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NONLINEAR COMPRESSIBLE VORTEX SHEETS
IN TWO SPACE DIMENSIONS

BY Jean-Francois COULOMBEL AnD Paoro SECCHI

ABSTRACT. — We consider supersonic compressible vortex sheets for the isentropic Euler equations
of gas dynamics in two space dimensions. The problem is a free boundary nonlinear hyperbolic prob-
lem with two main difficulties: the free boundary is characteristic, and the so-called Lopatinskii con-
dition holds only in a weak sense, which yields losses of derivatives. Nevertheless, we prove the local
existence of such piecewise smooth solutions to the Euler equations. Since the a priori estimates for the
linearized equations exhibit a loss of regularity, our existence result is proved by using a suitable mod-
ification of the Nash-Moser iteration scheme. We also show how a similar analysis yields the existence
of weakly stable shock waves in isentropic gas dynamics, and the existence of weakly stable liquid/vapor
phase transitions.

REsuME. — Nous construisons des nappes de tourbillon supersoniques pour les équations d’Euler
compressibles isentropiques en deux dimensions d’espace. Il s’agit d’un probléme non-linéaire hyper-
bolique a frontiere libre présentant deux difficultés principales : la frontiére libre est caractéristique et
la condition dite de Lopatinskii n’est satisfaite que dans un sens faible, ce qui induit des estimations a
perte. Néanmoins nous montrons 1’existence de telles solutions réguliéres par morceaux des équations
d’Euler en utilisant un schéma itératif de type Nash-Moser palliant les pertes de régularité. Notre ana-
lyse s’étend au cas de discontinuités non-caractéristiques et faiblement stables comme certaines ondes
de choc pour les équations d’Euler ou les transitions de phase liquide- vapeur.

1. Introduction

The Cauchy problem for the compressible Euler equations in several space dimensions is
a major challenge in the domain of hyperbolic conservation laws. The (local in time) exis-
tence of smooth solutions away from vacuum follows from a general Theorem by Kato [20],
while the existence of smooth solutions with vacuum is proved by Chemin in [§]. Due to
the finite time blow-up of smooth solutions, see [38], it is natural to look for weak solutions.
The construction of (local in time) piecewise smooth solutions is a preliminary step. The
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86 J.-F. COULOMBEL AND P. SECCHI

first breakthrough in this direction is the existence of one multidimensional uniformly sta-
ble shock wave, that was obtained by Majda [24, 23], see also [6] for a different approach.
The existence of two uniformly stable shock waves was shown by Métivier [27]. Then the ex-
istence of multidimensional rarefaction waves was obtained by Alinhac [1]. More recently,
Francheteau and Métivier [14] have studied the asymptotic behavior of multidimensional
shock waves when the strength of the shock tends to zero. The limit of such weak shock
waves are sonic waves, whose existence has been proved by Métivier [28]. All these works are
based on an appropriate iterative scheme (either a standard Picard iteration or a Nash-Moser
iteration), that is proved to converge thanks to a tame estimate on the linearized equations.
In this work, we show the existence of contact discontinuities in two space dimensions for
the isentropic Euler equations. A similar analysis could be done for the nonisentropic Eu-
ler equations, since the stability properties of contact discontinuities for the isentropic Euler
equations, and for the nonisentropic Euler equations are quite similar (.

Let us recall briefly the important features of Majda’s work on shock waves. The exis-
tence result [23] was obtained under a uniform stability assumption, that ensures a good a
priori estimate for the linearized equations. By “good” a priori estimate, we mean an esti-
mate where there is no loss of regularity from the source terms to the solution. However,
this uniform stability condition is not satisfied by all shock waves in gas dynamics *). Fur-
thermore, this uniform stability condition (or more precisely the analogue of this condition
for characteristic discontinuities), is never satisfied by contact discontinuities in two or three
space dimensions, see e.g. [30, 13] or [37, page 222]. As a matter of fact, in three space dimen-
sions, every contact discontinuity is violently unstable (this violent instability is the analogue
of the Kelvin-Helmholtz instability for incompressible fluids), while in two space dimensions,
a large jump of the tangential velocity makes the contact discontinuity weakly stable. A pre-
cise study of this weak stability has been performed in [12], where we have shown that for such
weakly stable contact discontinuities, the linearized equations satisfy an a priori estimate with
a loss of one derivative. In this case, we cannot hope to prove the existence of solutions to the
nonlinear problem by means of a Picard iteration. In this paper, we shall show that a suit-
able Nash-Moser iteration converges towards a contact discontinuity solution to the Euler
equations.

At the end of the paper, we give two other situations where our analysis applies. More pre-
cisely, we can apply the same type of iteration scheme to show the existence of weakly stable
shock waves in two or three space dimensions, and the existence of liquid/vapor phase tran-
sitions in two or three space dimensions. Roughly speaking, our work shows that the weak
Lopatinskii condition, that is known to be sufficient for linear well-posedness [10], is also
sufficient for nonlinear well-posedness (even when the verification of the weak Lopatinskii
condition is submitted to nonlinear constraints). However, we prefer not to give the proof
of such an abstract result, and we shall focus on the problem of contact discontinuities for the

() We refer the reader to [30, 13, 11, 32] for the stability criterion in the nonisentropic case.
@ The stability of shock waves heavily depends on the pressure law, but the general idea is that shock waves of
moderate strength are uniformly stable, while large shock waves may be only weakly stable.
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NONLINEAR COMPRESSIBLE VORTEX SHEETS 87

Euler equations since it gathers the two main difficulties, namely a characteristic free bound-
ary, and the weak Lopatinskii condition under nonlinear constraints. The main steps of the
analysis are outlined so our method can be applied to various situations.

2. The nonlinear equations

We consider the isentropic Euler equations in the whole plane R2. Denoting by u € R?
the velocity of the fluid, and by p its density, the equations read:

{@p—i—vw -(pu) =0,

1
O 9 (pu)+ Vs (pu®u)+Vyp=0,

where p = p(p) is the pressure law. In all this paper p is a C* function of p, defined on
10, +o0[, and such that p’(p) > 0 for all p. The speed of sound ¢(p) in the fluid is defined by
the relation:
Vp>0, c(p):=+/P(p)

It is a well-known fact that, for such a pressure law, (1) is a strictly hyperbolic system in the
region |0, +oo[ xIR%, and (1) is also symmetrizable.

In all what follows, the first and second coordinates of the velocity field are denoted re-
spectively v, and u, that is, u = (v,u) € R2. Then, for all U = (p,u) €]0,+oo[ xR?, we
define the following matrices:

v p0 u 0p
/

) A(U) = ) o |, A U= 0 w0
p P
0 0w P u

In the region where (p, u) is smooth, (1) is equivalent to the quasilinear equations:
oU + Al(U) amlU + AQ(U) 6z2U =0.

In this paper, we are interested in solutions to (1) that are smooth on either side of a sur-
face I’ := {z2 = ¢(t,21),t € [0,T],z1 € R}, and such that, at each time ¢t € [0,T], the
tangential velocity is the only quantity that experiments a jump across the curve I'(¢). (Tan-
gential should be understood as tangential with respect to I'(¢).) The density, and the normal
velocity should be continuous across I'(¢). For such solutions, the jump conditions across T’
read:

Osp= v 0pp+ut = v Op0o+u", pt=p".
As detailed in [12], for the Euler equations (1), these solutions are exactly the contact discon-
tinuities in the sense of Lax [21]. Recall that the second characteristic field of (1) is linearly
degenerate, and thus, gives rise to contact discontinuities. For such discontinuous solutions,
there is no mass transfer from one side of I'(¢) to the other. (Shock waves are exactly the
opposite situation where there is a mass transfer from one side to the other.)

The discontinuity surface I is part of the unknowns, and it is convenient to reformulate
the problem in the fixed domain {¢t € [0,T],z1 € R,z2 > 0}, by introducing a change of
variables. This change of variables is detailed in [12, section 2], see also [1, 24, 29]. After
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88 J.-F. COULOMBEL AND P. SECCHI

fixing the unknown front, we are led to constructing smooth solutions U+ = (p*, v*, u¥),

®*| to the following system of equations:

1
(B) QUF + A1(UF)0,,U* + ——— (A2 (UF) — 0,@%F — 9, @F 4, (UF)) 8,,UF = 0,

Oy, &F
in the interior domain {¢ € [0,T],z; € R,z2 > 0}, with the boundary conditions:
(4a) of =0 _ =9
(4b) (W =07),, 0 O o — (" —u7)),,, =0,
(4c) O+ _ Onp—uf =0,
(4d) (0 = Py =0
We will also consider the initial conditions:
(%) (p™, v, u™) =0 = (P55 05 ug ) (@1, %2),  Ple=o = po(@1).
The functions ®* should satisfy the constraints:
(6) Y (t,z1,22) € [0,T] x R x R,  +8,,®%(t,2) > &,
for a suitable constant x > 0, as well as the eikonal equations:
@) 0,0t +v1 9,0 —uT =9, + v 9,8 —u” =0,

in the whole domain {t € [0,T],z; € R,z2 > 0}. Before going on, let us make a few re-
marks:

REMARK 1. — The constraint (6) ensures that the mapping:

{(t,l’1,<b+(t,l’1,$2)), if.%‘g > 0,
(t,z1,22) —

(t,z1, D~ (t, 1, —x2)), ifze <O,
is a change of variables that straightens the unknown front.

The eikonal equations (7), that are clearly imposed on the boundary {z5 = 0} by (4a)-(4b)-
(4¢), ensure that the matrices Ay(U*) — 0,0 — 8, ®* A, (U%) have a constant rank in the
whole domain {x > 0}, and not only on the boundary. This constant rank property was crucial
in [12] to perform a Kreiss’ type symmetrizers construction and to derive a priori estimates.
We refer for instance to [16, 26, 35, 36] for various aspects of this constant rank condition in
hyperbolic characteristic boundary value problems.

With an obvious definition, the equations (3) can be rewritten in the compact form:
®) LU, ®Y) =L{U",®")=0.

For later use, it is also convenient to write the nonlinear operator L under the form L(U, ®) =
L(U,®)U. In other words, we have set:

1
©) LUV =0V + AU)0.,V + 5 (AQ(U) — 8,0 — 811<I>A1(U)>822V.
In the same way, the boundary conditions (4) can be rewritten in the compact form:
(I)It :Ozé‘; TP
(10) B(U‘j UL P =0.
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NONLINEAR COMPRESSIBLE VORTEX SHEETS 89

The reader should keep in mind that the nonlinear equations (8) and (10) are supplemented
with the initial conditions (5), and with the constraints (6) and (7).

There exist many simple solutions of (8), (10), (6), and (7), that correspond for the Euler
equations (1) in the original variables to stationary rectilinear vortex sheets:

(p,7,0), ifze >0,
(pu)=q "~ .
(p,—7,0), ifzs <O,

where 5,7 € R, p > 0. Up to Galilean transformations, every rectilinear vortex sheet has
this form. In the straightened variables, these stationary vortex sheets correspond to the fol-
lowing smooth stationary solution to (8), (10), (6), (7):

(11) U* = (5,40,0), @ (t,2) = +ws, T=0.

The corresponding constant & in (6) equals 1. In this paper, we shall assume T > 0, but the
opposite case can be dealt with in the same way.

Our goal is to construct solutions to the nonlinear system (8), (10), (6) and (7), with initial
data (5) that are close to the stationary solution (11). (We expect that the solution remains
close to the constant stationary solution.) This is a nonlinear stability problem, and we wish
to solve the nonlinear equations by solving a sequence of linearized problems. As detailed
earlier, in the noncharacteristic uniformly stable case, that was first treated by Majda [24, 23],
a standard Picard iteration is sufficient to solve the nonlinear problem. In the case of com-
pressible vortex sheets, the so-called uniform stability condition is never satisfied, therefore
one cannot prove a maximal estimate in Sobolev spaces for the linearized equations. In [12],
we have proved that the supersonic condition © > /2 c(p) implies an a priori estimate for the
linearized equations. (See section 3 for a precise statement.) The a priori estimate indicates a
loss of one tangential derivative from the source terms to the solution. The loss is fixed, and
we can thus expect to solve the nonlinear problem by a Nash-Moser iteration scheme, see [2].
Recall that the Nash-Moser procedure was already used to construct other types of waves for
multidimensional systems of conservation laws, see [1, 14]. However, the Nash-Moser proce-
dure we shall use here is not completely standard, since the tame estimate for the linearized
equations will be obtained under certain nonlinear constraints on the state about which we
linearize. We thus need to make sure that these constraints are satisfied at each iteration step.
Let us now state our main result:

THEOREM 1. — Let T > 0, and let p € N, with u > 6. Assume that the stationary solution
defined by (11) satisfies the “supersonic” condition:
(12) 7> V2c(p).
Assume that the initial data (UF,po) have the form Uf = Tt o+ UsE, with Uf €
HHH15/2(R2), o € HPH8(R), and that they are compatible up to order yu + 7 in the sense of

Definition 1 (see section 4). Assume also that (Uoi, o) have a compact support. Then, there
exists § > 0 such that, U’||U3E||HH+15/2(R1) + lpoll zru+s )y < 0, then there exists a solution

Ut =T" + U=, 0% = 42, + 0F, @ of (3), (4), (5), (6), (7), on the time interval [0, T). This
solution satisfies (U*,®*) € H*(]0,T[xR%), and o € H*+1(]0, T[xR).

Let us make a few remarks about some connected problems:
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90 J.-F. COULOMBEL AND P. SECCHI

REMARK 2. — Theorem | shows that the condition (12), that is known to be necessary and
sufficient for weak spectral stability, is also sufficient for nonlinear well-posedness. We prove
that, if the initial vortex sheet at time zero is a sufficiently small perturbation of (11), (12), the
solution of the nonlinear vortex sheet problem exists on a given time interval. The smallness con-
dition ensures that singularities cannot form on this time interval. In particular, the formation
of kink modes (as detailed in [3]) can occur only after the time T. Recall that the “supersonic”
condition (12) also plays a crucial role in the analysis of [3].

The compatibility conditions (see Definition | in section 4) are strong conditions imposed in
order that only the desired contact discontinuity is generated by the initial discontinuity, simi-
larly to [23, 1, 14]. The general Riemann problem, with all kinds of singularities (shocks, rar-
efaction waves, contact discontinuities ... ) coming out from the initial discontinuity, is still an
open problem. See however [18] for the case of analytic data.

For the sake of simplicity, we shall detail the proof of Theorem | when the support of
o is included in [—1,1], and the support of U3 is included in {zy > 0,/23 + 22 < 1}.
Thanks to the finite speed of propagation of the Euler equations and the eikonal equation,
the corresponding solution U*, &=, ¢ will have a compact support:

Supp (Ui,éi) C {t €[0,T],z2 > 0,/22 + 22 < R},Suppga - {t € 0,7, |z1] < R},
where R is large enough.

We now detail the main steps of the proof of Theorem 1, and the way this article is orga-
nized. The main building block for the proof is to obtain the solvability of the linearized
equations with a tame estimate. This is done in section 3. The basic a priori estimate in
L? was derived in [12]. Using this first piece of information, the solvability of the linearized
equations relies on two main steps. First, we need to check the solvability of the linearized
equations in L2, then we need to prove the tame estimate in Sobolev spaces of arbitrary reg-
ularity. We shall show the solvability in L? by applying the result of [10], so we only need to
construct a dual problem that also satisfies an a priori estimate with a loss of one tangential
derivative. The definition of the dual problem requires some care because the boundary is
characteristic so the number of dual boundary conditions is important. To prove the tame
estimate, we follow the classical path, see e.g. the works by Rauch and Massey [33] for non-
characteristic problems, and by Majda and Osher [26] for characteristic problems. However,
our case is much less favorable than in all previous works because our estimates involve a loss
of one derivative with respect to the source terms (both in the interior and on the boundary).
Since the method in [33, 26] consists in treating all commutators as source terms, it is not clear
at first sight that this method can be extended to such problems where losses of derivatives
occur. Furthermore, in our problem, the boundary is characteristic so if we follow the pro-
cedure of [26], we would need to introduce conormal Sobolev spaces (Where two tangential
derivatives count as one normal derivative). Hopefully this can be avoided here by using the
specific structure of the Euler equations, as already shown in [39, 34]. In section 3, we shall
show that the usual method of [33] is flexible enough to handle the loss of derivatives, and
we shall obtain a tame estimate in the usual Sobolev spaces. The adaptation of the classical
commutation method to our weakly stable situation is the second main step of the proof.
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NONLINEAR COMPRESSIBLE VORTEX SHEETS 91

In section 4, we detail the compatibility conditions for the initial data. Starting from com-
patible initial data, we construct an approximate solution, which reduces the original prob-
lem to solving a new nonlinear system with zero initial data. Our compatibility conditions
are not entirely standard because we have thought it convenient to start with an approximate
solution that satisfies the Rankine-Hugoniot conditions. We thus need to add a technical re-
striction that comes from a trace lemma for Sobolev spaces in a quarter space. Nevertheless,
the analysis of section 4 follows closely the earlier work [33], see also [23, 29]. The introduc-
tion of the approximate solution reduces the problem to a new system with zero initial data.
In section 5, we describe the iteration scheme that will be used to solve this reduced problem.
Our Nash-Moser scheme follows the description in [2] but also incorporates the specific con-
straints that need to be satisfied at each iteration step. In section 6, we shall collect all the
estimates that are needed in section 7 to prove the convergence of the scheme. Summing up,
the main points consist in i) showing L? well-posedness, ii) adapting the usual commutation
method for tame estimates to our weakly stable problem that involves a loss of derivatives,
and iii ) incorporating the nonlinear constraints in the Nash-Moser procedure.

Appendices A and B are devoted to the application of our technique to similar nonlinear
free boundary hyperbolic problems, that is, the existence of weakly stable shocks in isentropic
gas dynamics, and the existence of isothermal liquid-vapor phase transitions in a van der
Waals fluid. We shall not detail the proof of our results, but rather explain how the main
steps i), ii), iii) of our method can be handled in these situations that are technically easier
to deal with (compared to the study of vortex sheets, the main advantage of these two other
situations is the fact that the boundary is noncharacteristic).

It might be possible to prove Theorem | by using a standard Nash-Moser procedure, with-
out having to ensure nonlinear constraints at each iteration step. However, any iteration will
rely on a tame estimate for the linearized problem. For the linearized problem we consider
here the boundary is characteristic, and it seems that the only technique available to prove
an estimate is to construct Kreiss’ type symmetrizers in the spirit of Majda and Osher’s work
[26]. This technique requires that the boundary matrix has a constant rank on a neighbor-
hood of the boundary, and not only at the boundary. For our problem, this constant rank
property is ensured by the eikonal equations (7). This nonlinear constraint is the major ob-
stacle to using a standard Nash-Moser iteration. We shall thus need to introduce an inter-
mediate step where the sequence of approximate solutions will be “projected” on the set of
functions that satisfy the nonlinear constraints.

3. Tame estimates for the linearized equations

3.1. Weighted spaces and norms

To prove Theorem |, we are going to use weighted Sobolev spaces that we introduce right
now. First we define the half-space Q := {(¢,71,22) € R3® /2o > 0} = R? x R*. The
boundary w := 9 is identified to R?. We denote the usual norm of L?(R?), resp. L?(12), by
| - |2 (r2), resp. || - || 2(q)- For all real number s and all v > 1, we define the space:

HE(R?) := {u € D'(R?) / exp(—yt)u € H*(R?)}.
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92 J.-F. COULOMBEL AND P. SECCHI

It is equipped with the obvious norm |u|gsr2) = ||exp(=7vt)ul[s=(r2). The space
L?(R*; H:(R?)) is equipped with the obvious norm:

+oo
oy = [ o)y da

For all real number T (in particular when T' > 0), we let Q1 and wr denote the sets wr :=
] — 00, T[ XR, and Q7 := wr x RT. For all integer m, and all v > 1, we define the weighted
Sobolev space HT*(Qr) as:

H' (7)== {u € D'(Qr) / exp(—yt)u € H™ () }.
The definition of H*(wr) is similar. The norm on H*(Qr) may be defined by:

13) lull ey == D ™ le™* 0%ull 12(0r),

la|<m

which is equivalent to the norm ||e™" u||gm (q,). The constant in the equivalence is inde-
pendent of v > 1, and 7. The norm on H*(wr) is defined in the same way. Thus, the space
L*(R*; HI'(wr)) is equipped with the norm:

lull o ryy = D A" e OO0 ull L)
ap+ar<m
This is an anisotropic Sobolev space where one measures only the tangential regularity (tan-
gential means tangential with respect to the boundary {z2 = 0}).

REMARK 3. — For functions u(t, z) that are supported in a strip {t € [T1,T2]}, Ty < T,
one has uw € HY'(Qr,) if and only if u € H™(S)1,), and the norms are equivalent. However,
the constant in the equivalence of the norms heavily depends on ~y. This is the reason why it will
be more convenient to derive a tame estimate in the HX* norm, that is defined by (13).

Eventually, for 1 < p < +o00, and T' € R, the space LQ(QT) is the set of measurable
functions u such that e=27¢/Py belongs to LP(Qr). The norm in LE(Q2r) is the obvious one.
There is a similar definition with wr instead of Q.

3.2. The (effective) linearized equations

We introduce the linearized equations around a state that is given as a perturbation of the
stationary solution (11). More precisely, let us consider some functions:
(14)
U, = Tt + Ur(t, z), Uy=U + Ul(t,m), D, =z + @T(t,x), P, = —x9 + él(t,m).

The index r (resp. [) denotes the state on the right (resp. on the left) of the interface before
the change of variables. We assume that the perturbations U,.;, ®,.; have a compact support:

(15) Supp (Ur,l,érﬁl) c{te[-T,2T], z2 >0, \/2? + 23 < Ro}.

4¢ SERIE — TOME 41 —2008 — N° 1



NONLINEAR COMPRESSIBLE VORTEX SHEETS 93

The smoothness of these perturbations will be chosen later on. We also assume that these
quantities satisfy the boundary conditions (4), that is:

Qr o = Qo = @5

(Ur = V1) |4y Oy — (Ur —w)y,,_, =0,
O+ p,, o O 0 — Uy, _, =0,

(pr — Pz)|m2:o =0.

Eventually, we assume that the functions ®,.; satisfy the eikonal equations:

(16)

17 01®, + vy 0y, @ —up = 0, P; + v, 02,21 —u; =0,
together with:
(18) awgq)r > Ko, az2<bl < —kKo,

for a suitable constant ko €]0, 1[, in the whole closed half-space {zo > 0}. Note that (18)
can be deduced from a “smallness” condition on the perturbations ‘i%,l- This will be used in
the following sections.

Let us consider some families U = U,.; + sV, ®F = ®,.; + s¥_, where s is a small pa-
rameter. Recalling that the nonlinear operator L is defined in (8), we compute the linearized
equations around the state U, ;, @, ;:

d
LI(UT,h (I)r,l)(V:b \II:I:) = d

S

LUE, ®F)|s=0 = fx.

The structure of the linearized equations has been analyzed in [1]. Introducing the “good
unknown”:

_ U, T -
(19) Vi=Vy 8,0, 0:,Up, V_:=V_ .. 0z, U1,
we have (see [1, 29] for some comments):
(20)
. . v
L/ (U, @) (Vi U) = LU @)V + CUr, @)V + 5 0 { LU @) } = Fi

. . v_
]L,(Ul’(l)l)(v—vql—) = L(Ul7<bl)v— + C(Ulaél)v— + 87@ azz{]L(Uhq)l)} = f—a

where, for all smooth enough functions (U, ®), the matrix C(U, ®) is defined as follows:

1
Q) CU,9)X = [dA(V) X]0.,U + 53— {[dAg(U) X] = 8,, ®[dA, (U) X] } 8,,U.
T2
In particular, the matrices C'(U,;, ®,.;) are C* functions of (Ur,l, VUM, VCEJ) that vanish
when (Ur,l7 VUTJ, Vér,l) =0.
In view of the results proved in [1, 14], we neglect the zero order term in ¥, ¥_ in the

linearized equations (20), and we thus consider the effective linear operators:
]L/e(Ur, <I’T)V+ = L(U, (I)T)V-F +C(U,, q)r)v—&- = f4,

L.(U;, ®)V- := L(Uy, &) V_ + C(Uy, &) V_ = f_.
In the next sections, we shall show how to solve the nonlinear problem (8), (10), (6), (7) by
means of a sequence of linear equations of the form (22). The remaining terms in (20) will

(22)
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94 J.-F. COULOMBEL AND P. SECCHI

be considered as error terms at each iteration step. The linearized front ¥ does not appear
anymore in these equations. This is crucial to derive energy estimates and to define a dual
problem.

It is clear that the effective linearized equations (22) form a symmetrizable hyperbolic sys-
tem. For instance, a Friedrichs symmetrizer for the operator L. (U, ;, ®,;) is given by:

P (pri)

0

Sr,l := diag < y Pr,ls pr,l) .

Using the eikonal equations (17), we compute:

S 1 0 _pl(p’r‘)aﬂhq)T p,(pr)
81 zI)T (A2(Ur) - 3t<I>T - 811<I>TA1(UT)) = 81 @T —P/(Pr)azlq% 0 0 )
P'(pr) 0 0

and we thus expect to control the traces of the components V+,1, and (V+,3 — 0y, Dr V+,2) on
the boundary {z2 = 0}. In the same way, we expect to control the traces of the components
V,,l, and (V,73 — 0., P V,,g) on the boundary. We therefore introduce the following “trace
operator”:

: Via
(23) Plo)Vy),. _, = ( o ) |z2=0-
l22=0 Vi —0p,0Vip

This operator will be used in the energy estimates for the linearized equations. Its image can
be understood as the “noncharacteristic” part of the vector V.

We now turn to the linearized boundary conditions. Let us introduce the matrices:

0 (vr — W) jza=0 00:,0 -1 0 =051
24 btz)=(1  wrpg=o , M(t,z1):=| 00,0-10 0 0
0 0 1 0 0-1 0 O

Letusdenote V = (V,,V_)T, and Vo = (8;1), 0,,4)" . Then the linearization of the bound-
ary conditions (4) reads:
\I/+|xz=0 = \I/—|x2=0 = ¢7
B (Ur, @) (V],,—0,¥) =0V + MV, _, =g.

In terms of the good unknown V defined by (19), the linearized boundary conditions read:
\I,+|1‘2:0 = W7|m2:0 = ¢7

03, Ur [0z, @

25 B/e Ur 7q)r V =0 =bVy+ M
(25) (Urt, @r)(V],,—05 %) v <8$2Uz/3zz‘bl

) leamo + MV, _, =g.

by

We observe that the operator B/, only involves IP’((p)Vsz:o, where P(¢y) is defined by (23),
see the expression of the matrix M in (24).
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3.3. The basic L? a priori estimate

We recall the L? a priori estimate for (22), (25) that we have derived in [12]. We assume
that the perturbations satisfy:
(26)
UT’UZ € Wz’oo(ﬂ)’ (i)rv(i)l € W3’OO(Q)’ ”(U?“a Ul)”Wz"X’(Q) + ”((i)ﬂ(i)l)”WSvoo(Q) <K,

where K is a positive constant. Then the following result holds:

THEOREM 2 ([12]). — Assume that the particular solution defined by (11) satisfies the “su-
personic” condition (12), and that the perturbations UTJ, <i>,~7l satisfy (15), (16), (17), (18) and
(26). There exist some positive constants Ko > 0, Cy > 0, and vy > 1, such that if K < K,
andy > 7o, then for all (V) € H2(Q) x H2(R?) the following a priori estimate holds:

27~ ||V||2L‘-;(Q) + ||IP’(80)‘7\M:0||2L§,(R2) + ”"b”?’{}{(R?)
1 . . 1 .
< CO (? ||(H-‘;(UT7(DT)V-HH-‘/e(Ul?Ql)v—)”iZ(H%) + ? ”B;(UT,lv(I)T,l)(v|zz=07"/])”§-l}y(R2)) .

The operators P(p), L., and B., are defined in (23), (22) and (25).
Before going on, we make a few comments:

REMARK 4. — The result of Theorem 2 is independent of the lower order term in the lin-
earized equations. More precisely, if we consider two matrices D,.; € W (Q), then the same
result as in Theorem 2 holds with the matrices C (U, ), see (21)-(22), replaced by D,.,. The
corresponding constants will only depend on the W norm of D.,..

There is no loss of generality in assuming Ko < 1/2 in Theorem 2. In particular, (18) is

satisfied with kg = 1/2. From now on we shall therefore forget about the constraint (18).

One requirement on Ky is that at each point (t,z1,0) of the boundary {xo = 0}, the frozen
state (Uy1, ®,1) (¢, z1,0) defines a weakly stable rectilinear vortex sheet (that is, it satisfies (12)
up to an appropriate change of Galilean frame). This ensures that at each point of the boundary,
the weak Lopatinskii condition is satisfied. Such a restriction is possible, because the domain of
weak stability is defined by an “open” condition on the states that satisfy the Rankine- Hugoniot
conditions.

We now turn to the first main step of our analysis, namely proving that the linearized equa-
tions are well-posed.

3.4. Well-posedness of the linearized equations

In this section, we show how to apply the well-posedness result of [10] to the linearized
equations (22), (25). In view of the result of [10], we only need to check that there exists a
dual problem that satisfies an a priori estimate with a loss of one tangential derivative. This is
because the coefficients of the linearized operators satisfy the symmetrizability and regularity
assumptions of [10]. The first task consists in defining a dual problem for (22), (25).
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On the boundary {z3 = 0}, the matrix in front of the normal derivative 9,,, in the operator
Lle (UT,l ) Qr)l) equals.

1
9. ® {A2(Ur,l) - at‘b'r,l - 8z1q>r,lA1(Ur,l)}|x2=0 -
xo X1,
0 —p0z, 0 p
C2

I S Ozs0 0 0

85132 <I)T,Z|x2:0 2 ’
< 0 0
p

where p denotes the common trace of p,. and p;, see (106), c is a short notation for the sound
speed ¢(p), and ¢ is the common trace of ®, and ®,;. Recall that the matrix M is defined by
(24). In particular, one has M € W2°>°(R?). We define the following matrices:

00,0 —1008,,p—1
Ni=|008,0-10 0 0 |,
10 01 0 0

1)
0 0 0 0 0
0z, 1
—P —P
- 0 0 0 0
(28) M = O, P 0z, P; ’
0 _0281190 c? 026$1<p —c
2005, ®, 200, 2004, ®; 200,,P;
0 0 0 0 0 0
Ny = 0 0 0 0 0 0 ,

—c%0,, ¢ c? 0 A0y  —c

200, P 200,, P,  2p0,,P; 2p0,,P
where the derivatives of the functions 0., ®,, 0,,®; are all evaluated on the boundary
{z2 = 0}. The reader will check that these matrices satisfy the relation:

2

(29) (Ag(Uyy) — 8@y — 05, @, 1A1(Uyy)) |ww=0 = M{ M + NI N.

axg q>r7l
Moreover, using (26), one has My, Ni, N € W2°°(R?).
Following [29, page 61], we can define a dual problem for (22), (25), in the following way:

L/e(UTa(DT)* U+ = f-i—a T2 > 0,
L (U, ®)*U_ = f_, >0,

(30) (U, 1) f T2
MU,,_, =0,

div (bTM1U|w2:0) — l){f\41(/'|352:0 =0,

where Ny, M; are defined in (28), b is defined in (24), by is defined in (25), div denotes
the divergence operator in R? with respect to the variables (¢, ), and the dual operators
L, (U, ®,;)* are the formal adjoints of L. (U, ;, ®,;). Recall that the dual problem is
derived by integration by parts, and by using the relation (29) for the boundary terms. We
refer to [7, 29] for the details.
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Let us note that the dual problem (30) has exactly two independent scalar boundary con-
ditions, since the two first rows of the matrix N; are zero, see (28). This is compatible with
the number of incoming characteristics, because each of the boundary matrices of the oper-
ators L, (U, ;, ®,.;)* have one positive, one negative, and one null eigenvalue. The hyperbolic
system (30) thus has two incoming characteristics, and two outgoing characteristics.

In view of the result of [10], we only need to check that the dual problem (30) satisfies an a
priori estimate with a loss of one tangential derivative. First of all, we can derive the so-called
Lopatinskii determinant associated with the boundary conditions in (30). This amounts to
freezing the coeflicients at one point of the boundary, and to performing a normal modes
analysis. We shall not give the details of this analysis, since the calculations are really similar
to those that can be found in [37, page 222], or in [12, page 956]. The result is the following:

LEmMMA 1. — The dual problem (30) satisfies the backward weak Lopatinskii condition.
Moreover, the associated Lopatinskii determinant is smooth (that is, C*°) near its zeroes,
and its zeroes are simple. (The zeroes coincide with the zeroes of the Lopatinskii determinant
associated with the original problem. )

As a matter of fact, the Lopatinskii determinant is exactly equal to the Lopatinskii deter-
minant of the original problem (22), (25) provided that the stable subspaces that are involved
in the calculation are parametrized in a suitable way. Consequently, one can reproduce ex-
actly the same analysis as in [12], and show that the dual problem satisfies an a priori estimate
with a loss of one tangential derivative both on the boundary, and in the interior domain.
The linearized equations (22), (25) thus satisfy all the symmetrizability, regularity and weak
stability assumptions of [10]. We therefore have the following well-posedness result:

THEOREM 3. — Let T > 0. Assume that the stationary solution (11) satisfies (12), and that
the perturbations UTJ, <i>r,l satisfy (15), (16), (17) and (26). There exist three positive constants
Ko > 0,7 > 1, and Cy > 0, that do not depend on T, such that if K < Ky, then for all source
terms fy, f—, and g that satisfy:

f:l: ELz(R+;H1(wT))a gEHl(wT)a

and that vanish for t < 0, there exists a unique (V,.,V_,) € L*(Qr) x L*(Qr) x H'(wr)
such that P(p)V),, _, € L2 (wr), (Vy, V_,9) is a solution to:

LIe(UT7®7‘)V+:f+7 t<T7 z2 > 0,
]L/e(Uhq)l)V*:f*a t<T> .'172>0,
B;(UT,U q>7‘7l)(“/|w2=g7¢) =9, t< T’

and (Vy, V_, %) vanishes for t < 0. In addition, (V,V_) € C([0,T]; L*(R2%)), and we have
the following inequality for all v > ~yo, and for all t € [0, T):

e NV )lz2@z) + VA IVIILz @0 + POV, 2ol 22 o) + 1911511 )

1 1
< Go (33 10 P sy + 2 Nl )
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Theorem 3 states the well-posedness of (22), (25) in L? when the source terms belong to
L?(HY) x H'. When dealing with quasilinear problems, this result is clearly not sufficient
and we need to obtain a similar well-posedness result in a Sobolev space H™, with m large
enough. As a matter of fact, when dealing with a Nash-Moser iteration, one needs a well-
posedness result in the Sobolev space H™, where m is arbitrarily large. The crucial point is
to obtain also a tame estimate in H™ (roughly speaking, there is a fixed loss of derivatives
with respect to the source terms and to the coefficients, and 4igh norms are multiplied by low
norms). The remaining of this section is devoted to obtaining this tame estimate.

The method is classical and dates back at least to [33] (see [26] for characteristic problems):
we consider the linear equations (22), (25). We first change the equations in order to deal with
a boundary matrix of the form:

000
31) L:=|(o010
001

This is possible because the boundary matrix has a constant rank in the whole domain 2.
Then we estimate the tangential derivatives, and we can deduce an estimate for some of the
normal derivatives. Observe that the boundary is characteristic so that the equations (22)
enable us to control only 4 normal derivatives in terms of tangential derivatives. Actually,
the missing normal derivatives are those of the tangential velocity (both on the right and on
the left of the interface). Due to the special structure of the Euler equations, these normal
derivatives can be estimated by computing the equation for the vorticity as already proved
in [39, 34].

Of course, the derivation of energy estimates in Sobolev spaces is possible only when the
coefficients have more regularity than what is stated in (26). This s of little consequence since,
in a Nash-Moser iteration, the coefficients are very smooth at each iteration step.

To estimate the tangential derivatives of the solution to (22), (25), one commutes the equa-
tion with a tangential derivative and applies the Gagliardo-Nirenberg inequalities to estimate
the commutator. These estimates are recalled in Appendix C at the end of this paper, to-
gether with other useful nonlinear estimates. It should be highlighted that our basic L? esti-
mate involves a loss of one tangential derivative so we cannot simply treat all commutators
as source terms. Moreover, all source terms need to be estimated in L?(H1), instead of L?
when one has a maximal estimate. The procedure thus requires more attention, because all
source terms need to be absorbed, though being estimated in a higher norm. We shall show
however that the procedure can be carried out to obtain the expected tame estimate. This is
somehow surpriseless, but a detailed analysis cannot be avoided.

3.5. An equivalent formulation of the linearized equations

For convenience, we first transform the interior equations (22) in order to deal with a hy-
perbolic operator that has a constant diagonal boundary matrix. This transformation is de-
tailed in [12, section 5.2], and we refer to this article for the details. The result is the following.
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There exists an invertible matrix T'(U, V®), that is a smooth function of its coefficients, such
that if one defines the vectors:

(32) Wy :=TU,,V®) V., W_:=T(U,Vd)V_,
then these vectors solve the system:
AS 5‘tW+ + AI aZ1W+ + 12 (9x2W+ + CT W+ = F+,

(33) l l l
ALO,W_ + AL 9, W_ +1,8,,W_+C' W_=F_,

where the matrices Ag’l, A" belong to W2°°(12), and the matrix C™ belongs to W (Q).
Moreover AS’Z and A?l are C* functions of their arguments (Unl, V‘i%l), while C™! isa C>®
function of its arguments (Ur,l, VUM, V@T’l, V2<i>r’l) that vanishes at the origin. The matrix
I, is defined in (31), and the source terms F* are defined by:

(34) Fi(t,z) = Ay ' T(U,.;,V®,,) f+(t, z).

The system (33) is equivalent to (22) because Ag’l are invertible. Observe that the source
terms in (33) differ from the source terms in (22) by an invertible matrix. Until the end of
this section, we always keep the notation F. for the source terms in (33), while fi denote
the source terms in (22).

Using the vector W = (W, W_)T, the linearized boundary conditions (25) become:
qJ<‘r|$2:0 = \ij|w2:0 = wﬂ
bV +byp + MW _ =g,

-1 0
M: =M .
0 1!

The matrices b and M belong to W2 (R?), and the vector by belongs to W (R?). More-
over, bis a C* function of Uy ;|,=0, M is a C* function of (U, ;|z,=0, 0z, ¢), and by is a C>
function of (93, Ur i|zy=0, Oz, @, Oz, Pr.1]z,=0) that vanishes at the origin.

(35)

where we have set

As detailed in [12], the new boundary conditions (35) only involve the “noncharacteristic”
part of the vector W = (W,, W_)T, that is, the sub-vector W"¢ := (W o, W, 3, W_ 5,
W_ 3)T. These are the components whose trace can be controlled on the boundary {z2 = 0}.
Consequently, we shall feel free to rewrite the product MW, _ asM W|Z§:0’ even though
the dimensions of the matrices do not agree.

3.6. A priori estimate of tangential derivatives

In the new formulation (33), (35), the estimate of Theorem 3 gives the following:

B6) VYIWliLz(ar) + W) _ L2 wr) + 1912 wr)

xz9=0
1 1
< Cy 372 1 F [l L2 (#2 wr)) + 5 9/l 2 (wr) ) 5

whenever v > 79, K < Ky and K| given by Theorem 3.

From now on, we assume that the perturbations Ur,l, and <'i'>r,l not only satisfy (26), but
also belong to the space H (Q) for all integer k, and all ¥ > 1. Moreover, to avoid overloaded
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expressions, we shall feel free to write U, ®, instead of UM, <i>,n,l. The aim of this paragraph
is to prove the following result:

ProroSITION 1. — Letm € N, m > 1, andlet T > 0. There exist two constants
Cn >0 and v, > 1, that do not depend on T, such that for all v > -~ and for all
(W,4) € HI'""(Qr) x HI'"2(wr) solution to (33), (35), the following estimate holds:

(37) ﬁ||W||L2(H,T(wT)) + ||WnC|12:o||H;n(wT) + ||1/)||H;"+1(wT)

1 1
<Cn {73/2 W arger oryy 2 N9l o

1 . .
+ ’)/:ST ||W||W1,oo(QT) (U, v¢)||H,:"+2(QT)

1 . . .
5 (W7ol oy + e o) 10, 00s7, VD)ol s o | -

The main point in Proposition 1 is to clarify the dependance of the estimate with respect
to the coeflicients, and to check that the loss of derivatives does not prevent from absorbing
the commutators that appear in the calculations. This does not follow directly from the L2
estimate of Theorem 3 because of the loss of derivatives.

Proof. — We consider an integer ¢ such that 1 < ¢ < m, and a tangential derivative 9% =

070031, with £ = |a|. Starting from (33), we compute:

(38) A7 0,0°W, + AT 8,,0°W, + 15 8,,0°W, + C" 9°W,

+ > x[0°Ap0 T Po W, + 0P AT 00, W, ]
|8|=1,8<c
=0°Fy + Y *[0PA[OTPOW, + 0P AT 9P, W, ]
|8]22,8<a
+ Y «[ofcroPwy].
18]>1,8<a
In (38), the x symbol denotes a constant coefficient that depends on « and 8. There is a
similar equation for 9*W_. The difficulty we are facing is that the “zero order” coefficient
in (38) (that is, the terms that involve derivatives of order equal to £) does not only involve
0°W,.. It also involves the derivatives 0*~#9,W, and 0*=#9,, W, where |3| = 1. These
terms cannot be treated in the right-hand side because of the loss of derivatives. We thus
write an enlarged system that is satisfied by all the tangential derivatives of order equal to £.
Defining:
WO = {87002 Wy, ao+ar =1L},
the equation (38) and the corresponding one for 9*W_ show that W ©) satisfies an equation
of the form:

(39) Ao OW O + A1 0, W +19,,W® +cw® =FO.

The matrices Ap,; are block diagonal, and their blocks are either Af ; or Aé’l. Therefore,
they belong to W2:°°(Q). The matrix C belongs to W1>°(Q). The matrix Z is block diagonal
and its blocks are I,. Eventually, the source term F) is a sum of terms that appear in the
right-hand side of (38).
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We turn to the boundary conditions satisfied by W (). Starting from (35), we compute:

(40) bV + by 0% + MO W' =g

+ Y x[PMOIWRe +07V0r Py + 0%, 0 Pyl
1B|=1,8<a

Following what we have done for the interior equations, the collection of all the equations
(40) can be rewritten as:

(41) BVy© + By @ + MW e = gO.

o =0

We claim that the enlarged system (39), (41) satisfies an energy estimate similar to (36).
This holds true because the enlarged system satisfies the same regularity and stability prop-
erties as the original system (33), (35). We have only collected copies of the original system,
and modified the zero order coefficient in the interior equations. However, the a priori esti-
mate in [12], and the well-posedness result of [ 10] are independent of the zero order coefficient
as long as it belongs to W1:°°(Q2), which holds true for (39). Therefore we obtain an estimate
for the tangential derivatives of order ¢:

£),nc
@2) VAW Ol L2 @) + W " N2 or) + 19O i 0

|x =0

= Cf( 573 1FO N2 or)) +* Ig¢ ”Hl(wT))

We now estimate the source terms F(©) and G(), that is, the right-hand sides of (38), and (40).
The easiest estimates are:

10 Fll 22 (3 (wr)) = V10 Fllz2@r) + 1Ve2: 0% Fllzz r) < NF 2+ ()
10%9ll a3 wr) < N9l e+t o)

Omitting the superscripts r, [ or the subscripts £, we now turn to the term 9% Ay 9,0~ #W in
L?(H}(wr)), where 8 < c, and 8| > 2. For a fixed 23 > 0, we apply Gagliardo-Nirenberg’s
inequality (see Theorems § and 10 in Appendix C); then we integrate with respect to zs.
Decomposmg ﬁ B + B1, with |31| = 1, and recalling that 9%t A is a C* function of
(U,V®,V; U,V ,, V) that vanishes at the origin, we obtain:

. . . . 2/ 2 B |8l —1

167 Ao (@2)llz () < CUE) (U, V8, V10, U, Vi, V) (22) [ g, s 2 "o =1’
a- 2/ 2 _ lo| -8
10 P0W (22) | L2 r) < CNOW (@2)II 12,y 10:W (m)lle S

Using Hoélder’s inequality and integrating with respect to x5, we get:

10° Ag ataa_ﬂWHL’z (Qr)
< CENIW Il 2 12 (wry) + W w1 (U, V)| 2 (HE(wr)) }-
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Decomposing 8 = 3" + (B, with | 82| = 2, the estimates of the derivatives are similar (recall
that we need to estimate source terms in L2(H?')):

10:(8° Ao :0° P W) || L2 ()
< CE){IW |2tz ryy + W llwr.os ) (U V¢)||L2(H‘f+1( b
10z, (0° Ag 0,0% ﬁW)”L?(Q )
<CO(K {||W||L2(Hf(wT)) + W llw1. () ||(U V‘I))||L2(H“1(WT))}
We have thus estimated the terms 0°Aq0,0°°W, and the remaining terms

0P A1 0,,0°PW, 3°C 0> PW can be handled in a similar way. These preliminary es-
timates already enable us to obtain:

@3) NF 2 (mz ey < CEFN g2t oy
+ Y Wl L2(are wry) + IWllwi ) ||(UaV<i’)||Hg+2(QT)}~

The estimate of the right-hand side of (40) is also carried out with the Theorems of Ap-
pendix C. We only give the final result:

@) 169 m wr) < CE){ Il e+ (o
+ ||W|z2 0||HZ(UJT) + ”w”HHl(wT) + ”W\zz OHL"O(‘*’T) ”(U‘zzzo’v@)”Hf;H(wT)
+ ||¢||le°°(wT) ||(U78$2Uv V(D)IzzonHf"'l(wT)}'

To finish the proof, we use (43), and (44) in (42). Then we multiply this inequality by y™~¢,
and sumover £ = 0, ..., m. Choosing «y large enough, we can complete the proof of (37). O

3.7. The vorticity equation

Since the boundary matrix is singular, all the normal derivatives of W cannot be estimated
directly from the equations as in the standard approach for noncharacteristic boundaries,
see e.g. [33]. However, some of the normal derivatives, namely those of the “noncharacter-
istic” part of the solution, can be directly estimated by tangential derivatives. For the Euler
equations, it has already been proved by Beirdo da Veiga [39], see also [34], that the missing
normal derivatives can be estimated through the equation for the vorticity. It is important to
note that for our linearized problem (22), (25), there is no loss of derivatives when estimating
the normal derivatives (see, e.g., [26, 1, 106, 35, 36] for the general case where losses of normal
derivatives occur and where Sobolev spaces with conormal regularity are required).

In order to introduce the linearized vorticity equation, let us consider first of all the orig-
inal Euler system (1). If there exists a solution that is smooth on either side of an interface,
this solution satisfies

p(Ou+ (u-Vy)u)+Vyp(p) =0, u= (U> .

u
Hence the (scalar) vorticity £ := 0., u — 05, satisfies (on either side of the interface):

HE+u-Vi€+E(Vy-u)=0.
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Recalling that the interface is a streamline, and that there is continuity of the normal velocity
across the interface, this suggests the possibility of estimating the vorticity on either part of
the front. Performing the change of variables by the introduction of the functions ®* and
taking account of the linearization leads to the definition of the following “linearized vortic-

P00,

ity

: . 1 . .
(45) é‘ = awlu_ ﬁ(aml¢az2u+azzv),
where we have omitted the subscripts +, 7, . Introducing the (scalar) source terms:
(46) Fi o= (f+ = CUr1, @) V)2, Fi = (fr — C(Uny, rt)Vir)s,
the equations for £y are:
(47)
. . 1 . .
8tg-i— + v aﬂv1§+ = aﬂm}-;— - W(awlq)r 8962]:;_ + 8982‘7'-1—’_) + Aqlq ’ a901V+ + Ag ’ asz+v
. . 1 . .
Ol + v 0p, o = 05, Fy — ﬁ(amlqn OpyFy + 0y F7 )+ AL -0, Vo + AL -0,V

In (47), the vectors Aq’l, A;’l are C* functions of (Ur,l, VUM, V(ﬁr,l, Vzér,l) that vanish at
the origin, and whose exact expression is of no interest. The estimates of £ are as follows:

PRrROPOSITION 2. — Letm € N, m > 1, and T > 0. There exist two constants C,, > 0 and
Ym > 1, that do not depend on T, such that for all v > ~,, the smooth solutions &4 to (47)
satisfy the following a priori estimate:

(48)

VA Nécll gm=1 (0 < {||fi||H;n(nT) + IVellap @y + 1 f£llze @) VSrill e @r)

S$

v

+ IVillwr @y (10nillzmss @y + V8l ) }

The proof of Proposition 2 is a straightforward application of the energy method for
the transport equations (47). The estimate of the source terms in H;"_l(QT) relies on the
Gagliardo-Nirenberg inequalities. Since we have already detailed such estimates in the
preceding paragraph, we skip the details here, and now turn to the estimates of the other
normal derivatives.

3.8. A priori estimate of normal derivatives

From the exact definition of the matrix T (U, V®) in [12], we can compute the relations:

. C\pr —
8352’U+ = 8ﬂvzvv-i-,l - (/;0 ) aﬂnq)r (8952W+,2 - az2W+,3) + ([8z2T(UT> (pr) 1] W+)2,

c(pr)

T

89021."-&- = 811 o, aaszV+,1 + (axz W+,2 - axz W+,3) + ([8902T(Ur> ¢’r)]_1 W+)3-

Substituting into the definition (45) of the vorticity £, gives:

1 . : _ _
(49) 0z, Wyn = W{awzq’r (Ot —E4) =0, Br (00, T, W )3— (00, T, W+)2}~
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Consequently the normal derivative 0,, W 1 may be expressed, up to lower order terms, as
a linear combination of tangential derivatives of W, and the vorticity £, . As regards the
remaining normal derivatives 0, W o, and 0, Wy 3, they are directly given by (33):

1,0,,W, =1, (Fy — A5 0,W, — A}, W, — C"W,).

We recall that I, is defined by (31). We may combine this latter relation with (49), and write:

&v
~ ~ ~ 0z, P,
(50) 8z2W+ = 12 F+ + AS BtW+ + A{ 8w1W+ + CT W+ - @ZTP 0 ;
1 *T 0

with new matrices Kg’l, and C". The matrices Kg’l are C* functions of their arguments
(UT, V@r), and C" is a C> function of its arguments (UT, vU,, Vo,, V2<i>r). These matrices
include the contribution of the term 9., %+ and the contribution of the zero order terms in
(49). There is a similar equation for 0., W_.

The equation (50) shows that, though the linearized problem (33), (35) is characteristic,
all the normal derivatives are given, up to lower order terms, as a linear combination of tan-
gential derivatives and the vorticity. This allows to prove the following result:

ProPOSITION 3. — Letm € N, m > 1, and let T > 0. Then there exist some constants C,,
and v, that do not depend on T, such that the following a priori estimate holds for all v > ~,,,
andallk =1,...,m:

(51) ||8£2Wi||L2(H;ﬂ—k(wT)) < Cm{HFi”H;"’l(QT) + ||éﬂ:||H;"*1(QT)
+ ||éﬂ:||L°°(QT)||v¢r,l||H;”*1(QT) + ||Wi||L2(H;n(wT)) + ||Wi||H:/"*1(QT)

Wl [Tt Vo) i |-

Proof. — The proof follows from an induction argument. We only give the proof for W
For k = 1, we use (50). Using Theorem 9 of Appendix C for a fixed x5 and integrating with
respect to xo, we get:

112 F+||L2(HZ,"_1(0JT)) <C ”F+”HZ/”_1(QT)7
1C™ Wl o () < CE) {IWall Lo oy
+ 1Ws zoe ) 1T, V&) |2 a1 () }

Decomposing:
00, ®r - .
(0,,®,)? =&+ H(VO,) &y,
where H is a C*° function that vanishes at the origin, we also get:
02, P,
H 0., ,7 L2(H " (wr))

< C(K) {Hé-&-”L?(H,’Y’“l(wT)) + ||'f:+||L°°(QT) ||V‘i>r||L2(H;"*1(wT))} ’
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We now turn to the estimate of KS 0;W . Applying a tangential derivative 9% = 9;°05} to
this product, where £ = |a| < m — 1, we get:

0 [Ap oW, | = Aj0,0°W. + Y. x[0°AjoPo,w.].
18]1>1,<«a

The first term is easily estimated in L?,(QT), while all the terms in the sum are estimated
thanks to Gagliardo-Nirenberg’s inequality (Theorem 8), as for the estimates of the tangen-
tial derivatives of . We obtain:

10° [A5 W] |22 (e
< CK) {IWill ot opyy + Wil (@) 1T, VO 2241 ()}

m—1—4¢

Multiplying by , and summing over £ =0,...,m — 1, we get:

1 AG 6tW+||L2(H,’Y"’1(wT))
< C(K) {||W+”L2(H1,”(wT)) + Wi llzee (r) ||(UmV‘i>r)||L2(H;n(wT))} .

A similar estimate holds for K{ 0z, W4 . This completes the proof of (51) in the case k = 1.
To close the induction argument, we assume that (51) holds up to some integer &, then we
apply 652 to (50). Developing all the derivatives by Leibniz’ formula, we estimate each term
separately by the Gagliardo-Nirenberg’s inequality (first for fixed x2, then integrate with re-
spect to z2). We omit the details that are very similar to what we have already done. O

3.9. The a priori tame estimate

The results of the preceding paragraphs enable us to prove the following tame estimate in
the H' norm:

THEOREM 4. — Letm € N, andletT > 0. Assume that the stationary solution (11) satisfies
(12). Assume also that the perturbations U, ® in (14) satisfy (15), (16), (17), (26), and:

\V/’Y > ]-) (Ur»Ulaq.)raél) € H'ryn+3(QT)'

Then there exists a constant Ky > 0, that does not depend on m and T, and there exist two
constants Cp, > 0 and v, > 1, that depend on m but not on T, such that, if K < Ko, v > Ym,
and if (Vi, 1) € H"2(Qp) x HI**?(wr) is a solution to (22), (25), then one has:

(52)

VI IV Iar @) + IP@V,, ol ) + 191 7+ ()
<C 1 1 1
S Um ﬁ ||f||H,’;”(QT) + m ||f||L2(H1;n+1(wT)) + ; ||g||H;n+1(wT)
1 . . 1 . . .
+ 372 £z @r) 1U, V) grmsr () + Jo72 IV llwre @r) (U, VO) || grmt2 g,y

1 . . ) .
2 (Bl or) + [llwnm o) 10 00, V@Yl -
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The proof consists in first obtaining a tame estimate for W with respect to the source terms
F,and gin (33), (35). This estimate follows from (37) and (51), and by choosing « large. Then
we recover (52) by using the definitions (32) and (34). Once again, the estimates of products
derive from the results in Appendix C.

REMARK 5. — The estimate (52) is not exactly a tame estimate in the usual sense, since the
solution (V1)) appears in the right-hand side through L™ or W1 norms. However, these
norms can be absorbed in the left-hand side of the inequality thanks to the classical Sobolev
imbedding Theorem (provided that vy and T are fixed), see Proposition 6 below.

The estimate (52) is an a priori estimate, in the sense that it only gives an information for
smooth solutions. However, we already know that the linearized problem (22), (25) is well-posed
for source terms (f,g) in L*(H'(wr)) x H(wr) that vanish in the past. Following [33, 7],
Theorem 4 can be converted into a well-posedness result for source terms (f, g) in H™ 1 (Qr) x
H™+(wr) that vanish in the past. The corresponding solution (V 1)) belongs to H™(Qr) x
H™* Y (wr), vanishes in the past, the trace ]P’(cp)V|zz=0 belongs to H™(wr), and (52) is satisfied
forall v > ~p.

4. Compatibility conditions for the initial data

4.1. The compatibility conditions

Let k € N, with k > 3. Given initial data U} = (pi, v, ud) such that U = U+ U,
where Ui € H*1/2(R%), and ¢y € H*+1(R), we need to prescribe the necessary compat-
ibility conditions for the existence of a smooth solution (U*, ®*) to (3), (4), (5), (6), and
(7). As we will see, the choice of the functions ®*, which are required to satisfy (7), and (4a)
makes the formulation of the compatibility conditions rather simple. We assume that the
initial data UolL and ¢ have compact support:

(53) Supp U§ ¢ {xg >0, /23 + 22 < 1}, Supp ¢o C [—1,1].

Let us first extend o to R%? = R,, x Rf, by constructing & = &, € HF+3/2(R2), that
satisfy (<I>3E)|m2:0 = o and the estimate:

(54) ”‘i)oi”HkJrs/z(RQJr) <C ||<p0||Hk+1(R).

Up to multiplying ¢'>0i by a C*° function with compact support (whose choice only depends
on the support of ), we may assume that <i>3t satisfy:

(55) Supp & ¢ {ZL‘Q >0, \/z?+23 < 2}.

We define ®F := 45 + &, Because k +3/2 > 3, the Sobolev’s imbedding Theorem yields:
7 7
(56) V.’JZER?H 8352@3_(1}) > gv azzq)o_(x) S_ga
provided that ¢ is sufficiently small in H**+1(R), see (54).
Let us prescribe, for the eikonal equations (7) that must be satisfied by ®*, the initial data:

(57 o, = 5,

in the space domain R2.. Of course, we look for a solution ®* of the form ®* = £z, + o+,
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To derive the compatibility conditions, we follow the approach of [33]. We first note that
the equations (3) and (7), when evaluated at time ¢ = 0, determine the traces 9, Ulfzo and

Btcbljtﬁzo in terms of the initial data U" and &3

b7y = —vg 0y, BF + i,
(58) 8tU|th=O = —Al(UOi) (%IUSE
1 . ) . ,
- (A2(U§) + v 02, 0F — 0 — 0., 8 A1 (UF) ) 02,
T2 *0

These expressions can be generalized to higher order derivatives. Taking formally j time
derivatives of (3) and (7) determines inductively the (5 + 1)-th order derivatives 8{ Hy=,
&1 d% as functions of UE, =, and of their space derivatives up to order (j + 1). More
precisely, let us denote the traces at time ¢ = 0 by Ulft = LU, Ifzo and <I>2t = 6f<i>|it20 for all
integer . For j > 1, Leibniz’ rule yields the expression:

J
(59) oL, = 00,07 - ) Clif 0,07,
=0
Moreover, if we denote W= := (U*+,V,U*, V,®F), we can rewrite (3) under the form:
U = FOW™),

where F is a suitable C*° function that vanishes at the origin. We take j — 1 time derivatives
of this expression, then we take the trace at time ¢t = 0. The Faa di Bruno’s formula yields:
. R1 R
Tk J! | Wi W;
60 U= X R {() 3

_ ] ol a 4!
a€NI a1+ Hja;=j

where we have used the obvious notation Wi = (UF, V, U7, V,®7). It is clear that the
relations (58), (59) and (60) form an induction relation for the sequence (Uji, <I>;t) j>o0 that
enables us to determine U ji and @f in terms of the initial data U and &Z.

With the help of (58), (59) and (60), we can prove the following result by following exactly
the proof of [29, Lemma 4.2.1]:

LEMMA 2. — Letk € N, k > 3. Let U¥ = U + U, U € H*Y2(R2), and let
o € HFTY(R), where U and g satisfy (53). Consider the functions ®F = +zo + &F
that we have constructed above, and that satisfy (54), (55) and (56) if g is sufficiently small.
Then the equations (59) and (60) determine UjjE € HF2=I(R2), for j = 1,...,k and F €
HF32-4R2), for £ = 1,...,k + 1. Moreover, these functions satisfy:

Supp @jﬁ C {x2 >0, \/z2+22 < 2}, Supp UjjE C {mg >0, \/z2+122 < 1},
and there exists a constant C' > 0, that only depends on k and || (U, ‘i>§)||wl,oo(Ri), such that:
(61)
k k+1

ot Lt ot
E U5 1 rrisre=5 ey + ; 195 [ rressre-erzy < C <||Uo 2z ) + ||<P0||Hk+1(R))-
j=1 =1

We refer to [33] and [29, Lemma 4.2.1] for the proof (the proof in [33] is for C* coeffi-
cients). We now introduce the following terminology:
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DEFINITION 1. — Let k > 3. Let UE = (pi, v, ul) be such that Uf = T* + UE, with
U € HF1/2(R2), let g € Hk“(R), that satisfy (53). Consider the functions ®F = x4+
iJOi that we have constructed above and that satisfy (54), (55) and (56), when g is sufficiently
small.

The initial data (Ugt, o) are said to be compatible up to order k if the traces of the functions
Uli, R Uki, ciﬁc, cee @fﬂ satisfy.

83‘;2(@;—&);)‘782:0:0, forj=0,...,k, and£=0,...,k— 7,

(62) Col ‘ .
8z2(pj —pj)m:O:O, forj=0,...,k—1,and£=0,...,k—1— j,

and

. . d
/ |8§j1_J(¢)j—‘I’;)|2dw1ﬂ<+oo, forj=0,....k+1,
(63) RY J T2
; x
/ 0579 (pF — ;)P dwy —2 < +00, forj=0,...,k
RZ T2

Observe that g, ..., |, ®F,..., 8 € H3/2(R2), so it is legitimate to consider the
traces of these functions on {zs = 0}. The second set of equalities in (62) obviously fol-
lows from (4d), since it requires the equality of time derivatives of p* = 5 + p*. The first
set of equalities follows as well from (4a). We note that these equalities automatically yield
the compatibility conditions for the last two boundary conditions (4b) and (4c). Namely, an
equivalent formulation of (4b) and (4c) is:

Orp + v|-:2:0 Oz, 0 — ultFo = Oyp + v, Oz, 0 — = 0.

|12 0

The extensions ®F of ¢ satisfy such equations everywhere in the space domain, see (7). Con-

sidering that the traces <I>jE = 8) <I>|f o are determined by (59) and that the equality (,i,;r —
@;)‘mzo = 0 defines their common value ¢; = 8] ;=g € H**'7I(R),j = 0,...,k, it

follows that the compatibility conditions (62) and the relations (59) yield:

. +
Vi=1,....k @+ Z 1 (V) e O 10 — (U1 e = O,

which is nothing but the expected compatlblhty conditions:

(64) Vji=0,...k—1, & (8tg0+v|j: O —uf o)h:o =0.

REMARK 6. — The restriction (63) that we impose on the initial data is specific to our prob-
lem. It does not follow automatically from a trace lemma. However, we shall see in the next
paragraph that this restriction enables us to use a trace lemma for Sobolev spaces in a quarter
space, which is more restrictive than a classical trace lemma in a half-space. However, this re-
striction is not essential and could be removed either to the price of some additional regularity
on the initial data, or to the price of an additional step in our iteration scheme below.

There is a slight ambiguity in definition 1. Indeed, the functions <i>5*L are not uniquely de-
fined by ¢g. More rigorously, one could say that the initial data (Ugt, o) are compatible if
there exist some functions 'i>0i such that (54), (55), (62) and (63) hold. However, if one fixes
once and for all a lifting operator and a Cg° function in order to force (55), then there is no
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more ambiguity. We shall thus assume that such operators and functions have been fixed
once and for all.

4.2. Construction of an approximate solution

Let us consider the nonlinear equations (3), (4) written in the compact form (8), (10). With
a slight abuse of notation, we shall write (U, ®) for the pair L(U*, ®*). We now introduce
the following “approximate” solutions. These are solutions of (3), (4), (5), (6), (7) in the sense
of Taylor’s series at t = 0. When not explicitly written, it is understood that functions (U, ®)
defined in the interior domain have + and — states.

In all what follows, £(-) denotes a function that tends to 0 when its argument tends to 0.
For instance, the estimate (54), together with Sobolev’s imbedding Theorem enables us to
rewrite (61) as:

k k+1

z; ||Uji||Hk+1/2*J'(]Ri) + ez: ||¢Zi||Hk+3/2*@(Ri) < E(HUOiHH’““/?(Ri) + lloll a1 (my)-
j= =1

We consider the integer p of Theorem |, some compatible initial data (Ugt, o) in the sense
of Definition 1, and we use the results of the previous paragraph with & = u+7. In particular,
the initial data are compatible up to order p + 7. We have the following result:

LEMMA 3. — If Uy and ¢ are sufficiently small, then there exist some functions U®, ®%, o
such that U* — U = U® € H¥8(Q), 09 F 2o = &%F € HH9(Q), * € HY/2(w) and
such that:

(65) LU, ") ;=g =0, forj=0,...,u+6,
(66) ;9% 4 v 8, B — u = 0,

(67) Pt =t =t

(68) B(UL,—, ") = 0.

Moreover, one has the estimates:
1T zrmts () + 1% zrivo @) + 0% | pnsr7/2()

(69) Y
< e(|U llmu+s/2m2) + llpoll ets ),
(70) V(6a) €0, 0,8 (L) >0, 8,9 (La) < o,
and the following compact supports:
Supp (U, %)  {t € [-T,T], 5 > 0, /s} + 23 <3},

Supp p* C {t € [-T,TY, |z1| < 3}.

(71)

The restrictions (63) of Definition | are important in order to ensure the Rankine-
Hugoniot conditions (67), (68). We shall see why in the proof.
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Proof. — Consider functions %, v* € H**3(Q), and ®* € H**+°(Q) such that:
8g(pa7 ’[}a)\tIO = (p]7 U]) € HH+15/2—j(R3_)’ fij = 07 SRRy + 7a
(D)1= = ®p € HHTT/27HR2), fort=0,...,u+8,

where the p;,¥;’s and the ®,’s are given by Lemma 2. Thanks to the compatibility conditions
(62), and (63), one can even assume that p* and ®* satisfy the additional condition:

~a-+ . sa— £ a-+ _ &a—
p|w2=0 - p|m2—07 |m2=0 - ‘m2=0.
Indeed, it is enough to choose 6%~ in an arbitrary way, then to choose p+ — 6%~ such that:
& (P — 5 Vimo = (B — ;) € HFF2H(RE),  forj=0,...,047,
O, (0" =" ))yto =0, forj=0,...,u+7.

Such a lifting is possible thanks to (63), see [22]. The argument for ®*+ is the same.
Because the U. ;’s, and the ®,’s have a compact support, see Lemma 2, one can choose p%,
0% and ®° that satisty (71)up to multiplying by a C§° function. We define:

* =00t =0 e HHTA(R?), At =0, 4 v 0,8 € HM(Q),

lzo=0 |zg=
and we immediately note that %, and ¢ also satisfy (71). With this definition of 4% and (%,
and our choice of p%, the relations (66), (68) are obvious. Moreover, the relations (59) show
that 4° satisfies:

87 (%) 4=0 = u; € HFTS/27I(R2), forj=0,...,u+T.

The equations (58), (59) and (60) yield (65). The estimate (69) follows from (61), and from
the continuity of the lifting operators. Eventually, (70) is a direct consequence of (69) and
the Sobolev’s imbedding Theorem, provided that the initial data are sufficiently small. [

REMARK 7. — In the proof of Lemma 3, it is crucial to construct u® in terms of ®%, and not
the other way. Indeed, if one first defines 1* by lifting the traces i;’s, and then defines ®* as the
solution to the transport equation:

9,9 + v 0, ®* — u* =0,

there is no reason why ®® should have a compact support in (t, ) (we solve the transport equa-
tion for all times ), and there is also no reason why ®* should belong to H ““‘9((2), because the
coefficients v®, 0 only belong to H*+8(Q).

The approximate solution (U%, %) enables us to reformulate the original problem in a
nonlinear problem with zero initial data. Introduce:

{fa = —L(U?, &%), t>0,

72
(72) f*:=0, t < 0.

Because U%, V& € H#8(Q), (65) yields f* € H*t7(Q), and using (71) we get:
(73) Supp f* < {t € [0,T], 22 > 0, /a3 + 23 <3}

From (69), we also get the estimate:

(74) ILf Mm@y < 6(”U3:||HH+15/2(]R3_) + lleoll mruts(r))-
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For all real number T > 0, we let 2, and w. denote:

wi :=]0,T[ xR, QF :=]0,T[xRx |0, +oo[= ws x RY.

Given the approximate solution (U%, &%) of Lemma 3, and f* defined by (72), (U,®) =
(U%, %)+ (V, ¥) isasolution on Q. of (3), (4), (5), (6), (7),if V = (VT, V™), ¥ = (T+, &)
satisfy the following system:

LV, V) = fo, in Qrp,
EWV,¥) := 0,0 + (v* +0v) 05, ¥ —u+v0;,8* =0, in Qr,
(75) \I/‘*; L= = on wr,
B(sz,zmw) = Oa on wr,
(V,¥) =0, fort <0,
where:
6 L(V,¥) := L(U* + V, 3" + T) — L(U*, %),
7

B(Vi,y o0 %) =B _ + Vi, o0 + ).

We note that the properties of the approximate solution imply that (V, ¥) = 0 satisfy (75)
for t < 0. Therefore the initial nonlinear problem on QJTr is now substituted for a problem
on Qp. The initial data (5) are absorbed into the source terms, and the problem has to be
solved in the class of functions vanishing in the past, which is exactly the class of functions
in which we have a well-posedness result for the linearized problem.
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Thanks to (69) and to the Sobolev imbedding Theorem, we see that for sufficiently small
initial data, we have:
U lwez.o @) + |12l wa.o @) < Ko/2,

where K| is given by Theorem 4.

5. Description of the iterative scheme

We solve problem (75) by a Nash-Moser type iteration. (We refer to[2, 17, 19] for a general
description of the method.) This method requires a family of smoothing operators whose
construction is inspired from [14] and is detailed below. Also in this section, even if not ex-
plicitly written, it is understood that functions defined in the interior domain have a + and
a — state.

5.1. The smoothing operators
We begin with a few notations. For 7' > 0, s > 0, and v > 1, we let:
f,‘;(QT) = {UEH,i(QT), u=0 fort<0}.
This is a closed subspace of H3(Qr), that we equip with the induced norm. The definition of

F;(wr) isentirely similar. The following result follows from the method used in[1, section 4]:

LeMMA 4. — There exists a family { S5 }g>1 of operators S, : FAUQr) — Npso FE(Qr),
such that:

1S5ull 5 @y < C 0P~ Jlull a r) Va,B>0,
||SZU - U||H5(QT) <Co ||u||H<;(QT) 0<pf<a,
d o
[ L A Ya,820.
H? (Qr

Here, and in all what follows, we use the classical notation (8 — o)y = max(0, 5 — «). The
constants in the inequalities are uniform with respect to «, 3 when «, 8 belong to some bounded
interval.

As noted in [14], the problem with the operators Sg is that they do not respect the traces.
More precisely, if » and v have the same trace on wy (when this trace is well-defined), there
is no reason why Shu and S5v should have the same trace on wr. To correct this defect, we
introduce a lifting operator from the boundary to the interior:

LEMMA 5. — LetT > 0,v > 1, and let M € N, M > 1. There exists an operator R such
that:
— forall s € [1, M], Rr is continuous from F3(wr) to f§+1/2(QT),

- if's > 1 andu € F3(wr), then (Rru),,,_, = u.

Extending first the functions of F3(wr) to functions of F3(w), we are reduced to defin-
ing a lifting operator R from w to Q. In this case, one can follow the construction of

[14, chapter 5]. With the lifting operator Ry, we prove the following (note that we now
restrict Sobolev spaces to integer indices):
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ProrosiTioN 4. — LetT > 0,v > 1, and let M € N, with M > 4. There exists a_family
{So}o>1 of operators
Sy FaQr) x Fa(Qr) — [ F2(Qr) x F2(Qr),
B=>3

and a constant C > 0 (depending on M ), such that:

(788') ”SQUHH,?(QT) < 09(,3*04)4_ ||U||H_‘$(QT)3 Va,ﬁ € {17 .. 'aM}a
(78b) 16U = Ul o 0y < C O Ul 2021, 1<B<a<M,
d
(78¢) HS(JUH <CO Ul gean Va,Be{l,...,M}.
49" N @r) !

Moreover, (i) if U = (ut,u™) satisfies ut = u™ on wr, then Sgu™ = Sgu™ on wr, (ii) the
following estimate holds:

1(Sou™ = Sou™) 1, 2ol g8y < COPT™H (W — 7)o e or),

Va,f€{1,...,M}.

There is another family of operators, still denoted Sy, that acts on functions that are defined

on the boundary wr, and that enjoy the properties (78), with the norms || - || He (wr)-

Proof. — For U = (u*,u™), we first define the “projection”:

1 1
U := (u+—§RT(u+—u*) u*+§RT(u+—u’)|z2:0),

‘zg:O’

so that 7 projects the pair (u™, ™) onto the set of pairs that have no jump on the boundary.

If U = (ut,u™) has no jump on the boundary, that is if 7U = U, then we set SgU =
7 S5U, where S} is given in Lemma 4. It is shown in [14] that the family Sg enjoys the proper-
ties (78). The family Sy is now defined by SyU := Sg(wU) + S5(U — 7). One easily checks
that Sy satisfies all the required properties. O

In Proposition 4, the smoothing operators are defined on pairs of functions. However, we
shall use the same notation Sy for smoothing operators that act on vector valued functions
of the type (pT,v*,u*). Furthermore, one can follow a similar construction, and define a
family of smoothing operators on .7-'3 (1), still denoted Sy, that satisfies (78), and such that
if the trace of u on wr is zero, then the trace of Sgpu on wr is zero. The construction is similar
to the construction of Proposition 4, except that here we deal with a single scalar function.

In Proposition 4, the value of the integer M is not specified. At the end of section 7 the
choice M := p + 9 will appear convenient.

5.2. Description of the iterative scheme

Let us describe the iterative scheme. The scheme starts from V, = 0,¥y = 0,v¢¢ = 0.

Assume that Vi, Uy, ¢ are already given for £ = 0, ..., n and verify
Vi, Ui, =0, fort <0,
(79) {( k+ k> Vk) b or
(U ayeo = (¥ )|ayeo = ¥, ODWT.
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As in [2], we consider
(80) Vit1 =V +6Vy, Vo1 =¥, +07,, YVnt1 = Un + 0y,

where the differences 6V,,, 0¥, 69, will be specified later on. Given 8y > 1, let us set 6,, :=
(62 4+ n)'/2, and consider the smoothing operators Sp, . We decompose
L:(Vn_;,_l, \I/n+1) — L(Vn, \I/n) = ]L(Ua + Vit1, P + \Iln+1) — L(Ua + Vo, d? + \Ifn)
=L'"(U* + V,, ®* + ¥,,)(6V,,09,,) + e,
=1L (U*+ Sp, Vs, ®* + S, ¥,,)(6V},,09,,) + €, + €l
where e/, denotes the usual “quadratic” error of Newton’s scheme, and e’ the “substitution”
error. The operator L' is given explicitly in (20).

Thanks to the properties of the smoothing operators, we have (Sg, \Ifj{)hz:o
(80,97 )., -0 s€€ (79), and we denote ¥¥ the common trace of these two functions. With
this notation, we have

B((Vat1)loy—o¥nt1) = B(Va)|oy—or ¥n)
=B (U* + Vi), s 0" + %) (6Vi) o, o Obn) + &l
=B ((U" + 50, Vi) loyeor @ + ¥5) (0Va)|,, o5 %) + &, + &7,

where €/, denotes the “quadratic” error, and é/! the “substitution” error. At this point a stan-
dard Nash-Moser iteration would require, as a main step, the resolution of a linearized prob-
lem of the form

{ L/ (U + Sp, Vi, ®* + Sp, ¥,,)(6V;,,69,) = ...,
B (U + S0, Vi) |a,—0r @ + ¥5) ((6Vi) 1y 0r 0%n) = - -,

with smoothed coefficients, and suitable source terms on the right-hand side. However this
is not possible in our case since inversion of the operator (IL’,B), or more precisely of the
effective linearized operator (IL., B.), requires the linearization around a state satisfying the
constraints (16), (17) and (18). We thus need to introduce a smooth modified state, denoted
Vat1/2> Ynt1/2, Yni1/2, that satisfies the above mentionned constraints. (The exact defini-
tion of this intermediate state is detailed in section 7.) Accordingly, we introduce the decom-
positions

E(Vn-i-la \Iln-&-l) - £(Vn7 \I}n)

=L'(U + Voy1/2, 94 + U, 119)(0V,,09,) + €, + €, +e;,
B((Vit1),yzo> ¥n+1) = B((Va),,—o> ¥n)

=B ((U® + Var1/2)a, 00 @ + Ynr1/2) (0Vi) (o, o> O%n) + &, + Ep + €)Y,

where e, €"" denote the second “substitution” errors.

n’-n

The final step is the introduction of the “good unknown” (compare with (19)):

8w2 (Ua + Vn+1/2)

81 5V, =8V, — 60, )
®1) 90a (37 1 Uy 11)2)
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For the interior equations this leads to

(82) L(Vis1, Uns1) — L(Vy, Uy) = LLU® + Vi1 /2, @ + Uy 1/2)0Vn
ov,
Oz,
azz ((I)a + \Iln+1/2)

+ 6,/n + 6;; + 6{: + {]L(Ua + Vn+1/2) Qa —+ \Pn+1/2)}a

recalling (20) and (22). For the boundary terms, we obtain

(83) B((Var1)iny—os Yns1) — BUVi) 1o, or )
=BL((U" + Vat1/2)sy00 #* + Uns1/2)(0V0),, o, 0n) + &, + &1 + &,
where B/, is defined in (25). For the sake of brevity we set

1 a a
N (TR Ay e {L(U Ym0 ‘I’"+1/2>}’

Bl i1/ = Be((U® + Vat1/2)lymor 9% + Yntiy2)-
Let us also set
&4) en =€, +enten +Dyyrpd¥,  Eni=6,+E) +é).
The iteration proceeds as follows. Given
Vo:=0, Wo:=0, ¢:=0, fo:=25pf" go:=0, Ep:=0, Ep:=0,

Vla"’vvna le’”vqlna lpl,-"’zpn,

fla"'vfn—h g15---59n—-1, €0,---,€n—1, é07"'7én—1a

we first compute forn > 1
n—1 _

(85) E, = Z €k, E,:=) é.
k=0

These are the accumulated errors at the step n. Then we compute f,,, and g,, from the equa-
tions:

(86) > fe+ S0, En =S80, Y gk+Se,En=0,
k=0 k=0

and we solve the linear problem

L/e(Ua+Vn+1/27<I)a+‘I’n+1/2)5Vn = fn in Qr,
87) B%+1/2((5Vn)|m2=0,5¢n) = gn on wr,
o0V,=0, 0,=0 fort < 0,

finding (6V;,, 64,,). Now we need to construct §¥,, = (§¥:, §T7) that satisfies (5\Ilril)|m2:0 =
01, Using the explicit expression of the boundary conditions in (87), see (25) and (24), we
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first note that §,, solves the equation:
(88) ;¢ + (v + v:+1/2)|12:0 Oz, 0%y,

Oz, (v o4 U:Lr )IIZZ Oz, (u ot 4 UZ )IIQZ
+ {8901 (‘Pa +wn+1/2) amvl -~ - ) (‘I’ at 1 +1/2 ° 6'(/)71

Oy (‘ba-l- + v _’_1/2)‘:2 o
+ aﬁtl (Qaa + ¢n+1/2) (6vn )|z2=0 - (6un )|z2=0 = 9n,2,
and the equation
(89) 0:0¢, + (v + U;+1/2)|w2:0 O, 0%y

0z, (V"™ + U;+1/2)|m2—0 O, (U™ + ur_z+1/2)\m2:o } 5

+ az1 a+ n = —
{ (‘P (2 +1/2) am ((I)a— + \I;n+1/2)‘72 . am (<I> + U

+ Oz, (9" + 1/’n+1/2) (5U5)|12:0 - (5% )|z2:o =9n,2 — gn,1-

+1/2)\12 0

n+l/2)|w2 0

We shall thus define U1, U~ as the solutions to the following equations:
(90) 30Tt + (v +wr ) 0n, 00

Oa, (vF +U:+1/2) O, (u* +u;:+1/2) }6\1/*
n

+Q 0, (P4 + W —
{ ( n+1/2) Oy, (P4 + T +1/2) Oy, (PO + T

+ O,y (@ + \I/+ 1/2) S0 — 8uf = Rrgne + R,

+1/2)

O 069, + (v + v, )5) 02, 6%,
Oz, (V2™ + v 0y T H4u
+ {am(@“— + W) 07+ Vnaga)  Gen (T ) } 5,
a ((I) + \Ijn+1/2) a’”’z (<I) + \Iln+1/2)

+ Bxl ((I)a7 + +1/2) ov, (S’U, = RT(ng — gn71) + h,;

In order to compute the source terms h;-, we use a decomposition for the operator £ that is
similar to (82). Recall that this operator is defined in (75). We have:

(92) 8(Vn+17 \I/n+1) - 8(Vna \I/n) = g/(Vn+1/27 \IIn+1/2)(5Vna 6\1171) + é/ + é” + é;’i,7

Al 5

where €/, is the “quadratic” error, &/ is the first “substitution” error, and é!” is the second

“substitution” error. We denote
ne
éni=¢€,+él+eél E,:= Zék'
k=0
Using the good unknown (81), and omitting the £ superscripts, we compute

5’(Vn+1/2, U, 41/2)(0Vi, 0W,) = 0;0Y, + (v + vpy1/2) 02,0¥,

Ous (V" + Vrj3) | Oealu® + tnys2)
Oy, (P 4+ T, 2 — 2 o,
i { e WNC T Upi1/2)  0us (@0 + Upyro)

+ 0py (P + Wy y1/2) 00 — Ol
Consequently, (90) and (92) yield
5(Vn++1a ‘1124-1) - 5(Vn+a ‘I’i) =Rrgn2 + h; + é,f
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Summing these relations, and using £(V;F, ¥¢) = 0, we get
EVn, i) = RT(ZQM) + Z hi+ Bl
k=0 k=0

= RT (6((Vn—~:i-l)\z2=ov¢n+1) - En+172) + Z h$ + E:_i_l’
k=0

where in the last equality we have summed (83) and used the relation
(B((Vat1)1ayeos ¥nt1)) g = EVai)ly—os Y1)

see (76) and (10). The previous relations lead to the following definition of the source
term h}:

©3) SR+ 8o, (B —RrEnz2) = 0.
k=0
The definition of h; is similar:
(94) > hy + o, (Ey —RrEns+ RrEy) = 0.
k=0

As in [14], one can check that the source terms hf vanish in the past, and that their trace
on wr vanishes, so that the unique smooth solutions to (90) and (91) vanish in the past, and
satisfy the continuity condition (5\I/7jf)|12:0 = .

Once 6V¥,, is computed, the function §V,, is obtained from (81), and the functions V,, 1,
¥, 11, ¥ny1 are obtained from (80). Finally, we compute e, é,, €, from

E(Vn+17 \Ijn-',-l) - E(Vny \Ijn) = fn + €n;
EWVin, Uin) = E(VF ) = Regao + by + 85,
S(Vn_-i-lv ‘I];-H) =&V, ,¥,) =Rr(gn2 — gn,1) + h, +é€,,
B((Vn-'rl)\zz:oa ¢n+1) - B((Vn)lzzzov %) = gn + €n.
To compute Vi, ¥y, we only consider steps (87), (90), (91), (95) for n = 0.
Adding (95) from 0 to N and combining with (86) give
LVNt1,Yny1) = [ = (Son —Df*+ (I — Son)EN +en,
g(VJ\41—+17 \IIJJ'\_I+1) =Rr (5((V1;7~_+1)|w2=07 1/’N+1)>
+ (I — Son)(Exy — RrEny2) + €y — Rrén.a,

EVi i1 ¥in) = R (EViri) s Y1)
+ (I - Sox)(Exy —Rr(Ena — Eng)) +éy — Rr(Enz — Enn),
B((VN41)}a, 0 ¥N4+1) = (I = So ) En + én.

Because Sy, — I as N — 400, and since we expect (ey, é,, én) — 0, we will formally ob-
tain the solution of the problem (75) from L(Vy 41, Yn+1) — [, B(VN+1),,-0 ¥N+1) = 0,
and 5(VN+1, ‘IIN-H) — 0.

95)
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6. More tame estimates

In this section, we are going to summarize the estimates that will be needed in the proof
of Theorem 1. We recall that p denotes the integer given in the assumptions of Theorem 1.
Also in Propositions 5 and 6 below, we use an integer & that will be specified in section 7.
(We shall see that a suitable choice for this integer is @ = p + 5.)

6.1. Tame estimate for the second derivatives

For the control of the errors e’ , €/, € etc. in the iteration scheme, we need to estimate the

n»-ni-n

second derivative of the operators L, £, and B. These operators are defined in (8), (10) and
(75). We are going to derive these estimates with some weaker smoothness assumption for
the coefficients, than what was needed in section 3. More precisely, we consider a fixed time
T > 0, and we assume that

(96) Up &1 € WH2(Q1),  [(Urt, &r)llwr (o) < K,
where K is a positive constant. Let & be a sufficiently large integer that will be chosen later

on. We have the following result:

PROPOSITION 5. — Letm € Nym € [3,& — 1], and let T > 0. Assume that the perturba-
tions U1, ®,; satisfy (96), and

\V/")/ >1, (Ur,h(i)r,l) S H,?(QT)

Then thgrve exist two constants E > 0, and C > 0, that do not depend on T and ~, such that,
ifK < Ko, v>1,and if (V', W), (V",9") € HI""(Qr), then one has

O LUy, @70) (V) (V7)) [ 27
< C{IIT, &) o1y 1V T lwr e [ (V7 ) w0 )
+||(V'7‘I’/)||H;"+1(QT) (V78" lwes (r)
HIV ) e @ 1V, ) lwr @)} »
and
©8)  IE"((V, ), (V" ¥ [y < C {1V i @) 17 w0
+ IV llzoe @) 19" L gmsr @y + 1V Nz @20y 12 lwrr e (@)
HIV e @) 19 g1y } -
If (W', 9"), (W",4") € HI (wp) x HJ**(wr), then one has

©99) B (W', 0), (W 0"l ) < € {IW st oy 18 e
1l 2w oy 0 s gy I N2y 19 0 )

S LG PR 7 [T
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Proof. — The proof follows from the long, but straightforward calculation of the explicit
expression of L”, £”,B”, from Theorem 9 and Theorem 10. The constant K, is fixed so that
under the constraint K < K, 0, the map U, ; takes its values in a fixed compact domain of the
hyperbolicity region, and ||V~i>T,l||W1,oo(QT) <1/2. O

The estimates (97), (98), (99) hold for every m, with a constant C' that may depend on m.
Since in Proposition 5, m is taken in a bounded interval, the constant C' may be assumed to
be independent of m. The same remark holds for Proposition 6 in the next subsection.

6.2. Tame estimate for the linearized problem

We conclude this section by writing the tame estimate (52) in a more convenient form:

PROPOSITION 6. — Let T > 0, and m € N, m € [3,&]. Let us assume that the hypotheses
of Theorem 4 hold and that the perturbations satisfy

(100) (U, V) |z + (U, 82,U,V®), [l ma(wr) < K.

lea=ol
Then there exist some constants C > 0 and v > 1, that only depend on Ky (that is given by
Theorem 4), such that, if K < Ko, and if (f+,9) € H™ T (Q7) x H™ Y (wr) vanish in the
past, then there exists a unique solution (Vi,) € H™(Qr) x H™ Y (wr) to (22), (25) that
vanishes in the past. Moreover the following estimate holds:

(101)
||V||H;H(QT) + ||P(<P)V|w2:o||H;n(wT) + ||1/)||H;n+1(wT) < C{HfHH;"H(QT) + HQHH;"“(wT)

+ (1 Nazscny + ol or)) 1T @)L

Proof. — Theorem 3 gives the well-posedness in L2, and we omit the proof that for source
terms (fx,g) € H™1(Qr) x H™ ! (wy) vanishing in the past, the solution (V, 1)) belongs
to H™(Qr) x H™ ! (wr) and satisfies (52) for v > +,,. In order to show (101), we first
fix v greater than the maximum of vy, . .., v5. From (52) with m = 3, Theorem 11 and the
Sobolev imbedding Theorem, we get

IVliwsoe@r) + [PV, o2 wr) + [¥llwrewr) < C(Iflas@r) + 19112 wr),

by choosing K small enough (observe that this choice depends on 7', and on - that has been
fixed as above). Finally we use this inequality in (52). O

Notice that from now on + is fixed, as detailed in the proof of Proposition 6.

7. Proof of the main result

We recall that the sequence (6,,) is defined by 6y > 1,6, := (82 + n)/2, and we denote
A, := 0,11 — 0,. In particular, the sequence (A,,) is decreasing, and tends to zero. More-

over, one has

1

L
20,
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7.1. Introduction of the iterative scheme

Given a small number § > 0, and an integer & that will be chosen later on, let us assume
that the following estimate holds:

(102) ||Ua||H$+3(QT) + ||‘i’a||H$+4(QT) + ||‘Pa||Hj+7/2 + ||fa||H$+2(QT) <94

(wr)

Given the integer « := p + 1, our inductive assumption reads:
a)Vk=0,...,n—1, Vse3,anNN,

18V 080ty + 1005l 1y < 3637 A,
b)Vk=0,....,n—1, Vse[3,a—2]NN,

(Hn—l) o
IL(Viey Oi) = [\l s r) < 2863971,
OVE=0,...,n—1, Vse€[4a]NN,|B(Vi,¥r)|lmswr) <60,
kd) Vk = 0, ey — ].7 ||5(Vk, \I/k)HHg;(QT) < (592_0‘.
For k =0, ..., n, the functions Vj, ¥y, ¢, are also assumed to satisfy (79).

The first task is to prove that for a suitable choice of the parameters g > 1 and § > 0,
and for f* small enough, (H,,_1) implies (H,,). In the end, we shall prove that (Hy) holds
for sufficiently small initial data.

From now on, we assume that (H,,_1) holds. We first follow [2] and show some basic con-
sequences:

LEMMA 6. — If 6y is big enough, then for every k = 0, ..., n, and for every integer s € [3, ],
we have
(103a) Ve, Uil 22 (20) + 1981 ot oy < 5007, a#s,
(103b) (Vs W)l g (@) + 19kl gotr oy < 6 log s

The proof follows from the triangle inequality, and from the classical comparisons be-
tween series and integrals.

LEmMMA 7. — If 0y is big enough, then for every k = 0,...,n, and for every integer s €
[3, & + 4], we have

(104a) 1(S0, Vie» S0, Wi) s () < COOL™F, s #a,
(104b) ||(Sgk Vk, Sgk \I]k;)”H’cyx(QT) S Cé log 9k

For every k =0, ...,n, and for every integer s € [3,a], we have

(105) || ((I — S@k)Vk, (I — Sgk)\I/k) ||H§{(QT) < 0592_04.

The proof follows from Lemma 6 and the properties (78) of the smoothing operators.
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7.2. Estimate of the quadratic errors

We start by proving an estimate for the quadratic errors e}, é;, €} of the iterative scheme.
Recall that these errors are defined by

(106) ex =L (Viy1, rg1) — L(Vi, Ui) — L' (Vie, O1) (6Vi, 6Fy),
(107) € =EWVig1, Yieq1) — E(Vi, U) — ' (Vie, Ui) (6Vi, 0T ,),
(108) & :=B((Vit1) lagm o0 Vh41) — B((Vk)|12:07¢k)

_B/((Vk)|z2:0a /L/)k‘) ((5Vk)|12:0a 51/%)’
where £, £, and B are defined by (75) and (76).

LEMMA 8. — Let a > 4. There exist § > 0 sufficiently small, and 0y > 1 sufficiently large,
such that for allk = 0,...,n — 1, and for all integer s € [3,& — 1], one has

(1092) ekl 500y < C 620,71 A,
(109b) €kl sy < C 82051720 A,
(109c) I £rs wry < C 820571 A,

where L1(s) ;= max{(s + 1 — a)+ +4 — 2a;5 + 2 — 2a}.

Proof. — The quadratic error given in (106) may be written as
1
o = / (1 — 1) L"(U% + Vi, + 7 Vi, 87 + Uy, + 750) ((6Vk,6\I/k), (6Va, 6%)) dr.
0

From Theorem 11, (102) and (103a), we have

sup [[(U® + Vi, + 7 8Vi, 8 + Uy + 7891 [ wroe () < C6,
T€[0,1]

so for ¢ sufficiently small, we can apply Proposition 5. Using (H,_1), (102) and (103) we
obtain (109a). The estimate (109b) of & is similar, and follows from (98). The quadratic
error €, is estimated by means of (99), a class1ca1 trace estimate and the Sobolev imbedding
Theorem. O

7.3. Estimate of the first substitution errors
Now we estimate the first substitution errors e, €7, ;. of the iterative scheme, defined by

(110) eg = E’(Vk, \I'k)(évk,é\Ilk) — ﬁl(Seka, Sgk\I’k)((SVk, (S\I/k),
(111) &} := & (Vi, ) (6Vi, 0V) — E'(Se, Vi, So, Vi) (6 Vi, 60y),

(112) é;c/ = Bl((Vk)|m2=oa ’(/)k) ((6Vk)|m2=07 (ka) - B/((SQk Vk)\z2=oa 1?;11) ((6Vk)|z2=oa 5wk)a

where w,ﬁ denotes the common trace of Sy, \IlkﬂE on the boundary wy. (Recall that these traces
coincide thanks to the properties of the smoothing operators.)
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LEMMA 9. — Let o > 4. There exist 6 > 0 sufficiently small, and 0y > 1 sufficiently large,
such that for allk = 0,...,n — 1, and for all integer s € [3,& — 2|, one has

(113a) lefllrs ) < €62 0.2 7T Ay,
(113b) ekl s (ar) < C 6% 05272 Ay,
(113c) &8l s wry < C 820271 A,

where Ly(s) := max{(s +1— a)+ +6 — 2055 + 5 — 2a}.

Proof. — The substitution error given in (110) may be written as

1
eg:/ L//(Ua-l-S@ka-}—T(I—S@k)Vk,(I)a—FSgk\I/k—FT(I—Sgk)\I/k)
0

((5Vk, 5\I/k), ((I - S‘gk)Vk, (I - Sgk)\lfk)) dr.

We first show that we can apply Proposition 5 for ¢ sufficiently small. For s + 1 # « and
s+ 1 < @, the estimate (113a) follows from (102), (H,_1), (104a) and (105). For s + 1 = «,
the proof requires the use of (104b). (113b) follows in the same way. The substitution error
given in (112) is estimated by using (99), (H,,—1) and (105). O

7.4. Construction and estimate of the modified state

The next step requires the construction of the smooth modified state V,, 1,2, ¥, 41/2,
Y412 satisfying the constraints (16) and (17). The additional constraint (18) will be
obtained by choosing ¢ small enough, so we first focus on (16), (17).

PROPOSITION 7. — Let a > 4. There exist some functions Vi, 1172, Yyy1/2, Yng1y2, that
vanish in the past, and such that U*+V;, 1 72, ®4+V,, 11 /2, 0+t 12 satisfy the constraints
(16) and (17). Moreover, these functions satisfy:

(114a) foj;H/Q = 56,95, Yni1y2 = (9,97,
(114b) v, 2= Sp, v,
(114c) IVat1/2 = S0, Vallmg(ary < C80;77%, fors e [3,a+3.

Proof. — We want to construct some functions V;,11/2, ¥y 41/2, ¥n41/2 that satisfy

(‘I’I+1/2)|zz=o = (¥, 1/2) gm0 = Ynt1/2;
B((U + Vit1/2)ayor @ + Ynt1/2) =0,
E(Vat1/2) ¥ng1/2) = 0.
We note that the eikonal equations on the boundary, that is the first two components of the

operator B, can be deduced from the eikonal equations in the interior. In other words, it is
enough to construct some functions that satisfy:

(115a) (‘Il:+1/2)lx2:o = (\I’;H/z)ln:o = Vnt1/2,
(115b) (Prs1/2)f_y = (Pus1/2), o
(115¢) EVnt1/2,¥ng1/2) = 0.
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Let the errors €7 , be defined by

(1162) &1 = (80,08 o — (50,07 )1eyco
(116b) ey = E(Vp, Uy).
We define the modified states V;, 12, ¥y p1/2, Yni1/2 as follows:
1 n
\Ilfﬂ/2 = Sgn\Ilf, pfﬂ/z = Sgnp,il F 3 Rrel, Ufﬂ/z = Sgnvff,

(117)

+ e + ,+ + + +
Unt1/2 *= at\:[jn+1/2 + (09" + Un+1/2) aﬂﬂl\Ijn+1/2 RACASP 0z, ©°,

where Rr is the lifting operator introduced in Lemma 5. It is easy to check that V5,
VU, 11725 Yny1/2 fulfill (115) and vanish in the past. We thus only need to prove the estimate
(114c).

First of all, we note that points a) and c) of the induction assumption (H,,_1) yield

”(p: - p"’_L)la:z:O ”Hi(w'p) < ||(prt—1 - p”:_l)lmzzo ”Hf,(wT) + ”(6/):;—1 - 6p’r:—1)|a:2:0 ||H,SY(UJT)

< NB((Va=1) 1 ymor Y1)l 12 0r) + CI0Vimrll o1y < C 0,77,
for all integer s € [4, a]. Using the properties of the operators Ry and Sy yields
e ez (wr) < C O (o = 02 1ymoll 2 (r) < C 80577,
for s € [a, & + 3], while for s € [3,« — 1], one has
ez ory < C 0% = P coll s oy < €3O
For s € [3, & + 3], we thus obtain
+ + 1 n n s—a
1P7s1/2 = Sonprllmsr) = 5 IRTeT (@) < ClleTllms ) < C 06,77
We now turn to the estimate of u,, 1 1/2 — S, un. Using the definition (116b) of €3, we get
So, un + Sp, 8 = Sp, 0:V,, + Sy, ((va + vn)axlklln) + So, (van‘m(I)“).

Combining with the definition of u,, 112, see (117), we can thus compute the relation
(118) un+1/2 - SGnun = SOnEEL + [8t7 Sen]\Ijn +5[8$1,59n]\1/n
+ [(@“ + Sp, 0n) B, So, U — Sp, (0 + vn)axl\lln)} + (So,0n) Oz, 8 — Sy, (U, D).
To estimate the first term Sy, e% on the right-hand side we use the decomposition:
Eg = S(anly q’nfl) + at((S‘Ilnfl) + ('Ua + vnfl)a'):l ((5\Iln71) + (5vn718m1 (Qa + \Iln) - 5un717

then exploit point d) of (H,,—1) and the properties of the smoothing operators. We detail now
the estimate of the most involved commutator in (118). Assume first that s € [ + 1, & + 3].
Then we have

10" + So,vn) Oz, S6, Ynll iz (2r) < C 0% + So, vnll L 2r) 196, ¥nll g2+1 (00
+C 186, Tnllwr.oo (97)10% + S, vnll s 07y < C 62057177,

156, (0% + vn) ey Wa) 115 ) < C OS2 1(5° + 00) By, Wl s () < C 52657175,
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These two inequalities give (1 14c) when s € [a+1, &+ 3]. In order to prove that this estimate
is also valid for s € [3, ], we use the triangle inequality:

10 + S0,v) Dz o, ¥n = S, (9 + V)0, ¥ ) | 2 (2)
< |[(vn — So,,vn) amSG’n‘Ijn”Hf,(QT) + [[(0* + vp) Oy (U — SBn‘IJn)”Hf,(QT)
I = S0, ) (657 + 000y ¥) 1120

For each term of the right-hand side, we use the properties of the smoothing operators, as
well as the classical tame estimate for a product. The details are similar to what was done
before, so we omit them. Applying the same strategy to the other commutators in (118), we
can complete the proof of (114c). O

7.5. Estimate of the second substitution errors

Now we may estimate the second substitution errors e}, é;’, and &}’ of the iterative

scheme, that are defined by (recall that 1/1,’1 denotes the common trace of Sgklllf on the
boundary wr):

(1198.) 6%’ = [,/(Sgk Vk, Sgk‘lfk)((svk, 6\I/k) — El(Vk+1/2a \I/k+1/2)(5vk, (5\I/k),
(119b) ey =E"(So, Vi So, Vi) (6Vi, 6¥1) — 5'(Vk+1/2, Upt1/2)(0Vi, 0W),
(119¢) & =B ((S0.Vi)luy—o» ¥h) (0Vi)|,—o» O0k)

= B'(Vier1/2) 1y 0> Vrr1/2) (GVi)[,, o » OUR)-

LemMA 10. — Let a > 4. There exist 6 > 0 sufficiently small and 6y > 1 sufficiently large
such that, for allk = 0,...,n—1, and for all integer s € [3,& — 1], one has &' = &' =0, and

(120) ey llr: ) < C 820,271 A,
where L3(s) := max{(s+1—a)+ + 8 — 255 + 5 — 2a}.

Proof. — Using the expression (1 14a), the substitution error given in (119a) may be writ-
ten as

1
eg’ = / L”(Ua + Vk+1/2 + T(Seka — Vk+1/2), @a —|— Sgk\I}k)
0

((5Vk, (S\I/k), (S@k Vk — Vk+1/2, 0)) dr.

Using Lemma 7, and Proposition 7, we first derive the bound

ra £ a s+1l—a 1
1T + Virr2 + 7(So, Vi = Vir1/2), @ + So, Uk ) | g1 () < CaggtiTO,
se[3,a—1].
Then (120) follows by applying a Sobolev imbedding Theorem, Proposition 5, (H,,—1) and

Proposition 7, provided that § is small enough. We write the substitution error given in (119c¢)
as

e =B"(((6Vi)}.,—0> 0Uk); (S0, Vi — Vir1/2) 11,0, 0))-
Using the exact expression of B” and the equality vj1/2 = Sp, vk, we get & = 0. The same

argument applies to é;’. O
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7.6. Estimate of the last error term

In our iterative scheme we have a last error term to be estimated, namely

oy . .
8952 (q)a + \Ilk+1/2) amz {]L(U + Vk+1/2, o + \Ilk+1/2)},

Dit1/26¥y =

which results from the introduction of the good unknown in the decomposition of the lin-
earized equations, see (82). Let us set

(121) Ry, = 8x2{L(U“ + Vip1/0, %+ \1/k+1/2)}.

Since V412 and ¥y, ;o vanish in the past, Ry does not vanish in the past. However, §W¥y
vanishes in the past, so the error term Dy, /5 § ¥}, also vanishes in the past.

From (102), (104a) and (114a), we have }8952(@“ + \Ilk+1/2)| > 1/2, provided that ¢ is
small enough. Then Theorem 9 enables us to obtain:

(122) ||Dk+1/2 5‘I’k||H§(QT) = ||Dk+1/2 5‘I/k||H;(Q;) <C {H‘S‘I’k”Hg(Q;) ||Rk||Loo(Q;)
10kl ey (1Rl oy + IRl o oy 197 + i ol gy } -
LEmMMA 11. — Leta >4, & > a+2. For§ > 0 sufficiently small, 0y > 1 sufficiently large,
forallk =0,...,n—1, and for all integer s € [3,& — 2|, one has

(123) ||Rk||H3(Q;) <Cs (02+3—a n el(cs+2—a)++5—a)'

Proof. — We proceed as in [1]. If s < & — 3, we introduce the following decomposition:

(124)  LU" + Vig1/2, 2" + Vpp1/2) = LU + Vigr/2, @ + Vy1/2)
- L(Ua + Vi, @¢ + \Ifk) + L(Vk, \I/k) — f

Then the estimate follows from the induction assumption (H,_1), Proposition 7, and
Lemma 7. If s = & — 2 the estimate is obtained directly from (121). O

We are ready to prove the estimate of the last error term:

LEMMA 12. — Leta > 5, & > «a + 2. There exist § > 0 sufficiently small and 8y > 1
sufficiently large such that, for allk = 0,...,n — 1, and for all integer s € [3,a — 2|, one has
(125) IDs1/2 00kllss 0y < C 820, A,
where L(s) ;== max{(s+2—a);y +8—2a;(s+1—a)y +9 —2a;s+ 6 — 2a}.

Proof. — We first use Lemma 11 to derive the bound || Ri| o (o) < C665~*. We com-

T
bine this L bound and (123) in (122). The terms in §¥;, are estimated by the induction

assumption (H,,_1), and the terms in ¥y /5 = Sp, ¥y, are estimated by Lemma 7. Putting
all these estimates together yields (125). O
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7.7. Convergence of the iteration scheme

We first estimate the errors ey, €, and ég:

LEMMA 13. — Let o > 5. There exist § > 0 sufficiently small, and 0y > 1 sufficiently large,
such that for allk = 0,...,n — 1 and all integer s € [3,& — 2|, one has

(126)  lerllms@r) + 8kl ms(r) < CO* 07971 AL, ekl ) < C 82053722 Ay,
where L(s) is defined in Lemma 12.

Proof. — We recall that ey, éx, €; are defined in (84) as the sum of all the error terms of
the k-th step. Adding the estimates (109), (113), (120) and (125), we obtain (126). O

The preceding lemma immediately yields the estimate of the accumulated errors E,,
and E,,:

LEmMA 14. — Leta > 7, a=a+4andr = a+ 1. There exist § > 0 sufficiently small,
0o > 1 sufficiently large, such that

£ 2 > 2
(127) 1Bl o2 ) + 1Bnll gret gy < €07 6, 1Bl gr10py < 82
Going on with the iteration scheme, the next lemma gives the estimates of the source terms

fns Gn, hit, defined by equations (86), (93) and (94):

LEMMA 15. — Let a > 7, and let &,r be given as in Lemma 14. There exist 6 > 0 suf-
ficiently small and 0y > 1 sufficiently large, such that for all integer s € [3,& + 1], one has

(1282) Wallazz ) < C An{0577 (17| o2 gy + 6%) + 82 0571,
(128b) 1gnll 23 (ry < C 8% Ay (0571 +657272),
and for all integer s € [3, @], one has
(129) 1]l 2 () < C 8% A (B~ 4 65772).
Proof. — From (86) we have
fn=(Se, —So,_)f*— (Se, — So,_,)En—1— So,€n—1.

Using (78), (126) and (127) gives (128a), with A,,_1,0,,_1 instead of A,,,8,,. Using 8,,_; <
0, < V26,_1and A,_; < 3 A, yields (128a). Estimate (128b) follows in the same way. To
prove (129), we use (93) to derive:

hf = (Se, — So, ) (RrEn_12—E} )+ So, (Rrén_12—& ).
Then we use (126) and (127) as above. The estimate of h_, is the same. O

We now consider problem (87), that gives the solution (JVn, 01y,). Then we find \Ilff 15
and consequently (6V,,, 0¥, ):

LEMMA 16. — Assume o > 7. If 6 > 0 and || f*|| yo+1 (g, /0 are sufficiently small, 6 > 1
is sufficiently large, then for all 3 < s < &, one has

(130) ||(5V”’6\P")||H$(QT) + ”(wjn”]-]f;*l(wq,) < 592_‘1_1 A,.
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Proof. — Let us consider problem (87), which may be solved because U® + V,, ;1 /2, ¢ +
U, 112 satisfy the required constraints, in particular (16) and (17). Note that the constraint
(15) can be obtained by truncating the coefficients (V;,41/2, ¥p41/2, ¥nt1/2) by a suitable
cut-off function. This truncation does not affect the coefficients on the set {¢ € [0,T7], z2 > 0,
V% + 23 < 4}. We can thus consider coefficients with a fixed compact support. In order
to apply Proposition 6, we first verify (100), by means of the classical trace estimate, (102),
(104a), (114) and taking 4 sufficiently small (note that we use « > 7). Thus we may apply
estimate (101) in order to obtain

(131) ||5Vn||H;(QT) + ||57/)n||H;+1(wT) <C {||fn||H§+1(QT) + ||gn||H$“(wT)
+ (Ifallms@r) + 19l o) 1T + Vigayz, & + ‘I’n+1/2)||H§+3(QT)}-
The particular case s = 3 yields

(132) 18Vl 13 2y < Ol @y + N9l or)-

Given 61, we determine §¥,, from the equations (90) and (91). We can perform energy esti-
mates for ¥, by following what was done earlier for the vorticity equation. For simplicity,
we drop the + subscripts. Using Lemma 7, Proposition 7, together with Sobolev’s imbedding
Theorem, we obtain the estimate
(133) Y1109l 20) < C {Ignllazswr) + IBnll s @r) + 10Vallmz@r)

1Vl 3 (2) 197 + S0, Unll g1y + 6 05274 6@ 113 020 }

for all integer s € [3, @] and § small enough. Choosing s = 3, and using (132), we obtain

(134) 16%allzz@r) < C (Wallasar) + Ihallasr + 19allsor )

provided that § is small enough. Therefore, we can combine (133), (134) and (131) in order
to get an estimate for (§V,,, 8,,) and 61,,. We then consider formula (81) for the increment
0V, and eventually obtain

(135) 100V, 6%n)l 1z (2r) + 16¥nll s+ (0
< C{||fn||H;+1(QT) + lhnllzs @) + 90l gt o
(I fallm2 ey + hallas@r) + gnll a2t o))

((5 97(15+2—a)+ —+ ||Ua + Vn+1/2, qBa + \Iln+1/2||Hf’+3(QT)) },

for all integer s € [3,&]. The remaining part of the work is to estimate the right-hand side
of (135). Using Lemma 15, (104a) and Proposition 7, (135) becomes

(136)  [1(6Va, 6l 11z () + 116%nl gt (o
< CLO 7 (1F% g g + 8%) +87 6,001},
0B 8 (B (1 gy +87) 4 822720) (65150 4 0574-)
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One checks that, for a > 7, and s € [3, &], the following inequalities hold true:
L(s+1)<s—a, (s+3-a)y+2—a<s—a-—-1,
s+6—2a<s—a-1, (s+3—a)1+9—-2a<s—a-—1,
s+13—-3a<s—a-—1.

From (136), we thus obtain

16Va, 8% 500 + 189l 52 oy < OIS Ny + 87} 0577 A,
and (130) follows. O

We now check the three remaining inequalities in (H,,).

LEMMA 17. — Assume o > 7. If 6 > 0 is sufficiently small, f“||H$+1(QT)/6 is sufficiently
small, and 0y > 1 is sufficiently large, then for all 3 < s < & — 2, one has

(137) I£(Vis W) = FOll 520y < 2665771

Proof. — Recall that, by summing the relations (95), we have
L(an lI’n) - fa = (Sen_l - I)fa + (I - Sﬁn_l)En—l +en_1.

The proof then follows by applying (78), (126) and (127), provided that § > 0, and
(A ||H$+1(QT)/5 are taken sufficiently small. O

The following lemma follows exactly with the same arguments:

LeEmMA 18. — Leta > 7. If 6 > 0is sufficiently small, and 6y > 1 is sufficiently large, then
forall4 < s < a, one has

(138) IB((V) |y =05 Pn)ll g oy < 860547
Moreover, one has
(139) 10:%,, + (v 4+ )0z, Uy, + V3,00, P* — un||H3(QT) <8602

Lemmas 16, 17 and 18 show that (H,,_1) implies (H,,) provided that o > 7, & = o + 4,
(102) holds, 6 > 0 is small enough, ||f“||H$+1(QT)/6 is small enough, and 6y > 1 is large
enough. We fix o, @, § > 0, and 6y > 1 and we finally prove (Hp).

LEMMA 19. - If||f“||H$+1(QT)/5 is sufficiently small, then property (Hy) holds.

Proof. — Recall that Vi = ¥g = ¢y = 0. Thanks to the property of the approximate
solution (see Lemma 3), we see that U® + Vy, ®* + Wy, p® + 1)y satisfy the eikonal equations,
and the Rankine-Hugoniot jump conditions. Consequently, the contruction of Proposition 7
yields V1 /5 = ¥y /5 = 91 /2 = 0. Consider the problem

L., (U, ®*)5Vp = S, f° in Qr,
]B/e(Urig:O’ ¢a)((5%)|m2:076¢0) =0 on wr,
§Vo=0, &o=0 fort < 0.

Since ||(U*, @“)HHi(QT) < ¢ forall s € [3,&+ 3], we may apply (101) and obtain

(140) 18Vl s ) + 1800l g1 gy < C 1580 £ Lot a0
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Then we find 6\115—L from the equations (90), and (91), that read in this case:

+ +
Oz, 0% B Oz, u®
Oy, @0t 9, Po*

0,00E +v% 9, 00 + {azlqwi } OUE + 9, ®F §uy — dug = 0.

Standard energy estimates yield, as in the proof of Lemma 16:
(141) Vse3,al, [0%llusn < CloVollas -
We finally obtain from (140) and (141):

160, 3%0) 5 01y + 1600l 121 oy < € 15008 L1 c1py < CO5 ™% 1% g -

If ||fa||H$+1(QT)/5 is sufficiently small, then
1(8V0, 8%0) [l s (20) + 18%0ll o1y < 56577120, 3<s<a.

The other inequalities in (Hy) are readily satisfied by taking || f*|| HO Q1) small enough.
The proof is complete. ]

From Lemmas 16 - 19, we get that (H,,) holds for every n > 0, provided that the param-
eters are well chosen and that the source term f¢ is small enough.

Conclusion of the proof of Theorem 1

Given an integer o > 7, in agreement with the requirements of Lemma 14, we set & =
o+ 4. Let p = a —1 > 6. Let us consider initial data U := (pi, v, ud) such that
Ut = U+ U, where Uy € HFH/2(R2), gy € H*+8(R), and that satisfy the compati-
bility conditions up to order p+ 7. Thanks to Lemmas 2 and 3, we may find an approximate
solution (U®, ®%) such that U* = U + U® with U* € H*+3(Q), ®°F = +xy + &F with
o € H*9(Q), p* € H1T/2(w) and f* € H*T(Q). If ||U6t||Hﬂ+15/2(JRi) + llpoll e+e v
is sufficiently small, from (69), (74) we obtain (102), and the requirements of Lemmas 16, 17,
18, 19. Hence for small, compatible initial data, the property (H,,) holds true for all n. In
particular, we have:

Z ||(5Vn75\1/n)||Htj(QT) + ||5¢n||H¢+1(wT) < too,

n>0
so the sequences (V;,) and (¥,,), converge in H%(Q2r) towards some limits V and ¥, and the
sequence (1),,) converges in H 1}*1((4171) towards some limit ¢. Passing to the limit in (137),
(138) for s = p = a — 1, and in (139), we obtain (75). Therefore U = U* + V,® = &% + ¥
is a solution on Q} of (3), (4), (5), (6), (7), so the proof of Theorem 1 is complete.

REMARK 8. — The smallness conditions on § and || f*|| yo+1 (g, /0 are satisfied for suffi-

ciently small initial perturbations (U , o) of the piecewise constant vortex sheet (11), see (69)
and (74). Notice also that (Uoi, o) should be sufficiently small also for preserving the linearized
well-posedness, obtained under the supersonic condition (12), see Theorems 2 and 4.
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Appendix A

The existence of weakly stable shock waves

This first appendix is devoted to another application of the approach that we have devel-
oped in this paper. More precisely, we still consider the Euler equations (1), but here the
space dimension equals 2 or 3. We still make the assumption p’(p) > 0 for all p > 0. Let
us denote d the space dimension, and = = (y, z4) a generic point of the space R¢, y € R4~!
and z4 € R. We also decompose the velocity uin (1) asu = (v,u), v € R¥"!, and u € R.

We are interested in shock waves solutions to (1). These are smooth solutions on either
side of a hypersurface T' = {z4 = ©(t,y),t € [0,T],y € R¥~1}, and such that at each time
t € [0,T] and at each point (y, z4) of the (curve or) surface I'(¢), the following conditions
are satisfied:

(142a) pt(ut = vt Vyp = Oip) = p~ (uT — v - Vyp — ) = 4,
. _ _ -V
(142b) j (@t —u™)+ (p(p™) —p(p7)) < 1y(p> =0,
+ gt _ - . _
(1420) i>o0, U vT - Vyp — O U vT - Vyp — 0

<l .
c(pt) V1 +|Vyepl? c(p™)V1+[Vyel?

Observe that the conditions (142a) and (142b) are the Rankine-Hugoniot jump conditions
for (1). The condition j # 0 means that there is a mass transfer from one side of I'(¢) to the
other, and (142¢) are Lax’ shock inequalities for a 1-shock wave ). The existence of shock
waves is again a nonlinear free boundary hyperbolic problem: we wish to solve (1) on either
side of I'(¢), together with the transmission conditions (142a), (142b), and the constraints
(142¢).

Up to Galilean transformations, the planar shock waves, that is, the piecewise constant
solutions of (1), (142) have the form

UT = (p’r‘ao)ur)a lf.’l}d > Oa
(p;v,u) =

(143) .
U, := (pl,O,ul), lfCL‘d <0,

where

. . r) — Uy u
Pr Up = LU =27, j:\/prlwa 0< <
pr— 1 c(pr) c(pr)

The (linear) stability properties of the planar shock wave (143) are encoded in the follow-
ing result:

ProrosiTION 8 (Majda [24]). — The shock wave (143) is uniformly stable if, and only if

2
i (&» _ 1) <1
c(pr) Pl

In particular, when p is a convex function of p, this inequality always holds.

®) The study of the 3-shock waves, for which j < 0, can be carried out in exactly the same way, so we shall not deal
with it. However, the results of this appendix extend to the case of 3-shock waves.
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In [24, 23], Majda constructs shock waves that are close to a uniformly stable planar shock
(see also [31, 29] for a refined version of Majda’s result). In other words, Majda solves the
equations (1), (142) for initial data that are perturbations of the planar shock (143), and that
satisfy the appropriate compatibility conditions. The initial condition for ¢ is a perturbation
of 0 since (143) is a stationary shock wave.

When the shock wave (143) satisfies

u? Or
(144 r (— - 1) > 1,
) C(pr)z Pl

the planar shock wave (143) is only weakly stable. However, it is proved in [9] that the lin-
earized problem around a variable coefficients small perturbation of the planar shock (143)
satisfies an a priori estimate with a loss of one tangential derivative. (This weak stability re-
sult is the analogue of Theorem 2 for contact discontinuities.)

Here, we prove the local existence of weakly stable shock waves, which answers, at least
for the isentropic Euler equations, the question asked in the introduction of [29].

Under conditions (142), the free boundary is noncharacteristic. Therefore, we do not need
to introduce conditions similar to the eikonal equations (7), as we did for contact disconti-
nuities, in order to get a boundary matrix with constant rank in the whole domain. One can
straighten the front as in [24, 23, 29] with the change of variables:

(I)i(t’ Y, xd) = (ta Y, tk g+ X(ixd) So(tv y))a

where x € C5°(R), equal to 1 on [~1, 1], and « is a constant that satisfies & > 2|X'|| o ().
The cut-off function is introduced in order to work globally on {z4 > 0}, and we shall con-
sider solutions for which ||| e ([0, r]xr) < 1. The problem can thus be rewritten as the
following nonlinear hyperbolic system:

d—1
(145 QU* + > A;(U*)9,,U*
j=1
1 + + &« + + +
+ x| AdU) -~ 02 =) 0,,0% A;(U) ) 0,,UF =0,
Td j:1

in {zg > 0}, together with the boundary conditions (142) on {zy = 0}. The matrices
Ay, ..., A, correspond to the quasilinear form of the Euler equations (1) in space dimension
d,and U* = (p*,u™). We obtain the following result:

THEOREM 5. — Consider a planar shock wave (143) that satisfies the weak stability condi-
tion (144). Let T > 0, and let p € N be sufficiently large. Then there exists an integer fi > p,
such that if the initial data (U, o) have the form

U =U,, + Ug,

with Uy € HFY2(RL), oo € HAF3/2(RIY), if they are compatible up to order fi, have a
compact support, and are sufficiently small, then there exists a solution U* = U,.;+ U+, o
10 (145), (142), on the time interval [0, T). This solution satisfies U+ € H*(]0, T[xRI~IxR*),
o € H*1(]0, T[xR41) and (Ui,ga)hzo = (UF, o).
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Sketch of the proof. The proof follows the same steps of that of Theorem | for contact
discontinuities.

The first step is the weak stability result proved in [9], that is an L? a priori estimate with a
loss of one tangential derivative for the solutions of the linearized problem around a variable
coeflicients small perturbation of the planar shock (143), which satisfies (142). (This result
is the analogue of Theorem 2.) Under the assumption (144), the symbol associated with the
linearized front is elliptic as for uniformly stable shock waves and contact discontinuities, so
one can control the H, ; norm of the linearized front. Moreover, the boundary is noncharac-
teristic, so one can also control the whole trace of the solution to the linearized problem on
the boundary. Therefore we have an a priori estimate similar to (27) in Theorem 2, with in
the left-hand side the term ||sz:0 |2 (w2) instead of ||P(<P)V|12:o |2 (r2), (see [9] for details).

The next step is the solvability of the linearized problem. If we consider the dual problem
defined in [29, page 60], then the (backward) weak Lopatinskii condition is satisfied, the ze-
roes of the Lopatinskii determinant are simple, and they are located in the hyperbolic region
of the cotangent of the boundary. This enables us to obtain an energy estimate with a loss of
one tangential derivative for the dual problem, which yields a well-posedness result for the
linearized equations (this is the analogue of Theorem 3).

At this stage, we can follow the analysis of section 3 and prove a tame estimate in the
Sobolev spaces HJ*(27). The analysis is simpler than what we have done in section 3 be-
cause the boundary is noncharacteristic, so all the normal derivatives can be estimated di-
rectly through equation (145) by the tangential derivatives, without the use of the vorticity
equation (47) as in section 3. We obtain a tame estimate similar to (101), the only differ-
ence being the complete control at the boundary, i.e. the term ||V\z2=o || 177 () instead of

||]P>(50)‘/|12=0 ”H,T(UJT)

To solve the nonlinear problem, it is convenient to proceed as in [29], and to make the
boundary conditions linear. This is possible because in (142), the symbol associated with
the front ¢ is elliptic. Changing unknowns, we can therefore transform (142a) and (142b)
into boundary conditions of the form

I
0 Vt,ygo + MledZO = 0,

where M is a constant matrix of maximal rank. The analysis of the compatibility conditions
proceeds as in [29, section 4.2].

The last step is the iteration scheme. Here we use the same Nash-Moser scheme as in the
proof of Theorem 1, with the same chain of spaces, and the same family of smoothing op-
erators. The difference is that we need to force only the Rankine-Hugoniot conditions (in
their new linear form) during the iteration scheme. This is particularly simple since M is of
maximal rank, so, up to permuting some columns of M, we can write

M = (Ml M2)7
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where M, is a square invertible matrix. Decomposing the vector U = (V, W) accordingly,
we can rewrite the boundary conditions as

—1 Id —1
_M2 0 Vtvygo - M2 M]- Wzdzo = erd:("

Following the analysis of section 7, we can thus project at each iteration step on the set of
functions that satisfy the Rankine-Hugoniot conditions and prove that our modified Nash-
Moser iteration converges towards a solution to the nonlinear equations (145), (142).

Appendix B

The existence of subsonic phase transitions in a Van der Waals fluid

In this second appendix, we are interested in a model of isothermal liquid/vapor phase
transitions in a van der Waals fluid. We consider the Euler equations (1) in two, or three
space dimensions, and we assume that the fluid obeys an isothermal van der Waals pressure
law:

(146) p(p) =7(v) == 2 v=1p

where R, a and b are numerical constants, and 7 is the fixed temperature of the fluid. When
T is below the critical temperature T, := 8a/(27bR), the pressure law p is nonmonotone: it
is increasing on |0, p1[U]p2, +00], and it is decreasing on the interval ]pq, p2[. The choice of
such a pressure law models the coexistence of liquid (p > p2) and vapor phases (p < p1), and
we are interested in the existence of propagating phase boundaries that connect a liquid, and
a vapor state. Recall that the Maxwell points (v,z, v,,,) are uniquely defined by the relations

U < Uy T(U) = mw(vy) =T, / (T —m(v)) dv =0,
v
and we denote p,, pr = 1/, m, s0 that p,, < p1 < p2 < par. We also denote e(p) the free
energy per unit volume, that is defined by pe’(p) — e(p) = p(p).

From now on, we are interested in piecewise smooth solutions of the Euler equations (1),
with the pressure law (146), and such that the states on either side of the boundary belong
to distinct phases. When the densities on either side of the boundary are close enough to the
Maxwell points, it is shown in [4] that Lax’ shock inequalities are not satisfied. More pre-
cisely, in the terminology of Freistiihler, see [15], such propagating phase boundaries are un-
dercompressive shock waves of type 0. The Rankine-Hugoniot conditions are not sufficient
to determine a phase boundary, because there are not enough characteristics impinging the
discontinuity. An additional scalar jump condition is required to determine the “admissible”
propagating phase boundaries. We refer to [4, 5] and to the references therein for possible
admissibility criteria, and we focus here on the so-called capillary criterion that was consid-
ered in [4]. We thus want to construct a solution U to the Euler equations (1), that is smooth
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on either side of a hypersurface I' = {z4 = ¢(t,y)}, that satisfies the Rankine-Hugoniot
jump conditions at each point of I":

(147a) pt(ut —oT - Vyp =) = p~ (uT — v - Vyp — i) = j,
v
(147b) j(ut —u”) + (p(p*) = p(p7)) ( 1W) =0,

ut — vt Vo — 0

<1,
c(p) /1 +|Vypl?

together with the generalized equal area rule:
+

(148) /i r)dy = T ETOT) ey

(147¢) ji>0, 0<

2
Together with (147), the additional jump condition (148) is equivalent to

1
(149) b (u—v-Vyp—0p)* + 1+ |Vyp>)e| =0.

In (149), we have used the classical notation [q] := ¢q* — ¢~ to denote the jump of a quantity
q across the discontinuity. This is again a nonlinear free boundary hyperbolic problem.

Straightening the unknown interface as in Appendix A, we thus want to construct a
smooth solution to the system

d—1

(150) QU* + > A;(U*)0,,U*
j=1 1 d-1
= (Ad(Ui) — 9, 2% - ) 0, 0* Aj(Ui)> 8,,U* =0,
Td j:1

in {4 > 0}, together with the boundary conditions (147), (149) on {z4 = 0}. Once again,
the matrices Ay, ..., Ay correspond to the quasilinear form of the Euler equations (1) in
space dimension d, and U* = (p*, ut).

For the sake of completeness, we recall the stability result that was obtained in [4]. Con-
sider a planar phase transition

U := (pr,0,u.), if >0,
(151) (p,v,u>={ (pr, 0,ur), - if g

Ul = (pl707ul)a 1f$d < Oa

that satisfies p, > par, pi < pm, and the jump conditions

- . r) — Uy
prtr = prug = j, J:\/prpzp(p)p(pl), 0< b <,
Pr = pu c(pra)
vy
/ W(U)dvzw(vﬁm

r

We have the following:

THEOREM 6 (Benzoni-Gavage [4]). — There exist planar phase transitions (151), with p,;
close enough to ppr,m, and these planar phase transitions are weakly stable. In any case, the
uniform Lopatinskii condition is not satisfied.
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The weak stability phenomenon in Theorem 6 is somehow less critical than the weak sta-
bility of shock waves in isentropic gas dynamics, since it is due to surface waves (that decay ex-
ponentially fast in the normal direction). These surface waves are similar to the well-known
Rayleigh waves in elastodynamics.

The symbol associated with the unknown front in (147), (149) is elliptic, and as was
done in the preceding section, it is possible to reduce the nonlinear boundary conditions to
constant linear boundary conditions. Moreover, this is again a noncharacteristic bound-
ary problem, which allows for a complete control of the solution at the boundary, as in
Appendix A.

The basic L? estimate for the linearized equations can be obtained by following exactly the
method of [9], and one can also prove the well-posedness of the linearized equations by show-
ing that a dual problem satisfies the backward weak Lopatinskii condition. Consequently, all
the analysis is similar to the analysis of weakly stable shock waves in isentropic gas dynam-
ics, and in short, we can positively answer the question asked in [4] and show the existence
of isothermal phase transitions:

THEOREM 7. — Consider a planar phase transition (151), as given in Theorem 6. Let T > 0,
and let p € N be sufficiently large. Then there exists an integer i > p, such that if the initial
data (U, po) have the form

Uy = Ui+ Uy,
with U € HFFY2(RL), oo € HAT3/2(RIY), if they are compatible up to order i,
have a compact support, and are sufficiently small, then there exists a solution U* =
Uri + U*, &%, ¢ to (150), (147), (149) on the time interval [0,T). This solution satisfies
U* € Hr(0, T[xRI1 x RY), o € H#1(0, T[xR*1) and (U%,9),,_, = (Ui, po).

Appendix C
Nonlinear estimates

In this short appendix, we recall some classical nonlinear tame estimates. The reader is
referred to [2, 25, 29] for the details.

C.1. Nonlinear estimates in weighted spaces
We recall the notations
Q=R?*x]0,+00], w=00=R?
Qr =] — 00, T[ xRx ]0,4+00[, wr =]— o0, T[xR.
We also recall that for all integer m and all v > 1, the space HJ'(Q27) = exp(yt) H™ () is
equipped with the norm
[ull @) = lle™ ullgmi@ry = D, Y™ e 0%l 12(0r),
la|<m
where the = sign denotes equivalent norms, and the constant in the equivalence is indepen-
dent of v > 1 and T' > 0 (see [29, page 80]). The definition of the space H " (wr) is similar.

For all real number p > 1, the space L (€27) denotes the set of measurable functions such
that e=27¢/Py € LP(Qr). The norm is defined in an obvious way.
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With these notations, the Gagliardo-Nirenberg estimates in H* (27) read as follows:

THEOREM 8 (Gagliardo-Nirenberg). — Let m > 1 be an integer, let v > 1, and let T € R.
There exists a constant C (that is independent of v and T') such that for all uw € HY*(Qr) N
L (Q7), for all multi-integer oo € N® with |a| < m, one has

a 1-1/p 1/p 1 ||
I6°ulzr @y < Ol Wiy 5 = -

There is a similar result with wr instead of Q. (The constant is still independent of v and T. )

This result can be used to prove the following tame estimates for products of functions in
H,T (QT)Z

THEOREM 9. — Let m > 1 be an integer, let v > 1, and let T € R. For all functions
u, v € HJ'(Qr) N L>(Qr), the product uv belongs to HY'(Sdr) and satisfies the estimate

(152) [uoll gm @7y < C(Hulle(nT) vl zm @) + lullzm @r) ||U||Loc(QT))~

Moreover, for all multi-integers «, 3, such that |a| + || < m, one has

(153)  [10°ud%vllLzap) < C(lIUIILw(ﬂT) ol ez 27) + llull o ) ||v||Lw<QT>)~

The constant C only depends on m, and is independent of v and T. The same result holds with
wr instead of Q.

There is also a tame estimate for composed functions:

THEOREM 10. — Let m > 1 be an integer, let v > 1, and let T € R. Let F denote a C*®°
Sfunction, that is defined on R? (or on a neighborhood of the origin in R?), and that satisfies
F(0) = 0. Then for all w € HT'(Qr) N L*>(Qr), the composed function F(u) belongs to
HT'(Qr) and satisfies the estimate

|F@) sy o) < € (lull@n) ) el g @n),

where C'is an increasing function that does not depend on v and T.
In the paper we also use the following inequalities in H7":

THEOREM 11. — The following inequalities hold, with a constant C' that is independent of
vz 1

Ve VL= < ClIVIE2 (1), le7" Viiwrec@r) < C VA IV I3 (0)s

_ C _
le™ " | Lo (wr) < > [Plaz e, o™ bllwreewr) < CllYlaz r)-

(154)
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C.2. Nonlinear functions

Following [29, page 81], we introduce the following definition:

DEFINITION 2. — Let k € N. A nonlinear function of order < k is a finite sum of the form:

k
Flu) = Fo(u)—|—z Z ngal,m’w(u){vo‘lu,...,Vo“u},

=1 a1+--+a,<k

where Fy € C* and Fy(0) = 0, and where the £-multilinear mappings Fy o, ... a,(uw) are C*®
functions of u.

We have the following generalization of Theorem 10:

THEOREM 12. — Letk € N, s € Rwithk < s, and let F be a nonlinear function of order
< k. Then for allu € H*(R2) N L>®(R%), the composed function F(u) belongs to H*~*(R?)
and satisfies the estimate

IF @) -2y < C (Nl ez ) Nullare ez

where C'is an increasing function.
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