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Abstract

In this paper we will address the abstract problem for the Navier-Stokes differential equation

{f{;-‘:—Au—(u-V)u t>0 )

V-u=0 and u(0)=a,

where u belongs to the Hilbert space of divergence free functions vanishing up to first order on
the boundary 99 of a bounded domain € in R3. The boundary will be assumed to be of class
&3,

1 Projection onto divergence-free subspace

Let L2(2) be set of vector-valued square integrable functions on €,
u(:v, t) = (ul (l’, t)v UQ(xa t)v Ug(fE, t))a

equipped with (,) L? inner-product, makes Hilbert space. Let ¢ € %,(Q) be vector-valued contin-
uously differentiable functions with div ¢ = 0 vanishing at up to first order on 992. Take H, to be
the L%-closure of €,(Q). If u € €1(Q) with divu = 0 and % = 0, the vector v being normal to
09, then u € ‘H,. Moreover, denote

My ={ue L*Q):u=Vh, he € (Q)},

and take H, as the L?-closure of M,. We claim H, = H & H,. To show the first inclusion
H, C H S Hy, we easily see that if u = VA for some scalar-valued smooth function h, we have
Vh = 0 by uniqueness of Neumann problem

Ah=0 inQ
g—ﬁ:O on 0f2.

On the other hand, for w € H © H, with w L H,. We have

(w,Vh) =0 and (w,curlp) =0 VYh,p € €, (Q) (2)



so partial integration respectively implies that divw = 0 and curlw = 0 weakly. By the first
implication we therefore see that w € €°°(2) by Weyl’s Lemma since

(Aw, ) = —(Vw,Ve) =0 Vo € 65°(9Q).

Moreover, since curlw = 0, w is a conservative vector-field so w = Vh for some smooth function h
and thence w € M, thus proving the orthogonal decomposition.

Let P be the orthogonal projection from H — H, and consider the related problem

duy Au=Fu, t>0,
u(0) = a,

where we took A =PA and Fu =P(u - V)u. In addition, assume that a € H,.

Define bilinear form a(u,v) : [H,(2)]? — R given by
a(u,v) = (Vu, V), (u,v € Hys(2)). (4)

The defined form is symmetric, coercive and bounded in [H,(£2)]?; for simplicity we denote V =
H,(Q). Using a(-,-), we define an operator A on V: for u € V, if there is an element f € L*(Q)
such that a(u,v) = (f,v) for every v € V, then v € D(A) and Au = f. The bilinear form in
(4) is continuous in the V-topology so it it is continuous in the topology induced by L?(Q) since
lullrz < Mlu|ly for a universal M depends solely on the domain €; in effect, this is due to
Friedrich’s Sobolev type inquality. Consequently, we can extend a(-,-) to be defined on [L?(Q)]?
and in turn may extend A similarly in a manner which runs as follows.

Let Aly denote the restriction of a member A belonging to (L?)*, the dual of L2(2) to V. Then
for any v € V,

[(Alv) ()] = [A(v)] < M{[A[l][v]lv, (5)
thus making Aly € V*. Here, V C L?(Q), densely, so the correspondence A — Ay is an injection
and thus we may identify A with Aly hence concluding the continuous embedding L?(2)* C V*
since

A [lv- < [|A]l,
i.e., (L?)* has the stronger topology. We have the continuous sequence of topological inclusions
VCL*(Q) cVv™

Moreover, if for v € V with (u,v) = 0 for every v € V* making v = 0 and that V is densely
embedded in V*. Since V is already a dense subspace of L?, we infer that the L?(f2) is densely
embedded in V*. Consequently, f € L?(Q2) induces a linear functional expressed by f(v) = (f,v).
On the other hand when u € V fixed, a(u,-) € V* and thus we have the following expression for
fev:

a(u,v) = f(v). (6)
As a result, we extend A by defining A via
a(u,v) = (Au,v) (u,v € Hy), (7)
and
D(A) = {u € H, : Au € L*(Q)}. (8)
In other words, operator A is the Friedrich extension of A and from the definition it follows that
(A2u, Av) = (Vu, Vo) Yu,v € Ho, and D(A?) = H,. 9)



2 Abstract Cauchy problem

2.1 Preliminaries: Hille-Yosida

In most generality, let X be a Banach space and let A be a densely defined linear operator on X
from D(A) C X into X. Given z € X, the homogenous abstract Cauchy problem for A with initial
data x consists of finding a solution u to the operator equation

{f};;+Au0, t € [0,00), (10)

u(0) = z.

Here, the sought solution is understood to be a continuous X-valued function wu(t) for ¢ > 0,
u(t) € D(A) with a continuous derivative for ¢ > 0. Evidently, under the continuity requirement
on t > 0, the problem (10) cannot not admit a solution in the sense expressed above whenever

x ¢ D(A).

The solvability of the Cauchy problem (10) will first be addressed in the Hilbert setting where
X = H is a Hilbert space equipped with inner-product (-,-), A unbounded linear operator sending
D(A) — H. It is not yet clear that A is densely defined in #H. It is sufficient to assume that A
enjoyed the properties that (Av,v) > 0 for every v € D(A) and that Ran(l + A) = H. We will refer
to these, respectively, by monotonicity and maximality; as a consequence such operators as said to
be maximal monotone. As a result, given any f € H with f L D(A) we conclude that f = 0; this
means that the domain D(A) is dense in the topology of H induced by the inner-product. Indeed,
the monotonicity of A implies that

0= (f,v) = [v]* + (Av,v) > [Jo]|?,

for any v belonging to the range Ran(I + A) whose existence is ensured by the maximality of A. Tt is
noteworthy to remind the reader that for a linear operator A, the resolvent set p(A) of A is the set
of all complex numbers A for which the operator I+ A is invertible. The family Ja(\) = (1+AA)~?
or simply Jy, for A € p(A), of bounded linear operators is called the resolvent of A. Returning to
our earlier discussion, we have in addition to the density of D(A) in X the following;:

Theorem 2.1. Let H be a Hilbert space. If A is a linear operator sending D(A) — H is maximal
monotone, then A is a closed operator and for every X\ > 0, the resolvent Jy = (I + AA)™! is a
contractive bijection from D(A) onto H.

Proof. Let (u,) C H be a sequence such that w, — u with Au, — f. We claim that the limit u
belongs to D(A) and satisfies Au = f. First of all, observe that for f € H, the equation u+ Au = f
admits a solution v € H by the assumed maximality whereas uniqueness of w is a consequence of
monotonicity; if u; — ug + A(u; — ug) = 0 then

0=lur —u2|® + (A(ur — ug),ur — uz) > [Jur — ugl*.

From
Jull® + (Au,u) = (f,u) > [|ul]?,

we conclude that ||ul| < ||f| making the map f — v, which we write as (I + A)~!, continuous and
invertible. Now for every n > 1 we may write u, = (I + A)~!(u, + Au,) so by continuity

lun + (I +A) 7 (u+ Il < N+ A7 = ull + | Aun + £]),



concluding that u+ Au = u+ f; we have shown u € D(A) and Au = f proving that the operator A
is closed. We now address desired results on the resolvent, in particular, we will show that for any
A > 0, the map (I + AA) is a bijection D(A) — H and ||(I + AA)~1|| < 1. Suppose that A\ € p(A)
and let A > )‘70 We will show that for any given f € H the equation Au+ MAu = f admits a unique
solution in D(A). Rewriting

utAMu=f <= AMu+ MAu) o = [ + lu — Au

A
— u—|—)\0Au=/\)?f—|—<1—)?)u,

so by defining

Tu=(I+XA)™! Dof+ (1 - i?)u]

we see that for any u,v € H,

A
1- 29

Tu—To| < llu-—
1w = Tol| < flu— ol |1 = 5

In particular, the operator T is a contraction whenever \ satisfies |1 — %| < 1. Recalling that

maximality of A ensures Ran(l + A) = H, then 1 € p(A) and therefore we inductively have

conclude that A € p(A) for A > 5 for any n > 0. O
Recalling that A need not be bounded making desirable analysis difficult, however, using the

resolvent one may circumvent this obstacle by defining for A a regularized operator

1

A,\E)\

(I = Ja(N), (11)

which is bounded for every A > 0 and inherits many of the crucial information of A. Among the
most noteworthy is the fact that Ay : H — Ran(A) with the property that

[[Axv — Av|| =0 as A —0 Yve D(A), (12)
Equally as important is that resolvent Jy : H — D(A) acts like an approximation to the identity:
|Jav —v|| =0 asA—0 YoveH. (13)
An intimate relationship between the resolvent and A, is revealed by the identities
Ayv=A(Jyw) Yo €M andthat A(Jyv) = Jr(Av) VYov € D(A). (14)

Note that the family (Ax)x>o of bounded operators approximating A inherits the monotonicity from
A and [|Ayv|| < |JAv|| for all v € D(A). However, the ||Ax| need not be uniformly bounded for in
general we will show below that ||Ax|| < §. The operator Ay is said to be a Yosida approzimation
or regularization of A. We proceed by proving (14), (13) and (12) respectively.

Proof. We begin by expressing for v € H
I+ AA(J\v) = (T + MNA)Jhw =0

1
= A(Jyv) = —(v—Jyv) = XA,\U.

1
X



Again, if v € D(A), then
Av = Ayv + MA(A\v) = (1 + AA) Ay,

proving that Ayv = J(Av) thus completing proof for (14) . Now let v € D(A) and we readily see
that
[lv = Jyvl] < AJAxv]] < AJAv|| = 0 as A — 0.

We extend this argument to H by using the density of D(A). Namely, for v € H, pick © € D(A) for
which [[v —v|| < §. Then

173w = o]l < [ Txw = Jxdll + 19 — o] + [} - o]
< | xd — ] + <.

Now using the identity in (14) we see that for v € D(A)
|[Axv — Av|| = ||Jr(Av) — Av|| = 0 as A — 0,

by virtue of (13). Finally by adding and subtracting Jyv from the second argument of (Ayv,v) we
use monotonicity of A to see that for any v € H,

(Axv,v) = A Axv|? + (A(J\v), Jav) > X Axv|)?, (A > 0).
Finally, an application of Cauchy-Schwarz on the forgoing relation yields for A > 0

[Asv]* < Sl Asvllllv]] - Vo € A

> =

2.2 Homogenous initial value problem

We now have the necessary tools for the treatment of the following problem. For z € D(A) we
define the graph norm
j2lg = ll=])* + [|Az]%,

which induces a Banach topology on D(A) since A is closed under the aforementioned assumptions.
In other words, A has closed graph.

Theorem 2.2. Let A be a mazimal monotone operator. Then, given any x € D(A), there exists a
unique function

u € €1([0,00) : H)NE([0,00) : D(A))

satisfying
d4 4 Au=0 on [0,00) (15)
u(0) = z.
Moreover,
fu@)| < [lz]l  and [[Au(®)]| <[[Az]| V= 0. (16)



Proof. Uniqueness follows from monotonicity. Indeed,

1d
S lu®) —a®))* = —(A(u — @), u—a) <0 V¢ >0
2dt
and [|u(0) — @(0)|| = 0. We turn our attention to the matter of existence. The strategy is to make

use of the boundedness of the (Ax)x>o to obtain a family of solutions (uy)xso belonging to the
class €*([0,00),H). This is ensured by the boundedness of Yosida approximations Ay. Following
to that we will complete the proof by showing that a limit of uy for A — 0 exists and satisfies (15)
and (16).

Define a family of related equations

d%p+AAuA(t) =0 fort>0 with wux(0) =z € D(A). (17)
We will derive an analogous statement to (16) for the related family of equations (17) by showing
that the functions ¢ — |ux(t)| and ¢ — |Ayux(t)| are nonincreasing for ¢ > 0. Note that for any
w € €([0,00),H), the function |w|?> € €1([0,00),R) with derivative &|w|?> = 2(4%2, w) owing
to the symmetry of the inner-product. Applying this to the solutions (uy)r>0, together with the
monotonicity of Ay, we have

1d duy

5&“1@\”2 < (dt’u)‘> + (Axux,uxn) =0, (A >0).

Note that % also satisfies (17) so inductively we conclude that 9% € %1([0,00) : H) and
consequently
[ux(@)I] < l=f| and [[(dux/d)@)|| < [|Az| Vi =0, VA>0.

We will now prove that for every ¢ > 0, the solutions u(t) converges to some limit, denoted by
u(t). Given any A, ;1 > 0 we have from (17)

d —uy,)(t
% + Ayus(t) — Ayuy(t) =0, (¢ > 0).
We claim that 1d

5&”“* —upl” <200+ )| Au|?, (A, > 0). (18)
Indeed,

(Axux — Apuy, uy —uy)
= (Axun — Apuy, uy — Jhux + Hhuy — Juu, + Ju, —uy)
= (Axun — Apuy, Myuy — pAyuy,) + (A(Du — Juuy), Jaw — Juuy,)
> (Axuy — Apuy, AMyuy — pAyuy,).

(19)

Owing to (18) we integrate to obtain

[ux(t) — wu (O] < 28/ (A + p)t||Azl|, (¢ = 0). (20)

On every finite interval [0,7], the family of solutions (ux)x>o converge uniformly to a function
u € €([0,00),H). Assuming, in addition, that x € D(A?); it will be shown that D(A?) is dense in



the topology of D(A) induced by the graph norm. We claim that (duy /d¢)(t) will converge uniformly
on [0,7] as A — 0 to some continuous limit in H on [0, 7] making u continuously differentiable in H
on [0,T]. This will be done in the same spirit done for the convergence of (uy)x>o. Set, for ¢t > 0,
ua(t) = (duy/dt)(t); the function vy satisfies (?7) and

1
gllox = vall® < ([Axoall + 1 Apoa DA Aol + gl A = po,l),
by the same procedure made in (19). Following the same logical path we arrive at
[Axa(®)]] < [[AxAxz]l and  [[Auv,@)] < |ApApz].

Recall that under the added assumption we have Az € D(A) from which we obtain the chain of
relations

AryAzz = ZADAx = JyJJyAAz = J; A%z,
which makes
|AsAxal| < [|A2%2] and |4, Auz] < [ A%

With these estimates on ||A, A, x| and ||A, A, z|| for v = X and p, we are led to the familiar estimate

loa(®) = v ()] < 2/ (A + pit]| A%]|, (¢ >0), (21)

proving the claim that (duy/dt) s converges uniformly [0,7]. Moreover, this limit is in fact equal
to du/dt in H since u € €1([0,0),H). We now proceed by proving that under the assumption
that x € D(A?), the limit u(t) of the family of solutions (uy)x>o satisfies the operator differential
equation in (15). By re-writing (17) as

duy(t)
dt

and observing that Jyuyx(t) — u(t) as A — 0, we conclude from the fact that A has closed graph
that u(t) € D(A) for all ¢ > 0 and satisfies the ordinary differential equations (15) in H. Recall
that u € €([0,00),H) so the function ¢ + Au(t) is continuous from [0,00) — H making u €
%([0,00); D(A)).

+ A(J)\U)\(t)) =0,

We conclude the proof by turning our attention to the initial condition. This will be proven with
the aid of the following result:

Let x € D(A). Then for every e > 0 there exists an element & € D(A?) such that
|x — Z|g < e. In other words, D(A) is | - |g-dense in D(A).

We now have all the necessary ingredients to relate family of problems (17) to original problem
(15). Construct using the Lemma above a sequence (x,,),>1 € D(A4?%) with z,, — x with respect to
the graph topology of A to obtain a sequence of solutions to

duy
% + Au, =0o0n [0,00) and 6, (0) = x,.
We have for all t > 0, owing to the estimates (16),
dun(t)  dum(t)
dt dt

<|lzn — x| + | Az, — Az || = 0 as n,m — oo.

un(t) = um()la = [lun(t) — um@)] + ‘




The sequences (uy)n>1 and (du,/dt),>1 uniformly converges, respectively, to u(t) and (du,,/dt)(¢)
on [0,T] for every T > 0,i.e., convergence is uniform on [0,00) making u € €*([0,00),H). The
fact A is a closed operator makes u(t) € D(A) and that u(t) satisfying original problem (15) with
u € €([0,00), D(A)) as well. O

Remark. The requirement z € D(A) cannot be relaxed to x € H without risking that the
obtained solution u(t) would not exhibit sufficient regularity to be a solution in the classical sense.
One can circumvent this obstacle by requiring A to be self-adjoint as well. While self-adjoint
operators are symmetric in general, the converse fails to hold whenever operators are unbounded.

3 Infinitesimals generator for C); semigroups

In view of Theorem 2.2, for each ¢t > 0, consider the map sending any initial data = € D(A) —
u(t) € D(A), where u(t) is the solution to (15). This map, denoted by T4(¢), is bounded in D(A)
because |u(t)|¢ < |z|q, and since D(A) is dense in the topology of H induced by the inner-product,
Ta(t) € L(H) with ||T4(t)|| < 1. Moreover by uniqueness,

Ta(t+s) =Ta(t)oTa(s) Vs, t>0,

with T4 (0) = I and
lim ||Ta(t)z — || = 0.
0

The family of bounded operators {T4(¢)}:>0, depending on a nonnegative parameter ¢, satisfying
the aforementioned properties are said to be a family of continuous semigroup of contractions. It is
remarkable to see how unbounded operators induces on a family of bounded contractive operators;
A needs only to be maximal monotonicity so as to ensure that A has a closed graph. In this section
we develop the theory of semigroups for linear operators.

Let X be a Banach space and let {T'(t)}>0, or simply T'(t), be a family of operators. A linear
operator A on X defined by

D(A) = {:C € X : lim M eXists}, (22)
t—0 t
and T
Az = 1im TWTZT i), (23)
t—0 t

is called the infinitesimal generator of the semigroup T4(t) with D(A) being the domain of linear
operator A. For notational simplicity, we will drop the subscript A from T'4(t) wherever there lies
no confusion. We say a semigroup 7'(¢) of bounded linear operators is strongly continuous if

IimT(t)x =2 VrelX. (24)
t—0
Strongly continuous semigroups are said to be a semigroup of class Cy, or simply Cy semigroup;
this type of semigroup will be central in our exposition, and for this, we will derive some of the
important properties Cy semigroups enjoy. Let T'(¢) be a Cy semigroup and let A be its infinitesimal
generator. The following properties hold.



Lemma 3.1. There exists « > 0 and M > 1 such that ||T(t)|| < Me* fort > 0.

Proof. Suppose that ||T(t)|| is unbounded on 0 < ¢t < T. Then for some t, > 0 with ¢, — 0
we have ||T'(t)|| > n. But for every z € X, strong continuity of T'(t) implies that T'(t)z — x as
t — 0 in X so by Uniform Boundeness property, ||T'(¢)|] < oo uniformly in ¢ which is contrary to
unboundedness assumption made above. Let now M > 0 be a uniform bound for 7'(¢) and without
loss of generality, let |T°(0)|| = 1, then M > 1. Let a = 7 log M. Given any t > 0, write t = nT +§
for some 6 € [0,T) and n € N. Then by the semigroup property we are led to the estimate

IT@)] = IT@T@)" | < M < MMYT = Mee.
O

Remark. If a = 0, the semigroup T'(¢) is uniformly bounded and if moreover M = 1 then we
say that semigroup T'(¢) is a Cy semigroup of contractions. This will be addressed in more detail
the subsequent section.

Lemma 3.2. For every x € X, t — T(t)x belongs to €([0,0), X).

Proof. Claim readily follows from strong continuity and Lemma 3.1; for any h > 0
IT(t+ h)z = T(t)z| < [TO)IT(h)x — || < M| T(h)z — x|
Now send h — 0. O

Lemma 3.3. Forxz e X,
t+h

lim 1 T(s)xds =T(t)x. (25)

h—0 h t

Proof. Let x € X and h > 0. By strong continuity of 7'(¢t) in ¢t > 0, pick § > 0 for which
IT(s)x —T(t)z| < e whenever |s —t| < ¢ so that whenever h satisfies 0 < h < § we have

1 t+h 1 t+h €
7/ T(s)x — T(t)xds|| < 7/ IT(s)x —T(t)x| ds < —h.
h /. h J, h
O
Lemma 3.4. Forz € X,
t t
/ T(s)xds € D(A) and A(/ T(s)x ds> =T(t)x —x. (26)
0 0
Proof. Let x € X. For h > 0, we have by semigroup property
T(h) — I t 1 t+h 1 h
(;/0 T(s)xds = E/t T(s)xds — E/o T(s)x ds.
Now apply Lemma 3.3 to the equality above. O



Lemma 3.5. For x € D(A), T(t)x € D(A) and

d
Tz = AT(t)x = T(t)Ax. (27)

In other words, T'(t)x is differentiable and A commutes with T(t).
Proof. For x € X

DFT(t) = lim T+ h)z i QL (T(hzll)x = T(t)Az.

Moreover, applying the same argument to T'(h) —T'(t — h) yields the limit AT'(¢)z and thus T'(¢)x €
D(A).

_[T(t) - T(t—h)
e S T(t)Ax]
= lim Tt~ ) [T(h)}f_:” - A:c} + lim (T(t = h) Az - T(t) Aw).

The first term goes to zero since ||T(t — h)|| is bounded uniformly on 0 < h < ¢t meanwhile the
second term vanishes by strong continuity of T'(¢). O

Lemma 3.6. For x € D(A),
T(#)e — T(s)x = / T(r)Az dr = / AT()z dr. (28)

Proof. In view of (27) in Lemma 3.5, we integrate from s to ¢. O

In the context of the previous section, it was revealed that the density of the domain D(A) in
the X, where X was taken to be a Hilbert space, is essential in ensuring that a solution u(t) to the
homogenous initial value problem admits sufficient regularity. Moreover, it was also revealed that
part of the sufficient condition for solvability is the closedness of A. A sufficient condition for an
unbounded operator in a Hilbert space to admit both properties is for the operator to be maximal
monotone, so for us to extend the theory to a general Banach setting, it would not be natural to
believe that a dense domain and closedness of the operator would also play an important role in
solvability. We have the following result which is in effect a corollary of the properties above.

Theorem 3.7. If A is an infinitesimal generator of a Cy semigroup T(t) then D(A), the domain
of A, is dense in X and A is a closed linear operator.

Proof. Let x € X and set x; = %fot T(s)xds. In view of Lemma 3.4 we have x; € D(A) for any
t > 0 and by Lemma 3.3, x; converges in X to z as ¢ tends to 0 from above; the closure of D(A)
therefore includes X. The operator A is linear due to its definition in (23). To prove closedness let
zn € D(A) with z,, - 2 and Ax,, — y as n — co. From (28) in Lemma 3.6 we have

t
T(t)x, — x, = / T(s)Ax, ds.
0

The integrand T'(s) Az, converges uniformly on bounded intervals to T'(s)y, so upon diving by ¢
on both sides of the above equality, sending ¢ — 01 we see from Lemma 3.3 that z € D(A) and
Ax = y. O

10



We address the uniqueness of semigroups.

Theorem 3.8. Let T(t) and S(t) be Cy semigroups of bounded linear operators with infinitesimal
generators A and B respectively. If A = B then T(t) = S(¢).

Proof. For x € D(A) = D(B), the map s — T(t — s)S(t) is differentiable by property and
%T(t —8)S{t)=T(t—s)(B—A)S(s)s=0

so in particular for s = 0 and s = ¢ we conclude T'(t)x = S(t)x so T(t) = S(t) for all v € X by
density property. O

3.1 The Hille-Yosida Theorem

In this section we will prove a key result by Hille-Yosida on the characterization of infinitesimal
generators of Cj semigroups of contractions. This result will be in the spirit of Theorem 2.1
generalized to the Banach setting.

Theorem 3.9 (Hille-Yosida). A linear (unbounded) operator A in a Banach space X is the in-
finitesimal generator of a Cy semigroup of contractions T'(t), t > 0 if and only if

(i) A is closed and D(A) = X.

(ii) The resolvent set p(A) of A contains Rt and for every A >0

[Ra(MI <

> =

Remark. We will address the parallelism between this theorem and it’s analog discussed
previously in the Hilbert setting. Let L(\) = I+ AA and let S(u) = ul — A. By a scaling argument
we can see that

AS(—) = AT - 4) = L().

Meaning, if A € p(A), then 1 = —5 € p(A). In other words, if A € p(A) with A > 0, then S(u) is
invertible for ;1 < 0 and the operator A considered in Theorem 3.9 A is dissipative. An operator
A in a Hilbert space is dissipative whenever —A is monotone or accretive. While noticing that
Ja(X) = [L(N)] 7L, we have

Ta) = =380 = pRa(), A= € p(A).

>|=

Simply put, A in the context of Theorem 3.9, with X being a Hilbert space, plays the role of —A
in Theorem 2.1.

Proof. We will prove that conditions (i) and (i) are necessary for contractive Cy semigroups;
sufficiency will require some additional lemmas. The density of D(A) in X follows immediately
from Theorem 3.9. To prove necessity of (i7), define for x € X and A > 0

RNz = /000 e NT(t)z dt,

11



Recall that ¢ — T(t)x is continuous and uniformly bounded so the integral exists so R()\) is a
bounded linear operator on X with

< 1
[B(A)| S/O e M| T(t)all dt < < l]l.

For h >0

_ Ah oo Ah h
T =23 poyye = =1 / e MTMzdt — S [ e MT()a dt,
I h )y hJ

yielding AR(A\)xz = AR(\)z — x under the limit h — 0. So for all z € X, R(\) € D(A) and
(M — AR\ =1.

Consequently, for z € D(A), R(\) commutes with A. Indeed,

R(\) Az = /OOO e MT(t) Az dt = /OOO e MAT(t)x dt = A( /OOO e MT(t) dt) = AR(\x),

where we used the fact that A and T'(t) commute and that A is closed. We have for any A > 0
RAM —A)x =z VzeD(A),
thus making R(A) the inverse of A\I — A for all positive A. O

Remark. Notice by this theorem we my express the resolvent of the operator A characterized
in Theorem 3.9 as

Ra(Nz = /Ooo e MT(t)zdt, =€ D(A). (29)

In order to address the sufficiency of conditions (i) and (ii) to characterize contractive Cy semi-
> 0, the Yosida approximation (11) for

groups, recall the Yosida approximation: For A = —i
dissipative operator —A is given by
1
A, = ;(I —Ja(p)) = =AI = ARA(N)) = NXR4(\) — M = Ay. (30)

With this definition, it follows from Theorem 3.9 that if A is dissipative, we have for any z € D(A)
ARA(N)z — ]| = [[ARA (M|
— [Ra(V) Az < §||Ax\| 50 as A — oo
Consequently, for any = € D(A), we have
|Axz — Az - 0 as A — oo, (31)

which mirrors the behaviour described in (12). A Yosida approximation Ay of a perhaps unbounded
operator A is bounded. We will use this boundedness of Ay to obtain an explicit representation
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for T'(t)x for € D(A) and T(t) being A’s semigroup. In order to do this, we will first claim that
semigroups generated by bounded functions are uniformly continuous in the sense that

lim || 7(s) (1) = 0.

Notice that this is a stronger property than of strong continuity property in (24). By defining, for
a bounded linear operator B,

et = Z;) (tf!)n, (t >0). (32)

The operator e'® converges uniformly in X for every ¢ > 0 and satisfies semigroup properties.

Moreover, by the Taylor approximation,
|etB — 1| <t||Blle1Pl -0 ast— 0,
and therefore
tB __ I
t

e

—BH§||B|||6”3—I||—>O as t— 0.

thus T'(t) = €' is a uniformly bounded semigroup with B as its infinitesimal generator. By letting
B = A, in (32), A being the Yosida approximations for an unbounded infinitesimal generator A,
we realize the following:

Lemma 3.10. Let A satisfy the hypothesis of Theorem 3.9. If Ay is the Yosida approximation of
A, then Ay is the infinitesimal generator of a uniformly continuous semigroup of contractions e**.

Furthermore, for every x € X, A, u > 0, we have

”etAAH _ e—t>\||et)\2RA(>\)|| < e—t)\et)\2”RA(>\)H < e~ tAetA _ q

)

and

1 1
/ di<etsA>\et(1—s)Au:L,) ds = / tetsAAet(l—s)AM (A)\x _ AM‘T) ds,
o ds 0

so we deduce that
1
|etAra — etz < / tlletsAretU=94u Ay — A, z)|| ds < t]|Aya — Az (33)
0

We will now use the preceding results to complete the proof of Theorem 3.9; in particular, we prove
sufficiency of condition (i) and (é¢) in characterizing infinitesimal generators of strongly continuous
semigroups of contractions. In view of (31), we define for 2 € D(A), z = e***z and conclude from
(33) that (zx)x>0 converges in X as A — 0o so we may write
lim ez = T(t)z, (34)
A—00
for every x € D(A) which by density of the range extends to every z € X. The defined T'(¢) in
(34) satisfies the semigroup properties and T'(0) = I with ||T'(¢)|| < 1 since [[e!**|| < 1 uniformly.

Moreover, t — T (t)x is continuous since the limit in (34) is uniform on bounded intervals (in the ¢
variable). Consequently, T'(¢) is indeed a strongly continuous semigroup of contractions on X. We
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will now conclude by the assertion that A is the infinitesimal generator for T'(t). For = € D(A),
viewing implication (34) in light of (28) we deduce that

¢ ¢
T(t)z — 2 = lim (e"z —z) = lim M Ayrds = / T(s)Axds,
0

A—00 A—o0 Jo

with uniform convergence of et4* Ayx to T'(t) Az justifies the interchanging of limits. Let B be the
infinitesimal generator of T'(t) and let € D(A). Using the reasoning made in Lemma 3.5 and
an application of Lemma 3.3 we arrive at Bx = Az for all z € D(B); D(B) 2 D(A). Recall that
1 € p(B) necessarily and that 1 € p(A) holding by assumption.

(I - BYD(A) = (I — A)D(A) = X = D(B)= (I — B)"'X = D(A).
In other words, A = B.

Corollary 3.11. Let A be the infinitesimal generator of a Cy semigroup of contractions T(t). If
A, is the Yosida approximation of A, then

T(t)z = lim e* Ve X,

A—00

Remark. An interpretation of this corollary is that T'(t) in a sense is “equal” to e!4.

We infer an equivalence between maximal monotone operators and infinitesimal generators of
strongly continuous semigroup of contractions. In light of Theorem 3.9 we observe that for a
Hilbert space X = H a densely defined linear operator A : D(A) — H which is maximal monotone
has a closed range with a contractive and bijective resolvent sending D(A) to H. It is revealed by
Lumer-Philips that maximal monotone operators form continuous semigroups of contractions. In
particular, if A is dissipative then there exists A\g > 0 such that Ran(AgI — A) = X implying that
A is an infinitesimal generator of a Cy semigroup of contractions.

We conclude this section by the following example. Let X be the space of uniformly continuous
bounded functions on R. Let

(T@)f)x)=fz+1t), (xzeR,t>0).

Clearly, the operator T'(t) is a Cp semigroup of contractions on X and in view of (22) and (23), the
infinitesimal generator for T'(¢) is given by Af = f’ with domain

DA)={f:feX, [ existsand ' € X}.
For this semigroup we have

() @) = LT ZI@ ) gy,

from which we can write

,
(E0@) = g S () o+ mi) = (AR
m=0

14



In view of the following result. We have on bounded intervals of ¢:

T(h)x —
Tz == T(t)z = lim e*4*z uniformly,

Vee X, Apx=
h h—0+t

a generalized Taylor’s formula for uniformly continuous and bounded functions f

o Lk
fla+t) = Tim 3" (Akf)(). (3)
k=0 """

3.2 Inhomogeneous abstract Cauchy problem

In this section we extend the results presented in the previous section to the inhomogeneous setting
in Banach spaces. Here, we consider the initial value problem for x € D(A) given by

{dzﬁt) +Au(t) = f(t), t>0
u(0) =z

(36)

where f:[0,7) — X and, throughout this section, we assume that —A is infinitesimal generator of
Cy semigroup T'(t). The most natural notion of solvability for (36) is characterized by the following:

Definition 1. We say that v : [0,T) — X is a classical operator solution of the operator equation
(36) if u(t) € X satisfies the inhomogeneous problem on [0,T),

u€ €0, T:D(A)NF(0,T): X),
and u(t) € D(A) for (0,T).
We ensure uniqueness of solvability by the requirement that f € L'(0,T; X). Indeed, if we set
v(s) = T(t — s)u(s), u being a solution to (36),

% = AT(t — s)u(s) + T(t — s)u'(s) = T(t — s) f(s),
so by (28),
u(t) = T(t)x + /0 T(t—s)f(s)ds. (37)

In other words, if f € L'(0,T; X) then any solution u(t) of (36) will be given by (37). For example,
setting f = 0 in (36) we recover (15) and from (28) and infer that the unique solution is given
by u(t) = T(t)z and this is true for every initial value z € D(A). It is important to note that
f € LY0,T; X) only ensures that the integral expression (37) satisfies the initial value problem
formally, that is, the representation (37) does not necessarily admit the necessary regularity to be
an operator solution in the classical sense. This motivates to define a weaker notion for solvability.

Definition 2. Let —A be the infinitesimal generator of a Cy semigroup T(t). let x € X and
f€LY0,T:X). The function u € C([0,T]: X) given by

u(t) = T(t)x + /Ot T(t—s)f(s)ds, 0<t<T, (38)

is the mild solution of the initial value problem (36) on [0,T].
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Naturally, we are interested in imposing further conditions on f € L'(0,T;X) so that for
x € D(A), the mild solution given by (38) becomes a classical operator solution.

Theorem 3.12. Assume that f € L*(0,T : X) be continuous on [0,T) and let

t
o(t) = / T(t—s)f(s)ds, 0<t<T.
0
Problem (36) has a classical operator solution u(t) on [0,T) for all x € D(A) if one of the following
1s satisfied:
(i) If v(t) belong to class €*(0,T; X), or
(i) if v(t) € D(A) for 0 <t <T and Av(t) € €(0,T : X).

Conversely, if problem (36) admits a classical operator solution on [0,T) for some x € D(A) then
v satisfies (i) and (i7) necessarily.

Proof. Suppose that u is a solution to (36). Then

u(t) = T(H)z + /0 Tt — 5)f(s)ds = T(t)z + v(t).

The solution wu(t) is differentiable by assumption and T'(t)z € D(A) is differentiable in X since
x € D(A) and V'(t) = u/(t) + AT(t)x is a continuous on (0,7") since u is a solution and we have
proved condition (i) holds. On the other hand, v(t) € D(A) for ¢ > 0 since u(t) € D(A) for t > 0,
and

Av(t) = Au(t) — AT (t)x = —u'(t) + f(t) — AT (t)x, (39)

where all terms are continuous for ¢ > 0 thus proving (ii). Conversely, express

v —v t+h t
WZ;IL/O T(t+h—8)f(8)ds—%/0 T(t —s)f(s)ds

B t t+h
— T [ ra-feass [T n- 9

Look at the identity for h > 0

T(h)—1 t+h)—v() 1
( })l o(t) = “(%)”() 5l T(t+h —s)f(s)ds. (40)
If we assume (i), then M — v/(t) € €(0,T;X) and + tt+h~ds — f(t) on (0,T) which

makes limy_,o T(h)flv(t) exist and therefore v(t) (A) on (0,T) by definition; thence we have

D
the equality —Av(t) = v'(t) — f(t). By setting u(t) = T(t)x + v(t) we see that u(0) = z since
v(0) = 0 and that u/(t) = —AT(¢t)x + v'(t) is a sum of continuous functions on (0,7") and by
equalities concerning Av(t) we see from

u'(t) = —AT(t)x +0'(t) = —AT(t)x — Av(t) + f(t) = —A(T(t)x + v(t)) + f(t),
that u(t) given above solves the initial value problem for x € D(A). On the other hand if v(t) €
D(A), limy,_,o+ %v(t) exists so (40) tends to —Av(t) = DT v(t)— f(t). The righthand derivative

Dtu(t) is continuous by assumption (i7) so DT o(t) = v'(t) and the result follows from the same
reasoning made earlier. O
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We will now consider another notion of solution of the initial value problem (??7), namely the
strong solution.

Definition 3. A function u which is differentiable almost everywhere on [0,T] such that v €
LY(0,T : X) is called a strong solution of the initial value problem (36) if u(0) = z and

W' (t) + Au(t) = f(t) a.e, (t€][0,T]). (41)

In a manner similar to proving Theorem 3.12 we arrive to an existence theorem in the sense
characterized in Definition 3 by simply replacing the criteria (¢) and (é¢) in Theorem (3.12) to

(i) If v(t) is differentiable a.e on [0,T] and v'(t) € L*(0,T; X), or
(ii) if v(t) € D(A) on [0,T] and Av(t) € L*(0,T : X).

Let now f be Lipschitz continuous on [0,7] with Banach space X be reflexive. Appealing to
Lebsegue’s theorem, we see that f is differentiable almost everywhere. and f’ € L'(0,T; X) so by
looking at the difference

t+h
v@+h%ﬂﬂj:£ T(s)[f(t+h—s)— f(t — )] ds,

it is clear that that v/(t) exists a.e on [0,T] and that

t T t
I ()]l < / 1T F(0)]] + / / IT(t — 5)f(s)]| dsdt < oo.

In other words, we have the following corollary.

Corollary 3.13. Let X be a reflexive Banach space and let —A be the infinitesimal generator of a
Co semigroup T'(t) on X. If f is Lipschitz continuous on [0,T] then for every x € D(A) the initial
value problem (36) has a unique strong solution u on [0,T] given by (38).

3.3 Extension to semilinear equations

We complete the first part of our exposition by addressing semilinear equations with Cy semigroups.
Consider the initial value problem

{%9+Amw=f@mm,t>o

u(0) ==z (42)

where the operator —A is an infinitesimal generator of a Cy semigroup on a Banach space X.
Analogous to the reasoning above, we know if u solves (42) then it satisfies the integral equations

u(t) =T(t)a + /0 T(t—s)f(s,u(s))ds. (43)

Definition 4. A continuous function t — u(t) € X on [0,T] satisfying the integral equation (43)
will be called a mild solution of the initial value problem (42).

We conclude this exposition by saying a sufficient condition when a mild solution is in fact a
strong one.
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Theorem 3.14. Let —A be the infinitesimal genitor of a Cy semigroup T'(t) on a reflexive Banach
space X. If f : [0,T) x X — X is Lipschitz continuous in both variables, x € D(A) and u is the
mild solution of the initial value problem (42), then u is the strong solution.

Proof. Assume | T(¢t)|| < M; note that [0, 7] is compact. Assume that || f(¢, u(t))|]| < N for 0 <t <
T'; this can be due to continuity, and let C be associated Lipschitz constant;

1f(s,u) = ft0)| < (Cls =t| + lu—=vl]), 0<st<T, u,veX.
Let t > 0 be given. For h > 0 with h < ¢, appealing to the (43) we express

u(t+h)—ult) =T+ h)x —T(t)x—|—AhT(t—|—h— s)f(s,u(s))ds

4 [T )17+ bl + ) — fs,u(s)) ds
0

note that | T(h)x — z|| < h||Az|| by definition of A so we arrive at

lu(t+ h) —u(t)|]| < hM||Az|| + hMN + MO/O (h+JJu(s +h) —u(s)||)ds

t
gcgh+Mc/ llu(s + h) —u(s)| ds,
0

Finally, by virtue of Gronwall we obtain
lu(t + h) = u(®)]| < Cae™h.

The vector-valued function u is Lipschitz continuous in t. It follows that ¢ — f(¢,u(t)) is also
locally Lipschitz continuous on [0, T since for any s,¢ < T,

1£(s,u(s)) = ftu@®)] < (C+Cae™™)|s |, [s—1] <h.
By appealing to Corollary 3.13, the initial value problem

dou(t) _
o +Av() = f(t,u(t)) t>0 (44)
v(0) ==z,
has a unique strong solution v on [0, T satisfying
t
v(t) =T(t)x + / T(t—s)f(s,u(s))ds = u(t).
0
O
4 Navier-Stokes on bounded domains
5 Formulation
We have the abstract initial value problem
du _ _
5 Au+ Fu, t>0, (45)
u(0) = a,
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where Fu = —P(u - V)u, where P denotes the projector defined above. Here, the map ¢ — u(t) is
regarded as a function on intervals in R, into H,. The derivative du/d¢ is understood to be the
derivative of u in the strong topology of H,. We are interested in solutions belonging to a particular
class defined as follows:

Definition 5. Let I be a closed interval [0,T] or a semiclosed interval [0,T). By S(I) we denote
the class of all functions u € €(I : H,) such that Azu € C(I ~ {0} : Ho) with ||Azu(t)]| = o(t™7)
fort — 0 and Aiu € €(I ~ {0} : Ho) with ||[ATu| = o(t~2) fort — 0.

Remark. A particular K (¢) can be chosen to be supg <, si||Azu(s)].

We seek a solution u € S[0,T] to the integral equation

t
u(t) = e a +/ e =) APy(s) ds. (46)
0

6 lemmas
Lemma 6.1. Ifu € D(A%), then for an absolute constant Cq depending on ) we have
|Full < CallA%uf|[|A%u]. (47)
Moreover, if v € D(A%)
|Pu — Fol| < Ca(|lATul[| A% (u = )] + A% (u — v)][| A 0]). (48)
Proof.

1
2
1Ful < ( / |u|2|w|2) < lulloo Vel o,

owing to Holder with p = %. Noting that |ju|/zs < |[Cq Az || by Friedrich, it only remains to prove
that || Vu|| s can be controlled by ||A% . We will use, without proof, the fact D(A) C [H2(2)]3; cf.
Cattabriga (1961). The exponent refers to the tensor function with number of components. This
implies that the V operator sends [H2(Q)]? into grad[H?(Q)]? = [H1(Q)]° C [L5(Q)]°. Similarly,

V:D(AZ) = [Hy(Q)] € [H'(Q))° = grad[H'(Q)]* = [L*(Q))°.

Appealing to interpolation theory of Banach spaces for 1/6 + 1/2 = 2/3 we conclude that V :
D(A?) — [L3(Q)]° continuously. O

Lemma 6.2. Let o be a real number in 0 < a < e. Then
||Aae*tAH <t (t>0). (49)
Furthermore, t*|| A% tAu|| — 0 as t — 0 for every u € H,.

Lemma 6.3. Let a be any real number in 0 < o < 1. Then, the inequality
1
(™4 = Dul| < —h*[[A%l| (k> 0), (50)

holds for any u € D(A®%).
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Lemma 6.4. Consider

u(t) :/Ot e~ t=941(s5)ds (te0,T], T >0), (51)

where f € €(0,T] = €((0,T]; Ho) is assumed to satisfy
sup ()]l < M(t) <00 (0<t<T), (52)
0<s<t
for a constant X € [0,1) and real-valued function M. If o is a number in 0 < o < 1, then A%u(t)
exists for each t € (0,T] and satisfies the inequality
|A%u(t)|| <t AME)B(1 — a,1 = \), (53)

where B(-,-) represents the beta function fol 571 — s)~tds. Moreover, A%u € €7(0,T] for any
9 € (0,1 —a). In particular, we have A%u € €7[0,T] with A%u(0) =0 if 0 <9 <1—a— \.

Lemma 6.5. Let a, ¥ and p be real numbers such that 0 < a <1 and 0 < p <9 —a. Let

o(t) = /0 e~ U=DA(f(s) — f(t))ds (te[0,T], T > 0) (54)

where f € €°[0,T]. Then A'Tv(t) exists for each t € [0,T] and can be expressed as

At = [ atee I ((s) - fo) s (55)

Moreover, ATy € €H[0,T).

Lemma 6.6. Again consider u given by (?7), assuming that f € €7[0,T] for some ¥ € (0,1).
Then
u€ G0, T) and Au € € (0,T] (56)

for any v subject to 0 < v < . Furthermore, v’ = du/dt can be expressed as
W =—Au+ f (57)

or as

W (t) = e AL (1) - / Ae™=9A(f(s) — f(1)) ds. (58)
0

6.1 Existence of mild solution

Let u € S[0,T] for a positive number T'. For some nonnegative continuous function K = K (¢t) with
K (0) =0, owing to (59)
[Fu(s)|| < CoK?s™%, (0<s<t<T). (59)

Now put
t
O(t) = O(u;t) = / e~ =) A Py (s) ds. (60)
0
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We claim that the function @ exists and continuous on [0, T7.

¢ t
@) < [ le A Fu() s < ak® [ 5 Has,
0 0
making
|®(t)]] < ColK2ti <00, (0<t<T),
A similar reasoning will show that A2® is also continuous in (0,77 and for any a € (0,1), the
integral A“®, by appealing to the Beta function
t
Bl-—a,1-p)= tl_a_'g/ (t—s)"sPds <o Va,Be€(0,1),
0

yields

t
[ < [ A% A Fus)] ds
to (61)
SCQKE/ (t —s)"%s%ds < CoK2Bati™e,
0

where B, = B(1—a, 1), valid for 0 < t < T. Consequently, we conclude that ® € S[0, 7] whenever
u € S[0,T); the integral (60) is well-defined for solutions belonging to class S. Moreover, from

l4te*al| < late 4|47 el < lAkall ™}, (0 <t <T).

In other words, e *4a € S[0,T] whenever a € D(A%) making the right side of (60) belong to
S[0,7] whenever u € S[0,T] and a € D(A7). With this set up, we may conclude uniqueness of
mild solution to the integral equation (60).

Theorem 6.7 (Uniqueness). If a € H, then the solution to (60) is unique and is in the class
S[0,T].

Proof. Supposing that v and v are solutions to (60) in the class S[0,7]. Put w = u — v and
expressing

¢
w(t) = / e =94 (Fuy(s) — Fu(s))ds, 0<t<T.
0
Buy definition and employing estimate (48) together with bounding || A% (u—v)|| by ||A%u|| + || A%v||

we have ,
| Fu(s) — Fu(s)|| < 4CoBK(t)D(t)s™1, 0<s<t<T, 8= By3Bsu,

where we made the choices

K(t) = max { sup st~ A%u(s)], sup sia|A%<s>},
3 0<s<t 0<s<t

and D(t) = max{D, 3, D34} for Dy = supg_ o<, s37| A%w(s)||. Again, we have for

|A%w(t)|| < 4CaBK (t)D(t) /Ot(t —5) "% 1ds = 4CafB.K()D(t)t1~*, (a=13).
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Then
D(t) <4CqB1 K (t)D(t), (0<t<T). (62)

due to the increasing nature of K(¢)D(t) in t. We claim that w(t) = 0 for sufficiently small ¢. Since
K(0) = 0, we can choose 7 > 0 such that 4CoB; K (7) < 1, so concluding from (62) above that
D(7) = 0 and also for any 7y < 7. From now on we restrict ourselves to I, = [r,T]. Since Azu and
A3 v are both continuous on I, we find a positive constant K, such that

max{[|A2u(s)[|, [ATu(s)|} < K» and  max{[|A>v(s)], [|[AT]|} < K-, (s € L),
It therefore follows that
|Fu(s) — Fu(s)|| < 4CaK,D,(t), (r<s<t<T),

where

Di(t) = max{ sup A% w(s)], sup [[ATw(s)]} = D(t),

T7<s<t

where the equality on the right is true since D = 0 on [0,7]. In order to obtain the desired
conclusion, we let n € I, and let § = 1/(16Co K, )? and we will proceed by showing that if w(t) = 0
on [0,7], then w(t) =0 on [0, + §] N I. Indeed, from the relation

w(t) = / e~ U=DA(Py(s) — Fu(s))ds,

we see that ) )
[AZw(t)]| < 8CaK D (t)(t—n)z, (t € [n,T)).

In particular

1 1 1
|42 w(t)]| < 8Ca K, Dy (5 +8)6% = 2 Dr(y+9),

for any ¢ € [n,n+ 6], so it follows that D (n+6) < 2D-(n+6) so D-(n+ ) = 0 and consequently
w =0 on [0,n+ d]. O
We will justify the following: if u is a solution to the integral problem in [0,7], then u is a

solution of ,
u(t) = e~ D A(r) + / e"DAPy(s)ds (t>7) in[r,T] (63)

T

for any 7 € (0,7). Suppose that u satisfies integral equation (60) then for any 7 € (0,t) easily
verify

t o !
/ e—(t—s)AFu(S) ds = / e_(t_s)AFu(S> ds + / 6_(t_s)AFU(3) ds
0 0 T

T t
=et—mA / e~ TTDARy(s) ds + / e~ =A Ry (s) ds.
0 T

So noting that e *4a = e~ (=) 4¢=744 we therefore obtain (??) from (?7?).

Theorem 6.8 (Existence). Assume that a € D(A%). Then there exists a solution u € S[0,T] for
the integral equation (60) for some T > 0 depending on a.
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Proof. We will construct a solution by successive approximation by first setting u(t) = e”**a and

iteratively defining
Upt1(t) = uo(t) + P(up;t) (n=0,1,2,...), (64)

This (why) iteration can be continued indefinitely within the class S[0, 00), so the

Kn(t) = Oiugts%HA%un(s)n (n=0,1,2,..),

are continuous and increasing on [0,00). For t > 0, n = 0,1,2...., we have

K1 (t) = sup s A% (ug + (un;t))|
0<s<t

< Ko(t)+ sup s7||A2®(up;t)|| < Ko(t) + CoBiK2(t),
0<s<t

by (61) so K, satisfies the recurrence inequalities
Kni1(t) < Ko(t) +CoB1K2(t) (t>0, n=0,1,2,..),
where, as before, By = B(%, %) Note that

sup S%HA%@(un;s)H < CQBleL(t),
0<s<t

owing to the monotonicity of K, (t) in t. By the same reasoning carried earlier, we may choose T' > 0
such that 4Cq By Ko(T') < 1 then using the recursive relation to infer that {K,,(7)} is bounded with

K, (T)<x(T) (n=0,1,2,...),

where

1 — /1= 4CoB1 Ko(t)

T =
x(T) 2Co B

Concluding that K, (t) < x(¢) for any t € (0,T]. Note also that x(¢) < 2K,(t). Now by setting
Wp = Un+1 — Un, let

Dy (t) = Oiugts%nA%wn(s)n (n=0,1,2..; t € (0,1]),

we see that
Dy 1(T) < 2CaB1x(T)Dyp(T) < 4CoB1Ko(T)Dy(T) < Dyp(T). (65)

So this means that S D, (T) converges (by the ratio test), in particular, $¢% A2w,(t) converges
uniformly and strongly in (0,T]. Consequently, the sequence |[t7 AZw,, ()| — 0 as n — oo uniformly
making tiA%un(t) a uniformly convergent sequence. Appealing to the facts that A~7% is bounded

n—oo

A—%< lim tiA%un(t)> = lim tiu,(t).
n—oo

The operator A is closed making u,(t) converge to a limit u(t) € D(A2) and t7 A2 u,(t)
converges to ¢4 A2u(t) uniformly in (0,77

23



The function L
K(t) = sup st|[A2u(s)|,

0<s<t
satisfies K (t) < x(t) < 2Ky(t) on (0,7]. Finally,

an = sup s2||Huy(s) — Hu(s)| = 0
0<s<T

as seen from (48). We finally verify if this w(¢) is indeed a solution in [0,T]. Clearly, ®(un;t) —
®(u;t) as m — oo since

t
[@uit) = eust)] < [ s he= o) tands >0,
0
hence we get

u(t) = up(t) + ®(u;t) (¢t € (0,7]).

We set ©(0) = a and still this above holds for any ¢ € [0,T] with w is continuous on [0,T]. From
uniform convergence of 7 A2u,(t) we have continuity of Azu(t). Also, (??) implies ||A2u(t)|| =
o(t~1) and thus u solves and is in S[0, T7. O

Theorem 6.9 (global). In addition to the hypothesis of theorem above, suppose that

1 1
[A%al + B1M < 1CoB, (B1 = B(%a %)),

where Cq is [| . Then there exists a solution u € S[0,00) of integral equation (77).

Proof. Tt suffices to show existence of a solution in S[0,7T] for any positive 7. By lemma 2.10 we
have 1 1 1 1 1 1
til|Aze" ]| < ti|ATe || A%a]l < |ATal.

With Ko(t) used before satisfies Ko(T) < ||ATa| for any T > 0. O

6.2 Existence of strong solution for the Navier-Stokes equations

In view of Theorem 3.14, a sufficient condition to assert that the unique mild solution for (45) is
in fact a strong one is by showing that the nonlinear term Fu is locally Lipschitz. This can be
achieved by showing that A%u is Lipschitz in u for all positive a < 1 since,

|Fu — Fol| < Co(|ATul|[|A (u — v)|| + AT (u — v)[||A20]]), te [0,T].

Recall that

t
A%u(t) = A% a +/ A%~ =94y (s) ds.
0

Lemma 6.10. The function A%u(t) is uniformly Holder continuous in any closed interval [, T
with e >0 if a < 1.
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Proof. Let € > 0 be given. It is obvious that ¢ — e *4q is Holder continuous on [e, 7] so we focus
on the second term of which we denote by v(t). Let ¢ be fixed. For h < T — ¢ we have

t t+h
A%(t+h) — A%(t) = / (e7MA — 1) A% =94 Fy(s) + / ACe=(Fh=s)A py(s).
0 t
Then for any v > 0,
t
[A%(t 4+ h) — A%(t)]| < || (e - I)A*”II/ AT e C= A | Fu(s)|| ds
0
t+h
[ A A pus) ds,
t

We appeal to the previously established relation

t 2
[ 1ace A pu) ds < cﬂ( sup sinA%u(s)n) B(1l=a, i,
0 0<s<t

to deduce that for any a + v < 1 with v > 0,

t+h 9
| A%0(t + h) — A%(t)]| < [[(e™" — DAT||CK>Bti > + / SR LS

t (t+h—$)a 5%

arriving at

o & 2 CaK? 5,1 4 2 CoK® 3\ 14
| A%(t + h) = A%0(D)]| < CoEBIY + Tt~ 1h17 < (CoKPB + Tt~ 1 |h!™* (66
o -
holding for any ¢ € [¢,T], where K = supg_,<, s7[|A2u(s)| and B = B(1 — a, 1). 0
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