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EDITORIAL

Estimados socios,

Aqui tenéis un nuevo nimero del Boletin el en que incluimos dos interesantes
articulos de J. Garcia-Azorero, J. J. Manfredi, I. Peral y J.D. Rossi, y de
C. Bourdarias, M. Gisclon y S. Junca, ademds de la segunda parte de las
Actas del Workshop Iberoamericano de Matematicas Aplicadas celebrado en
Chilldn (Chile), cuya primera parte publicamos en el volumen 41. Junto a esto
presentamos el trabajo galardonado con el Premio SéMA a la Divulgacién de
la Matematica Aplicada 2008, que recay6 en X. Mora y una revisién de Michel
Bernadou de las Escuelas Hispano-Francesas de Simulacién Numérica en Fisica
e Ingenieria celebradas hasta la fecha.

Os recordamos que la Sociedad tiene un importante encuentro en el marco
de la XIII Escuela Hispano-Francesa sobre Simulacién Numérica en Fisica e
Ingenieria que se celebrara en el préximo mes de septiembre en Valladolid.

Recibid un cordial saludo,

Grupo Editor
boletin.sema@uclm.es
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NEUMANN BOUNDARY CONDITIONS FOR THE INFINITY
LAPLACIAN AND THE MONGE-KANTOROVICH MASS
TRANSPORT PROBLEM

J. GARCIA-AZORERO*, J. J. MANFREDIf, I. PERAL* AND J. D. ROSSI?

*Departamento de Matematicas, U. Auténoma de Madrid, 28049 Madrid, Spain.
"Department of Mathematics, University of Pittsburgh. Pittsburgh, Pennsylvania
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Abstract

In this note we review some recent results concerning the natural
Neumann boundary condition for the co-Laplacian and its relation with
the Monge-Kantorovich mass transport problem.

1. We study the limit as p — oo of solutions of —A,u, = 0 in a
domain Q with |Du,|[P~20u,/0v = g on 9Q. We obtain a natural
minimization problem that is verified by a limit point of {u,} and a
limit problem that is satisfied in the viscosity sense. It turns out that
the limit variational problem is related to the Monge-Kantorovich
mass transport problems when the measures are supported on 9f.

2. Next, we study the limit of Monge-Kantorovich mass transport
problems when the involved measures are supported in a small strip
near the boundary of a bounded smooth domain, . Given an
absolutely continuous measure (with respect to the surface measure)
supported on the boundary 92 with zero mean value, by performing
a suitable extension of the measures to a strip of width € near the
boundary of the domain 2 we consider the mass transfer problem
for the extensions. Then we study the limit as € goes to zero of
the Kantorovich potentials for the extensions and obtain that it
coincides with a solution of the original mass transfer problem.

3. Also we present a Steklov like eigenvalue problem that appears as the
limit of the usual Steklov eigenvalue problem for the p—Laplacian
as p — oo.

Key words: Quasilinear elliptic equations, Neumann boundary condi-
tions, Monge-Kantorovich mass transport problem.
AMS subject classifications: 35J65 35750 35755
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1 Introduction. The Monge-Kantorovich mass transportation
problem and the co—Laplacian

In this note we review some recent results obtained by the authors in [8], [13],
[14] and [15]. We study the Monge-Kantorovich mass transport problem when
the involved measures are supported on the boundary of the domain. This
problem is related to the natural Neumann boundary conditions that appear
when one considers the co-Laplacian in a smooth bounded domain as limit of
the Neumann problem for the p-Laplacian as p — oo.

To formalize the mass transportation problem, let g be a measure with zero
total mass and let Q be a domain with supp(g) C Q2. We want to determine the
most efficient way of transport the measures g to g_, that is, we want to find
a function T : supp(g+) — supp(g—) in such a way that T minimizes the total

transport cost
7) = [ lo = T(@)ldg. (@)

We refer to [24] and [10] for references and details.
On the other hand, let Ayu = div (|Dul[?"2Du) be the p-Laplacian. The
oo-Laplacian is the limit operator A, = lim,_,., A, given by
N

ou 0*u Ou
Aoott = Z ax] 836]83% ox;

in the viscosity sense (to be more precise, in the sense that a uniform limit of
p—harmonic functions (solutions to Aj,u = 0) is co—harmonic (a solution to
Asu = 0)). This operator appears naturally when one considers absolutely
minimizing Lipschitz extensions of a boundary function f; see [2], [3], and [17].
A fundamental result of Jensen [17] establishes that the Dirichlet problem for
A is well posed in the viscosity sense.

The close relation between the Monge-Kantorovich problem and the limit
as p — oo for solutions to A,u = f was first noticed by Evans and Gangbo in
[11]. They considered mass transfer optimization problems between absolutely
continuous measures (with respect to the Lebesgue measure) that appear as
limits of p-Laplacian problems. A very general approach is discussed in [7],
where a problem related to but different from ours is discussed (see Remark 4.3
in [7]).

Here we study the Neumann problem for the co-Laplacian obtained as the
limit as p — oo of the problems

—Ay,u=0 in Q, (1)
|Du|p’zg—;‘ =g on 012,

*Supported by project MTM2007-65018, M.E.C. Spain and project CCG06-UAM/ESP-
0340, Comunidad de Madrid

fSupported in part by NSF award DMS-0100107

*Supported by UBA X066, CONICET and ANPCyT PICT 05009.
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where € is a bounded domain in RY with smooth boundary and % is the
outer normal derivative. The boundary data g is a continuous function that
necessarily verifies the compatibility condition f 909 = 0, otherwise there is no
solution to (1). Imposing the normalization fQu = 0 there exists a unique
solution to problem (1) that we denote by w,,.

We will find a variational problem that is verified by a limit point of {u,} and
a limit partial differential equation that is satisfied in the viscosity sense. Next,
we will study the limit of Monge-Kantorovich mass transfer problems when the
involved measures are supported in a small strip near the boundary. Given an
absolutely continuos measure (with respect to the surface measure) supported
on the boundary 9 with zero mean value, by performing a suitable extension
of the measures to a strip of width ¢ near the boundary of the domain 2 we
consider the mass transfer problem for the extensions. Then we study the limit
as £ goes to zero of the Kantorovich potentials for the extensions and obtain
that it coincides with a solution of the original mass transfer problem. Moreover,
recent results from game theory allow to give a probabilistic interpretation of
the infinity Laplacian (see Section 5 for details). Here, we use these results
and show that the PDE that is solved by the continuous value of the game is
actually a mixed boundary value problem for the infinity Laplacian. In addition,
this game theory interpretation provides a proof of the uniqueness of viscosity
solutions to this mixed problem. Also, at the end of this paper, we will indicate
a Steklov like eigenvalue problem that appears as the limit of the usual Steklov
eigenvalue problem for the p—Laplacian as p — oo.

When considering the Neumann problem, boundary conditions that involve
the outer normal derivative, du/dv have been addressed from the point of
view of viscosity solutions for fully nonlinear equations in [4] and [16]. In
these references it is proved that there exist viscosity solutions and comparison
principles between them when appropriate hypothesis are satisfied. In particular
a suitable strict monotonicity is needed and such property does not hold in our
case of interest.

The rest of the paper is organized as follows: in Section 2 we deal with a
variational setting, in Section 3 we perform a viscosity analysis of the limit as
p — oo in (1), in Section 4 we approximate these problems (both variationally
and in the viscosity sense) by problems with measures supported in small strips
near the boundary, in Section 5 we present some results using a game theory
approach and finally in Section 6 we present a related eigenvalue problem.

2 A variational approach

A solution to (1) can be obtained by a variational principle. In fact, up to a
Lagrange multiplier, A, — 1 as p — 0o, we can write

/ upg:max{/ wg: w € WHP(Q), /w:O,/|Dw|p§1}. (2)
o9 X9) Q Q
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Our first result states that there exist accumulation points of the family
{up}p>1 as p — oo which are maximizers of a variational problem that is the
natural limit of variational problems (2). Observe that for ¢ > N the set
{up}p>q is bounded in C1=P/9(Q).

Theorem 1 Let vo be a uniform limit of a subsequence {uy,}, p; — oo, then
Voo 18 a solution to the maximization problem

/ Voo§ = max{/ wg: w € WhH(Q), / w=0, |[Dw] < 1}. (3)
00 09 Q

An equivalent dual statement is the minimization problem

[Dvso oo = min{Dw|OO: w e Whe(Q), / w =0, /a wg > 1}. (4)
Q Q

The maximization problem (3) is also obtained by applying the Kantorovich
optimality principle to a mass transfer problem for the measures u™ =
gTHN=IL 00 and p= = ¢~ HN-1L 00 that are concentrated on 0. The
mass transfer compatibility condition p*(9Q) = p~(99) holds since g has
zero average on Jf). The maximizers of (3) are called maximal Kantorovich
potentials [1].

To prove Theorem 1 we follow [13]. We review some previous estimates.

Suppose that we have a sequence {u,} of solutions to (1). Since we are
interested in large values of p we may assume that p > N and hence u, € C* Q).
Multiplying the equation by u, and integrating we obtain,

[iour=[ wos ([ |up|p)1/p (/. gv“)l/p/ 5)

where p’ is the exponent conjugate to p, that is 1/p’ + 1/p = 1. Recall the
following trace inequality, see for example [9],

/ 6Pdo < Cp ( / o + |D¢|de>,
oN Q

where C' is a constant that does not depend on p. Going back to (5), we get,

, 1/p’ 1/p
JRETE ( / g|p) Vil ( / |upp+|Dup|pdx) .
Q o0 Q

On the other hand, for large p we have

~ 1/p
lup(z) — up(y)| < Cplz — y|1_? (/Q |Dup|pdx> .

Since we are assuming that fQ u, = 0, we may choose a point y such that
up(y) = 0, and hence

Jup ()] < C(p, Q) (/Q |Dup|pdx)1/p.
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The arguments in [9], pag. 266-267, show that the constant C(p,) can be
chosen uniformly in p. Hence, we obtain

1/p
/\Du,,wg (/ |g|p> CVrpt/r(Ch 4 1)/p (/ |Dup|pdx>
Q o0 Q

Taking into account that p’ = p/(p — 1), for large values of p we get

1/p , 1/p
( / |Dup|p) < a ( / |g|P)
Q o0

where a, — 1 as p — oo. Next, fix m, and take p > m. We have,

1/m L. 1/p L . 1/p
(/ IDuplm) < Q= (/ IDup”> <|Qm"ray, (/ Iglp>
Q Q o0

where [ T || as p — co. Hence, there exists a weak limit in W™ (€)
that we will denote by vo,. This weak limit has to verify

1/m .
([1poi) ™ <0
Q

As the above inequality holds for every m, we get that v, € WH°(Q) and
moreover, taking the limit m — oo,

1/p

|Dvso| <1, a.e. x € (.
Lemma 1 The subsequence u,, converges to v, uniformly in €.

Proof. From our previous estimates we know that

1/p
(/ |Dup|pdx> <C,
Q

uniformly in p. Therefore we conclude that w, is bounded (independently of p)
and has a uniform modulus of continuity. Hence u, converges uniformly to v.
O

Proof Proof of Theorem 1. Multiplying by wu,, passing to the limit, and using
Lemma 1, we obtain,

hm/\Dup\p— hm/ upg—/ Voo (-
o0

If we multiply (1) by a test function w, we have, for large enough p,

(p=1)/p /p
/ wg < </ Dup”) </ |Dw|p)
a0
(p=1)/p 1/p
< (/ Uoogda+5) (/ |pr) .
o0



12 J. Garcia-Azorero, J. J. Manfredi, |. Peral y J.D. Rossi

As the previous inequality holds for every § > 0, passing to the limit as p — oo

we conclude,
[ wos ([ ona) D0l
o0 oQ

Hence, the function v, verifies,

/ wﬂ=mw{/«w:wewﬂwm»/w:owau<1}
o0 o Q

or equivalently,

[ Dvoo oo = min{HDwHOO Tw e Wl’OO(Q), / w =0, / wg < 1}.
Q Ele)

This ends the proof. O

On the other hand, taking as a test function in the maximization problem
Voo itself we obtain the following corollary.

Corollary 1 If g Z0, then || Dvs| L) = 1.

3 Viscosity setting

In this section we discuss the equation that v, a uniform limit of u, as p — oo,
satisfies in the viscosity sense.

Following [4] let us recall the definition of viscosity solution taking into
account general boundary conditions. Assume

F:OxRY x sSVN SR
a continuous function. The associated equation
F(x, Du, D*u) =0
is called (degenerate) elliptic if
F(z,6,X) < F(z,8,Y) ifX>Y.
Definition 1 Consider the boundary value problem

F(x,Vu,D*u) =0 mn ), (6)
B(z,u,Vu) =0 on 99.

1. A lower semi-continuous function u is a viscosity supersolution if for every
¢ € C%(2) such that u— ¢ has a strict minimum at the point xo € Q with
u(zg) = ¢p(xo) we have: If xg € 0N the inequality

max{B(x0, ¢(x0), Vo(0)), F(x0,Vé(x0), D*¢(x0))} > 0
holds and if xg € Q then we require

F(20,Vo(x0), D*¢(x0)) > 0.
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2. An upper semi-continuous function u is a subsolution if for every ¢ €
C?(Q) such that u — 1 has a strict maximum at the point o € Q with
u(zg) = Y(xg) we have: If xg € O the inequality

min{ B(zo, 1% (x0), Vi(x0)), F(zo, Vi(xo), D*¥(x0))} <0
holds, and if zo € 2 then we require

F (a0, Vip(x0), D*¢(x0)) < 0.

3. Finally, u is a viscosity solution if it is a super and a subsolution.

The main result in this section is the following theorem.
Theorem 2 A limit vy is a solution of

Acu =20 n €, (7)
B(x,u, Du) =0, on 052,

in the viscosity sense. Here

min {|Du| -1, a—’;} if g(x) >0,

_ ) max{1—[Du|, 3z} if g(z) <0,

Blo.w. D) =4 p(puj) 2 if g(x) =0,
gu—0 if 2 € {g(x) = 0}°,

where {g(x) = 0}° is the interior of the zero level set of g and H(a) is given by

1 ifa>1,
H(a)_{o if0<a<l,

Proof Proof of Theorem 2. Again we follow [13]. First, let us check that
—A Vs = 0 in the viscosity sense in 2. Let us recall the standard proof. Let
¢ be a smooth test function such that vy, — ¢ has a strict maximum at xgy € €.
Since u,, converges uniformly to v we get that u,, — ¢ has a maximum at
some point x; € ) with x; — xy. Next we use the fact that u,, is a viscosity
solution (see [13] for a proof of this fact) of

7AP7:UP71 =0
and we obtain
—(pi = 2)|Do[P " Aso (i) — | DpP 2 Agp(;) < 0. (8)

If Dp(xg) = 0 we get —Asop(xg) < 0. If this is not the case, we have that
D¢(x;) # 0 for large ¢ and then

1

—Docd(@i) < —[DY[*Ad(wi) = 0, asi— oo.

2
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We conclude that
That is v is a viscosity subsolution of —A  u = 0.

A similar argument shows that v, is also a supersolution and therefore a
solution of —A  vs = 0 in Q.

Let us check the boundary condition. There are six cases to be considered.
Here we deal only with one and refer to [13] for the rest of the cases.

Assume that v — ¢ has a strict minimum at xg € 92 with g(z¢) > 0. Using
the uniform convergence of u,, to vo, we obtain that u,, — ¢ has a minimum at
some point x; € ) with x; — x¢. If z; € Q for infinitely many i, we can argue
as before and obtain
On the other hand if z; € 9Q we have

(zi) > g(x:).

Since g(zo) > 0, we have D¢(zg) # 0, and we obtain

(Do) 22

14

|D¢|(z0) = 1.
Moreover, we also have
¢
— > 0.
v (o) 2
Hence, if vy — ¢ has a strict minimum at xg € 92 with g(z¢) > 0, we have
. 0
max {mln{—l + | D¢|(z0), 6—(5(1:0)} ,—AOO¢(JCO)} > 0. 9)
This ends the proof. O

Remark 1 The function vy is a viscosity solution of At = 0 in  and
therefore it is an absolutely minimizing function, [3]. It is a minimizer of the
Lipschitz constant of u among functions that coincide with ve, on O in every
subdomain ' of Q). Therefore we can rewrite the mazimization problem (3) as
a mazimization problem on 02: vooloq is a function that has Lipschitz constant
less or equal than one on 02 and maximizes fBQ ug.

Concerning the limit PDE, note that there is no uniqueness of viscosity
solutions of (7), see [13]. Nevertheless we can say something about uniqueness
under some favorable geometric assumptions on g and 2. The proof of
uniqueness is based on some tools from [11]. To state our uniqueness result
let us describe the required geometrical hypothesis on the boundary data. Let
00, = suppgt and 9Q_ = suppg~. For a given vs, a maximizer in (3) following
[11] we define the transport set as

7( 2€Q: 3w €N,y €00, V() =voo(z) — |7 — 2|

Voo) = .
and  voo(2) = Voo (y) + [y — 2|

Observe that this set T is closed. We have the following property (see [11])
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Proposition 1 Suppose that Q) is a convexr domain. Let vy, be a maximizer of
(3) with Asvoe =0, then |Dus(z)] = 1, for a.e. © € T(vs).

Define a transport ray by R, = {z||vso(2) — vso(2)| = |z — 2|}. Notice
that two transport rays cannot intersect in {2 unless they are identical. Indeed,
assume z € T then there exist z,y € Q such that v (2) — v (2) = |7 — 2| and
Uso(2) = Voo (y) = [2 =y, then |z —y| < |z — 2]+ |2 — Y| = voo () — Ve (y). If 2,
y and z are not colinear we contradict the Lipschitz condition verified by v..

Our first geometric hypothesis for uniqueness is then

00N C T(vso)-

Note that with similar ideas but using the uniqueness of viscosity solutions
to a mixed problem for the infinity Laplacian, this hypothesis can be relaxed
(see the last remark of Section 3).

We have:

Theorem 3 Assume that we have a conver domain  and a boundary datum
g on OQ such that every mazimizer Voo With Asovse = 0 verifies 02 C T(vso),
then there exists a unique infinite harmonic solution, us to (3). Hence, the
limit limy, o0 Up = Uso, uniformly in § exists.

Remark 2 Observe that if {g = 0} has empty interior on the boundary then
the uniqueness of the limit holds since for every vo we get Q2 C T (v).

Examples. To illustrate our results we present some examples. In an
interval Q = (—L, L) with g(L) = —g(—L) > 0 the limit of the solutions of (1),
Up, turns out to be us(z) = . It is easy to check that this function is indeed
the unique solution of the maximization problem (3) and of the problem (7).

This example can be easily generalized to the case where () is an annulus,
Q = {r < |z| < ro}, and the function g is a positive constant ¢g; on
|z] = 71 and a negative constant go on |z| = ry with the constraint [, g =
Jiwj=r 9 + Jizj=r, 9 = 0. The solutions u, of (1) in the annulus converge
uniformly as p — oo to a cone us(x) = C — |z|. However one can modify
the function g on |z| = r2 in such a way it does not change its sign and that
the cone does not maximize (3). Hence, there is no uniqueness for (7) even for
non-vanishing boundary data.

An example of a domain and boundary data such that uniqueness of the
limit holds is a disk in R?, D = {|(z,y)| < 1} with g(z,y) > 0 for z > 0 and
g(z,y) <0 for x <0 with [,,g=0.

4 Approximations by measures supported in small strips near the
boundary

In this section we will show that these variational problems can be achieved as a
singular limit of mass transport problems where the measures are supported in
small strips near the boundary. In this sense we get a natural Neumann problem
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for the p—Laplacian while in the paper [11] it appears a Dirichlet condition in
a large ball.
Precisely, let us consider the subset of €2,

ws ={x € Q : dist(x,00) < d}.

Note that this set has measure |ws| ~ SHN=1(9Q) for small values of &.
Then for sufficiently small s > 0 we can define the parallel interior boundary
s = {z — sv(z), z € 90} where v(z) denotes the outwards normal unit at
z € 0. Note that I'g = 9Q. Then we can also look at the set ws as the
neighborhood of I'y defined by

ws ={y=z—sv(z), z€9Q, se€(0,0)} = U Iy
0<s<d
for sufficiently small §, say 0 < § < dp. We also denote Q; = {& € Q :
dist(x, 092) > s} and for s small we have that 09, = T.

Let us consider the transport problem for a suitable extension of g. To define
this extension, as we have mentioned, let us denote by do and do, the surface
measures on the sets 9 and I'y respectively. Given a function ¢ defined on €2,
and given y € I’y (with s small) , there exists z € 9 such that y = z — sv(z).
Hence, we can change variables:

/ w)dos = | 6z — sv(2)G(s,2) do
Iy o0

where G(s, z) depends on ) (more precisely, it depends on the surface measures
do and do), and by the regularity of 9, G(s,z) — 1 as s — 0 uniformly for
z € S

Using these ideas, we define the following extension of g in 2. Consider
n : [0,00) — [0,00) a € such that n(s) = 1if 0 < s < %, n(s) = 0 if
s>1,0<mn(s) <1and [;°n(s)ds = A. Defining 7. (s) = -1 (£), we get
Jo M (s)ds =1. For § <& consider I'; and

ge () = 1= (s) Gg(f;)z)’ y =z — sv(z).

We have g. =0in 2 — w. and g. € C(Q2). Moreover,

/an(aﬂdx =/OE /Fsgg(y)dasds

_ /O /aQ g (2 — s1(2))G(s, ) do ds

:/0 ng(s)/BQg(z)dodSZO.

Associated to this extension we could consider the following two variational
problems. First, the maximization problem in W17 (Q),

max{/ wge s w € Wl’p(Q)7/ w =0, || Dw|r@) < 1}, (10)
We Q
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and the maximization problem in W1 (Q),

max{/ wge s w € WH(@), [ w=0,Dullu~o) < 1}. (11)
we Q

We call uy, . a solution to (10) and ue . a solution to (11).

Our first result says that we can take the limits as ¢ — 0 and p — o0 in
these variational problems. With the above notations we have the following
commutative diagram

Uoo,e - Uoo,0
Up,e - Up,0
e —0

This diagram can be understood in two senses, either taking into account
the wvariational properties satisfied by the functions, or considering the
corresponding PDEs that the functions satisfy.

From the variational viewpoint, first we can state the following result:

Theorem 4 Diagram (12) is commutative in the following sense:

1. Mazimizers of (10), u,. ., converge along subsequences uniformly in Q to
Upo a mazimizer of (2) ase — 0.

2. Maximizers of (10), up ., converge along subsequences uniformly in Q to
Uso,e @ mazimizer of (11) as p — oo.

3. Mazimizers of (11), us c, converge along subsequences uniformly in § to
Uso,0 & mazimizer of (3) ase — 0.

4. Mazimizers of (2), upo, converge along subsequences uniformly in Q0 to
Uso,0 @ mazimizer of (3) as p — oo.

Proof Proof of Theorem 4. The proof of the uniform convergence (along
subsequences) of u, o to Uns o is contained in [13].
Let us prove that u, . converges to u, o as ¢ — 0. We have

[ Dup,e |y < 1.
Therefore we can extract a subsequence (that we still call u, . ) such that
Upe — U, as e — 0,
weakly in W1P(Q) and, since p > N,

Upe — U, ase — 0,
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uniformly in © (in fact, convergence holds in C”). This limit v verifies the
normalization constraint
/ v=20
Q

||DU||LP(Q) S 1.

and moreover

On the other hand, thanks to the uniform convergence and to the definition
of the extension g. we obtain,

lim geUpe = lim / / Ge (Y)Up.e (y) dos ds
e —0 0 T,

we e —0

e —0

= lim /0 /aQ ge (2 — sv(2)up e (2 — sv(2))G(s, z) do ds

= lim e (5) /89 g(2)up.e (2 — sv(z))dods

e—0 Jo

/ gvdo
o0
and hence

/S2|DU|P_/(999vdagli£nj8f (/Q \Du,. |p_/ geup,a). (13)

On the other hand for every w € C*(Q) we have

| Dw|P — gwdo = lim [ |Dw|P — Je W.
Q o0 e=0/q we

Hence, the extremal characterization of u, . implies

inf Du”—/ udo >1iminf/ Du p—/ Up e -
ettt [ = [ guo > mint [ 1000~ [ o,

And by (13) we obtain

inf {/ \Du|p—/ guda}:/ |Dv|”—/ gudo,
weWr(Q), [ou=0 Lo o9 Q o)

and therefore all possible limits v = u, ¢ satisfy the extremal property (2).
Now, let us prove that u. . converges to s o, a maximizer of (3). Recall
that u. . is a solution to the problem

M. = max{/ wye : w € Wl’oc(Q),/ w =0, || Dw| =) < 1}.
w Q

=

That is,

M, :/ Uoo,e Ge -
We
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Therefore uy  is bounded in W*°(2) and then there exists a subsequence
(that we still denote by o ) such that,

Uoo e — v weakly-* in TW1>°(Q) and
_ (14)
Uso,e — v uniformly in €,
as ¢ — 0. Hence

lim Uoo,e e :/ vgdo.
We o0

e —0

On the other hand, for every z € C1(Q2) it holds that

lim ge 2 = / gzdo.
e=0 0, a0

Hence, if we call

M = max{/ wgdo: w € WI’OO(Q)7/ w =0, [|[Dw|| =) < 1}, (15)
o0 Q

we obtain, from (14),

M <liminf M, = vg do.
e —0 90

Therefore v = uq o is a maximizer of (15), as we wanted to prove.
Finally, let us prove that u, . — %o .. Recall that

/up,ggezmax{/ wgethWl”’(Q),/wZO,Ilele(mSl}-
We We Q

Therefore, for any ¢ < p
p=a\1/4 p—aq
1Dup e llzae < (IDupe oo 7)< J02 5
Hence, we can extract a subsequence (still denoted by w, . ) such that,
Upe — U, uniformly in €,

as p — oo with
[ Dull Lo () < 1.

Then

/ upvs ge — uge , as p — OQ.
We We

This limit u verifies that

[ ua <max{/ wge i w € W), [ w=0,[Dwlpxo) < 1}-
We We Q
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Let us prove that we have an equality here. If not, there exists a function v
such that v € WH(Q), [, v =0, [|Dv|[p= ) < 1 with

/ Uge </ Vge -
we w

e

If we normalize, taking ¢ = v/|Q|'/P, we obtain a function in W1HP(Q) with
Jo© =0, |ID¢|Lr) <1 and such that

1im/ Up,e ge :/ uge </ vg. = lim Iﬂll/p/ ©Ge -
p—o0 wWe We We p—0o0 We

This contradiction proves that

/ uge = max{/ WYe : W E Wl’m(Q),/ w =0, [[Dw| g 0) < 1}.
we we Q
This ends the proof. O

Now, we turn our attention to the PDE verified by the limits in the viscosity
sense (see Section 3 for the precise definition) or in the weak sense.

Up to a Lagrange multiplier A\, the functions u, ¢ are viscosity (and weak)
solutions to the problem,

—Apu=0 in €, 16)
|DulP=29% = )\, g on 8.

Let us to point out that it is easily seen that A, — 1 as p — oo. Hence, to
simplify the notation, we will drop this Lagrange multiplier in the sequel.

In the previous section, see [13] and also [14], the limit as p — oo of the
family u,, o is studied in the viscosity setting. It is proved that the problem that
is satisfied by a uniform limit us ¢ in the viscosity sense is (7) that we recall
below,

—Asu=0 in €,
(17)
B(z,u, Du) =0, on 01,
where
min {|Du| — 1, 2% if g >0,
B(z,u,Du) = { max{1— |Dul , % if g <0,
H(|Dul) 3% if g=0,
and H(a) is given by
1 ifa>1,
H(a) =
0 if0<a<l

Moreover, ux,o satisfies in the sense of viscosity the estimates:

|Dusco] <1 and  — |[Dus | > —1,
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see [6].

On the other hand, when we deal with the problems in the strips, again up
to a Lagrange multiplier that converges to one, the functions u, . are weak (and
hence viscosity) solutions to the problem,

{ —Apu = ge in Q,

18
\Du|p72% =0 on 0f). (18)

Passing to the limit as p — oo in these problems we get that the function
Uso,e satisfy the following properties in the viscosity sense (see again [6]):

{ |Du| <1 in Q, (19)
—|Du| > -1 in €,
and, in the different regions determined by g. :
—Au=20 in Q\ we,
min{|Du| — 1, —Au} =0 in {ge > 0},
max{1l — |Du|, —Axu} =0 in {ge <0},
—Asu>0 in QN o{ge >0} N (0{ge < 0})c, (20)
—Au<0 in QN o{ge <0} N(9{ge > 0})°.
% =0 on 0f).

Notice that the equations in {g. > 0} and {g. < 0} can be simplified by the
estimate (19), however to understand the boundary condition in viscosity sense
it is necessary to consider such equations in its full generality.

We split our following results in two theorems.

First, we have,

Theorem 5

1. The limit u, o of a uniformly converging sequence u, . of weak solutions to
(18) as e — 0 is a weak solution to (16) (and hence a viscosity solution).

2. The limit us,o of a uniformly converging sequence upo of viscosity
solutions to (16) as p — oo is a viscosity solution to (17).

Let us to point out that when ¢ — 0, g. concentrates on the boundary,
and therefore the sequence {g. } is not uniformly bounded. This makes difficult
to give a sense to pass to the limit in the viscosity framework when ¢ — 0.
Hence in this case we consider the variational characterization of the sequence
{up ¢} (that is equivalent to the fact of being a weak solution). To the best of
our knowledge, it is not known that the notions of viscosity and weak solutions
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coincide for solutions to (18), cf. [19] where such equivalence is only proved for
Dirichlet boundary conditions.

Now, we deal with the rest of the commutative diagram. To pass to the limit
in the sequence u~, . we need the variational characterization, and we also need
a uniqueness result for the limit problem, which has been proved in [13]. This
uniqueness result says that:

If Q is conver and {g = 0}° = 0, then there is a unique function which
satisfies the extremal property (3).

Let us to point out that the hypothesis {g = 0}° = { implies also the
uniqueness of the extremals to (11). Therefore, under this hypothesis there
exists a unique uq, . reached as a limit of the solutions w, . as p — oo.

Now, we can state our second theorem, see [15] for the proof.

Theorem 6

1. The limit us . of a uniformly converging sequence u,. of viscosity
solutions to (18) as p — oo is a viscosity solution to (19)-(20).

2. Assume that Q@ is convex and {g = 0}° = (. Consider the viscosity
solutions Us e to (19)-(20), obtained as a uniform limit as p — oo of
the solutions up .. Then, the sequence {us .} converges uniformly to a
viscosity solution to (17), tso,0-

5 Connections with game theory. Tug-of-War games

In this section we deal with an approach to these type of problems based on
game theory.

A Tug-of-War is a two-person, zero-sum game, that is, two players are in
contest and the total earnings of one are the losses of the other. Hence, one of
them, say Player I, plays trying to maximize his expected outcome, while the
other, say Player II is trying to minimize Player I’s outcome (or, since the game
is zero-sum, to maximize his own outcome). Recently, these type of games have
been used in connection with some PDE problems, see [5], [20], [22], [23].

For the reader’s convenience, let us first describe briefly the game introduced
in [23] by Y. Peres, O. Schramm, S. Sheffield and D. Wilson. Consider a bounded
domain Q C R™, and take I'p C 9Q and 'y = 9Q\'p. Let F: Tp — R be a
Lipschitz continuous function. At an initial time, a token is placed at a point
zo € Q\ I'p. Then, a (fair) coin is tossed and the winner of the toss is allowed
to move the game position to any z1 € B.(r9) N Q. At each turn, the coin is
tossed again, and the winner chooses a new game state z, € B.(x3_1)N$. Once
the token has reached some z, € I'p, the game ends and Player I earns F(z,)
(while Player IT earns —F(x,)). This is the reason why we will refer to F' as the
final payoff function. In more general models, it is considered also a running
payoff f(z) defined on Q, which represents the reward (respectively, the cost) at
each intermediate state x, and gives rise to nonhomogeneous problems. We will
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assume throughout this paper that f = 0. This procedure gives a sequence of
game states xg,r1,To,...,T,, where every xj except xy are random variables,
depending on the coin tosses and the strategies adopted by the players.

Now we want to give a definition of the value of the game. To this end
we introduce some notation and the normal or strategic form of the game (see
[22] and [21]). The initial state o € Q \ I'p is known to both players (public
knowledge). Each player i chooses an action af € B.(0); this defines an action
profile ag = {a},a?} € B-(0) x B.(0) which is announced to the other player.
Then, the new state x; € B:(zg) (namely, the current state plus the action) is
selected according to the distribution p(:|xg,ag) in . At stage k, knowing the
history hy = (x0,a0,21,a1,...,a5-1,2), (the sequence of states and actions
up to that stage), each player i chooses an action a}. If the game terminated
at time j < k, we set x,,, = z; and a,, = 0 for j < m < k. The current state x;,
and the profile a, = {a},a?} determine the distribution p(:|z, ax) of the new
state xpy1.

Denote Hy, = (Q\I'p) x (B:(0) x B-(0) xﬁ)k, the set of histories up to stage
k, and by H = |J,~, Hi. the set of all histories. Notice that Hj, as a product
space, has a measurable structure. The complete history space Hy is the set of
plays defined as infinite sequences (xq,ag, ..., ax—1,Tk,...) endowed with the
product topology. Then, the final payoff for Player I, i.e. F', induces a Borel-
measurable function on H.,. A pure strategy S; for Player i, is a mapping
from histories to actions, namely, a mapping from H to B.(0) such that S¥
is a Borel-measurable mapping from Hj to B.(0) that maps histories ending
with zj to elements of B.(0) (roughly speaking, at every stage the strategy
gives the next movement for the player, provided he win the coin toss, as a
function of the current state and the past history). The initial state xzy and
a profile of strategies {Sr, Srr} define (by Kolmogorov’s extension theorem) a
unique probability g’ 5~ on the space of plays Hy. We denote by Eg o the
corresponding expectation. Then, if S; and S;; denote the strategies adopted
by Player I and II respectively, we define the expected payoff for player I as

EY s, [F(zr)], if the game terminates a.s.
—00, otherwise.

Vo, 1(S1, S11) = {

Analogously, we define the expected payoff for player II as

E%° F(x if the game terminates a.s.
Veo,11(S1, S11) :{ +i1<;511[ ol Othervfise.

The e-value of the game for Player I is given by

ug(zo) = sup inf Eg) s, [F(zr)];
I

while the e-value of the game for Player II is defined as

uis(w0) = ipf sup B, [F(ar)]
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In some sense, u5(xo),u5;(xo) are the least possible outcomes that each player
expects to get when the e-game starts at zo. As in [23], we penalize severely the

games that never end. If the game does not stop then we define uj(z¢) = —o0
and uj;(zg) = +o0.
If uj = uj; := u., we say that the game has a value. In [23] it is shown

that, under very general hypotheses, that are fulfilled in the present setting, the
e-Tug-of-War game has a value.

All these e—values are Lipschitz functions which converge uniformly when
¢ — 0. The uniform limit as ¢ — 0 of the game values u. is called the continuous
value of the game that we will denote by w. Indeed, see [23], it turns out that
u is a viscosity solution to the problem

{ —Asu(z)=0 in €,

(21)
u(z) = F(x) on I'p,
where A u = |Vu| =2 2 ij Ua; sz, Ug; 18 the 1—homogeneous infinity Laplacian.

When I'p = 99, it is known that problem (21) has a unique viscosity
solution, (as proved in [17], and in a more general framework, in [23]). Moreover,
it is the unique AMLE (absolutely minimal Lipschitz extension) of F': T'p — R
in the sense that Lipy (u) = Lipayna(u) for every open set U C Q\I'p. AMLE
extensions were introduced by Aronsson, see the survey [3] for more references
and applications of this subject.

When T'p # 92 the PDE problem (21) is incomplete, since there is a
missing boundary condition on 'y = 92\ I'p. Our main concern is to find
the boundary condition that completes the problem. We have that it is in fact
the homogeneous Neumann boundary condition

ou

on
On the other hand, we give an alternative proof of the property —A u(z) =0
by using direct viscosity arguments. We have the following result:

(x)=0.

Theorem 7 Let u(x) be the continuous wvalue of the Tug-of-War game
introduced in [23]. Then,

i) u(x) is a viscosity solution to the mized boundary value problem

—Au(z) =0 in Q,

%(w) =0 on Ty, (22)

u(z) = F(x) on T'p.

ii) Reciprocally, assume that Q0 verifies for every z € Q and every x* € T'y

z # x* that .
<x7_z|,n(x*)> > 0.

|z* — 2z
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Then, if u(x) is a viscosity solution to (22), it coincides with the unique
continuous value of the game.

The hypothesis imposed on  in part ii) holds for the case which T'y is
strictly convex. The first part of the theorem comes as a consequence of the
Dynamic Programming Principle read in the viscosity sense. To prove the
second part we use that the continuous value of the game enjoys comparison
with quadratic functions, and this property uniquely determine the value of the
game.

We have found a PDE problem, (22), which allows to find both the
continuous value of the game and the AMLE of the Dirichlet data F (which
is given only on a subset of the boundary) to €. To summarize, we point out
that a complete equivalence holds, in the following sense:

Theorem 8 It holds
u is AMLE of F < w is the value of the game < u solves (22).

The first equivalence was proved in [23] and the second one is just Theorem 7.
Another consequence of Theorem 7 is the following:

Corollary 2 There exists a unique viscosity solution to (22).

The existence of a solution is a consequence of the existence of a continuous
value for the game together with part i) in the previous theorem, while the
uniqueness follows by uniqueness of the value of the game and part ii).

Note that to obtain uniqueness we have to invoke the uniqueness of the
game value. It should be interesting to obtain a direct proof (using only PDE
methods) of existence and uniqueness for (22) but we have not been able to find
the appropriate perturbations near I'y to obtain uniqueness (existence follows
easily by taking the limit as p — oo in the mixed boundary value problem
problem for the p—laplacian).

Remark 3 Corollary 2 allows to improve the convergence result given in [15]
for solutions to the Neumann problem for the p—laplacian as p — oo. The
uniqueness of the limit holds under weaker assumptions on the data (for
example, ) strictly convex).

6 Eigenvalue problems

We end this note by briefly describe a similar limit in an eigenvalue problem.
Eigenvalues of —A,u = A|u|P~?u with Dirichlet boundary conditions, u = 0
on 9f, have been extensively studied since [12]. The limit as p — oo was studied
in [18].
Our last aim here is to state a result concerning the limit as p — oo for the
Steklov eigenvalue problem

—Apu=0 in £,
2
\Vu|p_2? = AMu[P~2u on 99. (23)
v
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Theorem 9 For the first eigenvalue of (23) we have,

: I/p _ —
plggo )\1717 =Moo =0,
with eigenfunction given by uy o = 1.

For the second eigenvalue, it holds

2

lim AP =g = —
= > diam(€2)

poo” BP
Moreover, given wua, eigenfunctions of (23) of Ao, normalized by
luz2,pllLo0) = 1, there erits a sequence p; — oo such that uz,, — Uz o,
in C*(Q). The limit us o is a solution of

{ Asu =0 in €,

Az, u, Vu) =0, on 09, (24)

in the viscosity sense, where

min {|Vu| — Ao,oolu] %} if u >0,
A(z,u, Vu) = ¢ max{ly c|u| — |Vul , g}
% if u=20.

For the k-th eigenvalue we have that if Ay is the k-th variational eigenvalue
of (23) with eigenfunction uy,, normalized by ||uk,pll L~ @0) = 1, then for every
sequence p; — oo there exists a subsequence such that

lim A2 = oo

pi—00 ’

and Uk p, — Us.oo in C*(Q), where s oo and Ay oo s a solution of (24).
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Abstract

We present different models arising in chemical engineering and
essentially related to isothermal gas chromatography. These models
describe a fixed bed adsorption process of separation of a gaseous mixture:
each compound can exist either in a mobile phase or a solid and static
one, with a finite or infinite mass-exchange kinetics. Many authors, in the
fields of chemical engineering and mathematics, have investigated these
models under various assumptions, from a theoretical or numerical point
of view. We explain first the relations between some of these approaches.
Next, we present some results related to these models, some of them
being new, particularly in the case of a monovariant system with one or
two active compounds for the Cauchy problem. Lastly, we mention some
open problems.

Key words: gas chromatography, nonlinear chromatography, mass transfer
kinetics, adsorption, systems of conservation laws

1 Introduction

Chromatography is the collective term for a family of laboratory techniques
for the separation of mixtures. It involves passing a mixture dissolved in a
“mobile phase” (liquid or gaseous) through a stationary phase, which separates
the analyte to be measured from other molecules in the mixture and allows it
to be isolated (source: Wikipedia).

The principal methods are

Frontal Chromatography: a procedure in which the sample (liquid or gas) is fed
continuously into the chromatographic bed. In frontal chromatography no
additional mobile phase is used.
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Displacement Chromatography: a procedure in which the mobile phase
contains a compound (the Displacer) more strongly retained than the
compounds of the sample under examination. The sample is fed into the
system as a finite slug.

Elution Chromatography: a procedure in which the mobile phase is
continuously passed through or along the chromatographic bed and the
sample is fed into the system as a finite slug.

Chromatography may be preparative or analytical. Preparative chromatogra-
phy seeks to separate the compounds of a mixture for further use (and is thus
a form of purification). It is a process that has lately become of considerable
interest in the pharmaceutical industry: only chromatography is sufficiently
flexible and powerfull to satisfy the practical requirements encountered in most
difficult separations of pharmaceutical intermediates. Analytical chromatogra-
phy normally operates with smaller amounts of material and seeks to measure
the relative proportions of analytes in a mixture. The two are not mutually
exclusive.

Another method of separating chemical substances is distillation, based on
differences in their volatilities in a boiling liquid mixture. It is a process used
for instance in petroleum industry. A common feature both to chromatography
and distillation is that the separation follows from the interaction between two
phases in motion one with respect to the other. A distillation column is heated
at the bottom, thus separating the mixture in a gaseous phase moving upwards,
and a liquid one moving downwards by gravity. In standard chromatography
the mixture, in gaseous or liquid form, is injected in a column filled with some
porous medium. The chemical compounds are partially retained by the pores,
thus generating stationary phase in the column (fixed bed adsorption). In the
modelling of such process, two types of phenomena are to be considered. On
the one hand, the propagation of the mobile phase is ruled by the laws of fluid
dynamics, gas dynamics, porous media,... On the other hand, the repartition
of matter between the two phases relies on thermodynamics and the notion of
diphasic equilibrium is involved.

There are many reference works in the field of Chromatography. G.
Guiochon and B. Lin [17], for instance, describe the different mathematical
models of chromatography, examine the assumptions on which they are based,
consider their properties and discuss their solutions. In [18], one can find
the fundamentals of thermodynamics, mass-transfer kinetics and flow through
porous media that are relevant to chromatography. The authors present
the models used in chromatography, the applications, describe the different
processes used and the methods of optimization of the experimental conditions.

In this article we mainly consider the case of isothermal gas-solid
chromatography, a procedure in which the temperature of the column is kept
constant during the process. The mixture analyzed is vaporized at the entrance
of a column that contains a solid substance (the adsorber) called the stationary
phase and then is transported across it by a carrier gas. The carrier gas, or
vector gas (usually nitrogen, sometimes hydrogen or helium), is the mobile
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phase (see Fig. 1). In most cases it has to be inerted vis a vis the solutes and
the stationary phase.

The paper is organized as follows. First, we examine and discuss some

models arising in gas-solid chromatography (or closely related processes). Next
we give some mathematical results which seem to us significant in that field.
We emphasize in particular the case of the so-called Pressure Swing Adsorpion
process (PSA) in the case of two compounds, for which we give some new results
by the authors. Lastly we mention some open problems.
We specify that we do not seek to be exhaustive, neither from the point of
view of modelling, nor of that of the mathematical analysis. Our goal is to
concentrate on some problems which appear more particularly interesting to us
in terms of potential developments, pointing out various open problems.

Pressure gauge
&
&

Pressuwe gauge

Sample irgection

Pressure gauge
fir | Hy | He @ Carrier gas exit
—
Cas support Capillary column—— Detector E
Electrical supply D— C alumn oven Diata processing

Figure 1: Construction scheme of a gas chromatograph. Source: home
page of Zentrales Analytisches Labor, Brandenburgische Technische Universitét
Cottbus.

2 Some models in nonlinear chromatography

General references in this field are, for instance, [29, 17, 18]. One may consult
[27] for a complete nomenclature for Chromatography.

In this section we choose to start with the model described by P. Rouchon and
al. ([30]). The assumptions of the model are completely stated and some of
them are used as a basis for a later discussion: finite exchange kinetics or not
(Subsections 2.2 and 2.4), pressure law and sorption effect (Subsections 2.3 and
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2.4). The mathematical results given in Section 3 are related to the models
presented here. Some of them are new.

2.1 The model of Rouchon-Schonauer-Valentin-Guiochon

We recall the model described by P. Rouchon and al. ([30]) which accounts
for the migration and transformation of the large concentration band of a
single pure gaseous compound along a chromatography column. The main
assumptions of this model are the following:

1. The column is supposed to be radially homogeneous and so is the input
profile. Therefore the problem is monodimensional. The only variables
are the abscissa x along the column and the time t.

2. Gases follow ideal gas laws for compressibility and mixing.

3. Darcy’s law is valid in the range of flow velocity u investigated. The
column permeability is constant independent of the abscissa.

4. The local pressure p is constant during an experiment, depends on the
abscissa not on the time even during the passage of a large concentration
band.

5. The carrier gas is not sorbed by the stationary phase.

6. Temperature T' is constant during an experiment, independent of the
position or the time.

7. Mass and heat energy exchanges between the mobile and the stationary
phases are infinitely fast. The two phases are constantly at thermal and
composition equilibrium.

8. Axial diffusion proceeds at negligible speed.

Notice that the assumption of isothermality 6 is easily justified provided
that adequate time is allowed for exchange of energy with the surroundings and
also for systems with little adsorption. Assumption 7 may be relaxed: it will
be investigated in the next subsection. As pointed out in [30], combination
of Assumptions 7 and 8 results in an infinite efficiency of the column. For a
thorough discussion of the hypothesis, we refer to the book by Guiochon et al.
[18] where a large amount of bibliography can also be found.

Let Ni, and N%, 1 < i < d, be the number of moles of compound i per
unit length of column at equilibrium, where the subscripts S and M stand for
stationary and mobile phase respectively. We assume that the index d stands
for the carrier gas, if present, thus N g = (0. The equations for the conservation
of mass are:

0y(Niy + N5 + 0, (uN}y,) =0, 1 <i <d. (1)

The quantities Ni, and N are not independent, they are related by the so-
called equilibrium isotherm k: RT Ni = ki(Ni,,---,N§{,) where T is the
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temperature, R a positive constant. In particular we have k¢ = 0 because the
carrier gas is not sorbed.

Notice that the precise form of the isotherms is usually unknown but
can be experimentally obtained. Simple examples of such a function are
the linear isotherm k' = K; N;;, with K; > 0, the Langmuir isotherm

. K. N?
k' = M, with K; > 0, Q; > 0 (see for instance [31]) and the
1+ KNy,

j=1

BET isotherm defined by

QK N},

. —,Q>0,K>0,N;; >0,k*=0
(1+ KNy = (Ny /N3)) (1 = (N3, /Np)) M

k' =

for one adsorbable compound in an inert gas.

The unknowns are therefore the local mobile phase velocity u and the values
of N, for each compound i.
Ny

d
§ : k
N]V[
k=1

compound ¢, Rouchon and al. [30] write the equations (1) under the form:

of each

Introducing the local pressure p and the mole fraction X; =

d
Because ZXi = 1 and k% = 0, the equation for the carrier gas may be
i=1
replaced by the sum of all equations (1). This gives the total mass balance
equation of the column:

d—1
0p(up) + 0i(p+ Y _ K (pX1, ..., pXa)) = 0. (3)

i=1
The law of ideal gas writes:
pX;e' = Ni,;RT

where ¢!, the porosity, and the temperature T are assumed here to be constant.
Setting

. d
_up _uN}V[ . _up o i
Fz‘—ﬁxi—T,1§Z§d,Fo—ﬁ75—;Nsv

James ([19]) write these equations under the form:

Fi 52
0. F; + at(%ﬁ) + By FaR)) =
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o d—
6
OaFo + 044 —IZ (Fy,-+ , Fa, Fy)) =0,

thus keeping track of the temperature: this may be useful in case of experiments
with prescribed temperature as a function of the time.
1 1
The functions h;(Fy,---, Fy,, Fy) = % = %Ng are the isotherms,
written in the F-variables.
In the sequel we will make use of the concentrations ¢; (moles/m?) of the
i*" compound in the mobile phase as main unknowns (joined to u). The
corresponding concentrations in the stationnary phase are denoted ¢;. At
equilibrium they are given by ¢; = ¢ (c1,...,cq)) where ¢f, 1 < i < d are
the equilibrium isotherms corresponding to this new set of variables. Setting

d
p= Zci, equations (2) and (3) read
i=1
8m(uci)+at(ci+q;(01,.-~,cd)) :Oa 1 §Z Sda (4)
d
Ox(up) +0(p+ > _ a;(c1, .y ca)) = 0. (5)
i=1

This is our reference model in the sequel.

2.2 A model with finite exchange kinetics

A question is that, given a certain amount of mixture, there exists a
privileged repartition of the matter between the two phases (the so called
stable equilibrium state): the equilibrium state can be reached in a short
time with respect to the relative velocities of the phases (infinite mass-transfer
kinetics: Assumption 7 above) or not. When the time needed to reach the
equilibrium is not negligible with respect to the characteristic times induced
by the velocity, we must give up Assumption 7 and take the deviation from
equilibrium into account: the actual concentration ¢; in the solid phase differs
from ¢} (c1,- -+ ,¢q). This phenomenon is known as a finite exchange kinetics.
Finite exchange kinetics can be modelled by the following system of equations
(with a suitable pressure law) for a column of length L:

Oci + 0z (ucy)) = Ai(qi—q;(c1, - ,ca)), (6)
6t¢]i _Ai (qz - q:"(cla T 7Cd))7 t Z 07 T e (0’ 1) (7)

The right hand sides of the equations quantify the attraction of the system
to the equilibrium state: it is a pulling back force proportional to the deviation
from equilibrium. A compound with concentration ¢; is said to be inert if A; = 0
and ¢ = 0.

When the coefficients A; in (6)-(7) tend to infinity (instantaneous equilibrium),
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« 1

i i Ogi — 0

say A; = 1/ with € — 0 for instance, we get formally ¢; — ¢

and Eqs. (6)-(7) reduce to (4).

In Section 2.4 we present some theoretical results for a particular pressure law
arising in the so-called “Pressure Swing Adsorption” process, dealing with a
non constant velocity wu.

In [21], James studied a system of semi linear transport equations, closely related
to (6)-(7), modelling diphasic propagation arising in chemical engineering in
which two phases are in motion with distinct constant speeds v > 0 and v < 0,
covering the cases of liquid-solid chromatography and distillation. The model
is the following;:

duee +d(ucs) = Ll — h(co)) )
Ouge +0u(v0) = ——(a: — h(e)), 0

where € > 0. The unknowns are the concentrations vectors c., ¢ € R,

The right hand side, which has the same interpretation as in Eqs. (6)-(7), is
written in an academic form, of course not standard in the chemical engineering
literature. Note that this set of equations can be used at two levels: on the one
hand, specific phenomena due to slow exchange kinetics are related to large
values of ¢, on the other hand, we can let £ go to zero as above.

2.3 Velocity and pressure law

In gas chromatography, velocity variations accompany changes in gas
composition, especially in the case of high concentration solute: it is known
as the sorption effect. To neglect this effect or not leads of course to models
with very different mathematical properties. The sorption effect is of major
importance in gas chromatography but often close to being insignificant in
liquid-solid chromatography or distillation, which is the context of the model
(8)-(9), for instance, where the velocities are kept constant.

2.3.1 Neglecting the sorption effect

According to Assumption 3 we write u = —C Jd,p where C is a constant
depending on the porosity. Next, Assumption 4 gives 0;p = 0. Neglecting
the sorption effect in first approximation, we assume that the total flow rate is
constant i.e. up = cste. Thus pd,p is a constant and we obtain immediately

X
pla) =[P = S22 - P

In this expression P;, is the inlet pressure ratio, P,,; is the outlet pressure ratio
and L is the column length. For very small variations of pressure between inlet
and outlet, we can therefore assume a constant velocity.
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As pointed out by James ([21]), the assumption of constant total flow rate
is not really physically relevant but the derivation of the pressure law may be
viewed as an independent reasoning and others models are of course admissible.

2.3.2 Taking the sorption effect into account

Assume that the pressure is given by p = kp, k > 0, v > 0 (pressure law for
a polytropic ideal gas) and that the speed follows Darcy’s law: we have then

u=—KO0a,p", with K > 0. (10)

To our knowledge the problem (6)-(7)-(10) has never been investigated from
a mathematical point of view. As a first approach we propose an existence
result for two simplified models: see Theorem 5 and Remark 2 in Subsection
3.2.

1
Notice that setting K = — in (10) we get formally, when e tends to zero,
€

0.p" = 0, that is p = p(¢). This means, in the isothermal case, that the total
pressure is only time dependant (which dramatically differs from Assumption
4): the velocity u(t,z) of the mixture has to be found in order to achieve a
given pressure. This is exactly the context of the model developed in the next
section.

2.4 Pressure Swing Adsorption (PSA)
2.4.1 Introduction

“Pressure Swing Adsorption (PSA) is a technology that is used to separate
some species from a gas under pressure according to these species’ molecular
characteristics and affinity for an adsorbent material. It operates at near-
ambient temperatures and so differs from cryogenic distillation techniques of gas
separation. Special adsorptive materials (e.g., zeolites) are used as a molecular
sieve, preferentially adsorbing the undesired gases at high pressure. The process
then swings to low pressure to desorb the adsorbent material. Using two
adsorbent vessels allows near-continuous production of the target gas. It also
permits so-called pressure equalization, where the gas leaving the vessel being
depressurized is used to partially pressurize the second vessel. This results in
significant energy savings, and is common industrial practice.” (Wikipedia)
PSA is used extensively in the production and purification of oxygen, nitrogen
and hydrogen for industrial uses. PSA can be used to separate a single gas
from a mixture of gases. A typical PSA system involves a cyclic process where
a number of connected vessels containing adsorbent material undergo successive
pressurization and depressurization steps in order to produce a continuous
stream of purified product gas (see Fig. 2).
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Figure 2: PSA process: production and regeneration steps. Source:

questairinc.com

2.4.2 Modelling

Our purpose is to model a step of the cyclic process, restricted to isothermal
behavior. As in general fixed bed chromatography, each of the d species
(d > 2) simultaneously exists under two phases, a gaseous and movable one with
concentration ¢;(t,x) or a solid (adsorbed) other with concentration g;(t,z),
1 < i < d. The sorption effect is taken into account through a constraint on the
pressure (see the end of 2.3.2). Following Ruthwen (see [31]) we can describe
the evolution of u, ¢;, ¢; according to the system (6)-(7) with suitable initial
and boundary data:

ci(0,2) = (x), ¢(0,2) = ¢)(x) in ]0,1], (11)
ci(t,0) = c™(t),  wu(t,0) = uo(t) >0, (12)
ci(t,1) = " (t) if u(t, 1) < 0. (13)

In (6)-(7) the velocity wu(t,z) of the mixture has to be found in order to
achieve a given pressure (or density in this isothermal model):

d
S e = o), (14)
i=1

where p represents the given total density of the mixture. The experimental
device is realized so that it is a given function depending only upon time, which
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Figure 3: Unknown and boundary data in a step of the PSA process.

differs drastically from Assumption 4 (see Subsection 2.1). Adding (6) for i =1
to d, we get, thanks to (14):

Opu = 8tp+ ZA Ve, cq), (15)

which gives an integral dependency of v upon the concentrations.

3 Some mathematical results

In this section we investigate some of the preceding models from a theoretical
or numerical point of view. We will focus in particular on the PSA system with
finite or infinite exchange kinetics and give some recent results by the authors.

3.1 On a model with constant velocity

We present here some results due to James [21] for System (8)-(9). Some other
results in a closely related case are given in Subsection 3.5.1 via the kinetic
approach. In so far as the set of problems are connected (the case v = 0
corresponds to chromatography), it may be interesting to give an account of
the main results in this direction.

First, as pointed out by James, the system admits a natural set of “diphasic
entropies” under the form n(c) = n1(c) + n2(h(c)) where 71, 72 : R — R are
two convex functions satisfying V.n;(c) = Vena(h(c)) for all ¢ € RY.

Next, a quite natural set of boundary conditions is the following, as far as
chromatography and distillation are concerned:

c(0,t) = a(t) € L*(]0,+oc[) (injection), (16)
uce(1,t) +vqe(1,t) = b(t) € L*(]0,400[) (reflux) if v < 0. (17)

If v = 0 (case of chromatography), the reflux boundary condition simply
disappears.

From the point of view of distillation, the boundary conditions are natural:
the first one is a Dirichlet-like ”injection” at one end of a column and only
acts on the incoming variable (u > 0); the second one looks like a Neumann
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condition on the other hand and imposes v < 0 (it is a simplified model of
"reflux” in a distillation column).

It turns out that System (8)-(9) with (16)-(17) is well posed. Applying the
fixed point theorem, there is an existence and uniqueness result for (8)-(9) in
L*>=(]0,T7; L (Jo, 1[)2d):

Theorem 1
For a given T > 0, assume that a and b are in L*°(]0,T]), ¢ € L> N L'(]0, 1)
and that the function h is of class C'. Then there exists an unique solution to

(8)-(9) which lies in L>(]0,T[; L*(]0,1])).

When ¢ tends to zero we get formally a set of equations which express the
conservation of matter:

Ot(c+ h(c)) + 0z (uc+vh(c)) = 0. (18)

However a difficulty arises if one lets € go to 0 because the boundary
conditions are not at equilibrium for € > 0 so that boundary layers may appear.
James imposes the condition

fle)=uc+vh(c) < Itn>igb(t).

This condition implies some restrictions on the initial and boundary data, which
lead to uniform L estimates for the solution to (8)-(9) for a broader class of
fluxes.

In the scalar case and using compensated compactness, James proves that
the solution of this system converges, as € — 0, to a solution of the preceding
equation satisfying a set of entropy inequalities:

Theorem 2
Letbe T >0, a,be L>(]0,T]), a>0,b<0, e L]0,1])NL>(]0,1[), ¢® >0
and

¢ =sup{c>0,3¢ <c, f(¢) <minb(t)} > max||| a ||oo; || € ||oo]-
Let e, q: be a solution of (8)-(9) with initial data at equilibrium:
ce(x,0) = (x) € L'(]0,1[) N L>=(]0,1]),  g-(z,0) = h(c’(x)).

Then there exists a subsequence of solutions which converges a.e. and strongly
in 10, 1[x]0, +oo[ to ¢ € L*(]0,T[; L*(]0,1[) satisfying for any ¢ € D', ([0, 1] x
RJ’_), k' € R:

AWA[wF%%HMQ—h%ﬂa¢+mk—M+MMd—MMD%@dmﬁ
SAMWIMﬂ—k¢®JH¢Mﬂ—ﬂMIMLmdF

[ 0@ k14 1) = 10 1) o(e.0)de
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This result is meaningful for ¢* > 0, which occurs only if f(¢) becomes non
positive for some ¢: notice that this excludes the case of the chromatography
(v=0).

In [23], James and al. study numerically the same model to take in account

the finite exchange kinetics. The resulting hyperbolic system with a non
linear relaxation term is then formally treated with a Chapman-Enskog type
expansion. A first order correction to the classical quasilinear hyperbolic model
is derived which consists in a nonlinear diffusion term. Numerical schemes for
both models, relaxed and parabolic, are then tested and compared for different
initial and boundary values.
Lastly, in [22], the authors describe and validate a numerical solution of the
inverse problem of nonlinear chromatography using the model given by Eq.
(18). The method allows the determination of best numerical estimates of
the coefficients of an isotherm model from the individual elution profiles of
the two compounds of a binary mixture. In two cases, when the isotherm
model is satisfactory, the authors observed a very good agreement between
the equilibrium isotherm equations obtained by this new method and those
determined by the classical combination of elution by characteristic points and
binary frontal analysis. Practically, this method would significantly reduce
the amounts of products required to determine a set of competitive binary
isotherms.

3.2 On a model with Darcy’s velocity

As a first approach to a study of the complete model (6)-(7)-(10) we propose
an existence result for the following simplified one:

atci + a:c (U Ci) = 07 in (07 T) X Ra (19)
d
u = - Ip’yv 7>07 pzzciv (20)
=1
Ci(oa (ﬂ) - C?(Z), z eR. (21)

Notice that we work on R in order to focus on the main difficulties, but
we assume that the initial data ¢ are compactly supported. Furthermore we
assume A; = 0 to avoid some problems related to the nonlinearities ¢f. Adding
(19) for i = 1 to d we get, thanks to (10), Oyp — 0, (p Jpp”?) = 0, that we write
under the form:

T A
Oip o Ap’T =0
which is a porum medium equation. There exists a large amount of works on
this subject. The first results are due to Oleinik, Kalashnikov and Chzhou
[28]. For regularity results on p consult for instance Aronson [1, 2, 3], Aronson-
Benilan [4], Caffarelli-Friedmann [5], Dibenedetto [14]. Concerning the domain
of dependency P[p] = {p > 0} in one dimension we know, under suitable
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assumptions, that if the initial data p" is supported in a bounded interval,
then p is compactly supported for all time and P[p] is enclosed between two
monotonic and lipschitz continuous curves & = &;(t) (see [24, 34] for instance).
More precisely we will use explicitly the following results:

consider the problem

dp=Ap™ in S=(0,T] xR, p(0,2)=p"x), z€R (22)

where m > 1. Following [1] we say that a function p(t, ) is a weak solution of
(22) if

e p is non negative, continuous, bounded in S,
e 0,p" € L,

e p satisfies:

Vo e D0.T)xB) [ 0o 000 = p0) dudt = [ (@) 6(0.0)d

Proposition 3 If (p°)™ is lipschitz continuous, the problem (22) has a unique
weak solution p. Moreover p is a classical solution on P[p] = {p > 0}.

Remark 1 The L bound for 0,p™ depends only upon the lipschitz constant
of (p°)™.

Proposition 4 Assume that (p°)™ is lipschitz continuous and let p be the
weak solution of (22). For all T > 0 there exists a positive constant C =
C(m,7,]|p°||s) such that

v(taz)7 (tvzl) € [7-7 T] X R7 |pm71(tax) - pmil(t7x/)| <C |$ - JC/| .

If (p°)™=Y is lipschitz continuous the same conclusion holds for all
(t,z), (t,2') € [0,T] x R and C depends on the lipschitz constant of (p)™*
instead of T.

We are looking a priori for a weak solution with ¢; € L and we will
get, depending on the assumption on p°, u € L>®((7,T) x R) for all 7 > 0 or
u € L*((0,T) x R) which does not allow to pass to the limit in a sequence

of smooth approximate solutions in the weak formulation of (19). However, if

p is smooth, we have uc¢; = 7% G Opp? T with G € L and we will get
Y P

0,p’tt € L and a BV estimate for % Thus we choose to formulate the
p
problem as follows:

g Ci +1 . .

Opci — ——— Oz (— 0yp” = 0 0,7) xR, 1<i<d, 23

i = 5 0% 0 = 0 (0.T) xR, 1< (23)
d

with 'y>07p:Zci. (24)
i=1
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For mere technical reasons, the initial data c?(x) are written under the form
(x) = p°(z) a;(z) where the functions a; are defined on R, non negative, and
d

satisfy Z a; = 1. We make the following assumptions:

i=1
Vie{l,---,d} a; has bounded variation on R, (25)
p° is lipschitz continuous, non negative and compactly supported, (26)
1
300, V>0 / a, ()’gc 0o (27)
R\ +0 /

The technical assumption (27) is related to the the behavior of p' near the
point where this function vanishes. It is satisfied for instance if p° is lipschitz
continuous, supported in some interval [a, b], positive in ]a, b[, monotone in the
neighborhood of a and b.

We state now our main result:

Theorem 5 Under the assumptions (25)-(26)-(27), Problem (23)-(24) has at
d

least a solution (ci,...,cq) with ¢; € L™, ¢; > 0, p = Zci continuous on

i=1
RT x R and such that:

VT >0, 9,7+ € L¥((0,T) x R), % € L®((0,T); BV (R)),

VT > 0,97 > 0,u = —0,p" € L™((1,T) x R).
Moreover, if (p°)7 is lipschitz continuous then u € L>=((0,T) x R).

Outlines of the proof- The estimates on wu are straightforward
consequences of the general properties of the solution of the porous medium
equation: consult for instance Aronson [1].

Assume the initial data in C?(R) (thanks to a regularization step that we skip),

let be nn > 0, c?7n=c?+n/d7lgigdandpgzpo—i—n: Z C?,n' Let p, be

1<i<d
the unique solution of the following problem (P,):

oy — ——Aprtt = 0, (28)

n v +1 n
py(0,x) = Py (29)

Notice that p, satisfies:

8tpn + 82(1177 p’q) =0, (30)
with u, = —0,(p)) which is Lipschitz continuous on R, uniformly with

respect to t € [0,T]. Let ¢;,, 1 < i < d, be the solution of the advection
equation
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O¢Cipg + Ox(uyciy) = 0 (31)
cin0,7) = ¢ (32)
then we have clearly p, = Z Cin-

1<i<d
Notice that by comparison principle we have

n<py < p” oo +n in [0,T] xR

and also
O<’r]1 §7]2:>Pn1 Spnz in [O7T} x R.
Thanks to standard arguments we can then assume that (up to a
subsequence):

pyp—pin LY =~ Vp>1, Uy = u=—0;p" in D', Ciy — ¢ in L™ weakx

(33)
but it is not enough to pass to the limit in the weak formulation of (P,).
More precisely, according to (23), we have to show that for all ¢ € D'([0,T] xR):

T
7 T i 1’Y+18 34
/o/u"cn ¢WH0//7+1P ¢ (34)

Let be a > 0 fixed. The left hand side of (34) is written as:

T
/ /unci’naqu:In—i—Jn
Wlth[n—/ /{ }uncz,7 Oy ¢ and J, 7/ /{> }unc“7 0z .
p<c p

loc

The integral I,;: we have uy c;y = —(0up) ") iy = — 7 — piy Os (pn)'ﬁ'% G
— y+1 Py
and thus . )

| < 03 [0 (007 | (39

Using Assumption (26) and Eq. (28) multiplied by p), we get the following
lemma:

Lemma 6

112
D (pn)" 12| drdt < C.

3C >0, Vn >0, Y(a,b) €R?* a>b, VT >0

Notice that we use here that there exists a uniform L* bound for 0, (pn)w_H

as a solution of (28): see the remark following Prop. 3. Using (35), this last
lemma and the Holder inequality, we finally get

3C >0, limsupl, < Cva (36)
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o
— 8, (pn)"T" 2. Thanks to the
)

uniform L* bound for 9, (pnfhLl and (33) we can assume that

The integral J,: we write u, ¢;,, = —

Dr (pn) " = 0up™™ weaks

and it remains to study the sequence (Ci’"> . From (30)-(31) we deduce
P n>0

o <c”) + uy Oy (C“”) =0 (37)
Pn Pn

and we get classically (recall that ¢; ,,/p, is compactly supported):

at/ Op (Ci’n)‘d$=0.
R Pn
Next, we have:

CQ+77/d) ( p° )2 np° 1 U 0
Op | =—+—"—) = (0za —+ Opa; + (a; — =) ———= 0y
<,0°+77 (0:a:) P’ +n (p° +m)? ( d) (00 + )2

and thus, thanks to Assumptions (25)-(26)-(27), we get the uniform bound:
at(QW)’dxg<7 (38)

ARG

for some positive constant C. Recall that w, is uniformly bounded in
L>((7,T) x R) for all 7 > 0. Thus, from (37) and (38) we deduce

@(Qﬁ\<aﬂ®. (39)

Pn

that

/{pza}ﬂ{TStST}

From (38) and (39) we deduce that the sequence (C”]> is uniformly
Pn n>0

bounded with respect to n in BV({p > a} N {r <t < T}), and the following

lemma holds:

Cin
Pn
{t >B}) forallp>1, a>0 and § €]0,T].

Lemma 7 The sequence (

loc

> is relatively compact in LY ({p > a} x
n>0

Then, using lemma 7 and a diagonal extraction process we deduce that there
exists a sequence (ay,,7,) € Ry x Ry such that «,, 7, — 0 and

Ci

lim sup Iy = R axp7+1 0:¢ + Ry (40)

Y+ 1 Jp>anin{tsra) P
with |R,| < CT,.
Thanks to (36) and (40) we get easily (34), and thus Theorem 5 holds. O

Notice that the method used for the proof of Lemma 7 is no longer valid in
more than one dimension.
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Remark 2 Dealing with a single compound and working in R™, the problem
(6)-(7) with u given by (10) writes :

y

Op— ——Ap"Tt = A(q—q*(p)),

Lo el (g —q"(p))
oqg = —Aqg—4q"(p)),

with indtial data po, qo. For this problem, Bourdarias ([7]) obtained an ezistence
result with continuous bounded solutions. The solution is easily obtained via a
monotonicity argument. The method cannot be extended to the case of many
compounds, which is an open problem.

3.3 PSA with finite exchange kinetics

In [6], both BV and L theory are developed for the isothermal model (6)-
(7)-(14) and the main results are summarized below. Let us point out that
one of the mathematical interests of the model is its analogies and differences
compared to various other classical equations of physics or chemistry. First,
this model shares a similar structure with conservation laws under the form

Op + 0z(pu(p)) =0, dzulp) = F(p)

where u(p) has an integral dependency upon p , while in scalar conservation laws
u depends upon p. It is underlined that, due to this particular dependency,
oscillations can propagate thus differing from Burger’s example (see Lions-
Perthame-Tadmor[25]), but we will not insist on this aspect.

3.3.1 Theoretical results in BV or L*° framework

As a first result, we give an existence result for a solution with concentrations
having bounded variation and a lipschitz continuous velocity.

Theorem 8 Assume that the initial and boundary data are at equilibrium, that
the initial data have bounded variation in (0,1) and that the boundary data,
the isotherms and the total density are lipschitz continuous. Then the problem
(6)-(7)-(14) has an unique solution ((c;), (¢;),w) such that ¢; > 0,q; > 0 and

VT >0, ¢;,q; € L>=((0,T) x (0,1)) N L>(0,T; BV(0,1)),
dpu € L>((0,T) x (0,1)) N L*(0,T; BV(0,1)).

Outlines of the proof- the proof is performed in two steps. First, for
a fixed velocity w uniformly Lipschitz continuous in (0,1) we get a solution
((ci), (q;)) of (6)-(7) via a fixed point procedure in L'((0,T) x (0,1))2¢. This
solution satisfies some L estimates. Moreover, the fundamental BV estimate
holds:

t rl

VI'>0,3C>0,Vt <T,Vi, TV(ci(t,")+TV(q(t,-)) < C(1+/ / |02,ul),
0 Jo

(41)
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where the constant C' depends on T', the L norms of ¢;, ¢;, u, O,u and the
boundary data, and on the total variation of the initial data. Next, thanks to
(41) and the L estimates we can built a fixed point procedure to define the
velocity u. O

In the L framework, which is the more natural for this problem, there is
an existence result but uniqueness is still an open problem:

Theorem 9

Assume that the initial and boundary data are at equilibrium, that initial
data are in L, that the boundary data have lipschitz reqularity and
d4p € L>=(0,T). Then the problem (6)-(7)-(14) has at least a solution
Cirqi € LS, we L (W) for all T > 0.

Outlines of the proof- the initial data are approximated in L' by a
sequence of data in BV(0,1), bounded in L*°. Thanks to a compactness
property in L' and some regularization lemma due to DiPerna-Lions ([15]) it
can be shown that the corresponding solutions (given by Theorem 8) converge
in L' towards a solution of the problem (see [6] for details). O

Remark 3 It is possible to deal without the assumption of equilibrium for the
iniatial and boundary data. This is illustrated in Fig. 4 where the initial data
are zero for the solid phases, and in Fig. 5 where the boundary data ci™ are
not at equilibrium: in this last case, a boundary layer occurs. It may be shown,
using a classical analysis, that the limits of the solutions ¢;(t,z) when x goes to
pei(t)

> ¢ (t)

numerical scheme presented below.

zero are c"(t) = and this is observed at the numerical level, via the

3.3.2 Numerical approximation

A numerical analysis of this problem was performed in [8]. For the time
discretization, using an operator splitting, an intermediate spatial regularization
step is introduced in order to obtain some BV estimates for the approximate
solutions (with BV initial data). With respect to the fully discrete finite
volume scheme, it appears that it is possible to get such estimates without
any regularization step because of the dissipative effect of the upwind scheme
used to treat the transport part of the equations. The scheme is built as follows:
we use a uniform spatial mesh m; =|x;_1/9,2;11/2[, j = 1,---, N, with center
x; and size Az and a time step At. The initial data are assumed to be piecewise
constant over cells m;. Assume that the discrete unknown (c;)} and (g;)}
corresponding to the meshes m; at a given time ¢,, = n At are already computed,
then:

First step: adsorption.  We solve on a time step [t, = n,t,41] the
system of ODEs
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atci = Az (Q'L - q?(cla T 7cd))7 (42)
at‘]i = —A; (Qi - qz((clv e ﬂcd))ﬂ ln <t < tpia, (43)
for x = x5, j = 1,---,N, with (;)} and (¢;)} as initial data. We get
the updated values (qi)?‘H, intermediate values (ci)?H/Q and we set p;.”’l =

Z(ci)?ﬂ/ . We assume that we proceed with an arbitrary accuracy, in such

J
a way that (Ci)nH/Q, (Qi)?H/Q

j 20&nd0<a§p}’+1§ﬁwhereaand
0 depend only upon the data of the problem (following the properties of the
exact solution).

Second step: transport. The transport part is discretized with a classical

upwind finite volume scheme as
n n+1/2 n n+1/2 n n+1/2
(e = (e ™ = X (e — i ae)fE) (44)

with A = At/Azx and
( _)n+1/2 _ (Ci);H_l/Z if u;}+1/2 > 07
¥/ wliy gy Af g, <0,
where u?, , has to be defined in such a way that the constraint (14) holds. It
is easy to show that this is realized through the formula

n n n+1/2
P = plta) + Au_y 1y i)
n+1/2
A Zj(ci)j+1/2

which allows to compute all the discrete velocities used in (44), starting from
the given velocity u" , /2 = Uo (tn). The positivity of the updated concentrations

(ci)?Jrl is ensured thanks to the CFL condition At < Az/ || v ||eo-

This scheme is convergent and an O(At)Y/? convergent rate is obtained.
Notice that it may be extended to second order, adapting Van-Leer’s method.
As a conclusion we present two numerical experiments illustrating Remark 3.
The results have been obtained with Langmuir isotherms. We do not precise the
values of all the parameters involved, because we just emphasize the qualitative
aspect.

n .
Ujt1/2 =
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Mobile phases at T=2
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Figure 4: A case of outlet reflux due to a rapid adsorption of one compound.
The initial values are not at equilibrium because ¢ = 0.01, ¢ = 0.005 whereas
Y = ¢9 = 0 (the bed is supposed to be purged) and the mass-transfer kinetics
is greater for the second compound (Az >> A;). This case show the relevance
of the outlet boundary condition (13): it may actually occur that the velocity
changes its sign.

Mobile phases at T=2
12 T T T

1F Y

101 N

8r . —C1(xT)
== c2(¢T)

1 1 1 1 1 1 1 1 1
0 0.01 0.02 0.03 0.04 0.05 0.06 0.07 0.08 0.09 0.1

Figure 5: Boundary layer phenomenon: the boundary data are not at
equilibrium (here ¢i® = 0.001, ¢i* = 0.004, p = 0.015) and the computed
solutions take near x = 0 the theoretical values given in Rem. 3, that is here
" = 0.003 and ¢i* = 0.012.

3.4 Some results on the PSA system with infinite exchange kinetics

When the coefficients A; in (6)-(7) tend to infinity (instantaneous equilibrium),
say A; = 1/e with € — 0 for instance, we get formally, as in the model studied
by James (see Subsection 3.1)

b

A 0rq; — 0

4% —q; =
and Equations (6)-(7) reduce to

at(ci+qz<(cla"’ 7cd>)+aﬂﬂ(uci):03 1 Sng, (45)
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with the constraint (14), thus dealing with a non constant speed. This
equation is similar to (18) but here v = 0 and w is not constant.

Recently ([9]) the authors focused on the problem (45)-(14) with two
compounds and a constant total density p = 1, assuming an isobaric behavior
(which is not really restrictive from a theoretical point of view). The system is:

Oi(c1 +qi(er,c2)) + O0x(uct) = 0, (46)
O(ca+qy(c1,02)) + 0(ucy) = 0, (47)
cpot+ea=p = 1 (48)

Douglas and al. ([16]) developed a general criterion for determining the
transitions type for this monovariant system and gave several examples (see
also [33]). A first attempt, in the simpler case where one of the compounds is
inert, led the authors to an existence and uniqueness result (see [9]) summarized
in the next subsection. Rouchon and al. ([30]) discussed this model and
performed a numerical simulation in the case of one inert compound. The
general case, presented in Subsection 3.4.2, is now better understood ([10])
from a mathematical point of view.

3.4.1 Case of an inert carrier gas

In this subsection, we assume that one of the compounds is inert with
concentration ¢y and that the spatial domain is Ry for the sake of simplicity.
We set ¢ = ¢o and h(c) = —¢i(c1,¢c2) = —¢7(1 — ¢, ¢), thus, using (15), the
system (46)-(47)-(48) may be written under the form:

Orc+ 0x(uc) = 0,
{ Oh(c) — Dyu = 0, (49)
supplemented by initial and boundary data:
c(0,2) = e¢o(x) €[0,1], x>0,
c(t,0) = a(t)<l0,1], t>0, (50)
u(t,0) = ub(t), t>0.

We assume in (50) an influx boundary condition, i.e. V¢ > 0, u,(t) > 0 and, in
this first simplified approach

H'(c) >0, W(c)>0, (51)

where H(c) = 1 + ch/(¢). The reference for the results described in this
subsection is [9].

First we obtain an existence result for smooth solutions using a classical
characteristic method. The interest of this result is mainly to suggest us an
entropy condition for shockwaves:

(EC) “c increases through a shock”.
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For smooth solutions, the active gas desorbs and u increases to evacuate
gases. Next, we obtain a global existence theorem for a weak solution of System
(49)-(50):

Theorem 10 (Global large weak solution)
Let be X > 0, T > 0. Assume (51) and that ¢y € BV (0,X), ¢, € BV(0,T),
up € L*>(0,T), satisfying 0 < cp, cp < 1 and 0<il;1£Tub(t) > 0. Then the

system (49)-(50) admits a weak solution given by an adapted Godunov scheme.
Furthermore, ¢ and u satisfy:

ce L>®((0,T) x (0,X)) N L>=((0,T); BV(0, X)),

c e Lip(0,T; L'(0,X)), c€ BV((0,T) x (0, X)),
u € L>®((0,T) x (0, X)) N L*>((0,T); BV(0, X)),

with bounds on ¢ and u and these functions satisfy initial boundary conditions
(50) strongly.

The proof relies on a precise study of the solutions to the Riemann problem
satisfying the entropy condition (EC'). We use a Godunov scheme to construct
an approximate weak solution of Problem (49)-(50) and we give some L* and
BV bounds. Lastly, we show that a sequence of approximate solutions converges
in some sense towards a global weak entropy solution.

The uniqueness problem for weak entropy solutions was solved in some
class of piecewise smooth functions. Nevertheless, this case is relevant in
most practical cases and involve global solutions with shock waves and contact
discontinuities. Notice that the assumptions in (51) are not really physically
relevant because they hold for particular isotherm only. This restriction is
avoided in the general approach below (but we no longer have an uniqueness
result).

As an illustration for this particular problem we consider the case of an
increasing smooth initial concentration of inert gas: a shock develops and then
propagates (Fig. 6). Dealing with a finite exchange kinetics, the same case is
investigated using the numerical method described in Section 3.3.2 with some
increasing values of the coefficient A governing the kinetics for the active gas.
The numerical experiments suggest that the model (6)-(7)-(14) could converge
in some sense towards the model (45)-(14), but this is still an open problem.

3.4.2 General case

In [10], the authors deal with the case of two compounds which may be active or
not, with physically relevant assumptions. Following Rouchon and al. ([30]) the
problem is analyzed as an hyperbolic system with respect to the (xz,t) variables,
that is with x as the evolution variable. It appears to be really the key for the
mathematical analysis of the problem.
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Figure 6: Development of a shock (right side). The initial concentration (left
side) is continuous and nondecreasing.

Concentration in inert gas at T=25 with A=0.1 Concentration in inert gas at T=25 with A=5
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Figure 7: Evolution of an increasing smooth initial concentration of inert gas
with a finite exchange kinetics and two different ”drawback * coeflicients A for
the active gas: A = 0.1 (left) and A =5 (right). The initial and boundary data
are the same as in Fig. 6

We set ¢ = ¢; (as in [16], instead of ¢y in [9]), m = uc (flow rate of the first
species) and

gi(c) = ¢(e,1—¢), 1=1,2,
h(c) = aqi(c) + g2(c),
I(c) = c+aqlo),

(notice the change of sign in h with respect to [9]). The problem (46)-(47)-(48)
is then written under the form

O I(c) +0,(uc) = 0.
WI(c) + Ox(uc) (52)
Oth(c) +0,u = 0,
or equivalently
. h(m/u)
0, U + 0;®(U) =0 with U = ( m ) and ®(U) = (53)
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supplemented by initial and boundary data.

We assume that ¢ > 0 and ¢4 < 0 (general property of all isotherms, see [16]).
H{c)

Introducing the function f = ¢ co — g2 ¢1 defined by Douglas and al. in ﬁ6],
written here under the form f(c) = g1(c) — ¢ h(c), it appears that X is genuinely
nonlinear in each domain where f” # 0.

Next, the system admits the two Riemann invariants: ¢ and w = Inu + g(c),
—h(c)
H(c)

S(e,u) = o(w) +uy(c) (54)

where ¢ and ¥ are any smooth real functions.

Let be G = e9: if the sign of G” changes then the system does not admit
any convex smooth entropy but for each convex or degenerate convex smooth
function ¢ (i.e. 9" > 0) the corresponding entropy S = u(c) is degenerate
convex. Introducing a suitable notion of entropy solution, the authors in [10]
show the existence of at least such a solution.

The mathematical definition of weak entropy solution is the following: let
be T >0, X >0, ue L*(0,T) x (0,X),R"), 0 < ¢(t,z) <1 for almost
(t,x2) € (0,T) x (0,X). Then (c,u) is a weak entropy solution if for all convex
(or degenerate convex) v

This system (53) is hyperbolic, with eigenvalues 0 and A =

where g satisfies ¢’(c) = and the smooth entropy families

0

0
o (W(0) + 5,Q(0) <0,

in the distribution sense, where Q' = Hv' + h/v.
0
In addition, if G” > 0 on [0, 1], (¢, u) has to satisfy %(UG(C)) <0.

The main result, relying on the resolution of the Riemann problem and on
the Godunov scheme, is the following:

Theorem 11
Let be T >0, X >0, ¢o € BV(0,X), ¢, € BV(0,T), satisfying 0 < cg, ¢p <1
and infocicr up(t) > 0. Then the system admits a weak entropy solution.

A natural framework for this problem, as in the case of the PSA system
with finite exchange kinetics, would be the L> one. Some tracks are presently
explored but it is still an open problem.

3.5 Kinetic approaches

The theory of kinetic formulation of hyperbolic systems, introduced by P.-L.
Lions, B. Perthame and E. Tadmor [25], consists in representing a whole family
of entropy inequalities by a single equation, using a supplementary variable, for
the fundamental solution of the wave equation for entropies. It often leads to
numerical schemes enjoying interesting properties and easy to implement.

We give first a result due to James, Peng and Perthame ([20]) concerning the
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system of electrophoresis. Next, using the results stated in 3.4.2, we present a
similar approach for the PSA system, currently developed by the authors.

3.5.1 Kinetic formulation for Electrophoresis

Electrophoresis is a process of separation for compounds in a aqueous solution
with an electric field. The corresponding model is close to the chromatography
system with Langmuir isotherm ([13, 32]). F. James, Y.-J. Peng and B.
Perthame ([20]) have complemented on the system of electrophoresis the theory
of kinetic formulation of hyperbolic systems. They gave several applications
of this kinetic formulation: a maximum principle and a stability result in L
using compensated compactness. Even though this system is rather related to
liquid-solid chromatography (the sorption effect is neglected) we mention these
results because the method is powerful and may be extended in other contexts.
The system of electrophoresis is

3tci+8xagi:0, t>0,1<i<d, (55)
where ¢y, - -+, cq are the positive unknowns, D = 14 c¢; + ... + ¢4 and the «; are

given numbers satisfying 0 < a; < ... < ayq.
This system admits d eigenvalues 0 < Ai(c) < ... < Ag(c) and w; = A\; D is a
t1—Riemann invariant.

The first step consists in building d + 1 families of nonlinear entropies: it is
summarized in the following proposition.

Proposition 12
For 0 <i <d, the function

d
£
Xi(g;wla o ,’U}d) = H ’1 - wi‘ ]I]wi”wiJrl[(g)
j=1 /
is an entropy of System (55), convex in ¢, with the entropy flux

¢i(&wy, - ,wg) = %Xi(f;wh'“ , Wa)-

An entropy solution of (55) is a solution satisfying in the distribution sense
the inequality
OE 4+ 0,F <0

for any convex entropy of the form
BO) = [ g xiGun - wa)dg
Ry
for some i, 1 <i <d, g € L'(Ry). Then the authors in [20] derive the following
kinetic formulation of (55): there are d 4+ 1 non-positive measures m;(x,&,t)

such that

8tXi(€7 C(J?,t)) + 0 (é XK&,C(Z‘,?S))) =m; in D/(Rm X R-i—f X R+t)~
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Two applications are given in [20]: the maximum and minimum principle
on the Riemann invariants and a compactness result. They are recalled in the
following two theorems.

Theorem 13
Let ¢ be an entropy solution satisfying c € L>=(0,T; L, .(R)), ¢; > 0, 1 <i <d.
Then

ai—1 < inf wi(y,0) < wi(w,t) < supw;(y,0) < a;
yeR y€ER

and for some constant L > 0

1
Linf ) (y) < ¢i(z,t) < —supcd(y), 1 <i<d.
yeR yER

Theorem 14
Consider an uniformly bounded family (¢; n(x,t))n>0 of entropy solutions to the
electrophoresis who satisfy that the initial data are uniformly bounded and

Cin(z,t) = ¢i(x,t) € L*((0,T) xR), 1 <i<d
weak™ for all T € (0,00) as n tends to +00. Then (¢;n)n converges pointwise
to ¢; an entropy solution.
3.5.2 A kinetic approach for the PSA system

A kinetic formulation built on the entropies (54) given in Section 3.4.2 as well
as several applications were investigated and will be presented in a forthcoming
paper ([11]). More precisely, using the entropy family u(c) where " > 0 we
first state:

Theorem 15
If (u, ¢) is a weak entropy solution of System (52), then there exists a nonnega-
tive measure m(t,z,£) such that:

9z (ux(c,.)) + (H(&) — a(€)) dex(c, ) + ¢ (h(c)x(c,.)) = dem.

where

x(aé){é YOSESE und a€) =1+ () = H(E) ~ he).

Conversely, if there exists a positive function w such that Inu € L*, a
function f € Lé such that 0 < f <1 and a nonnegative measure m such that

ax(uf(taxaf)) + a(f) atf(ta xag) + at (h(C) f(tvxvf)) = afm

1
then (u,c¢) is an entropy solution of (52) with c(t,x) = / flt,x, &) dE.
0
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Notice that this formulation is not purely kinetic, as in the case of the isentropic
gas dynamics system (see [26]).

With this kinetic formulation, the authors in [11] derive a kinetic numerical
scheme. This first order explicit scheme satisfies in-cell entropy inequalities, the
maximum principle on the concentrations, some BV bounds and is much more
simple to implement than Godunov’s scheme.

4 Open problems

There are a lot of open problems related to the system (46)-(47)-(48). First, the
rigorous derivation of this system from (6)-(7)-(14) considered as a relaxation
problem, as in James ([21]), with a small parameter e = 1/A; is a priori quite
more difficult than for the system (8)-(9). In particular, all the BV estimates
stated in [7] blow up. Notice however that numerical experiments, as in Section
3.4.1, show a good behavior in physically relevant context.

The study of oscillating solutions is currently performed by the authors ([12]).
A rigorous and general link between the problem with the velocity given by
Darcy’s law and the constraint (14) has still to be carried out.

There exists some variants of the model taking the axial diffusion or the
temperature into account. In particular, the temperature plays a role which
may be non negligible. Up to our knowledge, the corresponding problems have
never been mathematically studied.
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Resumen

En este trabajo se expone una continuacién del trabajo iniciado en
el articulo [5], de C. Conca y M. Vanninathan, resumiendo resultados
contenidos en [4]. Se estudia la homogeneizacién de operadores elipticos
con coeficientes periédicos oscilantes en RY, en particular, presenta un
andlisis matematico de los términos correctores asociados a la solucién
homogeneizada. Para ello, se usan ondas de Bloch y, gracias a este método,
se recuperan los diferentes términos del anstaz clasico de la expansién
asintética a dos escalas.

Palabras clave: homogenization, Bloch waves, correctors
Clasificacién por materias AMS: 35B27, 85A25, 42C30

1 Presentacion del problema

Sea el operador eliptico de coeficientes periédicos

def 0 0
A= — — — dond 1
o (akl(y) 31/1)’ onde (1)
ak € Ly (Y) con Y =)0, 27 [V, i.e., ay es Y-periddica y medible en R,
Ja >0 tal que apmem > alnl?> ¥n e RN (elipticidad), (2)

ag = ai; Vi k=1,...,N (simetria).

A partir de (1), definimos para cada € > 0 el siguiente operador eliptico

g def 9 € 9 € = r N
A" = — @(%e(@@) con agy(z) = aké(g>7 yzeR". (3)

El primer autor agradece al IDCB financiamiento parcial a través del proyecto ICM P05~
001-F.
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Pedimos como hipétesis que exista una sucesién u de H'(RY) tal que para
f € L?(RYN) satisfaga

Au® = f enRY, (4)
Ademés, cuando € — 0 u® — u* debilmente en Hl(RN),

u® — u* fuerte en L*(RY).

Es clasico en homogeneizacion, que v* se denomine soluciéon homogeneizada; se
sabe que satisface

- 4 de 0 0
A*w*=f en RN, donde A d_f—axk<quaw> (5)

es el operador homogeneizado, con coeficientes gx¢ constantes y simétricos (véase
[1)).

Nuestro objetivo es recuperar el primer y sequndo corrector de la solucién
homogeneizada u*, de una forma distinta a la cldsica de [1]. Se llama primer
corrector a una funcién 65 € H'(RY), que sea facilmente construible, no
dependa de u® y satisfaga:

lu® —u* — €| gr1@ny — 0 cuando & — 0. (6)
Por definicién, un segundo corrector 85 € H'(RY) posee la propiedad

e — u” — 05 — 265, o, < €5 (7)

El articulo ha sido redactado en el orden siguiente. Primero, se repasa el
método de Bloch y se obtiene el desarrollo de Taylor del primer autovalor
y autofunciéon de Bloch. En la seccién “Coeficientes de Bloch”, se estudia
la convergencia de la primera autofuncién a la transformada de Fourier,
y se observa que solamente el primer autovalor de Bloch es relevante en
la homogeneizacion del operador A°. En la dltima seccidén, enunciamos los
resultados de correctores y se bosquejan sus demostraciones; para otros detalles
el lector podra consultar [4].

2 Autovalores y autofunciones de Bloch

El método de Bloch, véase [3] 6 [5], introduce una familia de problemas
espectrales, parametrizados por € RY: Encontrar \,, = A\u(1) ¥ ém =
om(y;m) tales que

A Gm (1) = Am(M)ém(m) en RY, (-,n) Y-periddica,

donde A(n)¢o défA(eiy ¢). Gracias a la n-periocidad de ¢,,, podemos confinar 7

&
ala celda Y’ =] — 2, 2[V. Ademds, sabemos de [5] que

)0 < M) < oo < Auln) € o = Hoo, Naln) = A >
0, VnpeY’,
1) {&m(;n)}m es base ortonormal de Li (Y).
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Sean g, h € L?(RY). El m-ésimo coeficiente de Bloch de g se define por

(Bug)n) = / o)V Elyimydy Ym =1, neY.  (8)
RN
9(y) = / > (Bng)(m)e™ b (y; n)dn, (9)
v m=1
/ () Pdy = / S [(Bug)(n)|2dn  (Parseval), (10)
RN Y

/ o) hy)dy = / S (Bug)n)(Buh)(n)dn  (Plancherel). (1)
RN v/ m=1

Asf, la familia {¢,(y;n) : m > 1,7 € Y’} forma una base de L?(RY), en un
sentido generalizado, y L?(R”) se identifica con L?(Y”’,1?(N)) por la identidad
de Parseval.

En [5] se prueban los siguientes resultados de regularidad: Para cada m > 1,
Am(n) es una funcién Lipschitziana de 7 y existe una bola Bs, de centro n = 0
y radio § > 0, tal que, en ella, el primer autovalor de Bloch, A1(n), es simple y
define una funcién analitica de 7.

La aplicacién n — A1(n), definida de Y’ en RY posee un minimo estricto
global en 7 = 0 y, existe una constante ¢ > 0 tal que A\1(n) > c|n|?, para
todo € Y’. Més aun, es posible escoger la primera autofuncién de modo que
sea analitica en Bj y satisfaga: Im( [, ¢1(y;n)dy) = 0 para todo n € Bs y
é1(y; 0) = (2m)~N/2, que denotamos p(©).

Consideremos las funciones auxiliares ¥, y*¢, ykom, ykémn ¢ H#(Y),
soluciones de:

da det 1
= O o B, My () [y =0,
Ye

Ax" =
X V|
Y

1
A = (are = are) = 5 (Cix" + Cxt) e RY, My () =0.
1
Aykem = 3 (are — qre)X™ + (apm — qZ'm)Xk + (ank — an)xl_
Cex™ — Cox™ — meke} en RV, My (") =0.

1 1
AXk:Zmn _ EDéZmnAl(O) _ Z (Cnxkrém + Ckxémn 4 szmnk + menkf) +

1
30 [(are — qee)X™ + (@em — @om)X*™ + (@rm — Gom)X™ + (aen — Qo)X
+(amn - qmn)Xke + (akn - qkn)Xem] en RNv mY(Xklmn) = Oa

km

(15)
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donde C &' — akg(y)%j = % (are(y)(+)). Los problemas (12), (13), (14) y (15)

admiten solucién unica. En efecto, para f € Lf‘#(Y)7 el problema
Ap=f en RY, peHLY), M(p)=0,

por la alternativa de Fredholm (ver [2]), tiene solucién tnica, si y sélo si
[y f(y)dy = 0.

Proposicion 1 Las derivadas de A\ en n = 0 de orden menor o igual que 4
son

Dﬁ)\l()—O VﬂEZN |B\ 81+ ... + BN impar.

1
2Du/\1 il /ake dy — m /(CkXe(y) + Cox"(y))dy = qre
1 m mn mn n
4! D3t A1 (0 4 v /{C”XM X Cox™ o+ Cr X ™} dy —
11 mn nk Kkl Im In km
_gm {akZX + Apm X + Amn X + ApkX + Am X + Ayn X } dya
Y

para todo k,¢,m,n =1,...,N. Ademds, D*X\1(0) con a € N par, es real.

Proposicién 2 Las derivadas de ¢1 en 1 = 0 de orden menor o igual que 4
son

Didi(y;0) = ipOx"(y),

1

i Dkedr(y:0) = —p(o)x“(y)Jrﬂ(z)p(o)

1 _ .

i Dhem@1(u:0) = =i XM () + 5 (B ) + By >+ﬂ£3,1xf<y> p©,
3'
1 mn n
11 Dkemn®1(u:0) = pOX () — o ( X () + Bix "™ (y) + BELXE

BN () + B () + BN w)) 9O + B, p

donde ﬂ,(j) Y 6(4) son constantes. Ademds, D%, (y,0) con a € N par, es real,

klmn
y con a € N impar, es imaginaria.

Para obtener estos resultados, consideremos la ecuacién del primer autovalor

(A(n) = A(n)¢1(:5m) = 0. (16)

Derivando con respecto a 7 y evaluando en 1 = 0 se obtienen las distintas
ecuaciones que han de verificar las derivadas de ¢;. Tomamos producto escalar
de (16) con é1(-;n), y evaluando en 7 = 0 se tienen las derivadas de ;. Para
conocer el valor de las constantes (3 utilizamos que ||¢1(-;1)| z2(y) = 1 para todo

n.
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3 Analisis de los coeficientes de Bloch

Asociado al operador (3), consideremos las autofunciones ¢2, (x;€) = ¢ (y;n)
y los autovalores X%, (€) = 72\, (n), cuyas variables verifican: y = x /e, n = &£.
Como en (8), definimos los coeficientes B: u® asociados a ¢f,. Para estos
coeficientes seran también validas las igualdades (9), (10), (11). Notemos que
u®(z) = Pf(z) + v*(x), € RY donde

Pi(x) = / Biut (€)™ 65 (; €)de

e—1ly7

> B ut(€)e"C g5, (a: £)de.

e—lyr M=2

Proposicion 3 Tenemos que
(i) |vollz2@ny < cell fla-1@yy para f € H-H(RY).
(i6) 1%y < 2l fllzaqeey para f € T2(RY).
(1)) ||Vo°|lL2@vyn < cel|fllpz@ny para f € L*(RY).
() [IVo*||p2@vyn < ce?||V fllz2@ny para f € H'(RY).
Sabemos que A&, (£)BE,u(§) = BE, f(€) para todo m > 2, y que

(o]

= [ Y 1B @R Vo < e / 3 (1B (e
ey M2 e-1yr M2
- B
112 = / > P

e—1

Como sup{[\5,(&)]" 1 |m > 2, £ € eV} < ()\(N)) 1e2 esto prueba la
Proposicion 3. Asi los coeficientes de Bloch mayores que 1 son irrelevantes para
nuestro estudio.

En [5], se demuestra que dada una sucesién en L?(RY), digamos g%, se tiene
que
(1) Si g° — g debilmente en L2(R"), entonces X_ 1y Big® — g debilmente en

loc(]RN) cuando supp (¢°) C K, compacto.
(2) Si g° — g en L2(RY), entonces X_ 1y Big — gen L? (RN),

donde x es la funcién caracteristica de 5_1Y’ . Otro resultado en este mismo
sentido es:

Proposicion 4
(i) Para g € L?(RY), con soporte compacto, se tiene que Xs,ly,(f)Bfg(f) —
4(6) en Lo RY).
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(ii) Si g€ L*(RN), entonces x_,,,,(€)Big(€) — §(¢) en L*(RY).
(iii) Si g € H'(RY), entonces ||x__,,()Big(€) - §(E) 1 < ce.

Para demostrarla, se usa una aproximacién en celdas de la transformada
de Fourier, denominada transformada de Fourier aprozimada. Consideremos
{Y£} ez~ el reticulado de RY generado por la celda €Y, ¢ = 25 + €Y donde
x5 = 2mel es el origen de la celda Y. Dado p > N, para g € WHP(RY) con
soporte compacto, definimos

Feg(¢) = Z g(x5)e™ @ Ve e Y asi (17)
LezN

(a) 6Nxefly/FEg(§) — (27)~N/25(¢)  puntualmente para ¢ € RV,
L_2

(b) HENFEg‘|L2(€71Y’) < K| {HQHLP(RN) +5||V9||LP(RN)N} !

(© N, Ffg— () V25 en LXRY).

En efecto, (a) se prueba usando que g tiene soporte compacto. Utilizando la
desigualdad de Morrey (ver [2]) se demuestra (b), y por el Teorema de Egorov
se prueba (c).

Demostracién Proposicién 4. Consideremos el e-reticulado {Yf}oczn.

Escribimos

Big(&)= ) /g(w)e_i”'fqﬁi(m;ﬁ)dx: > g(wi)/e_ix'%i(w;é)dw+T§(£)» (18)

ZEZN}/ZE LeZN Y;
r5(€) = Z /(g(x) — g(x5))e” 8¢5 (x;€)dx.  (error de aproximacién) (19)
ZEZNys

Utilizando la desigualdad de Morrey, se prueba que
[rillzz@e-1yr) < C(K)e[[VyllLe,

y dado que ||¢1(-,€8) — ¢(-,0)||L2(yvy < ce, de (18) se demuestra (7). Utilizando
argumentos de densidad y el Teorema de Convergencia Dominada, se tiene (ii).

Para probar (iii), se considera el espacio W2P(RY), y se escriben las
identidades

Big = X [ lotef) + Volef) - (o — a) e 65 (ms6)do +r5(6),

ZEZNys

/ {g(a Vg(af) - (- )} e S (2 ) da

eeZNys

Luego, se utilizan las mismas técnicas que en (i) y en ().

L|K| es la medida de Lebesgue de K.
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4 Resultados de correctores

Definimos la siguiente funcién, que llamaremos Aproximacion de Bloch
— / U (€)™ € (3 €)dE, (20)
6—1y/

donde u* es la transformada de Fourier de la solucién homogeneizada y ¢ es
la primera onda de Bloch asociada al operador (3).

Teorema 5 Los coeficientes ayy wverifican (2), y pertenecen a W (Y).
Entonces

(i) Si f € L2(RY), se tiene que (u —6°) — 0 en H'(RY).
(ii) Si f € HY(RYN), se tiene que ||V (u® — 0°)||p2@a)y < ez,

Demostracion. Utilizando la Proposicién 3 nos basta probar, respectivamen-
te

HPqu(m) —0°

meny @1
2
‘Pfue(x) —6°

<ece (22)
HY(RN)

Tomamos las antitransformadas de Bloch y consideramos los integrandos

(6°)° () = / uF (€)™ C g (x: €)de, (Prut)’(w) = / Bius(€)e'™ 5 (x; €)dE.

gee— 1y’ cce—ly?
lg]>5e—1 |g|>se—1

Utilizando la regularidad de u®, u* y que A1(n) > c|n|? para todo n € Y, sigue
que

4 — 5 *
|(PFuf) (B vy < 02| T2y 11095 vy < cg®l|u” 12z gy -
Para demostrar (21), (22), basta probar, respectivamente, que

[1+ X (]| Bfw (€) — wr(§)[Pd¢ — 0, (23)
[€]<oe—1t
X (OIBius(€) — ur(§)[PdE < ce (24)
[g]<de—t
Utilizando las siguientes relaciones, ya conocidas (ver [5]),
M ()B5us(§) = BIF(9),  ane€u&r(€) = f(§) ¥E € RY,
AT — &N (0)¢] < celelt VIeg] = Inl <6,

2 (RY), se concluye la
demostracion. 0

y gracias a la Proposicién 4, como Bju® — u* en L?
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Teorema 6 Bajo las hipdtesis del Teorema 5, se tiene que
(i) Si f € H-L(RY), entonces ||6° — U*HL2(RN) < ce.

k Ou*

(ii) Si f € L2(RYN), entonces ||0° — u* —ex Tar < ce.

HYRN) —

£ _ 0k kou® _ 2 ke _ 2(2)) _9%u*
0 u ex Oxy € (X kl ) Ox0xy

(iii) Si f € H'(RN), ‘

HY(RN) —

C€2.

En definitiva, hemos obtenido los primeros tres términos en el anstaz
o expansion asintotica de la asi llamada Aproximacion de Bloch. Estos
proporcionan, respectivamente, la solucion homogeneizada, y el primer y
sequndo corrector a esta solucion.

Demostracion. En (i), como f € H1(RY), entonces u* € H*(RY). Como
se tiene que |1 (y;€€) — d1(y;0)| L2(vy < clg€], entonces por Parseval

167 = w oy < e / € 2de + / 2. (25)
E—lyl RN,E—lyl

Es claro que / lu*|2de ce? / €7 [u7]))de < ce®|u| g @y,
RN _g—1y7 RN _g—1y7

IA

por integrar fuera de un entorno de 0. Entonces volviendo a (25), sigue (7).
A partir de los resultados de la Proposicién 2, ya que escribimos el desarrollo
de Taylor de ¢ con respecto de 1, en n = 0,

o1(5m) = pO + ipOxF () — p© (x”(-) — 5£3))nknz +0(Inf*),

entonces, gracias a la regularidad que se tiene para cada caso, se demuestra (i)
y (4i3). O

Nota 1 Por (i) del Teorema 5 y (it) del Teorema 6, tenemos

i ou*
al‘k

< ce.
H(RN)

u®(z) —u* —ex

Por lo tanto, se tiene que Exk(f)%(x) es el primer corrector. Ast, 0° equivale

al primer corrector, pero ademds por el apartado (ii) del Teorema 5 lo mejora.

5 Conclusiones

El problema (4) se reduce a la ecuacién algebraica

M (€)Biu(§) = Bif(€) VEeeY,
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ya que todos los coeficientes de Bloch mayores que 1 se pueden despreciar, véase
la Proposicién 3. Entonces, si queremos encontrar los términos correctores, sélo
tenemos que expandir asintéticamente el primer coeficiente de Bloch de u® en
funcién de f y del primer autovalor Aj. Ademds, en las demostraciones de los
Teoremas 5 y 6, se utilizd y prob6 que fuera de un entorno de 0, los coeficientes
de Bloch son irrelevantes para nuestro estudio. Asi, por la analiticidad del
primer autovalor y autofuncién de Bloch, la expansién asintética de u® se
encuentra utilizando los desarrollos de Taylor de A\ y ¢1, que conocemos por
las Proposiciones 1 y 2.

Referencias

[1] A. Bensoussan, J. L. Lions and G. Papanicolaou. Asymptotic analysis for
periodic structures. North-Holland, Amsterdam, 1978.

[2] H. Brezis.  Analyse fonctionnelle, théorie et applications, Collection
Mathématiques Appliquées pour la Maitrise. Masson, 1983.

[3] C. Conca, J. Planchard and M. Vanninathan. Fluids and periodic structures.
Research Notes in Applied Mathematics 38, J. Wiley/Masson, New
York/Paris, 1995.

[4] C. Conca, R. Orive and M. Vanninathan. Bloch approximation in
homogenization and applications. SIAM J. Math. Anal. 33:1166-1198, 2002.

[5] C. Conca and M. Vanninathan. Homogenization of periodic structures via
Bloch decomposition. SIAM J. Appl. Math. 57:1639-1659, 1997.

[6] L. Tartar. Problémes d’homogénéisation dans les équations aux dérivées
partielles. Cours Peccot, College de France, 1977.






Bol. Soc. Esp. Mat. Apl.
n°43(2008), 71-82

SEVERAL QUESTIONS CONCERNING THE CONTROL OF
PARABOLIC SYSTEMS

E. FERNANDEZ-CARA

Departamento de Ecuaciones Diferenciales y Analisis Numérico, Universidad de
Sevilla, Espana.

cara@Qus.es

Abstract

This paper is devoted to recall several recent results concerning the null
controllability of some parabolic systems. Among others, we will consider
the classical heat equation, the Burgers, Navier-Stokes and Ginzburg-
Landau equations, etc.
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1 Introduction

Let us first recall some general ideas that can be applied to a large family of
(linear and nonlinear) evolution problems.
Suppose that we are considering an abstract state equation of the form

{ Zt(o—) i(gg’: Bv, te(0,7), (1)

which governs the behavior of a physical system. It is assumed that

e A:D(A) C H— H is a (generally nonlinear) operator,

y : [0,T] — H is the state, i.e. the variable that can be used to identify
the properties of the system,

v :[0,T) +— U is the control, i.e. the variable we can choose in order to get
good properties,

B e L(U;H) and

y € H (for simplicity, we assume that U and H are Hilbert spaces).

Suppose that the state equation is well-posed in the sense that, for each
y? € H and each v € L?(0,T;U), it possesses exactly one solution. Then the
null controllability problem for (1) can be stated as follows:
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For each y° € H, find v € L?(0,T;U) such that the corresponding
solution of (1) satisfies y(T') = 0.

For each system of the form (1), the null controllability problem leads to
several interesting questions. Among them, let us mention the following:

e First, are there controls v such that y(7T') = 07

e Then, if this is the case, which is the cost we have to pay to drive y to zero?
In other words, which is the minimal norm of a control v € L?(0,T;U)
satisfying this property?

e How can these controls be computed?

The controllability of differential systems is a very relevant area of research
and has been the subject of many papers the last years. In particular, in the
context of partial differential equations, the null controllability problem was
first analyzed in [31, 32, 28, 29, 24, 27]. For semilinear systems of this kind, the
first contributions have been given in [33, 9, 17].

In this contribution, I will recall some recent results concerning the null
controllability of some relevant parabolic systems. More precisely, we will
consider the classical heat equation, the Burgers equation and the Navier-Stokes
and Ginzburg-Landau systems.

2 The heat equation. Controllability, observability and Carleman
estimates

We will first consider the controlled heat equation, complemented with initial
and Dirichlet boundary conditions:

y — Ay = vl (x,t) € 2 x (0,7),
y(z,t) =0, (z,t) € 02 x (0,T), (2)
y(z,0) =y°(x), =z€Q.

Here (and also in the following Sections), € R¥ is a nonempty bounded
domain, w CC Q is a (small) nonempty open subset (1, is the characteristic
function of w) and 3° € L?(Q).

It is well known that, for every y° € L?(Q) and every v € L?(w x (0,T)),
there exists a unique solution y to (2), with

y € L*(0,T; Hy(€2)) N C°([0, T]; L*(Q)).
In this context, the null controllability problem reads:

For each 3° € L*(Q), find v € L?(w x (0,T)) such that the corresponding
solution of (2) satisfies
y(x,T)=0 in Q. (3)
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Together with (2), for each ¢! € L?(f2), we can introduce the associated
adjoint system

—py — Ap =0, (x,t) € Q2 x(0,T),
o(x,t) =0, (x,t) € 02 x (0,T), (4)
o(x,T) = pl(x), x €.

Then, it is well known that the null controllability of (2) is in practice equivalent
to the following property:

There exists C' > 0 such that
ol <C [ jePdede vt e @) o)
wx (0,T)

This is called an observability estimate for the solutions of (4). We thus
find that, in order to solve the null controllability problem for (2), it suffices to
prove (5).

The estimate (5) is implied by the so called global Carleman inequalities.
These have been introduced in the context of the controllability of PDEs by
Fursikov and Imanuvilov, see [24, 17]. When they are applied to the solutions
of the adjoint systems (4), they take the form

// P |o? dadt < K// 0% |o|? da dt Vol € L3(Q),  (6)
Qx(0,T) wx(0,T)

where p = p(x,t) is an appropriate weight, depending on Q, w and T and the
constant K only depends on § and w.!

Combining (6) and the dissipativity of the backwards heat equation (4), it
is not difficult to deduce (5) for some C only depending on €2, w and T

As a consequence, we have:

Theorem 1 The linear system (2) is null controllable. In other words, for each
y0 € L?(Q), there exists v € L?(w x (0,T)) such that the corresponding solution

of (2) satisfies (3).

There are many generalizations and variants of this result that provide the
null controllability of other similar linear state equations:

e Time-space dependent (and sufficiently regular) coefficients can appear in
the equation, other boundary conditions can be used, boundary control
(instead of distributed control) can be imposed, etc. For a review of recent
applications of Carleman inequalities to the controllability of parabolic
systems, see [12].

'n order to prove (6), we have to use a weight p decreasing to zero, as t — 0 and also as
t — T, for instance exponentially.
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e The controllability of Stokes-like systems can also be analyzed with these
techniques. This includes systems of the form

y—Ay+(a-V)y+(y - V)b+Vp=vl,, V-y=0, (7)
where a and b are regular enough; see for instance [13].

e Other linear parabolic (non-scalar) systems can also be considered, etc.

As mentioned above, an interesting question related to theorem 1 concerns
the cost of null controllability. One has the following result from [15]:

Theorem 2 For each y° € L*(Q), let us set
C(y?) = inf{ |v]| L2 (wx (0,1)) : the solution of (2) satisfies y(z,T) =0 in Q}.

Then we have the following estimate

1
e’ <en (€ (147 ) ) 10l ®)
where the constant C' only depends on Q) and w.

Remark 1 Notice that theorem 1 ensures the null controllability of (2) for
any w and T. This is a consequence of the fact that, in a parabolic equation,
the information is transmitted at infinite speed. This is not the case for the
wave equation. Indeed, null controllability does not always hold, for hyperbolic
equations. Contrarily, the couple (w,T') has to satisfy appropriate geometrical
assumptions; see [29] and [4] for more details. ]

3 Positive and negative controllability results for the one-
dimensional Burgers equation

In this Section, we will be concerned with the null controllability of the following
system for the viscous Burgers equation:

Yt — Yoo + YYz = 01y, (2,t) € (0,1) x (0,T),
y(0,t) = y(1,t) =0, te(0,7), (9)
y(:r,()) = yo(m)v T e (071)

Some controllability properties of (9) have been studied in [17] (see
Chapter 1, theorems 6.3 and 6.4). It is shown there that, in general, a stationary
solution of (9) with large L?-norm cannot be reached (not even approximately)
at any time 7. In other words, with the help of one control, the solutions of the
Burgers equation cannot go anywhere at any time.

For each y° € L?(0,1), let us introduce

T(y°) =inf {T > 0: (9) is null controllable at time T }.
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Then, for each r > 0, let us define the quantity
T*(r) =sup { T(y°) : |v°(|2 <7}

Our main purpose is to show that T7*(r) > 0, with explicit sharp estimates
from above and from below. In particular, this will imply that (global) null
controllability at any positive time does not hold for (9).

More precisely, let us set ¢(r) = (log2)~'. We have the following result
from [10]:

Theorem 3 One has
Coo(r) <T*(r) < Ci(r) as r — 0, (10)
for some positive constants Cy and C1 not depending of r.

Remark 2 The same estimates hold when the control v acts on system (9)
through the boundary only at x = 1 (or only at x = 0). Indeed, it is easy to
transform the boundary controlled system

Yt = Yoo + YYz = 0, (.li,t) € (Oa 1) X (OaT)v
y(0,t) =0, y(1,t)=w(t), te(0,T), (11)
y(x,O) = yo(x)v T e (071)

into a system of the kind (9). The boundary controllability of the Burgers
equation with two controls (at x = 0 and x = 1) has been analyzed in [21]. There,
it is shown that even in this more favorable situation null controllability does
not hold for small time. It is also proved in that paper that exact controllability
does not hold for large time.?

The proof of the estimate from above in (10) can be obtained by solving
the null controllability problem for (9) via a (more or less) standard fixed point
argument, using global Carleman inequalities to estimate the control and energy
inequalities to estimate the state and being very careful with the role of T in
these inequalities.

Let us recall the proof of the estimate from below, that is inspired by the
arguments in [1].

Let us show that there exist positive constants Cy and C{j such that, for any
sufficiently small » > 0, we can find initial data y° satisfying ||3°||z> < r with
the following property: for any state y associated to 4°, one has

ly(z,t)| > Cir for some z € (0,1) and any t:0 <t < Coo(r).

Thus, let us set T' = ¢(r) and let pg € (0,1) be such that (0, pp) Nw = 0.
Notice that this is not restrictive, since it is always possible to work in a suitable
open subset @ C w.

2Let us remark that the results in [21] do not allow to estimate T'(r); in fact, the proofs
are based in contradiction arguments.
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We can suppose that 0 < r < pg. Let us choose y° € L?(0,1) such that

y'(x) = —r for all x € (0, po) and let us denote by y an associated solution of
9).
Let us introduce the function Z = Z(z,t), with
2 P (po=2)*/(po/2~2)? !
Z(z,t) =exp{ —— (1 — e Polro po ) + . (12)
t po—

Then one has Z; — Z,,. + ZZ, > 0.
Let us now set w(x,t) = Z(x,t) — y(x,t). It is immediate that

wt*wmr“i’ZZm*yym ZO, (Z‘,t) € (O7p0) X (OvT)7
w(0,t) >0, w(pg,t) =400, te(0,T), (13)
w(zx,0) =, x € (0, po).

Consequently, w™ (z,t) = 0. Indeed, let us multiply the differential equation

in (13) by —w™ and let us integrate in (0, pg). Since w™ vanishes at z = 0 and
T = pp, after some manipulation we find that

1d Po 9 Po 9
1% [w™| d:E+/ lw, | dx
0 0
(14)
PO PO
=/ w_(ZZI—ny)deC/ |w™ |2 d.
0 0
Hence,
y < Z in (Ovp()) X (OaT) (15)

Let us set p; = pp/2 and let 7 be a regular function satisfying the following:
7(0) = 7(p1) = 0; ¥(z) = r for all x € (0p1, (1 — I)p1) and some 6 € (0,1/4);
—r < —7(z) <0

[rz] < Cr and |ry,| <C in (0,p1), (16)

where C' = C(py) is independent of 7.
Let us introduce the solution u of the auxiliary system

Up — Ugy + Uty = 0, (x>t) € (Ovpl) X (OvT)>
U(O,t) = Z(pl,ﬁ), u(pl,t) = Z(pl,t), te (07T>7 (17)
u(z,0) = =7 (x), z € (0,p1).

We need the following lemma, whose proof can be found in [10]:
Lemma 4 One has
lu| < Cr and |ug| < crt’? in (0, p1) x (0, 0(r)), (18)

where C' is independent of r.
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Taking into account (15) and that u,,y € L>((0, p1) x (0,T)) (see lemma 4
below), a standard application of Gronwall’s lemma shows that

y<u in (0,p1) x (0,7). (19)

On the other hand, we see from (18) that u; — uz, < C*r3/2 in (0, p;) x
(0,¢(r)) for some C* > 0. Let us consider the functions p and ¢, given by
p(t) = C*r3/2t —r and q(z,t) = c(e~ (@ (P1/4)*/4t 4 o=(x=3(p1/4)*/4t) Tt i then
clear that b = u — p — q satisfies

by — bz <0 in (p1/4,3p1/4) x (0, (1)),
b(p1/4,t) < Z(p1,t) — C* 3%t 47 — (1 + e i/ A60) for € (0,8(r)),
b(3p1/4,t) < Z(p1,t) — C*r¥ 2t 4 v — (1 + e P1/80) for t € (0,¢(r)),
b(xz,0) =0 for x € (p1/4,3p1/4).

Obviously, in the definition of ¢ the cor;stant c can be chosen large enough
to have Z(p1,t) — C*r3/%t +r — c(1 + e~/ < 0 for any t € (0, 4(r)). If
this is the case, we get u < p 4+ ¢ and, in particular,

u(p1/2,t) < (p+q)(p1/2,t) = 2ce™P1/(O40) 1 CpB/2

Therefore, we see that there exist Cp and C{) such that u(p;/2,t) < —C{r for
any t € (0,Cog(r)).

This proves the first inequality in (10) and, consequently, ends the proof of
theorem 3.

4 Other more realistic nonlinear equations and systems

There are a lot of more realistic nonlinear equations and systems from mechanics
that can also be considered. First, we have the well known Navier-Stokes
equations:

yty - Vy—Ay+Vp=vl,, V-y=0 (z,t)€Q,
y=0, (z,t) €%, (20)
y(x,0) = 3°(x), x € Q.
Here and below, @ and 3 respectively stand for the sets
Q=0x(0,T) and ¥ =002 x (0,7,

where Q C R is a nonempty bounded domain, N = 2 or N = 3 and (again)
w CC 2 is a nonempty open set.

The controllability of this system has been analyzed in [13] and [14].2
Essentially, these results establish the local exact controllability of the solutions

3The main ideas come from [18, 25]; some additional results will appear soon in [22]
and [19]; for other control results concerning the Navier-Stokes equations, see [6, 7).
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of (20) to uncontrolled trajectories (this is, more or less, the analog of the
positive controllability result in theorem 3).
Similar results have been given in [20] for the Boussinesq equations

(21)
O, +y- VO — A0 =ul,,

{ e+ (y-V)y — Ay +Vp=0k+vl,, V-y=0,
complemented with initial and Dirichlet boundary conditions for y and 6
(see [14] for a controllability result with a reduced number of scalar controls).

Let us also mention [3, 23], where the controllability of the MHD and other
related equations has been analyzed.
Another system is considered in [11]:

22
wit (y - VIw— Aw— V(V-w) = V x y + ul,. (22)

{ v+ @y - Vy—Ay+Vp=Vxw+wvl,, V- -y=0,

Here, N = 3. These equations govern the behavior of a micropolar fluid,
see [30]. As usual, y and p stand for the velocity field and pressure and w is
the microscopic velocity of rotation of the fluid particles. Again, the local exact
controllability of the solutions to the trajectories is established.

Notice that this case involves a nontrivial difficulty. The main reason is that
w is a nonscalar variable and the equations satisfied by its components w; are
coupled through the second-order terms 9;(V-w). This is a serious inconvenient
and an appropriate strategy has to be applied in order to deduce the required
Carleman estimates.

For these systems, the proof of the controllability can be achieved arguing
as in the first part of the proof of theorem 3. This is the general structure of
the argument:

e First, consider a linearized similar problem and the associated adjoint
system and rewrite the original controllability problem in terms of a fixed
point equation.

e Then, prove a global Carleman inequality and an observability estimate for
the adjoint system. This provides a controllability result for the linearized
problem.

e Prove appropriate estimates for the control and the state (this needs some
kind of smallness of the data); prove an appropriate compactness property
of the state and deduce that there exists at least one fixed point.

There is an alternative method that relies on the implicit function theorem.
It corresponds to another strategy introduced in [17]:

e First, rewrite the original controllability problem as a nonlinear equation
in a space of admissible “state-control” pairs.
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e Then, prove an appropriate global Carleman inequality and a regularity
result and deduce that the linearized equation possesses at least one
solution. Again, this provides a controllability result for a related linear
problem.

e Check that the hypotheses of a suitable implicit function theorem are
satisfied and deduce a local result.

At present, no negative result is known to hold for these nonlinear systems
(apart from the one-dimensional Burgers equation).

5 Some remarks on the Ginzburg-Landau equation

This Section is concerned with the controllability of the Ginzburg-Landau
equation. The system under consideration is the following:

m[? —1
my —am X my — Am + ———m = vl,, (x,t) € Q,
€
om (23)
_— = O7 7t E 27
on (2,)
m(z,0) = mP, x e Q.
Here, Q C R? is a regular bounded open set, m = (my,ma,m3) is the

magnetization field, € > 0 is a parameter, o > 0 is a physical constant and it
is assumed that m? is a measurable initial field satisfying |m°(x)| = 1. For the
motivation of the system satisfied by m, see for instance [5].

In this framework, an interesting controllability problem is the following:

Given a stationary solution m* = m*(x) and an initial field m°
mO(x) with |m*(z)| = |m°(x)| = 1, find a controlv € L*(wx (0,T))
such that the associated solution of (23) satisfies

w

m(z,T)=m" in Q.

By introducing the new variable y, with m = m* + y, this can be rewritten
in terms of a null controllability problem. Indeed, let us consider the system

yr — oy +m*) x gy — Ay + Ge(x, y)y = vly,  (x,1) € Q,

%yz =9 (z,t) € %, (24)
y(x,0) = mO(HC) —m*(z), zeQ,
where
m*(x 2 _ m*(z)2 —
G.(z,y)y = % (m*(z) +y) — | ( 2| 1 m* (z)

Then the problem is:
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Given a stationary solution m* = m*(x) and an initial field m°
m®(z) with |m*(z)| = |m°(z)| = 1, find a controlv € L*(wx(0,T))
such that the associated solution of (24) satisfies

w

y(z,T)=0 in Q.
A partial (positive) answer to this problem is given in [8].4
More precisely, it is shown there that there exists kK = k(Q,w, T, a, &) such
that, whenever ||m* —m©||;2 < k, the existence of such controls can be ensured.

Remark 3 For any fized v, the solutions of (23) converge in some sense as
e — 0 to a solution of the so called Landau-Lifshitz equation:

amy; =m x (Am —my +vl,), |m|=1. (25)

Consequently, it would be very interesting to be able to solve the previous problem
with controls v uniformly bounded with respect to €. However, this is apparently
a difficult question.
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Abstract

We study the problem of the existence of fractional time-derivative
of some nonlinear partial differential equations of fluid mechanics. We
use a result due to J. Simon on Nikolskii spaces and the classical Hardy-
Littlewood maximal Theorem to obtain results similar to those given by
J.-L Lions using the Fourier transform.
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1 Introduction

The first work that recognized the importance of the existence of fractional
time-derivative in partial differential equations was carried out by Lions [7].

One of the main techniques to show the existence of solutions in evolution
partial differential equations is the Galerkin method. This method requires
uniform a priori estimates of the approximate solutions and to take the limit
in the nonlinear terms, the strong convergence of the approximate solutions is
needed.

To obtain this convergence, the so called “compactness theorems” are usual.
One of the well known “compactness theorems”is Aubin-Lions’ Lemma [[8], p.
58]. To apply this lemma, some information on the time-derivatives of the
approximate solutions is needed. Usually this requires, among other things, to
consider the special basis for Galerkin approximation. When one takes other
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basis, it is not possible to obtain the information on the time-derivative of the
approximate solutions, which from computational view point is very important.
There exist also problems where even by using the special basis it is not possible
to obtain such information, for example for nonhomogeneous fluids (see [1], [14])
or for diffusion fluids (see [2]). Consequently, generalizations of the Aubin-Lions
Lemma are desirable.

By using the Fourier transform, Lions proved in [7] a compactness theorem
of the Aubin-Lions kind, where the required information is not on the usual
time-derivative, but on a fractional time-derivative. However, the result is only
valid in the L?-context. Later, Simon [[14], p. 1097] extended these results using
Nikolskii spaces and Lions [[8], p. 77] proved that the approximate solutions of
the Navier-Stokes equations constructed with an arbitrary basis have uniformly
bounded fractional time-derivatives D] u* for all 0 < v < 1/4 (this result being
true for n-dimensional bounded domains, n = 2,3,4). Later, for the Shinbrot’s
conjecture that the weak solution of the Navier-Stokes equations has a fractional
time-derivative D]u for 0 < v < 1/2, in [11] Shinbrot provided an incorrect
prove (he pointed out this fact in [[12], p. 179]).

In Zhang [16], by using the classical maximality Theorem due to Hardy-
Littlewood together with results of Simon [14], it was proved that this conjecture
is true in the two-dimensional case and partially in the three and fourth
dimensional cases (see Section 3).

The main purpose of this work is to provide an abstract result (see
Proposition 2.6) that can be used to obtain and estimate the fractional time-
derivatives and to show how to use this result in some evolution partial
differential equations from fluids mechanics. The ideas developed in this work
can be adapted to study other evolution partial differential equations.

The paper is organized as follows. In Section 2, we give some preliminary
results and we prove our abstract result. Section 3 is devoted to apply this
result to the classical Navier-Stokes equations and the generalized Boussinesq
system.

2 Preliminaries and results

Let 2 C R™ be a bounded domain with smooth boundary 92. we denote by
LP(Q2) the usual Lebesque spaces and by || - ||» the LP-norm on €; in the case
p = 2, we simply denote the L2-norm by |.| and the corresponding inner product
by (-,-). When B is a Banach spaces, we denote by L%(0,T"; B) the Banach space
of the B-valued functions defined in the interval (0,7) that are L?-integrable in
the sense of Bochner. We will denote the usual Sobolev spaces

WD) ={f € LYD) / |0°fl|lLe < oo, |al <m},
m=0,1,2,...,1<qg<o00, D=Qor D=(0,T) xQ, 0<T <
with the usual norm. We denote by H™(D) = W™2(D) and H}*(D)=closure

of C§°(D) in H™(D). Also, we consider H*(2), with s € R, as defined in Lions
[8].
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Let I be an interval of R and let B be a Banach space. The fractional
Sobolev spaces are defined for 0 < s <1, 1 < p < oo by

1f(y) — f(x)||3>p dydx
ly — x* ly — |

WL, B) = {f € LP(I;B) | |y = / 1 (

when p = 2, we observe that W$? coincides with H® as defined in Lions [8].
For any h > 0 we set I, = {t € I/t + h € I} a decreasing sequence of

subintervals of I and denote by wp(-) the function up(t) = u(t + h) — u(¢).

Given f € LP(I; B)(1 < p < o0), then f, f, and f + f are all defined in Ij,.
The Nikolskii spaces are defined for 0 < s <1, 1 < p < oo by

1/p
N*P(I;B) = {f € LP(I; B) / p(f) = 21;13% (/I fh(t)ll%dt> < oo}

We observe that the condition p(f) < oo is equivalent to
| fllLeo, sy < ch®, Yhel,

where ¢ > 0 is a positive constant.
The Nikolskii space N*P(I; B) together with the following norm

I flivewrBy = I fllzecrBy + ()

is a Banach space. An important result that relates the Sobolev and Nikolskii
spaces is the following due to Simon [[13], p. 141, Corollary 24].

Proposition 1 We assume s >r (0<r<s<1, 1 <p<oo). Then
WP(I; B) < N*P(I; B) — W™ (I; B).
Remark 1 In the case p = 2, we have
W*(I; B) = H*(I; B) — N**(I; B) — W"*(I; B) = H*(I; B),

consequently, if f € N*2(I;B), 0 < s <1, then D f € L*(I; B), Vr <s, i.c.,
f has “fractional derivative”of order r in L*(I; B).

The following compactness theorem is given in Simon [13].

Theorem 2 Let X — E — Y Banach spaces, we assume that the imbedding
X — E is compact. Then the following imbedding are compact:

(1) L0, T; X) N {p/pr € L'(0,T;Y)} — LU0, T; E) if 1 < q < oo,

(1) L=(0,T; X)N{p/p: € L"(0,T;Y)} — C([0,T; E) if 1 <r < o0,

(iii) For every function given k € L*(0,T), k >0 and 1 < r < oo,

L=(0, T3 X) n{e / lleelly — k€ L7(0,T)} — C([0, T]; E),

i) LU0, T; X) N N*9(0,T;Y) — LI(0,T;E) if s > 0, 1 < q < oo.
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Remark 2 The Aubin-Lions compactness theorem [[8], p. 58] is a particular
case of (i). Moreover, the Theorem 5.2 in Lions [8] is a particular case of (iv).

The following result is classic and is fundamental in our next arguments.

Lemma 3 (Hardy-Littlewood Lemma) Suppose that f 1s integrable over
(0,a). For everyt, 0 <t < a, we set

o(t) = s%ptc/ f(s)ds, where 0<¢<t,
6(t) = sup / f(s)ds, where t <¢ <a and G(t)=max{0(t),0(t)}.
¢ ¢—t)

Then, if f € L"(0,a),r > 1, we have G € L"(0,a) and

R

Subsequently, we give our following results

Proposition 4 Let X and Y Banach spaces . We assume that X — Y,
w e L2(0,T;X) and

T—h T—h t+h
[ i< [ ol | " grydra. W

Then,
a) If g € LY0,T) has that w € NY42(0,T;Y) and ||w||N%12(OT.Y) <
CHw”L2 (0,T3X)

where C'is a constant positive that only depend on ||g||z1 0, 1)-
b) If g € L*(0,T) has that w € NY22(0,T;Y) and |w|

1/2
Cllell fo,7.x)

where C'is a constant positive that only depend on ||g|| 120, 1)-

<
N220,Tyy) =

Proof.
a) By using the Fubini’s Theorem in the right-hand side of (1), we get

L[ someixara= [ o) [ @i, @

where 7=0if7<0, 7T=7if0<7<T—h, T=T—hif7>T—h. By
other hand,

1/2

7 T T 1/2
L twntolxar < ( /Thﬁdt) ( /Thwh@)n%(dt) o

< 2hY2||lw|lp2 (0.1, x)-
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Consequently, setting (3) in (2), we get
T—h T
[ [ s <20 ol [ otmar
< e h' P llwlrz0,m:x) ’
where ¢; = 2|g||£1(0,7)- Then, from (4) and (1), we obtain

1 T—h )
W/o [wn ()[|y-dt < e [[wl|r2(0,7; %)

which implies (a) with C' = /1.

b) In this case, we will estimate better the right-hand side of (1).
We observe that

T—h rt+h T—h t+h
[ sonuisira = b [ ol [ o ara

T—h
< h [ oot i (5)

1 t+h
where 0(t) = sup f/ g(T)dr.
h>0 L Jy
By using the Cauchy-Schwarz inequality in the right-hand side of (5), we

obtain
T—h 1/2 T—h
h </0 |wh(t)||§(dt> (/O 62(t) dt>

T—h t+h
/ / 9(7)lwn (8) | xdr dt
0 t
1/2

T—h
hllwlz20,7:x) (/0 0°(t) dt) . (6)

Applying the Hardy-Littlewood’s Lemma to the second integral of (6), with
r=2a=T—he f=g, wehave

1/2

IN

IN

T—h T—h
[ ewass [ R0 <l @
0 0
Consequently, from (1) together (6) and (7), we get

1

T—h
E/ wn ()13 dt < V8 lgllzzo0,m)llwllz20,m:x) = €2 [l r20,75x)
0

where ¢z = V/8|\gl|r2(0,7) and this implies (b) with C = \/c. O
Taking into account Remark 1, we have the following result.

Corollary 5 Under the hypotheses of the Proposition 4, we have
D&w € L*(0,T;Y)
with 0 < a < 1/4 if (a) is true and 0 < a < 1/2 if (b) is true.
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The following result is an extension of the Proposition 4 and the proof is
analogous.

Proposition 6 Let X and Y Banach spaces, assume X — Y, w €
LP(0,T; X)(1<p< o), 1 <r<pand

T—h T—h t+h
/ lwon (B2t < / lon (£)1I% / g(r) dr dt.
0 0 t

Then,
a) If g € L0, T), we have w € N7 P(0,T;Y) and  |[w| per <

C’HwHLP(OTX) where C'is a constant positive that only depend on ||g||z1 0, 1)-
b) If g € Lv7(0,T), we have w € N P(0,T;Y) and ||w|| oy <

CHwHLP o.1;x) where C is a constant positive that only depend on Hg||Lp -0

3 Applications

3.1 The Navier-Stokes Equations

Our first application is in the classical Navier-Stokes equations. We refer to
Ladyzhenskaya [6], Lions [8] or Temam [15] to more information.
In the domain @ = (0,T") x Q, we consider the following system of equations
that describes the motion of a viscous incompressible fluid:
0
a—?—Au—&—( -Vju+Vp=f in Q,
divu=0 in Q, (8)

u(t,z) =0 on (0,7) x 02 and u(0,z) =up(z) on .
Here, u(t,z) € R™ denotes the velocity of the fluid at a point z € € and time
€ [0,7], p(t,z) € R the hydrostatic pressure and f(t,z) € R", is a given
external field.
For reference, let

Cor(Q) = {ve(Cgr)"; divyv=0 in Q},
H = closure of (5, () in L?(Q) — norm,
Vs = closure of Cg7,(£2) in H*(Q2) — norm.

By simplicity, we denote V = V;, L? = L?(Q) and H™ = H™(Q). Let P be
the orthogonal projection from L? on H, then

L ={peL?; exist pc H' with ¢ = Vp}.

The Stokes Operator A = —PA is defined on D(A) = VNH?2. It is well known
that A is a positive definite, self-adjoint operator and is characterized by the

relation
(Aw,v) = (Vw,Vv), Vwe D(A), VveV.
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The weak formulation of problem (8) is

%(u,v)—l—a(u,v)—i—b(u,u,v):<f,v>, VveVvVnL" 9)
u(0) = uy,
where a(u,v) = ”2_1/9 %%dz and  b(u,v,w) = MZ:l /Q ujg;);widx.

Definition 1 Let up € H and f € L*(0,T; V*). We will say that u is a weak
solution of the (8) if and only if u € L?(0,T; V)NL>(0,T; H) and satisfies (9).

The following result on existence of weak solutions is well known (see Lions
[8], p. 74-79).

Theorem 7 Iff € L?(0,T;V*), ug € H, then there exist a weak solution u of
(8). Furthermore,

uc C([OaT]vva(kn72)/4) mcw([ovT]aH) (10)
If n = 2, the weak solution u is unique and
ue C([0,7T]; H). (11)

Remark 3 It should be noted that the precise meaning of u € C([0,T]; B) in
(3.3) (with B = V{,_,,,(2)) orin (3.4) (with B = H) is that u is almost
everywhere equal to a continuous function from [0,T] — B.

Lions [8] proved the above theorem in two ways. One of them was by using
the special basis for Galerkin approximations valid for any n > 2. The second
method was using any arbitrary basis of the separable Hilbert space VNL". But
this proof is valid only for n < 4. The second proof is clearly more interesting
from the computational view point, in this proof he prove the existence of
fractional time-derivative for the approximations, D;ju* for 0 < v < 1/4 and
consequently for u.

In fact, we have.

Proposition 8 For the weak solution u obtained in Theorem 7, Dju €
L2(0,T;H) for 0 <~y <1/4ifn=3,4and 0 <~y <1/2ifn=2.

Proof. We observe that the following estimates should be proved first
for the approximations u* and then carried to u in the limit, Since that is
a standard procedure and all the computations with the approximate solutions
are exactly the same as those to be done formally with the solution, to
simplify the notation, we will work directly with u in the rest of paper. Since
u € L2(0,7;V) N L*(0,T; H), integrating the weak formulation (9) from ¢ to
t 4+ h, we obtain

t+h
(un(t),v) = /t ((£(7),v) —a(u(r),v) + b(u(r),v,u(r)) ) dr

IN

t+h
vl / (61(7) + galr) ) dr (12)
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where ¢1(7) = [[f(7)[lv- + [lu(7)llv and go(7) = [u(7)[ls|u(7)[lL. with
1/p+1/qg=1/2.
Setting v = uy(t) in (12) and integrating from 0 to 7' — h, we get

T—h T—h t+h
A nmmstA Hm®hl%(mm+mﬁﬂﬁﬁ (13)

We observe that g; € L%(0,T) for any n > 2, go € L?(0,T) only if n = 2, and
g2 € LY(0,T) if n = 3,4. Consequently, g(t) = g1(t) + g2(¢) belong to L?(0,T)
if n = 2 and to L'(0,7) if n > 3. Then, applying Proposition 4 in (13), we
obtain the desired result. 0

Remark 4 If we assume that u € L*(0,T;L*), then g € L?(0,T) for n = 3,4
and consequently we obtain the result of Zhang [16]. But, this is not known for
the weak solutions.

The Proposition 4 is also useful for strong solution. First, we recall the
following theorem, see for instance Ladyzhenskaya [6], Heywood [5], Temam
[15].

Theorem 9 If ugp € D(A) and f, f, € L?(0,T;L?), then the problem (8) has
an unique strong solution. Moreover, this solution satisfies

ue L>®(0,T*;D(A)), u, € L>®0,TH)NL*0,T*; V), uy € L*(0,T*;V*),
where T* =T ifn=2 and 0 <T* <T if n = 3.
By using the Proposition 4, we can prove the following result.
Proposition 10 The strong solution given by the Theorem 9, satisfies
D]u; € L*(0,T*;H), V0<~v<1/2. (14)

Proof. In fact, differentiating the weak formulation (9) with respect to ¢, we
have

(ug,v) = (f;,v) — (uy - Vu,v) — (u-Vuy,v) — (Vu, Vv), Vv e V. (15)
Integrating (15) from ¢ to t +h < T™*, we get
t+h
((a)n(t),v) < ||V||V/ g(r)dr (16)
t
where g(7) = [|f:(7)[[v+ + c|[ue(7)[| |[Au(r)[| + ¢ | Au(r) || [[ue(T)[[v + [[ue(7)[|v-

Setting v = (ut)x(t) in (16) and integrating the result from 0 to T* — h, we
obtain

T*—h T*—h t+h
tA nmmw%wsé memw[+MﬂMﬁ. (17)

We observe that Theorem 9 implies g € L?(0,T*), consequently the Proposition
4 and (17) implies (14). O
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Remark 5 Analogous results are proved for the micropolar, magnetohydrody-
namic equations, see [3], [10].

Remark 6 In the case of strong solution the dimension of R™ (n =2 or 3) is
not important as in the case of weak solutions.

An open question important in the theory of Navier-Stokes equations is the
uniqueness of weak solutions for n > 3. We believe that this problem is
equivalent to existence of the fractional time-derivative D;u of weak solution
for 0 <~ < 1/2.

3.2 The Generalized Boussinesq Equations

Our second application is in the Generalized Boussinesq equations. These
system of equations describe the motion of a viscous, incompressible heat
conducting fluids with viscosity and thermal conductivity depending on the
temperature.

Let u(t,z) € R™,0(t,z) € R,p(t,z) € R be the velocity, the temperature
and the pressure of the fluid respectively. The motion of the fluid is described
by the initial boundary-valued problem:

0
a—ltl +u-Vu—V-(u(@)Vu) +gradp = afg,
divu=0 on (0,7) x €, (18)

u(t,z) =0 on (0,7) x 92 and u(0,z) =ug(z) on €,

where g(t,2) € R™ denotes the gravitational field, p(0) is the Kinematic
viscosity and €2 is a bounded open subset of R", n = 2, 3.
The conservation of internal energy is described by the initial boundary-
value problem:
00
§+u-v9—v-(x(9)v9) =f on (0,7)xQ
O(t,z) =0 on (0,T) x 0N (19)

0(0,2) = Op(x) on Q,

Where f(t,x) € R is an external force and x(f) is the thermal conductivity.

In the system (19) we have used a standard argument to reduce the case of
a non-homogeneous boundary condition to one homogeneous. Also, we observe
that the usual Boussinesq equations correspond to the case where 1(0) and x(6)
are positive constants.

For the derivation and physical discussion of equations (18)-(19) see Drazin
and Reid [4].

The weak formulation of problem (18)-(19) is

%(u,v) +b(u,u,v)+ (u(0)Vu,Vv) = (afg,v) YveV, (20)
d

%(07 90) + I; (u767 90) + (X(a)vea V‘)O) = <f7 90> Voe H(}a (21)
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where we used the notation given in subsection 3.1 and

~ - 00
b(u,0,¢) = /u»—gpdaz.
; O Jal’j

Definition 2 Let ug € L2, 0y € L%, f € L*(0,T;L?),g € L*>=(0,T;L?) (p >
3/24fn=3andp >1ifn=2). We will say that (u,0) is a weak solution
of (18)-(19) if and only if u € L*(0,T; V)N L>(0,T;H), 0 € L*(0,T; H) N
L°(0,T; L?) and (20), (21) is verified.

We assume that p(-) and x(+) are continuous functions, and
O<po<plo)<pui <oo; 0<xo<x(o)<xi1<oo forall ceR. (22)

The following result on existence of weak solutions was proved by Lorca and
Boldrini [9] using the special basis for Galerkin approximations as in Lions [§].

Theorem 11 Under the hypothesis (22) and the conditions of Definition 2, the
problem (18)-(19) has a weak solution.

We can proved the above theorem using the Theorem 2. In first time, we
prove the following lemma.

Lemma 12 Let {wF} and {©*} arbitrary basis of the Hilbert spaces V
and H}, respectively. We consider the Galerkin approximations uk(t,x) =

Zal i ) and 0’“ t,x) Z/BZ ) of u and 0 respectively, solutions
0f
dt(uk v) 4+ b (uF u v) + (") Vuk, Vv) = (abFg,v) VveVF(23)
d ~ )
Z(0%0) +b(u",0%,0) + (X(OV)VO", V) = (f.9) Vo€Hy (24)

where V¥ = span{w',...,w*} and H, = span{o',...,©"}. Then, u* €
L>(0,T;H) N L2(0,T;V),08 € L>(0,T; L?) N L?(0,T; H}) uniformly in k.

Proof. The same observations done in the proof of the Proposition 8 is valid.
Setting v =u in (23) and ¢ = 0 in (24), we get

2mﬂwF+Hu(V”VuW (008 ),

S 01+ 1x(0) /0] = (7.0).

By using (22) and the Holder inequality, we obtain

hﬁmW+uﬂV%2<MthM 2 [l

)

S0+ xo VOl < 151 0]
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The Sobolev imbedding together with Young’s inequality imply

1d 2, Mo 2 2 2 2

e L) <

5 g el + S lIVull™ < o cllgllL. [I VeI, (25)
1d 2 | Xo 2 2

= A2 < .

= 1012 + w62 < c ) (26)

Integrating (25) and (26) with respect to t, we get
t t
[ + g0 [ IVu(s)Pds < cllglEeornn [ IO+ luol?, (27
t
10()]1* + Xo/0 IVO(s)[Pds < el flIZ2(0,7522) + 160l (28)
By using (28) in (27), we get

t
la(®)]® + xo / IV0(s)|Pds < 1 ez + 3

where ¢ = CHg”%w(o,T;pr C2 = c”fH%Q(O,T;L?) + 1160l ez = Jluol*.
Consequently, u* € L>(0,7;H) N L?(0,T;V), and 6* € L>(0,T;L%) N
L?(0,T; H}) uniformly in k. O

Proposition 13 D]u* € L2(0,T;H), D;0* € L*(0,T;L?) for 0 <~ < 1/4 if
n=3and0<~vy<1/2if n=2.

Proof. Integrating (20) from ¢ to t + h, we get
t+h
(up(t),v) = /t [(ab(7)g(7),v) — (u(6(7))Vu(r), Vv) + b(u(7), v, u(r))] dr
t+h
< My [ (A0 + R

where f1(7) = a|g]l L 0.7 10(T) [y Hrallu(@)lv, f2(7) = [lu(7) e [u(7)]|Le
1 1
with — + — = 1. The rest of analysis is exactly equals to (8). For temperature

we work in the same manner. O

Proof of Theorem 11

From Lemma 12 and Theorem 2-(iv), we have that there exist subsequences of
u®, 0% and u, 0 such that

u® — u strongly in L?(0,T;H) and 6% — @ strongly in L?(0,T;L?), (29)
u” —u weakly in L?*(0,7;V) and 6% — 0 weakly in L*(0,T; H3). (30)
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Then the convergence in (29) imply
u’ —u ae on [0,7]xQ and 6% -6 ae on [0,7T]x Q.
Now, let ¢ € C1([0,T]) with ¢(T") = 0. Multiplying (23) by ¢(¢) and integrating
the result, we obtain
T _ T ' T _
~ [t @i+ [Tt Twhod— [ bt ut wo
0 0 0

— o / (65, w?)b(t)dt + (Peug, w)$(0), (31)

for all w/ € V¥ and where P, : L? — V.
Taking the limit in (31) as k — oo, we get

T . T . T .
_ / (u, w9)@ ()dt + / (1(6)Vu, Vwd ) (£)dt — / b (w, 1, wd ) (t)dt
0 0 0

T
—a [ e w)o(0d -+ (w0.w)o0). (32

In fact, the convergence of the trilinear form b (-, -,-) is well known and for the
other nonlinear term, we have that

/ (W(0")Vut, $(t)Vwi)dt = / (Vub, 1(6%)6 (1) Vi i
0 0
— / (Vu, w(0)p(t) Vi )dt,

since Vu® — Vu weakly in L?(0, T; H) and p(6%)p(t)w? — p(0)¢(t)w? strongly
in L2(0,T;L?).

Finally, applying arguments of density and continuity, we have that (32) is
true for all v € V and consequently u satisfies (20). Analogously, we can to
prove that 6 satisfies (21).

Remark 7 When we use the Proposition 4 in the case of monhomogeneous
fluids in the two-dimensional domain, we obtain better results than the given by
Simon [14].
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Abstract

We study a numerical method based on a Crank-Nicolson scheme
for a coupled nonlinear Schrodinger system that describes some physical
phenomena such as the propagation in birefringent optical fibers, Kerr-
like photo refractive media in optics and Bose-Einstein condensates. This
numerical scheme preserves the densities and the energy of the solution,
and it is proved the convergence of its sequence of solutions.

Key words: Schrédinger equations, asymptotically free solution, Crank-
Nicolson scheme.
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1 Introduction

In this paper we consider the initial value problem for the coupled nonlinear
Schrodinger system

iU+ Uy + |ulPu+ BloPu=0 (1)
iV + Uz + 020+ Bluffv =0 (2)
u(z, 0) = up(x) (3)
v(z, 0) = vo(x) (4)

where z € R, t € R. u = u(x, t) and v = v(z, t) are complex unknown functions
and f is a real positive constant which depends on the anisotropy of the fiber.
If 5 = 0 the equations (1)-(4) are two copies of a single nonlinear Schrodinger
equation which is integrable; when 8 = 1, (1)-(4) is known as the Manakov
system [16] which is also integrable. In all the other cases the situation is much
more complicated from different points of view. The study of the propagation
of pulses in nonlinear optical fiber has been of great interest in the last years. In
1981, I. P. Kaminow [13] showed that single-mode optical fibers are not really
7single-mode” but actually bimodal due to the presence of birefringence which
can deeply influence the way in which an optical evolves during the propagation
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along the fiber. In a single mode optical fiber, when third order nonlinear
effects are included, pulse propagation is described by the nonlinear Schrodinger
equation. However, a single-mode optical fiber is not exactly single mode, it
is actually bimodal due to the presence of birefringence tends to split a pulse
into two pulses in the two polarization directions, but nonlinear effects can
trap then together against splitting. Menyuk [17, 18] showed that the two
polarization components in a birefringent optical fiber are governed by the two
coupled nonlinear Schrédinger equations (1)-(4). The Cauchy problem for the
system (1)-(4) was firstly studied by E. S. P. Siqueira [19, 20] for initial data
ug € HY(R) and vy € H'(R), then it was proved that using the techniques
developed in [4, 5] the solution v € C(R : H'(R)) N C*R : H~'(R)) and
v € C(R: HY(R))nCYR : H~'(R)). This Schrodinger system has been
extensively studied by many authors [13, 15, 16, 17, 18] and references therein.
Recently, J. C. Ceballos et al. [6] proved following the idea of N. Hayashi et
al. [11, 12] the gain in regularity for the coupled system using the operator
J = x + 2itd, that commutes with the Schrédinger operator. Indeed they
proved that all solutions of finite energy to (1)-(4) are smooth for ¢ # 0 provided
that the initial functions (ug, vo) € H*(R) x H'(R) decay rapidly enough as
|#| — oo. For the Nonlinear Schrodinger equation

iug = Au— N|uPlu (5)

where x € R, t € R, p > 1, and the constant A is positive, W. Strauss [21]
showed that if p is large enough, then a substantial class of solutions of (5) are
asymptotically free(definition 2.1). Indeed, W. Strauss proved that the only
asymptotically free solution to (5) is identically zero when 1 < p <1+ 1/n for
n > 2, and when 1 < p < 2 for n = 1. In 1984, J. Barab [1] using the idea
of R. Glassey [10] extended the theorem of W. Strauss and proof that the only
smooth asymptotically free solution of (5) is identically zero when n > 1 and
1 < p <1+42/n.In this work, we will show numerically that there does not exist
any finite energy asymptotically free solution of the coupled system (1)-(4). It
is well-known that the one-dimensional system (1)-(4) is integrable by inverse
scattering if § = 0 or § = 1. For instance, if we take § = 0, then we recall
that the long-time dynamics of the solutions of the scalar nonlinear Schrodinger
equation (1) is defined in terms of the scattering data of the associated Lax
operator [14] which is the Zakharov-Shabat operator [22]. If the initial data is
large enough in L!(R)-norm, e. g. for ug = Asech(x) for A > 1/4/2, there
are isolated eigenvalues of the Lax operator, which contribute to the nonlinear
Schrédinger equation solitons in the limit as ¢ — oo. However, if the initial
data is small enough in L!'(R)-norm, e. g. for small values of A, no isolated
eigenvalues occur and the solution u disperses away as t — oo, similar to the
solutions of the linear Schrédinger equation.

2 Numerical scheme. Semi-discretization in time

Let T be the computation time and N the points for the time discretization,
thus we define a time step 6t = T/N. Equations (1)-(4) are discretized at time
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tn =ndt and t, 1 = (n + )6t using the Crank-Nicolson scheme proposed by
Delfour-Fortin-Payre [9]. It takes the semi-discretized form

Z'unJrl o un N a un+1 + un
St o 2

W 4 2 4 (02 4 o 2) Y w4
+< : ( ) 5 =0, (6)
,UnJrl —m ,UnJrl 4
1 5t + Oza ( 2 )
,Un-&-l 2 4 |pn 2 4 un+l 2 4y 2 n+1 n
+<| >+ 1] 50 P+1u") ) v o)

with the initial data u®(z) = ug(z) and v°(z) = vo(x). This scheme is studied
for the scalar case (a single Schrodinger equation) with different discretizations
of the operator A = 0, in [7, 8, 9]. In [2] the author propose a relaxation
scheme which is a different version of the discretization of the nonlinear part.

The scheme (6)-(7) has the property to conserve the energy like in the
continuous case (see Lemma 3.1). Indeed, multiplying (6) by u+! + «” and (7)
by v*t1 + v” integrating with respect to the space and taking the imaginary
part, we get

/|u"+1\dx:/|u"|dx, and /|v"+1|dx:/|v"|dx. (8)
R R R R

Moreover, we have

Pr0p051t10n 1 Let (u™ ,v")neN be a numerical solution of (6)-(7). Let

(0, 0) # (u®, v°%) € HY(R) x HY(R), then for alln € N
n+1(12 n+1(12 1 n+114 1 n+1(14
||uz HL2(R) + |lvz ||L2(]R) 9 |Ju ||L4(]R) ) ||U HL4(R)
—5/R \UHH\Q \Un+1|2d$ = HUQHQH(R) + ||UZZH%2(]R) HU HL4(]R)
1 n n n
—5mub®—54mﬁwﬁ¢n ©
and
|2 gy + [0 2@ < c (10)

with ¢ = ¢ (|Juol| w1 (r), ||vollm1(r)) independent of n € N.

Proof. The arguments are very similar to the proof of [3, Lemma 3.2].
Differentiating (6) and (7) with respect to « and multiplying by u™*+! 4+ u™ and
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vt 4+ o7 respectively, integrating in space and taking the imaginary part, we
obtain (9). Thus, the rest is a copy of the proof of [3, Lemma 3.2]. O

From the conservation law (8) and Proposition 1 we deduce the estimate of
the numerical solution of (6)-(7) in L>(0,T, H'(R)). On the other hand, from
the existence and uniqueness of the solution of (1)-(2) (see Ceballos et al. [6]),
we can pass to the limit obtaining:

Corollary 2 Let (u™, v")pen be the numerical solution of (6)-(7) and (u, v)
be the smooth solution of (1)-(2). Let (ug, vo) = (u’, v°) € HY(R) x HY(R),
then

(u", v"™) — (u, v) in L>=(0,T, L% . (R)),

loc

as n — oQ.

3 Full discretization

For the spatial approximation, we restrict the infinite domain R to a large
enough bounded interval (L1, Lo) and take a homogeneous Dirichlet condition
on the boundary. We consider that the approximated domain is large enough
when the value of the solution at the boundary is less than 10~%. The numerical
tests show that this is enough to avoid a damage of the qualitative behavior of
the solution.

We mesh the bounded domain in K intervals, we denote 0z = K /(L2 — L1)
the space step, and u} the value of the approximation of the solution at the
point jéz. For the approximation of A = 0., we consider the centered finite

Ujy1 — QUJ‘ +uj—1

difference Opyu =~ 512 . Thus, the full discrete scheme can be
T

read as
{ild+ A (Ju" ™) + [u"? + B (Jo" T2 + [ %)) Jut!
ot
T 95a2 (ufyy — 2uf +uj_y) (11)
ot
+ {z = o [P P B (02 ") } u"

{i[d+A(|Un+1|2+ |,Un‘24»6(|un+1|2+ |un|2)) },UnJrl _

6t n n n
— 5552 (Vi1 = 207 i) (12)
- 6t n n n n n
#{im S 8 (P 4 )] o
2+&/2 —1 0
ot -1 2+&/2 -1 0
where A(§) = —— , with ¢ € RE,
(&) 202 0 . . 0
0 —1 2+4¢5/2

The scheme (11)-(12) is defined by a nonlinear system of K x K equations.
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We solve it using a fixed point algorithm. In [3], it is numerically proven the
conservativity of the densities and the energy of this scheme.

4 Numerical experiments

0.8 i

0.6 h

041

Iy
0.1 ‘ %‘ﬂm k‘

0
-100 -50 0 50 100 150

Figure 1: The soliton of the uncoupled system (5 = 0.0) v/s the coupled
system (5 = 2.0) and the free solution of the linear Schrodinger equation;
Q = (=50,100) and T = 10 with N = 2000 and K = 2000.

Rescaling equations (1)-(2), we test the numerical scheme on the nonlinear
system

iut+umm+2|u\2u+ﬁ|v|2u:0
iV¢ + Vg + 2|20+ Blul?v =0
with the initial data

u(x,0) =

1exp(2ikix)
cosh(z +2)’

_dexp(2ikox)
vz, 0) = cosh(z +2)’

The exact solution for this initial data is known when § =0

iexp(2ikix + (1 — 4k3)t iexp(2ikiz + (1 — 4k3)t
cosh(z + 2 — 4kqt) cosh(z + 2 — 4kot)

Veg (X, 1) =

Ueg (T, 1) =
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where £ € R and t > 0.

We choose k1 = 1.0 and ko = 0.0, and the final time T" = 10. We take
Q = (=50, 100) to avoid any numerical reflections due to the boundaries.

Figure 1 shows the behavior of the solutions of the uncoupled system (when
B = 0.0) comparing them with the free solutions and the behavior of solutions
of the coupled system (8 = 2.0). These simulation were done for 2 = (—20, 50),
T =10.0, N = 2000 and K = 2000. We remark, as least for this two numerical
examples, that the solutions of the nonlinear system, coupled or uncoupled, can
not decay as the free solutions, that is on (‘J(til/ 2), which is in agreement with
the statement of the Main Theorem and its proof.

Norm L* of the coupled, uncoupled and free solutions

0.8} -
0.7} -

06F !\ |

Il -

05 h

04t 1

0.3} . i

0-1 L L L L L L L L L
0 5 10 15 20 25 30 35 40 45 50

Figure 2: The L° —norm of the solution for the free system ("—-’), the nonlinear
uncoupled system with 8 = 0.0 ('——’") and the nonlinear coupled system with
6 = 2.0 ("continuous line’).

In Figure 2 we can see the behavior of the L*—norm for the different
solutions. We compare the L*°—norm of the solution for the nonlinear
uncoupled system, that is for 8 = 0.0, which is constant in time (|luljp~ =
|lv||L= = 1.0), with the coupled system, that is for § = 2.0, which oscillate
in time, and with the solutions of the free linear Schrédinger equation, which
decays as t—/2. In this case, Q = (—50,250) and T' = 50 with N = 50000 and
K = 50000.
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Abstract

The question of global existence and uniqueness of solutions of the
time-dependent Navier-Stokes equations is reviewed. Special emphasis
is put on its philosophical implications and the historical perspective.
An attempt is made to approach the core of the problem while keeping
technicalities to a minimum.
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One of the most valued features of science is its ability to predict the future.
For instance, celestial mechanics is able to predict eclipses with great precision
and well in advance of their taking place. More related to the subject of this
article is the case of meteorology; in this case, predictions are not as precise and
long-lasting as one would like, but they are still quite remarkable.

In these examples, and many others of the same kind, the possibility of
predicting the future evolution of a system is based upon knowing in detail the
laws that govern that evolution, as well as its present state. Mathematically,
the state of a system is described by means of a more or less large collection
of numeric variables, and the laws that govern the temporal evolution of these
variables take usually the form of differential equations. These equations specify
a condition that must be satisfied at every moment in time and that determines
the rate of variation of the different variables as a function of their value at
that very moment. In the case of celestial mechanics the state variables are the
positions and velocities of the different bodies, and the differential equations
are provided by Newton’s laws, namely that the mass of a body times its
acceleration is equal to the force that acts on it, and that this force can be

This article originates from a talk given in the Trobada en honor de Carles Perell6:
Matematica i Pensament (Sant Cugat del Valles, 16th Novembre 2002) and another one given
in the IV Cicle de Matematiques Ferran Sunyer i Balaguer (Sabadell, 24th February 2005).
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calculated from the positions of the different bodies by means of the formula
that we know as the law of universal gravitation.

The Navier-Stokes equations are simply the differential equations that
govern another form of motion, namely the motion of a fluid, for instance air or
water. In fact, these equations are still expressing Newton’s law —mass times
acceleration is equal to force—, although here one is not considering a finite
set of particles but a continuum of matter. Another difference from celestial
mechanics is that the Navier-Stokes equations take into account the friction
forces, which act so as to slow the motion down. In this article we restrict
ourselves to the special case of an incompressible fluid, i.e. a fluid of constant
density, which is approximately the case of liquids.

It goes without saying that a quantitative knowledge about fluid motions is
important in many fields of science and technology, from physiology to airplane
industry.

As we have suggested, one expects that the Navier-Stokes equations will
share with the equations of celestial mechanics the property of determining the
future evolution from the present state. However, certain difficulties arise when
one faces the task of providing a proper mathematical proof of such a statement.
In the case of celestial mechanics, and many other differential equations, such a
proof can indeed be given. But the Navier-Stokes equations resist tenaciously
to it. In spite of the earnest efforts that have been made about it, until now one
has not been able to prove mathematically neither the supposed determinism
of these equations nor the absence of it.

The difficulties that arise in this mathematical problem are not deprived of
physical meaning. Already at the end of the nineteenth century, some accurate
experimenters had pointed out that in certain situations the motions of fluids
exhibited an apparent lack of determinism. This experimental phenomenon was
given the name of turbulence, since what is observed is not so different from
the ordinary meaning of this term. On the other hand, such an apparent lack
of determinism could be simply a consequence of an insufficient precision in the
specification of the initial state. In fact, today it is well known that the exact
solutions of a differential equation can be perfectly deterministic at the same
time that they exhibit a highly sensitive dependence on the initial state, so that
in practice one observes an apparently non-deterministic behaviour. Towards
1960 the meteorologists became well aware of such a possibility, thanks to the
computing power provided by electronic machines, and some years later they
christened it as the “butterfly effect”.

In this regard, it must be remarked that the problem about the determinism
of the Navier-Stokes equations could be more severe than a simple butterfly
effect: According to the present state of affairs, it could be that the
exact solutions of the Navier-Stokes equations were genuinely indetermined!
Distinguishing between one thing and the other is probably not important for
practical purposes, but it is certainly important for science as an instrument for
understanding the world.
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The importance of the problem has been recognized by several people and
institutions that have engaged in giving a list of mathematical challenges for the
twenty-first century [72-81]. In particular, it is one of the seven “Millennium
Problems” for which the Clay Mathematics Institute (CMI) has established a
prize of one million dollars. Let us remark, however, that the specific problem
stated by the CMI (see [78]) is not concerned exactly with the question of
determinism. In fact, the notion of determinism is about the existence and
uniqueness of solutions, whereas the CMI statement is about their existence
and regularity. As we will see, a positive answer to the latter question implies
a positive answer to the former, i.e. the question of determinism, but the
converse implication is not true. In this connection we fully agree with Ol’'ga
Ladyzhenskaya [31] and other authors in that the really important question is
that of determinism, and this point of view will prevail in the present exposition.

1 Differential equations and determinism: the case of celestial
mechanics

In order to help understand the meaning of the Navier-Stokes equations and the
difficulties with the question of determinism, it will be good to keep in mind
the case of celestial mechanics.

In that case one wants to describe the motion of celestial bodies. Naturally,
such a description must start by giving a list of the bodies under consideration;
symbolically, this can be done by means of an index « that takes integer values
from 1 to N, the number of bodies. Of course, one must pay attention to the
position of each body «. In the following we will denote it by x, and we
will assume that it is specified by cartesian coordinates = (z,y,2). Another
essential component of the description is the variable time ¢.

The motion of the bodies is certainly described by the functions ¢ — x,(t),
one for every «. However, in order to attain a deterministic description
one needs to go into more details. To begin with, it is essential to consider
the velocity w, that is, the derivative of the position with respect to time,
u = da/dt. Like position, we assume that the velocity is specified by the
corresponding cartesian coordinates w = (u,v,w), and the velocity of each
body « will be denoted by wu, . If at time ¢ we know not only the position of
a body but also its velocity, then we can figure out an estimate of the position
of that body after a short interval of time. Similarly, the fact that velocity can
change with time leads to considering its own derivative du/d¢, that is, the
acceleration : if at time ¢ we know the velocity and the acceleration, then we
can figure out an estimate of the velocity after a short interval of time. But the
acceleration can also change with time, so that in principle one should consider
also its own derivative, and so on towards derivatives of progressively higher
orders.

At first sight it looks like we have gone into an endless spiral. But it is not so:
as Robert Hooke and Isaac Newton discovered towards 1679-80, it turns out
that nature has certain laws that determine the accelerations of celestial bodies
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out of their positions! This changes things in a crucial way: if at time ¢ we know
the positions and velocities of the different bodies, then these laws determine
also their accelerations, and therefore we can get an estimate of the positions
and velocities after a short interval of time; but from here we can now repeat
the same process over and over towards progressively larger times.

The laws in question are known today as Newton’s second law of motion and
the law of universal gravitation. Newton’s second law has a very wide scope and
it can be viewed as saying that the product of the mass times the acceleration
of a body is equal to the sum of the forces acting on that body, and that
these forces are determined by some function of the positions of all bodies, and
possibly also of their velocities. The law of universal gravitation is simply a
specification of this function in the case of celestial mechanics.

So, the deterministic description of the motion of celestial bodies can be
summarized in a set of equations of the following form:

{dar:a/dt = Ug,, (1)

du,/dt = fo(x1,22,...,2TN) /M0,

where m,, denotes the mass of the body «a/, and f, gives the gravitational force
on the body « as a function of the relative positions of all bodies. Specifically,
this function is given by the following formula:

fa(mlaw% e ,:BN) = Z Gmamg ‘:65 - "BQFS (:Bg - wa)v (2)
B#a
where G is a universal constant and |v| denotes the length of a vector v.

Conceptually, the system of equations (1) has the form
dz/dt = F(z). (3)

In the case under consideration z represents the collection of all positions x,,
and velocities u,, i.e. a collection of 6N numbers, and F represents the
collection of functions that, starting from these numbers, determine the right-
hand sides of (1). Using a more general terminology, z represents the state of
the system under consideration, which can change with time. Equation (3) says
that at every moment ¢ this state is varying in a specific way dz/d¢ which is
determined by the own value of z at that very moment.

But what we are interested in is the possibility of determining the future
out of the present, that is seeing whether z(0) determines z(t) for ¢ > 0.
If the derivative is interpreted as a quotient of infinitesimal quantities, one can
say that equation (3) embodies that determinism for infinitesimal values of .
A fundamental task of the theory of differential equations deals with going
over from here to finite values of ¢, and seeing whether this can be achieved
for arbitrarily large values of ¢. Traditionally, one distinguishes three aspects
of the problem, namely the existence, the uniqueness, and the globality of the
desired solution of (3). When z is specified by a finite collection of numbers, like
in celestial mechanics, we are in the field of the so-called ordinary differential
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equations, for which there are fairly complete results about these questions.
Applied to the equations of celestial mechanics, these results guarantee the
determinism of the motion as long as the bodies do not collide with each other
(notice that the right-hand side of (2) is not well defined when some x5 coincides
with x, ).

2 The equations of motion of an incompressible fluid

2.1. In accordance with the molecular constitution of matter, one can view
a fluid as a multitude of small bodies interacting with each other. From that
point of view, the case of a fluid would not be so different from that of celestial
mechanics. However, there is a circumstance which changes things quite a lot:
now the number of bodies in play is extremely large, of the order of 10%® (this
quantity corresponds to about 3 grams of water). Obviously, with such figures it
is totally out of the question to think about putting into practice the approach
of the preceding section. For instance, even if we had at our disposal all the
computer storage presently existing on our planet, this would only allow to
specify the initial state of a few micrograms of water.

In front of this, one cannot but resort to a less detailed point of view. We will
do this by looking at the fluid not as a discrete collection of molecules, but as a
continuous distribution of matter over space. In contrast to the case of celestial
mechanics, now the variable a that indexes the “particles” in interaction will
not be restricted to a finite set, but we will allow it to take values in a continuous
set. Contrary to what it may seem, the resulting model will be much easier to
deal with than one concerned with a finite but very large number of interacting
particles.

Like in the case of celestial mechanics, in principle the motion of the fluid
is specified by a function of « and t, namely the position of each particle «
at time t. Because of the continuous character of the variable «, now we
will prefer to write @(«,t) instead of x,(t), but this is just a question of
notation. A quite natural hypothesis that we will adopt is that two different
particles cannot be in the same position at the same time; in other words,
the mapping « — x(«,t) is one-to-one at every time ¢. We will also assume
that the fluid permanently fills a certain region (i.e. an open and connected
subset) of space; this region and its boundary will be denoted respectively by 2
and 9. In such conditions, the function x(«a,t) defines a change of variables
(a,t) < (x,t) that leads to an alternative description where the independent
variables are not the particle o and the time ¢, but the position = € Q
and the time ¢. Among the variables that depend on @ and t it is especially
relevant the velocity w; by definition, u(x,t) means the velocity at time ¢ of
the particle that is occupying the position @ at that very moment ¢.

Since we are interested in the question of whether the future of the fluid is
determined from its present, the independent variables & and ¢ play different
roles. So, when dealing with functions of  and ¢ we will tend to look at
them not as such but rather as functions of & that change with time ¢, which
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is essentially the same, but more in the spirit of our interests. Symbolically,
instead of functions (x,t) — f(x,t), we will tend to think in terms of functions
t — f(t) where each value f(t) is itself a function of @ (namely the function
x — f(x,t)). In particular, the velocity will be looked at as a vector field that
changes with time (here we use the classical terminology where the functions of
position are called “fields”).

2.2. As it will be seen shortly, the character of the problem calls for an
extensive usage of the tools of infinitesimal calculus, especially those that deal
with functions of several variables, like partial derivatives, volume integrals and
surface integrals. Typically, these tools presume certain regularity hypotheses
on the functions involved, as well as on the regions and surfaces of integration.
In this connection, it is important to distinguish between the regularity
hypotheses that refer to the data of the problem, like the region € and its
boundary 0f), and those that refer to the unknowns, especially the velocity
field w. In the latter case, we must consider them as working hypotheses that
await confirmation.

To a great extent, the difficulty of the problem lies precisely in the fact that
some of these working hypotheses do not get such a confirmation.

In some cases this is not so bad, since it is solved by means of a suitable
generalization of the notions involved (in complete analogy to how the equation
22 =2 leads to extending the notion of number, passing from rational numbers to
“real” ones). Among the generalized notions that suit our problem are especially
relevant the Lebesgue integral and the weak derivatives. In fact, the Navier-
Stokes equations have played an important historical role as a motivation for the
development of these now standard techniques, especially the weak derivatives.

In other cases the problem is more serious: neither a generalization is found
that eliminates the need for the hypothesis in question, nor a proof is found of
its fulfilment.

In this connection, this exposition has the spirit of not entering into such
technicalities unless it becomes absolutely necessary; let us say that “every
function is as regular as needed unless there is a reasonable evidence to the
contrary”. In particular, we will not be especially precise about the regularity
hypotheses to be imposed on the data of the problem, since the existing results
show no substantial improvement no matter how much regular the data are
assumed to be. On the other hand, concerning the unknowns, for the moment
we will adopt the working hypothesis that they are as regular as needed, and
later on we will make the amendments that turn out necessary.

2.3. As we have already mentioned, we will restrict our attention to the case
of a homogeneous incompressible fluid. By definition, this means that the
density p remains constant, that is, independent of & and ¢. Combined with
the principle of mass conservation, this hypothesis entails a crucial constraint
on the velocity field. In the following we will enter into some details to see how
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this constraint is derived. This will serve to introduce certain basic notions and
techniques that will reappear later on in more involved circumstances.

A first fundamental idea is that mass is not a property of single points «,
but it refers to more “substantial” parts of 2. In the following, such parts will
be denoted generically by w, and the set of all possible choices for them will be
denoted as P(€2). For most of our purposes it will suffice to take as P(Q2) the
set of all balls and cubes contained in €.

Let us consider the amount of mass contained in such a region w € P(Q).
Because of the hypothesis that the fluid has a constant density, independent
of both the position x and the time ¢, this amount of mass will be always
the same, namely the volume of w times the density of the fluid. Notice
that this statement is just a consequence of the fact that we are assuming a
constant density as well as a fixed region w; we still have not used the law of
conservation of mass. Now we invoke this law, according to which mass can
neither be created nor destroyed. In particular, it cannot appear nor disappear
inside w; however, it can certainly get in or out of w because of the motion of the
fluid. So, independently of its being known to vanish, the variation of the mass
contained in w must be equal to the net flux of mass through dw. Therefore,
we infer the vanishing of this flux, that is of the surface integral |, o PULdS,
where u, represents (for every @ € dw) the number that gives the projection
of the vector w on the direction perpendicular and exterior to dw. In order to
arrive at this integral it suffices to realize that during a short interval of time
of length dt the particles that go out of w through a small piece of surface of
area dS form a cylinder of volume u,dSdt¢. So, that integral must be zero,
or equivalently, since p is a non-null constant, the velocity field must satisfy the
condition

/ wdS=0, VwePQ). (4)
Ow

At this point, another fundamental tool enters into play, namely the
divergence theorem. According to it, a surface integral of the form |, 9 ULdS
is always equal to the volume integral fw V-udV, where V-u represents the
quantity du/0x + dv/dy + Ow/0z, which is known as the divergence of the
vector field w. By applying this result, condition (4) takes the following form:

/ V-u dV =0, Yw € P(Q). (5)

The next step is based on the arbitrary character of the region w.
By considering progressively smaller regions w around a point «, it is not
difficult to conclude that the function that appears under the integral sign must
vanish at every point of :

V-u=0, Va € Q. (6)

So, the divergence of the velocity must vanish everywhere. The vector fields
that satisfy such a condition are said to be solenoidal. As we have seen, this
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condition is a local version of the integral condition (4), which expresses the law
of conservation of mass in the particular case of an incompressible fluid.

2.4. Another fundamental equation for describing the motion of a fluid derives
from similar considerations in connection with momentum instead of mass.
The details are here more involved, but the argumentation follows essentially the
same lines. In the same way as the amount of mass contained in w is given by the
scalar [ pdV, the amount of momentum is given by the vector [ pudV . Like
in the case of mass, the motion of the fluid entails also a transport of momentum
through dw. However, the momentum need not remain constant, neither in a
fixed region of space, like w, nor in a material part of the fluid (a fixed set of
particles a, whose positions change with time). Even so, Newton’s second law
ensures that the time-variation of the momentum of a material part of the fluid
is determined by the forces that act on it. These forces divide into two kinds:
those that act over a distance, like gravity, and those that act by contact, which
are associated with the notions of pressure and friction. If we are not dealing
with a material part of the fluid but with a fixed region of space, then we must
take into account also the flux of momentum through the boundary.

Altogether one arrives at the following equation:

d(/ pudV)+/ puuLdS:/ de+/ Te, dS, VYweP(Q). (7)
dt w ow w w

The first term of this equation is the derivative of the momentum contained in w,
whereas the other three terms correspond respectively, from left to right, to the
transport through Ow, the distance forces and the contact ones. The distance
forces are represented simply by a vector field f with dimensions of force per
unit of volume, whereas the contact forces require a more elaborate description:
e, represents the unit vector in the direction perpendicular and exterior to dw,
and Te, represents a vector, with dimensions of force per unit of area, which
is obtained from e, by means of a linear map T that generally depends on the
position @ (and the time ¢); this linear map is called the stress tensor and in
cartesian coordinates it is given by a symmetric matrix.

Equation (7) expresses Newton’s second law. Analogously to the role of the
law of universal gravitation in celestial mechanics, here one must also provide
some supplementary information for determining f and T at every point x.
Concerning f, we will assume simply that we directly know its dependence on «
and ¢t. Concerning T, the question is more involved, not only on account of
the tensorial character of this variable, but rather because its dependence on @
and ¢ is, partially, through the velocity field w. In fact, the forces of friction
between two bodies in contact depend on their relative velocities. For standard
fluids, the law that relates the stress tensor T with the velocity field w has
the following form (for brevity, we directly write a formula specialized for the
incompressible case):

T=—pl+upu(Vu+ (Vu)t). (8)
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The two terms of this formula correspond respectively to the notions of pressure
and friction. The pressure p is a scalar variable that depends directly on «
and t; this variable appears as a coefficient of [/, which represents the identity
matrix. The friction forces are given by the second term, where Vu represents
the matrix that contains the derivatives of (u,v,w) with respect to (z,y,z),
(Vu)® represents the matrix obtained by transposing the preceding one, and p is
a positive coefficient, known as (the dynamic coefficient of) viscosity, whose
value depends on the material of the fluid. For more details about the meaning
of equations (7) and (8) and their different terms the reader is referred to [67].

Now we will pass from the integral equation (7), valid for an arbitrary
region w, to a differential equation valid at every point @. This is done in
complete analogy with the preceding section, that is, by making use of the
divergence theorem and the arbitrary character of the region w. Besides
that, here we will perform some additional minor operations, like putting
d([,pudV)/dt = [ p(Ou/0t)dV (which holds if w is regular enough),
dividing by the constant p, and using equations (8) and (6). Altogether it
results in a vector equation that can be written in the following way:

ou/ot+ (u-V)u = f — Vp+vAu, vV € . (9)

Here, Vp represents the gradient of p, i.e. th;e Vector (2)f coordinates
(gﬁ, gg, %), A represents the Laplace operator 05 +8y2 +az2, and u -V
represents the differential operator u2- o +ovd 5y +wd- 52+ The two last operators
are applied separately to each component of w. Finally, v denotes the
quotient u/p, which is known as (the kinematic coefficient of) viscosity, and
f and p are the same as before but divided by the constant p (alternatively,
we can imagine that the units have been chosen in such a way that the value
of p is equal to one). Notice that the left-hand side of (9) is nothing else
than the acceleration of the particle which is passing through the point «,
i.e. the derivative of u with respect to ¢ when one fixes « (not x); in fact,
the chain rule applied to the composition («,t) — (@,t) — u ensures that this
derivative is equal to du/0t + Vu - 0x /0t = Ou/Ot + u - Vu, and similarly
with the other components of w. Notice also that the pressure appears
in the equation only through its gradient, so that two pressure fields with
a constant difference between them can be considered equivalent to each other.

Equation (9) was obtained in the first half of the nineteenth century
by several authors: Claude Navier (1822), Augustin Cauchy (1822), Si-
méon Poisson (1829), Adhémar Barré de Saint-Venant (1843), and George
Stokes (1845) [2-6]. Nowadays we know it by the name of the first and
last of these authors, but the other three also arrived at it more or less
independently of each other. The reader interested in the historical details
is referred to [68]. The principal merit of these authors was finding the way
to describe friction, by means of the stress tensor T, since in the absence of
friction the corresponding equations (¥ =0) had been obtained already in 1755
by Leonhard Euler [1].
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2.5. With a view towards determining the future of the fluid from its present,
equations (9) and (6) must be supplemented with some additional conditions
on u that specify what happens at the limits of the region 2.

In this connection, one often considers the case where () represents a
container whose walls are at rest. In this case, a viscous fluid is bound to
satisfy the following non-slip condition :

u =0, vV € 0N. (10)

This condition can be decomposed into two parts which are concerned
respectively with the normal and tangential components of w at 02, which
we will denote respectively by w, and u, (u=wu,e, +u,):

u, =0, vV € 01, (10),
u, =0, Ve € 0. (10),

Conditions (10), and (10), lie on different grounds: the first one obeys to
purely kinematical reasons, whereas the second is a consequence of viscosity.
As it will be seen below, they play different roles in the mathematics of the
problem. The vector fields that satisfy condition (10), are said to be “parallel
to the boundary”.

In the case of an unbounded region 2, which arises in a natural way when
studying small-scale phenomena ocurring away from any boundary, one needs
also some condition at infinity, i.e. a specification of the behaviour of the
velocity w when x goes away towards infinity. In this connection, it often suits
a condition of the form

u — 0, as |x| — oo. (11)

On the other hand, some mathematical aspects of the problem call for conditions
more restrictive than (11), like some condition of the following sort:

In the limit x| — oo the vector field uw tends to zero at least — (12)
as fast x|, and its spatial derivatives of order k <m satisfy
similar conditions with the exponent a+k instead of «.

However, such conditions can be considered as conditions of regularity at
infinity, so, in the spirit of § 2.2, we will not enter into details about them. Let us
remark only that they can be related to the convergence of certain integrals, in
particular the one that gives the kinetic energy, namely p 3 [, [ul?dV .

Although the preceding paragraphs did not refer explicitly to time, of course
all of these equations and conditions are required to hold at every moment ¢.
Let us recall also here that our main interest lies in determining the solution
for ¢ > 0 from an initial condition of the form

U|i—g = ug, (13)

where the vector field ug is suposed to be given.
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2.6. The region 2 occupied by the fluid will be supposed to be either three-
dimensional or two-dimensional. The latter case is not just an academic exer-
cise, but it corresponds to the case of a three-dimensional region of the form
{(z,y,2) | (z,y) € Q, z € R} where every particle of the fluid is moving on a
plane perpendicular to the direction z, and this motion is independent of z.
Such motions are called plane motions.

In particular, one can single out the following three cases, with n =2 or 3:

(1) Q is a bounded region of R™ and wu is required to satisfy
condition (10).

(r1) € is the whole space R™ and w is required to satisfy condition (11).

() © is the torus R™/Z™; or equivalently: € is the whole space R"
and w is required to satisfy a condition of periodicity in n orthogonal
directions.

The cases (11) and (111) are less realistic than (1), but they retain the
essential difficulties of the problem while simplifying some technical aspects; this
simplification is due to the fact that some aspects of the problem lend themselves
to explicit computation, mainly because 09 = (). This relative simplicity is the
reason why the “millennium problem” posed by the Clay Mathematics Institute
is restricted to the cases (11) and (111) (with n=3).

On the other hand, we will also specialize to the case where distance forces
are not present: f = 0. Instead, we could consider the general case where the
field of distance forces is the gradient of a “potential”, f = V¢, which is the
case of gravity. But this apparently more general case reduces to f = 0 by
taking ¢ = p — ¢ as a new variable instead of p. So, we are concerned with
the problem of solving the Navier-Stokes equations (9) (with f = 0) and (6)
together with conditions (10), (11) and (13). The complete system of equations
is thus the following:

ou/ot = vAu — (u-V)u — Vp, V-ou =0,

(14)
u|3Q = 07 u|oo = 07 u|t=0 = Uop,

where the expression u|,, = 0 must be understood as a symbolic representation
of the condition at infinity (11). From now on we will refer to these equations
also as (14.1)—(14.5), and instead of (10), and (10), we will also write (14.3),
and (14.3),. Notice that in the case (I) there is no way for © € Q to go
away to infinity, so that condition (14.4) is then empty. On the other hand,
condition (14.3) is empty in the case (1), because then 9Q = (). Finally, in the
case (111) € is a torus, without any boundary nor the possibility of going away
to infinity, so that both (14.3) and (14.4) are then empty.

3 Perspectives of determinism

3.1. Let us begin by noticing that we have somehow so many equations as
unknowns. In fact, only two of the equations listed in (14) are required to hold
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on the whole of €, namely equations (14.1) and (14.2), of which the first one has
a vector character whereas the second has a scalar character. Correspondingly,
there are also two unknown functions to be determined on the whole of €,
namely the vector field u and the scalar field p.

As we have already suggested in §1, we intend to look at system (14) as
an “abstract” equation of the form (3), namely dz/dt = F(z), where z is an
object that represents the varying state of the system. According to what we
have just said, it looks like z amounts to specifying the fields of velocity and
pressure, u and p. This is true to a certain extent, but there is something
which looks awkward: If we know the fields w and p at a certain moment of
time, then we know the right-hand side of (14.1), which determines du/0t.
However, equation (14.2), which corresponds somehow to pressure, does not
involve dp/0t. The solution to this puzzle is that conditions (14.2), (14.3),
and (14.4) determine p directly from w: at every moment in time there is only
one pressure field (except for an additive constant) that keeps the evolution of u
within those conditions.

This is due to a result that can be traced back to Stokes (1849) [7] and
Hermann von Helmholtz (1858) [9] and that can be stated in the following
terms: Every vector field on a bounded region decomposes in a unique way as
a sum of a gradient field plus a solenoidal field parallel to the boundary; the
same holds for an unbounded region if one restricts oneself to fields vanishing
at infinity. So, for every vector field g on ) that satisfies g |, = 0 there is
a unique gradient field Vg for which v = g — Vg satisfies V-v =0 in Q,
v, =0 in 092, and v|, = 0. By applying this result to the vector field that
appears in equation (14.1), namely g = v Au — (u-V)u, we see that Vp is
indeed determined by the restriction that du/dt keeps conditions (14.2), (14.3),
and (14.4).

According to these remarks, the problem that we are dealing with fits into
an abstract equation of the form dz/dt = F(z), where z reduces to specifying
the velocity field w.

3.2 Like many other differential equations, the equations of Navier-Stokes
do not lend themselves to an explicit resolution. At least, this can be done
only in just a few particular cases. However, one can always try to solve them
numerically; in other words, one can look for an approximate solution by means
of numerical methods.

In this connection it is worth mentioning that the development of numerical
methods for partial differential equations was motivated to a certain extent by a
field quite related to the one that we are dealing with, and quite relevant to daily
life, namely meteorology. Certainly, the weather is a matter of certain physical
processes, among which it is especially relevant the motion of the atmosphere
as a fluid; so one can look at its evolution in time as governed by a system of
partial differential equations that contains certain variants of the equations of
fluid dynamics [69]. Already in 1904, the norwegian mathematician Vilhelm
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Bjerknes was looking at weather forecast as a question of numerically solving
the relevant differential equations from a given initial state [11]. Of course,
he lacked the computing tools of today, instead of which he made use of certain
graphical techniques. A few years later, in 1920, the british mathematician
Lewis Fry Richardson was attacking the same problem by means of the finite-
difference method, that is, by resorting to a close net of discrete values of the
coordinates of space and time and replacing the partial derivatives by quotients
of finite differences. Nevertheless, he still lacked the present day computing
technology: in order to work out a six-hours forecast he needed six weeks
of intensive calculation! Such figures started to change at the middle of the
twentieth century with the arrival of the first computers: in 1953, as a final
result of a project promoted by John von Neumann, the computer MANIAC I
(Mathematical Analyzer, Numerical Integrator And Computer) of Princeton’s
Institute for Advanced Study was already able to produce reasonable weather
forecasts of 24 hours with a computing time of the order of 10 minutes. Since
then, the power of computers has not ceased to increase, and the numerical
methods have also been made more efficient, with the result that the numerical
solution of the equations of meteorology or the Navier-Stokes equations is
nowadays within reach of a personal computer. The reader interested in the
state of the art of the numerical solution of the Navier-Stokes equations is
referred to [70], which reviews the so-called method of finite elements.

Anyway, the computational meteorologists did not take long to realize that
the predictions produced by the computers were very sensitive to small changes
in the initial data: slightly different initial states led often to quickly diverging
evolutions, so that after a relatively short period of time these evolutions seemed
quite unrelated to each other. This sensitivity with respect to the initial data
was put forward in a crucial symposium held in Tokyo in 1960, where Edward
Lorenz reported several “experimental” instances of it. Shortly afterwards,
in 1963, Lorenz himself showed that the phenomenon can already be present in
the exact solutions of quite simple systems of ordinary differential equations.
Nowadays we know it as “butterfly effect”, by the title of a talk given by Lorenz
in 1972: “Predictability: Does the flap of a butterfly’s wings in Brazil set off a
tornado in Texas?”

3.3 These numerical and theoretical remarks made by Lorenz bear some
resemblance to certain experimental observations on real fluids that had been
made already in the nineteenth century, mainly by Osborne Reynolds in
1883 [10].

Reynolds’ experiment dealed with the flow of water through a long horizontal
pipe. The entrance to the pipe was submerged in a large reservoir where the
water was practically at rest. At the other end there was a valve that allowed
to control the rate of flow, i.e. the amount of water passing through the pipe
per unit of time. The entrance was a well-rounded funnel and near to it there
was a capillary that let aniline-dyed water out towards the entrance of the pipe.
The whole apparatus was made of glass, which allowed to observe the motion of
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the dyed water. When the flow rate was small, the dyed water formed a thread
which remained clear-cut and rectilinear along the whole length of the pipe.
In contrast, for larger flow rates this clear-cut and rectilinear character lasted
only up to a certain distance of the entrance, after which the thread started
undulating and wiggling until the dye was eventually dispersed over the whole
section of the pipe.

This phenomenon is called turbulence, since what is observed is not
so different from the ordinary meaning of this term. Generally speaking,
turbulence occurs for sufficiently large values of a dimensionless parameter today
known as the Reynolds number, namely Re = Ud/v, where U represents the
average velocity of the fluid through the pipe (that is, the rate of flow divided
by the area of the section), d is the diameter of the pipe, and v is the kinematic
viscosity of the fluid.

Reynolds’ experiment is especially remarkable in that the turbulent motion
develops out of a flow that starts being quite straight and apparently should
remain in the same way, but it does not. This is highly reminiscent of a
lack of determinism or a high sensitivity with respect to the initial conditions.
Somehow, the variable time ¢ is here replaced by the distance x from the
beginning of the pipe, but these two variables are related to each other through
the average velocity U, which is fixed by the experimental settings.

3.4 So, both the experiments with real fluids and the numerical simulations
show signs of an apparent lack of determinism, or at least a high sensitivity
with respect to the initial conditions.

Concerning the numerical simulations, one must keep in mind that they
are not giving the exact solutions of the equations of motion of the fluid.
In principle, one expects that the numerical solution will approach the exact
one as the mesh of the net becomes smaller. However, in the same way as
solutions can show a high sensitivity to small changes in the initial conditions,
they could also show a similar phenomenon with respect to small changes in
the equations. Therefore, even if we get numerical solutions defined for all
times t > 0, in general it is not clear that they stay near to an exact solution.

Altogether the following question therefore stands:

Question 1 Is it true that the Navier-Stokes equations determine all the future
motion of the fluid out of its initial state?

In other words: Is it true that for every initial state there is only one solution
of the Navier-Stokes equations, and that this solution is determined for all
time t > 07 Or still: Is it true that the “evolution problem” for the Navier-
Stokes equations has the properties of ezistence, uniqueness and globality of
solutions?
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4 The functional point of view

4.1. We have seen that in order to specify the state of motion of an
incompressible fluid it suffices to give the velocity field w. As we have already
mentioned, we think of the dependence of u on the position  as an “internal”
component of a certain object, and it is this object as a whole what we view
as varying with the time ¢. This point of view is characteristic of functional
analysis, where functions defined on some region ) are viewed as points of
certain abstract spaces.

In fact, one can say that the study of the Navier-Stokes equations has played
an important role in the development of several parts of functional analysis.
For instance, later on we will see that some crucial ideas of the celebrated
theory of distributions, which Laurent Schwartz formulated in detail in 195051,
appear already in the works of Carl Oseen (1910) and Jean Leray (1933-34)
about the Navier-Stokes equations (significantly, in 1934-35 the latter was
exposing them in some lectures at the College de France where the young
Schwartz was one of the attendees). Other subjects of functional analysis that
have received a definite impulse from the study of the Navier-Stokes equations
are, for instance, semigroup theory, differential equations in Banach spaces, and
fractional powers of operators.

4.2. In the following we briefly introduce the basic notions that we need from
functional analysis as well as their associated notations. Let us remember that
the objects of our interest are functions on ), especially those with values
in R™, like the velocity field w. Such functions form certainly a linear space,
but in contrast to R™ this space does not have a finite basis. Even so, one can
still apply several tools of great utility.

To begin with, we will make use of the notion of norm , which can be viewed
as extending the notion of length of a vector from R™. A norm is just a suitable
way to measure the magnitude of a “vector”. In the case that interests us, one
can choose from multiple options, among which we will single out the sup norm
|wloe = supgeq [u(x)| and the quadratic norm |ully = ([, |u(x)|? dv)/2,
where |w| denotes the length of a vector w from R™. The quadratic norm is
especially significant in our problem, since its square is essentially the kinetic
energy (it differs from it by the factor p/2).

Matching up with the quadratic norm, it is interesting to consider also
the operation that combines two vector fields u,v into the number (u,v) =
Jou(z) -v(x)dV, where w-w' denotes the scalar product of two vectors w
and w’ from R"™. In particular, (u,u) = ||ul|3. This operation is referred
to as scalar product (or inner product) of the vector fields u and v, since
its properties are analogous to those of the scalar product of vectors from R™.
By analogy with the latter case, the functional scalar product that we have just
defined gives rise to a notion of orthogonality, which is especially useful in the
problem that we are dealing with. By definition, two vector fields w and v are
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orthogonal to each other when (u,v) = 0. On the other hand, sometimes the
question is not so much whether (w,v) is zero, but whether it is positive or
negative, that is, whether the angle formed by w and v is acute or obtuse.

Every norm gives rise to a notion of distance, which determines a topology.
By definition, the distance between w and v is the magnitude of their difference,
that is |Ju —v||. Contrary to what happens in finite-dimensional vector spaces,
a sequence of functions can converge in one norm but diverge in another.
Similarly, if we have a vector field that varies with time, this variation can
be continuous in one norm but not in another. Therefore, the choice of the
norm can be crucial when analyzing the different aspects of the problem that
we are dealing with.

On the other hand, in order to ensure the existence of solutions for certain
equations, it is essential to place oneself in a complete space (that is, a space
where all Cauchy sequences are convergent). In other words, one must place
oneself in some Banach space (i.e. a complete normed space) or a Hilbert
one (the case where the norm derives from a scalar product). Unfortunately,
completeness conflicts with the regularity that we have adopted as a working
hypothesis in §2.2: regular functions do not form complete spaces in the norms
that interest us (like ||u|| o or ||u|l2). So, one must rely on certain constructions
of completion, or equivalently, of closure in certain complete spaces defined in
advance.

Among the latter one has the spaces C'(Q) and Lo(Q). The space C(Q),
which uses the sup norm ||ul| , is made up simply by all functions that are
continuous and bounded on Q. The space Lo(2), which uses the quadratic
norm |jull2 and the scalar product (u,v), is made up by all functions on 2
whose square is integrable in the sense of Lebesgue (here one identifies two
functions whenever they differ only in a set of zero measure). In general, it will
be clear from the context whether we are dealing with functions with values in R
or R™; otherwise, we will make it explicit by means of notations like Lo(€2, R™).

Besides being a natural starting point for the completion constructions that
give the spaces where solutions are looked for, regular functions play another
fundamental role —somehow dual to the preceding one— in the definition of
a weak solution, which will be given later on. In this connection, it will be
useful to fix some particular sets of regular functions. Somehow, it amounts to
defining what do we mean by a regular function and distinguishing those that
satisfy certain conditions that interest us, like vanishing at 92 and at infinity.
On the other hand, the results that are obtained through the use of these sets are
relatively independent of the exact way that they are defined. For our purposes,
it will suffice to consider the following sets of functions of € :

D(Q): the set formed by the functions on € that are infinitely
differentiable, with bounded derivatives of all orders, and vanish
when |x| exceeds a certain value (which may depend on the
function; the latter condition is empty when 2 is bounded);

D(Q) : the subset of D(Q) formed by the functions that vanish in
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a whole neighbourhood of 99 (which may depend on the function);
such functions are said to have compact support in €.

D,(€2) : the subset of D(Q,R™)~D(Q)" formed by solenoidal vector fields
(i.e. those with zero divergence).

On the other hand, it will be necessary to consider also regular functions of a € (2
and t€[0,7). In this connection, we will make use of the following sets, where

X(Q) stands for either D(Q) or D(Q) or D,(Q), and the value of T will be
clear from the context:

X(Q) : the set formed by the functions of @ € Q and t € [0,T) that
are infinitely differentiable with respect to these two variables
and belong to X(€2) for every t € [0,T).

5 Successive approximations and classical solutions

5.1. The first results about the existence and uniqueness of (exact) solutions
of the Navier-Stokes were obtained by the swedish mathematician Carl Oseen
in a series of articles that started off in 1907. In one of them, published
in 1910 [12:§11.3], Oseen obtained solutions for {2 = R? by means of a method
that Joseph Liouville (1830), Emile Picard (1890) and other authors had success-
fully applied to other differential equations and that is today quite standard,
especially in the case of ordinary differential equations. It is traditionally known
as the method of successive approximations, although in principle this name
would be applicable to any other method where the solution u is obtained as the
limit of some sequence u,, (m=1,2,...). What is characteristic of the method
of successive approximations is that this sequence results from an iteration,
i.e. each approximation u,, (m>1) is determined from the preceding one w,,_;
(the first one wy will be completely arbitrary). More specifically, each step is
based upon solving a (non-homogeneous) linear problem which is related to the
non-linear one that interests us. Such a plan still admits of several variants;
in fact, the one described below is different from the one used by Oseen.

Let us recall that we would like to solve problem (14), which we rewrite here

with a little change in the order of the terms of (14.1):

(14) ou/ot —vAu+Vp = —(u-V)u, V-u = 0,

ulpo =0,  ulx =0, Uli—o = Uo.

In order to approach the solution of this system, we will base ourselves upon

knowing how to solve the following non-homogeneous linear one:
Oou/ot—vAu+Vp = f, V-u =0,

(15)

Ulpo =0, ul, =0, Uli—o = uo,

where f is a given function of & and t¢.

5.2. Problem (15) is akin to the heat equation Ou/dt — vAu = f with sup-
plementary conditions analogous to those of (15) (except (15.2), since in the
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heat equation wu is a scalar). In fact, solving (15) amounts to combining the
solution of the heat equation with the Stokes-Helmholtz decomposition that
was mentioned in §3.1. Altogether it turns out that the solution of (15) can be
expressed by means of a formula of the kind

u(t) = I(t) * ug —|—/0 I(t—s)* f(s)ds, (16)

where [(t) represents a n x n matrix that depends on ¢ and two spatial
variables @,y € , and, for a general vector field v, [(t)*v represents the
integral operator with kernel I(¢), that is

(rt) +o)(a) = | Mle.p.t) o) Viw) a7)
For © = R", the dependence of [ on the spatial variables «,y is through
their diference & —y (so the integral (¢) x v corresponds then to the notion
of convolution, which is the usual meaning of the symbol “x”). However, we
will keep the general form M(x,y,t) so as to keep including the case 2 #R"
whenever possible.

5.3. Certainly, system (14) can be seen as a particular case of (15) where
f = —(u-V)u. By applying formula (16), it follows that w is a solution of (14)
if and only if it satisfies the following integral equation:

w(t) = I(t) = uo —/0 F(t—s) # ((w(s)-V) u(s)) ds. (18)

Notice that this equation does not involve the derivative of w with respect to ¢,
nor any second derivative of w with respect to . So, equation (18) is less
demanding than (14) about the regularity to be assumed a priori on w. On the
other hand, as soon as u has a certain minimum of regularity, for instance, if it
has bounded and continuous spatial derivatives, then being a solution of (18)
automatically implies the regularity required by (14) and being a solution of it.
This is due to a regularizing effect produced by .

5.4. In the following we will transform equation (18) into another one that is
still less demanding about the regularity to be assumed a priori on w. This step
is not strictly necessary, but it simplifies the ensuing treatment (in particular,
it allows to treat at the same time the cases n=2 and n=3).

More specifically, we will transform the expression (t—s) % ((u(s)-V) u(s))
of (18) into another one that is equivalent to it whenever w is a solution. In fact,
in this case one has V-u = 0, so that the expression (u-V)u can be rewritten
in the following way (where the different components of a vector are indicated
by means of subscript indices): >, urViu; = >, Vi(ug u;). This leaves things
ready for an integration by parts inside the integral indicated by the symbol “x”
which transfers the differential operator Vi to I'(t —s).
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As a result of these operations, one arrives at a new integral equation that
can be written as follows:

u(t) = I(t) «ug + /Ot Y, [(t—s) *u®(s)ds, (19)

where u(® represents the energy tensor, i.e. the symmetric matrix formed
by the products w;u;, and Vy[ operates on u® in the following way:
Ejk(al—ij/ayk)ukUj .

As one can see, equation (19) does not contain any derivative of the
function w. Even so, and similarly to what we said about equation (18),
I and V[ have a regularizing effect which guarantees that, if « has a minimum
of regularity, for instance it is simply bounded and continuous, then being a
solution of (19) automatically implies the regularity which is required for going
back to equations (18) and (14). Furthermore, one can prove that in these
conditions the functions w and p are in fact infinitely differentiable.

5.5. In order to look for the solution of (19), and therefore of (14), it is quite
natural to proceed by iteration according to the following formula (the first
approximation w; can be taken simply as u; = 0):

U (t) = () * ug + /0 Y, M(t—s) «ul?) | (s)ds. (20)

If everything goes as expected, the sequence u,, will converge towards some
limit v and this limit will satisfy (19).

In order to obtain the desired convergence to some limit, it suffices to ensure
that u,, is a Cauchy sequence in a suitable complete space. In this connection,
the preceding formulation, based upon equation (19), allows to work in a space
of the form C([0,7],C(Q)) with the norm supg<;«, ||[u(t)]|oc (this space is
certainly equivalent to C(Q2x[0,7]) with the norm supy<;<, geq |u(z,t)]).

Unfortunately, in order to achieve the convergence it turns out necessary
to restrict 7 to be small enough. So, in general this method does not give a
global solution (applying the same procedure with ug replaced by w(r) and
so on is not ensured to work because the subsequent values of 7 could become
progressively smaller and their sum could be finite).

What does not present any problem is the uniqueness of the solution
obtained. In fact, this property is essentially a consequence of the same
mechanism that ensures that u,, is a Cauchy sequence.

5.6. In order to convert the preceding arguments into a proper proof it is
essential to have suitable bounds on the entries of the matrix I and their
derivatives. In this connection, the case 2 = R™ has the great advantage
that there are explicit formulae for I(x,y,t), which were obtained by Oseen
in 1907. These formulae allow to arrive at the following result, which is due
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to Leray (1934) [20: §III] (part (b) requires some additional arguments related
to §6.2):

Theorem 1 Let Q=R" (n=2,3). If the initial state uq is reqular enough,
then the solution w(t) of (14) is determined, that is, it exists and is unique,
in a time interval of the form 0 < t < T(ug), where T(ug) can be infinite.
Furthermore, there exist two constants Cy and Cs such that:
Cl 174
((T(uo) — 1))'/*

1
(b) If Pl ||| oo ||u0||§ < Cy then T(ug) =oc.

(a) If T(uwp) <oo then |u(t)|e > as t— T(up).

5.7. As one can see in the works of Leray from 1933-34, the method that
we have just described allows for certain variations that lead to analogous
results in several other norms [18:§IV; 19:§1IT; 20: §1I1]. On the other hand,
we already mentioned that the first result of this kind was obtained by Oseen
in 1910 [12: §11.3].

Remarkably, Leray dealed not only with the case 2 =R", but he was able
to apply the preceding method also to the case where €) is a convex bounded
region of R? [19:§I11]. In general, the main difficulty of the case 2 # R
lies in obtaining suitable information about [(x,y,t). A crucial step in this
connection is being able to deal with the case where Q is a half-space (a half-
plane when n =2). By analogy with other partial differential equations, one
would expect that g could be constructed from the derivatives of g» —the
matrix function that Oseen had given in 1907—, but in the present case this
parallelism does not work. Even so, Leray still recognized the solution of the
half-plane problem in another of Oseen’s articles, published in 1919 [15]. From
here, he was able to construct the kernel I in the case of a convex bounded
region of R? —using complex variable methods—, and he obtained the bounds
that allow to arrive at a result similar to theorem 1.

Since 1960 this method has been extended in several directions, especially
by Kirill K. Golovkin and Vsevolod A. Solonnikov, who among other things
eliminated the condition of convexity on ) and extended the treatment to the
three-dimensional case [32].

On the other hand, towards 1960 two methods appeared that made it easier
to obtain results of the type of theorem 1 for 2£R™. One of them, which we
will consider in more detail in §10.2, had been introduced in 1957 by Andrei
A. Kiselév and Ol'ga A. Ladyzhenskaya. The other, which was introduced at
about the same time, is the method based on “semigroup theory”, which we
will consider in §10.3. Here we remark only that the latter is not so different
from the procedure that we have been describing in this section.

5.8. Theorem 1 and the analogous results that we have just said to apply in
the case Q#R"™ can be summarized as follows:
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Answer 1 The Navier-Stokes equations determine the short-term future of the
fluid, but in general it is not clear that they determine the long-term future.
On the other hand, the latter does get determined when either the initial state
is near enough to rest or the viscosity is large enough.

6 The direction of the quadratic term - Dissipation of energy
Globality for plane motions

6.1. The reason why the preceding methods are not able to extend the
solutions to arbitrarily long times is the quadratic character of the non-linear
term (w-V)u.

In fact, the problem is already present in the following simple ordinary
differential equation:

du/dt +vu = u?, u(0) = wo, (21)

where u represents a number that depends on t, wug is its initial value, and v is
a positive parameter that will play a role analogous to the viscosity of a fluid.
By making use of the elementary tools of infinitesimal calculus, the solution is
easily found to be given by the following formula:

u(t) =

v
1—e" (ug —v)/ug

By examining this expression, one immediately sees that in the case ug > v
the denominator vanishes for a certain positive value of ¢, which we will denote
as T(up). For this value of ¢ there is not a well-defined value of u, and still
less a well-defined value of du/d¢, so the preceding function is a solution of (21)
only during the interval [0,T(ug)). In contrast, for ug < v the denominator
remains positive for all positive values of ¢, so the existence time T'(ug) is then
infinite. These facts are summarized in the following statements, which show a

clear parallelism with the results of theorem 1:
up

1
(a) If wg>v then T(ug) = — log ,
v Ug — vV

v
1= e v@w0)=0 ~ T(ug) — 1
(b) If wgp <wv then T(up)= o0

(and if wp <v then wu(t) —0 as t — o0).

and wu(t) =

— o0 as t— T(up).

If equation (21) is changed by inverting the sign of the quadratic term,
i.e. u? is replaced by —u?, the problem is still there, with the only difference
that now the problematic initial states are ug < —v. However, the problem
disappears when u? is replaced by —ul|u|: in this case the existence time is
infinite for any wug. So, quadratic terms are not always at odds with global
existence. In this example of a single ordinary equation, what matters is the
sign of the term in question in comparison with the sign of u. In a higher-
dimensional space one cannot talk about the sign of a vector, but one can
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talk about its direction, so it will not be a matter of comparing signs but of
comparing directions. To this effect it is quite suitable to use a scalar product.

As it will be seen next, the Navier-Stokes equations do not look bad at all
from that point of view.

6.2. In fact, let us take equation (14.1), i.e. Ou/0t —v Au+Vp = —(u-V)u,
and see what happens when we multiply it by w in the sense of the functional
scalar product (u,v). Let us recall that this means taking the scalar product
by u at every point of ) followed by an integration over €. In order to simplify
matters we will assume that ) is bounded; however, in the unbounded case the
condition at infinity (14.4) allows to arrive at the same conclusions.

To begin with, one immediately sees that the term du/dt gives rise to the
derivative of the total kinetic energy of the fluid:

(4 [ rav) =5 (). @)

On the other hand, the viscosity term rvAwu can be transformed by means
of Green’s formula (which is nothing else than a particular application of the
divergence theorem). This formula gives rise to an integral over 92, but this
integral vanishes since w satisfies the non-slip condition (14.3):

d
/Qanu/ath =4

/u-AudV: u-VLudS—/|Vu\2dV:—/|Vu|2dV. (23)
Q o Q Q

(|Vu|? means the sum of the squares of all derivatives of the form V,u;).

Concerning the pressure term, the condition of incompressibility V-« = 0
leads to another application of the divergence theorem, with a final result equal
to zero because the velocity field is parallel to the boundary, i.e. u, =0 on 0€:

/u-Vpde V-(pu) dV=/ pu, dS =0 (24)
Q Q o0

By the way, this shows that the vector fields which are solenoidal and parallel to
the boundary are orthogonal to gradient vector fields. So, the Stokes-Helmholtz
decomposition that was introduced in § 3.1 is quite analogous to the orthogonal
decompositions often used by elementary geometry in R™.

Finally, let us see what happens with the quadratic term. The expression
that must be integrated over 2 is the scalar product of (u-V)u by u, that is
the quantity Zi,k ug (Vgu;) u;, which from now on will be denoted as u-Vu-u.
This expression can be rewritten in a way that makes things much simpler.
In fact, because of the form taken by the derivative of a square, we see that

wVuw =Y up (Vi) ui = Y wpVi(3 Y uf) = u- V(3§ |uf).
i,k k [
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So, at the end we are taking the scalar product of w by a gradient, which
according to the preceding paragraph is always zero:

/u~Vu~u dv = / uw-V(3|ul*)dV = 0. (25)
Q Q

Altogether one arrives at the conclusion that

d
G (Glul) = - [ vivapav <o, (20)
Q

So, the kinetic energy of the fluid decreases at a rate which involves the viscosity
coefficient v. As a limiting case, the energy can remain constant, but this
happens only in the state of rest (in order for (26) to hold with an equality sign,
Vau must vanish all over €2, which implies that w is a constant, from which the
non-slip condition allows to conclude that ©=0). By integrating the preceding
relation in time one obtains the so-called energy equality:

¢
Lu@)3 Jr/ /QI/|Vu|2dVds = 1|u(to)ll3, whenever 0<t, <t. (27)
to

Here we have introduced a convention that we will use from now on: wunless
we explicitly express the contrary, in any integral of the form f t ...ds it will be
understood that the expression under the integral sign is evaluated at time s.

The preceding arguments appeared for the first time in a memoir of Stokes
read in 1850 [8: part I, sec. V].

6.3. In particular, the preceding result entails that the quadratic norm ||u(t)]]2
is bounded by a number independent of ¢ >0, namely ||ug||2. More precisely,

If u is a solution defined in an interval of the form 0<t<T, (28)
then ||u(t)|2 is bounded by a quantity independent of ¢.

If an analogous result were true for the sup norm, then the globality of solutions
would follow. In fact, according to part (a) of theorem 1, if the existence time is
finite then the sup norm must increase without limit as we approach that time,
which contradicts the bound under consideration. But for the moment we only
have a bound on the quadratic norm, which is perfectly compatible with an
unbounded sup norm.

On the other hand, equality (27) imposes a bound not only on [|u(t)||2, but
also on the integral f; Jo |Vu|? dVds. Most remarkably, in the two-dimensional
case this fact turns out to be sufficient for deriving the boundedness of the sup
norm and therefore the globality of the solution:

Theorem 2 In the two-dimensional case the solution of problem (14) is
determined for all t > 0.
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This result was proved by Leray in 1933 for Q = R? [18:§1V], and by
Ladyzhenskaya in 1958 for © C R? [26]. In both cases, the proof is
crucially based upon certain integral inequalities quite related to the celebrated
immersion theorems of Sergei L. Sobolev, which the latter stated in 1936-50.
More specifically, Leray based his proof on the following inequality [18:p.74],
where w stands for an arbitrary disc in Q=R?:

2
2 2 2
(ﬁmlf|d5> SESAJfIdV é|Vf|dV (20)

On the other hand, Ladyzhenskaya based herself in the following
one [26c: p.428], where 2 represents a bounded but otherwise arbitrary region
of R?, and f is restricted to vanish on 9Q:

1
fitav < 5 [ipav [ [wrpav (30)
Q Q Q

([26¢] gives a less adjusted constant). In both cases, especially the former, these
inequalities were derived earlier that the similar results of other authors.

7 Singularities and turbulence - Weak solutions

7.1. The preceding theorem gives a positive answer to question 1 in the two-
dimensional case, but not in the three-dimensional one. In the latter case, the
only thing that we know by now is what is stated in theorem 1.

According to part (a) of that theorem, the properties of existence and
uniqueness of a solution are guaranteed until a certain time 7" which can be
finite, in which case there must be some point X €Q such that |u(x,t)| takes
arbitrarily large values as (x,t) approaches (X,T'). Such a situation is referred
to by saying that the solution develops a singularity in the point (X,T)
(let us remark that Oseen already talked about singularities in 1910 [13], but his
definition was concerned with the local behaviour of Vu rather than that of w;
this is due to the fact that he used an integral equation related to (18) instead
of (19)).

Instead of question 1, we can therefore raise the following more specific one:

Question 2 Is it possible for the solutions of the three-dimensional Navier-
Stokes equations to develop singularities?

On the other hand, part (b) of theorem 1 guarantees the absence of
singularities whenever the initial state is near enough to rest or the viscosity
is large enough. In this connection, it is interesting to notice that the latter
conditions are quite analogous to the condition of smallness of the Reynolds
number that guarantees the absence of turbulence in the experiments (§3.3).
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In fact, since the dimensions of |ug||3 are the square of a velocity times a
volume, the expression that appears at the left-hand side of the inequality of
part (a) of theorem 1 is analogous to the cube of a Reynolds number. In the
same connection, it is quite interesting also the analogy between the time T
at which the solution ceases to be determined and the distance required for
turbulence to develop in Reynolds’ experiment.

These analogies lead to answering question 2 by means of a conjecture:

Answer 2 (conjecture) It looks like the solutions of the three-dimensional
Navier-Stokes equations might develop singularities. Such singularities would
be related to turbulence.

This was at least the opinion shared by Oseen, Leray and Ladyzhenskaya.
In fact, already in 1910 Oseen was expressing himself in the following
terms [12: §IL3]:

“According to our theory, therefore, it seems likely that irregularities may arise
at the interior of an incompressible viscous fluid, even when both the external
forces and the initial motion are completely regular”.

Later on, in 1927, he explicitly conjectured a relation between singularities and
turbulence [16:§7g, p.82]:

“A detailed study of the singularities which can occur in the motion of a
viscous fluid is also interesting from another point of view. If singularities
can arise, then we must obviously distinguish between two kinds of motion:
the regular motions, i.e. motions without singularities, and the irregular
motions, i.e. motions with singularities. On the other hand, hydraulics is
already distinguishing between two kinds of motions: the laminar motions and
the turbulent ones. This leads to conjecturing that the ‘laminar’ motions of
the experiments correspond to the ‘regular’ motions of the theory, and the
‘turbulent” motions of the experiments correspond to the ‘irregular’ motions
of the theory. Only further researches can decide whether this conjecture is
true”.

Concerning Leray, it suffices to say that he chose the term “turbulent solution”
for referring to a generalized notion of solution which, as it will seen in a
while, can go past some singularities. In fact, Leray explicitly conjectured that
solutions might develop singularities (the “reason” which he alludes to will be
seen shortly, in §7.2) [20:p. 193]:

“However, it does not seem possible to deduce from this fact that the motion
itself remains regular; I even pointed out a reason which makes me believe in the
existence of motions that become irregular after a finite time; unfortunately,
I have failed to construct an example of such a singularity”.

Finally, concerning Ladyzhenskaya we can quote the following passage
[30:§8, p.273]:
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“But one can not exclude the possibility that at some moment this smoothness
will be destroyed (...) At such catastrophic moments the solution may branch
(...) We think that such a branching of the solution is possible in the Navier-
Stokes equations”.

7.2. In an attempt to produce a specific example of a solution which developed
a singularity, Leray [18:§1I1.9, p.60-61] considered the so-called self-similar
solutions. This name refers to solutions of the form

u(x,t) = o) U(o(t)x),  p(z,t) = ¢(t)* P(g(t)). (31)

By introducing these expressions into equations (14.1), (14.2) and (14.4), one
easily sees, by separation of variables, that the function ¢ should be of the form

1

MO

(32)
with A constant, and that the functions U(X) and P(X) should satisfy the
following equations, which involve the same constant A :

VAU = A(X VY U4U)-VP = (U-V)U, V-U =0, Ulyx=0. (33)

If these equations had a solution different from zero for some A > 0, then
formulae (31) and (32) would give a solution of (14) defined for ¢ < T which
would satisfy |[w(t)||eo = (2A(T —t))"?||U||o and would have a singularity
at the point (0,7). In this connection Leray remarked that, by means of some
computations similar to those of § 6.2 (and suitable hypotheses on the behaviour
of U and P at infinity), the scalar product of equation (33.1) by U results in
the following equality:

1
y/ VU?dV = f)\(n—2)/ |U|?dv. (34)
Q 2 Q

In the case n =2 this implies U = 0, which shows the impossibility of such
singularities, in agreement with theorem 2.

In the case n = 3 the possibility of such singularities has remained open
until 1996, when Jindfich Nec¢as, Michael Ruzicka and Vladimir Sverdk showed
their impossibility under quite pertinent assumptions on U, for instance that
U is bounded and its square is integrable [47]. A crucial point of the proof lies
in seeing that if U, P, A satisfy (33) then Il = P+ £ |U|> + A X -U satisfies
a certain differential inequality which entails a maximum principle: for any
bounded region w, the maximum of Il on @ is always attained at Jw.

7.3. In front of the possibility that the solutions of the Navier-Stokes equations
develop singularities, it is natural to insist upon the following question:
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Question 3 Can one give a meaning to the Navier-Stokes equations for vector
fields that contain singularities?

In fact, the presence of a singularity at a point (x,t) means that the velocity u
is not well defined in this point (or maybe it is defined but it is not continuous)
and still less are defined its derivatives Vu, Au and Ou/0dt. Therefore,
the differential equations that were supposed to determine the future motion of
the fluid cease to make sense at singular points.

In this connection, it must be remembered that in section 5 we already
replaced the differential equations by certain integral equations that make
sense for a wider class of functions w, namely equation (19) or alternatively
equation (18). In fact, the integrals which appear in these equations can
make sense even in the presence of some kinds of singularities. However, the
integral equations (18) and (19) have been derived from the same differential
equations which we say that cease to make sense in the presence of singularities.
On the other hand, these differential equations come from another kind of
integral equations that, again, make sense for a wider class of functions u,
namely equations (7) and (4) of section 2, which keep account of the amount of
momentum and mass contained in an arbitrary part w € P(2). In front of this,
it is quite natural to ask oneself whether the integral equations (18) and (19)
can be obtained from the original integral equations (7) and (4) in a direct way,
without going through their differential counterparts. This question was dealt
with by Oseen himself in one of his articles of 1910 [14], where he showed how
to go from one kind of integral equations to the other and vice versa.

Notably, one of the intermediate steps of this derivation [14:eq. (10), p. 10]
corresponds essentially to a generalized notion of solution which was later
adopted by Leray and which is today a standard tool for the study of partial
differential equations of any kind. This generalization of the notion of solution
admits of several variants, and the associated terminology is also quite varied:
depending on the authors and the variant under consideration, one talks about
weak solutions, generalized solutions, variational solutions or distributional
solutions. Anyway, the essential idea is always the same.

7.4. 1In order to explain this idea we will start with a simple example that
forms part of our problem, namely the differential equations which expresses
the incompressibility of the fluid:

(6) V-u =0, Ve € Q.

The classical notion of solution needs that certain partial derivatives —in this
case Ou/0x, Ov/dy and Ow/0z— be well defined at each point of €.
In order to pass to the weak notion of solution, the equation in question is
multiplied by a “test function” ¢ and the result is integrated over the region €.
The crucial step is the next one, which uses integration by parts so as to transfer
the derivatives to the test function. In the case of equation (6), this operation
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takes the following form:

/(v-u)¢dv = [ weds — /u~V¢dV.
Q o Q

The test functions are required to be regular enough for the arising integrals
to make sense; in fact, one often imposes them to be infinitely differentiable.
On the other hand, they are often required also to have compact support in Q;
this ensures that the arising integrals on 9f) are always zero, and in the case of
an unbounded region it avoids having to worry about what happens at infinity.
So, the test functions are often taken from the set D(€Q) that we introduced
in §4.2. In the case of equation (6) the preceding operations lead to the following
result:

/ uw-VodV =0, VoeDO), (35)
Q

Now, a weak solution of the differential equation (6) means simply a
function u that satisfies equation (35). As one can see, this equation does not
require any differentiability on w, but only that it be integrable on compact
subsets of €, i.e. on every bounded part of  that keeps away from the
boundary 0f2. The procedure that we have followed immediately implies that
any classical solution is also a weak solution. On the other hand, if u is a weak
solution, i.e. it satisfies (35), and it has the differentiability that is required by
the classical notion, then the preceding sequence of operations can be reversed
so as to derive that u is also a classical solution. To this effect, it is crucial that
the integral equation (35) be satisfied for an arbitrary test function (and that
the set of test functions be rich enough). In fact, the fulfilment of the differential
equation (6) at each point @ of € is obtained by a limit process where the test
function ¢ is concentrated at the point .

Following Oseen, it is interesting also to compare the integral equation (35)
with that from which we derived the differential equation (6), namely the
integral equation (4):

(4) /8 u, dS =0, Yw € P(Q)

This equation would correspond to the case where the test function ¢ is the
characteristic function of the subregion w. This function does not belong
to D(€2), but it can be suitably approximated by functions from D(£2), which
allows to go from (4) to (35). Conversely, one can go also from (35) to (4).
As it was shown by Oseen, this can be achieved by means of a a close net of
discrete values of the spatial coordinates; starting from (35), the central idea is
approximating the partial derivatives of ¢ by finite differences and rearranging
the terms so as to get what would be a finite-difference approximation of the
divergence of w; however, this approximation is not compared with the value
of V-w at any point, but it is directly related to the flux integral through the
boundary of the corresponding cell of the net; finally, the sum of these integrals
leads to (4).
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7.5. Let us consider now the differential equation that corresponds to
Newton’s second law. As we have been doing since § 2.6, we assume f = 0:

(9) Oou/ot = vAu— (u-V)u— Vp, Vo € Q.

This case is more involved than the preceding one. On the one hand,
equation (9) has a vector character. This leads to considering vector test
functions which operate on the different terms of the equation by means of
the scalar product of R™ (followed by an integration). In the following they
will be denoted by 1. Furthermore, it is interesting to restrict these vector
test functions to be solenoidal. In this way, the process that leads to the
integral equation which defines a weak solution has the virtue of automatically
eliminating the pressure.

On the other hand, equation (9) combines spatial and temporal derivatives,
which calls for test functions depending on both @ and ¢. In this connection,
we will opt for a variant where the test functions will not vanish in the limits
of integration of the time variable. This will have the effect of including the
initial condition (14.5) in the same integral equation that defines a weak solution
of (9).

As a matter of fact, the calculations that lead from (9) to the weak
formulation are quite analogous to those of §6.2. The main difference is that
there the equation was multiplied by the same function w, whereas here we
multiply it by the test function 1. These calculations lead to the following
result:

[ a0V = [ wvo)a
/ / (O /0t) — v Vu:Vip — u-Vu- 1/:) AV ds,

Vip € Dy(Q), Vit e[0,T), (36)

where we use the notations Vu:Vov = ZZ g Vit Viv; and v-Vu-w =
Ezkvk Viu; wj, as well as the convention adopted at the end of §6.2 in
connection with f .ds. From here one can still perform a second integration
by parts so as to complete the transferring of derivatives to the test function
(in the last term one uses the equation V-u =0). The result of this second
integration by parts is the following:

[ ub®av = [ wgp)av
/ / (O )0t) — vu-Atp — u-Vap- )dVds,

Vap € D,(Q), Vit e[0,7T), (37)

If w is regular enough (and satisfies the equation V-wu = 0), then one
can follow the reverse path from (37) to (9). In this connection we will
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remark only that the pressure appears as a consequence of the Stokes-Helmholtz
decomposition (§3.1) and its orthogonal character. Concerning the equivalence
between (9) and (36) or (37), it is interesting to remark also that the latter
equations can be considered as an expression of the so-called principle of virtual
works, which classical mechanics has been using since the eighteenth century in
connection with Newton’s second law.

The main difference between equations (36) and (37) is that the latter
does not involve any derivative of w. This is useful for certain purposes,
but for other ones (for example, to give a proper meaning to the non-slip
condition) it is advisable to assume a little more regularity in what concerns
the dependence of w with respect to . On the other hand, we do not
want to require it to be differentiable in a classical sense, since this would
not allow to include singularities. In front of such a situation, it turns out
to be very suitable the notion of weak derivative (which Leray called
“quasi-derivative”): the weak derivative of a function f with respect to xy
can be defined simply as a function g such that f is a weak solution of
the equation Vif = g. By applying this idea, we will assume that there
exist some functions Vju; which possibly cannot be identified exactly with the
classical derivatives of u; with respect to xj, but at any rate they are related
to w in the following way:

/Ot/ﬂ u; (Vo) dVds = —/Ot/Q(Vkui)(b dV ds,

Vo € D(Q), Vtelo,T). (38)

Here we have allowed the test function to vary in D(Q), and not only in D(£).
In this way, equation (38) is saying not only that Vju; is the weak derivative
of u; with respect to xj, but it also incorporates the non-slip condition (14.3).

7.6. Putting together the different pieces that we have introduced throughout
§7.4-7.5, we will define a weak solution of (14) on the interval [0,7) as a
vector field u together with a tensor field Vu (with components Viu;) which
depend on t€[0,T) and satisfy the following conditions for every value of ¢ in
the interval [0,7):

(a) |ul? is integrable on €,

and the norm [Ju(s)||2 is bounded independently of s € [0,].
(b) |Vul? = Dk |Viu;|? is integrable on Qx[0,¢].
(¢) Equation (38) is satisfied.
(d) Equation (35) is satisfied.
(e) Either equation (36) or alternatively equation (37) are satisfied.

Although equation (37) is in principle more general than (36), one can show
that in the presence of (a)—(d) these two equations are equivalent to each other.
On the other hand, each of them is also equivalent to an apparently weaker
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variant where the test function t does not depend on t (see for instance
[23: Lemma 4.1]).

As we have been seeing, the equations (38), (35), (36) and (37) translate
in some sense the equations (14.1) and (14.2) together with the non-slip
condition (14.3) and the initial condition (14.5). On the other hand, the
integrability conditions (a) and (b) are slightly stronger than what is needed for
giving a proper meaning to equations (35)—(38). In fact, since the test functions
vanish outside of a bounded set, it would suffice to restrict the requirement
of integrability to bounded sets. However, in requiring the global integrability,
conditions (a) and (b) can be understood as incorporating also a generalized
version of the condition at infinity (14.4).

Anyway, by making use of the notion of regularity at infinity that was
introduced in §2.5, one sees that if the function w is regular enough then the
fact of its being a solution of (14) in the weak sense implies that it is also a
solution of (14) in the classical sense.

Altogether we get an affirmative answer to question 3:

Answer 3 The notion of weak solution gives a meaning to the Navier-Stokes
equations for vector fields that may contain singularities.

As we have already mentioned, the integral equations (18) and (19),
especially the latter, can also be applied to velocity fields with some kinds
of singularities. However, those integral equations take it for granted the
previous construction of the kernel I that solves the linear problem. As it
was mentioned in §5.7, in general terms this construction may present certain
difficulties (see however §10.3). In contrast, the notion of weak solution does
not depend on such a construction.

7.7. Independently of its being a motivation behind the notion of weak
solution, the possibility of solutions leading to singularities raises doubts
about the validity of the equations, that is their being in agreement with the
physical reality. In fact, let us remember that, besides Newton’s second law,
the differential equation (9) embodies another less fundamental physical law
which is expressed by equation (8). This law postulates a linear relationship
between the stress tensor T and the gradient tensor Vu. The fluids that satisfy
such a law are said to be Newtonian. Indeed, Newton was the first one to model
the friction of fluids by means of a linear relationship of this kind. However,
this linear relationship might be valid only as an approximation suitable for
small gradients Vuw, whereas large gradients —which are unavoidable near
a singularity— might involve deviations with respect to linearity.

Now, if such deviations go in a suitable direction then one can show that the
solutions cannot develop any singularities; in particular, this is the case if one
supposes a law of the same form as (8) where p is not a constant but it grows
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fast enough when |Vu| increases. Once again, this remark is present already
on the work of Leray [19:§1I1.10, p.61-62]. Afterwards, several authors have
considered a dependence of the form p = pg + € |Vul* (po,e > 0) and they
have studied how large must a be so as to guarantee the existence, uniqueness
and globality of the solutions. This line of research was initiated in 1966 by
Ladyzhenskaya, who needed « > 1/2 (for n = 3) [28]. Later on, in 1993,
Hamid Bellout, Frederick Bloom and Jindfich Necas were able to weaken this
condition to a > 1/5 [46].

This non-Newtonian model is not interesting as a realistic one: in practice
most fluids agree quite well with the Newtonian model, and those that deviate
from it require other more involved models. However, the results that we
have just mentioned suggest a new strategy for dealing with the Newtonian
case, i.e. the Navier-Stokes equations that we have been considering until
now. The idea is to consider a modification which, like the preceding one,
gives existence, uniqueness and globality of solutions, and try to approach
the Newtonian case while keeping these properties. For instance, in the
preceding case it would be a matter of considering the limit ¢ — 0.

On the other hand, with the purpose of looking at the Newtonian case,
the above modification of the equations can be replaced by other possibilities
which can be even less realistic but easier to deal with from a mathematical point
of view. By means of such a strategy, Leray was able to prove that the evolution
problem for the Navier-Stokes equations has always a weak solution defined for
arbitrarily long times; what he was not able to prove is the uniqueness of such
a global weak solution. These weak solutions, global but not necessarily unique,
are the ones that Leray called “turbulent” solutions. In fact, Leray developed
two different methods of this kind; one of them was used in the case where
Q is a convex bounded region of R? [19:§1V] —where by now we already have
a result of existence, uniqueness and globality (§6.3)—, and the other was used
in the case Q = R3 [20:§V]. In the following section we will describe the second
of these two methods.

8 Global solutions exist, but they might be not unique

8.1 As we have said, the idea is replacing problem (14) by a slightly modified
one where one can prove the existence, uniqueness and globality of a solution;
this modified problem must depend on a parameter that allows to progressively
approach problem (14). Specifically, Leray considered a problem of the following
form, where the parameter is ¢ and the approach to problem (14) corresponds
to the limit € — 0:

oufot —vAu+Vp = —((R. xu)-V)u, V-ou =0,

(39).
u|8Q =0, u|oo =0, u|t:0 = Re x uo,

As one can see, this problem differs from (14) only in that an integral operator
of kernel R. has been introduced in a couple of places. This operator has
a reqularizing effect: R. * f is defined for functions f with little regularity (it
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suffices that f be integrable in a neighbourhood of every point) but the result is
always an infinitely differentiable function. Furthermore, the resulting function
approaches f as € — 0, this convergence being true in many different norms.
Instead of a scalar function, the operator R.x can be applied also to a vector
field, in which case it is understood that it acts separately on each component.
As it is remarked by Leray, for 0 =R"™ the preceding properties can be easily

achieved by taking
Cn |33 — y|
Re(x,y) = ol — | » 40
@) = 2o (221 (40)

where p(r) is an infinitely differentiable function [0,00) — R that vanishes
for 7> 1 and is positive for 0 <7 <1 (for instance, o(r) = exp(—(1—r2)"1)
for r < 1), and ¢, is the constant that results in [p, R-(x,y)dV(y) = 1.
From this construction one easily derives the following specific properties of R,
where f represents in each case an arbitrary function (as long as if gives
a meaning to the objects under consideration) and C. is a constant that
depends on ¢:

[Re * flloo < Ccllfll2, 41

[Rex f = fll2 — 0 as e—0,

(41)
(42)
[Re* fll2 < [Ifll2, (43)
(44)
(45)

1B * flloo < [ flloc 44

Vi(Re x f) = Rex (Vif). 45

In particular, property (41) will be crucial for our purposes. In fact, let us recall
—see for instance §6.3— that our problem lies somehow in that a finite value
of the quadratic norm ||f||2 is quite compatible with an infinite value of the sup
norm || f]ls (which corresponds to the notion of singularity as defined in §7.1).
However, property (41) ensures that ||R.* f| o is finite whenever || f]|2 is finite.

The present considerations refer especially to the case = R3. However,
the extension to the case Q C R3 is only a matter of suitably defining the
operator R. (see for instance [42]), and having suitable bounds on the solutions
of the linear problem (15), the same that were considered in §5.7. In fact,
problem (39). will be solved by a method analogous to that used in section 5.

8.2 By making use of properties (43)—(45), one easily checks that
problem (39). admits the same treatment that in sections 5 and 6 was applied
to problem (14). This leads to results completely analogous to theorem 1 and
the energy inequality (27). The solution of (39). obtained in this way will be
denoted as u®. With this notation, the corresponding energy inequality reads
as follows:

¢
()13 —|—/ /1/|Vu6|2dVds = L ||u(to)||3, whenever 0<to<t. (46)
to JQ
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While in the case of problem (14) these results where not sufficient to
derive the globality of the solution, now this conclusion does follow. In fact,
owing to property (41), inequality (46) with tc = 0 allows to deduce the
following bound independent of ¢ > 0: ||R. * u®(t)|lcc < Cc||uf(0)|]2, and
introducing this bound in the integral equation homologous to (19) shows that
lu®(t)]|o remains bounded for all ¢ > 0. According to part (a) of theorem 1
(applied to problem (39).), this allows to conclude that the solution u® is
defined for all time ¢>0. So, in contrast to (14), problem (39). has existence,
uniqueness and globality of solutions.

8.3. Having seen that, now it is a question of considering the limit € —0 and
seeing: (a) whether u® converges to some limit, and (b) whether we can say
that this limit satisfies in some sense the Navier-Stokes equations.

Concerning part (a), we advance that we will not get a limit of u® as
€ approaches zero in an arbitrary way, but only when it does so through certain
sequences &, (n — 00); unfortunately, the limit of u®» cannot be ensured to
be independent of the sequence &, . So, this method will be far from giving a
uniqueness result.

Concerning part (b), in principle it is a matter of considering the equation
solved by u®» and taking limits as n — oo, that is, as ¢, — 0. However,
when dealing with a differential equation this is a delicate matter: in fact,
generally speaking it is quite possible that w®» has a limit but its derivatives,
for instance du®~/0t, do not have any limit. This difficulty is solved, at least
partially, by making use of the notion of weak solution.

8.4. The functions u® that were obtained above solve equation (39). in the
classical sense and therefore they solve it also in the weak sense. According
to the definition given in §7.6, this means that the following conditions are
satisfied for every ¢ € [0,00): |uf|? is integrable on Q and [|u®(s)|2 is bounded
independently of s € [0,]; |Vuf|? is integrable on Qx[0,];

/ () (t) AV = / xug)-1(0) AV
/ / (O /0t) + vus-Aep + (R % ul)- V¢-u5) v ds,
Vip € D(Q), VE>0;  (47)
/Quf(t) Ve dV = 0, VoeDWQ), VE>0; (48)
and finally

/Ot/Q us (Veg) dVds = —/Ot/ﬂ(vkuf)qdeds,

Vo e D(Q), Vt>0. (49)
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8.5. In order to establish the existence of sequences &, which give a limit
to u®" one uses certain results similar to that which ensures that any bounded
sequence of real numbers has a convergent subsequence (Bolzano-Weierstrass
theorem). In functional spaces one has not exactly the same result, but there are
some generalizations. Among those that interest us, the most classical one is due
to David Hilbert (1906) and it is based upon the notion of weak convergence
(of square-integrable functions). We will define this notion in the following way:
a sequence of functions f,, defined on a region 2 is weakly convergent towards f
when it satisfies

/fn¢dv - /f¢>du v € D(Q). (50)
Q Q

Instead of the preceding definition, one often asks for an equivalent analogous
condition where the test function ¢ varies over the whole space Lo(£2). We have
preferred version (50) because it emphasizes the connection with the notion of
weak solution. Besides the notion of weak convergence, one has also the notion
of strong convergence: a sequence f, is said to be strongly convergent
towards f when ||f, — f|| — 0; as it is suggested by the terminology, the strong
convergence implies the weak one, but the converse is not true. Anyway, the
so-called Hilbert’s selection principle ensures the following: if f,, is a sequence
of functions whose quadratic norm is bounded independently of n, then one can
extract a subsequence f/ which has the property of being weakly convergent.

In order to apply this principle and other similar ones to our problem, it is
crucial to have bounds on w® that do not depend on e. Such bounds are
provided by the energy equality (46). In fact, by putting ¢, = 0 and taking
into account that u®(0) = R. * ug, property (43) allows to derive the following
bounds independent of ¢:

l*(#) 12

t
zy/ /|Vu€|2dVds
0 JQ

From (51), Hilbert’s selection principle immediately implies the existence
of a sequence &, — 0 such that w®~(¢t) is weakly convergent. However,
by proceeding in this way the sequence ¢,, could depend on ¢, which obviously
does not interest us, since we want the limit to depend on t not in an arbitrary
way but according to a certain differential equation. On the other hand, it is
not so difficult to make the sequence ¢, independent of ¢. This can be
achieved as a consequence of the fact that the values of w®(t) for different
times ¢ are related to each other through equation (47) (which is the weak
formulation of the corresponding differential equation). In fact, by means of
a selection principle not so different from Hilbert’s one —which was already
known to Stefan Banach (1923)— one can see that (51) entails the existence
of a sequence &, which gives a limit to the right-hand side of (47) for every
P € Dy(Q) and ¢ € [0,00). Obviously, this implies an analogous convergence

IN

[[woll2, (51)

IN

o 3- (52)
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of the left-hand side of (47). From that, together with (48), one obtains the
existence of a function ¢ — w(t) defined for 0 <t < oo such that u~(t) converges
weakly towards wu(t) at every time t€[0,00).

On the other hand, the decreasing character of the function ¢ — ||u®(t)||2,
which follows from (46), allows to achieve the convergence of the quadratic
norm ||u®"(t)||2 to a certain limit U(¢) which is also a decreasing function
of t. This is achieved by extracting a subsequence, which we will still denote
as &, and it involves another selection principle due to Eduard Helly (1921).
The quantities U(t) and ||w(t)|2, namely the limit of the norm and the norm of
the weak limit of u®~(t), are forced to satisfy the inequality ||u(t)|2 < U(t), but
the equality is satisfied only when the convergence of u®~(t) to u(t) is strong.

Finally, from (52) Hilbert’s selection principle allows to achieve also that
the different entries of the matrix Vu®" converge weakly to some limit as
functions of position and time (more specifically, as functions on £ x [0, ]
for every t€[0,00)). By taking limits on equation (49), one easily checks that
the limiting functions satisfy the condition of being the weak derivatives of w.
More sharply, Leray proves also the existence of a set 8 C (0, 00) of zero length in
the sense of Lebesgue such that for ¢ ¢ SU{0} one can extract a subsequence e,
that makes Vun (t) weakly convergent (as a sequence of functions on ); this
implies that the convergence of u®"(t) to u(t) is strong (for the sequence &, ,
which does not depend on ¢). This part is related to another selection principle
which is due to Franz Rellich (1930); however, the result of the latter referred to
the case where ) is a bounded region, so Leray had to provide certain additional
arguments so as to take care of the unboundedness of @ = R?. On the other
hand, one immediately checks the strong convergence of u°"(0) towards u(0).

Summarizing the contents of this paragraph, there exists a sequence €, — 0
and aset 8 C (0,00) of zero length such that, for every time ¢ € [0, 00):

(a) wu®(t) converges weakly to a certain limit w(t);
this convergence is strong when ¢ ¢ §.

(b) [|[us~(t)]|]2 converges to a certain limit U(t) > ||u(t)|2;
the last inequality becomes an equality when ¢ ¢ 8.

(¢c) Vu converges weakly, as a function on Qx[0,1],
to a certain limit which can be identified with V.

8.6. It turns out that these convergences are sufficient to take limits on the
equations (49), (48) and (47) satisfied by u®» and deduce that the limiting
function w satisfies equations (38), (35) and (37) with T'=00. In other words,
u is indeed a weak solution of problem (14) in the interval 0 < ¢ < oco.

On the other hand, it is also interesting to take limits on the energy
equality (46). In this case, the weak convergence of Vu®" is not enough
to ensure that the space-time integral of |Vu®"|?> converges towards the
analogous integral of [Vu|?. However, one can still derive the following energy
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inequality :

t
Sui+ [ [ vIVuPavas < Sl i 0<t<t and 1gs. (53
to

Notice that this inequality has not been derived from the notion of weak
solution, but from the energy equality satisfied by the approximate solutions w°.
As it will be seen more clearly in the following section, the notion of weak
solution does not itself imply the energy inequality, let alone the corresponding
equality. In front of this, and on account of the importance of the energy
inequality, it makes sense to introduce a new concept of solution which
explicitly requires the fulfilment of that inequality. At this point we will
depart from Leray’s terminology: instead of “turbulent solutions”, we will talk
about “globally dissipative solutions”. By definition, a globally dissipative
solution of problem (14) in the interval [0,7") means a weak solution in the
sense of §7.6 which satisfies also the inequality (53), where § is some subset
of (0,T) that has zero length in the sense of Lebesgue.

With this definition, the result of this section can be stated in the following
way [20:§V.31]:

Theorem 3 Let Q=R3. For every initial state ug whose square is integrable
and whose divergence is zero in the weak sense, problem (14) has at least one
globally dissipative solution w(t) which is defined for all t > 0.

9 Semi-regular solutions - Partial regularity of globally dissipative
solutions

The preceding section has left open the possibility of having several globally
dissipative solutions with the same initial state. On the other hand, we have
also raised the question of whether the notion of weak solution implies or not
the energy inequality (53), or maybe even the corresponding equality. In the
present section we will continue looking at Leray’s work on these and other
related questions.

9.1. The contrast between the energy inequality obtained in the preceding
section and the energy equality obtained in §6.2 calls for re-examining the
arguments of §6.2 and their applicability to weak solutions. In doing so,
one immediately sees that those arguments correspond essentially to applying
equation (36) with 1 =w. The problem is that this operation is not allowed
unless u is regular enough. In this connection, condition (36) explicitly asks
to belong to @U(Q) This condition can be relaxed to a certain extent, but
not to the point of allowing to take @ = uw when w is just a weak solution.
The main difficulty lies in ensuring that the integral fot JouVu-udVds is well
defined (paradoxically enough, we expect this integral to vanish as soon as it
makes sensel!).
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To this effect, the conditions of integrability of w and Vu that we included
in the definition of a weak solution (conditions (a) and (b) of § 7.6 ) are sufficient
in dimension 2 (owing to inequality (30)) but not in dimension 3, where some
additional condition on wu is needed. For example, it would suffice to know that
the sup norm |[u(s)||« is bounded independently of s in the interval [0,].
More generally, it suffices that the following integral be well defined:

fullni= [ Tl ds (54

Following Leray [20: §IV.23] (see also [19:§III] ), we define a semi-regular
solution of problem (14) in the interval [0,T) as a weak solution in this interval
which is a classical solution in the open interval (0,7") and has the property
that the integral (54) converges for every te€(0,7).

With this definition, the preceding arguments allow to state that semi-
reqular solutions satisfy the energy equality (which by the way implies that
u(t) converges strongly to ug as ¢ | 0).

9.2. Let us assume that u is a weak solution of (14) in the interval [0,7) and
that it is also a classical solution in the open interval (0,7"). Certainly, the latter
implies the convergence of the integral ftto ||, ds whenever 0 <ty <t<T.
So, if any, the convergence problems of the integral (54) lie in the limit s | 0.
If the initial state wg is regular enough, then there is no problem at all: in fact,
the solutions that were obtained in section 5 are clearly semi-regular since they
have the property that [|u(s)|s is bounded independently of s € [0,¢] (§5.5).
On the other hand, the convergence of the integral (54) does not exclude the
possibility that [|u(s)]lcc — o0 as s | 0, as one expects to happen in the case
of initial states that contain singularities (in the sense of §7.1).

Now, let us assume that, besides having an integrable square (i.e. finite
energy) and zero divergence, wug is required to satisfy the following additional
condition:

|Vauo|? is integrable (55)

(where the derivatives Vug are understood in the weak sense). In dimension 3
this condition allows wug to contain singularities. Even so, Leray showed
that under condition (55) the problem (14) has one and only one semi-
regular solution. More generally, he arrived at the same conclusion under a
variety of hypotheses alternative to (55) —for instance that |uo|P be integrable
for some p > 3—, but later on it will be especially relevant the case of
condition (55).

In order to obtain solutions of problem (14) for initial states uo of low
regularity, Leray considered the classical solutions with initial state R. * u),
where R, is the regularizing kernel that was introduced in §8.1, and he then
passed to the limit ¢ — 0. The semi-regular character of the solution, i.e. the
convergence of the integral (54), derives from condition (55) through a bound
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of the form ||u(t)||oe < C (vt)~/* || Vg2, which is obtained from the integral
equations of section 5 by making use of certain general inequalities.

Altogether it gives the following existence result (the uniqueness will be dealt
with in the next paragraph) [20: § I11.21,1V.24]:

Theorem 4 Let Q=R3. If the initial state w satisfies condition (55) then
problem (14) has a semi-regular solution which is defined in a time interval of
the form 0 <t < T(up), where T(ug) can be infinite. Furthermore, there exist
two constants C3 and C4 such that:

C3 v
(v (T(uo) — 1)1/

(a) If T(wp) <oo then |Vu(t)|2 > as t— T(ug).

1
(b) If i ||Vu0||§ ||u0||§ < Cy then T(ug) = o0.

9.3. In §9.1 we saw that semi-regular solutions satisfy the energy equality.
Besides that, they are also especially interesting in connection with the question
of uniqueness. In fact, this question can be analysed by means of a method quite
similar to the calculations that lead to the energy equality. So, if © and v are
two classical solutions of (14) corresponding respectively to the initial states wug
and vg, their difference w = u — v is a solution of the problem

ow/ot —vAw+Vr = — (w-V)u — (v-V)w, V-w =0,

(56)
wgn = 0, wl, = 0, wl,—g = wo,

where wy = ug — vg. By proceeding as in §6.2, that is, by taking the scalar
product by w and integrating, one arrives at the following equality:

t t
L w®)]3 +/ /V|Vw\2dVds = %||w0\\§+/ /'w~V'w-u dvds. (57)
0 JQ 0 JQ

Notice that the term that contained v has disappeared since fQ vVwwdV =0
(by the same reason as in equation (25)). From equation (57) one can deduce
that

1 t
)1} < ool exp (5 [ luloas). (58)
0

In particular, if 4 and v have the same initial state, that is, wg = wvq,
we have wy = 0, from which (58) ensures that w = 0, that is u = v.

As one can see, (58) requires the convergence of the integral (54) that
motivated the definition of semi-regular solutions. As a matter of fact,
the preceding argument can be reformulated in such a way that it becomes
applicable to semi-regular solutions instead of classical ones. Furthermore,
in connection with the fact that equation (57) contains w but not v, it turns
out that the hypothesis of semi-regularity can be circumscribed to uw only,
whereas v can be any globally dissipative solution [20:§VIL.32]. The proof is
based upon the identity [|w|]3 = [|u — v|3 = [|u]|2 + ||v]3 — 2 (v,u), and
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it proceeds by dealing with the three terms of the right-hand side by using
respectively: (a) the energy equality applied to the semi-regular solution u;
(b) the energy inequality applied to the globally dissipative solution v; and
(c) a particular case of the condition which expresses that v is a weak
solution of (14), namely the case where the test function is taken to be the
regular function w (that is, equation (36) with w and % replaced respectively
by v and w); at this point one uses also the fact that w is a classical
solution for ¢ > 0. All of this results in a relation that differs from (57)
only in that the equality sign is replaced by an inequality one. Anyway,
this still allows to derive inequality (58) and to conclude that uwy = wvg
implies u =v.

So, one can state the following result, where part (a) was obtained in §9.1:

Theorem 5 Let Q2 =R3. A semi-regular solution w of problem (14) in the
interval [0,T) has the following properties: (a) it satisfies the energy equality;
(b) it is unique; and (c) more generally, it coincides in the whole interval [0,T)
with any globally dissipative solution that begins at the same initial state and is
defined on [0,T") with T > T .

9.4 Most remarkably, theorems 4 and 5 allow to derive quite interesting results
of partial regularity for the globally dissipative solutions.

By definition, a globally dissipative solution w is a weak solution, so it has
the property that |Vul|? is integrable on Q x [0,] for any ¢ > 0. Now, this
implies that |Vu(tp)* is integrable on Q for any t, € [0,00)\ 8, where
8 represents a set of zero length. Therefore, by virtue of the two preceding
theorems, w(tp) is the initial state of a unique semi-regular solution which is
defined on an interval of the form [ty,T"), and in this interval the globally
dissipative solution w4 must necessarily coincide with this semi-regular solution.
From this, one can deduce that u is a classical solution in a collection of disjoint
open intervals Ji, (k=0,1,2,...) whose union differs from [0, c0) only in a set
of zero length. On the other hand, the fact that a globally dissipative solution
satisfies the energy inequality (53) can be combined with the upper bound (b)
of theorem 4 so as to obtain some consequences about the intervals of regularity
and the behaviour of the solution in the limit ¢ — co.

Specifically, the following result is obtained [20: §1V.33-34]:

Theorem 6 Let Q = R3. Let w be a globally dissipative solution of
problem (14) in the interval [0,00). Then w is a classical solution in a
collection of disjoint open intervals J, (k = 0,1,2,...) whose union differs
from [0,00) only in a set of zero length in the sense of Lebesgue. Furthermore,
the intervals Jy have the following properties, where Cs is the constant of
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theorem 4 and |J| represents the length of a subset of R:

Jo = (99,00) with 99 > (2C3)~* |luol3 / °, (59)
Z | T2 < (2C5) 72 |luo|3 / v*/2. (60)
k>0

Finally, as t — oo the state of motion w(t) approaches the state of rest in the
following way: for every T >1q there exist two constants M and M’ such that

IVa(t)]l2 < M fuollz (vt) 2, Jlu(®)llso < M [luoll2 (v1)*/*, vt >T. (61)

Notice that according to (59) and (61) any globally dissipative solution
ends up being a classical solution and tending to zero, at least in the senses
of (61). In this connection, Leray left open the question of whether the quadratic
norm, that is the energy, converged also to zero. This question was answered
affirmatively in 1984, first in the two-dimensional case (where the question is
not trivial either) by Tosio Kato [43], and shortly afterwards in the three-
dimensional case by Kytiya Masuda [44].

On the other hand, theorem 6 allows the possibility that the set of singular
times be something like the celebrated ternary set of Georg Cantor (1883).
In this connection, the bound (60) can be interpreted as a restriction on the
way that singular times can get near each other: as it was pointed out by
Vladimir Scheffer in 1975 [39b], (60) entails that the complement of J, Ji has
fractional dimension lower than or equal to 1/2 in the sense of Haussdorff,
which is stronger than saying that it has zero length.

So, in general one cannot discard the possibility that, after a while,
the globally dissipative solutions that start from a given initial state
branch off into a sort of tree. Even so, we are ensured that in the long term all
of the branches end up approaching the null solution.

10 Other techniques

10.1. Theorem 3 about the global existence of globally dissipative solutions
was extended to the case 2 C R? by Eberhard Hopf (1950) [23]. This author
based his result upon an idea that had previously been applied to other
differential equations, especially in order to obtain approximate solutions.
The version that interests us is due mainly to Boris G. Galérkin (1915) and
Alessandro Faedo (1949). Applied to our problem, it is a matter of taking
the weak formulation (37) and restricting both the unknown w and the test
function ) to certain spaces of finite but progressively larger dimension, so that
in the limit one recovers the original problem.

This strategy works because of certain results analogous to those provided
by Fourier series. They can be viewed as saying that the functional spaces that
we are concerned with admit denumerable bases formed by regular functions.
In particular, one can select from D,(£2) an infinite but denumerable collection
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of vector fields v (k = 1,2,...) whose finite linear combinations allow to
approach any other element of D,(2) within any desired degree of accuracy
and in a variety of norms; more generally, one can approach in this way
any element of the corresponding completion of D,(€2). In the case of the
quadratic norm, this completion is formed by all vector fields whose square
is integrable in the sense of Lebesgue and which satisfy the two following
conditions: their divergence is zero in the weak sense; their normal component
to the boundary is zero in a certain generalized sense. By means of a standard
procedure, one can achieve that the vector fields 1, be also orthogonal to
each other and have quadratic norm equal to one, i.e. that the scalar products
(Y h) = o i - dV be equal to zero when k # [ and equal to one
when k=1[. In complete analogy with Fourier series, it follows that any vector
field v from that completion in the quadratic norm can be represented by
means of a convergent series of the form v = Zzozl &k Y, where & denotes
a numerical coefficient which is given by & = (v ) = fQ v-1pdV. In terms
of these coefficients, which can be interpreted as the coordinates of v in the basis
formed by the vector fields v (k=1,2,...), the quadratic norm of v is given
by the following convergent numerical series: |[v||3 = > 72, 7. In what follows,
FE,, denotes the space formed by the linear combinations of 1, s, ..., 1, , and
B, denotes the operator of orthogonal projection on E,, (P,v=>,_; & %)

So, a natural way to approach the Navier-Stokes equations from finite
dimension is the following: one introduces an integer parameter n, which later
on will be let to grow towards infinity, and one considers for every value of n
a problem completely analogous to (37) where both w and ) are restricted to
take values in the space FE,:

u(t) € E,, Vte|0,T); (62.1),,

[ u6®av = [ wgp0)av
/ / (O )Ot) — vu-Aap — u-Vap- )dVds,

vip € E,, Vtel|o,T), (62.2),,

Here E, represents the subset of @U(Q) described by the condition that
P(t) € By, Vt€[0,T). As it was already mentioned in the infinite-dimensional
case (see §7.6), one can restrict ¥ to be independent of ¢. Furthermore, since
equation (62.2),, is linear in ), it suffices to consider the n cases ¥ (t) =1y
(k=1,2,...,n). On the other hand, by introducing the representations

oo

Z GO Ye, o= Cotu, (63)

k=1

one easily sees that the problem reduces to a system of ordinary differential
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equations of the form

d¢g/dt = —v Z ap G+ Z bim G Cmy  C(0) = Cro,  (k=1,2,...,n) (64)
=1

l,m=1

for the numerical functions (y,(s,...,(,. More specifically, ay; and b, are
the following constants: ax = [, Vop:Vapy AV and byim = [, ¥i-Vpr 1P, AV
In the following, the solution of (64) will be denoted by C,(c") and the
corresponding solution of (62),, will be denoted by u™ (notice that w(™(0) =
Fug).

As one can see, system (64) inherits from the Navier-Stokes equations certain
quadratic terms that in principle could limit its solutions to a finite existence
time. On the other hand, it turns out that the solutions of this finite-dimensional
problem satisfy also the energy equality:

t
ARO[ +/ /V|Vu(”)|2dVds = L™ (to)|3, for 0<to<t. (65)
to JQ

This equality follows immediately from equation (62.2), by taking 1 = u(™.
In this case this is allowed because the solutions of (64) are infinitely
differentiable —as one can see by successive differentiation of (64.1)—,
which entails, by (63.1), that ul™ satisfies the conditions that are imposed
upon . As in Leray’s method (see §8.2), the preceding equality allows to
infer that w™ remains defined for all ¢ > 0. The difference with respect
to §6.3, where we had apparently the same ingredients, is that here everything
happens in a space of finite dimension, where two norms are always equivalent
to each other, whereas there we had to distinguish between the quadratic norm,
whose boundedness is ensured by the energy equality, and the sup norm, whose
boundedness would entail the globality of the solution.

Therefore, we are in a situation completely analogous to that of section 8:
problem (14) appears as a limit of a sequence (62), (n — oo) where each of
the problems (62), has existence, uniqueness and globality of solution and
furthermore the solution satisfies the energy equality. Form here one can follow
essentially the same process as in section 8, which results in an extension of
theorem 3 to the case of a region  C R3.

10.2 The case Q C R? was also considered in 1955-57 by Andreif A. Kiselév
and Ol'ga A. Ladyzhenskaya [25], who gave essentially a result of existence and
uniqueness of semi-regular solutions similar to theorems 4 and 5 of section 9.

Concerning the result itself, apart from the hypothesis on 2, the main
difference with respect to the results of section 9 is that the solutions of Kiselév
and Ladyzhenskaya do not require the boundedness of the quantity (54), but of
some other one, for instance ||u]|4,00¢ = Supg<.<; (J, [u(s)[*dV)Y/* (or two
other alternatives). Anyway, the fundamental idea is essentially the same:
on the one hand, the boundedness of this integral has the virtue of entailing the
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uniqueness of such solutions, and on the other hand, one can prove the existence
of such a solution, possibly extended to a finite interval only, if the initial state
is regular enough. In view of this, we will refer to the solutions of [25] as
“semi-regular solutions of Kiselév and Ladyzhenskaya”.

Concerning the methods used by these authors, the uniqueness is proved
in essentially the same way as in §9.3. However, the existence is obtained
by methods quite different from those of §9.2. On the one hand, the
semi-regular solutions are not obtained as limits of the classical solutions of
section 5, but they use Galérkin’s method, like in the preceding paragraph.
On the other hand, and more fundamentally, the bounds on the solutions
are neither derived from the integral equations of section 5, but they are
obtained by means of calculations similar to those that lead to the energy
equality. More specifically, besides the bound implied by this equality, Kiselév
and Ladyzhenskaya use another one which is obtained by differentiating
equation (14.1) with respect to time, taking its scalar product by du/0t, and
integrating over 2. The subsequent calculations are crucially based upon being
able to bound the integral [, [u[*dV in terms of [, [u[*dV and [, [Vul|?dV
(and similarly for du/0t instead of w). In this connection, in the three-
dimensional case one can use an inequality similar to (30) but with different
exponents, namely:

Lrar < 2 (] |f|2dV>1/4 (f |Vf2dv)3/4, (66)

where f is restricted to vanish outside a bounded subset of R? (to be precise,
the original article [25¢| does not use inequality (66) but a slightly weaker
variant). Altogether it shows that the numerical function t — |du(t)/0t||2
satisfies a certain differential inequality from which one can derive the bounds
in question for a certain time interval, possibly finite.

Subsequent to [25], in 1958 it was published the work [26] which we already
mentioned in §6.3, where Ladyzhenskaya brought this method to the two-
dimensional case and she noticed that the fact of having inequality (30) instead
of (66) allowed to extend the solutions to arbitrarily long times. Shortly
afterwards, in 195862, these works of Kiselév and Ladyzhenskaya were refined
by several authors, especially Jacques L. Lions, Giovanni Prodi, Ciprian Foiag
and James Serrin.

A remarkable feature of this method is its independence from the integral
equations of section 5. In particular, it obviates any calculations about the
kernel [(t) (which we already said in §5.7 that they become especially difficult
in the case 2 C R™). In this sense, and also in a more intrinsic one, the
preceding method is comparable to the so-called “functional”, “direct”, or
“energy” methods that several authors had developed previously in the case
of partial differential equations of elliptic type.

Having said that, it is also true that in order to prove the regularity of
the obtained solutions, for instance, to ensure that they are classical solutions
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for ¢ > 0, then one can hardly avoid an accurate study of the kernel [(t)
in the lines that were mentioned in §5.7 and that we resume in the following
paragraph.

10.3. Aswe have mentioned in § 5.7, in the case 2 C R"™ it is not easy to obtain
detailed information about the kernel [(¢), which limits to a certain extent
the possibilities of the successive approximation method described in section 5.
However, this statement must be revised in a more optimistic direction. To be
precise, what is quite difficult if not impossible in the case 2 C R™ is obtaining
an explicit expression for the function M(x,y,t). Certainly, without such an
expression the method of successive approximations cannot be considered as
a method of effective calculation (of approximate solutions). However, for
obtaining results of existence and uniqueness (of exact solutions) there is no need
to know an explicit expression of the kernel I, but it suffices to be able to bound
the magnitude of [(t) * v, measured in a certain norm, in terms of the value
of ¢ and of the magnitude of v, measured in a norm possibly different from the
preceding one. Now, there are certain constructions that appreciably facilitate
this task and provide a functional-analytic framework where the method of
successive approximations becomes quite manageable, even in the case 2 C R"™.
These constructions have quite a general character and they are dealt with in the
so-called semigroup theory.

10.3.1. Semigroup theory can be viewed as the general study of the
evolution problem associated with a linear differential equation in a Banach
space. More specifically, one studies a problem of the form

dz/dt + Az = 0, z(0) = zo, (67)

where the unknown z is a function of ¢ >0 with values in a Banach space E,
and A is a linear operator which is defined on a certain subset X of the space E.
The resulting theory allows to study also the non-homogeneous case

dz/dt + Az = f, z(0) = zo, (68)

where f represents a given function of ¢. In its turn, this case provides the base
for applying the method of successive approximations to non-linear problems of
the form

dz/dt + Az = B(z), z(0) = zo. (69)
In the following we will use the following notations: ||-|| represents the
norm of the space E; ||-[[(1) represents another norm, defined by the formula

x|y = [lAx||+][x]||, which will be applied to the elements of X. In connection
with the operator A and its domain of definition, we will ask as a starting
hypothesis that X be dense in E, and that the operator A be closed; the latter
is equivalent to say that X is a complete space in the norm || - ||(1).

In §3.1 we already looked at the Navier-Stokes equations as a differential
equation of the form dz/dt = F(z) where z represented the velocity field w.
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In this connection, a fundamental role was played by the Stokes-Helmholtz
decomposition, which allows to associate every vector field v on  with the
part of it which is solenoidal and parallel to the boundary, which we will denote
as Pwv. With this notation, we can be more explicit and write the Navier-Stokes
equations in the form (69) with

zZ = u, Az = —v P Au, B(z) =—=P(u-V)u. (70)

In a natural way, the supplementary conditions (14.2)—(14.4) come into play
at the time of specifying both the space E and the subset X where one
considers the operator A to be defined. In the spirit of §4.2, one can start
from the set D,(€2), whose elements satisfy all those conditions, and pass
from there to E and X by means of certain constructions of completion.
Concerning E, it is simply a matter of completing that set in some specific
norm || -||. According to what has been seen in the preceding sections, it is
quite natural to opt for the quadratic norm, but one can also work in other
norms. Concerning the operator A and its domain of definition X, one uses
a certain closure operation which is equivalent to completing D,(€2) in the
norm || - [|(1y. In particular, this leaves us under the above starting hypotheses
on A and X. In the following we will refer to A as the Stokes operator.

In equations (67)—(69) the derivative dz/d¢ is understood as a functional
limit in the norm || - || of E. This is not the same as the partial derivative du/0t,
which properly means a numerical limit for every point @ € €2. So, in principle
the concept of solution of (67)—(69) is also an extension of the classical concept
of solution of the corresponding partial differential equations.

Coming back to the general problem of semigroup theory, when X coincides
with E then the linear operator A is bounded (i.e. continuous) from E to E.
In such a case (which is the only one that can happen in finite dimension)
the solution of problem (67) can be expressed in the form

z(t) = e~ 7, (71)

where e~4* represents a bounded linear operator from E to E that depends on ¢
and can be constructed from A by means of the power series of the exponential
function. To a large extent, semigroup theory deals with constructing such
operators e~ “* in other situations where A is not a bounded linear operator
from E to E (but only from X to E). These operators must be defined
at least for ¢ > 0 and formula (71) must provide the solution of (67) at least
for zo € X; moreover, one asks that for every ¢ > 0 the operator e~4* extends to
a bounded linear operator from E to E, and that for every zy € E formula (71)
defines a continuous function from ¢ € [0,00) to E. For every ¢t > 0, the
operator e~4? goes from the initial state to the state after time ¢, so that one
has e~ A(t+s) = ¢=Ate=4s (¢t 5> 0). Because of this property, the family of
operators e~ (¢ > 0) is said to form a semigroup. Notice that in the case
where A is the Stokes operator the operators e~“* are nothing else than the

integral operators of kernel [(t) introduced in section 5, that is e~4* z; =
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I(t) x ug. As it will be seen below, the methods of semigroup theory allow to
construct and analyse these operators not only in the case 2 = R™ but also
when ©Q C R™. Notice also that as soon as the solution of (67) is available
in the form (71), then the solution of the non-homogeneous problem (68)
is expected to be given by the formula

¢
z(t) = e M 24 —|—/ e A% £(5) ds. (72)
0

10.3.2. A situation where it is relatively easy to construct the
operators e~ (t>0) is that where E is a Hilbert space and the operator A is
self-adjoint and positive. Under the starting hypotheses stated above, these two
conditions are equivalent to saying that (Ax,y) = (x,Ay) and (Ax,x) >0,
where Xx,v are arbitrary elements of X and (-,-) represents the scalar
product of E. For the Stokes operator in the quadratic norm setting, these
properties follow easily from the orthogonal character of the Stokes-Helmholtz
decomposition and the validity of the formula [, u-Av dV = — [, Vu:Vo dV
for uw,v € D,(R). In such a situation the operators e~ (t > 0) can be
defined by means of the so-called spectral decomposition of the operator A.
This is specially simple when one has a basis of E formed by eigenfunctions
of A (in the sense of a denumerable basis in the style of Fourier series,
like the one that we have already considered in §10.1). As it was proved
by David Hilbert and Erhard Schmidt (1904-07), such a basis exists whenever
A has a certain property (compact resolvent) which in the case of the Stokes
operator is satisfied as soon as the region (2 is bounded. Form now on we
will assume this hypothesis. In such a situation, the eigenfunctions and the
corresponding eigenvalues 1y, and A\, (k=1,2,...) have the following properties:
(a) by definition

A = A\, Py (73)
(b) the eigenvalues are positive real numbers and they form a non-decreasing
sequence that tends to oo; (c) suitably adjusted, the eigenfunctions are
orthogonal to each other and their norm is equal to one; and (d) the following
formulae establish a one-to-one correspondence between the elements x of E
and the numerical sequences & (k=1,2,...) with a convergent quadratic sum

Drer &b
X =Y Gk, G=(xw),  IxIP=)_&. (74)
k=1 k=1

By operating term-wise on (74.1), equality (73) entails that Ax should be
given by the series

Ax =) A&t (75)
k=1

This can be viewed as saying that in the basis under consideration the
coefficients of x and those of Ax are related to each other through an (infinite)
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diagonal matrix. However, one cannot expect the preceding series to converge
for any x € E (because Ay — 0o as k— o0). Even so, the closed character of
operator A ensures that the convergence of this series is exactly equivalent to
X being a member of X, and that equality (75) holds as soon as these conditions
are satisfied (in other words, as soon as one of the two sides of (75) is defined
the other one is defined too and the equality holds).

On the other hand, equality (73) entails that the function z(t) =
e~ Mtapy solves equation (67) with zy = 15, which leads to defining the

operators e~4* (t+>0) in the following way:
e—At x = Ze—xkt fk ’l,bk. (76)
k=1

In contrast to (75), here the property A, > 0 ensures that the preceding
series converges for every x € [E (with the bound |e*x| < |x]).
The operators e~4* (t > 0) defined in this way are easily checked to satisfy
the desired properties. In particular, the two following equalities are easily
justified for x € X:

@ Mx)==> e ™y, A Mx =) e My, (77)

k=1 k=1

4
dt

—A

which ensures that in this case (x € X) the function z(t)=e~ " x is indeed a

solution of (67.1).

The idea of using the preceding spectral method for solving the linear
problem (67) associated with the Stokes operator was proposed already in 1931
by Folke Odqvist [17]. Since 1950, several authors developed this idea in a
functional setting like the one above (see for instance [35a, 24a, 37]). It is
interesting to notice that in that article of 1931 Odqvist suggested also another
method, based upon the Laplace transform, which later on has been used
systematically in semigroup theory. Here we will remark only that the method
based upon the Laplace transform has a wider application than the preceding
one. In particular, it allows to work in other norms instead of the quadratic
one.

10.3.3 Semigroups like the one that we have just constructed have certain
special properties which become crucial when looking at non-linear equations
of the form (69). For instance, using the fact that the numerical function Ae™*
is bounded independently of A >0, one immediately sees that for ¢t >0 the series
in (77) is convergent for any x € E. Therefore, the equalities in (77) can be
justified not only for x € X and ¢t > 0, but also for any x € E and ¢t > 0.
This fact allows to say that the function z(t)=e~“? zy gives the solution of the
evolution problem (67) not only for zg € X, but also for every zo € E: in fact,
by an argument like the ones used in §6.2 and §9.3, one can ensure that z(¢) is
the only function continuous in the closed interval 0 < ¢ < co and derivable in
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the open interval 0 < ¢t < oo which satisfies the initial condition (67.2) and
later on evolves according to the differential equation (67.1).

In the terminology of semigroup theory, we are in front of a differentiable
semigroup. By definition, this means that, for any x € E, the function
t — e Atx is differentiable in the open interval 0 < ¢ < co. As it is proved in
semigroup theory, this automatically implies that, for ¢ > 0, the values of e~ 4*x
belong to X, the domain of the operator A. Not only that, in fact the semigroup
property allows to derive that, for any x € E, the function t — e 4'x
is infinitely differentiable in the open interval 0 < ¢t < oo, and in this interval
the values of e~4*x belong to M,—, X", where X" represents the domain
of the operator A™. In the case that interests us —and generally whenever
X represents a function of some variable &, and A involves derivatives with
respect to this variable— X=X is a strict subset of E=X°, and this entails
that X" is a strict subset of X"~! for every positive integer n. More specifically,
the sets X" (n = 0,1,2,...) are formed by functions which are progressively
more differentiable with respect to @ (in some generalized sense). So, the
differentiability of the semigroup corresponds to the regularizing properties that
we were meeting already in section 5.

In the case of §10.3.2, this regularizing character is quantified by the
following bound, which follows from (77) by taking into account that Ae™* <
e ! (YA>0): For every x € E and every ¢t > 0 one has

lAe 4 x| < Crt~tIx], (78)

where C; = e~ '. A bound of this form, possibly with a different value of

the constant Cy, characterizes the so-called analytic semigroups. As it is
suggested by this name, from (78) one can deduce that the function t s e~ 4*x
is not only differentiable but also analytic (in the open interval 0 < ¢ < oo,
from which one can then extend it to complex values of t).

Together with the preceding bound, analytic semigroups satisfy the following
generalization in terms of a parameter a > 0:

1A% e x|| < Cat™* |Ix]|. (79)

As we will see in a while, for studying the non-linear equation (69) it is especially
interesting the case where « is a fractional number between 0 and 1. In the
case of §10.3.2, the above fractional powers of A can be defined by the
following formula analogous to (75) and (76):

A%X =Y N G, (80)
k=1

and their domain of definition X¢ is simply characterized by the convergence
of the series of the right-hand side of the preceding formula. Combined
with (76), this definition immediately gives the bound (79) with C, = («a/e)®.
Analogously to the case o = 1, the domain X% is a complete space in the
norm || - ||) defined by the formula ||x|| ) = [|A%x| + ||x]|.
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10.3.4. The preceding tools allow to study equation (69) by a method of
successive approximations in the style of section 5. Analogously to what we did
there, the idea is using formula (72) with f(t) = B(z(t)), that is

z(t) = e Az + /t e Alt=s) B(z(s)) ds, (81)
0

and following a process of successive approximations that corresponds to putting
Z = Zm1 in the right-hand side of this integral equation and z = z,, in its
left-hand side.

In connection with all this, the problem arises that the non-linear operator B
has also, like A, a domain of definition smaller than E, let us call it Y. So, in
order to give a meaning to (81) and the corresponding process of successive
approximations, it must be ensured that z takes values in Y. Now, this is not so
difficult if one can take Y = X for some a < 1: in fact, the bound (79) together
with the convergence of the integral fg (t — s)7*ds ensure that the integral in
the right-hand side of (81) gives an element of X*. More specifically, in order
to get a result analogous to theorem 1, it suffices to assume that B maps X%
to E and satisfies a bound of the form ||B(x)—B(v)|| < L || x —v/||(a) whenever
the norms [/ x|,y and ||v][(s) are bounded.

In order to check the validity of the latter condition in specific applications,
one must rely on less abstract characterizations of the spaces X% and their
norms |- [/q) for 0 < @ < 1. Obtaining them for the Stokes operator is
relatively easy for a=1/2, but the case @ = 1 is more technical. Once this
case is solved, which was done in 1960-61 by Vsevolod A. Solonnikov [33] and
Lamberto Cattabriga [34], then it is not so difficult to deal with the remaining
values of «.

The application of these ideas to the Navier-Stokes equations was carried
out around 1960 with the contributions of Selim G. Krein [35], Pavel E.
Sobolevskil [36], and of Hiroshi Fujita together with Tosio Kato [38]. According
to the final results of these works, the Navier-Stokes equations for n = 2 or 3
can be put into the preceding scheme (in the quadratic norm setting) by
taking a > n/4.

In general terms, the techniques described in this section allow to extend
the results of the preceding sections to the case of a region 2 C R™. However,
the core of the problem is still essentially the same.

11 Uniqueness versus regularity - Local dissipation - Partial
regularity of locally dissipative solutions

11.1. Let us recall the fundamental questions which are awaiting an answer.
They are concerned with the evolution problem for the Navier-Stokes equations,
i.e. the problem of finding a solution, or solutions, of (14) for a given initial
state. In order to simplify the wording, from now on it will be understood
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that we are considering global solutions, i.e. solutions defined for all ¢t > 0.
With this convention, together with a certain loosening of the terminology in a
direction which will be explained shortly, questions 1 and 2, posed respectively
in §3.4 and § 7.1, can be reformulated in the following way (question 2’ goes in
a direction opposite to that of question 2):

Question 1. Existence and uniqueness: Is it true that the problem has
one solution only?

Question 2’. Existence and regularity: Is it true that the problem has
(at least) one regular solution?

Let us explain what do we mean in each case. We will start with question 2’
and the term regular solution. This term can be viewed as embracing a wide
range of meanings which generally speaking are different from each other but in
the present case turn out to be equivalent.

One possible meaning is a “solution without singularities”. More precisely,
the absence of singularities should be understood as saying that the function u
is bounded and continuous on every set of the form € x [0,¢]. In such a context,
the condition of being a solution can be understood in the weak sense or in the
sense of equation (19) of section 5.

Another possible meaning is a “solution with a maximal regularity”,
say infinitely differentiable in the open set Q x (0,00) and “as differentiable
as possible” in the closed set Q x [0,00). What one can hope for in the latter
set depends on the regularity of the data uy and €. In this context, the
condition of being a solution can be understood in the classical sense, at least
when the data are regular enough. A low regularity of wg can prevent the
solution u from being continuous in the closed set Q x [0, 00), in which case the
initial condition (14.5) must be understood in some weaker sense (in particular,
this is the case of the semi-regular solutions considered in section 9, where
u(t) approaches ug in the quadratic norm as ¢ | 0).

In principle, the “classical solutions” are located between the “solutions
without singularities” and those with a “maximal regularity”. In fact, the
classical interpretation of equations (14) assumes only a limited regularity.

As we have seen in section 5 and in §10.3.3, the Navier-Stokes equations
have a regularizing character that entails the equivalence between these different
meanings. In other words, if w is a solution of (14) without singularities
then it is “maximally regular”. More generally, there are many results of the
following type: if u is a solution of (14) and it is “minimally regular” in some
sense, then it is “maximally regular” (the problem is that this minimal regularity
is never low enough to include the weak solutions, at least in the results of this
kind obtained so far).

In particular, the term “regular solution” can therefore be considered as
a synonym of “classical solution”. So, question 2’ is the same that we were
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considering in sections 5—7, namely whether classical solutions can be extended
to all ¢+ >0. However, now we can also look at it from another point of view:
among the weak solutions, which are already known to exist for all ¢ >0, is there
one of them (at least) which contains no singularities?

Let us consider now question 1: Is it true that the problem has one solution
only? In contrast to question 2, here we are not specifying which kind of
solution. The idea is that we are now open to any generalized meanings of the
term “solution”. On the other hand, it is obvious that not any thing can be
admitted as a solution. In this connection, for a generalized notion of solution
to be admissible it is natural to require it to satisfy the following condition:
when w is regular enough, then it is a generalized solution if and only if it is
a classical one. Anyway, an affirmative answer to question 1 must specify in
which sense it understands the term “solution”.

As we have seen in the preceding sections, the weak notion of solution
satisfies the property of (global) existence, but the solution is not ensured to be
unique. On the other hand, the property of (global) existence holds in classes of
solutions more restrictive than the weak ones. In fact, we have seen it to hold
in the class of globally dissipative solutions, which is contained in the class of
weak solutions. In front of this, it is natural to ask whether uniqueness holds in
such more restrictive classes of solutions. This line of thought will be explored
a little further in a while. Before that, however, we will make a remark about
the relationship between questions 1 and 2.

11.2. Questions 1 and 2’ are not independent from each other. In fact, by the
uniqueness part of theorem 1, it is clear that an affirmative answer to question 2’
automatically entails an affirmative answer to question 1 in the class of reqular
solutions.

On the other hand, the converse of this statement is also true: if we have
one and only one regular solution, we obviously have at least one such solution.
However, an affirmative answer to question 1 in a class of generalized solutions
does not necessarily entail an affirmative answer to question 2'. In general,
it might happen that every initial state determined a unique solution defined
for all ¢ >0, but this solution were not regular. As Michael Struwe points out
in [64], in fact such a situation occurs in certain partial differential equations
which are not so different from the Navier-Stokes equations (like the equation
Ou/0t = Au + |Vu|?> u, where = varies over a disc and u takes values in a
sphere).

Therefore, the two questions posed above are not equivalent to each other.
From a philosophical point of view, the most important one is certainly
question 1, that is, the question of determinism. However, the “millennium
problem” as specified by the Clay Mathematics Institute is not question 1
but question 2’ [78].
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11.3. In connection with question 1, in 1969 Ladyzhenskaya explored
the possible non-uniqueness of weak solutions by means of an example
which contains some undesirable features but is still quite interesting [29].
The example in question is based upon an idea of Golovkin (1964) and certain
constructions akin to Leray’s self-similar solutions (§7.2). The main difference
from the latter is that here the singularities do not arise as t [ T but as ¢ | 0.
In other words, the example is not about the formation of a singularity,
but about its future evolution. On the other hand, the singularity is associated
with an infinite value of the energy, which makes it less interesting. Nevertheless,
Ladyzhenskaya adapts her construction to a time-varying domain of the form
{(x,t) | t >0, ¢/t € Q;} —where the spatial region becomes contracted
to a point as ¢t | 0— and she argues that the two functions constructed can be
considered as two weak solutions of the same boundary value problem on this
time-varying domain.

11.4. Aswe have seen in §8.6 and § 10.1, the weak solutions obtained by Leray
and Hopf satisfy the so-called energy inequality instead of the corresponding
equality satisfied by the regular solutions. However, while the latter equality is
a consequence of the very fact of being a regular solution, the energy inequality
is not automatically ensured to hold for any weak solution. In front if this, Leray
opted for explicitly including that inequality in his definition of a “turbulent”
solution. Let us recall that we refer to such solutions as “globally dissipative”,
which emphasizes that they satisfy that inequality.

According to the energy equality, when the time increases from ty to ¢,
the kinetic energy of a regular solution decreases exactly in the amount
ftfo fQ v|Vu|?dVds. In contrast, the energy inequality allows the kinetic energy
to decrease by a larger amount. Therefore, requiring a weak solution to satisfy
the energy inequality can be put in the following way: if the singularities result
in a deviation from the energy equality, this deviation should be in the direction
of having an additional decrease of energy.

Such a restriction is quite in line with the second principle of
thermodynamics, which in the present context can be interpreted in terms of
the “dissipation” of “macroscopic” kinetic energy into “microscopic” energy.
Now, the second principle is not just a matter of what happens on the whole
of Q, but it places restrictions on what happens in every part of the fluid.
This strongly suggests to consider a local version of the energy inequality.

Symbolically, this local condition of additional dissipation corresponds to
scalarly multiplying the differential equation (14.1) by w and then replacing
the equality sign by an inequality one, whithout any integration with respect
to & nor t:

9 (3ul?) /ot — vu-Au + (u-V) (p+ Lul?) < 0. (82)

Somehow, this relation should be satisfied with an equality sign at every point
where wu is regular and with a strict inequality at any singular point.
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In an attempt to be more accurate, we could look at such a condition from
the point of view of the integral equation that keeps account of the amount
of energy contained in a part w. This corresponds to integrating the preceding
relation on a space-time region of the form w x [tg, t], which gives the following
result:

t
/%|u(t)|2dv+/ /V|Vu|2dVd5 <
w to Jw
t
/%\u(t0)|2dv+// (Vu-VLu+(p+§u|2)uL> dS ds.
w tg J Ow

Vtg >0, Vit>tg, Ywe fP(Q) (83)

For w = Q, the last integral vanishes because of the non-slip condition and so
one recovers the global energy inequality that has been considered until now.
In the general case, it must be noticed that the integral of (p+ 3|u|*)u, which
appears in the last term might be not well defined for an arbitrary weak solution.

Alternatively, we can look at the question from a point of view akin to the
integral equations which appear in the definition of a weak solution (section 7).
Since the relation that we want to translate into a weak form is not an equality
but an inequality, it is natural to restrict ourselves to positive test functions
on the space-time region  x (0,00). In the following, the set of such test
functions will be denoted by D, (2% (0,00)). As in section 7, we will multiply
relation (82) by an arbitrary element of this set, after which we will integrate
on Qx(0,t), and finally we will apply the formula of integration by parts so as
to transfer the derivatives to the test function. By so doing, one arrives at the
following formulation:

t
[ tupstav + [ [ vvapsavas <
t
/O /Q(éul2 (8¢>/8t+vA¢)+(p+;|u|2)u-v¢) dVds.

VE>0, YéeDiy(Qx(0,00)). (84)

Although it is not obvious at all, it turns out that the definition of a weak
solution entails certain bounds on the space-time integrals of |u|® and |pwu|
which give a proper meaning to the different terms of (84). In consonance with
our previous terminology, the weak solutions which satisfy this condition will
be called locally dissipative solutions.

Let us mention also that there exists an additional and quite interesting
reformulation of the preceding condition which is due to Jean Duchon and
Raoul Robert [50].

11.5. In fact, condition (84) was introduced in 1977 by Vladimir Scheffer [40],
who remarked that its being fulfilled implied certain properties of partial
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regularity for w. These properties say essentially that w is regular except
on a set of low dimension. Besides, Scheffer checked that Leray’s proof of the
existence of weak solutions (section 8) can be adapted so that the solutions
obtained satisfy the local dissipation condition (84). In 1982 these results
were improved by Luis Caffarelli, Robert Kohn and Louis Nirenberg [42] (who
refer to such solutions as “suitable weak solutions”), and afterwards they
have been refined by Fang-Hua Lin [48] and by Ol’ga A. Ladyzhenskaya and
Grigoril A. Serégin [49]. Altogether these works allow to state the two following
theorems:

Theorem 7 Let Q C R3. For any initial state ug whose square is integrable
and whose divergence is zero in the weak sense, problem (14) has at least one
locally dissipative solution w(t) which is defined for all t > 0.

Theorem 8 Let Q CR3. Let u be a locally dissipative solution of (14) in the
interval [0,00). Then w is reqular in an open subset of Q x (0,00) whose

complement is a set of dimension less than or equal to 1 in the sense of
Haussdorff.

11.6. As a matter of fact, the proof of this last theorem does not make use of
the hypothesis that w solves (14) in the weak sense, but it is based only on the
inequality (84) and the boundedness of certain integrals associated to it. In this
connection, towards 1985 Scheffer showed that one can construct functions w
that satisfy all of these premises but have a singular set of fractional dimension
arbitrarily near to 1 [45]. This means that if a result stronger than theorem 8
is ever obtained, its proof will have to rely on the full hypothesis that w does
solve (14) in the weak sense.

In fact, the funtion w constructed by Scheffer in [45] is not a solution of
problem (14), but it solves a more general one where an external force f is
added to equation (14.1), like it was considered in equation (9). On the other
hand, w and f are constructed in such a way that the inequality f-u < 0 holds
(everywhere), i.e. f contributes to an additional dissipation of energy. At first
sight, this should act against the formation of singularities. However, it must
be remarked that in the presence of the external force f the condition of local
dissipation in the spirit of the second principle of thermodynamics is not given
by (82)—(84), but the right-hand side of (82) must be changed into f -u, which
results in a more restrictive condition (because of the sign of that product).
However, Scheffer’s construction satisfies only (82). It would seem that this
margin plays an essential role in order to make it possible that w develops
singularities.

Let us remark also that Scheffer’s example uses certain ideas of self-similarity
that remind of Leray’s attempt in the same direction (§7.2). In the case of
Scheffer, this self-similarity gives rise to a “fractal” character that plays an
essential role in order to obtain a positive fractional dimension of the singular
set.
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According to Scheffer, one could make f infinitely differentiable in Qx[0,7),
where T represents the first singular time. However, it seems unavoidable that
f has some kind of singularity at time 7". So, the singularities of u are somehow
a consequence of those of f.

11.7. Especially after the preceding example, theorem 8 can be seen as a
frustated attempt to give a positive answer to question 2’ (existence and
regularity). On the other hand, independently of their possible regularity,
the locally dissipative solutions are also quite interesting in connection with
question 1 (existence and uniqueness). Since the existence part is already
established by theorem 7, the question reduces to the following one:

Question 4 Is it true that the evolution problem for the Navier-Stokes
equations has mo more than one locally dissipative solution?

In support of an affirmative answer to this question, one can adduce that,
for non-viscous compressible fluids, there are some cases where an “entropy
condition” imposed at the singularities has indeed the virtue of determining a
unique solution of the evolution problem.

12 Epilogue: After all, celestial mechanics is not perfect either

Because of space limitations, the present account has left out many other
interesting contributions about the question of determinism of the Navier-Stokes
equations. For more information, the reader is directed to other monographs,
like [51-54]. From a more historical and human point of view, we strongly
recommend also the scientific biographies of Carl Oseen, Jean Leray and Ol’ga
Layzhenskaya [55-66].

In spite of the earnest efforts of other authors, one can still say that the
state of the question has not changed in an essential way since the works of
Jean Leray in 1933-34. According to him, in that time Henri Lebesgue already
recognized that the problem was really a difficult one: “Do not devote too much
time to such a refractory question. Do something else!”. This quotation comes
from [22], a brief retrospective vision of Jean Leray published in 1994 (which
is also his last article). As it is pointed out in there, in the last decades of the
twentieth century one has arrived at a similar state of affairs in two other cases of
fluid mechanics, namely, the Navier-Stokes equations for a viscous compressible
fluid in isentropic regime, and the Botzmann equation of kinetic gas theory.
Similarly to the case of a viscous incompressible fluid, in those two other cases
one has also been able to prove, on the one hand, the local existence and
uniqueness of a classical solution, and on the other hand, the global existence
of some kind of generalized solutions; however, as yet one has not been able to
ensure both the global existence and uniqueness at the same time.
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So, in its present state fluid mechanics is quite far from being able to
substantiate the possibility of making long-term predictions. As we have said
in the introduction, the problem could be more severe than the “butterfly effect”
invoked by the meteorologists: if future researches confirmed that a single initial
state can give rise to a multiplicity of solutions, then we would be in front of
a sort of “butterfly effect with no butterfly”.

Certainly, the picture is quite different from the one offered by celestial
mechanics, where eclipses can be predicted thousands of years in advance.
However, the truth is that even celestial mechanics is not completely
deterministic in the sense that we are asking of Navier-Stokes equations: Even
in the ideal case of point bodies one cannot completely discard the possibility
of collisions. When a collision involves only two bodies, one can show that
there is just one “reasonable” way to extend the solution past the collision.
In the terminology of celestial mechanics, one says that such singularities are
“regularizable”; in the terminology that we have been using in this article,
we would say that there is a generalized solution that goes across the singularity
without any branching. However, one has shown also that this statement is no
longer true for most triple collisions (see for instance [71]). In this case there
are often several different ways to continue the motion.

So, perhaps fluid mechanics is not so different from celestial mechanics in the
question of determinism. Anyway, the difference between them is that celestial
mechanics knows quite well its limitations in that connection, whereas fluid
mechanics still lacks such a knowledge.
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Resumen

El objetivo de esta memoria es sintetizar las orientaciones y
realizaciones de las doce primeras Escuelas Hispano-Francesas celebradas
en Espana, con frecuencia bianual, entre 1984 y 2006. Estas escuelas se
han denominado “Escuelas Jacques-Louis Lions” por iniciativa de SeMA
desde 2004 para honrar la memoria de Jacques-Louis Lions quien, con sus
excepcionales cualidades cientificas y humanas, se implicé6 enormemente
en la puesta en marcha de numerosas colaboraciones fructiferas entre la
mayor parte de los grupos de andlisis y simulacién numérica de nuestros
dos paises. Tras una breve sinopsis de los principales aspectos del Anélisis
y de la Simulacion Numérica en Fisica e Ingenieria, daremos una resena
detallada de las doce primeras Escuelas.

1 Principales aspectos del Analisis y la Simulacién Numérica en
Fisica e Ingenieria

Los procesos de diseno, de produccién, de andlisis de comportamientos, de
financiacién, ligados a problemas concretos de ingenieria de origen mecénico,
fisico, quimico, médico... se realizan hoy dia esencialmente por via numérica, en
el marco de lo que se denomina “Ingenieria Virtual”. Esta se ha desarrollado
considerablemente en estrecho paralelismo con el auge de los ttiles informaticos
(materiales y 16gicos). A la modelizacién de los problemas unidisciplinares de
base siguié la de los problemas multidisciplinares acoplados y el estudio de
los problemas inversos. Indicamos en las Figuras 1, 2 y 3 los esqueletos de
las diferentes etapas, remitiendo a las publicaciones generales y especializadas
sobre los diferentes temas para mas detalles. El objeto de estas Escuelas es
esencialmente enfocar el proyector sobre las diversas técnicas subyacentes a fin
de ayudar y motivar a los investigadores que se enfrentan a ellas.

*con la colaboraciéon de Carlos Parés Madronal y Carlos Vazquez Cenddén para la
traduccion al castellano y la presentacion.
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Donnmos concermdos

- Mecanica
- Hsica

- Quinica

- Biolopa

- Fnanzas

Froblemas lincales y e

- Redueeidn dimensional de Log o lineales:
modelos Modch;amon con ayfu.da de - elipticos
- T R £ouaclonss matematicas - parabélicos
- hiperbélicos

Anlizis de las ecuaciones
Existercia y caractenzacion de las solveionss

Sinnlacidn oumenca
- Métodos de discretizacién
- Convergencia f estimaciones de ermor
- Alporitmes sscuenciales o paralelos
- Inplenentacién
- Software asociade

Problemas concretos de inpemicria
- Andlizis de Loz resultados muméricos
- Confrontacién de Las aproximacionss mumidnicas con la
£XpENmentacion
- Calibrado de Loz modelos

Figura 1: Problemas unidisciplinares directos

2 El contexto general de las colaboraciones hispano-francesas

La creacion y la continuidad de las Escuelas de Otono Hispano-Francesas
desde hace mas de 20 anos se inscriben de lleno en el contexto de la muy
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Mecdnica
- fludos
- exfrcturas
- o Iueyosy materales

i w Biologiz
- clectricidad
- Magnetizmo
-térmica

Figura 2: Problemas acoplados

- Optinzzacién
- Control
- Contralahilidad

Figura 3: Problemas inversos

importante colaboracién desarrollada desde hara pronto 40 anos entre nuestros
dos paises en el dominio del Analisis Numérico y, més precisamente como lo
indica el titulo de las Escuelas, en la Simulaciéon Numérica en Fisica e Ingenieria.
Por tanto, antes de abordar el contenido de las doce primeras Escuelas,
recordaremos los principales aspectos de esta larga y muy rica colaboracién
que ha asociado cientifica y amistosamente a la mayor parte de los mejores
especialistas del Analisis y de la Simulaciéon Numérica de nuestros dos paises.
La génesis de esta colaboracion se remonta a 1963, cuando Alberto Dou de
Madrid sugiere a uno de sus discipulos, Antonio Valle, que realice el doctorado
bajo la direccion de Jacques-Louis Lions, que acababa de incorporarse a la
Facultad de Ciencias de Paris. Las cualidades cientificas y humanas de J.L.
Lions y el incondicional apoyo brindado a A. Valle sellaron una amistad y una
estima mutua que se amplificaron en el transcurso del tiempo y de las sucesivas
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colaboraciones cada vez mas fructiferas.

Inspirandose en su propia experiencia y con el objetivo de formar un nicleo
duro de cientificos espanoles especialistas en Anélisis y Métodos Numéricos, A.
Valle propicié a su vez estancias en Francia de algunos de sus mejores alumnos
de las Universidades de Santiago de Compostela, de Sevilla a continuacién y,
finalmente, de Mélaga. La mayor parte de ellos obtuvieron el DEA de Analisis
Numérico de la Universidad Pierre y Marie Curie (Paris VI) y prolongaron
posteriormente su estancia a fin de realizar la tesis doctoral en el INRIA (Institut
Nacional de Recherche en Informatique et Automdtique) o también, en algunos
casos, en el propio Laboratorio de Analisis Numérico de la citada Universidad o
en la Escuela Politécnica. Estos intercambios, inicialmente informales, recibieron
rapidamente el precioso apoyo de las universidades espanolas involucradas,
asi como el de los Servicios Cientificos de las Embajadas de Espana en Paris y
de Francia en Madrid, a través de la puesta en marcha de Acciones Integradas
bilaterales (financiacién de viajes y estancias de los responsables franceses
y espanoles de los intercambios, financiaciéon de becas de estudios de tercer
ciclo), que asociaban universidades espafiolas (Santiago de Compostela, Sevilla,
Universidad Politécnica de Madrid, Mélaga...) y, del lado francés, el INRIA,
piedra angular de la colaboracién, asi como el Laboratorio de Anélisis Numérico
de la Universidad Paris VI, la Escuela Politécnica...

Anadamos que estas numerosas y fructructiferas colaboraciones en los
dominios del Andlisis y de la Simulacién Numérica se extendieron enseguida
a otros sectores, particularmente en lo que se refiere al INRIA, a la informaética,
a la visién por ordenador y al tratamiento de imagenes, tanto en el marco de los
proyectos bilaterales PICASSO como en el de la participacién comtin en Redes
o Proyectos de Investigacién europeos multilaterales.

3 Puesta en marcha de las Escuelas de Otono

Volvamos al principio de los anos 80. Las Acciones Integradas bilaterales
habian permitido institucionalizar los intercambios que aumentaban sin cesar
especialmente entre (la lista no es exhaustiva):

e las Universidades de Santiago de Compostela, Sevilla, Politécnica de
Madrid, Malaga

e cl IRTA (convertido en el INRIA a finales de 1979), la Universidad Paris
VI, la Escuela Politécnica

Estas colaboraciones comportaban la acogida de doctorandos espanoles en los
equipos franceses y estancias de trabajo de corta duraciéon de los responsables
espanoles y franceses.

Mientras tanto, J.L. Lions fue nombrado Presidente Director General del
INRIA y se propuso dar un fuerte impulso complementario a esta colaboracién
a la que A. Valle y él mismo se sentian muy vinculados. En este contexto y en
mi calidad de responsable en el INRIA de las actividades de Formacién para
la Investigacién, J.L. Lions y R. Glowinski me pidieron que viajara a Madrid
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los dias 6 y 7 de Junio de 1983 para asistir a una reunién cientifica en la que
participarfan un gran nimero de cientificos espanoles especialistas en Analisis y
Métodos Numéricos. En paralelo a esta reunion, se abordaria una iniciativa para
reforzar los intercambios franco-espanoles: “ya verds sobre el terreno como estan
las cosas”, me dijeron. Siguiendo estas instrucciones generales, viajé a Madrid
donde fui acogido calurosamente en el aeropuerto por F. Michavila, Director
del Departamento de Anélisis Numérico de la Escuela de Minas de Madrid
(Universidad Politécnica de Madrid) y por H. Carsalade, Consejero Cientifico de
la Embajada de Francia en Madrid. De alli, nos dirigimos inmediatamente hacia
Alcald de Henares, donde la reunién acababa de comenzar. Y, efectivamente,
tras una jornada y media de intercambios cientificos y algunas consumiciones
nocturnas en la muy bella plaza de Alcald de Henares, empezaron a dibujarse los
contornos de una primera Escuela de Otono Hispano-Francesa sobre Simulacién
Numérica en Mecdnica y Fisica. Fue A. Bermidez de Castro, Profesor en la
Universidad de Santiago de Compostela y primer doctorando espafiol del INRIA,
el encargado de organizar este primer encuentro.

4 Objetivos de las Escuelas

Los objetivos generales de las Escuelas se pueden resumir en los siguiente cuatro
puntos:

e Proporcionar informacion a los interesados en las Matemaéticas Aplicadas,
y, m&as precisamente, en las nuevas posibilidades ofrecidas por la
Simulaciéon Numérica que son objeto de investigacién y desarrollo tanto
en Espana y Francia.

e Servir de punto de encuentro entre investigadores, profesores, ingenieros
industriales y jovenes titulados de los dos paises

e Presentar aplicaciones efectivas de la Simulacién Numérica en empresas
industriales espanolas y francesas

e Analizar las contribuciones futuras que la Simulacién Numérica puede

aportar en los diversos sectores industriales de nuestros dos paises.

5 Las Escuelas sucesivas

Una vez fijados el contexto de la creacion de esta serie de Escuelas y sus
objetivos, recordamos sucintamente los principales hitos y las evoluciones
que se han ido sucediendo. Para cada una de las ediciones, indicaremos
sistematicamente:

e ¢l contexto,
e los profesores, los conferenciantes y los programas,

e los participantes,
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e los tripticos.

Conviene senalar que todas estas Escuelas se han beneficiado de un apoyo
constante y decisivo de las universidades espanolas organizadoras, del INRIA y
de los Servicios Cientificos de la Embajada de Francia en Madrid.

5.1 I Escuela: Santiago de Compostela, del 22-10 al 28-10 de 1984

La eleccién de Santiago de Compostela no fue fruto del azar. Tras haberse
doctorado en Paris, A. Valle organizé alli un primer grupo de Anélisis Numérico
antes de trasladarse a Sevilla, donde impulsaria la creacién de un segundo
equipo. El grupo de Santiago de Compostela quedaria en adelante bajo la
responsabilidad de A. Bermudez de Castro.

Esta Escuela, que no es atin calificada de primera (nada aseguraba entonces
que fuera haber otras...) es ya titulada “de Otono”, ya que tuvo lugar a finales de
Octubre. Habra algunas distorsiones en el calendario més adelante: el resto de
las Escuelas tendra lugar los anos pares hacia el final del verano, por la general
en la tercera semana de Septiembre. La tultima semana del verano ofrece la
ventaja de situarse en Espana entre la segunda sesion de exdamenes y la vuelta
a clase de los estudiantes universitarios.

La Escuela se celebré en los modernos locales de la Universidad de
Santiago de Compostela, situados no demasiado lejos del notable centro de la
ciudad, que fue declarado por la UNESCO poco después, y con toda justicia,
Patrimonio Cultural de la Humanidad. Es inutil precisar que sus riquezas
historicas, religiosas y monumentales ocuparon completamente la tarde libre
del miércoles... | con mayor razén (al menos para la parte francesa) si se tiene
en cuenta que, en Espana, la tarde empieza hacia las 15h30-16h, y no tras el
mediodia como en Francia!

5.1.1 Programa

En esta primera Escuela, los cinco cursos trataron sobre temas “cldsicos” de
métodos numéricos.

e Propagacion del calor, A. Bermudez de Castro y J. Durany (Univ. Santiago
de Compostela): Modelizacién. Marco funcional. Aproximacién numérica

e Mecdnica del sdlido, M. Bernadou (INRIA) y J.M. Viano (Univ. Santiago
de Compostela): Placas y ldminas delgadas. Biomecdnica Gsea

e Mecdnica de fluidos, T. Chacén (Univ. de Sevilla), R. Glowinski (Univ.
Paris VI e INRIA) y O. Pironneau (Univ. Paris XIII e INRIA): Ecuaciones
de Navier-Stokes para fluidos viscosos incompresibles. Ecuaciones de
Navier-Stokes para fluidos viscosos compresibles. Ecuaciones de Euler

e M¢étodos numéricos para la difusion de impurezas en un semiconductor,
E. Ferndndez Cara (Univ. de Sevilla) y A. Marrocco (INRIA)
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INFORMACION GENERAL

Inscripcién:

— = P s
enviar, ala mayor brevedad posible, el formulario de
inscripcién adjunto a:

Escuela de Otofio Hispano-Francesa

D de i i

Universidad de Santiago

Santiago de Compostela. ESPANA.

Gastos de inscripcién:
Cuota ordinaria: 15.000 pts.
Cuota universitaria: 5.000 pts.

Estos gastos incluyen inscripcién, documen-
tacién y almuerzos.

Forma de pago:
Transferencia Bancaria a:

«Curso de Simulacién numérica en Mecénica
y Fisican

BANCO PASTOR. OFICINA PRINCIPAL.
SANTIAGO DE COMPOSTELA (ESPANA).
c.cn®108.200

Informacién:

J. Durany y J. M. Viafio
& 8

e
Facultad de Matematicas
Universidad de Santiago
Telef.: (981) 69 70 54 Ext. 221.

UELA DE OTONO HISPANO-FRAN

SIMULACION NUMERICA
EN MECANICA Y FISICA

SANTIAGO DE COMPOSTELA (ESPANA)
22-26 OCTUBRE, 1984
nizada por

® Departamento de Ecuaciones Funcionales
Facultad de Matematicas. Universidad de
Santiago. ESPANA.

o Institut National de Recherche en Infor-
matique et Automatique (LN.R.LA.)
FRANCIA.

Con la colaboracién d
ada de Francia en E:

orado de Inves

dad de Santiago.

* Instituto de Ciencias de la Educa

sidad de Santiago

Responsables cientificos:

A. BERMUDEZ.

Facultad da i Uni de S

M, BERNADOU.

LN.RLA.—Rocquencourt, Francia.
Conferenciantes:

Franceses: Espafioles:

M. BERNADOU A BERMUDEZ

P.L. GEORGE T.CHACON

R GLOWINSKI J DURANY

A MARROCCO E.F.CARA

O. PIRONNEAU JM VIANO
Objetivos:

Este curso tiene por objeto la presentacion de
instrumentos bésicos y técmicas muméricas muy
recientes, surgidas principalmente del método de
slemantos finitos, para la resolucién de problemas
en:

» mecdnica de los sdlidos deformables (placas,
c4scaras, biomecanica elastica, .

« mecénica de los fluidos (Navier-Stokes para

s

ecuaciones de Euler, ..
« difusién de impurezas en semiconductores.
o propagacién del calor.

Se realizar4 también la presentacién general
con demostraciones del logical numérico MODULEF,
i en varias unf

espafiolas.

Este dirigido a aquellas p d
la Universidad o de la Industria, interesadas en
matemética aplicada, simulacién ds procesos en
ingenieria, concepeién y disefio asistidos por orde-
nador, eto., ...

PROGRAMA PROVISIONAL

Lunes, 22 de Octubre

Mafiana: Mecéanica de sélides 1.
Tarde: Mecénica de sélidos TI.
Presentacién de MODULEF,

Martes, 23 de Octubre

Mafiana: Propagacién del calor I.
Tarde:  Propagacién del calor I
emostracién de logicales

Miéreoles, 24 de Octubre
Mafiana: Mecénica de fluidos L
Tarde: Libre.

Jueves, 25 de Octubre

Mafana: Mecdnica de fluidos II.

Tarde:  Mecénica de fluidos IIL.
Demostracidn de logicales.

Viernes, 26 de Octubre

Maiiana: Semiconductores.
Tarde: Mesaredonda.

Lugar del Curso:

Facultad de Matematicas
Campus Universitario
Santiage de Compostela.

Documentacién:

Se entregard a los participantes los docu-
mentos base de todas las conferencias.

Figura 4: Cartel de la EHF1984
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e Software de investigacion Modulef, P.L. George (INRIA): Presentacién
general. Algunos ejemplos de problemas resueltos con Modulef.
Demostraciones de uso

5.1.2 Participantes

Esta Escuela reunié a 93 participantes (incluyendo a los conferenciantes) que
procedian esencialmente de universidades y centros de investigacion espanoles
muy repartidos en el territorio del pais. Mas precisamente:

e Espana: Universidades Auténoma de Barcelona (1); de Cadiz (2, de
los cuales 1 de Algeciras); Cantabria (4); Cérdoba (2); Auténoma (2)
y Politécnica (8) de Madrid; Oviedo (15); Pais Vasco (2); Politécnica
de Cataluna (1); Politécnica de Valencia (3); UNED (1); Santiago de
Compostela (32, de los cuales 6 de Vigo, 5 de La Coruna, 1 de Orense, 1
del Ferrol); Sevilla (2); Valladolid (4, de los cuales 2 de Burgos); Pontificia
(1); San Sebastidn (2); Zaragoza (2); Telefénica (1), INT Aerospacial (1),
ENIEPSA (1) de Madrid.

e Francia: INRIA Rocquencourt (4); Univ. Paris VI (1)

e Portugal: IST de Lisboa (1)

5.1.3 Conclusién

El objetivo de reunir durante una semana a los principales investigadores
y utilizadores espanoles en métodos numeéricos, jévenes y consagrados, fue
plenamente alcanzado. La demanda de colaboracion entre los dos paises fue
fuertemente percibida, asi como la de formacién complementaria en Francia.
Evidentemente, esta demanda estaba relacionada en primer lugar con los
métodos de simulaciéon numérica, aunque también, en un sentido mas amplio,
con la formacion de informaticos de alto nivel y de futuros responsables
universitarios, por lo que el INRIA fue especialmente solicitado.

5.2 II Escuela: Castillo de Bil-Bil, Benalmadena-Costa, Méalaga, del 22-9
al 4-10 de 1986

Tras el éxito cosechado por la primera Escuela tan bien organizada por A.
Bermidez de Castro, J. Durany y J.M. Viano en la ciudad histérica de Santiago
de Compostela, se confirmé la celebracién de una segunda Escuela, esta vez en
el sur de Espana. A. Valle acababa de dejar Sevilla para volver a su ciudad
natal, Mélaga, donde impulsé la creacién, tras Santiago de Compostela y
Sevilla, de un tercer grupo de Anélisis Numérico. En la celebracién de esta
Escuela vio la ocasién de dar a conocer a su joven equipo de especialistas en
Numérico, tanto a la comunidad espanola como a algunos responsables franceses.
Esta forma de proceder, que reiter6 bastantes veces y bajo distintas formas,
contribuy6 fuertemente a dar a conocer al grupo de Maélaga, poco numeroso
pero de gran calidad.
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INFORMACION GENERAL

Gastos de inscripcion:
Cuota ordinaria: 50.000 ptas.
Cuota universitaria: 15.000 ptas.
(sélo hasta final ae agoste) -

Forma de pago:
Transferencia bancaria a Ja siguiente cuenta.
NP 100.610-05 *Universidad de Malaga. Contra-
tos, cursos y convenios™
Banco de Granada, Urbana N9 2
Pasco de Reding 19, 29016 Malaga
Remitir fotocopia del resguardo o avise dé la trans-
ferencia, a:
Prof. A, Valle
(Escucla Mispano-Francesa de  Simulacién
Numérica)
Facultad de Giencias
29080 Mdlaga
Para cualquier consulta, dirigirse a la misma direc-

cibn.
Teléfono (952) 28 13 00, ext. 334,

Situacion:

La sede de Ta Escueta s encuentra en la costa, a
unos 20 Km. de Mdlaga (12 del acropucrto) en di-
recaibn o¢ste.

Los alojamientos que se recomendaton, estén en su
inmediata proximi

Se aconseja a los P:nx:lpmtu en la Escuela, su lle-
gada ¢l Domingo 28 de Septiembre por Ia tarde.

Presidentes:
A. DOV, de Ia Real Academia de Ciencias
A, BENSOUSSAN, Prosidente def LN.RLA.

Responsables:
A, VALLE, Universidad de Milaga.
M, BERNADOU, LN.R.LA,

Comité Cient (fico:
A. BERMUDEZ DE CASTRO, Univ. de Santiage.
J- BLUM, LN.R.LA.
1. GEA, Université de Nice,
E. FERNANDEZ CARA, Utiv, de Scvilla.
R. GLOWINSKI, LN.R.LA. { Univ. de Houston.
F. MICHAVILA, T.T.S.L de Minas, UFM.
G- MORENQ, Universidad Auténoma do Madyid,
0. Pronncau, LN.R.LA. f Univ. de Paris VL.

Profesores:
Espaioles Franceses
€. CONDE. B, BERKADGL
E.T S Minas, UP.M. LERLA.
CTIACON JCEs

Univ. de Sevilla
J. DURANY
Univ. de Santage

Univ, de Niza

PH. DESTUYNDER
Ecele Centrale des Arts
ct Manufactuzes Paris.
P. LE TALLEC

MICHAVILA

E. L Minas, U.F.M. Lab. Central deg Ponts
ct Chaussees, Paris
J M. VIARO 1. FERIAUX
Univ, de Santiager Avions  Mareel  Das-
sault-Bréguet Aviation,
St (loud.
Objetivos

Siguicndo la pauta establecida por Ju anterior Fs
cucla do la misma denominacion (Santizg de Compostc-
Ta, octubre 1984}, se trata te presentar instramental ma-
temiitico basico y téchices muméricas muy recientes relu-
cianadas con e método de clementos finitos, para la rc-
solucién de problemas en:

Con Ia colaboracion de:

*CALGY.T.

*Servicio de Giencia y Tecnologia de 14 Embajada
de Francia,

® Dircccién General de Universidades e ]nv:ldglciéu
dela Junta de Andalucfa.

# Asociacién Hispano-Francesa de Cooperacién Téc-
nica y Gientifica.

# Universidad de Milaga / Vicerrectorado de Investi-
gacién.

¢ Centro de Gilculo de 1a Universidad de Sevilla.
© Compatifa Sevillana de Electricidad.
®LB.M. - Espafia.
'(k,nd:&wmlmvinﬂlldemz

® Caja de Ahorros de Ronda.

*® Caja dc Ahorros de Antequera.

® Ayuntamicnto de Benalmadena (Milaga).

@ Mecanica de Fluidos (Navier-Stokes para fluides
viscosos compregibles e« ingompresibles, modeliza-
cifm de . furbulencia <tc.]

© Elastowviscoplasticidad
® “Ciscaras”

@ Mecinica de fa Fractura
© Optimizacion.

Se desea asimismo, realizar una prescatacién gene-
1l del logical numérico MODULEF, implantedo e va-
Has universidades esputulas,

La Estucla esté ditigida = aquellas personas de la
Universidad yfo de Ta Indusiria, interesadas en la Mate-
mitica Aplicada, Simulacion de Procesos en Tngemierfa,
Conespeion y disefin asistidos por nrdenador, eto,

PROGRAMA PROVISIONAL

Lunes, 29 de Septicmbre;
903 hs Apertuma
Instrumental previo § (1 %b.p

nstrumental previo 11 {1 %h.)

.+ Instrumental previo 10T {1% .}

Estay wres sesiones serin impertias conjuntamente pos

Tos Profesores C. Conde y J. Durany.

18,00 113 Flasto-visco-plasticidad (E-V-) 1 {Erof. Viatio,
)

%h

Martes 30 de Septiembre:
9,30 ha: E-V-P. oI {Prof. Le Tallec, 1 %h.)
15,15 ki Mecdnica de la Fraclura (Prof. Michavila, 1%
B}

16,15,
17,30 h.

E-V-P INT {Prof, Visdo, | h.)
T paralelo (L% bk
Turbulencia (Praf. Chacén),
Fractura (Prof, Michavils),

Figura 5: Cartel de la EHF1986
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SIMULACION NUMERICA
EN MECANICA Y FISICA

CASTILLO DE BIL-BIL,
BENALMADENA-COSTA (MALAGA)
29 de septiembre a 4 de octubre, 1986

Organizada por:
legul espanoles de Inveatigacion en “Métodos
icos aplicados a la Ciencia y a la Técnica™,
-lnsmd: Recherche ¢n Informatique et Automa: |
tique (LN.R.LA.), FRANCIA

Micrcoles 1 de Octubre:

Prohahle desplazamiento a Sevilla

11,3013 30 Demostraciones MODULEF en e Centru
de Glculo de dicha Universid

Tarde Libre en Sevilla

18,000, Regreso ala sede de la Escucla,

Jueves 2 de Octubre:
9,80 h.; Optimizacian (Prof. Ges, 1 by

10,45 h.: Mecdnica de Fluidas (Prof. Perianx, 2 .|

Tarde; &n Paralelo

16,15 h.: Turbulencia (Prof. Chacén)
Fractura (Prof, Michavila (1 1}

17,30 h: En paralelo
Mecinica de Fluidos (Praf, Periau)
Géscaras (Prof. Bernadau} | 2 h.y

Vierncs 3 de Octubre:
3,30k

0 paralela
P TV (Prof. Le Talicc}
Fractura (Frof. Destuynder] {1 %h.)
11,18 h.: Optimizacidn (Prof, Gea, 1% h,)
16,18 hi.: En paralelo:
V-E.V {Prof. Viano,1%h.)
1800 Bz En paraklo
Turbulencia (Prof. Chacén}
Cascaras (Prod, Bernadou} (1% h )

Sabade, 4 de Octubre:
9,15 hi Optimizacion (Prof, Cea, 1% b.)
11,00 i En paralelo:
EV-P VT  Prof, Le Tallec)
Fractura (Prof. Destuynder) (1 b.)
12,15 hut Meosa redonda y Clausura de La Ercucla.

Observaciones

FL Prof, D. Pirotneat, podsia participar e la s-
cucla, teniendo a su cargo alguna de las exposiciones del
blogue Mecinica de Fluidos Turbulencia.
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En lo que se refiere a la ubicacién de la Escuela, A. Valle reservé el seductor
Castillo de Bil-Bil que se alza en la playa como un castillo de arena. Fue su
deseo ademads asociar a sus antiguos colegas de Sevilla en la celebracion de esta
Escuela: asi, el conjunto de los participantes se desplazé a Sevilla para asistir a
una presentacion de Modulef seguida de un almuerzo y una excursién al centro
de la ciudad, incluida la ascensién de la Giralda.

5.2.1 Programa

El programa fue muy rico, ya que se establecieron sesiones en paralelo y la
Escuela se prolongé hasta el sdbado por la manana. En total, casi 35 horas de
intervenciones cientificas, un record absoluto atin imbatido:

e Las herramientas de base de los métodos numéricos, C. Conde (Escuela
de Minas de Madrid) y J. Durany (Univ. de Santiago de Compostela)

o FElasto-visco-plasticidad, P. Le Tallec (LCPC Paris) y J.M. Viano (Univ.
de Santiago de Compostela)

e Turbulencia, T. Chacén (Univ. de Sevilla)

o Fractura, P. Destuynder (Escuela Central de Paris) y F. Michavila
(Escuela de Minas de Madrid)

e Modulef, E. Ferndndez Cara y R. Echevarrfa (Univ. de Sevilla)
e Optimizacion, J. Céa (Univ. de Niza)

e Mecdnica de Fluidos, J. Périaux (Avions Marcel Dassault Bréguet
Aviation, Paris) y O. Pironneau (Univ. Parfs VI)

e Ldminas, M. Bernadou (INRIA).

5.2.2 Participantes

La Escuela conté con 80 participantes, incluyendo los conferenciantes,
procedentes en su mayoria de universidades y centros de investigacion espanoles
con un excelente reparto geografico y un buen equilibrio entre matematicos,
fisicos/quimicos e ingenieros. Los conferenciantes franceses se expresaron en
francés, salvo J. Céa, cuyo bilingliismo francés/espanol fue muy apreciado, y yo
mismo, que intenté hablar en espanol: jel sonoro “somos partidos” con el que
arranco mi curso no dejé ninguna duda sobre mi dominio del espafol!

5.3 III Escuela: Madrid, del 26-9 al 30-9 de 1988

Esta Escuela fue organizada por F. Michavila que era entonces Director de la
Escuela de Minas de la Universidad Politécnica de Madrid, en colaboracién con
los profesores C. Conde, M. Lépez y A. Ruiz. Tuvo lugar en el anfiteatro de la
Fundacién Gémez-Pardo situado en las proximidades inmediatas de la Escuela
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de Minas y, por consiguiente, muy cerca del centro histérico de Madrid. Esta
proximidad fue evidentemente aprovechada durante la media jornada libre para
visitar dicho centro histérico (Plaza Mayor, Palacio Real) y sobre todo el Prado,
que figura entre los principales Museos del Mundo, con los pintores del Siglo de
Oro (s. XVII): el Greco, Veldzquez, Zurbaran, Murillo asi como Ribera y el mds
importante pintor espanol del siglo XVIII, Goya.

5.3.1 Programa

Esta Escuela permitié analizar la situacion de algunos de los temas objeto de
colaboracién hispano-francesa:

e Nociones generales de control, F.J. Elorza (Escuela de Minas de Madrid)
e Uniones de placas, confluencias de ldminas, M. Bernadou (INRIA)
e Optimizacion de forma de ldminas, F. Palma (Univ. de Mdlaga)

e Aprozimacion de ldminas mediante métodos DKT, P. Mato Eiroa (Univ.
Santiago de Compostela)

asi como de algunos temas md&s recientes que debian constituir vias de
investigacion prometedoras para el futuro:

e Controlabilidad exacta, J.L. Lions (College de France y CNES)

e Problemas hiperbdlicos no lineales, P.A. Raviart (Escuela Politécnica de
Parfs)

e Combustidn, B. Larrouturou (INRIA) y A. Lindn (ETSI Aeronduticos de
Madrid).

Mas alla de los cursos, ya clasicos en la forma, los organizadores desearon
acentuar la presentacién de métodos de simulacion numérica para el diseno,
la puesta a punto y la optimizacion de nuevos productos industriales.
Algunas colaboraciones entre analistas numéricos e industriales comenzaban
a establecerse en Espana y era importante llamar la atenciéon de los nuevos
titulados y de los ingenieros de los gabinetes de estudio espanoles sobre
estas nuevas posibilidades que experimentaban ya un auge considerable en
los paises anglosajones, en Alemania y en Francia. Para cubrir este objetivo,
complementando los cursos tradicionales, se organizaron cursos en el marco de
esta apertura industrial:

e Seminarios “industriales”. Estos seminarios, presentados por los
responsables de cuatro polos industriales diferentes, permitieron definir
e ilustrar algunos problemas resueltos (o susceptibles de serlo) gracias a
las nuevas contribuciones de la simulacién numérica:

— Seminario Nuclear, C. del Olmo (ENRESA)
— Seminario Aerospacial, J.L. Lions (CNES)
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— Seminario Materiales, J. Mart{ (PRINCIPIA)
— Seminario Petrdleo, P. Samier (ELF-SNEA(P))

e Mesas redondas: Dos mesas redondas fueron destinadas a aportar otros
enfoques sobre estos temas industriales de actualidad y a abrir la discusion
con los participantes:

— Mesa redonda sobre Nuevos Materiales en Aerospacial, con la
participacién de G. Duvaut (ONERA), J.L. Lions (CNES), J.
Marti (PRINCIPIA), M. Simon (CASA), M. Bernadou (Moderador) ;

— Mesa redonda sobre Energia, con la participacién de P. Oustriere
(CEA-ANDRA), L. Pérez (REPSOL Exploracién), P. Samier (ELF),
A. Uliberri (ENRESA), F. Michavila (Moderador).

Asi, esta Escuela puso especialmente el acento en las repercusiones
industriales efectivas de la Simulacién Numérica. Introdujo también la novedad
de Seminarios/Conferencias de una hora acompanando a los cursos, a fin de
ilustrar algunas aplicaciones importantes.

5.3.2 Participantes

La presencia de J.L. Lions, las aperturas, la posicién central de Madrid y la
excelente organizacién explican sin ninguna duda el ntiimero de participantes:
145 incluyendo profesores y conferenciantes. Mas precisamente, los centros de
origen de los participantes fueron:

e FEspana : Universidades de Cantabria (2); Castilla-La Mancha (4, de los
cuales 1 de Albacete y 3 de Almadén); Cérdoba (3); Granada (2); Las
Palmas (1); Mélaga (6); Murcia (2); Oviedo (8); Pais Vasco (6); Politécnica
de Cataluna (1); Politécnica de Valencia (2); Salamanca (1); Santiago
de Compostela (16, de los cuales 1 del Ferrol, 2 de La Coruna y 2 de
Vigo); Sevilla (8); Valencia (6); Valladolid (2); Zaragoza (3); Instituto de
Mijas (Mélaga) (1); INCAPSA (1); Murcia (1), y finalmente de Madrid,
procedentes de Univ. Politécnica (38) ; UNED (5) ; CASA (3) ; CIEMAT
(2) : ENRESA (5) ; ICAI (1) ; EGME (1) ; INYPSA (1) ; REPSOL (4) ;
SITECSA (2) ; 1 otros.

e Francia: CEA-Andra (1) ; CNES Paris (1) ; ELF Pau (1) ; INRIA
Rocquencourt (1) y Niza (1) ; Escuela Politécnica, Palaiseau (2) ; ONERA,
Chatillon (1)

5.4 IV Escuela: Santiago de Compostela, del 24-9 al 28-09 de 1990

Después de las tres primeras Escuelas organizadas por los tres principales polos
espanoles de colaboracién con Francia, esto es, las Universidades de Santiago
de Compostela, de Malaga y Sevilla, y la Escuela de Minas de la Universidad
Politécnica de Madrid, la experiencia fue juzgada como muy satisfactoria y
se decidié efectuar un nuevo ciclo de tres Escuelas que serian nuevamente
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organizadas por cada uno de los tres polos sucesivamente. Esta cuarta Escuela
fue asi organizada en Santiago de Compostela por A. Bermudez de Castro, P.
Quintela y J.M. Viano. Se retomé la férmula mixta de cursos acompanados de
conferencias, de seminarios de aplicaciones y de una mesa redonda y fueron casi
una centena los participantes que asistieron a esta nueva edicion.

5.4.1 Programa

En los cursos se abordaron dos temas en plena expansion:

e Métodos numéricos en electromagnetismo, A. Bermudez de Castro
(Santiago de Compostela) y A. Bossavit (Electricité de France)

o Algunos métodos numéricos para los diferentes problemas de la mecdnica
de fluido, J.A. Désidéri (Univ. de Niza), L. Fezoui (INRIA) y E. Ferndndez
Cara (Univ. de Sevilla).

Junto a las 16 horas de curso, nueve seminarios, de hora y media cada uno,
permitieron presentar de forma sintetizada o bien algunos resultados recientes
en otros ejes de investigacion, o bien algunas aplicaciones de estos métodos
numéricos en el medio industrial:

e Conferencias: Las conferencias permitieron analizar la situacion de

— Las metodologias utilizadas para realizar mallados, P.L. George
(INRIA)

— Los modelos asintdticos de barras eldsticas, J.M. Viano (Univ.
Santiago de Compostela)

— Los métodos numéricos para el diseno de dispositivos optoeléctricos,
F.J. Mustieles (Telefénica I4+D)

— Algunos avances recientes en la modelizacion de singularidades
mediante el método de elementos finitos, F. Michavila (Escuela de
Minas de Madrid)

— La evolucion de superordenadores para la simulacion numérica, Ch.
Eisenbeis (INRTA)

e Seminarios industriales: El objetivo de estos seminarios era presentar
algunos ejemplos de uso en el medio industrial de resultados recientes
de investigacién en métodos numéricos.

— Simulacion numérica de problemas de laminas delgadas y algunas
aplicaciones a la optimizacion de forma, F. Palma (Univ. de Mélaga)

— Problemdticas numéricas en la industria nuclear, C. del Olmo
(ENRESA)

— Simulacidn de flujos en diseno aerospacial, B. Stoufflet (Avions
Marcel Dassault Bréguet Aviation)
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DEPARTAMENTO DE MATEMATICA APLICADA
Unwersidad de Santiago de Compostela

ACTIVIDADES

M cuRsos.

Simulacién Numérica en Mecénica de Fluidos.

Prof. JA. DESIDERI. INRIA

Prof. E. FERNANDEZ CARA. Universidad de Sevilla.

Prof. L. FEZOUL. INRIA

Simulacién Numérica en Electromagnetismo.

Prof. A. BERMUDEZ. Universidad de Santiago de Compostela.
Prol. A. BOSSAVIT. Electricité de France.

(Cada curso ser4 impartido en cuatro sesiones de dos horas).

Il CONFERENCIAS.

Generation do Malllages pour la Mise en Ouevre de Méthodes
d'Eléments Finls.

Prof. P.L. GEORGE. INRIA.
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Environnement Utilisateur et Fiablllté de Logiclels de Simulation
Numérigos.

Prol, C. SAGUEZ. SIMULOG.

Modalos Asintdticos en Vigas Eidsticas.

Prol. M. VIARO. Universidad de Santiago de Compostela.

Impact des Supercalculateurs sur la Simulation Numérique.

Prol. C. EISENBEIS.

W semnarios.

Aplicaciones en Turbomecénica.

Prof. F. PALMA. Universidad de Mélaga.

Aplicaciones en Energla Nuclear.

Prof. C. del OLMO. ENRESA.

Aplicaciones en la Industria Aeroespacial.

Prof. J. PERIAUX. Avions Maroel Dassault-Breguet Aviation.

[l MESAREDONDA.

‘Se organizara una mesa redonda sobre el presente y el futuro

de la Simulacién Numérica en la Industria, con presencia de especia-
listas de ambos paises.



186 Escuelas Hispano-Francesas Jacques-Louis Lions

— FEntorno de utilizador y fiabilidad de software de simulacion
numérica, C. Saguez (SIMULOG).

Dos voltimenes que reunian la casi totalidad de los textos de las
intervenciones fueron entregados a los participantes en el momento de la
apertura de la Escuela. En estos volumenes figura el soporte escrito de la
intervencion que J.L. Lions, que se encontraba en Mosci por cuestiones
relacionadas con asuntos espaciales, no pudo efectuar: Algunos comentarios
sobre el ensamblado de problemas de escalas diferentes.

5.4.2 Participantes

A pesar de la situacion geografica excéntrica de Santiago de Compostela,
esta Escuela reunié 81 participantes procedente en casi su totalidad del
sector universitario: Universidades de Cérdoba (3), Las Palmas (2), Mdlaga
(3), Murcia (1), Oviedo (3), Pais Vasco (1), Politécnica de Madrid (13),
Politécnica de Valencia (5), Santiago de Compostela (25, de los cuales 1 de
La Corunia y 4 de Vigo), Salamanca (2), Sevilla (12), Valladolid (7). La
audiencia estaba compuesta esencialmente por jovenes investigadores asi como
por algunos profesores en ejercicio. A estos 81 participantes hay que anadir los
16 conferenciantes, lo que da un total de 97 asistentes.

5.4.3 Perspectivas

Esta colaboracién franco-espanola en Anélisis Numérico y Célculo Cientifico es
ya muy importante. Entre los desarrollos recientes, conviene destacar:

e la estancia de Matthieu Hallard en Santiago de Compostela: modelizacién
de la combustién de carbdén (abril a junio de 1990)

e la obtencién de un programa SCIENCE de la Comunidad Europea que
asociaba al INRIA con la Universidad de Santiago de Compostela y la
Universidad Técnica de Lisboa, en el tema de Modelizacion de uniones de
estructuras

e la obtencién de un contrato ERASMUS entre las Universidades Paris
VI (con la implicacién del INRIA), de Sevilla, Mélaga, Santiago de
Compostela y la Universidad Politécnica de Madrid

e la ida a Paris VI de tres estudiantes espafioles (1 de Santiago de
Compostela, 1 de Sevilla y 1 de Malaga) para la preparaciéon del DEA
de Analisis Numérico. Tras la obtencién de este DEA, dichos estudiantes
continuarian su estancia en Francia a fin de preparar sus tesis de doctorado
en los Laboratorios asociados a la citada formacién doctoral (entre ellos
el INRIA)

Estos cuatro ejemplos no sélo ponen de manifiesto la vitalidad de la
colaboracién, sino que muestran la evolucion de la misma hacia un régimen
de intercambios a partes iguales.
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5.5 V Escuela: Castellon de la Plana, del 28-9 al 2-10 de 1992

Es la Universidad Jaume I de Castellén de la Plana, en pleno desarrollo bajo
la accion enérgica de su nuevo Rector, F. Michavila ayudado por C. Conde,
quien nos acoge. De hecho, la Escuela tuvo lugar en el balneario préximo a
Benicassim Villa FElisa, perteneciente a la ciudad de Castellén y situado frente
al mar, lo que hace recordar al seductor Castillo de Bil-Bil que albergé la
Escuela de1986 organizada por la Universidad de Mélaga. Si a esto se anade
que todos los participantes fueron alojados en el Hotel Voramar, muy proximo
y también situado frente al mar, se comprende que estos emplazamientos dieron
un caracter distendido a esta Escuela que fue muy apreciado por todos. Sin
olvidar una excursién memorable por la costa, seguida de una excelente comida
y, para terminar, la degustacién de una Queimada del Maestro J.M. Viano en
la playa.

5.5.1 Programa

Se eligieron tres temas de cursos y cada uno de ellos fue abordado por tres
profesores con enfoques muy complementarios. Estos temas fueron:

e Modelizacidn de estructuras delgadas (placas, ldminas), de sus uniones y
de sus aproximaciones por elementos finitos, P.G. Ciarlet (Univ. Paris VI),
F. Palma (Univ. de Mdlaga), P. Quintela (Univ. Santiago de Compostela)

e Modelizacidn de problemas de la fisica: plasmas, P.A. Raviart (Escuela
Politécnica), semiconductores, S. de Vicente (Univ. Politécnica de
Madrid), y optimizacion en electromagnetismo, J. Barén (Univ. de
Milaga)

e Calculo paralelo, W. Jalby (Univ. de Rennes), M. Valero (Univ. Politécnica
de Cataluna), M. Vidrascu (INRIA)

Cuatro volimenes reunieron los apuntes de los cursos. Algunas notas
complementarias fueron fotocopiadas y distribuidas sobre la marcha.

5.5.2 Participantes

La Escuela reunié a 86 participantes incluyendo a los profesores y
conferenciantes, cuya mayor parte procedia del sector universitario. Estos
ultimos procedian de las Universidades de Barcelona (1), Complutense de
Madrid (1), Cérdoba (3), La Corunia (1), Granada (1), Jaume I (18), Mélaga (6),
Murcia (1), Oviedo (6), Pais Vasco (3), Politécnica de Madrid (10), Santiago
de Compostela (10), Sevilla (6), Valencia (7) y Zaragoza (1), lo que pone de
manifiesto la diversidad y la gran representatividad geografica de la audiencia.
El nivel de los participantes fue muy variado, yendo desde jévenes estudiantes
a profesores e investigadores curtidos.
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5.5.3 Otras colaboraciones en curso

Esta colaboracion franco-espanola en analisis numérico y calculo cientifico
es cada vez mas importante. Sus desarrollos recientes se orientan en dos
direcciones:

e Acogida en Paris de un flujo regular de estudiantes espanoles que vienen
a prepara el DEA de Anélisis Numérico y, posteriormente, la tesis (2 a 3
estudiantes por ano).

e Colaboraciones bilaterales cada vez mas equilibradas que se traducen en
particular en:

— visitas de corta duracién (2 a 4 semanas) de espanioles a Francia
y de franceses a Espana. Estas visitas permiten finalizar trabajos
efectuados en comun y publicados como articulos conjuntos

— obtenciéon de un programa SCIENCE que reune a la Universidad
Parfs VI (Responsable y director cientifico: P.G. Ciarlet), INRIA
(coordinador: M. Bernadou), Universidad de Santiago de Compostela
(coordinador: J.M. Viafo) y la Universidad Técnica de Lisboa
(coordinador: L. Trabucho). El tema de este programa es la
Modelizacion de uniones de estructuras y su duracién es de 3 anos
(1991 a 1993).

5.6 VI Escuela: Sevilla, del 19-9 al 23-9 de 1994

La Escuela vuelve a Andalucia, esta vez a Sevilla, donde tuvo lugar dos anos
antes la emblematica y muy conseguida Exposiciéon Universal. Los organizadores
son T. Chacén, E. Fernandez Cara, D. Franco, F. Guillén y F. Ortegén. Junto
a un programa cientifico de primer plano, consiguieron restituir el ambiente
festivo de la Expo: visita al Ayuntamiento de Sevilla, conferencia general de J.L.
Lions en la magnifica Sala de Fiestas del Ayuntamiento, visita de la Catedral y
del Alcazar, declaradas por la UNESCO patrimonio mundial de la humanidad,
seguida de una cena y de una muy calurosa velada de Sevillanas. Ademas, el
alojamiento de los participantes en la residencia Hernando Colén, proxima a
las salas de curso, dieron un caracter residencial a esta Escuela, que fue muy
apreciado.

5.6.1 Programa
Se impartieron cuatro cursos de cinco horas:
e Control dptimo de sistemnas distribuidos, E. Casas (Univ. de Cantabria)

e Introduccion al método de elementos finitos en mecanica de fluidos, C.
Parés (Univ. de Mélaga)

e (Controlabilidad exacta y aproximada para sistemas con pardmetros
distribuidos, J.L. Lions (College de France)
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e Resultados fundamentales sobre métodos espectrales, Y. Maday (Univ.
Paris VI)

Los dos primeros cursos tenfan el cardcter de introducciéon a métodos muy
utilizados en calculo cientifico desde hacia muchos anos y que atn hoy son
objeto de numerosas investigaciones. Estos cursos estaban destinados a jévenes
investigadores. Los dos tltimos cursos presentaban teorias recientes que son
también objeto de numerosas investigaciones actualmente y que, en aquel
momento, empezaban a suscitar numerosas aplicaciones. El contenido y la forma
de los cuatro cursos fueron extremadamente apreciados. El formato de 5 horas
y la presentacion de pizarra parece éptima... jlas excelentes pedagdgicas de los
cuatro profesores tuvieron ciertamente mucho que ver con esta apreciacion!

Siete conferencias completaron este ciclo de cursos y permitieron ilustrar
algunas otras facetas del cdlculo cientifico:

e Matemdticas y medio ambiente (conferencia general en el Ayuntamiento
de Sevilla), J.L. Lions (College de France)

e Fstimacion de error a posteriori para problemas elipticos mediante un
método de dualidad, L. Ferragut (Univ. Politécnica de Madrid)

o Algunas cuestiones relativas a la controlabilidad aprozimada de las
ecuaciones de Navier-Stokes, J. Real (Univ. de Sevilla)

e Guias de ondas electromagnéticas, D. Goémez (Univ. Santiago de
Compostela)

e Teoria matemdtica de la plasticidad, C. Moreno (Univ. Politécnica de
Madrid)

e Observaciones sobre la modelizacion numérica de la turbulencia, O.
Pironneau (Univ. Paris VI)

o Andlisis de la evolucion de MODULEF, sequido de algunas observaciones
sobre las ldminas piezoeléctricas, M. Bernadou (INRIA)

En el conjunto de los cursos y conferencias, los idiomas de trabajo fueron el
espanol y el francés. Dos volumenes agrupaban la totalidad de los apuntes de
los cursos y conferencias (casi 350 pdginas cada uno).

5.6.2 Participantes

Esta Escuela reunio a 135 participantes, incluyendo profesores y conferenciantes,
procedentes en su mayor parte del sector universitario. Estos 1ltimos procedian
de las Universidades de Barcelona (1), Cédiz (5), Cantabria (2), Cérdoba (3), La
Coruna (1), Granada (2), la Laguna (1), Las Palmas (4), Madrid Auténoma (2),
Madrid Complutense (7), Malaga (6), Oviedo (8), Pais Vasco (1), Politécnica
de Madrid (10), Salamanca (3), Santiago de Compostela (13), Sevilla (21), Vigo
(5), junto a una treintena de participantes de los que no nos consta la afiliacién,
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lo que pone de manifiesto una vez mas la diversidad y la gran representatividad
geografica de los participantes. Nuevamente, el nivel fue muy variado, yendo
desde jévenes estudiantes de doctorado a profesores e investigadores veteranos.

5.6.3 Otras colaboraciones en curso

Ademas de las colaboraciones senalada en el resumen de la Escuela de 1992,
colaboraciones éstas que se contintan y amplifican, conviene mencionar la
obtencidén y financiacion de una nueve red europea HCM Mathematical Modeling
and Analysis of Thin Shell Problems, que arrancé en enero de 1995 con una
duracién de 3 anos. Este programa reune al INRIA (P.G. Ciarlet, Director
Cientifico y M. Bernadou), Paris VI (H. Le Dret), Mélaga (A. Valle y F.
Palma), Santiago de Compostela (J.M. Viano), Lisboa (L. Trabucho), Coimbra
(I. Figueiredo), Pavia (F. Brezzi), Stuttgart (K. Kirchgassner), Bochum (W.
Kratzig).

5.7 VII Escuela: Oviedo, del 24-9 al 28-9 de 1996

Tras los dos ciclos de tres Escuelas organizadas por los polos fundadores:
Santiago de Compostela, Mélaga/Sevilla, Madrid/Castellén, se sugirié que, a
fin de ampliar el publico de la Escuela, ésta fuera organizada por otros centros
espanoles. Tras Sevilla, es pues la Universidad de Oviedo, y mas concretamente
J. Valdés, O. Menéndez, S. de Vicente, S. Meddahi y P. Pérez quienes nos acogen.
Esta ciudad, de pasado muy rico y dotada de muy bellos monumentos salpicados
por magnificos espacios verdes, ha logrado reconvertirse tras el cierre de sus
minas. Durante la media jornada libre, los participantes pudieron visitar una
de dichas minas abierta al turismo en la actualidad: juna experiencia excelente!
Otra experiencia inolvidable: la visita a las sidrerfas con degustaciéon incluida.

5.7.1 Programa

Esta séptima Escuela conté con cuatro cursos de cinco horas cada uno:
e Métodos de volimenes finitos, R. Eymard (LCPC, Paris)

e Modelos matemdticos y numéricos en propagacion de ondas, P. Joly (Univ.
Paris-Dauphine e INRIA)

e Resolucion efectiva de las ecuaciones de Navier-Stokes mediante métodos
de elementos finitos, R. Echevarria (Univ. de Sevilla)

e Simulacion y resolucion numérica de problemas de frontera libre, J.
Durany, P. Quintela, C. Vdzquez (Univ. de Vigo, Santiago de Compostela
y La Corufia)

Todos los profesores destacaron los desarrollos recientes de sus disciplinas,
sobre la base de una presentacién clara y precisa de los resultados de base, lo
que permitié a los mas jévenes participantes adquirir una panoramica general
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de cada uno de los temas. En los dos primeros cursos, los profesores insistieron
ademads en la puesta en practica numérica efectiva de los métodos.

Seis conferencias completaron este ciclo de conferencias y permitieron
ilustrar otras tantas facetas del cédlculo cientifico, que se pueden clasificar en
académicas:

e [ntroduccion a la teoria del control dptimo H®, P. Bernhard (INRIA
Sophia-Antipolis)

e Resultados recientes y problemas abiertos sobre los fluidos visco-eldsticos,
J.C. Saut (Univ. Paris-Sur)

e Acoplamientos entre elementos finitos y elementos de contorno, S.
Meddahi (Univ. de Oviedo)

e Fcuaciones diferenciales y tratamiento de imdgenes, L. Alvarez (Univ. de
Las Palmas)

e industriales:

e Aplicacion de la técnica de descomposicion de dominio al cdlculo de
plataformas petroliferas, M. Bernadou (Univ. Leonardo da Vinci e INRIA)

e Simulacion de problemas estructurales en la industria mediante métodos
numéricos, A. Santos (TGI SA).

Tres volimenes agruparon la totalidad de las notas de los cursos y
conferencias (casi 920 pédginas), lo que fue muy apreciado por los participantes.

5.7.2 Participantes

Esta escuela reuni6é a 113 participantes, incluyendo profesorado. Nuevamente,
la mayor parte procedian del sector universitario: Cédiz (3), Cantabria (1),
Castilla-La Mancha (1), Complutense de Madrid (1), Cérdoba (3), La Coruna
(2), Granada (1), Las Palmas (1), Ledn (1), Mélaga (4), Oviedo (26), Politécnica
de Madrid (11), Salamanca (8), Santiago de Compostela (8), Sevilla (18), UNED
(1), Valladolid (6), Vigo (7) y Zaragoza (4), ademés de 5 franceses y una
portuguesa. De nuevo, se puso de manifiesto la diversidad y representatividad
geografica de la audiencia cuyo nivel, también en este caso, iba desde jovenes
estudiantes de doctorado a investigadores curtidos.

5.8 VIII Escuela: Cérdoba, del 21-9 al 25-9 de 1998

Vuelta al sur para descubrir otra faceta de Andalucia: Cérdoba, cuyo centro
histérico, encrucijada de varias culturas, fue declarado por la UNESCO
Patrimonio Mundial de la Humanidad. Como era de esperar, los organizadores
J.L. Cruz, M. Marin, M.C. Calzada, J.R. Galo y J.A. Herencia incluyeron visitas
al centro en el programa « social » de la Escuela; incluso anadieron un concierto
de cuerdas, un Perol en la sierra de Cérdoba y la cena de gala. Todo ello sin
descuidar el programa cientifico, que fue del mejor nivel y muy completo.
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Esta Escuela tuvo lugar en el Colegios Mayor Ntra. Sra. De la Asuncién
de Coérdoba, lo que garantizé la unidad del emplazamiento (alojamiento,
restauracién y sala de conferencias) en un entorno confortable muy apreciado
por los participantes.

5.8.1 Programa

Esta octava Escuela conté con cuatro cursos de cuatro horas cada uno:

e Problemas de vibraciones en sistemas acoplados fluido-estructura, A. Ber-
mudez de Castro (Univ. de Santiago de Compostela)

e Métodos de dominios ficticios con multiplicadores en la frontera y
multiplicadores distribuidos; aplicaciones, V. Girault y R. Glowinski
(Univ. de Parfs VI y Houston)

e FEquilibrio, transporte y estabilidad de un plasma, J. Blum (Univ. de
Grenoble)

e Fluidos no newtonianos, F. Guillén (Univ. de Sevilla)

En cada uno de los cursos, los profesores se propusieron presentar el
origen fisico o mecénico de los problemas considerados, su modelizaciéon en
términos de ecuaciones en derivadas parciales, su formulacién matematica, su
aproximacién numérica y algunas aplicaciones concretas. Ademads, el segundo
curso presenté las bases tedricas y los tltimos avances del método de los
dominios ficticios que permite, para problemas formulados en dominios de
geometria compleja, aproximar las soluciones utilizando una malla estructurada
de un dominio regular de mayor tamano (rectdangulo, paralelepipedo...)
combinada con una malla grosera de la frontera del dominio inicial.

Diez conferencias completaron este ciclo de cursos e ilustraron otras
aplicaciones recientes de la simulacién numérica:

o Aplicacion del método de los dominios ficticios a la resolucion de
problemas de Stokes, V. Girault (Univ. Paris VI)

e FEstudio del fenomeno de corrientes ocedanicas « El Nino » mediante un
modelo acoplado hibrido océano/atmdsfera, J. Macias (Univ. de Mélaga)

o Modelizacion asintdtica de lagos, J. Simon (Univ. de Clermont-Ferrand)

e Aplicacion de los filtros de Kalman a la estimacion de pardmetros en un
Alto Horno, O. Menéndez (Univ. de Oviedo)

e Resolucion numérica de las ecuaciones de Navier-Stokes mediante métodos
miztos aumentados, T. Chacén (Univ. de Sevilla)

e (Controlabilidad de ecuaciones de ondas y de ecuaciones parabolicas y sus
versiones discretas, E. Zuazua (Univ. Complutense de Madrid)
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o Aplicacion del método de los dominios ficticios a problemas de
sedimentacion, R. Glowinski (Univ. de Parfs VI y Houston)

e Optimizacion no convexa mediante algoritmos genéticos: teoria y
aplicaciones problemas de optimizacion de forma 1y de control
multidisciplinar/multicriterios en CFD (Computational Fluids Dynamics)
y CEM (Computational ElectroMagnétism), J. Périaux (Avions Marcel
Dassault)

e Métodos de volumenes finitos para la simulacion de procesos de transporte
en la geosfera, A. Lépez (Univ. Politécnica de Madrid)

e El problema 16 de Hilbert: estado de la cuestion, J. Chavarriga (Univ. de
Lérida)

Dos volumenes agruparon la totalidad de los apuntes de cursos y conferencias
(casi 550 pdginas) lo que fue muy apreciado por los asistentes y muy ttil para
aquellos que no dominaban completamente los dos idiomas: francés y espanol.

5.8.2 Participantes

Esta Escuela reunié 128 participantes, incluyendo profesores y conferenciantes,
la mayor parte procedente del sector universitario. Estos tltimos procedian de
las Universidades de Burgos (2), Cadiz (9), Cantabria (2), Castilla-La Mancha
(2), Cérdoba (14), La Coruna (4), Lérida (1), Madrid (1 de la Auténoma,
5 de la Complutense, 6 de la Politécnica), Mdalaga (8), Murcia (1), Oviedo
(11), Santiago de Compostela (12), Sevilla (28), Valencia (1), Valladolid (2),
Vigo (5), Zaragoza (3) del lado espanol, y del lado francés: Clermont-Ferrand
(1), Grenoble (1), Paris (4), Pau (2), Perpindn (1), y de Lisboa (2) del lado
portugués. Esta distribucién ha confirmado la ampliacién del publico de las
Escuelas en Espana y también, en menor medida, a Francia y Portugal.

El nivel cientifico del auditorio iba desde jovenes estudiantes de doctorado a
investigadores muy experimentados de estatura internacional en el caso de una
veintena de entre ellos.

5.9 IX Escuela: Laredo, Cantabria, del 18-9 al 22-9 de 2000

Rumbo al norte a la ciudad de Laredo, que combina una inmensa playa de fina
arena con un centro histérico reputado. Los organizadores de la Escuela, E.
Casas, L.A. Ferndndez, E. Moyano, C. Pola y J. Puig-Pey de la Universidad de
Cantabria nos acogen en la sede de los Cursos de Verano de la Universidad de
Cantabria a unos 50 km al este de Santander. Ademads del completo programa
cientifico que recordamos a continuacién, visita al Parque Natural de Cabarceno,
demostracion de vuelo libre de aves de presa (muy impresionante) y cena de gala
en el Centro Nautico de Laredo.
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ORGANIZACION

Responsables:

Michel Bernadou y Eduardo Casas Renteria.
Comité Clentifico:

Alfrede Bermudez de Castro
Universidad de Santiago de Composteld.
Michel Bernadou

INRIA Y Lintversite Léonard de Vinci.
Eduardo Casas Renteria
Universidad de Cantabria.

José Luis Cruz Soto

Universidad de Cardoba

Enrigue Fernandez Cara
Universidad de Sevilia

Francisco Michavila Pitarch
Universidad Politecnica de Madrid
Javier Valdés Garcia

Universidad de Oviedo,

Antonio Valle Sanchez
Universidad de #dlaza.

Comité Organizador:

Michel Bernadou

INRIAy Université Léonard de Vincl. Paris
Eduardo Casas Renteria

Dpto. de #atemdtica Aplicoda y Ciencias de

Ia Compuzacion, Universidad de Cantabria.

Luis Alberto Fernandez Fernandez

Dpto. de watemdticas, Estadisticay Computacian,
Universidad de Cantabrie.

Emiliano Moyano Pérez

Dpto. de Matematiea Aptfeads y Ciencias de

{a Computacidn, Universidad de Cantabrla.
Cecilia Pola Méndez

Dpto. de Matemticas, Estadisticay Computacion,
Universidad de Cantabria

Jaime Puig-Pey Echebeste

Dpto, de Matemdtics Aplicada y Ciencias de

la Computacisn, Universidod de Cantabria.

Las Escuelas Hispano-Francesas sobre Simu-
lacion Numérica constitiyen una muestra
de colaboracién entre matematicos e inge-
nieros de ambos paises en el ambito de la
Matematica Aplicada y el Analisis Numérico.

Estas’ Escuefas se™ vienen desarrollando
desde 198Z:con periodicidad bianual, por
iniciativa dé los gmpos organizadores.

a. Iniciar adas personas con interés por la
Simulacién Numenca en algunas lineas
de Investigacion que se desarrollan
actualmente en Espafia y Francia.

b. Servir de punto de encuentro entre
investigadores, es y profesiona-

€. Mostrar usos industriales actuales de la
Simulacion Numencaen la Empresa Espa-
fola y Francesa.

1. A jovenes licenciados o ingenieros que

deseen iniciarse en ta’ Simulacion Numé-

= rica con fines lnvestigadores o profesio-
nales. -

2.Al profesorado upivérsitario de areas
relacionadas con {a Simulacion Numérica
y el Célculo Ciéntifico.

3.A pr 12 que usen métodos y
herramientas de Clculo Cientifico.

Figura
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Toda la informacion relativa a la Escuela podra ser
consultada en la sigulente direccién:
hitp://www.ehf2000.es

i Si dleseas aclarar alguna duda escribenos a la
siguiente direccion electronica:
ehf2000@macc.unican.es

§i lo prefieres, puedes dirigirte a

1X Escuela de Otono Hispano-Francesa.
Secretaria "Cursos de Verano de la UC".
Plaza de la Universidad

| C7 Sevilla, 6

39001 Santander {Cantabria).

Teléfonas:

942 200973 (hasta el 30 de Junio)
942 611 954 (a partir det 3 de Julio)

FECHAS PARA RECORDAR
+ Solicitar una beca antes del 1 de Mayo.
+ Realizar la inscripcion antes del 31 de Mayo.

« Reservar alojamienta lo antes posible, En
cualquier caso, antes del 4 de Septiembre.

| UnIvERSIDAD DE CANTABRIA
1 AYUNFAWENTO DE LaREDO
{ — DGES {DIRECCION GENERAL DE ENSERANTA SUPERIOR
£ InvesTiGACoN ClenTirica)
| — CONSELERiA DE EDUCACION ¥ JUVENTUD
DEL GOBIERNO DE CANTABRIA
— SEMA (SOCEDAD ESPANOLA DE MATEMATICA APLICADA)
| — Evsasapa pE FRancis en Espafia
— INRIA [ InsTitur National be RECHERCHE
EN INFORMATIQUE ET AUTBMATIQUE)

ACTIVIDADES A DESARROLLAR -
Cuatro Cursos Monogréficos de 5 horas
— Métodos de Elementns Finitos en Problemas
de Mecénica de Fluido:
Ramén Codina Rovir:
{Universidad Politécnica de Camlﬂﬂa)
~Les Méthodes Ondelettes: deI'AnnIyse ala
. ‘Simulation.
“Albert Cohen
_(Université Pierre et Marie Curie).
~ Modelisation Numérique desm'ctures en
. Grandes Deformations.
Patnck Le Tallec (Ecole Mytecbnrwe)

Métodbs de Elemeritos de Contorno.
F. Javier Sayas Gonzdlez -
(Universidad de Zaragoza). -

3 'Sibcum«emdowmm«mmmpn"

=i José ks Cruz Soto (Universidad: de Cérdoba).

~ Luis Fefragut Canals (Universidad de Salamanca).

~ Roland Glowinski (Unwemty of Houston).

— Claude Le Bris (Ecole Nationale des Ponts et
Chaussées).

= Salim Meddahi (Universidad de Oviedo).

— Carlos Parés Madrofial (Universidad de Mdlaga).

- INSCRIPCION 2
Cuota de Inscripcién: 27000 ptas.
Esta cuota dara derecho a la asistencia y docu-
méntacion dé la Escueld, asi como alas comidas
del mediodia y-participacion en las actividades
sociales. También dara derecho a una certifica-
cion oficial de participacion.
Debera ingresarse por transferencia bancaria o
en efectivo en la cuenta corriente N° 2066 0000
17 2001 89353 de Ca]a Cantabria antes del 31 de
Mayo de 2000. - -:

IX Escuela de Otofio
spano-Francesa

His

Laredo, Cantabria
18-22 septiembre 2000

0F L
HATENATICAS

VIAJES

IBERIA, como transportista aéreo oficial de los
Cursos de Verano de la Universidad de Cantabria,
ofrece una reduccion del 30% de su tarifa normal
(clase turista) en los vuelos con destino a Santan-
der o Bilbao. Asimismo, ALSA ofrece una reduc-
cién del 50% del importe de los billetes de auto-
bis con destino a Laredo. En ambos casos, para
poder acceder a estas reducciones seré necesa-
rio acreditar la inscripcion en la Escuela.

La Organizacion de la Escuela ha concertado
unas condiciones especiales para los participan-
tes que deseen alojarse en-el Hotel Cosmopol
(Laredo). Los precios (incluyendo desayuno) son
los siguientes:

Habitacion individual ..
Habitacion doble .

. 6.950 ptas. +1vA por noche
4.950 ptas; +va por persona

¥ noche

Debido a las limitaciones de plazas, se recomien-
da efectuar la reserva lo antes posible. En cual-
quier caso, las reservas se atenderan por riguro-
so orden de llegada y solo se consideraran aque-
llas hechas antes del 4 de septiembre de 2000.

Esta prevista la concesion de algunas becas diri-
gidas a estudiantes de segundo y tercer ciclo. Su
importe cubrira los gastos de inscripcion. Los
interesados-deberan solicitarlo antes del dia 1 de
Mayo de 2000 mediante escrito dirigido a la
Secretaria, acompafando curnculum vitae abre-
viado.

12: Cartel de la EHF2000
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5.9.1 Programa

Se impartieron cuatro cursos de cinco horas cada uno:

Métodos de elementos finitos para problemas de mecdnica de fluidos, R.
Codina (Univ. Politécnica de Catalufia), curso panoramico sobre uno de
los temas « clasicos » pero siempre de gran actualidad de la Simulacién
Numérica

Métodos wavelets: del andlisis a la simulacion, A. Cohen (Univ. Parfs
VI), curso prospectivo sobre una de las nuevas disciplinas que ha
experimentado un mayor desarrollo en el transcurso de la tltima década.
Este disciplina presenta importantes aplicaciones tanto en simulacién
numérica como en tratamiento de la senal y de la imagen

Modelizacion numérica de estructuras en grandes deformaciones, P.
Le Tallec (Escuela Politécnica e INRIA), curso panordmico sobre la
modelizacién y la aproximaciéon numérica de los principales problemas
no lineales que aparecen en mecédnica del soélido: elasticidad no lineal,
postflameado, termoviscoelasticidad, contacto, comportamiento no lineal
de polimeros y de caucho sintético, aplicaciones en biomecénica. En
la parte numérica, se discutieron las contribuciones de los métodos de
elementos finitos mixtos, estimaciones de error a posteriori y técnicas de
descomposicién de dominio

Meétodos de elementos de contorno, F.J. Sayas (Univ. de Zaragoza),
curso introductorio a la técnica consistente en reformular un problema
de contorno en la forma de una ecuacién integral que, posteriormente,
es aproximada numéricamente. Se presentaron algunas aplicaciones a
problemas de potencial interior/exterior, a las ecuaciones de Helmholtz, a
la elasticidad y a otros problemas menos clasicos

Cinco conferencias completaron este ciclo de cursos y permitieron abordar
algunos resultados recientes de Célculo Cientifico:

Simulacion numérica y visualizacion de los datos y resultados para la
propagacion de un incendio forestal en la cuenca del Ebro, L. Ferragut
(Univ. de Salamanca)

Modelizacién numérica en quimica cudntica, C. Le Bris (CERMICS,

ENPC Paris)

Cdlculo paralelo para la resolucion de ecuaciones en derivadas parciales,

J.L. Cruz (Univ. de Cérdoba)

Acoplamientos elementos finitos/elementos de contorno para la resolucion
de problemas de Stokes en el plano, S. Meddahi (Univ. de Oviedo)

Modelizacion numérica de problemas medioambientales en el Estrecho de
Gibraltar, C. Parés (Univ. de Milaga)
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Es conveniente destacar, tanto en lo que se refiere a los cursos como a las
conferencias, la excelente cualidades cientificas y pedagdgicas del conjunto de
conferenciantes.

Un volumen que reunia los apuntes de los cursos y las conferencias (de
aproximadamente 400 paginas) facilité el trabajo de los asistentes.

5.9.2 Participantes

Esta Escuela reunié a 81 participantes, incluyendo profesores y conferenciantes,
procedentes en su mayor parte del medio universitario (Universidades de
Cantabria (8), Cérdoba (3), Malaga (5), Oviedo (10), Salamanca (7), Santiago
de Compostela (11), Sevilla (6), Valencia (2), Valladolid (2) Vigo (4), Zaragoza
(3), 5 de las universidades de Madrid, 5 de las universidades catalanas
y 9 de otras universidades) y de nivel cientifico doctoral, postdoctoral o
investigador experimentado. La representatividad geografica en Espana se puso
una vez mas de manifiesto; es de destacar que una buena proporciéon de
los investigadores experimentados que participaron mantienen colaboraciones
regulares con Francia.

La participacién en esta Escuela experimenté un ligero retroceso comparada
con las precedentes, lo que se debié esencialmente al gran ntimero de Coloquios
y Congresos de Matematicas Aplicadas celebrados en Espana durante este ano
2000 declarado Afio Mundial de las Matematicas.

5.10 X Escuela: Jaca, del 23-9 al 27-9 de 2002

La organizacién de esta décima Escuela, a cargo de nuestros colegas de Zaragoza
F. Lisbona , F.J. Sayas, R. Celorrio, C. Clavero y F. Gaspar en la ciudad de
Jaca, nos conduce por primera vez al corazén de los Pirineos espanoles. La
candidatura de esta villa turistica a la organizacion de los Juegos Olimpicos de
invierno de 2010 atestigua la calidad de su entorno montanoso, que pudimos
apreciar durante la media jornada de excursiéon. Ademds, la propia ciudad
cuenta con una gran riqueza arquitecténica, especialmente la Catedral de estilo
roménico, el Castillo de San Pedro y el Ayuntamiento. La Escuela tuvo lugar
en la Residencia Universitaria de Jaca, con alojamiento y comida en el mismo
lugar, lo que favorecio6 las conversaciones y discusiones cientificas.

5.10.1 Programa

Se impartieron cuatro cursos de cinco horas cada uno:

e Modelos numéricos para los fluidos hidrodindmicos, T. Chacén (Univ. de
Sevilla), presentacién de la problemdtica de distintos tipos de modelos
matematicos, de su andlisis matematico y de la aproximacién de sus
soluciones, asi como de algunos ejemplos de aplicaciones concretas

e Problemas de evolucion parabdlicos, M. Crouzeix (Univ. de Rennes I),
presentacién de una sintesis de los métodos de andlisis matematicos y de
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Michel Bernardou, INRIA y Universite Léonard de Vinci
Francisco Lisbona Cortés, Universidad de Zoragoza
Francisco Javier Sayas Gonzelez, Universidad de Zaragoza

+ Orgonizan. INRIA y Dep. Matemdtico Aplicada, Univer-
sidad de Zorogoza

+ Comité Organizador.

Michel Bernardou, INRIA y Université Leonard de Vinci
Francisco Lishona Cortés, Facultad de Ciencias, Universidad de

Zaragoza.

Francisco Javier Sayas Gonzalez, CPS., Universidad de
Zaragoza.

Ricardo Clorrio de Pablo, EUITIZ, Universidad de
Zaragoza.

Carmelo Clavero Gracia, CPS., Universidad de Zaragozo
Francisco Guspar Lorenz, CPS., Universidod de Zaragoza

Alfredo Bermidez de Castro. Universidad de Santiago de
Compostela

Michel Bernardou, INRIA y Universite Léonard de Vinei

Eduardo Casas Renteria. Universidad de Cantabria

José Luis Cruz Soto. Universidad de Cérdoba

Enrique Fernandez Cara. Universidad de Sevilla.

Francisco Lishona Cortés. Universidad de Zaragoza

Francisco Michavilo Pitarch. Universidad Politéenica de Madrid.

Jewier Veldés Gercia. Universidad de Oviedo.

Antonia Volle Sanchez. Universidad de Malaga

Universidad de Zaragoza

Ministerio de Ciencia y Tecnologio

Gobierno de Aragon

Ayuntamiento de Jaco

Sociedad Espariola de Matemdlica Aglicada

Iherdrola

Embajada de Francia en Espana

Insfitut National de Recherche en Informatique et Automatique
ORI, Universidad de Zoragoza

Desde el afio 1984, en que se celebrs
en Santiago de Composiela la prime-
ro edicion, vienen desarrollandose,
con caracter bienal, una serie de
Escuelas Hispanc-Francesas dende se
rednen profe les, investigadores y
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* Hasto febrero. de 2002. Preinscripcion

Hasta del 15 de abril de 2002. Solicitud de becas
Del 1 de abril ol 15 de julio.

A partir del 15 de junio. Inseripeién con recarge
Escuela, 23 o 27 de sepliombre de 2002

Inscripe

Sélo inscripcién, 175 euros,

+ Inscripcion y clojamiento en habitacion doble, 250 euros.

+ Inscripcion y alojamiento en habitacién indivicual. 300
euros.

« Inscripcin con recargo (a parfir del 16 de junic). 200 Jaca (Huesca)
evras. 23227 de septiembre de 2002
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ARAAL S

z
3
¢
:
£

* Téenicos de la industria que estén inferesaddos en comprobar
cémo se ufilizan las tecnicos de modelizacion numérica en
Fandarenos firikares.o ks que fienen que abordar o de conc
cer linens de investigacion que se desarrollan en universi
dades y erganismos cienfificos espaiioles y franceses.

estudianfes en el émbite de los méla-
dos numéricos. La Socieded Esparola
de Motematica Aplicoda (SEMA] esta,
desde su fundacion en 1991, activa-
sierte imlhicradiien la organizacibn
de las Escuelos Hispane-Francesas.
Estas alternan anualmente con la cele-
bracién del Congresa de Ecuaciones
Diferenciales y Aplicaciones-Congre-
s0 de Matematica Aplicada, constitu-
yendo dos relevantes series de reunio-
nes cientificas relacionadas  directa-
mente con la sociedad

VoS

« Iniciar o las persenas con interés
por lo Matematica Aplicada y en
concreto por &l Modelado Mate-
mético y lo Simulacion Numérica,
en lineas de investigocion que se
desarrollon actualmente en dicho
Grea en Espania y Froncia

Servir de punto de encuentro entre
investigadores, profesores, técni-
cos de lo industria y jovenes fitula-
dos de ambos paises

Mostrar los usos achuales de lo
Simulocién Numérica en la Indus-
ria y an ks smpresss espaiolas y
francesas.

= Jovenes licenciados o ingenieros
que deseen iniciarse en el campo
de la irvesfigacien o:en e il
industria, dentro del émbite de o
Simulacién Numérico

U ios que deseen ¥ cono-
cimientos sobre investigaciones desarralldas en ofros labe- —
raforios.

* Jornada sobre simulacion en biomecanica y medicina
Coerdinada por Manuel Doblaré Castellane. Universidad de
. Zoragoza
La escuela consisle en cualre cursos monogréficos de cinco
horas de duracion y cinco conferencias, odemés de una jormo-
do especial

Secretaria de la X Escuela Hispano-Francesa
 Cursos

Departamente de Matematica Aplicada

& Medelada numérice de Aujos hidredinamicos 3D, Tomés imiadan s Jainone

Checon Rebollo. Universidad de Sevilla

¢ Robustesse des élements finis de coques (verrauillage/
méthodes ufilisées par les ingénieurs). Dominique
Chapelle. INRIA, Rocquencourt,

Ceniro Politécnico Superior
¢/ Maria de Luna, 3 - 50015 Zaragoza
telf: 976 762148 - fax: 976 761886

¢ Methodes numériques pour les problemes d'évolution
Michel Crouzeix. Université de Rennes |

mail: ehf2002@posta.unizares
weww unizar.es/ehf2002

& Meéfodos de dlta resclucion paro leyes de conservacion

hiperbélicns. Resa Donat. Universided de Velencia

Conferencias

@ Aplicacién del métado de voldmenes finilos y esquemes

ipo Godunow o lus ecuaciones de las aguas someras,

Elena Vazquez Cendon. Universidad de Santiago de

Compostela.

Ao eciantss anal modakida noméneo: de o pro:

peigacién del oleaje y su interaccién con estructuras cos-

feros, liigo losada Redriguez. Universidad de

Cantabria

& Methodes localement conservatives pour la simulation
numerique de problémes de diffusion-convection. Jean-
Marie Thomas, Université de Pau et des Pays de 'Adour,

& Algebre lingaire numeérique pour EDP. Gerard Meurant. 2
CEA Centre de Bruyéres le Chatel.

@ Méiodos numéricos en problemas de valoracion de
opeiones, Carlos Moreno Gonzélez, Universidad
Politecrica de Madrid.

Se alrecen una serie de becas completas {inscripcion v alojo-
miento) y de medias becas [solo inscripcion] para estudiantes de
segundo y tercer cicle. Las condiciones para la solicitud se pue-
den consultar en lo web de la Escuela

Se realizard per web a partir del 1 de cbril. Véanse las condi-
Sanesegila! paginawebe Para cuokyiicr probléa yehrn fors
mas de inscripeién, se puede enviar un e-meil o la secretaria de
la Escuela.

La organizacién de I Escusla gestionaré directaments el olojar
miento de cuontos o deseen en la Residencia Universitario de
Jaca, simulidneamente o la inscripcion,

Figura 13: Cartel de la EHF2002
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aproximaciéon numérica actualmente disponibles para abordar de forma
Optima la simulacion numérica de los problemas

o FEsquemas numéricos de alto orden para leyes de conservacion hiperbolica
con buenas propiedades de captura de ondas de chogue, R. Donat (Univ.
de Valencia), presentacién de una amplia sintesis de métodos matematicos
y numéricos recientes para modelizar fenémenos de tipo propagacién de
ondas, discontinuidades de contacto, choques, rarefacciones...

o Algunos nuevos resultados y desafios actuales en el andlisis mediante
elementos finitos de problemas de laminas, D. Chapelle (INRIA,
Rocquencourt), sintesis de los resultados matemédticos y numéricos,
enfatizando la combinacion de la calidad de los modelos mateméticos con
la eficacia y la fiabilidad de la aproximaciéon numérica

Cinco conferencias de una hora cada una permitieron abordar cinco temas
mas especificos:

o Awvances recientes en el modelado numérico de la propagacion del oleaje y
su interaccion con estructuras costeras, 1. Losada (Univ. de Cantabria)

e Métodos iterativos para la resolucion de grandes sistemas lineales con
matrices vactas, G. Meurant (CEA Bruyeres-le-Chatel)

o Métodos numéricos para problemas de valorizacion de opciones, C. Moreno
(Univ. Politécnica de Madrid)

o Aplicacion del método de volimenes finitos y de esquemas de tipo Godunov
a las ecuaciones de aguas someras, E. Vazquez (Univ. Santiago de
Compostela)

o Aproximacion mediante elementos finitos de problemas coercivos no
elipticos, J.M. Thomas (Univ. de Pau)

Ademds se celebré una sesién especial sobre algunas aplicaciones de
herramientas matematicas y métodos numeéricos en la bioingenieria. En efecto,
la extensién de los métodos de simulacién numérica a los seres vivos ha
tropezado durante mucho tiempo con la complejidad de los modelos (los
medios concernidos son muy inhomogéneos, anisotropos y requieren modelos
fuertemente acoplados) y con el hecho de conducir a problemas numéricos
de una dimensién demasiado grande. Los enormes progresos realizados tanto
en modelizaciéon de fenémenos acoplados como en la combinacién algoritmia
numérica/prestaciones informdticas y cdlculo paralelo permite abordar en la
actualidad de manera fiable algunos dominios importantes de la bioingenieria.
Esta sesion permitié abordar tres de ellos:

e Tratamiento de la senal biomédica en el diagnostico y monitorizacion de
patologias, P. Carminal (Univ. Politécnica de Cataluna)

e Adaptacion en mecdnica dsea, S. Ramtani (Univ. Paris Val de Marne)
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o Algunas aplicaciones del método de elementos finitos a la modelizacion de
tejidos vivos y al diseno de implantes, M. Doblaré (Univ. de Zaragoza).

Un volumen recopilé los apuntes de los cursos, a los que se anadieron dos
tiradas aparte (las transparencias de la conferencia de J.M. Thomas y los
restimenes de la sesién especial de bioingenieria).

5.10.2 Participantes

Esta Escuela reunié 78 participantes, incluyendo profesores y conferenciantes,
procedentes en su mayor parte del sector universitario espanol. Més
precisamente, estos ultimos procedian de las Universidades de Alicante (1),
Barcelona (1), Cantabria (3), Cartagena (1), Cérdoba (3), La Coruna (6),
Navarra (2), Oviedo (2), Salamanca (4), Santiago de Compostela (8, de los cuales
1 de Lugo), Sevilla (7), Valencia (8), Valladolid (1), Vigo (1 de Pontevedra),
Zaragoza (13, 1 de Huesca), 5 de las Universidades de Madrid y, del lado francés,
del CEA (1), del INRIA (1), de las Universidades de Pau (2), Rennes (1) y del
Polo Universitario Leonardo da Vinci (1). Este reparto atestigua la diversidad y
la gran representatividad geografica de la audiencia. El nimero de participantes
sigue siendo elevado, a pesar de las dificultades de acceso de la localizacién
y de las fechas algo tardias de la Escuela, muy proximas al inicio del curso
universitario.

El nivel de los participantes fue muy variado, yendo de doctorandos a
profesores e investigadores con muy distinto nivel de experiencia. Un tercio
de entre ellos aproximadamente participa personalmente en colaboraciones
con equipos franceses (Paris VI, INRIA, Escuela Politécnica, Escuela Central,
Universidades de Pau y de Rennes...).

5.10.3 Otras colaboraciones en curso

Numerosas colaboraciones estan en marcha, especialmente codirecciones de
tesis, participacion en proyectos y contratos conjuntos o en Redes Europeas: el
proyecto Smart Systems acaba de ser aprobado por la Comunidad Europea y se
desarrollard en el periodo 2003/2006. E1 INRIA, el ESIEE, el Polo Universitario
Leonardo da Vinci son miembros del lado francés y la Universidad de Santiago
de Compostela del lado espanol.

5.11 XI Escuela: Cadiz, del 20-9 al 24-9 de 2004

A propuesta de A. Valle de la Universidad de Mélaga y por iniciativa de SeMA,
la Escuela pasé a denominarse « Escuela Jacques-Louis Lions Hispano-Francesa
sobre Simulacién Numérica en Fisica e ingenieria ». De esta manera, SeMA
deseaba honrar la memoria de Jacques-Louis Lions, fallecido en 2001, quien,
con sus excepcionales cualidades cientifica y humana, se implicé en gran medida
en el establecimiento de numerosas y fructiferas colaboraciones entre la mayor
parte de los grupos de simulacién numérica espanoles y franceses.
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Informacién general

Las Escuelas Hispano-Francesas sobre Simulacion Numérica
constituyen una muestra de |a cofabaracion entre investiga-
dores de Espaia y Francia, en el ambito del analisis numerico
v los modelos matematicos de las ciencias experimentales.
Se celebran con caracter bianual desde 1984 y se orienta
fundamentalmente a

= |a formacion de nuevos investigadores;

ar a profesionales y estudiantes en algunas lineas de
investigacion relacionadas con fa simulacién numérica;

= servir de punto de encuentro entre investigadores, pro-
fesores y profesionales de ambos paises: y

= mostrar algunos usos actuales de la simulacién numérica
en la industria y en l» empresa,

Destinatarios

» Estudiantes de altimos cursos, doctorandos y jovenes
licenciados o ingenieros que deseen iniciarse en la si-
mulacién numérica con fines investigadores o profesio-
nales.

= Profesores universitarios de reas relacionadas con fa si-
mulacion numérica y la computacion cientffica

# Profesionales y técnicos que utilicen métodos de com-
putacién cientifica.

In memoriam

En la actual edicion, el consejo ejecutivo de la SEMA ha
decidido un cambio en la denominacion de la escuela en ho-
menaje al profesor Jacques-Louis Lions, fallecido en el afio
2001, valedor & impulsor y participante de este tipo de en-
cuentros, y vinculade especialmente con |a mayoria de gru-
pos de simulacion numérica espafioles y franceses.

Entidades colaboradoras

= Vicerrectorado de Investigacion y Desarrollo (UCA}.
= Ministerio de Ciencia y Tecnologia.

= Consejeria de Educacion y Ciencia (Junta de Andalucia)
= AIRBUS Espaiia, S.L.

= Dragados Off.Shore, S.A.

= Embajada de Francia en Espafia

« Excma. Diputacion Provincial de Cadiz
= Sociedad Espafiola de Matemstica Aplicada (SEMA)
» TNRIA

Comité cientifico

« Michel Bernadou (P. U. Léonard de Vinci, Paris)
« Eduardo Casas Renteria (Universidad de Cantabria).

« Tomis Chacén Rebollo (Universidad de Sevilla).

= Jose Luis Cruz Soto (Universidad de Cérdoba).

= Francisco Lisbona Cortés (Universidad de Zaragoza).

» Francisco Michavila Pitarch (U. Politécnica de Madrid).
» Francisco Ortegon Gallego (Universidad de Cadiz)

= Javier Valdés Garcia (Universidad de Oviedo).

= Antonio Valle Sanchez (Universidad de Malaga).

= Juan Viafio Rey (U. de Santiago de Compostela)

Comité organizador

= Michel Bernadou (P. U. Léonard de Vinci, Paris).

= Francisco Ortegon Gallego (Universidad de Cadiz).

= José Manuel Diaz Moreno (Universidad de Cadiz).

= Rafael Rodriguez Galvan (Universidad de Cadiz).

« Maria Victoria Redondo Nebles (Universidad de Cadiz).
= Concepcion Garcia Vazquez (Universidad de Cadiz).

= M Teresa Gonzalez Montesinos (Universidad de Cadiz)

Secretaria de la Escuela

José Manuel Diaz Moreno
CASEM
Departamento de Matematicas
Universidad de Cadiz
Campus del Rio San Pedro
11510 Puerto Real, Cadiz
ce. josemanuel.diazOuca.es
Tfno: 956 016 057

Informacién completa sobre la Escuela

http://www.uca.es/ehf2004

Escuelas Hispano-Francesas Jacques-Louis Lions

Inscripcién
La informacion precisa sobre las diversas modalidades de
inscripcién se encuentra en

http: //wwu.uca.es/ehf2004

Cuotas de inseripcion

Socio SEMA  hasta el 31 de mayo de 2004 220 €

a partir del 1 de junio de 2004 250 €
hasta el 31 de mayo de 2004 250 €

a partir del 1 de junio de 2004 280 €
La cuota de inscripcion da derecho a la asistencia a fos cur-
s0s y conferencias, a la documentacion de Ia Escuela, a los
almuerzos y a participar en los actos sociales.

Ordinaria

Alojamiento

La informacién precisa sobre la reserva de alojamiento se
encuentra en

http://wuw.nca. es/ehf 2004
Becas

La organizacion tiene prevists la concesién de un cierta ni-
mero de becas dirigidas a estudiantes en las modalidades de
inscripcién (220 €) y de inscripcion y alojamiento (370 €)
Las solicitudes, junto con el curriculum vitae y fotocopia
del carnet de estudiante en vigor, debern ser remitidas a la
secretaria de la Escuela antes del 15 de mayo de 2004, Mis
informacién en

http://wwa.uca.es/ehf2004
Sesiones de pésteres

A partir de la presente edicién, los alumnos tienen la posi-
bilidad de presentar trabajos en psteres en las tres sesiones
programadas.

Cursos

» Modelos matematicos en los procesos industriales.
Alfredo Bermidez de Castro y Lopez-Varela.
Universidad de Santiago de Compostela.

« Problémes mathématiques et numériques posés par la
securité des déchets nucléaires.

Olivier Pironneau.
Université Pierre et Marie Curie. Paris 6.

« Génération de maillages tridimensionnels
Paul-Louis George.

Institut National de Recherche en Informatique et
Automatique.

= Modelos matematicos difusivos para la descripcion del
clima global.

Jesis lldefonso Diaz Diaz
Universidad Complutense de Madrid

Conferencias

« Calculo paralelo para la resolucion numérica de las
ecuaciones de Navier-Stokes.
Enrique Fernandez Cara
Universidad de Sevilla.
= Finite volume schemes and Lax theorem.
Bruno Després.
Université Pierre et Marie Curie, Paris 6.

Resolucion numérica de las ecuaciones de aguas some-
ras bicapa mediante esquemas de voliimenes finitos.
Manuel Jesus Castro Diaz.

Universidad de Malaga

Schémas numériques 3 deux grilles pour les équations
de Navier-Stokes.

Vivette Girault.

Université Pierre et Marie Curie, Paris 6.

Algunas ecuaciones en derivadas parciales para el pro-
cesamiento de imagenes.

José Manuel Mazén Ruiz.

Universidad de Valencia.

Simulacién de procesos. Digital Factory.
Antonio Montosa Jurado.
AIRBUS Espafia, S.L.

N7

UCA

Universidad

XI Escuela Jaeques-Louis Lions

pano-Francesa
sobre

Simulacién Numérica en Fisica e Ingenieria

Responsables de organizacin

Michel Bernadou
Pole Universitaire Léonard de Vinci. Paris

Francisco Ortegén Gallego
Universidad de Cadiz
Organizacién
Grupo de investigacion
Analisis teorico y numérico de madelos de las ciencias
experimentales (FQM-315)
de icas de la Uni

Deps idad de Cadiz

Programa provisional

Domingo, 19/09
De 18:00 a 20:00 Entrega de documentacion

Lunes, 20/09
830 Entrega de documentacion
9:00 Acto inaugural
9:30 Curso
11:00 Sesién de pésteres / Pausa (cafe)
12:00 Conferencia
13:00 Conferencia
14:00 Pausa (comida)
Curso

17:30 Curso

Martes, 21/09

9:00 Curso

10:30 Conferencia

11:30 Sesién de pésteres / Pausa (cafe)
1230 Curso

14:00 Pausa (comida)

16:00 Curso

17:30 Conferencia

18:30 Pausa (café)

19:00 Conferencia premio Joven Investigador
19:20 Conferencia premio Divulgacion Matematica

Miércoles, 22/09
9:00 Curso

10:30 Curso
1200 Sesion de pésteres / Pausa (café)
C

urso
14:00 Pausa (comida)
Curso

17:30 Conferencia
18:30 Pausa (cafe)
19:00 Asamblea SEMA
2100 Acto social: cena

Jueves, 23/09
Actos sociales.

Se prevé una visita a bodega y asistencia al especticulo de I
Real Escuela Ecuestre de Jerez de la Frontera,

Viernes, 24/09
9:00 Curso

10:30 Conferencia
11:30 Pausa (café)
12:00 Curso

13:30 Acto de clausura

La Asamblea de la SEMA tendra lugar con ocasion de la celebracion
de la Escuela, pero no forma parte de la misma.

Figura 14: Cartel de la EHF2004
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Esta undécima Escuela fue organizada en Cadiz por F. Ortegén y sus
colaboradores J.M. Diaz, R. Rodriguez, M.V. Redondo, C. Garcia y M.T.
Gonzalez.

Junto a la parte cientifica de la Escuela, una excursién a Jerez de la Frontera
nos permitié visitar una bodega, asistir al espectaculo de la célebre Real Escuela
Ecuestre y visitar el Museo Taurino; ademas, la cena de gala en el Parador
Atlantico nos permitié degustar las especialidades locales.

El formato general de esta Escuela fue andlogo a la de las cuatro o cinco
precedentes: cuatro cursos de unas cuatro horas cada uno permitieron presentar
de forma detallada los retos y los resultados mas significativos de cuatro
disciplinas de actualidad en simulaciéon numérica y seis conferencias permitieron
analizar sucintamente el progreso de otros tantos temas de actualidad.

5.11.1 Programa
Se impartieron los cuatro cursos siguientes:

o Modelos matemdticos en los procesos industriales, A. Bermudez de Castro
(Univ. de Santiago de Compostela), el curso se apoy6 en dos ejemplos
concretos: el primero, la combustién en una central térmica y el segundo,
la reduccién del ruido en recintos cerrados mediante técnicas anti-ruido

e (leneracion de mallados tridimensionales, P.L. George (INRIA Rocquen-
court), presentacion de los principales métodos de generacién de mallados
tridimensionales que permiten responder de manera fiable y eficaz a las
necesidades industriales, particularmente en términos de rapidez y de ta-
mano de los mallados tridimensionales generados

e Actuar a favor del medio ambiente: reflexiones generales y andlisis mate-
mdtico de dos problemas concretos, J.I. Diaz (Univ. Complutense de
Madrid y Real Academia de Ciencias), consecuencias de la revolucién
industrial en la evolucién del clima e ilustracién mediante algunos ejemplos
que conducen a estudios de controlabilidad

e Problemas matemdticos y numéricos planteados por la sequridad de
los residuos nucleares, O. Pironneau (Univ. Parfs VI y Académie
des Sciences), presentacién de herramientas matemadticas apropiadas:
desarrollos multi-escala, los métodos de descomposicién de dominios y
de homogeneizacion, asi como los métodos numéricos correspondientes

Los cursos se completaron con las conferencias:

o Esquemas numéricos con dos mallas para las ecuaciones de Navier-Stokes,
V. Girault (Univ. Paris VI)

e Cdlculo paralelo para la resolucion numérica de las ecuaciones de Navier-
Stokes, E. Ferndndez Cara (Univ. de Sevilla)

e Resolucion numérica de las ecuaciones de aguas someras bicapa mediante
esquemas de volimenes finitos, M.J. Castro (Univ. de Mélaga)



206 Escuelas Hispano-Francesas Jacques-Louis Lions

e [Esquemas de volumenes finitos y teorema de Lax, B. Despres (Univ. Parfs
VI)

e Simulacion de procesos: « digital factory », A. Montosa (Airbus Espana)

e Modelos matemdticos para el tratamiento de imdgenes, J.M. Mazén (Univ.
de Valencia)

Ademas, tres sesiones de pdsteres permitieron a los més jévenes presentar
sus primeros resultados.

El conjunto de las notas de los cursos y las conferencias fue recopilado
en un volumen de excelente factura. Este volumen y su contenido fueron
objeto de recension « Mathematical Reviews » bajo la referencia MR2117095
(2005h :00013) 00B15.

5.11.2 Participantes

Esta Escuela reuni6 a 84 participantes, incluyendo profesores y conferenciantes,
procedentes en su mayor parte del sector universitario espanol, doctorandos,
profesores-investigadores jévenes o experimentados. Estos asistentes procedian
de las Universidades de Cadiz (13), Cantabria (1), Cérdoba (4), La Coruna (5),
Madrid (3, 1 de la Auténoma, 1 de Carlos IIT'y 1 de Complutense), Mélaga (10),
Navarra (3), Oviedo (2), Santiago de Compostela (10), Sevilla (17), Valencia (1),
Valladolid (1), Vigo (3) y Zaragoza (1); de AIRBUS Espana (1); del INRIA (2)
y de la Universidad Paris VI (3); de la Universidad de Campinas de Brasil (1),
de la Universidad Auténoma de México (1) y de la Universidad de Tetuan (2).

5.12 XII Escuela: Castro Urdiales, del 18-9 al 22-9 de 2006

Este ano 2006 fue excepcional para la comunidad matematica espanola, ya
que Espana organizé en agosto el Congreso general de la Unién Matematica
Internacional. Se trata del Congreso mayor de los matematicos, que tiene lugar
cada cuatro anos, en el transcurso del cudl se entregan las Medallas Fields. Junto
al Congreso general, se organizaron un gran nimero de encuentros, reuniones
de trabajo, seminarios, etc. centrados sobre temas concretos que reunian a los
especialistas de una misma disciplina. El conjunto de estos eventos, empezando
por el Congreso general, tuvieron un gran éxito, tanto por la calidad de las
intervenciones como por una organizacién muy notable.

La organizacién de la duodécima Escuela en Castro Urdiales menos de un
mes después del Congreso de la UMI y de los eventos asociados era un auténtico
desafio. Debido a este hecho, la Escuela experimenté una sensible disminucién
del nimero de participantes, pero la calidad de la organizacién y el calor de la
acogida hicieron de ella un evento muy logrado y muy apreciado.

Recordemos que esta Escuela fue organizada por la Universidad del Pais
Vasco, bajo la responsabilidad de L. Vega, M. Escobedo y M. Lezaun asistidos
por L. A. Ferndndez de la Universidad de Cantabria. La Escuela tuvo lugar
en la ciudad balneario de Castro Urdiales a unos 40 km al oeste de Bilbao,
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Centro Internacional de Encuentros Matematicos

Xll Escuela Jacques-Louis Lions Hispano-Francesa de
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mas precisamente en el recién estrenado Centro Internacional de Estudios
Matematicos, instalado en una soberbia residencia perfectamente restaurada
y muy funcional.

Ademaés de las actividades cientificas, los organizadores reservaron media
jornada para hacernos descubrir el Puente Colgante de Portugalete que, desde
hace mas de cien ano, asegura el traslado de vehiculos y peatones de una
orilla a otra de la ria. Después nos condujeron al célebre e ineludible Museo
Guggenheim de Bilbao, cuya audaz arquitectura ha contribuido fuertemente
al renacimiento de una ciudad marcada por delicadas reestructuraciones
industriales.

5.12.1 Programa
Esta Escuela conté con cuatro cursos de tres horas cada uno:
e Integracidn geométrica, J. Sanz Serna (Univ. de Valladolid)

e Optimizacion de forma y de topologia, G. Allaire (Escuela Politécnica,
Parfs)

e Modelos y algoritmos para problemas de localizacion y rutas, E. Fernandez
Aréizaga (Univ. Politécnica de Cataluna)

e Una introduccion a la modelizacion matemdtica de flujos bifdsicos
dispersos, P. Villedieu (ONERA, Univ. Paul Sabatier, Toulouse)

Las siguientes ocho conferencias de una hora cada una complementaron los
cursos:

e Fstimaciones del error para la aprorimacion numérica de problemas de
control gobernados por EDPs, M. Mateos (Univ. de Oviedo)

e Andalisis matemdtico y simulacion numérica del ensayo de flexion en
tres puntos para materiales ceramicos, P. Quintela (Univ. Santiago de
Compostela)

e De la Mecdnica a la Biologia mediante procesos de fragmentacion: estado
de la cuestidn y problemas abiertos, J. Soler (Univ. de Granada)

e Blow-up y problemas parabdlicos mal puestos, A. Rodriguez Bernal (Univ.
Complutense de Madrid)

e Fcuaciones con solitones: sinergia entre estudio analitico y simulacion, A.
Sénchez (Univ. Carlos IIT de Madrid)

e Preservacion de invariantes mediante métodos Runge-Kutta, L. Randez
(Univ. de Zaragoza)

e Métodos de bases reducidas para la aprozimacion fiable de la solucion de
problemas no lineales, Y. Maday (Univ. Paris VI)
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o Simulacion numérica de la interaccion sangre-venas en arterias largas, M.
Ferndndez (INRIA Rocquencourt)

Todos los profesores y conferenciantes pusieron a disposicion de los
participantes soportes (en papel y electrénico) directamente relacionados con
el contenido de su presentacion e incluyendo una bibliografia muy completa y
actualizada sobre los temas abordados.

5.12.2 Participantes

Los participantes procedfan de las Universidades de Cantabria (1), Castilla-
La Mancha (1), Cérdoba (2), La Coruna (3), Granada (1), Madrid (3, 2 de
Carlos IIT y 1 de la Complutense), Oviedo (2), Pais Vasco (14), Politécnica
de Cataluna (1), Santiago de Compostela (4), Sevilla (4), Valladolid (1), Vigo
(1), Zaragoza (2); del Consejo Superior de Investigaciones Cientificas (1) ; de
la Escuela Politécnica de Palaiseau (1), de la Universidad Paris VI (1), del
INRIA Rocquencourt (1), del ONERA y la Universidad Paul Sabatier (1) y de
la Escuela Superior de Ingenieros Leonardo da Vinci (1).

El nivel de los participantes fue muy variando, yendo desde doctorandos
a profesores-investigadores con muy distinto nivel de experiencia. Un tercio
de entre ellos al menos participa personalmente en colaboraciones regulares
con equipos franceses (Parfs VI, INRIA, Escuela Politécnica, Universidad Paul
Sabatier...).

5.12.3 Conclusiones

La participacion en esta Escuela, por una parte, de los profesores J.I. Montijano
y C. Vazquez, presidentes saliente y entrante de SeMA respectivamente,
y por otra parte de los profesores Y. Maday y G. Allaire, presidentes
de la SMAI (Société de Mathématiques Appliquées et Industrielles) y del
Gamni/SMAI (Groupe pour 1’Avancement des Méthodes Numériques de
I'Ingénieur) respectivamente, permitieron discutir sobre el futuro de estos
eventos.

A partir de 2008, las Escuelas serdn organizadas por SeMA del lado espanol
y por la SMAI del lado francés, lo que introducird una mayor simetria y
aumentara la visibilidad. La Escuela de 2008 serd organizada localmente por
la Universidad de Valladolid (www.uva.es/ehf2008).
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Titulo: INFLUENCIA DEL POTENCIAL DE HARDY EN
ECUACIONES ELIPTICAS Y PARABOLICAS.
Doctorando: Ana Primo Ramos.
Director/es: Ireneo Peral Alonso.
Defensa: 19 de mayo de 2008, Universidad Auténoma de
Madrid.
Calificacién: Sobresaliente cum laude por unanimidad.

Resumen:

Los protagonistas de la Tesis son el clasico potencial de Hardy y los términos
de orden cero y uno que son potencias de la incégnita o del médulo de su
gradiente respectivamente. Todos estos términos actiian en la Ecuacién del
Calor y la Ecuacion de Laplace. Los problemas que se tratan estudian cémo
cooperan o compiten el potencial de Hardy con dichas potencias. Es un perfecto
laboratorio para estudiar algunos casos limite y descubrir fenémenos nuevos.
Muchos de los resultados se pueden extender a otros operadores.

Debido a su gran interés fisico se considera con preferencia el siguiente
problema

U — Au = |Vu|p+)\#+ f(z,t) enQr=Qx(0,7T),
(P) u(z,t) >0 en Qr,
u(z,t) =0 en 00 x (0,T),
u(z,0) = up(z) si e,

que representa una aproximacion viscosa a la ecuaciéon de Hamilton-Jacobi. Se
considera A > 0, f(z,t) > 0, up(z) > 0 funciones en clases convenientes y {2 un
dominio acotado de RY con N >3y 0 € Q.

Fn el caso | = 0 y p = 2, este modelo aparece en la teoria fisica
del crecimiento de rugosidades en superficies por deposicion de particulas
por gravedad, donde es conocido como modelo de Kardar-Parisi-Zhang. Una
modificacién de este problema ha sido considerado por H. Berestycki, S. Kamin,
G. Sivashinsky, como un modelo para la propagacién de llamas. El caso
1 < p < 2 es conocido como modelo generalizado de Kardar-Parisi-Zhang.
Tanto en el caso estacionario como en el de evolucién, si I = 0y p = 2, B.
Abdellaoui, A. Dall’Aglio e I. Peral, demuestran un resultado de no unicidad de
soluciones positivas, dando la caracterizacion de todas las soluciones en relacién
a medidas concentradas en conjuntos de capacidad cero. Este fenémeno de no
unicidad salvaje es producido por el término |Vul?.

211



212 Restimenes de tesis doctorales

Con estos resultados como motivacion, se estudia en primer lugar el caso
estacionario del problema (P), analizando la influencia conjunta del potencial de
Hardy en problemas que tienen un término |Vu|?. Si el cuadrado del gradiente
aparece en el lado derecho de la ecuacién (compitiendo con el operador de
Laplace), se demuestra un resultado de no existencia de solucién positiva en el
sentido mas débil posible, es decir, exigiendo las condiciones minimas necesarias
para que la ecuaciéon tenga significado en el sentido de las distribuciones.
Como consecuencia de este resultado tan fuerte de no existencia, se produce
un fenémeno de explosién de las soluciones de los problemas aproximados
(truncando el potencial de Hardy) en todo punto del dominio (el caso de no
existencia para 1 < ¢ < 2 es analizado por B.Abdellaoui e I. Peral en Ann.
Scuola Norm. Sup. Pisa Cl. Sci. (5) Vol. VI (2007), 159-183).

Si el cuadrado del gradiente aparece en el lado izquierdo de la ecuacion
(cooperando con el operador de Laplace), el resultado es completamente
diferente. Se prueba la existencia de solucién positiva para todo pardmetro A,
sin necesidad de restringir su tamaiio y para toda funcién positiva f en L(),
sin imponer condiciones extras de integrabilidad.

FEl fenémeno de rotura de resonancia y efecto regularizante se analiza en
pesos mds generales y con una potencia |Vul?, 1 < ¢ < 2, llamados en la
memoria pesos admisibles, entre los que, en particular, se encuentra el potencial
de Hardy. Un dato importante: se prueba la optimalidad de la condicién
impuesta a estos pesos admisibles, utilizando de nuevo el potencial de Hardy
como laboratorio de pruebas. Extendemos estos resultados a operadores en
forma divergencia, con funciones mas generales que dependen de la incognita y
de su gradiente y con datos en los que no imponemos condiciones de signo.

Para analizar la influencia del potencial de Hardy en el caso de evolucion, se
parte del estudio de la sumabilidad de las soluciones de la Ecuacién del Calor con
respecto a la sumabilidad del término fuente, completando algunos resultados
clasicos.

Al perturbar con el potencial de Hardy, se prueba que las supersoluciones
en general no estan acotadas y por tanto, el estudio se sale de marcos clasicos.
Se estudia en primer lugar el problema semilineal tomando la potencia critica
optimal para el problema eliptico asociado obtenida por Brezis-Dupaigne-Tesei.
Se comprueba que esta misma potencia es la critica para determinar la existencia
o la no existencia de solucién positiva en la ecuacién del calor semilinear
perturbada con el potencial de Hardy. El andlisis del problema de Cauchy
asociado, permite obtener el exponente de Fujita que depende del parametro
A

El problema (P) es particularmente interesante. Por un lado, plantea serias
dificultades técnicas, apareciendo de forma natural la necesidad de demostrar un
principio de comparacion que en particular extiende un resultado de Alaa-Pierre
para el caso eliptico asociado. Por otro lado, se hallan profundas diferencias con
respecto a la ecuacion del calor. Si A > 0, el exponente critico obtenido por B.
Abdellaoui e I. Peral es también el exponente critico para el problema parabdlico
casi-lineal, en el sentido que a partir de él no hay solucién positiva para ningun
dato inicial no trivial. Sin embargo, para A = 0, bajo ciertas hipdtesis en el
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dato incial, B. Gilding, M. Guedda, R. Kersner demuestran un resultado de
existencia global de solucién para todo p > 1.

Si A > 0, en el problema de Cauchy (Q = R") existe un exponente de tipo
Fujita tal que por debajo de él todas las soluciones no negativas explotan en
tiempo finito. Sin embargo, para A = 0, existe solucién para dato no trivial.
Los resultados son bastante sorprendentes, ademés hay una discontinuidad de
comportamiento cuando A — 01, a diferencia del caso semilineal.
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Un Curso de Calculo Numérico: Interpolacion, Aproximacion,
Integracion y Resolucion de Ecuaciones Diferenciales.

Anna Doubova y Francisco Guillén Gonzélez

Secretariado de Publicaciones, Universidad de Sevilla.

ISBN: 978-84-472-0941-5 — 2007

Por Enrique Fernandez Cara

Este texto de Calculo Numérico esta orien-
tado a la docencia universitaria en Ciencias
A Doubova e Ingenieria. Los autores dedican una par-
F. Guillén Gonzalez te importante al Andlisis Numérico (plan-
teamiento riguroso de los problemas, conver-
gencia, estimaciones del error, etc.) y presen-
tan también algoritmos eficientes de céalcu-
lo, numerosos ejemplos y ejercicios resueltos,
asi como una relacién de ejercicios propues-
tos al final de cada materia.

La obra consta de cinco capitulos. En los
Capitulos 1 y 2 se desarrollan técnicas de
interpolacién polinémica (global, a trozos y
con splines) y de aproximacién de funciones
(en el sentido de la convergencia uniforme
y en el sentido de los minimos cuadrados,
incluyendo el caso discreto de aproximacién
de un conjunto de puntos en el plano).

En el Capitulo 3 se estudia la integracién
numérica en una variable (de nuevo con métodos globales y a trozos), mads
concretamente las férmulas de cuadratura de tipo interpolatorio, el caso
particular de las férmulas de Newton-Cotes y las férmulas de cuadratura de
Gauss con soporte 6ptimo.

UNIVERSIDAD D SEVILLA

Finalmente, los Capitulos 4 y 5 estan dedicados al estudio de esquemas
numéricos para aproximar soluciones de problemas diferenciales ordinarios:
problemas de Cauchy en el Capitulo 4 y problemas de contorno en el
Capitulo 5. En el caso de los problemas de Cauchy, estan recogidos los
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resultados analiticos més importantes de los esquemas de un paso (consistencia
y orden, estimaciones del esquema, convergencia y estimaciones del error de
discretizacion y estabilidad). En el caso de problemas de contorno, tan sélo se
realiza una introduccion, desde el punto de vista de la implementacién numérica,
a algoritmos de dos tipos: los métodos de disparo y los métodos de diferencias
finitas.

En conjunto, el libro pretende proporcionar una vision unificada y
equilibrada de resultados propios del Andlisis Numérico, complementados con
el estudio detallado de un buen niimero de algoritmos.
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Informacién:
E-mail:
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INTERNATIONAL WORKSHOP ON DYNAMICAL SYS-
TEMS AND MULTIDISCIPLINARY APPLICATIONS
(IWDSMA)

Universidad Miguel Hernédndez de Elche

September 16-19, 2008

dsmaQumh.es
http://hefesto.umh.es/IWDSMA

Tipo de evento:
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Lugar:
Fecha:
Organiza:
Informacion:
E-mail:
WWW:

Congreso

13tH GAMM-IMACS INTERNATIONAL SYMPO-
SIUM ON SCIENTIFIC COMPUTING, COMPUTER
ARITHMETIC, AND VERIFIED NUMERICAL COMPU-
TATIONS (SCAN’2008)

El Paso, TEXAS, USA

September 29-October 3, 2008

mceberio@cs.utep.edu, vladik@utep.edu
http://www.cs.utep.edu/interval-comp/scan08.html
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Organiza:
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IT ENCUENTRO IBERICO DE MATEMATICAS
Badajoz. Facultad de Ciencias de la Universidad de
Extremadura

Del 3 al 5 de octubre de 2008

Sociedad Matematica Portuguesa (SPM), Real So-
ciedad Matemética Espanola (RSME), Departamen-
to de Matematicas de la Universidad de Extremadu-
ra

imm2@unex.es
http://imm2.unex.es/indexes.html
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CONFERENCE ON IN-
SECURITY
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E-mail:
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INTERNATIONAL ~CONFERENCE IN
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October 22-24, 2008
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Lugar:
Fecha:
Organiza:
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WWW:

Congreso

INTERNATIONAL CONFERENCE ON MODELING,
SIMULATION AND CONTROL (ICMSC’08)

San Francisco, USA

October 22-24, 2008

International Association of Engineers

wcecs@iaeng.org
http://wuw.iaeng.org/WCECS2008/ICMSC2008.html
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WWW:
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SECOND WORKSHOP ON MATHEMATICAL CRYPTO-
rocy (WMC 2008)

Universidad de Cantabria, Santander

October 23-25, 2008
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Tipo de evento:

Nombre:
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E-mail:
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ELLIPTIC AND HYPERBOLIC EQUATIONS ON SINGU-
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Mathematical Sciences Research Institute, Berkeley,
California, USA
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http://www.msri.org/calendar/workshops/
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MATHEMATICS AND ENGINEERING

Campus of Rutgers, The State University of New
Jersey, at the Heldrich Hotel, New Brunswick, NEW
JERSEY, USA

November 21-22, 2008

finmath@rci.rutgers.edu;
rcarmona@princeton.edu
http://wuw.siam.org/meetings/fm08/index.php;
http://www.finmath.rutgers.edu/conferences/
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INTERNATIONAL CONFERENCE ON PARTIAL DIFFE-
RENTIAL EQUATIONS AND APPLICATIONS IN HO-
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City University of Hong Kong, Kowloon, Hong Kong
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http://www6.cityu.edu.hk/rcms/ICPDEA2008
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FEMTEC 2008 (FINITE ELEMENT METHODS IN
ENGINEERING AND SCIENCE)

University of Texas at El Paso, USA

December 8-12, 2008

femtec20080@math.utep.edu; solin@utep.edu
http://servac.math.utep.edu/femtec_2008/home
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Organiza:
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E-mail:
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2008 INTERNATIONAL CONFERENCE ON COMPU-
TER SCIENCE AND SOFTWARE ENGINEERING (CS-
SE 2008)

Wuhan, China

December, 12-14th, 2008

Y. Wang, University of Calgary, Canada; P. Shen,
University of California at Irvine, USA; H. B. Zhou,
Wuhan University, China

csse@highsci.org
http://www.highsci.org/csse2008submission/
website/csse/index.aspx
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