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Abstract

Given a bounded domain G C R? d > 3, we study smooth solutions of a linear
parabolic equation with non-constant coefficients in G, which at the boundary have to
C'-match with some harmonic function in R? \ G vanishing at spatial infinity.

This problem arises in the framework of magnetohydrodynamics if certain dynamo-
generated magnetic fields are considered: For example, in the case of axisymmetry or for
non-radial flow fields the poloidal scalar of the magnetic field solves the above problem.

We first investigate the Poisson problem in G with the above described boundary
condition as well as the associated eigenvalue problem and prove the existence of smooth
solutions. As a by-product we obtain the completeness of the well-known poloidal “free
decay modes” in R? if G is a ball. Smooth solutions of the evolution problem are then
obtained by Galerkin approximation based on these eigenfunctions.
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1 Introduction

We are concerned in this paper with the following initial-boundary-value problem:

Ou—aldAu=>b-Vu+cu in G xRy, (1.1a)
Au=0 in G x Ry, (1.1b)

u and Vu continuous in RY x R, (1.1¢)
u(z,t) — uso(t) for |x| — oo, t € Ry, (1.1d)
u(-,0) = up on G x {t =0}. (1.1e)

Here, G C R%, d > 3 is a bounded domain with (sufficiently) smooth boundary dG, and
G = R4 \ G. The scalar-valued coefficients a and ¢, and the vector-valued coefficient b are
sufficiently smooth functions of z € G and t € Ry ; a is, moreover, bounded from below by
ap > 0. The asymptotic behaviour of solutions at spatial infinity is described by the (given)
function v : Ry — R, and the initial-value ug is prescribed on G only.

Problem (1.1) arises in the context of magnetohydrodynamic dynamo theory: The gener-
ation of a magnetic field B by motion of a liquid conductor (of conductivity > 0) according
to some prescribed flow field v is described by the induction equation (cf. [13])

B=Vx((uvxB)—Vx((nVxB), V-B=0. (1.2)

Equation (1.2); constitutes a system of parabolic equations for the magnetic field components.
In general, the flow field couples these components in a nontrivial way which makes the



question for “dynamo solutions”, i.e. solutions which do not decay in time , difficult to
answer. Only in special situations a field component or a related scalar quantity decouples,
and a general decay result, a so-called antidynamo theorem, may be obtained. For instance,
if the conductor fills a ball Bg C R? with radius R, if the conductivity is radially symmetric,
and if the flow field has no radial component the quantity P := B - x satisfies the scalar
problem (cf. Appendix A or [11]):

P —nAP = -V - (vP) in B x Ry, (1.3a)
AP =0 in Br x Ry, (1.3b)

P and VP continuous in R® x Ry, (1.3c)
P(z,t) = O(|z|™2) for |x| — oo, t € Ry, (1.3d)
P(,0)=Fy, (P))=0 on Br x {t = 0}. (1.3¢)

Note that conditions (1.1b) and (1.1d) with us = 0 imply the spatial decay condition
P(z,t) = O(|z|™!) (see Appendix C). The stronger condition (1.3d) is a consequence of
the additional zero-spherical-mean condition (P) = L5 Js, Pods = 0, 7 € (0,R) on the
initial value. This condition is preserved by eqgs. (1.3a,b) and holds, consequently, for P on
R3 xR, . Equation (1.3b) describes a vacuum field outside the conductor and condition (1.3c)
guarantees a continuous magnetic field throughout space.

Another instance is the axisymmetric dynamo problem in ordinary space R3. Again, a
scalar quantity describing the poloidal part of the magnetic field decouples and, if reformu-
lated in R?, is precisely a solution of problem (1.1) (see Appendix B). Note that the conductor
is here assumed to be axisymmetric but need not be a ball. It is this application which mo-
tivates the investigation of problem (1.1) in more than 3 dimensions and in domains more
general than balls.

The focus of dynamo theory is less on existence theorems than on decay results for the
magnetic field under certain restrictions on the magnetic field and/or the flow field, thus
excluding dynamo action under these restrictions. However, proving decay results requires
sometimes the solution of an auxiliary problem. For instance, in proving a “non-radial velocity
theorem” for solutions of problem (1.3) one needs positive solutions of an auxiliary problem
of type (1.1); and it is this application which requires a non-zero asymptotic condition like
(1.1d) (cf. [11]). Similarly in the axisymmetric problem, Backus makes use of solutions of
an auxiliary problem (cf. [3]). He made the existence of such solutions plausible by physical
arguments but could not establish them rigorously. It is the aim of the present paper to prove
rigorously the existence of smooth solutions of problem (1.1).

A problem closely related to (1.1) has been treated in [16]: It is inspired by the dynamo
problem with plane symmetry (which means d = 2) and differs from (1.1) in that ¢ = 0 and
by a different asymptotic condition at spatial infinity. The authors treat this problem and
two related ones in arbitrary dimension and prove existence of solutions and, moreover, some
decay results. However, this problem does not precisely meet the requirements of the non-
radial problem (1.3) nor those of the axisymmetric problem. Moreover, only weak solutions
are established, whose behavior at the boundary remains open.

The basic idea of our treatment is to consider (1.1) as parabolic problem in a bounded
domain with non-local boundary condition, and to carry over the well-established methods
for linear parabolic equations with standard boundary conditions such as Dirichlet’s or Neu-
mann’s boundary condition to our situation (cf. e.g. [7]): In Section 2 we solve weakly a
Poisson-type problem related to (1.1) in all space. The regularity of the weak solution fol-



lows with standard arguments in G and (A;, only at G we need special considerations. In
Section 3 we treat the corresponding eigenvalue problem, introduce the associated Fourier
series, and characterize the elements of various function spaces which are useful in the follow-
ing by the behaviour of their Fourier coefficients. In Section 4 problem (1.1) is solved by a
Galerkin procedure and for sufficiently smooth data the smoothness of the obtained solution
is established. In two appendices the relation between problem (1.1) and the non-radial-flow
as well as the axisymmetric problem is elucidated. A third appendix collects some facts about
harmonic exterior functions, and clarifies the relation between different kinds of spatial decay
conditions — a topic about which there has been some debate in the literature. In a fourth
appendix the completeness of the so-called poloidal free decay modes is proved, a fact of
common belief which to our knowledge, however, has never been proved. Finally, in a fifth
appendix the evolution problem with time-independent principal coefficient is considered, a
case which can be treated much more easily than the general case.

2 A Poisson problem

We establish in this section smooth solutions of the following Poisson problem in all space
with suitable right-hand side f:

—Au=f in G, (2.1a)
Au=0 in G, (2.1b)

u and Vu continuous in RY, (2.1c)
u(z) — 0 for |x| — oo. (2.1d)

To obtain a weak formulation of problem (2.1) let us multiply (2.1a) and (2.1b) with a test
function v € C§°(R?) and integrate over G and Bgr \ G, G C Bp, respectively. Assuming
O0G € C' one obtains after integration by parts:

/(Vu'Vv—fv)dx—/ n-Vuvds =0, (2.2a)
G oG

/ Vu-Vvdx+/ n-Vuvds—/ L Vuwvds = 0. (2.2b)
Br\G oG Sk |z

Here Si denotes a sphere with radius R and n is the exterior unit normal at dG. Adding up
(2.2a) and (2.2b) one finds in the limit R — oo:

Vu-Vvdx:/ fodx (2.3)
Rd G
In view of (2.3) it is reasonable to consider functions satisfying the “finite energy condition”

(cf. Remark A.1)
/ Vo> dz =: ||v||3, < oco. (2.4)
Rd

Condition (2.4) together with condition (2.1d) motivate the definition of the real Hilbert
space
Ho = clos{CF°(RY), || - ll2}

with scalar product (v,w)y = fRd Vv - Vwdz. Observe that v € Hg is locally square-
integrable. In fact, the Gagliardo-Nirenberg-Sobolev-inequality (cf. [7, p. 263]) implies

2d

||U||LP(1Rd) < Clvlln, p= i—2 (2.5)



for any v € Hp and a constant C' depending only on d. Combining (2.5) with Holder’s
inequality yields for any K € R%:

vl 2y < KMol oy < CLEY w3 (2.6)
So, defining (for later use)
H = {v € Hppe(RY) : |[v]l3 < o0},
there holds clearly Ho C H. Inequality (2.6) implies, in particular,
[oll2G) < Callvlln, — veHo (2.7)

with Cg := C|G|"?; thus, v € Hy yields in eq. (2.3) with f € L?(G) a finite right-hand side
as well.

A function u € Hy is now called a weak solution of problem (2.1) with f € L?(G) iff (2.3)
holds for all v € Hy. Rewriting (2.3) in the form

(u, V)3 = (f,v)12(@) for any v € Hyp (2.8)

and noting that (f,-)r2(g) defines a linear functional on Ho (due to (2.7)) the existence of a
unique weak solution follows immediately from the Riesz representation theorem.

Concerning regularity of the weak solution let us define f: R? — R by ]? = fon G
and J? = 0 on G. It is a standard result about interior regularity (cf. e.g. [7, p309f]) that
feH k(RY) implies u € H'?(R%), k € Ny. This result means in particular:

loc

u € Hfoc(]Rd), (2.9a)
feHNG)=ue HITXHG), keN, (2.9b)
ue C®G). (2.9¢)

With the usual Sobolev embeddings (2.9b) implies u € C?(G) if f € H*(G), k > d/2. So,
choosing suitable test functions in (2.3) we find w satisfying (2.1b) in G and, for sufficiently
regular f, (2.1a) in G. At 9G, however, we need some finer considerations.

As usual we flatten 0G locally by means of a diffeomorphism ® : U — W, z — y with
®(xg) = 0, 79 € UNIG, |DP| = 1 (cf. e.g. [7, p626f]). Setting v(y) := u(® 1(y)) and
g(y) :== f(@71(y)), ® transforms eqs. (2.1) localized on U into

—Lv=g in W, (2.10a)
Lv=0 in Wt, (2.10Db)
v and Vv continuous in W. (2.10c)

Here, L(-) = Zf j=10y,(a;j0y; ) is a uniformly elliptic operator with COGfﬁCie/I\ltS determined
by @ W= :=Wn{ys <0} =®UNG), WH :=Wn{ys >0} = dUNG), and W? :=
WN{ys =0} = ®U NIG). A function v € H' (W) is called a weak solution of problem

(2.10) with g € L2(W ™) iff

d
Z/ aijaijﬁyiwdy:/ gwdy
w w-

ij=1
for any w € H}(W). Defining “non-isotropic” Sobolev spaces H;2, (W), m € Ny by
Hm

tan

(W) :={v: W — R| D € L*(W) for any multiindex a with |a| < m, ag = 0}



with norm

ol vy = 22 1D 0llZ2qwy.

laf<k
aqg=0

the regularity of v over WY is characterized by

Lemma 2.1 Let g € HE, (W™) with k > (d+1)/2, let v be the weak solution of (2.10), and

let v be so small that the cylinder V := {y = (v/,yq) € R : |y/| < r, |ya| < 2r} € W. Then
v e C’l(Vl/Q) with Vi :=V N {lya| < r} and we have the estimate

Iollesr, < Cllalag, av- + loll2qr) (2.11)
with C' depending on W, V, k, and d.

PROOF: We prove first the estimate

lol2aw, <€ D D 105,03, (2.12)
i=0,1,2 |a|<k
ag=0

for functions v € C*+2(V) by applying Sobolev embeddings separately for 4/ and y4. Let us
start with a 1-dimensional estimate on the interval (—r,r). For functions f € C'((—2r,2r))

we have
1 y+r 1 y+r
i< g [ 150 - s@iars o [ is@las [ i@iars g [ sl ae
T Jy—r 2r Jy_, _
This implies
2r 2r
max|fP <o [ |f@Pdet [ @) do) (2.13)
ly|<r —2r —9r
for some constant C' = C(r). On the other hand, Sobolev embeddings imply for £ > (d+1)/2
19120 ary < © Wiy = © 3 [ 1D/ (214)
|a| <K

for some constant C' = C(k,d,r) and B. := {y/ € R*! : |y/| < r}. Combining (2.13) and
(2.14) we obtain

max [0, 50) 2, g, <€ S0 / / 105, D®u(y/, ya)? Ay dya

lya|<r

i=0,1 |a|<k
et (2.15)
=C > 2 195,00z
i=0,1 |a|<k
aqg=0
and analogously
max Haydv( Yd ||CO =C Z Z HaidDavH%Q(V)
lya|<r i=1,2 |a|<k
ag=0

This is (2.12). Let now v € L?(V) with bounded right-hand side in (2.12). It follows with
standard arguments that v has a representative in C1(V /2)-



(W~) implies then g € Hf

tan

Next, let g be the trivial extension of g on W. g € Hf

tan (W)v
i.e. DG € L*(W) for |a| < k, ag = 0. From interior regularity for weak solutions of (2.10)

follows DPv € L2(V) for |8] < k + 2, B4 < 2 and the estimate

/ |DPu|? dy < c(

/ DG dy + [[o] 12 W)>

|8|<k+2 lal<k

Bg<2 ag=0 (2.16)
= C(llgllazs, ) + 02w
with C' depending on W, V| k, and d. Together with (2.12) this proves (2.11). O

Remark 2.2 Observe for later use that Lemma 2.1 applies especially to the case g := A v|y -
with A € R. In fact, given any k € N we find v|yy- € HZ (W™) for some Ve W € W
just by iterating the interior regularity argument. So, Lemma 2.1 applies to this eigenvalue
problem as well and yields C'-smoothness of solutions over the boundary.

Concerning the original problem (2.1), Lemma 2.1 implies for 9G € C¥*2 (i.e. ® € CF*2)
and f € H¥(G), k > (d+1)/2 that u € C' over G. Collecting the foregoing results we have

Theorem 2.3 (Solution of the Poisson problem) Let G ¢ R?, d > 3 be a bounded do-
main with C'-boundary OG and f € L*(G). The Poisson problem (2.1) has then a unique
weak (in the sense of eq. (2.3)) solution u € H. _(RY). Moreover, if 0G € Ck*2 and

f € H¥G) with k > (d+1)/2, then u is a classical solution, i.e. uw € C*(R?) N C%(G U G),
satisfying pointwise eqs. (2.1).

Remark 2.4 The condition d > 3 is crucial for Theorem 2.3. As an example for (2.1) in

R consider —u” = 1 in G = (-1,1), v = 0 in G, limyg| o0 u(x) = 0. The only continuous
solution is u(z) = 2 — 22? in G and u = 0 in G, which is not C! over dG. Similarly,

in R?, nontrivial harmonic functions show harmonic growths at mﬁmty and therefore the
only continuous solution of —Au = 1 in G = B1(0), Au = 0 in G, im0 u(r) = 0 is
u(z) =1—1lzPinG,u=0in G. However, in R3 the analogous problem has the C'* solution
u(x):7—7|x]2 in G = By, u(z) = §|z| ! in G.

Concerning the general asymptotic behaviour of w for large x we refer to well-known facts
about exterior harmonic functions (cf. Appendix C). In particular, condition (2.1d) implies
the representation (C.1), which yields the asymptotics

u=Yy x>+ 0(z|'7%), YpeR for |z| — oo. (2.17)

The decay is faster (viz. O(|z|'=%)), if f has vanishing mean over G. In fact, one obtains
from (2.1), (2.17), and Gauss’s theorem:

yG|f:—/Auda:=—/ n-VudSZ—/ L Vuds = (d - 2)|S1|Y. (2.18)
a oG s ||

Here, f := ﬁ fG fdx and S C (A;; the last equality arises in the limit R — oco. So, f = 0
implies Yy = 0.

Let us note by the way that in general w = 0 can only be achieved at the expense of
relaxing (2.1d) to u(x) = O(1) for |x| — oco. In this case the function v — w with u being a

solution of (2.1) is obviously a zero-mean solution ( see also Remark 2.5).



Remark 2.5 If G is a ball Bg it makes sense to consider spherically symmetric solutions
of problem (2.1), i.e. (u)(r) = 0 for any > 0. Obviously, (u) = 0 implies (f) = 0; on the
other hand, any solution of (2.1) with spherically symmetric f is spherically symmetric. This
follows from the unique solvability of the sub-problem for the spherical mean arising from

(2.1):!

(W) + (d=1)/r(w))=(f), 0<r<R,
(u)(R) =Yo/R*™2,  (u)(R) = (2—d)Yo/R"".

Observe here the representation (C.1), which implies (u) = Yyr2~¢ for » > R, and (2.18),
which implies Yy = 0 if (f) = 0.
Note, finally, that spherically symmetric solutions decay at least like |z|'~¢ for large z.

3 The Eigenvalue problem

We treat in this section the eigenvalue problem corresponding to the Poisson problem (2.1)
of the last section:

—Au = \u in G, (3.1a)
Au=0 in G, (3.1b)

u and Vu continuous in RY, (3.1c)
u(z) — 0 for x| — oo. (3.1d)

According to Theorem 2.2 we have for any f € L?(G) a unique weak solution u € Hg of (2.1),
defining thus a Green’s operator

G:L*G) - Ho, frou.
Thus (2.7), (2.8) yield 2

IG£13 = (w,w)p = ()2 < | flle21Gf |z < CallGF Il fll 2
and
(£,G0) 12 = (fyu)r2 = (w,wr = |GF |3 > 0.
Therefore, G is a bounded linear operator between Hilbert spaces, which is, furthermore,
positive and hence symmetric. Restricting u on G one obtains the operator

G:L*G)— L*G), frulg

which is likewise bounded and symmetric, and, moreover, compact due to the Rellich-
Kondrachov Theorem and the observation {u|g : u € Ho} = {ulg : u € H} = HY(G).
The spectral theorem for symmetric compact operators in Hilbert spaces establishes now a
complete (in L?(G)) orthonormal system {v, : n € N} of eigenvectors of G:

G, =\, o, neN, (3.2)

!Prime means differentiation with respect to r.
*The symbol L? without specified domain means always L*(G).



with real, positive eigenvalues A, ! of finite multiplicity and lim, ., A;} = 0. In order to solve
the original problem let us define the “harmonic extension” v, := /\ng~vn of v, on R%3 By
definition the 9,, are weak solutions of the Poisson problem (2.1) with f := v, and u = A\~1%,;
thus, eq. (2.8) takes now the form

(Uny )1 = Ap(Vn, V)12 for any v € Hp, (3.3)

i.e. the pair (vy, \,) is a weak solution of the eigenvalue problem (3.1). Thus, the uniqueness
of weak solutions implies the uniqueness of the harmonic extensions in Hy.

Concerning regularity we have v,, € C*(G U @) N CY(R?), which follows from (2.9¢c),
iterating (2.9b), and Remark 2.2. So, (v, \,,) is a classical solution of problem (3.1) as well.
We summarize these results in

Theorem 3.1 (Solution of the eigenvalue problem) Let G C R, d > 3 be a bounded
domain with C*-boundary, k > (d+5)/2. The eigenvalue problem (3.1) has then a countable
set of eigensolutions {(Vn, \n) : n € N} satisfying (3.3), and their restrictions {vy, : n € N}
constitute an orthonormal basis of L*(G).

Powers of the inverse Green’s operator and their domains of definition turn out to provide
the right setting for the solution of the evolution problem in Section 4. The elements of these
spaces can be characterized by the decay behaviour of their Fourier coefficients when expanded
in the above eigenfunctions. This motivates the

Definition 3.2 Let {v, : n € N} be the complete orthonormal system with associated eigen-
values Ay, according to Theorem 3.1, and oo € R. We define then the space of “formal series”

S = {icnvn: CHER},

n=1

with non-negative functional

) 1/2
I flas S = [0,00] chvn <Z/\?ﬁ!cn\2> ,

linear mapping
oo o
AY: S — 8, chvn — Z)\%cnvn,
and subspaces
Dy :=D(AY) ={v e S ||v]a <0} CS.

Obviously, A% maps D, into L*(G). Furthermore, there is D, C Dg if a > 8 and Dy =
L?*(G). Thus, if a > 0, there is D, C L?(G) and v € D,, has the representation

Z 'Una L2 Un - (34)

With the pairing (w,v) := > >,

D_,, is the dual space of D,.
Applying A on (finite) linear combinations of v, we find A = G, and D(A) turns out to

dycp, for w = >

o 1 dnvn € D_qand v =73 > ¢uUpn € Da,

n=1

be the maximal domain of definition of G~!. Similarly, D, /2 is related to Ho. More precisely
we have

3In this section a quantity with tilde means always the “harmonic extension” on R¢ of a quantity defined
on G.



Theorem 3.3 Let {v, : n € N} be the complete orthonormal system defined by the eigenvalue
problem (3.1), A and D,, as defined in Definition 3.2, and G the Green’s operator associated
to the Poisson problem (2.1). Then,

Dy = HY(G), k e Ny, (3.5)
and we have the equivalence of norms:
ez ~ - llms s k€ No. (3.6)
Futhermore, there holds
Dy 5 = {vlg : v € Ho and v|g is harmonic}, (3.7)
i.e. any v € Dy has a unique harmonic extension v € Ho, and
Dy = D(A) = G(L?).

ProOF: We start with (3.7). Let v € Dy, be decomposed as in (3.4), i.e., v = Y07 | (vn,v) 2 Vp
with 320 1 Ay |(Un, ) 2|2 < 0o. We define

o0
V= Z(vn, V)12 Un
n=1

with v, € Hy being the unique harmonic extension of v,. Computing

o0 00
1503 = 37 (s 0) 220, 00) 12 s ) = . Al (0 0) 1212, (3.8)
n,m=1 n=1

where we used (3.3), we find v € Ho. In order to prove that v|5 is harmonic it suffices to
show (v,0)y = 0 for any v € C§°(G) with supp 0 C G; this follows immediately with (3.3):

@01 = > (Uns0) 12Ty D)3 = D An (Vs 0) 12 (v, ) 12 = 0,
n=1 n=1

since (Un,0)p2 = [, vn®dz = 0. Therefore, v € {v|g : v € Ho and v|g is harmonic}. The
opposite inclusion follows again with (3.8).

The inclusion {v|g : v € Ho and v|g is harmonic} € H'(G) is obvious; the opposite
inclusion follows with Theorem C.1: Let v € H'(G), vo an H'-extension of v on R? with
bounded support, w := vy a Eﬁ and @ the harmonic exterior solution of (C.6). The function
u defined by v in G and @ in G is then the sought-after function € Hy. Together with (3.7)
this proves (3.5) for k = 1.

To estimate the 1/2-norm we supply the last construction with bounds: Let suppwvg C K,
then

[voll 111 (ray < C(G, K)|[vll ) -

Thus, using the minimizing property of solutions of (C.6),
]l < [lwllg < llvolln < C(G, K)|[v][gc)

and with (3.8):
10113 2 = 1311 = IVoll72 () + 2l < Cllollin g »

9



which is one half of (3.6) for k = 1. The other half follows with (2.7).
We show next D(A) = G(L?). Let u € G(L?) and f = >.°°  (vp, f) 2 v, € L? such that
u = Gf. Computing the coefficients of u we find with (3.2):

[e.9]

(’Um, u)L2 = ('I}m, gf>L2 = Z(vm f)L2 (vmv gvn)L2 = )‘;11(U7n7 f)L2 .

n=1

Thus,

ZAm| U ) 2| Z|Um,f 12]? < o0,

m=1
hence u € D(A). If, on the other hand, u = Y0 | (vn, u) 2 vy, and > 0% | A2|(vp, u) 2] < 00,
then f =" \y(vn, u)p2 vp € L? is well-defined and we find G f = w.

The inclusion G(L?) C H%(G) is an immediate consequence of the H2-regularity of weak
solutions. To prove the opposite inclusion let w € H?(G). Defining f := —Aw € L? the
Poisson problem (2.1) yields a solution u € H? .. So, u satisfies pointwise a.e. Au = Aw in G
and Au=0in G. Denoting the harmonic extension of w by w € Hg and applying standard
regularity arguments we find v — w € Ho N C®(R?) and A(u — @) = 0 in R?; thus u = @
(with Liouville’s theorem) and, in particular, w = Gf. This proves (3.5) for k = 2.

To estimate the 1-norm of v € D(.A) observe that we have its harmonic extension v €
Ho N HE (RY), so we are free to integrate by parts in R%. One obtains with (3.1):

—(Anvn, V) 12(@) = (Avp, V) L2(G) = (AU, 0) p2(ray = (Un, AD) p2(Ray = (vn, AV)2(G) - (3.9)
Thus,
lvllf = Z! nUn; 0)2[° Z\ (vn, Av) 2] = [|A0][72 < [0l 72 »

n=1

and with (2.7):

loll} = 18313 2 gay = Y 1D 72(gay = Cllvllrz () -
|a|=2
This is (3.6) for k = 2.
The general case k € N of eq. (3.5) is now easily proved by induction: Let v € Dy, /2415
keN,ie Av € Dy, = H*(G). With (3.9) one obtains

o0 o0

A'l) = Z()\nvn, U)L2 'Un = — Z(U'ﬂ? A'U)L2 vn — —A’U7

n=1 n=1

thus, Av € H*(G) and standard regularity arguments imply v € H*+2(G). Similarly, com-
puting [|v|[x/2 11 for v € H¥(G) yields

\|ka/2+1—Z)\ |(Ann, v) 2| = Z)\k (Vn, Av) 2|* < o0,
n=1 n=1
since Av € H¥(G) = Dy, s.
Finally, the equivalence relation (3.6) follows with || - [|x/241 = [|A - [|g/2 and || - || grr2 ~
1A - g -
O

10



4 The evolution problem

We solve in this section the evolution problem (1.1) by means of the spaces D, provided in
the last section. According to eq. (3.7), v € Dy /2 has a harmonic extension v on R?; so, when
working with these spaces it is sufficient to consider problem (1.1) on the simpler domain
G x R;. However, a nontrivial asymptotic function u., does not fit into this framework.
Therefore, in a first step, us is eliminated by the time-dependent shift v — us := us. In
terms of us problem (1.1) reads

Orus — alAug =b-Vus +cus + f in G x Ry, (4.1a)
Aug =0 in G xRy, (4.1b)
us and Vug continuous in RY x R, (4.1¢)
ug(z,t) — 0 for |x| — oo, t € Ry, (4.1d)
us(+,0) = uso on G x {t =0} (4.1e)
with f := cus — %uoo.
The “simplified” problem takes then the form
0=—-aAv+Bv+f, (4.2a)
v(0) = vy, (4.2b)

with the operator A as defined in Definition 3.2 and the lower-order operator B defined by
Bv :=b-Vv+cv. Here v is a mapping from [0,7), T' > 0 into some function space over G. As
explained above a reasonable such space is Dy = H k(@) with at least k = 1 (cf. Theorem
3.3). Moreover, for T' > 0, when starting with vy € D, /2 and taking into account parabolic
smoothing we expect v € L?((0,T), D1) which means in view of (4.2a) v € L?((0,T), L*(G)).
This motivates the

Definition 4.1 Let T' > 0 and vg € Dyj5. A function v € L2((0,T), D) with weak time
derivative v € L*((0,T), L*(Q))) satisfying (4.2a) as equality in L*((0,T), L?>(G)) and (4.2b)
as equality in Dy is called weak solution of problem (4.2).

Condition (4.2b) makes sense for weak solutions due to the following interpolation result:

Lemma 4.2 Let G be a bounded domain with smooth boundary, T > 0, and k € Ngy. Let,
furthermore, v € L2((0,T), H**1(Q)) and v € L*((0,T), H*~Y(Q)). Then

v e C(0,T], HY(G));
moreover, the mapping t — Hv(t)H%Q(G) is absolutely continuous with derivative

5 02 = (0(0),0(0) (43)
for a.e. t €[0,T].

For a proof we refer to [7, p287f.]. We note only in the case k = 0 that D_;/; is the dual
space of Dy, = HY(G), thus D_y, € H '(G). (-,-) denotes the dual pairing as explained
after (3.4).
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Theorem 4.3 (Weak solution of the evolution problem) LetT > 0 anda,b,c € C(Gx
0,7]), a > ap > 0. Let, furthermore, vo € D15 and f € C([0,T],L*(G)). Then problem
(4.2) has a unique weak solution v.

PROOF: We start with the construction of Galerkin approximations using the complete sys-

tem {v, : v € N} from Theorem 3.1. Let P, be the orthogonal projection in L?(G) onto

span{v,}, P™ := @"_, P,, and let v (t) € PML?*(G) be the unique solution of the
following finite-dimensional initial-value problem

d

dt

™ (0) = PMyy. (4.4b)

o™ = P (—q Av™ + Bo™ 4 f), (4.4a)

Note that P(™ commutes with A but not with a or B. From standard results about ordinary
differential equations follows v(™) e C*([0,T)], D) for any n € N.

Next we derive some a-priori estimates for v(™, uniform in n, which allow to extract a
weakly convergent subsequence of the sequence (U(”)) of Galerkin approximations. We first
show that

2 _ .
I[Bl%,)]( HU H1/2 <C= C[UO,f,T} : (45)

with Av(™ we obtain

~—

Taking the scalar product of (4.4a

1d

d
3 i PR = 5 (A, AVR0) 2 = (A0l Lol

’ dt
Av( ) —aAv™ + Bo™ 4+ ), (4.6)

< —agl[o™ |} + (Ao, Bo™) 2 + (A0, f) 2

1
< N =
Q-A‘Q‘

Observing that B is a bounded operator from C([0,T7], Dy 2) into C([0,T], L*(G)) there is a
constant C7 such that

(Av®™, Bo™) 2 < (Crap) 2 [o™ 1015 < 5 IIU(” IF+ = IIU(” I3z -

Setting max(g 7 || f1I22 =: Caag we thus obtain

d
X ™13 5 < Callv™ |3 )5 + Co, (4.7)

and Gronwall’s inequality yields

Cs

O (it 1) < AT Ry + 2 (T 1)
1

™13 5 < o™ 0)]1F 5 + o

on [0,77], and hence (4.5).
To obtain a bound on v in L?((0,T), D;) we estimate similarly to (4.6):

1d
2 dt

Using (4.5) we rewrite (4.8) in the form

™12 5 < —aollv™ |} + ZHU( NI+ Cullo™ 3 + ZH’U( NI +Ca (4.8)

n d n
aollo™|F < — 3 0025 + 2(C1C + C);

thus, integrating over [0, 7] and observing once more (4.5) yields the bound

T
/O [o™|2dt < C. (4.9)
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With (4.9) the right-hand side in (4.4a) is obviously bounded in L?((0,7), L?*(G)), i.e. there
is C' such that

TEINOI :
/OHdtU |.dt<C (4.10)

for the sequence of (classical) derivatives ($v(™).

The bounds (4.9) and (4.10) imply that there is a subsequence (n;) and functions v €
L2((0,T), D), v € L*((0,T), L*(G)) such that v is the weak limit of (v(™)) in L?((0,T), D;)
and © that of (%v(”l)) in L2((0,T), L*(G)), respectively, and moreover © is the (weak) deriva-
tive of v.

Testing (4.4a) with functions w of the form w(t) = Y.7" , d,(t)v, € C([0,T], L*(G)),
where m <n and d,, : [0,7] — R are smooth functions, and integrating over [0, 7] yields

T d T
/0 (—v(”), w)L2 dt = /0 (P(")(—aAv(”) + Bv™ 4+ f),w)L2 dt

dt
T (4.11)
= / (- a Av™ 4 Bo™ 4 fyw) 5 dt.
0
Setting n = n; we find in the limit [ — oo:
T T
/ (Q},w)det—/ (—aAv+Bv+ f,w)r2dt. (4.12)
0 0

Since test functions of this type are dense in L2((0,7T), L*(G)), eq. (4.12) holds for any
w € L?((0,T), L*(G)). This proves (4.2a) to be an equality in L2((0,T), L*(G)).

Inserting w € C1([0, 7], L*(@)) with w(T) = 0 in (4.12) we find after integration by parts
on the left-hand side — fOT (v, Sw ) 2 dt + ( (O) w(0))z2. Doing the same in (4.11) yields in
the limit n; — oo on the left-hand side — ( v, dt w) o dt+ (vo, w(0)) 2. Since w(0) € L*(@)
is arbitrary we have v(0) = vg in LQ(G). T
problem (4.2).

Finally, to prove uniqueness of the weak solution consider v; — vy =: vy satisfying

hese results prove v to be a weak solution of

9 = —aAvg+ B, 1)0(0):0.

Setting in eq. (4.12) v := vg € L*((0,T), D(A)), w := Awvg, and f = 0 we obtain for a.e.
tel0,T):

(00, Avg)r2 = —(aAvy, Avy)r2 + (Bvo, Avg)re . (4.13)
The left-hand side of (4.13) takes with (4.3) the form
. . 1d
(0, Avo) 2 = (A %0, A ?vg) = 5 dt HAl/QUOHL? =5 lvoll3 2

whereas estimates analogous to that leading to (4.7) show that the right-hand side of (4.13)
can be bounded by 1C4 ||1)0H1/2 Since t + [lvg(t)]]1 /2 is absolutely continuous by Lemma 4.2,
applying Gronwall on the inequality

d
ool < Cullwoll}e for ae. t € [0,7]
with [|vg(0)]|1/2 = 0 yields the desired result vg = 0. O

Remark 4.4 As to the original (shifted) problem (4.1) Theorems 3.3 and 4.3 imply that
us(x,t) := [v(t)](x), where V(t) is the harmonic extension of v(t), satisfies (4.1a,b) for
a.e. (z,t) € R x [0, 7).

13



Higher regularity of the weak solution depends on the smoothness of the coefficients and the
initial-value. There holds

Theorem 4.5 (Higher regularity) Let T > 0, k € N\ {1}, and a,b,c € C¥(G x [0,T]).4
Let, furthermore, vo € Dgy1)2, [ € Cl([O,T],Dk/Q), and v being the weak solution of
problem (4.2). Then

ve L*(0,T),Dyj211), @€ L*(0,T),Dyn), @€ L*(0,T),Dyja_1)-

ProoF: Higher spatial regularity is easily obtained via the operator A: Applying A*/2 on
(4.2) and setting A*/2p=:w, AF/2f = ) AR2B A=F/2 = BK) (q— AF/2q AF/?) A =: C(F),
and A*/2y := wy we obtain

i =—aAw+ B® w+c® oy fF) (4.14a)
w(0) = wo (4.14b)

f®) and wy fulfill the prerequisites of Theorem 4.3, B*¥) : C([0, T7, Dyj5) — C([0,T], L*(G))
is again a bounded operator, and C*) is of the same type as B*).
o (4.14) with the result

Thus Theorem 4.3 applies

w e L?((0,T),Dy), w e L2((0,T), L*(@)),
h UGLQ((()?T)aDk/Q-‘rl): ’UGLQ((OaT))Dk/Q)

To obtain higher temporal regularity we need some more a-priori estimates for the Galerkin
approximations v(™). Note that a, b c are at least € C(G x [0,T]), vy € D35, and

f € CY([0,T],D(A)). So, inserting w™ := Av(™ into (4.14a) and taking the scalar product
with Aw(™ we obtain

1d n n

5 77 0™ = (Aw®™, —a Aw®™ + BOw™ 4P 4 ;) 1,

This is analogous to (4.6) and the subsequent estimates leading to (4.5) yield now

max w3, = max ™13/ < Cs, (4.15)
and, via (4.4a),
ma | S0, < (4.16)

On the other hand, differentiating (4.4a) with respect to t, setting %v(”) =: (") %f =: f,
and (93b - Vo™ 4 9cv™) =: Bv™ we obtain
d

&i)(”) = P(”)( —aAo™ + Bo™ + f — da Av™ + Bv(”)) . (4.17)

We now modify for (4.17) the argument which leads from (4.5) to (4.9). Taking the scalar
product of (4.17) with A9 and observing that B is of the same type as B, thus using

“4In this notation the upper index at “C” refers to the order of spatial derivatives and the lower one (omitted
if zero) to temporal derivatives; so, a € C¥(G x [0,T]) means a, dia, and D%a, |a| < k are all continuous
functions on G x [0, T7.
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the bounds [|[Bo™ |2 < (Clag)l/QHb(”)Hl/Q, |1Bv™ |2 < (Cla0)1/2Hv(")H1/2, as well as
maxjq 7] Hv(")H% < (5, (4.5), and a > ag, |0 < A, maxjg 7y HfHQL2 < Cyag we obtain

. (n . (n ag n 0 -(n
o015 < —aoHv( I+ *H N +2C1 615 + *Hv( IE +2Co

A
|| ") H2+2*05+ g |10 Wi +20.C.

Q—-‘Q_,

1
2

This estimate is analogous to (4.8), so we have

T
/ 16| dt < C
0

and, using once more (4.17),

Tod e
| gl ae< cn.

Recalling the reasoning after (4.10) there is thus a subsequence (nlm) =: (m) of (n) and a
function & € L2((0,T), L3(G)) such that © is the weak limit of (&0(™) and the weak time
derivative of v. Finally, inspecting again (4.17) we find that there is enough regularity of the
data a, b, ¢, f, and vy left to improve the spatial regularity of ¢ by the order k — 2, i.e. we
have © € L*((0,T), Dyja—1). O

In view of Lemma 4.2 and Sobolev’s embedding theorems Theorem 4.5 implies the exis-
tence of smooth solutions. Concerning the original evolution problem (1.1) we have

Corollary 4.6 (Classical solution of the evolution problem) Let G C R%, d > 3 be
a bounded domain with C*+3/2-boundary. Let, furthermore, a,b,c € C¥(G x [0,T]), oo €
C%([0,T)), and ug € C*TY(G) for some k > 1+ d/2 and any T > 0. Then problem (1. 1) has
a unique classical solution u, i.e. u € C2(G xR} NC2(G xR, satisfies pointwise egs. (1.1).

ProoOF: Fixing some T" > 0 we find with Theorem 3.3, Lemma 4.2, and Sobolev’s embedding
theorems for v from Theorem 4.5:

v e C([0,T), HH(G)) € C([0,T], C*(@)),

o € C([0,7], H*(@)) c C([0,7],C(@)) .
Thus, setting us(z,t) := [0(t)](x) with ¥(¢) being the harmonic extension of v(t) € Do,
we have us € C?(G x [0,T)]) satisfying (4.1a) and (4.1e). Since ¥(t) € Hp is harmonic in

G conditions (4.1b) and (4.1d) hold for u, as well. To prove (4.1c) note that this condition
holds for v,,. Recalling the maximum principle for harmonic functions this implies

max | Do, (z)| = max | D3 vy, ()]
r€R zeG

for any multiindex o with |a| < 1. Setting Sy (x,t) :== Y, _ . ¢, (t) U, (x) we have then with
Sobolev and relation (3.5)

DS (x,t)| = DZ Sy (z,
i 2 mas DS (2 ) = s, > max| D2 S (21)
laf<1 |af<1 (4.18)
<thef[lgx [Smn (-, )l @y < CllSmnllco,11,04,2) -

o)

So, convergence of v(t) = Y 7, cu(t) v, in C([0,T], Dyje) implies convergence of v(t) =
> en(t) Ty, in C([0,T], CLRY)), ie. us € CLR? x [0, 7).
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Similarly, fixing any K € G and using the interior derivative estimate (cf. 9, p23])

max | D2, (2)| < € max|i,(2)] < € ma 3 ()]
zeK zeQ z€G

with |a| = 2 we find us € C2(K x [0,T]) and hence u, € C2(G x [0,T)).
Finally, since T' > 0 is arbitrary, u := us + u is a classical solution of problem (1.1). O

Remark 4.7 If the principal coefficient a in eq. (1.1a) does not depend on t, smooth solutions
can be established in a much simpler way than in the time-dependent case (see Appendiz E).

Appendices

A The non-radial-flow problem

In the framework of magnetohydrodynamics the kinematic dynamo problem reads [4]:

B+Vx(nWxB)=Vx((vxB), V-B=0 in G x Ry, (A.la)
VxB=0, V-B=0 in G x Ry, (A.1b)

B continuous in R x R, (A.1lc)

B(z,t) = O(|z|73) for |x| — oo, t € Ry, (A.1d)

B(-,0) = By on G x {t =0}. (A.le)

Here, the induction equation (A.la) describes the generation of the magnetic field B by the
motion (with prescribed flow field v) of a conducting fluid (with conductivity n > 0) in a
bounded region G C R3. Outside the fluid region there are no further sources of magnetic
field. Thus, B continues in G =R3 \ G as a vacuum field and vanishes at spatial infinity.

If G is a ball Br (or a spherical shell) the so-called poloidal-toroidal decomposition of
solenoidal fields is especially useful [4, 14]:

B=Bp+Br=-VxAS—-AT, <S>:<T>:0.

A denotes here the non-radial derivative operator A := x x V, A- A =: L is the Laplace-
Beltrami-operator on the unit sphere Sp, and (-) denotes the spherical mean. The poloidal
and toroidal scalars S and T, resp., are uniquely determined (e.g. in L?(Bg)) by B:

r-B=-LS, r-VxB=-LT.

In the following we refer to P := z - B instead of S as poloidal scalar.

In the case of a non-radial flow field, i.e. v-x = 0, and spherically symmetric conductivity
problem (A.1) implies the scalar sub-problem (1.3) for P: (1.3a) is just the radial component
of the first part of (A.la) and (1.3b) is obtained by applying A on the first part of (A.1b).
Condition (1.3c) is in fact enough to ensure a continuous magnetic field B, i.e. continuous
second-order derivatives of S = —£ ' P, since B involves not more than one radial derivative
of S. The equivalence of (A.1d) with (1.3d) is clear for B-(z/|z|) and follows for the non-radial
components with the divergence-constraint.

Remark A.1 In the mathematical treatment of problem (1.1) it turns out to be useful to
consider functions v satisfying the integral condition f]Rd |Vu|?dr < co. In the context of
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problem (1.3) this condition can be interpreted as one guaranteeing finite total magnetic
energy. In fact, the total energy of the poloidal magnetic field reads

1 1
E[Bp] = Q/RS |V x AS|*dz = 2/]1%3 IVLY2S d,

and with the variational estimate

£ fllzzsy _

1 2
F20.(0=0 || fllz2¢sy)

one obtains the bound on E[Bp]:

1 1
E[Bp] < / VL S|?dx = / |VP|?dz.
4 R3 4 R3

B The axisymmetric problem
The central assumption is here an axisymmetric magnetic field with representation
1 1 1
B=VPxV¢+AVp=—-0.Pe,+ —Aeg+ —0,Pe. (B.1)
P p p

by two scalar quantities, the poloidal one P and the toroidal or azimuthal one A, depending
(besides on t) on p and z with (p, ¢, z) being cylindrical coordinates in R3\ {p = 0}. Inserting
(B.1) into the dynamo equation (A.1) the following sub-problem for the poloidal scalar P
arises [3, 12, 10]:

&P —nAP = —v-VP in Gy x R, (B.2a)
AP =0 in Gy x Ry, (B.2b)
P and VP continuous in Hx Ry, (B.2¢)
P(p,z,t) — 0 for p — 0, (2,t) e R x Ry, (B.2d)
IVP(p,z,t)| = O(p) for p — 0, (2,t) € R x Ry, (B.2e)
1
;VP(p, z,t)‘ = O((p2 + 22)_3/2) for p? + 22 — 0o, t € Ry, (B.2f)
P(-,-,0) =Py, Py satisfying (B.2d,e) on G x {t =0}. (B.2g)

A, is the elliptic operator A, := 32 — %@, + 0? on the half-plane H := R, xR. Gy C H
is the “cross-section” of some bounded region G5 C R3; more precisely, G5 \ 0G5 with
G3:= Gy x {0 < ¢ < 27} is a bounded domain in R? with smooth boundary. Note that the
axisymmetric flow field need not be solenoidal, the azimuthal component, however, w.l.o.g.
can assumed to be zero. Condition (B.2e) ensures a finite magnetic field on the symmetry
axis {p = 0}. It implies the limit lim, .o P(p,-,t) = Ps(t), where Py depends only on t. As
Py does not affect the magnetic field it is set to zero for simplicity (condition (B.2d)). Note
that in [12, 10] conditions (B.2d,e) are replaced by

P(p,z,t) = O(p?) for p — 0, (2,t) € R x R4 (B.3)

The cautious Backus [3] requires (B.2e) and (B.3). In fact, conditions (B.2d,e) imply (B.3),
but not vice versa. In the view of the original problem (A.1), condition (B.2e) seems to be
the natural one. Similarly, in these references the “natural” condition (B.2f) is replaced by

P(p,z,t) = O((,o2 + zg)_l/Q) for p? + 22 — o0, t € R, (B.4)
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These conditions are in fact equivalent for solutions of (B.2b) as becomes clear in the subse-
quent formulation of problem (B.2).

There is an elegant way to eliminate the “coordinate-singularity” at p = 0 in problem
(B.2), namely by embedding (B.2) in R5. P is then considered as an axisymmetric function
in R® with symmetry axis in z5-direction. Identifying p? with Z?Zl :c? and z with x5, z € R?,
and introducing Q(z,t) := Q(p, z,t) := P(p, z,t)/p? the crucial observation is [5]

1 3 ~
with Az being the Laplacian in R®. With the further definitions

bi(z,t) == —v,(p, 2, 1) ﬁ, i=1,...,4, bs(x,t) = —v,(p, 2, t).
p

C($7t) = —2Up(P,Z,t)/P, a('rvt) = U(Pa Zat)
problem (B.2) takes in R® the form
0Q —alAs5Q =b-VQ +cQ in G5 x Ry, (B.5a)
AsQ =0 in G5 x Ry, (B.5b)
Q@ and VQ continuous in R® x Ry, (B.5¢)
Q(x,t) = O(|z|™®) for |x| — oo, t € Ry, (B.5d)
Q(-,0) =Qp, Qo axisym. on G5 x {t =0}. (B.5e)

G5 is now an axisymmetric bounded region in R®. An axisymmetric initial field Qg implies
axisymmetry of Q(-,t) for all ¢ > 0. A condition on the symmetry axis is no longer necessary;
conditions (B.2d,e) (as well as (B.3)) are automatically satisfied by P := p2Q. As to the
behaviour for large =, () is in G an exterior harmonic function with representation (C.1);
thus, (B.5d) implies |VQ(z,-)| = O(|z|~*) for |#| — oo and hence (B.2f) as well as (B.4). On
the other side, in the view of (C.4) either of the conditions (B.2f) and (B.4) implies (B.5d).

Remark B.1 Stredulinsky et al. [16] doubt the correctness of the boundary condition (B.4)
in [10] and cite their own results (Theorem 2) about solutions with nonvanishing asymptotic
value Py (t) at spatial infinity. They mention the possibility of lim;_.~ P (t) # 0, even when
limy_o Px(t) = 0. In fact, condition (B.4) is correct as demonstrated above, which means
P, = 0 in the axisymmetric problem. The discrepancy arises because in [16] the authors
are especially interested in the two-dimensional case where their problem (1) makes physical
sense (“dynamo problem with plane symmetry”). In d = 2, in fact, Py, # 0 cannot be avoided
in general. In d > 2, however, problem (1) is underdetermined and the condition P,, = 0
can be added. Observe in this context that in [16] the authors do not claim uniqueness for
solutions of problem (1), only for weak solutions which are “minimizers” (this is more than
“harmonic”) in G (Theorem 1).

C Exterior harmonic functions

An exterior harmonic function wu is called “harmonic at infinity” iff u(x) — 0 for |z| — oo.
Those functions have in d > 3 dimensions the series representation

u(w) = |z Yo (x/|xl), Y€ Hy, (C.1)

n=0
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absolutely and uniformly converging in the exterior of any ball B, C R? with » > 1 (cf. [8,
pl15]. H, is the space of all harmonic homogeneous polynomials of degree n in R? restricted
to the unit sphere S%~! with dimension D,, := dim H,, = (2n+d —2)(n+d — 3)![n!(d — 2)!]~*
(cf. [8, p98f]. In particular, dim Hy = 1 and Yy = const; any other Y;, has vanishing spherical
mean, (Y,) = 0, n € N. The total of spaces H,, spans L?(S471): L%(s?1) = @;° H,. So,
choosing orthonormal bases {Y;,,,, |1 < m < D, } in H,, any f € L?(S%!) allows a unique

representation
oo Dy

n=0m=1
with coefficients ¢ := (f, Yom)r2 € R. Obviously, (C.2) is the higher-dimensional analogue
of the well-known representation

oo n
F=Y"3" cumYum (C.3)
n=0m=-n
by spherical harmonics {Y,,,,, | n € Ny, |m| < n} in d = 3. Note that the Y,,,;, are in our setting
real quantities; by taking suitable linear combinations this is true for spherical harmonics as
well.
Exterior harmonic functions u satisfying the condition [ Br |Vu|? dz < oo for some R > 0
are harmonic at infinity up to a constant ¢y (cf. [15, p41]. With (C.1) this implies the
representation

u(@) =co+ Y |z Vo(a/lz)),  cw€ER, Y, €H,. (C.4)

n=0

(C.4) holds also in the case of exterior harmonic functions with asymptotic conditions u(z) =
O(1) for |z| — oo (cf. [2, p64]) |Vu| = O(|z|*~?) for |z| — oo. The latter statemennt follows
from the former and the estimate

||
()] < Ju(Rz/|x))] +/R [Vu(ra/|z|)|dr,  |z| > R>0.

Let us, finally, consider the exterior boundary-value problem

Au=0 in G, (C.5a)
u=qe on 6@', (C.5b)
u(z) — ¢ for |z| — oo. (C.5¢)

Here, G C R? d > 3 is an exterior region, i.e. G = R? \ G for some bounded domain
G C R?, with C'-boundary dG. For ¢ € C(0G) and ¢ € R we call u € C(G U IG) N C%(G)

~

satisfying (C.5) a classical solution. A weak formulation is based on the spaces H := {v €
HL(G) | v]lg < oo} and Ho := clos{C§°(G), | - [|;} with Hv||$1 := J&|Vv[*dz. Describing

loc
the boundary and asymptotic conditions by a function w € H, a weak version of (C.5) reads:

/A Vu-Vodr =0 for any v € H, (C.6a)
G
u—w e 7/'20 . (CGb)

For problem (C.6) holds:
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Theorem C.1 (Solution of the exterior Dirichlet problem) The exterior boundary value
problem (C. 6) with given w € H has a unique solution u € H. Moreover, u € COO(G) and
Au=0inG. If wlya = ¢ € C(@G) and w — ¢ for |x| — oo, then u is a classical so-
lution of (CLE) Furthermore, u is the unique minimizer of the functional | - |5 on the set
{v+w|veHo}.

For a proof we refer to [6, p543} We note only that || - [|5-convergence already implies
-l 12 (&)-convergence, thus Ho C ‘H. In fact, the Gagliardo-Nirenberg-Sobolev-inequality
(cf. [7 p263]) implies the estimate

2d

<Clollg,  p=+—

[v T 5

e @)
for any v € ﬁo and a constant C depending only on d. So, fixing some K & G we obtain:
[0l 2(ry < CE) |0l Lo (i) < CE)0]l 105y < CU)C 0]l -

In particular, our H coincides with the corresponding space B(l)(@) in [6].

D Poloidal free decay modes

The poloidal free decay modes are a countable set of explicit solutions of the eigenvalue
problem (3.1) if G is a ball Bg in R3. In terms of spherical Bessel functions j; and spherical
harmonics (cf. Appendic C) they take the form

. oron—1
Il VB /i) i B

_ 2 -
Dinm () == 8 Jn(ip ™) , leN,neNy|m|<n
(lz/R) ™" Yo (z/]2]) in B
with eigenvalues A, = Ay = (ilnfl/R)Q; ij' is the I-th positive zero of j,. For their

restrictions pinm := Dinm|B, holds

Theorem D.1 The set of functions {pim : Br — R|l € N,n € Ny, |m| < n} constitutes a
complete orthonormal system in L?(Bg).

PROOF: The orthonormality of the py.,, can be checked by explicit calculation using the
orthonormality of the Y},,, and the corresponding relation for the j, (cf. [1, p485, eq. 11.4.5].
To prove the completeness we show any solution of problem (3.1) being a linear combination
of the pj,m. Theorem 3.1 yields then the completeness of the py,,,. So, let u be a solution
of (3.1) with eigenvalue A > 0. The representation (C.3) for L2-functions on the unit sphere
implies the representation

=" 3" am(le]) Yam(a/l2]) (D.1)

n=0m=-n
for u with coefficients wy,, depending only on |z|. For |z| > R follows with (C.1)

Unn (|7]) = Cnm|x’7nil

with ¢pm € R, whereas inserting (D.1) into (3.1a) yields the differential equation for wu,, on
(0, R):
1d ( 5 d

= 1”&

1
S unm> + 2 n(n + Dupm = Atpm (D.2)
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with r := |z|. After rescaling s := v/Ar, (D.2) takes the spherical form of Bessel’s differential
equation for vy, (s) == Unm(s/VN):
2

d d
<32@ + 25£ + 5% —n(n+ 1))vnm =0

with (in s = 0) regular solutions j,, n € Ny. Matching inner and outer solutions according
to (3.1c) yields the condition

d . .
(535908 + 0+ 13u())| = (sn-1(8))] 35 = 0 (D3)
fixing the eigenvalue at
A=\, = (i) '/R)% (D.4)

Note that (D.3) holds also in the case n = 0 with j_; = coss/s.

According to Theorem 3.1, the eigenvalue A is of finite multiplicity. Thus, only finitely
many pairs (I,n) satisfy (D.4), and (D.1) is in fact a (finite) linear combination of the Dy, .
O

Remark D.2 The condition of vanishing spherical mean eliminates all n = 0 modes; thus,
{Pinm |1 € Nyn € N, |m| < n} is a complete orthonormal system in {v € L?(Bg) | (v) = 0}.

E The case of time-independent principal coefficient

We outline here a simpler way (than for the general case in section 4) to obtain smooth
solutions of the evolution problem. The basic idea is to absorb the principal coefficient a into
the definition of the operator A. For this purpose we solve the Poisson problem (2.1) with
(2.1a) replaced by

—alAu=f in G,

where a € C(G), a > ap > 0. This can easily be achieved by replacing in the weak formulation
(2.8) the L2-scalar product on the right-hand side by a weighted version:

(u,v)y = /va % dz =: (f,v)r2(c) -

The corresponding Green’s operator G, : L2(G) — L2(G) yields then a complete orthonormal
system {w,, : n € N} with eigenvalues u ! in L2(G).5 The associated harmonic extension w,,
satisfies instead of (3.3):

(W, V)1 = pn (Wi, V) 12 for any v € Hy,
and solves problem (3.1) with (3.1a) replaced by
—a Aw, = ppwy, in G.

Note, however, that the regularity of @, depends now on that of a; for instance, a € C*(G),
k> (d+1)/2 implies @ € C2(GUG) N C*(R) (cf. Theorem 2.3). The system {wy, : n € N}

allows the representation
o0

w = Z(wn, w) 2 Wy,

n=1

®L2(@) means just L*(G) equipped with (-, VL2 (6)-
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for any w € L?(G) and to define an operator 4, analogous to A. Theorem 3.3 holds then for
A, as well, provided a is sufficiently smooth (for instance, a € C*~2(G) implies w,, € H*(Q),
k> 2).

We are now going to solve the initial-value problem

W+ Agw=Bw+ f, (E.1a)
w(0) = wo (E.1b)

with the lower-order operator Bw :=b - Vw 4 cw on the right-hand side. A suitable notion
of weak solution reads now:

Definition E.1 LetT > 0 and wy € Dy/p. A functionw € C’([O,T],Dl/g)ﬂC’l([O,T],D_l/Q)
satisfying (E.1a) as equality in C([0,T], D_y/2) and (E.1b) as equality in Dy 5 is called weak
solution of problem (E.1).

Theorem E.2 Let T > 0 and a € C(G), a > ag > 0, and b,c € C(G x [0,T]). Let,
furthermore, wo € Dy 5 and f € C([0,T],L*(G)). Then problem (E.1) has a unique weak
solution w; moreover, w € L*((0,T), Dy).

Furthermore, ifa € C*7%(G),% b,c € C¥(Gx[0,T]), wo € D(j11)/2, and f € C([0,T], Dy, 2)
for some k € N, then

w € C([0,T]Dj11y/2) N CH([0,T), Disi—1y/2) -

PROOF: The proof proceeds for the present similar to that of Theorem 4.2, i.e. we construct
Galerkin approximations w(™ based, this time however, on the complete system {w, : v € N}
introduced above. w(™ € C([0,T], D(Aq4)) is now the unique solution of the initial-value
problem

%w(") =A™ QM (Buw™ 4 ), (F.2a)
w™(0) = QM . (E.2b)

with Q™ .= @._, Q. and Q, denoting the orthogonal projection in L2(G) onto span {w,}.
The a-priori estimate

()12
tax [w ™3/, < C (E.3)

follows completely analogously to (4.5) in the proof of Theorem 4.3. Differently from the
general case, (w(™) can here be shown to be a Cauchy sequence in C([0, T7, Dy 2):

Let Wy := w™ —w™) with n > m. Observing that B : C([0,T7, Dyjg) — C([o,T), L*(@))
is a bounded operator we obtain

(Ag wnm, QM Bw™ — QUM BwM™) 2 = (Aq wnm, Q™ By + (QM — Q)Buw™) 2
< Y wamlli wamll 2 + C1* Jwnm 11 1Q™ = QU112 — 12 [[w™ | /2
1
< 3 Hwan% + Cl”wnm”%/z + C1C epm, -

In the last line we used (E.3) and introduced the abbreviation e, := [|Q™ — Q™)

L3—>L3'
Scalar multiplication of (E.2a) with Agwy, yields now

1 d n n m m

2 dt ||wnm||%/2 = (Aq Wnm, —Aq Wnm + Q( )(Bw( )+ f) = Q( )(Bw( )+ )z

1
< Clean%/Q + Clcgnm + 5 C2 Enm »

In the case k = 1 “C~!(G)” means C(G).
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where Cy := maxy 7y || fI|7 2, and with Gronwall we arrive at

eQClT -1

max ”wnm”%/g < eQC1THwnm(O)||%/2 + (2010 + Cg) Ean .

(0,7]
Observing Hwnm(O)H%/2 < eanon%/Q and lim;, .o €nm = 0 (uniformly in n > m) we find
(w™) being a Cauchy sequence in C([0,T7], Dy /2) with limit function w.

To see that w is a weak solution in the sense of Definition E.1 consider the sequence
of (classical) derivatives (&w(™). Going back to eq. (E.2a) we find the right-hand side
converging in C([0,T], D_y/p) with limit —A,w + Bw + f. As a consequence %w exists
(classically) and equals —A, w + Bw + f in C([0,T], D_;2); this means, in particular, w €
Cl([o’ T]’ D—I/Z)'

Uniqueness of the weak solution and higher spatial regularity follow just as in the proofs
of Theorems 4.3 and 4.5, respectively.

O

Concerning the original evolution problem (1.1) let us remark that Theorem E.2 provides
the prerequisites to apply Corollary 4.6 even under slightly weaker assumptions on the data
b, ¢, and f.
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