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Abstract
We consider the linear wave equation V(x)u(x,7) — u(x,1) = 0 on [0,00) X
[0,00) with initial conditions and a nonlinear Neumann boundary condition
u,(0,1) = (f(u,(0,7))), at x=0. This problem is an exact reduction of a non-
linear Maxwell problem in electrodynamics. In the case where f: R — R is an
increasing homeomorphism we study global existence, uniqueness and well-
posedness of the initial value problem by the method of characteristics and
fixed point methods. We also prove conservation of energy and momentum
and discuss why there is no wellposedness in the case where f is a decreas-
ing homeomorphism. Finally we show that previously known time-periodic,
spatially localized solutions (breathers) of the wave equation with the nonlin-
ear Neumann boundary condition at x = 0 have enough regularity to solve the
initial value problem with their own initial data.
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1. Introduction and main results

In this paper we study the initial value problem for the following 1-+1-dimensional wave
equation with quasilinear boundary condition:

V() uy (x,8) — uye(x,1) = 0, x €[0,00),7 € [0,00),
ux(O,t) = (f(ut(oat)))tv x=0,r€ [0700)7 (1)
M()C,to) = M()()C),MZ(XJ()) =u ()C), X € [O,OO),IZ 0.

This initial value problem has two main features: the wave equation on the half-axis [0, 00)
is linear with a space-dependent speed of propagation and the boundary condition at x =0 is
a rather singular, quasilinear, 2nd-order in time Neumann-condition. We show wellposedness
on all time intervals [0, 7] with T > 0, and preservation of energy and momentum.

Our interest in (1) stems from the fact that it appears in the context of electromagnetics as
an exact reduction of a nonlinear Maxwell system. We recall the Maxwell equations in the
absence of charges and currents

V-D=0, V xE = —9,B, D =cE+P(E),
V-B=0, V xH=0D, B = yoH

with the electric field E, the electric displacement field D, the polarization field P, the magnetic
field B, and the magnetic induction field H. Particular properties of the underlying material
are modelled by the specification of the relations between E,D,P on one hand, and B,H on
the other hand. Here, we assume a magnetically inactive material, i.e. B = poH, but on the
electric side we assume a material with a Kerr-type nonlinear behaviour, see [1], section 2.3,
given through

P(E) = o1 () E+ zoxan. (%) (B ) E

with x = (x,y,z) € R® and |- | the Euclidean norm on R3. For simplicity we assume that
X1,XNL are given scalar valued functions instead of the more general situation where they
are matrix valued. The scalar constants &g, 1o are such that ¢ = (o) ~'/? is the speed of light
in vacuum. Local existence, wellposedness and regularity results for the general nonlinear
Maxwell system have been shown on R3 by Kato [2] and on domains by Spitz [3, 4].

In its second order formulation the Maxwell system becomes

0=V xVxE+ 8 (uogo (14 1 (%)) E + toconr () g (\E|2) E) ©

We assume additionally that x;(x) = x1(x), xnL(X) = xnL(x) and that E takes the form of a
polarized traveling wave

E(x,7) = (0,0,U (x,s 'y —1))". 3)
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Then the quasilinear vectorial wave-type equation (2) turns into the scalar equation

V(x)Uy— U+ T (x) (g (UP)U),, =0 @)
for U= U(x,t), where V(x) = poeo(1 + x1(x)) — 72 and I'(x) = pogoxnL (). Note that (4)
is an exact reduction of the Maxwell problem, from which all fields can be reconstructed. E.g.
the magnetic induction B can be retrieved from V x E = —0,B by time-integration and it will
satisfy V - B = 0 provided it does so at time ¢ = 0. By assumption the magnetic field is given
by H= #1 B and it satisfies V x H = 9,D. It remains to check that the displacement field D
satisfies the Gauss law V - D = 0 in the absence of external char%es This follows directly from
the constitutive equation D = £y(1 + x1(x))E + coxni(x)g(|E|")E and the assumption of the
polarized form of the electric field in (3).

An extreme case for the potential I in front of the nonlinearity arises when I'(x) = 2dy(x) is
amultiple of the d-distribution at 0, see [5, 6]. If additionally V(x) is even and U(x, 1) = u,(x, 1)
for an even function u(x,#) = u(—x,t), by removing one time derivative (4) becomes

{V(x)u,t(x, £) = up(x,1) =0, x€[0,00),¢€ [0,00), )

1,(0,1) = (f(u,(0,7)))y, x=0,t€[0,00)

with f(s) := g(s*)s. Clearly (1) is the initial value problem for (5). This extreme model
describes the concentration of the entire nonlinear behaviour in a waveguide-like structure
where the width of the waveguide has been shrunk to zero and the strength of the nonlinearity
has been sent to infinity. A similar model, where the potential V in front of the linear term is
taken as a multiple of a §-distribution, has been considered in [7]. Clearly, J-distributions are
inserted purely for mathematical simplicity, and may be considered as a step towards physic-
ally more realistic models with L°°-potentials.

From the point of view of time-periodic solutions, problem (5) with f(s) = £s° has been
considered in [6]. Under specific assumptions on the linear potential V the existence of infin-
itely many breathers, i.e. real-valued, time-periodic, spatially localized solutions of (5), was
shown. Typical examples of V were given in classes of piecewise continuous functions hav-
ing jump discontinuities. Under different assumptions on V and T, but still including J-
distributions, problem (5) was considered in [5] and real-valued breathers were constructed.
A series of works considering linear and nonlinear wave equations with Neumman boundary
conditions emerged from [8, 9]. Attention was given to global existence and well-posedness
as well as to blow-up phenomena arising from nonlinear terms in either the boundary condi-
tion or the equation. In [8, 10] decay and global attractors were obtained. We point out that
in contrast to our work these papers consider nonlinear terms at the boundary which are only
of first order in time and have a damping character. This may also be the reason why even
higher-dimensional cases are by now well-understood in this first-order case. Perhaps closest
to our set-up is the paper [11], where a linear wave equation in the domain is coupled to a
linear wave equation at the boundary and the well-posedness is shown to be true exactly in
dimension one—in complete accordance with our set-up.

Our goal is to study the initial value problem (1) from the point of view of wellposedness,
to derive the conservation of momentum and energy, and to verify that known time-periodic
solutions from [6] satisfy (1) with their own initial values. Note that the boundary condition
in (1) becomes u,(0,1) = 4-3u,(0,1)*u,(0,¢) in the model case f(s) = +s>. Hence, (1) is a sin-
gular initial value problem which is not covered by typical theories like, e.g. energy methods
or monotone operators. Instead, our approach will be to prove existence by making use of the
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method of characteristics. Uniqueness, wellposedness, global existence, and the conservation
of energy and momentum will build upon this.
Our basic assumptions on the initial data ug,u; are:

up € C'([0,00)), uy € C([0,00)). (A0)

Here C*([0,00)) = C*([0,00),R), and in general all function spaces consist of real-valued
functions unless the codomain is explicitly mentioned. Motivated by the results from [6] we are
interested in the case where the coefficient V may have discontinuities. In particular, we con-
sider piecewise C! functions V. We have chosen the setting (uo,u;) € C'([0,00)) x C([0,00))
since it perfectly fits to our method which is inspired by the method of characteristics. We
bridge the gap to Sobolev space-based weak solutions (introduced in definition 1.6) by pro-
position 5.2 in section 5.

Let I C R be a closed interval. We call a function ¢ : I — R piecewise C* if there exists a
discrete set D C I such that ¢ € C*(I'\\ D) and the limits $/) (x—) and ¢/ (x+) exist for all
x € D(¢) and 0 <j < k, although they do not need to coincide. If I is bounded from below
(or above), in addition we require ¢/)(min/+) (or ¢\/)(maxI—)) to exist for all 0 <j < k.
Let PC*(I) denote the set of piecewise C* functions on 7, and for ¢ € PC(I) := PC°(I) let us
denote by D(¢) the set of discontinuities of ¢.

For the coefficient V and the nonlinear function f we assume

Ve PC ([0,00)),V,V' € L>,inf V> 0, (A1)
inf{|d1 — d2|With di,dy € D(V) U {0} ,di 75 dz} >0, (A2)
f: R — R is an increasing homeomorphism. (A3)

The main theorem of this paper is given next.

Theorem 1.1. Assume (A0)—(A3). Then (1) admits a unique and global C' -solution. Moreover,
(1) is wellposed on every finite time interval [0,T] with T > 0.

In proposition 6.1 our concept of continuous dependence on data is stated precisely. In the
above result the assumption (A3) is crucial. For a decreasing homeomorphism f the result of
theorem 1.1 does not hold, see remark 1.7. Since we have already used the notion of a C!-
solution, we are going to explain it in detail next. As the notion of a C!-solution will also be
used for subdomains of [0,00) X [0,00) we first define the notion of an admissible domain.

Definition 1.2 (admissible domain). We call aset {2 C [0,00) X [0,00) an admissible domain
if it is of the form

Q={(x,1) € [0,00) x [0,00) | # < h(x)}

where h = +o0 or h: [0,00) — R is Lipschitz with |h(x)| < 1/V(x) for almost all x. We
denote the relative interior of 2 by

0° :={(x,7) € ]0,00) x [0,00) | t < h(x)}.

In order to explain the notion of a C'-solution let us first mention that we cannot expect
that a solution of (1) has everywhere second derivatives u;, or u,,. This is essentially due to the
nonlinear boundary condition and the discontinuities of second derivatives which propagate
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away from x = 0. However, if we denote by c(x) := \/ﬁ i dependent wave

speed, then we can factorize the wave operator as
P —c (x)2 0% = (0, — c(x)0y) (0, + ¢ (x) ) + ¢ (x) ¢y (x) Oy

It is then reasonable for a C'-solution to have almost everywhere a mixed second directional
derivative 8 , with directions v = (1,—c(x)) and p = (1,¢(x)). This is the basis for the fol-
lowing definition.

Definition 1.3 (solution). A function u € C'({2) on an admissible domain € is called a C'-
solution to (1) if the following hold:

(i) For all (x,1) € Q\ (D(c)UD(cy) xR) we have (0;— c(x)dy)(u;+ c(x)uy)(x,1) =

—c(x)ex()u(x, 7).
(i) (Au:(0,1))); = u,(0,1) for all (0,7) € 2°.
(iil) u(x,0) = up(x) for all (x,0) € Q, u,(x,0) = u; (x) for all (x,0) € Q°.

Problem (1) has a momentum given by

M (1) = /0 TV urd+ £ (0,1)) ©)

and an energy given by
E(u,t):=} / h (V(x) y (x,1)” + (x,t)2> dx+ F (1, (0,1)) @)
0

where F(s) := sf(s) fo )do. If, e.g. f is continuously differentiable, then F(s) is a prim-
itive of sf’(s ) The conservatlon of momentum and energy is stated next.

Theorem 1.4. Assume (A0)~(A3) and that u is a C'-solution of (1) with uj(x),u;(x) — 0 as
x — 00. Then the momentum given by (6) and the energy given by (7) are time-invariant.

Remark 1.5. Note that F(s fo ) do tends to 400 as s — +00, since by assump-
tion (A3) we have f(s) — j:oo ass — :I:oo Therefore due to theorem 1.4, u,(-,7) and u,(-,7)
are bounded in L?([0,00)) and u,(0,¢) is bounded as well.

Another common notion of solution for (1) is the notion of a weak solution, which we only
give for 2 = [0,00)2. The fact that a C'-solution to (1) is also a weak solution to (1) holds true
and will be proven in proposition 5.2 in section 5.

Definition 1.6 (weak solution). A function u € Wll(;cl ([0,00) x [0,00)) is called a weak solu-
tion to (1) if f(u,(0, -)) € LL.([0,00)), u(-,0) = uo, and u satisfies

/ / X) U pr — Uy (py) dxdt+/ S(u: (0,1)) ¢, (0,1) dt
/0 V()1 (1) 0 (x,0) dr + £ (0)) (0.,0)

for all ¢ € C°(]0,00) x [0,00)).
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Remark 1.7. Due to assumption (A3) we have only considered increasing functions f. If we
instead allow f: R — R to be a decreasing homeomorphism, then (1) will not be wellposed in
general and can have multiple solutions. Consider for example the cubic term f(y) = —y* with
constant potential V =1 and homogeneous initial data:

U (%,7) — Uy (x,1) =0, x €[0,00),2 € [0,00),
u(0,1) = —(u;(0,1)%),,  x=0,€[0,00), (8)
u(x,t0) = 0,u,(x,79) =0, x€][0,00),t=0.

By direct calculation one can show that the right-traveling wave

u,,(x,t){(g(f—x))g7 x<t,

0, x>t

is a nontrivial solution to (8). In fact, u, is a C'-solution of (9, + 9,)u = 0. But (8) also has the
trivial solution u = 0, or u(x, t) = u,(x,t — 7) for any 7 > 0. However, due to the continuity of
!, one can still show existence of solutions to (1) in the case where f grows at least linearly,
cf (A4). This follows from the arguments in sections 3 and 4. Theorem 1.4 also holds when f
is decreasing, but now the quantity F(y) tends to —oo as y — 300, so that (7) does not give
rise to estimates on . Lastly, also in this case C'-solutions to (1) are weak solutions.

In addition to the problem being posed on the positive real half-line x € [0,00), we can also
consider the same quasilinear problem posed on a bounded domain x € [0, L] where we impose
a homogeneous Dirichlet condition at x = L:

V(x)uy (x,1) — e (x,7) = 0, x € [0,L],t € [0,00),

ux(07t) = (f(uf(07 t)))lv re [0,00), )
u(x,0) = up(x),u,(x,0) = uy(x), x€]0,L],

u(L,t) =0, t€10,00).

Both theorems 1.1 and 1.4 remain valid when making the obvious adaptations to this setting.

Theorem 1.8. Assume (A0)—(A3). Then (9) admits a unique and global C!-solution u.
Moreover, the energy given by

E(u,1) =4 /0 " (V06,0 + 10 )7 et F (e (0,1)

is time-invariant.
Remark 1.9. For Dirichlet boundary data, momentum is in general not conserved.

The paper is structured as follows. In section 2 we provide a change of variables which turns
the wave operator with variable wave speed in (1) into a constant coefficient operator with
an additional first order term. The well-known constant coefficient operator is useful since it
provides implicit solution formulas which are analysed in section 3. In section 4 we prove the
existence and uniqueness part of theorem 1.1 under an extra assumption on the nonlinearity
f. We use that the wave equation has finite speed of propagation to argue locally. Difficulties
arise at the boundary x = 0 where the nonlinearity comes in to play, and near jumps of V where
wave breaking occurs. We use the method of characteristics and section 3 to obtain a reduced
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problem that is a retarded ordinary differential equation, which can be treated using fixed-point
arguments. Since the ODE at the boundary is nonlinear we use the extra assumption on f to
close the fixed-point argument. In section 5 we prove energy and momentum conservation as
stated in theorem 1.4, and the fact that C'-solutions of (1) in the sense of definition 1.3 are also
weak solutions, cf proposition 5.2. Using the conservation laws, we also obtain a priori bounds
that allow us to remove the extra assumption on f from section 4. The wellposedness part of
theorem 1.1 is shown in section 6 using similar methods as in the existence and uniqueness
parts. Finally, in section 7 we verify that the breather solutions obtained in [6] satisfy (1) with
their own initial values. This is mainly a problem of regularity, as we have to show that these
breathers are of class C'. To achieve this, we follow ideas from [6] and improve upon their
bootstrapping argument. The appendices A and B contain some technical results used in the
proofs of the main results.

2. A change of variables

It will be convenient to normalize the wave speed to 1. To achieve this, we introduce a new
variable z = k(x) = fg ﬁ ds, and thus a new coordinate system (z, f). Avoiding new notation
we denote the functions V,c,u, up,u; transformed into this new coordinate system again by
V,c,u,up,u;. The relation between the two coordinate systems is given by

0z 1
priaie) or ¢(x)0, =09, or dx=c(x)dz

From now on until the end of section 5, we will exclusively work with the coordinate system
(z,1). As before we denote the points where c is discontinuous by D(c) and the points where
¢, is discontinuous by D(c;).

Formally the initial value problem (1) transforms into

utt(za t) - uzz(Z7 t) = — Z((ZZ)) uz(Z7 t)7 Z E [0, OO)7t 6 [O, OO),

t)))ﬁ re [0700)7 (10)
M(Z,O) = M()(Z),MZ(Z,O) =u (Z)7 z€ [0,00)

where we need to take into account that u, = %uz is continuous (and not u, itself) and that the

differential equation does not hold at the discontinuities of ¢ and c,. A detailed definition of

the solution concept is given below in definition 2.3.
We begin by rephrasing definitions 1.2 and 1.3 for the new coordinate system.

Definition 2.1 (admissible domain). We call a set Q2 C [0,00) x [0, 00) an admissible domain
if it is of the form

Q= {(z,1) €[0,00) x [0,00) | < h(z)}

where h = +ooorh: [0,00) — Ris Lipschitz continuous with Lipschitz constant 1. We denote
its relative interior by

0° = {(z,1) € [0,00) x [0,00) | < h(z)}.

Next we introduce function spaces that capture the condition of the continuity of %uz.
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Definition 2.2 (x-dependent function spaces). Let the transformation between (x,) and
(z, t)-coordinates be given by & (x,?) := (k(x),?) = (z,). For Q C [0,00) X [0,00) we write

Clon () :i={u: Q=R |uckeC (7 (Q))}
where we understand u to be a function of (z, ) variables, and & := u o & is the (x, f)-dependent

version of u, i.e. ii(x,t) = u(z,t) holds. Note that u € Céx »(§2) if and only if u, u;, Lu. e C().
Similarly, for an interval I C [0,00) we define

cl(I:= {V:I—>R|VOHEC1 (ffl(l))}.

where again we understand v to be a function of z.

Definition 2.3 (solution). A function u € C%x t)(Q) on an admissible domain 2 is called a
C'-solution to (10) if the following hold:

(i) Forall (z,1) € Q\ (D(c) UD(c;) x R) we have (8, — 8,)(u; + u;)(z,t) = —CL?((ZZ‘)) u(z,1).
(i) f(u:(0,1)) = zo742(0,2) for all (0,7) € Q°.
(iii) u(z,0) = up(z) for all (z,0) € Q, u,(z,0) = u;(z) for all (z,0) € Q°.

Remark 2.4. Note that u: 2 — Ris a C!-solution to (1) in the (x, #)-coordinates if and only if
it is a C!'-solution to (10) in the (z, f)-coordinates.
3. Auxiliary results on the linear part

In this section we gather some auxiliary results and estimates on the linear wave equation.
These will prove useful for the study of the nonlinear initial boundary value problem (10). All
results of this section hold under the assumptions (A0)—(A3).

We first note that the wave equation has finite speed of propagation; if we know its behaviour
at time fy on an interval [zo — r,zo + 7], then we can defer its accurate behaviour on the space-
time triangle with corners (zo — r, %), (20 + r, ) and (zo, o + r).

Definition 3.1. For (z9,%y) € R? and r > 0 we denote the triangle with corners (zo — r, o), (zo +
r, lo) and (Zo,to + r) by

A (20, t0,7) := {(2,1) ER? |12 to,]z— 20| + |t — 1| < r},

its base projected onto the z-axis is given by P, A(zo,%,r) = [20 — 1,20 + ] with projection
P.(z,t) := z. Similarly, we define left and right half triangles

A_(z0,t0,7) := A(20,t0,7) N {z < 20}, Ay (20,t0,7) := A(z0,20,7) N {2 =20}
whose bases are given by
PZA— (Z(),t(),l") = [ZO - r,Z()] ) PZA— (ZOat()vr) = [Z07Z0 + I'] .

Recall the solution formula for the one-dimensional wave equation:
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Theorem 3.2. Let (z0,t0) €R%, r>0, A:= A(zo,t0,7) and B:=P,A. Assume that uy €
C!(B), u; € C(B), and g € L*(A) is continuous outside a set L consisting of finitely many
lines of the form {z = const}. Then the function

M(Z,l):%(M()(Z+t7l0)+u0(2*t+to))

41—ty
%/ i (y) dy+%/ g(y,m)d(y,7)

—t+1y A(z,t0,t—10)

+

belongs to C'(A) and is the unique C-solution of the problem

(0 = 02) (ur +uz) = g, (z,1) € A,
u(z,to) =uo(z), w(zt0)=ui(z), z€B

inthe following sense: u(-,t0) = uo(-), u;(+,t0) = uy () on B and the directional derivative (0, —
0,) (u; + u;) exists and equals g on A°\ L.

Remark 3.3. For every C!-solution u of (0, —0.)(u; +u,) = g on a domain we have that
(0r+ O;)(ur — uy) = (0; — ;) (ur + u;) wherever g is continuous, cf Schwarz’s theorem in
[12, theorem 9.41]. As a consequence, any of the two factorizations of the wave operator
(0y — 0;)(0; + 0;) or (0 + 8;) (0, — O;) can be used and yields the same solution.

By combining the above theorem 3.2 with a fixed point argument, we can treat the initial
value problem for (0, — ;) (u; + u;) = —%uz on sufficiently small triangles A. In order to
have a slightly more general situation available we work with a piecewise continuous function

A instead of <.

Corollary 3.4. Let (z0,t) € R?> and A := A(zo,t,7), B := P,A for r > 0. Assume uy € C'(B),
uy € C(B) and A € PC(B) such that r|\|| ., < 1. Then

an

(0= 0;) (s +uy) = =X (2) ug, (z,1) € A,
u(z,t0) =uo (2) ,u (z,00) =u1(z), z€B

has a unique solution u € C'(A) in the sense of theorem 3.2 with g = —Au; and L = D(\) x R.

We denote this solution by ®(ug,u;) := u.

Remark 3.5. If additionally ug,u; are odd around z = zg and A is odd around z = 7, then the
solution of (11) is odd around z = zy. To see this, notice that under these assumptions the odd
reflection of the solution u of (11) again solves (11) — but with the opposite factorization of
the wave operator. Hence, by remark 3.3 and uniqueness of solutions, u coincides with its odd
reflection.

Proof of corollary 3.4. W.lo.g. we assume (z,%)=(0,0). Let u€ C'(A). Then by
theorem 3.2 u is a solution if and only if

-+
M(Zaf):%(M0(2+f)+uo(2—f))+%/ ur () dy—;/A( | A0 A0 12)

z—t
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holds for (z,¢) € A. Taking the derivative w.r.t. z we obtain
uy (z,0) = 3 (g (z+ 1) +ug(z— 1) + 5 (ur (z+1) —uy (z— 1))
t t
- l/ ANz+t—s)u (z+t—s,5)ds+ 1 / AMz—t+s)u,(z—t+s,5)ds.  (13)
0 0

We consider (13) as a fixed point problem for u, € C(A). If we denote the right-hand side
of (13) by T(u;)(z,1), then clearly T maps C(A) into itself. Furthermore, one has

T (u;) — T(Wz)Hoo

t
=1 sup —/)\(z—l—s)-[uz—wz](z—&—s,t—s)ds
0

(z,H)EA

+/le<z—s>-[uz—wzuz—s,r—s) ds

<Moo - lluz = well o

so that by Banach’s fixed-point theorem there exists a unique solution u, of (13). With the help
of u, we define u as in (12) and thus get the claimed result. ]

In the setting of the above proof, we can obtain estimates on the solution . First, if we set
g :=r||Al| ., then by Banach’s fixed-point theorem we have

1
-0l . <—||T(0)—=0
1 0ll < = I7(0) =0
Using [|7(0) |, < 4]l + 11| we obtain

1
e < =5 (o + )

From

b4 2+ (1— 7—)
u(z,t):%(uo(z—i-t)—i-uo(z—t))—&-%/i dy——// y)u; (y,7) dydr,
u(z,0) = 3 (ug (z4+1) —ug(z— 1)+ 1 (w (z+1) +uy (z—1))

t t
/)\(z+s)uz(z+s7t—s)ds—%/)\(z—s)uz(z—s,t—s)ds
0 0

N—

we also obtain

lull oo

< uolloo + rllienll o + 37 1Mo 42l
el oo < |

(19l + ll2t1 [l oo+ 7 1M 18] o

Combining these estimates, we get the following result.

Corollary 3.6. In the setting of corollary 3.4, the following estimates hold with q := r || ||
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1
rq r(l — iq)
il < o+ g s ol + =2
1
itz || o < ¢ (lugll o + llear [l ) »
1
lJute][ o, < -4 (gl oo + Nt ]| o) -

In particular, there exists a constant C = C(r, || \|| ) such that the operator-norm of the linear
solution operator ® : C'(B) x C(B) — C'(A), which maps the data (ug,u;) € C'(B) x C(B)
to the solution of (11), satisfies

lo) <c.

Recall that in definition 2.3 we required ** to be continuous. Since ¢ may have jumps, e.g. at
20, we also need to treat the jump condition

Uy (ZO+7t) U, (Z0_7t)

c(zo0+) c(zo—)

We prepare this in the following lemma by adding to (11) the inhomogeneous Dirichlet con-
dition u(zo,1) < b(t) at the spatial boundary z = zp.
Lemma 3.7. Let (z0,%) € R? and A, := A, (z0,t0,7), By := P,A, for r>0. Assume ug €

CY(By), uy € C(B),b € C'([to, to + r]) with b(ty) = uo(z0), b’ (to) = u1(z0) and \ € PC(B)
such that r||\|| ., < 1. Then the problem

(8, - az) (ut + uz) = _)‘(Z) Uz, (Z’t) € Aiv
u(zo,t) =b (1), t € [to, 0+ 7], (14)
M(Zat0> :MO(Z),Mt(ZJO) =u <Z>a Z€B+7

has a unique C'-solution u: A, — R in the sense of theorem 3.2 with g = —\u, and L =

D(X) x R. We denote this solution by ® (b,uy,uy) := u. The assertion also holds for the left
half triangle A_ := A_(z9,19,r) with corresponding solution operator ® _.

Proof. Note that the function G defined on A ; by

b(to) + (t—10) b’ (t0), z—z20>t—1y

>0
G’ (z,1) = =" (15)
@0 {b(t—i—z()—z)—i—(z—z())b’(to), t—tg>z—2 20

belongs to C' (A ), solves the homogenous wave equation (8; — 9.)(9, + 8,)G* =0 on A,
and satisfies G®(zo,7) = b(t). Setting v := u — G?, problem (14) can be rewritten as

(0= 0:) (vi+v:) ==A(2) (v: +G), (5,1) €A,

v(z0,1) =0, 1€ [to,t0+1], (16)
v(2,10) = uo (2) —b(t0) =:vo (), Z€By,
vi(z,00) = u1 (z) = b’ (t0) =:v1 (2), ZE€B,.
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Note that vo(zo) = v1(z0) = 0 by assumption. If we extend the functions vy, v, and A in an odd
way and G” in an even way around z = 7, we can consider the problem

(81‘ - 82) (f}f + f}Z) = _)‘Odd (Z) ! ({)Z + vaen,z) (Zat) € AO)
V(z,10) = V0,0dd (2), ZE€B, 17
Vi (2,10) = V1,0dd (2), ZEB,

where A := A(zo,,r) and B := P,A. Arguing as in the proof of corollary 3.4, we see that
due to the Banach fixed-point theorem, (17) has a unique solution, which must be odd,
cf remark 3.5. Now, on one hand the solution of (17) solves (after restriction to A) (16)
and, on the other hand, after odd extension around z = zo every solution of (16) solves (17).
This shows existence and uniqueness for (16) and hence for (14). O

Remark 3.8. One can show that there exists a constant C = C(r, ||A[| ) such that
Op:D(Py) C C ([to, 20+ 1]) x C' (B+) x C(B1) — C' (AL)
satisfy || @4 || < C, where the domain D(®P ) consists of those (b, ug,u;) that satisfy b(fy) =

uo(z0) and b’ (o) = u1 (z0).

When treating the nonlinear problem (1), the operators ® . play an important role and the
estimate in remark 3.8 will be used. However, we need to investigate the dependency of @
on the datum b more precisely. This will be achieved next in the case where uy = u; = 0.

Lemma 3.9 (Estimate on & . inthe case ug = u; = 0). Let A4 and ) be as in lemma 3.7 with
q:=r|A|, < 1. Assumeb € C'([to, 1o+ r]) and b(ty) = b’ (ty) = 0. Then for u := @4 (b,0,0)
one has

s (2,1) £ ()] < erfz — 20| \b’<m>|+5/ b’ (7)] dr,

where m := max {fo,t — |z — 20|}, 1= ﬁ M| o> and B := m Al o

Proof. We only give the proof in the ‘+’-case and for (z9,7)) = (0,0). We revisit the proof of
lemma 3.7 where ® is defined. From (13) we know that v, satisfies

t
VZ(Z,I):—%/ /\Odd(z+s)'(Gf:ven,z(z"'s?t_s)+vZ(Z+Svt_S)) ds
0
1
+%/ Modd (2= 8)  (Ghyenz (2= 8,1 —5) + . (z— 5,1 —5)) ds.
0

We denote the term on the right-hand side by T(v;)(z,#) and already know that T is Lipschitz
continuous with constant g < 1. Therefore we may write the solution as v, := lim 7"(0) and
n—o0

thus have to study v§”> :=T"(0). The claimed inequality for u, will follow once we have
shown that

vz<z,t>|<a\z—m\|b’<m>|+ﬁ/ b’ (7)) dr.
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Duetov, = lim T7"(0)itis sufficient to show that this estimate holds for all v§"). Since vﬁo) =0,
n—oo

there is nothing left to show for n = 0. Now assume that the estimate has been shown for some
fixed n. Recalling the definition of G? from (15), we have

Gebven,z (Z7t) = —sign (Z) b’ (max{t - |Z| 70}) :

Notice that G, .(z,7) vanishes for |z| > t. Therefore, if v" vanishes for |z] > ¢ then also
" = 7" vanishes on this set. So in the following we may assume |z| < £. We will only
consider z > 0 as z < 0 can be treated similarly. For z >> 0 and ¢ > z the expression m = max{r —

|z|,0} simplifies to m = ¢ — z. We begin by estimating the terms which are independent of v§"):

t
‘/ Aodd (2 +5) vaen,z (z+s,t—s5)ds
0

t
= ‘/ Modad (z+5) b’ (max {r—z— 25,0}) ds
0

—z m
<%||A||m/0 |b’<r>\d7:%||x||m/0 b ()] dr.

t
/ Aodd (2—5) vaen,z (z—s,t—5)ds
0

v4 13
—‘—/ Modd (z—8)b' (t—72) ds—|—/ Xodd (z — )b’ (max {t +z —25,0}) ds
0 z
1—z , m ,
!/ !/
<Aooz b (f*Z)|+%H)\Hoo/O b (7)| dr = Al 2|0 (m)|+%|\)\||oo/o b (1)] dr.

The remaining two summands are treated by

t
/)\Odd(z+s)v§")(z—|—s,t—s)ds
0
t max{r—z—2s5,0}
<INl [ <a<z+s>|b'<max{rzzs,0}>|+5 / b'(7)dr ) ds
0 0
= t—7—2s
= ||)\||Oo/ <a(z+s)|b'(t—z—2s)|+5/ |b’(T)|dT | ds
0 0
T ot+z , =
< ||)\||OO/ aT|b (t—z—2s)|—|—ﬁ/ |b'(7)|dT ) ds
0 0

_ ttz gt=a [T
~ Al (o524 575%) [Tl

t
/ Aodd (2 — s)v§"> (z—s,t—s)ds
0

t max{t—s—|z—s|,0}
< ||>\||oo/ alZ*Sl\b’(maX{f*S*|Z*S|,0})|+ﬂ/ [b'()|dr | ds
0 0
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e [ (ate-spa-ates [ wiolar) as

o+t

2 t4z7—2s
M [ (a(s—z)lb’(t+z—2s)l+6 / |b'<T>|dT> @

2 m
<l (oSl [l
t—z t—z "o,
e (01554 555) [Tl

Summing up all four estimates, we obtain

2‘ (nJrl)(Z’ )‘

< /|b )| dr

A 216 ()4 L Ao / b’ ()] dr

sl (a2 +65%) [T
I (aZ 1ol e [ ) dT)
e (ol 48555 [T lar

= Nl (1+03 ) 2Ib” (m)]
+||A||OO<;+§+ H—Z+B—+B +a +5>/ b’ (r
::2Clz|b’(m)|+2C2/0 b’ (7)) dr.
It remains to verify C; < a and C, < . In fact, using ¢,z < r, we obtain

2C <Al + 3 =20,

q
2
To+q8=20+q8=28,

26, < |||l + >

where the equalities hold by definition of a and /3, respectively. O

4. Main part of proof of theorem 1.1

In this section, we will prove the existence and uniqueness part of the main theorem 1.1 under
the additional assumption that f grows at least linearly, i.e. for some a,A > 0 we have

If(x)| = alx| —A forxeR. (Ad)

The assumption (A4) will be used in lemma 4.3 below as an upper bound on f~! which helps in
the construction of solutions to (10). In section 5 we show that the argument of f, that is u,(0,7),
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is uniformly bounded on finite time intervals, and thereby eliminate the growth assumptions
on f. The wellposedness part of theorem 1.1 will be completed in section 6.

We will again use that the wave equation has finite speed of propagation so that we may
argue locally. To be more specific, we will work on the following types of triangular domains:

o A jump triangle is a triangle A = A(zp,0,7) with base B = P,A C (0,00), where zy € D(c)
and B intersects D(c) in no other point. These are useful for the study of the jump condition
u(z+.t) _ u(z—.1)

I G

e A boundary triangle is a half-triangle A, = A, (0,0,r) with base By = P,A, =[0,7]
where B, does not intersect D(c). These are used to study the nonlinear Neumann condition
C’(Ai(z)) = (flur))r-

o A plain triangle is a triangle A = A(z9,0,r) with base B = P,A C (0,00) not intersecting
D(c). These are used to cover the remaining space.

In the next three lemmata, we show that (10) is wellposed on all three types of domains.

Lemma 4.1. Let A be a plain triangle with base B. Assume rH% Hoo < 1. Then (10) has a
unique C'-solution u on A and there exists a constant C = C(r, | < | Oo) such that the solution
operator ® : C'(B) x C(B) — C'(A), (up,uy) — u satisfies |®|| < C.

Proof. Since A is disjoint from the spatial boundary z =0, the boundary condition (ii) in
definition 2.3 is trivially satisfied on A. By corollary 3.4 we have uniqueness of solutions, and
the estimate holds by corollary 3.6. O

Lemma 4.2. Let A be a jump triangle with base B. Assume r|| %Hoo < 1. Then (10) has a
unique C'-solution u on A\ and there exists a constant C = C(r, || < ||Oo) such that the solution

operator ® : CL(B) x C(B) — C%x o (D), (uo, ur) v u satisfies |®|| < C.

Proof. As in lemma 4.1, the boundary condition at z=0 trivially holds. Now let A =
A(z0,0,r). If u: A — R is a solution of (10), then by defining b: [0,r] — R, b(t) = u(zo,1)
and using lemma 3.7 we have

u( t): (I)+(b7u07u1)(zvt)7 Z2Z07 (18)
7 (I)*(bauovul)(zvt)v Z < 20-

On the other hand, if b € C'([0,]) with 5(0) = uo(z0) and b’(0) = u;(z9) is given, then the

function u defined by (18) satisfies u,u, € C(A) as @1 (b,ug,u;) and @ (b, ug,u;), coincide

with b resp. b’ at the boundary z = zy. Hence, u solves (10) if and only if u, is continuous, i.e.
U, (ZO"_J) Uz (ZO_vt)

cot)  cleo) (1)

holds for all 7 € [0,7]. Using (18), we can write (19) as

C(Zj)*) d_ (b,uo,ul)z (ZOJ) = C(ZlTﬂq)Jr (b,uo,ul)z (ZOJ)
b/ 1) = 1 b/ ¢ o (b p b’ ; o (b .
()_7<C(Zo—)( (1) = @_ (b,up,u1), (20, ))+C(Zo+)( (1) + @4 (b,u,u1), (20, )))

(20)
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with

We denote the right-hand side of (20) by T(b)(z) and show now that U : b+ ug(zo) +
fo(.) T(b)(7)dr is a strict contraction in the space X := {b € C'([0,r]) | b(0) = uo(z9)} with
norm ||b||, = sup{e*|b’(¢)| : 1 € [0,r]}, where 1z > 0 will be chosen later. So let b,b € X and
write b := b — b. Next we estimate

=7

) <i/(z) o (boo) (20, ))+(Zi+)( ()+<I>+<b00) (20, ))‘

<v<i_)ﬂ/03()‘ )

dT ,BHbH /e“TdT<

Zo—|—
o
1

)

X

b!

where [ is the constant from lemma 3.9. If we choose p > 3, then W is a strict contraction
so that » = ¥(b) has a unique solution by Banach’s fixed-point theorem. Using remark 3.8,
the fixed-point theorem also shows that b linearly and continuously depends on uy and u;.
Moreover, boundedness of the linear solution operator ® then follows from (18).

O

Next we discuss wellposedness on boundary triangles. Unlike for the other types of tri-
angles, now the nonlinear boundary condition of (10) appears, and becomes the main object
of our study.

Lemma 4.3. Let Ay be a boundary triangle with base B.. Assume r H < Hoo < 1. Then (10)
has a unique C'-solution on A .

Let us give a motivation of this result. As in lemma 4.2 it will be convenient to rephrase
the problem as an ordinary differential equation. Again we write b(f) = u(0,¢) so that u is a
solution on A if and only if

u=®y (b,up,ur) and df(”f(i(to’t)) _ Mzc((%)t)

hold. We may rewrite the latter equation as

M — L(Iq_ (b,uo,ul)z (07 t)v

dt c(0)
eliminating u. We rewrlte this as an equatlon in d(¢) := f{b’(t)), where b can be reconstructed
from d via by(t) := up(0) + fo ))dr. We are left with solving
1
d' ()= mqh (basuo,ur), (0,1), d(0) =f(u1 (0)). 21
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We have ® (b,ug,u;),(0,1) = —b'(r) + g(¢) where g depends (up to a small error) only on the
initial data ug,u;, hence

1 1
d(t)=—[g(t) = b)) = — [g(t) —f 1 (d(1))] . 22
(=57 80~ P 0] = 55 [8) ~F " (@) @)
Ignoring the error, (22) would be an ODE with monotone decreasing right-hand side (in d(?)),
which is known to be uniquely solvable. Lemma 3.9 gives us an estimate on this small error and
is the main ingredient in the uniqueness proof, and we use the estimate (A4) and a fixed-point
argument to show existence.

Proof of lemma 4.3. It suffices to show that (21) has a unique solution.

Uniqueness: Assume that d,d are solutions to (21) that coincide up to time #, > 0, but not
at time , for some t, > 0 with t, | t, as n — oc. Define 6(¢) := Lf" (d(t)) —f~'(d())|. For
€ > 0 consider the function

ho(t) = (1+1—1,)+ 1/t (—5(s)+ﬁ/s(5(7) dT) ds,
c(0) J,, 1o
where [ is the constant from lemma 3.9.
Claim: The inequality ‘d(t) - El(t)’ < ho(f) holds for all > 1,.
Clearly, the claim holds true for ¢ = ., and thus by continuity for ¢ close to z,. Assume the
claim is false. Then there exists some minimal #; > t, such that ‘d(t,«) — Ei(ti)‘ = h.(t;). Wlo.g.

assume that d(z;) > d(t;). Since d(t) — d(r) < h.(1) for t, <t <t, we get d'(t;) —d'(t;) >
h!(#;) which implies

1 1 1 fi
c(T)CDJF (64,0,0),(0,1;) — @‘Iﬁ (63:0,0) (0,1;) > + <(0) (—5(fi) +5/t* 4(7) dT)
and hence
D (ba —b3,0,0) (0,:)+6(r;) > 5/ti §(1)dr > 0. (23)

On the other hand, setting b := by — b; we have

@+mam<am+wmnsﬂ/vaﬂm

due to lemma 3.9. Since b'(;) = f~"(d(t;)) —f~'(d(1;)) and since " is increasing, we see
that b’ (¢;) = §(t;). Combining these facts, we find

@4 (£,0,0),(0,1;) 46 (1;)| < B/tié(r) dr

which contradicts (23). So the claim holds.
Letting € go to 0, we obtain

a()-aw| < C(IO)/r (-5(s)+5/:5(7) d7> ds
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for any ¢ > r,.. Fubini implies that the term on the right-hand side is negative for ¢ € (¢, 1, + %),
a contradiction.
Existence: Let D, ;1 > 0. Consider the set

Ki={de W ([0,r]): d(10) =~ (1 (0)),|d(1)| < De™|d’ (1)| < Duetfor 1 € [0,1]}

which is a convex and compact subset of C([0,r]), as well as the operator

T: K—C([0,7]), T(d)(t)=sf"(u;(0))+ ! /t@+ (ba,uo,ur), (0,7) dr.

c(0) J;

We choose D :=max { |[f~" (u1(0))], 1}, so that K is nonempty as it contains the constant func-
tiond = f~!(u;(0)). To see that T is continuous, let d, € K with d,, — d in C([0,]) as n — oco.
Asf~!is uniformly continuous on [—De*", De*'|, we have f~! o d, — f~! odin C([0,]), from
which it follows that

)
by, = uo (0) + fd, (7)) dr

0

converges to

()
ba = 0 (0) + / £ (d(r) dr.

in C'([0,7]). Due to remark 3.8, the operator ®_, (-, ug,u;): C'([0,7]) — C'(A) is continu-
ous. Hence T(d,) — T(d) in C(]0,]) as n — oo.
To check that 7" maps into K, we need to verify that for any d € K one has

T(d)' ()| < Duet. (24)

Notice that |d(t)| < De* follows from (24) by integration. By assumption (A4) on the growth
on f we have |f~'(y)| < 22 and in particular [b}()| = |~ (d(r))| < 22+, We use this
inequality, |by(t)| < [uo(0)|+]|by]| ., as well as remark 3.8 to estimate

‘

@' ()] = g 1@+ (basto,0) (0.1)
< % (I2allg .00+ ol + 1)
< 5 (0180l 20l + )
< oo (0402 2l + .
< o (00222 2+ ) .

Therefore T maps K into itself if we choose

C D+A
= 1 2 .
wi= 075 (47 22 2ol + .
Hence existence follows by applying Schauder’s fixed-point theorem. O
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Tmax + Tmax T

z z
dn dn+ 1 dn dn+ 1

Figure 1. Sketch: Covering of [0,00) X [0,00) by jump triangles (red) and plain tri-
angles (blue), with rmax := ||‘7”;O1 being the maximum height of triangles. Black
dashed lines indicate jumps of c¢. Left: |d,+1 — dn| < rmax Where covering has height
% |dnt1 — dnl, right: |dy11 — du| > rmax Where covering has height %rmax.

Using the existence and uniqueness results on plain, jump, and boundary triangles shown
above, next we prove existence and uniqueness on the whole space [0,00) x [0, 00) by covering
it with these specific triangles.

Proof of theorem 1.1 with additional assumption (A4). We show existence and uniqueness
of the solution to (1) under the assumption (A4). Wellposedness will be discussed in section 6.

Existence: Denote by C the set containing all jump, boundary and plain triangles where
the heights r have to satisfy rH < Hoo < 1. As we have just shown in the previous three lem-
mata, (10) admits a unique solution on each A € C. Since C is closed with respect to finite
intersection, we obtain a solution u of (10) on UaccA. With

. ¢ ||t
h:= émm{HCzH Jzi —z2| 21,22 € D(c) U{0}, 7y 7522}
o0

we have [0,00) x [0,1) C UaerA, see figure 1 for an illustration of this covering property. By
restriction, we therefore obtain a solution (") of (1) on [0,00) x [0, /] for any 0 < h < h. The
same argument, used with initial data u(()z) (z) := uV(z,h) and ugz) (z) == u'" (z,h) instead of
Uy, uy, yields another solution #(®) on [0, 00) x [0, 4]. Repeating this, we construct solutions ¥
on [0,00) x [0,4] with u®+1(z,0) = u® (z,h) and kY (z,0) = u®) (z,h) for k € N. Finally,
we define the map u: [0,00) x [0,00) = R by u(z, (k— 1)h+7) = u®(z,7) for 7 € [0,A],
which solves (1).

Uniqueness: Assume that u,iz: ) — R are two different solutions to (10), where Q) =
{(z,t) | t < h(z)} is an admissible domain. So there exists (z9, %) € Q with u(zo, %) # u(z0,0)-
Consider the (possibly cut-off) triangle A := A(z9,0,%) N {z > 0} and define the set N:=
{(z,f) € A|u(z,t) #u(z,1)} and tys := inf P,(N), where P, denotes the projection onto the
second variable. Choose some sequence (z,,f,) € N with t, — fiyr and z, — Zo0 € [0,00).

For ¢ > 0 consider the (possibly cut-off) triangle A, := AN A(Zeo, finf,€) N {z = 0} with
base B..

Claim: M(Z, tinf) = ﬁ(Z,linf) and u,(z,tinf) = ﬁt(Z,linf) hold for all z € B..

If #n¢ = 0, this holds because both u and & satisfy the same initial conditions. If #,¢ > O,
by assumption we have u(z,1) = ii(z,t) for z € B, and t < tipr as (z,7) € A and therefore also
u,(z,t) = ,(z, 1), so that the claim is obtained by taking the limit £ — f;ys.
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If we choose € small enough, then A, is a jump (if zo, € D(c)), boundary (if zo, = 0) or
plain triangle (otherwise). By the previously established uniqueness results on these triangles,
u and &t must coincide on A.. But since t,, > ty¢ for all n, we have (z,,,1,) € A for n sufficiently
large, so that u(z,,t,) = it(zs, t,). This cannot be since (z,,#,) € N. O

Remark 4.4 (Modifications for the bounded domain version). In order to capture the homo-
geneous Dirichlet boundary condition for the bounded domain version of the theorem, we also
need to consider ‘Dirichlet’ triangles A_ with centre zo = L. Problem (1) is well-defined on
the domain A_ assuming rH < HOO < 1. In fact the solution on ‘Dirichlet’ triangles is simply
given by u = ®_(0,up,u; ). We can then proceed as in the above proof to show existence and
uniqueness of solutions, i.e. theorem 1.8. Conservation of energy can be shown as in section 5.

5. Energy, momentum, and completion of theorem 1.1
Using V(x) = ﬁ the energy (7) can be written as
E(u,1) = %/ V() up (x, 1) + (x,t)z) dx+ F (1, (0,1))
0

(
4" ( L owen?+ ((Z)’)>> () da+ F (uy 0,1)

c(2)? c(z
= %/0 % (uf (Z, t)z +u; (Z>t)2> dz+ F(u, (OJ))

where F(y) = yf(y) — J; f(v) dv. In (z, f)—coordinates the momentum reads

M (u,t) = /0Oo c(lz) u; (z,t) dz+f(u, (0,1)) .

We now show that both quantities are time-invariant.

Proof of theorem 1.4. Let Q2 C [0,00) x [0,00) be a Lipschitz domain such that ¢ is C' on €.
Recall that (0; F 0.) (u; = u;) + Zu. = 0. In the following, for a term a(=, F) which may have

+ or F signs, we write Y Fa(+, F) = a(+, —) + a(—, +).
Part 1: Energy. With v being the outer normal at 92 we calculate

O:Zi/g[(&qtaz)(utiqu%uZ -%(u,:l:uz)d(z,t)

_Zi/aﬂ(y2qiljl)i(uliuz)2do_
+Zi/ﬂ (Z;uz(utiuz)i(ut:tuz)'(at:':az) (ut:tuz):Fz;(u,:I:uz)z) d(z,t).

The sum Zi over the boundary integrals can be simplified to

+ 1 2 4
Z / (nFur) = (+u,)* do = / <l/2 (utz + uf) - V]I/ltuz> do.
90 ¢ a0 \¢ ¢
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The sum Zi of the integrands in the integral over 2 vanishes as can be seen by the following
calculation using once more the differential equation (0; F 9.) (u; £ u;) + Fu, =0

+ (c, 1 c; >
Z Cj”z (”t Tu)— c (st uy) - (0, F0;) (u T uy) ¥ 2 (u T uy)

+ (¢ 1 c c 2
5 (G + k) S e S

c +
= c—; (214Z (ue £ uy) F (u, £ uz)z) =0.
Hence
2 4
/ (1/2 (ulz + u?) — - u,uz) do =0. (25)
o0 \ ¢ c

Since D(c) and D(c;) are discrete sets, we find an increasing sequence 0 =a; < a; <
asz < ...with a; — oo as k — oo such that D(c) UD(c;) C {ar: k € N}.

Now let#; < 7, € Rand K € N. We choose 2 = [ag,ax+1] X [t1, 2] and sum (25) from k= 1
to K. As terms along common boundaries cancel, we obtain

2 4
0= / (1/2 (ul2 + uf) — - u,uz) do
3([0,ax+1]x[r1,12]) \€ c

or equivalently
K+l /] 1
i / (u,z + u?) dz
0 C C =t
a1 1 21 21
= % / (u,z + uf) dz - / —uu, dt + / —uu, dt
0 ¢ ¢ =t n ¢ n €

The estimates established in corollary 3.6 and the assumptions on the initial conditions ug, |
show that u,(z,t) and u.(z,7) converge to 0 as z — oo uniformly on [¢{,,]. In the limit K — oo,

we thus obtain
[T, 1, "1
=3 / (ul + uz) dz + / —uu, dt
=t 0 ¢ ¢ 1=t n €

1 1
1 2 2
5/0 (clxlt +CMZ> dZ

Switching back to (x, f)—coordinates, we infer

153
/ uu, dt
1

Z=ag+1 z=0

z=0

_ / C 0 (0,0)10,0,1)

x=0 gl

-/ " (0,1) (0,)), df = F (a (0,)) — F (s (0,1))

n

where the last equality is due to lemma A.1. This shows the claimed energy conservation:

1 /OO (V(x) u? +u§) dx + F (u, (0,1))
0

= /OOO (V(x)uf +u?) dx+ F (u,(0,1))

1=t t=n
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Part 2: Momentum. We calculate
+ 1 c
0:2 /Q; [(&j:az) (u,:FuZ)—&—?zuZ} d(z,1)

+ 1

:Z / (v, tvy) = (u; Fuy) do
9 ¢

+ Cz Cz
+Z /Q (icﬁ(utq:”z)+67”z) d(Zat)

1 1
= 2/ (1/214, — l/luz) do. (26)
o0 C C

Again we choose Q = [ay,dr+1] X [t1,12], and sum (26) from k=1 to K. As before all terms
along common boundaries cancel, whence we obtain
n
— / —u,dt
n €

aK+1 ak+1 1 2]
/ —u;dz :/ —u;dz +/ —u,dt
0 ¢ =t 0 ¢ 1=t n €

Z=ag+1 z=0
Since
15} 1 15)
[ s = [ 0.0), dr =l (0.02)) s (0.0).
gl 7z=0 1
in the limit K — oo we find the claimed momentum conservation:
1 1
7uldx+f(ut (Oat)) = iutdx—i_f(ut (Ovt))
o ¢ t=t o ¢ =t
]

In section 4, we required an extra growth condition (A4) on f in order to prove a first version
of theorem 1.1. We now discuss how to exploit the energy conservation to eliminate this extra
growth assumption and prove theorem 1.1 in full generality.

Lemma 5.1. For t > 0 the estimate
G0 2 2
Fu00) <FO)+1 [ (Vim0 w0, () e
0

holds, where k(x) = [; C(l—s)ds =[5/ V(s)ds.

Proof. Fix t; > 0, let € > 0 and define modified initial data i, : [0,00) — R by setting

u (2), z< 1, uy (z), <1y,
iy (z) =  E=ug (n), n<z<n+e,  w(x)=9q %= (n), n<z<n+e,
0, Z>t1+5, 07 Z>t1+6a

and ip(0) = up(0). Denote the solution to (10) corresponding to these initial data by ii. By
uniqueness of the solution, u(z,f) = i(z,t) for |z| + |#| < #;. In particular, & (0,#) = u,(0,#).
This yields

6733



Nonlinearity 36 (2023) 6712 S Ohrem et al

F(ut(07tl))
— F(iu(0,11)) < E(ii, 1) = E(&,0)

Letting € — 0, the last term goes to O. O

Proof of theorem 1.1 without additional assumption (A4). We show existence and unique-
ness of the solution to (1). Wellposedness will be discussed in section 6. Fix 7 >0 and let

C:=F(u (0) + 4 /0 - (V(x)ul () + ttox (x)z) dx.

Recall from remark 1.5 that F(y) — oo as y — +oo. Therefore the set {y: F(y) < C} is con-
tained in the interval [—K, K] for some K > 0. Now consider the cut-off version of f given by

fe()=Sf0), -K<y<K,
Y"_K"_f(_K)? yg_Kv

which satisfies the growth condition (A4). As we have shown in section 4, there exists a unique
solution ug of (1) with f replaced by fx. Then, using Fx(y) = yfx(y) — fng(s) ds, lemma 5.1
gives Fg(uk (0,1)) < Cfor r < T, so that ug ,(0,t) takes values in [—K, K] where the functions
f,F and fi, F}. coincide. Hence ug is the unique solution of the original problem (1) up to
time 7. ]

Next, we verify that C'-solutions to (1) are indeed weak solutions in the sense of
definition 1.6.

Proposition 5.2. A C’-solution to (1) is also a weak solution to (1).

Proof. Let u be a C'-solution to (1). We have to show that

0:/0 /0 (V(x)uzsar—ux%)dxdt+/0 £ (0,6)) 0, (0,1) dt
+ /0 V(x)ur (x) ¢ (x,0) dx +£(u1 (0)) ¢ (0,0)

holds for all ¢ € C2°([0,00) x [0,00)).
Let Q C [0,00) x [0,00) be a Lipschitz domain such that ¢ is C! on Q. Denoting the outer
normal at 02 by v, we obtain
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O:/gz{((’?,—az)(u,—i—uz)—&-%uz} ~%cpd(z,t)
:/BQ%(ut—kuz)go-(uz—m)do—i-/Q <Z§uz<p — (ur +u;) (0, — 8,) {Hp]) d(z,1)

c
1 1 1 1
:/ (u,gpuz— uzgoz/l) da+/ (uzgoz— utgo,) d(z,1)
a0 \ € c aQ\¢ 4
1 1 1 1
+ —upvy — —upry | do + wo, |—p | —u0 |—p| ) d(z1).
o0 C C Q C C

We next show that the sum of the last two integrals equals zero. First, we calculate

1 1 1 1
/ <uzg01/2 utgom) d0+/ (u,az {gp} — u,0, [go}) d(z,1)
o0 C C Q C C
1 1 1 1
= JUzpvy — UV +ud, |—p|va—ud | —p|v | do
o0 C C

_ /a (0.~ [u(p} dor.

Let~: [0,/] — R be a positively oriented parametrization of 92 by arc length. As v is the outer
normal at 0€), the identity v’ = (v, —1;) " holds. Hence,

/aQ (120, — 110),) [imp] do—:/aQ (”;) v [imp] do
/Olﬂs)-v e | 6 a5 =0

as « is closed. Thus we have shown

1 1 1 1
0= / <ut<PV2 - uz@”l) d0'+/ (uz@z - uz@t) d(z,1). @7
oo \ ¢ ¢ a\¢ ¢

As in the proof of theorem 1.4 we choose an increasing sequence 0 =a; <a; <az <...
with a; — 00 as k — oo such that D(c) UD(c;) C {ax: k € N}. We take Q = [ay,ax11] X
[7,n+ 1] in (27) and sum over k € N and n € Ny. Using that boundary terms along common
boundaries cancel out, the fact that ¢ has compact support, and (1), we obtain

1 1 1 1
0:/ <ut<p1/z - uzswl) da+/ (uzsoz ”tSDt) d(z,1)
8[0,00)2 \ € ¢ [0,00)2 \ €
“T1
:—/ [ut@] (z,O)dz+/ [uzgo} (0,1) dt+/ / ( U, — u,gp,) dzde
0

= —/O V(x)u(x,0)0(x, O)dx—i—/() u,(0,0)(0,1) dt—l—/ / (uxpx — V(x)urp,) dxde
_— / Vi) () (x,0) dr + / (Fl(0.2))), (0, 1)
0 0

—|—/ / (uripx — V(x)usip,) dxdt
o Jo
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_ /OOO V(x)uy (x)p(x,0) dx — /Ooof(ut(O,t))%(O,t) dt — flu (0))¢(0,0)
+/0 /0 (uxSOx — V(x)u,%) dxdr
which finishes the proof. -

6. Wellposedness

The section completes the proof of the wellposedness claim stated in theorem 1.1. To be pre-
cise, (1) is wellposed in the following sense. The spaces CEXJ)([O,oo) x [0,7]), CL([0,00)),
and C(]0,00)) are endowed with uniform convergence on compact sets.

Proposition 6.1. Assume that u(()"),ugn) are initial data with u(()") — ugy in CL([0,00)) and

ugn) — uy in C([0,00)), and denote by u'™ and u the solutions of (10) corresponding to these
initial data. Then for any T > 0, we have u™ — u in C%x »([0,00) x [0,7]).

Sketch of proof. We proceed similar to the proof of theorem 1.1. Choose some

=<

0<r<min{(5—\m>‘i

-1
Jz1 = 22| s 21,22 € D(c) U{0}, 2y #Zz}

and let 5 be as in lemma 3.9 with r=7 and )\ = %
4(5—/17)
(=3+VIT)(=1+V17)

Denote by C the set containing all triangles A that are of jump-type or plain-type and such
that their base-radii r are at most 7. Then by lemma 4.1, 4.2, there exists a constant C > 0 such

that
ugn) —u H }
C([0,00))
holds for each A € C.

We also consider a single boundary-type triangle A, with centre zp =0 and height 7.
Writing b(f) 1= u(0,£), b (£) := u™ (0, ), d(t) := flu,(0, 1)) as well as ™ () == f(u{" (0, 7)),
as in the proof of lemma 4.3 we obtain

. The choice of 7 implies (87 <

=1 aswellasq::?H%HOO <1

=+

< Cmax{Hu(()") —u

0 9
Clan (D) C1([0,00))

d' (1) = ﬁ@ (b,ug, ). (0,1), (d<">) (1) = c(l—o)q>+ (bw,ug@,u@)z 0,1).

Setting b(r) := ul" (0) — uo(0) + 1 (uf”) (0) — ul(O)), we find

¢ (0) ((d<">) ") —d' (z))

=, <b(”) - b,u(()n) - uo,uin) — ul)z (0,1)
— 3, (mg@ —ug,ul™ — ul)z (0,6)+ @ (b<") b B,o,o)z 0,1)
=P, (157u(()”) - uo,ugn) — Ml)z (0,1)

= (@ @) 5 @) = (7~ 1(0) | + plo1)
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where lemma 3.9 gives

p0] <5 [ 7 (4 () = @) =l 0) 410 0] o

Multiplying with sign (d(") () —d()) and integrating, we obtain

0) ‘d(”) (1) — d(t)’

< ¢(0)

(0) - d(0)

+/1(’<I>+(157u8”)—uoaug)—ul )2(0,5)| =" @ (5)) ' ()
+ ‘uln) —ul(O)D ds

+B// Lﬁl(d('”(f))—fl(d(r))—u§">(0)+u1(0)‘des

</ (|4 o — o, —un).(0,9)] = ! (@ () = £~ (ds)
+’u1 ) —ui(0 )D ds

5 [ [ (@) - tae|+

_ / B (b, — o, —)2(0,5)] s+ (1 78)e] (0) — 0 (0)]
0

—=58) [ @) - | o

t
< / . (bl — o, u” = 101):(0,5)] ds + (1 +7B)e " (0) — 0 (0)]
0

(] Lm0y 7
) 0 0 ) ||[Uq 751 .
€ lloo Ci([0,00)) C([0,00))

This shows the uniform convergence of d™ to d on [0,7] as n — oc. Since

1™ (0) — ul(O)’) drds

o

<

) =0 / £ dr, b (1) = (0 / 7 (d

for ¢ € [0,7], it follows that b — b in C'([0,7]) as n — oo, and therefore we see that u") =
<I>+(b("),u(()”) (”)) — & (b,up,u;) =uin Cl(A+)

Combined, we find that that ) — u in C! (v, (D) where D :=UaecA. Note that [0,00) x
[0,%] € D, so in particular ™) — uin Cl,.p([0,00) x [0, 7]). Applying this result repeatedly k
times, we see that (") — u in Cl,.([0,00) x [0,k5]) where k € N is chosen such that k%

O
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7. Breather solutions and their regularity

One can also consider (1) in the context of breather solutions, where a breather is a time-
periodic and spatially localized function. With time-period denoted by 7, the time domain
becomes the torus T := R /77 and after dropping the initial data, (1) reads

(28)

V(x) i (x,1) — tre(x,2) =0, x€[0,00),7€T,
u(0,1) = (flus(0,1)))s, teT.

In [6] the case of a cubic boundary term f(y) = 17y* (v € R\ {0}) and a 27-periodic step
potential V: R — R given by

a, |x|<mé,
V(x)= AS
®) {b, O < |x| <, (43)

where b > a > 0 and 6 € (0,1) was discussed. It was shown that if V satisfies

4y/abw € 2Ng+1 and 4Vb(1 —0)w € 2Ny + 1, (A6)

where w := 27” is the frequency, then there exist infinitely many weak breather solutions u

of (28) with time-period 7. A weak solution of (28) is defined next.

Definition 7Z.1. Let f: R — R be an increasing, odd homeomorphism. A weak solution of (28)
is a function u € H'([0,00) x T) with u(0,-) € Wh(T) and f(u,(0,-)) € L' (T) which satisfies

/ —V(xX)uror + upiprd(x,t) — /f(u,(O, 0)e:(0,0)dr =0
[0,00)xT T

for all test functions ¢ € C°([0,00) x T).

Remark 7.2. We require that the trace u(0, ) of u at x =0 has an integrable weak first-order
time derivative in order to give a pointwise meaning to #,(0,¢) and, in particular, to define
Au;(0,7)) pointwise almost everywhere.

In the setting of [6] where f(y) = 37y*, one requires u,(0,t) € L*(T) and

2 / V() + e (1) — / (0,1 0,(0,7) dr = 0.
[0,00)xT T

In [6, theorem 4] it was furthermore shown that weak solutions to (28) constructed in [6] lie

5 1
in H4~°(T,L*(0,00)) NH4*(T,H'(0,00)) for ¢ > 0. Here, the Bochner spaces H*(T, X) are
defined by

2o = 3 (14+8) [lal|3 < oo.
kEZ

[

In this section, we show the following improved regularity result for breather solutions of (28):

Theorem 7.3. Assume (A3), (AS), (A6) that f~! is r-Holder continuous with r € (0,1) and
that u is a weak solution to (28). Then u is L-antiperiodic, lies in C'"([0,00) x T) and is a C'-
solution to (1) with its own initial data, i.e. up(x) = u(x,0) and uy(x) = u,(x,0). In addition,

there exists C > 0 such that |u(x,t)| < Ce™* where p := W.
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Note that in the setting of [6], the assumptions of theorem 7.3 are satisfied with r = % In the
following, we are going to prove theorem 7.3 and we will always assume the assumptions of
theorem 7.3. We begin with a discussion of the linear operator V(x)9? — 9> appearing in (28).

71. Fourier decomposition of V(x)d? — 92

We denote by e () := i\ﬁeik“” the orthonormal Fourier base of L?(T) and decompose u in its

Fourier series with respect to ¢:

w(t) = iy (x)ec(r) =: F " (ir)

keZ

with

muy:ﬂwyzfumo@mm

T

Writing L := V(x)0? — 8? and L; := —9? — K*w?V(x), we see that any solution u of (28)
satisfies

0=Lu
and therefore also
0= kau = kaku = Lkitk (29)

for all k € Z. Since

2 2 ~ 112 ~ 2
[l 20,00y xm) + Nttellz2 0,00y xm) = Z il 22 0,00) F 11 )x 120,009 -
kez

each iy is an H'((0,00),C)-solution of (29). As V (and therefore also L;) is given explicitly,
we can characterize the space of solutions of (29) as follows.

Proposition 7.4. If k € 7 is even, then the only solution iy, € H'((0,00),C) to (29) is iy, = 0.
Ifkis odd, there exists ¢, € H*((0,00),R) such that a function iy, € H'((0,00),C) solves (29)
if and only if iy, = Ay for some \ € C. Furthermore, ¢y satisfies

oe(0)=1, ¢ (0)=Ck(=D*V2 g (rtam) = T ()

for x>0, where C = C(T,a) € R is a constant independent of k. The function ¢y is called
fundamental Bloch mode of (29).

A proof of proposition 7.4 for k odd can be found in [6, appendix A2]. The nonexistence
result for even k can be obtained using similar arguments: For k # 0 the monodromy matrix
for Ly is the identity matrix so that (29) only has spatially periodic solutions. For k =0, the
solutions of (29) are affine.

Next we establish a bootstrapping argument that will be used to obtain the C'" regularity
in theorem 7.3.
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72. Bootstrapping argument

Assume that u is a weak solution to (28) in the sense of definition 7.1. By proposition 7.4, all
even Fourier modes of u vanish and there exists a complex sequence & such that

u(en) = > dudy(x)ex (1) (30)

k€Zoda

where Zoqq :=2Z+ 1. In particular, u is Z-antiperiodic. Since ¢¢(0) =1, we have a(r) :=
> kezo Qxex(t) = u(0,1). In addition to a, we also consider the quantity 3(7) :=f(u(0,1)).
Thus we have

a=07'f1(B). 31)

Let us explain the idea of the proof on a formal level. First, by (30) we can express u, and
terms derived from u, as a function of «. Setting ¥ («)(7) := u,(0,7), the boundary condition
of (28) can be written as ¥(«) = f(u,(0, -)); = 5’ or as

B=07"T(a). (32)

As shown below, the maps 3+ 9, 'f~!(3) = aand a — 9; ' ¥(a) = f3 are regularity improv-
ing. Bootstrapping this regularity improvement, we show in lemma 7.7 that « (which by defini-
tion lies in W1 (T)) and 3 (which by definition lies in L!(T)), both are in C""(T). From there,
using (0, -) = a € C(T), uy(0,-) = 3’ € C'(T) and that the wave equation is regularity
preserving, we show u € C""([0, oo) x T).

Note that u satisfies the boundary condition of (28) in a weak sense, so that u,(0, -) = 3’
is not clear a priori and will be shown as part of the proof of theorem 7.3. Moreover, since
u lies in H'([0,00) x T), its derivative u, does not admit traces in general so that ¥(«) need
not be defined. This is not an issue, because next we establish a (rigorous) identity that we
replace (32) with. L

Using definition 7.1 with ¢(x,1) = 1(x)ex(f) for k € Zoaa, where 1 € C2°([0,00)) and
1¥(0) = 1, we obtain

Oz/ﬂ)m)XT[—V(x)uﬂb() (0 + ' (e(n)] d(x,1) /fwt or
= /0 [~ V(x)ikwérr (x) ikt (x) + argp(x) (x)] dx + ikw By

= /0 N [~ Ak w? V() e ()1 (x) — dxi’ ()b (x)] dx — Qb (0)35(0) + ke g

= —1(0)dy + ikw]k,
or
. 0
Bx = gﬁ.ki()&k (33)
ikw

Since u(0, -) is Z-antiperiodic, the even Fourier coefficients of a = u(0, - ) vanish, and since f
is odd the even Fourier coefficients of 8 = f{u,(0, -)) also vanish. Hence from (33) we obtain

B=F"" ((Mak) >, (34)
1kw ks
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assuming the sequence on the right-hand side lies in F(L!(T)). In the following, we use (34)
instead of the formal equation (32).

We next investigate the properties of the maps defined by (31) and (34), which we con-
sider as maps between the fractional Sobolev—Slobodeckij spaces W*”(T) or between Holder
spaces C*(T). The definition and all employed properties of the spaces W*?(T) can be found
in appendix B. In the following we use the suffix ‘anti’ to denote that the space consists of
functions which are % -antiperiodic in time.

Lemma 7.5. The map
B0 (B)

is well-defined from W".(T) to W-"P/"(T) for any s € [0,1) and p € [1,00) as well as from

anti anti

C%%(T) 1o CL2(T) for any s € [0,1].

anti

Proof. If ¢ Cg;l‘ii(']l‘), then f~'(B8) € C%(T) since f~' is r-Holder regular, and thus

anti

o7 f1(B) € CLI(T). T B€ W (T), then f~'(8) € WP/"(T) by lemma B.2 and thus

anti anti

o F1(B) € WhErPI(T), O

anti

Lemma 7.6. The map

i (4:(0)
a— F ]<< lkkw Oék>kezwm>

is well-defined from W,r(T) to W,I.(T) for all s € (0,00) and p € [1,00) as well as from
s (T) 10 C3

e w(I) for all k € Ng and s € [0,1].

Proof. We begin by taking a closer look at the Fourier multiplier M := %O which is

ikw
defined for k € Zoqq and extended by O to the whole of Z. By proposition 7.4 we have
¢} (0) = Ck(—1)* =1/ for a real constant C depending only on 7 and a. From this we obtain

A iC
M = — S Im(ib
w

for all k € Z. Now, Mk is the Fourier series of

_VTC

M(1):= S (8774 (1) = 6_7/4 (1))

where d, denotes the Dirac measure at x. In particular, M is a finite measure. For o € L. (T)
we calculate

Fi (\1ﬁwM*a> :&A/ﬁra(t—s)W(S)ek(t)dt
:/T/Ta(t—s)mdtmdM(S):Mk@k-

so that 7! (k — Mk@k) exists and equals \%TM* a. To see that %TM* (-) maps W, (T) into
WS (T) and C%(T) into C&2%.(T), let ||| be ||« ||y OF ||~ || (or any translation invariant

norm). Then
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”JTl((Mkdk)kezmd)H HIM*O‘ =) dM(5)
[M|(T)

< ﬁ/TIIOéC =)l d|M](s) = WHQIL

O

With the previous two lemmata, we can complete the bootstrapping argument stated next.

Lemma 7.7. If the pair (o, 3) satisfies (31) and (34) with o, 3 € LL .(T), then ., 3 € Caml( ).

Proof. By lemma 7.5 we have o € W" 1/r(']I‘) and therefore (5 € W;’l-/r(']l‘) by lemma 7.6.

anti nti
— 2 . .
l:[lr sl/r (T) for any € > 0. Repeating this
I4-r—e,1 /7"

n times, we obtain «, 3 € erj;r Sl/r (T). If n € N is large enough, then W, (T)
embeds continuously into C. ;(T) by lemma B.3, so in particular we have a3 € CL .(T).

Now, applying lemmas 7.5 and 7.6 one last time yields «, 3 € C}m:l(']l‘) O

Applying lemmas 7.5 and 7.6 again, we get o, 5 € W,

Next we prove the main theorem of this section, theorem 7.3.

Proof of theorem 7.3. Note that « € W"!(T), 3 € L'(T) hold by definition 7.1, and both are
T-antiperiodic as we have seen above. So lemma 7.7 is applicable and yields «, 8 € Caml( )-

By d, :=0n,dy := (2 O d3 := (24 0)m,... we label the discontinuities of V. We start
by showing that u € C.".([0,d;] x T). To do this, consider

anti

(o (14 Vax) + a (1 —ax)) + 1+ +ax) — B (t—/ax)). (35)

5 6

R =

Note that w is % -antiperiodic in time. The kth Fourier coefficient of w is given by
g (x) = [ (eikw\/&x +e—ikw\/&x) ﬁk ( ikwy/ax e—ikw\/&x)
2 2\/a

= Gy cos (kwy/ax) + \6/% sin (kw+/ax) .

We see that vy solves Ly, = 0 on [0,d;] and at x = 0 it satisfies

Bid

Wk (0) = dk = @k¢k (0) and Wk (0) \[

—=kwy/a = du; (0),
where we have used (34). So W (x) = & @i (x) must hold, and from this we obtain

w(x,1) = Z Wi (x) ex (1) = Z G pre (x) ex (1) = u(x,1) .

k€Zoaa k€ Zoaa

As w s given by (35), u = w € CL%([0,d] x T) follows immediately.
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Now assume that u € C)"([0,d,] x T) holds for some n € N. We aim to show u €
Cl,r

i ([0,d,11]). Denote by v € {a,b} the value of V on (d,,d,+1) and define a function w
by

w(x,t) = % (u(du,t+ v (x—dy)) +u(dyt—/v(x—dy)))
| pri—d)

4+ — u, (dy,7) dr (36)
2V e ey

for x € [dy,dyy1] and 1 € T. Then w € C."-([dy,dy11] x T) follows immediately from (36).

Arguing as above, one can show Ly (x) = 0 for all k € Z. Since wy(d,,) = i (d,) = i (dy)
and w/(d,) = dup/(d,), we again get wi(x) = du¢y(x) and thus w=u on [d,,d,11] x T.
Next we show the uniform bound |u(x,f)| < Ce™” with p= log(b) —log() gy

4

proposition 7.4, u satisfies u(x +4m,t) = fu(x,t) for all x € [0,00) and ¢ € T. Hence we can
choose

C:= max e”|u(x,1)].
x€[0,47],r€T

To show that u is a C'-solution to (1), first from (35) it follows that the directional derivative
(0r — ¢ (x) Oy) (up + ¢ (x) uy)

exists and equals O for x € (0,d;) as ¢(x) = % here. Similarly, using (36) we obtain

(0r—c(x)0y) (U +c(x)uy) =0

forx € (d,,dpt1) as c(x) = % Lastly, due to (35) and the definitions of «, 5 we have

ue (0,1) =wy (0,1) = B' (1) = (f(a' (1)), = (f(: (0.1))),.-

for all # € T. This shows that u is a C'-solution to (1) with its own initial data. O
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Appendix A

Recall that F’(s) = sf’(s) formally holds, so that (Fo g)’(s) = g(s)(f o g)’(s). Integrating the
second equality from ¢, to #;, the resulting identity holds pointwise as we show next.

Lemma A.1. For ty,t; € R with to < t; and g € C([ty,11],R) with fog & C'([ty,11],R), the
equation

Flo) - Flgtw) = [ g0 TED

0]

holds.

Proof. Assume first that f and g are both C' in which case the definition F(y) = yf(y) —
foy f(s)ds and integration by parts yield the result

[ 0 TED g ig i, - [ ¢ wsteo) a

fo
g(11)

=[g(f(g ()], — fv)dv=F(g(n)) —F(g(t)). (37

g(to)

For the general case, choose a sequence of non-negative smooth mollifiers ¢,: R — [0, 00)

converging to dg, each with support in [f%, %] and with average [, ¢,(x)dx = 1. Since f is

strictl?/ increasing, so is f, := ¢, xf. In particular, f; is bijective and we may define g, :=

(f,) ofogsothatf,og,=fog.
Clearly, f,, — f uniformly on compacts. To see that g, — g uniformly on compacts, it suf-

fices to show H(f,,)_1 —f’lH < 1 for n € N. Note that
A=) = [ g0t t-n < [ f0an (-t -5) &y =1,

If we choose x := £~ ! (y) for arbitrary y € R and apply ( fn)f1 to both sides of the above inequal-
ity, we get 7' (v) — L < (£,) 7" (v). Similarly, £~' (y) + 1 > (f,) " (y) holds so that the estim-
ate H (f) " —f! H < Lis shown. Letting F(s) 1= sf,(s) — [ f,(c") d, by (37) we have

Fu(gn (1) = Fo (g (1)) = /tl 2 (QW&: /tl 2 (z)@dt.

For n — o0, the desired result follows. O

Appendix B. Sobolev-Slobodeckij space

We give a definition of the fractional Sobolev—Slobodeckij space W*?(T) on the torus, and
present two results on it.
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Definition B.1. Denote the distance on the torus T by d. Then, for s € (0,1) and p € [1,00)
define the Sobolev—Slobodeckij space W*?(T) := {u €LX(T): [u]ypn(ry < oo} with

lu(t;) —u(t)l
Wyp // 1+rp dry dr,.
tlv

Also let WO?(T) := LP(T) and Wi+sP(T) := {u € WeP(T): u® € WP(T)} for k€N, s €
[0,1) and p € [1,00).

Lemma B.2. [fg: R — R is r-Holder continuous, then the map
WP (T) — W*P/"(T) ,ur> gou

is well-defined for s € [0,1) and p € [1,00).

Proof. By assumption, there exists C >0 such that |[g(x) — g(y)| < C|x—y|" holds for all
x,y € R. First, let u € L(T). Then

I, = [ o) ar< 2/~ [ (et =g @ +1g @) a
<2/ /T (/P +18©)F/) de =2 (/" ully, iy + Tl OF7),

so g(u) € LP/"(T). Now let u € W*?(T) with s € (0,1). Then

, g (u u <omW

p/r _ 14
//C|Ml”m)mm s

1+4sp
tla

Wer(T) -

Lemma B.3. W!™/(T) — Cl’S*%(T)fors €(0,1),p € (1,00) with sp > 1.

Proof. Consider the fractional Sobolev—Slobodeckij space W*?([0,7]) which is similarly
defined using the seminorm

|V ll -V lz |p
waz(()T]) / t2|1+Sp dt; dt,.

We have [u ]WW([O,T]) < [y < 00, s0 that u” € W*([0,7]) and from [13, theorem 8.2]
it follows that u’ € C(P=1/P([0,1]). O
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