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A UNIQUENESS RESULT FOR THE NAVIER-STOKES EQUATIONS
WITH VANISHING VERTICAL VISCOSITY*

DRAGOS IFTIMIE?

Abstract. Chemin et al. [M2AN Math. Model. Numer. Anal., 34 (2000), pp. 315-335.] consid-
ered the three-dimensional Navier—Stokes equations with vanishing vertical viscosity. Assuming that
the initial velocity is square-integrable in the horizontal direction and H?® in the vertical direction,
they prove existence of solutions for s > 1/2 and uniqueness of solutions for s > 3/2. Here, we close
the gap between existence and uniqueness, proving uniqueness of solutions for s > 1/2. Standard
techniques are used.
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Introduction. Chemin, Desjardins, Gallagher, and Grenier [2] considered the
following anisotropic Navier—Stokes equations:

O —v(03 4+ 02)v—v,03v+v-Vu =—-Vp for ()€ (0,00) x R3,
(NSh) divo =0 for (t,z) € [0,00) x R3,

U|t=0 = Yo,
where v(t,-) : R® — R3 is an incompressible velocity field, p is the pressure, and the
constants v > 0 and v,, > 0 represent the horizontal and vertical viscosities.

Concerning the physical significance of these equations, we refer to [2] and to the
references therein. We will simply say that systems of this type can be found in the
theory of rotating fluids and also in the study of the Ekman layers for rotating fluids.

As specified above, the vertical viscosity v, may vanish (or converge to 0). For
this reason, the classical theory of the Navier—Stokes equations does not apply. Some
L? energy estimates still hold for (N.Sy,), but these are not enough to pass to the limit
and obtain a weak solution. The strong solution theory doesn’t apply either, unless
we work in the framework of hyperbolic symmetric systems by ignoring completely
the viscosity terms and requiring a lot of regularity for the initial data. Actually, the
only result concerning the situation described to be found in the literature is given
by [2, Theorems 2, 3].

THEOREM 0.1 (see Chemin et al.). Let s > 1/2 be a real number, and let vy € H**
be a divergence-free vector field. Then a positive time T and a solution v of (NSp)
defined on [0, T] x R? exist such that

v € L>(0,T;H>*) NL2(0,T; H"*).

Furthermore, there exists a constant ¢ such that if ||vollo,s is less than cv, then we can
choose T = 4+00. Finally, this solution is unique, provided that s > 3/2.
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The space H%* is a space with Sobolev regularity H® in (z1,z2) and HY in 23,
whose precise definition will be given in section 1.

Let us first make some observations regarding the isotropic Navier—Stokes equa-
tions. Critical spaces for the three-dimensional (3D) Navier—Stokes equations are the
spaces whose homogeneous norm is invariant under the scaling f(-) < Af(A-). There
is no result on existence and uniqueness of solutions for general initial data in a sub-
critical space (i.e., a space whose homogeneous norm is invariant under the scaling
f() < A>f(X) for some a > 1). For critical spaces, there are many existence and
uniqueness results, starting with the classical result for Hz of Fujita and Kato [3] and
continuing with Besov spaces, Triebel-Lizorkin spaces, etc. We refer to Cannone [1]
for details. Let us just note that a borderline case, that of initial data in BMO~!
(divergences of BMO vector fields), was recently proved by Koch and Tataru [6].
Initial data in anisotropic critical spaces were considered by the author in [5]. That
work contains an existence and uniqueness result [5, Theorem 3.1] for initial data
in a critical anisotropic Besov-type space that contains H%® for all s > 1/2 (but is
contained in HO’%). The problem of well-posedness for initial data in H%z seems to
be very difficult for the following two reasons. First, the homogeneous version of HO 2
is not well defined since it would require defining H2 homogeneous regularity in xs
and it is well known that the homogeneous space H? is not well defined in dimension
1 (or rather it is not a Banach space). Second, the space H%Z is not included in
C~1 (see [5, Proposition 4.1]) and it seems to be very difficult to prove existence and
uniqueness for initial data which is not C' 1. (All the spaces of initial data for which
existence and uniqueness of solutions are known are embedded in C~1.)

In accordance with what is observed above, the existence part of Theorem 0.1
is very similar to results known for the isotropic Navier-Stokes equations. The key
observation is that, although there is not enough regularity in the vertical direction,
the partial derivative O3 is always multiplied by u3 in the nonlinear term, and the
divergence-free condition implies that us has enough vertical regularity. Nevertheless,
some technical difficulties persist.

In the result of Chemin et al. there is a gap between the existence result and the
uniqueness result. This gap is unexpected, especially since, for the full Navier—Stokes
equations, s > 1/2 is sufficient to get uniqueness within the framework of anisotropic
spaces (see [5, Theorem 3.1]). The aim of this work is to close this gap, proving that
uniqueness holds when existence does, i.e., s > 1/2.

The gap in the proof of uniqueness given by [2] is due to the term w3d3v (w is
the difference of two solutions and v is one of the two solutions). Roughly speaking,
to estimate this term in H%2 one needs at least Hz regularity for dsv in the vertical
direction, that is, H? regularity for v in the vertical direction. This demands, of
course, that s > 3/2. To overcome this difficulty, we propose to estimate the HO—2
norm of w instead of the H®% norm. This will require only H: regularity for v in the
vertical direction, so the hypothesis s > 1/2 will suffice.

This point of view implies some difficulties. First, we will require a product theo-
rem for the anisotropic Sobolev spaces where the regularities in the vertical direction
are supercritical for one of the terms and subcritical for the other; see Theorem 1.4.
Some product theorems are available but only when both regularities are subcritical
(see [5, Theorem 1.1] and [4, Theorem 1.1]) or supercritical (see [2, Lemma 1]).

A second difficulty is to estimate a symmetric term of the type [wv3dsw- A3 Ywdx
(A3 is roughly 0s; see the next section for the precise definition). Such a term does
not appear when making L2 estimates instead of HO%~2. The estimates for symmetric
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terms are usually complicated when the indices of regularity are not integers. In
the previously cited works, the estimates of this type are long and require dyadic
decompositions. We will be able to obtain such an estimate through elementary
techniques.

The following theorem completes Theorem 0.1 in the sense that the hypothesis
s > 3/2 is no longer required to get uniqueness of solutions.

THEOREM 0.2. Let v and v be two solutions of (NSy) on (0,T) belonging to
Le° (O,T; HO’S) NL2 (O,T; Hl’s), where s > 1/2. If v and v have the same initial data,
then v = .

Although the regularity invoked in the hypothesis of this theorem is not sufficient
by itself to define a trace of the velocity v at time ¢t = 0, it is a classical observation that
v satisfying (NSy,) implies some continuity in time of v, namely v € C%([0,T]; H®")
for all < s (for a proof, see the remarks before (4)). It therefore makes sense to say
that v and v have the same initial data.

The author is able to prove neither uniqueness nor existence (in the regularity
class of Theorem 0.1) in the case s = 1/2. To this respect, we have nothing to add to
the comments made for the isotropic Navier—Stokes equations.

In the following section we introduce notation and prove a new product theorem
for anisotropic Sobolev spaces. The last section contains the proof of Theorem 0.2.

1. Notation and preliminary results. In the following, C' will denote a con-
stant which may change from one relation to another and which may depend on the
different parameters s,s’,... introduced. The constant K is a universal constant
which can also change from one relation to another. Two quantities A and B are said
to verify the relation A ~ B if and only if the ratio A/B stays between two positive
constants. We denote by (z) the quantity (z) = (1 + |z|?)z.

DEFINITION 1.1. For s, s’ € R we define the anisotropic Sobolev space H**" to be
the space of those tempered distributions f which satisfy

’

1Flss 21065 (€8)* F(E)]] o < o0,

where £ = (51,52)./
The space H*® endowed with the norm || - |5+ is a Hilbert space.
The partial derivative 0/0z; is denoted by 0;. We denote by Az the operator

As = (1 — 8%) %, that is, the operator of multiplication by (£3) in the frequency space.
Clearly, A3 is an isometry from H** to H**'~! for all real numbers s and s'.

When we apply an operator to a vector field, we mean that we apply it to each
component of the vector field. The H** norm of a vector field is the Euclidean norm
of the H**" norms of the components. If u, v, and w are three vector fields, then u- Vv
denotes the vector field )", u;0;v, and u - Vv - w denotes the scalar Z” u; 0305 wj.

We will need in the proof of Theorem 0.2 certain interpolation properties of the
spaces H**". The following proposition is very easy to prove (see [4, Proposition 1.1]).

PROPOSITION 1.2 (interpolation). Let s,t,s',t € R and « € [0,1]. If f €
H*s N HYY | then we have that f € Host(—a)tas'+1-a)t" gpq

el
s,s’

The multiplicative properties of the anisotropic Sobolev spaces have been studied
in several papers [2, 4, 5, 8, 9]. The following result is proved in [4, Theorem 1.1],
valid in the periodic case.

11—«
tt

Hf||as+(1—a)t,as’+(l—a)t’ < ||f
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THEOREM 1.3. Let s,t <1, s+t >0, and §',t' <1/2, &' +t' > 0. If f € H>
and g € HHY' | then fg € HsH 18"+ =1/2 gnd there exists a constant C' such that

1F9lls+t-1,540—3 < CllFlls,sllglleer-

1S

The proof in [4], which uses dyadic decompositions, carries over to the case of the
full space. Nevertheless, a more elementary proof can be given, as in Theorem 1.4.
For further details, see Remark 3.

Theorem 1.3 is not enough for our purposes. Indeed, the regularity we need is
“supercritical” in the vertical direction, i.e., greater than 1/2; a situation which is not
covered by Theorem 1.3. The purpose of the following theorem is to deal with this
difficulty.

THEOREM 1.4. Let s,t <1, s+t>0, and s’ > 1/2. If f € H** and g € Hb— 2,
then fg € HS*'=L=% and there exists a constant C such that

19llsse-1,—3 < Clflls.srllglle,— -

1=
The proof will use the following easy lemma.
LEMMA 1.5. Let s € R and n € N*. A constant C exists such that

R Cmax(1, (R)*T") if s+n#0,

where the variable of integration x belongs to R™ and o,_1 denotes the area of the
unit sphere in R™. Moreover, if s is not large (for instance, if |s| < 100), then the
K(n)
|s+n]| -

constant C' can be chosen of the form C =
Proof of the lemma. Clearly

R R
/ (x)*dx = 01 / (rysr"tdr <o,y / (rystn=tdr.
lz|<R 0 0

Since % < (r) <1+, we deduce that (r)s*"=1 < (1 +r)*™"1if s+ n > 1, and

(rystn-1 < % if s +n < 1. It follows that

R
/ (r)*dr < oy max(l,Q1 B )/ (14 7)1 dr
|z|]<R o

_ Jop—1max(1, 25— )(H'}Z# if s+n#0,
on_1V2log(1+ R) if s+n=0.
The conclusion follows by using that (1 + R)**™ ~ (R)*™ and log(1 + R) < 1 +
log(R). d

Remark 1. In the following we don’t need to know the behavior of the constant
C of Lemma 1.5 as |s| — co. Nevertheless, for the sake of completeness we indicate
that the constant C' can be chosen of the form % as |s| — oo, too. The proof of
this fact is very easy in the case n > 2, and so we include it here. As in the proof of

the lemma, we have for s +n # 0 that

R R
/ (Y’ dx = 0,1 / (rysr"tdr <o,y / (rystn=2pdr
lz|<R 0 0

R
_ On-1 i s+n _ On-1 stn On—1 oin
a 3+n./0 d7‘(<r> )dr = s+n(<R> b= |s + n| max (1, (R)**").
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Proof of Theorem 1.4. Let f € H** and g € H*~2. We have to estimate the
norm

1Fallorior—1 = @m) €Y 1E) 2 FxG(E) e
By duality,

rPfgllria g = s [{€) ) H T GORE) dt

Hh’HL2§1

~

~ up // (€ + 1)U E +ns)~ FOTR(E + ) dg .

Al 2 <1

We can further write

(1)
P folrir g < sw [ € e ) R OF0RE + ) dedn
=t 2
I
sup / €+ )+ +ms) = FOFA(E + ) de dn.
”h“”< 21¢/|< |

Iz

In what follows, whenever we study the dependence of constants on s’, we will
assume that s’ stays bounded (for instance, s’ < 100 or any other universal constant).
We now write I; under the form

= *% w ny AN
L= //26’>n’|<§3 +13) ) FEOM) g()h(§ +n)dEdn,

and we apply Holder’s inequality in the variables &’ and 1’ to obtain that

. / 2(s+t—1) __
= S/ s +15) 2<//2$|>n| : +Z7>>2* Fe) ag ay

I

Nl

x / / oG PIRE + )2 €’ dn'> dés dns.

To estimate I3, we first integrate with respect to n’ and then decompose

/ <€/+n/>2(s+t—1) & / <€/+n/>2(s+t—1) &
S dy = S ——dp
21/ > || (')t I I<I€1/2 (')t

4 op\2(s+t=1)
+ / % dry'.
le’/2< | <2]¢'| (")

If [n'| < [€']/2, then (" +n') ~ (). If [£]/2 < [n'| < 2|¢'], then (1) ~ (£). We
deduce that

/+ s+t—1) ot 1 K .
/ % dnl ~ <£l>2( —+t 1) / T d77/ S — <£I>2
i <I€’1/2 (') wi<iertsz () 1—t
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and that
f/+77/ 2(s+t—1) 1 eie
/ e —a = (& + )20 dyf
l€1/2<] | <2l (') €% Jiers2<m1<21e

K K
< 2(s+t—1) dec < ’ 25’
< /Klggwm cs(E)

where we have used Lemma 1.5 and the change of variables ¢ = &' +7/'.
According to the definition of I3, we obtain from the previous relations that

L<cC / €7 (e) 1 e,

which yields the following estimate for I7:

11<c//</ 2560 | F1€) |2d§/|hC£3+n3)2dC>

X <<f3 + ) "1 (E) 2 /(77/>2t|/9\(77)|2d77'> d&sz dns.

Holder’s inequality applied in the variable (£3,73) now gives that

1
2

(2) L <O fllss IRl </<n’>2tw(n3)|§(n)|2dn) ;

where

1
Plms) = / FETAIAE]

To estimate ¢, we proceed as for I3 by investigating several pieces and using Lemma

1.5:
1 o0 1
Aty ~ S, I
Jepum @@ = L, R “
K
~ d _—
/ 2 1+ )25 196 = v = Gy
1 K
- - —dés < ,
/|§3<|n3/2 (€3 + n3)(€s)> (n3) /|§3<|713|/2 (€3)? 9= (s = $)(n3)
1 1
[ S S| R
Inal/2<€al<2Ins| (§3 + 713)(€3) = (ns) \ng\/2<|§3|<2\n3\ (€3 +n3)
< K /
~ (n3)? \q<3\m|
K K
<

5o (1 +1og(ns)) <

(n3) (s' = 3)(ns)’

where we have used in the last relation that loga < 2= —foralla>1and e > 0. We

deduce from the previous relations that

w(ns) < Clns) ™,
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which, plugged into (2), yields the estimate

3) L <Ol flls.sllgl

t,— 1 IRlLe-

To complete the proof, it remains to estimate I» (defined in relation (1)). By
Holder’s inequality,

I < (J1J2)%,
where

L:3[/@6%@92ﬂf@nﬂmg+nM%Mdn

and

<£/+,’7/>2(s+t—1) (E+m) '
2= de diy.
: //2£’|Sn’| (¢)% (€5)% |g(n)[” d& dny

Clearly, Jy = ||2[[}2]If]2 s To estimate J, we first integrate in & and £3. As in
the estimate for I3,

<§’ +T}’>2(s+t71) ’ n2( +t71)/ 1 , K o
T enn A=) e’ < )2,
/2|§/<|n/ (€ v 2l¢/|<| (8% s\

Therefore, again using the bound for ¢, one deduces that

Jo < Clgl_,.
We conclude that

IZ < CHf”s,s’Hg'

oyl

which, combined with relations (1) and (3), completes the proof of Theorem 1.4. a

Remark 2. It might be useful to know how the constant C' in the statement of
Theorem 1.4 depends on s,s’, and t. Actually, tracking the constants in the proof,
the constant C' is of the form

1 1 1 1
C:K(\/ls+\/lt+\/s+t> Vs —1/2

where we have assumed that s’ stays bounded (say, s’ < 100).

Remark 3. Theorem 1.4 is a special case of a more general theorem. More
precisely, instead of considering ¢ € H%~ %, one may consider ¢ € H"'', where ¢/
verifies ' < ' and §' + ¢ > 0. The conclusion is then that fg € HsT*=1' We chose
to prove the special case t' = —1/2, sufficient for our purposes, because the proof is
considerably simpler. The proof in the general case does not involve any new ideas.
In fact, the complication in the proof comes from the fact that the decomposition in
¢’ given in relation (1) has to be done in the variable £3 also; therefore one has to
examine four pieces instead of just two, but the techniques are identical. Finally, let
us note that if we add the hypothesis ¢’ < s’ —1/2, then the additional decomposition
in &3 is not necessary and the proof given here carries over with no modification other
than the replacement of —1/2 by t'.
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2. Proof of the main theorem. We can assume without loss of generality that
s < 1. We will prove that the H® =2 norm of w = v — ¥ vanishes. In order to estimate
llwllo - 15 let us prove that the regularity available is enough to allow us to multiply

the equation for v — v by Aglw. First, note that we can write

v-Vou= Z@i(viv).

By interpolation and by hypothesis, one has that v € L4(O,T;H%’S) (see relation
(16)). The product theorem 1.3 easily implies that v;v € L2(0,T; H*'=%) so v - Vv €
L2(0, T; H-1=5) € L2(0,T; H-1~3). Clearly, (024 02)v+v, 83v € L2(0, T; H~1%) +
L2(0,T;H*~2) ¢ L2(0,7; H~1~%). From the equation (NS}) it follows that v €
L2(0,T;H"1=3). We deduce that every term in the equations for v and ¥ be-
longs to L2(0,7;H1~%) and can therefore be multiplied by Az w, which belongs
to L2(0, T; HL1+s) € L2(0, T; HY2).

Note that the fact that ;v € L2(0,T;H"%~3) and v € L2(0, T; H-*) implies, by
the interpolation theory developed by Lions and Magenes [7, Chapter 1], that v €
C°([o, T); H 2553). The interpolation property stated in Proposition 1.2 along with
the fact that v € L°°(0,7; H*®) imply in a classical manner that v € C°([0,7]; H*")
for all r < s.

Multiplying the equation for v — ¥ by A3 'w, integrating on (,t) x R3, letting
¢ — 0, and using the continuity in time of [[wl|o _1 yields

(4) t t
o)1y +2 [ (1) _y + 1001 _y) dr+ 20, [ Jovu()If_y ar

=-2 /Ot/v(T,ac) SVw(r,x) - Ay w(r, ) dr dz
Q/Ot/w(T,x)‘Vg(T,x)'Aglw(T,x) drdz.

To simplify the notation, we will write v instead of v(7, z) and so on. We consider 7
fixed, and we evaluate

(5) /v-Vw-Ag_lwda:z/(v181w+vgagw) ~A3_1wdx—|—/v383w-A3_1wdx

L1 LZ

and

(6) /w Vv - A;lwdx = /(w1815+w282§) -Aglwdx + /wgagi- Aglwdx.

Ls Ly

We will now estimate each of these integrals.

Estimate of L;. According to the product theorem 1.4, one can bound L; as
follows:

[L1] < [[ordhw + vadawl|_y, 3 A5 wl

< Cllollysllw

11 g llwlly s
332 T3 373
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By the interpolation property given in Proposition 1.2, one has that

1

(7) olly -y < lhollE_, o]
which leads to

1

(8) [ La| < Cllvfly sllwllg s

» T3

Estimate of Ls. Again by the product theorem 1.4, we have that

Lol < lundy + w2ty _y A5 wlly 4 < CI7)

2
1 sllwlls
2 1

_1-
T2
By interpolation,

1 3
lwlls -3 < llwllg _y lwlly

_1
1732 -

1
2
so that

(9) | Ls| < Cllo]l g sllwll

%
Jll

1
2

1 1-
0,—3 3

Estimate of L,. We proceed by using Theorem 1.3:

|La] < w030 _y zo-s A7 w]|y 52 < Olfwslg a2

2 (030 1 s llwlly =251
< C|7]

1 sllwsllo s llwlly —1.
3,51173110,5 373

But it is trivial to see that

1
1Flls.sr = (I3 o1 + 1051135 —1)* < [ flls.sr—1 + 105f]

Therefore, because w is divergence free,

s,s'—1-

[wsllo,3 < llwllo,— 3 +10swsllo,—1 = [[wllo,— s HIOrwi+0rwallo,— 3 < [lwllo,— 1 +2llwll,—3-

2

Also using relation (7), we infer that

3 1
(10) |La] < Cloly s (lwllg s l1wlly

).

Estimate of L. The proof for Lo is more delicate. It is a commutator-type
estimate and requires an integration by parts. Applying Parseval’s formula gives

1 3
Ly lllE ol

1 1
2 2

Ly = /1)38310 . Aglw dzx

L —

— (2m) / vadsw(€) - A w(—€) de

(11) N
— (2m)~° / éA i Byw(€) - @(—€) de
— i(2m)~° / / (e — ) - T(—€) ey

Using the change of variables (§,7) < (—n, —£), one can write

— Lomy- B8 N G — ) - (-
) za=gen [[ (- )i~ mow) - a6 dcan
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Now, for z,y € R, one can check the following identity:

T y r—y (v—yylx+y)

W W W @t m)
As |y| < (y) and |z +y| < (z) + (y), we infer that

T Y ey (2
5wl < ()
Therefore, we obtain from (12) that

a1 <5007 5 [ 16— (1 + 7)€~ 0l 500 950 acan.
Using again the change of variables (£,n) < (—n, =¢), we deduce
el < @)Y [ S e - wim @ ol

As v is divergence free, one has that 303(€) = —&101(§) — &202(§), so [&3] [U3(8)] <
€1l [01()] + €2 [02(€)]. Tt follows that

(13)
S —mlo (€=l +1& —ml2E—n)| ~ -
ol <m0 3 [ RES i), g
Let V' be the vector field whose components verify
Vi = [u;.
Obviously, [|Vj|lr» = ||vj|lrr for all 7,7/, and j. We define in the same manner the

vector field W. Using the reversed argument of (11), we observe that relation (13) is
equivalent to

|La| < /(|D1|V1 + | Da| Vo)W - A§1Wd:r,

where |D;| denotes the operator of multiplication in the frequency space by |£;|. As
|D;|V; and 0;V; have the same H™"" norm for all 7,7/, and j, the same argument as
in the estimate of L3 shows that

1 3
(19 |Lal < [(ADIV: + IDalVaW -5 W e < CIVI WIS IWIE
= Clolly Jwllf _y ol _,.

Collecting relations (4), (5), (6), (8), (9), (10), and (14), we get

t
o)1y +2v [ (1orl_y + ol _y) ar

¢ 3 1 -
<C / holl_y lwllg _y (ol + [Bly..) dr

¢ 1 3 -
[l lwld_, 9], dr
0 L) T g 2
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ing that ab < % + 3b3 for suitable choices of a and b, we infer that

t t

o)1y +2 [ (1orol_y + 10wl _y) dr <o [ ulf _y ar
t

+C [ 1wl _y (1l + 1513, + 171

Wl ol

L

2
[wllF,

we further deduce that

(15) le@l2_, < /|m 72 _yh(r)dr

where

(16) [olly,s <

The hypothesis made on v implies that [|v|s

B(t) = v+ C(lelld, + 1713, + 5]

[IESTS
w
~

By interpolation,

3
3ol

€ L4(0,T). The same holds for o, so

3S

h € L1(0,T). Gronwall’s lemma applied in (15) now implies that w = 0. The proof is
completed.
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