STEADY PERIODIC HYDROELASTIC WAVES IN POLAR REGIONS

BOGDAN-VASILE MATIOC AND EMILIAN I. PARAU

ABSTRACT. We construct two-dimensional steady periodic hydroelastic waves with vortic-
ity that propagate on water of finite depth under a deformable floating elastic plate which
is modeled by using the special Cosserat theory of hyperelastic shells satisfying Kirchhoff’s
hypothesis. This is achieved by providing a necessary and sufficient condition for local
bifurcation from the trivial branch of laminar flow solutions.

1. INTRODUCTION

Hydroelastic waves propagate in polar regions at the surface of water covered by a de-
formable ice sheet. The water is modeled as an inviscid and incompressible fluid with
constant density (set to be 1). Assuming that the flow is two-dimensional, the equations of
motion are the Euler equations

up + Uty + vuy = — Py,
v 4+ uvy +vvy = —FPy — g, —d<y<n(tuz), (1.1a)
Uy + vy =0,

where u is the horizontal velocity, v is the vertical velocity, P is the pressure, and ¢ is the
gravitational acceleration. The fluid domain is bounded from below by a flat impermeable
bed located at y = —d, where d > 0 is a constant, and the free wave surface {y = n(t,z)} is
assumed to be a thin ice sheet which is modeled as a thin elastic plate by using the Cosserat
theory of hyperelastic shells satisfying Kirchhoff’s hypothesis [21,31]. The inertia of this
thin elastic plate is neglected, we assume that the plate is not pre-stressed, and consider
only the effect of bending, neglecting the stretching of the plate. Therefore we impose the
following boundary conditions

P=aH(m) ony=n(ta).

v=1+un, ony=ntmx), (1.1b)
v=20 ony = —d,
where o > 0 is a constant,
H(n) == w(n) " fwm) (W) >ne),], + %(w(n)’:”nmﬁ
and
w(n) = (1+m)"?. (1.1c)
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We investigate herein the existence of periodic steady water wave solutions to (1.1a)-(1.1c)
for which the unknowns u, v, P, n satisfy
(w0, P)(t,2,9) = (w,0, P) (& — ctyy)  and  5(t,z) = 0z — ct),

where ¢ > 0 is the speed of the wave. Moreover, letting A > 0 denote the period of the wave,
we restrict to solutions which fulfill

A
/ n(z)dz = 0. (1.1d)
0
Setting
Q= {(x,y) eR? : —d <y <n(2)},
we thus look for functions u, v, P : KTn — R and n : R — R which are A-periodic in x and
solve (after replacing u — ¢ by u) ! the coupled system of equations

Uy + Vuy = =P, in €, )
uvy +vvy = —P,—g inQ,
Ug —+ ’Uy = O n Qn,
P=aH(n)  ony=n(x), (1.2a)
v=un on y = n(x),
v=20 ony= _d7
A
/ n(z)dz = 0.
0

We also exclude the presence of stagnation pointy by requiring that
u<0 in Q. (1.2b)

A similar setting has been considered in [20] where, using a variational approach, the
authors establish the existence of hydroelastic solitary waves for sufficiently large values of
the dimensionless parameter @ under the assumption that the vorticity is zero. Within the
same irrotational scenario, the authors of [2] establish the existence of symmetric envelope
hydroelastic solitary waves by using spatial dynamics techniques. Moreover, in [3,4], the
existence of periodic hydroelastic waves which may posses a multi-valued height between
two superposed irrotational fluid layers with positive densities separated by an elastic plate
was shown via global bifurcation theorem, the analysis being based on the reformulation of
the problem as a vortex sheet problem.

We also mention the paper [10] where, in the rotational setting, weak periodic solutions
to a related problem which accounts also for surface tension effects at the free boundary are
constructed via a variational approach. These weak solutions are minimizers of the total
energy per period functional among flows subject to three constraints — the volume of fluid
per period, the circulation per period on the water surface, and the rearrangement class
of the vorticity field — and are subsequently shown to have the property that the vorticity
is a decreasing function of the stream function. The approach in [10] is different from the
one we choose where we fix from the start the vorticity function, which is not assumed

INote that if (u, v, P,n) is a solution to (1.2), then for each ¢ > 0 the tupel (u,v, ]3,?]) = (u —c,v, P,n)
is a hydroelastic wave solution traveling with wave speed constant c.



STEADY PERIODIC HYDROELASTIC WAVES IN POLAR REGIONS 3

to be monotonic, together with the volume of fluid for period and the relative mass flux
to construct classical solutions to the hydroelastic wave problem (1.2) via local bifurcation
theory.

Hydroelastic wave models which allow for both bending and stretching of the elastic wave
surface have been studied in the context of flows without vorticity in [8,32].

The initial-value problem for flexural-gravity waves has been investigated in [6] by de-
veloping a well-posedness theory based on a vortex sheet formulation. Related local well-
posedness results art established in [25] where also inertial effects for the floating elastic plate
are included and in [36] in the setting of hydroelastic waves with vorticity in dimension n > 2.

For numerical studies of hydroelastic waves, in the setting of constant vorticity, we refer
to the recent works [17,18,35].

In the present paper we extend the existence theory for (1.2) by allowing for a general
vorticity

W I= Uy — Ug.

The vorticity is a very important aspect of ocean flows also in polar regions, a non-zero
vorticity characterizing waves that interact with non-uniform currents such as the Antarctic
Circumpolar Current or near-surface currents in the Arctic Ocean, see e.g. [1,12,28,33]. An
essential tool in our analysis is the availability of two equivalent formulations of (1.2), the
stream function formulation (2.2) and the height function formulation (2.3), see Proposi-
tion 2.1. In particular, the condition (1.2b) enables us to introduce the so-called vorticity
function + : [pp, 0] — R, where the constant py < 0 is the relative mass flux, which deter-
mines, via the stream function formulation (2.2), the vorticity @ of the flow, see Section 2.
While we consider a general Holder continuous vorticity function -, in order to establish
the existence (and uniqueness) of a laminar flow solution to (1.2) (with a flat wave profile
located at y = 0 and z-independent velocity and pressure) the restriction (1.3) is required
on ~ and the physical parameters. This laminar flow solution is a solution to (1.2) for each
value of the wavelength A\. We will then use A as a bifurcation parameter in order to deter-
mine other nonlaminar symmetric (with respect to the horizontal line = 0) hydroelastic
waves. It turns out that bifurcation can occur if and only if a second condition, see (1.4), is
satisfied. In the setting of irrotational waves these conditions are explicit, see Remark 1.3.
In order to prove our main result in Theorem 1.1, we cannot directly use the aforementioned
formulations (2.2) or (2.3) of the problem because the boundary condition in these formu-
lations that corresponds to the dynamic boundary condition (1.2a)4 involves fourth order
derivatives of the unknown, whereas the elliptic equation posed in the (fluid) domain is of
second order. However, inspired by an idea used also in other steady water wave problems,
see [7,16,23,27,29,30, 34|, we may reformulate (2.3), after rescaling the horizontal variable
by A, as a quasilinear elliptic equation subject to a boundary condition which may be viewed
as a compact, but at the same time nonlocal and nonlinear, perturbation of the trace oper-
ator, see (3.8). The wavelength A appears as a free parameter in (3.8) and we show that the
local bifurcation theorem of Crandall and Rabinowitz, cf. [14, Theorem 1.7], can be applied
in the context of (3.8) to prove our main result and establish in this way the existence of
solutions to (1.2) within the regularity class introduced in Proposition 2.1.
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Theorem 1.1. Let o >0, d >0, pp < 0, and g > 0 be fized and choose 5 € (0,1). Assume
that the vorticity function ~ belongs to CP([pg,0]) and set

r) = | "(s)ds,  pelpo0.

Po
Then we have:
(i) The problem (1.2) has laminar solutions (u, v, P, n) = (U, Vs, Px,0), with w., v, Pk
independent of the x-variable, iff

0
li 0 —20(s)) " 2ds > d. 1.
im0 o) s> (13)
[pg,0]

If (1.3) is satisfied, there exists exactly one laminar solution (s, vy, Py, 0) to (1.2).
(ii) Assume that the condition (1.3) holds true and set a := (9 — 2I)%/2 € C+B([py, 0]),

where ¥ > 2r[;1a(>)]<1“ s the unique constant which satisfies
0,

/0(19 —2I'(s))"2ds = d.

Po
Then:
(iia) If

01
g/p0 a3(p)dp <1 (1.4)

does not hold, there exist no solutions to (1.2) which bifurcate from the trivial
branch of laminar flow solutions {(, wx, vi, Ps,0) : A > 0};

(iib) If (1.4) is satisfied, there exists a unique minimal wavelength A\ > 0 with the
property that (A, s, Vs, Py, 0) is a local bifurcation point (of the trivial branch)
of solutions to (1.2). More precisely, there exists a local bifurcation curve

C = {(A(s),u(s),v(s), P(s),n(s)) : s € (—¢,8)},
where € > 0 is a small constant, having the following properties:

o [s— \(s)| is smooth, \(s) > 0 for s > 0, and \(s) = A\ +O(s) for s — 0;

o (U(O), U(O)7 P(O)a 77(0)) = (u*7 Uses P*7 O)’

o For s # 0, the tupel (u(s),v(s), P(s),n(s)) is a solution to (1.2) with
minimal wavelength \(s) and vorticity function . Moreover, the wave
profile has one crest (located on the vertical line x = 0) and one trough
per period, is symmetric with respect to crest and trough lines, and strictly
monotone between crest and trough.

Concerning Theorem 1.1, we add the following remarks.

Remark 1.2.

(1) If 0 # |s| < ¢, then (u(s),v(s), P(s),n(s)) is also of solution to (1.2) having (not min-
imal) period kA(s) for all 1 < k € N. In particular, for each k > 1, (kAy, ts, vy, Ps, 0)
is also a local bifurcation point of the trivial branch of solutions to (1.2). In The-
orem 1.1 we prove that these are the only points on the trivial branch of solutions
from where other symmetric solutions bifurcate.
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(ii) Our analysis discloses, under the assumption (1.4), that bifurcation from double (ac-
tually multiple) eigenvalues of symmetric waves is excluded along the trivial branch
of laminar solutions to the hydroelastic waves problem (1.2).

We now illustrate the conditions for bifurcation from Theorem 1.1 in the particular case
of irrotational waves (with v = 0).

Remark 1.3. If v = 0, then (1.3) is automatically fulfilled and the inequality (1.4) is equiv-
alent to

d3
<.
Dy
Moreover, the wavelength A, > 0 can be determined as the unique solution to the equation
27\ 4 2md p% 27

Equation (1.5) is the dispersion relation for irrotational hydroelastic waves.

In our analysis we exclude stagnation points, which enables us to use the height function
formulation (2.3) and to consider general vorticity functions. However, if stagnation points
are present, the stream function formulation (2.2) is still available and for certain classes
of vorticity functions (2.2) may be used to construct hydroelastic waves with stagnation
points, see e.g. [15,23,26,30,34] for different approaches to the classical water wave problem.
The global bifurcation problem for (1.2), which could be considered by using analytic global
bifurcation theory [9], is beyond the goals of this paper.

Outline: In Section 2 we present two further equivalent formulations of (1.2): the stream
function formulation (2.2) and the height function formulation (2.3). Then, in Section 3, we
reformulate (2.3) by reexpressing the boundary condition in (2.3) obtained from the dynamic
boundary condition as a compact, but nonlinear and nonlocal, perturbation of a Dirichlet
boundary condition, see (3.8). Finally, in Section 4, we recast (3.8) as a bifurcation problem
and prove Theorem 1.1.

2. EQUIVALENT FORMULATIONS OF THE HYDROELASTIC WAVES PROBLEM

In this section we introduce two further equivalent formulations of the hydroelastic waves
problem (1.2) which have been useful also when constructing rotational water waves in other
physical scenarios, cf. e.g. [11,22,24].

2.1. The velocity formulation. The stream function v : (Tn — R is defined by the equa-
tions

=0 ony=n(x) and Vi = (—v,u) in Q.

Since 1, < 0, cf. (1.2b), the constant pg := —9|,—_4, called relative mass flux (see [13]) is
negative. -
Let further H : Q, — €2, where  := R X (po,0), be defined by the formula

/H(xvy) = (Q(xvy)vp(x’y)) = (‘Tv —1][)(1,‘73/))
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As a consequence of (1.2b), the function H is a bijection. For smooth solutions to (1.2) we
then compute

Oy@o ™) = (@, + @) e R =0 inQ
since (1.2a)1-(1.2a)3 yield
Uy + vy =0 in €.

Hence, there exists a function v : [pg,0] — R, the so-called vorticity function, with the
property that @ o H (g, p) = v(p) for all (q,p) € Q, or equivalently

w(,y) =(~¢(z,y)) forall (z,) € Q.
This relation together with (1.2a);-(1.2a)2 implies that the energy

2 2
E::P+u + v

”
+gy—/0 y(—s)ds

is constant in €2,. Evaluating this expression at the wave surface, we deduce together with
the relation (1.2a)y, that

IVY|? +2gn+20H () =Q  on y=n(z), (2.1)

where @ is a constant. Integration by parts further leads to

/OAH(n)dxz(),

and, since also 1 has zero integral mean, we infer from (2.1), after integrating over one
period, that

A
Q=5 [ 1V0P () e

Consequently, 1) solves the boundary value problem

A¢ = 7(_'¢) in Qn7
=0 on y = 1n(z),
Y= —po ony = —d, (2:2a)

1 A
VOl + 291+ 208 () = § [ [VOP(en@)ds oy =n(z)
0
and satisfies
Yy <0 in Q. (2.2b)
2.2. The height function formulation. We define the height function A : Q@ — R by

h(q,p) =y,

which associates to a point (g,p) € Q the vertical coordinate of the fluid particle located
at (z,y) = H1(q,p) € Q,. Then, since n = h(-,0), the function h solves the following
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boundary value problem

(1 + h2)hpy — 2hphghpg + h2hgg — Yh3 =0 in Q,
h=—d = o,
onp=rpo (2.3a)
& 9h + 20 H(h) = » L 0)d =0
h%+g+a()—A/0 2 (¢,0)dg onp=0,
together with
hy>0 inQ. (2.3b)

Proposition 2.1 (Equivalence of formulations). Let 8 € (0,1). Then, the following formu-
lations are equivalent:

(i) The velocity formulation (1.2) for
u, v, P € CP(Q,) and n € C*P(R);
(ii) The stream function formulation (2.2) for
b€ C*FP(Q), n e CHP(R), and 5 € CF([po, 0));
(iii) The height function formulation (2.3) for
h e C?2H8(Q) with tro h € C*A(R), and v € CP([po, 0]).
Proof. The proof is similar to that of [13, Lemma 2.1]. d

3. AN EQUIVALENT FORMULATION OF (2.3)

In our analysis we will take advantage of the height function formulation (2.3) to establish
the existence of steady periodic hydroelastic waves. The main tool used to achieve this goal
is the local bifurcation theorem of Crandall and Rabinowitz, cf. [14, Theorem 1.7]. The
appropriate parameter for bifurcation is the wavelength A > 0. Since h is A-periodic with
respect to ¢ it is therefore suitable to rescale h according to

h(q,p) == h(Ag,p),  (q,p) € Q. (3.1)

The function h is 1-periodic and solves (after dropping tildes) the equations

(A2 + h2)hpp — 2hphghpg + h2heq — N2yh5 =0 in Q,
h=—d on p = po,
p=n (3.2a)
by e s P (MY = [y g =0
h% + 29 +7 (/\)—/0 ro h% qg onp=
and

hy, >0 in Q. (3.2b)

In the following trg is the trace operator with respect to the boundary component {p =0}
of Q, that is, given f :  — R, the function tro f : R — R is defined by tro f(q¢) = f(q,0)
for g € R.
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Let 8 € (0,1) be fixed. We will assume that h € X, where the Banach spaces X is defined
as follows

1
X:= {h € 02+ﬁ(§) : h is even and 1-periodic with repect to ¢ and / trg hdg = 0}.
0

Similarly, given k& € N, the space C§+B (R) consists of the even and 1-periodic functions
with uniformly S-Holder continuous kth derivative. Moreover, Clzfgﬁ (R) is the subspace

of CFTP (R) which contains only functions with zero integral mean. We note that the bound-
ary condition (3.2a)s is not well-defined for h € X as fourth order derivatives of h appear in
this equation. However, since of H(h/)\) involves only derivatives of h with respect to the
horizontal variable ¢, we may reformulate the boundary condition (3.2a)s as a nonlocal and
nonlinear compact perturbation of the trace operator trg.

To this end we set ¢ := trg /A and note that, if h € X satisfies tro h € Cgﬂg(R), (3.2b),
and the boundary condition (3.2a)s3, then

H(C) = B(A, h),
where B : (0,00) x {h€X : hy, >0in Q} — Cizﬁ(R) is the smooth mapping defined by
AT [N AR A2 4 p2
B = — 1 dq — 4 4 9g)\? . .
()= o [ /O tro " gt ( 20 h)] (3.3)

Integration leads to

/ H(C)ds:/ B(\, h)ds for all z € R.
0 0
In view of the fact that trg h is an even function we obtain that

| 1O = OO + 5T @), aeR
where w(+) is the nonlinear operator defined in (1.1c), hence
[w_2(§)(w_3(C)C")/ + %C’C"2w_7(<)] (x) = /$ B(X\, h)ds for all x € R. (3.4)
0
Integrating the last relation once more we arrive at
" _ L Y 1 ! A2 =7
o) =@ (C+ [ [ Boanasi =3 [[eetTQan) 65)

for all ¢ € R, where C := ¢”(0). Letting ® : (0,00) x {h € X : hy, >0 in Q} — CIT*(R) be
defined by

(A, h)(g) = /Oq/OIB(/\,h)dsd:c—g/oq(trg\h),[(tr?\h>”rw_7(tr§\h)dx (3.6)

for ¢ € R, the previous equality identifies, since " has zero integral mean, the constant C
as

o =—( /0 1w5(c>dq)_1 /0 (OO da
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and therefore we have
1

1 -1
(=02 =+’ [ w0n) " [ QR RN~ (BN € CLE (R,
Since 1 — 82 : CZ’:EO‘(]R) — CiBa(R) is an isomorphism, we get

_ 1
== e+’ [ @@ aa) " [ FOPOM g - OROB)] € CiR).

This proves that trg & satisfies (3.7) and therewith the first implication in Lemma 3.1 below.

1

Lemma 3.1. Let h € X satisfy (3.2b). Then the following are equivalent:

(i) troh € CeTP(R) and h satisfies (3.2a)s;
(i1) With ® defined in (3.6) we have

1 _ 1
troh:(1—83)_1[)\w5(tr0h/)\)(/0 w5(tr0h/)\)dq> 1/0 W (tro B/ N)®(\, h) dg .
3.7

¥ troh — A (tro h/A)B(A, h)] .

Proof. It remains to prove that (ii) implies (i). Let thus Lemma 3.1 (ii) be satisfied. Then,
1

since the argument of (1 —92)~! in (3.7) lies in CGBB(R), the function ¢ := trg h/\ belongs
to CE:BO‘(R) and satisfies (3.5). Multiplying now (3.5) by w™(¢) and differentiating the
resulting equation once, we deduce that ( satisfies the equation (3.4), hence ¢ € CetP (R).
Differentiating (3.4), we deduce that indeed H({) = B(A, h), thus (3.2a)3 holds true. O

In view of Lemma 3.1 we have formulated the problem (3.2) as the following system
(A2 4+ h2)hpp — 2hphghpg + h2hgg — XN2yh3 =0 in Q,
h=-d on p = po, (3.8a)
h=¥(\h) onp=0,
and B
hy >0 in Q, (3.8b)
where ¥ : (0,00) x {h€X : h, >0in Q} — Ci”go‘(R) is the smooth mapping given by

1

T\ R) = (1—02)" )\w5(tr0h/)\)(/01w5(tr0 h/A) dq)l/o WP (tro h/N)®(\, h) dg o)
3.9

+trg h — A (tro h/N) BN, h)] :

4. LOCAL BIFURCATION ANALYSIS

In this section we consider the equivalent formulation (3.8) of the hydroelastic waves
problem (1.2) and study its solutions set. In a first step we investigate in Section 4.1 the
existence of laminar flow solutions to (3.8). Then, in Section 4.2 we formulate (3.8) as a
bifurcation problem, see (4.5), and determine a sufficient and necessary condition, see (4.16),
for bifurcation from the set of laminar flow solutions. We conclude this section with the proof
of the main result.
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4.1. Laminar flow solutions for (3.8). We next investigate the existence of laminar flow
solutions to (3.8), that is, given A > 0, we look for solutions H = H(A) € X to (3.8) that
depend only on the variable p. Then, H € C**#([p, 0]) solves the Sturm-Liouville problem

H" =~H"?  in (py,0),
g (P, 0) (4.1)
H(po) =—d, H(0)=0

together with the inequality that H' > 0 in [pg,0]. The next result shows that (1.3) is a
sufficient and necessary condition for the existence of a (unique) laminar flow solution.

Lemma 4.1. The boundary value problem (4.1) has a solution H € C?8([py, 0]) with H' > 0
in [po,0] iff (1.3) is satisfied. In this case the solution is unique and it is given by

0
Hip) =~ [ (020 s, pe .ol (4.2)

where ¥ > 2maxy, o] I' s the unique solution to

/0(19 —or(s)"/2ds = d. (4.3)

po

Proof. Since (4.1)1 is equivalent to

1 /
(ng 4 2I‘> —0,

we obtain that ]

—— =109 -2T € 0

HIZ(p) (p)7 p [p()a ]7
where the constant ¢ needs to satisty ¢ > 2maxp,, o) I'. From the latter relation we infer
that H is given by (4.2) and solves (4.1) iff ¥ is the solution to (4.3). In view of the
monotonicity of the integrand in (4.3) with respect to ¥, the existence of the (unique)

solution to (4.3) is equivalent to (1.3). O

4.2. Bifurcation analysis for (3.8). In the following we assume that (1.3) is satisfied
and we denote by H the laminar flow solution identified in Lemma 4.1. We next define the
Banach spaces Y and Z, X Z4 consisting of 1-periodic functions with respect to the variable g
by setting

Y:={heX:h=0onp=pp}, Zy :={h e C’(Q) : his even}, Lo := ngﬂ(R),
and we denote by O the open subset of Y defined by
O:={heY:h,+H >0 inQ}.
We further introduce the operator F := (F1,F2) : (0,00) x O CR x Y — Z; x Zg by
Fr(A h) := (N + h2)(H" + hyp) — 2(H' + hy)hghpg + (H? + h))hgq — Ny(H' + hy)?,
Fo(A h) :=troh —Y (N, h+ H).

(4.4)
Hence, the problem (3.8) is equivalent to the nonlinear and nonlocal equation

F(\R) =0, (4.5)
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where

F e COO((O, OO) x 0,71 % Zg) (46)
has the property that

F(A\,0)=0  forall A>0. (4.7)

Our goal is to apply the Crandall-Rabinowitz theorem [14, Theorem 1.7] on bifurcation
from simple eigenvalues in the context of (4.5) in order to determine new solutions to (4.5)
which are also g-dependent. For this reason we shall determine A, > 0 with the property
that the partial Fréchet derivative 0, F (A«,0) is a Fredholm operator of index zero with a
one-dimensional kernel.

Given A > 0, the partial Fréchet derivative 0, F (X, 0) := (L, T) is given by

LIh) == Nhyp + H?hgg — 3X2yH"h,,

Tl = tro h— (1= 02) [ tro h f(sm - /01 Sl dg)|

for h € Y, where

_ [ hp Lo hy
S[h)(q) .—/O /0 [tro (W—gh) —/0 troﬁdq} dsdez, g €R.

Lemma 4.2. Given A > 0, the Fréchet derivative OpF (X,0) € L(Y,Z1 X Z3) is a Fredholm
operator of index zero.

Proof. In view of [19, Theorem 6.14], the operator
(X202 + H™92,tr) : C*TP(Q) — CF(Q) x C*HA(R)?
is an isomorphism. We may infer from this property that ()\282 +H ’283, tro) : Y — Zy X Zo

is an isomorphism too. Since

4 1
[h - ( — 3Ny Hhy, —(1— 92) [tro B (S[h] - / S[] dq>m Y s 7y X Zo
@ 0
is a compact operator, the desired claim for 9, F (A, 0) follows at once. O
The next lemma characterizes the functions that belong to the kernel of 9, F (A, 0).
Lemma 4.3. Assume that (1.3) is satisfied and set
a:=1/H, (4.9)

where H is the unique solution to (4.1). Then, given A > 0, h € Y satisfies OpF (X, 0)[h] =0
iff ho =0 and for all 1 < k € N we have

A2(a3hl,) — (2km)2ah, =0 in CP([po,0]),
(g)\4 + a(2k‘7r)4) hi(0) = )\4a3(0)h;€(0),
hk(pO) =0,
where the function hy € C*T8([po,0]), k € N, is defined by

hi(p) = /O h(a.p)cos(2knq) dg, € [po, 0. (4.10)
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Proof. Let h € Y satisfy 0, F (X, 0)[h] = 0. Then, the relation L[h] = 0 is equivalent to
N2hY — 3Ny H™R), — (2kn)2H?h;, =0 in CP([po,0]) for all k € N.

The latter identity is obtained by multiplying the equation L[h] = 0 by cos(2kmq), followed
by integration on [pg, 0]. Since a is positive and v = —ad’, cf. (4.1)1, we may reformulate
the latter equation as

A2 (a®hy) — (2km)%ahy =0 in CP([po,0]) for all k € N.
Furthermore, since h € Y we have
ho(0) =0,
while, arguing similarly as above, the relation T'[h] = 0 is equivalent to
(g + a(2km)*) Ry (0) = Aa®(0)hy,(0)  for all k > 1.
Finally, since each h € Y vanishes on the boundary p = pg, it holds that
hi(po) =0 for all k € N.
Noticing that the function hg € C**#([py, 0]) solves the boundary value problem
(@) =0 in [po,0],  ho(0) = ho(po) =0,

it is straightforward to conclude that actually hg = 0. This proves the claim. O

In Lemma 4.3 we have shown that a function h € Y with hg = 0 solves 9, F(X,0)[h] =0
iff for all k£ > 1 the function hy, defined in (4.10) is a solution to the Sturm-Liouville problem

N(a®f) — paf =0 in [po,0],
(gA* + ap®) f(0) = Xa?(0) /(0), (4.11)
f(po) =0

with p := (2k7w)%. We next determine A, > 0 such that (4.11) has a nontrivial solution
for 1 = (27)? and only the trivial solution f = 0 when p > (27)2. As a first step we show
that the solutions to (4.11) build a vector space of dimension less or equal to 1 for each
choice of the parameters A > 0 and u € R. To this end we define the Sturm-Liouville type
operator R, : C§+5([p0,0]) — C8([po,0]) x R by

- W) = paf
Rx,um = ()\4a3(0)f/(0) — (g)\4 + OzMQ)f(O)> 7

where C3*7([po, 0]) = {f € C**#([py,0]) : f(po) = O}. Let further f1, f> € C§™*([po,0))
denote the solutions to the initial value problems

(4.12)

AQ(agf{)/_#afl =0 in [pOaO]a (413>
fi(po) =0, fi(po) =1,
and
)‘2(a3fé), - :U'an =0 in [pOa O]a (414>
f2(0) = Ma®(0),  f5(0) = g\* + ap®.
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Lemma 4.4. Given A > 0 and p € R, the operator Ry, is a Fredholm operator of index
zero with dimker Ry ,, < 1. Additionally, dimker Ry, = 1 iff the functions f1 and fy are
linearly dependent. In this case we have ker Ry , = span{ fi}.

Proof. Since [f — (A2(a®f"), \*a3(0)'(0))] : C3+B([po,0]) — CP([po, 0]) x R is obviously
an isomorphism and R} , is a compact perturbation of this operator, it follows that Ry,
is indeed a Fredholm operator of index zero. Moreover, if f, f € ker Ry, then f'f = ff’,
which shows that dimker Ry, < 1.

Let dimker Ry, = 1 and let 0 # f € ker Ry ,,. Then, since a®(ff/ — f'f;), i =1,2,is a
constant function, the initial conditions in (4.13)-(4.14) ensure that this function is in fact
identically zero, hence fi and fo are linearly dependent. Viceversa, if fi; and fy are linearly
dependent, then they both belong to ker Ry ,, and this completes the proof. U

In view of Lemma 4.4 it remains to look for a value A\, > 0 with the property that the
Wronskian f1 f§ — f] f2 vanishes in [po,0] only for u = (27)% Since a®(fifs — fif2) is a
constant function in [po, 0] and a # 0, the Wronskian vanishes in [pg, 0] iff it vanishes at the
point p = 0. Therefore we consider the function W : (0,00) x R — R given by

WA, 1) = f1(0)£5(0) = £1(0)/2(0) = (X" + ap®) f1(0) — X'a®(0)£1(0).
Observing that (4.13); depends smoothly on p and A, this property is inherited also by the
solution to (4.13), cf. e.g. [5], and therefore we have W € C*((0,00) x R).

For the special value u = 0 we have
WX, 0) = A (g£1(0) — a*(0)(0)).
In view of (4.13) we compute, in the particular case p = 0, that

(13 0 a3
) = w0 = [ Sy

which leads to

0
1
W(X,0) = Ma®(po) (g/ mdp - 1). (4.15)
Po
Hence, if
0
1
g ——dp<1, 4.16
|7 (410
then
W(A,0) <0 for all A > 0. (4.17)

We next investigate the behavior of W (A, i) when p — oo .
Lemma 4.5. Given A > 0, it holds that li_}m W(A, 1) = oo.
L—>00

Proof. Let m, M € (0,00) be defined as m := minp,, oja and M := maxp, o a. We note
that, since f](po) =1 and f1(po) = 0, there exists p € (0, pp] such that f1(p) > 0 in (po, ).
This property together with (4.13); implies that a®f] is a non-decreasing function in (pg, D)
and that f](p) > (m/M)3 for all p € [po,p]. Consequently, by the fundamental theorem of
calculus, f1(p) > (b — po)(m/M)3 > 0 and therefore we may actually chose p = 0. Thus, f;
is an increasing function in [pg, 0] and f1(0) > |po|(m/M)3.



14 E. PArRAu & B.-V. Martioc

Integrating the first equation of (4.13) over [py, 0], we have

0
P10 =)+ 25 [ apne ap < at+ B R0) foran e (0,00).
Po

This estimate together with the definition of W (), i) and the relation f1(0) > |po|(m/M)3

implies that
WA, ) > (ap® = X2M]po|p) f1(0) — X*M? — oo,

U—>00

and the desired claim follows. O

From now on, we assume that (4.16) is satisfied. In view of Lemma 4.5, for each
given A > 0, the function W (), -) has at least a positive zero. We next investigate the partial
derivatives W (A, p) and W, (A, i) in all points (A, p) having the property that W (A, u) = 0.
Lemma 4.6. Let A, p € (0,00) be given such that W (A, u) = 0. We then have:

(1) W)\()\,M) <0;
(i) Wyu(A,p) >0 and
W)\()‘a /’L) _ _27/,L

o~ A (4.18)

Proof. If W(A, u) = 0, the solutions f; and f2 to (4.13) and (4.14) are linearly dependent,
hence fj = Ofy with ® € R. By Lemma 4.5, f; is positive in (pg,0]. Recalling that
also f2(0) > 0, it follows that actually © > 0.

Given (A, 1) x R € (0,00), an application of the chain rule yields that

WA(A, 1) = (gA* + a®) f12(0) = Xa®(0) f1 1(0) + 4X°g f1(0) — 4A%a®(0) £1(0),
where f 5 € C2*5([po,0]) is the solution to
N (@ fi ) = pafix==2X(@f1)  in [po,0],
fiapo) =0, fi,(po) =0. }

We next multiply (4.19)1 by fi1 and subtract from this relation the identity (4.13) multiplied
with fi x, to obtain, after integration on [py, 0], that

(4.19)

0
Aa*(0) f1(0) f1 (0) = Aa®(0) £1(0) f1,1(0) — 2a°(0) f1(0) f1(0) + 2 / a®(p) f7*(p) dp.

Po
If W(A, 1) = 0, the latter relation together with the identity fi1 = ©f2, © > 0, leads us to

0
FOWAO ) =22 (20720) = S OAOAO) - [ a*0) P (p) dp)

po

« 2 0
= 28(FOAO0 - FEA02 - [ o)) ).

Po

We may now multiply (4.13); by fi and integrate over [pg, 0] to obtain that

0 0
COROL0) =5 [ awF @+ [ 0w . (4.20)

Po Po
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hence, on the one hand

0
AOWA 0 =28 (% [ al 20 ap — 287

and, on the other hand

0
FOWAO 1) = 22 (20 2(0 / - [ a0 R@w). @2

Holder’s inequality now yields

o0 = [ Aww) <o [ w)([ dwrmw)

po po po
and together with (4.22) and (4.16) we have

JW)KW < (g/pj a;p) dp — 1)(/0a3<p> P(p)dp) <0

Ppo

AOP) e

>

which proves (i).
In order to prove (ii), we proceed similarly as above and compute, for given A, u € (0, 00),
that

Wi, 1) = (20A" = api®) f1,u(0) = Ma®(0) f1,,(0) — 2a1(0),
where f1 , € C2+#([po,0]) is the solution to

)\2(a3f{“u,)/ - /’Lafl,u = afl in [p07 0]7
fru(po) =0, f1,(po) =0.

We next multiply (4.24); by f1 and subtract from this relation the identity (4.14) multiplied
with fi,, to obtain, after integration on [pg, 0], that

1 0
O 0)11,,0) = O OAu(0) + 35 [ o) 7w dp
Po
Hence, if W (A, 1) = 0, the latter identity combined with the relation f; = © fo, © > 0, leads

us to
phOWN _ (;/ o) 20 dp— 22 1,(0)2).

and (ii) follows in view of (4.21) and (i). O
Given A > 0, let

(4.24)

p(A) :==inf{p >0 : W(A u) > 0}. (4.25)
Since W is smooth, (4.17) and Lemma 4.5 imply that p(X) is well-defined for all A > 0 and
moreover p(A) > 0. In fact, Lemma 4.6 implies that, for each A > 0, p(\) is the unique
positive zero of the mapping W (\, -). Moreover, the implicit function theorem together with
Lemma 4.6 ensures that
[ = A(p)] : (0, 00) = (0, 00)
is smooth. We now use the chain rule together with (4.18) to compute that

oy — a0 20

= , A >0,
WH()\7ILL) A
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from where we infer that there exists a positive constant Cy such that
p(A) = CoA%, A >0. (4.26)

It is remarkable that exactly the same expression for y (with a possibly different constant Cp)
has been obtained in [16] in the analysis of the bifurcation problem for stratified capillary-
gravity waves. We arrive at the following result.

Lemma 4.7. Let

2
VCo’
where Cy is the constant identified in (4.26). Then, OpF (A«,0) is a Fredholm operator of
index zero and with a one-dimensional kernel spanned by

hi(q,p) == fi1,+(p) cos(2mq), (¢,p) € Q, (4.28)
where f1 . denotes the solution to (4.13) corresponding to the parameters (\, 1) = (s, (27)2).

Proof. Since p(\) = (27m)?% is the unique positive zero of W(\,, ), see (4.25)-(4.27), the
claim follows from Lemma 4.2, Lemma 4.3, and Lemma 4.4. O

A 1= (4.27)

In order to apply [14, Theorem 1.7] in the context of the bifurcation problem (4.5), it
remains to prove that the transversality condition

OnF (A, 0)[hs] & im 8 F (s, 0), (4.29)

with A, and h, introduced in (4.27) and (4.28), is satisfied. Therefore, we first characterize
in Lemma 4.8 below the range of 9,F (A4, 0).

Lemma 4.8. A pair (F,¢) € Z1 X Zg belongs to im OpF (A, 0) iff

1
/ a*h.F d(gq,p) + aCo(1 + Cor2) / ptroh.dg =0, (4.30)
Q 0

where hy € ker OpF (A, 0) is defined in (4.28).
Proof. As a starting point we observe that for dpF (A, 0) = (L, T) we have
Lk = Xla 3(a®hy)p + a heg,  hEY.

We now assume that (F, ) € im 9, F (A4, 0) is the image of a function h € Y. Multiplying
the identity L[h] = F by a®h, and integrating the resulting relation by parts, we find that

1
/a3h*Fd(q,p):/ )\ztrg(aghph*)dq—/ [(N2a®hyhsp + ahghig] d(g,p).  (4.31)
Q 0 Q

Moreover, after multiplying the relation T'[h] = ¢ by trg h, and integrating the resulting
relation by parts, we obtain, in view of the symmetry of the operator (1 — 83)_1, that

1 1 1
/ N tro(a®hyhy) dg = / ((2m)* + g} tro(hhy) dg — a(27)2(1 + (27)?) / @ tro hy dg.
0 0 0
In virtue of (4.26), (4.27), and (4.13) we have
((21)* 4 gA\}) trg he = Ai tro(aPha ) (4.32)
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and the latter identity can thus be recast as

1

1 1
/ M2 tro(a®hyhy) dg = / M2 tro(a®ha ph) dg — aCo(1 + (27)?) / ptroh.dg,  (4.33)
0 0 0

where Cj is defined in (4.26). We now sum up (4.31) and (4.33) to conclude that

1
/a3h*Fd(q,p)+aco(1+(27r)2)/ @ tro hy dg
“ ‘ (4.34)

1
— / M2 tro(ahaph) dg — / [(N2aPhyhp + ahghig] d(q,p).
0 Q

Moreover, arguing as above, but interchanging the roles of h and h,, we arrive, in view

of OpF (A, 0)[hs] = 0, at

1
/ A2 tro(ahaph) dg — / [(N2aPhphp + ahghig] d(q,p) = 0.
0 Q

This relation together with (4.34) immediately implies (4.30).
Noticing that (4.30) defines a closed subspace of Z; x Zg of codimension 1 which contains
the range of OpF (A«,0), the desired claim follows now from Lemma 4.2. O

We are now in a position to verify the transversality condition (4.29).
Lemma 4.9. We have OxpF (A, 0)[hs] € im Op F (A4, 0).
Proof. Recalling (4.8), we have
OnTF1(Aw, 0[] := 2Xsa 3 (0% P ),

=g sl - [ sinlad,

a
where, using the definition of the operator S and that of h, together with (4.32), we have

S[hy] /IS[h]d L irola®h hy) oC on
%] — * = - ol Ny p — %) = — 77 o UIQ k.
0 T Ty T e T @2m)? "

OMnFa(Ax, 0)[hy] :

Appealing to (4.20), we compute

0
/ (L3h*a)\h]:1()\*, 0) [h*] d(Qap) = A (a3(0)f1,*(0)f{,*(0) - / a3(p) f*(p) dp)
Q

Po

=\, ((g + aC3) f£..(0) — /0 a*(p) f12.(p) dp)

Ppo

and
1
aCo(1+ CoA2) /0 OnF2(Ae, 0)[h] tro by dg = 2Xs f1,4(0)(a®(0) 1., (0) — 29.1,.(0))

= —20A.C§ f7.,(0),
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hence, using also (4.23) and (4.16), we get

1
/ a®hOnFi(As, 0)[h] (g, p) + aCo(1 + CoAY) / T2 (As; 0)[hs] tro h dg
O 0

=\ ((g — aC}) f1.(0) — /0 a*(p) f12.(p) dp)

Po

<x(aft0- [ )2 ) dy)

Po

< (g /pj agtp) dp — 1) /0 a’(p) f%.(p) dp < 0.

Po
This proves the claim. ([l

We are now in a position to establish Theorem 1.1.

Proof of Theorem 1.1. In view of Lemma 3.1 and of Proposition 2.1, in the framework of
waves which are symmetric with respect to the vertical line x = 0, the Euler formula-
tion (1.2) of the steady hydroelastic waves problem is equivalent to the height function
formulation (3.8), hence also to the bifurcation problem (4.5). Therefore, the assertion (i)
is a straightforward consequence of Lemma 4.1.

Concerning (iia), if (1.4) is not satisfied, then W (A,0) > 0 for all A > 0, see (4.15), and
Lemma 4.5 and Lemma 4.6 (ii) then ensure that W (A, u) > 0 for all 4 > 0. Lemma 4.2,
Lemma 4.3, and Lemma 4.4 then imply that 9, F(A,0) is an isomorphism, hence (A, 0) is
not a bifurcation point for (4.5), regardless of the value of A > 0.

It remains to establish (iib). Therefore we note that (4.15), (4.16), Lemma 4.5, and
Lemma 4.6 (ii) imply that for each A > 0, the nonlinear equation W (A, -) = 0 has a unique
solution = p(A) > 0, which is given by (4.26). Our previous requirements that the
boundary value problem (4.11) has a nontrivial solution for u = (27)? and only the zero
solution for p > (2m)? identifies a unique value M., see (4.27), with this property. The
smoothness property (4.6) together with Lemma 4.7 and Lemma 4.9 enable us now to use
the local bifurcation theorem due to Crandall and Rabinowitz, cf. [14, Theorem 1.7], in the
context of (4.5), to conclude, in view of the equivalence of the formulations (1.2) and (4.5),
the existence of the smooth local bifurcation curve

[s = (A(s), h(s))] : (—e,e) = (0,00) x O, (4.35)
where € > 0 is small, such that F(A(s), h(s)) = 0 for all |s| < e. Moreover, A(0) = A, and
h(s) = s(h« + x(5)) (4.36)

where x € C®((—¢,¢),Y) satisfies x(0) = 0. Arguing similarly as in |13, Section 5|, it is
not difficult to prove that, since the function h, satisfies h.(q,0) = f1,.(0) cos(2mq), ¢ € R,
see (4.28), with fi .(0) > 0, also the waves profile 7(s) has for s # 0 exactly one maximum
(at z = 0) and minimum (at = = A(s)/2) per period. This completes the proof. O
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