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ON THE BOUSSINESQ SYSTEM: REGULARITY CRITERIA AND
SINGULAR LIMITS*

LUIGI C. BERSELLIT AND STEFANO SPIRITO#

Abstract. We consider the 3D Boussinesq system and we prove several criteria, not involving
the density, for the continuation of smooth solutions. We give particular emphasis to the results
in bounded domains, under various boundary conditions. The results we prove are partially known
and we collect them in a unified framework, mainly with the perspective of understanding the stabi-
lization/smoothing required by numerical methods (especially by large scales methods). In the final
section, we also consider the vanishing viscosity/diffusivity limits, proving (locally-in-time) sharp
singular limits for smooth solutions of the Cauchy problem.
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1. Introduction. When studying the motion of fluids which can undergo den-
sity /temperature/salinity variations, there are limited regimes in which, instead of the
full density-dependent Navier-Stokes, some simpler equations known as Boussinesq (or
also Oberbeck-Boussinesq) equations are accurate enough:

1 1 .
ut—i—V-(u@u)—EAu—i—Vw:—Wp’eg in Qx (0,7),
(1.1) Vou=0 in Q% (0,T),
/ N 1 ;_ .
py + V- (pu) RePrAp =0 in Q x (0,7).

Here the domain © is a smooth bounded subset of R?, the unknowns (u,p,p’) are
velocity, pressure, and “salinity perturbation,” respectively, and e3 = (0,0,1) is the
unit vector in the vertical direction. The non-dimensional non-negative parameters
are the Reynolds number Re, the Prandtl number Pr, and the Froude number F'r.
The Boussinesq system plays an important roles in the atmospheric sciences, see
Majda [35] and also in geophysical modeling, see Cushman-Roisin and Beckers [23].
For a derivation of this system, with full details on the underlying assumptions, see
Rajagopal, Ruzicka, and Srinivasa [43]. In particular, to a first approximation, the
mixing phenomena can be described by means of this system and it is particularly
relevant the study of the limits of solutions, as the parameters go to infinity. This
has been addressed analytically by Chae [17] and Hou and Li [27] in the 2D case, this
problem being raised by Moffat [37].

We started a numerical study of these equations to describe mixing, since it is
one of the most important processes to understand and predict transport of pollu-
tants as well as the details of thermohaline circulation, see [9, 11, 14]. In the numeri-
cal approach one is forced to use approximate models: Direct numerical simulations
— despite the increase in the available computational power- are still not effective, since
the scales in the ocean circulation cannot be all resolved simultaneously. Basin models
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are configured for O(10°m) to O(107m), regional or coastal models from O(103m) to
O(10°m), and they both require sub-grid-scale parametrization. However, there exist
small-scale ocean flows which often play a significant role in an accurate representa-
tion of the large ocean scales. More precise motivations for the study of this physical
problem and the requirement of suitable numerical methods to handle all scales are
explained, for instance, in Ozgékmen et al. [40, 41]. On the other hand, the 3D sys-
tem (1.1) with viscosity represents a model involving most of the difficult features
of the Navier-Stokes equations and also adding new interesting problems -especially
in the sub-grid modeling— since a cascade mechanism d la Kolmogorov is not clear
for this system. Our aim has been that of detecting the most suitable Large Eddy
Simulation (LES) approach to the study of these equations, cf. [13]. One main fact
coming from numerical experiments is that, when the viscosity is non-zero, smoothing
of the equation for the balance of p’ is not so relevant in order to have stability of
the numerical solutions, cf. [41]. We prove this fact rigorously, by showing that all
known regularity criteria for weak solution to the Navier-Stokes equations are still
correct also for the Boussinesq equations. Some partial results are proved by Fan and
Ozawa [24] and many others are also scattered through the literature.

We also observe that another motivation for the study of this system is that (in
the limit of high Re) the 2D Boussinesq equations are also a reduced mathematical
model for the 3D Euler equations, see Constantin [22]. Concerning the mathematical
analysis early and more recent results for the Boussinesq system are those in [16, 18,
20, 28, 29, 33, 38], while recent results, especially concerning singular limits, are those
in [17, 27, 39].

The goals of the present paper are: a) to make a general overview of the problem;
b) to prove results in a bounded domain, under different boundary conditions. Part of
the paper can be considered as a review, even if the treatment of the initial-boundary
value problem seems original and requires precise way of dealing with the various
boundary terms. We also point out that it is clear that essentially all results for the
Cauchy problem in Sobolev spaces can be adapted to more general context of Besov
spaces as in [25, 34, 42]. Many criteria can be improved by considering only two
components of the velocity and so on. The interested reader can adapt the proofs
(especially in the cases without boundaries) to many other related situations. On the
other hand, the treatment of the bounded domain requires different techniques and
sharp estimates for the boundary integrals.

In view of applications to numerical methods, the results we prove can be used
for instance to detect classes of eddy viscosity models or a-models for the Boussinesq
systems, since we stress what is the requested minimal amount of smoothing in the
velocity, and only in the velocity, to have stable approximate models (cf. the recent
results in Zhou and Fan [47]). Our effort is also devoted, since some of the results we
prove are not completely new, to put the regularity criteria in a general framework,
treating all cases in a unified way, and showing the relevant difference in the various
cases.

We also observe that we will study mainly the problem without diffusivity. This
is also relevant from the point of view of numerical experiments, because in many
problems the parameter Pr can be extremely large. In order to capture the properties
which are independent from this parameter we study the so called “viscous problem”
(opposed to the “viscous-diffusive,” cf. Eq. (2.1) versus (2.2)). The relevance of
limiting values for the parameters justifies also the study of some singular limits in
the last part of the paper.
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Plan of the paper. In Section 2 we precisely state the problems we will study,
in terms of equations and boundary conditions. Next, in Section 3 we prove the
main result of the paper, that is a series of scaling invariant criteria involving only
the velocity, for the continuation of smooth solutions. Finally in Section 4 we prove
the sharp convergence of smooth solutions, in terms of both viscosity and diffusivity,
towards solution of the so-called Euler Boussinesq equations.

2. Setting of the problem and main results. In order to simplify the nota-
tion we rewrite the Boussinesq system (1.1) in the following way (with the viscosity
v, the diffusivity k, and renaming p’ as p) and we call “viscous-diffusive system” the
system with both v and k positive,

up — vAu+ (u-V)u+ Vr = —pes in Q x (0,7,
(2.1) divu =0 in Qx(0,7),
pe+(u-V)p=kAp in Qx (0,7),

while we call “viscous system” that with v > 0 and the diffusivity & = 0

up — vAu+ (u-V)u+Vr = —pes in Qx (0,7),
(2.2) divu = 0, in Q x (0,7,
pr+(u-V)p=0 in Qx (0,7).

Both systems have to be supplemented with initial data (ug, pg) such that divug = 0.
Concerning the boundary conditions at I' = 0Q2 we observe that a natural condi-
tion for both systems (hence for any choice of x,v > 0) is the slip condition

(2.3) u-n=0 onI'x (0,7).

Since we consider the problem with non-zero viscosity we couple the slip boundary
condition on the velocity (and consequently we will prove results in two different
cases) with one of the following two relevant conditions:

(2.
(2.
where w = V X u is the curl of the velocity, while n is the unit normal exterior vector
onI'.

Concerning the density p, since u is tangential, we can deal with the following
conditions:

a) a) uxn=0 on I x (0,7) (Dirichlet),

4
4b) b) wxn=0 onT x (0,7T) (Navier’s type),

p=0 on 00 x (0,T) when k > 0,

no boundary conditions for p when k = 0.

For the viscous system (2.2), by applying the same techniques as for the Navier-Stokes
equations one can prove the following result of local existence and uniqueness of
strong solutions. In the sequel we will use the classical Lebesgue spaces (LP(2), ]| . |Ip)
and (LP(T),||.||,.r), and the Sobolev spaces (WH*P(Q),||.|lx,) for k € R (we do
not distinguish between scalar and vector valued functions). We will use mainly
the Hilbert space H*(Q) = W*2(Q) and we will denote by (W*?(T),||.|/spr) the
standard trace spaces on the boundary I'. We denote by C generic constants which
may change from line to line and independent of the solution.
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THEOREM 2.1. Let be given 0 C R3 a bounded, smooth, and simply connected
open set. Let ug, po € H3(Q), with divug = 0 and ug satisfying the boundary condi-
tions (2.3)-(2.4a) such that the compatibility condition

(2.5) —vPAug + P [(uo V) uo)} + Plpges] =0
is satisfied, where P is the Leray L?-projection operator on tangential and divergence-

free vector fields. Then, there exists To = To(||uols,2, [|plls,2,¥) > 0 and a unique
solution for the system (2.2) with boundary conditions (2.3)-(2.4a) such that

u, p € C([0, Tpl; H3(Q))

The same result holds true also with the boundary conditions (2.3)-(2.4b) and in this
case mo compatibility conditions are required, apart that the initial velocity satisfies
the imposed boundary conditions.

Proof. The result can be proved by adapting the classical results for the Navier-
Stokes as summarized in [26], with the techniques employed also in [20, 38]. Further-
more, continuity up to ¢ = 0 can be proved by adding the necessary compatibility
conditions, which disappear in the case v = k = 0.

We give just a sketch of the a priori estimates needed to prove the result by
following an approximation approach similar to a-models. To this end we consider
the following approximate system

v —vAv+ (v-V)v+Vg=—0oe3 in Q x (0,7),

dive =0 in Q x (0,7,

(2.6) o+ (ve-V)o=0 in Q x (0,7),
v(0,2) = ug in Q,

a(0,2) = po in Q,

where v, = (I + eA)~lv, and A is the Stokes operator with Dirichlet boundary con-
ditions. In such a way (2.6) can be considered a variant of the Leray-a model. By
testing with Av the first equation and we get immediately the well-known estimate

d
IVollE + [4v]l3 < C(IVoll3 + [lo113),

which implies that there exists a positive Tp such that v € L*(0,Tp; H') N
L2(0,Ty; H?), whenever o € L2(0,Tp; L?). This is immediately satisfied since the
transport equation for o is made by means of v, € L>(0,Tp; H®) due to the
properties of the Stokes operator. Hence, the streamlines are well-defined and
le(®)]l2 = |looll = llpoll. This is enough for uniqueness by standard estimates for
the strong solutions of the Navier-Stokes system. Next, one can prove uniform es-
timate in terms of € by taking the time-derivative of the first equation and testing
by v; and then Aw;, together with the standard bootstrap technique summarized for
instance in [26, §5]. Once uniform estimates in L>°(0,T; H?) are proved for both v
and o one can take the limit (even weak limit since the limit problem has unique
solution) € — 0" and (u, p) := lim._,o(v, o) is a solution of the original problem (2.2),
which is L>(0, Ty; H3) N C([\, Tp]; H?) for all 0 < A < Tp. Finally the compatibility
condition (2.5) is exactly as [45, Eq. (3.26)], which implies the continuity up to ¢t = 0.
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In the case of the boundary conditions (2.3)-(2.4b) the result holds true more or
less in the same way. Certain simplification, especially to prove boundedness of the
velocity in L2(0,Ty; H2(f2)), can be obtained through the successive application of
the curl operator, as in [6, 46], summarized also in [10]. O

The main results we will prove concerning sufficient conditions for regularity in
arbitrary time-intervals [0, 7] are the following.

THEOREM 2.2. Let (u,p) be a local smooth solution of the system (2.2) with
boundary conditions as above (Only the criterion (2.10) necessarily requires Navier’s
conditions, while (2.9) in the case of Navier’s conditions is proved only for a restricted
range of exponents). If for some T > 0 one of the following conditions holds true:

T . 2 3
(2.7) [lu(s)||p ds < oo —+-=-=1 forp>3,
0 q p
T . 2 3 3
(2.8) [IVu(s)|ls ds < oo —+-=2 forp>
0 q p 2
r e 2 3 3
2.9 / ‘71'8 —I—M ds < 0o —+—-=2 forp> -,
@9 | =)+ =5 o= forp>

(d(x,t) (d(y,t) 1/2
(2.10) A( , <clz—y|’", Ve#£yeQ: w#0anda.e tel0,T],

ol O Tolo)] ) = 4 7 o7
(where £(u,v) denotes the angle between two unit vectors, identified with the length of
a geodesic connecting them on a spherical unit surface), then is possible to continue
u and p as a reqular solution up tot ="1T.

In the final section we will study also the sharp vanishing-viscosity/diffusivity
limit for the Cauchy problem, that is the = R? (but the same result holds true also
in the space-periodic case). We consider the viscous-diffusive Boussinesq system with
viscosity v, > 0 and diffusivity k&, > 0

uy —vpAu” 4+ (U - V)u" + V' = —ples in R3 x (0,7),

divu" =0 in R® x (0,7),

(2.11) o — knAp™ 4 (U™ - V) p" =0 in R x (0,7),
u™(0,2) = ug in R3,

p"(0,z) = p§ in R,

Here, both v, and k,, are assumed to vanish as n — oo and since we consider the
Cauchy problem in the whole space or the periodic problem, no boundary condition
are required. We will prove the strong convergence (uniformly in time, with values in
the same space of the initial data) of the sequence (u™, p™) to (u, p), where (u, p) is
the unique local smooth solution of the following Euler-Boussinesq system

ur+ (u-V)u+ Vr=—pes in R3 x (0,7),

pr+(u-V)p=0 in R? x (0,7),

(2.12) divu =0 in R® x (0,7),
u(0,2) = up in R3,

p(0, ) = po in R®.

The precise statement of the theorem is the following.
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THEOREM 2.3. Let be given ufl, pt € H*(R3), with V - ul} =0, such that ||uf —
'U;O||372 + ||p6L - p0| 3,2 — 0 asn — 4+oo0. Let T* = T*(HU;O||3727 Hp0||372) > 0 be the
mazimal time of existence of the unique smooth solution of the system (2.12). Then
for any n there exists a unique smooth solution (u™, p™) of the system (2.11) such that

(u",p") € C([0,T[; H*(R?)).

In addition, for any T < T* and for any couple of sub-sequences {kn}n, {Vn}n con-
verging to zero (note that one of them can also be identically zero) it follows

(2.13) s (1) = ul®llaz + ") = p(0)a2) "5 0

3. Proof of the continuation criteria. In this section we prove Theorem 2.2
and to this end we recall some preliminary results which will be used in the proof.
The first is the classical regularity result for the Stokes operator which dates back to
Cattabriga for the Dirichlet problem. In the case of Navier’s type slip-without-friction
boundary conditions (2.3)-(2.4b) see for instance the recent results in Amrouche and
Seloula [1].

LEMMA 3.1. Let Q be a bounded and simply connected domain in R® with smooth
boundary T’ and let Z > m > —1 and q €]1,+o0]. For any F € W™%(Q) there exists
a unique solution (u,p) of the following Stokes problem

—Au+Vr=F in Q,
divu =0 in €,

with u satisfying either the boundary conditions (2.3)-(2.4a) or (2.3)-(2.4b), such that
u € WmH24(Q) and 7 € W™HL9(Q). The solution satisfies the estimate

(3.1) lullmi2.q + [17llmi1.q < CllEm.q,

for some C depending only on 2 and q.

In addition to the classical integration by parts, in some calculations we will also
use the following Gauss-Green formula, where w = curlu, cf. [5].

LEMMA 3.2. Let u and ¢ be two smooth enough vector fields, tangential to the
boundary I'. Then it follows

—/Au-qbdx:/Vu-qudx—/(wxn)-¢d5+/¢-Vn-udS.
Q Q r r
Moreover, assume that u is divergence-free and on T' the slip conditions (2.3)-(2.4b)
hold true. Then
ow

(3.2) — 5w = (€1 €1gy + eaji €26y + €ajic €35y) Wy wp Ty,

where €51 15 a totally anti-symmetric tensor. In particular, the latter identity implies
that there exists ¢ = ¢(2) > 0 such that

f/Aw~w2/|Vw|270/|w|2dS.
Q Q r
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In the sequel we will also use the regularity of the time-dependent Stokes problem,
see for instance Sohr [44].

LEMMA 3.3. Let Q be a bounded smooth domain in R3. Let 1 < a < oo,
1 <B <o, and 0 < T < oco. Then, for every f € L*(0,T;L%(Q)) and for every
uy € W28 (Q) N Wy P (Q) with V - ug = 0 there exists a unique solution u of the time
dependent Stokes system

uy —Au+Vr = f in Qx]0,T1,
divu =0 in Qx]0,T1,

u=0 on I'x]0, T,

u(0,2) = ugp(z) in £,

and it satisfies the estimate
T T
/0 Jun ()15 dr + / | Au(r)||§ dr
T T
+ [ 19engar < Cla,5,0.7) ( [ rengars ||uo|%m> 7
0 0

with a constant C(a, 8,2, T) independent of f and uy.

3.1. Proof of the main estimate. In this section we prove the main estimate,
that is the uniform-in-time boundedness of the L?-norm of the gradient of velocity.
Once this step is done (and for this one we need to use different tools, depending on
the various conditions we assume) the continuation argument will follow easily by a
bootstrap argument.

Since we deal with local smooth solutions all manipulations which we perform
are completely justified, and we work in [0, 7 for some positive T. We suppose by
contradiction that T' is the maximal time of existence of a smooth solution starting
from (ug, po), hence that the H3-norm is bounded in each closed sub-interval of [0, T
and that

limsup [[u(t)|[3,2 + [[(t)]]s,2 = +o0.
t—T—

We will show that under the hypotheses of Theorem 2.2 the H3-norms of both velocity
and density remain uniformly bounded, hence we can uniquely continue the solution
beyond T', contradicting its maximality. For simplicity we set v = 1 and, by scaling,
the reader can easily adapt the proof to different values of the viscosity.

First we observe that, by standard energy method we have

(3.3) u € L°°(0,T; L3(Q)) N L2(0, T; HY(Q)),
(3.4) p € L>(0,T; LP(Q2)) for any p € [1, o0,

and our aim will be first that of increasing by one degree the known regularity of
the velocity. We split this in different propositions, related with the different criteria
we want to study. We start with the well-known Leray-Prodi-Serrin condition on the
velocity.
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PROPOSITION 3.4. Let (u,p) be a solution of the system (2.2) with boundary
condition (2.3)-(2.4a) or (2.3)-(2.4b). If (2.7) holds then

(3.5) u € L0, T; H(Q)) N L2(0,T; H*(Q)).

Proof. Let us consider first the case of Dirichlet boundary conditions (2.3)-(2.4a).
Taking the L2-inner product of the first equation of (2.2) with Au (where A is the
Stokes operator associated with zero boundary conditions), and after an integration
by parts we get

Ld

IVull2 + [ Auf2 < / [Vl | Au] dex + / 1| | Au| da.
2dt 0 0

On the first term from the right-hand-side we use Holder inequality with exponents
p, 2, and 2p/(2—p) (for some p > 3) and on the second one Cauchy-Schwartz inequality
to get (with Young inequality)

d
ZIVull3 + 1 Aull3 < Cllullpl|Vull 2, [|Aull2 + |oll3-

With standard interpolation inequalities, the Sobolev embedding H*(Q) < L5(9),
and the norm equivalence coming from Lemma 3.1 we get

d 1-3 3
%I\WII% + [ Aul3 < CllullplVully 7 [Vullg [|Aullz + [lp]13
1-2 143
< COllullpVully 7 Aully™™ +lpll3.

By using Young inequality and the relation between ¢ and p from (2.7) we get
d 2 2 q 2 2
S IVullz + [[Aullz < CllullFIVullz +llol2-

Now we can apply Gronwall lemma and from (2.7) and (3.4) we get (3.5).

The case of Navier’s boundary conditions (2.3)-(2.4b) can be treated in a slightly
different way. First, we consider the equation for the vorticity w

(3.6) wrt (- V)w—Aw=(w-V)u—V X (pe3).

By multiplying (3.6) by w and by integrating by parts using Lemma 3.2, we observe
that

/Vx(pe3)~wd:ﬂ:/(pe3xn)~wd5+/pe3~(wa)d:c
Q r Q

:/pe3~(n><w)d5+/pe3~(wa)d:c,
r Q

and the boundary term vanishes due to (2.4b). Next, by integrating by parts

/Q(w~V)u~wd:c:/F(w~n)(w~u)d57/(w~V)w~udm,

Q
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and again the boundary term vanishes since (u-n)jr = 0 and (w x n);r = 0 imply
that (w-u)r = 0. Hence, we are reduced to

1d 9 9 ow
. i < —=. .
B gl Ivel < [ ullel Vuldos [ plvel+ [|52 o] as

To handle the boundary integral we argue as follows, by using (3.2), trace interpolation
inequalities, and Young inequality (again here is critical to use the Navier boundary
conditions and especially Lemma 3.2)

J

Then, by using again Holder inequality on the remaining term in (3.7) we get (by
using also that we have a sort of Poincaré inequality for functions tangential to the
boundary, see [32])

w
on w

1
‘ ds < C/ lw?dS < Cllw||? + §HVWH§
r

1-2 142
/QIUI wlVwldz < lullp [[w]| 2z [Vwlla < Clluflpllwlly "Vl
and consequently by Young inequality
d 2 2 q 2 2
g lIwllz + IVellz < €A+ lulB)llwlz + loll2-

By Gronwall lemma, we get w € L>°(0,T’; L*(2)). Then (3.5) follows by recalling the
inequality (see [46])

IVullz < CQ(IV x ullz + [ divulz + [u-nl1/2r),

We pass now to the second criterion.

PROPOSITION 3.5. Let (u,p) be a solution of the system (2.2) with boundary
conditions (2.3)-(2.4a) or (2.3)-(2.4b). If (2.8) holds then

u € L(0,T; H'(Q)) N L*(0,T; H*(Q)).

Proof. We start by observing that classical regularity results of Navier-Stokes
equations with f = p implies that the local smooth solution satisfies u; €
L2(\,T; L?(£2)), for all A > 0, and some compatibility conditions are needed to reach
t = 0 (hence this part of the proof works also if the initial datum does not satisfy
the compatibility condition and the solution may be not continuous at time t = 0).
By using this observation, it follows that all the calculation we are going to do over
the time interval (A, T") are not formal, but completely justified, since each term is
well-defined and the boundary integrals (arising in the integration by parts) vanish.
As in [8] we take the time derivative of first equation in (2.2), we take the L2-inner
product against us, and we use the continuity equation (to substitute p; by —(u-V) p).
We observe that fQ(u - V) us - ug de = 0 and also

(3.8) —/the3~ut :/Q(U-V)peg-utdx: —/Q(UV)ut-pegdx+/F(u~n)(pe3~ut)dS,
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where in the integration by parts we used the fact that u is divergence-free. In
addition, the boundary term vanishes since (u - n)r = 0. We observe that the same
latter calculations are correct also in the case of the Navier’s type boundary conditions.
We then obtain

1d
gl 4 19wl < | [ e u- was) +
Q

/(u~V)ut~pegd:c .
Q

and by using Hoélder inequality with conjugate exponents p, p’ such that p > 3/2 we
get

d
s + Va3 < Clluel3y [ Vully + Cllulls| Vudlz ol

We estimate the first term of the right-hand-side by using a Gagliardo-Nirenberg
inequality and with Young inequality we get

d 2p=3 3 1
%Hutlli + Va3 < C(luelly ™ (1Vuell3 [ Vallp + [ Vull3lll3) + levutlli
2p

e 1
< C(IVully” lludllz + IV ull3llplE) + 5l Vul3-

By choosing A > 0 such that u;()\,-) € L?(2) and this is always possible since this
property holds true almost everywhere in (0,7"), with Gronwall inequality we obtain

ug € L\, T; L2(Q)) N L2\, T; HY(Q)).

Next, by multiplying (2.2) with «w and by integrating over  we have
/QIVUI2d=’E <luell2llullz + llpllzllullz ae. t €T,

and we then obtain u € L (X, T; H'(Q2)). Since u is a local smooth solution, we have
finally that

u € L*(0,T; H(Q)).

When we consider the Navier’s boundary conditions (2.3)-(2.4b) the proof of the
Proposition is quite similar, we have only to check that the boundary term in the
integration by parts of the Laplacian remains under control. This holds true since we
have

(3.9) f/Autut:/ |Vut|27/wtxn~ut+/ut~Vn~utdS.
Q Q r r

Observe then that on I' we have w; x n = (w x n); = 0 and the first boundary term
in (3.9) vanishes. The other boundary integral can be estimated by the usual trace
inequalities as

1
/ut.Vn~utdS‘ < —/ |Vut|2d:c+C’(Q)/ ug|? d.
r 2 Ja 0

The proof continues then as in the case of the Dirichlet boundary conditions. O

We pass now to the third criterion, concerning the Bernoulli’s pressure.
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PROPOSITION 3.6. Let (u, p) be a solution of the system (2.2) with the Dirichlet
boundary conditions (2.3)(2.4a). If (2.9) holds then

u € L0, T; H'(Q)) N L*(0,T; H*(Q)).

Proof. In the proof we adapt the techniques introduced in [12, 19, 30] to our
setting. Let us observe that the result in the present form is not proved in any
other reference also in the case p = const. The first step is to rewrite the momentum
equation in (2.2) in the rotational form

2
(3.10) ut—Au—i—curluxu—i—V(ﬂ'—i—%) = —pes.

First we consider the case % < p < 3. By taking the L?-inner product of (3.10) with
ulul|, after suitable integration by parts, we obtain

2
2 = 2 “ 2
Gy gl [l VaR de+ QI < 32+ [ folluf ds
where
u(t)]? 1 3
(3.12) Z(t) ::/Q 7r(t)+# lu(t)]2 |V]u(t)|?| dz.

Consider the sub-case % < p < 3. We have, for each ¢ > 0,

2 N )
T< e+ 10, HuHLHVIulgllz

<+ —H K Hf” IIUIlg a2 I\VIUI2||2
= E
<|jm+ —H l[ulls™ (I V]wl2 I3
< Cullm+ PE 75 g B ot
where we have used, in the order, the Holder inequality with exponents 2, p, %,

the interpolation inequality, the Sobolev embedding H} () < L5(f2), and the Young
inequality. Thus, choosing € small enough, the following differential inequality holds:

1d

|U| 1-
gl [ iV do-+ 10l < 0|+ S5 1 + ol + ).

for a suitable u € [%, 1]. By using Gronwall lemma we have

T s T 1
)+ [ IVhE @l ar < ) [Juolli+( [ 12+l (Ol ar) T ol s
which implies that |[u|? € L2(0,T; HE(€)) < L2(0,T; L5(f)), and consequently
w e L*0,T; L°(2)),

which is a special case of (2.7). Then, by the previous results, we have that u €
L*(0,T; HY(Q)), and this ends the proof in the case 9/4 < p < 3.
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Next we consider the case 2 < P < 2. We apply Holder inequality in (3.12) with
p1 = 4, po = 18, p3 = 2, mterpolatlon 1nequaht1es Poincaré inequality (observe that
m has zero mean value, while |u| vanishes at the boundary), and Young inequality

—2p 9—2p
with exponents 12 5 and 55 to get

3 1
T <127 + [ul||o V]2 |12l o] * 11
2 2.5
< 2m + ful*[2 [V ]ul? |3
o528 = 3,4
< 12w A ful* ™ 127 4 ul "l ™ (V]2 )3
(3.13) - =i 5= 3,4
< Clj2m + Jul||p (27l ™ + Iul? eIV Iul2 13
4
< Cl2m + |uf? ||9 5 (v ||3 2 + [V ]uf® ||9 = IV ]ul? |3
< Cel|2m + |uf? ||2p ’ +€(||V7T||32 & +[|Vuf? ||12 4p ||V|U|2||9 3

To handle the pressure we use now the mixed estimates of Lemma 3.3. We rewrite
the equation for the velocity of the system (2.2) as

—Au+Vr=—(u-V)u—pes inQx(0,7),
Vou=0 in Q x (0,7),
u=0 onI'x (0,7),

u(0,2) = ug in Q.

We use, for 1 < a < oo and 8 = 9/5, the mixed estimate

IVl Lago. o) < C(1(w-V)ull oo 1005y + 1uollwzors )+ 110l Lo 105 @))

and, with Holder inequality, we get

1
2 1
- DYulloss < /2 7u] jul/2loss < < J |w|2dx) T

To estimate the L%5-norm involving V|u|?, we observe that |V|u|?| < 2|u||Vu| and

we similarly obtain
IVulPllo/s < 2 (/ | |Vu|2dx)
Q
9—4p

Coming back to (3 13) if we integrate the last term (||V7T||$;g4p +

(SIS

%
[[ullg -

[V ]ul? ||§;5 2z ) IR =5 with respect to time on (0,7"), use the result for the Stokes

system in Lemma 3.3, and collect the above estimates for L%/°(Q) terms we get (with
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3 P
application of the Holder inequality and the inequality |lul|g = || |u|% lle < C||V|u|%|\2)

T 9—2p
4p 12 4p 3 9—3p
/O (IVr(r )||9/5 IV (7)llg75 IV |ul2 (1)]|37 dr

/0 |V|u|§<7>|%d71

9—4p
18—6p

9—4p
18—6p

T 3 ) 3
/0 IV 5 + V1) 15 dr

T 3
¢ /0 (/Q|U|IVUIQd$)“I\VIUI ()32 dr -+ ol e + 1]

L% (LQ/O)‘|

9-2p

T . 18—6p
/0 |V|u|2(7)||§d71 |

Another application of Young inequality finally implies

T 9—2p
T ey 3 9-3p
/ (Ivr(r )||9/54p + [V uf*(r )||9;54 NIVIulZ ()]~ dr
<c ( [ e i+ [ 19 @B+ ol + |p||Loo<L9/5)> .
By integrating (3.11) on (0,7") and by using the latter estimate we obtain
1 3 ! 2 4 3 2
Zlu(@)l5 + lul [Vul* dz + | V]u|2 (7)||5 dr
3 o Ja 9
1 T 2
< glluol+ €. [ 2w+ 117 dr+
0

T T
3
e / [ Jul 9 dear + / 19l ()12 dr -+ luollwaoss + lollpoeczors)
0 0

By choosing € > 0 small enough, we can absorb the two terms form the right-hand side
involving space derivatives of u into the left-hand side. By applying Gronwall lemma
and by and using hypothesis (2.9) we obtain finally that fOT [V|ul2||2dr < 4oc.
Hence, by the same argument as before u € L>(0,T; H'(f2)).

Finally, we consider the case p > 3. In this case the proof is rather different. First,
we multiply (2.2) by Au = —PAu and integrate over (tg,t) C [0,T) to get

t t
|\Vu(t)||§+/ 1P Au(r)||3 dr < HVU(tO)HngC/ () V)u(r) 13 d7+[lplEow 10,422
to to

These calculations are possible, since u is also a weak solution and consequently
u € H(Q) for almost all to € (0,7). Hence, we obtain the a-priori estimate

t
(3.14)  sup HVU(U)H%SHVU(to)H§+C/O IV u()lu(r)II3 dr + o7~ (£2)-

to<o<t

Next, we derive the differential inequality satisfied by the L*-norm of the velocity.

[A99ehi

Within this range of the exponent “p” we need to use a different (with respect to the
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previous cases) approach to the proof. The use of estimates involving the L3-norm
seems not possible, apart in the simpler case of the domain without boundaries. To
get the L*-estimates we multiply the equations (3.10) by |u|?u and integrate by parts
to obtain

1d
5) gl [ WPIVa? e+ S IVIPE < 07 + [ folluf da,
where
F(0) = [ 2r)+ o) Tulo) u(o)? do.

By using Holder and interpolation inequality and the Sobolev embedding H} () —
L5(Q2) we estimate the right-hand side as follows (with p > 3)

T < |IVaullg |27 + [ul?[l, | I’u|2||2_p2
—
< O Vulla 127 + [u*[lp [y
p—2
2(p—-3) 3
< C|Vaullz (127 + |ulllp llully P [lef1§
2(p—3) 3
< C|Vaullz 127 + [ul[lp ull, P Va5

First, we observe that
(3.16) u(to,”) € LX(Q) N HF(Q)  for almost all to > 0,

By using interpolation and Young’s inequality and (3.14) we estimate, for o € (to, 1),
the right-hand side as follows

2p

T 1 222y
J(0) < Cllzm(o) + [u*(@)[5"* [Vu@) 2 + 7IVIu(@)llz + Cll2r (o) + [ul*(@) 15" lu(o)li

t
< Cl2n(0) + |uf* (o )H“’ *( / /Q|VU(T)||U(T)|2d$dT+||Vu(t0)||§+|\PHioe(L2>)
to

1
+ 7 IVIl’lI3 + Cli2m(0) + [ul* (o )||2p *Ju(o) 3.

We then integrate the inequality (3.15) not on the whole interval, but on (¢o,t) C
[0,T), with tg such that (3.16) holds true

1
fulla+ 5 [ IR+ [ [ 19u o) s <
2

1 2225
< Liutto) s + CIVu()3 + 1 / / V() u(r)|? dadr / 12 + uf?) (1) |2 dr
w1 [ I9RE eI+ [ em+ WP @I e+ [ [ ol
to to to

Since T+ = 2, by using (2.9) and the absolute continuity of the Lebesgue measure
2p—3

we can choose to € (0,T), among the set satisfying (3.16), near enough to T such that

T
1
| lem + Pyl dr < g

to
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Hence, we can absorb the second and the third term from the right-hand side into
the left-hand side and, after using Holder inequality in the last term, we obtain by
Gronwall inequality

T 2p

sup_u(t)4 < C(luto)lld+ [Vu(eo)8) Bxp ([ 12x + O IF + ol ey 7).
to<t<T to
which is finite and then implies directly again the requested regularity of u, being a
sub-case of (2.7).

We observe now that, at least for % < p < 3 the proof can be done in the same
way also in the case of Navier’s boundary conditions. In fact, by using the same
techniques, testing with |u|u, and integrating by parts with the Gauss-Green formula

—/ Au|u|ud$=/VuV(|u|u)dx—/w><n|u|udS+/|u|u-Vn-uds
Q ) r r

we get
1d
3dt

and, by the trace and Young inequality,

[ tupas = [ il as = juf?
r r

3 3 2 3
< Cllull3 Vel ll2 < Clluls + 51V 1ul2 3.

. 4 2 .
|\u|\§+/ |U||VU|2d:E+—||V|U|%H§§—I+C/|U|3d5+/ o] ul? de,
Q 9 3 r Q

3 3
2.0 < Cllul> |2V |l |2

Hence, we obtain the differential inequality

1d 2
——IIUII§+/ lu| [Vul? dz + 2| V]ul 2|3 < I+/|pl |uf* dz + Clul3,
3 dt 0 9 0

2
3
and the proof continues as in the Dirichlet case. O

We now sketch the proof in the case of the condition on the direction of the
vorticity. In this case one has to restrict to the Navier-type boundary conditions,
since we need to use in a substantial way the equation for the vorticity.

PROPOSITION 3.7. Let (u,p) be a solution of the system (2.2) with boundary
conditions (2.3)-(2.4b). If (2.9) holds then

u € L0, T; H'(Q)) N L2(0,T; H*(Q)).

The proof of this proposition is straightforward once the following rather technical
result (and whose proof is too long to be reproduced here) is taken for granted:

LEMMA 3.8. (cf. [5, Prop. 4.1]) Let us assume that (2.10) holds and that u is a
smooth in [0,T). Then, to each € > 0 there corresponds a positive Ce > 0 such that
the following inequality holds:

/Q(w(ﬂf) V(@) - w(z) dz| < el Vwl3 + Ce(llwlz + [lwl3),  a.e. t €0, T].

Proof. [Proof of Proposition 3.7] By multiplying (3.6) by w, by integrating by
parts and by using the above Lemma we get

d
Zwls +1Vels < CQ+ [wlB)lw]3 + llolz-

The energy estimate and Gronwall lemma imply that w € L>(0,T; L*(Q2)), ending
the proof as in Proposition 3.4 0



406 L. C. BERSELLI AND S. SPIRITO

3.2. The bootstrap argument. We now show how to prove the full regularity
once the first step has been done in the different cases, and with the different boundary
conditions.

The first result shows how to improve by “one degree” the spatial regularity of
the velocity in Hilbert spaces.

PROPOSITION 3.9. Let (u, p) be a smooth solution of the system (2.2) with bound-
ary conditions (2.3)-(2.4a) or (2.3)-(2.4b). If

ue L0, T; H'(Q)) N L2(0,T; H*(Q)),
then

u € L=(0,T; H*()).

Proof. As explained before, the calculations with the time derivative are justified
in the domain (A, T") x Q for some A > 0 (even if without compatibility conditions).
As in Proposition 3.5 by taking the time derivative of momentum equation in the
system (2.2), then by taking the L2-inner product with wu;, by using the continuity
equation, and finally integrating by parts we obtain

Ld

5l + 1Vl < [ jlVuldo+ [ ful|Vad] o] da.
Q Q

We remark that the various boundary terms vanish as in the proof of (3.8) from
Proposition 3.5. By Holder inequality we get

d
T luells + [ Vi3 < C(llUtllilWUlh + HUH4HVUt||2Hp||4>-
We use now the standard (Ladyzhenskaya) interpolation inequality |[f|la <

C||f||§/4|\Vf||g/4 to estimate the L*-norm and we get, using also the Young’s in-
equality,

d 1 3
EHWH% + V|3 < C(luell Vel 3 1 Vullz + llplla + lull2l| Vull3)

< C(IIVullzlluel3 + lloll + llull2lVull3).

Finally, by using Gronwall lemma, and the uniform estimate on ||Vul|z and ||p||l4 we
have

(3.17) ug € L\, T; L2(Q)) N L2\, T; Hy (Q)).

To show now the further regularity of the second order derivatives, we use now
Lemma 3.1. To this aim we rewrite the equations for the velocity from system (2.2)
in the following way

—Au+Vr=—(u-V)u—u—pes in Q x (0,7,

3.18
(3.18) divu =0 in Q x (0,7,

and we consider it as a stationary system, for each time ¢ € [0,7], with the two
different boundary conditions (it is crucial here that we obtained an estimate for wu;
directly with energy estimates). From (3.1) we infer that, for all fixed ¢ € (0,7

lull22 < C(Jluellz + llpll2 + - Vull2).
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From (3.4) and (3.17) we have that the last two term from the right-hand-side are
bounded in L>°(0,T; L*(2)). By using Holder inequality in the nonlinear term, the
L*-interpolation inequality, we get in [\, 7],

[ullz,2 < C(C + [lullal|Vul4)
< C(C + llullal Vull§ ull3)
< C(C + [[ull3 Vull2) + ellull 2
< C(C+ [lull2 Vull3) + €llull2.2.

By absorbing the small e-term in the left-hand-side and by (3.3) and (3.5) we have
that

(3.19) ue L\, T; H*(Q)).
Since u is a local smooth solution in (0,7) we get finally u € L°°(0,T; H?(Q2)). O

PROPOSITION 3.10. Let (u, p) be a local strong solution of the system (2.2) with
boundary conditions (2.3)-(2.4a) or (2.3)-(2.4b). If the condition (3.19) is satisfied,
then

Vu € L*(0,T; L>=(Q)).

Proof. We use again the regularity for the linear Stokes system. In fact, from
Lemma 3.1 applied again to (3.18) we get, by using also the Poincaré inequality which
is valid for functions tangential to the boundary,

lullz.s < C(lfuells + llolls + lu - Vo)
< C(IVullz + llolls + llullocll Vel

2
2,2 )

< C(IVullz + liplls +

By recalling (3.4), (3.17), and (3.19) we have ||Vuy||2 € L? and ||pl¢ + ||ul 52 € L™,
we finally get v € L2(\,T; W25(Q)). By using Sobolev embedding we get
Vu € L*(\, T; L™ (Q)),
and since u is a local smooth solution
(3.20) Vu € L*(0,T; L>=(Q)).
a

The next step is to show improved regularity of the Lebesgue norms of the gradient
of the density. Observe in fact that till this point we used only boundedness of p and
no other information on its space (and also time) derivatives, than that coming from
the basic energy estimate.

PROPOSITION 3.11. Let (u,p) be a local strong solution of the system (2.2) in
[0, T[ with boundary conditions (2.3)-(2.4a) or (2.3)-(2.4b). If the condition (3.20)
holds then

Vp € L((0,T) x Q).
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Proof. By taking the gradient of the continuity equation in (2.2) we get the
equation

(3.21) Vi + (u-V)Vp=—(Vu)(Vp).
By multiplying (3.21) by Vp|Vp|P~2 for p > 3 and by integrating by parts we obtain
the following differential inequality

1d
EEIIVpllﬁ < Vullso [ Vol

Then, by integrating the above differential inequality with respect to time and by
using (3.20) we get that there exists a constant C7, independent of p > 3, such that

sup [|[Vpll, < Ci.
t€]0,T|

Then, by sending p to +oco, we end the proof of Proposition 3.11. O
We can now give the proof of the main result of this section.

Proof of Theorem 2.2. By previous propositions we have that if one the condi-
tion (2.7)- (2.10), holds true, then the following estimates are satisfied

(3.22a) u € L=(0,T; H*(Q)),
(3.22b) ug € L\, T; HY(Q)),
(3.22¢) Vu € L*(0,T; L>=(Q)),
(3.22d) Vp e L*((0,T) x Q).

To end the proof we need only to prove that these bounds imply that

(3.23) u€ L®°(\,T; H3(Q)),
(3.24) p € L®(\,T; H3(Q)).

Then, since (u, p) is a local smooth solution, the same bounds are true also near t = 0.
Moreover, the fact that (u, p) can be extended to a global smooth solution of (2.2)
follows then from a standard continuity argument.

First, we use Lemma 3.1 and the local existence theorem in order to prove (3.23).
In fact, we observe that

[(w- V)ullr,2 < C(HUHOOIIWH + [ Vull3 + [lullooJul 2,2> < Cllull3 -

Next, by using (3.22a), we get
(u-V)ue L®0,T; H(Q)).

Again the regularity for the stationary Stokes operator coming from Lemma 3.1, by
using (3.22b) and (3.22d), and since the terms from the right-hand-side of (3.18)
belong to L>(0,T; H'), we get

u € L\, T; H3(Q)).

Since u is a local smooth solution we get (3.23).
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Concerning the bound on the density let us consider a general differential operator
D® with « a multi-index such that |a| < 3. Taking D* of the density equation,
multiplying by D%p and integrating by parts (where only - n = 0 is needed to get
rid of the term [,(u - V) D*pD®pdx which vanishes identically) and summing over
|a] < 3 we get the following inequality

5.2 < [lul

d
pild s.2llpl3 2 + IVollsollulls2llplls.2.

By using Gronwall lemma and the known regularity from (3.22d) we get (3.24). O

4. Vanishing viscosity-diffusivity limit. In this section we consider the be-
havior of solutions as the viscosity and diffusivity both (and possibly independently)
vanish. We adapt the proof of the sharp convergence results from [4, 36] for the
singular limit Navier-Stokes — Euler to the Boussinesq system.

In order to avoid presence of boundary layers we consider the problem in the
whole space, or equivalently in the periodic setting. We will also consider the special
case of a domain with flat boundary and Navier’s type conditions. Some further
results for the problem in a bounded domain with Navier’s type boundary conditions
will appear in a forthcoming paper.

Before proving Theorem 2.3 we recall the well-known Kato-Ponce [31] commutator
estimate.

LEMMA 4.1. Let f and g in S(R?), s >0, and 1 < p < oo, then

17°(F9) = FT2gllp < IV Fllpullglls—1.p0 4 1177 Fllpsllgllpa

and

1729l < [1f 1o llg]

where J* is the pseudo-differential operator (I — A)2 and py and p3 are such that

i 1,1 _ 1,1
pflerpz p3+p4'

S,p2 + Hf| 5,P3Hg||1747

We recall that convergence in norms weaker than L>(0,T’; H3) can be obtained
by using uniform estimates and standard compactness results, together with unique-
ness of the solution of the limit problem. Moreover getting strong convergence in
L*(0,T; H') is again relatively easy (where the lost of two derivatives is due to the
presence of the Laplacian), while arriving at the sharp result of convergence in the
same space of the initial data requires more sophisticated tools. The main technical
point of the proof is that of introducing a d-regularized problem (whose solution is
called u°) in order to estimate the difference of velocities (and in a symmetric way
also of densities) as follows

s2+ 10" =P lls2 + [10° = plis,2,

52+ [[u’ — ul

52 < [Ju™ — |

[u" = ulla2 + [l = pl

where the four terms can be estimated in a sharper way using the improved regularity
of u%. To this end we need a very precise dependence on § (in fact norms stronger
than H?3 blow-up as § vanishes) of [|u®||3.2 + ||p°||3,2 and also a suitable L>(£2) bound
obtained by means of fractional estimates.

Proof of Theorem 2.3. The first item of Theorem 2.3 follows from the fact that
there is no boundary and the H3-norm of uf} and p? are uniformly bounded. In fact,
by following the same argument in Constantin [21] it is easy to show that there exists
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a time of existence T' > 0 independent on n such that there exists both a unique
solution (u™, p") of (2.11) and a unique solution (u, p) of (2.12) in C([0, T]; H3(R?)).

We use the same approach introduced in [3] with regularization of the problem
(even if we regularize the data in a slightly different manner). The first step is the
regularization of the initial datum of the system (2.12). For any § > 0 let u$ be the
unique solution of the following stationary Helmholtz-Stokes system

—0%Aud + ud + Vb = ug in R?,
V-ud=0 in R3.

Then, given uy € H® we get a sequence of regularized initial data {u}s~o (observe
that in absence of boundaries qg is a constant, hence the problem is the same as the
Helmholtz one, cf. [15]) such that

Clluolls,2 5 Clluolls,2
Altolaz gy, < “tgloz,
luo — USHS’Q < (C6%%, for any s in [0,3),

3,2 udllaz <

uglis,2 < lluol

where the estimates can be easily proved by using the Fourier characterization of the
differential operator, which acts as a differential filter (cf. also [13]). Concerning
po, for any § > 0 we consider a sequence pg such that pg solves the following scalar
Helmholtz system

—0*Apy+py =po  inR?,

and we get a sequence pj that satisfies (in term of §) the same estimates of .
Let us consider the “regularized Euler-Boussinesq” equation with initial data ug

ud 4 (u® - V) ul + V'l = —pley in R3 x (0,7),
divu’ =0 in R® x (0,7),

P2+ (u-V)p’ =0 in R x (0,7),
u’(0,z) = u in R3,

p2(0,z) = pd in R3.

Since the H? norm of (ug, p3) does not depend on §, the life-span of (u?, p?) is bounded
from below in the same way as that of (u,p). In fact, by the differential inequalities
satisfied by (u,p), it follows that a unique solution in H? exists up to some time
Ty > TwoloatToolas hence the solution of the regularized problem exists is some

. S C N c
interval bounded from below by Ty > TflaatTrtles = Tuolsatlpollas

We work now in this common time interval [0, Tp] and by standard energy esti-
mates we get that (u’, p?) satisfies the following bounds

c c
(4.1a) llls2 <C o lulllaz <50 Hlugllse < 53

C C
(4.1Db) 1Pz < C, Ipla2 < 5 lpolls.2 < 52
(4.1c) uo — ud||so < 6°7° for any s € (0, 3),

(4.1d) llpo — pSllsa < 8% for any s € (0, 3),
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with constant independent of ¢, uniformly in [0, Tp].

In order to prove the convergence, we state the H3-counterpart of the en-
ergy estimates for the difference between solutions corresponding to different
viscosity /diffusivity /6. In particular, we start by considering the difference between
the solution of the Euler-Boussinesq and that of the regularized Euler-Boussinesq: We

handle the equations for w® := u® —u and 6% := p® — p.
wd + (w0’ - V)u® 4 (u-V)w’ + Vrd = -0 e3 in R® x (0, Tp),
divw’ =0 in R? x (0,Tp),
00 + (w® - V) p° + (u-V)0° =0 in R x (0,Tp).

By taking the H3-inner product of the first equation with w’ and of the second
equation with p°, by using Holder inequality and Lemma 4.1 we get

d 6 § § 6 6 § 6 §
T’ 52 < Clllulls2 + luls 21w’ 5.2 + Cllu’ la2llw’ 5,210’ oo + 116°5,2[1w" 5,2,

d 6 S 1 6 § 6 S §
107152 < Clip 210l allw lloo + 10°lls ollw lls 2llo” 13,2 + 16° 115 ollells.o,

and by adding together the above inequalities

d
(42) T 52 +110°15.2) < Clllulls.o + 1wl 2 + 1w a2 + D (w52 + 16°]3.2)

+ Ol flaz + 112 la2)llw’ oo (10113 2 + 16°]5 2) *-

Moreover, by taking also the energy estimate at the level H®, for some 3/2 < s < 2
we get (by using the same tools) the inequality

d

w22+ 10°1152) < Clllullse + 15412 + 10 srr2) (10”52 + [16°]15.2).

Using the known H?®-bounds on u, p in [0, Tp), it follows that there exists a constant
C, depending only on Ty and on ||ug||gs + ||pol|gs, but independent of the solution
and of §, such that

sup [[w’ (B[22 + 10°()]Z2 < Clw’ (0)[12 2 + 10°(0)]1Z 2)-

0<t<To

By using the properties of the regularization and Sobolev embedding into L°°, this
implies, for 3/2 < s < 2

[ || oo (0,79;2.20) + 10°]] Loe 0, 7052.0) < C (1wl poc(0,705875) + 10° | oo (0,5 15)) < C2 5.

By plugging this information in (4.2) and by using the bounds for u, u°, and p° (true
because they are H3-solutions in [0, Tp]) we get

1/2

d 1/2 s
E(Ilwéll§,2+ll95ll§,2) < O(w’32+116°13,2) " + C8> >

This finally proves that

lim sup [0 (t) = u(®) s + [67(t) — p(t) a2 = O.
6_>OtE[O,T[)]
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Next, we consider the functions w™ := u™ — u® and 6™ := p" — p°, which satisfy the
following system

5 5 5
wy’ — v Aw™ — vy Au’+

+(w™ V) u® + (u" - V)w™ 4+ V(a" —7°) = =0 ez in R? x (0,Tp),
divw™ =0 in R? x (0,Tp),
010 — knA0™ — kyAp® + (u™ - V) 0™ + (w™ - V) p° =0 in R® x (0,Tp).

By using the same techniques as above we obtain the following estimate

5.2) Hvall V™[5 o + kal VO™ 13 5

d

(w132 + 10™]
< vallw’lls,2llw™lls.2 + knllo°ll5.2116"° I3,
+O(lu" 2 + @ lls,2 + [u’lls,2 + 1) (" |I5 2 + 1167113 )

5 1
52 107052)".

é S 8 §
+C(lullaz + 1 a2 ™ floo (|lw™]

and, from the upper bounds on the solution of the “regularized equations” in [0, Tp],
we get

d n n 1 n + kn wné oo
Z (™ )32+ 16 (1)][32)% < C[V Ol

né 2 né 2 i
it 5 4 ([ @2 + 107 (0)15.2)2 ],

for some C independent of § (It depends on the norms of the initial data in H3
and on Tp). In order to study the above differential inequalities we estimate the
L>((0,Tp) x ) norm of w™ (and the same argument applies also to ™%). By triangle
inequality and Sobolev embedding we have

oo _ lu —ulloe | Jlu—ullos _ Ju" —ullaz | [lu’ —ullse
) - 0 ) - ) )
_ iz 1wl
B ) 5

)
with 2 < s < 2. Let us consider first the term w and from (4.1c) and (4.1d)
we get

)

[u” —ullo _ co—s
5 <6777,
hence this goes to zero, as § vanishes.
It remains to estimate the term % The functions w™ = u™ — u and

0™ := p™ — p satisfy the following equations

wy — v Aw™ — v Aut
+(w" - V) u+ (u" - V)w" + V(r" —71°) = —(p" — p)ez in R® x (0,Tp),
divw™ =0 in R? x (0, Typ),
07 — ke, A" — (u™ - V) 0" — (W™ - V) p=k,Ap in R? x (0,Tp),
and at this point we prove sub-optimal estimates. They are sub-optimal in the sense

that they are in H?, but with the improvement of explicit rates of convergence in
terms of v, and k,. We take the H?-inner product of the first equation with w™ and
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the second equation with 6™, and the loss of regularity makes this step easier than
the previous ones. By using Lemma 4.1 with a suitable choice of p; and py we get

d n n n n
32 +16"1B.2) < (v + Ko+ (0" Bz + 16713,

where as usual C' depends on the H? norms of the solutions. By Gronwall lemma we
get

[w"@)ll22 + 16" (#)ll2.2 < Vvn + En + [w™(0)]
and finally

22 +116"(0)]

2,2,

22)

sup ([l (oo + 10" Olloe) < (Vo + o + [0 O)]122 + 1670

t€[0,To)

By collecting all inequalities and by using Gronwall lemma we obtain

[u™ = ulls o+ p" = pllsz < w52 + w52 + 10732 + 10°]3,2
Vn + kn, vn + kn w™(0)||2 + ||6™(0 s
< oy (Tt 4 Yo, WOl 1O )
n n n

32+ [1p) — plls.2.

52+ [|uf — ul

+Jug = wolls,2 + o5 — pol

In order to obtain convergence, let us choose a sequence {d,,} going to zero fast enough
such that

Vn+kn_>0 and lug — wollz,2 + llpg — pol

52 50

2,2
— 0, asn— oo,

and we get (2.13).

To complete the proof of Theorem 2.3 we have only to show that the conver-
gence (2.13) holds in any closed sub-interval of (0,7%). Let us consider T as new
initial data and since

u(Ty) = u(Tp) and p"(Th) — p(To) in H3(R?),

we can repeat the same argument as above and we can show that there exists a time
T 2 ermTea oo Such that (2.13) holds in [0, Ty + T1]. We can iterate this
process and define a sequence of positive numbers {7} } such that

1. Convergence (2.13) holds in [0, Zi\;o Ty], for each N > 0;

2. T . ¢ . .
k> lu(Z iz Tlls2+H1p(ZE2, Ti)lls,2

Let us suppose that the series > T}, = T < T*, and that the sharp limit (2.13) holds
only in [0,T] for some T < T*. If this happens the convergence of the series implies
T; — 0. Due to the definition of T; this will imply that limy_, 4 Hu(Zsz T)||3,2 +
Hp(ZfZO T;)||3,2 — +00, hence that

limsup ||u(t)||3,2 + || p(t)]|3,2 = +00,
t—T

but this is a contradiction because T < T*, while T is the maximal time of existence
of the solution starting from (ug, po) at t = 0. O
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4.1. Some remarks on the problem in a bounded domain. It is well-
known that, in presence of Dirichlet boundary conditions (even for the Navier-Stokes
equations with constant density) one cannot expect to have convergence of solutions
towards those of the Euler equations, due to the creation of a boundary layer. On
the other hand, recent results show that the convergence can take place in various
topologies and in various physical situations, under boundary conditions different
from the Dirichlet ones. In this section we show how this applies to the Boussinesq
equations, at least in the simplest case: A domain with flat boundary and Navier’s
type slip-without-friction boundary conditions. We consider then the following initial
boundary value problem in @ =R} := {z € R®: z3 >0}

ur — v Au+ (u-V)u+ Vo = —peg in R x (0,7),

divu =0 in R x (0,7),

(43) pi+ (u-V)p=k,Ap in R% x (0,7),
u? =0 on {z3 =0} x (0,7),

dsut = 0zu® =0 on {z5 =0} x (0,7),

O3p=0 on {z3 =0} x (0,T).

This corresponds to set the slip-without-friction conditions (2.3)-(2.4b) for the veloc-
ity, while the Neumann ones for the density, when specialized to the half-space. In
this case we will be able to pass to the limit in both v and k and this fact is rather
natural, since the Navier conditions (2.3)-(2.4b) represent an intermediate path be-
tween having no boundaries and having a solid boundary (in fact they have been used
also for free-boundary problems). To better understand why the Navier conditions
allow to simplify the problem, one can observe in the half-space case, it is possible
to extend the solution (u,, p) to the whole space by an even reflection (with respect
to {zs = 0}) of w1, ue, p, and p, while extending in an odd way us. In this way
one obtains a new triple (u, p, p) which is a solution the Boussinesq equations in R3,
hence on it we can apply exactly the same tools as before. This is well-known for
the Navier-Stokes equations, see also Bae and Jin [2]. With this trick the problem is
reduced to the Cauchy one and this is tractable with the standard tools. Very roughly
speaking, results known for the Cauchy problem can be proved also in a flat domain,
under Navier boundary conditions. A precise discussion of this, with the study of all
the necessary compatibility conditions for the Navier-Stokes equations is performed
in [7]. With this tool and by observing that the reflected functions 1o, po € H3(R?)
we can finally state the following result.

THEOREM 4.2. Let be given ug, po € H3(R3) such that
ug = Osu' = 93u® = dsp=0 on {x3 = 0}.

Let T* = T*(||uolls,2, [|poll3,2) > 0 be the time of existence of the unique smooth
solution of the system (2.12), starting with the same initial datum (ug, po). Then, for
any n € N there exists a unique smooth solution (u™, p™) of the system (4.3) such that

(u",p") € C([0,T[; H*(RZ)).

In addition, for any sub-sequence {kp}n, {vn}n converging to zero (note that one of
them can also be identically zero) it follows, for all T < T*,

sup ([[u” (1) = u(®)lls.2 + 1™ (8) = p(B)lls.2) "= 0.
te[0,7]
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