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Abstract. In this paper we take up the question of analyticity properties of Dirichlet—-Neumann
operators (DNO) which arise in boundary value and free boundary problems from a wide variety
of applications (e.g., fluid and solid mechanics, electromagnetic and acoustic scattering). More
specifically, we consider DNO defined on domains inspired by the simulation of ocean waves over
bathymetry, i.e. domains perturbed independently at both the top and bottom. Our analysis
shows that the DNO, when perturbed from an arbitrary smooth domain, is parametrically ana-
lytic (as a function of deformation height/slope) for profiles of finite smoothness. Additionally,
we extend these results to joint spatial and parametric analyticity when the perturbations are
real analytic. This analysis is novel not only in that it accounts for the doubly perturbed nature
of the geometry, but also in that the technique of proof establishes the full joint analyticity from
an arbitrary smooth profile simultaneously.
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1. Introduction

Boundary value and free boundary problems arise in a wide variety of applications
in the physical and engineering sciences. From electromagnetics and acoustics [3]
to fluid [12] and solid mechanics [9], boundary value and free boundary models are
indispensable as a source of quantitative information for real-world phenomena.
As important tools for scientists and engineers alike, the analysis (both theoretical
and numerical) of these problems is clearly of crucial importance in understanding
basic physical processes. In this paper we present a novel analysis of analyticity
properties of a boundary operator (the “Dirichlet—~Neumann operator”), as a func-
tion of boundary deformation, which appears in the analysis of many boundary
value and free boundary problems.

For a large sub-class of boundary value and free boundary problems, a sim-
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plification and reduction in dimension can be achieved by considering boundary
quantities as fundamental variables. This is usually possible when the unknown
functions satisfy particularly simple differential equations on the interior of the
problem domain. This is the case, e.g., for potential fluid flow [12] (the velocity
potential satisfies Laplace’s equation) and linear time-harmonic acoustics [3] (the
reduced pressure satisfies Helmholtz’s equation). In such cases the field quantity
at the boundary and (in the case of a free boundary problem) the boundary shape
typically suffice as fundamental variables. From these the value of the field at any
point in the domain can be recovered from a suitable integral formula.

Of course, derivatives of the field at the boundary may be of physical interest
and/or necessary to correctly pose the physical problem. In this case a challenge
arises in producing normal boundary derivatives as these involve, in a fundamental
way, the solution of the differential equation inside the problem domain. For
this reason, normal derivative operators such as the Dirichlet—Neumann operator
(DNO), also known as the Steklov—Poincaré operator [3], which produce a first
normal derivative (Neumann data) from boundary measurements (Dirichlet data)
play a large role. Clearly, a detailed understanding of the analytical properties of
these DNO is crucial to not only the theoretical study of boundary value and free
boundary problems, but also their reliable and accurate numerical simulation.

In this paper we take up such questions in the setting of ideal, free-boundary
fluid mechanics (the water wave problem) in d dimensions ((d—1)-many horizontal
dimensions and one vertical dimension). In particular, we focus upon analyticity
properties of DNO with respect to boundary variations. These results are impor-
tant for numerical simulation as they justify boundary perturbation methods for
the approximation of DNO [22; 14, 7, 17]. In the case of infinite depth or trivial
(i.e. flat) bathymetry, analyticity of DNO with respect to surface variation, say
n = ef, has been investigated by several authors. Coifman & Meyer [2] (based
upon the work of Calderén [1]) were the first to show that the DNO varies analyt-
ically as a function of ¢ for f Lipschitz when d = 2. Craig, Schanz, and Sulem [6]
extended this method (based upon an integral equation formulation) to d = 3 for f
in the class of C! functions, while Craig & Nicholls [5] produced the corresponding
result for any d.

In [16] Nicholls & Reitich devised a new, direct strategy for establishing ana-
lyticity of DNO in arbitrary dimensions using a non-conformal change of variables
and the classic existence and regularity theory of elliptic partial differential equa-
tions. Subsequently this method of “Transformed Field Expansions” (TFE) has
been expanded in many new directions and applied to several different problems.
Of this work, the most closely related to the current research is that of Nicholls
& Reitich [18] in which the joint parametric and spatial analyticity of the DNO is
established, and a theorem is proven justifying methods of analytic continuation
for these operators.

In the current research we apply and extend the TFE method in several im-
portant new directions. First of all, we consider the DNO in the setting of water



240 D. P. Nicholls and M. Taber JMFM

waves over non-trivial bathymetry which gives a more realistic description of ocean
waves, particularly in the shallow-water regime. To our knowledge the only previ-
ous work on DNO in this geometry is that of Smith [21], who derived forms (via
“Operator Expansions,” cf. [16]) for the n-th term in the Taylor expansion of the
DNO; Guyenne & Nicholls [10], who performed numerical simulations based upon
these formulas; and Craig, Guyenne, Nicholls, & Sulem [4] who derived long-wave
approximations to the water wave equations over bathymetry. However, none of
these rigorously justifies the expansion of the DNO, and the current research pro-
vides this justification. Of course, this result was long anticipated, however, the
double perturbation technique used is novel and worthy of note.

Perhaps more importantly, in this work we generalize the technique of proof
used in [18] to establish “analytic continuation” results. The paper of Nicholls &
Reitich [18] established two results: First, that the DNO is jointly analytic as a
function of both spatial (z € R“"! and y € R) and parametric () variables for e
sufficiently small and f real analytic. Second, it was shown that the DNO depends
analytically on variations from arbitrary smooth domains, say n(x) = fo(x). More
precisely, it was shown that if the top perturbation 7(z) is shaped by fo(z)+¢ef(z)
then the DNO is analytic as a function of e (sufficiently small) for any fo and f
sufficiently smooth. This implies that the domain of (parametric) analyticity of the
DNO includes a neighborhood of the entire real axis, an “analytic continuation”
result. However, the two results were not proven simultaneously, i.e. that the
DNO is jointly analytic in spatial and parametric variables as a variation of an
arbitrary smooth domain. As we demonstrate, this extension is highly non-trivial
and requires (see § 4) the proof of a generalized elliptic regularity theorem (see
§ A) based upon subtle commutator estimates (see § B).

Our new result is the following: If the top of our problem domain (the water
surface) is shaped by y = n(x) = £f(z) and the bottom (the ocean bottom with
mean depth h) is given by y = —h + ((z) = —h + 6b(x), then the DNO is jointly
analytic as a function of the parameters € and 4, and the spatial variables = and
y. Furthermore, this disk of analyticity can be centered at any (fo,bo) thereby
including a neighborhood of the full, real two-plane in (g, §) space. More precisely,
let us set n(z) = fo(z) + ef(x) and {(x) = bo(z) + db(x), then if &(x) gives the
Dirichlet data at the surface, u is the field (satisfying Laplace’s equation), and G
is the DNO, then we can make the Taylor expansions

u(z,y;e,0) = Z Z Un,m(x, y)e™™,  G(z;¢,0)[E] = Z Z Gn,m[E]e™0™,

n=0m=0 n=0m=0

which converge strongly in the sense of the following two theorems, cf. [18].

Theorem 1. If f,b, fo, b, & are real analytic functions then

AF D!
(k+1)2(1+1)%

kAl
k0,

nml|| < KoB"E™
(k+ )™ 0

H?2




Vol. 10 (2008) Analyticity of DNO on Doubly Perturbed Domains 241
for constants Ko, B,E,A, D > 0.
Theorem 2. If f, b, fo,bo, & are real analytic functions then

’ ok AP

T Gam < KoB"E™ ,
o Grom ] =0 (k +1)2
for constants Ko, B, E, A > 0.

HH5+1/2

The outline of the paper is as follows: In § 2 we review the relevant governing
equations, while in § 3 we establish the parametric analyticity of the DNO for
variations of arbitrary smooth functions. In § 4 we extend this result to joint
parametric and spatial analyticity for analytic deformations (Theorems 1 and 2).
Finally, in § A and § B we prove two crucial results on elliptic regularity and
smoothness of commutators, respectively.

2. Governing equations

While Dirichlet—-Neumann operators (DNO) arise in a wide array of physical con-
texts, we choose as motivation the physics and geometry of free surface ideal fluid
flows (the water wave problem). Consider a d-dimensional (d = 2, 3) ideal (invis-
cid, irrotational, incompressible) fluid occupying the domain

Sncn = {(@.y) RV XR| —h+(() <y <ne,t)}.

meant to represent a fluid of mean depth h, with bottom topography (, and time
dependent free surface 7. The irrotational and incompressible nature of the flow
dictates that the fluid velocity inside S, ¢, can be expressed as the gradient of a
potential, u = V. The Euler equations [12] govern the evolution of the potential
and the surface shape under the effects of gravity and surface tension by:

AQD =0 in S}LCW
Oyp —Va(-Vep=0 aty=—-h+¢

1
Opp + 5 IVol* +gn—ok(n) =0 aty=n

O — Oy +Van-Vaep=0 aty=mn,

where g and o are the constants of gravity and capillarity, respectively, and & is
the curvature:

Van
1+ Vo

For simplicity we consider periodic boundary conditions with respect to the lattice
I ¢ R*! giving period cell P(T") and wavenumbers in the conjugate lattice I”.

k(n) = divy



242 D. P. Nicholls and M. Taber JMFM

A simplification and reduction in dimension can be achieved for the water wave
problem upon the realization that, given the surface deformation n(z,t) and the
Dirichlet trace of the potential at the surface £(x,t), the full potential, ¢(x,y,t),
can be recovered anywhere inside the domain Sj, ¢, via an appropriate integral
formula [8]. Of course other surface quantities could be used, however, the Dirichlet
data is distinguished by the discovery of Zakharov [23] that the pair (1, £) are, in
fact, canonical variables in a Hamiltonian formulation of the water wave problem.
The Hamiltonian presented by Zakharov is somewhat implicit in nature as the
quantity ¢ does not make an explicit appearance, however, this was rectified by
Craig & Sulem [7] with the introduction of the DNO to the formulation.

The problem which defines the DNO for surface water waves is:

Av =0 in Sh,(,n (1&)
v(x,n) = &(x) (1b)
Oyv — V(- Vv =0 y=—-h+¢ (1c)

coupled with periodic boundary conditions. From this, the DNO, which maps
Dirichlet data & to an (unnormalized) normal derivative of v at 7, is defined by

G0, Q) = [Vv- Nyl _, = [0y — V- Vol _ | (2)

where N, := (=V,n,1)T. The choice of this particular normal is two-fold: First,
it accommodates a particularly simple restatement of the water wave problem
[7]. Second, and more importantly, this DNO (with normal N,) is self-adjoint
which permits the implementation of rapid Boundary Perturbation schemes for its
numerical simulation [15, 17].

2.1. Change of variables

To facilitate our analysis we effect a change of variables which we have found
quite useful in establishing analyticity properties of boundary operators such as
the DNO [16, 18]. Consider the mapping,

;o o y—n
T =u, y_h<h—§+77>7 (3)

which takes the fluid domain Sj ¢, to the simpler geometry S 0. To clarify our
presentation we introduce the notation

M(z) == h = ((z) +n(z)
M(x) := M(z) — h = —((x) +n(z)
N(z,y) == =(y + h)Van(z) + yVa((@),
and point out the following useful formulas

M(2)Vy = M(2")Vy + N(@',y' )0y (4a)
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M (z)div, [] = M(2")divy [] + N(2',y') - Oy [] (4b)
M(2)d, = hdy. (4c)

The field v transforms to

u(@',y') = v(’, (h = ¢(@") +n(@)y'/h+ n(a')),

and (1) transforms (upon dropping primes) to

Ay =F —h<y<o0 (5a)
u(z,0) = &(x) (5b)
Oyu(z, —h) = J(x), (5¢)
where
F = div, [F©)] 4 0,F0) + F0,
and
h2F®) = —(2hM + M*)V,u — NMd,u (5d)
W2F® = —MN -V,u—|N>9,u (5€)
h2FM = MV, M -V,u+ N -V, M,u (5f)
hd = MV (- Vau(e, —h) — b |VaC|? 8yu(z, —h). (5g)
The DNO, (2), transforms to
G = Oyu(z,0) + 1, (6a)
where
hl = (G — G — Vi - MV pu(z,0) + h |Van|® 9,u(z, 0). (6D)

Remark 1. We remark at this point that the form (5) is not the only one which
can be realized with the change of variables (3). For instance, to derive (5a) we
premultiplied Laplace’s equation (1a) by a factor of M?, rearranged terms so that
(4) could be used, and then moved all terms involving powers of 7 and/or ¢ to the
right-hand side. This last step is taken since, as we shall see in § 2.3, we wish to
expand the field u in (essentially) powers of the perturbation functions n and (.
This formulation has the advantage that the “base operator” on the left-hand side
remains the Laplacian while the right-hand side contains no quotients.

However, as noted in Lannes [13], one can also attain a purely second-order
divergence form in (5a) using different manipulations. In particular, if one pre-
multiplies Laplace’s equation (la) with one power of M we can replace (5a) with

div [PVu] := div [( —]\14\7 b2 X?G) Vu] =0. (7)

This form has the aesthetic advantage of being in purely second-order divergence
form, however, we have not separated out factors which depend upon 7 or ¢ so
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that, to truly compare (7) to (5), we must separate P(n,¢) = hl 4+ P(n,() and
rewrite (7) as

hAu = —div [13(77, 4)%} = F(n, ). (8)

Furthermore, this representation includes terms which are quotients in 7 and (.

At this point one can wonder whether one formulation is to be preferred over
the other. A brief comparison of (5) to (8) shows the difference to be rather small
and, indeed, the proofs presented later in this paper would proceed with little
alteration. However, as we typically have a numerical implementation in mind,
the first formulation, (5) has a significant advantage in terms of computational
complexity. This can be realized with an inspection of, e.g., (11d) which, as a
result of the lack of quotients in (5), features a fized number of terms regardless
of the perturbation order (n,m). By contrast, a similar expansion using (8) will
result, as a consequence of the quotients appearing in F,in right-hand sides with
a number of terms proportional to (n,m). Clearly the former approach will be
greatly advantaged in terms of execution time in a numerical simulation and it is
for this reason that we utilize (5) rather than (8).

2.2. Analytic continuation

Following the work of Nicholls & Reitich [18] we shall demonstrate that the ana-
lyticity of the field, u, and the DNO, G, extends beyond the disk in (e, ) centered
at the origin to include disks centered at any real value of the parameters ¢ and ¢.
In fact, our theory will allow us to conclude that the field and DNO depend an-
alytically (both parametrically and spatially) on variations of arbitrary smooth
domains. In this sense our results are ones of analytic continuation, and provide
justification for schemes such as Padé approximation which have been applied to
the computation of DNO and related quantities (see, e.g., [17, 19, 20]).

To begin, we consider a fixed profile pair (f(z), b(z)) and we show that the field
and DNO depend analytically upon (£f, 5b) for any (€, 5) € U c R?. Here U is
the set of allowable parameters, i.e. the set of (€, 5) such that the top and bottom
deformations do not intersect. Consider a fixed pair (&9, d0) € U, if we now write

fo(z) =é&of (), €=
bo(x) = dof (), § =3 do,

then we must prove joint analyticity of the field and DNO in (g,4) about (¢ = 0,
0 = 0). In light of this we now make the change of variables (3) with

n(x) = fo(r) +ef(z),  ((x) = —h+bo(x) + db(x),

€ — €o,

so that
M ={h—bo+ fo} —0b+cf
= My —bb+cf



Vol. 10 (2008) Analyticity of DNO on Doubly Perturbed Domains 245

M ={-bo+ fo} —ob+ef
=: My —6b+ef

N ={-(y+h)Vafo+yVaibo} —e(y +h)Vaf +oyV,b
=:No—e(y+h)Vaf + dyVb.

In writing (5) & (6) we separated, to the right-hand side, all terms of order O(n+().
For our proof of analytic continuation we can utilize a double induction provided
that terms of order O(e + 4) are isolated on the right-hand side of the differential
equation and boundary conditions. To this end we notice that

h2F® = —(2hMy 4+ MZ)Vu — NoModyu + h?R™)

h2F® = —MyNy - Vou — |No|* 8,u + h*RW)

R2FM = MoV, My - Vyu + Ny - Vi Modyu + h*RM

hJ = MoVabo - Vau(x, —h) — h |Vabo|* dyu(z, —h) + hQ,
where
h2R@) = §{2hbV yu + 2bMoV pu + bNoOyu — yVzbModyu}

+e{—2hfVou+2f MoVou — fNoOyu + (y + h) Ve f Modyu}
+ 62 {=b"Vou + ybVbdyu}
+eH{—fPVeu+ (y+h) [V fOyu}
+ 0e{2fbVu — yfVabOyu — (y + h) Ve fbOyu},

h2RW) = §{bNoV,u — yMoV b - Vyu — 2yVyb - Nodyu}
+e{—fNo-Vaou+ (y+h)MoVaf - Vou+2(y+h)Vaf - Nodyu}
+ 3 {ybV b - Vou — y? Vb dyu
+ & {(y + W) fVaf - Vou—(y+ 1)’ Vo f [ Oyu}
+ 56{—(y + ROV f - Vaeu—yfVaeb-Veu+2y(y + h)Vef - Vzbayu},

h2RM = §{~MyV,b- Vou— bV My - Vou — Vb - Nodyu + yVib-V,Modyu}
+ e{MoVaf -Vau+ fVeMo-Vau+Va f-NoOyu—(y+h)Vaf-VeModyu}
+ 02 {bV,b - Vou —y Vb dyul
+2{fVaf  Vou— (y+h) |Vaf]* Oyu}
+0e{ bV f - Vou — fVb- Vyu+ (2y + h) Vo f - Vibdyu},

and



246 D. P. Nicholls and M. Taber

hQ = 6{—bVbo - Vyu + MoVyb - Vou — 20V ,bg - V,bdyu}
+e{fVaibo - Vou} + 62{—0V,b- Vou — h|V,b|* dyu}
+ (55{fvmb . Vmu}.

We can now restate (5) as

L{u}=R —h<y<O0
u(z,0) = {(x)
B{u(z,—h)} = Q(x),
where
R := div, [R(I)} +8,R® + R™
and

LA{w} = div[AVw] + B - Vw,

- .:< M3 MyN, ) e (MOVIM())

MQNOT h? + |.N0|2 No - Vi My
—MyV by
B =F -V ,—h), hE:= .
{w} w(z, —h) <h+h|Vmbo|2>

Additionally, we write (6) as
G =G{u(z,0)} + H(z),
where

o 1 — MoV fo

and

MoH (z) = 6{bG + bV fo - Vou(z,0)}

+e{—fG — MoVaf - Vou(z,0) — fV,fo- Vou(z,0)
+ 20V, f - Vi fodyu(z, O)}

+2{—fVaf - Vou(z,0) + h |V f|? dyu(z,0)}
+0e{bVaf - Vou(z,0)}.

2.3. Transformed field expansions

JMFM

(10a)

(10b)

(10c¢)

Having made the change of variables (3) about the arbitrary profile pair (fo,bo)
we now follow the Transformed Field Expansions approach [16, 18] to establishing
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analyticity by expanding the transformed field:

u(z,y;¢€,0) = ZZunmxy )emam.

n=0m=0

Upon inserting this into (9) we find that we must solve

L {un,m} = Rn,m —-h<y<0 (11&)
B{unm( )} _Qn m( ) (116)

where ), ;, is the Kronecker delta,

Ry i= div, [RE),| +0,RY), + L),
and
h*R\!

)
n,m

= {2hbV ytin,m—1+26MoV gt m—1+bNoDytin,m—1—yV obModytin m—1}
+ {21 fVaun—1,m + 2f MoVatin_1,m — fNoOytin_1,m
+ (y+ h)meMoayun_l)m}
+ {=b?Votinm—2 + YV byt m—2 }
=L Vatinzm + (y + D) [V fOytin—2,m}
+ {2/bVstn—1,m-1 — YFVabOytn—1,m—1— (y + h)Vau f[bOyun—1m-1},
(11d)
h*RY), = {bNoVatinm—1 — yYMoVab - Vatln m-1 — 2yVab - NoOytn m—1}
+{=FNo Vattn—1,m + (y + D)MoV f - Vattn_1,m
+2(y +h)Vaf - Nodytin_1,m}
+{YbVab - Vot ez — v [Vib|? Oytinm—2}
+{y+ ) fVaf  Vatn—zm — (y + 1) Vo f* Oyttn—2.m}
+{=(W+h)bVaf  Vatn—1,m-1—yfVab: Vatln_1,m—1
+2y(y + W) Vo f - Vabdyun—1,m-1}, (1le)

h2RM

= (= MoVb - Vit — bVa Mo - Vit 1
— Vb NoOyty, m—1+yVzb- vaanun,m_l}
+{MoVaf  Vatn—1m + [VaMo - Votp_1m + Vaf - NoOytn—1,m
Y+ B)Vaf - Ve MoQytin—1m}
+ {bVob - Vot ms — ¥ |Vab|* Oytinm—2}
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+ {fv;ﬂf : vmun—2,m - (y + h) |vwf|2 ayun—Z,m}
+ {_bvwf : vmun—lﬂn—l - fvmb : vmun—lﬂn—l

+ 2y + h)Vaf - VobOytn—1,m-1}, (11f)

hQn,m = {_bvwbo ' vmun,vn—l + Movmb ' ku’ﬂ,m—l

— 2thbo . vmbayun,m—l} + {fvmbO : vmun,m—l}
+ {=0Vab  Vattnm—2 — 1 [Vab|* Oytinm—2}
+ {fvmb'kun—l,m—l}' (11g)

Furthermore, if we expand the DNO in a series

G(n,Q)€] = G(fo +ef.bo +30)[E] = D Y Gum(f,b)[E]e"0™,

n=0m=0

then the terms G, ,, are given by

where

Gnom = G {unm(z,0)} + Hy (), (12a)

MOHn,m = {bGn,m—l + bvmfo ' vmun,m—l(xu 0)}

+{=fGn-1m — MoV f - Votn_1,m(z,0)

— fVafo- Vatn_1m(x,0) + 2V, f - Vi foOytun—1m(z, O)}

A {—fVaf - Vot am(@,0) + h[Va | Oytin_o.m(x,0)}
+{bVaf  Votn—1,m-1(z,0)}. (12b)

3. Finite smoothness boundaries: parametric analyticity

To begin, we establish the joint parametric analyticity of the field, u, and the
DNO, G, i.e., analytic dependence with respect to € and §. For this we can make
a double inductive estimation of the recursions (11) and (12). To accomplish this
we recall two tools of classical analysis: An “algebra property” for Sobolev spaces
[16, 18], Lemma 1, and an elliptic estimate, Theorem 3, for divergence-form elliptic
partial differential equations [11, 8].

Lemma 1. Given an integer s > 0 and any o > 0, there exists a constant M =
M(d, s) such that if f € C*(P(T)), w € H*(Sh,0,0) then

[fwllgs < M(d, )| fles lwll e,
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and if f € CstY/2Ho(P(T)), w € H5FV/2(P(T)) then
|7al| .., <M@s)|f)

. P

Cs+1/2+n‘
Theorem 3. Given any integer s > 0, if by, fo € C*T2(P(T)); R € H*(Sh,00);
¢ e H5+3/2(P(F)); and QQ € H5+1/2(P(F)), then the unique solution w €
H"2(S}, 00) of

L{w} =R —h<y<O0 (13a)
w(z,0) = £(x) (13b)
B{w} (z,—h) = Q(z), (13c)
satisfies
lwll ggese < Ce IRl o + 1€l revare + 1@ esrsa] (14)

for some constant Ce = Ce(|bo|css2 5| folgatz 5 S, d).

Our goal in this section is to show the following joint parametric analyticity
result.

Theorem 4. Given any integer s > 0, if f,b, fo,bg € C*T2(P(I)) and ¢ €
H*+3/2(P(T)) then unm € H**2(Sh0,0) and
Hun,mHHs+2 < K|B"E™

for constants K1, B, E > 0.
Once we have this we can quickly obtain the analogous result for the DNO.

Theorem 5. Given any integer s > 0, if f,b, fo,bg € C*T2(P(')) and ¢ €
H+3/2(P(T)) then Gpml€] € HSTY2(P(T)) and
|1Gnml€]ll jros1/2 < KL B"E™
for constants Ki1,B,E > 0.
We establish these results via a double induction and, as such, we require
individual analyticity theorems for w and G as functions of ¢ and § separately.

This analyticity in € (for a “flat bottomed ocean,” i.e. 6 = 0) was established in
[18] and we simply restate the results here for completeness.

Theorem 6. Given any integer s > 0, if f,fo,bo € C*t2(P(T)) and £ €
HH3/2(P(T)) then uno € H¥72(Sh.00) and
1Un,oll gpose < K1 B™

for constants K1, B > 0.
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Theorem 7. Given any integer s > 0, if f,fo,bo € C*t2(P(T)) and & €
H*T3/2(P(T)) then G ol€] € H¥TY2(P(T)) and

||Gn,0[§]||Hs+1/2 < f(an
for constants K, B > 0.

However, in the case of a “flat surface,” i.e. ¢ = 0, these are new results and
we present them here with their complete proofs.

Theorem 8. Given any integer s > 0, if b,by, fo € C*T2(P(T)) and £ €
H*+3/2(P(T)) then ug.m € H*72(Sh.00) and
||u0,m||Hs+2 S KlEm
for constants K1, E > 0.
Theorem 9. Given any integer s > 0, if b,by, fo € C*T2(P(I')) and & €
H53/2(P(T)) then Gom[€] € HFY/2(P(T)) and
1Go.m €l grossse < KAE™

for constants K1, E > 0.
For this proof we need the following inductive lemma.

Lemma 2. Given any integer s > 0, if b, by, fo € C*T2(P(T')) and
wo,mll e < K1E™, Vm < m,

for constants K., E > 0, then there exists a constant C1 > 0 such that

|Roumll . < KaCr [Iloess B 4 [blgssss B

||Q0,m||Hs+1/2 < Klél |:|b|c.s+2 Em*l + |b|205+2 Em72 .

Proof. For brevity we consider only a portion of Ry 5, div, [R(()zr)ﬁ :

0,m

’H5+1 < 2hM |b|Cs+1 ||Vzuo,m71||Hs+1

+ 2M[b] g

MoV i m—1 H
Hs+1

+ M bl et [[NoOyuo,m—1 gesa
+YMIb

ootz | MoOyuo,m—1l| e
+ M2 |b|és+1 ||Vz’u0,m—2||Hs+1

+ Y M? bl bl e 10y 0.m—2ll o
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< [2hM +oM? ’MO‘05+1 + M2 |Nolgwsr + Y M2 [ Mo ir
X [blese K1 E™ 1
+ (1 + V)M b2 KL E™ 2,
where Y = Y(d, s, h) is the largest constant such that both
lywlle <Y lwllye s 1@+ Bwlly. <Y ol
We are done if

él > max{QhM + 2M2‘M0 cs+1 + Y M? |M0

Cs+1 + M2 |N0

corn s (LHY)M?Y,
where, for instance, we can bound
[Nolgers < Y ([foless + bolesa)s  |Wo]

|MO|Cs+1 S |f0|cs+2 + |b0|cs+2-

st S |fO|Cs+2 + |b0|Cs+2 9

We are now in a position to establish Theorem 8.

Proof of Theorem 8. We work by induction in m; at order m = 0 we use Theorem 3
to see that

o0l reve < Cell€ll rovarz »

and we set K := C, [|€]| y+3/2. Now we suppose that (8) holds for all m < m and
examine ug,5. From Theorem 3 we have

||“0,ﬁz||Hs+2 <C. [”RO,ﬁzHHs + ||Q0,7?L||Hs+1/2} )
and from Lemma 2 we deduce that

w0l gev < Ce2C1K [Plgra B+ [bfecss B2

We are done provided that
E > max {4086‘1 bl gross s 20/CCh |b|Cs+2} .
Given this result we can show the analyticity of the DNO with respect to ¢
(provided € = 0).

Proof of Theorem 9. Again, we work by induction, and at m = 0 we recall that

Gool¢] = G{uoo(z,0)},

so that
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||G0,0||Hs+1/2 = ||g{“0,0}||Hs+1/2

1
< (hayu0,0 — MyVafo - Vauoo + h|Vafol? 8yuo,o>
My

‘Hs+l/2

1
<Myl (el

Cs+1/2+n‘

+ M?| M,

Os+1/240 |vzf0|cs+1/2+cr ||szO,O||Hs+1/2

+ hM? |sz0|2cs+1/2+<r ||ayU0,0||Hs+1/2)

1
<
<y

(h + M2 |MO|Cs+2 |f0|cs+2 + th |f0|2cs+2)

Cs+2
X |luo,oll gosase -

We choose K; by
K,

1
2K, '_M‘MO

(h + M2 |M0|Cs+2 |fO|Cs+2 + hM2 |f0|2cs+2) )

Cs+2

(which is finite by the smoothness of by, fy) and observe that

K,
16 0} lesv < gy Tl

for any w € H*+3/2, In particular, since l|0,0]] fos3/2 < K1 then
K

K.
g <M1

||GO,O[§]||H3+1/2 <
We now assume that
||G0,m[§]||Hs+1/2 < f(lEm, Vm < m,
and estimate
1Go,m | grosrr2 < NG {uo,mH gor1/z + 1 Homll rosase
H H H
K
2K,

IN

(M |b|CS+1/2+<r ||G0,ﬁz—1 ||Hs+1/2
Cs+1/2+a

1
ol M |y

+M2 |b|CS+1/2+cr |sz0|cs+1/2+cr ||vIu0,’rﬁ71||Hs+1/2)

¢! ; 1
K E™
oi, I M ‘MO

IN

(M |b|c‘g+2 RlE’rﬁ71

Cs+2

+ M2 b

Cs+2 |f0 Cs+2 KlEﬁL71)

S RlEma



Vol. 10 (2008)

provided that

E>4M‘

1
My

max {M |b|cs+2 ,Mz |b|CS+2 |f0|
C.5‘+2
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K }
Cs+2 Rl .

253

To establish the full joint parametric analyticity of u (Theorem 4) we will need

another inductive lemma.

Lemma 3. Given any integer s > 0, if f,b, fo,bo € C*T2(P(I)) and
||un,m||Hs < K;B"E™, Vn <7,

wn,mll s < K,B"E™,

Ym < m,

VYm

for constants K1, B, E > 0, then there exists a constant Cy > 0 such that

| ol . < K1 Co [Jb

Q. mll g

Proof. For brevity we consider only R

+1f

+1f

o2 BﬁEm71 4 |f

(z) .

N,

(2)
RS0 .. < 28 M bl [ Vot e

+ 2M |b|cs+1

VoV i, 1 |

Hs+1
+ M bl ot ||N06y“ﬁ,ﬁz—l||Hs+1

+YMIb Cs+2 ||M03yuﬁ,m71||Hs+1
+2hM |f

Os+1 ||Vmuﬁ71,m ||Hs+1

+2M | f| et

VoV in1,m|
Hs+1

+M |f|cs+1 ||N06yuﬁ—17ﬁl||Hs+1
+YM |f|cs+2 ||M08yuﬁ71,m||Hs+l
+ M2 |b

ch+2 ||Vmuﬁ,m—2||Hs+1

o2 BﬁflEm 4 |b

2 7o o —
P BnEm 2

és+2 B’ﬁ—2Eﬁ7, 4 |b|cs+2 |f|cs+2 Bﬁ—lEﬁL—l:|
< K10 [|b|cs+2 B"E™ ! + |flosre B 'E™ + |b|2cs+2 B"E™?

205+2 Bﬁ72Em 4 |b|cs+2 |f|cs+2 BﬁflEﬁ’L71:| .

+ YM2 |b|c‘g+1 |b|cs+2 ||6yuﬁ,’ﬁ7,—2||Hs+1

+ M? |f|2cs+1 ||kuﬁ—2,ﬁt||Hs+1

+ Y M? |f|cs+1 |f|cs+2 ||8yuﬁ72,m||Hs+1
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+2M? |f|cs+1 |b|cs+1 ||vmuﬁ—1,7h—1 ||Hs+1
FYM? |l e [9ytn-1m1 e

+ YM2 |f|cs+2 |b|cs+1 ||ayuﬁ71,m—1||Hs+1 .

Using the inductive hypothesis,
Cs+l)

Y M2 bl goasr [ M| s }KlBﬁEm‘l

I e

+ {2hM |f|Cs+1 + M2 |f|Cs+1 (2 ‘M0‘05+1 + |NO|Cs+1)

+ Y M? | floere | Mo

covt J KBTI E
M2 |b|? Y M2 b b K,B"E™ 2
+ |blGasa + bl et [0l gt ¢ K1

Y FYMSf

+{Mm2f cot floea } KB 2™

+ {282l Blgers + Y M2 [Flens Bloers

+ Y/\/l2 |f|Cs+2 |b|CS+1}K1Bﬁ71Em*1'

We are done if
Co > max{2nM + M? (2[0ho|__ +[Nolgn ) + Y M2 Mol

ME(Y +1),2M2(Y + 1)}.

Finally, we can prove Theorem 4.

Proof of Theorem 4. We work using an induction in n. At order n = 0 we must
prove

||u0,m||Hs+2 < KiE™, Vm,
but this is simply Theorem 8. We now assume
Un,m| gore < K1B"E™, Vm,
for all n < n and seek to prove
[unml ggoss < K1BTE™,  Vm.
For this we consider an induction in m. At order m = 0 we need

||U'FL,O||H5+2 S KlBﬁv
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but this follows from Theorem 6. Finally, we assume
||u’ﬁ,m||Hs+2 S KlBﬁEmu
for all m < m and seek

||Uﬁﬂﬁ||Hs+2 < K;B"E™.

From Theorem 3 we estimate

lum,mll geve < Ce 1R mll e + 1Qamll gesiz]

which we estimate, from Lemma 3, by

o2 BﬁEﬁL—l 4 |f

||uﬁ,771||Hs+2 S Ce202K1 [|b Cs+2 Bﬁ—lEm
+ bf2ess BTE™ 24| f20is BY2E™ 4 |b| oz | fl s BTE™ L.
We are done provided that

B > max {100602 Flgesa V1000 |f|cs+2}
Cs+2}-

Now, the joint parametric analyticity of the DNO (Theorem 5) can be demon-
strated.

o2 V/10C.Co |b

E > max {100602 b

Proof of Theorem 5. We work by induction in n; at n = 0 we seek
||G0,m[§]||Hs+1/2 < KlEma vm
which is simply Theorem 9. Now we assume
1Gnm 8]l grosie < Ki\B"E™, Vm,
for all n < n, and require
”Gﬁ,WK]HHsH/z < KlBﬁEma Vm.
For this we work using induction on m: For m = 0 we have, from Theorem 7,
HGﬁ,O[f]”Hsﬂm < f{lBﬁ'

Now we assume
1Gam &)l gasisz < K\B"E™, VYm<m

and estimate

IN

Hg{uﬁ,ﬁm}HHs+1/2 + HHﬁ,mHHs+1/2
Ky
2K, ||Uﬁ,m||Hs+3/2

1Gamll grasro

IN
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Using the inductive hypotheses:

i
1Gamll gosrye < 70

JMFM

D. P. Nicholls and M. Taber
1
+ M M (M |b|cs+1/2+a ||Gﬁ,m71||Hs+1/2
0 |gs+1/240
+ M2 |b|CS+1/2+U |f0|CS+3/2+v ||vmuﬁ,m—l||Hs+1/2
+ M |f Cs+tl/2+0 ||Gﬁfl,m||Hs+1/2
+ M2 |M0 Cs+1/2+0 |f|cs+3/2+cr ||unﬁ—1,m||Hs+1/2
+ M2 |f|CS+1/2+U |f0|CS+3/2+v ||vmuﬁ—1,m||Hs+1/2
+ 2hM2 |f|cs+3/2+<r |f0|cs+3/2+a ||8yuﬁfl,m||Hs+1/2
+ M? | fleesrisore | flosrarme | Vaota—zmll gosise
2
+ hM2 |f|cs+3/2+<r ||ayuﬁ—2,m||Hs+1/2
+M2 |b Cst1l/2+0 |f|cs+3/2+o ||vmuﬁ71,ﬁlfl||Hs+l/2) .
B"E™ + M } 1
2 MO Cs+2
2 Ki| £ onpm-1
X ( |M |b|cs+2 + M |b|cs+2 |f0|cs+2 e K1B"E
1

K
n [M Flewsa + M Mol s flnss

1

K
+ M2 |f|cs+2 |f0|cs+2 ~
Ky

K . ph—1m
+2hM2 |f|Cs+2 |f0|cs+2 R1:| Kan 1E

1
+ [MQIfléw S RME s J}KlBHEm
Kl Kl

Kil =~ o me
+ [/W [blgosa | flgore Rl]KlB" 'E 1).
1

The theorem is complete provided that

B> M maX{S [M + M2 | Mo| pese (K1/K1) + M2(1+2h) | fo

E > M max {8 [./\/l + M2 | fol ot (Kl/Kl)},M\/g(Kl/f(l)}

M\/8(1 + h)(Kl/Kl)uM\/S(Kl/Kl)} ‘]\20 ‘CSH |flese

1
My

Cst2 (Kl/Rl):| )

Blee
Cs+2
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4. Analytic boundaries: joint analyticity

At this point we take up the proof of the analyticity of the field, u, and DNO,
G, jointly in parameter and spatial variable on variations of arbitrary smooth
domains (Theorems 1 & 2). Of course, in this setting we can no longer expect
finite smoothness in the profiles fo, bg, f, and b to suffice; all of these must be real
analytic. We characterize this analyticity (more precisely its domain of analyticity)
in the following definition which is most convenient for our proof (see § B and the
remark therein). It is possible that this estimate could be further optimized so
that a weaker norm could be used, however, this would only affect our estimate
of the size of the domain of analyticity which is not, in any case, specified with
great precision by our method.

Definition 1. A function f is a member of the space C§ (P(T")) if it is real analytic
and satisfies the estimate
ok Ak

<C , Vk.
K7 s = (k4 1)2
The notation C¥ is meant to indicate the space of real analytic functions, C%,
with radius of analyticity (characterized by A) measured in the C® norm.

The key to the estimates of this section is the following generalization of The-
orem 3 to the case of analytic coefficients, fy and by, and inhomogeneities &, @,
and R. This result depends on subtle commutator estimates (established in § B)
and is proven in § A, however, once verified, it renders the proof of the joint
analyticity results quite straightforward.

Theorem 10. Suppose fo,bp € C§(P(I')); &, Q € C¥(P(I")); and R € C¥(Sh,0,0)
satisfying

oF AF oF AF
® <, , v <C , Vk
‘ k! ’sz = (k1) k! QHH1/2 =9k +1)2
kol Ak D!
o < k,l.
(k+1)! HO—OR(k+1)2(l+1)2’ vk,
Then the unique solution w € C*(Sh0.0) of
L{w} =R —h<y<0 (15a)
w(z,0) = {(z) (15b)
B{w} (z,—h) = Q(z) (15¢)
satisfies
okl 3 Ak D!
Y <C. k1 1
G+ =2y TR (16)
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where C, = a(Cr + C¢ + Cg) and a = a(d, h).

Again, we establish our results via induction and so we require individual ana-
lyticity theorems for u and G as functions of € and § separately. Analyticity in
(for § = 0) is simply stated here for completeness.

Theorem 11. If f, fo,bp € C§(P(I")) and § € C¥(P(T')) then uno € C*(Sh0,0)
and

AF D!
(k+1)2(1+1)%

oro},

Un,0 < KoB"
b+

for constants Ko, B, A, D > 0.

Theorem 12. If f, fo,bo € C5(P(T)) and & € C¥(P(I)) then G 0[¢] € C¥(P(T))
and

for constants Ko, B, A > 0.

Ak
(k+ 1)’

ak

11 Gnolé] < KoB"

HHl/2

We present the complete joint analyticity proof in the case ¢ = 0 for the field
(Theorem 13); the analyticity of the DNO is straightforward given this estimate
and follows quite closely the method of § 3.

Theorem 13. If b, fo,bp € C5(P(T)) and £ € C¥(P(T)) then upm € C*(Sho0.0)
and
k5l
(1?18?)'“0”
! -

AF D!

< m
< Kol (k+1)2 (1 +1)2’

for constants Ky, E, A, D > 0.

Theorem 14. Ifb, fo,bo € C§(P(T)) and§ € C¥(P(T)) then Go,m[§] € C¥(P(T))
and "
(k+1)%

ak

1 Goml€] < KoE™

HHl/2

for constants Ko, E, A > 0.
Again, we require an inductive lemma.

Lemma 4. If b,bg, fo € C{(P(T")) and

AF D!
(k+1)2(1+1)%

kAl
k0,

7 k,l
(i + 1) Ym < m, vk,

Uo,m

< KoE™
2
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for constants Ko, E, A, D > 0, then there exists a constant C3 > 0 such that

_ i B AF D!
B < m—1 2 rrm—2
Io.mlzo < KoCs [GE" 4GB vy e P08
. o e AR D
1Qo,mllg1/2 < KoCs [CLE™ ' + CFE™?] Vk, .

(k+1)2(1+1)2

Proof. For brevity we consider only a portion of R(()gf)f , which is representative of

all terms:
Z = b(x) No(z, y)0yuo m—1(x,y).
We begin with

050, STEL)
Yy o 2 > Oy .
(k+ 017" (k4D R D (bNoDytio,m—1)

RIL g (o N (00
(kD! ;; ((k - p)!b> ((p - r)!N°> <r! gt Gviom=1
a’;—p e or (975_1
i <(k - p)!b) ((p - T)!a‘”NO) ( Pl (1 — 1y Ovuom=1
k2 k— - 7 9l
0;° oz a0,
- p;);) ((’f —p)!b> ((p — r)!NO) ((r + Z)!ay“@m*) Attr

or—r D% 4N orot 5 i
+((k—p)! ) ((p—r)! Y 0) (r 41— 1) vHom=t | Bkl

KN (r + 1) -
<1, Ap;,:=
(k+0p = b

where
KUN(r 41— 1)!
P <1,
ol (k+ D1 —1)! —

since r < k. Of course we must estimate div, [R((ﬁ)ﬁ] in H°, and, in light of the

calculation above,

o, 2 019,
! 1Vz = |
(k+1) wo || EED
k. p k—
3 P
< M z b
<m0

d

op=r a0,
(<p—r>!N°> <<r+l>!ay”°*’“>

H1
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R N
((p - T)' (ayNO)) <(7~ +1— 1)!ayu0,m—l> H1‘| .

No(l',y) = _(y + h)vme + yvzbOa
it is not difficult to see that, for any F € H',

’ <<pa§—;>! NO) F

p—r _r

19 AP
T OyNo | F < (C C Fllo
H((p—r)! Y 0) HHI = ( fo T bO)(p—T+1)2 || HH

Recalling that

—-Tr

A
Y(Cfo + Cbo)(p 4 1)2 |

[E | g1

’Hl

so that
akal L o
(k"‘l) 1 ;)TZO b +1)2( f()"' bO)(p_T+1)2
v %% 0,0,
g (T+l) et + (T+l_1)|u0,ﬁz—1
2 e
-p A;D—T
< MC, 4O
ZZ RS T
AT Dl AT Dl71 )
Y K, Emfl
|: (T‘+1)2 (l+1)2 + (T+1)2 (l_1+1)2:| 0
A¥ Dl
< K, Em—l v A
= (k+1)27 0 (1 +1)2 MCy(C, + Ci ) (Y +4)
k p )
(k+1)
sz:%; (r+12(p—r+1)2(k—-p+1)>
since
1 _ (I+1)2 1 _(1+1/l)2 1 ., )
(=141 (141230412 1 (@412 =tas+1)2

The final double-sum can be bounded by a constant S? (cf. the proof of Lemma 11
n [18]) in the following way:

Zk:i (k1)
— — 2
pOrOT—"_1 T+1) (k p—i—l)

p

p:O p"’l k p—|—1 - T—|—1 —’I”—|—1)2
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k

(k+1) 2

< < .

T e+ 1)(k-pt+1)? oh=s

So
8’“% 1 Ak Dl
T < T —
(k + l)!Z o > KOM(Cfo + Cbo)(Y + 4)CbE (k + 1)2 (l + 1)2’

and we are done provided that E > Cj, and C3 > M(Cj, + Cp, ) (Y +4).
We are now in a position to establish Theorem 13.

Proof of Theorem 13. We work by induction in m; at order m = 0, since £ € C¥,
we use Theorem 10 to see that

Ak Dl
< aC Vk,l
HU0,0||H2 Sa 5(1@ +1)2(1+ 1)2= )by
and we set Ky := aC¢. Now we suppose that
Ak D!
%o, mll o < Ko E™ vk, 1,

(k+1)2 (1 +1)2’

for all m < m, and examine ug 7. By Lemma 4 we have that the hypotheses of
Theorem 10 hold with
Cr=Cq=KoCs [C,E™ ' + C;E™?] .
Now,
AP D!
m < 2Ce

ol < 2Ce 492 g 41
_ B B Ak Dl
<2aKoCs [CLE™ ' + CZE™?
< 20K0Cs [GE™ T+ CoE™ ] (1L e 4 1)
and we are done provided that

FE > max {4a6_'3, 2\/04(73} Chy.

To establish the full joint analyticity we will need a final inductive lemma.

Lemma 5. If f,b, fo,bo € C§(P(T)) and

353; < KoB"E™ A* D' Vn <n, V vk,
(k + l)|un7m e >~ Ao (k 4 1)2 (l + 1)27 n n, m, )
8’“81 ~ Ak Dl

Y U m < KoB"E™ A m, Vk,l
(k+ 0™ e 412 (4120 Tmsm Wk
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for constants Ko, B, E, A, D > 0, then there exists a constant Coy > 0 such that
| Rl o < KoCo [CoB"E™ ' + CyB" 'E™
+CyB"E™? + C;B" 2E™ + C,Cy B T E™ T
AF D!
(k4 1)2 (14 1)
1Qamll g1z < KoCo [CoB"E™* + CyB"'E™
+CyB"E™? + CiB" ?E™ + C,CyB" T E™ ]
Ak D!
* (k1) (14 1)
Proof. For brevity we again consider only a portion of R,(—f,)ﬁ
Z = —yf(2)Vab(@)yun-1,m-1(z,y).

Using the same techniques as in the proof of Lemma 4, we estimate Z in H':

ool okl
bt 2| S| B VebOtnmtme]
L ! »

: Z:ZO o) (6 5) <<a ia%ﬂay““*’”l)

<</€aﬂl§—;)!f > <<pa£—;>!“b> (vaf?é_ll)!ay““’ml)

k P k— —7
ARTP AP
< M2C; C
L2 M Py

H1

_|_

H1

<Y a0}, Lol )
X Up—1,m—1 Up—1,m—1
(r+1)! e || .
k l
2 n—1ppm—1
< M2C; Gy (k102 (14 1)2 (Y +4)KoB"'E

k. p
(k+1)?
L (k1= + )2 17

p=0 r=0

Ak D!
(k+1)2(1+1)2
Again, we are done if B > Cy, E > Cp, and Cy > M2S2(Y +4).

< KoM2CCypS3(Y + 4) B"lEmTL
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Proof of Theorem 1. We work using an induction in n. At order n = 0 we must

prove
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kol

ol < KoE™
(k+ 1" e

Ak
(k+1)2 (1 +1)2’

Dl
Vm, k, 1,

but this is simply Theorem 13. We now assume

foralln < n

kol

am| < KoB"E™
(k+ 0" 0

H?2
and seek to prove

okol _

(k+1)2 (1 + 1)’

Ak D!

vm, k, 1,

A¥ D!
vm, k, 1.

(k 4+ 1)1™m (k+1)2 (1 +1)2°

H2
For this we consider an induction in m. At order m = 0 we need
85 alll Ak D!

n <KBﬁ )
(k +1)1"™° P S VRN O

Vk, 1,

but this follows from Theorem 11. Finally, we assume

k9l
696 ay Ak Dl

fi,m < KoB"E™ )
(k + 01" 0 (k+1)2 (1 +1)2

H?2

Yk, 1,

and seek
kAl

amay .

(k+0 ™

for all m < m

o Ak Dl
< KoB"E™ :
e (k+1)2 (1 +1)?

By Lemma 5 we have that the hypotheses of Theorem 10 hold with

Yk, L.

_ _ ~ Cf Ch 0.72‘ Cl? Cbe 7 Tm
CR—CQ—K()CQ B + E B2 B2 BE B"E™.
Now,
_ AP D!
n,m Sce
| 2 (k+1)2 (I +1)2

L ley o CF ooy s
< J n m
< 2aK,Cy T e tmtmt gp | BE

A D!

" (k+1)2 (1 +1)2

and we are done provided that

B > max {10a6_'0, \/10046’0} C¢, E >max {10a6_'0, \/10046’0} Cp.
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A. Generalized elliptic estimates

In this appendix we establish the generalized elliptic estimate (Theorem 10) which

is crucial to the inductive estimates for the spatial analyticity results of § 4. The

key to the argument is to apply the classical elliptic theorem (Theorem 3) to

arbitrary spatial derivatives of the system (13). In the work of Nicholls & Reitich

[18] this was straightforward: They worked in the setting where fy = 0 so that £
k

is the Laplacian, A. In this case the operators % and A commute and a direct
application of Theorem 3 is immediate. For us the estimation is more subtle as
k
%f and £ do not commute and one must account for the remainders, i.e. the
commutator. .
To begin, apply %! to (13):

% 2
k!E{w}:k!R —h<y<0
9 0y

o o
B {w(,~h) = Q).

which simplifies to

oy oy oy
E{k!w}zk!R—i—[ﬁ,k!]w —-h<y<0 (17a)
oy oy
T u(r,0)= 7 () (1)
oy o5 oy
B{ ¥ w(z, —h)} = (x) + [B, k!] w(z, —h), (17¢)
where [, ] denotes the commutator,

[A,B] = AB — BA.

It is now clear that the following estimate (proven in § B) will be crucial to our
analysis.

Lemma 6. If fo,bp € C5(P(T')) and

oF _ Ak -
® <K , Yk < k, 18
‘ k!me =R (k)2 (18)
for constants K, A > 0 then
ok AR
L, r < KK _ 19
I B I I (192)
HO
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Now, given Lemma 6, to prove Theorem 10 we need the following preliminary
theorem.

k
T

" k!

AE—I

B < KK (1) (19b)

w

H1/2

for a constant K > 0.

Theorem 15. Suppose fo,bp € C§(P()); £,Q € C¥(P(I")); and R € C¥(Sh0.0)
satisfying

oF AF oF AF
z < z < k 2
‘ KU s = k112 A ’Hm sCa e Y (20)
oF Ak
z < k. 21
‘k!R‘Ho‘OR(kH)?’ Y @)
Then the unique solution w € C*(Sh0.0) of
L{w} =R —h<y<0 (22a)
w(z,0) = {(z) (22b)
B{w} (z,~h) = Q(z) (22¢)
satisfies
oF _ Ak
© <C, vk, 23
[, = @

where C, = a(Cr + C¢ + Cg) and a = a(d, h).

Proof. We specialize to d = 1 (the higher dimensional case simply requires (d —1)-
many more inductions), and work by induction in k. The case k = 0 is Theorem 3.
We now assume that (23) holds for all k¥ < k. Theorem 3 states that solutions of
(17) satisfy

k % % %
A I | I < I
H?2 HO H3/2 Hl/2
% 0%
+ 1L, k!] w + || B, i w 1 .
HO H1/2
Using (20) and Lemma 6, we find that

afc AE L AEfl

= <C.|(C Ce +Cg) - 2C. K -

e (CrtCetCo) 1y 12| H20K 4y

Our proof is complete provided

Ce > 2C.(Cr+Ce + Cg), A>4K,
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so that, in this case, o = 2C,.
We can now prove Theorem 10.

Proof of Theorem 10. We work by induction in [ and notice that { = 0 is Theo-
rem 15. We now assume (16) for all I < [ and all k, and examine

kol kol kol kol
81811 w amag w TV 9w Y Qyw
kD), [ G+D ), | R+ D) || EED)! .
akal 1 N akal 1a akal 182
w
G T I (ZS) i R YUZRS) e

The first two of these terms can be handled by the inductive hypothesis as they
involve y-derivatives of order [ — 1. The third, which we denote T3, requires the
use of (22a):

02w = 0,

Y

h? + |Nof®
2 2 Oyw
h? + | No|

=9, [S(:c, y)(h* + |N0|2)3yw]

= (0,8)(n% + |No)(@yw) + 59y | (h2 + |No|* )

S@yw) + 5 (R L{w}),
where

1
S = 5
h? + | No|

(0,5)(h* + [No[*)
£ {w) = L {w} — 9, [(h2 + |N0|2)8yw} .

S:

We point out that L involves only first order derivatives in y which will prove
important in our proof. Since fy,bo € C¥ and S is the reciprocal of a quadratic
in y, clearly, for any F' € H?, the analyticity estimates

ok ol Ak D!
Ty <
’<(k+l> S) 2 SO gy gy 1 Flle R
okl AF D!
vy < Fl 40 k1
H<k+l S) e C(k+1) (l+1)2” i vk L
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hold for some constants Cs and Cg. From this we can now estimate
ak al 1 okHi—-1
z%y

Ty = 2 -
5 (k:+l)' vt (k +1)!

S0, +S(R_z{w})”|

 [S@w) +5(R-L{w})]

H2
ak pal 2—q [g] apaq
+(0—g) T+ Q)
N 5§—pa‘7l!—2—q [S] 5916733
(k=p)+U—q)!" (p+ )
Ok-rpl-2-a S orog
(k=p)+ (1 —q) (p+<J)
Eo1-2 Ak—p Di—2-q B AP pati
= Z Cg(k—p+1)2 (i—2—q+1)206(p+1)2 (g+1+1)

[0y w]

H?2

(R

H?2

2]

H?2

Ak-p Dl—2—q o AP D4
(k=p+12(=2-q+1)> "0+ 1) (g +1)?
Ak—p Di—?—q 65811 N

0 oy [£4]
(k—p+1)2(1-2—q+1)2|(p+9q) H
Since £ {w} involves only single y-derivatives it is not difficult to show that

oPoq . AP+2 patl
Y (7 < C.C;
(p—l—q)!{ {w}} Cp+24+1)2(g+141)2

+ Cs

+ Cs

267

where Cz, of course, depends up Cbo and Cy,. Thus, since 0 < ¢ < I — 2, we have

that
Ak lel

B g2 @1y

[08(05 + Oscé) + CscR}

)
(k+1)2(0+1)
X;);) k—p+12(0—2—q+1)2(p+1)2(g+1)

Ak lel

< 8 [Ce(Cs + C5C;) + CsCr (k+1)2 (T +1)2

_ Ak D!
<Ce - )
T T (k+1D)2(1+1)2
provided that D > 25%(Cg + CsCj) and C. > 2DS?*CsChp.
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B. Proof of a commutator estimate

In this appendix we provide the proof of the commutator estimate, Lemma 6,
which is the key to establishing Theorem 10.

Proof of Lemma 6. Recall that
R L{w} = div, [M§Vw] + div, [MoNodyw] + 9y [MoNo - Vw]
+, [(h? + |N0|2)ayw} + MoV Mo - Vaw + No - Vo Modyw.
Using Leibniz’s rule

aE k aE—p op

2Yx _ : x 2 x
h 7 LA{w} = E Odlvw [(k ) (M§) Va ol w}
p:

so that

p=0
k—p
+ div, l( ””_ o)l (MoNo) 0, ' w]
ok—p Iy
+ 0y ( x_ o)l (MoNy) -V pg!” w]
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BE—p op
0| B (n + 1Vo[*) 9, p”!”w]
35—;) oP
(k— ) (M()V M()) V p! w

oF—p or
r N M, .
+(k— D) (No - VM) 0, p!w}

To illustrate the essential difficulties we analyze the second term more closely and
note that the other terms can be estimated in a similar way. For 0 <p <k — 1,

ok-» P
d. - = x M N a T
1V [(k}—p)' ( 0 0) yp' U]‘| »
o5 P
Hl
ok p
(k z_ p)! (=Mo(y + h)Va fo + MoyVbo) 9, pT w
! |
oh—p P o> or
<Y\ .:° (MoVafo) 0y Tw|| +Y (MoVabo) 8, % w
(k —p)! p! . (k —p)! v .
# 2
<yM| = (MY 5. 9%,
| (k - p)' ( 0 fO) o Y p! H1
ok—r oP
LY M (MoVabo)| |9, TwH ,
- ! el

Consider the first of these terms and set ¢ = k — p; we note that ¢ > 1 which we
use explicitly in the estimate below.

04 9, 0371 1’ oa-1
MoV = MoV, < MoV,
g Vel = q(q_1)< Vefo)| Sl gy MoVado)|
q—
aqm 1 am
<
< Z (g—m—1) (Mo) " (Vafo)
m= lo
q—1
gg-—m-1 om
-0 q— - c2 | T c3
q—1 —m—
Ad—m 1 Am
< Cwmy

(q—m)2“P (m + 1)2

m=0
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At (] (¢+1)?
< Cum, Cy, (g +1)2 (Z (g —m)2(m + 1)2)

m=0
q—1
(¢+1)*

where the sum in parentheses is bounded by the universal constant S (cf. Lemma 11
of [18]). Using (18) we deduce that

< SChy, Cfo (24)

. okp op _
div, | - | (MoNy) Oy W <YMSCyy, (Cfo + Gy K
(k —p)! T2
y Ak—1 (k+1)2
(k+1)2 (k—p)2(p+ 1)’
so that
, a;f] I YMSCusy (€ + Cog) o AR ’“2‘:1 (k +1)2
" T = 2 2 2 L — )2 2
Al I h (k+1)* &= (k—p)*(p+1)
+...
k—1
< KK A
(k+1)2

if K > (YMS2Ch,(Cy, + Ch,))/h?. From this (19a) follows easily; (19b) is
established using the same techniques which are omitted here for brevity.

Remark 2. In estimate (24) we used the fact that ¢ > 1 to achieve the power
(g — 1) for A. A careful inspection shows that this estimation coupled to the

explicit appearance of V. fy (rather than simply fo) results in the necessity of the
C?3 norm.
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