

(511) VRl < S v <
Let 8 € CY(R) N L>°(R) be a convex function, then by (5.3) we have
(5.12) OP(w”) +u” - VB(WY) — vABWY) + v3" (w")|Vw’|? = 0.

By multiplying (5.12) by %, integrating by parts, integrating in time, and using

T

(5.10) we get for all ¢t € (0,7)

613) [ sweltds < [[ W3] [To8] dede v [ 1560)] |AuF dedt

Let M > 0. By a simple approximation argument we can choose 3(s) = [s| A M.
Then, after sending R — oo in (5.13) and using (5.11) we have

1
/ (0’| A M) dz < ;/ | (|| A M) dadt + Tig/ ¥ A M dad.
{lz|>2r}
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A simple manipulation leads to the following inequality, for all ¢ € (0,T)

/ |w”|dx < / |w”| da
{lz|>2r} {lwv|>M}

1
+—//|u”|(|w"|/\M)dxdt+—V2//|w”|/\dedt.
T T

Let us now decompose the kernel k = ky + ko, where k; = kxp, ) € L'(R?) and
k2 = kxB, () € L™ (R?). The decomposition of the kernel induces the decomposition
u” = uy+uf and, by Young’s inequality (for convolution), we have the uniform bounds

{u{}, € L* ((0,T); L'(R?)) , {us}, € L= ((0,T) x R?) .

Using the above decomposition we infer that for all ¢t € (0,T")

v v MT v
|w”| dx < sup |w”|dx + —— sup ||Juf]lz1(r2)
{|z|>2r} t€(0,T) J{|w¥|>M} T te(0,T)

T v v v v
+ = sup ([[usll2me) @]l ®e)) + S llwb o r2)
T te(0,T) r

=)+ )+ (III)+ (IV).
We are now going to estimate all the terms separately: First, we note that for any
t € (0,T) we have that
1
Ez({ZIJ S R2 : |w”(t,a:)| > M} < M”waLl(Rz)

1
< M”WgHLl(R?)

C
< oflwollzrge).-

Let € > 0 and 6 = d(e) given in (5.9), then we can choose M = M (¢), independent of
the time, such that

L2 ({z eR*:|w"(t,z)| > M}) <6 foranyte (0,T).
Then, by (5.9),

€
sup / |w"”|de < =.
te(0,T) J {|w¥|>M} 4

With this choice of M fixed, since we can assume without loss of generality v < 1, we
can infer that there exists r = r(¢) such that

Un<7 (ID<7 (V)<

EENE

Then, we have just proved that for any € > 0 there exists

sup / |w"|dz <e.
te(0,T) J {|z|>2r}

This together with (5.9) implies

= r(e) such that

w” S win L™ ((0,T); L'(R?)) . 0
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In the following lemma we prove a duality formula for the limit (u,w) obtained
in Lemma 5.2.

LEMMA 5.3. Let (u,w) be as in Lemma 5.2. Then, for any x € C2°((0,T) x R?)
there exists ¢1 € L>((0,T); L' N L>°(R?)) solving in the sense of distributions

—0ip1 — V- (ugy) = x in (0,T) x R%,
(514) { L ¢1|t:1T =0 mn R2

with u = k *xw. Moreover, the following duality formula holds:

(5.15) //xwdxdt: /w0¢1|t:0 dx.

Proof. First we prove that u = kxw a.e. in (0,T) x R%. Let n € C°((0,T) x R?),
then

0= lim //(u” — (k*w"))ndxdt = lirr%)//u”n —w”(k *n) dzdt
v—

v—0
= //un—w(k*n)dwdt
= //(u — (k*w))n dxdt,

where the convergences (5.5) have been used together with the bound k * ¢ €
L>((0,T) x R?), which holds because n € C2°((0,T) x R?).

Let x € C°((0,T)xR?) and let ¢ be the unique smooth solution of the following
Cauchy problem

-0 —VvAQPY —V - (uVp¥) = x in (0,T) x R?,
(516) { ¢V|t:T =0 in R2 ,

where {u”}, is the subsequence chosen in Lemma 5.2. Then, by multiplying (5.3) by
¢¥ and integrating by parts we get

(5.17) //w”xdxdt = /w5¢”|t:0 dx.

Since x € C2°((0,T) x R?), by standard energy estimates it follows that

{{cb"}u C L¥((0,7); L N L'(R?)),

(5:18) IV}, € L2(0.T) x R?)

with uniform bounds. It then follows that up to subsequences there exists ¢ €
L>((0,T); L>= N L*(R?)) such that
(5.19) ¢” = ¢y in L™ ((0,T); L° N L' (R?)).
Moreover, by using (5.16) the convergence in (5.19) can be upgraded to
¢” — ¢1 in C ((0,T); L3 (R?)),

where C((0,7T); L. (R?)) is the space of continuous functions with value in L>(R?)
endowed with the weak* topology. Then, by (5.5), (5.17), (5.18), and (5.19) it follows
that ¢; is a distributional solution of the backward transport Cauchy problem (5.14)
and (5.15) holds. O
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Now, we are in position to prove Theorem 5.1.

Proof of Theorem 5.1. Let us consider the Cauchy problem for the following linear
continuity equation,

(5.20) { hw+V - (vw) =0 in (0,7) x R?,

wli=p = wo in R?
with u = kxw. We regularize the velocity field and the initial datum by using classical
mollification. Then, we obtain sequences {us}s and {wo s}s. By the standard Cauchy—

Lipschitz theory we can find a sequence of smooth functions {w?}s uniformly bounded
in L>°((0,7); L'(R?)) such that

Ow’ +V - (usw®) =0 in (0,7) x R?,
wlli—o = wo s in R?.

It is proved in [6] that Lagrangian solutions are stable under smooth approximation.
Therefore, there exists w € C((0,T); L'(R?)) such that

w® = @ in C ((0,T); L*(R?))

and @ is a Lagrangian solution of (5.20) in the sense of Definition 2.4. Note that
this is the first crucial point in this section where we really need to use the fact that
w € L>®((0,7); L*(R?)). Finally, let x € C2°((0,T) x R?) and let ¢° be the unique
smooth solution of the following backward transport Cauchy problem

—04® — V- (usd®) = x in (0,7) x R?,
@O li—r =0 in R?.

Arguing as in Lemma 5.3, we can infer that there exists ¢o € L°°((0,7); L°NL'(R?))
a distributional solution of

— Oy — V- _ . 9
= B e

with v = k * w and

(5.22) // Y@ dadt = / wodz|1—o da.

We need to prove that ¢; = ¢2. By subtracting (5.21) from (5.14) we have that
the difference ¢1 — ¢» is a distributional solution in L>((0,7); L' N L*°(R?)) of the
Cauchy problem

{ O(p1 — p2) + V- (u(¢pr — ¢2)) =0 in (0,7) x R?,
(p1 — P2)|t=7 =0 in R?.

Since the velocity field u satisfies (K1)—(K5) and (5.6), by Theorem 4.1 it follows that
$1 = ¢2 a.e. in (0,T) x R%
We are ready to conclude: Subtracting (5.22) from (5.15) we have that

//X(w — @) dadt =0

and by varying x € C2°((0,T) x R?) we obtain w = @ a.e. in (0,7) x R? and then w
is Lagrangian and renormalized. a
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