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0. Imtroduction

For quasilinear strictly hyperbolic operators the Cauchy problem is inves-
tigated in many papers and books (see, for instance, [1], [7], [11], [16], [21], [22]).
Although there are a lot of interesting open problems for the strictly hyperbolic
operators, nevertheless we reckon that it is important also to investigate quasi-
linear operators with characteristics of variable multiplicity.

For that type linear operators considered in Sobolev spaces very important
are Levi conditions. These conditions are found out for many classes of such
operators from the point of view of well-posedness in the Cauchy problem. At the
same time almost nothing is known for quasilinear case. Moreover, even the role
of hyperbolicity in the quasilinear Cauchy problem is not clear. We mean that
even an analog of the Lax-Mizohata theorem for the quasilinear operators is not
found out and is not proved still (see, Example 0.1 below).

Levi conditions are very closed to hyperbolicity. This is clear due to Garding
hyperbolicity condition (Hadamard hyperbolicity condition, see, also [9] for
Gevrey classes) for operators with constant coefficients, while for some classes of
operators with variable coefficients and multiple characteristics it is noted in [23].

In [18] there is given example which hints at importance of the Levi con-
ditions for the stable global solvability (see Definition 0.1, below) in the Cauchy
problem for the quasilinear equations. For the second-order equations there also
are given Levi conditions which are sufficient to the Cauchy problem to be stably
globally solvable in the Gevrey classes.

We consider an equation
(0.1) DMru+ > aiu(t,x, {ckp(t, Dy, Dx)u})ciu(t, Dy, Di)u

JH|e| <m, j<m

= F(t,x,{ckp(t, Dy, Dx)u})
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with smooth coefficients a;4(f,x,z) € C*(J x R™) and right-hand side Fe
C®(J x R™), where teJ :=[0,T], xe R", and assume that all the functions are
periodic in x, therefore we will write also x € T". Here T" is an n-dimensional
torus, though any compact could be treated with minor modifications, as well as
the case T" = R". Operators c¢;(t, D;, Dy) in (0.1) are the following

A (A (DI Dy, when |af # 0;

(0.2) ¢ja(t, Dy, Dy )u = .
D]u, when |a| =0,

and cx (¢, Ds, Dx)u is defined by (0.2), too, where j+ |¢| < m, while kK + |f] <
m—1. It is clear that lower order terms of the left-hand side of (0.1) can be
included in the right-hand side.

We describe the class of the operators of (0.1) by means of a real-valued
function A e C2([0,T]) such that A(0) = A'(0) =0, A'(f) >0 when ¢+ 0. In the
following A’ means dA/d:. For A(f) we define A(r) = jé A(r)dr and assume that

clA(0)/AD] < [X(8)/A0)] < colA(t)/AD)],

(0.3)
12D (1) < ol ()A(1)/A(r)]  for all £ € (0, T),

with a positive constants ¢, ¢y, where ¢ > (m—1)/m.
The simplest examples of the functions, satisfying (0.3) are the following:

Mey=1, At)=exp(-|f|"), A(t) =exp(—exp---exp|]™),
b.\k,_—-J
where [, k are integer numbers, £ > 2 and / > m — 1, while r is a positive number.

We assume that all the roots 71(¢,x,w,&),...,Tm(2,x,w, &) of the equation

(0.4) Tt Y gt x,w)TE =0

J+|a|=m, j<m
are real and distinct for all 1€ [0,7], xe T", £ e R"\0 when w belongs to any
compact set.

Thus the equation (0.1) has characteristics A(f)7i(z,x,w, &), ...,
A()Tm(t, x,w, &) which coincide at ¢ = 0 while for 7 # 0 they are distinct. That is
why equation (0.1) is said to be an equation with the characteristics of variable
multiplicity.

For equation (0.1) consider the Cauchy problem

(0.5) Dlu(0,x) = gi(x), 1=0,....m—1.

The main theorem of the present paper is the following
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TueoreM 0.1. Assume that for the operator (0.1) the above mentioned
conditions are satisfied. Then there are non-negative numbers y and M such that
for gi(x) e H+M+m=I(T") 1 =0,....m—1, for Ty sufficiently small, there is a
solution u(t, x),

0.6 Dlue ([0, Ty); HY* (1), 1=0,....m—1,
t

to the Cauchy problem (0.1), (0.5).
For y and M sufficiently large a solution u(t,x) is unique.

In [12] is studied how much regularity of initial data (M in our notations) is
needed to ensure existence of a local solution to a semi-linear wave equation.

For linear weakly hyperbolic Cauchy problem there is very developed theory
which allows to prove that hyperbolicity and Levi condition are necessary for the
problem to be C* well-posed (See, for example, [4]). That theory is based on the
closed graph theorem and on the constructions of the geometrical optics.
Unfortunately, for nonlinear equations to apply that approach is very difficult
(See, for details, [1]). But if we replace C* well-posedness by the following stable
global solvability concept, then, for some examples, at least, we can prove
necessity of the Levi conditions as well as the Lax-Mizohata theorem.

DermNITION 0.1, Let Scoer, Sk and Sz be spaces for coefficients ajq, right-
hand side F and initial data {gz}f,"*l, respectively. The Cauchy problem (0.1), (0.5)
is said to be stably globally solvable in the space S, in the neighbourhood of the
solution u(t,x) to that problem with given functions a;,, F, g, if there are
neighbourhoods Qcoett © Scoet, Or = Sk and Qyy < Sy, of ajq, F and {g,}g"l,
respectively, and positive number T such that for every d;, € Qccerr, FeQp and
{g,}{)"‘l € Qi4, a Cauchy problem

DJu + Z Gjo(t, %, {ck,p(t, Dy, Dx)u})cjo(t, Dy, Dy)u

JHo <m,j<m
= ﬁ(tv X, {Ck,ﬂ(tv Dt; Dx)u})
Dlu(0,x) = g(x), 1=0,....,m—1.

has a unique solution u(t,x) defined for all te [0, T).

The next example shows that in general without hyperbolicity not in the
neighbourhood of every solution the Cauchy problem is stably globally solvable.
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ExampLE 0.1. Consider an equation
(0.7) U+ P + 12 () + () = 0.
There is a smooth solution u = #(¢,x) to the Cauchy problem with initial data
#(0,x) = 1, ii,(0,x) = 0, defined for all ¢ > 0. That is a function (¢, x) = 1. This
solution is unique in C® space.

Then, if u = u(x,?) is a solution to (0.7), then v(x, ) = expu(x, ) solves the
following linear equation

(0.8) v + tHv = 0.
Let us look for a real-valued solutions v of this equation, of the form v (x, ?)

a" () cos(nx) + ™ (¢) sin(nx). Consequently, the function w (2) = a™ (1) 4 ™ ()
is a solution of the equation

(0.9) w (1) — 2w (1) = 0.
Add the initial conditions w(0) =0, wg")(O) =p" (p is real) which are
equivalent to a®(0) = 5™ (0) =0, a(0) = p, b (0) = 0, where the sequence

{p™} will be chosen later.
Further, a function

1

W(t,n) = te® "F(1,2 — y;—20t™"'n), o:=1/(1+1), y:=Ilo,
is a solution to (0.9) with initial data
(0.10) wW(0,n) =0, W,0,n)=1.

Here F(a;y;z) is the solution of the Kummer’s equation [2] and is represented in
the following form

Ty 1
F(o;9;2) = T (o) (y — «) (1— eZni(y—u))(l — g2

(1+,0+,1-,0-)
x| SN (1 oy e,
C

The function F(a;y;z) is an entire analytic function with respect to z.
Thus we have

(0.11) W (1) = p 1" (1,2 — 3, — 201" 'n).

According to Sec. 6.13.1 [2] the function F(a;y;z) has the following asymptotic
behavior as Rez — —o0:
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012) Flos2) = D (-2)77 1+ O(k™)

Let us suppose, that for some » which will be chosen later, u(x, t) is a solution of
(0.7) with the data u(x,0) =1 and wu,(x,0) =e 'p™ cos(nx). Then v(x,t) =
expu(x,f) is a solution of (0.8) with initial data v(x,0) =e and v,(x,0) =
p™ cos(nx). On the other hand the function e+ v (x,¢) is a solution of (0.8)
with the same initial values. Uniqueness in the Cauchy problem (Holmgren’s
theorem) for (0.8) implies, that v(x, ) = e + v (x, £).

Furthermore, if p®™ =—n"", then for every s<ws the sequence
SUPk <5 x e [0,27] |Dke~!p™ cos(nx)| tends to 0 when n tends to infinity. At the same
time for any fixed 7 > 0 there is a point x such that v (x,7) tends to —o0 as
n — oo. That brings blowup of the function u(x,?).

Thus, for every time interval [0,d] and for every e-neighbourhood of the
initial data (1,0) in the space C* there exist initial data from this neighbourhood
such that the solution of (0.7) does not exist in C2([0,6] x T).

As it is shown in [18], one can not expect stability of global solution to
weakly hyperbolic equation in Gevrey classes, if lower order terms do not satisfy
some conditions, usually called Levi conditions. Below we use the example and
arguments of [18] to show that stable global solvability does not hold in general
in Sobolev spaces, too, if these conditions are not satisfied. For equation (0.1)
that conditions mean a special form (0.2) of the operators ¢;,(¢, Dy, Dy).

ExampPLE 0.2. Let us consider the equation (b is real)
(0.13) Uy — Ve — bt*u, — ¥ () + () = 0.

If k <j—1, j>1, then the Levi condition (0.2) (see, also, [14], [15], [23], {18]) is
not satisfied. If u = u(x,¢) is a solution, then v(x, ) = expu(x,?) is a solution of
the following linear equation

(014) Uy — t2jl7xx - btkvx =0.

Again, as in the first example we seek for real-valued solutions v of this
equation of the form o™ (x,¢) = a®™(¢)cos(nx) + b™ (¢) sin(nx). Consequently,
function ¢™(¢) = a®(¢) + ib™(¢) is a solution of the equation

() + ) (1) + ibtkne® (1) = 0.

Adding the initial conditions ¢®(0) =0, ¢(0) = p™ (p™ is real) which are
equivalent to a®(0) = 5®(0) =0, 4! (0) = p®, b (0) = 0, where the sequence
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{p™} will be chosen later, then according to [19], for ¢ the following rep-
resentation holds:

0.15) (1) = p™ Zz:am(t)n_l exp|[Crn® + in(—=1)"1/(j + D](1 + 0(1)),

m=1

where 0 = (j —k ~1)/(2j — k), an(t) # 0 and the real part of at least one G, is
positive.

To consider a global solution #(x,#) =1 we repeat an argument which has
been used in Example 0.1. Furthermore, if p® = n= then for every s < s, the
sequence p sup; ., . p | D% cos(nx)| tends to 0 when # tends to infinity. At the
same time n~'p" exp(C,n°) tends to infinity when Re G, > 0.

Thus, by (0.15) for every time interval [0,d] and for every e-neighbourhood of
the initial data (1,0) in the space C° there exist initial data from this neigh-
bourhood such that the solution of (0.13) does not exist in C%([0,d] x T).

We note that according to Theorem 0.1 the Cauchy problem for (0.13) with
k =j—1 is locally solvable in Sobolev spaces. (See, also, [17], where a second-
order equation with linear principal part independent of x, is considered.)

ReMARK 0.1. We emphasize that to get a contradiction in the above both
examples we used blowup phenomenon appearing in nonlinear equations, instead
of the closed graph theorem and an a priori estimate.

Local solvability, established in Theorem 0.1 leads to stable global solvability
at the neighbourhood of the sufficiently smooth solutions to equation (0.1). This
is an essence of the following theorem.

Tureorem 0.2. Assume that for the operator (0.1) above mentioned conditions
are satisfied. Then there are non-negative numbers y and M such that the Cauchy
problem (0.1), (0.5) is stably globally solvable at the neighbourhood of the every
solution ue ﬂ;:)l Cl([0, T]; H'*M+m={(T")) in the spaces H'*M+m-l(T")
Jor gi(x), 1=0,....m—1, C* for aj, (with real roots of (0.4)) and F, while
ﬂ;:)l C!([0, T); HM*™=!(T™)) for the solutions u(t,x).

The last theorem is a simple consequence of Theorem 0.1. Indeed, it is
enough only to take into account strict hyperbolicity of the operators of (0.1)
when ¢ > Q.
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RemMark 0.2. We do not know whether the Cauchy problem (0.1),
(0.5) is stably globally solvable at the neighbourhood of the solution
ue (Y CH[0, T1]; HM+m=(T")) which is not smooth enough, or not.

1. Linear equation with non-smooth coefficients

In order to treat the problem (0.1), (0.5) we will deal with pseudodifferential
operators with less than C* symbols. We use the following symbol classes (see

[21)):
DEFINITION 1.1. We say p(x,&) e HY ST provided that
IDp(-, E)ll oy < CCEY™ ™, for all Ju| < M.

One can find main properties of such operators in Ch. IV [21]. We write
some of them here for the sake of completeness.

Lemma 1.1, If p(x,&) e HMS), and M >n/2, then p(x,D;): L*(T") —
L*(T"). More generally, p(x,Dy): H(T") — H*(T") for |s| < u, provided that
M >n/2+ p

Lemma 1.2. Given any M, my, my there is a p such that, if pj(x,D)e
OPH*S"), then pi(x,D)pi(x,D) e OPHY ST{*™, pi(x,D)" e OPHMST,, and

[pl (X, D):pl(x7 D)] € OPHMST(I)+m2‘1‘

Firstly we consider a linear case. For the linear system (or scalar equation)
one can not use results of [20] and [23] because the coefficients are not C*. On
the other hand one can not apply immediately a result of [15], too, because
conditions of that paper differ from our ones (0.2). Nevertheless, we use
approaches of [15] and [21] to prove the result of this section.

We consider the equation

(1.1) Dru+ > ajult,x)cjalt, Dy, Dy)u = f(t,x)

JHlal<m, j<m

with coefficients a;4(2,x) € C([0, T); HtM*S(T")), f e C([0,T); H'**(T")). The
operators ¢;jq(t, D;, Dx) in (1.1) are the following
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A (AT () DID*u,  when |af # 0;
cj,d(tthDx)u = X
D]u, when |a| =0,

where j+ |a| < m. For equation (1.1) consider the Cauchy problem
(1.2) Dlu(0,x) = gi(x), 1=0,....m—1,
with g;(x) e H"(T"), 1=0,...,m— 1.
THeOREM 1.1. Assume that all the roots ©1(t,x,&),...,Tm(t,x,&) of the
equation

(1.3) T+ Y (LX) =0

Jtla|=m, j<m

are real and distinct for all t € [0, T), x € T", £ € R"\O. Then there are non-negative
numbers y and M such that for gi(x)e H'*+t"HT"), 1=0,....m—1, fe
C([0, T); H™*S(T™)) for T sufficiently small, there is a unique solution u(t,x),

Dlue ([0, T); HS™(T™), 1=0,...,m—1,
to the Cauchy problem (1.1), (1.2). This solution satisfies the estimate
(1.4) ZIID' N gstm-1(amy < . (legt X) | gssm-1(ny J ILf @ s my df)
=0
for all te[0,T).

Proor. Let

2 tm—l

uine(2, X) = go(x) + 1g1(x) +5 ga(x) + -+ M gm-1(x),

then a function v(t,x) = u(t, x) — us,(t,x) solves

Do+ > aja(t,X)¢ju(t, Dy, Dx)v = fo(t, X)

Jtal € m, j<m
and
Dlv(0,x) =0, 1=0,....m—1,

with fy =f — L[ui,], where L is an operator of the left-hand side of (1.1).
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Let 4 be a solution of the following the Cauchy problem for an ordinary
differential equation

Dru® 4+ " aiu(t,x)¢ia(t, Dy Di)u® = fo(1, %)

| =0, j<m
with parameter x € T" and initial data
D®(0,x) =0, 1=0,....,m—1.

On the other hand one can regard the last Cauchy problem as an equivalent
problem for a new unknown vector-valued function % := (%go),...,%,(g)) =
‘WO, D, ... D" '4®) and a linear symmetric hyperbolic system of first
order. For the solution of the Cauchy problem with vanishing initial data, for the
linear symmetric hyperbolic system there is an energy estimate which leads to the
following one

t
1200l < & [ 1A
If we denote

.fl = Z af,d(t7x)cj,a(ta DtaDX)u(O)(t’ x)’
Jor| #0

then
Llu — ujp, — u(o)] =A

and for every given se€ R we have an estimate

IADN: < D laalt, x)¢a(t, Di, Dx)u® (1, %),

Jor| #0

0
< CA () > llajalt,x) D2,
la| #0

< ) [ 15 imds, 2 Om= (m—1)/c),

provided that y is large enough.

Indeed, the function A™7(f)A/t~™(z) (with |a| #0) can be majorized
by A%(¢)(A"“()A'™™(z)). The non-negative function A" *(1)A'™™(¢) has a non-
negative derivative due to condition ¢ > (m — 1)/m in the inequality (0.3) when
we choose & < m — (m — 1)/c. Hence, the function A" *()A!="(¢) is bounded.
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One can consider recursively defined

D) 4 Z @ (2, %)¢j a2, Dey D)™ = fi (2, %),

|a|=0, j<m
Du®(0,x)=0, 1=0,...,m—1,

fk+1 = Z aj,tx(tvx)cj,a(tv Dt>Dx)u(k)(t> x)7
la] #0

Ll — i — 4 = —u®] = i1,

k=1,...,K—1, where

o, < Cak® [ 1Al
Hence, for every given N and s one has
(1.5) fx € AN C([0, T); H(T™))

provided that K, and consequently y, are large enough.
Thus, instead of (1.1), (1.2) one can look for the solution w(¢,x) of the
Cauchy problem

(1.6) DM'w+ Y au(t,%)a(t, Dy, De)w = fx(1, %),

J+la| <m, j<m
(1.7) Diw(0,x) =0, I=0,...,m—1,

with property (1.5). Above described reduction was used in [14], [15].
Further for the solution w of (1.6) we consider a vector-valued function

(1.8) =" @',...,u™), U*:=i"FeDY" D w, k=1,...,m

where (D) is a pseudo-differential operator with the symbol (&). For the
¢u(t, Dy, Di)w of (1.6) we have

m—I—|o|
i(i) (D™D, if o £0, I=j+1;
(19)  ¢u(t,D,DYyw={ A\A
A, i || =0, I=j+1,
where |a| +j < m. Thus we obtain

(1.10) DA™+ Y au(t, YA (DD AU = £,

J+o| <m, j<m
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(1.11) (0,x) = 0.

On the other hand according to (1.8) we have

40) _
1) wU(t,x), I=1,...,m—1

Due to the reduction in the beginning of the section and in view of the inmitial
value, it follows

(1.12) DA (1, x) = A<D YU (8, x) — i(m — 1)

3
(1.13) oz/(z,x)=i<1)x>,1m-’(t)J A=yt (o, x)dr, 1=1,...,m—1.
0

Hence, in (1.10) for the terms with m —j— 1 — |a| > 1 one can conclude

(1.14) (DY DR (1, x) = imT 1D,y D2

. t Tt Tm—|¢|—j-2
<) [ o [ [T 0 )

X %m—lal (Tm—\rx|—j—17x) dTm—{cx{-j—l-
We will use for brevity the following writing
(1.15) (DY M DRaY I (1, x) = imIHTID, YT DI (1)
x Jmlel=i=1 -l gym=lal

(m—j—1—|a| >1) where I denotes integration with respect to time.
The equations (1.10), (1.12) and initial condition (1.11) can be rewritten as
the following, equivalent to (1.1), (1.2), Cauchy problem

(1.16) a—;ﬁ = K(t,x,Dx)U + Ko(t, X, Dx)U + Kint,pa(t, %, Dy, A, A, 1, A)U + F (2, %),
(1.17) %(0,x) =0,
where

(1.18) K(t,x,&) e ACH([0, T]; HMSY), Ko(t,x,¢) € %/C([O, T); HM 5%,

(1.19) FeNc(o,1): B (TM),

while K, pa(t, x, Dx, A, A,1,A) is the operator-valued matrix with the following
elements:



60 Kunihiko Kanrtant and Karen YAGDJIAN

(120) (Kint,pd(t, X, Dy, A? i) I, l))k,l
0 when k#£#morl=1,

1-2 el la . m—i i1 Al—m
= Z|a|=m—1 N ll=i=1g, (2, x)<Dxy M DEAT () A7 (1) 'V 2,

when [ =2,...,m.

Equation (1.16) contains Fuchsian type operators if A(¢) = ¢/, but in general,
it is more singular.

For the symbol K(z, x, &) there is a symmetrizer R(, x, ¢) in the sense of Sec.
5, ch. IV [21], that is if K € HMS],, then there is Re HMS), with (6/dr)Re
HMS),, such that

(1.21) (Rt x, D), %) = co|| %7,
1.22 RK + K*Re H4S
1,0

for M sufficiently large.
To complete the proof of Theorem 1.1 it remains to prove the following

THEOREM 1.2. Consider the Cauchy problem (1.16), (1.17). For every given
u there are M and N e N such that if (1.18), (1.19) are satisfied and Re
C'([0, T); HMSY ) satisfies (1.21), (1.22), then the Cauchy problem (1.16), (1.17)
has a wunique solution U e AN C([0, T); H*(T") N AiN=1cY([o, T); HS-1(T™)), for
given & € AN C([0, T); H*(T")), and |s| < p. Such solution satisfies the estimates,
Jor |s| < p,

(1.23) |%(8)|| s < AN (2) J; ANONF @) e dz, te]0,T).

Proor. Consider a sequence {#;}; defined as follows:

U
(1.24) 6_tk = K(t,x, D)y + Ko(t, x, D) Ur_y
-+ Kint,pd(t, x,Dy, A, A1, l)%k—l + .97(1, x),
(1.25) Ue(0,x) =0, fork=1,2,...,

while %, :=0. The function %, € C([0, T); H*(T™)) N C'([0, T); H*"'(T™)) exists
due to Proposition 5.4 [21] provided that M is large enough. Moreover, according
to (5.4) [21] one has
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t
(1.26) [|#:1(Dlg < CLHf(T)HH:dT < CAN(’)J NONF @lgedr, 1€0, 7).
Then the function %, e C([0, T); H*(T™)) N CY([0, T]; H*~'(T")) exists, too, and

t
|%2(8)]| e < CJ 1Ko (2, %, D)1 + King pa(t, %, Dy A, 4, 1, ) U1 + F (1) s dT
0
t
< ¢ | I&a(t,x DI

0

14 i
CJ ”Kint,pd(t, X, Dx’ A> l’ Ia '1)%1 ”H-r dt + CJ ||9’_(T)”H: dc

0 0

< ccoj (( )) 11 dz + cj |Z (@) do

{
cj 1 Kint (8, %, Dy A, 2, T, )1 | e .
0

To estimate last integral of the right-hand side we remind assumption (0.3) where
¢>{m—1)/m, m>2. For every k > 2 and every / > 0 it follows an inequality

m

mk+ml+1—k<1’

(1.27) J;lk(r)AI(r)d‘cS C A A (1), Gy =

so that Cx; — 0 when k — co. In particular Cy; < 2/(k + 21+ 1). Using (1.27)
we estimate

t
jo | Ko pa (1, %, Dy A, A T, AY | e

m_ =2 et Ti-j-2
CIZZJ A @y T)J dnj dry - J drij-
J=

- !
x A7) 1 (T ) || s
Ti—j—-2

m — t 71
CZZJ A J(T)J dry L drz---Jo dri_j_

=2 j=

Ti—j—1
< AN ) L N @ )P g dry



62 Kunihiko Kantant and Karen YAGDIJIAN

< c(J; YD) Ol dr)f:l zr A1 () ()

=2 j=0

T Ty ‘E[_j_z N+l

—m

X j d‘tl J d‘L’z . J A (‘C]_j_l) d‘L‘[_j_1
0 0 0

< CCyiN (1) L AV @F @) e

where Cy < 1 and is decreasing function of N and m, while C is independent of
N.
Thus

129 0l < c(1+ 2+ oy )20 [ I OIE @

Moreover, %, € AN C([0, T); H*(T")) and (8/0t)%, € XN C([0, T); H*-1(T™)).
If we assume that

(129) Ol < D2 [ 5 NF Ol

with a monotone continuous function Ax(¢), then by analogy with deriving (1.28),
we obtain

CC
Ak+1(t) < (TO + CCN)Ak(t) +C

where k =1,..., 41 = C. According to condition of the theorem one can choose
N large enough. Then for N sufficiently large the sequence {4} is bounded.
Hence,

(1.30) 1%l g < Cood™(2) J; INONF (@)l de forallze[0,T),

with some constant C,.

Moreover, due to our choice of N the sequence {#;}y is fundamental in the
space C([0, T); H*(T™)) N CY([0, T); H*~'(T™)). Indeed, from the linear equations
for %Uy.1 and %, we obtain for difference %y 1 — Ux:
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(1.31) |41 (8) — Ui (D] s

1
< cjo | Ko(e, %, D) (@s — Upr) e e

1
+ CJ HKint,pd(Tyxa DX7A7 Av Ia i)(%k - %k~l)”}[-' dt
0

CG, L
= (T°+ cc~)“(z>j ANk = U1) (3) | e A < -
0
CC, k ¢
= (T+ cczv) ’lN(t)J INONF @)l de, k=1,2,...,
0

where ((CCyp/N)+ CCy) < 1. The estimates for the derivatives D%y — Ux)
follows from (1.24), (1.25).
To prove uniqueness suppose that # solves

(1.32) a—%:K t, %, D)U + Ko(t, x, Dx)U + King pa(t,x, Dy, A, A, 1, AU,
ot P

(1.33) %(0,x) =0.
Then, according to Nersesian’s lemma (see below Lemma 1.3)

k t
139 Ol < (S2+ o) 20 [ O a-

for any k, provided that conditions of that lemma are satisfied. It remains to take
into account our choice N large enough and that 7 is small enough. The theorem
is proved. O

COMPLETION OF THE PROOF OF THEOREM 1.1. It remains only to prove
uniqueness in the Cauchy problem (1.1), (1.2). To this end assume that D'ue
C([0, Ty]; H+"/(T™)), I =0,...,m— 1, and that

Du+ Z ;o (,%)¢jo(t, Dy, Dy)u =0,

JHle| <m, j<m
Dlu(0,x) =0, 1=0,...,m—1.

It follows

Dlu+ Y au(t,x)Dlu=— > au(t,x)ca(t, Dy, DiJu.
la|=0,j<m J+lal <mla] #0
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That means
m—1 t
Z 1 D!u(t)|| g < CSJ Z aj,4(7,%)¢j a(T, Dy, Dyu(z, x)||  dt
1=0 J+|o] <m,|af #0 He

' A) m—j—|«| .
< ¥ [#0() laate0niDiu sl d
Jt+|o| <m,|a| £0 0 (T)

¢t m—1 m—1
<q L; 1Dz, )| oom(2) (jf())) de

t m—1

< Ca() | S 1Dfu(e, 9l
1=0

due to condition (0.3) and to Lemma 1.1, provided that D'D*u e H', | + |o| < m,
and that y is large enough. Here s can be chosen negative as well. If we continue
this procedure then for |s| large enough, we get the right asymptotic behaviour at
¢t = 0 which brings uniqueness, due to Theorem 1.2. The theorem is proved. [

ReMARK 1.1. The constant C; of the estimate (1.4) depends on finitely many
seminorms of K, R and (3/0r)R, in HM S}, and HMS},, and of RK + K*R in
HM S},o: on T and on x and on n. Further, M depends on u and on n, but not on
the order m of the system.

REMARK 1.2. One can prove Theorem 1.1 with
Galt, D, Du = A" (AT (1) [l A(8) ™~ D D,

for coefficients a;, with m —j — |a| > 2 instead of given in the beginning of this
section. At that case N will depend on these coefficients, too.

For the sake of completeness we give here

LemMa 1.3 (Nersesian) [14]. Let us given the differential inequality
(1.35) VY (t) < K(O)y(t) +f(¢) forall te(0,T],

T > 0, where the functions K = K(t) and f =f(t) belong to C(0,T]. Under the
assumptions
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(1.36) J:K(r) dr = o0, JTK(‘L') dt < oo foreveryee (0,T),

€

s

(1.37) il_rg J: f(s)exp (Jt K(7) dT) ds exists for every t € (0, T,

every solution y e C([0,T]) N C'((0,T)) of (1.35) which posses the property

(1.38) y(e) exp (JT K(7) dr) =o(l) ase— 0,

&

satisfies an inequality

(1.39) y(t) < jt eL‘K(T)de(s) ds forallze (0, 7).
0

2. Reduction to nonlinear term with right asymptotic at zero

In this section we carry out for nonlinear equation (0.1) the analogy of the
procedure of the first part of the proof of Theorem 1.1. Let

2 tm—l

Uini(2, x) = go(x) + tg1(x) +%g2(x) +--- +(—m—_—1)!gmf1(x)

then a function v(¢,x) = u(?, x) — uu(t,x) solves

(2.1) DMv+ Z ajo(t, %, {ck,p(t, D1, Dx) (v + ins (¢, X)) }) ¢j (2, Dy, Dy )0

JHlel<m, j<m
= G(t,x,{ck,p(t, Dy, Dy) (v + Uins(2, X)) })-
Here the following notaion
(2.2) G(¢, x, {ck,p(t, Dt D) (v + uini(t, %)) }) := F(2,%,{ck (2, Ds, Dx) (v + thins (2, %)) })

- Z aj#(t,x, {ck,ﬂ(taDtvDx)(v+uint(t,x))})cj,a(t7Dt)Dx)uint(t,x)

J+al<m, j<m
is used. Moreover,

(2.3) Dlv(0,x) =0, 1=0,....m—1.
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Consider the solution #(%(z,x) to the Cauchy problem

(2.4)
D:nu(O) + Z aj,d(ta X, {Ck,ﬁ(t, Dy, Dx) (gk,ﬂu(()) + uint(t) X))})Cj,a“, Dt’ Dx)ef#u(())

Jel <m, j<m
= G(t1 X, {ck,ﬂ(t7 Dt’Dx)(gk,ﬁu(O) + uinl(t7 x))}),
(2.5) D®©0,x) =0, I=0,....,m—1,

where &, =1 when |y| =0, while &, =0 when [y| #0, I =k, j, y=0a,8. For

every given s the solution u©® exists uniquely in (7, C*([0, To]; H**(T™)),

To > 0, provided that the constant y of Theorem 0.1 is large enough.
Further, consider the solution u()(¢,x) to the Cauchy problem

26) DM+ D" au(t,x, {erp(t, Do D) (e pu + 10 (2, %) + wini(2,x))})

JH|d|<m, j<m
X ¢ja(t, Dy, D) (g™ + 4O (2, x))
= G(t,x,{ckp(t, Dy, Dx)(sk’ﬁu(l) + u(o)(t, X) + um(2,x))})
— G(t,x, {ct p(t, D, D) (ex 0 (2, X) + thine (2, X)) })

+ Z aja“(tv X, {ck,ﬂ(t’ DI’DX)(Ek,ﬂu(O)(t7 x) + i (2, X)) })

Jt+laj<m, j<m

X ¢j4(t, Dy, Dx)sj,au(o) (¢,x),

(2.7) DM (0,x)=0, 1=0,....m—1.

The solution u(!) exists uniquely in ()}, C¥([0, Th]; H*~%(T™")), Ty > 0, provided
that y is large enough.

Then we continue step by step and at last step we consider the solution
u(z,x) to the Cauchy problem ‘

(2.8)

n—1
D{"u(")+ il t,x, { ckp(t, Dy, Dy) sk‘pu(”)+ u(k)(t,x)+u,~,,,(t,x)
j
k=0

JHla| <m, j<m

n—1
X Cj’a(t, Dt, Dx) (ajwau(") + Z u(k)(t, X)>

k=0
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n—1
= G(t, x, {Ckvﬂ(t, D,, Dy) (sky,gu(") + Z u® (2, x) + w2, x))})

k=0

n—2
- G(t, X, {ck,ﬂ(t, D,,D,) (ek,ﬂu"" + Z u(k)(t, x) 4 uim (2, x))})
k=0

n=2
+ Z Ay (t, X, {Ckyp(t, D,, D) (skﬁu"“l + Z u® (2, %) + tin (2, x)

JHo| <m, j<m k=0

n—2
x cj,“(tv Dt:Dx) (aj,aun_l + Z u(k) (t, x)) y

k=0

(2.9) D'u™(0,x) =0, I=0,...,m—1.

The solution u(™ exists uniquely in ()], C¥([0, T,]; H**(T")), T, > 0, provided

that y is large enough.
At last consider the solution w(z,x) to the Cauchy problem

(2.10)

n
D'w + Z ajy (t, X, {ck,ﬁ(t, D, Dy) (w + Z u® (1, %) + wine (2, x))})
k=0

JHo|<m, j<m

X €jo(t, Dy, Dx)w

= G(t, X, {ck,p(t, D,,D,) (w + i u(k)(t, X) + wine (2, x))})
k=0
- G(t, X, {Ck”g(t, D,,D,) (sk,ﬂu(")(t, x) + "2—5 u(k)(t, x) + w2, x))})
k=0

{Ckﬂ (¢, Dy, Dy,) (W + i u(k)(ta X) + uin(2, x))})
k=0

X ¢jo(t, Dy, Dy) u®) (¢, x)
0

n—1
ajy (t x {ck g(t, Dy, Dy) (sk,ﬁu(")(t, x)+ Z u(k)(t, X) + uine (2, x))})
j+|oz)<m j<m k=0
n—1
X ¢jo(t, Dy, Dy) (smu(")(t, x) + Z u®) (s, x)),

k=0

— aj o

/“‘\

j+1u|<m j<m

)

x=
Il
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(2.11) Dlw(0,x) =0, I=0,...,m—1.

Thus we have proved the following

LEMMA 2.1. Assume that the functions u*(t,x), k=0,...,n are given by
(2.4) to (2.9). If w(t,x) solves (2.10), (2.11) then

(2.12) u(t,x) = w(t,x) + zn:u(k)(t, X) + i (2, X)
k=0

solves (0.1), (0.5) and vice versa.
The following lemma shows a benefit of the representation (2.12).

Lemma 2.2. For every given N numbers n and y can be chosen such that if
gi(x) e H*™1(T"), 1 =0,...,m — 1, then the right-hand side of (2.10)

foi=G (t, X, {Ck,ﬁ(t, D,,D,) (zn: u(k)(t, x) + um(t, x)) })

k=0

-G (t, X, {ck,ﬂ(t, D,,D,) (ekﬁu(”)(t, x) + nz—l u(k)(t, X) + um(2, x)) }>

k=0

- Z Qjy (t, X, {Ck’ﬂ(t, D, D,) (i u(k)(t, X) + um (1, x)) })

Jtla|<m, j<m k=0

n

X ¢ja(t,Ds, Dx) > u® (2, x)
k=0

+ Z aj o (t, X, {ck,ﬂ(ty Dy, Dx)

JHla| <m, j<m

(sk,ﬁu(")(t, x) + 'nii u® (1, %) + wind(1, x)> })
k=0

k=0

n—1
X ¢jq(t, Dy, Dy) (ej,au(")(t, x)+ Z u®(z, x))

at w=0 has the following behaviour

(2.13) fu=0UA (@) ast—0.
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Moreover if w with
Diwe C(0, T); HM (1) N L= ([0, T}; HM*™(T™), 1=0,...,m—1,

solves (2.10), (2.11) with above mentioned g;(x), then
m—1

(2.14) > IDEW(O) || gscr gy = OGN (1)) as £ — 0.
k=0

Proor. In contrast to the beginning of the proof of Theorem 1.1, we have in
(2.4), (2.6), (2.8) instead of linear ordinary differential equations, nonlinear ones.
Therefore we rewrite, for example (2.6), (2.7) as a Cauchy problem for a
quasilinear symmetric hyperbolic system of the first order
(2.15) ég =g(t,x, %), U0,x)=0,
for U :="(Uy,..., Un) ="M, 0uD, ... 8" 'u)). This system can be handled
similarly to (5.1.1) of Section 5.1 [22]. The only difference is that in our case the
function g(t,x,%) is not C* smooth in its argument x. Nevertheless, the last
circumstance does not bring any new difficulties. As a matter of fact to get
a solution % € CY([0, Th); H*(T")), s> 1+n/2, it is enough to assume that
0:05,9(t,x,%) belongs to C([0,T1] x R™; H*(T")) for all i<1 and all j (See
Prop. 5.1.D [22]). But we need some additional estimates. Therefore we write

g(t,x,U) = go(t,x) + G(t,x,U)%.

Then, by means of Freidrichs mollifier J,, ¢ € (0, 1], consider a solution %, to the
Cauchy problem

oU,
ot

= Jego(t,x) + J.G(t, x, JU:)U;, U:0,x)=0.

According to discussion in Section 5.1 [22] (with 4;(#,x,4) = 0 in (5.1.1) [22]) the
solution %, exists for ¢ in the interval independent of ¢ € (0, 1], and has a limit as
¢ — 0 solving (2.15). Then, by means of Moser estimates and Sobolev imbedding
theorem, by means of Bihari’s [3] and Gronwall’s inequality (see pp. 110-113
[22]) we obtain that with some positive B the following inequality

1

01, < G | o, ), de

holds for all ¢ € [0, B), e (0,1]. It follows an estimate
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t

(2.16) |20, < C jo lgo(z, )|, dz, €0, B),

for the solution %.
Thus, to estimate Y7, || D*u(V)(7)|| m-1ss(rr) We consider the following two
integrals:

(2.17) J; I1G(t, x, {cx,p(t, Dty Dx)(® (2, %) + ttini(1, X)) })

— G(t,%, {cip(t, D, D) (esepu® (8, %) + wine(1, 2)) 1) 47,

= Y aalt,x, {erp(t, D, D) (@Ot x) + win (2, %)) })

Jtlel<m, j<m

(2:18) J;

X ¢j5(t, Dy, Dx)(u(o) (1,x))

+ Y @ty x, {ckp(t, Dy, Dy) (e pu® (1, %) + tina (8, X))})

JH|aj<m, j<m

dr.

s

X cj,a(t, Dta Dx)gj,rxu(()) (t’ X)

One can write
(2.19) G(t,x, {c p(t, Ds, D) O (2, x) 4 tim(2,%))})

— G(l, X, {Ck,ﬂ(l, D, Dx)(sk,,gu(o)(t, X) + uim(t, .X))})

J G(k’ﬁ)(t; X, {ck,ﬂ(t7 Dt,Dx)(Hu(O)(ty )C)
O kgl #0

+ tin(1, X)) }) @Ok p(t, Dy, D)0 (2, x).

Now one has only to take into account the existence of multipliers
A" R(AFHBm(1) and repeat the arguments of the beginning of the proof of
Theorem 1.1:

J: ”G(t, X {Ck,ﬂ(r> D, Dx)(u(o)(r’ x) + uint(Ta x))})

— G(z, %, {ck,p(t, Dr, Dx) (61,54 (1, %) + thime(z, X)) }) ||, 47
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¢t ol
< CSJ J Z ”G(k’ﬂ)(ta xa{ck,ﬂ(t’ Dtan)(gu(O)(t)x)
070 k51610

+ tini(8,%))}) d6 ¢ (1, i, D)u¥ (1, %) d

t pl
< CSJ J S 1GH(e, x, {ex p(t, Dy, D) (04 (2, x)
070 kp,1p1#0

+ Ui (1, X)) }) d0 D¥DFUO) (7, x) || A" ¥ (1) AR (7) dt

1
< CIA(t G®B) (1, x, {ck 5(t, Dr, D) (04O (2, x
s B
0 k.8181%0

+ uint(tv x))}) ngngu(o)(Tv x) Ils

The integral (2.18) can be estimated in the same way. Moreover, the all
other functions #¥) can be considered in the same manner. Thus, the asymptotic
behaviour (2.13) can be achieved step by step.

To prove (2.14) one can write once more (2.10), (2.11) in the form

%”t—/ = Gt %, W) + Golt,x, (DA )UODA, W (0,x) =0,

then according to estimate (2.16),

1% @), < C L I|Go(z, x, A() Dy # ) A(T) Ds# (1, )|, dr, te[0,B).

It remains to apply it step by step. The lemma is proved. O

ReMarRk 2.1. Above described reduction is responsible for the loss of
regularity, counted by y, in Theorem 0.1, and connected with multiplicity of
characteristics.

REMARK 2.2. For the following is important, that the crucial constant in the
differential inequality will be obtained below, is changing on small quantity in
every step of above described reduction.

3. Reduction to the “first-order” system

According to the results of the previous section to solve the problem (0.1),
(0.5) is equivalent to solve the problem (2.10), (2.11) for a function w. Further,
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for the solution w of (2.10) we consider a vector-valued function
@B @=L, A, U= mRDY D W, k=1,...,m

where the symbol of the operator {(D,) is (). For ¢ g(t, Dy, Dx)w of (2.10) we
have

1 /1\ ™18
2= DYDEa i |8l #£0, I=k+1;
(3.2) e p(t, Dy, Dy)w = A(A> DDy A

ATmep oy, i 1B =0, I=k+1,
where |f| +1 < m. We will use a notation

(3.3) e, p(t, Dy, Dx)w = Cip(t, Dy)U'.

Thus we obtain

(34) D"+ Y.

Jtla|<m, j<m

n
Qo (t, X, {C[ﬂ(t, Dx)@ll -+ ckﬁ(t, Dt,Dx) (Z u(k)(t, x) + ui,,,(t, x)) })

k=0

x A= () DX(D, YT A (1) (D YU

= G( {Clﬂ(t Dx)%l + Ckﬂ t D, D (Z u k)(t x) + uznt(t x)) })

n—1
— G(t, X, {Ck’/;(t, D,,D,) (sk,/;u(")(t, x)+ Z u(k)(t, X) + i (2, x)) })
' k=0

JHla|<m, j<m

jo (t, X, {élﬂ(t7 Dx)%l + ck,ﬂ(l’ Dy, Dx) (i u(k)(t7 x) + uint(t’ x)) })

k=0

n
X ¢jo(t, Dy, Dy) Z u®) (2, x)
k=0
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+

Jt+la|<m, j<m

n—1
ajy (t, X, {C‘k,ﬂ(t, D,,Dy) (ak,ﬂu(")(t, x) + Z u® (2, x) + w2, x)) })

k=0

n
X Cj,u(t7 D,, Dx) (Sk,ﬂu(”)(t, )C) + Z u(k)(t, X)) ,

k=0

(3.5) A0,x) =0, I1=0,...,m—1.

In what follows we use (1.12) to (1.15) and for the sake of brevity the
following writing

(DO DR (2, x) = im 1A <DX>—|ﬁlDglm—l-lﬂlflﬂl%m—lﬁl.
Thus
Cip(t, D) = Cig(t, Int, D)%,
where the operator-valued matrix is defined by

(3.6)

m—-p
ot Dy %(%) (DY DB -1-1M)=Bgm-18 i || £ 0;
ip t,int, Dy =

Ammpm=i=tgm it 18| = 0.

LEMMA 3.1. Let |B| #0 and assume that | U™ P1(2)||; < CAV(f). Then

B1) 1ot DOF @l < Cu 130 | 27 )

Proor. It is simple consequence of (1.13). O

On the other hand one can easily obtain the following

(3.8) G (t, X, {C;,g(t, Dx)%l + ¢k p(t, D;, Dy) (ZH: u(k)(t, x) + um(2, x)) })
k=0

k=0

- G(t, X, {ck,ﬂ(t, D,,D,) (Sk,ﬁu(n)(t, x) + § u® (2, ) + w1, x)) })
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=G(z,x,{Clﬂ(tD)% + ¢ p(t, Dy, D (Zu t,x) +u,,,,tx))})

-Gl tx, {ck,;(t D,,D,) (Z u® (1, x) + um (s, x)) })

k=0

+ G(t x, {ck,ﬂ(t, D,,D,) (M(z, x) + i u® (2, x) + wim(t, x)) })
k=0

n—1
t, x, {ck”g(t, Dy, Dx) (8](“31!(")([, x) + Z u(k)(t, x) + ui,,,(t, x)) })

k=0

1
JO p) (z, X, { Cip(t, D)W’

+ ¢ p(t, Dy, Dy) (zn: u(k)(t, X) + i (2, x)) }) dr) C[ﬂ(t, Dx)%’

k=0

1
+ Z (cx p(t, D1, D)u™ (1, x)) j Gir.p) (t,x, {rck,p(t, Dy, D,)u™ (1, x)
0

Bl #0

+ ek p(t, Dy, Dy) (ni:l u® (2, x) + w2, x)) }) dr.

k=0

Analogously
(3.9)

> a (t, X, { Cip(t, D) + cip(t, D,, Dy) (Z u® (2, %) + i (1, x))})

JH|el<m,j<m k=0

S

X ¢ja(t, Dy, Dy) u(k)(t, x)
k=0

- Z ajy (t, X, {c;wg(t, D,,D,) (sk,ﬂu(") (¢,x)

JHlel <m,j<m
n—1
+) u® (2, x) + ua(e, x))})
k=0

n
X ¢jo(t, Dy, Dy) (ek,ﬁu(”) (t,x) + u®) (, x))
=0
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= Z aj o (t,x, {é]ﬁ(Z,Dx)%l

JHel <m, j<m

+ ¢k p(t, Dy, Dy) (Xn: u®) (2, x) + w1, x))})

k=0

n
X ¢jo(t, Dy, Dx) Z u® (2, x)
k=0

- Z ajy (t, x, {ck,ﬁ(t, D,, D) (i u®) (2, %) + wim (2, x))})

J+|a|<m, j<m k=0

n
X ¢j4(t, D¢, Dx) u(k)(t, x)
k=0

n—1
+ Z Gy (t, x, {ck,p(t, D,, Dy) (u(")(t, x)+ Z ub) (2, %) + wim (2, x))})
J+a| <m, j<m k=0
n—1

X Gja(t, Dy, Dx) Y u(1,x)
k=0

- > aj,a(tyxa{Ck,ﬂ(tthDx)(8k,ﬁu(n)(t:x)
JHlalsm, j<m
n
+3 u® (1, x) + w1, x))})
k=0

X ¢jo(t, Dy, Dy) Z u®) (1, x)
k=0

1
= Z C/ﬂ(t,Dx)allIJ Z aj a(k,B) (t,x,{TCU;(t,Dx)JIl[

LR I=k+1 0 j+la| <m, j<m

+ ¢k p(t, Dy, Dy) (i u® (1, x) + w2, x))}) dz

k=0

n
X ¢j(t, Dy, Dy) Z u® (2, x)
k=0
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1
+ ch,ﬂ(z,p,,px)uw(:,x)J > s (t,x,{zck,ﬂ(z,p,,px)u@)(t,x)

18] %0 0 jtla|<m, j<m

n—1 n
+ ¢k 4(2, Dy, Dy) (Z u® (2, x) + uim(2, x))}) dt¢ju(t, Dy, Dy) Z u® (2, x).

k=0 k=0
Finally we can rewrite (3.4) to (3.6) as a Cauchy problem for first order
integro-differential system for a vector-valued function % in the following way
ou
(3.10) i K(t,x,{Cig(t,Int, Dx)U}, Dx)U + Ko(t)U

+ F(t,x,{Cip(t, Int, D) U}, D)W + Fo(t, x),
(3.11) %(0,x) = 0.

Here K = K(t,%) is a family of pseudodifferential operators in OPS'(T")
depending on ¢ and %, Ko(¢) is a diagonal matrix with elements (Ko(?)), =
{(m = DX(0)/2(»)¥, while

(3.12)  F(t,x,{Cy(t, Int, D)}, D) ¥

= ¥ A(z)f+'“'—m/1(t)aj,a(t,x,{éz,e(t,Dx)%’

Jt|a| <m—1

n
+ cxp(t, Dy, Dy) (Z u® (1, x) + uim(t, x))}) (DY M proyritt
k=0

1
+ Z(C]ﬂ(l, Dx)“//l) L GEk,ﬂ) (t, X, {C]ﬁ(t, Dx)@ll
LB

+ ¢ p(t, Dy, Dy) (i u® (8, x) + wim (2, x))}) dt

k=0

1
DI STOI DS
18

0 Jtla|<m, j<m

X a.;:“(kwﬂ) (t’ X, {Télﬂ(tv Dx)%l

+ Ck’p(l, D, D,) (En: u(k)(t, )C) + ui,,,(t, X))}) dr

k=0

n

X Cj,a(z, D,, Dy) Z u(k)(t’ x),
k=0
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1
(3.13)  Fu(t,x) chﬁ(t D,, D)u"(z, x)J szyﬁ) (t, x, {rck,ﬂ(t,D,,Dx)u(")(t, x)
0

k=0

— >~ cp(t, Dy, D)™ (1, )

|B1#0

1
x J Z aja“(k»ﬂ) (t’ X, {Tckvﬂ( Dh ) (t x)

0j-+—|oc|5m,j<m

+ ¢k p(t, Dy, Dy) (i u® (8, x) + w2, x))}) dr.

n—1
-+ Ck,ﬁ(t, D, Dx) (Z u(k) (I, X) + u,-,,,(t, x))}) dt
k=0

X ¢a(t, D1, Dx) Y uP(t,x).
k=0

4. Proof of Theorem 0.1

To prove Theorem 0.1 we use the following iterative method. For a given
%(t,x) defined on [0,T) x T” with #(0,x) =0 we define Q% := ¥ to be the
solution to the system

(4.1) a{;’/ = K(t,x,{Cip(t, 1A, D)UY}, Dx)¥ + Ko(8)V
+ F(t,x,{Cip(t, I, D)W}, Dx) V" + Fu(t, %),

(4.2) ¥°(0,x) = 0,

where

(4.3) E,eNc([o, T); H(T)).

For the sake of simplicity of notations we consider the case of equation (0.1)
with terms ¢y g(t, Dy, Dx)u, k + || = m — 1, only. Moreover we assume that a;, =
0 for j + |¢| < m — 2. Thus we cons1der the following most important special case
of equation (0.1):

(44)  Dr'u+ > aj.o(t, X, {ct p(t, D1, Dx)u})¢; (2, Dy, D)t

m—1<j+|a|<m, j<m

= F(t,x,{ckp(t, D1, Dx)u}),
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where k + || = m — 1. At that rate system (4.1) becomes

(4.5) %17/ = K(t, x, {% cﬁ(Dx)%k“},Dx) v + Ko(t)V

+F (t, X, {il((t)) cp(Dx) U ! } , Dx> V4 Fu(t, %),

t
where
(4.6) cs(Dy) = (D> PIDE

is a zero-order pseudodifferential operator, while

@7)
F(t, x, {iT(tt)) cﬂ(Dx)%k“},Dx) v

_ M , A(1)

"R 2 ( - { o YT

n
+ ck,p(t, Dy, Dx) (Z u® (2, %) + wine (1, x))}) (D)l pry it
k=0

A (1) ' (1)
+ Z (l([ <Dx> lﬁlDﬁVk_H) JO G(k,ﬂ) ([, X, {T Tt) Cﬁ(Dx)@lk-H

K+l fl=m—1

k=0

’ 1 ,
— Z (i}(%) Cﬂ(Dx)"VkH) JO Z a]’.'u(k’ﬂ) (z, X, {%cﬂ(px)@kﬂ

k+|Bl=m-1 Jt+la|<m, j<m

+ cx p(t, Dy, D) (Z u® (2, x) + wine (1, x))}) de

n

+ cx,p(t, Dy, D (Z u™(, x) + uine(1, x))}) dt ¢; (1, Dy, Dy) u® (2, x).
k

=0

If we introduce a diagonal matrix of zero-order pseudodifferential operators
Cs(t, Dx) by

(43) (CHt DY)y = G 3 (DI

then for (4.1) we get more simple representation
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(4.9) aait/ = K(t,x,{Cp(t,Dx)U},Dx)V" + Ko(t)V
+ F(t,x,{Cs(t, Dx)U}, D)V + Fu(t, %),

where

(4.10)

F(t,x,{Cs(t,Dx)U}, Dx)V

= —% > e (t, X, {élﬂ(tv D)2

J+laj=m-1

n
+ e 5(t, Dy, D) (Z u® (2, %) + wine(t, x)>}) (D> Dy it
k=0

1Bl pyB g k41 ! ’ A’(t) Dk
+ Z )<Dx> D 14 J() G(kyﬂ) L, X, Tmcﬂ( x)

k+|fl=m—1

k=

l/(t) 1 , i’(:) )
vk+|z%=:m-1(’1(‘) Cﬁ(DkaH)J Z % (k. p) (t’x’ { A) cp(Dx) U

0j+\aISm,j<m

+ Ck,/;(t, Dt,Dx) ( u(k)(t, x) + ui,.,(t, x))}) dt
k=0

n
X ¢jq(t, Dy, Dy) u(k)(t, x).
k=0

+ cx p(t, Dy, Dy) (Z )(t, %) + tim (2, x))}) dr

The Cauchy problem (4.4), (4.2) can be handled in the same way as it is done
in Sec. 5 Ch. IV [21]. The only difference is that instead of Gronwall’s inequality
one has to apply Nersesian’s lemma.

Suppose that

(4.11) # eiNC(0, T); HM(T") and (8/d0)% e XN c([o, T); HM-Y(T™)).

First of all, take M and N large enough so that there is a unique solution
v e ANC([0, T); H"(T™)) and (8/8t)¥" € XAN~1C([0, T); H(T™)). Say this happens
if
(4.12) M>M;, N >N
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To obtain more precise estimates on ¥, it is convenient to obtain equations
for various derivatives of ¥”. Indeed, set F,:=F and

0
/Vba = D;’Vy 'Viu = E D?CV

Similarly define %oy, #14. Applying the chain rule to (4.1) yields

9
(413) =% = K(t,x,{Cy(t, D)UY, D) ¥ ou + Ko(0) Vs

+ F(t,x,{Cs(t, D)W}, Dx) ¥ ou + Fou(t, )

+ Y K s {Ca(t, D)UY s, -+ {Cplt, D)UYy,

y+d+0=0a,0<a
O+ +dpy=0

x K}’ll(t7 X, {Cﬁ(t: Dx)”Z/}, Dx)“//()a

+ 3 Oy s (Gt D)WY, -+ { Cplt, D)W b,

y+é+o=a,0<x
Sp+-+dp=0

X F(t)xs {Cﬂ(tv DX)%}’ Dx)y,uVOU‘

Here K,, = D!D¥K(t,x,z, D), 17}” = DiD;‘I:" (t,x,z,D,). Now replace ¥}, by
Pjs(¥"™), where

@14) yM =y v o<l < MO <|fl < M -1} = (9, M)
and

(4.15) PJJ(VM) = <DX>_(M_j_|a‘) Z Ca'ﬂ(xv Dx)%/% .] = 01 1’
\Bl=M—j

cop(x,&) € S° being appropriately chosen. Thus Py, e S~M~~D. Similarly,
replace %;s by Pjs(%) and

(4.16) FM = (F} FMY) o= (Foo, Fig), lol =M, |Bl=M—1.

We rewrite the system (4.13) as

0
(@17) A = K(t,x, {Colt, DU, DY + Kol0) 43"

+ F(1,x, {Cy(t, Dx) W}, Dx) ¥ + Fy! (1, x) + Qg + Dg,
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where due to (4.11) we have
(4.18) aM = @il al), ' V(o T LX(T),

M e )AN-te(o, T); LA(T)).

LEMMA 4.1. The mapping Q : U+ ¥ defined by (4.17) maps the set

N _ 1 1
419) { e @Y x 2O THEHI) s Jollodl + s 1041 < o

into itself for T < Ty with Ty sufficiently small and N sufficiently large.

Proor. Indeed, for m x K tuple system (4.17) one can construct a sym-
metrizer R(t,x,z,D,) for the block diagonal matrix operator K(7,x,z,D,) and
substituting {Cj(t, Dx)%} for z, gives R(t,x, (X' /4)C(Dx)Pow¥,Dy) € OPHMSY,,
where C(Dy) is a zero-order pseudodifferential operator corresponding to cg(Dy)
in (4.8). One can write

d
(420) SRV ¥

= (RYM, (K¥v M + Kev M+ Fv M+ FY + ol + dlt)
+(RKYM + Kovy! + Fv + B + of + 05), 7Y)
oR
«(a o)
(1)

<Gy A.(t)

1
B(|%) || 2) RV, #31) + B> | ) (RY G, )
17N 1F 22
where B is some function of its argument which we need not specify. It follows
(4.21) 7M@), < ClCoB(H”ilé”HLz)(,)eB(ki”ﬂMlle)t

t
8 J A= CoBU112) ()= BUL N2 )s| FM ()11, dis
0

for all te[0,T]. We can choose N > CoB(|%}|;:) when T is small enough.
(See, also, Remark 2.2.) From system (4.17) keeping in mind the relation
(8/8t)y =1 = ¥;M~! we derive an estimate for ||(8/08)¥ || 2
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62 || 270

12

< CAOB (12 )V Ol + € ((’)) 172
oy
00

2+1 — -
B M ) v Ol + IFE )] e

X (1)

+ CAOB (123" N )75 ()l 2 + 0]

Bl | ) 0

< CH (1) ACB WY 12)=1 (5) B (12" 12)t
?
XJ /rcol?”(ll%"’HLz)(S)e~13(||az/M||Lz)s”FM(S)“L2 ds
0

for all 1e[0,T]. Thus

(4.23)
1

AN_(t) 0 M I(t)

1757 @)ll2 +

t
T )] = Cu | NP () .

To check convergence of ¥} = Q% we estimate the difference between
VM= gMgM and ¥M = QMM From the equation we get

(424) T~ T) = K(t,x,(Cpt, D)UY, D) ¥
— K(t,%,{Cp(t, D)}, D) VM
+Ko() (V3" = VM) + F(t,x, {Cy(t, D)W}, D) V!
— F(1,x,{Cy(t, D)W}, D) V"
+ (®gk — Dog) + (D57 — Do)
If we denote #3 =M — ¥M then

gtW" = K(t,x,{Cp(t, D)}, D)WY

(4.25)
+ (K(t, X, {Cﬁ(ta DX)%}’Dx) - K(ta X, {Cﬂ(t’ Dx)@}’Dx))";/OM

+ Ko)WY + F(1,x,{Cs(t, Dx)U}, D)WY
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+ (F(t,x,{Cp(t, Dx)}, Dx) — F(1,x,{Cs(t, Dx)}, Dx)) V"

+ (O — DY) + (@YF — DL

= K(t,x,{Cs(t, Dx)U}, D)W ¥ + Ko(t)y W'}

+ F(t,%,{Cs(t, D)W}, D)WY + A,

where according to Lemma 5.5 [21] one has

(4.26)

and
(4.27)
Then

(4.28)

IA@ 2 < Crllg! = 5 | 2 (175" ()l + Cix)

X (1)
Ar)

+Cr " = | (17 (9|2 + Crr)

17 Ol < 173 (D2 < Carnad™ (1) JO AN SNFMH ()] 2 ds.

Ol < ™) | 5V IAD s

< Cod¥ (1) JOM {c;(uozzm @ (5)]| 2

e f i) - ol
< 0 | YOI © - Bl b

+ CuCpY() | )6 5) — (92 s,

From the last inequality it is clear that Q(M)k%M will converge to a limit as
k — oo in AC([0, T); L*(T™)), provided that T is picked small, while N is picked
so large, in addition to above requirements, that N > Cj/Cy. The limit 2’ must
be of the form {Zg,, Zip: |a| < M,|f] < M — 1} for some

2 € AC([0, T]; HM(T™) N2 /ACH ([0, T]; HM~H(T™)),
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and &% must solve the problem. The rest of the proof is the quite repetition of the
proof of Theorem 5.6 [21], therefore we drop it. Theorem 0.1 is proved. []
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