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ABSTRACT

A practically important regularization of the Navier-Stokes equations have been ana-
lyzed. As a continuation of the previous work, we study in this paper the structure of the
attractors characterizing the solutions. Local as well as global invariant manifolds have

been found. Regularity properties of these manifolds are analyzed.
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Chapter 1

Introduction

In [15] we have presented an analysis of a practically important form of the regularized
Navier-Stokes equations. We also presented a theorem for the convergence of the solution of
such system to the solution of the conventional Navier-Stokes system as the regularization
parameter approaches zero.

In this paper we will present an analysis of the structure of the attractors associated
with the regularized system. We will present in particular theorems for stable and un-
stable manifolds associated with each periodic solution and establish their analyticity and
invariance properties. The main machinery needed for these invariant manifold theorems
are the analyticity properties of the nonlinear semigroup and its Fréchet derivative and
spectral theorems for the monodromy operator. These results are established in section 3.

In the section 4 of the paper we establish the existence of a global attractor for the
system and prove its compactness. We also note certain bounds on the attractor which are
uniform on the size of the regularization parameter. We then prove the existence of global
(inertial) invariant varieties containing this attractor. Such a global invariant manifold
theory is proposed in [6] for certain class of semilinear evolution equations. Motivation
for such study of course comes from the famous paper of E. Hopf [8]. We then study the

regularity of the inertial manifolds and obtain sufficient condition for them to be C!.




Chapter 2

Governing Equations and Functional

Framework

In this chapter we will briefly outline the mathematical framework used in this paper.

For detail proofs of the relevant theorems see [15]. We regularize the conventional Navier-

Stokes equations by adding a fourth order operator (Laplacian square) with an artificial

dissipation parameter ¢. In addition to the prescribed initial field uy and Dirichlet bound-

ary condition, we also prescribe the Laplacian of the velocity field at the boundary to be

zero. Let 1 C R™,n < 6 be a bounded open set of class C",r > 4. The problem is to find

(u,p) :  x (0,00) = R™ x R such that

a3
£+6A2u—uAu+(u-V)u+Vp=f, in Qx (0,00),
V-u=0, in 0 x (0,00),

ulon =0, Aulsn =0,

u(z,0) = uo, in Q.

2.1)

(3]

[SV]
W

)

4)

(2.
(2.2)
(2.
(2.

2

Here v > 0 is the coefficient of the kinematic viscosity of the fluid and f is a prescribed

vectorfield.

Let us introduce the following function spaces:

J(Q) ={u:0 > R" ue C*(N), ulsn =0, At|sq =0, divu = 0},
H={u:0—- R" ue L*N), divu=0u-n|sq =0},

V={u:0—- R" ue H*}), divu =0, u|sq = 0}.




Here we denote by H™(1), the Hilbertian Sobolev space of (square integrable) vector-
fields whose distributional derivatives up to order m are square integrable. These spaces
are endowed with the inner product

(‘U,v)Hm(n) = Z (Dau,Dav)Lz(n)

l@|<m

and the norm

lull =@ = ( Y 'D%ulilaq)'* .

|a|<m
It can be shown [15] that the spaces H and V are respectively the completion of j(f) in
the norm L() and H?(Q).

The space H is endowed with the inner product (u,v);: and norm |u! = (u, u) 2/22 Ore
can easily verify that the norm induced by H?(fl) and the norm ||Au||z2(n) are equivalent
in V. We then denote ||u|| = [|Au|[2) = (u,u)%,/2 as the norm in V derived from the
inner product

5 d'u B

(u’v)v - 2(8:1:,'6:1:,-’ 83:;63:;) )

=1

Let us now characterize a linear self adjoint positive operator A (which we call the
dissipation operator) using the following fundamental linear problem : Find (u,p) : 0 —

R™ x R such that
Au+Vp=1f, in N1,
V-u=0, in 01, (2.5)

ulan = 0, A‘ulan =0.

This equation characterizes a linear operator relating u to f and is defined on j(f2). Let
us denote the Friedrich’s extension of this operator as A. This operator can be defined as
follows: We define a positive definite, V-elliptic symmetric bilinear form a(-,-) : VXV — R
by

", 8%u 9%

a(‘U, v) = E(az‘,axi’ aI‘aI‘) ’

1=1

Then by Lax-Milgram lemma we obtain an isometry A € L(V;V') as

< Au,v Syicy= a(u,v) =< f,v Sy, YveV,




—’—

and Au = f € V' = L(V;R). We then define D(A) as follows: for f€e HCc V',3uecV
such that

a(u,v) = (f,v)y, VoveV.

We then denote u € D(A). We thus have A € L(D{A); H) N L(V;V'). The operator A
defined above is closed with D(A) dense in V C H. From this it is easy to conclude that

A is self adjoint. Since the continuous form a(-,-) is positive definite we deduce from a

theorem of Lions [13] that D(A'/?) = V and
a(u,v) = (AY?u,AY?v) VYu,veV.

This implies,

lul* = a(u,u) = |[AY?u)? VueV.

We have in fact A = A;A; : u — f so that A is an isomorphism from D(A) onto H
with A, the Stokes operator and A, the Friedrich’s extension of the Laplacian operator|[15].
This gives

u € D(A) = {u € H*(Q);u|sqa = 0, Aulsq = 0, divu = 0}.
We also have the following estimate for solution (u, p)
lullgaa) + ||pll a3 (a)/r < cofl fllm -
In consequence of the relationship Au = f, 38,8, € R* such that
Brillullmany < [Au| < Bollullge), V ue D(A). (2.6)

By Rellich’s Lemma [1] A™! as a mapping in V' (or H) is compact. Hence the spectrum

of operator A consists of real eigenvalues x; of finite multiplicities and can be ordered as
O<pu <pp<--- pj — +o00 as j — +oo,

with accumulation possible only at infinity. The self adjoint operator A possesses an

orthonormal set of eigenfunctions {9; 72, complete in V' (or H).

Ad; = u;d, , ¢, €V(or D(A)), V7. (2.7)




If we identify H with its dual H' using the Riesz representation theorem then we get

the following continuous dense and compact embedding structure :
D(A)cV Cc H=H'cV'c D(A).
Let us now define the trilinear form b(-,-,) associated with the inertia terms:
n
blu,v,w) = ) / u,Div,w;dr, D;=_—.
ij=1"98 '
It can be easily shown by applying the divergence theorem and noting that v and w have

zero trace,

b(u,v,w) = ~b(u,w,v), VuvweV

and

b(u,v,v) =0, VuveV.

By the application of Holder inequality and Sobolev embedding theorem we can show

that b(-,-,-) is trilinear continuous on H™ (1) x H™*(Q) x H™ (), m; > O:

1b(u, v, w)| < collullmm () ||v]| gmatr(ay | @] ams(ay

my +my + mg > t=1,2,3 and

if 17‘1,."7é

my + my + mz > if m;= for some 1 . (2.8)

TR
VS S

In particular, for n < 6, b is a trilinear continuous formon V xV x V. When (1 is bounded,

the following interpolation inequality holds [14]:
]| gr1-tymy+oms < ellue]|nt (|ull%ms s ¥ u € H™ (), my < my, 6 €]0,1]. (2.9)
From the above we will derive in particular,

1b(u, v, w)| < erlu]V 2wt o]V Av| V2 w], YueV,ve D(A),we H (2.10)

b, v,0)| < calu ] oo 0],  VuvweV, (2.11)




where ¢;, ¢, are positive constants. By virtue of (2.8), we know that the above inequalities
are valid for space dimension n < 6. The estimate (2.8) enables us to define (using Riesz
representation theorem) a bilinear continuous operator B from H™ (Q) x H™*!(Q1) into

(I{™=(€))". In particular, for u,v,w € V, B(u,v) € V' will be defined by
< B(u,v),w >yixy= b(u,v,w), VweV. (2.12)
Let us note that a linear operator A; from V onto H can be defined as
(Aju,v) = (Vu, Vo), VuveV (2.13)

and A;u = —PygAu, Yu € V. In fact A, is the Stokes operator associated with the

conventional Navier-Stokes equations. Py is the orthogonal projector in L*(f1) onto H.




Chapter 3

Local Invariant Manifolds

In this chapter we will establish the hyperbolicity of periodic solutions. Existence
theorem for the periodic solutions is provided in [15]. Here we will study the orbits nearby
each periodic orbit. We will prove in particular the existence, uniqueness and analyticity of
stable and unstable manifolds. Such results for conventional Navier-Stokes equations have
been proven in [20]. Let us consider a perturbation about a general time dependent smooth
and bounded field (U(z,t), P(z,t)). We assume that this basic field satisfies the governing
equations and the boundary conditions. Let us introduce u = U +vand p= P + ¢ in

(2.1)-(2.4). Then the perturbation solution (v, ¢) satisfies.

d
—a—:+eA2v~t/Av+(U-V)v+(v-V)U+(v-V)v+Vq:0,

V.v =0, in 1 x (0, 00), (3.1)

vjsgn =0 Av|sq =0,

v(z,0) = vy, in 0.
Let us now rewrite this system as an equation of evolution in the Hilbert space V. This
can be achieved by applying the projection operator Py on the system (3.1). Noting that

Py (Vg) = 0, we get the evolution equation for v:

d
-d—v+ eAv+vAv+ Ly(t)v + B(v,v) =0, t>0,
¢ (3.2)

v(0) =vo € V.
Here A € L(V;V') is the dissipation operator defined earlier and A, € L(V;H) is the




Stokes operator. We can use the Riesz representation theorem to characterize Ly (t) and
B(.,") as

< Ly(t)v.w >y = bU(t),v,w) + b(v,U(t),w), VYwelV.
and

< B(v,v),w >y v=b(v,v,w), VYwelV.

3.1 The Cauchy Problem and Associated Semigroup

In this section we will derive few useful properties of the semigronup generated by the
dissipation operator —¢A. These estimates will be used to resolve the nonlinear semigroup
associated with the regularized Navier-Stokes equations as well as to establish certain
results concerning the invariant manifolds.

Let us consider the Cauchy problem:
Problem 1 Find v € C([0,00);V) N C*(0,00;V') such that

d
—v+eAv:0, t>0,
dt
v(O) =9vg € V.
Before studying the semigroup S(t) : vo — v(t) associated to the above problem, we will

document certain relevant properties of the resolvent of —eA.

Lemma 3.1 Let B, and B, be two Hilbert spaces defined below such that the embedding

B, C B; 1s continuous and dense. Then the resolvent of the dissipation operator —¢A

satisfies :
(i) RN —€A)|e(maimy) < ﬁ for A1 #0, where Ay = ImA, (3.3)
I
.. 1
(H) HR(A, ——EA)H[(B2;52) S m, fOT' '\R > -6y, (34)
M -
(lll) HR(/\, —(A)HC(Bz;Bz) S m , fOT A € 25, A # —€a, (35)

where L5 = {A;larg(A + ea)| < 7/2+ 6,0 <6 < 7/2} and 0 < a < py,p; ts the smallest

etgenvalue of the operator A. Here we will take the spaces By and B, as either




(a) B=V, By=V
or

(b) B, = D(A), B,=H.

Proof: (i) let us write u in B, as an expansion of the eigenfunctions of A:

i (4, d) B, s -
k=1
Since ¢, are orthonormal,
2
IR(A; —eA)ullh, = Z l(/\ f’iﬂl ‘/\Iizllullzgz .
Here we used the fact that
1 1

Vk, A=Ap +1Ar.

. < ,
(Ar + eme)? + | A2 7 A2

Thus, the resolvent of —€¢A in B, satisfies

1
IR(A; —€A) || (BaiBa) < R for Ar#0.
(ii) Similarly, it follows from
1 1

< Vk,
(Ar + €px)? + |Ar]2 = (AR + emq)?

that for Ap > —euy,

| R(X; —€A)|lg(By;By) < e

(iii) Combining (i) and (ii) we get for 0 < a < p

V2

—_— ith Agp > —ea.
l/\+ea|, Wil R €a

R(A; —€A)|l£(By:By) <

From this we show by analytic continuation that

M
|R(A; —€A) || e(Ba;Ba) < tea’ for A€ Z5, A # —ea.

(3.7)




Theorem 3.1 —¢A generates a C° semigroup S(t) such that:

(1) ”S(t)HC(Ba;Bz) < e—eat ’ t>0 ’

ii € —ea
(ii) [1S{t)ilz(BaBy) < 7€ t t>0,

where 0 < a < u; and ¢ depends on €. Moreover S(t) can be extended as a holomorphic

. . 1
semigroup in the sector As={z: |argz| < §,6 = tan™! Z,Rez > 0}.

Proof: (i) The spectrum of the operator —¢A lies on the negative real axis, thus the
resolvent set p(—eA) will contain the positive real axis and from the estimate on the

resolvent in Lemma 3.1, we have

1

A —eA . < 0
| R(A; —€A)|l £(Ba;Bs) < Py

for Agp> —€a, a<ypy;.

Hence by the Hille-Yosida theorem [16], —€A generates a strongly continuous semigroup
S{") in B; and

NS ()|l 2(BaBy) < €7, t>0

(i) Using the estimate (iii) of Lemma 3.1, We can represent S(t) as an integral

S(t) = — /P MR(); —eA) dA

27
where T is a smooth curve in Y_; consisting of two rays ze* and ze " , 0 < £ < 0o and
n/2 < 8 < . T is oriented so that A; increasing along I'. Differentiating the integral with

respect to ¢, we get

! 1 / At .
S'(t) = 5 I‘)\e R(A; —eA) dX.
From (3.5), for A # —ea and t > 0

_ p—€at

M ) e

Me—cat 00 o con
IS" ()|l c(Baia) < /0 e? "da::( :

i mcosf

Consequently,
¢ —€a
ellS (D)l eemain = €l AS ()l e(Baima) = 15" (D)l e(Baipay < 77, for t >0,

10




o ——

Now due to the differentiability of S(t) for t > 0 and S(")(t) = (—eAS(%))" = (S'(

Nt
we have

1 ce\"
— (n) - —eat
n!“S ()l 2(Ba:Ba) < (t ) e .

To extend the semigroup S(z) in some sector, we consider power series for S(z) around ¢

5(")(0
n'

(z —t)".

S(z) = S(t) + fjl

This series will converge in L£(B;; B;) for
t
|z—t|§k(;), for k<1, t>0.

Hence S(t) can be extended to a holomorphic semigroup S(z) in the sector A; = {z :

1
larg z| < 6,6 = tan™! —, Rez > 0}.
ce
C

Using the estimate (iii) of Lemma 3.1, we can define the positive as well as negative

powers of A. Since A~! is compact, the spectral resolution of the self adjoint operator A

can be used to define its fractional powers in a simple way. We thus write, Va > 0

Atu =) ui(u, )¢, Vue D(AY),

k=1

with D(A®) = {u € H such that 132, u*|(u, @,)|* < co}.

Lemma 3.2 For a > 0 and t > 0, the bounded operator A*S(t) satisfy the estimates:

M
ey forO<t< E;% ,
145 (0] c(orim < )
pse <t fort > —,
€y

where M = (e%)“.

Proof: Note that any element u in B; may be represented as

u=) (4,0,)5,¢, .

k=1

11

-]




Hence we may write

o0

Z# e ! (u, ), Py -
Thus,

1A%S (8|l c(Baia) < max(uge™ ).

Note that the right hand side of inequality admits maximum when u; = prt This
€

proves the lemma since pg; > 0 is the smallest eigenvalue.

Let Py be an orthogonal projector in V' onto the finite dimensional subspace of
span{¢,, -,¢n} and Qy = I — Py. Note that Py and Qn commute with A*. The
following lemma is useful in a later section and can be proved in a similar way to the

previous lemma.

Lemma 3.3 For a > 0 andt < 0, the bounded operator A*QxS(—t) satisfy the estimates:

M
il for —
(—t)= €EUN+1

<t<o0,
|A*QNS (=)l £(Ba;Ba) <

a t
HRsre® ! for =00 <t < -,

where M = (—Ci)“.

€e

Since semigroup S(t) is holomorphic we have for t; > t; > 0

S(t2) — S(t1) = /t dig gt = :(—eA)S(t)dt.

This gives

to ta
1S(t2) — S(t)lleeavy < €/¢ | AS () || c(r,vydt = f/t | A¥2S (8) || oo,y dt.

By applying Lemma 3.2 with a = 3/2 and B, = H, we obtain

1 1
I15(t2) = S(t)l oy < Cl(t17 - =7 t2 >t > 0. (3.8)
1

12




3.2 The Characterization of the Monodromy Opera-
tor

We will now characterize the evolution operator Z(-, ) associated with the Cauchy’s
problem obtained by linearizing the regularized Navier-Stokes equations about a smooth

time dependent basic field. Let us consider the

Problem 2 Find v € C([0,00);V) N C((0,00); V') such that

d
£+5Av+uAlv+LU(t)v:o, t>0, (3.9)
v(O) = vy - Vv .

We will show that the Problem 2 is equivalent to the following integral representation

for v(t):
Problem 3 Find v € C([0,0);V) such that,

v(t) = S(t)vo —/0 S(t — 7)[v Ay + Ly (r)]o(r)dr (3.10)

v(O)ZUo€V-

Theorem 3.2 Let the basic field satisfies U € C([0,00); H'(11)) and be bounded. Then

the Problem 3 resolves the Problem 2.

Note that the Stokes operator A; is a linear continuous operator from V onto H. Further-

more, the linear operator Ly (t) is characterized by
< Ly(t)v,w >yicy=b(U(t),v,w) + b(v,U(t),w), VYweV.
By virtue of (2.8) we obtain the following lemma.

Lemma 3.4 IfU € H'(Q), Ly € L(V; H).

13




Proof: Recalling the estimate for b(-,-,-) in (2.8), we take m; = 2 and m; = m3 = 0 to
get

1b(, U, w)| < e [[0]l oo 10| syl gy » Yo € H .

A similar estimate holds for (U, v, w). Thus
(Lo, ) 2y] < (1 + ea)llollv [T m@yllwla@y , Ywe H.

Here we note that the norm induced by H?*(?) is equivalent to the norm in V. Setting
w = Lyv € H we get,

|Luv|aqy < (er + )| Ul mryllollv.
0

In order to prove Theorem 3.2, we need first to establish certain properties of linear

operator K defined as
[Ko](t) = — /O'S(t — 1)v Ay + Ly (r)]v(r)dr .

Lemma 3.5 Let K be the linear operator defined above. Then for sufficiently small Ty,
K is a contraction in C([0,T1); V). Moreover, K can be extended as a contraction in the
Banach space B defined as: B = {t — v(t);v(t) continuous in V for t €]0,T;] and t'/?v(t)
bounded in V }, with norm

Iv]ls = sup [t/ *0(t)]lv -
te{0,T))

a

Lemma 3.6 For v € C([0,T1);V), the time derivative [Kv|'(-) € C((0,T1);V'). Moreover,

when v € B the map t — [Kv]'(t) is continuous from ]0,T}) into V'.

The proofs for the above two lemmas are similar to those fer the conventional Navier-
Stokes equations [20]. Note that [Kv](t) € C([0,T1);V) and it has continuous right
derivative [Kv]'.(t) € C((0,T1);V'). This implies [Kv]|(¢) is strongly differentiable and
[Kv]'(t) = [Kv]'.(t) for t € (0, Ty) (see Zaidman [23]).

14




(]

Proof of Theorem 3.2: We have shown that the strong derivative [Kv]'(t) exists and

(Kv]'(8) = —eA[Kv](t) — [vA1 + Ly(t)]v(t). This gives
[Kv]'(t) + eA[Kv](t) + [vAL + Ly (t))v(t) =0,

with [Kv](0) = 0 which implies the representation (3.10) in Problem 3 satisfies the differ-
ential equation (3.9) in Problem 2. Moreover, due to the properties of the linear semigroup

S(t) established in previous section we have,
S(t)vy € C([0,00); V) N CY((0,00); V') .
From Lemma 3.5 and 3.6, we can conclude that
/0' S(t — r)[vA; + Lo(r)o(r)dr € C([0,T); V) N CH{(0,T1); V).

Let us now characterize the evolution operator associated to the linear differential
equation in Problem 2. From the definition of linear operator K, we can rewrite (3.10) in

Problem 3 as

[(1 = K)o)|(8) = S(¢}vo.

Then for small enough T3, the operator (I — K) is invertable in C([0,T}); V) and in B since

K is a contraction in these spaces. We obtain a convergent series in C([0,T1);V) as
o0
v(-) = Y_[K"S](-)ve. (3.11)
n=0
Hence, the solution of Problem 3 can be denoted by v(t) = Z(t,0)vo. We call Z(t,0) the
evolution operator. Note that the convergence of this series ensures the uniqueness of the
solution to Problem 3 (and hence to the Problem 2.) Let us now study the evolution for

t > 1 by prescribing the initial data at ¢ = 7 in Problems 2 and 3. The evolution operator

obtained(as a series) in this manner is denoted Z(t,7) with t — 7 < T;. Here T; is taken

15




small enough to ensure the convergence of the series. Let us consider for 0 < n < 7 < ¢,

v(t) = Z(t,7)v(r) with v(r) = Z(r,n)v,. That is
v(t) = Z{t,7)Z(1,m)v,.
Due to the uniqueness of the solution we have
v(t) = Z(t,n)vo = Z(t,7)Z(7,n)v,.
That is

Z(t,n) = Z(t,7)Z(1,n), 0<n <1 <t.

Iterating this kind of arguements we can extend the definition of Z(¢;,¢,) to t—¢; € [0, c0).

O

The next series of lemmmas provide useful regularity and compactness properties of
evolution operator Z(-,-}. These lemmas can be proved using the same methods used in
the context of conventional Navier-Stokes equations [20]. Note that here the initial data
is prescribed in V for the evolution problem. This means we need to characterize Z|(-, )
as an element in £(V; V). Moreover, the bilinear operator characterizing the inertia term
has the property B(-,-) € L(V x V; H). Hence we need to extend Z(-,-) as an element in
L(H;V).

Lemma 3.7 For 0 <7 <t the evolution operator Z(t,7) satisfies the following estimates:

() NZ(t,7)|evw) < cse 7,

MM 1 o2{t—-T1
(11) ”Z(t,‘r)”c(}{;v) < 04{1 + '(-ZT)I/Z}e (t-7) .

Here ¢c3,¢4 > 0 and 0y,072 > 0.

16




Lemma 3.8 For 0 < t; <t < oo we have as t; — tf,Z(t,,t;) — I strongly in L(V;V).
Fort > 1 the mapt — Z(t,7) is continuous tn the uniform operator topology of L(V;V )N

L(H;V) and for 7 < t the map 7 — Z(t,7) 85 continuous in the uniform operator topology

of L(ViV)N L(H; V).

Lemma 3.9 For 0 < 7 <t the operator Z(t,7) € L(V;V)N L(H;V) 1s compact.

g

Note that the evolution operator Z(t;,t;) : H — V is compact and hence the spectrum
of this operator is discrete with finite multiplicity and accumulation possible only at the
origin. Moreover, they are the same in H and V.

Let us now specialize our study to the case where the basic field U is T-periodic in

time.

Lemma 3.10 Let the basic field be T-periodic in time. Then
(t) Z(nT,0) = Z(T,0)" , Vn > 1,

(i) The spectrum of Z(T + to,to) is independent of to > 0.

We will call the operator Z(T,0) the Monodromy operator.

3.3 The Nonlinear Semigroup

In this section we will characterize nonlinear semigroup associated with the nonlinear
syatem (3.1). We will define in particular the time T-map which relate the initial data v,
to the solution v at time T. In addition, we will prove that the uependence of v in the
initial data is Fréchet analytic. This last result will be used in next section to establish
the analyticity of the local invariant manifolds. Let us now consider the evolution form of

the regularized Navier-Stokes system:.

17




Problem 4 Find v € C([0,00);V) N C(0,00; V') such that

d
d—ttj + €Av + vAv + Ly(t)v I- B(v,v) =0, t>0, (3.12)
v(O) =vg € V.

Here the bilinear operator B(:,-) is defined using the Riesz representation theorem as
< B(v,u),w >yiy=b(v,u,w), Vwe V.

The evolution Problem 4 can be derived by simply applying the projection operator Py
onto the system (3.1).

Let us consider the following integral representation for the solution of (3.12):
Problem 5 Find v € C([0,00);V) such that

v(t) = Z(t,0)vo — /Ot Z(t,m) B(v(n), v(n))dn, (3.13)

U(O) =9 € vV ’
where Z(-,-) is the evolution operator described in preceding section.
Theorem 3.3 Problem 5 resolves Problem 4.

Proof: First note that the representation (3.13) in Problem 5 formally satisfies the evo-

lution form (3.12) in Problem 4. From the regularity properties of the evolution operator
Z(t,0) we have,

Z(t,0)vo € C([0,00); V) N C(0,00; V")
Hence if we set,

Y() = - [ 2(t,m)B(o(n), () dn, (3.14)

then we only need to show that Y (:) € C([0,00); V) N C*(0,00;V"'). Let us first show that

Y (t) is bounded and continuous in V.
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Note first that B(:,-) € L(V xV; H). In fact from the estimate for (-, -,) in (2.8) with

my = 2,mqs = 1;mg = 0 we get
b(u, v, w)| < collullwamllvllmaa)lwliLsn)y, YueEV,weH.
Hence by the Riesz representation theorem we can write
b(u,v,w) = (B(u,v),w)uxn ,YwE H.
By setting w — RB(n v) € H, this gives
[1B(u,v)lla < colluflvlvflv.

Thus B(v,v) € C([0,00); H) for v € C(|0,00); V).
Let us now estimate (3.14) as,

1Y@l < [ 120 m) el Botn), o) ludn

Now using the estimates for the evolution operator Z(t,7) obtiined in the previous chapter
we get,
1¥ lcqoravy < vi(T)llvllEqom,)v) -
Let us now consider,
t
Y(t+h) - Y(t) = -/O (Z(t + h,n) — Z(t,n)| B(v(n), v(n))dn

- /‘M Z(t+ h,n)B(v(n),v(n))dn .

Estimating this we get,

1Y (e+8) = Y @Olly < [ 120+ hyn) = Z(tm) | enndn

t+h
+ 7712+ hym)lleawydn} 10, 9)llcorsim -
Again using the results of the previous chapter we get
Y (t+h)-Y(t)v < yz(tah)”””é([o,r,);V)
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with y2(t,h) — 0 as h — 0. We hence conclude that Y € C([0,T3); V). Now,

Y(t+h)—Y(2) Z(t+ h,t) — Z(t,0t)

- ) ) [ 2(m)Blo(n), o(n))dn

~2(t+ k07 [ 2(m)Blo(n),0(n))dn.

Taking the limit A — O we get due to the continuity results of the evolution operator Z(-, )

obtained last chapter
Y/ (t) = —[eA+vA, + Ly(t)]Y () — B(v(t),v(t)) .

Here Y/ (-) is the right derivative.

For v € C([0,T3); V) we have B(v,v) € C([(0,T2); H) and Y € C([0,T3);V). Since A is
an isomorphism from V onto V', we have AY € C([0,T3); V') and [A; + Ly (t)]Y €
C([0,T:); H) due to the estimates on the trilinear form &(,-,-). Hence we conclude that
the right derivative exists and Y/ (-) € C(0,T3;V'). From this as before we conclude that

the strong derivative Y'(-) € C(0,Ty;V'). Thus
Y'(t) + €AY (t) + vA Y (t) + Ly (t) Y (t) + B(v(¢),v(t)) = 0,
which implies that Y (¢) is a solution of Problem 4 with ¥ (0) = 0. This proves the Theorein.

O

The existence and uniqueness aspects of the solution can be established using the meth-
ods used in [9]. Here one shows that for a fixed time interval there exists a neighborhood
such that there is a unique solution for each initial data in this neighborhood. The time in-
terval can be taken to infinity by choosing this neighborhood sufficiently small. (However,
see remark.)

We will now establish an important result regarding the dependence of the solution on

the initial data. Let us rewrite Problem 5 in the form ¥(v,v,) = 0. Here the map
F(,): C(0,Ty;V) x V — C(0,Ty; V)
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is defined by
F(v,v0) = v — Z(t,0)vy + M(v,v), (3.15)
with M(v,v) = /:Z(t,n)B(v(n),v(n))dn.
Here the bilinear operator M(-,-) : C(0,Ty; V)®* — C(0, T3; V') satisfies
M(0,w) = M(w,0) =0, VweC((0,TyV)

and Z(t,0) € L(V,V) for fixed t.
The following theorem is a consequence of the analytic version of the implicit function
theorem [5]. Results of this type for the conventional Navier-Stokes system is given in

Sritharan [20].

Theorem 3.4 For fired T™ > O there exists a neighborhood of the origin Bys C V such that
for vy € Bys, there exists a unique solution v € C(0,T*;V) to the problem 5. Moreover,

the dependence of v in the tnitial data vy 1s Fréchet-analytic.

This means there exists a map
W(t,O; ) By CV — Bys C C(O,T‘,V)

such that v(t) = W(¢t,0;v0) and W (¢,0;-) is F-analytic in this neighborhood. That is v(t)

can be written as a power series in the initial data in the following way:

v(t) = W(t,0;v0) = D Na(vo,-,v0; t). (3.16)

n>1

The n-linear maps

Hn(-++) : BE® — By, continously .

This series representation converges in the neighborhood defined above. One can verify

easily that ¥1(vo;t) = Z(t,0)vo. We finally note that due to the uniqueness theorem,

W(t,0;v0) = W(t, t1; W(t1,0;v5)), for0<t <t < oo,
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and W(0,0;-) = I.

If the basic flow field U(t) is T-periodic then
W(2T, 0, ‘Uo) = W(T, 0, W(T, 0; vo))

and in general

W(nT,0;-) = W(T,0;)", for n>1. (3.17)

As noted earlier in the previous section, the Frechét derivative of the solution map (DW)(t,
0;-) = Z(t,0) saiisfies a similar relationship as in (3.17).

Remark: The nonlinear semigroup characterized above is defind (when 7" = oo) only in
a neighborhood of the origin. However in [15] we have proved the global existence and

uniqueness of strong solution in V' using other methods.

3.4 Local Invariant Manifold Theorem

Let the spectrum of the monodromy operator Z(T,0) € L(V;V) splits into two disjoint
sets oy and os such that o(Z(T,0)) = oy U os and
bs = sup |A| < inf |A] = by, (3.18)
A€Eos A€oy

Let Py and Ps be the spectral projectors defined by the Dunford’s integrals,

1
= — R(X; Z(T,0))dX
Py 2ri Jry, (% 2(T,0))
1
d = — R(X: Z(T,0))dA.

Here R(\; Z(T,0)) is the resolvent operator and I'y,I's encircle oy, os respectively. Note

that P+ Py =1 , PsPy = PyPs and PS,PU commute with Z(T,O)

Theorem 3.5 (The invariant cone theorem) Let the basic flow be T-periodic tn time
so that the solution map satisfies (3.17).
(i) If the spectrum of the monodromy operator Z(T,0) lies inside the unit disc (spectral

radius < 1) then the basic periodic solution ts (locally) ezponentially stable: there exists
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p > 0 such that Yvg € B,(0) C V, W({t,0;vy) — 0 exponentially in the norm of V.

(i) Let the spectrum of Z(T,0) satisfy (3.18) with by < 1, then there erists a double cone
K <V and a ball Bs(0) C V such that Vv, € Bs(0) N K\{0}, there exists n € N for which
W(nT,0;v0)lly > 6. That is the basic solution is Lyapunov unstable. Here double cone 1s
defined by

K = {v &V such that ||Psv|ly < ~|[Pyv|ly, v > 0}. (3.19)
O

Theorem 3.8 (The invariant manifold theorem) Let bs,by < 1. Then in a neigh-
borhood B,(0) C V, there ezists two unique, analytic manifolds Mg and My which are
respectively the graphs of the maps, ¢g : PsV — PyV and ¢y : PuV — PsV. The maps

¢s and ¢y are analytic with,

1. ¢y (0) = ¢5(0) = 0;
2. D¢y (0) = D¢ps(0) =0 (tangency condition;)

8. manifolds Mg and My are locally invariant under the solution map W(T,0;-)
W(T, 0; MU N B,—(O)) C MU and W(T,O; _Ms N B,—(O)) C A‘[g;
4. stable manifold Mg satisfies

Ms N B,(0) = {v € B,(0) surh that Vn > 0,W(nT,0;v) € B,(0)

and — 0 asn — oo};
5. Unstable manifold My satisfies,

My N B,(0) = {v € B,(0) such that W(T,0;-)"v 15 defined Vn <0

and tends to zero as n — —o0o};

6. if v & Mg then there exists 6§ > 0 and p € N such that, |W(pT,0;v)|v > 6;
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7. dist(My,W(T,0;v)) < dist(My,v) for v € B,(0) (ezponential attractive property
of the unstable manifold;)

8. dist(Ms,W(T,0;v)) > dist(Ms,v) for v € B,(0)  (repelling property of the stable
manifold. )

Proofs of Theorem 3.5 and 3.6 are similar to those for the conventional Navier-Stokes

system and can be found in detail in [20].
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Chapter 4

Global Invariant Varieties (Inertial
Varieties)

Foias, Sell and Temam proposed in (6] the concept of inertial varieties for certain
class of semilinear evolution equations. In this section we will study the existence of such
global invariant varieties modelled on the invariant subspaces of A. These manifolds will
be invariant to the action of the W (t,0,-). In section 4.5 we will extend the general theory
in [6] to analyze the regularity of the inertial manifolds. Let us first obtain certain overall
bounds for the solution in various norms and show that the dynamics is characterized
by a compact global attractor. The global manifolds to be constructed will contain this

attractor.

4.1 Overall Bounds for the Solutions

We can get a weak formulation from the system (2.1)-(2.4) by taking duality pairing

withwe V,

a
< a—'t‘,w > +¢(Au, Aw) + v(Vu, V) + b(u,u,w) =< fLw> VweV (4.1)

We will first consider the energy estimate by setting w = u and using the fact that

b(u,u,u) =0,
l1d, 2 2
E-d—tlul + €lull* + v|Vu|* =< f,u>. (4.2)
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Using the Poincaré’s Lemma |Vu|?* > n,|u|? and the fact ||u|* > x;|u|? we get

d 2,

—|ul* + (epr + 2vm)|u® < 171y .

dt €

Here we denote n; as the smallest eigenvalue of Stokes operator A;. We then set a =

2
“_flv_' to obtain
€

epy + 2vmy and pf =
lu(?)]® < [u(0)|e ™ + p3[1 —e ], a>0. (4.3)

We note that in the case of |u(z, 0)| > po, the energy estimate in (4.3) show that |u(t)| is
bounded by a monotone decreasing exponential funtion. On the other hand, if |u(z,0)| <
po, then |u(z,t)| < po for V¢t € RY. Hence for any ball Bg = {u(0) € H; |u(0)| < R}, there

is a ball B,, in H centered at origin with radius ry > po such that

1, R*—p}

W (¢,0; Bg) C B,,, fort>ty(Bg)= Zln —— (4.4)
0 0

The ball B,, is said to be exponentially absorbing and invariant [10,11,6] under the
action of the map W (t,0;-).
Let us now proceed to get other estimates. Notice that from energy estimate if uy € By

and t > to(Bg), by integrating (4.2) from t to ¢t + 1,
t+1 1 1
[ Iulitdr < (734 ZUAI1 ] = oo (4)
To prove uniform bounds on different norms we use the uniform Gronwall inequality [6,15]:

Lemma 4.1 (Uniform Gronwall Inequality) Let g,h,y be three positive locally inte-

grable functions for t* <t < +o0o0 which satisfy

d
d—iﬁgy—{—h Vt>t" and

t+1 t+1 t+1
/ g(s)ds < oy, / h(s)ds < oy, / y(s)ds < as,
t t t
for all t > t*, where a;, ay, a3 are positive constants. Then
y(t +1) < (g + az)exp(a;), V>t (4.6)
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Let us now suppose that f € H and set w = Au in (4.1),
ld, o 2 2 1/2 3/2
5 el + el Aul® + vV Auf® < eulful [Au]Y + (]| Au].

Here we have used the estimate in (2.10) for trilinear form b(u, u, Au). Using the Young’s
inequality, we obtain the following differential inequality after dropping the positive term
I/’VAz‘ulz

2|f|?
= (4.7)

L julf + cau? < ljofJul* +

We showed earlier that any solution will enter an absorbing ball B,, in H for t > to(Bg).

Thus

& u? < &3 ) + 225

This result together with the estimate (4.5) allows us to apply the uniform Gronwall

2 2
inequality with y = ||u||?, g = ¢} (r2)||u* and h = ——'i we get
€

) exp(c} r2 o), for t > to(Br) +1

Ju()? < (00 + 2LE

where to(Bpg) is given in (4.4). This means that there exists an absorbing ball B, of
radius r; in V such that all the solutions will enter this ball after certain time:
W(t,O; BR) C B,,, fort > to(BR) +1

Since B,, is compact in H we conclude that W(t,0; ) maps bounded sets in H into compact

sets. Note that it follows from (4.7) that for t > to(Bg) + 1,

t+1 2 1., 2 4
/; |Au|*dT < - [eyréry + | = o1. (4.8)

Now, let us set w = A%u in (4.1) to get

22| Aul + el Aul* < v|Au | Au] + cafol [u] | 4u] + 7] | 4u].

Since any solution will be absorbed by balls B,, and B,, after time t > to(Bg) + 1, this

becomes

2 JAu |2<3”—|A ey 1200, D+ =1
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Hence, we can apply the uniform Gronwall inequality again to conclude that

2

12 12
Au(O) < o1+ —(eirdrt + ISI%)] exp(—), for > to(Ba) + 2.

That is , there exists an absorbing ball B,, of radius r, in D(A) such that all the solutions

will enter this ball after time t > to(Bg) + 2:
W(t,0; BR) C B,,, fort> to(Bg)+ 2.

Note that

closure of U W(t,0; Bg)

t>to(Br)+1

is compact in H. Now, the compactness of the operators W(¢,0;-) in H implies that there
exists a compact attractor A which attracts every bounded sets in H. In fact, A is the
global attractor for the operators W(t,0;-) and it is also the w-limit set of absorbing set
B,,, i.e. A = w(B,,). This means if we denote W(t,0; B,,) = B,,(t) then

A=[)el (U B,z(r)) :

720 t>r

Note that the global attractor A must be contained in the absorbing balls in H, V and
D(A):
ACB,NnB,NnB,,.

In addition one can show that if W (t,0;-) is injective then in A, W (t,0;:) will be defined
for all t € R [19]. Such a result for 2-D conventional Navier-Stokes equations has been
proven by Ladyzhenskaya [10]. In the appendix we prove the time analyticity of the map
W (¢,0; -) which implies injectivity.

Remark: Note that if we assume f € H, then from the energy estimate we also get

*

d 2 2
— 2 < .
dtlul + (2ep + vm)|ul” < o

Eik

- we obtain
vnoa

By setting o' = 2eu; + vn; and pz)z =

lu(t)]? < |u(0)Pe" + o7 [1 — €], o >0. (4.9)
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Notice that the above estimate is uniform in e. Let us denote W(¢,0; B,1) = By (t) and

note that (4.9) implies that the absorbing ball B, (t) will shrink as t increase. That is
B, (t;) C Buft1), fort;>t,.

Note that from energy estimate we can also deduce,

1

[ 1vupdr < (rit e ——ifP)=0h for t > to(Br)
. u T_l/ 0 v = 0y ort ~2 Ip R')-

Let us now set w = A u in (4.1),
1d
-2—E|Vu|2 + €| VAul? + v[Aju]? < er|u]?|Vu| |4u>? + |f] 14,4, (4.10)

In the above we have used the following estimate for trilinear form b(u,u, A;u) which is

valid only for n = 2:

|b(u, v, Aju) < e|ul?|Vul|Au*2.

Using the Young’s inequality in (4.10) and then dropping positive terms €|V A,u|* and

v|Ajul?, we get

d 2 (2 o 212
E]Vu| < cj|ul?*|Vuj + =

By applying the uniform Gronwall inequality again to obtain

L 2Ar

[Vu(t)* < (oo + 0

) exp(ci rit oy), for t > to(Br) + 1.

Note that the estimate is again uniform in €. This means that there exists an absorbing

ball B, in V* = {u € H(Q); divu = 0} such that
W(tsos BR’) C B'Jx’ fort > tO(BR') + 1.

Let us denote the global attractor A, as w-limit set of absorbing set B,.. This means if

we denote W(t,0; B,) = By (t) then

A= ﬂ cl (U B,;(r)) .

>0 t>71

29




Note that since W(¢,0;-) maps a bounded set in H into compact set in H, A, is compact
in JI. (This is due to the compactness of embedding V* in H). All the estimates used
above are uniform in €. Such results will be useful in establishing the limit of A, to the
attractor A* of the conventional Navier-Stokes equations as ¢ — 0. Special cases of such

limit solutions were established in [15].

4.2 Formulation of Inertial Varieties

Let us now consider the system (2.1)-(2.4) as an equation of evolution in Hilbert space

V:
d
—u—+eAu+uA1u+B(u,u) =f, t>0,
dt (4.11)
u(0) =y e V.

In the sequel, we will assume f € H.

In the previous section we observed that although absorbing balls exists in H,V and
D(A) spaces, the positive invariance property can be established only for the H-ball B,,.
However, we are interested only in the dynamics in a neighborhood of the attractor. We
will thus devise a method to restrict our investigation to the dynamics inside the absorbing
ball B,,. We will use a smooth cut-off funtion § : R* — [0,1] and 4,,(r) = 6(r/r,) such

that
9(¢) =1, for 0<E<1

6(¢) =0, for £>2
16'(¢)| <2, for £€>0,
to modify the equation (4.11):

du

0 + eAu + 6, (||u]|)R(u) = 0,

(4.12)
where R(u) = vA;u + B(u,u) — f.

The absorbing property of this modified equation can be shown by taking inner product

with Au to (4.12). Let us consider the solution starting outside the ball By, in V, i.e.
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||ull > 2r;. Then we obtain the following simple differential inequality since 8, (]|u]|) =0

1d
58?“"”2 + (epqr + vmy)||ull?

1d
< Z__

< S llull® + dAuf’ + vV Auf* = 0.

Here we have used the fact that u,||ul|? < |Au|® and n||u||? < |VA,ul*. This leads to
lu()® < lu(0)|*e™™,  with B = 2(eus +vm).

Notice that if ||u(0)|| > rs with r3 > 2r;, then the solution orbit will converge expo-
nentially to a ball B,; of radius rs. If ||u(0)|| < r3, then solution orbit will stay inside the
ball B,, and never leave this ball. That is, there exists an exponentially absorbing and
invariant ball B,, in V for this modified equation (4.12). In addition, from the definition
of the cut-off funtion 4, we have 8, (||u||) = 1 for ||u}] < r, (i.e. u € B,,). This means that
the original equation (4.11) and the modified equation (4.12) are identical in the neigh-
borhood of the global attractor. Thus tiic the dynamics of (4.11) are exactly represented
by system (4.12) after a certain time.

We shall define the solution operator uo — u(t) associated to the modified equation
(4.12) as W,,(¢,0;:). The operator W,,(¢,0;-) is defined for all ¢ > 0 and all uy € H.
The existence of the absorbing invariant ball B,, C V implies that Wn(t,0;u4,) € By, for
t > T.(uo) for any initial condition ug € V. We will thus construct the inertial variety
M with a compact support in B,,. According to Foias, Sell and Temam [6], the formal
definition of inertial variety is as follows: A set M C V is called an inertial variety of

(4.12) if
1. M is a finite dimensional Lipschitz manifold;

2. M has a compact support and is invariant under the solution operator W,,(t,0;-),

e, Wn(t,0; M) C M forallt >0
3. all orbils uf the solution of equation (4.12) in V' are attracted exponentially to M.

Remarks:

31




(a) We begin with this formal definition given in [6] and then study the smoothness of
such manifolds in section 4.5.
(b) Note that the condition 3 implies that A C M. In fact, if u, € A, then since A is

its own w-limit set, for each t > 0, 3v, € A such that uy = W,,(t,0;v,). Now

diSt(UA, M) = diSt(Wm(ta 01 vA)’ M))

< e *dist(vy, M),

where a is a positive constant. Taking ¢ — oo, we conclude that dist(u,, M) has to be
zero. Since M N B,, is closed, we conclude that u, € M.
Let us now define p = Pyu and ¢ = Qnu for u € V. By applying the projection Py and

Qn to the equation (4.12) we obtain evolution equations for PyV and QnV respectively.

d

2+ cAp+ PyF(u) =0, (4.13)
dq

= + €Aq+ QnF(u) =0, (4.14)

where

F(u) = 0,,(lull) R(u).

Let us construct M as the graph of the Lipschitz function ® : PyV — QnNV with &

belonging to the class H,; defined below.

Definition 4.1 Let H,; be the space of Lipschitz maps ® from PNV into QnV which

satisfy

(i) le(p)l| <b, b>0, Vpe PNV,
(ii) |®(p)) — ‘I)(Pz)“ <lp, = pll, VYpuLp € PNV,
(i) supp @ C {p € PyV :|pll < r3}. f

Note that Hy; ts complete with the metric

dist (&, %) = & ~ ®'|ln,, = sup [[®(p) - o'(p)ll.

pE
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Let ® € H,, and p, € PyV, then p(t) will be determined by the following initial value

problem: 4
2 +eAp+ PxF(p+2(p)) = 0

p=p(t) =p(t; D, p,) (4.15)

L P(0) = po
Let us first note that the modified nonlinear term F(u) is globally bounded and Lips-

chitz.

Lemma 4.2 For ® € Hy; and p,,p, € PxV, we have

(i) |F(u)] < dy, (4.16)

(i) |F(u1) — F(u2)| < dz2 (1 + Y)|py = 22l (4.17)
where dy = 2r71d; + v + deory and dy = 2vry + 4eor? + | f].
Proof: (i): Note that we have the following estimates for A; and B(u,v)

|Au| < |lu||, VueV. (4.18)

B(u,v)| < collul Ioll, Vu,veV. (4.19)
This gives

|F(u)| < 8, (I|u]]) [ Are| + | B(u, w)| + | 1]
< 8, (lu)) [vllull + eollull® +111]

< 2ury + deort + |f| = da, (4.20)

where d, is independent of time.

(i) We write,
R(u) — R(u2) = vA; (11 — uz) + B(uy, uy — ug) + B(uy — us,u5).
Using (4.18) and (4.19) we get
|R(u1) ~ R(us)| < vlluy — gl + ol [lus — wall + collur — waff flu2]-
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That is,

|R(t1) = B(uz)| < (v + col|ta] + colluz ) [|us — ua]|. (4.21)
Let us investigate
F(w) = F(uz) = 0, ([u[) R(w1) — 0, (|||} R(ue)
for the following three cases.
L g ff, lugl| 2 2y,
2. [Jw]] < 2ry < lug|| or [luz|| < 27y < w4,
3. [Juall, [lue]| < 21,

In the first case, since both 6, (||u;]|) = 0 and 8,,(||u2]|) = O we have
F(u;) — F(uy) = 0. Now if |luy|| < 2r; < ||ug| then since 8, (llu;]|) = 0 we have F(u,) —

F(u3) = 0.,(l|u1) R(u1). Thus

|F(u1) — Fug)| <8, (llusll) — 6r, (|uz]])] | R(w1)]
< 2r ! lwll = Jlua| | |R(u))]

< 2r1_1d1||u1 - UZH, (422)

where d; = 2uvr; + 4cor? + | f|. A similar result can be obtained for ||u;)| < 2r; < ||u,||. For

the last case we have
F(uy) — F(uz) = [0y, ([w1]]) — 0, ([ual]) | R(w1) + 6, ([luzl])[ R(w1) — R(uz) .
From (4.21) and (4.22), we get

IF(ul) - F(Uq)’ S 27‘;1d1 + v+ 4Cor1 } ”Ul — ‘Ug“

< daflur — ugl|, (4.23)
with dg = 271—1(11 + v + 4cory.
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Let us estimate
Uy — Uz =p, —p+ [‘I)(Pl) - ‘I)(Pz)]-
llur — wafl < (1+0)|[py, — pyll.

Combining this with (4.23) gives

|F(u,) - F(u,)| < d, (1+ NMip, — Pyll.

In consequence of (4.17), we have

[PNF(py+ ©(p)) ~ PxF(py + ©(py))| < dy (1 + 1)lp, — p,ll, py,p, € PaV.

This means Py F is a mapping from PyV into Py H and satisfies global Lipschitz condition.
From a uniqueness theorem for evolution equations in finite dimensions (2,3], there exists
at most one solution p(¢) = p(t; ®, p,) for the Cauchy problem (4.15).

Let us now integrate (4.14) from ¢ to t to get
q(t) = QnS(t — £)q(&) + /et QnS(t — T)QNF(u(r))dr.

Notice that (4.16) implies that @nF(p+ ®(p)) is a bounded operator such that QnNF :
PnyV — QnH. Hence, there exists a unique solution q(t) = q(t; ®,p,) that stays bounded

as £ —» —oo. This can be seen as follows: from Lemma 3.3
l@nS(t = el < pilae™ ) S 0age - —co.
Also it follows from (4.16) that
[ lews(t~ NeuF(u(n)dr
< [ 1QwS(t = lcuman I@n F(ulr)ldr

< 4 /_:o IQNS(t — )|l c(QuHiQuvydr

<die 'yt forte R. (4.24)
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We now take £ = —

B /_too QnS(t — 7)QnF(u(r))dr. (4.25)

Here S(£) is the holomorphic semigroup generated by —eA described in section 3.1. Since
¢(t) is continuous and bounded for all ¢ € R, we choose ¢t = 0 so that p, € PyV will be

related to ¢(0) = ¢(0; ®, p,) by

/ QNS (~7)QNF(u(r))dr.

We thus seek the (unique) uniformly bounded solution of (4.11) on (—o0,0] with u =

p+ ®(p). We will now define a mapping T : p, — ¢(0) as

(T2](po) := / QnS(—7)QNF(u(7))dr, "®¢€ Hy,, (4.26)

where u(7) = p(r; ®,p,) + ®(p(r; ®,p;)). Notice that the condition that u = p, + ¢(0)

belonging to M is equivalent to the existence of a fixed point for the map T:

q(0) = ®(p,) = T®(py), V Py € PaV.
4.3 Inertial Manifold Theorem

We will establish the existence of inertial manifold using contraction mapping theorem.

For this purpose we must prove the following:

1/2

Lemma 4.3 For ® € H,,, if p%il -~ > € 'dg and | < 2 then the T maps H,,; into

itself:

T:H,, — Hy,,
where d3 = 2d3(1 + 1)I™! and | is the Lipschitz constant for ®
Proof: We first note that,
Lemma 4.4 For ® € H,,;, we have
suppT® C {p € PNV :||p|| < r3}, wherers> 2r,.
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Proof: We need to show for ||py|| > r3 we have T®(p;) = O for all & € H,,. Notice that
u = Pyp + Qn®(p) since P} = Py and Q% = Qn. Now AY?u = PyAY?p + QnAY®(p)
since Py, Qy commute with A2, Thus, ||ul|? = |lp||* + ||®(p)||>. Hence for !!p!| > 2r, we
have ||ujl > ||p;] > 2r,. This implies 8, (||u||) = 0 for ||p|| > 2r;.

Let us consider the initial point outside the ball B,, such that ||p,|| > r3 > 2r;. We
can then find a time t such that ||p(t)|| > 2r, for 7 <t < 0 and hence 8,,(l|u]|) = 0. Thus

(4.15) becomes,

dp

X L eAp=0
dt+€ p
p(0) = p,.

By taking inner product with Ap for above system and using the fact |Ap|® > u,llpli®
we get

2ol + 26amlipl” < o

This gives us
Ip(0)l] < lip(r)lle*™ < |ip(r)ll, 1 <O.

Since ||poll > rs > 2r;, we have ||p(r)|| > r3 > 2r;. This means that u(r) always stays
outside the ball B,, for all 7 < 0. Therefore, 6,,(]ju)]) = 0 for all 7 < 0. This gives us

F(u) = 0 and thus T®(p,) = 0.

Let us show that T® is globally bounded in V.
Lemma 4.5 If p, € PNV, then [T®|(p,) € @nV and
IT®(po) || < b,
with b = 2d,e e~ /2u /2,
Proof: From the definition of the map T it is obvious that T®(p,) € @~V and

IT2 ()l < [ 1QnS(=7)llctantnaum) Qn F(w)dr
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Recalling the estimate for |QnS(—7)||z(on H;onv) from Lemma 3.3 (with a = 1/2) we

get

4]
/w 1QNS ()| cianmanvydr < 2¢ e VU2 (4.27)

It follows from (4.27) and (4.16) that

IT®(po)|| < 2die" e 2u3llT = b. (4.28)

Let us now prove the global Lipschitz continuity of the map [T®](-).

Lemma 4.6 If

On = e(uns1 — pun) — d2(1 + 1)#%2 >0,

then for ® € Hy; and for pyy, po; € PNV we have

[ [T®](Po1) — [T®](Po2) l| < ¥ {[Por — Pozll, (4.29)
with  1' = dy(1 + ) uys [e‘l + (e — oNﬁN)"l] e /% exp -U;# (4.30)
and on= i , Etn=€e+d(1+ l)ul_vl/z.
HN+1

Proof: Let ® be a fixed element in Hy;. Let p, = p,(t) and p, = p,(t) be two different

solutions of the initial value problem (4.15) with p,(0) = p,,, p,(0) = p,, respectively.

dp,

T+€AP1+PNF(UI) =0
t (4.31)
Pl(o) = Po1
and g
-dﬂz- + €Ap, + PyF(uy) =0
{ dt (4.32)
Pz(o) = Po2,

where u; = p, + ®(p,) and u; = p, + ®(p,). By subtracting (4.32) from (4.31), we get

d
d—f + EAP + PNF(UI) - PNF(Uz) = 0, (433)
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where p(t) = p,(t) — p,(t) and p(0) = py; — Pos-
We take inner product of Ap with (4.33) and use estimate (4.17) to get

%ditnpuz + €| Ap[? < |Py([F(u;) — F(u,)]| | Ap|

< dy(1+1)[pll |Ap].
By using the fact |Ap|?* < un||p||> we obtain
e T P N N
which implies
d -1/2
EIIPH + punén|lpll >0, where €y =€+ da(1 + Huy '

This leads to

1P1(7) = P2(7) | < 1Py — Posll exp{—pnént}, V7 <O (4.34)

Now, using the Lipschitz condition on F(u) given in (4.17), we can estimate

I178(p0) = T2(poli< |11 (=7)llctanronn)|@nIF (1) — F(u)dr
< a1 +0) [ RS (7)letanmaunlipa(r) = pa(r)dr

By applying result (4.34) we get
1/2 ~1/2uN+1
1T®(poy) — TR(poo)|| < da(1 + 1)l Poy — Poall {41 /_oo exp| 6nT |dr

. <—1—)1/2/0 |rl‘1/2exp[-#NENT]dT}’

2¢e —-1/2pupn 41

where 6y = e(uns1 — un) — d2(1 + l)u}v/z. Note that

-1/2ppn 4, _ oNEN
ﬂ;ﬁl/ e dr < e Pyl (e — onén) Tt TR, (4.35)
- 00
with éy > 0 and on = un/un+1- Also
1 1/2 0 1/2 — -1 _1/2 _1/2 NEN
(56—8) /1/2 R i I (4.36)
—1/2epupn 4
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We thus get,
T®(po1) — TO(Po2)ll <V |Por — Poall,

with
ONEN
2¢

' =dy(1+ Dy’ [e‘l + (e — onén)! ] e % exp

0O

Now in order for the transform T to map H,, into itself,”we must have I' < [. An
elementary calculation shows that sufficient conditions for I' < [ are
e lds < py?,,  with dg = 2d,(1 + 1)I"! and

wllv/2 + d3 u;,l*_/lz <, with | < 2.

Combining above two results,

pnt = uM? > € 'ds, with ds = 2dy(1+ )"  and I < 2.

a

Lemma 4.7 For & € H,,, if l‘}v(ix > ¢ dg and | < 2 then the transform T is a strict

contraction on Hy;. Here dy = 2d;(2¢71/% +1).
Proof: We will first show that for ,,®, € H,; and p, € PyV,
| [T®1(po) — T®2(po)] | < L||®1 — @2l

Consider two elements ®;, and ®, in H,;. We take u; = p;+®,(p,) and u; = p,+ ®,(p,)

with same initial condition p,. Then analogous to (4.33) we get

d
T+ cAp+ PyF(w) - PyF(us) = 0

p(0) = 0.

By taking inner product with Ap and again using the fact |Ap|?> < un||p||* we get

d
22”1’” + unén|lpll > —dzll}v/z |®1 — D2
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where v = €+ do(1 + Dy /2 5 ¢. This gives us

dy _
1p(7) = 2a(D)] < x| @1 — @al| exp{—unént).

In addition, we have

[ur — ]| < (1 + Dllpy — pall + [[®1 — B2 ,,,-

Thus combining with (4.23) we get
|F(u1) — F(uz)| < d2 [(1 +1)[[py — poll + 1|1 — Dol |-
This gives

IT®1(po) — TP2(po)ll <

dz/ I@NS(—T)lccouaanv)| (1 + DIIp1(7) — po(7)|| + | @1 — @2 Jdr

By applying the estimate (4.37) we get

IT®1(po) — T®2(po)l| <

0 d, _ _ r
dz||®1 — @2| /_ QNS (7))l c(@nmi@nv)[1 + l#zvm(l + e #¥EnT)gr,

From (4.27), (4.35) and (4.36), we finally get

IT®1(po) — T®2(po)l| < €7 da( 2e72unft + uy'* 1)11@1 - &2

=L ”Ql - ¢2”’

where ' is given in (4.30).

In order for T to be a strict contraction we must have L < 1. Let us choose

L=de (27l + 3P 0) <

M|n—t

1/2 1/2

Since I' <l and pp” < pyiy, @ sufficient condition for L < 1/2 is

"‘}\{3—1 > e ldg, withd, = 2d, (26_1/2 +1l)and [ <2

41
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Let us now establish the existence of the inertial manifold for (4.12).

Theorem 4.1 Let ® € H,; with0 <! <1 and b be given in (4.28). Let N* be given and
for R = r3+ b, along with 0 < v < 1 — I, there ezist constants d3,d, depending only on

lyri,v, f and Q such that the following three conditions are satisfied:

(i) N> N~;
(ii) /‘}ﬁl > e ldy;

ey 1/2 1/2 -
(i) i — e’ 2 €.

Then the transform T has a fized point ® € Hy,. The manifold M defined by the graph of

® 15 an inertial manifold for (4.12).

Proof: From Lemma 4.3 and Lemma 4.7, we see that the transform T maps H,; into
itself and is a strict contraction. Thus there exists a unique fixed point ®* € H,; such that
T®" = &* by the contraction mapping theorem.

We note here that by construction the manifold M is invariant to the action of the
nonlinear evolution operator W,,(t,0;-). To see this we first write the relationship T®* =
®* as

@ (p0) == [ QuS(-r)@uF(ulr; #",p)dr, (439
with u(r, po) = p(7; ®*, po) + ®*(p(r; ®*, py)).

Let p(t) = p(t; ®*,p,) be the solution of (4.15) that is defined for all t € R. Then we
need to show that ¢(t) = ®*(p(t)) is a solution of (4.14). Let us consider ®*(p(t)) and
using the fact u(r, p(t)) = u(r, W, (¢,0;p,)) = u(r + t; py) to get

®(p(1) = — [ _QuS(-7)QnF(u(r,p(t)))dr

__ /_°°° QnS(=7)QnF(u(r + t, po))dr
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By setting 7 = n — t and from (4.24), (4.25) one has

@ (p(t) =~ [ _QuS(t ~ mQnF(uln,po))dn, forall te R.

By making use of Leibnitz rule formally, we find that

d@d*t(t) + eAQN[ - /; QnS(t — m)QnF(uln, po))dn] + QnF(u(t, p,)) = 0.

This gives
d®*(¢)
dt

Clearly, we see that (p(¢), ®*(p(t))) is a solution of (4.13), (4.14). Hence u(t) is a solution

+ eAQN® (p(1)) + @nF(p(t) + ©°(p(t))) = O

of (4.12) with ¢(t) = ®*(p(t)). This proves the invariance property Wn(t,0; M) C M.
We shall now establish exponential attractive property of the manifold M. Let us recall

a theorem on the squeezing property of solution orbits [15].

Theorem 4.2 Let W,,(t,0;u0) and W, (t,0;v0) be two solution of (4.12) with ug,vy €
Br C V. Then there exist constants C,,C, depending only on R, T, f,

€,v,7 and (1 such that for every v > 0 and every t € [0,T], we have esther

1QN[(Wm(t, 05 u0) — Win(t,0;v0) ][l < ¥ | P [Wim(t, 05 o) — Wan(2, 05 o)
(Wi (t,0;u0) — Wi(t,0;v0)|| < Cyexp(—Cjepnirt)|uo — voll (4.40)

for every N > 1.

We will now show that this property implies that the manifold M be globally exponen-

tial attracting. For convenience we choose N* such that

> 202Eto
KN +1 2 10g(2cl)

This gives

|QN[Wm(t,0;u0) — Win(t,0;vo)]l| < v || Pn[Wm(t,0; 1) — W(t, 0;v0)]]| (4.41)
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and

1
W (2, 05 o) ~ Win(2, 05 v0) | < |0 — wol 4.42)

for t, < t < 2t,.
Let us denote the distance between any point w in the absorbing ball B,, in V and the
manifold M by
dist(w, M) = inf{||lw — v|| : v € M}.

Let vo € M so that vog = Pyvo + ®(Pnvo) and that ||ug — vo|| = dist(ug, M). Moreover, it

can be shown that || Pyvo|| < r3 for vy € M. Hence for & € H,, it follows at once that
l[voll < || Pnvol| + ||®(Pnvo)|| < r3+b.

hence we can choose R = r; + b such that uy,vo € Br. Let us now apply the squeezing
property stated above. We shall first establish the attracting property in to < 7 < 2¢p
using either one of conditions (4.41),(4.42).

Using (4.42), we get

dist(Wom(t, 0; ti0), M) < [|Wim(t, 0; o) — Wi (2, 0; v0) |

1 1
< 5”“0 - voll = -2-diSt(UQ, M)

Note that v, will always stay on the manifold for t; < 7 < 2¢,.
Let us consider a point u(t) which has evolved from u, € Bg. That is u(t) =
W,.(¢,0;10). Then there is a point on the manifold M which can be represented as

v* = PNWn(t,0; uo) + ®(PNnWn(t,0;uo)). It follows from (4.41) that

dist(W,,.(¢,0; ug), M) < ||[Wm(t,0; uo) — v*||
< [|QNWim(t, 0;u0) — ®(PNWn(t,0; uo))||
< |QNWa(t, 0; uo) — QuWn(t, 0; vo)|

+”Q(PNWm(t, 0; vo)) ~ Q(PNWm(t, 0; ‘UO)) ”
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Since M is invariant to the action of W,,(t,0; -), we have QnW (¢, 0; vo) =8 (PyW,,.(t, 0; vo)).

Note that we also have

[|®(PNWm(t,0; v0)) — B(PnWm(t, 0; uo))||

< 1||PyWp(t,0;v0) — PhWn(t,0; uo)].
From this it follows that

dist(Wp(t, 0; uo), M) < (7 + 1) || PNWm(t, 0;v0) — PNWn(t, 0; uo)||
< (v + DIIWn(t, 0;00) — Wan(t, 0; uo) |

1.
< HUO - 170“ = dest(uo, M)

1
2
Here note that uy < uyy1and y+1<1.

From the semigroup property of Wn(t,0;-), we can deduce that
. I\" ..
dist(Win(t, 0; uo), M) < (5) dist (w0, M).
Suppose we write t = n7 with to < 7 < 2¢(, then
dist(Wn(t, 0; o), M) < ™ %o ™ 2dist (o, M).
This means that

dist(W,,(t,0; uo), M) — O exponentially, ast— oo.

4.4 Spectral Growth Rate

Let us now discuss the spectral gap condition for operatorA. As established in the

previous sections, a sufficient condition for the existence of inertial manifold is
1/2 1/2 -
Hngy — By > s, (4.43)
for each € > 0.
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Let us consider the following two eigenvalue problems:

(—A)Y Y = vy
(4.44)
Ylan =0, AYlsq =0
and
(-A)’¢+ Vp=pud
V-¢=0 (4.45)

@lan =0, Adlsn =0

The eigenvalues vy of (4.44) can be obtained by the minimization problem:

, (Au, Au) ) |Aul?
vy= inf ‘——m== inf —0H,
ueMi_, (u,u) ueMi | |ul?

ueV,
where V. = {u € H*),ulsn = 0} and My_; = span{y,---,9¥n_1}. Similarly, for
eigenvalues py of (4.45), we minimize the Rayleigh quotient with u restricted to the space

V. Since V is a subspace of V, by First Monotonicity Principle [22] we can conclude

UN 2 VN.

It can be shown that the growth rate of the eigenvalues vy of (—A)? for an arbitrary

smooth bounded domain 2 C R" are [4,17]
4/n
vN ~ 167t (B]::_'V> as N — oo.

Here V is the volume of 2 and B, is the volume of the unit ball in R". Since uyx > vy,
we also have

pn ~cN¥"  as N - .

Here py is eigenvalues of dissipation operator A = Py(—A)? and n is the space dimension.
In particular, for space dimension n = 2, we have uy ~ ¢ N2. It is easy to see that for
sufficient large N we get

1/2 1/2 1/2
“h{+l—/‘]\{ ~ /2,

. d; .
This indicates that there exists an inertial manifold only for ¢ > cl% instead of each ¢ > 0.

Notice that if eigenvalues uy ~ ¢ N2*% as N — oo, then the large spectral gap condition
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in (4.43) is satified for every € > 0. This will be true if A = Py(—A)?*%, 6 > 0. Hence the
dissipation operator A associated with regularized Navier-Stokes equations in arbitrary
two dimensional domains, the spectral gap condition is marginal. However the spectral
gap condition for A is satisfied for the following case.

Let us consider problem (4.45) with periodic boundary conditions. Using Fourier series

we get the eigenvalues as

_ 1674

e =13 k|,  with k = (ky,--, k).

In particular, for n = 2 we have

1674
Kisns) — —Lr(kf + k3)%.

Let us now set S(x, k,) = ki + k3, thus pux, k,) = ¢ Sf, 4,) with ¢ = 16m*/L*. According to
magnitude of Sk, r,), we can rewrite S, ,) in a sequence as S; < Sy < --- and this will
establish an ordering of the eigenvalues as p; < p <---, with uy = ¢ S%. Since Sy is sum
of two squares, we can apply a number theoretic result by Richards [18]:

. 1
ﬂ%il - #%2 = Cl/‘(SN+1 — Sn) > 4—log Sy as N — oo.

Here we note that when (1 is periodic, A has a zero eigenvalue. Hence, in order for the

earlier theories to apply we should modify A by A+ 3, 8 > O.

4.5 Regularity of Inertial Varieties

In this section we will study the regularity properties of inertial manifolds M. We will
obtain a sufficient condition for the inertial variety to be C!. We will prove in particular
that once the existence of inertial variety is established then higher dimensional manifolds

are automatically C!.
Definition 4.2 Let Hy, be the subspace of Hy,; and satisfy:
(i) |1D®(p)llc(pyvignv) < b1, b1 >0, Vpe PNV,
(i) [[D®(py) — DR(P:)llc(pyviawvy < billpy — P2il, YV P1ipy € PaV.
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Note that Hy, is complete [12] with the metric

dist(®,®') = sup ||®(p) -- '(p)]-
DePNV

In the Lemma 4.2 we established the global boundedness and Lipschitz continuity for

the modified nonlinear term F(u). We will now show similar properties for the Fréchet

derivative [DF|(u).
‘Lemma 4.8 For ® € H,; and p,,p, € PnV, we have

(i) |[DF](u) k| < Ki||k]||, for fizeducV;VheV. (4.46)
(i) |[DF](u1) by — [DF](uz) hol
< (L+ D(Kalhyl + collhall} [[py — 2ol + Killhy — hell,

Vu,u, €V; Vh,h, €V. (4.47)
Proof: (i) Note that the Fréchet derivative [DR](u) of R(u) is
[DR|(u)h = vAh + B(u,h) + B(h,u) for fixed uc V. (4.48)
From (4.18) and (4.19), we get
| [DR](u) h{ < v|A1h| + |B(u,h)| + |B(h,u)]
< (v + 2col|ul]) [[A]]-
This gives
| [DF](u) k| < 0n(||“l.|) | [DR](u) h|

< (v +4comy) ||Bll, VheV.

Thus for fixed u € V, || [DF|(u)| v,y < Ky with K; = v + 4cory.
(ii) For any hy, hy € V, We have from (4.48),

[DR](ul) hl - [DR](Uz) hz = UAl(hl — hz) + B(ul — ug,hl)

+B(U2,h1 - hz) + B(hl — h2 ul) + B(hz,ul — UZ).
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It follows from (4.18), (4.19) that
| [DR](1) b1 — |DR](uz) he
< (v + colluall + eofluall) 1Ay — hall + colliall + Hell) [feer — wsf.
Now, let us consider
[DF)(u,) hy — [DF|(u2) by = 8,,(|ludl))[DR](w1) by — 6, ([[u2[))[DR](u2) o,

for the following three cases. First suppose that |u,][, ([u;|| > 27, then we immediately

have [DF|(u1) by — [DF)(u2) hy = 0. If [ju,!} < 2ry < lusl], then 6, (J|uz]}) = 0. This gives
| [DF)(w;) by — [DF)(u2) hz| < [ &, (lluall) — 8-, (lw2l)] | [DR](21) b4
< 2r7 Kafluy — s (B
For the case [|u,], [juz]| < 2r1, we have
[ [DF]{u1) by — [DF}(u2) by|
<10y, (llwall) = 60, (llual)] | [DR] (1) s

+0,,([luzll) [ [DR](w1) by — [DR|(u2) hs|

< [(2r7 Ky + co)Iall + collha]] ux = wall + Kaflhs — hal).
Combining these results gives,

| [DF (1) by — [DF](u2) h|
< (Ka|lhi|| + collhzll) [|uy — uz|| + Killhy — hafl, (4.49)
with K; = 2r{ K} + co.
Writing u; —u, = p,—p,+[®(p,) - ®(p,)] for & € Hy,, we get lwg—uz| < (1+0)|p,—p.il-
Hence, for any hy, h; € V, (4.49) becomes
| [DF|(¥1) hy — [DF){uz) k|

< (1+ DK bl + collhal]) 1Py - pall + Killha — kel
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In order to prove the existence of finite dimensional C! variety M using contraction

mapping theorem, we establish the
Lemma 4.9 For ® € Hy,, if #}V/il - uﬂz > e 'Ky, uns1—un > € 2Kgand | <2 then T

maps Hbl,l into ttself:

T . Hl},l a— be,l’
where K7 = max{d3,K3,K5} and Ke = K1K4(1 + bl)

Proof: Let us first show thai D(T®)(p,) is globally bounded in L(PnNV;QnV) with

respect to p, € PyV.

Lemma 4.10 If ® € H}, and p, € PyV, then [D(T®)|(p,) € L(PnV;QNV). Moreover,

if b1 = €(n+1 — pN) — Ki(1 + bl)u}\{z > 0 then we have

ID(T @) (o)l c(Puviguv) < M,

where My = Ki(1 + by)uy/? [5_1 + (e~ UNle)—l] e~/ 2exp a___w;: , and

le = €+ Kl(l + bl)/};\,l/z.

Proof: From the definition of T®(p,) in (4.26), we have Vh € PyV

DI®)](ph = - [ QuS(-r)QuDF)(w) o (I + [D8)(5)) o [Dp)(po)h dr.

Note that from Lemma 4.5, we have (T®)(p,) € @~V . This means (T®)(-) is a nonlinear
mapping from PyV into QnV. Hence the Fréchet derivative, [D(T®)](p,) € L(P~V;QNV)
for fixed p, € PnV. By the definition of [D(T®)](p,) given above, such result can be
shown as follows: Note that p(t) = p(t; ®, p,) implies p(:) : PyV — PyV. Thus Fréchet
derivative of p(t) at p, is [Dp|(p,) € L(P~V; PnV). Now note that ®(:) : PV — QnV
implies [D®](p) € L(PNV;QnV). We get

[Dp|(po) + [D®](p) o [Dpl(po) € L(PNV;V).
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Since F(-) maps V into H, we obtain [DF|(u) # ((V;H). Consequently, we have

Qn[DF|(u) € L(V;QnH). Combining all the above results :
Qn[DF|(u) o (I +[D®](p}) o [Dp|(po) € L(PNV;QnH).
Recalling the pro;. erties of the holomorphic semigroup S(—r) described in section 3.1, we

have QnS(—7)(+) : QvH — QnV. Hence D[T®|(p,) € L(PnV;QnNV).

Let us now set ¢ = (I + [D®](p)) o [Dp](p,)h € V, then we get

I[D(T®)](po) bl < /_ooo NQNS(~7)|c(onH;0nv)|@N[DF)(u)9)dr. (4.50)

First we need to estimate |Qn[DF](u)¥|. Since ¥ € V, we have from (4.46) and the

estimate H[D‘b](p)”g(p,vv;QNv) S bl,

[[DF}(w)9] < Ky (1 + [D®](p)) o [Dp](po)h]

< Ki(1 4 b1) [ [Dpl(po)h|.

Let us consider ¢ = [Dp|(p,)h € PNV, for h € PyV. Taking the Fréchet derivative

with respect to p, in the following evolution equation

{ p,+ €Ap+ PyF(u) =0

p(t) = p(t; @, po),

we obtain

{ g, + €Ag + Py[DF|(u)y =0
(4.51)

g(0) = h.
Taking inner product with Ag for (4.51) to get

1d

5 10 + elAg® < Ki(1 + b1)llgl | Ag].

Then, by using the fact that |Ag|* < un||g||> we obtain

ol el > ~lenn + Ka(1 + b)ull" gl

This implies

d -
ol + mnéayllgll 2 0, where &1y = €+ Ki(1+b,)uy' '
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Integrating from 7 to O gives

lg(7)]l < llg(0)]| exp{—pn&iy7}

< bl exp{~unbiyr}, V7 <O0. (4.52)
Consequently, we have
[[DF[(u)¥] < Ky(1+ b1k exp{—nuné1yT}, V7 <O (4.53)
By applying result (4.53) in (4.50) we obtain

“[D(TQ)](I’O)"'H S Kl(]- + bl)”h” /_Ooo “QNS(__T)“ﬂ(QNH;QNV)e_“N&NTdT

~1/2¢pN 41
<Kol (il [ e

1 1/2 .9
+ <——) / ITI—I/Ze_“”f‘NTdT}.

2¢ce ~1/2epN41

Note that here we have similar estimates as in (4.35), (4.36). i.e.
1/2 ~1/2un 41 5107 -1/2 ,,—1/2 1 NGy
BENi1 enTdr < e tunii(e—onéiy) e T,
-0

with 51N = €(uNy1 — UN) — Kl(l + bl)ﬂ}\{za on = Un/UN4+1 and

1/2
(L) : ./0 7|72 #renTdr < e V2 pt/? exp
2ee ~1/Zeun+1 - o

We then have
I[D(T®)](po)k|l < Mi||h]l, Vhe PNV,

with M; = K;(1 + bl)y,}l/z [e‘l + (€ — aNle)‘l] e /2 exp O—MN:: . Thus
NA(T®)](Po)ll c(puvianv) < M.
O

Let us now prove the global Lipschitz continuity of map [D(T®)](-). Note that here
[D(T®)](-) defines an operator valued map PyV — L(PNV;QnV).
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Lemma 4.11 If 6{N = epiny1 — Un(€1y + En) > O then for ® € H;, and pyy, Py, € PNV

we have
I [D(T®)](po1) ~ [D(TQ)](pO2)”C(PNV§QNV) < L |[Por — Pozll,

with

1'1 = C3 [1 + K1(1 + bl)f—lﬂj—vl/2]

X {ul}lﬁ [e_l + (e — on(&1y + EN))_I] e Y% exp

on(&ry + fN)}
2¢ )

Proof: Let ® be a fixed element in Hy,. Let p;(t) and p,(t) be two different solutions
of (4.15) with p;(0) = po; and p,(0) = po; respectively. Let us first consider the term
| [DF](11)¥, — [DF](u3)¥,|, from (4.47) we have

| [DF|(u1) ¥, — [DF|(u2) ¥,|

< (14 D (Kalla]] + coll$hell) 1Py — poll + Kl — ], (4.54)

with ¥, = (I + [D®|(p,)) o [Dp,|(Por)h € V and ¢, = (I + [D®|(p,)) o [Dp,)(pr)k €V,
V h € PyV. By setting g, = [Dp,}(po1)h € PnV and g, = [Dp,|(pez)h € PNV, we

immediately have

1.0l < (1 +b1)llg, ] (4.55)

and ([l < (1+ b1)]gsll (4.56)
Since ¥, — %, = (9, — g) + (D2)(p)g, — [D2)(2,)g,),
61 = %all < gy — 2]l + | [D®)(21)g1 — [DB](22)g2]l

where

I [D‘I’](Pl)gl - [D‘I’](Pz)(’z“
< || [D®](p1)(g1 — 92)I| + [ ([D®](p1) — [D®](P:)) 0]l

< billgy — g2ll + hLllpy — pall [lg:]l-
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This gives
191 = ¥all < (1 + b1)llgy — gall + Lallpy — ol [ g2l (4.57)

By applying (4.55), (4.56) and substituting (4.57) into (4.54) we get

| [DF|(v1) 1 — [DF|(u2) ¥,
< (eallgull + eallgall) oy — poll + K1 (1 + b1)llgy — gl

where ¢; = K3(1+1)(1 + by), ¢z = co(1 + 1)(1 + by) + K;l;. From (4.52), note that we also

have the following estimates:

llg:1(7)ll < exp{—uné€iy7} B, V7<L0;
lg:(7) Il < exp{—punéipy7} k|, V7 <0
P1(7) = po(7) || < exp{—unénT}|Por — Poell V7 <O

Now, we need to estimate ||g, —g,||. Let us consider the following two evolutionary problems

for g,(t) and g,(t) respectively:

{ g1, + €Ag, + Pn[DF|(u1)$, = 0
(4.58)
01(0):’1, VhEPNV,
and
{ g2, + €Ag, + Py[DF|(u3)¢, = 0
(4.59)
02(0)"—"!, VhEPNV,

with u; = p; + ®(p,) and u; = p, + ®(p,). By subt.acting (4.59) from (4.58), we get

{ g; + €Ag + Pn[DF|(u1)¥, — Pn[DF](u;)9, = 0
(4.60)
g(t) = g,(t) —g,(t), ¢(0)=0.

Taking inner product of Ag with (4.60) to get

1d

2 2

< |[DF](u1) ¥, — [DF](u2) %.| |Ag|
1/2

< [esllpos = poall [[Blle™#¥ Em*em) 4 Ky (1 + by)lgll] 1 llgll,
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which implies

d -
gl + sty llgl] > —cs ufe N gy, — poy| 1],

with ¢3 = ¢; + ¢3. This leads to
lo1(7) = 92()ll < 243" l1per — Poall exp{—puw (€1 + Ew)r}R]] V7 <.
Hence,

| [DF|(u1) %1 — [DF|(u2) .|

<ec3 [1 + K (1+by)e” 1/2] € “N(&NHN)t”Pm — Poz| ||Al]. (4.61)

From (4.61), we obtain

| (D(T8)|(poy)h ~ [D(T) ()]
< [* 1@wS (=)@ mann)| [DF(w:) ¥y —{DF|(uz) 4|
< s [1+ Ki(1+ 1) uy "] 1901 — poall IR

0
< [ QNS (1)l et@umanrye ™ (En ",

where

0
/ ”QNS(_T)”E(QNH;QNV)C_“N(&"H")T dr
—o0

on(€1y + En)
2¢

< uyt [ + (e —on(b1y + fN))_l] e exp
with 5{N = eun+1 — Un(&1y + €n) > 0. Finally, we get
I [D(T®))(por )b — [D(T®)](Por) kIl < hllPor — Pooll IBll, ¥V b € PNV,
with
I = e [1+ Ki(1+ by)e  uytl?]

{#lelz [6 +(e—on(é1y + fN))—l] e '/? exp

on(&1y + EN)
2¢ )

Thus,

| [D(T®)](Po1) ~ [D(T®)|(Po)ll Py vignv) < 1oy — Pozll-

55




a

Now in order for the transform T to map Hbl,l into itself, along with the hypotheses in
Lemma 4.3 we must also have M; < b; and ] < [l;. An elementary calculation as before

show that a sufficient condition for M; < b, is

WP — P> €T Ks,  with Ky = 2K, (1 + 6)b77, (4.62)
and for I} <1 is
unt, = uNt > € 1Ks, with Ky = max{Kq, K11+ b1) + do(1 + 1)}
3 (4.63)
pn+1 — iy > € 2K, with Kg = K1K4(1 + b;), Ky = 4esly!.
Combining above results (4.62), (4.63) with the hypotheses in Lemma 4.3 we get
uh? — pN? > e 'Ky, with K7 = max{ds, K3, Ks}
BN+l — BN > € 2K,
O

In previous section, we have proven that T is a strict contraction map on H,;. Since
H z},z is a closed subspace of Hy, this immediately implies that T is also a strict contraction
on H,},,. Together with the Lemmas proved above, we can conclude that there exists a
unique fixed point ®* € H,,l,, such that T®* = ®* by the contraction mapping theorem.

Hence we have the following theorem:

Theorem 4.3 Let & € Hb”, and with the hypotheses be given stn Theorem 4.1. There

ezist constants dy, Ko, K7 depending only on L, 1;,by,r1,v, f and 1 such that the following

conditions are satisfied:

(
(i) wigs > € ldg

(i) wNg, — oy > € Ky
(iv) mne1— pn > €2 Ke.
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Then the tranform T has a fized point ® € Hbl,,. The finite dimensional C' manifold M
defined by the graph of ® is an inertial manifold for (4.12).

a

Let us now compare the spectral gap conditions for Theorem 4.1 and Theorem 4.3.
Notice that for a fixed ¢ > 0 there exist infinitely many choices of N such that the conditions
in Theorem 4.1 are satisfied. Let us assume now that Ny is the smallest number for which
the conditions in Theorem 4.1 are satisfied. Now, for the existence of a C! inertial manifold,
additional conditions (iii) and (iv) in Theorem 4.3 are needed. Note that condition (iv) in

Theorem 4.3 can be written as
(/‘}\{il - #}v/z) (#}\{il + #%2) > elzKe-
Since un4+1 > Uun, We obtain
I‘zlv/il - ”}\{2 2 % (——Iffﬁ‘) .

For a fixed ¢ >0 and every N > N,, we have

yz 121 (i"i) _1 (EL)
Hner— BN = € \2d, € € dy
1[Kg 1
2 ; Ez 1/2
KENg+1
S 1[Keg 1
€ | 2¢ Iv‘}ﬁx '

Hence, provided that N > Ny, condition (iii) and (iv) can be combined into one condition.
i.e.

1 K
u}ﬁ,l — u%z > “Ks with Kg = max{—>, Kz}.
€ 2(14
This means for N > Ny, a sufficient condition for the existence of a C! inertial manifold is
1/2 /2 o -
uNay — HN® 2 € K.
Such result implies that the higher dimensional inertial manifolds are automatically C!.

57

—— ]




Appendix A

Time Analyticity of Strong Solution

In this section we will show the time analyticity of the strong solution using a method
introduced in [21] for the conventional Navier-Stokes equations. Let us first recall an

existence theorem provided in [15] [or the evolutionary equation of (4.11).

Theorem A.1 Let n < 6 and ug € V, f € L*°(0,T;H) be given. Then there ezists a
unique solution of problem (4.11), which satisfies w € L*{0,T; D(A)) n C([0,T);V) and
u' € L*(0,T; H).

a

Let us denote C as the complex plane and Hg, Vg, D(Ac) be respectively the com-
plexification of the spaces H,V, D(A).

Theorem A.2 Let f be an Hc-holomorphic function on D (a neighborhood of the positive
real azis RY ) and is bounded from D into Hc. Then, the unique solution u in Theorem

A.1 ts an Hg-holomorphice function in a neighborhood of the positive real azis.

Proof : By considering projection of (4.11) in PyHc we get the complex differential

system
du(zivg(S') + eAun(¢) + vPyAun(¢) + PvB(un(¢),un(¢)) = Pnf (A.1)
un(0) = Pyu,. (A2)
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The above system is equivalent to a finite system of complex ordinary differential equations.
Such a system has a unique solution ux(¢) which is holomorphic in a neighborhood of the
origin [3, Theorem 8.1, Chapter 1]. Let us now obtain an estimate on the size of this
neighberhood in the ¢-plane.

By taking inner product of (A.1) with Auy(¢), we get

1d . _ |
5~—HuN(se‘€),','2 + ecos 8| Aup(se?)|® + vcos8|VAzun(se?)|?
s

= —Re{e”(B(un(se?), un(se®)), Auy(se?))} + Re{e’(f, Aun(se’))}.  (A.3)
The right hand side of above equation has following estimates:

2|(f, Aun(se))| < 2|f||Aun(se”)|
< e€cosf
- 2

2

A 2
| Aun|” + ecosf

I

The estimate for trilinear term of real case in (2.10) can be extended to the complex case

[b(u, v, w)] < lul*2]|ul]/2]o]|*/*| Av]/*|w]

Vue Ve, v€e D(Ac)w € Hc.
This gives us

2 |(B(un(se?),un(se”)), Auy(se®))]

< 26 |un(se)|"/*[lun (se®) || | Aun(se) [*/

9 - : ; '
< g mlee I (o) Plun(oe) I
ecosf ; c: '
S 2 ‘/4“1\,(.58'0”2 + 2 )3|IuN(seta)l|6'

(cosb
Thus equation (A.3) becomes

di|[u,\,(se"")ﬂ2 + ecos 8] Auy(se) | + 2v cos 8|V A uy (se)|?
s

!
2 3

< #1*+ (cos )3

lun(se)1°.

ecosf
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We can drop positive terms € cos 8| Aun(se)|? and v cos §|VA,un(se)|? to obtain a dif-

ferential inequality,

1
2 3

\f1? +

WHUN(SC' M

< e [+ (o))’ (A.4)

d 9\ 112
= i <
ds”uN(se )” ~ ecosd

where ¢ = max(c},2|f|o/€) and [fleo = {f{Lw(o,T;HC)- Then, by integrating the differential

inequality (A.4) from 0 to s we get
lun(se®)]|* < 1+ 2|fuol?
with
0< s < acosb)?,

and
1

d(1+ fluol®)*
This show that the Galerkin solution un(¢) is uniformly bounded in the region Ap(0)

3
a= -
8¢

of the complex plane C. Here,
Ap(0) = DN A(0), A(0) = {¢ = se?,0 < s < afcosb)?, |8] < 72—r}.

Therefore, the domain of holomorphy in time can be extended from the neighborhood of
the origin to Ap(0). Moreover, for any ¢ = se* € Ap(0), we have
o [un()? < ki, k= ki (Jluoll). (A.5)
Let us now consider the passage to the limit of the solution un(¢). From the estimate
(A.5) and the compactness of the embedding V¢ C Hc, we conclude that for ¢ € Ap(0),
{un(¢)}%-, belongs to a compact set in Hz. Hence, by the vector valued version of
the Vitali Convergence Theorem [7, Theorem 8.2.1|, there is a subsequence {un,(¢)}2, of
{un(¢)}%-, that uniformly converges to Hg-holomorphic function u*(¢) on every compact

subset of Ap(0). Notice that the restriction of ux(¢) to the positive real axis will concides
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with the Galerkin solution uy(t). Hence, it is also true that the restriction of u*(¢) to
the positive real axis concides with the unique solution u(t) described in Theorem A.1.
Therefore, u*(¢) can be viewed as a holomorphic extension of u(t) to the region Ap(0). This
implies u*(¢) is unique as well in the holomorphic region Ap(0). Due to the uniqueness of
u"(¢) on Ap(0), the entire sequence {un(¢)}%-, should converge to u*(¢) in Hc uniformly
on every compact subset of Ap(0). We will thus denote u*(¢) = u(¢).

Let us now consider the inequality in (A.4) for 0 < {, < a and s > to. Integrating the

differential inequality from ¢ to s we obtain
lun(se?)]|® < const., with to < s <ty + acos 8)>.
This implies that uy(¢) is holomorphic in the region Ap(to) of the complex plane C, and
Ap(te) = DN A(te), Alte) = {¢ = se?,to < s < to + afcos8)3, 8] < -’21}.

Iterating this argument, we can conclude that u(¢) is an Hg-holomorphic function in

the region A of the complex plane C, with

A= U AD(to)

tn>0

That is, u(¢) is an Hg-holomorphic function in a strip containing the positive real axis.

g
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