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

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

atu—diVD(u)+(u~V)u+%+ Qes x u— egg% =0 inJ xG,
divpu =0 inJ xG,
0¢) —vAY+ (u-V)9 =0 inJxG,
(a"D(u)n + pf%u)r =0 on J xT, (1)
a9, 9+ %9 =0 onJxT,
n-u=0 ondJxT,
ult=p = up in G,

19|t:0 = 190 in G,

which is known as the tornado-hurricane equations (see [12]). As the domain G C R?
we consider simultaneously a half-space, a layer with finite height d, or a cylinder
with a fixed finite height d and radius R. We use the notation I' = G for the bound-
ary of G, whereas J = (0,T) denotes a time interval. The first line in (1) represents
the anelastic equations of momentum with the stress tensor D(u) = v(Vu+ (Vu)T)
and where u describes the velocity of a particle and ¢ the corresponding pressure.
In contrast to the compressible Navier-Stokes equations the density p here is as-
sumed to be a given time independent positive function. The symbol v denotes the
eddy viscosity, g stands for gravity, and € is twice the angular velocity of earth’s
rotation, where we assume rotation around ez = (0,0,1)7 for simplicity. The term
Qes x u therefore represents the Coriolis force and —639% bouyancy acting only
in vertical direction. Furthermore, ¥ denotes the temperature varying around a
given mean value ¥ = ¥(x). The second line in (1) is the anelastic incompressibility
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condition arising from conservation of mass, whereas the third line reflects conser-
vation of energy. These first three lines with the unknowns velocity u, temperature
¥, and pressure g are known as the weakly compressible Navier-Stokes equations.

In the boundary conditions (line 4 to 6) n stands for the outer normal at the
boundary T" and the subscript 7 denotes the tangential part of a vector field (see
the next section for a precise definition). The boundary conditions are chosen such
that there is no transition of the fluid through the boundary in normal direction
(line 6) and such that there can be no slip, no stress, or partial slip in tangential
direction on each component of I' depending on the values of o, o?, 8%, and Y.
More precisely, the boundary coefficients are assumed to be piecewise constant on
the components of I' = 9G. For instance, if I';, j = 1,2, 3, denote bottom, barrel,
and top of the cylinder we have

of, wzely,
a’:T'— 0,1, z—a’(x)=<¢ af, zely (2)
a3, zel,

with o € [0,1], j = 1,2,3. The parameters 37, a”, and 37 are defined analogously.
Note that on a layer the coefficients attain only two values at the top and the bottom
whereas on a half-space we have just one value at the bottom. For this reason we
write e.g.
of, je{l,...,mg}, (3)

where mg = 3 if G is a cylinder, mg = 2 if G is a layer, and mg = 1 if G is a
half-space. Furthermore, we assume that a7, 57, a?, ﬁf > 0, and, since we deal with
homogeneous traces, for simplicity we also impose that af + 87 = 1, 043-9 + ﬁ;? =1
for j € {1,...,mg}.

In applications p and ¥ usually only vary in vertical and radial direction, i.e.,
p = p(|z|,23) and ¥ = J(|x|,x3). However, we will see that in our approach this
assumption is not necessary, i.e., we suppose p = p(r) and ¥ = J(x). Further-
more, many different types of boundary conditions are used to describe various
phenomena. Varying boundary conditions might even essentially influence stability
of solutions and therefore the trajectory of a big cyclone. This is the reason why we
consider the general form of the boundary conditions in (1) that admit a different
type of condition on each part of the boundary. It seems that up to now there is
no literature available treating the tornado-hurricane equations rigorously from a
mathematical point of view. The intention of this note therefore is to give a first
analytical approach to problem (1) and to present a starting point for further dis-
cussions also concerning significant stability questions. Forthcoming works of the
author and some of his collaborators in this direction are in preparation. For a
treatment of the incompressible Navier-Stokes equations in a half-space with par-
tial slip type boundary conditions we refer to [14] and [15], for a bounded domain
see also [17]. A basic mathematical approach to the Ekman boundary layer prob-
lem, which is geophysically related to the evolution of hurricanes (see e.g. [11]) and
which represents the incompressible Navier-Stokes equations with rotation effect,
can be found in [8]. However, the standard methods that work for the incompress-
ible Navier-Stokes equations do not directly apply to system (1). This relies to the
weak comressibility, that is, to the fact that the density p depends on space and to
the coupling with a nonlinear heat equation. For geophysical literature we refer to
[12], [11], [4], [6] and the literature cited therein. For an introduction to rotating
fluids we refer to the monographs [9] and [13].
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We proceed with the rigorous statement of our main result. For this purpose
we impose conditions on the density and on existence and properties of a tornado-
hurricane vortex which should be a stationary solution of system (1). For the density
p the essential assumption is that there is nowhere a vacuum in G. More precisely,
we require the given function p : G — [0, 00) to satisfy the following conditions:

p € W(G), (4)
Jcy,Co>0Var eG@ : ¢y < p(x) < Cy. (5)

Note that the Sobolev embedding and condition (4) imply p to be a once contin-

uously diffentiable function on G. Next we assume that there exists a stationary

solution U = (@, V)7, the tornado-hurricane vortex, with a corresponding pressure
g of system (1) such that

U e WHe(G,RY), (6)

Jep >0V eG : d(z) > (7)

For the construction of such tornado-hurricane vortices we refer to [12] and [16].

The ground space for the construction of solutions is Hyp = Lﬁp NH"(G,R*), where

LIQPP ={U = (u,9) € L*(G,R*): divpu=0, u-n|p =0}

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

Theorem 1.1. Let r € (3/4,1) and let G C R® be a half-space, a layer, or a
cylinder with boundary coefficients o, 3, o, and B° as prescribed above. Let the
density p satisfy conditions (4), (5) and let the stationary tornado-hurricane vortex
U = (u,9)T be given as in (6) and (7). Then for each Uy = (ug,Vg) € HEZP—FU there
exists a Ty > 0 and a unique mild solution U = (u,0)T of the tornado-hurricane
equations (1) such that
U-U € BC([07 TO)a H];,,) = C([Oa TO)a Hﬁ,) n LOO([O’ TO)a H]E,,)a
1U(t) = Uollgy — 0 (t—0).

Remark 1. Due to possible discontinuities of the boundary coefficients o, a”,
(Y, and Y at the edges of a cylinder it is not clear, whether the mild solution
of Theorem 1.1 is a strong and/or a classical one. However, if G is a layer or a
half-space, no discontinuities appear. In these cases the solution is expected to be
strong (under the correct assumptions on the data) and classical. This will also be
included in a forthcoming paper.

The paper is organized as follows. In Section 2 we transform (1) to a perturbed
system by subtracting the stationary tornado-hurricane vortex from the solution
of (1). The linearized version of the perturbed system is treated in Section 3.
By means of coercive bilinear forms there we derive maximal regularity for the
linearized tornado-hurricane operator (see Theorem 3.6). A main difference to the
standard incompressible Navier-Stokes equations lies in the fact that the density p
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is not constant. To circumvent this difficulty we regard p as a weight and work in
weighted L2-spaces, where the standard solenoidality condition divu = 0 is replaced
by the anelastic condition divpu = 0. Based on suitable estimates for fractional
powers of the tornado-hurricane operator and the generated analytic semigroup
we will finally prove the existence of a local-in-time mild solution in Section 4 by
applying the contraction mapping principle.

2. Transformation to an equivalent system. First we derive a representation
for the boundary conditions which is more appropriate for our purposes. If n denotes
the outer normal vector at I', normal and tangential part of a vector F' € R? are
given by
F,=n-F)n and F,=F—F,.
Obviously, then we have
F=F,+F, and F,-H, =0 (FHEcR?3).

Lemma 2.1. Let n be the outer normal and ¢ be a tangential vector at T' = 0G,
ie, (| =1 and £-n=0. Let u:T — R3 be a C' vector field such that n -u = 0.
Then on I" we have

(i) {TD(u)yn =€ - Opu+n - dpu,
(i) €-Opu =0, -u) and n-Jgu= g (n-u),
(iii) (a*D(u)n + GYu)r = a¥Opur + [Ur.
Proof. Relation (i) follows immediately from the structure of D(u). (ii) is a well-

known differential geometric fact (Note that for the G C R3 considered here ¢ does
obviously not depend on the normal direction n). (iii) is an immediate consequence

of (i), (ii), and n - u = 0. O

Now let (@, 9,q) be a tornado-hurricane vortex, i.e., a stationary solution of (1).
We set

— u—
- Y-
p o= q-

<l =

q.

By virtue of Lemma 2.1 then (u,d,q) solves (1) if and only if the triple (v,0,p)
solves the perturbed system

O —divD(v) 4+ (v- V)v + Qes X v
+(E'V)U+(’U-V)U+%Vp—€3g% =0 inJxG,
divpr =0 inJ X G,
00 —vAO+ (v-V)0+ (u-V)0+ (v-V)I) = inJ x G,
a’Opv, + v, = onJ x T, (8)

a%9,0 + %0 = onJ xT,
n-v = on J x T,

V=0 =wvp in G,

e‘t:o = 90 n G,

where vy = ug —1, 6y = o —1, and J = (0, T). The results in the next two sections
we will provide the existence of a local-in-time mild solution for system (8), which
then in turn implies Theorem 1.1.
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3. Linear theory. As in the first two sections throughout the rest of the paper
G C R? is assumed to be be a half-space, a layer, or a cylinder with boundary
coefficients a?, Y, o, and 37 as prescribed in the introduction. The aim of this
section is to develop a systematic approach to the linearized system

O—divD(v)+ (@ V)v+ (v- V)u+ Qe ><v—|—%— egg% = f, in JXG,
divpyv =0 in JXxG,
00 —vAO+ (W-V)0+ (v-V)I = fy in JxG,
avd,v, + vy =0 on JxT, 9)
a’0,0 + 30 =0 on JxT,
n-v=0 on JxT,
V]t—0 = vo in G,
0|t—0 = 90 in G

For this purpose let us introduce some notation. We will use standard terminology
throughout the paper. For instance, C*(G, X) denotes the space of continuously
differentiable X-valued functions of order k € NogU {00}, whereas C*(G, X) denotes
its subspace of compactly supported functions. We also use the notation BC(G, X)
for the space of bounded and continuous functions. As usual L?*(G, X) is the X-
valued Lebesgue space of square integrable functions, whereas H*(G, X) denotes
the corresponding Sobolev space of order k € Ny. By ﬁk(G,X) we denote its
homogeneous version. If no confusion seems likely, we will omit G and X in the
notation and just write L? and H*. If X = R™, on H* we have the scalar product

(w,v)e = Y (9%u,0v),

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

In oder to solve system (9) we make use of the Leray projector P : L? — L2
associated to the Helmholtz-Weyl decomposition

L* =123 G,,

where L2 = 055 (G, R *, €2 (G,R?) = {u € C(G,R?) : divu = 0}, and

Go={Vp: pe H 11, Note that the space of solenoidal fields L2 can be represented
as

L:={ueL?: divu=0, n-ulr =0},

where the trace is to understand in the usual sense given for L2-fields satisfying
divu € L2. We refer to standard textbooks as [7], [18] for the existence of the
Helmholtz-Weyl decomposition and basic facts on the Stokes and Navier-Stokes
equations. We also remark that the method we present here in order to solve
system (9) is closely related to the approach to the Stokes equations used in [18].

We set
v P
v=(5) (1)

Note that for vector fields V' we have the decomposition
L’ =1L2®Gp
with L2 :=PL? = L2 x L*(G,R) and Gp := (I — P)L? = G5 x {0}.
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Next we establish a suitable definition of the operator "—vPA’ in L]%, subject to
the boundary conditions T;.V = 0 for trace operators of the form

o aPOqur + (VY + V), vy
V= ( a%9,0 + (a®r? + 37)0 . o - (10)
with functions 7,7? € L>(T") and o, 3, a’, and 3" as defined in (2). To this
end, we introduce the space
H = {U=(@u9)"eH (GR:

ur=0onT, forall je{ke{l,...,mg}: aj =0},

v=0onT;forall je{ke{l,. ..,mag}: a}z:()}},
which takes care of the boundary components on which the Dirichlet condition is
imposed. Obviously, equipped with the H'(G, R*)-scalar product the space H is a

Hilbert space.
Now we set Hp :=HnN L]QP,. On Hp we define for A > 0 the bilinear form

CL)\IHPXHPHR,

ax(U,V) = MU, V)+v(VU,VV) +v({U,V)p .,
where
4
(VU,VV):= > (VU*, VVF)
k=1
and

U Vip, = Z /F ({ + Tv(x)> ur (z)vr(z)do(x)

je{k: av£0} 7l

oK
+ > / (39 +r0(x) | 9(2)8(x)do ().
je{k: a?z0} " Li

Induced by ag we define the operator A in L3 with domain Z(A) by

P2(A) = {UeHp IfeLgVVeHp: ao(UV)=(fV)},

AU = f.

Note that it is not so clear (at least to the author), whether 2(A) C H?(G,R*)
holds for all types of domains G (i.p. for a cylinder) and all variants of boundary
conditions that we consider. Therefore we prefer the approach via forms as given
above. It remains to show that the definition of A is meaningful and that it is the

‘correct’ operator if acting on smooth enough functions. This will be the content of
the next lemma and the proposition afterwards.

Lemma 3.1. (a) For U € HNH?(G,R*) the following statements are equivalent.
(i) T,U =0,
(i) (AU, V)= (VU,VV)+(U,V)p, (V€Hp).
(b) For U € 2(A) N H?(G,R*) we have

AU = —vPAU.
Proof. (a) The generalized Gauf theorem yields

(=AU, V) = (VU,VV) — / V- 9,Udo. (11)
T
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Note that for pure Dirichlet boundary conditions, i.e., a® = oY = 0 the assertion
already follows. Thus we may assume that there is at least one j € {1,...,m¢g}
such that af # 0 or a? # 0. For the last term in (11) we calculate

ma
/V-@nUda = Z/ V-0 urdo
r j=17T
mg
+y / 00, 9do + / Uy Onundo,
Y r

where we used the fact that k,, - £, = 0 for vectors k,¢ € R3 and Lemma 2.1(ii).
Observing that

1 v v,.v v v /Bv
VrOpthy = JUT (ajanuT + (ajr + Bj) uT) — (r + ozj”> Vs

J J

onT'; for j € {k: «} # 0} and that

1 By
90,0 = 073?9 (a;?anﬂ + (a?rﬁ ¥+ ﬂf) 9) — (rﬂ + a%) 09

on T for j € {k: af # 0}, we see that
(—AU,V) = (VU,VV) + (U, V),

1
- Y [ e @ (o ) ) do
I

al Jr.
je{k: av£0y 4 7L

- > iﬂ /F 0 (a?0,0 + (ar” + V) ) do (12)

jefk: af#0} &5 /1y
/ﬂ@neda
Ly

— Z / vrOpturdo —
je{k: ap=0} L
- / VnOpundo (U € HN H?*(G,RY), V € Hp).
r

je{k: a=0}

Note that by our regularity assumptions on U and V all appearing traces and
integrals are welldefined. Thus V' € Hp implies the fourth and the fifth line in (12)
to vanish. The condition T,.U = 0 then immediately implies (ii).

On the other hand, if we assume (ii) to hold, equation (12) implies

/ VT,Udo =0 (V € Hp).
T

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

problem

(I-Av+Vp = 0 in G,
dive = 0 in G,

v, = @ onl,

n-v = 0 on '
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and a solution 6 € H'(G,R) of the heat equation

{(1—A)9 = 0 inG,

6 = ¢’ onT.

(These two results can be obtained, e.g., by a standard Hilbert space theoretical
argument.) Since ¢V and ¢V vanish on the Dirichlet boundary components we

()blaln
L = /U; S HP.

A(¢U7¢ﬂ)TTTUdU = /FVTTUdo =0. (13)

The fact that U € H further implies that the above integral even vanishes for all
(¢¥,¢”) not necessarily being zero on the Dirichlet boundary components. More
precisely, (13) holds for all (%, ") such that ¥ = ¢} on I'; with arbitrary ¢% €

Ce°(T'j,R?) and such that ¢” = @Y on I'; with arbitrary ¢ € C2°(I';,R) for all

(&

je{l,...,mqg}. This yields (i) and the assertion is proved.
(b) Thanks to (a) we can calculate for U € Z(A) N H3(G, RY),

(AU V) = (f,V)=a(U,V)
_ (VU,VV)Jr(U,V)F’T}
= v(-AU,V)
= (—vPAU,V) (V € Hp).

This yields

O

Proposition 1. The operator A is selfadjoint on L2 and we have o(A) C [dg,00)
for some dg € R.

Proof. Clearly, we have Z(A) = 2(A+ A) and (A + AU, V) = a)(U, V) for A >0
and all U € Z(A) and V € Hp. Obviously the form ay, and therefore also the
operator A, is symmetric. The fact that the trace operator vy : V +— V|p is
bounded from H'(G) to L?*(T) further implies

lax(U, V)] < COUN e IV + CONU 2@y IV | 220y
< C)Ua Ve (U, V € Hp).

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

ax(V.V) = (A=v)IVIE+ vV
- b Z ||UT||2L2(rj)—bﬁ Z ||9||%2(rj) (14)

Je{k: ap#0} je{k: a#0}
with
v
o= — inf (BJU + (), O) ,
z€l, je{k: aj#0} Q;
Jok4
o= — inf 2 +7%(2),0] .
zel, je{k: aZ;&O} Olj
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In the case that b¥ = b” = 0 the coerciveness follows. Thus, we may assume that at
least one of them is positive. Suppose that b > 0. In order to estimate the second
term in (14) we employ the interpolation estimate

< 2(1—
[ullZe < CllullZlful3"

< C(ellullin + C@)lul3) (ue H', e>0),

which is valid by virtue of H® = [L?, H'], and due to Young’s inequality. Here [-, ],
denotes the complex interpolation space (see [19]). We fix an s > 1/2. Then the
boundedness of the trace operator vy from H*(G) to L?(T') yields

A

lor I, < lloellZery < Cllo-le
C(ellVIFn +C@IVIE)  (e>0).

IN

This gives us
—b*[vr 72,y = —0"C (e|VIEn + CEIVIE) (€ > 0).
Completely analogous we can derive an estimate as

=002 (r,y = —b"C ElVIEn + CEIVIE)  (E>0)

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

v 14
A (V,V) 2 (A= O 00) VB + 2IVIG: (V€ He).

Consequently, there exists a g < C(b¥,b”,v) such that for each A > §g the bilinear
form a) is coercive. The Lax-Milgram theorem then yields for each f € LD% the
existence of a unique U € Hp such that

CL)\(U, V) = (f7 V) (V € H]P’)
This implies that (—o0,dg) C p(A). Tt is also obvious that
C2(G,R?) x C°(G,R) € Z(A).

Thus, A is densely defined. By general results for symmetric bilinear forms (see [3])
we then obtain that A is selfadjoint on L. Hence the assertion follows. O

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

Definition 3.2. A closed operator A : Z(A) C X — X is said to have mazimal
reqularity on the Banach space X, if there exists a p € [1,00) such that for each
T € (0,00) and each (f,uo) € LP(J,X) x (X, Z(A))1-1/pp, where J = (0,7") and
the latter space denotes the real interpolation space, there exists a unique solution
u of the Cauchy problem

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

% + A HY(J,X)NL*(J, 2(A) — L*(J,X) x (X, 2(A)1-1/pp

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

Corollary 1. We have A € MR(L2). In particular, A is the generator of an
analytic Cy-semigroup on L3.

The class MR(X) is known to be stable under relatively bounded perturbations
(see [5]). This gives us the following result.
Lemma 3.3. Let b; € L>(G,R**%) for j =0,1,2,3 and set

3
BU :=PhU + P> b;0;U, U e H'(GR").

j=1
Then we have A+ B € MR(L3).

Proof. By the assumptions on b;, j =0, 1,2, 3, and the coerciveness of the form ay
we obtain

IBUI; < ClU|pn
< Carx(UU)=C(A+AU,U)
< ClA+AU:U]2
< e+ AUNE+CEIUNE (U € D(A),e > 0).
Hence B is a Kato perturbation which yields the claim. O

Next we set up an L2-theory for the linearized tornado-hurricane equations (9).
For this purpose we assume the density p to satisfy conditions (4) and (5). It will
be convenient to introduce the scalar product

v, v), ::/GU(x)-V(m)pQ(at)dm, U,V e L*(G,R?),

on L?(G,R*). By condition (5) on p the induced norm || - [r2 is equivalent to
the standard norm in L2. If we mean L? to be equipped with (-, ~>p we use the

subscript notation Lf). Then the identity operator I : L? — Lf) or, equivalently, the
multiplication operator

M,:L* - L* M,U:=p-U
is an isomorphism of Hilbert spaces. Obviously, M, : L2 — L* is an isometry and
we have M L= M /p- The decomposition L? = L% & Gp therefore induces the
decomposition
2 _ 72
Lp - LPp @ G]Pp
with L]%p =M, 'Lg, Gp, = M 'Gp, and the projection

P

— -1 .72 2
= M 'PM, L2 — L}

Since PP is orthogonal on L?, the projection PP, is orthogonal on Lz. However, observe
that P, regarded as a projection on L? is not orthogonal in general.
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Lemma 3.4. The spaces lePp and Gp, are Banach spaces and we have the charac-
terizations

L[%;p = {V=@w0"eL?: divpp=0, v-n|p =0},
1 N
Gp, = {pr: peHl}x{O}.

Proof. First observe that by condition (5) we have
n-pvlr=0 < n-vp=0, (15)
if one of the two traces is defined. However, the trace n - pv|r can be defined as

in the usual sense for solenoidal L? vector fields. Now, the fact that V € L§ is

equivalent to say that M,V € L2 which means divpV = 0 and n- pv|r = 0. In view
of (15) this shows the first equality. The second one immediately follows from the
characterization of Gp. O

By the assumptions on p it is also not difficult to see that
(U V)i = > (07U, 0°V),
ler| <k

is an equivalent scalar product on H* and that M, : H* — H* and M, : Hy — H*
are isomorphisms for £ = 0,1,2. The Sobolev spaces of fractional order we define
as usual by complex interpolation, i.e, H" := [L2,H2],,/2 for r € [0,2]. For the
definition of the weighted versions we set H} := [L2, H?], /5 for r € [0,2]. Then we
obviously have H}, = M 'H".
For the transformation of the operator
~P,(div D,vA) = —vP,(divV + Vdiv, A)T

we calculate formally

M, (—VP,(divV + Vdiv, A)") MU
Vdiv _
= —vPM, <A+< 0 >)Mp1U

3
= —P [AU + Z(2p8jp*1)8jU +UpAp~!
j=1

+p(<mzidw@%l+plmwo)}

3
. A 2
= —uPA+ VP 2283pajU+(”—2|V”| )U

= P p?

3 . 3
dip (Vul 1, (Vp Vp\ 9ip| ;
22 ()2l (V)2 (V) %)) o
Jj=1 Jj=1

where we assumed that divu = 0. If we set

BV = B,m-V)V,
e3g
oo = e () (41))
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where V' = (v, a, )T and e3 = (0,0,1)T, we obtain
Y
M,BM;'U = P uja U—@@ Ly, (17)
Jj=1 p

Jj=1

3 esg
M,ByM 1U—P(Z@qu+(gesoxu>—( 19019> (18)

for U = (u,9)T. The transform of the boundary operator Tp in (9) reads as

_ ava’nur + (ﬁv - av OHP)UT ( u )
M,ToM;'U = £ + (Y =T.U, (19)
e ( a’0,0 + (8" —a’ %) ]| 0 /|
with 7¥ =¥ := —9,p/p. So, if we set
Arp = —vP,(divV + Vdiv, A)T + By + B, (20)

by (16), (17), and (18) it is not difficult to see that the formal transform of this
operator is represented as

MyArpM; ' = —vPA + B (21)

with a lower order term B = P(by + Z?:l b;0;) and certain 4 x 4 matrices b;,
j = 0,1,2,3. By Lemma 3.1(b) this motivates the rigorous definition of Apy :

D(Arg) — L%,p by
AV = M;Y(A+ B)M,V,
Ve D(Am) =M 2(A).
We call Apy the tornado-hurricane operator.
Lemma 3.5. We have
(i) Ve D(Arg) N HZ(G,R“) = TV =0,
(i) D(Arg) — Hp, :=H, N LIZP,, = Mp_lHﬂ»,
(iii) that on P(Ary) N H2(G,R*) representation (20) holds.
Proof. Since M, : Hg — H? is an isomorphism, we have
D(Aqm) N Hﬁ = M;l(.@(A) N H?).
Hence, V € 2(Arg)NH? yields M,V € 9(A)NH?. Lemma 3.1(a) then implies that

T, M,V = 0, which is according to (19) equivalent to TyV = 0 for r¥ =% = —9,,p/p.
This shows (i). By assumption (5) on p we have

(pw)lr, =0 < wlr, =0 (weH" j=1,...,mg).

Thanks to assumption (4) on p this shows that M, : H — H is an isomorphism.
The fact that M, : L]%p — L2 is isomorphic as well proves (ii). Relation (iii) is
obtained as a consequence of the definition of Azy, Lemma 3.1(b), and (21). O

Lemma 3.5 shows that by construction system (9) is (formally) equivalent to the
Cauchy problem

V(0) Vo,
with f = (fy, f9) and Vi = (vg, 0p). The wellposedness of this problem is given in
the next theorem, which is also the main result of the present section.

{ V' 4+ ArgV f  in(0,7), (22)
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Theorem 3.6. Let the density p satisfy assumptions (4), (5) and let the station-
ary tornado-hurricane vortex U = (u,9)” be given as in (6) and (7). Then we
have Aty € MR(L]%})). In particular, the tornado-hurricane operator Arp is the

generator of an analytic Cy-semigroup on L?Pp.

Proof. We consider the operator A + B with B as defined above. By represen-
tations (16), (17), (18), (19), and by our assumptions on p and U it readily fol-
lows that 7 = ¥ = —0,p/p € L>®(G,R) for the boundary coefficient and that
b; € L¥(G;R*™), j = 0,1,2,3, for the matrices appearing in the perturbation
B. Thus, Corollary 1 and Lemma 3.3 immediately imply A + B € MR(L2). Due
to the fact that the property of having maximal regularity is invariant under the
conjugation with isomorphisms the assertion follows. O

We close this section with some estimates that will turn out to be very helpful
in the next section. First observe that for w > 0 large enough the semigroups
generated by A + w and A + B 4+ w are exponentially bounded. We fix such an
w. For operators of this type fractional powers A", r € [—1, 1], are well-defined by
means of a Dunford integral calculus (see e.g. [2]).

Lemma 3.7. Let r € [0,1]. We have
(Z) (ATH +w)’“ = Mp_l(.A—l— B—i—w)’“Mp,
(i) there exists a C' > 0 such that
[(Arp + w)Te ATV o <CET V2 (8>0, VL),

(iii) the norms ||(Arg + w)™/? - [z and || - |[a; are equivalent on the domain
D((Arm +w)"/?),
(iv) there exists a C > 0 such that
[(A+B+w) ROV, < CIVIs (=123, V € HI(G,RY)).
Proof. The equality
A+ (Agg +w) ' =M " A+ (A+ B+w) ' M,
shows p(Arg+w) = p(A+B+w) for the resolvent sets. In particular, by assumption
we have that 0 € p(Arg+w). By the representations (A +w)" = [(Arg +w) "]

and

1
(At +w) ™" = 7/ AT = (Arw +w)) T,
211 Jo

where A is a suitable path around the spectrum of Argy + w, we therefore obtain
(i)-

Relation (ii) is a well-known fact for analytic semigroups.

In order to see (iii), we note that by Lemma 3.3 and 0 € p((A+w))Np(A+B+w) the
norms |[(A+w)- |2 and [[(A+B+w)-|[|2 are equivalent. By the functional calculus
for selfadjoint operators it follows that A+ w admits a bounded H>-calculus on L3
(see [10] or [5] for the definition). It is also well-known that the class of operators
admitting an H>-calculus is stable (modulo shifts) under lower order perturbations
(see e.g. [5]). Thus also A + B + w amits a bounded H*-calculus on L3. This in
turn implies for the domains of fractional powers that

P(A+w)) = [L2,2(A+w)], = [LE 2(A+B+w),
2(A+B+w)")  (relo,1]), (23)
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where [, ], denotes again the complex interpolation space (see [19]). On the other
hand, by the selfadjointness of A + w we can calculate
I(A+w)2VIE = (A+w) 2V, (A+w)/2V)
= (A+w)V, V)
= a,(V,V) (Veg(A+w)). (24)
However, from the proof of Proposition 1 we infer that the norms || - |5 and

a,(V, V) are equivalent on Z(A+ w). Moreover, since Z(A +w) lies dense in L3,
by general results for the complex interpolation functor, (A4 w) lies also dense in
D((A+w)") for every r € [0, 1]. Consequently, (23) and (24) imply that the norms

IA+ )2 2y [(A+B+w)2 2, and |- [las (25)

are equivalent on Z((A+w)'/?). By the fact that || - || - is equivalent to |- ||z2, m1),
we obtain again by virtue of (23) and a reiteration argument that the norms

A+ W) 2 N2y I(A+B+w)? 2, and |||z
are equivalent on Z((A + w)"/?). Since Z(Ary +w) = M P(A + w) and L?P,p =
M ' Lg, identity (23) obviously yields Z((Arn +w)/?) = Mp_l_@((.A—l—w)T/?). By
relation (i) and by the fact that M, : H) — H" is an isomorphism we then arrive
at (iif).
Relation (iv) follows from (iii), (25) and a simple duality argument. O

4. Proof of the main result. We turn to the proof of Theorem 1.1. Let T €
(0,00), J =1[0,T), r € (3/4,1), and Vp € H := H; N L be given. We set

BM,T = {V = (U,Q)T S BC(J, H]}%)) . HV”T = SUE) ||V(t)HH; < Ml‘/bHH;}
te
for M > 0 determined later. On B we consider the operator
t
HV(t) = e~ AV, 4 / e~ (I=AmH P (4(s) - V)V (s)ds, teJ. (26)
0

Then the fixed point equation HV = V is an equivalent formulation of problem
(8) by the variation of constant formula. We prove the existence of a fixed point
by applying the contraction mapping principle. To see that H(By 1) C Byr for
suitably small 7' > 0, by utilizing the results obtained in Lemma 3.7 we estimate
for V e BM7T;

[HV ()| ey

< ||eft.ATH VO”H;
t
+ C’/ =99 (Apg + w)/2e Ut A+ P (4)(5) . V)V (s)|lzzds
0

< Ce|Vollms
t
w 1 -
e / g |+ )R VIV () lagds. (2)

Observe that for the nonlinear term we have
3

D (po)0;V =" 9;(po’V)

j=1 j=1
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in view of div pv = 0. Recalling that |M, " - [|zz = || - [|2, B, = M, 'PM,, and that
Ari +w = M;'(A+ B+ w)M,, Lemma 3.7(iv) implies that

1(Azs +w) 7 2B, (u(s) - VIV ()] 12

A+ B+ w)_l/QIP’(pv(s) NV (9)|lL2
3

< DA+ B+w) " 2Po;(pu(s)V (s))ll e
j=1
3
< CY lp (s)V(s)llez < ClIVI[7a.
Jj=1

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

1(Azz +w) 2B, (u(s) - V)V (s)ll2z < ClIV I3, (28)

Inserting (28) into (27) we arrive at

w ' 1
[HV ()mr < Cet(||Vo||H;+/O W'V(S)||%I£ds>

C«ewT (H‘/O”H; + MQT(l—T)/QH‘/OH%I;) (t > O)

IN

So, by choosing e.g. M = 2Ce% and T sufficiently small we conclude that | HV ||p <
M||V0HH;, hence H(Bpsr) € Bpr. Similarly, we see that H is a contraction for
T > 0 small enough. Indeed, by employing the identity

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

|HV(t) = HU®)|
wt ! 1
< cet [ ot (@ 1V = Ul

+ [lv(s) = U(S)IIH;IIU(SM\H;) ds
< Ce"MT 2| Voll ||V = Ul (t>0, V,U € Burr).-

Consequently, for 7' > 0 small enough H is a contraction on Bys,r. The contraction
mapping principle then yields a unique mild solution of the transformed system (8).
Furthermore, from representation (26) it readily follows that

V()= Vollay =0 (t—0).
The fact that U = V + U for the solution U of (1) then implies Theorem 1.1. [
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