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We prove global well-posedness of the short-pulse equation with small initial data
in Sobolev space H?. Our analysis relies on local well-posedness results of Schifer
and Wayne [15], the correspondence of the short-pulse equation to the sine—Gordon
equation in characteristic coordinates, and a number of conserved quantities of the
short-pulse equation. We also prove local and global well-posedness of the sine—
Gordon equation in an appropriate function space.
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1. Introduction

Short-pulse approximations of nonlinear wave packets in dispersive media were
considered recently with various analytical techniques (see, e.g., [5] for a review of
results). The previously known model for small-amplitude quasi-harmonic pulses,
the nonlinear Schrodinger equation, is replaced in the short-pulse approximation by
a new set of nonlinear evolution equations. Among these models, we consider the
model derived by Schifer and Wayne [15] for short pulses in nonlinear Maxwell’s
equations. Chung et al. [4] justified derivation of this model in the linear case
and presented numerical approximations of modulated pulse solutions. This model
dubbed as the short-pulse equation can be conveniently expressed in the normalized
form by

1
= 1+ (). (1)

where u(x,7): R x R, — R and the subscript denotes partial derivatives. In
addition to the derivation of the short-pulse equation, the pioneer paper [15]
contains two mathematical results. First, non-existence of a smooth traveling wave
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614 Pelinovsky and Sakovich

solution was proved in the entire range of the speed parameter. Second, local well-
posedness was proven in space H® for an integer s > 2, where H* denotes the
standard Sobolev space with the norm

. 12
Ul = (14 PP ar )

and f(k) == J;z? Jg f(x)e~™dx is the Fourier transform of f(x) on a real axis.
The first result was recently extended by Costanzino et al. [6], who proved
existence of smooth traveling solutions in the regularized short-pulse equation,

1
Uy, =1u + 8(”3))()( + ﬁux.xxx’ (12)

for a small positive > 0. They have also derived the regularized short-pulse
equation (1.2) in the context of the nonlinear Maxwell equation with a high-
frequency dispersion. To construct homoclinic solutions with slow and fast motions,
the authors of [6] applied the Fenichel theory for singularly perturbed differential
equations.

In this paper, we are extending the second result of [15], namely we prove global
well-posedness of the short-pulse equation (1.1) in H?. The problem of global well-
posedness has been studied in a number of recent publications [8, 10, 16] in the
context of a similar Ostrovsky equation

uxt =u + (uz))()» + BMXXXX’ (1'3)

which models small-amplitude long waves in a rotating fluid. Clearly, the regularized
short-pulse equation (1.2) can be considered as the Ostrovsky equation with a cubic
nonlinearity, so that many of the well-posedness results can be equally applied to
both (1.2) and (1.3). Varlamov and Liu [16] proved local well-posedness of (1.3) in
space H* N H~! for s > 3, where H~! is defined by the norm

rNE 12
Il = f, Ha)

If f € H~', then the constraint f(0) = 0 holds, which is written in physical space as
[ f(x)dx = 0. Under the constraint above, we can define an operator d,'f in any
of the equivalent forms

o f e /_w F()dx = —/xwf(x/)dx/ - %(/_w —fxw)f(x/)dx/,

so that |||l ;-1 = [10;" f|l;2. The space H' N H~! is the energy space of the Ostrovsky
equation (1.3), where the power V(u) = ||u||i2 and the energy

E(u) = /]R (ﬁ(@xu)z n %(a;luf - %zf)dx

conserve in time 7. Using conserved quantities and local existence in H' N H~!,
Linares and Milanes [10] and Gui and Liu [8] proved global well-posedness of the
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Ostrovsky equation (1.3) in the energy space. However, their proof is only valid for
f > 0 and it is not applicable to the short-pulse equation (1.1).

Using local well-posedness results of [15] and conserved quantities of the short-
pulse equation (1.1) found by Brunelli [2], we shall prove our main theorem on
global well-posedness of the short-pulse equation.

Theorem 1. Assume that u, € H*> and
g7 + llug 7> < 1.

Then the short-pulse equation (1.1) admits a unique solution u(t) € C(R,, H?)
satisfying u(0) = u,,.

Our main motivation of interest in global well-posedness of the short-pulse
equation (1.1) begins in the recent discovery of exact modulated pulse solutions,
which were modeled numerically in [4]. The exact solutions were found by Sakovich
and Sakovich [13], who also showed in [12, 14] integrability of the short-pulse
equation (1.1) and its equivalence to the sine—-Gordon equation in characteristic
coordinates

w,, = sin(w), (1.4)

where w(y, ) : R x R, — IR is a new function in a new independent variable y.
According to the results in [14], there exists a local transformation from solutions of
the sine—-Gordon equation (1.4) to solutions of the short-pulse equation (1.1) given
by u(x, t) = w,(y(x, 1), t), where y = y(x, t) is found by inverting the function x =
x(y, t) from solutions of the system of partial differential equations

Ox

Ox 1 5
A == . 1.
3 cos(w), 5 2(w,) (1.5)

The compatibility of system (1.5) results in the sine-Gordon equation (1.4). The
function x = x(y, #) is invertible with the inverse y = y(x, ) for a fixed 7 € R if
w(-, t) belongs to the space

1
Hj:{weHS: ||w||Lw§wc<g}, $> 5. (1.6)

To understand the long-term dynamics of perturbations near the exact
modulated pulse solutions (which are dubbed as breathers in the context of the
sine—Gordon equation), we need to prove local and global existence of solutions
of the sine-Gordon equation (1.4) in H; for s > 1. If the constraint in H{ can be
kept globally in time, these results would imply that a solution of the short-pulse
equation (1.1) starting with small data u, € H*> will remain bounded in H? for all
t € R,. Together with integrability of the short-pulse equation (1.1), these results
may suggest orbital or asymptotic stability of the modulated pulse solutions. The
latter problem is, however, beyond the scope of the present paper.

The sine-Gordon equation in characteristic coordinates was considered long ago
by Kaup and Newell [9] using formal applications of the stationary phase method.
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Local well-posedness of this equation is a non-trivial problem due to the presence
of the constraint

/ sin(w(y, 1))dy =0, VreR,, (1.7)
R

which gives a necessary but not sufficient condition that the solution w(-, ¢) stays in
H; for all t € R . Our treatment of this equation is rigorous and we shall prove that
the sine—Gordon equation (1.4) is locally well-posed in space H* N H~! for an integer
s > 1 in the new variable ¢ = sin(w). Global well-posedness is proved in H' N H~!
with the help of three conserved quantities of the sine-Gordon equation (1.4). The
result can be extended in H* N H~' for an integer s > 2 if more conserved quantities
are incorporated into analysis.
The sine—Gordon equation in the laboratory coordinates

w,, — W = sin(w)

is known to be locally well-posed in a weaker space L? for p > 2, see Appendix B
of Buckingham and Miller [3]. Similarly to this work, our analysis is also based on
the method of Picard iterations to prove local well-posedness of the sine-Gordon
equation in characteristic coordinates (1.4). These results provide an alternative
proof of the local well-posedness theorem for the short-pulse equation (1.1), thanks
to the transformation (1.5). Our treatment of the problem is, however, simpler than
the original method of [15], where modified Picard iterations were constructed using
solutions of quasi-linear hyperbolic equations along the characteristics. Moreover,
additional properties of local solutions to the two equations are identified via
the transformation (1.5) and these properties are found to be useful in rigorous
treatment of conserved quantities for the two equations.

The paper is organized as follows. Section 2 deals with local well-posedness of
the sine—Gordon equation (1.4). Correspondence of local solutions is established in
Section 3. Section 4 gives the proof of Theorem 1 on global well-posedness of the
short-pulse equation (1.1). Global well-posedness of the sine-Gordon equation (1.4)
is proven in Section 5.

2. Local Well-Posedness of the Sine—Gordon Equation (1.4)

We shall consider solutions w(y, #) of the sine-Gordon equation (1.4) vanishing
at infinity |y| - oo for 7 > 0. Therefore, we eliminate kink solutions of the sine—
Gordon equation, which connect different equilibrium states between multiplies of
27 at different infinities. Our reasoning is that the kink solutions lead to non-
invertible functions x = x(y, ) with respect to y in the transformation (1.5) and give
multi-valued loop solutions of the short-pulse equation (1.1) (see [13] for details).
Not only we are considering localized solutions w(-, t) in space H® for s > %, we
need to control

T
Dl < w, < 2.

to ensure that the transformation (1.5) is invertible at least for ¢ € [0, 7] C R, for
some T > 0. Thus, we need to prove that the sine-Gordon equation (1.4) admits a
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local solution w(:, ¢) in space C([0, T], HY) for some T > 0, where H? is defined by
(1.6).

To incorporate the constraint (1.7) for solutions of the sine-Gordon equation

(1.4), we introduce a new variable ¢ := sin(w), so that the constraint (1.7) becomes
a linear constraint

/m q(y, )dy = 0. 2.1)

The sine-Gordon equation (1.4) transforms to the evolution equation

g, =v1-4'q (2.2)

where the operator 5;1 acts on an element of H* under the constraint (2.1), so that

0, 'q:= /_; q(y, dy = —/qu(y’, ndy = %(f_:o - fvm>q(y’, tdy'.

Let us introduce the nonlinear function

2
q
=1-Jl-¢=— 2.3
fl@) vi-g =1 Y (2.3)
and write the Cauchy problem for equation (2.2) in the equivalent form
=(1- olq,
q,=(1-£(¢)d; 'q 2.4)

qlizo = 4o
The nonlinear function f(g) is squeezed by the quadratic functions
2

q
Vigl<1: 55ﬂ®5%

which allows us to interpret the term f(g)d; g as a nonlinear perturbation to the
linear evolution induced by d;'q.

To analyze the Cauchy problem for the nonlinear time evolution (2.4), we
obtain information on the fundamental solution of the underlying linear problem

— A1
{Q_@Q’ (2.5)

Qlt:O = Qo-

Let us denote L = 6;1 and Q(t) = ¢ Q,. The solution operator e“ is a norm-
preserving map from H*® to H*® for any s > 0 in the sense of

1Dl = lle™ Q|

w = 1Qollyss VEER, (2.6)
which follows from the Fourier transform

F(e)y=e*, keR,



19: 06 8 March 2010

Downl oaded By: [Pelinovsky, Dmtry] At:

618 Pelinovsky and Sakovich

involving a bounded oscillatory integral with a singular behavior as k — 0. The
solution operator e can be represented by the convolution integrals involving
Bessel’s function J;, of the first kind.

Lemma 1. Let K,(y) and J,(y) be defined by

t !’
K0) = [LCUE). 0= heVE). Ve R,
There exists C > 0 such that for all t € R

1K I~ < €t K2 < C720 I~ < 1,

whereas K, ¢ L', J, ¢ L', and J, & L.

Proof. These properties follow from properties of Bessel function J,(z), see, e.g., [7].
O

It follows by direct substitution that the linear Cauchy problem (2.5) has a
solution in the form

0y, 1) = Qy(y) + /yw K. =0 ()dy. (v.1) e RxR,, 2.7)

which is bounded if Q, € L* N L. In addition to Q(y, r), we shall also consider an
integral of Q(y, t) in y, given by

PO == [ 00 ndy == [0/ = D@y (28)

y y

The local well-posedness analysis is based on the integral equation

a(h) = 00 = [ g )p(ar 2.9)

which follows from Duhamel’s principle for the nonlinear Cauchy problem (2.4).
Here

a0 = g0 0. p() = pOe) == [ g0’

0(r) = e'tq, is the solution of the linear problem (2.5) with Q, = ¢,, and f(g) is
defined by (2.3). We shall work in the space X! given by

. 1
X = {q eH'NH": |qll;~ <q. < 1}, s> 5 (2.10)

Since p, = ¢, it is clear that p € H*™! if p € L? and g € H*. We need to show that
the vector field of the integral equation (2.9) is a Lipschitz map in the vector space
X* := H°N H~! equipped with the norm

lgllxs == llgllys +llp

L2
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for any ¢ € [0, 7] and it is a contraction operator for a sufficiently small 7 > 0. This
construction gives local well-posedness of the sine-Gordon equation (1.4).

Theorem 2. Assume that q, € X5, s > % There exist a T > 0 such that the Cauchy
problem (2.4) admits a unique local solution q(t) € C([0, T], X?) satisfying q(0) = g,.

Moreover, the solution q(t) depends continuously on initial data g,.

Proof. Fix s> %, q.€(0,1), and 6 € (0, C;'), where constant C, > 0 gives the
upper bound of the Banach algebra property

Vf,ge H : |fg

HS = C.S”f

o I8N Hs - (2.11)
We assume that |||y < @0 and | g~ < og. for a fixed « € (0,1) and prove
that there exists a T > 0 such that g(z) € C([0, 7], X?) is a solution of the Cauchy
problem (2.4) such that g(0) = gy, ||g()|lxs < 0, and ||g(?)||,~ < ¢, for all ¢ € [0, T].
To do so, we find bounds on the supremum of ||g(?)| 4, |g(t)]l -1, and ||g(?)||;~ on
[0, T] from the solution of the integral equation (2.9).

By the triangle inequality, the norm-preserving property (2.6), and the Banach
algebra property of H*, we obtain

9O < 10O + [ 1" f(a (e e
< ol +C, [ 15O e 1Pl

To deal with nonlinear function f(g), we expand it in the Taylor series

Vigl<1: flgg=1-y1- z@””” ,

nl2r

which involves only positive coefficients. By invoking again the Banach algebra
property, we obtain

(2n ) 2n 1” ||2n

VClgln < 1: 1@l = 3 E

n=1
1 — /1= C2%qll3
= 2SI < gl

s

thanks to the representation (2.3). As a result, we have

t
la(o)| wt €[ g s (212)

e = [l

To estimate the L? norm of p(f), we use the integral representation

po) = P = [ L g p(ar
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where P(f) = LQ(t) is defined by solution of the same linear problem (2.5)
with initial data P(0) = p,. By the triangle inequality and the norm-preservation
property, we obtain

P2 < [1PO]2 + /0 1L~ f(g(t))p(t) ] 2t
< lIpollz2 + /0 L () P

The norm preservation (2.6) is not useful for the second term since Lf(q(t))p(¢) may
not be in L2. On the other hand, using formula (2.8), we write

Le"™Dt f(q(t))p(t) = — f‘ T = DA PG Y. (213)

We shall use the Hausdorf-Young’s inequality

If*gllr < 1 Neollgller (2.14)

where p, q,r are related by the constraint ¢!+ 7' =14 p~' and the star

denotes convolution operator fxg = f]R JfOe(y —y)dy. Using inequality (2.14)
and Lemma 1, we obtain

1L fa( NP2 < 1,y

= 1A @) P 25 = 11/ (q(@)p(E)l 2.

Using the Holder inequality, we obtain

1A @) POl = A g PO,

with p=! + r~! =1, so that

1L gD 2 < 1AGED w20 ()] 205

If we choose r =3, then we have p =3 and ||f(¢)|, < llg]%.. As a result, we

2
conclude that

P2 = lIpoll .2 +/0 lg(t) - dr" (2.15)

Finally, we estimate the L* norm of ¢(¢) from the integral equation (2.9). We
obtain

40l = 10+ [ e APl -t

By Lemma 1, the convolution formula (2.7), and the Hausdorf-Young’s inequality
(2.14), the free term is estimated by

100 =< lldoll~ + 1K 2ol < llgoll + €114

X5
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for some C; > 0. The nonlinear term is estimated by

1= fla(tN ()l = 17N P o+ 1Kyl 1A @) P ]
= a1l + 1Kol g N2 IO 2

< G+ (1 = ) lg(t)]3.
for some C, > 0. As a result, we conclude that
t
gl < Igoll~ + Cit"llgoll e + szo (1+ (= ")llg(t) | x.dr" (2.16)

Using (2.12), (2.15), and (2.16), we can see that there exists T = 7(s, g,, 6, &) > 0
such that the vector field of the integral equation (2.9) is a closed map of a finite-
radius ball in X? to itself. The value of T > 0 satisfies the bounds

au+T(1+ CH&* <1,

1
ag. + C,T"?ud + ECZT(T +2)8* < gq..

Moreover, since f(q) behaves like a quadratic function, a similar analysis shows that
the map is Lipschitz with respect to ¢ and it is a contraction if 7 > 0 is sufficiently
small. Existence of a unique fixed point of the integral equation (2.9) in a complete
space C([0, T], X?) follows by the contraction mapping principle (see, e.g., [17]). O

Corollary 1. Under the conditions of Theorem 2, we actually have ¢(t) €
c([0, 7], X3) N C'([0, T], H?).

Proof. The proof is based on the identity ¢, = /1 — ¢?>p and the fact that p(z) €
C([0, T], H**Y). O

Remark 1. Existence of a unique solution can be proved more easily in a weaker
space
1

<1}, s>,

X;={qeH . pel”:|ql~=q 3

c

provided that ¢, € X:. Since p € H' if ¢, p € L?, X* is continuously embedded to X:.
The space X! turns out to be more suitable if we are to use conserved quantities of
the sine-Gordon equation.

3. Correspondence Between Short-Pulse and Sine-Gordon Equations

We start by stating the local well-posedness theorem for the short-pulse equation
(1.1) from [15].

Theorem 3 ([15]). Assume that u, € H>. There exists a T > 0 such that the short-pulse
equation (1.1) admits a unique solution

u(t) € C([0, T), H*) n C'([0, 7], H")

satisfying u(0) = u,. Furthermore, the solution u(t) depends continuously on u,.
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We can now compare the results following from Theorem 2 with Theorem 3.
Using the transformation (1.5) and setting ¢ = sin(w) and p, = ¢, we have

== _
=w= b
w,,
h, = — _tan(w) = —2 G.1)
* cos(w) 1— ¢
Uy = 5 pyv

cossw (1- QQ)Z'

If g(r) € X! for all # € [0, T), there exists a uniform bound ¢, € (0, 1) such that
lg()|.~ < g, for all ¢ € [0, T]. As a result, the H> norm on u in x is equivalent to
the H> norm on p in y and the H' norm on g in y, since p, = ¢. The following
lemma summarizes on the correspondence.

Lemma 2. Assume that ||q||;~ < q
There exist C* > 0 such that

< 1 and consider transformations (1.5) and (3.1).

c

Vu,p e H*(R) : C”[[p()]l s> < u()m> < C* ()] 2.

Proof. The proof is given by direct computations, e.g.

V1I=alplz < lully> < lpli..

R 1
10,pl7: < ll0,ul;: < ——=—=l9,pl}-.
V1—-q
1

7 < ——|1&pl

V(I =q2)

where ¢, < 1 by the assumption of the lemma. a

2
H?2»

2
losp

72 < 10u

Combining Theorems 2 and 3, we obtain a more precise result on local well-
posedness of the short-pulse and sine—Gordon equations.

Theorem 4. Let ¢(1) € C([0, T,], X)) N C'([0, T], H') be a solution of the sine—
Gordon equation in Theorem 2 and Corollary 1 and T, > 0. Let u(t) € C([0, T,], H*) N
C'([0, T»], H") be a solution of the short-pulse equation in Theorem 3 for some T, > 0.
Let gy, p, and uy be related by the transformations (1.5) and (3.1). Then, in fact, p(t) €
C'([0, T], H?) and u(1) € C'([0, T], H?) for T = min(T}, T,), where p, = q.

Proof. 1f q(r) € X! on [0, T,], then the bound |g(1)|,~ < g. holds on [0, T}]
for some g, € (0,1). By Lemma 2 and Corollary 1, if p(t) € C([0, T,], H*) then
u(t) € C([0, T,], H) and if (1) € C'([0, T;], H') then u, € C'([0, T,], H'). The first
assertion recovers the result of Theorem 3, while if 7 = min(7}, 75), the second
assertion combing with u(¢r) € C'([0, T], H') from Theorem 3 implies that u(f) €
c'([o, 1], H?).

In the opposite direction, by Lemma 2, if u(¢) € C([0, T,], H*) N C'([0, T,], H"),
then p(7) € C([0, T], H*) N C'([0, T], H') for T = min(T,, T,). Combining with
q(t) € C'([0, T], H") from Corollary 1, we obtain that p(r) € C'([0, T], H?). O
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Remark 2. Theorem 4 shows that the results on the sine-Gordon equation (1.4) allow
us to control the C' property of ||02ul|,» in the short-pulse equation (1.1), while the
results on the short-pulse equation (1.1) allow us to control the C' property of | p||,-
in the sine-Gordon equation (1.4). This duality turns out to be useful for rigorous
treatment of the conserved quantities for each of the two equations.

Remark 3. If u(¢) is a solution of the short-pulse equation in Theorem 3, then for
all r € (0, T), we have the zero-mass constraint

/]Rudx = /]Rw, cos(w)dy = %/}Rsin(w)dy = %/}quy

i |: hm p(yv, 1) — 11m p(v, t)]

thanks to the fact that p € C'([0, T], H?) from Theorem 4. We note that the initial
data u, € H* does not have to satisfy the zero-mass constraint [, u,dx = 0, in which
case [ u(x, r)dx jumps from a nonzero value to zero instantaneously for any ¢ > 0.
See Ablowitz and Villaroel [1] for analysis of a similar problem in the context of the
Kadomtsev—Petviashvili equation.

4. Global Well-Posedness of the Short-Pulse Equation (1.1)

It follows from the method of Picard iterations that the existence time 7 > 0 in
Theorems 3 and 4 is inverse proportional to the norm | u,|/,s of the initial data.
To prove Theorem 1, we need to control the norm |u(7T)||,. by a T-independent
constant. This constant will be found from the values of conserved quantities of
the short-pulse equation. Formal computations of an infinite hierarchy of conserved
quantities were reported by Brunelli [2]. Using Theorem 4, we shall make a rigorous
use of the conserved quantities.

Lemma 3. Let u(t) € C'([0, T], H?) be a solution of the short-pulse equation (1.1).
The following integral quantities are constant on [0, T]:

H_, =/ w’dx,
R

H0=/]R<\/Tu)2(—l)dx=/ml+;%dx
= /\/”7[ < 1+u2>] /(1+u2)5/2

Proof. We shall write the balance equations for the densities of H_;, H, and H,:

1
8.() = 0, <u2 + —u“),
: 4
1
6,(,/1 +uz— 1) = 56X<u2,/1 + u%),
5( u? ) . ( 2u? wu?, )
[ — =0 — s
\Va+wy:) \Vi+e 2/0+8)
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where v=0;'u = u, — 1u’u, thanks to the short-pulse equation (1.1). If u(r) €

C'([0, T], H?), then wv(r) € C([0,T], H"). By Sobolev’s embedding, we have
v(t), u(t), u,(t) € L= and v(r), u(t), u,(t) > 0 as |x|] > oo for any € [0, T].
Integrating the first two balance equations on IR, we confirm conservation of H_,
and H,. To prove conservation of H,, we need to show that uu, — 0 as |x| - oo
for any 7 € [0, T]. Using (1.1) and (1.5), we obtain

q2

—u' =2 1 =tan’*(w) = —,
1 —¢g?

where u, — 0 as |x| — oo and g = ¢(y, t). By Theorem 4, ¢(¢) € C'([0, 7], H') and
lg(O)|l .~ < g. <1 for any ¢ € [0, T]. Therefore,

o
%zcos(w)zvl—qzz\/l—qu,

for any ¢ € [0, 7], so that the limits y — foo correspond to the limits x — =oo.
Furthermore, since ¢ — 0 as |y| — oo, we have uu,, — 0 as |x| — oo. d

We can now prove Theorem 1.

Proof of Theorem 1. The values of H_,, H, and H, computed at initial data u, € H>
are bounded by

H71 = ‘/IRbtde < ||M0||%_12,

1
H, = f o))
0= R1+¢r——- _2|Nm
— XX 2
b /m (1+ ui)S/zdx = lolle-

Note that if |jug|, + [lugll;, < 1, then 2H, + H, < 1. By Lemma 3, these quantities
remain constant on [0, 7]. We will show that the quantities H, and H, give an upper
bound for H' norm of the variable
u
=, 4.1

q:\/1+u§

Note that g(x, 1) = q(y, 1) = sin(w(y, t)), where x = x(y,¢) is defined by the
transformation (1.5). To control ||g]|;;:, we obtain

2 2 / 2
/ Zfdxz/ M e = U L+ 1+M"dx
R R 1+ u? R1+/T+u2 1+l

<2 — > _dx=2H,

lRl—i—w/l—i—uz



19: 06 8 March 2010

Downl oaded By: [Pelinovsky, Dmtry] At:

Sine—Gordon Equations 625

and

= [ ) o
<f\/1+7[ < 1+u2):| ="M

If u(t) € C([0, T], H?), then ¢(t) € C([0, T], H') and g(¢) satisfies the T-independent
bound

lg(Olm < VH +2H, <1, Vtel0,T].

Thanks to Sobolev’s embedding |||~ < %HQHH“ we have ||g(0)] .~ <gq.:=
H,+2H, < 1, Vt € [0, T]. Inverting the map (4.1), we obtain

9
-7

x =

Since H' is a Banach algebra with C; =1 in the bound (2.11) (see, e.g., [11]), we
expand the map into Taylor series with positive coefficients to obtain

I

il = ——
NOSTTE

which results in the 7T-independent bound

H +2H, \"*
Dl = (44 )
This bound allows us to choose a constant time step T, such that the solution u(7Tj)
can be continued on the interval [T}, 27,] in space C([T,, 2T,], H*) using the same
Theorems 3 and 4. Continuing the solution with a uniform time step 7, > 0, we
obtain global existence of solutions in space u(r) € C(R,, H?), which completes the
proof of Theorem 1. |

The sufficient condition for global well-posedness of Theorem 1 can be
sharpened thanks to the scaling invariance of the short-pulse equation (1.1). Let o €
R, be an arbitrary parameter. If u(x, t) is a solution of (1.1), then U(X, T) is also a
solution of (1.1) with

X=ox, T=o't, UX,T) =oux,1). 4.2)

The scaling invariance yields the following transformation for conserved quantities

I?0=/]1{<,/1+U§—1>dX=oc/ (,/1+u§—l>dx=ocH0,

,1 -1
-/(1+U2)5/2 /(l+u2)5/2 =o" H,.
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Therefore, for a given u, € H?, we obtain a family of initial data U, € H? satisfying
d)((x) :21’;0+I’§1 :2OCH0+OC_1H1.

Function ¢(a) achieves its minimum of 2,/2H H, at o = /2H_1121’ so that

Vo e R, : ¢(a) > 2\/2H,H,.

Using the scaling invariance property, we obtain the following corollary to
Theorem 1.

Corollary 2. Assume that u, € H* and 2,/2H,H, < 1. Then the short-pulse equation
(1.1) admits a unique solution u(t) € C(R,, H?) satisfying u(0) = u,.

Proof. If u, € H* satisfies 2,/2H)H, <1, there exists « € R, such that
the corresponding U, € H? satisfies 2H,+ H, <1. By Theorem 1, the
corresponding solution U(T) € C(R,, H?), so that u(r) € C(R_, H*) by the scaling
transformation (4.2). O

5. Global Well-Posedness of the Sine-Gordon Equation (1.4)

The sine-Gordon equation (1.4) has an infinite set of conserved quantities similarly
to the short-pulse equation (1.1). These conserved quantities can be enumerated by
the order j > 0 in the term (¢/w)? involving the highest spatial derivative. We will
use only the first two conserved quantities,

E, = / (1 —cos(w))dy, E, :/ widy,
R R -
the existence of which follows formally from the balance equations

0, (1 = cos(w)) = 0, (%wf) , 0, (%wf) = 0,(1 — cos(w)).

Additionally, the sine-Gordon equation (1.4) has another infinite set of conserved
quantities involving trigonometric functions of w and their integrals enumerated by
J <0 in the term ((7_{,w)2. Besides E;, we need only one conserved quantity of this
set,

E_, =/ cos(w)widy,
R

existence of which follows formally from the balance equation

1
0, (cos(wyw;) = 0, (wtzr - wa) :
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Using the transformation ¢ = sin(w), we rewrite the conserved quantities in the
equivalent form

E_ :/Rw/l —¢’p’dy, E, =/]Rf(Q)dYs E, =/,R

2
q,
dy, 5.1
— g% (5.1
where p = 6;1(] and f(q) is defined by (2.3). The balance equations are rewritten in
the corresponding forms

L, %
0.fa) = 3, (5,,), o (2 ) =an9
q

and

=)o i-1e)

We shall check if E|, E,, and E_, are time conserved quantities for the Cauchy
problem (2.4). Global well-posedness in H? follows from analysis of the three
conserved quantities.

Lemma 4. Let p(t) € C'([0, T], H*) be the solution of the Cauchy problem (2.4) and
q(t) = 0,p(1). Then, E,, Ey, and E_, are constant on [0, T].

Proof. By Sobolev’s embedding for p(t) € C'([0, T], H?), we have q(1), p(t),
p,(t) > 0 as |y| > oo. Therefore, conservation of E,, E,, and E_; follows by
integrating the balance equations on y € R for the local solutions. O

Theorem 5. Assume that q, € X! and 2E, + E, < 1. Then there exist a unique global
solution q(t) € C(R,, X!) of the Cauchy problem (2.4) satisfying q(0) = g

Proof. The values of E_,, E,, E, computed at initial data ¢, € X! are bounded by

1
E_ =< ||P0||ih |E,| < ||‘]o||ib E, < 1= a2

AT [PA
0 =S

where the constraint ||g,l|,~ < g, < | is used. By Lemma 4, if g(r) € C'([0, T], X!)
1s a solution constructed in Theorems 2 and 4 for a fixed T > 0, the values of
quantities E_,, E,, E, are constant on [0, 7]. Therefore, we only need to bound the
norm ||g(0)||y1 = |g(D) ;0 + | p(?)]l,2 by a combination of E_,, E, E,. This bound is
obtained from the following estimates

1
E_ = [ply1 = a0, Eo = Ellq(t)lliz, E, = [|0,q(0ll7>, ¥ e [0, T].

By Sobolev’s embedding and the bounds above, we have

1 1
gD~ < —=lg®llm < g, := —=VE, +2E, <1,
V2 V2



19: 06 8 March 2010

Downl oaded By: [Pelinovsky, Dmtry] At:

628 Pelinovsky and Sakovich

since E, + 2E, < 1 thanks to the assumption of the theorem. As a result, we obtain
the bound

E
la()lx1 < VE, +2E, + 1*‘ =, Viel0,T].
—

The time step 7 > 0 depends on | ¢||y:. Since the above norm is bounded by the
T-independent constant on [0, 7], one can choose a non-zero time step 7, > 0 such
that the solution ¢(f) can be continued on the interval [T, 27;] using the same
Theorems 2 and 4. Continuing the solution with a uniform time step 7;,, we obtain
global existence of solutions ¢(r) € C(R ., X!). (]

Remark 4. Theorem 5 is very similar to Theorem 1 thanks to correspondence
between the two equations in Lemma 2. In particular, it follows directly that H, =
E,Hy=E,and H | =E_,.
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