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Abstract

We consider semilinear hyperbolic systems with a trilinear nonlinearity. Both the differ-
ential equation and the initial data contain the inverse of a small parameter €, and typical
solutions oscillate with frequency proportional to 1/¢ in time and space. Moreover, solutions
have to be computed on time intervals of length 1/¢ in order to study nonlinear and diffrac-
tive effects. As a consequence, direct numerical simulations are extremely costly or even
impossible. We propose an analytical approximation and prove that it approximates the
exact solution up to an error of (’)(52) on time intervals of length 1/e. This is a significant
improvement over the classical nonlinear Schrodinger approximation, which only yields an
accuracy of O(e).

Keywords: High-frequency wave propagation, semilinear wave equation, Maxwell-Lorentz
system, diffractive geometric optics, slowly varying envelope approximation, error bounds

1 Introduction
We consider semilinear hyperbolic systems of the form
1
Opu+ A(O)u + gEu = eT(u,u,u), t € (0,tena/c], = €RY, (1a)
u(0,z) = p(a)e /e L ce (1b)

with a small parameter 0 < ¢ < 1 and vector-valued solutions u : [0, #.ma/¢] X R? — R™ for
some t.,q > 0 and d,n € N. The differential operator

d
A0) =) A (2)
=1

contains constant symmetric matrices Aq,..., Ay € R"*". E € R™*" is a skew-symmetric
matrix and 7 : R” x R” x R — R"™ is a trilinear nonlinearity. Its trilinear extension to
C™ x C™ x C™, which will appear later, is also denoted by 7. The initial data (1b) depend
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13 ”

on a smooth envelope function p : RY — R™ and a wave vector k € R?\ {0}. As usual, “c.c.
means complex conjugation of the previous term.
A prominent example in this problem class is the Maxwell-Lorentz system

0;B = —curl E,
O,E = curl B — EQ,

1
0,Q = E(E —P) +¢|P[3P,

1
0P = -Q,
€
div(E+P) =divB =0,

which models the propagation of a light beam in a Kerr medium; cf. [6, 8, 10, 11, 13, 17, 18].
Asusual, E and B describe the electric and magnetic fields, respectively. P is the polarization
and Q/e its time derivative. In this model, the Maxwell equations for E and B are coupled
to ordinary differential equations for P and Q. The equations are normalized in such a
way that the speed of light is 1, and the parameter ¢ corresponds to the ratio between the
wavelength of light and the next characteristic length of the problem; cf. [11]. The abstract
problem setting applies also to the Klein—-Gordon system

0 Vv 1/0 —u7 )
atu+<vT 0)u+5<y 0 )u-€u2Mu

with v € R\ {0} and with a skew-symmetric matrix M € R"*"; cf. [6, 18].

Physically relevant solutions of (1) oscillate rapidly in time and space due to the small
parameter € which occurs both in the PDE (1a) and in the initial data (1b). Moreover, the
problem is scaled in such a way that nonlinear and diffractive effects appear only on a long
time interval [0, tenq/€]. As a consequence, approximating the solution of (1) numerically with
standard methods is prohibitively inefficient or even unfeasible. This problem has motivated
many attempts to devise simpler models which are more suitable for numerical computations
and at the same time provide a reasonable approximation to u. Among these models, the
nonlinear Schrédinger approximation is particularly appealing; cf. [6, 7, 9, 14, 16, 18, 21]. In
this model the exact solution of (1) is approximated by

uNLS(t7 l’) - ei(n.xiwt)/EUNLs(t, I) + C.C.,

where (w, k) satisfy the dispersion relation and Uxys evolves according to a nonlinear Schro-
dinger equation. If a co-moving coordinate system is used, then this PDE does not depend
on ¢ and has only to be solved on a time interval of length ¢.,4 instead of t..q/€; cf. Remark
8.v. in [6]. In [6, Corollary 2] the error bound

sup[u(t) = usws(®)ll ey < Oz g
t€[0,tenq /¢l

was shown under a number of assumptions. Hence, the nonlinear Schrédinger approximation
offers a possibility to approximate the solution of (1) up to O(e) without difficulties caused
by oscillations or a long time interval. In some situations, however, a more accurate approx-
imation to u is required. Our goal is to derive a system of PDEs which is numerically more
favorable than (1) but provides an approximation to the solution u up to an error of 0(52).
In some respects, our ansatz can be considered as a higher-order extension of the classical
slowly varying envelope approximation.

Asymptotic expansions of solutions to systems similar to (1) have been derived, e.g., in
[10, 12, 15, 20] for geometric optics, i.e. for times of length O(1). In contrast to these works,
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we seek approximations on time intervals of length O(1/¢), which is the regime of diffractive
geometric optics. In the diffractive regime approximations with infinitely small residual have
been constructed in [9] for semilinear and quasilinear systems, but with eF instead of E/e
n (la). More general nonlinear hyperbolic systems, but with £ = 0 have been analyzed in
[14]. Approximate solutions for quasilinear systems with dispersion have been analyzed in
[17], and for dispersive problems with bilinear nonlinearity in [7], but without an explicit
convergence rate. The approximation of PDEs by nonlinear Schrédinger equations and other
modulation equations is extensively discussed in [21] and references therein.

It is well-known that the accuracy of the nonlinear Schrédinger approximation deterio-
rates in the case of short or chirped pulses, and for such situations many improved models
have been proposed and analyzed, e.g., in [1-3, 5, 6, 8, 18]. However, this is not the situation
we consider here. We restrict ourselves to wave trains where the envelope p varies on a
scale which is much larger than the wavelength of the oscillations, but we strive for higher
accuracy.

In the next section an approximation to the solution of (1) is constructed; cf. (6)-(8).
Moreover, we formulate a number of assumptions, prove well-posedness of the approxima-
tion, and we compile the toolbox used in the analysis in later sections. Our main result is
Theorem 4.2, which provides an error bound for the approximation (6). The proof relies on
another important result, namely the fact that certain “parts” of the constructed approxima-
tion are of O(e), roughly speaking. This statement is made precise in Propositions 3.2 and
3.6, and Section 3 is mostly devoted to the proof of these propositions. A possible extension
to higher accuracy is briefly discussed in the last section.

Notation. The Euclidean scalar product of vectors v,w € C™ is denoted by v - w = v*w,
and |v|q is the usual g—norm of v. For functions f = f(t,z) depending on ¢t and z we will
often omit the spatial variable and write f(t) instead of f(¢, ). In the same spirit, the second

argument of the Fourier transform f(¢, k) of such a function will most often be omitted. The
imaginary unit is denoted by i, whereas ¢ is used as an index in a few formulas.

2 Analytical setting

2.1 Assumptions, ansatz and main goal

For a € R and 3 € R? we define the matrices

d

AB) =D B, (4)
=1

L(a, B) = —al + A(B) —iE € C"*™, (5)

The notation (4) is consistent with the definition of A(9) in (2). A(B) is symmetric by
definition, and hence L(«, 8) is Hermitian.

From now on let x € R%\ {0} be a fixed wave vector and let w = w(k) be an eigenvalue
of A(k) —iE. Hence, the matrix £(w, ) has a non-trivial kernel. The following assumptions
are made.

Assumption 2.1
(i) The kernel of L(w, k) is one-dimensional.

(i) The initial data (1b) are polarized, i.e.

p(z) € ker(L(w, k)) for all x € R
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(i1i) For j € {3,5} the matriz L(jw, jr) is invertible.

Assumption (i) could be dropped at the cost of a more complicated notation. Instead of (ii)
it is actually sufficient to assume that p(z) = po(x) +ep1(x) with po(z) € ker(L(w,x)). This
assumption has also been made, e.g., in [6, 18]. The assumption that p; = 0 is made in order
to simplify the presentation. For j = 3 Assumption (iii) was also made in [6, Assumption 3].

The matrices (5) will play an important role throughout. The analysis in later sections
requires the following smoothness properties of eigenvalues and eigenvectors.

Assumption 2.2

(i) The matriz L(0,5) = A(S) —1E has a smooth eigendecomposition: if A(B) is an eigen-
value of L£(0,8), then A € C=(R?\ {0},R), and there is a corresponding eigenvector
P(B) such that [(B)|2 =1 for all B and p € C>=(R?\ {0},C").

(ii) Every eigenvalue \(B) of L(0, B) is globally Lipschitz continuous, i.e. there is a constant
C such that

IAB) = AB)| < ClB—-Bl1  forall B,B€R

Assumption (i) corresponds to Assumption 2 in [6]. For the Maxwell-Lorentz system and
the Klein—-Gordon system the eigenvalues are stated in [6, Example 3 and 4], and it can be
checked that these eigenvalues do indeed have the properties (i) and (ii).

Note that L(a,8) = —al 4+ £(0, ) has the same eigenvectors as £(0, ), and that the
eigenvectors are shifted by —«a. Hence, if Assumption 2.2 is fulfilled, then for every a € R
the eigenvalues and eigenvectors of L(«, 8) have the smoothness specified in (i) and (ii), too.

In [6] the classical nonlinear Schrédinger approximation is derived in two steps. The first
step, known as the slowly varying envelope approximation, is to approximate

u(t,x) ~ ugypa(t,z) = ei(""””—“’t)/sUSVEA(t,x) +c.c.,

where Ugyga : [0, tena/€] x RT — C" is the (complex-valued) solution of a PDE called the
envelope equation. The accuracy of this approximation is O(g) on [0,t..q/¢] in suitable
norms; cf. [6, Theorem 1]. In the second step, it is shown that the envelope equation can
be replaced by the nonlinear Schrédinger equation without spoiling the accuracy. From this
procedure it is clear that in order to achieve a higher accuracy, the slowly varying envelope
approximation has to be replaced by a better one. In fact, substituting usyga into the
nonlinearity T yields with U = Usvea(¢, x)

T(U-SVEA; UsVEA, uSVEA)(ta 30) :€3i(nlw_wt)/€T(U, U, U)
t eilma—wt)/e (T(U, U,T) +TU,T,U)+T(U,U,U)

N———

yemilma—w)/e (T(U U,0)+T(U,U,U,U)+T,T, U))
+ e—31(r€ T— wt)/aT(U U U)’

and the terms with prefactor e*31 (= z=wt)/¢ (“higher harmonics”) are ignored in the envelope

equation. This is the motivation to make the ansatz

u(t,z) ~u(t, ) Z ety (¢, z), U—j =05 (6)
JjET

for J = {£1,£3}. Terms of the form e2(**=w/y, (¢ x) are not required because T is
trilinear.
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Substituting the ansatz (6) into (1) and discarding terms with prefactor e'J(®#@=wt)/s if
|7] > 3 yields the system

i,
atuj + gﬁ(jw,jli)’u]' + A(a)uj =€ Z T(ujlvujwuj;s)a (7)
Ji1t+je+iz=j
for j € {1,3}, t€ (0,tena/c], x€ RY.

The sum on the right-hand side is taken over the set
{J=Urjosds) € 7% 4T i= i+ o + s = j .

This set has only finitely many elements, namely 12 for 7 = 1 and 10 for 7 = 3. Note that
|1 > |#J| = |j1 + j2 + js| = |j|- Since u_; = w; the PDEs for u_; and u_3 are redundant
but compatible. The coupled system (7) is endowed with initial data

us1(0,-) = u(jd =, u+3(0,-) = u?t?) =0. (8)

The main advantage of (7) over (1) is that (7) does not oscillate in space, because the
initial data (8) are smooth in contrast to (1b). The price to pay is that the total number
of unknowns in (7) is twice as large than in (1). Typical solutions of (7) still oscillate in
time due to the term éﬁ(jw,jn)uj, but it will turn out later that the situation is now more
favourable; cf. Remark 3.1 below.

Similar approximations have been considered in many other works. A well-known ap-
proach in nonlinear geometric or diffractive optics is to look for an approximation of the form
u(t,x) = U(t,x, (k- x — wt)/e) for a profile U = U(t,xz,0) which is periodic with respect to
0; cf. [2, 8-10, 12, 14, 17, 20]. In [4] this approach is used for the construction of uniformly
accurate numerical methods for highly oscillatory problems. The price to pay, however, is
that introducing an additional variable increases the number of unknowns of the numerical
discretization by a factor Ny, where Ny is the number of grid points in the #-direction. This
is why we do not use a profile U(¢, z, 0) explicitly. However, the ansatz (6) can be interpreted
as a truncated Fourier series of 6 — U(t, x, 0), where all Fourier modes with index j ¢ J are
discarded.

Local well-posedness of the system (7) on long time intervals will be shown in Lemma 2.3
below. Our main goal is to prove that under certain assumptions the approximation (6) has
the accuracy

sup  [[u(t) — Ut)|| oo rry < CE?
te[0,t. /]

for € € (0, 1] with constants ¢, and C' which do not depend on ¢ (cf. Theorem 4.2). Comparing
with (3) shows that U is more accurate than uyys.

2.2 Evolution equations in Fourier space

Let Ff = fbe the Fourier transform of f, i.e.

(Fh)(k) = (27T)_d/2/f($)e—ik~xdw
Rd

with inverse Fourier transform

@) = 2" [ Fyea.
Rd
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As in [6] we will work in the Wiener algebra

W= {f € S'(RY): fe LI(RY), 1w = 1Pl = / 1Fk) ]2 d.
Rd

W (R?) is a Banach algebra and continuously embedded in L>(R%). For s € N we set
We={feWR?:0f € W(R?) for all @ € N&, |a|; < s},
I fllwe = > 10°Fllw-

lal1<s

Local well-posedness of (1) in the Wiener algebra W on time intervals [0, tenq/€] has been
shown in [6, Theorem 1].

For estimates in the Wiener algebra it is convenient to consider the evolution equation
(7) in Fourier space. Applying the Fourier transform to the left-hand side of (7) gives

i, . i ~
f(atuj + =L, jR)u; + A(@)uj)(t, k) = 04y (1, k) + <L, (k) (8 K)
with the shorthand notation
L;(0) = L(jw,jr+0) = —jwl + A(jrk +6) — iE, Jje{1,3}. (9)
The Fourier transform of T'(u;,,uj,,u;,) is given by
]:<T(uj17uj2’uj3)) (k) = (277)_(1 / T(aﬁ (k(l))vajz (k(Z))vaj?, (k(g))) dK

#K=k
= T(ajlaajz’ajg) (k) (10)
with K = (kMW k® k®)) € R x RY x RY, #K = kM + k@ + k®) € R?, and with the
notation
| 7@ ), 85 (6, 3, (6 ¢
#K=k
= [ T 0.5 (62, KO~ 162) @k kD
Rd Rd
Hence, u = (u1, u3) solves the system (7) if and only if & = (u1, u3) solves the system
. i ~ SO
8tu]‘ (t, ki) + gﬁj(sk)uj (t7 k‘) =€ Z T(Ujl,ujz, UjS)(t, k‘), (11)

#I=j
je{1,3}, te€(0,tema/e], keR?

with initial data
u1(0,-) = p, us3(0,-) =0, (12)

where p is the Fourier transform of p from (1b). The convention u_; = %; implies that
u_;(t, k) = u;(t,—k). For negative indices we set

Lj(0) = —L;(=0), j€{1,3} (13)
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such that (11) holds also for j € {—1, —3}.
For later use, we note that (10) implies the inequality

T (Frs For F3)ll o < Crllfullznll Foll o 1 Fll (14)
for all fi, fa, f3 € W(R?), where C7 = Cr/(27)%, and where Cr is a constant such that

|T(a,b,c)la < Crlala|bl2|c|2 for all a,b,c € C".

2.3 Local well-posedness on long time intervals
For v = (v1,v3) € W* x W* we define the norm
l[ollws = 2[lvillws + 2l[vsllw--

The factor 2 is introduced in order to account for the terms with negative indices which
appear on the right-hand side of (11). If we set v_;(k) = v;(—k) for j € {1,3} as before,

then
[vllws = lvjllwe.
JjeET

For v = (vy,v3) € W x W the inequalities

ZH Z T(i]\jui}\jzvﬁjs) I < Z HT(@wajzvﬁjz)HLl
JeJs

JET " #I=j
<O Y 1l 185l 55, ) 1

Jeg?
< COrlvliy (15)
follow from (14). If u = (uy,ug) is another element in W x W, then the trilinearity of T and
(14) yield
SO NT @Gy, T5,) = T (825 05 0) || 10
JeTJ #J=j
< 7 (1ol + ullw ol =+l ) lu = - (16)

After these preparations, local well-posedness of (7) can be shown. The polarization of the
initial data (Assumption 2.1) is not required for the following result.

Lemma 2.3 (Local well-posedness)

(i) If p € W, then there is a t¥,, > 0 such that for every ¢ € (0,1] the system (7) with
initial data (8) has a unique mild solution

u = (uy,us), uj € C([0,t5,,/€), W).

€

(ii) If p € W and to.q < t,,, then the mild solution on [0,t.../€] is a classical solution
u = (uy,us) with

Uj € Ol([07 tend/€]7 W) N C([O7 tend/s]v Wl)
(iii) If p € W? and t,.q < t%,,, then

end?

u; € C%([0,tena/e), W) N CH[0,tona/e]l, W) N C([0, tena/c], W?).
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By continuity, there are constants C,,; and C,, 2 such that

sup ”uj(t)HW1 < Cu, J € {1,3} (17)
t€[0,tena/e
in case (ii), and
sup luj()[lw2 < Cu2,  j € {13} (18)
te[07tend/5]

in case (iii). In both cases the constant C,,; depends on t..q, C7 and on ||p|ly:, but not on
€.

The proof is based on classical arguments, but nevertheless we outline the main steps.
Proof. Choose a fixed ¢ € (0,1]. The operator

U1 _ A1111 o i . .
A( ) = (A3U3> , Aj; = gﬁ(jw,]li) + A(9)

U3

with domain D(A) = W' x W generates a strongly continuous group (e*);cgr on W x W.
For j € {1,3} and every ¢ € R the group operator e’ is an isometry, because

e v llw = ||F ()|, = / |14 R/, (k) |, dk
Rd

= [10,00], b = o v
Rd

for all v; € W since L£;(ek) is Hermitian. The system (7) can be reformulated as
Opuj + Ajuj = Y T(uj,,uj,,u,)  for j € {1,3}. (19)
#J=j
For a number 7 > 0 to be determined below, consider the space
X =C([0,7/¢e], W) x C([0,7/¢], W)

with norm

lollx = sup Jo@)lw = sup > [o;(®)|w
te[0,7/e tE[O,-r/E]jej

and the mapping

O X — X, Bv) =" = (U%éw) :

U3

t
o) = e 3 [T 0505)(0) ds.
#J=37

With (10) we obtain

t
lopee Ollw < lufllw +¢ > /I\T(vjl»vjzyvja)(S)Hw ds
#J:jo

t
= ullw +¢ > /HT@U@W%)(S)HLI ds
#J:jo
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and with (15) it follows that

1@(0)|x = sup > [ (#)llw

te[0,7 /€] jed

<2pllw +e sup Y > /||7' (0,045, 035 ()] 1 ds

te[0,7 /€] JET #I=5

< 2lplhw +Cre s / ()3 ds

te(0,7/€]
< 2[lpllw + C77  sup IIU(S)II%/
s€[0,7 /€]

= 2|pllw + Crrol%-
Now choose p > 0 and set r = 14 p. For every p € W with |p||w < §, ® maps the ball
Br)y={ve X: |v|x <r}

onto itself under the condition that 7 < 1/(C7r?®). If v,w € B(r), then it follows from (16)
that

”(I)('U)_cb(w)”-’( =¢& sup Z Z /HT vh’v]wv]%)( ) T(wjl’wjszjs)(s)HW ds

te[O,T/E]jej #I=5 0

=3C7r%  sup /||v s)|lw ds
tel0,7/¢]

< 3Crr27|v — wllx.

If we choose, e.g., 7 = min{1/(Cy7r3),1/(6C7r?)}, then ® : B(r) — B(r) is a contraction,
and by Banach’s fixed point theorem, there is a unique fixed point © € B(r) of ®. By
construction, u is a mild solution of (7) with initial data (8). With standard arguments, this
solution can be extended to a maximal time interval [0, 77 (g)/¢), and one can show that

t*

end

= inf 77(g) > 0.
e€(0,1]

This proves part (i).

The nonlinearity T : W x W x W — W is continuously differentiable due to (14). If
p € Wt then (u?,ul) = (p,0) € D(A), and applying Theorem 1.5 in [19, Chapter 6] yields
that for every te,q < t¥,4 the mild solution is in fact a classical solution on [0, tenq/€], which
proves part (ii).

To show part (iii) we set v’ = (uj,u3) with v} = Oyu; and formally differentiate both
sides of (19) to obtain

atu;' + Aju; =¢€ Z (T(u;j » Uja uja) + T(ujl s u;‘y uj3) + T(u.h ) Ujas U;Q) (203‘)
#J=j

with initial data

( )77“’4]1% +e€ Z 1a Jy ]3) (QOb)
#J=j
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Let w = (u1,u3) be the classical solution constructed in part (ii) and consider the linear

problem
Oy + Ajufy = eBj(t,u'), (21a)
Bitu) = > (T, (1), (0,103, (8)) + T (ua (8), 8, (1), (1)
#J=j
A RORRORYRG)) (21b)

with initial data (20b). Since u; € C*([0,tena/e], W) N C([0, tena/c], W) the mapping
(t,u') = Bj(t,u), Bj: [0, tena/e) x (W x W) =W

is continuously differentiable, and if p € W2, then (u}(0),u4(0)) € D(A) due to (14). Hence,
the mild solution w' = dyu of (21), (20b) is in fact a classical solution according to Theorem
1.5 in [19, Chapter 6], which proves part (iii). [ ]

2.4 Transformation to smoother variables

In order to analyze the accuracy of the approximation (6), the estimate (17) has to be refined.
In Section 3 we will show that if the system (7) is considered with initial data (8), then ug
stays small on long time intervals, i.e.

sup JJus(t)[lw < Ce.
te[ovtend/s]

A similar estimate will be shown for a certain “part” of u; to be specified later; cf. (34a). In
order to formulate and prove these refined estimates, it is very useful to consider a transfor-
mation of @; which is introduced now.

For j € {#1,+3} and every 6 € R? the Hermitian matrix £;(0) = L(jw, jx + 0) defined
in (9) has an eigendecomposition

L;(0) = W;(0)A;(0)P;(6)

with a unitary matrix! ¥,() € C"*" and a real diagonal matrix A;(f) € R™*" containing the
eigenvalues of £;(0). It follows from (13) that ¥_;(§) = —¥;(—0) and A_;() = —A;(—0) =
—A;(—0). Let 9;0(0) € C* be the f-th column of ¥;(6), and let A\;j;(§) € R be the ¢-th

eigenvalue, i.e.

1 ifm=4¢,
L;(0)e(0) = Aje(0)hje(0), Yim(0) - Pje(0) = (22)
0 else
for m,¢ = 1,...,n. The matrix £1(0) = L(w, ) has a one-dimensional kernel according

to Assumption 2.1(i), and the enumeration of the eigenvalues is chosen in such a way that
A11(0) = 0. Hence, the kernel of £1(0) is spanned by %;1(0), which is important in the
context of Assumption 2.1(ii).

For every j € {1,3},e > 0,t > 0,k € R? we define

Sje(t, k) =exp (gA](Ek))\I/;*(ek) =Vj (ek) exp (%Lj(sk;)) (23)

n contrast to the traditional notation we do not denote the unitary matrix by U; () in order to avoid confusion
with u from (1), u; from (7), Unis, or UsvEa-
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and consider the new variables
zj(t, k) = S (t, k)u;(t, k), je€{1,3}, (24)
where @y (¢, k), Us(t, k) is the solution of (11). The matrix (23) is unitary, and hence
i (£, k)2 = |2(t k)2 and @ (¢)l|zr = [lz;(8)] - (25)
For negative indices we set
S_je(t, k) = Sj(t, k), z_j(t, k) == zj(t, —k).

Taking the time derivative of (24), substituting (11) and using
OuS(t k) = LA, (eR)Sye (b, k) = =Sy (t. k)L (eh)
yields

Orzi(t) = Y F(t,7,J)(t) (26)

with © = (ﬂl, ag) and
F(t,ﬂ, J) = Sj,E(t)T(ah7aj27aj3)(t)a .7 = #J (27)

A closed system of evolution equations for z; and z3 could be obtained by expressing the
right-hand side of (27) by z; via the inverse transform (¢, k) = S _(, k)z;(t, k). Since this
leads to rather complicated formulas, we will avoid this whenever possible.

Comparing (11) with (26) shows that the dominating linear term

éﬁj(sk)aj (t, k)

in (11) is removed by the transformation. In the linear case (where T(-,-,-) = 0) it follows
from (26) and (27) that 0;2;(t) = 0, and hence that z;(t) = z;(0) is constant in time. The
exact solution of (11) is then simply

u;(t, k) = S;.(t,k)S;(0,k)u;(0,k) = S} (¢, k)2;(0, k) for 7(-,-,-) = 0.

This favourable property does not cure the oscillatory behaviour completely in the general
(nonlinear) case, but the entries of z; oscillate with a much smaller amplitude than the entries
of ;. The reason is that the right-hand side of (26) is formally O(¢) instead of O(1/¢) in
(11). This is our main motivation for considering transformed variables in the proofs of our
main results.

Initial data for z; and z3 are obtained from (12) and (24), namely

Vi(ek)p(k) if j =1,

28
0 if j = 3. (28)

Zj (0, ki) = Sj,E(O, k:)ﬁj (0, ]{1) = {

Since ker (£(w, k)) = ker(£1(0)) = span{¢11(0)} it follows from Assumption 2.1 that ¢,(0)p(k) =
0 for all k and all £ # 1, but this is in general not true for ¢5,(ck)p(k). For initial datap € W1,
however, it has been shown in [6, proof of Lemma 3, page 718] that

[¥1e(e)¢1e(e)pllLr < Cel[Vpllw
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for every ¢ # 1, which yields
I510(O)lls < Cel[Tply  for all £ 1. (29)
The special role of the first entry of z; can be expressed by means of the projection
P:C"=C",  (wy,...,wp)T — (wy,0,...,0)T. (30)
With P+ = (I — P), Assumption 2.1 implies that ||PL2;(0)|z1 = O(e), because

P20 (0) 11 = / P21 (0, k)2 dk < 37 z16(0) 11
Rd

=2
< C(n—1)e|[Vplp (31)
due to (29). For later use, we also define the projections
@ Pe,  P(R)DK) = bur (k) (k) B (k) (32)

and P+ = I — P.. P. projects a vector-valued function @ : R? — C" pointwise into the first
eigenspace of L1(ek). For ui(t, k) = S _(t,k)21(t, k) it follows that

Pe(k)uy(t, k) = S5 (¢, k) Pz (t, k), (33)
which means, in particular, that

P-(0)u1(t,0) € ker(ﬁl(O)) = span{11(0)}.

3 Refined bounds for the coeflficient functions

3.1 Setting and goal

Let u = (u1,u3) with u; € C*([0,tena/el, W) N C([0,tena/e], W) be a classical solution of
(7) with initial data (8) for some p € W'. Our next goal is to prove that under certain
assumptions there is a t, € (0, tonq] independent of ¢ and a constant C' such that

sup [P (1)]| e < Ce, (34a)
te[0,t. /€]
sup |[[us(t)[|r < Ce (34b)
te[0,t, /€]
for all e € (0,1]. For z; = S} .u; these bounds are equivalent to
sup ||[Prz1(t)]| < Ce, (35a)
te[0,t, /€]
sup |lz3(t)||zr < Ce (35b)
t€[0,t. /€]

for all € € (0, 1] due to (25) and (33).

Remark 3.1 The bounds (34) and (35) are not only crucial for proving error bounds for
the approzimation (6) (cf. Theorem 4.2 below), but also interesting from a numerical point of
view. In fact, (34) means that uy(t) = Pu1(t) +O(e) and us(t) = O(e), such that the “main
part” of the solution of (11) is P.uy(t). But this part is essentially non-oscillatory according
to Lemma 3.5 below. This can be exploited in the construction of efficient numerical methods
for (11). We are currently working on the analysis of such methods.

12
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In order to prove (35) we define the scaled norm

2 2
Yl = 2[1Pys [ + EHPLZ‘JlHLl + Zllysre (36)
for all y = (y1,y3) with y; € L (R%,C"). As before, we set y_; = 7;. Since

lyiller < [Pyl + 1Pyl < [|Pyallp + e HIP a2 (37)

holds for all € € (0, 1], it follows that

> eIy <yl (38)
jed
which will be used frequently. Our goal is to prove that there is a constant C' such that

sup |[z()[ll. < C,
te(0,t, /€]

for all € € (0, 1], because this implies (35) and hence also (34).

Proposition 3.2 Let u = (u1,u3) be the classical solution of (7) with initial data (8) for
some p € W' Let 21 and z3 be the transformed variables defined in (24). For every
sufficiently large v > 0 there is a ty € (0,t.nq4] such that under Assumptions 2.1 and 2.2

sup |z, <r for all € € (0,1].
te(0,t, /€]

The constant t, depends on t.,q, v, Cy1, C, on the inverse of the nonzero eigenvalues of
A1(0) and A3(0), and on the Lipschitz constant in Assumption 2.2(ii), but not on €.

Remark 3.3 “Sufficiently large” means that v must be larger than the constant Co which
occurs in the proof. This condition is required to ensure that t, defined in (45) is positive.

The following lemmas will be used in the proof of Proposition 3.2.

Lemma 3.4 Let 0 = (v1,03) with v; € L' and v_;(k) = 0;(—k) for j = 1,3. For every
J = (j1,J2.J3) € T? the inequality

3
||F(t>67 J)HLl < CT H HSjms(t)aji ”le
i=1
holds for all t > 0.
Proof. The definition (27), the inequality (14) and the fact that S;. is unitary imply that
[F@D, D) 0 S NT @002, 03 0 < Ol |22 1105 | 22 [0 [ 21

Now the assertion follows from |0, || = ||S},.(¢)0j; 1 L:- [

The PDE system (11) suggests that formally 0;u;(t) = O(1/e). The following lemma
shows, however, that 0;P.u;(t) can be bounded independently of ¢ on long time intervals.

Lemma 3.5 Under the assumptions of Lemma 2.3 (i) there is a constant C' such that

sup H(?ﬂ’sﬂl (t)”Ll S C.
t€[07tcnd/5]

C' depends on the constant Cy 1 from (17) and thus also on t..q, but not on €.
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This lemma corresponds to Lemma 2 in [6]. The proof is based on the observation that
“PLy (k)i (1, k) = “Aui (k) Peiin (1, F)

because of (32) and (22). The Lipschitz continuity of the eigenvalues (cf. Assumption 2.2(ii)))
and the fact that \11(0) = 0 yield

[A11(ek)| = [A11(ek) — A1 (0)] < Celkly,
and thus
éPgﬁl(sk)ﬂl(t,k) _ < CIRLIP (t,F)].
Together with (11) this shows that P.0:u1(t, k) = 0;P-u1(t, k) is uniformly bounded.

3.2 Proof of Proposition 3.2
According to (26) and (36) we have

2@l < Mlz(0)l + I /8t2(8) dsl|.
0

t t

<zl +2 3 gH/PF(s,a,J) dsHLl + H/PLF(s,ﬂ, J) ds‘
#J=1 0 0

Lt

+2 3 H/F(sﬁ,]) ds’

#J=3

1
with F defined in (27). The first term
2. 2
=)l = 21Pz1(0)][zr + Z1P721(0)l]z2 + ~[23(0)l] s

is uniformly bounded, because z3(0) = 0 according to (28) and ||P12z1(0)||z: < Cel|p|lw
due to (31). Now let

(t) = 1Pz (t)||r + e H[PF21 ()| if § = +1, (40)
! e 23(t)] 2 if j = +3,
which according to (36) means that
> a;(t) = 2a1(t) + 2as(t) = [[|2(1)]]].. (41)
jeT
We will prove that there are constants C, and C such that
t t
e| /PF(s,a, J) dsHLl +| /PLF(&@ J) ds| . (42)
0 0

~ t g

Ce
SC*+7/HO’J1(S) ds
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holds for all ¢ € [0, t.na/€] and for every J = (j1, j2,73) € J° with #J = 1, and that

t

H /F(s,a, J) ds]

0

Ge [
<o+ &8 / T] . (s) ds (43)
/.

L 2

holds for all t € [0, tena/c] and for every J € J?2 with #J = 3. If this is true, then substituting
into (39) yields

L3
ol < ot €S0 S0 [ TLante) s

JET #J=57 i=1

<, +65/t (Zaj(s)f ds
0

JjeT
t
:a+&/W@mw
0

by (41) with a constant Cs which depends on ||p||w:, C, and the (finite) number of multi-
indices J with #J =1 and #J = 3, respectively. Now let

oc(t) = sup [|z(s)]l.

se|0,t

and observe that
t
o(t) < Co + &-/ z(s)[I2 ds < Co + Ceto®(t). (44)
0

Let r > C,. If we can choose t, in such a way that
C, + Cto3(t,) <,

then (44) and the fact that o. is monotonically increasing implies that o.(¢t) < r for all
t € [0,1t4/c]. Hence, we choose
r—C
ty = —=—. (45)
Cr3
Of course, the choice (45) is in most cases way too pessimistic. What is important is that ¢,

depends on C,, r, and é, but not on e.
Now the inequalities (42) and (43) have to be shown. This is the main part of the proof.

3.2.1 Proof of (43)
Let J € J with #J = 3. Two cases have to be treated separately.

Case 1: |J|1 > 3. In this case we have |J|; > 5 because |J|; is odd. As an example,
the reader may consider J = (1,3, —1). Lemma 3.4 and the fact that

3
e(17h=3)/2 [T 1-lih/2 = 0 — 1
=1

15
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yields

t t

H/F(s,ﬂ,] ds

0

3

<cr / TT125.(5) 1 ds
=1

t o3

_ cﬁ(u\r:%w/n <1f\ji|>/2||zji(s)||Ll) s
=1

L3
< CTE/HGJ;(S) ds
o i=1

because e(I71173)/2 < ¢ and e(1715:D/2||2; (s)||p1 < aj,(s) by definition (40). This yields an
estimate of the form (43) with C, = 0 and C = 2C'r.

Case 2: |J|1 = 3. This case appears only if J = (1,1,1). In this situation, the simple
argument from Case 1 is not enough to prove the desired bound, because now (1711 =3)/2 = 1,
One power of ¢ has to be gained from the oscillatory behavior of F(s,u,J). First, the
nonlinearity in

H /F(s,ﬂ, J) dsHL1 = H /53,8(3)7'(@17@17@1)(8) ds‘
0 0

is split into eight parts:

L1

T (@1, 41, 01) = T (Pir, Py, Ptin) + T (Petiy, Petin, P21) (46)
+ T(Pgﬁl, Pjﬁl, 7?5@1) + T(Psah Pjﬁl, 'PEL’/Lb\l)
+ o+ T (Pl PHan, Pra).

All terms where P11, appears in at least one of the three arguments are easy to treat. With
(14) and (25) we obtain for example

t
H/53,5(5)7(7%&1,Psal,nal)(s) dsHLl g/||T(7>jﬁ1,Psﬁl,Psﬂl)(s)HLl ds
0 0

<Cre [ (HUPERGI0 - Pa]0 - [Pa()]1) ds

(=)

t

= Cre / (LI 21l - P21 (s) s - [1P2a(5)]00 ) ds

o

< CTs/Haji (s) ds, (47)

because (40) implies that ||z1(s)||z1 < a1(s). All other parts of (46) with the exception of
T (P-uy, P-uy, P-1y) can be treated in the same way, i.e. for each of these terms we obtain

an estimate of the type (43) with C, = 0 and C = 2C7-.
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The main difficulty in Case 2 is to prove that

<C (48)

L1

| / S0 (5)T (Peity, Peity, ety ) (s) ds
0

uniformly in € in spite of the integration over a possibly long time interval. (48) corresponds
to a bound of the form (43), but this time with C' = 0. By (23) we have

S5, k) = exp (24(0)) exp (224 (k) W (ch)
with As(ek) = As(ek) — A3(0). Hence, (48) can be expressed as

H /exp (12A5(0)) f-(s) ds‘
0
fe(t, k) = exp (LA3(ek)) W5 (k)T (Petiy, Pelin, Petin) (¢, k).

v’

Since the matrix £3(0) = £(3w, 3k) is invertible by Assumption 2.1(iii), we can integrate by
parts and obtain

t

H/eXp(i?SA3(0))fs(s) ds‘

Lt
0
t
< (a5 @ exp (2aa0) 20)] ||, +[[851©) [ exp (2Aa@) s as]
0
t
< Ce(I Ol + 100 ) + Ce [ ousats) as] .
0

With S5 (s, k)2 = 1, (14), and (17) it follows that
Hfs(t)”Ll = }’T(Psalapealvpsal)(t)

with a constant which depends on C'r and the constant C,; from (17). As is globally
Lipschitz continuous by Assumption 2.2(ii), i.e.

[1A3(ck)|2 = 1|As(ck) — A3(0)]2 < Clk|y

|12 < OFlIPan(t)l|7, < ©

with a constant C' which does not depend on e and k. This yields for ¢ € [0, t.,a/€] that

t

‘I

0

atf&(s) dSH S tend sup
L s€[0,tenq/e]

3tfs(3)’

Ll

< Ctenqg  sup /|k‘h T (Petiy, Petiy, Petiy) (s, k)2 dk

SE[O,tend/E]

+ c"tend sup /|6t P ulvp Ul,P ul)(s k)|2 dk

0 tcnd/E]

gccmnd(cu,l+cz,1 sup ([Pt (s)]11 )
Se[oxtend/s]

by (14) and (17). Since sup,ejo . /e [0:Pet1(s)]|rr is uniformly bounded according to
Lemma 3.5, it follows that (48) is uniformly bounded. All in all this proves the inequality
(43) in Case 2.

17
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3.2.2 Proof of (42)

Let J € J3 with #.J = 1. With Lemma 3.4 and the fact that e(*=17:/2 > 1 for |j;| > 1 it
follows that

t

i
| [rrean ], <= [IF6anl, o
0 0

to3
<Cre [TL Il ds
0i=1

tog
<Cre [TL (=010 5,9 ) ds
0

because by definition e(1=1i)/2||z; (s)|| 11 < aj,(s). This is a bound of type (43) with C, = 0.
Finally, we have to show a bound for the term

t

H /PLF(s,a, J) ds

0

Lt

for all J € J3 with #.J = 1. For |J|; > 5 we can simply proceed as in Case 1 in 3.2.1, but if
|J|1 = 3, then one power of € has to be gained. The only multi-indices J € J2 with #.J = 1
and |J|; =3 are (1,1,—1), (1,—1,1), and (—1,1,1). We consider J = (1,1, —1), because the
other two permutations can be treated in the same way.

We can use (27) to obtain

t

t
H /PLF(s,a, nas| =] /Plsl,&.(s)T(al,al,a_l)(s) ds|
0 0

2N

With 4y = Py +PLu; and 4_y = P.u_1 + PLu_; the nonlinearity is split into eight parts
T(alv ah afl) = T(Psala 795@17iﬂ,1) + T(Pealv ,Psal ) ,Piglafl)
+ T(Peﬂlapﬁﬂl,ﬁafl) + 7—(775@17735'&,73‘@71)
+ . HT(PHa, P, P

similar to (46). All terms containing PX7; or PL4_; can again be estimated in a straight-
forward way. The only remaining term

(49)

1

H/tPlSLa(S)T(Psathal,Psa1)(3) ds‘
0

has to be treated in a similar way as (48). We let Ay(ek) = A1(ek) — A1(0) and obtain from
(23) that

P8 (s,k) = exp (£A1(0)) Pt exp (2A(ck)) V5 (ck),

18
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because P commutes with every diagonal matrix. Hence, (49) can be expressed as

L’

H / exp (2A1(0)) P fe(s) ds‘
0

fo(t, k) = exp (LA (ek)) Ui (k)T (Petiy, Potiy, Pty ) (¢, k).

In order to gain the missing factor € we want to integrate by parts. The diagonal matrix
A1(0) = diag(A11(0), ..., A1,(0)) is not invertible, because A11(0) = 0 (cf. Section 2.4), but
this is compensated by the projection P which sets the first entry of a vector to zero.
Hence, we can simply replace A11(0) by 1 (or any other nonzero number) and consider
A (0) = diag(1, A12(0), ..., A1, (0)) instead of A;(0). The modified matrix A1 (0) is invertible
because A1¢(0) # 0 for £ > 1 by Assumption 2.1(i). Integrating by parts yields

t

H /eXP (£A1(0)) P £o(s) ds‘

0

Lt

(S5 ) exp (2R2(0)) P 129)] |

t
<| 70 [ e (ERa(0) Pors(s) s
0

+

Lt

t
< Ce(IO) e + 17:0120) +C= [ ousuts) as]
0

As in Case 2 in Section 3.2.1 one can show that these terms are bounded by a constant which
does not depend on e. This shows that (49) is uniformly bounded. Together with the other
considerations, this proves the inequality (42) and completes the proof of Proposition 3.2. B

3.3 Extension to a stronger norm

For € {1,...d} let D, denote the Fourier multiplicator (D,w)(k) = ik, w(k). If u = (u1, us)
is the classical solution of (7) and (8), then by definition D,u; = S;_D,z; is the Fourier
transform of J,u;. (Note that the scalar multiplicator D), commutes with the matrix S} _.)

In the proof of Theorem 4.2 we will also need the following version of Proposition 3.2
where z;(t) is replaced by D, z;(t).

Proposition 3.6 Let u = (u1,u3) be the classical solution of (7) with initial data (8) for
some p € W2. Let 21 and z3 be the transformed variables defined in (24), and let u €
{1,...,d}. Under the assumptions of Proposition 3.2 there is a constant C such that

sup |[[|Dpz(®)]|. < C for all e € (0,1]
te[0,t, /€]

with t, from Proposition 8.2. C depends on ||p|lw=z, Cyuz2 from (18), and on r from Proposi-
tion 3.2, but not on €.

Proposition 3.6 implies the bounds

sup ||D,ﬂ?jﬂ1(t)HL1 < Ce, (50a)
te[0,t, /€]

sup || Dyus ()| < Ce (50D)
te[0,t, /€]

19
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for all € € (0,1]. For z; = S; -u; these bounds are equivalent to
sup || D, Pz (t)]| 12 < Ce, (51a)
te[0,t. /€]
sup || Dy z3(t)|| 11 < Ce (51b)
te(0,t, /€]

for all € € (0,1] due to (25) and (33).

Proof of Proposition 3.6. Let p € {1,...,d} be fixed. Applying the operator D, to
both sides of (26) gives

OiDuz(t) = > D,F(ta,J)t), je{l3}. (52)
#I=j

Integrating (52) from 0 to ¢t and applying the scaled norm (36) leads to

t
1Dzl < 1Dz (0)l. + 1l /C’%DMZ(S) ds|ll.
0

<IDuzO)ll.+2 > filtie, @ J)+2 Y falt,e,@,J)

#J=1 #J=3

with

L’

t t
filt,e,a, ) :sH/PD#F(s,ﬂ, J) dsHLl + H/PLD#F(s,a, ) ds‘
0 0

)28

falt,e, @, J) = H /tD#F(s,ﬁ, J) ds‘
0

According to (28) and (31) the term [[|[D,z(0)|||, is uniformly bounded with a constant which
depends on ||p|y2. Our goal is to prove that there are constants C; and Cy such that the
inequality

t
fite,iiJ) < Oy + 025/ 1D, ()]l ds (53)
0

holds for j € {1,3} and for all J € J3 with #J = j. If (53) is true, then it follows that

t
10,20l < e1 + cae [ IIDuz()ll, ds
0

(with other constants), and Gronwall’s lemma yields

sup [ Dz(t)]ll. < ere™,
te[0,t. /€]

which proves the assertion.
To prove (53) we analyze the term D, F(t,u, J), which appears in f;(t,e,u, J). By (27)
we have

DHF(t7 a7 ‘]) = S],E(t)DHT(a’JNa]27ﬂ]3)(t)? ] = #Ja (54)

20
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and it follows from (10) that
D, T (@, Uj,, ;) = T (Duty,, Ujy, g ) + T (W, Dy, wj,) + T (W5, Uy, Dutiy,),  (55)

which corresponds to the product rule. If we consider u = (41, us) as given, then (55) is
linear with respect to D, u; = 87 cDyzj. This is the reason why Gronwall’s lemma can be
used to prove boundedness of [||D,z(t)|||., but not to show boundedness of [||z(t)||. in the
proof of Proposition 3.2.

Since S; . is unitary it follows from (54) and (55) that

[DWF (@ ) 2 = [ DuT (@5, s 5 ) ()] s
< T (D W ) Ol s+ 1T (@ Do, ) Ol s+ T (@, s D) (1)
With (14) we obtain for all ¢ € [0, ¢, /] that
IDLE @, Dl < Cr (1Dt (Ol ()l (0]
1 ()22 1D ()] 1, (D)
o s, ()0 e () 2 | Dy (D)2

< CTC<5(U2‘+|J'3\*2)/2||Duzj1 )]l + eWtl+13s1=272| D2 (8| 1

+ W HED2 Dz ()11 ) (56)
because we already know that
sup @ (1)l = sup [|z;(t)]|es < CeWITD/2 (57)
te[0,ty /] te[0,ty /€]

by Proposition 3.2 and (38).
Let #J = j = 3. If |J|; > 5 we can proceed in a straightforward way: we estimate

t
Ifs(t . )|, < / 1D, F(s,@,0)|,. ds.
0

substitute (56) and use that for |J|; > 5 there is at least one index j; = 3. It is enough to con-
sider J = (3,1, 1), because J = (1,3,1), J = (1,1, 3) and all permutations of J = (3,3, —3)
can be treated in the same way. Combining (56) with (57) yields for J = (j1, jo, j3) = (3,1,1)

t
a2z D) <€ [ (1Dl + 21 Dur(9)]12) ds
0

t
< ce / 1D, 2(s)]], ds,
0

which corresponds to (53) with C; = 0. Now let |J|; = #J = j = 3, i.e. let J = (1,1,1).
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Then it follows from (54) and (55) that

Lt

t
st D) 2 = | [ Saco)T (D0, 70) (o) d|
0

1

t
+ H /Ss,s(s)’r(al, DGy, 01 )(s) ds‘
0

(58)

¢

+| / So.e ()T (1, @1, Dyin)(s) s -
0

Each of the three terms in (58) can be treated by adapting the estimates from Case 2 of the

proof of Proposition 3.2. Instead of Lemma 3.5 one has to use that

sup ||0:D, P (s)] L1
SE€[0,t. /€]

is uniformly bounded, which can be shown in a similar way. This leads to (53) for j = 3
with constants C7 and Cy which depend on C, 2. For j = 1 the bound (53) can be shown
by adapting the procedure from Section 3.2.2. [ ]

4 Error bound for the approximation

If w1, usz is the solution of (7) with initial data (8) then u defined in (6) provides an approxi-
mation to the exact solution u of the original problem (1). Our goal is now to prove an error
bound for this approximation. This error bound requires an additional assumption.

Assumption 4.1 (Non-resonance condition) The matrices L3(0) = L(3w, 3k) and L5(0)
= L(5w, 5k) have no common eigenvalues, i.e. Aze(0) # A5, (0) for all {ym =1,... n.

Local well-posedness of (1) in the Wiener algebra on long time intervals [0, t.,q/¢] for some
tena > 0 could be shown by adapting the proof of Lemma 2.3. We may thus assume that a
unique mild solution of (1) exists on [0, t,/e] (after decreasing the value of t, if necessary).

Theorem 4.2 Let p € W2 and let u be the solution of (1). Let (uq,us) be the classical
solution of (7) established in part (iii) of Lemma 2.3, and let @ be the approzimation defined
in (6). Under Assumptions 2.1, 2.2, and 4.1 there is a constant such that

sup [u(t) —a(t)|w < Ce, (59)
t€[0,t, /¢]

sup |lu(t) — u(t)||p~ < Ce% (60)
te[0,t, /€]

Note that Proposition 3.2 and 3.6 apply under the assumptions of Theorem 4.2, which
yields the bounds (34), (35), (50), (51) in addition to (18). Applying (34) and (50) to

d d
lus (D) lws = lus@llw + D [10uus(®)lw = [las(@)]zr + D |1D,dis(t)] e

p=1 p=1
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yields in particular that

sup Jus(t)||lwr < Ce. (61)
t€[0,t. /€]

Moreover, (26), (35) and Lemma 3.4 yield

sup  [[0hz; ()l <& sup D> FE@ @) <C Y TN < el (62)
t€[0,t, /€] te[0.tx/e] py—; #I=j

Proof. Since the proof of Theorem 4.2 is rather lengthy, we subdivide it into several steps.

Step 1. Our first goal is to derive an evolution equation for the error § = u — u and its
Fourier transform. The approximation u solves (1) up to the residual

R(t,z) = eT(&, &, 8)(t, ) — (atﬁ(t,m) + AL, x) + éEﬁ(t,x)). (63)
In order to derive a more useful expression for R, we note that (7) yields
opa(t,x) + A(Q)u(t,x) + %Eﬁ(t, x)
=3 eilemen/e (atuj (t,2) + L LGw, jryu; (tz) + AD)u; (¢, :v))

JjeT

= EZ Z eij(fi-x—wt)/ET(Ujl,sz,UjS)(t7,’L‘) (64)

J€T #J=j

in contrast to

eT'(u,u,u)(t,z) =« Z ei#J(mx—wt)/aT(ujl » Uja s U’j3)(t’ x)
Jegs

=¢ Z Z eij(n-szt)/gT(Ujl7Uj2,uj3)(t,Qj)_ (65)
j odd #J—j
l71<9

The difference is that (65) includes summands with |j| € {5,7,9}, whereas j € J implies
that |j] € {1,3} in (64). Inserting (64) and (65) into (63) yields

R(t,z) =e¢ Z Z eij(ﬁ.riwt)/ET(ujl ) Wz uj3)(ta z),

l71€{5,7,9} #J=j

and by definition of R the error 6 = u — u solves the equation
0,6 = — A(D)5 — éEé e [T(u,u,0) — T(T, & &) + R. (66)
In order to derive a bound in || - ||w, we apply the Fourier transform to (66) to obtain
8:0(t,k) = —(1A(K) + LE)d(t, k) + G (Fu, Fu)(t, k) + R(t, k)
with
G(Fu, Fu) = T(Fu, Fu, Fu) — T(Fu, Fu, Fu),
ﬁ(tk) =¢ Z Z F (T(ujl,ujwujs)eij'”/g) (t, k)e /e

l71€45,7,9} #J=j

=¢ Z Z T (W), 0, 05, (t k — j?f”v)efijwt/s. (67)

|j1€{5.,7,9} #J=j
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~

Step 2. With the variation-of-constants formula (¢, k) can be expressed as

S(tk) = / exp ((s — 1) (A(K) + LE))G (Fu(s), Fii(s)) (k) ds

0
+ /exp ((s — t)(1A(k) + LE)) R(s, k) ds.
0

We aim for proving supcjo, /e ||g(t)||L1 < Ce? via Gronwall’s lemma. Since the matrix
iA(k) + LE is skew-hermitian for every k, the first term on the right-hand side of (68) can
be bounded in L! by

t

5// lexp ((s — ) (1A(k) + %E)ﬂ2 |g(}'u(s),]~'1~1(s))(k)|2 dk ds
0 Rd
§6//|g(fu(s),]:1~1(s))(k)|2 dk ds
0 Rd

<30,C2 < / 18()lI: ds (69)
0

due to (16) where C,, is a constant such that

sup [[u(t)|lw < Cu, sup [[u(t)llw < Cu
te[0,ty /€] te[0,t, /€]

uniformly in €. The laborious part of the proof is to show that
t

/exp ((s—t)(1A() + éE))ﬁ(s) dsHL1 < Ce? (70)

sup
t€[0,t, /e]

with a constant C which does not depend on e. If (70) holds, then together with (68) and
(69) it follows that

t
13(t)]1: < CC2 e / 13(5) 1 ds + Ce2,
0

and Gronwall’s lemma yields

sup  Ju(t) —a(t)lw = sup [|3(¢)]: < Ce2et
te(0,t, /€] te(0,t, /€]

with v = CC2, which proves (59). The second bound (60) is an immediate consequence of

the embedding W (R?) — L>(R%). The purpose of the following steps is to prove (70).

Step 3. In this step the term on the left-hand side of (70) is reformulated. With the
change of variables k' = k — 1%, ek = jr + ek’, definition (9) and the representation (67), we

€

24
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obtain

t

/exp ((s —t)(1A(k) + %E))ﬁ(s, k) ds

0

== > > /exp( 3—t)£(jw,5k)> eI ET (W, , Uy, , gy ) (3, — 12) ds

l71€{5,7,9} #J=3

=geUWtE Ny /exp( (s —t)Lj(ck’ )) T (Wj,, Uy, Ujy ) (s, k') ds.

|71€{5,7,9} #J=3

From now on, we omit the dash and write k instead of k’. The difference does not matter
because later we integrate over k, anyway. By (23) and (27) we have

exp (205 = 06)) T )5, 8) = 030 (= 25(68) ) 5 RIF (s, 1))

which yields the bound

H/GXP (s =) (IAC) + 2 E)) dSH <e Z Z H/ (s,u,J) ds” (71)

|71€{5,7,9} #J=3

for the crucial term.

Step 4. Our next goal is to prove that

Z ZH/ quds

l71€{5,7,9} #J=j

< Ce.

L1

Combining this estimate with (71) yields the desired bound (70). Note that there is an extra
factor € on the right-hand side of (71).

Let j be an odd number with |j| € {5,7,9}, and let J € J2 with #.J = j. We distinguish
the two cases |J|1 = [j] = 5 and |J|1 € {7,9}. The latter is the easier one, because in this
case Lemma 3.4, (18), (25), and (34) yield

t

t
| [peanas|, < [1FeaD)ma
0

0

t o~ —~ -~
<COr= sup  ag, (s) o g, ()| o (12, ()] oo
€ s€l0,ty /€]

< Ot,ell7h=5)/2
< Ct,e
for |J|1 € {7,9}. Now let |J|; = |j| = 5. This situation appears only if J is either (3,1, 1),

(1,3,1), or (1,1, 3). Since all three cases can be treated in the same way, we may henceforth
assume that J = (3,1, 1), which means that

F(t,a,J) = S5 ()T (us, a1, u1)(t)

25



Version: January 26, 2022

by (27). As in Case 2 in Section 3.2.1 we decompose
T (@3, @1, 01) = T (Us, Peliy, Ptiy) + T (s, Petiy, P>11)
+ T (G, Py, Petr) + T (s, P, P ),

and as before all terms involving P14 can be treated in a straightforward way because of
(34). Hence, the main difficulty is to prove that

< Ce. (72)

L1

t
H/55,6(5)T(a37Peﬂl,Pgal)(s) ds
0

Step 5. To prove (72), we use that (24) and (23) yield the representation

a?)(tv k) = S;’:,s(t? k)z?)(t’ k)
= U(ek) exp (— LA3(ck))z3(t, k)

= > oxp (= Exan(ek)) zam (b, k)vam (ck). (73)

Recall that 9, € C" is the m-th column of the unitary matrix ¥;, and that A;,, is the
m-th entry on the diagonal of A; € R™*™; cf. Section 2.4. A similar representation of P.u;
is derived by using (33) and (30) in addition to (24) and (23), namely
Peun(t, k) = Sy (t, k) Pz1(t, k)

= Wy (ck)exp (= LA (ek)) P21 (t, k)

= exp (— L1 (ek)) 211 (8, k)11 (k). (74)
Combining the representations (73) and (74) with (10) and using U} = >, esZ, yields

55,5(3)7'(@3,Pgﬂl,PEal)(s) = F(s,2) (75)

with F' defined by

F(t,2) = (Fut,2),_,
Fz(t,z)(k):zn: / exp (LN (e, ks K) ) Zin(t, K )eum (e, b, K) dE

L
and with the notation
K = (kW k@ £®) e RY x RY x RY,
A (2, k, K) = Ase(ek) — Mg (kM) = A1 (e6?) — Aiq (ek®),

Zm(t, K) = z3m (8, k(l))zn (t, k(2))211 (t, k(B)),
)

1

com (e, k, K) = nge(fk)T(wsm (Sk(l)) 1 (Eki(Q)) U (5k(3>)).

Since by definition v, is the ¢~th column of the unitary matrix ¥, it follows that

|cem (e, k, K)| < Cr for all e, k, K.
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With (75) the left-hand side of (72) can be bounded by

H / 5. (9)T (s, P, P ) |
0

/|

Rd

Zi://t (s,2) ds‘dk

Rd O

F(s,2)(k) ds’ dk

o

I A

t

Xn: /\ / /exp(igmgm(e,k,m)zm(s,ff) ds com(e, b, K) dK| dk

tm=lga #K=k 0

IN

Zml

t
< ‘/exp lsmm (e, k K)) Zon(s, K) ds’ \com (e, k, K| dK dk
Re #K=k 0

n

<cr Y / ‘/texp (ifAAgm(e,k,K))Zm(s,K) ds‘ dK dk. (76)
0

Z,m:le #K=k

Step 6. In this step, we prove that

\ / exp (igmem(g, k, K))Zm(s, K) ds‘ (77)

t

3 t
gcg(|zm(t,K)|+Z|k<i>|1/\zm(s,f<)| ds+/|8th(s,K)| ds)
i=1 0

0

for all /,m, K and k = #K. Since £,m, k, K are considered fized in this step, we can simplify
notation by setting

A)\(E) = AAEm(Eaka)’
Z(S) - Zm(saK)v

Y (s) = exp (1£[A() = AXO)] ) Z(s).
Since A11(0) = 0, we have

AX0) = A5e(0) = Az (0) # 0
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by Assumption 4.1. Hence, we can integrate by parts in order to generate one additional
power of e. Now we obtain for the left-hand side of (77)

‘/exp (%A)\({—:))Z(s) ds| = '/exp (%A)\(O))Y(S) ds
0 0

< |A/\€(0)| ‘ [exp (%AA(O))Y(s)} Z:O’ + mfw‘ 0/exp (%AA(O))@Y(S) ds
< c=(12() +12(0) +Ca/|8t 9| ds.

The initial conditions (12) imply that z5,,,(0,k) = 0 for all m and hence that Z(0) =
Zm(0, K) = 0. For the last term, we obtain

/\at §)|ds < L /‘ [AA() — ANO)]| - 12(9) ds+/|6‘tZ(s)| ds. (78)
0

For the difference
ANE) — ANO0) = Adg (€) — Adgm (0)
= (Ase(ek) = Ase(0)) = (Mam (k) = A3 (0))
— (/\11(5k(2)) — /\11(0)) — ()\11 (€k(3)) — )\11(0))

the Lipschitz continuity of the eigenvalues (see Assumption 2.2(ii)) and the identity k& =
#K = kW + k2 4 kO yield the inequality

3 3
|AX(e) = ANO0)| < Clekly + C Y | |ekP]y < 2Ce Y KDy,

=1 i=1

and the € on the right-hand side cancels with the factor 1/e in (78). All in all, this yields

the bound
: t
| [ exm (28000)) 200) as] < 212001+ Y- >|1/\z s+ [ 10:2()] ds),
0 =1 0

which proves (77).

Step 7. Now we make our way back to (72). Substituting (77) into (76) yields

H / 5.2 (9)T (s, Petia, Petia) (5) |
0

t
<cr ¥ / )/exp ISA/\M (e, k K)) (s, K) ds| dKC dk
0

£,m= le#K k

< Cyne (X1 () + Xa(t) + X3(t))

28
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with the short-hand notation

X =3 L/ | Zon(t, K)| dE dE,
m:le #K=k

3 n t
- Z/ / |k<i>\1/|zm(s,K)|ds dK dk,

i=1 m:le HK=k

Z///mt (s, K)| ds dK dk.

m=lpd K=k 0

To conclude the proof, it has to be shown that X;(¢t) < C fori = 1,2,3 and for all ¢ € [0, ¢, /€]
with a constant ¢ that does not depend on . From the definition of Z,, it follows that

Z | Zm (t, K)| = (Z ]zgm(t,k(l))D e (8 K] - [z (8, K@)

m=1
= s (1K), o (652 - oas (15|
< Vnlzs(t D), - [P (8, 6P|, - [P (8,62 ],
< Vs (6, EW)], - |Gy (6, ED)]|, - [ (8, ED),

due to (25). This yields

n

Z / m(t, K)| dK dk

m=1ga wK—k

f// s(t kW) ], [an (6 6P, - [an (6, £D) |, dK dk

Rd # K=k
= Vallus@)lyy - I Ol < C.
(In fact, we even have that X;(¢) < Ce according to (34b).) To bound X5(t) we use that
J IR (KO k) < a0
Rd

for i € {1,2,3} and J = (j1, jo, J3) = (3,1,1) to obtain in a similar way as before that

3 n
ZZ/ / |k<l>|1/|z (s,K)| ds dK dk

=1 m= 1Rd#K b

@

IN

c/wwwwwm@mﬂw
0

<% sup  (Jlus(s)llwr - lua(s)|fn) < C
s€[0,t, /€]
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due to (61) and (18). Finally, it follows from (35) and (62) that

n t

Xs(t) =Y / /\8th(s7K)| ds dK dk

m=lga 4K =k 0
t
<c [ (1) - 193
0

2025 - Iz1(8) 2 - 10021 ()11 ) ds
<Ch(e+28%) <C.

This completes the proof of Theorem 4.2. [ |

5 Discussion
In this work the solution u of the semilinear PDE system (1) is approximated by

() = S0 T ey (a),  u =, T = {1,43) (79)
jeT

with u; solving (7)-(8). Theorem 4.2 states that the error of the approximation on the long
time interval [0, ¢, /¢] is O(e?).

A natural question to ask is whether or not the approximation improves if 7 is replaced
by J = {£1,43,..., *jmax} for some odd jmax € N in (79) and (7). We conjecture that it is
indeed possible to prove that for jna.x = 5 the error is (’)(63) on [0, t,/e] if our assumptions are
adapted in an obvious way. The new terms would make the proofs even more complicated,
but the techniques and the strategy would not have to be changed significantly. In addition
to (34) and (50) one has to show that

sup ||us(t)|| 1 < Ce? and sup || D,s(t)|| 2 < Ce?
te(0,t, /€] te[0,t. /€]

in the framework of Propositions 3.2 and 3.6. We believe, however, that unfortunately an
extension to jmax = 7 and an error of (’)(54) is nmot possible with our techniques. The reason
is, roughly speaking, that for j.x = 7 the difficult case in Step 4 of the proof of Theorem 4.2
is |[J|1 = |j] = 9. This case appears, in particular, for J = (3, 3, 3), and in order to handle this
case, we would need a non-resonance condition which is not fulfilled for the Maxwell-Lorentz
system and the Klein—Gordon system.
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