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ON A MODEL SYSTEM FOR THE OBLIQUE INTERACTION OF INTERNAL
GRAVITY WAVES*

JEAN-CLAUDE SAUT! AND NIKOLAY TZVETKOV!

Abstract. We give local and global well-posedness results for a system of two Kadomtsev-Petviashvili
(KP) equations derived by R. Grimshaw and Y. Zhu to model the oblique interaction of weakly non-
linear, two dimensional, long internal waves in shallow fluids. We also prove a smoothing effect for the
amplitudes of the interacting waves. We use the Fourier transform restriction norms introduced by
J. Bourgain and the Strichartz estimates for the linear KP group. Finally we extend the result of [3]
for lower order perturbation of the system in the absence of transverse effects.
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1. INTRODUCTION

This paper is directly motivated by the work of Grimshaw and Zhu [15], where a model is presented for the
oblique strong interaction of weakly, two dimensional, nonlinear, long internal gravity waves in both shallow
and deep fluids. The model consists of two coupled Kadomtsev-Petviashvili (KP) equations (shallow fluid) or of
two coupled “intermediate long wave” equations (ILW) (deep fluid). The interaction of internal gravity waves
propagating in one horizontal direction has been considered by Gear and Grimshaw [12]. Rigorous mathematical
results in this case have been obtained by Bona et al. [4], Ash, Cohen and Wang [3], Albert, Bona and Saut [1]
(cf. also Appendix A of the present paper for a complement to the paper [3]).

More precisely we are interested here in the case which Grimshaw and Zhu refer as the “strong interaction
I” type, in the shallow water situation (cf. [15] Sect. 3.2). Thus we require that the 2 interacting modes n and
m have closed phase speeds, ¢, ~ ¢, and that the angle § between the waves (which propagate in the x — y
plane) is closed to zero. In this case, Grimshaw and Zhu using a multi-scale perturbation method, found that
the vertical displacement £ of the fluid is given by

§=a {An(Ta 01,02, 9)¢n(z) + Am(Ta 01,02, 9)¢m (Z)} + 05251 + 0(043) (1)

Here the small parameter « is a measure of the wave amplitude, 8 = X — ¢,,T is the phase variable, 7 = oT,
o1 = aX, oy = az X are respectively the long time and space variables. They are related to the physical
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variables (z,y,t) by
X=cx, Y=cy T=c¢t,

where € is a small parameter representing the dispersive effects, namely the ratio of vertical to horizontal scales.
A KdV balance is assumed between dispersion and nonlinearity, i.e. o = £2. Moreover ¢,, is close to ¢,, namely
Cm = cn(1+ aV), where V is O(1) with respect to a. In (1) ¢, j = m,n is the j mode of the vertical mode
function ¢ = ¢(z) with corresponding phase speed ¢; (they are eigenfunctions of some linear eigenvalue problem
which we will not specify here). Finally, the amplitudes A,, and A,, are shown in [15] to satisfy the system of
evolution equations

L[y 0 (10A, 04y |\ 04y ) 0y 0P,
2| 90\c, Or 0o " 903 90 do2
92 o) A, " A
+3N7mmw <AnAm> + 3,U/nmm% <Am 00 ‘) + Anm 8—94 =0,
L, {2 9 (1 0w  ,0An  0Aw Ay 6Am) 82Am)}

5 an m - mAm— a9
2 \%e\o o TV e T e e T AnThg 902

9? ) 0A, A,
+3“nmm@ <AnAm) + 3unnm% (Anw) + )\mnW =0,

where

O 0¢s O O 0 3, (0 0k
Hskl */hﬂo s Eadz’ Akl —/hﬂoéf)kd)l, Ly, = 5Ck /_hPO(E) dz,

1 0 O ¢, Oy
L = =6 2 51:2/ TEG.
kK QCk/hﬂoéf)m kile = ¢, hpo 9% 9, %

Here k,l,s € {m,n} and dy,; is the Kronecker symbol. First we observe as in [15] that by transforming to a
reference frame traveling with speed ¢, we may ignore the dependence on o7 in the system (2) up to higher
order terms.

Then the system (2) can be rewritten in the form
(ut + G11Ugzz + A12Vze + b1 (U'U)a: + bauu, + bBUUa:)x T Uyy = 0
(v + 21Uz + A22Ve0e + 70z + ba(u0)y + bsutiy + bz )z + vy = 0, (3)
u(O,x,y) :’u,o(l',y), v(O,a:,y) ZUO(l.ay)a

where
t=7, =0, y=o9,

u(t, z,y) = An(7,0,(2/cn)202), ot 2,y) = An(7,0,(2/cm)? 02),

. B Anm € B AmnC2,Cn _
a11 = AnCn, 0G12 = 7 az1 = oL a22 = AmCn,
20, 21,
3 3
3:U'7mmcn 3:U'nmmcn
blzfa bQZCnI/’I’U b3:ﬁ7
21, 21,
3:U'nmm62 c 3u c2.c

mCn nnmCpy Cn

by = ———, bs=—"""— bg=cCplm,

21, ’ h oI,
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r=c,V = (cm —cn)/on

Assuming that ¢, — ¢, is very small comparatively to o (¢f. [4]) we will take » = 0 in (3) from now on.

We are interested in the local well-posedness of the Cauchy problem (3) in Sobolev type spaces based on L2.
In general local well-posedness in the classical Sobolev spaces H? for s small enough may allow us to establish
global existence using the conservation laws of the system. It is easy to see that the L? norms of the solutions
of (2) are conserved. Another conservation law of (2) is due to the time translation invariance of the system,
i.e. the energy. The quadratic part of the energy of (2) is not positive definite in the relevant values of the
parameters, and therefore the only reasonable conservation law which may allow to establish global existence
seems to be the conservation of the L? norm. In [6,7] Bourgain developed a new method for studying the local
well-posedness of some nonlinear evolution equations. One of the main points of the method is the introduction
of Fourier transform restriction norms. The method was also applied for KP-II equation (cf. [8,18,24,25]). In [§]
local well-posedness for KP-II in L? is shown. The proof uses a suitable dyadic decomposition associated to
the symbol of the linearized operator. The arguments are mainly performed for the case of periodic boundary
conditions. But the proof could be adapted for data in R2. In the present paper we are going to show that
(2) is globally well-posed for data in L?. In the nonlinear estimates, similarly to [25], we shall make use of
the dispersive properties of (2) (Strichartz type inequalities) and of some simple calculus inequalities similarly
to [20] for the KdV equation, [21] for the nonlinear Schrédinger equation or [18] for the KP-II equation. As
in [18,25], the proof turns out to be simpler that the one of [8]. We also shall prove a smoothing effect in the =
variable for (2). Actually we shall show that the linear evolution of the system propagates the main singularity.
More precisely in the main direction of propagation the solution turns out to be a compact perturbation of the
linear evolution. The main goal of this paper is to prove the following Theorem.

Theorem 1. Suppose that ay1a22 — ar2a21 > 0. Then for any
(uo,v0) € L*(R?) x L*(R?),

such that
€7 F(uo)(&m) €S, €7 Fwo)(&m) €S

there exists a unique solution (u,v) of the Cauchy problem (3). In addition the solution satisfy
(u,v) € C(R; L*(R?)) x C(R; L*(R?)).

Moreover the following decomposition of (u,v) at any time t holds

where (ul(t),v!(t)) € L?(R?) x L?(R?) is the free evolution of the system and

(u?(t), v*(1)) € H>*(R?) x H*(R?) for s € [0, 2—19)

Remark 1. Coming back to the notations of (2), the condition ajjass —aizaz; > 0 is equivalent to c2c2, A2, <
4ITLIm)\TLA77L'

The paper is organized as follows. In Section 2, we first diagonalize the linear part of (2). Then using the
parabolic regularisation method similarly to [17] we prove the local well-posedness of (2) in anisotropic Sobolev
spaces H*1-°2(R2) with regularity s; > 3/2, s» > 1/2. This is an improvement of the result of [17] which states
local well-posedness for KP equations in the classical Sobolev spaces H*(R?), s > 2. We must set the restriction
on the pair (s1,s2) in order to control the L*-norm of the = derivative of the solution. On the other hand, the
result does not depend on the nature (KP-I or KP-II) of the system. Sections 3 and 4 are devoted to the case
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when the system (2) consists of two coupled KP-II equations. In Section 3.1 we first define the functional spaces
where the solutions are expected to belong. Then we state the linear and nonlinear estimates. Section 3.2 is
devoted to the proof of the nonlinear estimate. First we state the Strichartz inequalities injected into the frame-
work of Bourgain’s spaces and some simple calculus inequalities needed for the proof. The rest of the Section
contains the proof of the integral representation of the nonlinear estimate. In Section 3.3 we apply a fixed point
argument to prove Theorem 3.1. Section 3.4 is devoted to the proof of the smoothing effect. In Section 4 we
extend the global well-posedness to spaces of higher smoothness. In Appendix A we consider the system of
Gear-Grimshaw (cf. [12]), i.e. two coupled KAV equations. We treat the case when the difference of the speeds
of the two interacting modes is not necessary small comparatively to a measure of the wave amplitude. Finally in
Appendix B we prove the estimate needed for the local well-posedness in anisotropic Sobolev spaces of Section 2.

We shall use the following notations. By ~or F we denote the Fourier transform, while by F~! the inverse
transform. |.||.» denotes the norm in the Lebesgue space LP, while H*1*2(R?) denotes the anisotropic Sobolev
space equipped with the norm

[l zreaeee = [KE)°H ()2 u(€, M) 22, s

where () = (1+[.]2)2. With H*® we denote the classical Sobolev spaces. The notation a + 0 means a + & for
arbitrary small € > 0. The operators D, and D, are defined respectively by D, = %az, D, = %8@/. Constants
are denoted by ¢ and may change from line to line.

We thank R. Grimshaw for helpful explanations on the system (2) and I. Gallagher for useful discussions on
the anisotropic Littlewood-Paley decompositions.

2. A LOCAL EXISTENCE THEOREM

Set

g= ot a=( oo,

a21 a2

fu,v) = (b1 (uv)z + bautty + b3vvy, by(uv), + byuuy + bgvv, )’
Therefore the system (3) can be written as

(0:0x + 03)g + ADyg + 0 f (u,v) = 0. (4)
Note that
2 3.3
— mn -m-n 0-
a12a21 721771]” >
There exists T € GL(2) such that T~ AT = diag(yT, ™), where y* are the eigenvalues of A
1
vE = B (a11 + ase £ /(a1 — az)? + darsaz ) -

We have that T > 0 and the sign of v~ is that of aj1a22 — a12a21. Now setting g = Th, where h = (w+,w_)
we arrive at the system

(010, +3§)h+diag('y+,'y*)83h+azF(uﬁ,w*) =0, (5)
where
Fwhw™) = (F(whw ), F (whw))

= (bi(wTw ) +bowtTwl +bsw w, , by(wTw™ ), + bswtwl + bgw™w, ),
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with some constants by, ..., bs. Note that (5) has a structure of 2 coupled KP-II equations (y~ > 0) or of a
KP-IT equation coupled with a KP-I equation (v~ < 0).

Since the symbol of the linearized operator has a singularity near the origin we introduce an anisotropic
Sobolev space H*1+52 (R?) spaces similarly to [22], equipped with the norm

s = [ (1 617200 ) 6, ) Pn

Note that (formally) any u € H52(R2) has zero = mean value. Now we write (5) in the form
(he + diag(y", 77 ) hawe + A(R)ha)z + hyy =0, (6)

where the matrix A is defined by

. (7)2’11)Jr + Bluf Blw + bg’w
A(h) = < bswt + bgw™  bgwT +bgw™ )

Note that in (6), A(0) is the zero matrix and that A(h) is smooth. These are the conditions which allow us to
apply the parabolic regularization method to the system (6), which is a vectorial variant of the equation studied
n [17]. Consider a regularized version of (6)

(hy — eAh + diag(y", 7 Vhees + A(h)hz) s + hyy =0, (7)

where A is the Laplace operator on R? and ¢ is a small positive parameter. Due to the parabolic character
of (7) and using Proposition 2.1 below, for any s; > 3/2 and sy > 1/2 we have a unique solution h® €
C([0,T); H*»*2(R?)) of (7) with initial data h® = h(0). Here T depends on & and ||h°|| .,..,. We have to show
that T can be chosen independent of . Multiplying (7) by h and integration over (x,y) we obtain

d € € € €\, E
P OlFree = =26 VA [rerc0 + 2(h%, AR RS )12

where (.,.)s; s, stays for the H®%2 gcalar product. Now we state a Proposition which will be proved in
Appendix B.

Proposition 2.1. Let s; > 1/2 and sy > 1/2. Then the space H**2(R?) is an algebra.
Using Proposition 2.1 we obtain for s; > 3/2 and sg > 1/2

d
Ellha(t)H?m,m < | RS (@) |71 52
Similarly we obtain
d —17€ 2 —1ze 3
1% hOllzeree < |0z R ) 5o o2

Hence

O < IO+ [ IOy

Furthermore

el ron o

IOl gereee < —mo———
2= e —t][h0]] oy o
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Once we obtain (8) it remains to use standard arguments (cf. [17]) to derive local well-posedness of (6) in
H®v%2 51 > 3/2,s9 > 1/2. To the solutions of (6) will correspond solutions of the original system (2). Hence
we can obtain the next Theorem.

Theorem 2.1. Let sy > 3/2, so > 1/2 and
(u(0),v(0)) € H*2(R?) x H**2(R?).
Then there exist T > 0 and a unique solution (u,v) of the Cauchy problem (3). In addition
(u,0) € C([0,T); H°2(R?)) x O([0, T]; H*** (R?)).

Remark 2. Obviously the same result holds for any scalar KP-I or KP-II equation with “general” nonlinearity
f(u)ug, where f is a smooth function. Note that H®%2(R?), s; > 3/2, s > 1/2 defines a larger class of
possible initial data than the one considered in [17], where the data is supposed to be in a classical Sobolev
space H*(R?), s > 2. The anisotropic Sobolev spaces seem to be a natural set for the initial data of KP type
equations, since the scale invariance of these equations could be stated in terms of some anisotropic Sobolev
spaces. The result of Theorem 2.1 does not depend on the sign of a11a22 — ai2a21 (i.e. does not distinguish the
“KP-I” and “KP-II” case). In the next section, we will improve it a lot, in the “KP-1I" case.

3. GLOBAL WELL POSEDNESS IN L? (4* > 0)

3.1. Preliminaries

We first perform a scale change. Set

wten) =vt (b ) s = (05 )

Let W = (w1, wz)". Then W satisfies

with

B(W) = CoWwy + C1w2  Crwi + C3ws
CsW1 + CaW2  Cawy + Cewa )

Write (9) in the form
10 W = p(D)YW —iB(W)W,, (10)
where D = (D1, D3), D1 = —i0y, D2 = —id, and the operator p(D) is defined through the Fourier transform
Fp(D)w)(C) = p(Q)F (w)(C)-

Here ¢ = (£, n) stays for the Fourier variables corresponding to (z,y) and

2

PO =€+

Let U(t) = exp(—itp(D)) be the unitary group which generate the free evolution. We shall solve the integral
equation corresponding to (9)

W(t)=U({t)W(0) — /Ot Ut —t")B(W ()W, (t"))dt'. (11)
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Let ¢ be a cut-off function such that
¥ € C§°(R), supp ¢ C [—2,2],% =1 over the interval [—1,1].

We consider a cut-off version of (11)

W (t) = @)U H)W(0) — ¢(t)/0 Ut =t )BW(t))Wa(t'))dt". (12)

We shall solve globally in time (12) requiring smallness of the initial data. To the solutions of (12) will correspond
local solutions of (11) in the time interval [—1, 1]. Then removing the smallness condition on the data we obtain
solution of (11) in a small interval due to the scale invariance of the system. Now we construct the functional
space where the solutions are expected to belong. Let X, be the space equipped with the Fourier transform
restriction norm

[[ul

X, =

(r 4 p(Q) (1 n M) ()%, ¢)
)

7
The factor <1 + %) is not needed in the KdV case (¢f. [7,20]) but it will be used here to deal with
4

the low frequency cases in the bilinear estimate. It is clear that X, C C(R; L?(R?)). Now we introduce the
auxiliary spaces Y equipped with the norm

(r+p(0)%
(1

It

Y, =

(T +p(Q)) 2t (1 + ) (€)*a(r,¢)

2
L

For simplicity we set X = Xy and ¥ = Y. Now we can formulate the estimates for the two terms in the
right-hand side of (12).

Proposition 3.1. (linear estimates, cf. [6,7,13]). Let w12(0) € L. Then the following estimates hold

[9®U)wi,2(0)[[x < eflwi2(0)] L2, (13)

||¢(7f)/0 Ut —t)BW(t))We(t)dt'|| x, < c{l|B(wr, wa)lly, + [ Blwy, w)lly, + [|B(wa, w2)|lv.}, (14)

where B(u,v) = 0z (uv).

We shall solve (12) in X. Due to Proposition 3.1, in order to apply a fixed point argument, it is sufficient to
estimate the Y norm of the bilinear form B(u,v) in terms of the X norms of v and v. We have the following
Proposition which will be proved in the next section.

Proposition 3.2. Let s € [0, 2—19) Then the following estimate holds

1B (u,v)

v, < cllullx|loflx- (15)

Using Propositions 3.1 and 3.2 we shall prove the following Theorem.

Theorem 3.1. For any wy2(0) € L*(R?) there exists T > 0 depending only on ||wy2(0)||2 and a unique
solution W = (w1, w2)" of (11) in the time interval [T, T] satisfying

wy 2 € C([-T,T); LA(R?)) N X.
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Let w; 2 be a solution of the integral equation (11). Then w; 2 is a solution of (10) only if an additional
restriction on the initial data is imposed. This is because of the singularity of p({) at £ = 0. The operator
U(t) is defined for any ¢ € L?(R?) but U(t)¢ has a time derivative which is a tempered distribution only if we
suppose that formally ¢ has a “zero x mean value”. Actually U(t)¢ has a well-defined time derivative provided

|€ |’1$(£ ,n) € 8’(R?). This condition means that formally [ ¢(x,y)dz = 0. Furthermore due to the conservation
of the L? the solutions can be extended globally in time. We are going to prove the following Theorem.

Theorem 3.2. Let
wi,2(0) € L*(R?), with [€] 7 F(w1,2(0))(&n) € S'(R?).
Then there exists a unique global solution W = (w1, w2)" of (10) satisfying

w2 € C(R; L*(R?)) N X.
Moreover the following decomposition of W for any t > 0 holds
W(t) =U(t)W(0) + R(¢),

where R(t) € HS°(R?) x H*%(R?), for s € [0, ng)

To the solutions of (10) correspond solutions of (3), provided y* > 0. This last condition allows to perform
the scale change reducing the diagonal matrix diag(y*,~y™) to the unit matrix. To the global solutions of (3)
correspond global solutions of the original system (2). Note that vE > 0is equivalent to A2 N2 <ALy A
and therefore Theorem 1 is a direct consequence of Theorem 3.2.

3.2. Proof of Proposition 3.2
Set

2

0= O-(Ta(:):T_gg_'_%a o1 = U(Tlacl)a 02 1= U(T_Tl’C_C1)'

Now we state an inequality which is actually the Strichartz estimate for KP injected into Bourgain’s framework.

Proposition 3.3. Let 2 < ¢ < 4. Then for any u € L*(R?) the following inequality holds
[F (o)~ lalr, ODlLa < ellull e, (16)

where b= 2(1 — %)(%—i—)

Proof. For any ¢ € L?(R?) the classical version of the Strichartz inequality for the KP equation (cf. [22],
Prop. 2.3) yields

[U®)¢llzs < cll@] ze- (17)
Once we have (17), Lemma 3.3 of [13] gives for any u € X
17 (o) =27 [alr, QD) s < elfull 2. (18)

Interpolating between (18) and Plancherel identity completes the proof of Proposition 3.3. Now we state a
Corollary of Proposition 3.3 which will be intensively used hereafter.
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Proposition 3.4. Let oy, a9, as € [0, % +¢] and U, U, W be positive. Then

[ Rt = € 2 draganda < cfuluelolelol e (19)

(1)1 (02)2 (o)
provided oy + g + g > 1 4 2¢.

Proof. We denote by I the left-hand side of (19). Clearly we can assume that oy + as + ag = 1 + 2¢ Then
Holder inequality, Plancherel identity and Proposition 3.3 yield

I < F (o)™ @)l [F7H (02) 702 0) || Lo |77 ((0) ~D) | Los

IN

cllull 2 |v][L2][wl[ 2,

provided «a; = 2(1 — ql)(% +eé), j =1,2,3 and qil + q% + q% = 1. But the last equality is equivalent to
J

a1 + as + ag = 1 + 2e which completes the proof of Proposition 3.4.

We shall also make use of the following calculus inequalities.

Proposition 3.5. For any a € R the following inequalities hold

o0 dt c
| e <@ (20)
o0 dt c
Lo <wr .
Set,
0:=0(r,¢) = <<£J)>1i’ 0 =0(11,¢1), O2=0(T—71,(—C1).

A duality argument shows that (15) is equivalent to

'//K(T;CaTI;CI)a(TI;<1)6(T7'17<Cl){U\(T,C)dTld<1de< < cflullpzf|v][2[lw] e, (22)
where
€](€)°(0)
K : , , — T 1 1 .
(1,¢,m1,01) (0)27(o1)2T{02) 2T (01)(02)

Without loss of generality we can assume that @ > 0, ¥ > 0 and w > 0. By symmetry we can assume that
|o1| > |oz2|. To gain the loss of a derivative in the nonlinear term we shall use the relation (¢f. [8])

(5177 B &71)2 (23)

o1 +09—0= 3515(5 - 51) + &€ —¢€)

and hence

max{|o|, |o1], [o2|} > [€26(5 = &1)]- (24)



510 J.-C. SAUT AND N. TZVETKOV
Let J we be the left-hand side of (22). We consider several regions for (7, {, 71, (1).

Case 1.  [¢] < ¢g, where ¢ is a sufficiently large constant. We denote by J; the restriction of J on this
region. Using that (6) < ¢(c)2~ we obtain

c
K T) 77— b S 71.
(7,61, G1) (01)3+ (09) 3+

It suffices to use Proposition 3.4 to get a bound for Jj.

Case 2. |o| > |o1|, |&] = co. We denote by Jo the restriction of J on this region. Using Cauchy-Schwarz
inequality and (20) we obtain

N

Jo < /I(T,C) / i(r1, C)U(T — 71, ¢ = ¢)Pdmd¢y ¢ @(r, ¢)drdC,
lo|>]o1]

where via (20)

INISRG) dridc, L@t a6\
IO ="0r (/l(,plm (01>1+(02>1+<91>2<92>2> = ot (/<al+02>1+> |

We perform a change of variables similar to [18]

a =01 + 09, 5:3551(5*51)~

Note that
B € [-3|o|, min{3/4¢£3,3|0|}], when & >0
and
B € [max{3/4¢3, —3|0|},3|o|}], when & <O0.
We assume that & > 0. If £ < 0 then the arguments are similar. We have that

_ c|f|? dads ,
€15(363 = B)2|o + B — ol

dG

Therefore we obtain using (21)

=

1., min{3/4¢% 30|} oo 1
o) < d@ﬁ<w{ pldads }
O = Tar L[w ~[w@5—ﬁﬁw+ﬁ—ﬂﬂ®“
< dai“@Z{/MﬂW%m”” ERE }%
R VT Ge =B8]

Consider two cases for (7, ().
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e 3[¢J? < 4lo|. We have that

@i [
I(r,¢) < = {/—BIUI +/O }

(I O) (1 3
< T (e o)
< C<§>ZTS<9> 4 c&)(6)
@ (oh
Let |o]3= < |¢|'/4. Then we have
I(r,¢() < 11 < const
i
Let |o|52 > |¢[Y/4. Tt follows
I(1,¢() < %g const.
(€32~
e 4lo| < 2|¢[%. In this case we have
Lo 3o] 3
o < dOF <6>{ 45 }
I Ve ey
S &}
T @792 | Josiel (0 + )2
< C<9><10>0+
(="
Let |o]3 < |¢]4. Then we have
I(1,¢) < lc < const
(€27
Let |o]3 > |¢]4. Then we have
I(r.¢) < cloj - < const.

(i T (T
Hence I(7,(¢) is bounded and the use of Cauchy-Schwarz inequality yields

Jo < cflull p2[|v]| 2 lw] 22

511
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Case 3. |o1] > |o|, [£] > co, [&1| < 1. We denote by Js the restriction of J on this region. We shall
estimate Js by a localization with respect to & and (o71). Set

J?{(M:/ it K(7,¢, 1, C)u(r, G)o(r — 71, ¢ — G)w(r, ¢)dmd¢idrdc,

where
ARM = {(11,¢) ¢ |&] ~ M, (1) ~ K}

We have

J3< Y J5M,

KM

where the sum is taken over K = 2%, £ =0,1,2,... and M =2".m =0, -1, — . Note that in this case (24)
implies

€l < cKZM™2

Now we shall estimate J& in two ways. First by a direct estimate for K we bound JX™ . Then we estimate
JEM Ty the aid of Proposition 3.4. A suitable interpolation provides the needed inequality. Cauchy-Schwarz
inequality yields

J3M < RSIKM(T’C){/AKMl (71, C)U(T — 71, = C1)| dTldCl} w(r,¢)drdd,

where

W=

KM _|f|1+5<9> drid¢
PO =" (oo G )

We change the variables
a=o01+02, [=36(E-&).
As in Case 2 we suppose that £ > 0. We have
18] < 3l€|(1€] + 1)2M < cl¢]*M

Hence using that (0) < ¢(0)2~ we obtain

eMlg[? €225 8|2 dry dadB
KM
s {/ / /CM|5|2 (o) (o — o)1 (363 —B)3|o + B — alz(6:)2

Since |5] < ¢|oy1| we obtain

1
2

|ﬁ|% <C<O'1>T16 <CKTIG
(01)% ~ -
Hence
oo peM|E|? B
o < detersd [ __dody :
—oo J—eMlgl? ()T (583 = B)2 o+ B —al>
<

e i s '
itsss .
o {me2@96ﬁb+ﬁﬁ}
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Since [£| > cg, for sufficiently large ¢y we have |%§3 -3 > %f?’ and therefore

1
L eM|g)? 2
g < KELC
1§27 | /=emigp2 |0+ B]2
S cKSL‘z"_%Mi_%’

Cauchy-Schwarz inequality yields
TN < R FEMAE || o] 2 o] 2
Now we shall estimate J&(7,¢) by the aid of Proposition 3.4. We have

({0

()3 (o) B ()3

K(7—7<a7—1a<1) <

Let |o|52 < |¢]5. We denote by JEM the restriction of JKM on this region. We have

1+s 1

M~ R-stt

()3 (o) B (o) B

K(7—7<a7—17<1) <

Using Proposition 3.4 we obtain

c
Jghf <

WHUHHHUHHHWHL%

Let |o|52 > |¢]5. We denote by JEM the restriction of JKM on this region. We have

M~ R K-stst
K(7—7<a7—17<1)§ 5

Using Proposition 3.4 we obtain

C
I < MH“HNH”HHHWHB.

Further we have
TEM < M M < MR K TS | s o] 2w 2.
1 2s

Interpolation between (25) and (26) with weights % + %—l— and 3 — 3 — respectively yields

a1

JEM <

< oo lullzzlloll z2llwll 2.

For
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_ 2+2s+ 1 s n 1 2s 1 s _1—295
@2=\3773 32 2 373 8 2 )T Ta -

Hence since s > 1/29 we obtain that a; and asg are positive. Summing over K and M yields

and

Sz < cflullL2(|vll L2 [w] 22

Case 4. |o1| > o], [&] > co, |&] < 2|€1]. We denote by Jy the restriction of J on this region. In this
case we have

@Sdﬁﬁ-

(01)
Hence
cér]ite

K?)?—l 1 1,
(76m0) < T oy

Using Cauchy-Schwarz inequality we obtain

1
2

Jy < /Il(Tlac:l) {/ . ||@(7', C)a(T—Tl,C—Cl)PdeC} u(ry, ¢1)dmdd,

where

-

o Jali drd¢ \*
Ii(m,0) = <01>%+ (/m>g <0>1+(02>1+>

o (o)

where we used that |o1| dominates in this case. We perform a change of variables

SIS

IN

o =0 — 03, 5:3551(51*5)'

We can assume that & > 0. If & < 0 then the arguments are similar. Further we have

dc = c|B)zdads .
P23 = B)2lon + B - a2
Therefore we obtain using (21)
Lis ( pmin{3/4€3 3]ou} 1 B
Li(m,G) < &l — / 55 |ﬁ|ldﬁ T )
(o1)2 3o (38 —B)2 (o1 + )2

Now we consider two cases for (71, (7).
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e 3]&]3 < 4|o1|. We have

1ts 0 268 2

1(T17C1) S <o’1>%_ /30_1| +‘/0
3+s L 3 3
< BT Loyt e m+ o)

(01)3~
c
———F < const.

&0

o 4|oq| < %|§1|3. In this case we have

1.5 ‘0’1| %
I ) C|€1|21+ ’ dlﬁ 1
17, Q) (1)1 /_3|ol (3¢ —B)2 (o1 + )2

< e )
T (o) iTlaliT | Jslon] (o1 +B)2

0+

IN

c(o1)

——— < const.
|€1]27°

Hence I; is bounded. Therefore we obtain by Cauchy-Schwarz inequality

Ja < cflull p2[|v]| 2 [lw] 22

Case 5. |o1| > |ol, [&] > co, €| > 2|€1], |&1]| > 1. We denote by J5 the restriction of J on this region.
In this case we have that |¢] < 2|¢ — & .
Let |o]3 < |¢|5. We denote by Js; the restriction of Js on this region. We have

1
ellealt c

()3 B )5 T (o) (o) R o)

K(7—7<a7—17<1) <

Proposition 3.4 yields
Js1 < cllull 2ol 2wl 22
Let |o]3 > |¢|5. We denote by Js the restriction of Js on this region. We have

clé]i &

K(7—7<a7—17<1) <

and

oolee

C<O’1> .

et < clélFlealtle - &t < clon) o
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Therefore

Proposition 3.4 yields
Js2 < cllul| L2 ||v]| 2 [lwll >

This completes the proof of Proposition 3.2.

3.3. Proof of Theorem 3.1

Let
L: XxX— X xX

is an operator defined as

Then Propositions 1 and 2 yield
[ LW) [ xxx < e{llwi(0)lz2 + [w2(0)]| 22 + flwi][% + [lwz% }
[P LW1) = () LW2) [ xxx < c[Wr = Waxux Wi + Wa xxx.

A standard fixed point argument provides a fixed point of ¥ ()L for ||w1,2(0)| 2 sufficiently small. To prove
local existence for arbitrary data in w; 2(0) € L? we shall perform a scaling argument. If u(¢, z,y) is a function
then we set

ur(t, z,y) = T u(Tt, T3z, T%/3y).
Similarly if ¢(x,y) is a function then

or(z,y) = T*3(T 32, T 3y).

Note that if u(t,z,y) is a solution of KP equation with data ¢r(z,y) on [—1,1] then so is up-1(¢,x,y) with
data ¢(z,%) on [T, T]. We have that ||¢7| 2 = TV9||¢| 2. Hence if T is sufficiently small then the equation
W = L(W) has a solution on [=T,T]. This proves the existence. For the proof of the uniqueness we refer
to [20,25].

3.4. Proof of Theorem 3.2

The first part is a direct consequence of Theorem 3.1 and the L? conservation law. It remains to prove the
smoothing effect. Set

t
R(t) = / Ult — ) BOW (') Wa ()t
0
Due to a Sobolev embedding we obtain

IR r=0xm=0 < ||R]

XexXg-
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Now a use of Propositions 3.1 and 3.2 yields

IR reoxm=0 < c{[[Blwr,w2)lly, + [[B(wi, w2)lly, + || B(wy, w2)]ly. }
< e{flwnlx + w5}
< const.

This completes the proof of Theorem 3.2.

4. GLOBAL WELL-POSEDNESS IN H*(R?), s > 0

Finally we shall show that the global well-posedness of (3) can be extended to initial data of higher smooth-
ness. The difficulty is that there is no conservation of the H*(R?), s > 0 norms of the solutions. Nevertheless,
as it is noticed in [8] one can overcome this difficulty by using the special form of the nonlinear estimate in the
case of initial data of higher smoothness. We introduce the Fourier transform restriction norm

[[ul

2 _ 25 ( 5\ 1+ <‘7>3l2 QQT 247
.= [10*6) (1+ @i) r, O Pare.

Let I C R be an interval. Then we define the space Z;(I) equipped with the norm

lullz.y = iof {lwlz,,w(t) =u(t) on I}.

Similarly we define X (I). Let W (t) be a solution of (12) with W(0) € H* x H®, s > 0 (and hence in L?) on
the time interval I = [0, ¢], where § depends only on |[W(0)||z2. Our aim is to show that W € Z4([0, ]). Using
the elementary inequality

() < ce({Q)” + (= C)°)

and the arguments of the proof of Proposition 3.2 and Section 3.4 of [25] one can obtain

Wi

zunxz.ry < WO |laexms + e (JJwillxpllwillz, ) + llwallx o llwell z.

Hwillxnllwallz, 1) + llwall x ) lwill z, 1))

where § > 0. The local existence argument in L? provides the smallness of 6°||wy 2|/ x(r) and hence one obtains
a bound for |lwy 2]z, (). The Sobolev inequality yields

sup w2 (t)|[ s < cfjwr gl

Zs([0,0])-
t€[0,d]

Hence we control the H® norm of the solution on an interval of size depending only on the L? of the initial data.
Thanks to the conservation of the L2 norm we obtain a bound for the H® norm on any time interval. Therefore
we have the following Theorem.

Theorem 4.1. Suppose that a11a22 — ajza21 > 0. Then for any
(uo,vo) € H*(R?) x H*(R?), s>0,

such that
€17 Fluo)(&,m) € S'(R?), €17 Flwo)(€,n) € S'(R?),
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there exists a unique solution (u,v) of the Cauchy problem (3). In addition the solution satisfy
(u,v) € C(R; H*(R?)) x C(R; H*(R?)).

APPENDIX A. A REMARK ON THE CASE OF THE GEAR-GRIMSHAW SYSTEM

Note that we have taken r = 0 in (3) assuming that ¢, — ¢, is very small comparatively to «. If it is not
the case then an additional difficulty appears because of the lower term perturbation of the system. In this
appendix we shall show that one can overcome this difficulty in the absence of transverse effects. Thus consider
the Gear-Grimshaw (cf. [12]) system which we refer to in the introduction

Ut + 011Uz + 012Vz00 + b1 (UV)y + ottty + b3vv, =0
UVt F 21 Ugzr + A22Vz00 + 70z + ba(uv), + byuuy + bgvv, =0 (27)
uw(0,2) = up(z), v(0,2) =wvg(x).

In both papers [3,4] r is assumed to be zero, similarly to the present paper. For the approach of [4] the presence
of r does not affect the analysis, since the oscillatory integral estimates are still valid. On the other hand for the
approach of [3] a technical difficulty appears when r # 0. Essentially one has to derive the bilinear estimates in
Bourgain spaces with different phase functions. Our aim here is to show that one can get rid of this difficulty.
We have the following Theorem.

Theorem 4.2. Assume that v # 0 and that the matriz (ai;); je(1,2y has real distinct eigenvalues. Then the
Cauchy problem (27) is globally well-posed for data (ug,vo) € L*(R) x L*(R).

Proof. Write (27) in the form
{ Ui + AUypz + BU, + C(U)U,, =0,
U(O) = UO(I)a
where U = (u,v)! and
. ay] a2 . 0 0 . bou + biv  biu + bsv
A_<(121 agg)’ B_<0 T)’ C_<b5u+b4v b4u+b5v)'

Let T € GL(2) such that T~*AT = diag(ay,a_), where ay are the eigenvalues of A. Let U = T~'V. Then
V satisfies

Vi + diag(a-‘ra a—)vxxx + BV, + O (V)Va: =0,
V(O) = T_on,

where By = T7'BT and C1(V) = C(T~'V)T~!. Note that det By = 0. Let V(t,z) = (vi(t,x),va(t,x))t.

Perform the scale change
x x
v1(t, ) = w (t, W) , Ua(t,x) = we (t, 1—/3> .
oy a_

The equation satisfied by W = (w1, ws) is

Wt + szz + BQWQJ + CQ(W)Wg; = 0;
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with some matrices By and Cy. We now explicit the relationship between By and Bj. Let

bi1 b2
B = .
! < ba1 b2 )
Then

1 1
1/3 b11 1/3 b12

By=| " *1
1/3 b21 1/3 b22

a o’

Hence det By = det By = 0. Therefore By has two real eigenvalues including zero. Moreover we can assume
that there exists T3 € GL(2) such that TlelTl = diag(0,7). Then T~'W := g satisfies

Gt + owa + diag(0,7)g. + Cs(g)g = 0. (28)

To keep the notations transparent let denote again g = (u,v)*. Then (28) has the form

Ut + Ugzq + C1(U0)z + Couty, + C3vv, =0
(29)
Ut + Vgzx + Yz + C4(uv), + Csuu, + cgvv, = 0.
Next we define the functional spaces where the solutions of (29) belong to
X = {us (- )3 a0 €12 < o0}
X = {us |r = € 42640 )12 <}
Now we state the bilinear estimates needed for the proof of Theorem 5.1.
Proposition 4.1. The following estimates hold
([0 (uo) || x+ < [lullx+ (vl x+ (30)
[0z (uo) | x+ < llullx+ (vl x- (31)
10 (wv)|| x+ < [lullx-llv]lx- (32)
([0 (wv)|| x - < flullx+ vl x+ (33)
102 (uo) || x~ < Jullx+lvllx- (34)
([0 (wv)|| x - < [Jull x-[lv] x-- (35)

Obviously the linear estimates in the proof of Theorem 5.1 are similar to these of the proof of Theorem 3.1.
Then a standard fixed point argument completes the proof. Hence it remains to prove Proposition 5.1.

Proof of Proposition 5.1. We shall prove (31). The proofs of the other estimates are similar (some of them
are simpler). Set
o=17-&, oi=n-§&, o=r-n-(E-&)°+7(E-&)

J= // Efatn 25;)6(7— L 511)@(7’ 9 drdédrdé;.

(o) o)t

and furthermore
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We want to obtain a bound
J < clull [l 2wl 22
Assume first €] < ¢y (¢ to be fixed later). Then we have the next version of Strichartz inequality

IF7H({r = €8+ a€) T fa(r, )Nl s < llullze, (36)

for b > 1/3 and a € R. Actually in [20] the estimate (36) is proved with @ = 0. However the lower order
perturbation of the symbol does not affect the analysis since the essential assumption to prove (36) lies on the
second derivative of the phase function. Now a use of (36), Holder inequality and Plancherel identity gives a
bound for the contribution to .J of the region where |¢| is bounded. Let now |¢| be away of zero. Denote by J
the contribution of this region to J. Cauchy-Schwarz inequality yields

Js/iwfa(/mwh&ﬁw—The—&deﬁQ (7. €)drde,

1) = c|£| (// dﬁdgll )‘
(1) I+

1

1002 1 [ o)

where

A use of (20) yields

Perform a change of variables

w =01+ 0o2.
Then a straightforward computation leads to
cdp
dfl = 22 1
|€|%|:U' —0 =7~ (3512,5’” |%
Hence a use of (21) yields
clé]
I(Ta g) § :
(0)3~ (o + ¢ + B2y’
We claim that
1_ 32 —v)2 1 3
o4 (o 426+ BTN > gt (37)
Actually we have
1
352 — 2|2 2
o1+ o4 e+ B 5 Byep Dy L5 By,

12¢ 12]¢] = 8
for |¢| sufficiently large. Hence we proved (37) and therefore I(7,¢) is bounded. Another use of Cauchy-Schwarz
inequality completes the proof of (31).

Remark 3. With the arguments of this Appendix one can prove local well-posedness with data in L? for the
equation

ut + ip(D)u + uuy = 0,
where p(D) is a real Fourier multiplier with symbol

p(§) = 53 + lower order terms,
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for € > 1. In particular when p(¢) = £ + £|¢€] one obtains that the Benjamin equation is well-posed in L2,
which is the result of [19].

APPENDIX B. PROOF OF PROPOSITION 2.1

We shall use the following Sobolev inequality which holds for any s; > 1/2, s9 > 1/2
l[ull e < cllull oo (38)

The inequality (38) is an anisotropic version of the classical Sobolev inequality. In order to prove it we may use
the inverse Fourier transform formula, the Cauchy-Schwarz inequality and that

(€1)751(&) 72 € LQI@, for s;>1/2, s3> 1/2.

In order to prove Proposition 2.1 we shall use the arguments of Coifman and Meyer [10] (¢f. also [2,5,9]). The
statement of Proposition 2.1 is an anisotropic version of the fact that the classical Sobolev spaces H*(R") is
an algebra for s > n/2. Our proof relies on an anisotropic Littlewood-Paley decomposition of functions defined
on R2. We refer to [11,16], where anisotropic Littlewood-Paley decompositions are used in other contexts. Let

¢ € C°(R), 9(§) = 1 for [¢] < 1/2 and ¢(§) = 0 for [¢] = 1. Let ¢(§) = ¥ (£/2) — ¢(§). Then clearly

o0

L=9()+ Y 6(27%¢).

p=0
Now we define the Fourier multiplier operators A7, A¥, S7, SY, S, as follows

Ag = w(Dﬂf)7 Ag = w(Dy)y A; = ¢(2_p+1D3¢), Ag — ¢(2_q+1Dy),

SZQ’::ZA; 53:ZA%7 SquZZA;ﬁlA};I, p,gq=1,2,...

q<p q<p P1<pq1<q

Then we have the following Littlewood-Paley type decomposition of u € S’(R?)

U= ZZAmu,

20920
where Ay = ATAY. Let u,v € H%2 (R2). Then we may represent the product uv as

uv = Il(ua ’U) + IQ(U,U) + Id(ua ’U) + I4(ua ’U),
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where

Li(u,v) = Z Spagat * Dpygy ¥ i= Z 1729 (u, v),

P2,92 P2,92
_ T AY . . AT QY ._ P2g1
Iy(u,v) = g Sy, AY u Apgsqlflv'*g L% (u,v),
P2,q1 P2,q1
_ T QY ., .QT Y oy e P1g2
Is(u,v) = g AP S u SplflAqu.fg I (u,v),
P1,92 P1,92
= — P1q1
Li(u,v) = g Aplqlu-S(pl,l)(ql,l)v.—E I (u, v).
P1,91 P1,q1

A scaling argument easily yields that the operators S;, S¥, Spq are bounded in L> (R?) with an operator norm
independent of p, g (¢f. [2]. Lemma 1.1.2 for example). Now we use the Holder inequality and a one dimensional
Sobolev inequality in order to bound the L?(R?) norm of 15?9 (u,v)

3% (w, )2 < 1195, A ulleer2 147,54, vl Lo

IN

Cpaqy 27 2 [l rerees - 272 0| v (39)

2

oqi- We have the following support property of I5°% (u, v)

where ¢p,q, €1
supp (F(I3*" (u,0))) C {(&,&) [ <c 27, [& <c 27},
Hence summing over ps and ¢; in (39) yields
Moty 0) s 2 < clfullen s 0] en o
Now we shall estimate ||I1(u, v)| ms1.52. Holder inequality and (38) yield

117242 (w, v)[ L2

IN

HSPQQQUHL;’.‘,’y HAPQ@UHLi’y

< Cpagy - 277 27 uf| e e

V]l fren ez,

2

where ¢p,q, € 15,

Now summing over pa, g2 We obtain

[ (s 0) [ reaeea < Jlullmronez [[0]| oo

similarly to the estimate for ||I3(u,v)|| gs1.52. The estimate of || I4(u, v)|| gs1.52 is similar to that of || I (u, v) || gs1.52
and the bound for ||I3(u,v)|| ge1.s2 is similar to that of ||Io(u,v)| gs1.s2. Hence we obtain that

[wv]l reaeee < [l eaea [|0]| evez s

for s1 > 1/2, s9 > 1/2 which completes the proof of Proposition 2.1.
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Remark 4. Arguments similar to that presented above allows us to establish the following product estimate in
the anisotropic Sobolev spaces H*52(R?) for s; and s, positive and u,v € H*-**(R?)NL>(R?) N H5' Ly°(R?)N
L Hy2 (R?)

[wvllerea < e(llullgerez ol e + l[ull gz pee ol oo mryz + Null oo rrg2 10l 21 poe + el o [0]] reae2 ).
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