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1 Introduction

1.1 Convex integration for the incompressible Euler equations

For more than 250 years, mathematicians study the incompressible Euler equations and
there is still a substantial amount of ongoing work ahead. This set of nonlinear partial
differential equations has been derived by Leonhard Euler and describes the motion of a
velocity field v acting under the force of a pressure p. In this representation, viscosity
effects are neglected. For some given initial data vy : R” — R” satisfying div vg = 0 and
a positive time T > 0, the equations read

O+ div (v®v)+Vp=0 (1.1
diveo =0 (1.2
v(x,0) = vo(x) (1.3

in R" x [0, T]. An extensive literature about classical solutions (v, p) € C'(R™" x [0, T]; R
has been established, for example we refer to [63] and [62] as good references abou
the topic. In two dimensions, global existence and uniqueness of solutions was proved.
However for n = 3, the results mainly restrict to local well-posedness [58] and the blow-up
criterion of Beale, Kato and Majda [7].

For this reason, and also motivated by mathematical physics like the theory of tur-
bulence, one deals with weak solutions. We call v € L2 (R" x (0,7)) a weak solution of
(1.1)-(1.3) if

)
)
)
")
t

/0 /n v O+ (v ® )V drdt + /Rn vo(z)p(2,0) de = 0, (1.4)
/n v(x)Vip(x) dr =0, (1.5)

hold true for each ¢ € C2°(R"™ x [0,7")) with div ¢ = 0 and each ¢ € C°(R").

Scheffer ([70]) and later on Shnirelman ([72]) were the first one observing the main
drawback of weak solutions, namely its nonuniqueness. In particular, they could show
the existence of nontrivial weak solutions to (1.1)-(1.3) with vy = 0, which have compact
support in space und time. Clearly, such a solution does physically make no sense, since
it violates the conservation of energy. Another striking result was given by Shnirelman in
[73], where he constructed energy decreasing weak solutions, which belong to the energy
space L>(0,00; L*(R?)). In [31], De Lellis and Szekelyhidi deduced the same results
using the very different concept of convex integration. Furthermore the results could be
recovered in any dimension and with bounded velocity and pressure.

The method of convex integration is based on Gromov’s h-principle ([50]), which origi-
nally deals with nonuniqueness phenomena in differential geometry. A famous example is
the celebrated Nash-Kuiper theorem, which shows a high flexibility of isometric emmbed-
dings of the sphere S? into R? ([66], [55]). The proof relies on an iteration scheme, which
in each step adds oscillations of high frequency on top of a suitable subsolution. More-
over, these oscillations are chosen to be one-dimensional in order to integrate them and
thus leading to the name convex integration. Gromov generalized this technique to prove
the h-principle in a wide class of geometric problems.
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Surprisingly, it turned out that these ideas also apply to various problems in fluid
dynamics. In [65], Miiller and Sverak used the convex integration method combined with
the general framework of Tartar to generate Lipschitz solutions of differential inclusions.
The approach of Tartar addresses linear partial differential systems, which are coupled
with nonlinear constraints. The essential part investigates plane-wave solutions in the
phase space. I will explain this method in further details in Section 2.1. There exist
many other approaches in the literature for the implementation of convex integration,
such as in [27] or [53], [54], where Baire category arguments are used.

An application to nonlinear PDE was firstly given in [31] by De Lellis and Székelyhidi
for the incompressible Euler equations. Following Tartar’s framework, one starts to
rewrite (1.1)-(1.3) as a system of linear PDE together with a nonlinear constraint. Mo-
tivated by the concept of Reynolds stress from the theory of turbulence, the notion of
a subsolution for the incompressible Euler equations has been introduced, see also [32],
[34], [78], [80]. Roughly speaking, we define a subsolution as a triple (v,%,q) satisfying

05 + div @ + Vg = 0 (1.6)
div o =0 (1.7)
T -—u<e-ld, (1.8)

where the energy density € > 0 is a given function. In case of equality in (1.8), the
velocity T is a weak solution of (1.1)-(1.2). Given a strict subsolution, that is, with strict
inequality in (1.8), one can follow the idea of the proof of the Nash-Kuiper theorem
and deduce the existence of infinitely many weak solutions (v, p) to (1.1)-(1.2) satisfying
$|v* = € for a.e. (x,t). This Subsolution Criterion of De Lellis and Szekelyhidi (see
Theorem 2.11) leads to many interesting conclusions, such as an improvement of the
results of Scheffer and Shnirelman (Theorem 2.13) or an global existence statement for
weak solutions (Theorem 2.14). These topics will be discussed in more detail in Section
2.2. Beyond the incompressible Euler equations, the convex integration method also
applies to a broad range of different nonlinear PDE, for example active scalar equations
[74] or the compressible Euler equations [19], [18], [20].
Clearly, each classical C! solution of (1.1)-(1.3) satisfies

1 1
§8t]v|2 + div (v (§|v|2 +p)> =0, (1.9)

which can be checked by a straighforward calculation. This equation expresses the con-
servation of energy in the local form. An integration in space yields the global version

d/ [o(z. 0, _ o (1.10)

dt Jgn 2
In the following we define the energy by

E@t) = /R2 %|v(m,t)|2dx.

In accordance with energy inequalities for weak (Leray) solutions of the Navier-Stokes
equations, in the vanishing viscosity limit we conclude several forms of energy inequalities
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for (1.1)-(1.3). Thus, a weak solution v of (1.1)-(1.3) satisfies the weak energy inequality
if
E(t) < E(0) for all t > 0. (1.11)
and the strong energy inequality if
E(t) < E(s) forallt > s > 0. (1.12)

In situations, where F(t) is not finite, it is more appropriate to use the local form, which
was introduced by Duchon and Robert in [43]. Let v € L} (R") be a weak solution of

loc

(1.1)-(1.3). Then, v satisfies the local energy inequality, provided that

1 1
§8t|fu\2—|—div (v (§\v\2+p)) <0 (1.13)

3
loc

holds distributionally. Here, we require v € L
pressure

(R™), since then the equation for the

Ap = div div (v ® v) (1.14)
implies p € Ll%OC(R") thanks to Calderon-Zygmund estimates. This yields pv € L], (R"),
so that (1.13) is well-defined. Moreover, we say that v satisfies the (local) energy equality,
if equality holds in (1.13) respectively (1.11).

A major consequence of the convex integration method is the nonuniqueness of weak
solutions for (1.1)-(1.3) and the appearance of nonphysical solutions. In particular, it is
possible to achieve full control on the energy, in the sense that for any positive continuous
function e : [0,00) — R, there exist weak solutions (v,p) of (1.1)-(1.2) such that the
corresponding energy F(t) equals to e, see [31], [32]. This demonstrates a very wild
behaviour of weak solutions. In this context, an interesting problem is the construction
of Hélder continuous weak solutions v € C%? # > 0 via convex integration and the related
conjecture of Onsager. The claim is that for each 6 > %, weak solutions conserve the
energy, whereas for 0 < 0 < %, there exist weak solutions for which the conservation of
energy is not valid. Recently, this conjecture could be fully resolved in three dimensions,
see [13], [30], [51].

To single out physically relevant solutions, a possible selection criteria is admissibility.
We say that a weak solution is admissible, if (1.11) holds. In [59], p.153ff, Lions proposed
another notion of a solution, so called dissipative solutions with the aim to obtain a form
of weak-strong uniqueness in the following sense. Suppose that v € C([0,T]; L*(R")) is a
solution of (1.1)-(1.3) such that (Vv+VoT) € LY([0,T]; L°(R™)). Then, each dissipative
solution of (1.1)-(1.3) equals to v on R™ x [0, T].

In fact, each admissible weak solution is a dissipative solution. Hence, despite the
high flexibility of weak solutions, the condition of admissibility singles out the classical
solution as long as it exists. This statement can even be refined to the weaker notion of
admissible measure-valued solutions, see [12] and also [84].

Thus, admissibility serves as a useful selection principle, as it captures the classical
solution and leads to uniqueness. Nevertheless, in the case that no classical solution
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exists, this statement fails. There exists a delicate class of velocity fields, so called wild
initial data, which admit infinitely many admissible weak solutions. Obviously, such
initial data can not be regular due to classical local existence of strong solutions and the
weak-strong uniqueness. In [81], it was shown that the set of wild initial data is dense
in the space of divergence-free L? vector fields, we also refer to Theorem 2.17 in Section
2.2. Recent results about density of Holder continuous wild initial data can be found in
[29], [30].

1.2 Vortex Sheet initial data

Appropriate candidates for wild initial data are vortex sheets. This type of velocities has
a large importance in physics as it represents a well-established model for fluid interfaces,
mixing layers or flows past an obstacle. In this thesis I will study the 2D case, although
there are also some results in three dimensions available, see for example [15]. By a vortex
sheet we mean a divergence-free velocity field vy € L? (R?) with corresponding vorticity
wop = curl vy being a finite Radon measure concentrated on a curve I' C R?. Hence, vy
describes the motion of a fluid, which moves with different tangential velocities along
some interface I'. Due to incompressibility, the normal component of vy is continuous
in the whole R?, whereas the tangential component has a jump across I'. In the two
domains, which are separated by I', the flow is incompressible and irrotational.

Given some vortex sheet vy, there are two different perspectives to describe the evo-
lution of vy in time ([60],[85]). In the implicit approach we understand the interface as a
solution of a PDE, in our case of the incompressible Euler equations, which carries the
interface with it. Roughly speaking, we try to determine a (unique) weak solution of
(1.1)-(1.3) with vortex sheet initial data vg. In [35], Delort showed the remarkable result
that for each initial vorticity wy € Hy,!(R?) of distinguished sign there exists a global
weak solution. Later on, this result could be slightly improved to the case of mirror-
symmetric flows in [61]. However, neither we know if these solutions are unique, nor
we have any information about their structure, i.e. whether the vortex sheet structure
remains for positive times.

The explicit approach characterizes the propagation of the interface via a time-
dependent parametrization. In particular, we suppose that the initial vortex sheet re-
mains a vortex sheet also for later times. To be more precise, let the interface I'(t) given
as the graph of a function xzo = z(x1,t) and let y(z1,t) be the vorticity density given on
this curve. Thus, the vorticity distribution is given by

w(wy, xe, t)dridry = y(21,1)0 (20 — 2(21,1)).

From the Biot-Savart law we deduce for the corresponding velocity outside of the sheet
xo # z(x1, 1)

U(xlv T2, t)

1 / (—xo + 2z(2), 21 — 2))
R

=5 e z(x’l))ZV(xll)dxll (1.15)

Especially, this velocity attains a discontinuity on I', therefore it is convenient to define the
velocity on the sheet I' as the average of the upper and lower limit. The Euler equations
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propose that the sheet is advected by the velocity generated by itself. Together with
conservation of the vorticity along particle paths, we accomplish the evolution equations
for the vortex sheet

Orz(x1,t) + v1 (21, 2(21, 1), 1) 0pz(21, 1) = va(1, 2(21, 1), 1), (1.16)
Oy(1,t) 4 Opy (V(21, t)v1 (21, 2(21, 1), 1)) = 0. (1.17)

We refer to [63], p.191ff for a rigorous justification of the equivalence of weak solu-
tions to (1.1)-(1.3) and solutions of (1.16)-(1.17). It is customary to take a Lagrangian
parametrization of the sheet in terms of the circulation parameter «. This choice leads
to the Birkhoff-Rott equation in complex variables

1 1

Here, Z denotes the complex conjugate of z. Good derivations can also be found in [85],
6] or [62], p.359ff. We want to emphasize that the kernel in (1.18) is of degree —1, which
leads to an ill-posed behaviour of the Birkhoff-Rott equation. The best available result
one can expect is local well-posedness. Indeed, in [76] the authors used a version of the
Cauchy-Kovalevskaya theorem to prove that for analytic initial data, (1.18) has a unique
solution for short times. There are only some special examples of initial data close to the
flat vortex sheet, for which global existence is known, see [41].

Additionally, in this paper Duchon and Robert showed the existence of a solution
being initially analytic and which attains a singularity after finite time. Another example
for such a breakdown of regularity has been established by Caflisch and Orellana in [14].
This ill-posed behaviour stems from the Kelvin-Helmholtz instability, a phenomenon,
which was described for the first time by Helmholtz in 1868 and Kelvin in 1871. A
mathematical explanation is given by the observation that solving the linearized equation
of (1.18) for a small perturbation of the stationary flat solution z(«,t) = « yields a
solution with Fourier modes that grow exponentially in time, see [62], [63], p.200ff and
[40], p.45ff. From the perspective of numerical experiments, this singularity appears in
the tendency of the interface to roll up in spirals.

An interesting problem is the investigation of a regularity threshold for solutions
of (1.18), which implies analyticity. The subtle examples from [41] and [14] show ill-
posedness of the Birkhoff-Rott equation in C**(R) for o > 0 and in H"(R) for n > 2.
On the contrary, in [85], Wu verified well-posedness in H. _(R"). A way to overcome the
bad behaviour of solutions beyond the formation of singularity is to define weak solutions
for the Birkhoff-Rott equations. See for example [60], where the authors address the
question of equivalence of such solutions with weak solutions to the Euler equations.

The simplest example is the flat vortex sheet, which is the periodic extension of

vo(x) = {61’ n € (=, 0). (1.19)

—ey, x, € (0,7)

It turned out that this is indeed a wild initial data (see Theorem 2.15). In [77], Székelyhidi
constructed a subsolution by a special ansatz, which reduces (1.6) to Burger’s equation.
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This subsolution is strict inside a zone around the sheet, which grows linearly in time.
This resembles to the propagation of the singularity in the Kelvin Helmholtz instability
and indicates that this instability is responsible for the wild behaviour. Because of the
special symmetry, a similar construction is also possible for a rotational initial data ([5]).
However, the initial data considered there is not curl-free outside of the interface and
therefore not a vortex sheet. In Section 4.2 we give an extension of this result to a
rotational vortex sheet initial data (Theorem 4.7).

Beyond these two examples, there are no other wild initial data known, such as more
general vortex sheets, where the initial sheet is given by an arbitrary curve I'. The goal
of this thesis is to construct wild initial data attaining such a structure. We will mainly
distinct the following situations.

1. In the first case, I' can be expressed as the graph of a smooth function z : R — R.
This setting can be considered analogously on the periodic torus T? for each smooth
z:10,1] — [0,1] with z(0) = 2(1).

2. Secondly, we investigate the case that I' is a closed and smooth curve in R2.

After we recall in Section 2.2 how to apply the convex integration method to the incom-
pressible Euler equations, it remains to find a strict subsolution (v, u,q) together with a
suitable energy density €. As for the flat case, it will be essential to incorporate a growing
zone U around the sheet, in which the subsolution is strict. Thanks to the subsolution
criterion, we get infinitely many weak solutions in U, which emphasizes the idea that
the turbulent behaviour is caused by the Kelvin-Helmholtz instability. This will give us
not only an existence result for admissible weak solutions, but also captures information
about the structure of these solutions as opposed to the existence result of Delort.

For this reason we start to characterize stationary vortex sheet solutions to (1.1)-(1.3)
along curves I' C R? in Section 4.1. Such a result is only available if I' is conformal, that
is, if there exists a holomorphic function f in a neighbourhood of I" such that f(I') C R.
Unfortunately, there seems to be no easy criterion for a curve to be conformal which
is why we merely restrict to give a few concrete examples. For the construction of a
subsolution, it will be substantial to introduce coordinates adapted to the geometry of
the curve I'. This is done in Section 4.2. The explicit construction of the subsolution
and the main theorem follow in Section 4.3. We infer that a suitable class of vortex sheet
initial data is wild.

Theorem 1.1. Let vy be a regular vortex sheet flow. Then there exists a time 7" > 0
and some Ay > 0 such that for all A < Ay and 0 < ¢ < T there exist infinitely many
weak solutions (v,p) of (1.1)-(1.3), which satisfy the local energy inequality (1.13). In
particular, each regular vortex sheet flow vy is a wild initial data.

Regular vortex sheets have to be concentrated on smooth conformal curves and ad-
ditionally have to satisfy suitable decay estimates at infinity, see Section 4.3 for the
precise definition. Especially, these initial data include vortex sheets where the interface
I' coincides with ellipses.

The major step in the construction of the subsolution is to use a piecewise constant
velocity . As opposed to a continuous subsolution inside the zone U, this has the major
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advantage to achieve strict inequality in (1.8) up to the boundary OU. The idea to use
piecewise constant subsolutions (so called fan subsolutions) was already introduced in
[18] for the compressible Euler equations in case of a flat interface. Since a piecewise
constant subsolution is in general too restrictive, we merely choose one component of the
subsolution to be piecewise constant, which leaves more freedom in choosing w, g.

Moreover, note that the construction of a strict subsolution in [77] is only valid on
the torus T2. In order to obtain an analogous statement in R?, we have to work with
admissibility in the sense of (1.13), as we did in Theorem 1.1. As a consequence, we
slightly refine Theorem 2.15 and Theorem 2.16, since we establish the same result with
admissibility in the local sense of (1.13).

Another main result of this thesis is devoted to the approximation of smooth subsolu-
tions in Section 5. The motivation for this was to extend Theorem 2.15 for the flat vortex
sheet to R2, that is, to conclude the existence of infinitely many weak solutions satis-
fying the local energy inequality. Observe that (1.13) reads in terms of the underlying
subsolution

e +v-Vg<0 (1.20)

in the sense of distributions. This inequality becomes clearly easier in the case of a
constant pressure g. Thus, we propose that the local energy inequality can be established
by approximating smooth subsolutions with piecewise constant ones and then to deduce
(1.20) by an appropriate limit process.

The main Theorem can be stated as

Theorem 1.2. Let 2 C R*x (0,7) be an open and bounded set and Q; simply connected
for all t > 0. Moreover, suppose that (v, u,q) : Q — R? x S§** x R is a subsolution inside
Q such that (v,u,q) € C*(Q) N C%Q). Then (v,u,q) can be approximated in L=(Q) by
continuous and piecewise constant subsolutions (v, a, §).

There are two main ingredients for the proof. At first, we use the fact from [31]
that subsolutions of the incompressible Euler equations can be presented in terms of a
potential. Afterwards, we approximate this potential by a piecewise affine C'! map in the
spirit of Lemma 3.3 in [53].

However, it is not clear how to implement a limit process which proves (1.20). The
problem is that in Theorem 1.2, we merely have an approximation in the L°-norm
whereas in (1.20) the term Vg appears. Nevertheless, we think that Theorem 1.2 is a
novelty, which may have useful applications in other problems. Furthermore, note that
Theorem 1.1 already accomplishes the original goal, that is, to produce infinitely many
weak solutions satisfying (1.13).

1.3 The IPM equations

Apart from the incompressible Euler equations, the second system of equations we want
to investigate in greater detail are the incompressible porous media (IPM) equations
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given by
Op +div (pu) =0 (1.21)
divu =20 (1.22)
w+Vp=—(0,p) (1.23)
p(,0) = polx) (1.24)

in R? x [0,7]. These equations model the dynamics of an incompressible fluid in a
homogeneous and isotropic porous media. Although in physical applications one has to
take boundary conditions into account (see for example [3]), we neglect these here for
simplicity and consider the equations in R%. Note that the role of the velocity in the
Euler equations is now filled by the density. Thus, instead of a vector-valued evolution
equation, we are in the scalar case, which slightly lightens our calculations.

We essentially address with special initial value problems for (1.21)-(1.24), namely
with initial densities of the form

T x> 2(x
p(](xl,xQ) _ p_ 2 0( 1) (125)
P, xo < zp(x1)

where pT, p~ € RT are constants and 2z : R — R is a function. This can be viewed as an
analogous version of vortex sheet initial data for the incompressible Euler equations. By
[':={(s,20(s)) : s € R} we denote the graph of z;. We distinct the following cases: If
pT > p~, which means that the heavier fluid is on top, we speak of the unstable regime.
The case pt < p~ is called the stable regime. Taking the curl of (1.23), we can eliminate
the pressure and obtain curl v = —0,,p. This motivates the definition of weak solutions
in the following form.

Let po € L(R?) and T' > 0. We call (p,u) € L>°(R? x [0,T)) a weak solution of
(1.21)-(1.24) with initial data pg if

T
| [ o0+ edoit = [ otw0miz)ds Vo e C2(0.1) xR
0 R2 R2
/ w-Vede =0 Vo e C=(R?)
R2
/ (u+(0,p)) - Vigdr =0 Vo € C=(R).
RQ

Since for given p(x,t) at a fixed time ¢, u is the solution of an elliptic problem by
the Biot-Savart law, the equations (1.21)-(1.23) describe the evolution of the density in
time. Assuming that p(z,t) remains in the form (1.25) for positive times, we end up in
a free boundary problem for the evolution of the sheet, which is commonly known as the
Muskat problem. This equation corresponds to the Birkhoff-Rott equation in case of the
Euler equations. If the sheet can be presented as a graph like above, the equation for the
sheet z(s,t) is given by

= —pi — p+ h ARG — Os% i _g
Dix(s.t) = O /_Oo(as (5:0) = 060 g e (120
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see for example [25]. The same equation emerges for the description of the flow between
closely spaced parallel sheets of glass, a so called Hele-Shaw cell. This can be taken as
a simplified experimental model for the flow in a porous medium. The behaviour of the
solution depends strongly on the sign of p~ — p™. In the stable case, (1.26) is locally
well-posed in H3(R), see [25] or [22] for an improved regularity. This is opposed to the
more delicate unstable regime, which is ill-posed in H*(R) ([25]). In the flat case, where
(1.25) is also a stationary solution, this can be verified by a linear stability analysis, which
shows that initial disturbances grow exponentially in time. In particular, in the unstable
case, there are no general existence results for (1.26) known.

Thus, it seems not suitable to study (1.21)-(1.24) in terms of a free boundary problem,
at least in the unstable regime. In [67], Otto used a relaxational approach in the spirit
of variational problems to reformulate the equations as a scalar conservation law. He
proved existence of a unique entropy solution in the case of the flat initial data zp = 0. In
particular, this solution incorporates a growing zone around the sheet, in which a mixing
behaviour can be observed. This coincides with the expected physical behaviour in the
unstable case.

By means of this perspective, we call a weak solution admissible, if p € [p7, pT]
(respectively p € [p™, p~] in the stable case). If we do not say anything else, from now
on we assume without loss of generality p* = %1, see also Lemma 2.18 in Section 2.3.

The first observation of non-uniqueness of weak solutions was made in [24]. Since
the constructed weak solutions start with pg = 0 at time ¢ = 0 and furthermore satisfy
|p| = 1 almost everywhere for times ¢ > 0, they are not admissible.

Later on, Székelyhidi was able to establish the existence of infinitely many admissible
weak solutions of (1.21)-(1.24) in the unstable regime with flat initial data by the convex
integration method (see [79]). In Section 2.3 we give a detailed analysis for the application
of the convex integration technique to the IPM equations. This includes the definition
of a subsolution for the IPM equations. We deduce an analogous result (Theorem 2.23)
to the subsolution criterion and hence, as for the Euler equations, we will henceforth
concentrate on the construction of subsolutions. Surprisingly, the weak solutions from
[79] show the same behaviour of a mixing zone ;. like the solution from Otto. In
fact, the construction of the subsolution substantially based on a reduction to Burger’s
equation and this served as the original motivation to obtain an analogous result for the
flat vortex sheet in case of the Euler equations in [77].

Recently, this result was generalized to arbitrary initial curves 2, by Castro, Cordoba
and Faraco, see [17]. The main theorem states that for each z; € H°(R) there exist
infinitely many admissible weak solutions to (1.21)-(1.24) with initial data (1.25) in the
unstable case. In Section 2.3 we shortly demonstrate the major idea for the construction
of the subsolution. Again, we can observe a mixing zone €1, in the sense of the previous
result for the flat interface. In particular, the method of convex integration implies that
these weak solutions satisfy |p(x,t)| = 1 a.e., which means that the values of the density
do not change in time. Hence, these weak solutions are admissible. Furthermore, inside
of each ball B C (,, the density takes both values +1. Because of this, these weak
solutions are called mixing solutions.

In Section 3, I would like to propose an alternative proof of the result from [17].
The crucial point for the construction of the subsolution is the choice of a piecewise
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constant density. By means of the close analogies between the IPM and Euler equations
we mentioned so far, this provides a basis for an analogous procedure in case of the
incompressible Euler equations and consequently lead to Theorem 1.1.

Additionally, instead of solving a nonlinear equation for the interface z(s, t) as in [17],
it will be sufficient to choose the ansatz

“(s,1) = z0(5) + a(s)t + b(s)%t?

Eventually, we obtain a slightly different regularity for the initial curve z.

Theorem 1.3.

Let 20(s) = Bs + Zo(s) with Zp € WH(R) N C**(R) for some 0 < o < 1 and 3 € R.

(i) In the unstable regime and for each § € R, there exists T > 0, such that for short
times 0 < t < T, there exist infinitely many admissible weak solutions to (1.21)-(1.24).
(ii) In the stable regime, suppose that 0 < ||0sZo||L®) < y/1 4+ 2 —1. Then there exists
T > 0, such that for short times 0 < ¢t < T, there exist infinitely many admissible weak
solutions to (1.21)-(1.24).

The second statement shows such a wild behaviour even in the stable case, unless the
initial curve is horizontal. This somewhat surprising result was already noted in [17].

As opposed to the results of [79] and [17] for the unstable regime, where the propa-
gation speed of the mixing zone (,;x is in the range ¢ € (0,2), here the velocity merely
satisfies ¢ € (0,1). However, this is valid only for the simplest possible choice of a piece-
wise constant density. Imposing a piecewise constant approximation p,, of the continuous
density in [17], the velocity indeed attains values arbitrarily close to 2 in the limit n — co.
Nevertheless, the time of existence T' goes to zero as we reach the maximal speed ¢ = 2,
just like in [17]. This seems to indicate that there exist no weak solutions with the max-
imal propagation speed 2. On the contrary, in [79], we have a positive time of existence
T > 1 for all c € (0,2).

We will prove Theorem 1.3 in Section 3. We start to show how the ansatz of a piecewise
constant density leads to a subsolution for (1.21)-(1.24) and thus proves Theorem 1.3.
This will be done in Section 3.1, see Theorem 3.1. Afterwards, in Section 3.2, we study
some well-known facts about the velocity, especially we give a detailed representation
of u for piecewise constant densities in Theorem 3.8. Section 3.3 is devoted to the
construction of the interface z(s,t) by a power series ansatz and leads to Theorem 3.16,
where we demonstrate a first rough existence result for curves z, € Wo!(R) N C>*(R).
In Section 3.4, we improve the necessary regularity of the initial curve to zo € W*(R) N
C**(R), which bases on the special structure of the operators Tr(G) similar to the Hilbert
transform (Theorem 3.19). Finally we refine these results to more general piecewise
constant densities in Section 3.5 and infer Theorem 3.22 therein.

1.4 Notations

Here, we want to introduce some notations we will use in the thesis. By R™ we denote the
standard n-dimensional euclidean space with unit vectors e;,7 = 1,...,n and coordinates
x1,...,T,. Since we often work in the 2-dimensional case, we also write coordinates in
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the form (z,y). Especially, we impose so called flow coordinates (Z, ) in Section 4.2. If
r = (z1,79) € R?is a vector, we write the perturbed vector as 2 := (—xy, 71). Moreover,
for a,b € R™ we introduce the notation

albl Ce CLnbl
a®b=
arb, ... apnb,

The n-dimensional periodic torus is denoted by T".

We propose the usual notations of C*(R™) for the k-times continuously differentiable
functions and C**(R"), o € (0,1) for functions with Holder continuous k-th derivative.
The corresponding Holder seminorm of some function f € C%*(R") is given by

THY |7~J - y|a
For partial derivatives of a scalar function f : R™ — R we take the equivalent represen-

tations 0,,f = 0;f = f., and for higher derivatives we also use the notation D*f. In
Section 4.3 we will also use the notation

k
1 ey = D 1D fll e,
j=0

meaning that we sum the L*-norm of all derivatives with respect to flow coordinates up
to order k. Moreover, by L{LP we denote the space L%([0,T]; L*(R™)).

By supp(f) we mean the support of the function f. We say that f is of o(1), if
lim; o f(t) = 0. In Section 3.4, we also have to work with the Hilbert transform of a
function f € LP(R"), denoted by H(f). In addition, we often have to consider functions
with a singularity, for example in 0. Then we define the principal value integral by

PV [ f(x)dx :=lim f(z)dz.
R €20 Jrn\ B (0)
The space of m x n matrices is written as M"™*", the space of traceless n x n matrices
as M[;™" and the space of symmetric, traceless n x n matrices as S;™".
The convex hull of a set K is denoted by K. Furthermore we define the characteristic

function of K by
(z) 1 ,2e K
x) = .
XK 0 zdK

When we consider the incompressible Euler equations, we usually denote weak solu-
tions by (v,p) and the vorticity by w := curl v = 0,,v3 — 0,,v1. To make the difference
clearer, we will use a bar for subsolutions, that is, we write (,u,q). On the contrary, for
the IPM equations we denote the velocity component by w.

When dealing with vortex sheet flows respectively densities of Muskat type, by I' C R2,
we usually denote a smooth curve. We often assume that [" can be presented as the graph
of a function z : R — R. The corresponding normal vector on I' is denoted by n. Finally,
when integrating a function f over a set containing I', we have to address the jump of f
across I', denoted by [f].
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2 The Convex Integration method

As already mentioned, the technique of convex integration origins in the h-principle of
Gromov ([50]), for which the Nash-Kuiper theorem is a typical example. It displays a
paradox behaviour concerning isometric embeddings of the sphere S? into R3. In [66],
[55] the authors established the existence of infinitely many isometric embeddings of class
C', which can wrinkle S? into arbitrarily small regions. In contrast to this flexibility, we
have rigidity in the class C?, since the only C? isometric embedding of S? into R? is the
standard embedding modulo rigid motion. Our purpose is to isolate the key idea of the
Nash-Kuiper theorem and transfer it into a more general context. In combination with
the Tartar framework, this yields a powerful machinery producing a large set of solutions.
Afterwards we investigate an application to the special cases of the incompressible Euler
and IPM equations.

2.1 The Tartar framework

In this section we want to explain the method of convex integration in terms of the Tartar
framework. For this, we mainly rely on the derivation of [78]. In addition, we refer to
(53], [65], [54], [32] or [34] for good presentations.

At first we derive a general method which produces strongly convergent sequences
from weakly convergent ones. Let {2 C R" be an open and bounded set. We start with
the following lemma about mollifications in LP((2).

Lemma 2.1.
Let n € C(R™).If up — w in LP(2) for some p < oo, then

nxu —n*xu in LP(Q).

Proof. Write fi, := n*u;, and f := 1 * u which are well defined by setting uxy = u = 0
outside €2. Let z € R". We have

[ e =)y < Inliig) < o
Q

so the function y + n(z — y) is in L' (Q). We infer

mmz/w%mm@@ﬁﬁ>nuﬂM@@=ﬂm

which means that f; converges pointwise to f. In particular, we see that |fy — f|?
converges pointwise to zero. Note that for each x € R", k € N

p

| fr(2) " = /?7(1' —y)ur(y)dy| < |nlfyllukll; = C < o0

n

Thus, for any x € R", kK € N
[fe(@) = f(@)]" < Cillfe(@) P + | f(2)]") < CL(C + [ f(2)]) =: g(x)
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and obviously, g € L'(Q), since f € LP(Q). Lebesgues convergence theorem finishs the
proof. O]

Let us shortly repeat some notions and standard results of Baire category theory.
Assume Y is a complete metric space. We say that £ C Y is nowhere dense if F has
empty interior. By a set of first category, we mean a countable union of nowhere dense
sets. If a set is not of first category then we say it is of second category. Furthermore,
the complement of a set of first category is called a residual set.

Theorem 2.2 (Baire’s theorem).
(i) Let Y be a complete metric space and (Vj)x a sequence of open and dense sets in Y.

(e}
Then () Vi is dense in Y.
k=1
(ii) Equivalently, each complete metric space Y is of second category.

Definition 2.3.
Let Y be a metric space. We say a function J : Y — R is of class Baire 1 if it can be

represented as a pointwise limit of continuous functions, that is, if there exist functions
J, € C(Y) such that J,(u) = J(u) asn — oo for all u € Y.

Thanks to Baire’s theorem we deduce

Proposition 2.4. Let Y be a complete metric space and J : Y — R a Baire 1 function.
Then the set of continuity points of J is dense in Y.

Proof. Define
1
E,;. = Y |J; —J; < —5.
’ ﬂ{ue ) = ] < 1}

Let n,k and ¢, > k be given. Since J; and J; are continuous, it is obvious to see that
{ueY :|Ji(u) — Jj(u)| < 1} is closed. Thus, E, is closed for each n, k. Let u € Y

1—00

and n € N. Since J;(u) — J(u), J;(u) is a cauchy sequence. Hence, there exists k € N
such that u € £, ;. We deduce

Y:GEnd Vn € N.

k=1

Now define the open set

oo

Vo = U int(E, k),

k=1

To verify that V), is dense, let B C Y be an open set. Then E is closed and thus a
complete metric space. From Theorem 2.2, (ii) we conclude that B is of second category.

Now we write B = |J (E, N B).
k=1

If we suppose that int(£, N B) = () for each k, then we immediately see that B
is a set of first category, a contradiction. Therefore we find some £ € N such that
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int(E, ;N B) # 0 or (intE, ;N B) # (). But from this we infer BNV, # (), so V,, is dense.
Moreover, Theorem 2.2 tells us that

S = Fjvn

is a dense set. If we show that S consists of continuity points of .J, we are finished. Let
u € S and € > 0. Choose n € N such that % < . Then u € V,, and by definition of V,
we find £ € N and 6 > 0 such that Bs(u) C E, . Thus for all v € Bs(u) and i,j > k we
get

€

3

Letting ¢ — oo, we achieve for all v € Bs(u) and j > k

T@) = J(0)] < <.

Because .J, is continuous, we additionally find a 6 > 0 such that |J(u) — Ji(v)| < 5 for
all v € Bj(u). Defining &, := min(é, ), we have

[J(u) = J ()| <[ (u) = Je(w)] + |Jr(u) = Je(0)| + |Jp(v) = J(v)| <&

for all v € By, (u), so u is a continuity point of .J. O

i)~ ()] < - <

Let Xo C L*(2) be a bounded subset. By X we denote the closure of X, with respect
to the weak L? topology. Since X C L*() is bounded, the weak topology on X is

metrizable. Hence, X is a compact metric space. Consider the functional J : X — R
defined by

J(u) = [ |u(x)|*ds.
[

We see that J is not continuous, since u; — u does not imply J(uy) — J(u). However,
we can approximate J pointwise by continuous maps.

Let p € C°(R") be a standard mollifier kernel, that is, p > 0 and [ p(z)dz = 1 and
R
define p.(z) = €"p(2). For € > 0 set

Mw:/wﬂwmwx

Then, if uy LN u, we conclude J.(ug) — Jo(u) as k — oo from Lemma 2.1. Thanks to

this, J. is continuous on X. Furthermore we have J.(u) =0 (u) for each u € X. This
means that J is a Baire 1 function and Proposition 2.4 yields that

S :={u € X :uis a continuity point of J}
is dense in X. Observe that if u € S, then

. L? L?
Vu, € X with up, — v we have wu, — u.

By means of this property, we call S the set of stable elements of X, meaning that these
can not be weakly perturbed.
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Proposition 2.5. Let X be a bounded subset of L?(2), denote by X its weak closure
and let I : X — R be a continuous functional with respect to the strong topology.
Moreover assume

k—o0

Yu e Xo I(up)e € Xo with wup — u in L*(Q), I(uy) — 0.
Then S C {u € X : I(u) =0} and so {u € X : I(u) = 0} is dense.

Proof. Let w € S. Then u € X = Yow’L and thus we can find a sequence (ug)r C Xo

2
such that wuy L 4. Furthermore by assumption for each k£ € N we find another sequence
(uk,j>j C XO Satisfying

wey 2wy in L2(Q), T(ugy) 22 0.

2
We can choose a diagonal sequence () C Xo such that L 4 and I(ag) — 0 as

2
k — oco. However, u € S, so we conclude L w. Since T is continuous, this implies
I(ay) — I(u). Hence I(u) = 0. O

It is also possible to weaken the above approximation property and to require a
perturbation property.

Proposition 2.6. Let / : X — R, be a continuous functional with respect to the strong
topology. Suppose that

Vu € Xo with I(u) >0, J(ug)r C Xo such that

up — u in L*(Q) and lminf |Jug|3 > ||lull3 + o,
k—o0

where a > 0 depends only on I(u) > 0. Then S C {u € X|I(u) = 0} and in particular
{u € X|I(u) =0} is dense.

Proof. Let u € S and I(u) > 0. Choose a sequence (ug)r C Xo such that wuy LN u.
From u € S we deduce u; — u strongly in L*(Q2) and I(uy) — I(u). Furthermore by
assumption there exists o > 0 such that for each k € N we find a sequence (uy;); C Xo
satisfying

ey 5w in () and liminf fugg |3 > [lu + o

2
However, we can take a diagonal sequence (i), C Xo such that @y L wand
lim infy o ||Gx]|3 > [Jul|3 + @, which contradicts u € S. O

Remark 2.7. We considered the L? case only for simplicity. Analogous results are also
available in the LP setting for 1 < p < oc.

The next aim is to apply these abstract results to the framework of compensated
compactness, introduced by L.Tartar and R.DiPerna, see [82], [36]. For this, let D C R?
be a bounded domain. We consider a general linear system of equations given by

d
> A0z=01in D (2.1)
i=1

2(y) € K for ae. y €D, (2.2)
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where z : D — RY is the unknown, 4; € M™¥" are constant matrices and K C RY
is a given compact set. We want to construct many different solutions to (2.1)-(2.2).
Therefore, we require the following assumptions.

(H1) The Wave Cone: There exists a closed cone A C RY and a constant C' > 0 such
that for all 2 € A there exists a sequence z, € C>°(B;(0); RY) such that

1. Zle A;0;z, = 0 in D for each k,
2. dist(zx, [—2, 2]) — 0 uniformly as k — oo,
3. zx — 0 weakly in L? as k — oo,

4. [ |z|?dy > C|2]2.

(H2) The A-convex hull: There exists a bounded open set U C RY with UN K = ()
such that for all z € U with dist(z, K) > a > 0 there exists 2 € A N .SV~ such that

z+1tzeU forall [t| <p, (2.3)
where 8 = fB(«a) > 0.
(H3) Subsolutions: Let X, C L?(D) be a nonempty bounded set containing functions

which are perturbable in an open subdomain &4 C D. By this we mean that each z € X,
is continuous on U with

2(y) € U for each y € U. (2.4)
Furthermore, if z € Xy and w € C.(U) such that w solves (2.1) and (z + w)(y) € U for
all y e U, then z +w € X,.

Similar to above, we denote the closure of X, with respect to the weak L? topology
by X. We infer that X is a complete metric space, since the topology is metrizable on
X, which is the consequence of the boundedness of Xj.

Theorem 2.8. Suppose that the conditions (H1)-(H3) are valid. Then, the set
{ze X :z(y) € K forae. yel}

is residual in X.

In particular, we verified the existence of infinitely many weak solutions to (2.1)-(2.2).
The proof relies on the following Lemma.

Lemma 2.9. There exists a continuous function ¥ : U — [0, 0o) satisfying
(i) {¥ =0} C K,
(i) For each z € X there exists a sequence (z;)r C Xo such that z;, — z in L? and

[1e=abdi= [ vy
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Proof. At first, thanks to (H1) and (H2), we conclude the following: There exists a
continuous function ¥ : U — [0,00) with {¥ = 0} C K such that for any z € U there
exists V' CC U and a sequence (z;), C C°(B1(0); RY) such that

(i) Z?Zl A;0;z;; = 0 in D for each k,

(i) Z4+ 2zx(y) € V for all y € D,

(iii) zx — 0 weakly in L? as k — oo,

(iv) [zk)?dy > 29(zZ).

Indeed, for z € U there exists some 2 € A N SV~! satisfying (2.3). Then, by (H1) we
find a sequence (2;)r C C°(B1(0); RY) satisfying (i) and (iii). Property (ii) follows from
dist(zx, [—2, 2]) — 0 uniformly, (2.3) and the continuity of z;. Choosing ¥ as a continuous
function with roots in K and being bounded by %, where C' > 0 is the constant from
(H1), we accomplish (iv).

In the next step fix yo € U and o > 0. By applying the above statement to zZ = z(yo)
and thanks to a translation and rescaling of 2z via y + r5 ' (y — yo), We get a sequence
(26)x C C°(By,(y0); RY) such that (i)-(iii) are valid and

() [y o P > 2/ By (30) 9 (=(00)
holds. Furthermore, because of the continuity of z we can suppose that ry is so small
that (ii) can be adjusted by

(i) 2(y) + z(y) € U for all y.

Since yy € U was arbitrary, we can repeat this argument sufficiently often and obtain dis-
joint balls B; := B,,(y;) CC U for i = 1,...,n with associated sequences (2} )y satisfying
(1),(ii"),(iii) and (iv’) for all 4, k& and the inequality

[ vy <23 1B1w(0)
u i=1
Now we define
zp =2+ Z z,’€
i=1

From (ii’) we deduce zx(y) € U for each y € U. Thus, (H3) implies that z; € Xy. In
addition, we have z; — z in L? and

/M oy =3 /B CED L /u (= (y))dy,

which finishes the proof. O
The proof of Theorem 2.8 is now a direct consequence of Proposition 2.6 applied to

I(u) := [, W(=(y))dy.

In general, a first candidate for the cone A in (H1) is the wave cone given by

d
A= {a cRY: (Z fiAi) a =0 for some £ € Sdl} : (2.5)
i=1
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We can characterize this set by observing that each a € A defines plane wave solutions
to (2.1) through z(x) = ah(z - &) for each scalar function h : R — R. However, in many
situations, this set is too big and an appropriate modification is necessary.

A candidate for the set U in (H2) is the interior of K. This is due to the fact that
whenever U, K C RY are bounded and satisfy (H2), then we have U C K (see [78] for
a proof). Nevertheless, in most cases, choosing U = K is still too large. Note that also
for (H2) one has to take the cone A into account and thus one often defines U in the
spirit of the A-convex hull K*. To be precise, K* is defined as the largest closed set,
which can not be separated from K. A vector z does not belong to K», if there exists
a A-convex function f such that f <0 on K and f(z) > 0. Here, a function f is called
A-convex if the map s — f(zo + sz) is convex for each z € A.

A typical example for the application of this framework are first order differential
inclusions. In this case, A is given by the rank-one cone A = {z € R™*" : rank z < 1}
and accordingly U is closely related to the rank-one convex hull of K. We refer to [54]
or [53] for more information about A-convex hulls.

We want to emphasize that the convex integration method applies to many partial
differential equations in fluid dynamics, such as the Euler equations or active scalar
equations([32], [18], [24] [74]). Next, we will show in detail, how this is established for
the special cases of the incompressible Euler equations and the IPM equations.

2.2 Application to the incompressible Euler equations

To rewrite the Euler equations in the Tartar framework, it will simplify our computations
to consider (1.1)-(1.3) in T, since this is a bounded domain without boundary conditions.
However, the convex integration method can be applied to the incompressible Fuler
equations also in R", see [32]. Again, here we rely on the notes from [78], [80].

At first, it is essential to introduce a suitable definition of a subsolution, which is
motivated by a macroscopic perspective and the notion of Reynold stress (see also [34]
for a good derivation). Denote by T the macroscopically averaged velocity field. The
precise definition of averaging is not important in these formal calculations. After such
an averaging, (1.1)-(1.2) become

0 +div(T®@v+R)+Vp=0 (2.6)
div o =0, (2.7)
where R = v®v — U ® U is the Reynolds stress. The appearance of R is due to the
fact that averaging does not commute with the nonlinearity. Following Tartar [82] and
DiPerna [36], we separate the linear equations from the nonlinear constitutive relation.

This means we impose a new variable w being the traceless part of 7 ® v+ R. Thus, (2.6)
becomes

00 +diva + Vp = 0.

From R = (v —7)® (v—71), we deduce that R is a symmetric positive semidefinite
matrix, i.e. R > 0. It is customary to rewrite this as

TQU—1u< —eld,

S|
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with the macroscopic energy density € := |v|? and the identity matrix Id. This motivates

the following definition of subsolutions.

Definition 2.10. Let € € L}, (T™ x (0,T)) such that @ > 0 holds. We call a triple

loc
(T,4w,q) : T"x (0, T) - R*xS*" xR a subsolution to the incompressible Euler equations
with kinetic energy density e, if
ve L (T"x (0,T)),ue L, . (T" x (0,T)) and 7 is a distribution,

loc loc

1
2

Ov+divu+Vg=0
{ %v i_ VUt Ve in the sense of distributions, (2.8)
divo = 0.
and
2
1v—u<—eld ae. (2.9)
n
Equivalently, we can express (2.9) as
e(v,u) <e ae., (2.10)

where we define the generalized energy density
e(v,u) := g|v QU — Ul for (v,u) € R™ x S;™". (2.11)

Here, by | - |« we denote the operator norm of a matrix. For symmetric matrices this
coincides with the largest eigenvalue. One can verify (see [32]) that e : R" x Sf™" is a
convex function satisfying

[o?

1
§|v|2 < e(v,u) with equality if and only if u =v ® v — — 1d. (2.12)
n

Obviously, the notion of a subsolution is a generalization of a weak solution, since
we merely replace the nonlinearity v ® v by a new variable w to obtain a linear system
of equations. In addition, the inequality (2.9) arises and it captures how much the
subsolution is away from being a weak solution. Taking the trace in (2.9), we get 3]v]* <€
for a.e.(z,t). In case of having equality in this inequality, we infer from (2.12) that
U=7"®70— @ Id. Then, v is actually a weak solution of the incompressible Euler
equations with pressure p = g — %|@|2. On the contrary, a nontrivial Reynolds stress
R > 0 yields a strict inequality in (2.9) and the subsolution fails to be a weak solution. In
this case we speak of a strict subsolution. The crucial idea of convex integration is that
this strictness gives enough room to add high frequent oscillations to the subsolution.
Roughly speaking, iterating this step until we reach equality in (2.9), leads to weak
solutions. Since this can be done in a non unique way, many different solutions emerge
from one common subsolution. The concrete result can be stated as

Theorem 2.11 (Subsolution Criterion). Let € € L*(T" x (0,7)) and (v,u,q) be a
subsolution. Moreover, suppose there exists a subdomain &/ C T" x (0,7") such that
(v,w,q) and € are continuous on U and

e(v,u) <ein U

e, ) =¢ a.e. in T" x (0,7) \ U. (2.13)
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Then there exist infinitely many weak solutions v € L2 (T" x (0, 7)) of the incompressible
Euler equations satisfying

v="0 ae. in T" x (0,7)\ U (2.14)
1
5|v|2 =¢ for a.e. (z,t) € T" x (0,7) (2.15)
2
p=7q— —¢ forae. (z,t) € T" x(0,T). (2.16)
n

If in addition

6<7t) - U0<') n Ll206

(T") as t — 0, (2.17)
then all the v's so constructed solve the Cauchy problem (1.1)-(1.3).

Remark 2.12. (i) Condition (2.13) can be interpreted as saying that inside U, where
(7,W,q) is not a solution, it should be a strict subsolution.

(ii) The same statement holds true on R" instead of T™.

(iii) By a slight abuse of notation, in later applications in Theorem 2.15 and Section 4
we will denote the set U, where the subsolution is strict, just by U. We will choose this
set to be a growing zone around some sheet I'. This is not the set U from condition (H2)
of the Tartar framework.

A detailed proof can be found in [32]. However, we want to give some major ideas.
Note that we can rewrite the Euler equations to fit in the general Tartar framework
(2.1)-(2.2) of the previous section. With the notation from therein, we have

d=n+1,

y = (z,1),
D=T"x (0,7),
z = (0,4,7),

RY = R™ x S§"" x R,
K ={(,u,q) € R" x SP*" x Rle(v,u) = &}

Furthermore, (2.1) now reads (2.8). In the spirit of this framework, Theorem 2.11 follows
from Theorem 2.8, provided that the conditions (H1)-(H3) are satisfied.

Regarding (H1), we start computing the wave cone. Suppose that (0,4,q§) € A as
defined in (2.5). Then there exists (£,¢) € R" x R such that

b+ &0 +EG =0, (2.18)
£-v=0 (2.19)

>
I

are satisfied. We can rewrite this as

PyuPy§ = —q¢,
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where P; = Id — Tﬁ’;’ denotes the projection onto the subspace orthogonal to ©. Thus,
(0,0,q) € A if —q is an eigenvalue of P,uP; with eigenvector £&. Now for some given
0]

zZ=(0,4,q) € A, we can choose the sequence

z(y) = Zsin(ky - (€, ),

which satisfies the properties stated in (H1). However, z; is not compactly supported.
One possibility to overcome this problem is using a potential. Originally, this idea was
introduced in [31], see also Lemma 5.1 in Section 5. In our situation, we set up the
potential in such a way to get pressureless oscillations. This is substantial to ensure
(2.16). More precisely, one can show that for each Z € A, there exists a matrix-valued,
constant coefficient, homogeneous linear differential operator of order [

A() : CE(R™Y) = CR(R™LR™ x S x R)
and a space-time vector n = (£, ¢) € R"*! such that

A(0)¢ = (v,u, q) satisfies (2.8) for all ¢ € C°(R")

Ld' .

AO)0() = 2501 (€.0) it 6ly) = vly - (& 0).

For the construction of A(9Q) we refer to [32]. With such operators at hand, one can
choose

2y) = A (ky - (€ ()

for some cut-off function x € C°(R"*!) and some suitable function .

For (H2), at first observe that the set K is defined via the nonlinear constraint (2.9),
which does not involve g. Moreover, we just showed that for each ¢ we can find (0, )
such that (0,4, q) € A. Hence, a natural candidate for the set U is

U ={(7,7,7) € R" x S x Rle(7,7) < &).

Then, (H2) follows if we can verify that U = int K. For a proof of this we refer to [78].
Finally we define the space of subsolutions as

Xo := {(v,u, q) subsolution|(v,u, q) = (v,%,q) on D\ U,

(v,u,q) is continuous in U, e(v,u) < € in U}.

Here, (7,7, q) is the subsolution from the assumptions of Theorem 2.11. Then, obviously
we have X, # 0, since (7,%,q) € Xo. We infer that X is a bounded subset of L*(D) and
satisfies the conditions of (H3).

Now we want to present some important conclusions from the Subsolution Criterion,
see also [34], [78], [32]. As a first result, we obtain in a very simple way a new proof
of the famous nonuniqueness statement for weak solutions of the Euler equations due to
Scheffer [70] and Shnirelman [72].

Theorem 2.13. For any dimension n > 2 there exist infinitely many compactly sup-
ported weak solutions to the incompressible Euler equations.
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Proof. Set (v,u,q) = 0 and the energy

_ 1, te(h,Ty)
e .=
0, otherwise

for 0 < T} < Ty < T. Moreover let Y = T" x (13,T»). Then the statement follows from
Theorem 2.11. ]

A further consequence is the existence of global weak solutions for arbitrary initial
data from [83].

Theorem 2.14. Let vy € L*(T") be a divergence-free vectorfield. Then there exist
infinitely many global weak solutions of the Euler equations such that the energy

1
B(t) = [ lo(e.n)fds

is bounded. Furthermore, E(t) — 0 as t — oo.

Proof. At first we construct a smooth subsolution with initial data vy, i.e. a triple (v,,q)
satisfying (2.22) and Do = vo. Afterwards we choose the energy function € in such a
way that we obtain a strict subsolution, i.e. e(v,u) < € should be valid. For example
we can take € := ¢(7,u) + min(¢, ). To obtain weak solutions with bounded energy,
note that the above Cauchy system for (7,%,q) is underdetermined and admits many

solutions. In particular, we can construct a solution with v € L>(0,T;L?*(T")) and
u e L>(0,T; L*(T™)), see [83] for details. O

However, the energy in the previous theorem will not converge towards }||vo||3. as
t — 0. In general, there will occur instantaneous jumps. The energy can possibly even
increase, which does physically make no sense. We already mentioned that the hope to get
uniqueness from admissibility (1.11) turned out to be wrong. The next Theorem shows
the existence of wild initial data, meaning those, which admit infinitely many admissible
weak solutions. It is not that easy to establish the existence of wild initial data, since in
addition to solving the Cauchy problem, the subsolution (7, %, q) should satisfy a form of
an energy inequality

/n e(@(x, ), 7z, 8))dz < % o () [2dz.

TTL

If this inequality is true, we can choose some energy function € satisfying e(v,u) < € for
a.e. (z,t) € T" x (0,7) and

1
/ e(x,t)dr < = |vo()|?da.
n 2 Jon
An application of the Subsolution Criterion yields infinitely many admissible weak solu-
tions.
The most simple example, were this can be done, is the shear flow, see [77].
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Theorem 2.15. There exist infinitely many admissible weak solutions with initial data
(1.19).

Proof. As mentioned above, we only have to construct a suitable subsolution and apply
Theorem 2.11 afterwards. We give a short sketch of the proof in two dimensions. At
first, choose the ansatz

7= (a,0),7 = (f _%) G=0

with a = a(z9,t), B = f(xe,t),y = y(2,t). Then (2.8) reads

O + 0,y = 0.
Set 8 = a?,v = —3(1 — a?),\ € (0,1). By this we can further reduce to Burger’s
equation
A
8toz + 5@2 = 0,

which has the unique rarefaction wave solution

-1, —i<wm< M
a(mg,t) = ¢ 52, —X <z <M .

1, )\t<l'2<%

v=(1,0)

At >0

Turbulent Moreover, we define the growing zone
oo U= {laf < 1= {(@0) el < M)
Zone U/ (this is the set ¢ in Theorem 2.11).

Then we see

—At

v=(-1,0)

2 —

(0, 7) = 5 + 5(1—a?) {_

<

>

in U¢
inU

[\
N N[

Thus, we can choose some continuous € with e(7,7) < € < % on U and e = % on U°. [

Beyond the flat vortex sheet, one can show that a circular initial data is wild. By
means of its symmetry, an analogous ansatz reduces (2.8) to Burger’s equation as in the
flat case.

Theorem 2.16. Let 0 < p <7y < R < 00,2 = {(r,0) € R*p < r < R} and consider
the initial data

— 1 (g —
vo(r, 0) = { 5(sinf, —cost), p<r<rg (2.20)

4 (sinf, —cos), ro<r<R’

Then there exist infinitely many admissible weak solutions of the incompressible Euler
equations with initial data (2.20).
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We refer to [5] for a proof and want to note that this Theorem is also valid in n
dimensions.

Apart from these two examples, there are no other explicite wild initial data known.
Nevertheless, the set of wild initial data is indeed very large in the sense of the following
Theorem.

Theorem 2.17. The set of wild initial data is dense in the space of divergence-free L?
vector fields.

A good proof of this can be found in [78].

In conclusion, we have seen that the Subsolution Criterion leads to many important
results. However, a lot of questions remain open. In Section 4, I will focus on constructing
more concrete examples of wild initial data in the class of vortex sheets. The difficulty
is to build suitable subsolutions for which we can apply Theorem 2.11. By means of
Theorem 2.15 and Theorem 2.16, I try an analogous construction, in the sense that a
growing turbulent zone U around the sheet arises in which the subsolution is strict. The
main idea for this was developed while studying the anologous problem for the IPM
equations.

2.3 Application to the IPM equations

Here, we want to apply the convex integration scheme to the IPM equations. For the
following computations we refer to [79] and [17]. We start to separate (1.21)-(1.24) into
a linear set of equations and a nonlinear constitutive relation. To keep calculations
simple, for the moment we consider these equations on the two-dimensional periodic
torus T2. However, we note that the same arguments can be transferred into R? by the
introduction of a suitable auxiliary space, see Remark 2.21, (ii). Beyond that, we impose
@ :=2u+ (0, p). Then, we write (1.21)-(1.23) in the form

8tp +divm = 0,
div (@ — (0, p)) = 0, (2.21)
curl (@ + (0,p)) =0

together with the constitutive relations
L, .
m = 5(pu—(0,1)), (2.22)
ol =1 (2.23)

for a.e. (z,t) € T? x (0,T). Note that condition (2.23) is due to the assumption p* = +1
for the initial data (1.25). We always can reduce to this situation because of the following
simple scaling law.

Lemma 2.18. Let (p,u,p)(z,t) be a weak solution of (1.21)-(1.23) with initial density
po(z).
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(1) For each A > 0

pa(x,t) == Ap(x, At)
up(z,t) == Au(x, \t)
pa(x,t) == Ap(x, At)

is a weak solution of (1.21)-(1.23) with initial density pyo(x) = Apo(z).

(77) For each constant p € R, the triple (p + p, u,p — pxa)(x,t) is also a weak solution of
(1.21)-(1.23) with initial density py(x) = po(z) + p.

The proof can be established by a straightforward computation. Thus, if (p,u,p) is a
weak solution of (1.21)-(1.23) with initial data

1, To > Zo($1)

po(z) = {_1’ Ty < 20(w1)

then using Lemma 2.18,(7) for A = p+;p_ and afterwards statement (ii) with p

we obtain a weak solution with initial data (1.25).
With the notation from Section 2.1 we have

_ ptdp”
2 )

d=2+1,
y = (z,1),
D=T*x(0,T),

Zz = (p7&7m)7
RY =R x R? x R?,

1
K = {(p,ﬂ,m) €R xR*x R?: |p| :1,m:§pﬂ}.

Furthermore, (2.1) becomes now (2.21). Especially, we infer that (2.22) is equivalent to
(p,@,m + 1(0,1)) € K for a.e. (x,t). However, in absence of boundary conditions, we
can ignore the constant term £(0,1). The next aim is to verify the conditions (H1)-(H3).

At first we determine the wave cone (2.5). Because of the special div-curl structure
in (2.21), we deduce that

A= {(p,m) < |oP = a}. (2.24)
It turned out (see for example [24]), that this wave cone already satisfies the conditions
of (H1).
Regarding (H2), we begin with the computation of the A-convex hull of K.

Proposition 2.19. We have

S%G—pa}

1
K= {1 \m— Lo



32 2 THE CONVEX INTEGRATION METHOD

Proof. Thanks to the definition of K* we conclude that whenever we have 21,2y € K
with z; — 23 € A, then [21, 20] C K. Let |po| < 1,17 € R? and e € R? with |e| = 1. We
set

p1=1, 1w =1do+(1—poe (2.25)

P2 = —]_, ’lNLQ = ﬂ() - (1 + po)@. (226)
Thus, for each m;, my € R? we obviously have

(p1 = pa, Uy — U, my —my) € A,

since |p; — pa| = 2 = 2|e| = |1 — Go|. In case of the concrete choice m; = 1p1@; and
Moy = %pg'&z, we deduce that (p;, @;,m;) € K for i = 1,2. Hence, we observe that
Apr, @1, my) + (1 = N)(pg, i, mp) € K* for all A € [0,1]. Choosing A = $(1 + py), we
infer (po, tig, mo) € K*, where

1 1 1 . 1
mo = 5 (14 po)mi + 5(1 — po)ma = 5 potio + 5 (1 — pp)e
2 2 2 2
Thus, we established that each (p, @, m) with
1 1
<1,|m—=pi| = =(1 — p?
lpl < 1, \m = 5pu| = 5(1 = p7)

is contained in K*. Now, let |p| < 1,4 € R? be arbitrary and e € R?, |e| = 1. Then we
set

my == (pu=£ (1 —p’e),

which clearly satisfies

Z%ﬂ—f)

Since (p,u,m+) € K* for i = 1,2 and (p,a,m) — (p, 4, m_) = (0,0, (1 — p*)e) € A, we
conclude that each (p, u, m) with

is contained in K™.
For the other inclusion, observe that

Kc{z:g(z)g%},

where we define g(p, @, m) = f(p,a,m) + (p* — |@*) and f(p,a,m) = |m — Lpu| +
1(p* + |a|?). Since f is a convex function and p? — |@|? is a A-convex function, also g is
A-convex. Thus, K* C {z: g(z) < i}. O
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In the next step we need to find an appropriate open set U satisfying the conditions
of (H2). Fortunately, the first natural candidate U = int K* or in our case equivalently

already enjoys these properties. Indeed, we have

Lemma 2.20. There exists a constant ¢ > 0 such that for each (p, 4, m) € U we can find
some (p,u,m) € AN S* with

(p, 1, m) + s(p,w,m) € U
for all |s| < c¢(1 — p?).

Proof. From the first part of the proof of Proposition 2.19 and (2.25),(2.26) we deduce
that for any (p, @, m) satisfying |p| < 1 and |m—3pu| = 1(1—p?) there exists (p,u,m) € A
with p = 1 such that

(p, i, m) + s(p,u,m) € K*

for all |s| < ¢o(1 — p?) for some ¢y > 0. This follows since we constructed (po, @g, mg) as
a point on the segment [(p1, U1, M), (p2, Uz, ms)]. Together with a continuity argument,
this yields the statement, provided that

1
—(1-0p%) <
4( p°)

<Ia-pm.

m— Pl <3

2

For the case ’m — %pﬂ| < }1(1 — p?) away from OU, we simply choose (p,u, m) = (0,0, m)
with [m2] = 1 and m being parallel to m — 1 p. O

Remark 2.21. (i) Note that the set K is not bounded. Because of this, the solutions
constructed by the convex integration method will not be in L*°, but merely in L?. We
can handle this problem by suitably modifying the sets K and K*. Let M > 1 and define
K as a compact subset of K as follows

1
Ky = {(p,a,m) cR xR? x R?: |p| :1,m=§pﬁ,\ﬁ! SM}-

Although the computations become more technical, one can verify (see [79]) that K* is
given by the set of (p, 4, m), satisfying the following inequalities

Il <1, (2.27)
m—1a<1(1— %) (2.28)
5P| < 5(1=p7), :

jal* < M* = (1-p?%), (2.29)
1| M
~Cal< (- 2.
- 51| < S0 -0, (2:30
1| M
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Analogously, one can show that Uy, := int (Kj;)*, meaning the set defined with strict
inequalities for (2.27)-(2.31), also satisfies (H2). By means of this extension we are able
to accomplish bounded weak solutions.

(ii) To apply the foregoing results also in the unbounded set R? instead of T? we
introduce the measures

d
dp = 5 and djp = dpdt.

T
(1 + J2[)
Then we have u(R?) < oo and L>(R?) C L?*(du) and thus we can work in the auxiliar
space L?(dji). As investigated in [17], the previous calculations for (H1), (H2) remain
valid.

Because of this, from now on we will study (2.21) in R%. Moreover, we switch back to
the velocity u instead of @. To deal with (H3), we first need to characterize a subsolution.
The main idea is to construct subsolutions having a growing mixing zone €2,,;, around
the sheet I, just as we had in case of the FEuler equations.

Definition 2.22. Let T' > 0. We call (p,u,m) € (L>°(R? x [0,T)))” a subsolution of
(1.21)-(1.24) if there exist open and simply connected domains QF(t), Qui () satisfying
QF (1) UQ(t) U Quix(t) = R? for each ¢ € (0,7T) and

(i) p(z,t) = £1 in QF(t),

(ii)

3
)

Op+divm =0
div u =0

(2.32)
curl = —0pp
p(z,0) = po(2)
holds in the sense of distributions in R? x [0, 7)),
(iii) the inequality
1 2 1 2
m—pu+§(0,1—p) §§(0,1—p) (2.33)

is satisfied with strict inequality in Qi (t) x (0,7) and equality in Q*(¢) x [0, T),
(iv) (p,u, m) is continuous in Quix(t) x (0,7).

Again, thanks to this definition we can cast (1.21)-(1.24) into the Tartar framework.
Here, the inequality (iii) measures how far the subsolution is away from satisfying the
nonlinear constraint. If we have equality in (2.33), then the subsolution is a weak solution
of the IPM equations. In particular, this is satisfied for |p| = 1, that is, inside Q*(¢). On
the contrary, in () we have a strict inequality in (iii).

As already mentioned above, using the slightly sharper notion of an M-subsolution,
additionally we need to require the inequalities (2.29)-(2.31) with strict inequality sign
in Quix(t) and equality in Q*(¢). By means of the construction in Section 3, which
yields a bounded velocity u (see Theorem 3.8), it is easy to satisfy these constraints for
some M > 1 big enough. For simplicity, we will drop these additional constraints in the
following.
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Assume that some subsolution (p,7,m) € (L*(R? x [0,7)))” is given. Then define
the associated set

Xo = {(p,u,m) € (L=(R* x [0,T)))3 : (p,u, m) is a subsolution and
(p> 'LL, m) = (157 H? m) a.ce. iIl RQ \ﬁmw}

Obviously, this set is nonempty, since (p, u,m) € X,. Observe that for each (p,u,m) € X
we have ||p|| 24z, |||l 2(az) < C. Together with (2.33), we deduce that X is a bounded
subset of L?(df1). Furthermore, one easily verifies that the perturbation property of (H3)
is valid with these definitions. Thus, we infer

Theorem 2.23. Let Xy be nonempty. Then the set of weak solutions to (1.21)-(1.24) is
residual.

Remark 2.24. In [17], it is shown that the weak solutions (p,u) obtained via convex
integration additionally satisfy the following mixing property. In QF(t) we have p = p*
and inside the mixing zone Quix(t) it holds (p — p*)(p — p~) = 0. Moreover, for each
By (z,t) C U Qmix(t) we have

o<t<T

/ (p— p*)dm’dt’/ (p— p7)da'dt’ # 0.

Br($,t) Br(x7t)

This can be interpreted in the sense that p takes both values p™ and p~ in each space-time
ball inside the mixing zone, i.e. we have an infinite mixing. From this perspective, these
weak solutions are called mixing solutions.

Hence, as for the Euler equations, the main difficulty is to find subsolutions in order
to make the convex integration machinery work. In the following we want to show how
the construction of subsolutions for Muskat type initial data of the form (1.25) has been
established in the papers [79] and [17].

The approach for the horizontal interface I' = 0 in [79] resembles to the one in [77],
namely using the x;-invariance. Thus, we set u = 0, m = (0, m3) and assume that p and
mo only depend on x5 and t. The ansatz my = —a(1 — p?) for some a € (0,1) reduces
(2.32) to Burger’s equation just as for the Euler equations. We obtain the solution

1 , Ty > 20t
plr,t) =19 3% ,|r2] < 2at .

-1 x5 < —2at

Furthermore, it is not hard to see that this subsolution satisfies (2.33) inside of the mixing
zone Qi = {(2,t) : |22 < 2at}. Observe that the propagation speed ¢ = 2« is in the
range (0,2). In fact, the boarderline case o = 1 gives the maximal possible propagation
speed, in the sense that the mixing zone of each xi-invariant subsolution is contained in
{(z,t) : |z2] < 2t}. Moreover, it turned out that in this case of maximal mixing, the
subsolution coincides with the solution constructed by Otto in [67], [68]. Thus, there
seems to be a selection criteria at least for subsolutions. We want to emphasize that the
time of existence of this solution is independent of «.
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It is interesting to note that the underlying subsolution (p,w,m) already captures
properties of the weak solutions, like the propagation speed of the mixing zone. Moreover,
as already mentioned in [79], one can verify the existence of a sequence of weak solutions
(pr, vi), such that p, = 7 in L>®(Quiy). Hence, we can view p as a coarse-grained density.

In [17], the authors used a similar ansatz for a subsolution. Just like in the flat case,
the density was chosen as a linear interpolation between p™ =1 and p~ = —1. Once the
density is fixed, the velocity is defined as

) = BS(-0up) = 5 [ TV oty

21 Jpe o —yP?

To satisfy (2.32), it remains to find some m such that d;p + div m = 0 holds. Using
special coordinates adapted to the sheet I' and a suitable ansatz for m, one can solve this
equation for m by a simple integration. Finally, to satisfy the strictness inequality (2.33),
it turned out that the curve z(s,t) has to solve an evolution equation in time given by

Oyz(s,t) = Mu(s),

2(s,0) = zo(s), (2:34)

whith the operator

B “ L (a(s) —a)ay
Muls) = =54 w/ (0nz(s ”%/_d 20) — 2() + (A= V)0, DS

Here, ¢ > 0 is the propagation speed of the mixing zone €2,,;,. This operator resembles to
the one in the Muskat problem (1.26). Solving this equation for z needs some effort, in-
cluding pseudo-differential operator theory. Nevertheless, it could be established that for
each initial data zp € H°(R) and 0 < ¢ < 2, there exists a solution z € C([0, T]; H*(R)),
see Theorem 4.1 in [17]. In particular, this yields a subsolution in the sense of the above
Definition 2.22.

In addition, there exist initial curves zy, for which it is possible to find infinitely
many admissible weak solutions even in the stable case. However, this is valid only for
zop corresponding to straight interfaces except of the horizontal one. One can imagine
that although we are in the stable case, due to gravity and the sloped interface, the
heavier fluid starts to slip downwards, which causes a mixing of the fluids. This explains
physically the emergence of the wild behaviour of weak solutions. The construction of a
subsolution can be set up very similar to the flat case.
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3.1 Subsolutions for the IPM equations

The most technical part in [17] is to establish an existence result for (2.34). In this section
we want to show that it is indeed possible to construct a subsolution without solving such
a nonlinear evolution equation. In view of Theorem 2.23, this yields a proof of Theorem
1.3. Throughout this section, we will assume that the initial curve zy can be split into
20(s) = Bs + Zo(s). Here, Zp, can be viewed as a perturbation of the straight line fs. In
the following, we start to consider the unstable regime.

The key idea is the observation that the choice of the density, adopted from the flat
case, seems to be too restrictive in general. Instead, we allow a discontinuous density
and set

1 ,zeQt(t)
pz,t) =40z e Qmnlt), (3.1)
-1 ,2eQ (1)

where we define

QF(t) = {zx € R? : 29 > z(w1,t) + ct},
Qmix(t) = {z € R? : z(wy,t) — ct < 19 < 2(w1,1) + ct}, (3.2)
Q (t) ={x € R? : 1y < 2(x1,t) — ct}.

Here, ¢ > 0 is the propagation speed of
Omix(t). This is the simplest possible
choice of a piecewise constant density.
In Section 3.5 we will consider more
general densities of this form. Note

zt+ct that we choose the mixing zone and
the density in a symmetric way, in
z the sense that the two boundaries of
OQmix(t) are given by the same curve
z—ct z and propagate with equal speed c.

This will lighten some calculations in
the definition of the curve z in Section
3.3.

The choice (3.1) already determines the velocity by defining u via the Biot-Savart law
u = BS(—0.,p), see also (3.18) and Theorem 3.8. In the next step, we set m = %u in
O*(t), whereas inside Qi (t) we define

1 1
m = pu— (1 - p?) (717’724‘5) = - (71772—1—5)

for some v : Quix(t) = R%. Then, (2.33) reads |y| < 3. The first equation in (2.32)
becomes just div v = 0, therefore we choose v = V1g for some function g : Qi (t) — R.
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However, because of the discontinuity of p, we have to deal now with additional jump
conditions on the boundary. We denote the two boundaries by

I ={2cR?: xy = 2(x1,t) £ ct}
with corresponding normal vectors (pointing upwards)

+ (_882717:Fc_6t2)
V14 (0:2)2 + (02 £ )

After multiplication with the normalizing factor, the jump conditions become

1
(Fc—0z) - (1) + (ZF (’yl,’yQ + 5) — u) +(=0s2,1) =0
or equivalently

Oz —u- (—0s2,1) +c— % =+ (=0sz,1) on T'"

1
Oz —u-(—0s2,1) —c+ 3= (—=0sz,1) on I'".
By use of the following notations

vE(s,t) = (u(s, z(s,t) £ ct) - (—0s2(s,1),1)),
87'9 = Vg : (17852)7

we infer the following conditions for the existence of a subsolution

1
1
8tz—l/++c—§: g on 't (3.4)
1
8tz—1/_—c—|—§:— g on I'". (3.5)

In case of the stable initial data, we can argue similarly and conclude

1
Vgl <5 in Qnix(t) (3.6)
1
8tz—u++c+§:—7g on I'* (3.7)
1
6tz—1/’—c—§: g on I'". (3.8)

The following theorem states a condition under which we can find a solution g of these
systems.
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Theorem 3.1. Let zy(s) = fs + Zo(s) for some § € R,Z; : R — R and suppose that
z:Rx [0,T) — R satisfies z(-,t) € WH(R) for each t € [0,T) and

1 -
%1_{% ¥||28tz(-, t)— v t) —v (0] nw =0 (3.9)
lim (|8,2 () = v=(, )| o) = O (3.10)
2(s,0) = 2zp(s) Vs eR. (3.11)

(i) If 0 < ¢ < 1, then for each t € (0,7) with 7" > 0 sufficiently small, there exists a
subsolution for (1.21)-(1.24) in the unstable regime.

(ii) If ||0sZo| Loo(r) < /1 + B2—1 and ¢ > 0 is small enough, there exists 7" > 0 sufficiently
small such that for each ¢ € (0,T), there exists a subsolution for (1.21)-(1.24) in the stable
regime.

Proof. (i) By means of the above derivation, each solution g of (3.3)-(3.5) gives rise to a
subsolution. For the construction of such a function g, at first we introduce suitable new
coordinates (s, \) as in [17] by

(I17$2) = (57 Z(Sa t) + )‘)a
with s € R, \ € [—ct, ct]. For each C' function f : Qi (t) — R we denote
Fls,A) == f(s,2(s,8) + A).

Then we can compute the spacial derivatives in these new coordinates by using the chain
rule

V= (é aiz) V/, (3.12)
vi=(p )9 3.13)

where V = (0,,0,). From (3.12) we observe that 0,5 = 8,§ and because of (3.4) and
(3.5) we can prescribe g on the boundary I'* by a simple integration

g(s,z(s,t) £ ct) = g(s,*ct) = /OS + (02 — vF) + (c - %) ds'.

The most appropriate choice for extending g to (i, (t) is to take the linear interpolation.
For X\ € [—ct, ct] we define

5,205, 1) +0) = 5, 0) = (s, et)) — 2L (35, ~r)

(o)A () S )

Thus, thanks to 0 < ¢ < 1 and (3.10), we estimate

05g] <

1 B 1
c— 5' 110z = v o) + 100 = v [l < 5
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for small times ¢. In the A\-direction we calculate

|a A| o Q(S,Ct) —g(S,—Ct)
M= 2ct

< 2020 1) = v () — v (D)l
- 2ct

as t — 0, because of (3.9). To verify (3.3), we deduce from (3.13)

—0

DO | —

Vgl <10:9] + 102g](1 + (052 oo )) <

for small times ¢ > 0.
(ii) Similarly to the unstable regime, we introduce new coordinates via

(xth) - (S - ﬁAu Z(Sat) + /\)
with s € R, \ € [—ct, ct] and for each C' function f : Qi (t) — R we introduce
F(5,0) := f(s— BX, 2(s,t) + \).

For the derivatives, we obtain

f= (_15 aiz) VY, (3.14)
1 1 —8 z A

Since we assumed ||0sZo || Lory < 5, we also infer ||0sZ(+, t)|| pow) < B for small times and
hence 1+ 9,z = 1+ (2 —1—68 zZ > 0. In view of (3.7)-(3.8) we define

g(s, z(s,t) £ ct) = g(s, +ct) = /0 F(0z — vF) — (c + —> ds’

and for \ € [—ct, ct]

(s, (5.1 +0) = 5. 0) = “ (s, et) — 22

1 A+ct A—ct s o,
(c+ ) 5ot (/ 0,z —vtd ) 50 i Oz — v ds).

From (3.9), (3.10) we deduce

1
0sg + (c+§)‘ — 0 and |[0\g| = 0

as t — 0. Together with (3.15) we get

Vgl = VAR (c+ %) +o(1)

14 B2+ B0z
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as t — 0 and observe that whenever
V 1+ p?
— <1 3.16
R (310

we can choose some small enough ¢ > 0 such that for small times (3.6) is satisfied. A
short calculation shows that (3.16) holds, provided that

Thanks to the condition ||0sZo|| o) < 1/1 4 % — 1, this inequality is satisfied for small
times. [

Remark 3.2.
(i) In particular, we observe that in the unstable regime 7' — 0 as ¢ — 1, saying that the
time of existence T goes to zero as we reach the boarder line velocity ¢ = 1.

(ii) In the stable regime, we have to rule out the case of a horizontal line § = 0 just like
in [17].

We deduce that to prove Theorem 1.3, it is enough to construct a curve z, which
solves (3.9)-(3.11). Before that, we need to study in more detail the velocity w.

3.2 The velocity u

At first, we derive a concrete representation formula for the velocity u. We are only
interested in the kinematics in the sense that for fixed time we are looking for a solution
u of

di =0
v in R (3.17)
curl u = —0,,p

For this reason we drop the time variable in this section. Suppose for the moment
that p € C}(R?). Since divu = 0, there exists some stream function 1 such that
u = V1. Thus, we obtain —Ay = 9,,p in R? which leads to ) = ®y * d,,p, where
by ®n(x) = —5=log|z|, we denote the Newton potential in two dimensions. Hence, a
solution of (3.17) is given by

ua) = BS(-0up) = 5 [ 00wy (3.18)

S or R2 ]x—ylz

Proposition 3.3. Let p € C!}(R?) and define u by (3.18). Then u solves (3.17) and
furthermore u vanishes at infinity, |u(x)| — 0 as |z| — oo.

Proof. At first, since p has compact support and by use of polar coordinates, we easily
see that u is well-defined. Moreover, for large x we establish

u(z)] < C

— 0 as |z] = oo.

dy < —
supp(p) |J] - y| dlSt(fL’, Supp<p)>
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By means of Proposition 2.17 from [62], p.74, we obtain

O, ur () = 217r PV/ O (

To + Yo
!96 —yl?

)( Ornp)(y)dy —

2

Do) [,
|z|=1

_ (_amlp)(x) 2
8,;1u2(:v) = — PV ) xlp)( )dy + T /|;1 xlds
_ —T9 + Y2 _ (_amp)(x) .%'2 S
0,.u(z) = 5= PV [ B e TR
_ (_8x1p)(x)
Oa(@) = 5= PV [ 1) oy + =50 [ et

Beyond that, for z # y we have
—T2 + Yo T1— W
O | —— 5 |+ 0|7
1(\w—y\2)+ Q(Ix—yP)

Ty — —T +
o (i) o ()
|z —y| |z -yl
Moreover, we get

/ r172ds =0 and / rids = / r3ds = T.
|z|=1 |z|=1 |z|=1

Thanks to the definition of the principal-value integral, we deduce (3.17). ]

0,

0.

However, if the density is only in L>*(R?) as in (1.25), the expression (3.18) is not
well-defined. Nevertheless, we are able to modify (3.18) for such densities, in order to
determine a solution u of (3.17) in the sense of distributions. To make sense of (3.18),
one can argue as in [25] and view 0., p as a delta distribution supported on I'. Plugging
this into (3.18), we infer

u(z) = fz;wp_ PV/ (azl(z—(gg));fag)_—éx)zy882(5)(15 (3.19)

Before we show that this expression defines a solution to (3.17), we want to address some
useful lemmata.

Lemma 3.4. Let a,b € R and Z(s,§) = 2(s — §) — 2(s), where z € L*(R). Then there
exists a constant C'(a) > 0 depending only on a such that

¢

g>1 62 + (a€ +b)?
¢

Py /gm (bt 2.0

(i) | PV

dg‘ < C(a). (3.20)

(i)

de] £ COL+ ellimgo + Iole). (320
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Proof. (i) Denote o = — and observe that by a change of coordinates £ — —¢ in the

1+a?
integral, we can assume without loss of generality that ab > 0. Then

§ . 3
PV/ —————=d{ = o lim d¢
g1 &% + (a§ +0)? R—oo Ji ¢« (€ + abo)? + b2o?
l d¢ —o 1
o0 | g (6 + abo)? + b0 S o pm \<lel<r (€ + abo)? + b2o?
(R+abo)? +v%0? o (14 abo)?+ b?c?

log (R — abo)? + 0202 2 log (1 —abo)? + b20?

A Ak
— lim oa |arctan <a + —) + oa |arctan (a + —)
R—o00 bo _R bo 1

o (14 abo)?+b*c?

__7
9% (1 —abo)? + b20?

dg

CTESICTR

1
—sign(b)oar + oa [arctan (a + i)} :
bo )]

Furthermore we have the following inequality

(1 — abo)? + b*0*) (1 + a®)* = (1 + a* — ab)® + b
=14 2d® + a* + a®b* + b* — 2ab — 2a°b
b2 b?
=1+ a*(a® 4 b* — 2ab) + <2a2 —2ab+5) +E
b2
>14 —.
> 1+ 5
Thanks to this and ab > 0, we deduce
(1+ abo)? 4 b*o? 4abo 4]ab|(1 + a?)?

1< =1
~ (1 —abo)? + b20? * (1 —abo)? + b20% — 1+%

<1+2v2a|(1+a®),

where we used 1 + % > /2|b| in the last inequality. Finally, we conclude

¢ o .
‘ PV/W mdf‘ < 5 log (1+2v2]al(1 +a*)?) + 20ar.

(ii) By taking the difference with the integral from (i), we compute

§
PV
‘ /|§|>1£2+(a5+b+2>2
7%+ 2| Z||a& + b ‘ £
PV d PV S B |
/|g|>1 |§’(62+<a£+b+Z)2>(£2+(af+b)2) < /|§|>1 §2 + (a& +b)? .

1 1
< / 20 e s + 210 € + Cla)
|€]>1

de| <




44 3 PIECEWISE CONSTANT DENSITY FOR THE IPM EQUATIONS

Lemma 3.5. Let a,b € R,a € (0,1) and define Z(s,£) = z(s — &) — 2(s), for some
z € Wh(R)NCH*(R). Then there exists a constant C'(a) > 0 depending only on a such
that

§
PV _
/|§<1 §2 + (a§ +b)?
3
PV
/|s<1 2+ (a +b+ Z(s,8))?

Q

dg‘ < Cl(a). (3.22)

(i)

df‘ § C(a, ||832||L00(R)> + [asZ]CO,Q(R) + [852]%0,Q(R)-
(3.23)

Proof. (i) We can argue exactly as in the previous lemma to verify

§ . ¢
’ PV/5|<1 £2 + (a& + b)2d€‘ N Ull—r}(l) r<lel<1 (€ + abo)? + b202d§‘

= z10 (1+ab0)2+b202_ a |arctan a—i—é 1
2 g(l—aba)2+6202 ? bo )| |

< glog(l +2v2|a|(1 + a*)?) + oar.

(i1) At first we impose a(s) := a — d52(s) and Z(s,€) := Z(s,&) + €0,2(s). Moreover,
if we write Z(s,&) = z(s — &) — z(s) = —¢ fol Osz(s — 7€)dT, we have in the same way
Z(s,&) = —¢ fol Dsz(s — 7&) — 052(s)dr. Hence,

§
PV d
‘ /|§|<1§2+(a§+b+2)2§
3 § 3
= | PV = - ¢ + PV e ——"!
’ /5|<1 4 (as+b+2)2 &£+ (al+0b)? $F /|£<1 €+ (ak + b)? 5‘

7% +27(ak +b)

§
oy /ﬂf(f? @bt 22 (E+ (@1 b))

’ ‘ PV/|5|<1 £ + <&£+b)2d§"

The second summand can be bounded by C(a, ||0s2| 1)) using (i). For the first

summand we use Young’s inequality and the fact that |Z| < [0y2]coam)E™®, since
z € CH*(R). Then we obtain

¢
' Pv/gm E (a1 b1 27

< ’ PV/| [852]%40@(]1%)520(—1 + [6SZ]COvQ(R)§_1+ad§ + C(a7 ||@SZ||L°°(R)>
gl<1

<

dg

dﬁ‘

Next, we want to introduce locally Hoélder continuous functions.
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Definition 3.6.
(i) We say that f : R — R is locally Holder continuous with exponent a € (0, 1), if for
each x € R and r > 0, there exists a constant C' = C(r) > 0 independent of x such that

@) = )

T#Y,y€Br(T) |$ - y|a

< C.

In this case we write f € CP%(R).

This definition amounts to a spacial uniform and local form of Hélder continuity. The
goal is an extension of the Sobolev embedding theorem to unbounded domains.

Lemma 3.7.
(i) Suppose that f € L'(R) N C%*(R) for some o € (0,1). Then f € L>(R).
(ii) Let 1 < p < oo. Then L'(R) N W(R) C C*'"#(R).

Proof. (i) Let x € R. Then we have for all y € By(x),y # z that |f(z) — f(y)| <

|
[fleoamlz =y|* < [flooaw. Hence, [f(z)] < [f(x) = FW)+f ()] < [fleoam +[f(y)]-
Taking the mean value over B;(z), we infer

1

|f(@)] < [fleoem) + §/Bl($) |f(W)ldy < [flooam) + %HfHLI(R) < oo0.

1

(i) Let f € L'(R) N WP(R) and x € R,r > 0. At first we show that f € C;),;CI_E(R).
Therefore, we need to estimate the Holder semi-norm of f on the bounded set B, (z)
independently of z. Since f € W1P(R), this can be shown by use of Morrey’s inequality
just like in the proof of the Sobolev embedding on bounded sets, see for example [46],
p.270. Since B,(z) was an arbitrary ball, the conclusion follows.

Exactly as in statement (i), also the local Hélder continuity yields f € L>®(R). We
deduce the global Holder continuity by

N 1 N s B 1 S Vs )
T#y ’x — y’ p z#y,yEB1 (T) |Qf — y| T TAY,|z—y|>1 |;E — y| T
2 oo
o Wl

With these Lemmata at hand, we can show

Theorem 3.8. Let 2(s) = s + z(s) for some 3 € R and let z € C(R) N WH(R).
Denote the corresponding graph by I' := {(s, z(s)) : s € R}. Moreover, define the density
p:R*— R by

+ >
p(x17x2) — p_? x2 Z('Il) , (324)
p, w3 < z(z1)
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with constants p™, p~ € R. For x ¢ T we let u(z) be defined as in (3.19). Then, the
following conclusions hold.
(i) We have the equivalent representation

P x —§
u(z) = o P\/]R/(l,asz(g))(gc1 5t (26 = $2)2d§. (3.25)
(i) w is in L=(R?) and we have the estimate
[ullzee < C(B, 2] oo @) 107 oo () s [0sZ] co(my)- (3.26)

(ili) u has well-defined boundary values on T’

pt—p” (2(§) — 2(s), s —¢)
= p +
(s, =(5)) = 0 | PV / O O £ 7D.x(3)() |
(3.27)
where 7(s) = —L2:2) g the unit tangential vector on I' and the sign depends on
14(9s2(s))?

the direction from which we approach to I'. In particular, the normal component of the
velocity on the sheet v := u(s, z(s)) - (—0s2(s),1) becomes
pr—p” / s—§
v=———PV [ (0:2(§) — 0sz(s
R P IR E )

d 3.28

- 6 (329)
R

and we observe that this is a continuous function in the whole R2. On the contrary, the

tangential component of u has a jump across I'.

(iv) u solves (3.17) in the sense of distributions.

Remark 3.9.

We can also investigate the more general case of N curves z;(s) = (s + Z;(s) with
e CHR)NWH(R),j=1,...,N and 2;(s) > zj41(s) forall se R,j =1,...,N — 1.

Then, if we define the density by

P1 ,To > 21(21)
P2 21 (1) > w0 > 20(2)
p(xb I2) = .
pPN+1 T2 < zn(71)
for p1, p2, ..., pnvi1 € R, one easily obtains the analogous expressions by linearity

_ - Pj — Pj+1 (2(§) — 22,21 = §) .
ua) =2, Ty PVR/ (0= 7+ (5(€) — ag? %

a PJ+1 T -8
e PVR/ Lo G gt e — ™
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Proof. At first we observe that z € C**(R) N W1(R) implies 7 € WH*(R) by Lemma
3.7. The proof of (i) bases on the following trick, which was introduced in [25]. Thanks
to the identity

z1 —§ (z2 — 2(£))022(§)

1 2
585 log (|(z1,22) — (&, 2(8))?) = (1 = & ma— 2O (w1 — £, 10 — 2(6))]?

and the fact that

PV [ 3clog (|(a1,22) - (€ 2()P) de =0,

since for ¢ T" we have no singularity in the logarithm, one can easily rewrite (3.19) in
the form (3.25).

(ii) This can be shown analogously to Lemma 4.5 in [17] and with help of the Lemmata
3.4, 3.5. We start with the first component and consider

z1—§
PVR/ (@ = 67 + (2() — 22

SdE.

Let (z1,72) € R?. Then we can express zo = z(z;) + 7 for some 7 € R. Moreover, we
replace 1 by s and impose Z(s,§) := z(s — &) — z(s). Thus, the integral becomes

_ s ¢

e = PVR/ 7T Zss -
_ §
- PVR/ &2

We want to show that I(-,7) is in L>(R) uniformly in 7. For this purpose we split R =

{1€] < 1}U{|¢| > 1} and use Lemma 3.4 and Lemma 3.5. This gives immediately a bound

on I depending only on 3, ||Z|| e (r), [|0sZ|| L ®) and [Z]co.qm), since z(s) = Bs + Z(s).
For the second component we have to bound the integral

s—¢§
+ (Z(s,s—¢&)—1)

v [ one ; 6
- PVR/ R Ve i PVR/ Er 8-

As before, we want to derive an estimate uniformly in 7. The second summand can be
bounded as I and the first one is split into two terms

J(s,7) = PV/@sz(f) PET3E 5d€

§
&+ (Z(s,6) —7)
_ - §
Jo = PV / 0sZ(s —§)§2+ Z6.9 _7_)2d§.

l§1>1

J, = PV / 0,%(s — €)

lgl<1

dg,
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Then we deduce by Lemma 3.5

§

3 < PV/(8sz(s—§)—8s§(s))€2+(z(s e
l€1<1
_ §
) P‘L'ﬁ Pz -
d
< Cl0sZ] o m) / gl—iJr 105Z| oo =) (C(ﬁ, 102l oo ) ) + [Os2] o0 m) Hasz]zco*a(ﬂ%))-

l¢l<1

For J; we first note that 0,z(s —§) = —0¢z(s — &) and then integrate by parts. This leads
to

~! —Z(s—1) !
14+ (Z(s,—1) —7)? 1+ (Z(s,1) —7)2
(Z(s,8) —7)* — € +26(Z(s,8) —7)0s2(s — §)
(&2 + (Z(s,6) = 7)?)?

J2 :Z(S—l— 1)

+ [ #s-9) i,

|§1>1
which can be estimated by

1+ HﬁszHLw(R)
52

| 2| < 2|Z|| Lo ) + IZ]| oo (m) d¢.

€1>1

Thus, we conclude (3.26).
(iii) We rely on the proof in [15], which uses the Plemelj-formula. At first, consider
(3.19) and take the limit x — 2o € ', g = (9, 2(n)) for some n € R. Let € > 0 and split

n+e

_ WA
) = vla)  wele) L [

(:(6) = 73,01 = )
ARG GRS

pt—p- (2(§) — 22,21 — §)
=

2m z1 — &)+ (2(§) — 72)
R\ Be(n)

-0,2(€)d¢

50:2(£)d8.

Obviously, by definition of the principal value integral,

e (2(6) — 2(n).1 — €)
= o PV/ (n— 7+ (2(1) — 2(&))

iy (o)

5" asz<€>d€

R

pt=p~
2

and thus it remains to verify that lim lim v.(z) = £ 0sz(n)10. By ng and 7y we

e—0 z—xg
denote the normal vector and the tangential vector to I' in x( respectively. Furthermore,
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we write G(z) = % Then we split

n+e

p*—p /82 (x — (&, 2(8)))d¢ = /82 G(x — zg + &19)dE

n / (B2 — €) — Duz())Gla — w0 + Em)de

nte

/8,2 Gz — (&, 2(8)))dé — /5277 )G (x — xo+ Emo)dE

= I (7) + I (%) + I3.(2)

For I, . (z) we first consider the case that z — x( along the normal ng, that is, x = zo+0-ng
with 0 > 0 or § < 0, depending on the site from which we approach to zy. We deduce
|z — xo + E10|* = [0ng + E0)* = 6% + 2. Since moreover,

€

£
/mdf—o’

—€

we infer

L (x) = 20,2(n) / Oy

0

e ————d¢& = 271y - 0,2(n) arctan (%) :

Hence, we get
I c(z9) = lim 279052 (n) arctan <§> = +7052(n) - 1o
’ §—0 )

independently of €. To conclude (3.27), we need to show lir% I; .(x9) =0 for i = 2, 3.
e—
Regarding I, we recall z € CH*(R) to estimate

)

Ty (0)] = / (9.2(n — €) — 0,2())G(Em) e

—E

< 0/ €]*1€[71dE < Ce® 0 as £ — 0.

We can argue similarly for 5. and use z(n) = z(n — &) + £0sz(n) for some p € (n—&, 1)
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to establish

((n,2() ==&z =N &(=0:z(m),
|@£%|_W/ Orzln = 8< P+ o) — 2 —OF &0+ ) >d4

582 )5) . (_asz(n)ﬂl)
‘[Jﬁzn 5WMP+M 0 €0+ 0uz(n)?)

- / Cl(9 o) — Bz - (I(1+352(n)852(u),352(77) +8SZ(M))|) it

—e [¢] (14 052(n)?)(1 + 9,2(1)?)
3 C N
g/_amTadﬁgCg —0 as e—0.

Thus, we proved (3.27), if we require that x — xy along the normal direction. If (x,),
is a sequence converging to xy along some arbitrary direction, the same limit is attained.
Indeed, denote by p, € I' the projection of x,, onto I'. Then the normal vector in p,, is
given by n(p,) = é”_p” This yields

u(@n) = u(zo)| < |u(zn) — ulpn)| + |ulpn) — u(wo)| = 0 as n — oo,

where the first summand converges to zero, since |z, — p,| = 0 as n — oo and because
of the previous result for the normal direction, which holds uniformly in xy. The second
term vanishes in the limit, since z € C**(R) and u is continuous.

(iv) It remains to prove that u solves (3.17) in the sense of distributions. For this,
let ¢ € C°(R?) with supp(¢) C {zy > z(x1)}. Since the integrand of u in (3.19) has no
singularity inside {xs > z(x1)}, we can differentiate with respect to x directly under the
integral. This can be established as follows. At first we decompose 0s2(§) = £ + 052(&).
Let € supp(¢). Then |(x1,22) — (&, 2(£))| > m > 0 for all £ € R. Hence,

= (2(8) — w2, 21 — &) g " .
[ om0 R e < o <

and similarly after differentiating the integrand with respect to x;,1 = 1,2

(2(§) — x2, 1 — &) C _
/82x(ﬁ_a+@@—mQ%SEW“M®<w

This justifies the differentiation under the integral for the summand involving 0;z(§). For
the other summand we have to argue differently, since 8 ¢ L'(R). In particular, we have
to deal with a principal value integral. It is enough to investigate the zi-derivative of the
second component, since the differentiation with respect to x5 and the argumentation for
the first component are similarly. After a change of coordinates in (3.25), we need to
show

: - 3
Oz, PVR/B§2 + (2(z1 =) — x2)2d£ N PVR/ﬁaml <52 + (2(@1 — &) — 952)2) .

(3.29)
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This amounts to justify the interchange of two limit processes, which follows if one of the
limits is achieved uniformly with respect to the other one. In our case, it is enough to
verify that for fixed n € N, the limit

lim n( £ — ¢ )d§
a—oo [_, £+ (2(x1 + % —&) —x2)? 4 (2(x1—§) —x2)?

is achieved uniformly in n. The integrand can be written as

n ((Z(xl =8 2@ = §) 2w+ 2(z + 5 — &) + 2(21 — 5)))
+

a

(62 + (2(1 + 5 — ) — 22)2) (&% + (2(z1 — &) — 72)?)
_ 228(B + 0:2(n)) + B2€ (21 — 20 + ) + £0:2(n) (Z(w1 + 5 — §) + Z(a1 — §))
(62 + (21 + 5 — &) — 22)2)(E2 + (2(a1 — §) — 72)?)
C, Gy

gwqt@eL (R\ (=1,1)),

where n € (7 — &, 21 — &£+ }1) and C7,Cy > 0 are positive constants independent of n,
since 7 € Wh*°(R) and 1,25 € supp(¢), which is compact. This proves the uniform
convergence of the principal value integral with respect to n and hence (3.29).

By means of this computation, we are allowed to differentiate under the integral.
Now, thanks to

o (mgms o) = (moerr O —ap) =

we easily deduce that div u = curl w = 0 in supp(¢). Therefore we infer

/ uVodr = / uV*tpdr = 0.
R2 R2

The same is true for supp(¢) C {z2 < z(x1)}. Finally, we have to study the case that
supp(¢) NT # 0. Using (3.27), we infer

/RQ WV odz — /Fqﬁ[u]ndx o,

where [u] denotes the jump of u across I' and n the normal vector on I'. Here, the integral
vanishes, since the jump of u is only in the tangential direction. Moreover, thanks to
(iii), we get

/ uV=+odr :/gb[u]Tda: =(p~ —p+)/¢(s,z(s))0sz(s)ds,
R2 r R
which concludes the proof of (3.17), since we have

— 0y p(1,22) = (pT — p7) Dy 2(21)0 (22 — 2(21)).
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3.3 A power series ansatz

In this section we construct a solution z of (3.9)-(3.11). At first, we focus on showing
(3.9) in the unstable regime. Using the special choice of the density (3.1) and Theorem
3.8, we infer for the normal component of the velocity on I'*

tiopy o b - §
v(s,t) =5 PVR/((‘?SZ(S &, t) 882(3,15))52 Iy p— —z(s,t))ng
1 §
+ 7 PV/(@SZ(S —&,t) — 852(8,25))52 =) -2 F 20t)2d§
R
(3.30)
We introduce the notation

Zo(&,8) == 20(s — &) — 20(5). (3.31)

In this sense, by a big letter we always denote the difference of the corresponding small
letters, for example

Z(éa 87t> = Z(S - £7t> - Z(Svt>
for the sheet z(s,t). Moreover, it will be useful to define
1
Zo(&,8) = zo(s — &) — 20(s) = —f/ Osz0(s — ET)dr =: Eho (&, 9) (3.32)
0

and analogously

1
83Z0(€7 3) = 8520(8 - g) - 8520(‘9) - _5/ 85220(8 - §T>d7— = £¢6(§, 8)' (333)
0

We use the same notation for Z,1., A, ¢, and B, later on. Additionally, since the
initial curve is of the form zy(s) = Zo(s) + Bs, we can write

Similarly, we set Z(s,t) := 2(s,t) — Bs and get Z(¢,s,t) = Z(£,s,t) — B¢, We will adopt
this notation to the general setting

?(57 S7t) = f(S - £7t) - 7(57t)7

G(ﬁ,s,t) :§(3_€>t) E(S,t), B (334)
F(§787t> :f(8—§7t)—f(8,t) :F<§7Sat)_/8§7

G(£787t) = g(S - €7t) - g(S,t) = a(évsaﬂ - ﬁg

where 8 € R, f,5: R x [0,

f(S,t) = f(S,t) + Bs, g(

T) — R are arbitrary functions and we set similar as above
) =9(s,t) + fs.

»
~
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Furthermore, we introduce
D(s,t) .= v (s, t) + v (s,t). (3.35)
By means of the operators

_1 ¢
Tr(G)(s,t) :== o PV/RaSG(f,S,t)SQ +F(§,s,t)2d5’ (3.36)

Rpo(G)(5,1) = (Tt (G) + Tr_ar(G)) (5, 8) (3.37)

and in view of (3.30), we get the short hand notation D = 2T%(Z) + Rz 2.(Z).
In the following it will help to split up the operator Tr(G) into Lebesgue integrals
instead of a principal value integral. Therefore, we express Tr(G) as

Tw(G)(s,1) = 1LQ%M@” 3 de

o & EHEEs )
g
1 d
+ PV/£|>1 359 — &, t)gz + F2(€,S,t) :
559(3at) 6
- or PV/|§>1 §2+F2(575>t)d§
L[ aGEsn e
27 Jig<a § &+ F2(&5,1)
| ~ §
_ % PV o1 8§g(5 - £>t> 52 4 FQ(f’ S,t) at
95g(s, 1)

¢ 3
om PVAN 24 F2(&, s,t) B (l—l—ﬁ2)£2df
= T (@) (s, t) + T (@) (s, t) + Th(g) (s, 1) + T2 (9) (s, 1),
with

T; (§)<S’ t) /|| 1 83?(8 B 57 t) — asg(sa t) 52

1
o ¢ RN
>1/— 1 (S - §7t) 52(F(§7 87t>2 - 52 - 2€F(€7S7t)a§F<§’S7t))
Tr(9)(s,t) = %/I§|>1 ¢2 (E2+ F2(¢,5,1))?

<9(8 +1 t) : 1)? +9(s - 1’t)m)

F(-1,s
asg(s t) ig( 2(57 S7t) — 2B§F<§737t))d
27T<1+ﬁ ) [£]>1 g £2+F2(€757t)

dg

l\.’)|._

Tp(g)(s,t) =

T7(9)(s,t) =

¢.

Thus, D becomes
D(svt):2T2< )(87 )+RZQC( )(8’ )
= 2T (2)(s,1) + 2T (2) (s, 1) + 2T5(2) (s, 1) + 21,*(2) (s, 1)
+T7350(2)(5,0) + Thne(2)(5,1) + T 50 (2) (5, 1)
1550 (2)(5:8) + T 0 (2)(5,1) + T 5, (2)(5,8) + Ez20(Z) (5, 1),

(3.38)
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where we set

=1 s 2£(E + F2(E,5.t) + )
Frd@E0 = 0 Joo OO e T T s+ P @ + s —ap)
(3.39)

The definition of the operator Er.(G) is due to a bad behaviour of the time derivatives
of T, 5, (Z). To show (3.9) later on, we have to treat the term Er.(G) separately to the
other operators.

In the next Proposition, we study the regularity of a class of slightly more generalized
versions of the above operators.

Proposition 3.10. Let § : R x [0,7) — R,n € N and suppose that ®;, Py, $3 are
functions with bounded derivatives up to order n, ®; € W™ ({|¢| < 1} xR x [0,7)) and
Dy, O3 € W ({|€| > 1} x R x [0,7T)). We define

L i E(S—f,t) —E(S,t)
},g5.1) = o /l£ . ; D1(€, 5, 1)
gls.t) [ 1

2 e —
Hq)%?(s,t) = o /|£|>1 €2®2(§787t)d§

1 g(s—¢&,t
H<?I)>3,§(3;t) = %/|§>1 %ég(ﬁ,s,t)df

(i) Assume that g € W™ (R). Then for each i = 1,2,3 we have Hy,_ (-, s,t) € W™!(R)
with

1Hs, 5

|W"*1(R) < C([|®illwn.ee, HgHW"HJ(R))-

(ii) Assume that g € W™>(R) N C™*(R) for some v € (0,1). Then for each i = 1,2,3
we have Hy, (-, s,t) € W™>(R) with

1Hy, 5

lwneo @) < C([|Pillwnee, [9]lwne @), [05F]coam))-

Proof. (i) We start with Héhg and the case n = 0. Using Fubini’s Theorem, we obtain

/ 1/ gls —&t) —g(s, )
R lgl<1

ds

@1(67 S, t)d£

21 £

1 1
= — / —/ 8@(3—§T)d7®1(§,s,t)d£‘ds

27 Jgr l€]<1 0

||<I>1\|Loo/ /1 _ KT
< — O drdé = ———— |0 1(R)-
<50 ) 1ogldrds = TR 109l

For n > 1, we distinct the following cases. If the derivative in s falls onto g(s—&,t)—g(s, t),
then we can argue as for n = 0 with g replaced by 07g. If the derivative falls onto &4,
we can use almost the same proof merely with || @]~ replaced by ||07®||p.
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The assertion for H, ; can be verified easily, since all derivatives of ®, are bounded
and thus

‘/ —a Dy (€, 5,1) dg‘ < O||D*®y|p~ for all k € N.
§\>1£

Eventually, g € W"*"!(R) then implies Hg, ; € W™ (R).
Finally, for H3(g) we have for each ki, ks <n, ky + ko =k <n

‘/ o )(8’”@)3)(5 5t) df' < C|| DBy 1o (akl— X||§||;1) :
€1>1

From Young’s inequality we conclude Hi _ € W™ (R).
(ii) This proof can be established essentlally by the same steps as in (i). For Hg, ;
and n = 0, we compute

1 g(s —&t) —g(s,t) '
a_ q)l 39 d
i (€5, 1)
_ il
- 27

_ 1 _
/ [lcoe@)ym—=d < Cf| @1 L [g]co.e ()
€l<1 €|

and similarly we deduce for n > 1. For H%Q,g and Hgsg we argue as in (i) and use

g € W™(R) instead of g € W"TL1(R). O

Before we apply these results to the operator Tr(G), we first state the following
Lemma about derivatives of composited functions, see also [33], p.17.

Lemma 3.11. Let Q ¢ RV, ® : Q — R and u : R® — Q be smooth functions such
that ||(D'®) o ul|pee(rn), || D'ul|=@n) < oo for each I € N. Then for each m € N\ {0},
there exists a constant C' depending on N, n, m, || D'ul| o (gny, ||(D'®) 0 ul| 1o wn) for each
[=1,...,m such that

|D7 (@ )| ey < C. (3.40)

Proof. The chain rule yields

m

D™(®ou)=>» (D'®)ou Cio(Du)” (D*u) ... (D"u)™

=1

where C;, > 0 are constants and the inner sum is taken over indices o = (01,...,0y,)
satisfying

m m
g oj =1, g Jjoj =m.
=1 j=1

Hence we conclude
[D™(® o u)|| oo wn) Z |(D'®) © u oo gy ZCIUHDUHLOO(R" [Pl 7 gy

This shows (3.40). O



56 3 PIECEWISE CONSTANT DENSITY FOR THE IPM EQUATIONS

In the following, we often have to apply this Lemma to rational functions.

Corollary 3.12. Let k,n,m > 1 and ® : R'* — R be a smooth rational function.
Furthermore, let F: R® D W — V C R* be a vector field, which is in W™ (). Define
d:W = Rby &(xy,...,2,) := ®(x1, F(xy,...,1,)) and assume that ® is bounded on
W. Then, we also have ® € W™ (/).

Proof. By use of Lemma 3.11, the statement follows immediately, if we can show that
(D'®) o F € L>®(W) for each 1 <1 < m. Obviously, it is enough to prove that D'® is
bounded on Wy x V', where W, = Pr (W) is the projection of W onto the first component.
Thanks to the fact that ® is a rational function, which is bounded on W x V', we conclude
that also each derivative of ® has to be bounded on Wi x V. Indeed, note that D'® is
again a rational function for each [ > 1. If D'® has a pole, than ® would have the same
pole, contradicting that @ is bounded. Similarly, if there is a sequence (xj); C Wy xV
with |z;| — oo and such that |D'®(z;)] — oo, then again we deduce the contradiction
1D ()| — 0. O

Proposition 3.13. Let F,G as in (3.34) and n € N.
(i) If f € WnTh(R) and g € W"T21(R), we have Tr(G) € W™ (R) with
ITr(G)lwerey < CB, | Fllwntroomys Tllwnrzawy)-

(ii) If f € Wbo(R) and g € WHh(R) N C™12(R) for some o € (0,1), we have
Tr(G) € W™=(R) with

I Tp(G)lwnoe @) < C(B, || Fllwnrroomy, [[Gllwnsroo ), (001G conm))-

Proof. Recall the decomposition
Tr(G)(s.t) = T (9)(s:t) + T (@) (5. 8) + Tp(@) (s, 1) + T (@) (s, 1)-

The statement for T%(3) is a direct consequence of the assumptions on f and g.
For T5(9)(s,t), T2 (3) (s, t) and T5*(g)(s,t) we observe

_ . 'S
TF<(g) = Hél,asg with q)l(é-?S?t) = 52 +F2<€ S t)?

2( 2 2
>1/—\ _ 173 . _ 5 (F (5?57t> _5 - 2£F(£7S7t)8§F(€>S7t))
TF (g) - H<I>3,§ with q)3(§7 S, t) - (52 + F2(€7 Svt))Q )
—2 JE—
f(F (57 S?ﬂ B 26£F(£7 87t>>
(1+82)(8 + F2(€,5,1)
Thus, the statement follows, if we can show that the ®;,7 = 1,2, 3 satisfy the conditions

of Proposition 3.10, namely that ®; € W™>. For this purpose we rely on Corollary 3.12.
We have ®,(&,s,t) = ®1(&,-) o F(,s,t), with

T72(9) = Ha, 5.5 With ®(&,5,t) =

2
~ ]

Dy (21, 20) := :
1, w2) 22 + (19 — firy)?
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It remains to verify that ®; is bounded, which is clear, since|_qt>1\ <1 on R2
Similarly, we impose ®3(&,s,t) = ®5(&,-,-) o (F (£, 5,1),0:F (€, s,t)), where

- (w2 — Bx1)? — 2} — 221 (22 — P1) (73 — J)
(I)g(xl,ZEQ,l'g) = (Qf% T (1‘2 _ ﬁ$1)2)2 .

Let M; > 0 be a constant such that ||0:F||1~ < M. Then, for each |z;| > 1,25 € R and
x3 € [— My, M;] we estimate
. 1+ M +p

0} < <1 M
|Ps (21, 22, 23)] < 2+ o + M, + B,

which shows that ®5 is bounded. 3 B
Finally, we write ®5(, s,t) = $o(&,-) o F'(&, s,t), with

: (s 28nm)
Slon ) = (TR (o T

Here, by M, > 0 we denote a constant satisfying ||F||~ < M,. Therefore, on the set
{[¢] > 1} x [= My, Ms], @5 can be bounded by

~ M3 28 M,
|Da(x1, 29)| < A+ )]~ (A+8)

This concludes the proof. O

To construct z satisfying (3.9), one could try to find the exact solution of
1
Orz(s,t) = éD(s,t). (3.41)

This ansatz would substantially correspond to the one in [17]. Especially, we need to
establish uniform estimates for integral operators. If we compare with the results for the
Muskat problem in [25] and [22], we notice that local well-posedness was proven only in
the horizontal and stable case, i.e. for § = 0 and 0,z = —T(Z). However, this is exactly
the case we singled out in Theorem 1.3. Furthermore, due to the nonlinear character, it
is not clear, whether one could extend these results to (3.41).

Fortunately, to satisfy (3.9), it is not necessary to solve the equation exactly, since an
estimate of o(t) is sufficient. As opposed to [17], we propose a formal power series ansatz
up to second order for the construction of z(s,¢). This motivates the ansatz

2(s,t) = zo(s) + a(s)t + %b(s)t? (3.42)

Obviously, the natural choice for a(s) in the sense of a power series ansatz is

a(s) = 5D(5,0) = T, (20) + § Ry Zo) = 2T,(%0)

2
¢ (3.43)

=PV [ @l =6~ 05 mr g

™
R
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In particular, a(s) only depends on the initial curve.
For the function b we want to choose b(s) = 3$0,D(s,0). Suppose for the moment

that the curve z is already fixed by z(s,t) = 2¢(s) + a(s)t + %Z)(s)tQ for some function
b(s) € W>(R). Furthermore, in the spirit of (3.31), we set

A€, s) == als = &) —af(s), (3.44)
B(£, ) = b(s — &) = b(s). (3.45)
To derive b, we explicitely compute
T7(Z)(s,t) — T7(Z)(s,0) _
t

1 2 - £ 13
— | PV 0570 + tO,A + —9,B —— — 0,2y —=——5d
QWt( /R( ° 2 )§2+(Zo+tA—|—%B)2 °£2+ZS 5)

_ L PV/ (85A+ fasé) £ —
2 R 2 &2+ (Zy +tA+ L DB)?

E(2Z20A + tZyB + tA? + t2AB + %BQ)d
&2+ 23) (&2 + (Zy +tA+ £ B)?)
Thanks to this, we infer

. Ty(Z)(s,t) = T7(Z)(s,0 28Z)A

— Us40

In the same way we observe

RZ,2C(Z) (8, t) — .RZ,QC(Z)<S7 O) / t2 ~
57 = 47rt PV ; 0sZy + t0sA + 2883

¢ 4 3 = | = 20,2055 3 Sd¢
&+ (Zo+tA+2ct+5B)? 2+ (Zo+tA—2ct + 5 B)? &2+ Z§
1 (€2 + 4 + (Zo + LA + £ B)?) (aSA + gasé)
. N _
Ar Jr (€ + (Zo +tA+ 2ct + 5B)) (2 + (Zo + tA - 2ct + 5 B)?)
E((tA+2ct + EB)? + 2Zy(tA + 2ct + £ B))

— Us40

(&2 + Z2)(€2 4 (Zo + tA + 2ct + tZB) )
f((tA—20t+ B) +2Z0(tA—20t+ B)) 2
e T Z2)(€ + (Zo +tA—2et + tQB) )
After a change of coordinates § — 3 ¢ and Lebesgue s convergence theorem we deduce
: RZ,2C<Z)< 5, ) - RZ,2C(Z)( ) o 2§Z0
lim 5 = PV/ asA— — 0520—(52 n Z§)2d§

L 2, (s 4c? + 4c§8 20($)
PV/ 00 ) T a2 (9@ + (Bozo(9)E T+ 207)

2. (s 4¢? — 4c€0sz0(s)
0 T 1)@ + (@l 9)E — 207)

dé.
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In conclusion, we established

b(s) = 50kD(s,0) = 2T, (A)(s) — 2T, (Z0)(s) + Pals) (3.46)
where we define
(T (G))(5,1) = % PV /R 0.G(E,5.1) éizj(i; (‘?f(f;j)l it (3.47)
and
-1 0220(s) 2¢%(E%(1 — 0s20(8)?) + )
Fels) = o T 0,200 PV/R (@5 Guro(5)E + 7)€ + BV — o) (348)

In particular, we see that %@D(s, 0) does not depend on the concrete choice of l~7, but
only on zp, a and the propagation speed c. In this sense, b(s) is well-defined.

In this definition of b we see the reason for choosing the same propagation speed ¢ for
the two boundaries I'*. Otherwise there would emerge terms of the form

9220(s) PV/ 4c€0520(8) ac.
1+ 0s20(s)? r €2+ (0s520(8)€ £ 2¢)?
in which the integrand is of order |£|7!. Although this term is still well-defined thanks
to Lemma 3.4, it takes some more effort to verify this for the derivatives with respect to
s, which we need to do in the following Lemma. However, in (3.46) these terms cancel
each other in such a way that the remaining term P,. has an integrand of order |£]~2.
This lightens the computations on {|{| > 1}. For the same reason, we find more easily a
majorant for this term before applying Lebesgue’s convergence theorem in the derivation

of b.

After we fixed a,b and z via (3.43), (3.46) and (3.42), we investigate regularity prop-
erties of a and b.

Lemma 3.14. Let n € N;n > 5 and zp € W™ (R)NC"1*(R) for some «a € (0,1). Then
(i) a € W21 R) N Wn=22(R) N C"3*(R).
(ii) b € W HHR) N W42 (R) N C™">*(R).

Proof. At first, Lemma 3.7 yields zo € W"~1>(R).
(i) Since we know that a = 2T, (Z,), from Proposition 3.13 we immediately obtain
a € Wn=2HR) N W"=2>2(R). Thus, we deduce a € W"2P(R) for each 1 < p < oo and
thanks to Lemma 3.7 we infer a € C"~%%(R).

(ii) It is enough to verify b € Wm=41(R) N W"~4><(R), since then Lemma 3.7 implies
b e C">*(R). Recall that b = 2Ty, (A) — 2T, (Zy) + Pse. The statement for Ty, (A) is a
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consequence of Proposition 3.13 and (i). To deal with Ty, (Zy), we decompose

TZ()(ZO) = TZO (Zo) = TZ (Zo) + T> 1( 0) + TZ>02( 0),

< (500 (s) 1 = 2620(8, 5)A(S, 5)
T = 5 [ 0z Tt e
_ i aSEO(S - 5) - aSZO< ) 2§4¢0(€7 )¢a(f73) dé.
27 Jig<1 § (§24 Zo(€,5)2)2
7>,1 =) (s) := i 8520(3 - g) 2§3Z0(£7 S)A(£7 S)
T (20)0) = 5 /|£>1 & @+
7>,2 =) (s) := _8520(3) i2€320(€a S)A(ga S)
T (20)0) = = /5|>1 & @+ 20652

where we use definition (3.32). Adapting the notation from Proposition 3.10, we can

write T (Z0) = Hb, (9:20), T3 (%) (s) = H3, (0:%0), T5 2 (Z0) (s) = H2,(9,%) with

280 (€, 5)¥a(€, 5)
(&2 + Zo(¢, 5)%)?

3Z A

Hence, if &, ®, have bounded derivatives up to order n — 4, then Proposition 3.10
yields Ty, (Zo) € W *1(R) N W %*(R), since the assumption on Z, especially gives
Zo € W2L(R) N C"22(R).

For @, we first note that thanks to zZ, € W™ 1(R), we deduce ¢y(&, 1) € W"2°(R)
for fixed |¢] € R. Similarly, from (i) we conclude ¢, € W"*>°(R?). We can express

cbl(ga Svt) = &)1(57 ) ) © (wO(Sv 5)>¢a(f>5)770(5>5)), where

- 20t w0,
Dy (21,29, x3,24) := 1 :

@1(57S,t) =

Because of Corollary 3.12, it is sufficient to establish an estimate for ®; on the set

(=1, 1] % [= "ol oo r2) s %o ll Lo r2y] X [=[[all oo 2y, [[¥all oo r2)] X [=[|Z0]| oo )5 |Z0 | oo (m)-
Indeed, here we obtain the bound

|D1] < 2|0l oo 2y || Wal| L 2)-

For ®,, ®3 we argue analogously and write ®5(¢,s,t) = ®5(E, -,-) 0 (Zo(€, 5), A(E, 5))
with

~ 2.%?(562 - ﬁxl)x3
1)2(371,972,3?3) = (x% I <x2 —_ 5371)2)2'

Then, on {R\ (=1, 1)} x [=[[Zoll=(®), [[ZollLoe®)] X [=llall ), [[allL=m)], we estimate

[@2] < allzom)-
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From Corollary 3.12, we accomplish the statement.
Finally, we investigate the term

B 1 C) B / 8A(E%(1 — Dyz0(s)?) + 4¢2)
4m 1+ 0520(s)? 2 (€24 (0520(5)€ + 20)2)(€2 + (920(5)E — 2¢)?)

By means of z, € W™ 21(R) N W™ 2>2(R), we obtain P, € W 1(R) N W 4> (R)
provided that

. 8c?(E2(1 — Ds20(5)?) + 4c?)
@(PVAQQ+w@%@ﬁ+z%xe+w@%@x—2@%“)

PQC(S)

d.

< o0
Le(R)

for each 0 < k < n — 4. For this purpose, we split up the domain of integration into
R = {[¢] < 1} U{¢| > 1}. On {[¢| < 1}, we can estimate the integrand by a constant
C > 0, since there is no singularity in the integrand. This holds true for each derivative
0<k<n-—4. On {|¢| > 1} and for k = 0, the integrand can be bounded by C|¢|72 and
therefore the integral is finite. For higher derivatives, we rewrite the integrand as |¢|72®,
where ® is a composition of a bounded rational function ® with d,zy. An application of
Corollary 3.12 finishes the proof. m

Now we demonstrate that this choice of z indeed gives rise to a subsolution. For the
next calculations we often have to deal with terms involving the time variable ¢t. Therefore
the following Lemma will be helpful.

Lemma 3.15. Let z(-,t) € Wh*(R) for each ¢t € [0,T]. Then there exists a positive
constant C' > 0 such that
1 < C
&+ (4(s,6,t) £1)> — &+

(3.49)

for all s,£ € R and each 0 <t < T'. In particular, we can estimate

1 <£ 1 <€
CrZsenxtr - O 2x(Z(s )kt T 2

i.e. by space or time variable respectively.

Proof. We express Z(s,£,t) = ¥(s,&,t)€, where 1(s,{,t) = —fol Osz(s — 1€, t)dT is a
bounded function. To establish (3.49), it is enough to prove

1
E+ 260+ 200 + 58
for some C' > 0. Equivalently, this reads
1
SV T W1 > G

where we set y := % Obviously, this is satisfied for some C' > 0, since the left hand side
can never become zero. O
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By means of the foregoing preparations, we can state a first existence result for a
curve z satisfying (3.9)-(3.11), which in turn implies the existence of a subsolution.

Theorem 3.16. Define the curve z(s,t) by (3.42), with zy(s) = Ss+Zo(s), 5 € R, define
a(s) by (3.43) and b(s) by (3.46). Furthermore, suppose that for some o € (0, 1) we have

Zo € WOY(R) N C>*(R). (3.50)
Then, z(-,t) € C*(R) N W2 (R) satisfies (3.9)-(3.11) on [0,T) for some T > 0.

Remark 3.17. In the stable regime and for 8 € R\ {0}, the sign of v* changes and
consequently also the sign of D(s,t),a(s) and b(s). Of course, this does not affect the
estimates here and therefore the same statement remains true for the stable regime.

Proof. At first, from Lemma 3.14 we conclude a € W*'(R) N W4>*(R) N C**(R) and
b e WHR) N W2>(R) N CH*(R). In particular, we get z € CH*(R) N W2 (R).
Obviously, (3.11) is satisfied. We start to verify (3.9), that is,
1
;HQ@tz(s,t) — D(s,t)||p1m) — 0 as t — 0.

By the choice of a and b, this is equivalent to

HD(s,t) — D(s,0)

n — @tD(s,O)

—0 as t— 0. (3.51)
LY(R)

Observe that

D(s,t) — D(s,0)
t

1
—0,D(s,0) / 9,D(s, 7t)dr — B,D(s,0)
0

1M
= t/ 7'/ O?D(s, 7'tt)dr'dr.
o Jo

Hence, to deduce (3.51), we need to show
62D gzers < 0. (3.52)

Using the representation of D from (3.38), it is enough to establish (3.52) for each of the
operators separately. We start with 7% (Z). Recall that

< 1 0sZ(s — &, t) — 05Z(s, 1) £2
1231 = §/|§<1 § 52—1—22(5,5,15)6[6

with 2(s,t) = 2¢(s) + ta(s) + %b(s) and Z(s,t) = Zo(s) + ta(s) + %b(s). If both time
derivatives fall onto the first factor (9,Z(€,s,t))€7, we obtain T (b). Exactly as in
Proposition 3.13, we infer || T (b)|| 111 < 00, since we know that 92b € L'(R). For later
purposes in Section 3.4 we want to emphasize that this is the only term, where we need
this strong regularity assumption on b.
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Suppose that one time derivative falls on each factor of the integrand. In this case,
we estimate

‘_i/ 05 A(E, s) +10sB(§, 5) 28 Z(&, 5, 1) (A(&, 5) + tB(E, S)>d§
21 Jig<1 § (&2 + Z2(€,5,1))?

< [asa]CO’Q(R) + T[asb]co,a(R) / |¢Z(£7 S, t)(1/1a(§, S) + T¢b(§7 S>)|d§
- l€|<1 €|t

™

This term is in L! uniformly in ¢, since 0,2 € L™ and a,b € WH(R). Finally, if both
time derivatives fall onto °
for T (Z).

Except of Ez5.(Z), all remaining operators in (3.38) can be handled similarly. On one
hand, for k = 0,1,2 we have 9Fz(s,t) € WH1(R), from which we deduce the L!-bound.
On the other hand, for the other factor ®(¢,s,t) in the integral, we know OF® € L*
uniformly in ¢ for £k = 0, 1, 2, which follows from Corollary 3.12.

Finally, we have to investigate F Z,2c(7)- However, the above argumentation does not
work here, since 92E,.(Z) is not well-defined for positive times. Due to an appropriate
cancellation, this term behaves well only at time ¢ = 0. Thus, it is enough to verify (3.51)

for Ez5.(Z), as we will establish now explicitely. At first we compute in detail the term

0tE72.(Z)(s,0), which resembles the computations for the definition of b. Therefore we
decompose

52+Z§2—(£St), we can argue analogously. Thus, we conclude (3.52)

S (Brae(Z)(5,1) — EzaeZ)(5,0)) = Iis5,) + Io(s,1) + (1)

as t — 0, where we set

_ 1 1 2
his.t) =55 l<t 020t (52 T Z12a? @1 (Z 2a2 €1 Zg> de, (3.53)
1 2£(€2 + 72 + 4c%?)
B = g [ A e (22 (854

Moreover, we split 1 into

Ilzi ,(§S)€2<402t2+8th+Z§—22 N 4t —8ctZ + 73 — 72 > ¢
2t Jigar 2+ Z)(2+ (Z+2c)?) (2 + Z5)( + (Z — 2ct)?)
_ 1 Py(€, 8) ( 4%t + 8ctép, (€, s, t) N 4¢Pt — 8et&np, (€, s, 1) > it
21t Jigar 1 HU5(8,8) \E2 + (§=(&,5,t) +2ct)? &2+ (§(§, 5,1) — 2ct)?
1 Po(€, 8) 26%0(€, 8)1a(§, ) 26%0(€, 8)¢a(, )
T g THR(ES) A e e L
_ 1 Yo (tE, 5) ( AP+ Bely. (1€, 5, 1) A — BLyhu(tE, 5, 1) ) 2
27 Jiger L+ 3(8€, s) \ &2+ (§:(tE, 5,) +2¢) €2 + (§(t€, 5,t) — 2¢)?
s Yh(9) ( 28800 (&, 5)a(€5)  26%0(& 5)¥a(€, ) ) g6 + of1)
21 Jiggar 156, 8) \E2 4 (§0=(&, 8, ) +2ct)? €2+ (§.(E, 5,1) — 2ct)?

=: ]11(S,t) + Ilg(S,t) + O(l)
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Note that
W, (t€, s, 1) / 0sz(s — t&T, t)d
== / Osz0(s — &T) + t0sa(s — ET) + %t2885<8 —&T)dT — —0520(9)
0

as t — 0, because of zo € C*>%(R). Hence, in the limit ¢ — 0 we infer

8tEZ720(7)(5, O) = IH(S, O) -+ 112(57 0) -+ [2(8, 0)
_ 1 —9220(s) 8c*(&2 + £20520(s)* + 4c?) — 64c*E%0s20(s)°
21 Jr 1+ Os20(s)? (62 + (—€0s20(s) + 2¢)?)(€2 + (—€Ds20(s) — 2c)?)
_ i 277Z)0(§7 S)¢a(§7 S)¢6(§7 S) . 25
3 iy e e L e

dg

For (3.9), it remains to show

H Ez2(Z)(s,t) — Ez:(Z)(s,0)
t

— 0:Ez4.(Z)(s,0)

—0 as t—0. (3.55)
LL(R)

We start with I and compute

Iy(s,t) — I5(s,0) =

1 260, A - (
27 Jigl<a
_ b
27 Jig<1
16¢212 2% — AP (€2 + 22 + AP?) — (2 + Z2 + A?) (2Zo(tA + EB) + (tA+ £ B)?)
(&2 + (Z +2ct)?)(§2 + (Z — 2ct)?)(§* + Z5)

(2 + 22 +4P) (2 + Z23) — (@ + (Z 4 2ct)*) (2 + (Z — 20t)2)> 2
(€2 + (2 +2ct)?)(€2 + (2 = 2t)?)(E* + Z5)

2€0,A-

de.

We can pull out a factor v/¢, which ensures the limit zero as ¢ — 0. The remaining
integrand can be estimated with help of Lemma 3.15 and 0sz € L>®(R) by C’|§|_%, which
is integrable on {|¢| < 1}. Thanks to 9,4 = &Y/, and a € W*!(R), we accomplish the
L'-bound in s.

The next term to investigate is

1 2 (€, / 7
Ing(s,1) = Ina(5,0) = — /lf . ¢o(§7181zﬁ¢(8§(;)$0(5 5).

( & I S & R )d£
E2 4 (&=(€,s,t) +2ct)? L4458, s)  E2 4 (Ea(&,s,t) —2ct)? 1T+ 95(E,8)
1 / 2¢0(&, 8)¥a(& 8)10 (6, 5)
27 Jig<1 L+ 95(8,s)
(s%p% — 2) — At — 4P | E(UF — 42) + Aty — 4c2t2) "
(2 + (E. +2c)2) (1 +45)  (§2+ (§bz — 2¢t)?)(1 +¢5) ’
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Using

V. (&,8,t) — (€, s,t) = /8z — €T, t) — Osz0(s — &T)dT

/ tosa(s — ET) —i— 8 b(s — &T)dr

0

we observe that the argumentation resembles to the one for 5. Indeed, after pulling out a
factor v/t, we can estimate the integrand by C |€|’%. The L'-bound in s is a consequence
of 9?zy € L'(R) coming from the factor 1y(&, s) in front of the integrand.

Finally we study ;. Since

1 / —02(s) 8c?(E% + £20,20(5)? + 4c?) — 64c2E%0,20(s)? de| ds
13

21 [ |>%1+8szo<s)2(£2 (—€0o70(5) + 20)7) (€ + (—Euzo(s) — 20)7)

< Cl&22|| 1wy /

|§|2d§—>0 as t — 0,

it is sufficient to consider (s, 0) on {|¢| < 1}. For this purpose, we rewrite the difference
Ill(S7 t) - ]11(87 0) = Hl(87 t) + HQ(Sv t)7 where

Hst) = L Yh(tE, 5) ( 82(E€2 + £24? + 4c?) — 64267
M= 00 Jees THuR(tE,5) \ (@ + (€0 + 202)(& + (€0, — 2¢)?)
8 (87 +E20520(5)” + 4c%) — 642D, 2 (s)? )
(€2 + (—€Ds20(s) + 20)2) (€2 + (=20 (s) — 2¢)?)
Hy(s,t) = - o Ki(&,s,t)Ky(&, s, t)dE,
Koes) = SPE +ED( +18) — L0, (s)
NS T @ T (0,70 (s) + 202)(€2 + (—€D,20(s) — 20)2)
O W(tE,s) —922(s)
K2(5737t) - 1+Ow§(tf, S) - 1 +aszg(s>
— Jy 9220(s — 76t) — 0220(s)dr) (1 + 9523 (s)) + 0220 () (Y3 (5) — Du23(5))
(1 +93)(1+ 0,22(s)) '
Because of

1 1
[R(s) — B.22(5)] < 200z0(3)][€1] / r / 02z0(s — 77¢t)|dr'dr

and

1 1
—/ O22o(s — TE) — O22p(s)dT = ft/ 7'/ O2zo(s — T7'€t)drdr,
0 o Jo
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we can pull out a factor £t in Ky. Moreover, we can estimate |K;| < C(H@SZOH%OO(R)) on

C(||0s20l|? 0o
{I¢] < 1} and |K;| < w n {1 <|¢| < $}. Hence, we deduce

| Dllsce < Ct / 10220111y + 1920 1y
|€]<1

t
+ C/ |€2‘(H83’ZOHL1(R + ”a ZOHLl(R ) 6
1<jg<t €]

< Ct(||0320 | 1wy + 110520/l Lwy) + CVE|02 20| 1) + (10520l L1 )4

where we used that \/[¢t] < 1 on {1 < [{] < 1}. In particular, we observe that
| Ha(-,t)||L1(ry tends to zero as t — 0. For Hy, we first compute

1
T (2 (6. +20)D)(E + (€0 — 20)?)
1

(€2 + (=E0s20(s) + 2¢)?) (&2 + (—€0sz0(s) — 20) )
_ 2649525 (5) — ¥3) + (820525 (s) — 4c?)® — (242 — 4c?)?
(€2 + (§9= + 20)*) (€2 + (€2 — 2¢)?) (&2 + (—€0s20(s) + 2¢)*) (€7 + (—EDs20(s) — 2¢)?)
_ €2(0s25(5) — ¥2)(262 — 8¢® + £2(0s75(s) + ¥2))
(62 + (€02 + 20)*)(€2 + (§¥= — 2¢)*)(€% + (=€0s20(5) + 2¢)?)(§? + (—€0s20(s) — 20)*)

Thus, we get

Hys,t) = ;ﬁ 4 Yo (L(Sc2(£2+4c2)—5602£2w3)

<1 1+ 2
i 6212 — D,7A(5) )i
(€% + (=€0s20(s) + 2¢)?) (&% + (=05 20(s) — 2¢)*) )

Note that there is no singularity in H; and moreover

t2
0.53(5) ~ 021 < 200wy (ItlIOBznlime + H0ualimeey + 0o )

Now we can argue similarly as for Hy. Because of the factor ¢ in the integrand of Hj,
we estimate the L'-norm by [|022|11(r), which yields

[ Hi( 1) | nrmy < Ct||55220||L1(R)/ 1d¢ + C\/EHafZOHLl(R)/
gl<1 1<lel<2 |€|

as t — 0. This completes (3.51) and thus also (3.9).
In the last step, it remains to address with (3.10). Let € € (0, «). First note that in
the same way we accomplished (3.9), we infer an L*>°-bound

120¢2(-,t) — D(-, )|l poemy < Ct < Ct*™° ¥Vt e€[0,7).
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For the one term where we used 9?b € L'(R), also b € C"*(R) is sufficient to attain
the L*>*-bound. By means of this, we do not need any further conditions on the second
derivatives of b. Hence, (3.10) follows, if we can proof

It (1) — v () |z < Ct*7° Yt €[0,7).

We have
(s t) = v (st) = o PV/f@sZ <£2 +(Z—2ct)2 &2+ (Z+ 2ct)2) “
R
g 4el 20,2t ote
T or / (&2 + (Z = 2ct)*)( + (£ + 2ct)2>d€'
R

Thanks to 9,Z € L*(R), on {|¢| > 1} the integrand can be estimated by C|¢|72, which
yields the L>®-bound. On {|¢| < 1}, we apply Lemma 3.15 and Zzp,a,b € CY%(R) to
estimate

e 16620,
V(s t) v (s, 1) = o / @1 (Z 2@+ (Z 12

l¢]<1

< 08 (02l + Putlcnsy + ko) [ i —

4 N sA|00,a s o

=gy (RO ®) @ BT (@ (Z = 2c)2)(E + (Z + 2ct)?)
lgl<1

—eta = 1

< Ct*® ([(982’0]00,«1(R) + [8Sa]co,a(R) + [asb]co,a(R)) / m—l—sdf
lgj<1

Since € > 0, the last integral is finite. This finishes the proof of (3.10). O

3.4 Regularity

The proof of Theorem 3.16 mainly based on Proposition 3.13, which can be refined
by the observation that the operators Tp(G) resemble the Hilbert transform #H(g). By
means of this, we demonstrate that instead of z, € WS(R) N C>*(R), the condition
Zo € WAHHR) N C**(R) is sufficient to prove Theorem 1.3.

For some function f € LP(R) and 1 < p < oo, the Hilbert transform of f is defined as

Hf)(s) = PV/Rf(SW—gE)dg.

It is well-known (see for example [75]) that H : LP(R) — LP(R) is a linear and bounded
operator for each 1 < p < co. Furthermore we have the identity

H(H(f) =~ (3.56)

For the computations in this section, we will often rely on the following lemma.
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Lemma 3.18.
(i) Let f € L'(R). Then h>(s) =PV [, ®LE=8d¢ e I'(R).
(ii) For each f € W?Y(R) we have (H(0,f))(s) € L*(R).

Proof. (i) An integration by parts yields

N ¥ s P s~
= -pv [ HESae ey gy -py [ IS

dg

(s 1) 4 fs 1) (f* X'é;l) |

Using Young’s inequality and f € L'(R) gives the assertion.
(ii) We split H(0sf)(s) = m(h<(s) + h~(s)), where h~ is defined as in (i) and

) (0.)(s — €) (0.)(s — €) — (0.1)(s)
h~(s) = PV ~—2 2 df = PV d€.
(s) / ¢ /lg y ¢

g1<1 3 §
Since f € W2(R), we conclude from Proposition 3.10 that A< € L*(R). Together with
(i) this finishes the proof. O

Theorem 3.19. Define the curve z(s,t) by (3.42), with zo(s) = 8s+Zo(s), 5 € R, define
a(s) by (3.43) and b(s) by (3.46). Furthermore, suppose that for some o € (0, 1) we have

Zo € WH(R) N C**(R), (3.57)
a € WI(R) n W3(R) N CH*(R), (3.58)
be WHR)NCH(R). (3.59)

Then, z(-,t) € CH*(R) N W (R) solves the equations (3.9)-(3.11).
Remark 3.20. Lemma 3.21 verifies that (3.58) and (3.59) already follow from (3.57).

Proof. At first, from Lemma 3.7, we infer zZ, € W4>*(R) and b € WH>(R),

Step 1: We can adopt the same proof as in Theorem 3.16 excluded one term, for
which the conditions (3.57)-(3.59) are not sufficient, namely 7’5 (b). We need to show that
|75 (b) || oot < 00, however this time without using b € W*'(R). Recall the definition
b= 2Ty, (A) — 2T4,(Zy) + Pa.. In Lemma 3.14 we already established that (3.57) implies
—2T5,(Zy) + Py € W*'(R). Thus, we merely have to consider by(s) := Ty, (A)(s).
Accordingly, we write Bi(£,5) = by(s — &) — by(s). It remains to prove an L!-bound
uniformly in ¢ for

T5006) = - [ (0nts =) - 0no) (o

12 s)) *

"o
lgl<1
For this purpose, we use the fact that this integral is almost of the form H(dsb;). For
a reduction to the Hilbert transform, it will be more convenient to prove an L!'-bound
for

§

TAB)E) = 5 PV [01(69) (g ) 46
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instead of T (by). This is equivalent, since Tz (By) = Ty (b)) 4+ T, (b)) + T, % (b)) +T5(by)
and the L'-bound for T,"(b;), T;*(b1), T5(b1) follows already from b, € W (R) as in
Proposition 3.10.

Step 2: The important observation is the fact that not only Tz(B;) has a similar
structure like #(0sb1), but also by = Tz (A) is almost of the form H(dsa). Thus, we
have to investigate a term like H(H(0?a)) = —0%a, which admits a better bound. To be
precise, we start by rewriting

1 ¢ ¢ OB
TZ(BI)(S) = % PV/ (52 7 - (1 n 52)52) 0sB1d§ + PV/ (1 +62)€d§
R R

1 0sB1(B2&* — Z* 1
2m r (L+ 52822+ 2%) 7 201+ 5%
which means we decompose Tz(B;) into a Hilbert transform term Il and an error term
L.

We begin with the estimate of I;. Similar as in Ty, (Z,) in Lemma 3.14, we decompose
I, = If + 17" +17°. From Proposition 3.10 we deduce that [;',17* € L'(R), since
by € Wl’l(R) and the corresponding functions ®,, @35 are bounded. This is a consequence
of the estimate |3%6? — Z%| < C(1 + |€]). For I7 we have to argue slightly different, since
we want to avoid using 92b € L'(R). Instead we estimate

BIIEI([Zo] + Al + |BI) + [Zof* + |A]> + |BJ?
lEl<1 |€[3
For the first summand, we apply (3.32) and Fubini’s Theorem to verify

Zol + |Al + |B
c|5|/[asb1]co,a(R) Pv/ 2ol |2_Ia 1Bl geas
R €l<1 €]

1 1
< C|B][0sb1]co.0(m) /II |£|Ta/ 10520l L1 () + [|0sal| L1 () + ||0sD|| 1 (mydTdE
¢<1 0

< C18][8sbr)co.c ) (105Z0ll L1 ry + 10sall 2y + (100l L) )-
On the other hand, we estimate the quadratic terms by
Zo/? _ 2|
C [asbl]co,a(R)PV mdfds S C[asbl]co,a(R) ||8320||L00(R) PV o d{ds,
R g1<1 I€] R gl<1 1]

since Zg € W1*(R). Then we argue as for the linear summands before. The same holds
true for the terms involving A and B. We emphasize that all estimates in Step 2 hold
uniformly in ¢.

Step 3: Since [, is time-independent, we only need to show an L'-bound. We repeat
the decomposition from Step 2 once more to get a term of the form H(H(92a)), for which
we can use (3.56). Thus, we split Iy = ly; + lao, where

L H(0sb — )
21 — 2(1 + 52) )
o H(0sb1)
2201+ p2)

H(Dsb1) = 11(s) + la(s),

2] rw) < C/[asbl]CO»a(R) PV déds.
R
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and

~ 5 1
bi(s) = 5- PV | 0.4 dé§ = dsa)(s).
1(s) / £2(1 + 0,20(5)2) 3 2(1—|—8320(8)2)H( a)(s)
At first we study the error term lo; and neglect for simplicity the prefactor (2(1+ 5%))~!
The above definitions yield

£(6%0s20(s)* — Z3) it
+ Z§)(1 + 9s20(5)?)

bi(s) — bi(s :—Pv/aA e

If we can show that b, — b, € W2(R), we deduce that ly; € L'(R) from Lemma 3.18.

For this purpose, we have to make some effort in using only L*-estimates instead of
L'-estimates for a because of (3.58). Because of this, we sometimes have to argue slightly
different as in Proposition 3.10. We start to derive an L'-bound for b, — l~)1. Therefore,
we decompose by — by = (by — l~71)< + (by — 51)> with

NS 1 §(§28 20
(br=b)™ =5 BV /|§.<1 eerz)

7\> 1 5(528320
b= b =5 PV Jon M E@ T 2)

s)? — Z3
1+ 0529
s — 73
14 0s2

~—

dg

—~

s)%)

\_/

de.

—~

$)?)
For (by — b1)”, we observe
€20,20(5)2 — Z2 = €2(0,22(s) + 280s70(s)) — Za + 282, (3.60)

and thus obtain

_ (0:23(s) 4+ 2605z0(s))
- 1+ 0,23

(by — b)) (T;(;l(a) +T;%(a) + Téo(a)) +Hiz, + Ha =,

where ® is a bounded function given by
_ ED.A(2B€ — Zo)
(62 + Z§)(1 + Daz0(s)?)

Thanks to Proposition 3.10,(i), Corollary 3.13,(ii) and zg,a € WH*(R),z, € WH(R) we
infer (by — by)> € L*(R).

Now we address with (b; — b;)<. We emphasize that taking a difference in this error
term creates an extra factor £. Thus, we can overcome to use that 0?a € L'(R). Instead,
thanks to

1€20520(s)* — Z§| = 1€0s20(5) — Zo| - [€0s20(s) + Zo
= |20(s = &) = 20(s) — £0s20(5)] - [20(s — &) — 20(s) + £0s20(s)]

< 20610, 20l ‘/ Duz0(s) — Duzols — 7€)dr

(3.61)

= 2\§|3||3520||Loo(R) 7'/ (95220(3 — 7'7&)d7r'dr
0
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and a € WH*(R), 0,29 € L*(R),8°zy € L'(R), we establish

1 1
4= B ey < Clloalim@lOallim [ [ | [ 7 [ 0a(s = Prejarar| deds
R Jig<1 1Jo 0
1 1
< Cloal~mOuallm [ | [ 7 [ 102alngdrdr| de < o
[€l<1 0 0

More generally, we obtain in the same way (b, — b;) € W2!(R), since we know
Zo € WAHHR) N WH*(R) and a € W3 (R).

Step 4: Finally, we need to show an L'-bound for the term ly,. Without the factor
(2(1 + 0y20(5)%))" in by, we could directly use (3.56). However, we have to decompose
lo5 once more. For simplicity, we drop the prefactor (2(1 + 82))~! and split up

lyo = H(Dsby)(s) = Pv/§|<1 % + Pv/§|>1 %dg = ky + ko.

We immediately get k» € L'(R) from Lemma 3.18 and b, € L'(R), which is the conse-
quence of by € L'(R) and by — by € L'(R). For ky, we explicitely compute the derivative
of by and split up once more k; = ki1 + k12, where

_ (H(02a))(s = &)
fu = PV / 2me(l+ Buzols — )

1€1<1
H(0sa)(s — )05 | Trpmree
kg = PV / <1+<as 0(s—¢)) >d§.
2m€
lg1<1

Then we have

%(8§a)(5 - 5) 8520(3 - 5)2 - 852’0(8)2
gl<1 27m¢ (L4 Os20(s — &)?)(1 + Os20(5)?)

1 (H(0%0))(s — €)
T T 0u20(s)?) Pvgkfl R

H(D2a)(s — &) Oszo(s — §)* — Dsz0(s)’

k11(8> =

dg

Tlaa T mE (T 0 I 0P
1 2 1y _ 1 (H(0Za))(s — &)
+ 2(1+ 8320(5)2)H(H(68a)) 2(1 + Os20(5)?) PV|§|Z1 & d%

=: ki1 + k2 + ks

We start with kj13 and notice that H(92a) = 0,H(dsa). By means of Lemma 3.18,(i), we
observe that ki3 € L'(R) if H(dsa) € L'(R). However, since a € W*!(R), this follows
again from Lemma 3.18,(ii).
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In the next step, a € W*(R) N W2*°(R) implies a € W2P(R) for each 1 < p < occ.
Hence, because of (3.56), we infer

—0Za(s)
2(1 + Osz0(5)?)

which is clearly in L'(R). For the last term we estimate

1
ol < Ol | [ pta)s =1 [ 1020ts O ldracas
R |€]<1
= C|0s20| Lo (w) / /!’H (02a)(s — €)]|02Z0(s — 7E)|dsdTdE
l€l<1

ki12(s) =

<l | / [ @20} (s — OF + (92205 — ) Psarag
€l<1Jo JR
< Clloszol ey (IO ) + 19270l )

where we used Young’s inequality in the third step. Note that we have z, € W2?(R) and
H(0%a) € L*(R), which follows from a € W*?(R).

The term ko can be estimated as follows. Denote 1(s) := H(dsa)(s)0s (W)
Then

1 V=8, 1y [ U= -v(),

£.
2m l€)<1 § 27 l€|<1 §

Thanks to Proposition 3.10, we conclude kj; € L'(R), provided that ¢ € L'(R). This
can be easily computed

—20520(8)0%20(s) ) 1
b0 = OH OO 5 g+ MO0 (T )|
1

Lo 20)2()(00)(s) - |
SO+ =G ol )t *’H@ )(£)23 (1+<020< D )‘

by an application of Young’s inequality. The first two summands are in L'(R), because
of H(0%a) € L*(R) and zy € W2>®(R) N W*!(R) respectively. As already mentioned
for k13, we know that H(9s,a) € L'(R) and consequently we are done provided that
03 (m
mediately from z, € W**(R). Hence, we established that ly, € L'(R), which finishes
the proof. n

€ L*(R). However, by a straightforward computation, this follows im-

We want to emphasize that instead of using the rough estimates of Corollary 3.13,
in the sense that we require b € W2'(R) and a € W*!(R), we improved now by one
derivative and deduce that (3.58) and (3.59) are sufficient. Finally, we verify that (3.58)
and (3.59) are already a consequence of (3.57).

Lemma 3.21. Suppose that for some o € (0, 1), the condition (3.57) holds. Then (3.58)
and (3.59) are satisfied.
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Proof. First of all, in view of Lemma 3.7, we deduce that z, € W**°(R) and thus also
Zo € WHP(R) for each 1 < p < co. Thanks to Lemma 3.7, it is enough to establish
a € W2HR) N WP(R) N W3*°(R) and b € WHH(R) N W2P(R) for some 1 < p < oo.
To prove a € W*1(R) N W2P(R) N W3*°(R) we refer to Proposition 3.13 and (3.57).
Thus, we turn to b = 27T, (A) — 215,(Zo) + Ps.. As stated at the beginning of the
proof of Theorem 3.19, from (3.57) and Lemma 3.14 we conclude in the same way that
Ty, (Zy) + Py € W>H(R) N W?*°(R). Hence, it remains to estimate by = T, (A).
Similarly as in the proof of Theorem 3.19, we rewrite in terms of the Hilbert transform

_ 1 £0,A £8,A 1 co.A
) =5 PV [ 857~ B o e T L E o
_ 1 E0,A(E%Ds20(8)* — Z2) 1
T o PV/R 52(52 + Zg)(l + 8SZO(S)2)d§ + 2(1 n 8820(8)2)7{(63@)
1= b11(s) + bia(s).

Observe that by; coincides with b; — l~)1 in Step 3 of the proof of Theorem 3.19 and in the
same way from (3.57) and (3.58) we infer b;; € W2H(R) N W*°(R). In particular, this
yields b1 € wht (R) N WZP(R).

Now we address with b5. Since the prefactor can be estimated by 1, it is enough to
consider H(0sa). We will do the same trick as for b;; once more and split into

H(D,a) = H(Dsa — D,a) + H(Dsd0),

where we set

1 €0, 7, 1

W)= 2 PV L B+ 0™~ Tr Bl

Here, note that 0,7y = 0;Zy. We need to establish H(d,a — dsa) € WIL(R) N W?2P(R).

For this purpose, we compute

H(DsZo).

1 / 8570 528520(8)2 — Zg df,
R

a(s) —a(s) = — PV £ (€24 Z2)(1+ 9520(s)?)

T
which is the same as 2b;; with 9,4 replaced by 9,Zy. We claim that from (3.57), we
obtain

a—a€W*R) V1<q< oo (3.62)

This can be seen as follows. As for by — by in Step 3 of the proof of Theorem 3.19, we

decompose a —a = (a — a)< 4 (a — a)”. Then, by (3.60) we have analogously

05Z;(s) + 2B9,Z0(s))
1+ 0523

(a—a)” = ( (TZ>O’1(30) + Tz>0’2(30) +T2,(Z0)) + Hizy + Haz,.,

where

£05Z0(25¢ — Zo)

=@ )t hns))
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Thanks to Corollary 3.12 and (3.57), we infer ® € W3*(R). Then Proposition 3.10,(i),
Proposition 3.13,(ii) and (3.57) yield (a — a)> € W3(R) N W3*°(R). The other term
equals (a — a)< = 2Hg, ., Where

29 2_ g2
P1(&,s) = : S220(8) 0 :
(€2 + Z5)(1 + 9sz0(5)?)
Again, ®; € W3*(R) and Proposition 3.10 imply that (a — a)< € W*(R) N W3*(R).
Beyond that, to show (a — a)< € W3(R), we need an L'-bound for

047y €20,2(s)* — 72
PV/R E @121+ 00

This follows by using (3.61) as we did for by — b;. Hence, this gives (3.62).

From Lemma 3.18 we infer H(9s(a—a)) € L'(R), since a—a € W?!(R) and in the same
way also H(9s(a —a)) € WH(R), because of (3.62). For the W*?(R)-bound with p > 1,
we have to use the fact that for p € (1, 00) the Hilbert transform is a linear and bounded
operator H : LP(R) — LP(R). Therefore, we observe that H(ds(a — a)) € W*P(R) if
a —a € W3P(R). This follows again from (3.62).

Finally, it remains to verify H(d,a) € WYY(R) N W?P(R) for some p > 1. The
statement H(9,a) € W*P(R) follows from a € W*?(R), which is a consequence of the
definition of @, the boundedness of the Hilbert transform in LP(R) and (3.57).

From (3.58),(3.62) and Lemma 3.18 we get H(0,a) € L'(R) and we are left with
showing H(9%a) € L*(R). Analogously to the proof of Theorem 3.19, we split up into

. (@2a)(s — &) (@2a)(s — &)
H(oZa)(s) P\//|£<1 - + P\//|£>1 e

my € L'(R) can be established by Lemma 3.18 and 9,a € L'(R), which is the consequence
of (3.58) and (3.62). For my, we explicitely compute 9%a and thus split up once more
my1 = mq1 + miz + M3, where

_ (H(0320)) (5 — )
mi= PV [ e et

dé =: mq + mo.

i<t
H(0220)(s — )05 (72 ) (s — €
m12=2PV/ (0520)( )Wgu(as ) )dg
i<t

— PV/ H(0s20) (s — £)02 <m> (s — g)df'
l¢l<1 €

Replacing a by 0,2y, we deduce that myi,mis € LY(R) just as we did for ki, k1o in
Theorem 3.19 and because of (3.57). The term mi3 can be handled analogously as m;s,

that is, the L'-bound follows under the condition that 92 (W) € L*(R) and

o} (W) € L*®(R). This merely requires a simple calculation and (3.57). O

By means of these results, the condition z, € W*(R) N C**(R) suffices to apply
Theorem 3.19. This finishes the proof of Theorem 1.3.
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3.5 Approximation of a continuous density

The main drawback of the subsolution we have constructed here compared to the one
from [17] appears in the propagation speed of the mixing zone ,x(¢) in the unstable
regime. Whereas in the latter, one can choose ¢ € (0,2), here we merely reach values in
(0,1). To overcome this difference, we propose to approximate the linear density function
from [17] by piecewise constant densities. In the spirit of the previous sections, we now
demonstrate how to construct a subsolution for such densities. Beyond, we establish that
the velocity indeed admits values arbitrary close to 2.
Let n € N. Then define

Q(t) :={x € R?: —c1t < 19 — 21(71,1) < 1}
QF(t) :={z € R?: ¢t < (x5 — zi(x1,1)) and = (29 — zip1 (21, 1)) < cigat}
Vi=1,.. n-1
QF(t) :={x € R? : £(x5 — z4(x1,1)) > cut},

where 0 < ¢; < ¢p < ... < ¢, are the velocities of the boundaries I'**,i = 1,...,n, which
are given by

I ={r € R*: 25 = zi(x1,t) £t} Yi=1,...,n

The associated normal vectors on I'** (pointing upwards) become

i _85 19 17 T a ) .
s (G0 Lya—0m) o,y (3.63)
\/1 + (aSZZ')Q + (@zl + CZ')Q
Furthermore, the curves z;(x,t) are still to be determined for each ¢ = 1,...,n, which

will be done at the end of this section. In particular, we will choose
1 2
2i(s,t) = zo(s) + a(s)t + §bi(s)t :

In view of ¢; < ¢;11, this definition guarantees that the sets Q*'(t) are well-defined in the
sense that the curve I'T0+Y lies above I't? for small times. The mixing zone is defined as

n—1
Qi (t) == Q) U J Q(t) UQ™(¢). Analogously to (3.1) we impose the density
i=1

1 o€ Q7 (t)
plx,t) = :i:% € QF(t), i=0,....,n—1. (3.64)
-1 ,zeQ (1)

In particular, we have a constant density jump of % across each boundary I'*?. The reason
for choosing the domains and the density in a symmetric way around the initial curve
' = {(s, 20(s))} is the same as before in the case n = 1, namely, to cancel delicate terms
which would arise for non-symmetric curves in the definition of the coefficients b3 (s) of
the curve z;. Moreover, note that the subsolution we construct here is not continuous
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inside the mixing zone. Nevertheless, this does not cause problems, since we apply the
convex integration method in each zone Q% separately.

Once we have defined the density as above in (3.64), we obtain an expression for
the velocity u from Theorem 3.8 and the remark afterwards. Therefore, the normal
component v (s, t) := u(s, z;(s,t) + ¢;t) - (—0s2i(s,t), 1) on I'* becomes

. 1 " ¢
+1
)= — PV [ 0.7, 5,1 dé, (3.65
et =5 2 / W) ez £ (6 e 36
J=—n,j#0 R
with Z;;(&,s,t) == zj(s — £, t) — z(s,t) and the convention c¢_; = —c¢;,2_; = z; for
7=1,...,n.
Next, we define m = 4 in Q*(t), whereas for i = 0,...,n — 1 we set
¢ i b ki, L) s QFi
m = j:Eu — 1= ) (e + 5) i (t). (3.66)

In order to get a subsolution, the functions v* have to satisfy div v* = 0 and |y*| < 3
in O (t). Therefore, we choose v = (V+1g*), where ¢ : Q¥ (t) = R,i =0,...,n— 1
are functions still to be determined. Similarly as in Section 3.1, we have to consider jump
conditions on each I'**, namely

. 1 .
|Vfﬂ<§inﬂﬂ®,Vi:Q”wn—l (3.67)

. , )
Oz —vE £ F 2i—1 + - (=17 91 gD
2n n T

(3.68)

2—'2 . . .
:F<n Z)O;gi’ on I'*, Vi=1,...,n.
n

Here, we define §2¢g*" := Vg*' - (1,0,z;). The following refined version of Theorem 3.1
addresses the existence of a solution g** of (3.67)-(3.68).

Theorem 3.22. Assume that

2t — 1
0<c<— (3.69)
n
fori=1,...,n and let zo(s) = Bs+Zy(s) for some § € R and Zp : R — R. Moreover, we
suppose that for each i = 1,...,n the curves z; : R x [0,7) — R satisfy
1 . .
lim =120,z (-, t) — v (-, t) = v (-, 1) || iy = O (3.70)
t—0 t
lim ||8tz,(,t) - l/:tz(',t)HLoo(]R) =0 (371)
t—0
2i(5,0) = z(s) VseR. (3.72)

Then for each t € (0,7) with "= T'(n) > 0 sufficiently small, there exists a subsolution
for (1.21)-(1.24) in the unstable regime.
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Proof. By means of the above derivation, each solution g** of (3.67)-(3.68) leads to a
subsolution. As in Theorem 3.1, in each Q¥!(¢), we introduce new coordinates (s, \) by

(w1, 22) = (8, zig1(5, ) + A),
with s € Ry X € (it + zi(s,t) — zi11(8, 1), ¢i1t) respectively A € (—c;qt, —cit + zi(s,t) —
zi11(s,t)) and denote

g:ﬁ:i(s7 >‘) = gii<87 Zi+1(87t) + )‘)

We start with defining g==1 : Q*("=1 () — R such that (3.67) and (3.68) for i = n
are satisfied. It will be appropriate to choose the boundary value for ¢=(»~1 in the whole
of Q*(=1(¢). Thus, according to (3.68), we set

 xn nc 1
+(n—1) A) = ~+(n—1) 2) = ) _ . An LU W
g (s,2n(s) +A) =g (5,7) /0 2n_1( izn — V") <2n—1 2) °

independently of A\. From this definition we infer

1
27

n 1
m_1"" 2

|af§]i(n_1)| — |asgﬂ:(n—1)| < ‘ ‘ + ||(9th _ VinHLOO(R) <
for small times ¢, thanks to 0 < ¢, < 221 and (3.71). Because of [9yg*™ V| = 0, we
accomplish (3.67) for ¢ = n — 1 analogously as in Theorem 3.1.

For the general case, we argue by induction. At first, we claim that by constructing
the functions ¢g** independently of X as above, the boundary condition (3.68) reads

n

2 _ 2 2 _ 2\ A

E (Ozj — v £ ¢) F n 5 Loy (n ! ) Oitlg® on I (3.73)
n n

j=it1

for each i = 0,...,n — 1. We already verified the case i = n — 1. Suppose that (3.73) is
true for some 7. We need to show this equation for :—1. Since we constructed the function
g* in QF(t) independent of \, we have 0., = 95§ = 0 and therefore 9,§** = 9,, g*".
In particular, this implies

i i oAt - n +j
8Tg —asg = ij;lm(atzj' -V ]:i:Cj) —

N | —

Hence, we can plug this into (3.68) and deduce on T'*

. Ly | |
(atzi - Vﬂ) + (Ci — 20 1) =4n (1 — u) Ql_gi(%l)

on n?

n? — 2

2n

- Z (Ozj — v £ ¢) £

j=i+1
which is equivalent to
Z(atzj — 4 ¢;) F w — + <w) 8frg:t(z—1)’
2n n

j=i
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that is, (3.73) for i — 1.
We use (3.73) now for the construction of g** in Q*(¢) independent of \ as

; * 4n . : 1
g (s, zig1(s) + ) = /o S ( Z (02 — v & cj)> - §ds’

j=i+1

for each i = 1,...,n — 1. From this choice and (3.71) we deduce for small times

n n
n n "y 1
n2_l'2 (Z Cj) -5 2_2.2 E ||8tZ]—y ]HLOO(R) < 5’
Jj=i+1

J=i+1
provided that additionally

;7™ <

n n
O<m<26j><1.

j=it1
This follows from (3.69), since we know 0 < ¢; < QJn—_l for j =i+ 1,...,n and thus
conclude
TL-Z] :n._n(n%—)z(H—)_nz:l'
n? — 42 n n2—i2 \n 2 n

j=it1

Thanks to d\g*" = 0 we infer (3.67).
Finally, it remains to investigate the construction of ¢ in Q°(¢). We emphasize that
in this case, we have two boundary conditions (3.73) for i = 0 given by

Z(@tzj v t¢) F g = 4ndl¢® on I'*.
j=1

Hence, it will be convenient to define ¢° as in Theorem 3.1 by

. A+at,, A—cit
0 0 0 _ O(g
g (57 21(8) )‘> =49 (57 )‘> - 2t (g (Sv Clt)) 2.t (g (87 Clt))

] — 1 A+ et i .
= - =N 9z —vtids
(o) a ([ 7]

)\—Clt
St (/ Z@tz]—y st).

Together with (3.71), this leads to

n

1 1
S

j=1

10;9°] = 10:9°| <

i . i 1
+ 2 10:2; — V|| poemy + 110125 — V7| Loo(m) < 5
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for small times ¢, since by (3.69) we observe 0 < 1 3" ¢; < 1. For the A-direction we

j=1
calculate
9°(s,e1t) — §°(s, —cat) 1202 ) v D) (R)
hg'| = — 0
2y | 2cqt Z 2citn
as t — 0, because of (3.70). This establishes (3.67) and the proof. O
Hence, in order to obtain a subsolution, we need to construct curves z;,i = 1,...,n

satisfying (3.70)-(3.72). This can be done analogously as in Section 3.3. Indeed, we
introduce for ¢ = 1,...,n the operators

. . 1
Di(s,t) i= v (s,8) + v (s,8) = — | 21%,(Z) + Y Rzg-alZp)
je{_n 7777 n}\{ovl}

For each curve z; we choose a power series ansatz z (s, t) = zo(s) + a;(s)t + 3b;(s)t? and

as in (3.43), (3.46) define
a(s) = 5Di(5,0) = 275, (Zo)(s),

1 ~ 1
bi(s) = 50:Di(s,0) = 2Tz, (A) — 2T, (Zo)(s) + > Plej—c)(5),
je{_n 7777 n}\{07z}

Here, for the derivation of b;, we argue as in Section 3.3 and with B (&, s) replaced by
Bji(€,8) = bj(s — €) — b;(s). As opposed to B(€,s), we can not pull out a factor £ from
Bﬂ(f s). Nevertheless, this does not cause any problems, because we only need an extra
factor £ on the set {|§ | < 1}. Since there is always an additional factor ¢ in front of
ﬂ(f ,s), we can pull one v/# out of the integral and see that the remaining integrand is
in L'({|¢| < 1}). This is the same argument as for the integrals I, I15 in the proof of
Theorem 3.16. Therefore, all terms including Bj;(€, s) vanish in the limit ¢ — 0.
Moreover, it is clear that Lemma 3.14 remains valid for b;, since the estimates for P,
do not depend on the concrete values of c. We still have to convince ourselves that the
curves z; satisfy (3.70)-(3.72). For this purpose, we take the same proof as for Theorem
3.16 and need to show that

107 Di| ey < 00, (3.74)

for which we Split

Di(s,t) = ( (Z:)(s,t) + T> 1(zz)(s ) + TZ (Zi)(s,t) + TZ’Z(Z)(S,t))

1 _ _
+ E Z (TZ>j;1+(cj—ci)t(Zj> (87 t) + ngi#»(cjfci)t(’zj) (87 t)

je{-n,..n}\{0,i}
+ TZ>”2+(crc 1i(Zi) (s, 1) + T> 1 e J(Z5)(s,1) + Tgﬁ_(q_q)t(zj)(s, t)

+ TZ>]’12_(C]'—C )t(zi)(S, t) + EZji,Cj—Ci (7ﬂ)(5, t)) .
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Again, we show (3.74) for each summand separately. For the operators T (z;), T, H(Z),
T} (z;) and Tz>i 2(%;), it is obvious to see that we can adopt the same proof as in Theorem

3.16. The same is true for each other summand of D; except of Ez,, .., (7]-1-), since the
main difference is that Z is replaced by Z;; = Zy +tA + %tZBji. As stated above, this
merely restricts us in not getting an additional factor £. However, on {|{| > 1} we do
not need this property at all, since instead we use the L*-bound of Z;;. It remains to
deal with

EZji,Cj*Ci(Zji>(S7 t) =
i / 25(52 + 2321(57 S, t) + (Cj - Ci>2t2>(852j<5 - ga t) - aszi(‘sv t))
21 Jig<1 (82 + (Z5i(€, 5, 1) + (¢ — c)t)*) (€2 + (Z5i(€, 5, 1) — (¢ — ci)t)?)

dg.
For the derivation of 9,Ez,, ., _,(Z;;)(s,0), we decompose

1 — _
E(Ezjhcj_cz'(Zji)(S? t) - EZthj_Ci(Zji)(S? O)) = Il,ji + [27ji + I3,ji>
where we set

Iy i(s.1) = Vit 26VHE + Z3(E, 5,t) + (¢j — i)*1) 0, Bji(€, 5, 1) it

R 21 Jigj<1 (62 + (Z5i(€, 5,t) + (¢ — ci)t)?)(§2 + (Zji(€, 5,t) — (¢ — ci)t)?)
and Iy j;, I j; are defined as in (3.53), (3.54) with Z and 2c replaced by Zj; and ¢; — ¢;.
By the same argument as above, we deduce that the integrand of I3 j; can be estimated
against C'|¢ ]’%. Hence, this term vanishes as ¢ — 0. Just like in Theorem 3.16 we
split I ji = I11ji + L12,ji, this time with (¢0(&, s) + t, (€, s)) + %tZBji(g, s, t) instead of
&,(€,s,t). Because of the prefactor ¢? in front of Bj;, this term vanishes in the limit
¢t — 0 and we obtain the same limit for 8,E7,, ., —,(Z;;)(s,0) as in Theorem 3.16, except
of the velocity ¢; — ¢; instead of 2c. To show the corresponding limit to (3.55), we can
adapt the same proof. The only modification we have to take care of, is to replace t*B
by t*Bj; inside of the terms Z or £1,. However, thanks to the prefactor ¢?, the proof
remains valid by the same arguments. This is also true for verifying (3.71) analogous to
(3.10).

In Section 3.4, we improved the regularity of the term by = T, (A), which can be
done the same way for the curves z;, since there is no dependence of the index i in b;.
Thus, Theorem 3.19 remains here valid too.

This means that for large n > 1, we established the existence of a subsolution con-
taining a piecewise constant density (3.64), which approximates the density p from [17].
Furthermore, the propagation speed ¢, = 2 — % of 00ix = T UT " becomes arbitrarily
close to 2 in the limit n — co. However, in contrary to the flat case in [79], the closer ¢,
becomes to 2, the shorter will be the time of existence T
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4 Wild initial data for the incompressible Euler
equations

The observation that already a quite simple ansatz of a zero density inside the mixing
zone yields a subsolution for the IPM equations gives hope that a similar approach also
works in case of the incompressible Euler equations. We will show now that this is indeed
the case.

4.1 Stationary vortex sheet solutions in the plane

In this section we want to investigate vortex sheet flows, which are stationary solutions
to the incompressible Euler equations. From now on we restrict to the two-dimensional
case and use coordinates (z,y) € R% Suppose that a smooth curve I' C R? and a vortex
sheet strength v : R — R are given. Then we can define a vortex sheet flow by use of the
Biot-Savart kernel as in (1.15). However, it turns out that for the following computations,
such vortex sheet flows are not a suitable choice. Beyond that, note that the flat vortex
sheet flow (1.19) is obviously not of the form (1.15), since by definition of the Biot-Savart
kernel, such flows vanish at infinity. Therefore we propose another approach, namely the
use of holomorphic functions, we also refer to [1], p.120ff.

We start by considering a holomorphic function f:V — C,f = ¢ +ip and V C C
being an open set. Because of the Cauchy-Riemann equations, we deduce that the vector

field w = (wy,ws) : V — R?, defined by
w:= Vo=V,

is incompressible and curl-free. Writing the Euler equations in the equivalent form

1
O + (curl v) - vt 4+ V <p + §|v|2> =0,
div v =0,

we observe that v = w,p = C — 3|w|? for a constant C' € R defines a stationary solution.
Hence, each holomorphic function f induces a stationary and curl-free solution of the
incompressible Euler equations in V. We would like to emphasize that the streamlines of
such flows coincide with the level sets of ¥, i.e. {¢p =C :C € R}.

However, we are interested in vortex sheet initial data, in which case the vorticity is
a measure concentrated on a curve I'. For this reason, we have to produce a tangential
jump across I', which can be achieved as follows.

For simplicity, let f : C — C and assume for the moment that the zero set of
the imaginary part of f, i.e. {10 = 0}, coincides with the graph of a smooth function
z: R — R. Then we set I' := {1 = 0} and obviously, ' separates R? = C into two
connected domains A and B above and below I'. As derived above, the function f
induces the velocity field

wy = (wy1, wpa) = Vo = =V,
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which together with p; := C — %\w |7 vields a stationary solution of the Euler equations
in R2. Then we define the vortex sheet flow

- Jwg() ,x €A
wy(z) == {—wf(a:) ccB (4.1)

in order to impose a tangential jump across I'. Moreover, we set the corresponding
pressure py = C' — 3]wy|?, which is continuous on the whole R? in contrary to w;.

Definition 4.1. Let V' C R? be an open set. We call a set I' C V conformal, if there
exists a holomorphic function f : V — C,f = ¢ + 1) such that I' coincides with a
connected component of {1 = 0}, i.e. f(I') C R.

Theorem 4.2. Let I' C R? be a smooth and conformal curve, which can be presented as
the graph of a function. Then there exists a stationary vortex sheet solution (v, p) of the
Euler equations. The vorticity w = curl v is a measure concentrated on I'. Furthermore,
v is tangential to I', i.e. v-n =0 on I', where n denotes the normal vector on I'.

Proof. As derived above, we set

(v,p) = (Wy, Py).

Then, by construction, v is a vortex sheet with vorticity concentrated on I' and obviously
v is tangential to I', since

v-n==+V Vo =0.

It remains to establish that (v,p) is a stationary solution to the Euler equations. Ob-
viously, v remains a curl-free solution in the regions A and B. But we still have to
make sure that the tangential jump across I' causes no problems. Let ¢ € C>°(R?). The
incompressibility condition reads

V(p-vdxdy:/go[v}'ndx:O,

R2 r

where by [v] we denote the jump of v across I'. Similarly, we infer

/ (U®U)V<,0—|—Vgo-pdazdy:/cp(v@)v)-n—i—go[p]-ndx
R? r

:/Fmv-n)vw[pyndas:o,

since the jump of p vanishes due to continuity. O]

Remark 4.3. (i) The same result can be established on the Torus T?. Indeed, starting
with a holomorphic function f : T? — T? and identifying T? with [0, 1]?, we can continue
f periodically to a holomorphic function in R2. As before, this f induces a stationary
and periodic vortex sheet flow @ tangential to I' = {¢) = 0}.

(ii) In the same way, Theorem 4.2 also holds true in the case that I" is a closed, smooth
and conformal curve in R?.
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We want to state a few concrete examples of conformal sets and corresponding sta-
tionary vortex sheet solutions.

Example 4.4. (i) Consider the identity f(z) = z, which induces the constant velocity
field wy = (1,0) and the curve I' = {y = 0}. The streamlines correspond to straight lines
parallel to the x-axis. Eventually, this yields the flat vortex sheet

(1,0) ,y>0

“(L0) y<0 (4.2)

wF(x>y) = {

(ii) The function f(z) = —ilog(z) attains circles around the origin as streamlines and
induces the velocity field wy = ﬁ(—y,x) = %69. In particular, we obtain the curve
' = {r = 1} as the unit circle. As a consequence, this yields the circular vortex sheet
flow

1

~ +€0 ,r>1
We(r,0) = {—leg berel (4.3)

(iii) Taking f(z) = 22, we deduce wy(z,y) = (2x, —2y). This velocity field is tangential
toI' = {(z,0) : 2 € R} U{(0,y) : y € R}, which is not a smooth curve, because of the
stagnation point in (0,0). In this point, the velocity w; vanishes. Nonetheless, as in
Theorem 4.2, this flow induces a stationary vortex sheet solution in R? by

(3, y) = wy(r,y), ay>0
PRI —wg(a,y), ay <0

The question arises, which curves I' C R? are conformal. This leads to the problem of
characterizing level sets of harmonic functions, which seems to be quite difficult. One can
not expect that for a given smooth curve I', there exists a harmonic function vanishing on
I'. Results in the literature restrict to topological properties ([52]) or curvature bounds
for the level sets ([16]). The only concrete examples I could find are the following from
47].

e Parabolas: By translation and rescaling one can consider without loss of generality
the example I' = {y = 2?}. Then, it is shown that the imaginary part of the
holomorphic function f(z) = cosh(mwy/4z — 1) vanishes on T'.

e Hyperbolas: In the case that the angle a between the asymptotes of a hyperbola
is a rational multiple of 7, say for example a = =%, we can choose the function
f(z) = cos(2n(arcsin(z))). If the angle is a irrational multiple of 7, there does not

exist a harmonic function vanishing on such a hyperbola.

e Ellipses are conformal, which can be established by taking f(z) = F(arcsin(z)), for
a suitable elliptic function F'. Note that f necessarily has to have a singularity,
otherwise the level set can not equal to a closed curve.
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We want to emphasize that there is another possibility to see that ellipses are confor-
mal, namely the method of conformal transformation. In our special situation we make
use of the Joukowski transformation F'(z) = z + é for some 0 < ¢ < a. This function
maps ellipses of the form

72 y?
2 + 2
@+2) (a-2p
onto circles with radius a. If we compose the holomorphic function —ilog(z) with the
Joukowski transformation, we obtain the holomorphic function —ilog(#'(z)) on C\ {0}.
Then we see that the streamlines of this function correspond to ellipses.

The same function F' is also used to model a flow behind an obstacle. For example,

the choice ¢ = 1 yields F(z) = z 4+ £ = ® + iV and the velocity field

wr(z,y) = Ve = (1,0) — E (2* —y*, 2zy).

(22 +y?
The associated zero set is given by I' = {¥ = 0} = {2? + y* = 1} U {y = 0}. This set is
not smooth, since stagnation points emerge in (£1,0). Nevertheless, we can still define
some vortex sheet flow for each (z,y) € R?\ {z* +y* < 1} by

7 . —U)F(Qi,y>, y<0

Inside the domain R?\ {z? +y? < 1}, this is a stationary solution of the Euler equations,
which is tangential to I'. This example describes the flow along a circular obstacle placed
in {2 + y? < 1}. By a suitable transformation, F' can be used to characterize flows
along obstacles of arbitrary shape. Thanks to this, the Joukowski transformation has a
substantial relevance in engineering sciences. Note that wp — (1,0) as |(z,y)| — oo, i.e.
wp converges to the flat flow at infinity.

Thus, we have shown at least some explicite examples of conformal sets I' for which we
have a stationary vortex sheet solution. Unfortunately, we do not have a formula, which
characterizes how w; depends on the curve I'. This is in contrast to vortex sheet initial
data given by the Biot-Savart law (1.15). Although we have a concrete representation
formula here, it is not clear, whether one can produce stationary vortex sheet solutions
of this form at all. The problem arises in choosing the vorticity strength in such a way
that v is tangential to I'. Furthermore, we want to emphasize the different behaviour at
infinity of these two types of vortex sheet data. Whereas velocities of the form (1.15)
tend to zero as |z| — oo, stationary vortex sheets of the form (4.1) do not necessarily
vanish at infinity, which can be seen for instance at (4.2).

4.2 Flow coordinates

Suppose that some stationary vortex sheet solution vy := Wy is given by (4.1) and that
vp is tangential to a smooth conformal curve I', for example an ellipse. Adapting the
notation from the previous section, the underlying holomorphic potential f = ¢ + 1
induces the flow w; = V¢ = V4. From now on we drop the f and just write w or w.
The sheet is given by I' = {¢) = 0}.
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Recall from Section 2, that we want to construct a subsolution (7,,q) being strict
inside of a growing zone U around the sheet I'. In the spirit of Theorem 1.19, we choose

U={(z,y,t): |¥(z,y)| <A, 0 <t <T} forsome \,T > 0. (4.4)

On the other hand, outside of U we want to stay with the strong and curl-free solution
(w,C — 1w[?) of the Euler equations.

For this purpose, at first we should introduce suitable new coordinates (¥, 7) adapted
to the geometry of the curve I'. We call them flow coordinates.

For the stationary solution of the flat vortex sheet, we notice that the streamlines
coincide with horizontal lines {y = const}. Therefore a common choice is to set

§=v(z,y). (4.5)
Of course, in this case the most obvious choice for Z is to define
= ¢(z,y). (4.6)

Note that these coordinates are orthogonal to each other

wo 1 _wL 1

€z = |w| = m(wbw% €y = ]w| - m(—w%wl)-

The derivatives in these new coordinates can be computed as follows.

Lemma 4.5. For each C! function h we have

Vh = <Zl _ww2) . Vh, (4.7)
2 1
~ 1
Vh=— (" "2).vn (4.8)
jw|? \—w2 wy

Proof. The first identity follows simply by using the chain rule and the second one by
computing the inverse matrix. O]

For the construction of a suitable subsolution inside of U, at first we will determine
the velocity v in these new coordinates. If we want to get an analogous result to the flat
case, U should be directed parallel to the stationary flow, i.e. moving in Z-direction. Let
a = a(7,t) be a function independent of Z. Then we infer that

v = a(y, thw, (4.9)
is indeed a divergence-free vector field, since
divo =Va-w+a-divw= (w - az — waoy, ws - oz + wiay) - w = 0.

Furthermore, we compute

_ 9 w% W1Wo Wy Wa a? 0 Wy  We
VRU=« 9 = .
wiwe  Wj Wy —W1 0 O Wy —W1
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Thanks to this, it is appropriate to impose the ansatz
— (wl W3 ) (ﬁ —’Y) (wl Wa )
u =
Wg —wi - -8B Wz —wy

_((Bwi —wd) = 2wiwyy  2wiwaf + y(wi — w3)
2wiweff + Y(wi —wd) —B(w? —w3) + 2wy wyy

(4.10)

where 8 = ((%,9,t) and v = ~(Z,9,t). Moreover, let § = G(z,7,t). Since ¢, are
harmonic, we have d,w; + d,wy = 0 and J,w; = O,w,. This leads to

Op(wy — w3y) + 20, (wiws) =0 and 20, (wws) — 9, (wi — w3) = 0. (4.11)

Using (4.11), we deduce

div @ = (w] — w3) (w1 Bz — waBy + ways + W17Y5)ex

+ 2w wy (w1 By — w1z + wayy + wabz)es

+ (w% — w%)(wm; — wayy — w2l — w1 By)ey

+ 2wy wa (w1 Bz — we iy + wayz + w1yg)ey,
00 = Oyr(wrey + waey),

Vg = (wg; — wﬁg)ex + (wa@; + wl%)ez-
Therefore, the equation 9,0 + div u + V§ = 0 reads
0 = widyer + wy|w]? Bz + wa|w|* By — wa|w|*vz + wi|w|*yy + wig; — way, (4.12)
0 = weda + wa|w]?Bz — wi|w]* By + wi|w|*yz + wa|w|*v5 + wag; + w1Gy- (4.13)

We evaluate (4.12)w; + (4.13)wy and (4.12)ws - (4.13)w; and afterwards divide by |w|?
to arrive at the equivalent system

0= da + [w]* Bz + [w]*y; +; (4.14)
0 = |w]*B; — [w[*yz — Gy, (4.15)

which can be written as
«Q 2 (B =
O (O) + Jw|*div <7 —ﬁ) + Vg =0. (4.16)

We observe that in flow coordinates, we have almost the same equation for being a
subsolution, except of the extra factor |w|? in front of the divergence-term. This term
captures the geometry of the curve I'. Note that the stationary solution outside of U
corresponds to a = +1, 5 =q = % and v = 0.

For the special choice 8 = B(g,t),v = v(9,t),q = G(y,1t), (4.14) and (4.15) decouple
and reduce to

0 = Opx + |w|*yy (4.17)
0 = |w|*8; — G- (4.18)
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Assuming that the term |w|? is independent of Z, we could solve (4.18) simply by defining

]
7— / ol 8dif
0

and (4.17) could be solved analogously to the flat vortex sheet case reducing to a first
order PDE similar to Burger’s equation.

Hence, the question arises for which curves I' we have the property that |w|? is inde-
pendent of Z. This is the content of the following lemma.

Lemma 4.6. The term |w|? is independent of Z if and only if the curve I is given by a
straight line T’ = {ax + by = C'} or by a circle I’ = {2 + y? = r?}.

Proof. Suppose T' with dz|w|? = 0 is given. Then note that since |w|?> = |V¢|? is inde-
pendent of Z, this term is constant along the streamlines {¢) = C'}. Therefore the level

sets of [V¢|? coincide with the streamlines and as a consequence we deduce that Vi) and
V(|V@|?) are parallel to each other. Thus, the equation V¢ - Vi = 0 leads to

Vo V([Vel*) =0,
or equivalently

0 = 20,0y ay + Guu(dy — 0p)- (4.19)

In the next step consider an arbitrary level set of ¢, for example {¢ = 1} and denote this
curve by ¥(s) = (71(s),72(s)). Then ¢(y(s)) =1 Vs € R. Differentiating gives

0=Vo(v(s)) - ¥(s). (4.20)

We differentiate once more and obtain

0= ¢xx712 + QuyV1V2 + PaV1 + ¢yy722 + QayV17V2 + OyVo (4.21)

Now, from (4.20) we conclude V¢ = ¢+ for some function ¢ = ¢(s). Plugging this into
(4.19), we obtain

0 - 02(_2¢zy’71’};2 + ¢xm(722 - 712))-
Finally, this equation together with A¢ = 0 and (4.21) leads to

0=Vo-4=ci 4

Using the representation formula for the curvature of a planar curve

sy = 1) )

v (s)?

we get k(s) = 0. Thus, v(s) has to be a straight line. Since obviously the level sets of ¢
are not allowed to cross each other, there are only two possibilities:

In the first case, the level sets of ¢ are parallel lines, which means that the streamlines
are also parallel lines. Secondly, the level sets of ¢ can be lines going through the origin
(0,0). Note that in this case the function f = ¢ + i) has a singularity in (0,0). Then,
the streamlines coincide with circles around the origin. O
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So there are only these two special curves, where the symmetry leads to such a simple
structure. It is worth to investigate the solvability of (4.17) and (4.18) in these cases.

Without loss of generality, in case of a straight line, we reduce to the horizontal one
{y = 0}. For this flat vortex sheet we have |w|? = 1, so (4.18) is solved by setting 3 = g.

For (4.17), we define v = —3(1 — o?) and so reduce to Burger’s equation

A
Orar + §8y.a2 =0

The solution is obtained just like in [77].

For the case of the rotational initial data, we first study the paper [5] and denote the
sets Q = {z € R? : p < |z| < R} for p, R > 0 and Qp := Q x [0,T]. In [5], the authors
address the initial data

1
R —=€ p<r<ng
vo(r) = r , 4.22
o(r) {T%eg ro<r<R ( )

which is not curl-free and thus can not be inferred from a holomorphic potential. Because
of this, we can not define flow coordinates (Z,¢) and therefore we are working in polar
coordinates (r,6). In this description, one can reduce the equation dyv + div u+ Vg =0
to the system

2
0=0id+04+ 4 (4.23)
.92,
0=0,5+ -5+, (4.24)

(4.24) is solved by setting B = —%&2 and ¢ as the stationary pressure
g==0"+ | —ds. (4.25)

So we only concentrate on (4.23) now. Defining

f(r,t) and 7 := —i(l — fZ),

r 272

for some f : (0,00) x (0,7) — R, (4.23) turned into Burger’s equation

-1 p<r<mnr
1 ro<r<R

of + garcf?) =0, f(r0)= {

Similar to the flat case, there exists a solution f of this equation and thus the existence
of a strict subsolution with initial data (4.22) was shown.
Beyond that, a similar construction is possible for the initial datum

Fo(r) = {_?69 rsTo (4.26)

%69 T>Tg
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As already stated in Example 4.4,(ii), this velocity field arises from the holomorphic
function f(z) = —ilog(z) and yields flow coordinates z = 6, = — log(r).

If we take the same ansatz as before, we have to solve Burger’s equation for f with
initial datum

A —r p<r<ry
f(r,0) = { )
r ro<r<R
However, the corresponding solution will not remain stationary outside the region U.
In particular we observe that 4 = —5(1 — f?) # 0 in U° and then e(v,u) # 1|0o|*.

Therefore one should search for another ansatz. Now we impose new functions denoted
by ~ instead of *. The choice for g = _%&2 and ¢ by (4.25) will be the same. However,

for 4 we choose
5 AL
’)/ = —5 ﬁ — .

Plugging this ansatz into (4.23), we arrive at

~ )\ 2~2
0= 0o+ ﬁ&n(?’ o )

The definition f(r,t) :=r

a(r,t) leads to the first order PDE
s A ~ - -1 p<r<mn
Ohf + ==0,(f%) =0, ,0) = :
o+ 507 =0, 0,0 {1 S

which is not Burger’s equation. Nevertheless, we can still solve this equation by use of
the method of characteristics. 3 . .
We denote z(s) = (z1(s), 72(s)) = (1), 2(s) = f(x(s)),p(s) = (O ((s)), 0: f (x(s))).

Thus, the characteristic equations become

A A
x’s:(—zs,1> and 2’5:(—25,1) s)=0.
0= (552 9= (1 201) )
We deduce z(s) = 2(0),z2(s) = s and 2/ (s) = 2?8 Solving the ODE for x; easily gives

21(s) = 1/2Xz(0)s + 72, for an initial point (7,0). Using the initial data z(0) = f(r,0),
we accomplish
< =1, p<Vr24+2M <nrg
Frt) = 2(s) = V-
1, ro < Vr?—=2M < R

)L p<r<rg 20
1, Jri+2Xt<r<R

Observe that f is still not defined in the range /72 — 2\ < r < \/r2 + 2\t. Thus we
try to interpolate and propose the ansatz f(r,t) = & . Plugging into the PDE for f and
comparing the powers yields n = 2, m = 1. The continuity of f then implies

—1, VPP =20 < <13 =2\t
frt) =S 08 \/rf 2Nt <1 < \[rZ+2X . (4.27)
1, VT 20 <1 < VR? 42X
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2 2
=7

Indeed, one can check easily that —-* is a solution of the PDE for f. Thus, as opposed
to the flat vortex sheet, the domain U now does not grow linearly in time, but with order
~ +/t. Furthermore, for the generalized energy we get

(5. m) = —(1— (1 - N1 ),

2r2

from which we see e(v,u) < 3|0|* if and only if | f| < 1, that is inside U. Hence we
established the following result.

Theorem 4.7. For each \,& > 0 there exists a subsolution (v,%,q) in Q7 with respect
to the energy density € = 55(1 — e(1 — A)(1 — f?)) and initial datum (4.26). Here, f is
given by (4.27). This subsolution is strict inside the zone

U:{xERQ:\/r§—2>\t< lz| < \/7’8—1—2)\2?},

which means that we have

e(v,u) <e in U,
e(,u)=e in Qp\U.

Remark 4.8. Actually, we can show that this subsolution also satisfies (4.23), (4.24)
written in flow coordinates, that is, it solves (4.17), (4.18). Indeed, recall that we have
I =0,5=—log(r) and w = X(sin(f),cos(d)). In particular, we obtain |w|*> = r=2 = .
We choose the ansatz a = ra and 8 = —r2j, ~v = —r?3 and compute

0 =00+ 2%&(#&% = 0;a — %e398g(e—2@d2)
= O + %e3g8g(1 — e %a?) = e V0,0 + 62?)0@(—%(6237 — &%) - (—e %))
= Oy + (u® + v2)8g(7),
which is (4.17). In the same way we infer that (4.18) and (4.24) coincide
04q = 6237%

2 ~2 ~2
& 0,g=r"0,8=r"20, (T—aﬂ) — 0, <O‘—) + =
2 2 r

An integration in r gives the stationary pressure (4.25).

In conclusion, we have seen that in the two special cases of the flat vortex sheet and
the circle, the subsolution equation can be reduced to a first order PDE, which allows us
to construct a strict subsolution inside of a growing domain U. Since in general |w|? is not
independent of Z, we can not reduce to such a simple first order PDE and consequently
need a different ansatz for the construction.

Recall that the stationary vortex sheet solution w is induced by a holomorphic map
f:C — C and that f = ¢+ i, (¢,v) = (Z,7). Thanks to this, we hope that f does not
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only map I' onto {y = 0}, but in the same way f pulls back the subsolution from the flat
case. Thus, denote by (v, s, g«) the strict subsolution belonging to the flat vortex sheet
as constructed in [77]. Then define for (z,y,t) € U

o(z,y,t) == Df"(z, y)v.(f(z,9),1) (4.28)
u(x,y,t) == Df" (z,y)u(f(z,y),t)Df(z,y) (4.29)
Q(z,y,t) = |V falx,y) Pa(f(2,9),1). (4.30)

Since f is holomorphic, one easily verifies that

cof DfT = DT = <“’1 _“’2).

w2 Wy

By a straightforward computation we conclude that v is divergence-free. To establish
that (v,%,q) is a subsolution, we evaluate E; := 0,U + div w + Vg and obtain

By = 2D?fo(x,y)V fa(x,) - ¢ (f(2,9),8) + (1 = [V fo|) D [T Ove(f (2, y). 1) # 0.

Unless fo = y like in the flat case, this error term Ey does not vanish. Hence, a simple
transformation of the flat subsolution (v, us, ¢«) is not an appropriate choice. By means
of this computation, it seems that an ansatz for the subsolution in the spirit of Burger’s
equation does not fit for a general curve.

A slightly weaker ansatz consists in transforming merely the velocity by (4.28), that
is, inside U we set

Y(z,y)
Y’

v(z,y,t) = w(z,y,t) (4.31)

in analogy to the flat vortex sheet case. As stated above, this velocity is divergence-free.
By
v =B

05+ div I+ Vg =0 (4.32)

It remains to determine u = ( ) and g such that the subsolution equation

is valid in U and such that this is a strict subsolution, which means there exists an energy
function € with

e(v,u) < e, (4.33)
oe+div (v-9) <0. (4.34)

The second inequality will be necessary to obtain weak solutions, which satisfy the local
energy inequality. Moreover, we need to impose boundary conditions on OU

2 .2
fg=1"" > =y (4.35)
v = wiws, (4.36)

7=C(1). (4.37)
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We can view (4.32) together with (4.35)-(4.36) as an overdetermined div-curl system for
(B,7) and we have to choose the pressure g in such a way that this system is solvable.
Furthermore, the equations (4.33)-(4.34) have to hold true. This seems to be a delicate
problem and we were not able to find a suitable ansatz for a solution. Since the only
assumption we made so far is the choice (4.28), this indicates that already this ansatz is
too strong. We believe that a velocity, which behaves like a solution of Burger’s equation,
only fits for the simple flat case due to the special symmetry. This is also demonstrated
by our computations for the rotational initial data. Thus, it is reasonable to assume that
for general curves, formula (4.28) is no appropriate ansatz. Instead, we will choose from
now on an arbitrary velocity, in particular we allow discontinuities on oU.

4.3 Piecewise constant velocity

The goal of this section is the explicit construction of a strict subsolution leading to a
proof of Theorem 1.1. We start with the following definition.

Definition 4.9. Let T' > 0, I' be a conformal set and vy be the corresponding stationary
vortex sheet solution of the form (4.1). Moreover, by w we denote the harmonic vector
field and by (Z,7) the flow coordinates. Then we call vy a regular vortex sheet flow, if
there exists a constant m > 0 such that

0<m< |w*a,7) forall ZeR,|g| <T (4.38)
Vuw(-, ) € L®(R) for all |§| <T (4.39)

w 5 w - 0 -
(ﬁ) (-, 7), (ﬁ) (-.7) € L"(R) N L®(R) for all || < T. (4.40)

Note that for each smooth and conformal curve I', condition (4.38) is satisfied, since
w is always tangential to I'. Hence, stagnation points, where w = 0, can only arise at
discontinuities of I'. For example, this can be observed for the flow at a right angle from
Example 4.4, (iii). Whereas also (4.39) seems to be a natural condition, it is not obvious
whether (4.40) is valid in the general case.

On R? we notice that (4.40) is not satisfied for the flat vortex sheet. On the other
hand, for any other smooth and conformal curve I', which can be represented as the graph
of a function, w is harmonic and non-constant. Hence, we conclude that |w(x)| — oo as
|x| — oo by the Liouville Theorem. In light of this, condition (4.40) seems reasonable
at least for sufficiently fast increasing |w|. Nevertheless, we can not give any concrete
examples of such regular vortex sheet flows.

However, if " is a closed, smooth and conformal curve in R? we have z € [0, 27].
Then w(+, ) is a smooth and bounded velocity field on the compact interval [0, 27| and
(4.40) easily follows from (4.38). Thus we obtain regular vortex sheet flows for such I'.
In particular, this is the case for ellipses. The same argument applies to smooth, periodic
and conformal curves on the torus T2

To start the construction of a subsolution, assume that some regular vortex sheet flow
vp is given and recall the definition of U by (4.4). We denote the two boundaries of U by
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['* = {§ = +£\t}. Then the outward normal vectors on I'* pointing into U¢ are given by

ot (Fws, £wq, —A)

Outside of U, we choose the subsolution to coincide with the classical stationary solution
(vo,p). The delicate part is to set up a strict subsolution inside of U in order to apply
Theorem 2.11. At first, motivated from the choice of a piecewise constant density for the
I[PM equations in Section 3, we choose

7 =0. (4.41)

It remains to define u = (? f%) and ¢ such that the two equations divu + Vg = 0
’Y R—

are satisfied. These equations become easier if we decouple them in 8 and 7. For this

reason we introduce

ky =G — (B - @) (4.42)
]{'2 = —(7 — w1w2) (443)
ks =G+ (B— M) (4.44)

Then it is easy to check that because of div w = curl w = 0, we obtain

2 2

&BB + @ﬁ—l— Bma = &E (]{73 + ! 9 ) + (9y(w1w2 - kz) = curl (/{32, /{23)

= wi — w3
817 — @,5 + ayq = 821 <l€1 — T) + 8x(w1w2 — k2) = —curl (k?l, kQ)
Thus we arrive at
curl (k‘l, ]{32) = curl (k’Q, k'3) =0 1in U. (445)

In addition we have to find an energy density € such that e(v,w) < € in U. In view of
(4.41) this becomes 32 + 72 < €. Using that

k3—k1+wf—w§

5= e
¥ = wiwy — k,
kit ks
Q—T,

this corresponds to

4@2 > (k)g — kl + w% — w§)2 + (2]{32 — 2w1w2)2.
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Hence, the strictness condition reads
‘(k‘g — ]{51, 2]{?2) + (w% — U)g, —2w1w2)| < 2e in U. (446)

Furthermore, to obtain weak solutions, which satisfy the local energy inequality, we have
to impose (4.34) in U. Thanks to (4.41) we infer

ge <0 in U. (4.47)
We still need to study the jump conditions on I'*, which arise because of the discontinuity

of . We start with (4.47). Let ¢ € C2°(R?) with ¢ > 0. Then we need to verify

Op e+ Ve -vqde>0.

R2
We integrate by parts in U and U*¢ separately and deduce

jw?

OS—/goatde—/ © O (—)—f—(pdiv (Cw)dx
U UC 2

+(AU¢<é—i%E)(—MﬂwM0$CM0-wHM-

In view of (4.47), this is valid if
2
£ < E%L on I't, (4.48)
Finally, we deal with the jump condition of (4.45), namely

B _ wi-w]

2 W_ww%>-mm—wﬂﬁ#§—®@m—wﬂzoonFi

2
wy—wy

¥y —wiwy —fB+ 5

(—M®$Uw$<
which is equivalent to

0= ho ks ) (w1, ws)” — Aw on T'*, (4.49)
—k1 —ko

This means that whenever we find a triple (ky, k2, k3) and an energy function € satisfying

(4.45)-(4.49), we get a strict subsolution with respect to € in U. After these considerations,

we establish the following result, being the main ingredient for the proof of Theorem 1.1.

Proposition 4.10. Let vy be a regular vortex sheet flow. Then there exists a time 7" > 0
and some Ay > 0 such that for all A < Ay and 0 < ¢ < T there exists a strict subsolution
(v,w, q) with respect to some energy function € in U satisfying (4.45)-(4.49). In particular
we have v =0 in U.

Proof. Obviously, each function g : U — R, g € C?(U) defines a solution (k, ko, k3) to
(4.45) via the identification
ki k
2 (R K2
Dg_(@ @)'
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Hence, we are left with constructing functions ¢ € C?(U) and € € C(U) such that
(4.46)-(4.49) are satisfied. B
At first we claim that each function g € C?(U) with

- g 1 ~ & W2 ~ ~
TA) = A _ | — ==Y — " N dT"
o000 = [ e ( i@ [ (o) @ e

) (4.50)
(&, £E) /0 ’ (%) (&, iAt)di:”) 7' on T*
and
Dog(F, EM) = — (wg(j':,i)\t) / ' <ﬂ> (#, £ ) d
RGeSy o \JuP? .

s (7, £AE) / <$—‘12> (i’,iAt)d:i’) on %
0

already satisfies condition (4.49). Indeed, since g € C2?(U) and because of (4.50), we
deduce

~ A ~ g Wa ~ ~
&gg(x, :E)\t) = T 02/~ 1 <—w1(I, ﬂ:/\t)/ (—2) (x’,:l:)\t)dx’
PG 530 \ o \Tul )
s (i, ML) / <|7“”—|12> (&, j:/\t)df’) on T%,
0 w

Inside of U we can use Lemma 4.5, which together with the continuity of the derivatives
of g and (4.51), (4.52) yields

0,9(, M) = lim 9,9(.9) (w2059 + w1039)(7.§)

= lim
g—EAt
= wy(T, £At) ggrfmt 0:9(Z,9) + wi (T, £At) lim 059(Z,7)

J—EN
' wq ~/ ~/ +
= )\/ (—2) (@', £Xt)dZ" on T
o \|w|

and analogously

0,g(&, £Xt) = —)\/ (|“’—TQ> (&, £\t)d7 on T+,
o \Jw
Thus, we conclude
[w|?(9:0,9, —020,9) = Mw on T'F (4.53)

and as before due to Lemma 4.5 and the continuity of the second derivatives of g, we
establish

Mo = (V(9,9) - w, —V(0zg) - w) on T'F,
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which is equivalent to (4.49). Note that the expressions (4.50)-(4.52) are well-defined
because of (4.38)-(4.40).
Similarly, we can write (4.46) in the form

|P(g) + (w} — wi, —2wiw,)| < 2¢ in U, (4.54)
where

P(g) = (26yw28539 + 20,w20;9 + (w3 — w%)(@ég — 02g) + 4w1w28§gg,

(4.55)
20,505 + 20,3039 — 2wnwa(02g — 029) + 2w} — wd)dZyg).
We construct g and € in three steps.
Step 1: Construction of a function § € C*(U) satisfying (4.49) and
7
|P(g)] < §|w|2 on I'*. (4.56)

We define § in U as follows. In order to satisfy (4.49), we prescribe g and 95§ on I'= by
(4.50) and (4.51). Furthermore we require ;g = 92§ on I'*, where the right hand side is
a given function, i.e. the Z-derivative of (4.52). Since we do not prescribe any conditions
on § inside U, it is always possible to find some § € C?(U) satisfying these boundary
conditions. Moreover, since the boundary values are smooth functions, we can choose g
also being smooth, which means || D*§|| ooy < 00 for each k € N and this also includes
time derivatives. Next, we investigate mequahty (4.56). Thanks to the choice of 97§ on
I'*, we have to verify

. - _ 7lw|?
(0 w2057 + Opwa03d + 2w wo03 250> Op w209 + 0yw20;g + (w? — w2)82 9)| < |1u(15| ,
which holds true if
7‘1“‘2 +
[Vl (10:9] + 19531) + [wl*|0239] < 5= on T (4.57)
This is ensured, provided we have
7
103,91 < 3 on I+, (4.58)
- N ™
[Vws|(10:9] +10591) < 55 on T (4.59)

To show these inequalities, we take the Z-derivative of (4.51) and get

)\ T T wy R
(W) (“’2/ i W’)
A 9 Twy Ty
e (“w' ) o, [ i+ o | W’)
Wa g Wy . w1y e wy .
=20 [ —=2 207 4+ 05 [ —= R |
(\w\z)/o P T (W)/o wE™ * ‘

7
<COr< -
CA <35

|0759] =
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for some X small enough and for a positive constant C' > 0 depending on m, || Vw|| geo ()
and H‘ZU"—IQHU(R)J = 1,2. This proves (4.58). Similarly, the equations (4.52) and (4.51)
together with (4.40) imply (4.59) for small enough A.

We emphasize that the strict inequality on OU in (4.57) is the essential ingredient for
the construction of the strict subsolution and due to the choice of a piecewise constant
velocity component v. On the contrary, for the continuous velocity from the flat case,
this argument does not work.

Step 2: Construction of g

We define g := g— %gjz. Then, this g still satisfies (4.49), since this condition only involves
Z-derivatives of g, see (4.53). Moreover, for small times we deduce

. . 7
[P(g) + (wi — w}, —2wiws)| = [P(g) — 2§Vws| < §|w|2 on I'*, (4.60)
because of (4.56) and since

’2ng2| S 2)\tva2 HLOO(R)

is arbitrary small for ¢ < 1.
For later purposes, it will be useful to compute

_ 1. 2 [wl? /s 2
q= 5(%9 +0,9) = o (3569 + %g)
and by means of that
_ ]w[3 3 ~ ~
Vel < Jwl[Vulllgliee@ + —-llglles@y < (wliVewl + [w) (A + |gllce@) + 9lles @)

S Ol|w|37
where the constant Cy depends only on m, ||Vw|| g ®) and |G| ¢s -

Step 3: Construction of e
At first, in U we set

o 1 o
2¢ = 1—6|w|2 +|P(g) + (w] — w3, —2wyw,)| = 1—6|w|2 + |P(g) — 2§Vws|,

Then, obviously this ¢ satisfies (4.46) or equivalently (4.54) and also 2¢ < |w|* on I'*,
because of (4.60). To deal with (4.47), we estimate

41 . = . . .
0. < S0IP(@)]) < [Vwsldi(IVG]) + [wl* 010291 + 10591 + 10Z;91) < Cafwl?,
where Cy > 0 depends only on m, [[Vw|| o) and [||ss ). Beyond that, we infer

. 1 . .
12¢] < F5lwl® + 20Vwllie@3ler @) + [wP gl @) + 22 Vel @ < Csluwl?,
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for some constant C'3 depending only on m, [|[Vw|| &) and || gHég(g). Finally we set
€:=¢&— Cyn|w|*t
with some constant n > 1, which we choose large enough to ensure
de +V26|Vg| <0 in U. (4.61)
Indeed, we compute
dye + V2¢|Vg| = d,é — Conjw|* + V2|V
< (1= n)Cslwl* + V22| Vgl
< (1= n)Cylw]? + /C5C1 [w|* < 0
for n large enough. In particular, (4.47) holds and since € satisfies (4.46) and (4.48),

also € does so for small times. This completes the construction of g and € satisfying
(4.46)-(4.49) and thus we established the existence of a strict subsolution. O

Remark 4.11. Although the flat vortex sheet is not a regular vortex sheet flow, the
same result holds true. Indeed, since w = (1,0) and (Z,9) = (z,y), we can construct the
strict subsolution simply by defining g(z,y) = Azy — 3y* with 0 < A < 1. In this case
we get

|P(g) + (wi — w3, —2wyws)| = 2.
Then, with 2€ :=  + 2X — ¢, we conclude that (4.45)-(4.49) are satisfied for small times.

The proof of Theorem 1.1 is now an easy consequence.

Proof. Once we have constructed a strict subsolution by Proposition 4.10, we can apply
Theorem 2.11 to obtain infinitely many weak solutions (v, p) with initial data vy satisfying
tJv]> =€ and p = g — 3|v[*. It remains to verify that these weak solutions satisfy the
local energy inequality

oe +div (vg) <0
distributionally in R?. Let ¢ € C2°(R?) with ¢ > 0. We have to show
Ope+Vy-vqgde>D0.
R2
For this, we integrate by parts in U and U° separately and get

jw]?

og—/goaté+gov-vadx—/ soﬁt(T)isodiV(wC)dx
U c

Clearly, the integral over U¢ vanishes, since w is a stationary solution here. Thanks to
(4.61), it remains to show that the boundary value integrals are positive. This follows
from (4.48) and the fact that v - w' = w - w* = 0 on I'* since v is divergence-free. [
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5 Approximation of smooth subsolutions by
piecewise constant subsolutions

This last section is devoted to the proof of Theorem 1.2. At first we recall a result from
[31], which states that the Euler equations can be rewritten as a differential inclusion. For
this purpose, let Q C R? x (0,7') be an open set in space-time and consider a subsolution
(v,u,q) : Q= R? x §7** x R. Then we introduce

Uil +4q U1o (%]
U:= U192 —Ui1 + q V2 . (51)
U1 (%) 0

Hence, it is immediate to see that the equations

o +divu+Vg=0
diveo =0

are equivalent to
diV(%t)U =0.

Here, we set div(y ) f = O f1 + Oz, fo + O,f5 for each vector field f: R* x (0,7) — R®.
By means of this compact notation, we now establish the existence of a potential for
subsolutions. In the following, we identify the coordinate x3 with the time t.

Lemma 5.1 (Potential for subsolutions).

Consider a C* subsolution (v,u,q) : © — R? x 832 x R,k > 1, on some open set
Q C R? x (0,T) with the property that Q., = {(y1,92,y3) € Q : y3 = z3} is simply
connected for each positive x3 > 0. Then there exists a potential w € C*™1(Q;R3) with
div w = 0 such that

Opwy %32102 - %311111 %82103
U= %82102 — %8111)1 —(9111)2 —%81@03 . (52)
%62103 —%611113 0

On the contrary, each divergence-free potential w € C*"1(Q; R?) gives rise to a subsolu-
tion via (5.2) and (5.1).

Proof. Notice that div(, U = 0 means that the divergence of each row is zero. Applied
to the third row of U we get dyv; + Oav9 = 0. Since €, is simply connected for each t > 0,
we conclude the existence of w3 : 2 — R such that

vy _ _l I %32103
(U2> B QV W= (—%81103 '
From v € C*(Q) we infer wy € C**1(Q). Hence,

1
uir +4q Ui 50aw3
1
U= Uy —uprt+q —3;01w3
1 1
58211)3 —581103 0
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Evaluating div(, U = 0 for the first two rows gives

1 1
(91(u11 + Q) + (92u12 -+ 563821113 =0 and 81u12 -+ 82<—U11 -+ q) - 58381103 = 0,

which is equivalent to

1 1
O1(u11 + q) + 0o (Ulz + 533103) =0 and 0, (U12 — 53311)3) + Oy(—u11 +¢q) = 0.

As before we deduce the existence of wy, wy : 2 — R such that

ujp +4¢ ol [ Oy
(Uu + %8311)3) =V = <—81w1) ’
1
Uiz — 533103 _ vl _ Oawy
( —u11 +¢q ) = Vi (—81w2> ‘

Note that since dsws € C*(), the left sides in both equalities are in C*(2) and thus we
infer wy, wy € C*1(Q). We immediately obtain u; + ¢ = dyw; and —uy; + ¢ = —01ws.
Adding respectively subtracting the remaining two equations yields

1 1
Uy = 582102 — 581“” and Ozwz = —0jwy — Oaws.

The last equation means that div (wy,ws,ws) = 0 and we observe that U satisfies (5.2).
The other direction can be verified by a straightforward computation following the same
lines. O

The main ingredient for our approximation result is a variant of Lemma 3.3 from
[53]. Tt states that each f € C' with a symmetric gradient (i.e. being curl-free) can
be approximated uniformly in the C'-norm by piecewise affine functions g € C* also
having a symmetric gradient. The property of g to be C! and piecewise affine seems to
be delicate at a first look. Nonetheless, such functions can indeed be constructed using
an affine decomposition which is not locally finite. The goal is to apply such a result
to the potentials of a subsolution from Lemma 5.1. For this purpose, we give a slightly
different version of such an approximation, where we address functions with a trace-free
gradient (i.e. being divergence-free).

Proposition 5.2.

Let Q2 C R? be open and bounded, f € C'(; R*)NC?(; R?) with Df € Mg*? everywhere
in Q. Then, for any lowersemicontinuous function ¢ :  — (0, 00) there exists a piecewise
affine function g € C*(Q) with

(i) Dge My,
(i) |f(x) —g(@)|+[Df(x) — Dg(x)] <e(z) Ve,
(7it) f=g¢g and Df = Dg on 0S.
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Proof. Since the statement is a local one, we can additionally assume that e(x) = ¢ > 0 is
constant. Indeed, suppose we can construct some g satisfying (i) — (zii) for constant € > 0.
Let £ be any lowersemicontinuous function and consider some ball B,(z) C 2. Then we
find some piecewise affine g, , satisfying (i), (¢i¢) and (i4) for &, , := min{e(y) : y € B,(z)}.
Thanks to an exhaustion argument for 2, we obtain a Cauchy sequence in C!, which
converges to some g € C1(Q) satisfying (i) — (i74).

Furthermore, note that it is enough to prove the following statement: For each ¢ > 0,
there exist f € C'(Q) N C%(Q) and an open set G such that

a) GCQ, 0G| =0, |G| >§-|Q, for some 0 <6 < 1,
b) Df e M3 everywhere in €,

(a)

(b)

(c) fio is locally affine,

(d) f = Fllzeo@) + 1 Df = Dflliio) <&,
(e) f=fand Df=Df on 09.

Whenever this result holds, we will say that f has an (g,0) affine approximation on €.
The general statement can be derived from this as follows. Take 6 > 0 arbitrary. Then
construct an (%, 5) affine approximation of f on {2, which we denote by fl, together with
the corresponding set G;. Set V; := (G;. In the second step we choose an (%, 6) affine
approximation of f; on Q\ V. By this we obtain some f, € C'(Q\ V) and an open
set Gy C Q\Vl. Set V5 := G U G5. Note that by defining fQ = fl on Vi, we have
fr e Ct (Q) because of property (e). We proceed iteratively in this way, which means

that in the n-th step we construct an (£, 6) affine approximation of f,_; on Q\ V,_;.

2n)

We extend fn to Q2 by f, = fnjl on V,_; and define V,, := V,,_; U G,,. This procedure

yields a sequence of functions (f,), € C*'(2)NC?%*(Q) and open sets V,, C V., 1 C ... CQ
such that

Y

a’) V,CQ, [0V, =0 and [Q\V,] < (1-6)"|9,
b)) Df, € M3*® everywhere in Q,

c’) an = fn on V, for each [ € N,/ > 0 and is locally affine there,
)

)

—~ S T

) Nf = fullze@ + IDf = Dfulle) < &
Y f=/f, and Df = Df, on 9.

—~

€

Due to properties (a’),(c’) and (d’), the sequence (fn)n is Cauchy in the C'-norm. We
conclude that g = lim,, . f, € C1(Q) satisfies Dg € MJ*® as well as the right approxi-
mation properties (i), (i7i) of f. Moreover, g is piecewise affine, since ¢ is locally affine

on |J V,, which is a set of full measure.
neN

Hence, it remains to show the basic construction, that is, constructing f and G
satisfying (a)-(e). At first, we choose a smooth function v : R®* — [0, 1] with

vla) = {0’ o

L, |z >

[SAFNEN [OY]



102 5 APPROXIMATION OF SMOOTH SUBSOLUTIONS

and set ¢; := || D?*¥||oo +||D¥||s > 1. In the next step we determine finitely many disjoint
closed balls B; = B,,(z;) C Q,i=1,...,n such that

n

Us.

i=1

To this end, let y € Q and 0 < 7 < 1dist(y, 9Q). Since f € C*(Q), we define

64
> 2—75|Q|. (5.3)

M(r):=Cr sup |D2*f(z)| < oo,
z2€Bar ()

where C is a constant, which will be specified later. Obviously, M (r) — 0 as 7 — 0, thus
for each y € Q there exist some r = r(y) € (0, 1) such that
£

1

Let A CC Q with |[A| > Np520|Q|, the constant Np will be specified below. Define the
family of balls B = {B,(y) : y € Q} with r like in (5.4). Then, for each a € A there
exists some r > 0 such that B,(a) € B, i.e. B is a Besicovitch cover of A. Thanks to
Besicovitch’s covering theorem (see for example [44], p.30 ff.), we infer the existence of

a constant Npg, depending only on the dimension 3, and Np pairwise disjoint families
Bi,...,Bn, C B which cover the set A, that is,

CrlID? fll o820y < (5.4)

Hence, at least one B; consists out of disjoint closed balls B; = B,,(x;) satisfying
64
U 1Bl > =49
27
BiGB]'

and such that for each (z;,7;) (5.4) is valid. In particular, there exists a finite subset of
disjoint balls B; € B;,i = 1,...,n satisfying (5.3). Beyond that, we have the inequality

D - D
oscBin§Sup|x_y|| f(x) f()
=y |z =y

< 13| D? fll e () (5.5)

In the next step set A; := Df(x;) € Mp*® for each i = 1,...,n. Obviously, this implies
div (f(z) — A; - ) = 0. Therefore, we investigate the following problem on B;

{curl Fi(z) = hi(z) in B (5.6)

div Fi(z) =0 in B,

where we set h;(x) := f(z) — Aix — f(x;) + Aiz;. We set up a solution of (5.6) as follows.
First choose some smooth cut-off function y; € C°(R?) such that

{1 ,QJEBi:BTi(fZ')

\T) = .
O =90 L e R\ By (1)
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Note || xillor@e) < Cr;* for k = 1,2. Set hi(z) == xs(x) - hi(z). Then h; € C*(R?). By
u; : R3 — R3 we denote the solution of the problem

curl u;(x) = hi(x) in R3
div u;(x) =0 in R3 : (5.7)
lu;(z)] — 0 as |r| — oo

Since h; has compact support, the solution is given by

ui(z) = . d(x —y) - curl hy(y)dy,

where ¢(x) = #x‘ is the Newton potential in three dimensions.

Finally we define F; : B; — R3 by
Fi(x) == ui(x) — ui(z; + rie3).

One easily checks that F} solves (5.6). Set F(z) = (%) Fj(z).
Obviously, F;(z; + r;e3) = 0, which implies for any x € B;

|Fi(z)| = |Fi(v) — Fi(x; + ries)| < |x — (2; + ries)||| DFi|| Lo,y < 21il| DFi|| Lo (B,)-

Thus, we get ||Fj||Le(p,) < 2ri||DFi||r(n,)- Moreover, thanks to curl Fj(z;) = 0, we
obtain analogously

[hillLee sy = lleurl Fillpees,) < millDf — Aillzeo(s,)-
Due to these computations, we deduce
= C1 C1
ID(eurt £y < NFiloy + = (1D Bl + lewd Fill e,
7 7

T ID(ewrl £ 1= s, (5.8)
301

L

<—||DFi|zoo(B,) +2c1[|Df — AillLo(sy)-

To estimate the L*°-norm of DF;, we use the definition of u;. Let x € B;. Then
wi(z) = [ éy)-curl hi(z —y)dy = / o(y) - curl hy(z —y)dy
R3 B27‘7L (1:_x1)

and we infer

(@] < Dbl [ 10y
By, (0)
2 C’
<Cri [ IDf = Aill Lo (Boy, (z)) + ;||hz'||L°°(B2”(zi))
1
S CrIDf = Aill Lo (Bar, )y < O D? fll Lo (8o, (2
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To deal with the C'-norm of w;, we argue as in [46], p.23,24. Let j € {1,2,3}. Then

gz; (z) = /B2ri($1i) o(y) - (% <Cur1 ﬁL)) (x —y)dy.

Analogously as for |u;| we estimate

@ui
52 (@

< 1Dl [ 160y
Bs,, (0)

< Cr} (IIDQfIILme(m)) + %IIDf = Al By, i) + %Hhi”Lm(B%(”)))
< Cr7||ID? fll o (o, (w)-
This yields
IDEi| (5 = 1Dl =) < CriIID? f | 1oe (Bar, )
and thanks to (5.8), (5.4) we observe

|D(curl F)||poe(s,) < 3Cerril| D? fll 1o (Bar, (@) + 2617 | D* || oo (B, (1))

£

< 2+3C)earil| D fllpee (B, ) < -

Note that the constant C' from (5.4) is chosen as (2 + 3C)c;, which is independent of 7;.

Finally, we define f; := curl F; + A;x + f(x;) — A;x; € C*(B;). Then, for z € B; we
have

f,(l’) - 4r; °

f(x), o — il >

In particular, f; is affine for |z — z;| < 3% Furthermore,

||sz — Aj|l(B,) = || D(curl FZ-)HLoo(Bi) <

A~ ™

and this implies together with (5.4) and (5.5) that || Df; — Df||pe(z) <
r; < 1 and fz(:cz) — f(z;) = 0, we conclude

5. Using that

I1f: = Flle(py < 1illDfi = Df||poo(sy <

l\')l(‘f)

Hence, defining

K _— filz), zeB;
_i_LJlBi” and f(x>_{f($), else ’

we observe that the properties (a)-(e) are satisfied. This completes the proof. O
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The proof of Theorem 1.2 is now a consequence of Lemma 5.1 and Proposition 5.2.

Proof. Because of Lemma 5.1 there exists a divergence-free potential w € C2(Q) N C*(Q)
for (v,u,q). Let ¢ > 0. Thanks to Proposition 5.2, w can be approximated by some
piecewise affine and divergence-free ¢ € C'(2). Hence, Lemma 5.1 yields a piecewise
constant and continuous subsolution

1 1 1
U 50203 2(0ag1 + 0192)  5(02ga — 1 n) ) 1 )
=(( 2 2 2 ~(Dyg1 — O
(9,%,9) ((—%0193) ’ (%(3292 —Oig1) —%(8291 +01g2) )’ 2( 291 192)

in the distributional sense. Moreover, due to ||[Dw — Dg||p~@) < €, we conclude that
(v, u,q) = (0, %, )| =@ < €. In particular, the functions coincide on the boundary, that
is, we have (v,u,q) = (0,4, q) on 0S. ]

Remark 5.3. To keep calculations simple, we studied only the spacial two-dimensional
case. Beyond that, one can analogously derive a version of Proposition 5.2 in dimen-
sion n > 2. Furthermore, Lemma 3.4 from [31] states that each skew-symmetric tensor
field Eff € C>(R™*!') gives rise to a subsolution. However, it is not clear, whether each
subsolution can be represented in such a way and how to apply Proposition 5.2 after-
wards to such a potential. From this perspective, an extension of Theorem 1.2 to higher
dimensions needs more subtle arguments.
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6

6 OPEN PROBLEMS

Open problems

e The main part of this thesis addresses the construction of a strict subsolution having

piecewise constant components. Therefore one could try to extend this method
to other equations in fluid dynamics for which the convex integration method is
implemented. The goal is to characterize initial data showing a corresponding wild
behaviour. A natural candidate to investigate are active scalar equations

3t9+v-v$9:0,
div v =0,
v="TI[0],

where T is a suitable integral operator. Choosing T as the Biot-Savart kernel,

we obtain the IPM equations. Another well-known example are the surface quasi
1

geostrophic equations, where T' = V+(—A)~ 2.

Additionally, a first result in the sense of Theorem 1.1 for the compressible Euler
equations was already derived in [19], however this is merely done for the simple
flat case.

Characterize in more detail the set of regular vortex sheet flows and give more
examples apart from ellipses. Therefore one should determine some geometric con-
ditions or regularity assumptions on a curve I', which ensure that it is conformal and
such that the corresponding velocity field w satisfies the conditions (4.38)-(4.40).
Perhaps, there is a way to resign on (4.38), which could yield regular vortex sheet
flows along non-smooth curves. It would be useful to gain insights in the behaviour
of the turbulent zone of a strict subsolution locally around stagnation points, such
as for flows passing an obstacle.

An application of Theorem 1.1 excludes vortex sheet initial data of the form (1.15).
To construct strict subsolutions for such initial data, a suitable ansatz should take
the Birkhoff-Rott equation (1.18) into account. Since these flows are not a station-
ary solution of the Euler equations, we propose to use time-dependent flow coordi-
nates, which do not arise in the easier case of stationary initial data. Furthermore,
leaving the notion of conformal curves, which bases on holomorphic functions, could
help to accomplish analogous results in dimensions greater than two.

In the way we imposed the notion of admissibility for the IPM equations, it is not
clear if this notion leads to a corresponding statement of weak-strong uniqueness
as for the Euler equations. Thus, it would be interesting to prove such a result or
if necessary to introduce a suitable adjusted definition of admissibility.

A further task is to determine suitable selection criteria for weak solutions. By
means of the presence of wild initial data we infer that admissibility is not sufficient
for uniqueness. Thus, we search for different conditions, such as the maximal
dissipation rate. In [77], Székelyhidi analysed the flat vortex sheet and inferred
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that any weak solution, which arises from the subsolution he constructed, has a
maximal possible energy dissipation of

dE 1

a6
The question arises, if we can determine similar maximal dissipation rates for gen-
eral conformal curves I' C R? of regular vortex sheets and if there are weak solutions,
which indeed attain these rates.

In case of the IPM equations, the maximal propagation speed of the turbulent zone,
we can reach, is given by 2. Surprisingly, this is exactly the expansion rate of the
solution constructed by Otto in [67]. One should look for a rigorous statement that
connects these two solutions, which have been derived completely different from
each other.

Due to the Kelvin-Helmholtz instability and the ill-posed character of the Birkhoftf-
Rott equation, various types of generalized models for the Euler equations have
been proposed in the literature to deal with vortex sheet initial data. In [42],
Duchon and Robert introduced the foliated Euler system, which describes a two-
phase flow. This system indeed admits continuous solutions for some vortex sheet
initial data and additionally yields a linearly well-posed problem for the description
of the Rayleigh-Taylor instability, i.e. where a heavier fluid is superposed over a
lighter one with a horizontal interface. In fact, solutions of the foliated euler system
are merely special measure-valued solutions. Furthermore, Brenier introduced the
homogenized vortex sheet equations in [9], which can be viewed as a further gen-
eralization of the foliated Euler flow from Duchon and Robert. It would be worth
to look for possible connections with strict subsolutions, in the sense that these
generalized models give insights from a broader perspective.
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