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WELLPOSEDNESS OF THE TORNADO-HURRICANE
EQUATIONS

JURGEN SAAL

ABSTRACT. We prove local-in-time existence of a unique mild solution
for the tornado-hurricane equations in a Hilbert space setting. The well-
posedness is shown simultaneously in a halfspace, a layer, and a cylinder
and for various types of boundary conditions which admit discontinu-
ities at the edges of the cylinder. By an approach based on symmetric
forms we first prove maximal regularity for a linearized system. An ap-
plication of the contraction mapping principle then yields the existence
of local-in-time mild solution.

1. INTRODUCTION

The aim of this note is to present an analytic approach to the system

Opu — divD(u)+(u - V)u+%+ Qes X u— 639% =0 inJxG,
divpu=0 1in J x G,
) —vAY+ (u-V)I =0 inJxG,
(@*D(u)n+ pf’u)r =0 on J xT,
a’0,0+ "9 =0 onJxT,
n-u=0 ondJxI,
Ulp=0 = up in G,

19|t:0 = 190 in G,

(1.1)
which is known as the tornado-hurricane equations (see [12]). As the domain
G C R3 we consider simultaneously a half-space, a layer with finite height d,
or a cylinder with a fixed finite height d and radius R. We use the notation
I' = OG for the boundary of G, whereas J = (0,7") denotes a time interval.
The first line in (1.1) represents the anelastic equations of momentum with
the stress tensor D(u) = v(Vu-+(Vu)T) and where u describes the velocity of
a particle and g the corresponding pressure. In contrast to the compressible
Navier-Stokes equations the density p here is assumed to be a given time
independent positive function. The symbol v denotes the eddy viscosity, g
stands for gravity, and € is twice the angular velocity of earth’s rotation,

where we assume rotation around ez = (0,0,1)7 for simplicity. The term
Qes x u therefore represents the Coriolis force and —eg g% bouyancy acting

only in vertical direction. Furthermore, 1 denotes the temperature varying
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2 J. SAAL

around a given mean value ¥ = 9(x). The second line in (1.1) is the anelastic
incompressibility condition arising from conservation of mass, whereas the
third line reflects conservation of energy. These first three lines with the
unknowns velocity u, temperature ¢, and pressure ¢ are known as the weakly
compressible Navier-Stokes equations.

In the boundary conditions (line 4 to 6) n stands for the outer normal at
the boundary I' and the subscript 7 denotes the tangential part of a vector
field (see the next section for a precise definition). The boundary conditions
are chosen such that there is no transition of the fluid through the boundary
in normal direction (line 6) and such that there can be no slip, no stress,
or partial slip in tangential direction on each component of I' depending on
the values of a?, a?, 8¥, and 8”. More precisely, the boundary coefficients
are assumed to be piecewise constant on the components of I' = 9G. For
instance, if I';, 7 = 1,2, 3, denote bottom, barrel, and top of the cylinder we

have
of, zely,

a’:T'—[0,1], zw—a’(z)=< oy, xe€ly, (1.2)
Oég, z €ls,
with af € [0,1], j = 1,2,3. The parameters 3%, a’, and $” are defined
analogously. Note that on a layer the coefficients attain only two values at
the top and the bottom whereas on a half-space we have just one value at
the bottom. For this reason we write e.g.

O[ga JE {L"'amG}a (13)
where mg = 3 if G is a cylinder, mg = 2 if G is a layer, and mg = 1 if
G is a half-space. Furthermore, we assume that a}’,,@}’,a?,ﬁf > 0, and,
since we deal with homogeneous traces, for simplicity we also impose that
o + 3] =1, af—kﬁleforje {1,...,mag}.

In applications p and ¥ usually only vary in vertical and radial direction,
ie., p = p(|z|,23) and ¥ = 9(|z|,z3). However, we will see that in our
approach this assumption is not necessary, i.e., we suppose p = p(x) and
¥ = ¥(z). Furthermore, many different types of boundary conditions are
used to describe various phenomena. Varying boundary conditions might
even essentially influence stability of solutions and therefore the trajectory
of a big cyclone. This is the reason why we consider the general form of
the boundary conditions in (1.1) that admit a different type of condition
on each part of the boundary. It seems that up to now there is no liter-
ature available treating the tornado-hurricane equations rigorously from a
mathematical point of view. The intention of this note therefore is to give
a first analytical approach to problem (1.1) and to present a starting point
for further discussions also concerning significant stability questions. Forth-
coming works of the author and some of his collaborators in this direction
are in preparation. For a treatment of the incompressible Navier-Stokes
equations in a half-space with partial slip type boundary conditions we refer
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to [14] and [15], for a bounded domain see also [17]. A basic mathematical
approach to the Ekman boundary layer problem, which is geophysically re-
lated to the evolution of hurricanes (see e.g. [11]) and which represents the
incompressible Navier-Stokes equations with rotation effect, can be found
in [8]. However, the standard methods that work for the incompressible
Navier-Stokes equations do not directly apply to system (1.1). This relies
to the weak comressibility, that is, to the fact that the density p depends on
space and to the coupling with a nonlinear heat equation. For geophysical
literature we refer to [12], [11], [4], [6] and the literature cited therein. For
an introduction to rotating fluids we refer to the monographs [9] and [13].

We proceed with the rigorous statement of our main result. For this
purpose we impose conditions on the density and on existence and properties
of a tornado-hurricane vortex which should be a stationary solution of system
(1.1). For the density p the essential assumption is that there is nowhere a
vacuum in G. More precisely, we require the given function p : G — [0, c0)
to satisfy the following conditions:

p € WG, (1.4)
Jcp,Co>0Vzr €G : o <p(z) < Ch.

Note that the Sobolev embedding and condition (1.4) imply p to be a once
continuously diffentiable function on G. Next we assume that there exists

a stationary solution U = (@,9)7, the tornado-hurricane vortex, with a
corresponding pressure g of system (1.1) such that

U € Whe(G,RY), (1.6)

Jeg >0V eG : I(z) > e (1.7)

For the construction of such tornado-hurricane vortices we refer to [12] and

[16]. The ground space for the construction of solutions is Hﬁ;ﬂ = L]%p N

H"(G,R%), where
L]%p ={U = (u,9¥) € L*(G,R") : divpu=0, u-n|r =0}

and H"(G,R*) denotes the standard R*-valued Sobolev space of order 7 >
0. For a preciser definition, in particular for the trace u - n|p, we refer to
Section 3. We again emphasize that the present note merely represents a first
approach to system (1.1). Our main result therefore might be optimized in
one or the other direction. Preciser results seem to be available by developing
a systematic theory in LP-spaces for 1 < p < oo. This will be the content of
a forthcoming work. Here our main result is

Theorem 1.1. Let r € (3/4,1) and let G C R3 be a half-space, a layer,
or a cylinder with boundary coefficients o, ¥, o, and (Y as prescribed
above. Let the density p satisfy conditions (1.4), (1.5) and let the stationary
tornado-hurricane vortex U = (w,9)T be given as in (1.6) and (1.7). Then
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for each Uy = (ug, ) € HIEP + U there exists a Ty > 0 and a unique mild

solution U = (u,0)” of the tornado-hurricane equations (1.1) such that
U-U ¢ BC([Oa TO)? H]lgp) = C([Oa TO)? H]lgp) n LOO([Oa TO)’ H{’p),
IU(#) = Uollmg, — 0 (t—0).

Remark 1.2. Due to possible discontinuities of the boundary coefficients
a’, o, BY, and 3 at the edges of a cylinder it is not clear, whether the mild
solution of Theorem 1.1 is a strong and/or a classical one. However, if G is
a layer or a half-space, no discontinuities appear. In these cases the solution
is expected to be strong (under the correct assumptions on the data) and
classical. This will also be included in a forthcoming paper.

The paper is organized as follows. In Section 2 we transform (1.1) to
a perturbed system by subtracting the stationary tornado-hurricane vortex
from the solution of (1.1). The linearized version of the perturbed system
is treated in Section 3. By means of coercive bilinear forms there we derive
maximal regularity for the linearized tornado-hurricane operator (see The-
orem 3.8). A main difference to the standard incompressible Navier-Stokes
equations lies in the fact that the density p is not constant. To circumvent
this difficulty we regard p as a weight and work in weighted L?2-spaces, where
the standard solenoidality condition divu = 0 is replaced by the anelastic
condition div pu = 0. Based on suitable estimates for fractional powers of
the tornado-hurricane operator and the generated analytic semigroup we
will finally prove the existence of a local-in-time mild solution in Section 4
by applying the contraction mapping principle.

2. TRANSFORMATION TO AN EQUIVALENT SYSTEM

First we derive a representation for the boundary conditions which is
more appropriate for our purposes. If n denotes the outer normal vector at
I', normal and tangential part of a vector F' € R3 are given by

F,=Mn-F)n and F.=F—F,.
Obviously, then we have
F=F,+F, and F,-H.=0 (F HEecR?.

Lemma 2.1. Let n be the outer normal and ¢ be a tangential vector at
I'=0G, ie, [{|=1andl-n=0. Letu:T' — R3 be a C* vector field such
that n-u=0. Then on I' we have
(i) (I'D(u)n =€ Opu+n-dyu,
(il) £-0pu =0, -u) and n-Opu= 0y (n-u),
(iii) (@"D(u)n + fu)r = a®Ohur + BVur.
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Proof. Relation (i) follows immediately from the structure of D(u). (ii) is a
well-known differential geometric fact (Note that for the G C R3 considered
here ¢ does obviously not depend on the normal direction n). (iii) is an
immediate consequence of (i), (ii), and n - u = 0. O

Now let (7,1, q) be a tornado-hurricane vortex, i.e., a stationary solution

of (1.1). We set

u —
= 9-
q_

<l 2l

q.
By virtue of Lemma 2.1 then (u,?,q) solves (1.1) if and only if the triple
(v,0,p) solves the perturbed system

SIS SIS

( 0w —div D(v) 4+ (v - V)v + Qez X v
—{—(ﬂ-V)v—i—(v-V)ﬂ—{—%Vp—egg% =0 inJxG,
divpy = in J x G,

00 —vAO+ (v-V)O+(u-V)0+(v-V)Y =0 inJxG,
a’Opvr + %v, =0 onJxT, (2.1)
9,0 +3%9 =0 onJxT,
n-v =0 ondJxT,
V=0 =wo in G,
9|t:0 = 90 in G,

where vg = up — @, 0y = g — 9, and J = (0,T). The results in the next
two sections we will provide the existence of a local-in-time mild solution
for system (2.1), which then in turn implies Theorem 1.1.

3. LINEAR THEORY

As in the first two sections throughout the rest of the paper G C R? is
assumed to be be a half-space, a layer, or a cylinder with boundary coeffi-
cients o, 3, o, and 3 as prescribed in the introduction. The aim of this
section is to develop a systematic approach to the linearized system

Ow— divD(v)+ (u- V)v+ (v- V)u+ Qes xv—l—%— egg% = fy in JXG,
divpy =0 in JxG,
00 —vAl+ (w- V)0 + (v-V)I = fy in JxG,
a’Opvr + v, =0 on JxI,
9,0 + 30 =0 on JxT,
n-v=0 on JxI,
U‘t:() = 19 in G,
(9’,5:0 = 00 in G.
(3.1)
For this purpose let us introduce some notation. We will use standard ter-
minology throughout the paper. For instance, C*(G, X) denotes the space
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of continuously differentiable X-valued functions of order k € Ng U {oo},
whereas C¥(G, X) denotes its subspace of compactly supported functions.
We also use the notation BC(G, X) for the space of bounded and continu-
ous functions. As usual L?(G, X) is the X-valued Lebesgue space of square
integrable functions, whereas H*(G, X) denotes the corresponding Sobolev
space of order k € Ny. By H (G, X) we denote its homogeneous version. If
no confusion seems likely, we will omit G and X in the notation and just
write L? and H*. If X = R™, on H* we have the scalar product

(u, ) e = Z (0%, 0%v),

o<k

where (u,v) = [, u(z) - v(z)dz and where u - v denotes the standard scalar
product in R™. Furthermore, if A is a closed operator in the Banach space
X, we denote by 2(A), 0(A), and p(A) its domain, spectrum, and resolvent
set, respectively.

In oder to solve system (3.1) we make use of the Leray projector P : L2 —
L2 associated to the Helmholtz-Weyl decomposition

L* =129 Gy,

where L2 = ng,(G,RB‘)”.”Q, C(G,R?) = {u € C*(G,R?) : divu = 0},
and G, ={Vp: pe fll} Note that the space of solenoidal fields L2 can
be represented as

L} ={uel?: divu=0, n-ulpr =0},

where the trace is to understand in the usual sense given for L2-fields satisfy-
ing divu € L?. We refer to standard textbooks as [7], [18] for the existence
of the Helmholtz-Weyl decomposition and basic facts on the Stokes and
Navier-Stokes equations. We also remark that the method we present here
in order to solve system (3.1) is closely related to the approach to the Stokes
equations used in [18]. We set

(). = ()

Note that for vector fields V' we have the decomposition
1?2 = LHQ:D ® Gp
with L2 := PL? = L2 x L*(G,R) and Gp := (I — P)L? = Gy x {0}.

Next we establish a suitable definition of the operator '—vPA’ in Lﬂ%
subject to the boundary conditions 7;.V = 0 for trace operators of the form

TTV::<a an+(ar +B)UT> +<’UV>
r 0

08,0 + (a”r? + 570 32

r
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with functions r?,r? € L>®(I') and o, 3%, o, and Y as defined in (1.2).
To this end, we introduce the space
H = {U= (9" eH(GRY:
ur=0onT;jforall je{ke{l,...,mg}: aj =0},
v=0onT;foral je{ke{l,...,mag}: aZzO}},
which takes care of the boundary components on which the Dirichlet con-

dition is imposed. Obviously, equipped with the H'(G,R*)-scalar product
the space H is a Hilbert space.

Now we set Hp :=HN L]QP. On Hp we define for A\ > 0 the bilinear form
ay : Hp x Hp — R,
ax(U,V) = NU,V)+v(VU,VV)+ v(U, V>F7r,

where

and

(U, Vip, = Z /F (% —i—rv(m)) ur(x)vr(x)do ()

Jje{k: af#0}

9
+ Y /F (i—j; +w9(x)> I(z)0(z)do (x).

je{k: a¥#0}
Induced by ag we define the operator A in L} with domain Z(A) by

P(A) = {UeHp IfeLFVV eHp: ag(U,V)=(f,V)},
AU = f.

Note that it is not so clear (at least to the author), whether 2(A) C
H?(G,R*) holds for all types of domains G (i.p. for a cylinder) and all
variants of boundary conditions that we consider. Therefore we prefer the
approach via forms as given above. It remains to show that the definition
of A is meaningful and that it is the ’correct’ operator if acting on smooth
enough functions. This will be the content of the next lemma and the propo-
sition afterwards.

Lemma 3.1. (a) For U € HN H?(G,R*) the following statements are
equivalent.
(i) T,U =0,
(i) (=AU, V)=(VU,VV)+ (U V)p, (V€ Hp).
(b) For U € 9(A) N H*(G,R*) we have

AU = —vPAU.
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Proof. (a) The generalized Gaufl theorem yields
(“AU,V) = (VU,VV) — / V. 0,Udo. (3.3)
r

Note that for pure Dirichlet boundary conditions, i.e., a’ = o = 0 the
assertion already follows. Thus we may assume that there is at least one
j €{1,...,mq} such that af # 0 or a? # 0. For the last term in (3.3) we

calculate
mg
/V-anUdU = Z/ vrO0purdo
r j=1"Ti

ma
+)° / 08, 9do + / VnOntindo,
=1 /Ti r

where we used the fact that k, - £, = 0 for vectors k,¢ € R? and
Lemma 2.1(ii). Observing that

1 v
V70U, = JUT (aganuT + (a}}rv + B;)) uT) - <TU + ()é_z}) UrlUr
J J
on I'; for j € {k: «f # 0} and that
90,6 = —6 (00,0 + (a2 + 87) 0 0, B 09
nt = —5 <ajn —|—(ajr —i—ﬁj) >— T+E
J J
on Ij for j € {k: af # 0}, we see that
(—AU,V) = (VU,VV) + (U, V)p,
1
- Z - /Fj vr (afOpur + (47’ + B5) ur) do

je{k: ap#0} I

- $ /F 9 (a}?&ﬁ + (a}?rﬁ + ﬂ;?) 19) do (3.4)

je{k: a0} 7

- Z /vTanqua— Z /vﬂané?da
T L

je{k: af=0} je{k: af=0}
— / VpOpupdo (U € HN HY(G,RY), V € Hp).
T

Note that by our regularity assumptions on U and V all appearing traces
and integrals are welldefined. Thus V' € Hp implies the fourth and the fifth
line in (3.4) to vanish. The condition 7, U = 0 then immediately implies

(ii).

On the other hand, if we assume (ii) to hold, equation (3.4) implies

/ VT,Udo =0 (V € Hp).
T
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Let ¢} € C®(T;,R3) for j € {k: a} # 0} and @? e C(I'y,R) for j €
{k: af #0}. We set ¢¥(z) := @j(z) if v € I'j, where ¢ := 0 if z € I'; such
that j € {k: o =0}. The function ¢” is defined analogously. Then it is
well-known that there exists a solution v € H(G,R3) N L2 of the Stokes

resolvent problem

1-Aw+Vp = 0 inG,
dive = 0 in G,

vy, = @Y onl,

n-v = 0 on I

and a solution § € H'(G,R) of the heat equation

{(1—A)9 = 0 inG,

9 = ¢ onT.

(These two results can be obtained, e.g., by a standard Hilbert space theo-
retical argument.) Since ¢? and ¢V vanish on the Dirichlet boundary com-

ponents we obtain
V.= ( Z ) € Hp.

/(w”,wﬁ)TTrUdo = / VT,Udo = 0. (3.5)
T r

The fact that U € H further implies that the above integral even vanishes for
all (0%, ¢©”) not necessarily being zero on the Dirichlet boundary components.
More precisely, (3.5) holds for all (o, ") such that ¢¥ = ¢y on I'; with
arbitrary ¢] € C°(I'j,R?) and such that ¢V = gp? on I'; with arbitrary
90}9 € C(I';,R) for all j € {1,...,mg}. This yields (i) and the assertion is
proved.

(b) Thanks to (a) we can calculate for U € 2(A) N H?(G,RY),
(AUa V) = (fa V) = a’O(U’ V)
= v [(VUVV) + (U V)]

= v(—-AU,V)
— (—vPAU,V) (V €Hs).

This yields

O
Proposition 3.2. The operator A is selfadjoint on L3 and we have o(A) C
[0G,00) for some 6 € R.

Proof. Clearly, we have Z(A) = 2(A+ A) and (A + AU, V) = ax(U,V)
for A > 0 and all U € Z(A) and V € Hp. Obviously the form ay, and
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therefore also the operator A, is symmetric. The fact that the trace operator
70 : V = V]r is bounded from H'(G) to L*(T) further implies
lax(U, V)| < CONUm VIl + CNU 2@y 1V |22
< CNIUm VIl (U, V € Hp).

Thus ay is continuous for each A > 0. To see that a) is also coercive for
A > ¢ and some dg € R we estimate

a(V,V) = A=n)VIZ+ vV
LD DR 8P S (] Y G X
je{k: ay#£0} je{k: a¥#0}

with
ﬁ?f
o= — inf (—jv +r%(z), 0) ,
zel, je{k: a}#0} a;

i
o= — inf <ﬂ—]ﬁ + (), 0) .

z€l, je{k: al+#0} a;

In the case that b¥ = b = 0 the coerciveness follows. Thus, we may assume
that at least one of them is positive. Suppose that b* > 0. In order to
estimate the second term in (3.6) we employ the interpolation estimate

2(1—
lull?: < CllulZful3" ™

< C(lull +CENulE) e H, £ >0,

which is valid by virtue of H* = [L? H'], and due to Young’s inequality.
Here [-,]s denotes the complex interpolation space (see [19]). We fix an
s > 1/2. Then the boundedness of the trace operator vy from H*(G) to
L?(I) yields

A

lorll, < lorl3agy < Cllor I3
CEIVIE: +CEIVIE) (> 0.

IN

This gives us

—b"or |72,y = —b"C (e|VIFn +CEIVIZ) (e >0).
Completely analogous we can derive an estimate as

=017,y = —0°C EV I + CEVIE) (6> 0)

in case that Y > 0. Choosing ¢ := v/4b°C, & := v/4b”C, and inserting this
into (3.6) we arrive at

14
a(V.V) = (A= OO 6" 0)) [VIE+5IVIE (V€ He).
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Consequently, there exists a g < C(b”,b”, v) such that for each A > ¢ the
bilinear form a) is coercive. The Lax-Milgram theorem then yields for each
f € L2 the existence of a unique U € Hp such that

ax(U, V)= (f,V) (V € Hp).

This implies that (—oo,d¢) C p(A). It is also obvious that CZ% (G, R?) x
C*(G,R) € 2(A). Thus, A is densely defined. By general results for
symmetric bilinear forms (see [3]) we then obtain that A is selfadjoint on
L. Hence the assertion follows. g

It is a well-known fact that selfadjoint operators admit various further
properties as, e.g., the property of having maximal regularity.

Definition 3.3. A closed operator A : Z2(A) C X — X is said to have
mazximal regularity on the Banach space X, if there exists a p € [1,00) such
that for each T € (0,00) and each (f,ug) € LP(J, X) x (X, Z(A))1-1/pp>
where J = (0,7) and the latter space denotes the real interpolation space,
there exists a unique solution u of the Cauchy problem

%u—kAu = f in (0,7),
u(0) = o,
satisfying Au € LP(J, X). In this case the operator

d
E +A: Hl(JaX) N L2(J’ -@(A)) - L2(J’X) X (Xa -@(A))lfl/p,p
is an isomorphism by the open mapping theorem. The class of operators

having maximal regularity on X we denote by MR(X).

It is also well-known that maximal regularity implies A to generate an
analytic Cp-semigroup on X (in Hilbert spaces this is even equivalent). For
a comprehensive discussion of maximal regularity and related properties we
refer to [5]. For instance, it is well-known that the property of maximal
regularity is independent of p, i.e., if A € MR(X) for one p € [1,00) then
it follows A € MR(X) for all p € (1,00). This justifies the p-independent
notation.

Corollary 3.4. We have A € MR(L2). In particular, A is the generator of
an analytic Cy-semigroup on Ll%).

The class MR(X) is known to be stable under relatively bounded pertur-

bations (see [5]). This gives us the following result.

Lemma 3.5. Let bj € L®(G,R™%) for j =0,1,2,3 and set

3
BU :=PhU + P> b;0;U, UeH'(GR".
j=1

Then we have A+ B € MR(L3).
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Proof. By the assumptions on b;, j = 0,1,2,3, and the coerciveness of the
form a, we obtain

IBUIZ < ClUII
< Capx(U,U)=C((AN+AU,U)
< Cl(A+AU|2[U]l2
< e[AN+AUE+CE)|UN3 (U e D(A),e > 0).
Hence B is a Kato perturbation which yields the claim. O

Next we set up an L2-theory for the linearized tornado-hurricane equa-
tions (3.1). For this purpose we assume the density p to satisfy conditions
(1.4) and (1.5). It will be convenient to introduce the scalar product

o, vy, ::/GU(m)-V(x)p2(x)dx, U,V e L*(G,RY),

on L?(G,R*). By condition (1.5) on p the induced norm || - ||L% is equivalent
to the standard norm in L2. If we mean L? to be equipped with (-, ->p we
use the subscript notation L?). Then the identity operator I : L? — L% or,

equivalently, the multiplication operator
M,:L* - L* MU:=p-U
is an isomorphism of Hilbert spaces. Obviously, M,, : L% — L? is an isometry

and we have M L= My /p- The decomposition L? = LI% @ Gp therefore
induces the decomposition

2 2
Lp = L]Pnp @ G]P’p
with LI%PP = M;ILI%, Gp, = M;IGP, and the projection

P

-1 2 2
p =M, PM,: L, — Lg,.

Since P is orthogonal on L?, the projection [P, is orthogonal on L%. However,

observe that P, regarded as a projection on L? is not orthogonal in general.

Lemma 3.6. The spaces L%Fp and Gp, are Banach spaces and we have the
characterizations

LPP {v Ter?: divpy=0, v-n|p =0},
{ Vp: peHl}x{O}.

Proof. First observe that by condition (1.5) we have
n-pvlpr =0 < n-vp=0, (3.7)

if one of the two traces is defined. However, the trace n- pv|p can be defined
as in the usual sense for solenoidal L? vector fields. Now, the fact that
Ve L12P>p is equivalent to say that M,V € LIQP which means div pV = 0 and
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n-pv|p = 0. In view of (3.7) this shows (i). Relation (ii) immediately follows
from the characterization of Gp. O

By the assumptions on p it is also not difficult to see that

(U V) s = > (0°U,0V),
o<k
is an equivalent scalar product on H” and that M,: H k— H* and M P
H /lf — HF are isomorphisms for k = 0,1, 2. The Sobolev spaces of fractional
order we define as usual by complex interpolation, i.e, H" := [L?, H?], /2 for
7 € [0,2]. For the definition of the weighted versions we set H, := [L%, Hg]r/g
for r € [0,2]. Then we obviously have H) = Mp_lHT.
For the transformation of the operator —P,(div D,vA) = —vP,(divV +
Vdiv, A)T we calculate formally

My(—vP,(div V + Vdiv, A)") M, U

Vdiv _
= (s (T Y

3
= —P [AU + Z(2p8jp_1)8jU + UpAp~t

7=1
+p< V(Z] 1u]3JPO +p~tdiva) >]
2
— —UPA 4P 22 J'OaU+<Ap 2@>U
= p p
p (V! \Y4 Vp\ 9ip]
22 (V)3 [ (V) -2(9) %)) o
7=1

where we assumed that divu = 0. If we set

BV = P(u-V)V,

ol (U570) (3]

where V = (v,0)T, U = (w,9)", and e3 = (0,0,1)7, we obtain

BV
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for U = (u,9)”. The transform of the boundary operator Tp in (3.1) reads

as
_ avanuT + (ﬁv - ava_ng)uT u
M,ToM'U = P v =T,.U,
P00 < aﬂﬁnﬂ%—(ﬁﬂ—aﬁa—zgw F+ 0 JIp
(3.11)
with 7V =7V := —9,p/p. So, if we set
Az = —vB,(divV + Vdiv,A)" + By + By (3.12)

by (3.8), (3.9), and (3.10) it is not difficult to see that the formal transform
of this operator is represented as

MyArgM; " = —vPA + B (3.13)

with a lower order term B = P(by + 22:1 b;0;) and certain 4 x 4 matrices

bj, 7=0,1,2,3. By Lemma 3.1(b) this motivates the rigorous definition of
Az« D(Arir) — L§, by

AmV = M, (A+B)M,V,
V. e 9(Am):=M'9(A).
We call Argy the tornado-hurricane operator.
Lemma 3.7. We have
(i) Ve 2(Am)NHAGRY) = TV =0,
(i) Z(Arn) — Hp, :==H,NL§ = M, 'Hp,
(iii) that on 2(Arm) N Hg(G,R4) representation (3.12) holds.

Proof. Since M, : Hg — H? is an isomorphism, we have Z(Ary) N Hg =
M;Y(2(A) N H?). Hence, V € Z(Arm) N H? yields M,V € 2(A) N H?.
Lemma 3.1(a) then implies that 7,.M,V = 0, which is according to (3.11)
equivalent to ToV = 0 for 7V = r¥ = —9,p/p. This shows (i). By assumption

(1.5) on p we have
(pw)lr; =0 & wlr; =0 (we HY j=1,...,mgq).
Thanks to assumption (1.4) on p this shows that M, : H — H is an iso-

morphism. The fact that M, : L]%p — Lﬂ% is isomorphic as well proves

(ii). Relation (iii) is obtained as a consequence of the definition of Ary,
Lemma 3.1(b), and (3.13). O

Lemma 3.7 shows that by construction system (3.1) is (formally) equiva-
lent to the Cauchy problem
{ Vi+AmgV = f in(0,7),

Vo) — . (3.14)
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with f = (fy, fo) and Vy = (vg,0). The wellposedness of this problem
is given in the next theorem, which is also the main result of the present
section.

Theorem 3.8. Let the density p satisfy assumptions (1.4), (1.5) and let the
stationary tornado-hurricane vortex U = (w,9)T be given as in (1.6) and
(1.7). Then we have Aty € MR(LI%;)). In particular, the tornado-hurricane

operator Aty is the generator of an analytic Cy-semigroup on Lﬂ%p.

Proof. We consider the operator A + B with B as defined above. By repre-
sentations (3.8), (3.9), (3.10), (3.11), and by our assumptions on p and U it
readily follows that r* = r¥ = —9,p/p € L>(G,R) for the boundary coeffi-
cient and that b; € L= (G;R™4), j =0,1,2,3, for the matrices appearing in
the perturbation B. Thus, Corollary 3.4 and Lemma 3.5 immediately imply
A+B e MR(LH%). Due to the fact that the property of having maximal reg-
ularity is invariant under the conjugation with isomorphisms the assertion
follows. O

We close this section with some estimates that will turn out to be very
helpful in the next section. First observe that for w > 0 large enough the
semigroups generated by A+ w and A+ B + w are exponentially bounded.
We fix such an w. For operators of this type fractional powers A", r € [—1, 1],
are well-defined by means of a Dunford integral calculus (see e.g. [2]).

Lemma 3.9. Let r € [0,1]. We have
(i) (Arg +w)" = M (A+B+w)"M,,
(i) there exists a C' > 0 such that

| (A + @) e ATV < OV (60, Ve L),

i) the norms TH+W ‘ll2 and ||-||gr are equivalent on the domain
h A r/2 2 d ; l he d
-@((ATH + W)T/Q)f
(iv) there exists a C' > 0 such that
I(A+B+w) POV < CIVIe (=123 Ve H'(GRY).

Proof. The equality
(At (A +w) ™ = M7 (A + (A+ B+w) ™' M,

shows p(Arg + w) = p(A+ B + w) for the resolvent sets. In particular, by
assumption we have that 0 € p(Arg + w). By the representations (Agry +

W) = [(Arg +w)™"]"" and

1
(Arg +w) ™" = =— [ A"\ = (Arg + w)) " d),
211 A
where A is a suitable path around the spectrum of Ay + w, we therefore
obtain (i).
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Relation (ii) is a well-known fact for analytic semigroups.

In order to see (iii), we note that by Lemma 3.5 and 0 € p((A+w))Np(A+
B + w) the norms [|(A + w) - ||2 and ||(A+ B + w) - ||2 are equivalent. By
the functional calculus for selfadjoint operators it follows that A + w admits
a bounded H>-calculus on L2 (see [10] or [5] for the definition). It is also
well-known that the class of operators admitting an H-calculus is stable
(modulo shifts) under lower order perturbations (see e.g. [5]). Thus also
A+ B+ w amits a bounded H>-calculus on L2. This in turn implies for the
domains of fractional powers that

2(A+w)) = [L32(A+w)], = [L3, 2(A+ B+ w)],
= 92(A+B+w)") (r €]0,1]), (3.15)

where [+, -], denotes again the complex interpolation space (see [19]). On the
other hand, by the selfadjointness of A + w we can calculate

1A+ W)V = (A+w) 2V, (A+w) V)

= (A+w)V V)
= a,(V,V) (Ve2A+w)). (3.16)
However, from the proof of Proposition 3.2 we infer that the norms || - || ;1

and y/a,(V,V) are equivalent on Z(A 4 w). Moreover, since Z(A + w)
lies dense in L]%, by general results for the complex interpolation functor,
P (A + w) lies also dense in Z((A + w)") for every r € [0,1]. Consequently,
(3.15) and (3.16) imply that the norms

1A+ W) 2 2y (A+B+w) 2 |z, and |- |lm (3.17)

are equivalent on Z((A + w)'/?). By the fact that || - ||z~ is equivalent to
| - liz2, 1}, Wwe obtain again by virtue of (3.15) and a reiteration argument
that the norms

I(A+w) 2 Nlay (A+B+w)”? |2, and |- |-
are equivalent on Z((A + w)’/?). Since Z(Ary + w) = My P(A + w)
and Ll%;, = M, 'Lg, identity (3.15) obviously yields Z((Arm + w)'/?) =
M;lg((A +w)™/2). By relation (i) and by the fact that M, : Hj — H" is
an isomorphism we then arrive at (iii).

Relation (iv) follows from (iii), (3.17) and a simple duality argument. [

4. PROOF OF THE MAIN RESULT

We turn to the proof of Theorem 1.1. Let T' € (0,00), J = [0,T), r €
(3/4,1), and Vp € Hp = Hj N Ll%;, be given. We set

Bz = {v = (1,6)" € BC(JHE): |[Vlr:= sup |V (#)]1r; < M||V0HH;}
(S
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for M > 0 determined later. On Bjsr we consider the operator
t
HV(t) = e A1V + / e~ E=DAmHP (4(s5) . V)V (s)ds, teJ. (4.1)
0

Then the fixed point equation HV = V is an equivalent formulation of
problem (2.1) by the variation of constant formula. We prove the existence
of a fixed point by applying the contraction mapping principle. To see that
H(Byrr) € By, for suitably small 7' > 0, by utilizing the results obtained
in Lemma 3.9 we estimate for V' € By 1,

IHV (8)]|

< [le ™M V| g

#0 [ ey e I (0(5) - V) s

< Ce™|Vollm,

0o [ ) VB 060) -V s (4

Observe that for the nonlinear term we have

3 3
D_(p)OV = 05(pv'V)
j=1 j=1
in view of divpv = 0. Recalling that HMP_1 : HL,% =12 P, = Mp_llP)Mp,

and that Ary +w = Mp_l(A + B+ w)M,, Lemma 3.9(iv) implies that

[( Az + @)~ 2By(u(s) - V)V (s)] 2
= I(A+B+w)"*P(pu(s) - V)V (s)l| 2

3
< D A+ B+w) 2P (pu(s)V (s)) 2
j=1
3
< CZW )|l < CIV|2a.

The Sobolev embedding (see [1]) further implies that H" < L* for r > 3/4.
Hence we have

A7z +w) 2By (u(s) - VIV (s)llz < CIV 7. (4.3)
Inserting (4.3) into (4.2) we arrive at
IHV )]y < Ce (HVOHH; +/0 TV )qugds>

< T (IVollmy + MPTO 23, ) (2> 0).
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So, by choosing e.g. M = 2Ce“ and T sufficiently small we conclude that
|HV |7 < M||Vollmy, hence H(Ba,r) € Buy,r. Similarly, we see that H is
a contraction for 7' > 0 small enough. Indeed, by employing the identity

(v-VV—=(u-V)U=(-V)(V-U)+|[(v—u) VU
we obtain

|HV(6) — HU (1) |
wt ! 1
< oot [ o (Wl V) = Vsl

+ llv(s) - U(S)IIH;IIU(S)IIH;") ds
< Ce"MTUD PVl |V = Ul (t >0, V.U € Buyr).

Consequently, for 7" > 0 small enough H is a contraction on By 7. The
contraction mapping principle then yields a unique mild solution of the
transformed system (2.1). Furthermore, from representation (4.1) it readily
follows that

V(&) = Vollzy —0 (£ —0).

The fact that U = V + U for the solution U of (1.1) then implies Theo-
rem 1.1. |
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