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Abstract

The quasi-geostrophic vorticity equation studied in the present paper is a sim-
plified form of the atmospheric circulation model introduced by Charney and
DeVore [J. Atmos. Sci. 36(1979), 1205-1216] on the existence of multiple steady
states to the understanding of the persistence of atmospheric blocking. The
fluid motion defined by the equation is driven by a zonal thermal forcing and
an Ekman friction forcing measured by k. It is proved that the steady-state so-
lution is globally unique for large x values while multiple steady-state solutions
branch off the basic steady-state solution for k < k.y where the critical value
Kerit 18 less than one. Without involvement of viscosity, the equation has fully
non-linear property as its non-linear part contains the highest order derivative
term. Steady-state bifurcation analysis is essentially based on the compactness,
which can be simply obtained for semilinear equations such as the Navier—Stokes
equations but is not available for the fully nonlinear quasi-geostrophic vorticity
equation in the Euler formulation. Therefore the Lagrangian formulation of the
equation is employed to gain the required compactness.

Keywords: quasi-geostrophic vorticity equation, steady-state bifurcation, La-
grange formulation, fully non-linear equation

Mathematics Subject Classification: 35B32, 35B35, 35Q35, 86A10, 76B03

1. Introduction

In an effort to describe the mechanism of atmospheric blocking phenomena,
Charney and DeVore [4] introduced a two-dimensional quasi-geostrophic vor-
ticity equation and used a three mode truncation model to show heuristically
the existence of multiple steady-state solutions due to non-linear interaction of
zonal thermal forcing, Ekman layer energy dissipation and topography wave.
Amongst them, a stable steady state with weak zonal disturbance describes the
blocking phenomena. The numerical simulations of the multiple steady-state
solutions of the quasi-geostrophic vorticity equations originated from Charney
and DeVore [4] and have been extensively studied (see, for example, Eert [12],
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Terley and Sheremet [13], Jiang et al. [17], Pedlosky [22]), Pierrehumbert and
P. Malguzzi [23], Primeau [24], Tung and Rosenthal [29], Holloway and Yoden
[33, 34]) in the area of atmospheric science. However, the rigorous analysis
supporting the multiple steady-state phenomenon is still lacking.

In the present paper, we are interested in the following quasi-geostrophic
vorticity equation simplified from Charney and DeVore [3, 4]

BINT
ot

with a flat topography and the absence of the Coriolis force. Here V is the
gradient operator, A is the Laplacian, ¢ is an unknown stream function, x is an
Ekman dissipative number, kA* is an external thermal forcing and the vortex
V X th = (=0p, 9, 0, ¥).

This is a fully nonlinear third-order partial differential equation. If w is
employed to represent the vorticity A, the equation (2) can be rewritten in
the non-local form

+(V x4) - V(AY) = —rA(P — ¥7) (1)

a—“+(v X 1Y) - Vw = —k(w — w¥)

ot
due to in involvement of the integral equation 1 = A~ w. For the existence and
singularities of evolutionary solutions to related non-local equations, one may
consult Cérdoba et al. [9] and Dong [10].

When x = 0, the equation (2) reduces to the Euler equation. Thus the
equation (2) is the Euler equation with dissipation (see, for example, [14]). The
existence of a steady state and the uniqueness of small steady state for the
equation (2) were obtained by Wolansky [32] and Ilyin [14]. A more general
form of the equation (2) is known as the Stommel-Charney model [1, 2, 11,
27], when the fluid motion involves the Coriolis force represented the § plane
approximation on the mid latitude. The existence of a steady state and the
uniqueness of small steady state for the Stommel-Charney model were obtained
by Barcilon et al. [1] and Hauk [11]. One may also refer to Ilyin et al. [15]
for rigorous analysis on dynamical behaviours of a semilinear quasi-geostrophic
equation which is mainly controlled by viscosity coefficient.

However, the uniqueness may no long valid for large forcing and multiple
steady states may coexist. The purpose of present paper is to show the existence
of multiple steady-state solutions of (2) with respect to a parameter range of x
and the zonal thermal forcing

KAY* = —kcoszy with " = cos zs, (2)

employed in [4]. The fluid motion is in the domain Q, = [0, 27 /a] x [0, 27] and
satisfies the spatially periodic boundary condition [4]

1/1(27T/a»$2) = ¢(0»$2)7 w(mho) = w(mh 271—)7 X = (‘Tlva) S Qa~ (3)
The averaging condition

o wd.l‘ld.Z‘Q =0 (4)



is applied to rule out non-zero constants being solutions of the problem described
by (2)-(3). Note that ¢ = ¢)* is a steady-state solution with respect to any k.
The solution multiplicity is thus obtained if there exists a family of solutions 1),
branching off * from a critical value ket > 0.

The main result of the present paper reads as follows:

Theorem 1.1. For 1/v/2 < a < 1, the equations (2)-(4) admit a positive crit-
ical value

1—a2

Fa <@ 72(1_’_@2)

()

and a continuous family of classical steady-state solutions (1., k) branching off
the bifurcation point (V*,k,) when K varies across k.

This result shows mechanism behind the existence of a basic steady-state so-
lution bifurcating into two steady-state solutions under the single zonal forcing
(2). With the thermal forcing (2), the small x value implies that the accelera-
tion nonlinearity dominates the circulation flow and then gives rise to multiple
steady-state solutions, whereas the increment of the x value enlarges the linear
Ekman layer dissipation and then eventually eliminates the bifurcation phe-
nomenon.

Thus (2) is quite similar to Navier-Stokes equations that the Ekman force
kA plays the same roll as the Reynolds viscous force éAZ(/J to control the
solution uniqueness and bifurcation behaviours. For the connection to the Eu-
ler equations, the Ekman dissipation force kA was recently unitized by the
author [5, 6] to form a dissipative potential flow and then to produce dissipative
free-surface Green functions for the cancelation of wave integral singularity in
numerical simulations of body motions in free water waves.

The equation (2) is a third-order fully nonlinear partial differential equation
and is quite different to traditional semilinear fluid motion equations such as
the Navier-Stokes equations discussed in Temam [28] and the quasi-geostrophic
equations discussed in Chen et al. [7] and Chen and Price [8]. The semilinearity
indicates that the non-linear term can be controlled by the linear term. There-
fore the a priori estimates and compactness analysis of Navier—Stokes type equa-
tions, available due to the presence of viscous force (see, for example, [7, 8, 28]),
are not applicable to the fully non-linear equation (2). Actually, the non-linear
term of (2) is the total derivative of fluid velocity along a particle trajectory
and hence it is beneficial to use the Lagrangian formulation instead of the Euler
formulation (2) to control the nonlinearity of (2).

For the equation (2) with the Dirichlet boundary condition, when the exter-
nal forcing is changed into multiple ones the existence of multiple steady-state
responses was discussed by Wolansky [31]. The present state-state bifurcation
analysis is applicable to the Dirichlet boundary value problem. However, for the
quasi-geostrophic vorticity equation driven by a single forcing, it was unknown
whether the basic solution branches into multiple steady-state solutions when



the Ekman dissipation force varies. Moreover the steady-state bifurcation anal-
ysis of the present paper, using the Krasnoselskii bifurcation theorem [18] and
the linear spectral technique developed from Meshalkin and Sinai [20], Tudovich
[16] and Chen et al. [7] and Chen and Price [8], is quite different to the multi-
ple solution technique of Wolansky [31] although the Lagrangian formulation is
developed from Wolansky [32].

The functions in the present paper are in the Holder spaces C*+2(Q,) for
integer & > 0 and real a € [0,1). Here C°(€,) is the Banach space of all
continuous functions over 2, under the norm

1llco = max |¢(x)].

The C* and C**+ function spaces are defined as
Ck(Qa) ={g¢€ CO(QG)§ Vk¢ € CO(Qa)}

with the norm

Illor = lIllco + IV dllco,
¥ (Qa) = {¢ € C¥(Qu); lIgllorra = [Igllor +[VElca}, 0<a <0,

with the semi-norm

[¢]C’°‘ _ sup |¢(X) _ ¢(y)| )

xyEQu xAy X —Y[*
We use the function space

C’]p“;a(Qa) ={¢¢€ CF(Q,); ¢ satisfies the conditions (3) and @},
A steady-state solution 4 of (2)-(4) is said to be regular if ¢ € C2,.(€2,) and
AQ/} € Cpl)er(Q(l)'

This paper is organized as follows. Section 2 exhibits a Lagrangian formula-
tion approach to the quasi-geostrophic flow in a neighborhood of the basic flow
* so that the compactness required by the bifurcation analysis is obtained.
Section 3 is devoted to the linear spectral analysis of the quasi-geostrophic vor-
ticity equation in the Lagrangian formulation. The spectral analysis technique
is essentially developed from [7, 8, 16, 20]. With the preparations of the com-
pactness and the spectral results, Section 4 is devoted to the verification of the
conditions ensuring the occurrence of the steady-state bifurcation phenomenon
in Krasnoselskii’s theorem. The proof of Theorem 1.1 is finally completed in
Section 4.

2. Lagrangian formulation of the fluid motion

For the velocity u = (u1,u2) = V x 4 of the fluid flow in the domain Q, and
a trajectory y = (y1,y2) initiating from a particle x = (x1, z2), the fluid motion



is described by the Lagrangian formulation

_%y(x,@ =u(y(x.1)), t>0,

(6)
y(x,0) =x€Q,.
Thus for the operators
V' =(921,0r,); Vy = (9y:,0y,), Vy - Vy = (Vy1)dy, + (Vy2),
and the 2 x 2 identity matrix I, we have
—%Vy(x, t) = Vy-Vyu(y(x,t)), t>0, (7)
Vy(x,0) = 1. (8)
This system implies the Euler identity
0
— 5 det(Vy) = det(Vy)Vy -uly)
and hence the incompressible flow transformation property
det(Vy) = 1. 9)
It follows from (7) that
0 o
710431 < 105,:91] 10y, 05 (9)] + 100,92/ 10y s ()], 4, 57 =1, 2. (10)

Here the time derivative d;|f| is in the sense of limsupg,_, w. We

thus have
10
20t
< (102,91 +100,91%) 10y, ur ()] + (102,921% + 100,y2[) 10y,ua(y)]

1
+5 (102, + 102, 911” + 1002921 + 00,91 ) (105, u2(¥)] + 19y (¥)])

IVyl®

)
< 1|VY|2HVyuHCO~
This together with (8) gives the flow estimate expressed as
VyGet)| < VaedtTouleo, (11)

On the other hand, the study of the uniqueness and the multiplicity of the
classical solutions around the basic solution ¥* is based on the flow estimate
expressed as

IVy(x, )] < (V2 + v5t)e2VIVyu=Vyurlico (12)



for u* = V x ¢*. Hence, for convenience, we may assume that the inequality
1
[Vyu = Vyuleo < 5 (13)

is always true since the present investigation aims at the uniqueness and bifur-

cation around the basic flow 9)*.
To show the validity of (12), we set € = [|[Vyu — Vyu®|co or

= Vo) @~ s + @00 + @)
C[)

With the use of the matrix inequality notation
(ai,j) < (bi,j) whenever a; ; < b, ; for all ¢ and j,

the equation (10) can be rewritten as
O N0yl 10nl | [ 1Ol [yl |0z, 91| 102,91
t\ [0z,y2| (02,2 - |0y, uz| [0y, us 10z,y2] |02, 92]
< € I+e 10z, 1| 02,01
- € € 102,92 |0z, 92|
Multiplying this inequality by the matrix

(o))

and using the initial condition Vy(x,0) = I, we have
10z,91] 10,11
|8I1y2| |8I2y2|

()

( Velte Vete ) ( etle+Ver+e) 0) 6§+6 -1
0

IN

et(e—V €2+e)

N|—

and hence, for A\ = e+ ve? + e and Ay =€ — V2 + ¢,

oo (e () (o)
Vy(x, 1) < 5

1 /e+1 € 2| 2(efv@Te
924 = At — Mot e+Ve2te)
205 (5 ) v

< [2+ 2t2 €+ 1) 4 62]] e2t(€+\/e2+€)
S (2+5t2) 2t(e+\/52+e).

A




Here we have used equation (13). The validity of (12) is thus demonstrated.
The following lemma shows the well-posedness of the fluid motion in the
Lagrangian formulation:

Lemma 2.1. Assume that > 0 and ¢ € C2,.(Qa) such that
V25— V25 oo < (14)
Then the operator k + (V x ) -V is a bijection mapping the space
D ={f € Cper(Q); (k+(V x0) V)f € Cper()}

onto Ct_ (9,) and

per

I+ (V x ) - V] flon
_ 2 _ 20 /y* o
- <1+ Vs = 2/ [VP% — Ve )jﬁ> o
F T (= 2V - Vo)

Proof. For the injection assertion, we see that the equation

(k+(Vx)-V)f=0

implies, with the use of integration by parts,

KLQ f2d171d$2 = = Aa f(V X w) . Vfdmldxg

—,‘{/ f2d$1d(L'2,
Qa

which shows f = 0.
For the surjection assertion, we consult [32] to define the operator

Tofe) = [ ey (xs))ds,
0
which is utilized to show the required conditions
TyfeD and (k+(Vxy) - V)Tuf=f

Indeed, upon the observation of the equation

VI = [ e Yy (x5) - Vy fy(x 5))ds (15)



and the quantity € = ||V2¢) — V2*||co, it follows from (12) that

Ty f + VT, f(x)] < / 6_'“Hf||codsJr/o eV llcolVyllcods
0

IN

1 oo
Ll + [ (V24 VBs)e sV flcuds
0

(% + ’i_\/g\/g—’_ (/{_\/25\/2)2> ”fHCl»

which gives the estimate of the operator T7,.
To verify the continuity of the function VT, f, we employ (7) and (12) to
produce

IN

‘Y(Xa t) - Y(Xl7t)| < (\/§+ \/St)eQ\/gt|X - xl|: X, x' € Qav (16)
and
—%(VY(& t) = Vy(x't) = (Vy(xt) = Vyx,1)-Vyu(y(x.t))
+VY(XI7 t) : (vyu(Y(X7 t)) - vyu(Y(X/a t)))
Hence the derivation of (12) implies
IVy(x,t) = Vy(x', 1))

< / (V2 + VBV Ty (x, )] [Vyu(y(x, 5)) — Vyuly (', s))|ds

IN

V(3 4 \/St)Q/O IV, uly(x, 5)) — Vyu(y(x', 5))|ds. (17)

Moreover, for any constant 7 > 0, it follows from (12) and (15) that
VT f(x) = VT f (X))
< [ AE VB Ty fy(x,s) - Ty fly(es)lds

/
IV Fler [ Dy lxs) - Ty slds

< 3V oo /TOO R H2VE (/3 4+ /Bs)ds (18)
+ [V VBT, fly(x8) - Vv s)lds (19
HIVSlleo [ 9y txs) = Ty s (20)

Therefore, for any € > 0, we can use (12), (14), (16) , (17) and the continuity
of Vf and Vu to demonstrate that each of the items (18)—(20) is bounded by



€/3, provided that 7 > 0 is sufficiently large and |x — x’| is sufficiently small.
Hence Ty f € CL.,.(a).
The surjection is due to the validity of the identity

(k+(Vx9)-V)Tyf = f,

which is demonstrated as follows:

(Vxw) - VTuf(o) = lim (Vy x e(y(x,0) VTS (y(x,)
oy(x,
= w200 G r ) by (6),
0
~Jim STy f(y(x,0)

: 9 > —KS
113&5/0 e fly(x,t + s))ds

a o0
e E/t e T f(y(x, 8))ds = —KTy f(x) + f(x).

The proof is completed.
As a consequence of Lemma 2.1, the steady-state problem of the Euler for-
mulation (2)—(4) becomes the Lagrangian formulation problem

—AY = klk+ (V x 9) - V] 1y*

_AY(x) = K /O ey (y(x, ) ds, (21)

provided that ¢ € C2.,(€,) satisfies the condition (14).

It is readily seen that the proof of Lemma 2.1 remains true if we utilize the
estimate (11) instead of the estimate (12). More precisely, the proof of Lemma
2.1 implies the following regularity criterion.

Lemma 2.2. For 0 < o <1 and x>0, let ¢ € C2,.(Q) be a solution of (21)
satisfying either the condition (14) or the condition

4
IV*¢lco < 5. (22)

Then ¢ € C?F9(Q,) and Ay € C’éer(ﬂa)‘ That is, ¥ is a reqular solution of the

per

problem described by (2)-(4).
The uniqueness assertion of Theorem 1.1 is implied from the following.

Theorem 2.1. Let k > % and ¢ € C?.. () be a solution of the Lagrange

per

formulation problem (21) or the Euler formulation problem (2)-(4) satisfying
the condition (14). Then 1 is reqular and v = * holds true.



The uniqueness was discussed [1, 11, 14, 32] in the vicinity of a small steady-
state solution. In contrast, Theorem 2.1 is on the uniqueness in the vicinity of
the basic steady-state solution ¥*, which is not small.

Proof. We employ Lemma 2.2 to obtain the regularity of ¢, which is a steady-
state solution of (2)—(4). The observation

—AY* =kl + (V x ¢*) - V] 1y* (23)
and the application of the Lo, norm

1/2
Hwhz(éwwwmmmg

a

yield that

[AY — AY™| L,

llls+(V x¢) - V7" — [k + (V x ¢*) - V79",

K|l + (V x) - V]THV x ¢ =V x ¢%) - V[ + (V x 9*) - V] 19|,
[(V x 9 =V x¢*) - V& + (V x %) - V] "9"|1,,

IN

where we have used the variable transformation property (9) and the integral
formulation (21). By (23), we thus have

A% — AY™| L,

IN

o=~ 9 x4%) - Ve,

1 - *
< IV X ATIAE - 6,
1 *
<Ay - Ay,
ra

whenever ¢ # 1*. This leads to a contradiction since ka > 1. Hence ¥ = 1*.
The proof of Theorem 2.1 and hence the proof of Theorem 1.1 (i) are com-
pleted.

3. Linear spectral analysis

For steady-state solutions branching off the basic solution 1)* = cos x5 or the
existence of steady-state solutions in a vicinity of ¢*, it follows from Lemma
2.1 that the steady-state Euler formulation problem (2)—(4) is equivalent to the
Lagrangian formulation problem

Y+ AT+ (V x ) - V] * =0, o€ C’f,er(Qa), Ay € CHQ,).  (24)

However the bifurcation phenomenon of (24) results from the nonlinearity and
linear spectral analysis of the problem (24). This section is contributed to the
spectral analysis of the operator L, linearized from the non-linear operator

10



F(¢, k), the left-hand side term of (24), around the basic flow ¥*. By an
elementary manipulation, the operator L, can be linearized as

F(¢* + 81/}7’€) — F(’WW)

Lo =l :
_ ¢+§1_13(1)<“A_1[”(VXW:SVXWV]_W
KAk + (V x w*)-V}‘Id)*)
S

= Y—kA e+ (Vx¢*)- V] HV x ) - Vs + (V x %) - V] 1y*
= A7 k4 (V x9*) - V"IV x ¢) - Vi
Y+ A7k + sin 200, ] (sin 220,,¢), (25)

where we have used the solution property (23).
We can now examine the critical real spectral problem

Loy =0 (26)

in the space ngra(Qa) with 0 < a < 1. Here & is said to be a critical if equation

(26) admits a non-zero solution or an eigenfunction ¢ € C25*(Q,). The spectral
problem is restricted in the even function subspace

C2h(a) = {1 € CoEM () Y(—x) = P(x)}.

By Fourier expansion, the function ¢ in égjra(ﬂa) is generally expressed as

) = Z Z byn,n cos(maxy + ny).
m=0n=—o0
The spectral result is stated as follows:

Theorem 3.1. Let % <a<1andkr>0. Then there exists a positive critical
value
1—a?
Keg < @ 72(14_@2)

such that

dim U {w = Z by, cos(axy + nxs) € C’gjr(’(Qa); L= 0} =1. (27)
i=1

n=-—oo

If m # 1 is a nonnegative integer, then it is valid that

dim {w = Z by, cos(maxy + nay) € C’g,jra(Qa); L. = 0} =0. (28)

n=-—oo

11



Theorem 3.1 is proved by a continued fraction technique developed from Chen
et al. [7] and Chen and Price [8] and originated from Mishalkin and Sinai [20]
and Tudovich [16]. However, the linear operator L, now involves the Lagrangian
formulation aspect.

Proof. To verify the validity of (28), we use (25) to rewrite the spectral equation
L =0 as

At + (K 4 sin 290, ) " (sin 220,,9) = 0. (29)
It is readily seen that the operator
(k+sinzed,,) = [k 4+ (V xy*)- V]!

maps C! into C* or Ay € C'. Thus we may apply the operator (k + sin 220, )
to (29) to produce the spectral equation

KAY + sinza (A + 1)05, ¢ = 0. (30)
Multiplying (30) by (A + 1)¢ and integrating the resultant equation over the
domain 2,, we have the integral equation

JQq

The substitution of the function

= Z by, cos(amzy + nxy), m # 1.

n=-—o0

into (31) simply implies b,, = 0 and hence (28) is verified. Here we have used
the average condition (4) to confirm by = 0 whenever m = 0.

To show the existence of the critical number x,, we substitute the eigenfunc-
tion

) = Z by, cos(axy + nxs) (32)

n=—oo

into (30) to obtain the iteration equation, for arbitrary integer n,
26(a® + n?)by, — ala® + (n 4+ 1)% = 1)bpy1 +afa® + (n — 1) = 1]b,_1 =0 (33)
or

’idn(ﬂn - 1)bn - (5n+1 - 1)bn+1 + (Bn—l - 1)bn—1 =0 (34)
for

2/87L

o =a>+n? and d,, = .
g (B — 1)

(35)

12



Notice that (8, — 1)b, # 0 for any n since b, = 0 if and only if b,, = 0 for an
integer ng (see [20]). This enables us to define the quantities
=—" " Ny ,,=———t—" for n>0. 36
n (anl - 1)bn71 T (ﬂnfl - 1)b7n+1 ( )
Thus by dividing (34) with the quntity (5, — 1)b,,, the equation (35) is written
as

1
kd, — Y41+ — =0 forn >0, (37)
Tn
1
kd, — — +7v-pn-1 =0 for n >0, (38)
—n
dok —v1 +v_1 =0 for n=0. (39)

With the use of (37)—-(38), we have

¥l Fl
Vtn =

= = for n>1. (40)
Kdn F Vi (nt1) kd, +

1

1
K/dn+1 -

It follows from (35), (39) and (40) that the spectral problem (26) or (34) is
equivalent to the equation

a 1
— - - . (41)
Kr2dy +

dy +

1
szg +

1
dy + —

The function P(k), representing the right-hand side term of (41), is the
Stieltjes continued fraction. It follows from [26] or [30, Theorem 28.1] that P(k)
uniformly convergent to a positive value and is an analytic function of x > 0.
Upon observation of P being strictly monotone function of x such that

lim P(k) =0, lim P(k) = oo,

K—+00 K—0
there exists a unique critical value k = K, > 0 satisfying (41). Thus for such a
critical value k = Kk, the coefficients b,, of the associated eigenfunction 1 in the
form of (32) and (36) are subject to the expression

a?—1
Cm% Y, M2 1
bn = c, n =20, (42)
(=1)"b_p, n< -1

13



for an arbitrary constant c¢. Equation (40) implies that

. —1
Jim vy, = 5
— — lim ~,
a n—oo

or
lim ~, = \/
n oo I‘L2
7 Ve

This gives the smoothness of the eigenfunction ¢ expressed by (32) and (42)
and hence 1) € C21(,). That is,

per

dim {¢ = Z by, cos(axy + nxs) € Cf,jra( a); L, = 0} =1. (43)

n=-—oo
The upper bound of the critical value k, is an immediate consequence of the
inequality

a 1 ad

< =
1—a? = Kk2dy  2k2(a®2+1)’

which follows from (35) and (41).
To prove the spectral simplicity given in (27), it is sufficient to verify the

property

2 oo
dim U {1/} = Z by, cos(axy + nxy) € Cg;"(Qa); L= O} =1. (44)

i=1 n=-—00

We see that the equation Liaw = 0 can be written in the form

L.v' =0 and o' =L, (45)

or, equivalently,
Ko AW + sin zo (A + 1)0,,9" = 0, (46)
Ko AP +sinzo (A + 1)9,, 0 = (ka + sinz20,, ) Ay’ (47)

By the Fourier expansions

Z b, cos(axy +nxs) and ¢ = Z b, cos(azy + nxs),

n=-—o0o n=-—o00

the equations (46)-(47) reduce respectively to the iteration equations

2kaPnby, — a(Bnir — Dby1 +a(Bny — by, =0 (48)

14



and

QKaﬁvzbvz - a(ﬁnJrl - l)anrl + a(ﬁnfl - l)bnfl
= 2’€aﬁnb:1 - aﬁn-ﬁ-lb/n-q-l + aﬂn—lb;—l (49)

for any arbitrary integer n. Therefore from the demonstration of the assertion
(43), it remains to prove that ¢’ = 0 or b}, = 0. Due to the equivalence of (34)
and (48), all the equations involving the proof of (43) hold true if b, is replaced
by bl, therein.

Multiplying the nth equation of (48) by (—1)"(5,, — 1)b,, and the nth equa-
tion of (49) by (—1)"(8, — 1)bl, and then summing the resultant equations
respectively, we have

0= (=1)"(Ba—1)bn[2kaBnb, — a(Bns1—1)b}, 1 +a(Ba1=1)b, 4] (50)
and
> (=1)™(Bn = V)b, [260Bubn — a(Brsr = Dbngs + (B — 1)bn_1]
= Y (=1)"(Ba = DV, [26aBnb), — aBus1blsy + afu1b), 1)l (51)

Rearranging terms in the summations, we see that the right-hand side term of
(50) is identical to the left-hand side term of (51). Thus (51) becomes

oo oo

0= (=1)"2ka(Ba=1)Bab = > (=1)"a(Bu= 1), [Brs1bys1 = Br1by_1]- (52)

n=-—oo n=—oo

Therefore it remains to show that (52) leads to b/, = 0. To do so, we formulate
the second term on the right-hand side of (52) as follows:

i (=D)"a(Bn — )b [Brr1by 41 — Br—1by_1]

= i‘a f1)6n+1bnbn+1+21 ) (Bon — 1)Bniab b s
i = 1)Bn—1b, b, 4 ia(—l)”(ﬁ_ DBop_1b b,

- Z2a Brn = 1)Bntabbn i1 — iza(—l)"wn—l)ﬂnlb;b; b

where we have used the relationship b’ ,, = (—1)"b!, given in (42). Moreover, it
follows from (36) that

oo

> (=) a(Bn — D, [Basiby iy — Ba1bly 4]

n=-—0oo
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o (Bn By}
= Z 2CL o ) 1t Z 2a /Bn 1 )Bn—lbg—lvn

Yn+1
nb/2 &
- Z 2a(— ﬁ + Z 2a( —1)Bnb i1
[e o]
= > 2a(=1)"(Bn — 1)Bubi2Kadn + 2a(Bo — 1)Boby1, (53)
n=1
where we have used the identity
1
— — Tn41 = _"‘iadn

n

defined by (40). Combining the equations (35), (52) and (53), we have

0 <Z+ Z Z} )" 264 (Bn 1)67117:12

n=—1 n=0

- Z(fl)nél(ﬁn - 1)Bnb/n2 aﬁ ﬂn - 20/(60 - 1)60b62’71
= > (-n" (zma - 4@%) B (Br = 1B} + 26af0(Bo — 1)bg;
n=1 n
—2a(Bo — 1) Bobim
= —dkg » (—1)"Bub) — 264 Bobf, (54)
n=1

since

rcaa

—2a(Bo — 1) Bobly 1 = 2a(fo — 1)506/2 = —2Ka 3505
due to (35), (40) and (41).

On the other hand, multiplying the nth equation of (48) by (5, —1)bl,/(4k4)
and summing the resultant equations yield

0 = - Z ﬂn_ Bnba
= 3B DB + 5 (60— DB (59)
n=1

Multiplying (54) by (8o — 1)/(4k,) and then adding the resultant equation to
(55), we have

0 = D (Ba— DB = > (=1)"(Bo— 1B}
n=1 n=1
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o0

> > (Bn+ Bo— 2)Bab + (B — VBT + (Bo — 1)BrbY
n=2

= i(2a2 +n% = 2)(a® + n*)b? + (2a® — 1)(a® + 1)V,
n=2

and so, after the use of the condition 2a? > 1,

o0
0= Z(2a2 +n? —2)(a® + n?)b/2.

n=2

This implies b/, = 0 for n > 2. Substitution of this finding into (48) with n =2
and 1 produces the result bj = 0 and b, = 0. Consequently, the validity of the
spectral simplicity expressed by (44) is obtained due to (43).

The proof of Theorem 3.1 is completed.

4. Bifurcation analysis

This section is contributed for the proof of the bifurcation assertion of The-
orem 1.1. The following steady-state bifurcation theorem is crucial to approach
the result.

Theorem 4.1. (Krasnoselskii [18] and Nirenberg [21]) For a Banach space X,
a constant value kerg > 0 and an open neighborhood D of the point (0, Keyit) in
the Banach space X x [0,00), let M,,, N and F be the operators with

F(,k) =v + M+ N, ), (¢,r) €D,
subject to the following conditions:
(i) F:Dw— X is continuous,
(ii) My : D w— X is linear, compact and continuous,
(iii) N : D w— X is nonlinear and compact,
(iv) N(0,5) =0 and N(¢, k) = o(||¢||x) uniformly for (1, k) € D,
(v) the spectral simplicity condition

dim | J {¢ € X, (Id = kcrie L, )b = 0} = 1

n=1
holds true for I1d the identity operator in X.

Then there exists a continuous family (¢, k) € D, different to the trivial one
(0, k), such that

F(t, k) =0, (56)
or the solution family of (56) branches off (0, keit) when k varies across the

critical value Kerit .
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Proof of Theorem 1.1. From Lemmas 2.1 and 2.2 we see that a solution v
bifurcating from ¢* is regular whenever v € C%5%(1,). Thus it suffices to seek

per
bifurcating solutions in the function space C35*(€,) for 0 < a < 1. Recall
1* = cos xa, the operator

F(,k) =¥+ kA 5+ (V x ) - V] 1y*,

set in the previous section, the operator L, defined by (25) and the critical
number £, in Theorem 3.1. For a constant € such that 0 < € < k,, we introduce
the symbols

X = C%2(Q,),

per

D = {4 € C2i(Qu); 9% - V24" llow < Eh x (= e, ma + ),
Myt = 3 (Litp = ) = 2 AT k4 (V x 97) - VITHV x %) - Vo,
N, k) = F(, k) = [ =¥ + kMi(¢ — ¢7)] .

To verify the bifurcation assertion now remains to demonstrate the validity of
the assumptions of Krasnolselskii’s theorem.

Firstly, we verify the assumptions (i, ii) of Theorem 4.1. For the even func-
tion property of F(i,k)(x) with (¢, k) € D, we see that the even function 1)
implies V X 1) to be an odd function and so y. This observation implies that

P (y(—x,5)) = cos(—ya(x, s)) = V" (y(x,5)),

and hence F'(1, k)(x) is an even function of x € €2,.
To show the continuity of F', for (¢, k), (¢', k") € D, we note that

IAF@', k') = AF(¢, k) = (AY" = Ad)|
< WK (V) VTt — [k + (V x 9) - V]|
+ K[k + (V x ¥) - VITH* — K[k + (V x @) - V]|
= K| +(Vx9) V] (k=& + [V x9=Vxy]- V) + (V x ) - V]
+lr = & [ 4 (V x ¢) - V1"

By the Lagrangian formulation
Rt (Vxw) V1 0 = [ e p v o), (57)
0
we have

[AF (), k") = AF (1, k) = (AY" — Ag))||co
< s =w +[Vxy =V xy]-V)ls+(V x9) - V]9 o +

|k = #']

19"l co

K

IN

2 *~ —KS *
2k =]+ IV <0 =T x oo [ VY- Vo0 @) eods,
0
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which is bounded by, using (12) and /[[V2¢ — V2¢*|[co < (ko — €)/2,
2~ w] (VA= K0+ + V) [V ool T = T o
K (k — Kkq + €)?
2|k — K| n (V2(k — kq + €) + V5B) [V — V|| co
K (K — Kq +€)? '
Additionally, by Lemma 2.1, we have
IAF(, k) = Mpller < glllk+ (V x 9) - V75|
V2i(k = 20/[V?Y — V?+[co) + Vo
(k= 2/[[V%) = V2*[[c0)?
V2(k — ko + €)k + V5K

(K — Kq + €)?

<

IN

1+

< 1+

With the use of the above C° and C! estimates, the required continuity of the
operator F' in the intermediate Holder space is thus derived from the interpola-
tion inequality

[Aflea < 2AflIG IAL]IE
and the Holder inequality of the Laplace operator
V2 flloa < cl|Afllee

For the assumption (ii) of Theorem 4.1, we rewrite the operator M, as

My = %A—l[mr(szb*)V}‘l(VX@b*)‘W
_ %A—lqp—A_l[n—k(Vxd)*)-V]_ldJ.

This formulation enables us to apply the argument on the continuity of the
operator F'(1, k) to obtain the continuity of the operator M, : D — X and
result of M1 € C?19(Q,) for any o < § < 1. The compactness of the operator
M, is due to the compact imbedding of C?+°(Q,) into C*t*(Q,).

Neat, to verify the assumptions (iii, iv), we notice that

N(,k) = kAT E+ (V x9) V7" + 9" — kMe( — ¥7).
Therefore the compactness of the operator N is implied in the proof of the
continuity of F' and the compactness of the operator M,. To prove the non-
linear assertion, we transform the operator N into an explicit quadratic form.
That is, by the solution property of ¢* satisfying (24),

N = F@,k) =Y +¢" —cMy(¢ —¢7)
= ®ATH R+ (V x9) - V] y*
H" = AT R+ (V x 9%) - V]THV x %) - V(= 97)
= KATUR A+ (V x9) - V7" = kAT R 4 (V x ¢%) - V] 1y
AT 4+ (V x 9*) - V] YV x 9 — V x o*) - Vap*,
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since
(Vxy™) V(@ —¢") = =(V x¢p =V x¢*) - V™.

By elementary manipulations, we have

N = kA '+ (Vxt) V] HV xtp =V x9*)-V(k+ (V xp*)- V) Ly
FA e 4+ (V x ™) - V] YV x ¢ = V x ¢*) - Vop*
= AN+ (Vxy) -V YV x ¢ =V x¢*) - Vyp*
FATHE 4+ (V x 9*) - V] YV x ¢ — V x %) - Vp*
= A+ (Vx) V) =(k+(Vxy*) - V) (V xp=V x ¢*)-Vy*
= AR+ (Vx9) -V THV x ¢ =V x ¢
Vik+ (Vx*)-V]"HV xp — V x ¢*) - Vo*.

With the use of this quadratic form and (57), we have

IAN G, m)lloo
S I X% T X ) - Tl (V% 9) - VT (T = ¥ x7) - T e
S VY~ T on IVl + (V% 9) - 9] T x = ¥ %) T oo

1 * —KS *
< VY= T on VUV x 6= ¥ x 67)- T oo [ eV fonds

< IV = Voo (9% = VRu o + 9% = Visleo) | €2+ s)ds,

where the flow trajectory y* is defined by the velocity V x ¢* = (—sinzo,0)
and is in the following form

v (x,t) = x + t(sinxo, 0). (58)
Hence o+ 1
R *
AN, £)co < ===l — ¢ [[¢-

For the estimate of the operator NV in the Holder semi-norm, we employ (12),
(57) and (58) to produce the estimates

5+ (V%) -9) loe < [floe / o~"5||Vy [ &ods

V2(k — 204\/HV21/J — V2¢*| o) + V5
(k= 20/[[ V29 — V2¢*| c0)?

IN

el

and
[V(k+ (V x¥*) - V) floe
- /0 e " [Vy" - Vy f(y" (-, 8)]ceds
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< IVSlleo [ eV londs 4 (Thlon [ e VY s
0 0
< HVfHCo/ e7”52sds+[Vf]ca/ e (24 5) T ds
0 0
2 4Kk% + 4Kk + 2
< 21Vl + EEE g g

Let ¢ be a constant independent of ¢) and k close to k, and the constant may
change from line to line. Hence for

w=Vx1—Vxy*
the Holder semi-norm of the operator N is estimated as

[AN (4, K)]ce
= [(k+(Vxv) V) 'w-V(k+(Vxtp*)- V) 'w - V¥ oa

< ow V(4 (V x9¥) - V)‘lw - V¥ ca
< cwleo[V(s+ (V x¢7) - V) 'w - Vi*lga
+e[wlee V(5 + (V x 9%) - V) " hw - Vi co
< c(Wlleo V(W - Vi) oo + [Wca |V (w - Vi) [[co)
< VY — VY| Zsa.

This shows that the assumptions (iii,iv) of Theorem 4.1 hold true.
Finally, for the verification of the spectral condition, we apply Theorem 3.1
to obtain the existence of critical value x, satisfying the simplicity condition

dim U {1/} = Z by, cos(axy + nxs) € C’g;“((la); L= O} =1.

i=1 n=-—o00

Therefore, this together with (28) for m # 1 produces the validity of the as-
sumption (v) of Theorem 4.1:

dim G {w € C2(Qa); Li Wb = o} =1 (59)
i=1

The bifurcation assertion of Theorem 1.1 is thus follows from Theorem 4.1 and
the proof of Theorem 1.1 is completed.
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