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1. Introduction.

Scott—Russell’s observation of solitary water waves, [56], which are not predicted by
purely linear models, served to motivate the development of nonlinear partial differential
equations for the modeling of wave phenomena in fluids, plasmas, elastic bodies, etc.
In the case of the free boundary problem for incompressible, irrational water waves, the
fundamental perturbation expansion was developed by Boussinesq, [10, 11]; see Whitham,
[60], for a modern presentation. Expanding to the first order in the small parameter
representing the ratio of wave amplitude to undisturbed fluid depth and the square of the
ratio of fluid depth to wave length, Boussinesq derived two models for the unidirectional
propagation of one-dimensional waves. The first is now known as the Boussinesq equation,
9; p. 258],

Uy — Ugy + (uz)zz + Uppezr = 07 (11)

which, although it admits waves traveling in both directions, is a valid water wave model
only for waves moving to the right. (We will use the familiar form for the models, where
a suitable rescaling has eliminated the physical parameters.) Less well known is the fact
that in the 1870’s Boussinesq also wrote down the celebrated Korteweg-de Vries (KdV)
equation

named after its rediscovery in the seminal 1895 paper of Korteweg and de Vries, [34]. The
equation appears in [10;eq. (30), p. 77], [11; egs. (283, 291)], and the subsequent discus-
sion also includes the derivation of the first three conservation laws of the KdV equation
and its one-soliton and periodic traveling wave solutions. An alternative model, having
better analytical properties, is the BBM or regularized long wave equation,

u, +u, +uu, —u,,, =0, (1.3)

which was originally proposed by Benjamin, Bona and Mahony, [5].

The remarkable discovery of the soliton by Gardner, Green, Kruskal and Miura, [28],
led to the realization that many well-known model wave equations are, in fact, integrable.
Hallmarks of integrability include the existence of infinitely many symmetries and con-
servation laws, cleanly interacting soliton solutions, linearization of the equation by the
method of inverse scattering, and many other remarkable properties. Both the Boussinesq
and Korteweg-de Vries equations are integrable in this sense; the BBM is not since it only
admits three conservation laws, [42,21]. A particularly powerful method for proving the
integrability of a nonlinear evolution equation was the discovery by Magri, [39], that all
soliton systems admit two distinct, but compatible Hamiltonian structures, making them
into a “biHamiltonian system”. As discussed in [39,46], the two Hamiltonian operators
are combined to form a recursion operator that recursively constructs the infinite hierar-
chies of symmetries and conservation laws.

The reason why integrable models arise so often in physical systems remains a mys-
tery. In an attempt to understand this phenomenon, the second author conducted a careful
investigation of how the Hamiltonian structure and conservation laws enter into the Boussi-
nesq perturbation expansion, [43,44|. As shown first by Zakharov, [61], the free boundary
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problem for water waves admits a Hamiltonian structure. (This was later applied in [6]
to determine a complete system of symmetries and conservation laws.) Remarkably, nei-
ther of the Hamiltonian structures of the Korteweg-deVries model comes directly from the
water wave Hamiltonian structure; since the perturbation expansion is not canonical, the
Hamiltonian operator for the water wave problem expands to a certain linear combination
of the two KdV Hamiltonian operators. This fact — that the non-canonical perturbation
expansion of a physical system reduces to a Hamiltonian model — provides a possible
explanation of the previously mentioned observation.

All of the classical models of nonlinear wave phenomena are only valid in the weakly
nonlinear regime. However, many of the most interesting physical phenomena, such as wave
breaking, waves of maximal height, etc., [58, 4], require a transition to full nonlinearity.
In this direction, motivated in part by the Hamiltonian perturbation theory of [43, 44],
Camassa and Holm, [12,13], proposed the following model equation for water waves:

Uy F KU, — U,y = —3uu, +uu,,, + 2u,u,,. (1.4)

Note that the linear terms on the left hand side mirror the linear terms in the BBM model.
However, the term wu_,, makes (1.4) nonlinear in its highest order derivatives, and so it
lies in the class of “nonlinearly dispersive” wave models. As shown in [12], the Camassa—
Holm equation is biHamiltonian, and hence admits an infinite hierarchy of symmetries
and conservation laws. Indeed, the equation (1.4) and its biHamiltonian structure were
written down earlier (albeit with an error in one of the coefficients) by Fuchssteiner, [25;
(5.3)]. The basic method of “Hamiltonian duality”, introduced by Fokas and Fuchssteiner,
[27], and extensively developed in [47,23,26], is used to produce nonlinearly dispersive
integrable dual biHamiltonian systems for most of the classical soliton models. However,
in contrast to the KdV and Boussinesq models, the Magri recursion scheme now leads to
nonlocal higher order symmetries and conservation laws. An inverse scattering problem
for (1.4) has been proposed, [12]; see also [26,54], and [22] for an associated Riemann—
Hilbert problem. However, the full details of the inverse scattering linearization of (1.4)
remains undeveloped. Schiff, [55], describes Backlund transformations based on a loop
group approach to the equation. The periodic problem for (1.4) has been extensively
analyzed by Constantin and McKean, [19].

As emphasized by Rosenau, [48,49,50,51], the passage to the fully nonlinearly dis-
persive regime leads to the appearance of new types of solutions not predicted by the
classical weakly nonlinearly theory. The solitons for the KdV and Boussinesq model are
nice analytic solutions; in contrast, the Camassa-Holm model admits non-analytic waves
with corners — peakons — as solutions; changing the sign of the u__,
pacton solutions. General multi-peakon solutions were constructed in [1,2]. Our earlier
work, [36,37], investigated in what sense these compactons and peakons are weak solu-
tions, and how they appear as the limits of analytic solitary wave solutions. More recent
work, [50,35], has uncovered further inhabitants in a vast menagerie of different species
of non-analytic solutions, including cuspons, tipons, ramptons, mesaons, etc., admitted by
nonlinearly dispersive models, both integrable and nonintegrable.

term leads to com-

These earlier studies have helped us understand the distinct differences between the
two systems (1.4) and (1.2). The present paper continues the analytical study of the
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Camassa—Holm equation, focusing on well-posedness and singularities of solutions. For the
KdV equation (1.2), all solitary wave solutions are real analytic functions, having unique
analytic extensions to the complex plane except countably many poles. The equation itself
has a smoothing effect on the initial data, and solutions of the Cauchy problem of (1.2)
gain in regularity due to the effect of linear dispersion. On the other hand, the smooth
solitary wave solutions to the Camassa—Holm equation (1.4) have non-unique analytic
extensions to the complex plane with countably many branch points and branch lines.
Moreover, it admits non-analytic solitary wave solutions having singularities on the real
line that propagate in time. Moreover, the cuspon solutions of (1.4) have branch points
singularities of order three, which implies that its derivative is square integrable but not
cubic integrable. These facts strongly indicate that the nonlinear dispersion term uu,,,

has diminished the smoothing effect of the linear dispersion terms u_,, and u__,.

In this paper, we establish local well-posedness in the Sobolev space H® with any
s > 3/2 for the following model wave equation:

Uy — VU, = AU, + ﬂuzzz + 37“’“:5 - 7y(uuzzz + 2uzuzz)’ (15)

where a, 3,7, v are constants, and we take v > 0. Although (1.5) looks more general, the

transformation
: 1 z—fBt/v t
ule, F’w“( Vo ’ﬁ)

will simplify (1.5) to the Camassa—Holm equation (1.4). The basic technique to be used is
to regularized this equation and obtain a solution of the equation as the limit of solutions to
the regularized equations. This method was developed for the Korteweg-deVries equation
by several authors, including Bona and Smith, [8], Dushane [20], Masayoshi and Mukasa,
[40], and Saut and Temam [53, 57]. In Section 3, we derive a priori estimates for solutions
to the regularized equation, which is used in Section 4 to prove the local well-posedness for
(1.5) in the Sobolev space H® for any s > 3/2. We show that when s > 3/2, a necessary
and sufficient condition for a global solution u to exist in the space H? is that the L*>°-norm
of its derivative u, remains bounded. In Section 5, we study existence of solutions to the
Cauchy problem of (1.5) in H® for 1 < s < 3/2, which includes the nonsmooth weak peakon
solutions. If 1 < s < 3/2, then there is still a local solution in H?® corresponding to the
Cauchy data u,, provided u,, € H*"! is essentially bounded. In the last section, we shall
discuss the conditions under which solutions of (1.5) blow up in H® norm in finite time.
In their original papers, [12,13], Camassa and Holm give an explanation of why solutions
having an inflection point with sufficiently negative slope will steepen to a vertical slope.
These ideas were developed in detail by Constantin and Escher [15,16,17,18]. They
showed that its solutions u(z,t) whose initial data u(z,0) € H?® is odd has u(0,t) become
infinite in finite time; these solutions have apparently developed singularities at z = 0.
Our results are different, and help shed additional light on the blow up mechanism.

The fact that the solutions of the integrable equation (1.5) can develop singularities
in finite time is perhaps surprising, when compared with the familiar Korteweg-deVries
theory. One explanation is that the KdV equation has infinitely many local conserved
quantities which can be used to demonstrate the boundedness of the Sobolev s-norm of
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its solutions independent of time, and thus are important quantities to show global well-
posedness of the equation. Thus far, only three local conserved quantities of the equation
(1.4) have been found. One shows that the H'-norm of solutions remains constant, i.e.,
||u|| g1 = const, and the other two are

/ u dr = const. and /(u3 + ru? + uui) dz = const.
R R

Although our blow-up results indicates that (1.5) does not have the required local con-
served quantities, this is not the complete story. Other examples of classical integrable
systems having infinite hierarchies of local conservation laws do have solutions which de-
velop singularities in finite time. In [52], it was shown that the completely integrable
Boussinesq equation (1.1) does have solutions that blow up when their initial data is not
small. We should also mention the work of Nutku and the second author, [41,45], that
produced multi-Hamiltonian structures for a wide variety of nonlinearly hyperbolic sys-
tems, including the equations of gas dynamics, leading to several infinite hierarchies of
symmetries and conservation laws despite the fact that their solutions develop shocks in
finite time.

The precise mode of blow up and singularity formation for the Camassa—Holm equa-
tion remains unclear, and awaits a detailed numerical investigation, which we hope to
report on in a later paper. We include some preliminary numerical solutions obtained us-
ing a pseudo-spectral code at the end of the paper, but defer drawing definitive conclusions
until further investigation has been completed. The complete solution of the equation by
inverse scattering could help shed further light on the singularity formation. Extensions
of these results to other classes of nonlinearly dispersive equations, both integrable and
nonintegrable, are under investigation.

2. Notation.

We begin by summarizing our basic notation. The space of all infinitely differentiable
functions ¢(z,t) with compact support in R x [0,00), is denoted by C°. Let p be any
constant with 1 < p < oo and denote LP = LP(R) to be the space of all measurable
functions f such that ||f||7, = [ |f(z)[Pdz < co. The space L™ = L>(R) consists of all
essentially bounded, Lebesgue measurable functions f with the standard norm

Hf”Loo = m%le)fzo Susz]R\e |f(€l3)|
For any real number s, we let H® = H*(R) denote the Sobolev space consisting of all
tempered distributions f such that

e = ( e |¢|2)S|f<c>|2d<)% < .

— o0
For any function v = u(z,t) : R x[0,7") — R of two variables with T > 0, denote its Fourier
transform, LP-norm and Sobolev norm with respect to z by @ = @(¢,¢), ||v|/z» = ||u(-,?)| 10
and ||u||g. = ||u(-,1)| g., respectively.
The integral operator A = (I — (93)1/2 will play a key role. For later estimation of
Sobolev norms of solutions, we will require a few basic inequalities.
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Lemma 2.1. For any £,n € R, there exists a constant ¢ such that the inequalities

L+ <cld+E—mD+@+n)],  g>0 (2.1)

and

e —m(1+) T +(1+9H)T), g>1,

g (2.2)
cl¢ —nl(1+n°) =, 0<g<1,

(1422 — (1 + 0?2 < {

hold.

Proof: The first inequality is elementary. The inequality (2.2) follows directly from
the mean value theorem when ¢ > 1 and the estimate

dé
6)(1+n7) +6(1+¢)"

qlé —n| €] ' do In| L
E ((1+n2)1_74(1+£2)%/0 (1-—6)F"62 +(1+n2)1—%/0 (1_9)1—%)

1 1
< qlé—nl_q / del_q . b q
20+72) 7 \Jo (1—-6)=62 Jo (1-6)'2

if0<q<l1. Q.E.D.

2\q/2 2q/2:‘1|€2—772| '
e e e 7

Lemma 2.2. Given ¢ > 0, let w = u(z) € H? be any function such that ||u ||~ <
oo. Then there is a constant c, depending only on g such that the following inequalities

hold:

[ At At )z < el (2.3)
[ At A0 da| < e ul (2.4)
Moreover, if u and f are functions in H9' N {||u || c < 0o}, then
ol Fllzgass el e g€ (1/2,1],
[ Amunten) de| < e, lmos Il el (2.5)
R

+ | Fllprallwg | oo el o + 1 fell oo lullEra), g € (0, 00),

Proof : Inequalities (2.3) and (2.4) are direct consequences of Lemmas X1 and X4 in
[31]. For any fixed ¢ € (1/2,1], one may rewrite the integral

/ AuAN(uf), dz = /(Aqu A uf,) + fAu Alu, + Au (AY(fu,) — quum)) dz. (2.6)
R R



We then use the Schwarz and Young inequalities to obtain

< | g (/R(l +£%)" (/Rﬁ(é —n)f;(n)dnydé)
< Jull o ( / ( / (14 (€ = m)®)™ + (1 + n2)22fa(e — n)F(n )|d77>2 )

< Nullzall £ellps + el mal@l o [ o < ell Fllrass llull

for some constant ¢ > 0. On the other hand, one may estimate the following integral using

1
5 /]1& f$(Aqu)2dm

We evaluate the next integral using the Schwarz inequality and (2.2) as follows:

9 1/2
df)

1/2

/ Au A (uf,)dz
R

1/2

integration by parts

1
< Slfallpee lullza-

/ A u A dx
R

/Aqu (AY(fu,) — fAu,)dz
R

< Jlullg (/R ‘/R((l + &)1 — (1 +0%)) (€~ m)ay(n)dn

5 1/2
A man)l
[ [1e-nfie-mi 7 Higan

< aflfllpe lullze < el Fllgas el

dg

< allul| g

Applying the above three inequalities to the integral (2.6) yields the first part of (2.5).
The second part of (2.5) also follows from Lemmas X1 and X4 in [31]. Q.E.D.
3. A Priori Estimates.

In this section, we look at the Cauchy problem for a regularized version of the
Camassa—Holm equation (1.4). Consider the initial value problem

Uy — Uppy T €Upprny = U, + Puu, +uu,,, +2u,u,,, t>0,zck, (3.1)
u(z,0) =uy(z) € H*(R), s>1. )

Here a, 3, € are constant, and 0 < € < 1/4. We begin by inverting the linear differential
operator on the left hand side.

Lemma 3.1. For any 0 < € < 1/4 and any s, the integral operator
D:(I—Gi—l—eafﬁ)_l:ﬂs gt (3.2)

defines a bounded linear operator on the indicated Sobolev spaces. Moreover,
D(f) = (Ge* f)(z) = /]RGG(J: -y)f(y)dy, feH,
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can be expressed as a convolution with respect to

e . 1 1+ +vV1—4e _Q/1+\;m|$|_ \/2¢ B 14\-/\2_/61 —4€|1:|
e(m) - e e
21 — de V2 1+ V1_ae

To show the existence of a solution to the problem (3.1), we apply the operator (3.2)
to both sides of the equation (3.1) and then integrate the resulting equation with respect
to time ¢. This leads to the following equation

w(ot) = (o) + 5 [ Dfzou, +60,(2) + 8(u) - 0,()] @ mar. (33)

A standard application of the contraction mapping theorem leads to the following existence
result.

Theorem 3.2. For each initial data u, € H® with s > 1, thereis a T > 0 depending
only on the norm of u, in H® such that there corresponds a unique solution u(z,t) €
C([0,T); H®) of the equation (3.1) in the sense of distribution. If s > 2, the solution
u € COO([O,OO);HS) exists for all time. In particular, when s > 4, the corresponding
solution is a classical globally defined solution of (3.1).

The global existence result follows from using the conservation law

[ i+t de = [ @h 4k, + ek, (3.4
R R

admitted by (3.1) in its integral form (3.3).

Now we study norms of solutions of (3.1) using energy estimates.

Theorem 3.3. Suppose that for some s > 4, the function u(z,t) is a solution of the
equation (3.1) corresponding to the initial data u, € H®. Then the following inequalities
hold:

lullZgs < / (W +u? + eul,)de = / (w2 42, + cul,,) de. (3.5)

For any real number q € (0,s — 1], there exists a constant ¢ depending only on ¢, such that

t
[@artwras < [ (A + bty ))de+e [l [0 dedr. (36
R R 0 R

For any g € (1/2,s— 1] and any r € (1/2,q|, there is a constant ¢ depending only on r and
q such that

/(Aq+1u)2dw < /((Aq+1u0)2 + E(Aqu0z$)2)d:c +
R R

e[ (] (Awdm)” (frropas) ar.
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For any q € [0,s — 1], there is a constant ¢ such that

(1 = 2¢)lwsllgra < e(llullgr + Dllullgora- (3.8)

Proof: Multiplying both sides of equation (3.1) by u and integrating with respect to
z leads to the equation

1d

2dt Jy

which implies the inequality (3.5). For any g € (0,s — 1], applying (A%u)A? to both sides
of the equation (3.1) and integrating with respect to  again, one obtains the equation
1d

2dt Jn

_3 /]R A%u AY(uu, )do + % /}R ((A%0) (u?),,, + A%u, A%(u2))de (3.9)

(u2 + ui + euim)dm =0

((A%)? + (A%u,)? + €(Alu,,)")dz

1
= / [(ﬂ + DA% u Al (uu,) — Aty Aq+1(uum) + iAquz Aq(ui)] de,
R

using integration by parts. It follows from the inequalities (2.3) and (2.4) that there is a
constant ¢, such that

q
1d
2dt Jn

Integrating with respect to ¢ on both sides of the above inequality leads to the inequality
(3.6). Applying the inequality ||u,||;«~ < ¢, ||| gr+1, for » > 1/2, to the right-hand side of
the above inequality again yields the estimate
1d
2dt Jy
for some constant c. Integration with respect to ¢ results in the inequality (3.7). To

estimate the norm of u,, one may apply the operator (I — 82)™! to both sides of the
equation in (3.1) to obtain the equation

(A1 4 (AT, ] o < el [l s

(A7) + (A%, )?] do < e ul ol o

1 2
(1—€u, —eu,,, +uu, = (I — 32)_1 [—eut + 90, (au + %ﬂfuﬂ - T;—z) ) (3.10)

Then applying A%u, A? to both sides of (3.10) for some ¢ € [0,s — 1], one obtains the
equation

(1—¢) /]R (A%u,)?dz + € /]R (A%u,,)® + / A%u, A (uu,)dz

R

(3.11)
= / A (I — 32)_1Aq(—eut + 9, (au + Euz — ﬁ))dw
R 2 2
Since
o\ 1/2
[ At o] < 1A% ( Ja=eyae ([ ate-matman) ) ,
R R R
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it follows from Young’s inequality and (2.1) that the estimate

/H&Aqutf\q(uuz)dm < V2e|lullgall@llpallell gare < eqllwgll prallwll e llell grass

holds for some constant ¢;. On the other hand, the inequalities

< elluglra + lalllogl ol o

/ A, (I — 53)_1Aq (—eut + auz)dw
R

and

1 2
/ A (I — (92)_1Aq(9z (ﬂ%uz — u—$)dm
R

o\ 1/2
< ( [a+erae ([ rate it - jate - nwm)an) )

. e a3l + I 3 o) d
< s e

hold for some constant ¢,. Applying the above three estimates to (3.11) yields the inequal-
ity

(1 = llullzre < (1= &)lluglra + ellugyllzr

< ey llgllprallul s el mravs + ellwgl o + ledlllellerallull e + eallwell mallell e ]l gasa,

1/2
) < ol el g el ase

or,
(1= 26)[lullga < (1 + flullg)l[wll g

for some constant c. Q.E.D.

Remark: In the next section, we will show that for any u, € H® with s > 3/2, there
is a T' > 0 depending on ||u,|| g, such that the Cauchy problem

u’t - uzzt = auz —I_ /Buu:c + 21”’:5“’:5:5 —I_ uu’zzz’

U(IB,O) = “0(33)7
has a unique solution u(z,t) € C([0,T'), H®) in the sense of distribution and u is obtained
as the limit of solutions of (3.1) as ¢ — 0. Then the estimates (3.6) and Gronwall’s

inequality imply that if |u ||, is bounded whenever u exists, then u can be extended to
a solution in the space C([0,0); H?®).

(3.12)

4. Local Well-posedness.

Roughly speaking, local well-posedness includes existence, uniqueness and persistence
of a solution of the specified problem for finite time, and the continuous dependence of its
solutions on the corresponding initial data. To show existence of a solution to problem
(3.12), we regularize its initial data u, and the equation as follows. For any fixed real
number s with s > 3/2, suppose that the function u, is in H*(R), and let u_, be the
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convolution u _, = (;5 * u, of the functions ¢ ( ) = e Y/*p(e"/*z) and u, such that the

Fourier transform qb of ¢ satisfies ¢> € Cx ¢>(§) > 0 and ;5\(5) = 1 for any £ € (—1,1).
Then it follows from Section 3 that for each e with 0 < € < 1/4, the Cauchy problem

Uy — Uy + €U, =au, + Puu, +2u v, +uu,,,, t>0,zcR,

u(,0) = ug(z), z€R (1)

has a unique solution u_(z,t) € C*°([0,00); H>). To show that u_is convergent to a
solution of the problem (3.12), we first demonstrate the properties of the initial data u
in the following theorem. The proof is similar to that of Lemma 5 in [8].

Theorem 4.1. Under the above assumptions, the following estimates hold for any €
with 0 < € < 1/4:

[teoll e < € if ¢<s, (4.2)
lcollpra < e if ¢>s, (4.3)
lteo = wollgra < ce s, i g<s, (4.4)
[weo — wollge = o(1) (4.5)

Here c is a constant independent of e.

Combining the estimates in Theorem 4.1 and Section 3, we shall evaluate norms of
the function »_ in the following theorem, which will be used to show the convergence of

{uc}

Theorem 4.2. There exist constants c;, c, and M such that the following inequali-
ties

C
< 4.6
HueHH — (2 —Mt)cz, ( )
_r
ci€ ¢
el rotr < m, p >0, (4.7)
s 6_#
. p>—1, (4.8)

Hue't”HS-I'P g (2 _ Mt)CZ ?
. 2
hold for any e sufficiently small and t < 3;.

Proof: Choose a fixed number r with 3/2 < r < s. It follows from (3.7) that

t 3/2
/(AT+1u€)2dm < /((AT"HMGO)Z + E(ATUGOM)2)dJ: + c/ (/ (AT+1u€)2dm> dr.
R R 0 R

Then the inequality

4M M
2= [ (ATu,)?dz < - < 4.9
fudfe = [(Wede < e < (49)
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holds for any t € [0, 2/M), where
M, / 2+ (A" ugg,,)) de and M = max{4M_,cM/?}.

Substituting the above inequality into (3.7) with ¢ +1 = s and v = u_, one obtains the
estimate

/}R(AS"LLG)%c = /]R((Asueo)2 + (A ug) ) de + Ot 2\—/?/_/1& (/R(Asuefdw) dr

for any ¢t € [0,2/M). It follows from Gronwall’s inequality and (4.2) that there is a
constant, still denoted by ¢ for simplicity, such that

2¢¢c

s = A )ide < ————.
s = [ (Ao < 2

In a similar way, applying inequalities (4.3) and (4.9) to (3.7) for ¢+ 1 = s+ p for any real
number p > 0, one may obtain the inequality

2cc(e_§ + 61_(P+1)/4)
s+p <
HueHH tr = (2 _ Mt)c

for some constant ¢. Then the inequality (4.8) is just a direct consequence of the inequalities

(3.8), (4.2) and (4.7). Q.E.D.

We shall next demonstrate that {u_} is a Cauchy sequence. Let u_ and ugz be solutions
of (4.1), corresponding to the parameters € and §, respectively, with 0 < e < § < 1/4, and
let w=u_—uz and f = u_+ u;. Then w satisfies the problem

1
(1 - e)wt Wy e + (6 - 6)(“61& + uézzt) + _(wf)z = (410)
(=) [ew,+ 6 - g +ow, + P wp), < L, h), ] 056k,
w(z,0) = wy(z) = ugy(z) —uz(z), z € R,

Theorem 4.3. There exists T > 0, such that {u_} is a Cauchy sequence in the space
C((0,7); H(R)).

Proof: For a constant ¢ with 1/2 < ¢ < min{1,s — 1}, multiplying A??w to both sides
of the equation (4.10) and then integrating with respect to z, we obtain the equation

%% [ (1~ ATw) + e(Aw, )] da
— (= 8) [ (W) [(Auy) + (A, )] de = 5 [ (Ar)A(w ), do +

_ 1+3 1
b [ AR e+ (6= ug+ 2w, + T ), — J(w,f), | de
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using integration by parts. It follows from the Schwarz inequality and (2.5) that

% i (1= )(ATw)? + (AT, )? | de (4.11)

< 28] A%w|l g2 ([ A"yl g2 + A w50l p2 + AT wellp2) + e[| £l ot w0l +

+|ﬂ+1l‘ [, b +| [ (At)Ar w,£,),da].

On the other hand, the inequality

(4.12)

/R(Aqw)Aq_z(wf)mdm
< / (1+€)" |@(e)|de / (L4 (6 =) + (1 + ()] [B(E — n)F(m)ldn

< cllwllga(l gz llwll e + 1l mallwllzz) < 2¢ £l mallwl

holds for some constant ¢. Moreover, one may obtain the estimate

[@m)nr2, £,),ds

[a+eycae [ nate - f(n)dn‘
< [ erieaee ([ S . [ oty Fotan)
e s neere)” e )

ol ([ 1o [ e s 52>1—q>1/2 '

It follows from Lemma 3.1.1 in [7] that there is a constant B > 0 such that

< [ f 1z

/ ¢ <
s L+ (E—n)?) 11+ €)1 = 1+ n2)i—e

Hence, combining the last two inequalities, one obtains the estimate

w|F (4.13)

/(Aqw)Aq_z(wmf:l:):l;dw S 6HfHHS
R

for some constant ¢. Applying the inequalities (4.6), (4.7), (4.8), (4.12) and (4.13) to
(4.11), one concludes that for any 7" € (0,2/M), there is a constant ¢ depending on 7" such
that the estimate

% 0= a0 + (AT, Flde < (87wl + ol)

13



holds for any ¢ with ¢ € [O,T), where v = 1if s > 3+ g, and v = 1""4& if s <3+g
Integrating the above inequality with respect to ¢, one obtains the estimate

1 2 _ 1 q 2
el = 5 [ (Arw)ds
< /R((l - e)(Aqw)2 + e(Aqw$)2)dm

1
< [ (Wt + e, e+ e [ (5wl + ol)
R 0

Then applying Gronwall’s inequality and (4.4) to the above estimate yields the inequality

lwll e < (2/ ((ATwg)® + E(Aqu)2)d$)1/26“ + 87(et — 1)
- (4.14)
<o T et 4 87(e — 1)
for some constants ¢; and any ¢ € [0 T)

Next, multiplying both sides of the equation (4.10) by A**w and integrating the re-
sulting expression with respect to =, one obtains the following equality by using integration
by parts,

Q~.|g~‘

331 (1= AP + (arw,))ds
— (= 8) [ (AW (ug, + vl = 5 [ (A w)A(wf) doe

# [ e, (8 - g + o, + 1 P wh), - (0, ), e

Because wf = w* 4 2wuy, it follows from (2.3), (2.5), (4.12) that the following estimates

/R(AS’LU)AS(Wf)zdw < es(lwellpe + llusllee)
8 §— /8 + 1

Jarone () o] < e |l ol

hold, where c, is a constant depending only on s. In addition

[@rwn i, £,), 4o

_ /R(l + ) e (€)de /R(é —n)@(& — n)nf(m)dn

<o, [0+ ey

< ¢y [l g

Wiz + e llugl e allwl gl e

w |d€/ﬂ&[(1+(€—n)2)%+( + 1) T 11(¢ = m)@(€ — n)nf(n)ldn
Fallglwl g + 11F ] g

W, 1) < ey | fll g

w| g
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is valid for some constant ¢, > 0. Then it follows from the above estimates, and the
inequalities (4.6), (4.7), (4.8) and (4.14) that there exists a constant ¢ depending on the
real number 7' € (0,2/M) such that

d s 2 s 2
o7 R((l —e)(Aw)* + e(A°w,)*)dz

< 26(wsellzr + ozl + 182wyl e + A" 2l 2) el e +
¢ (ol + lugllpgess ol grallel )
< (8™ wllge + ol ),

where m = min{1/4,(s — g — 1)/4} > 0. Therefore, integrating the above inequality with
respect to t leads to the estimate

ol < [ (1 07w + caw, P

1
< / (A*wy)? + e(A*wy,)?)da + / (5™ ] e + [0l ).
R 0

It follows from Gronwall’s inequality and (4.3) that

W . < (2 Aw, ) + e(A°w, ) )dz 1/2eCt+6meCt—1
H R 0 0z

< ¢y ([lwgll g + 8%)e 4+ 8™(e* — 1)

Then (4.5) and the above inequality show that ||w]||z. — 0 as €,6 — 0.

Next, we consider convergence of the sequence {u_,}. Multiplying both sides of the
equation (4.10) by A?*~?w, and integrating the resulting equation with respect to z, one
obtains the equation using integration by parts

(1= &) 2e-s + / (—e(A* ) (A M) +

+(6 — 6)(A3_1wt)A3_1(u5t + Usppt) T %(As_lwt)As_l(wf)z) dz

= (AN e, + (5 - Jug + aw, + 5w, S (w.f,),)de
R

It follows from the inequalities (4.6), (4.7) and (4.8), as well as Schwarz inequality that

there is a constant ¢ depending on 7' such that

(1= &)llwellge-r < (62 + Jwllge + l[wll gre-s)l[well gre-s + ellw, |-
Hence,

1
Slwdl s < (1= 26)[w, ]l grer < (6" + llwll e + 0]l o),

and w, — 0 as ¢, § — 0in H* '-norm. This implies that both {u } and {u} are Cauchy
sequences in the spaces C([0,T); H*) and C([0,T); H*~ '), respectively. Let u(z,t) be the

15



limit of the sequence {u_}. Taking the limit on both sides of the equation (3.10) as ¢ — 0,
one shows that u is a solution of the problem

- 148 5 uj
u, +uu, = (I —82)718, |au+ Tu2—7 t>0, zcR, (4.15)
u(z,t) = uo(z), z€R,
and hence u is a solution of (3.12) in the sense of distribution. In particular, if s > 3, u is
also a classical solution of the Cauchy problem (3.12). Q.E.D.

The verification for the uniqueness of the solution u follows the technique to obtain
the norm ||w|| g, in Theorem 4.3.

Theorem 4.4. Suppose that u, € H® for some constant s > 3/2. Then there is a
T > 0, such that the problem (4.15) has a unique solution u(z,t) in C([0,T); H®).

Proof: Suppose that v and v are two solutions of the problem (4.15) corresponding
to the same initial data u, such that u,v € L*([0,T); H*). Then w = u — v satisfies the
Cauchy problem

1 1 1
w,+ 5 (wf), =(I=9;)7'9, [aw + %ﬂw - 5%]2] , t>0, z€R,

w(z,0) =0, =ze€R,

where f = u+v. For any 1/2 < ¢ < min{1,s — 1}, applying the operator A? to both sides
of the above equation and then multiplying the resulting expression by Aw to integrate
with respect z, one obtains the equality

1d 1 1 1
—— w3 + = /(Aqw)Aq(wf)mdm = / AwAT29, |aw + ﬂwf ——w_f,.| de.
2 dt 2 Ju i 2 2

It follows from (4.12), (4.13) and (2.5) that there is a constant ¢ such that

wH%Jtn

d

Sl < cllflla
Then Gronwall’s inequality and boundedness of ||f|| 5. lead to the conclusion that

lwllga < lwgll o™ =0,
for some constant ¢ and any ¢ € (0,7"). Hence, w = 0. Q.E.D.

The last issue on well-posedness is the continuous dependency of solutions on initial
data. One may verify it by using a similar technique used for the KdV equation by Bona
and Smith, [8]. We summarize the main conclusions of this section in the next theorem.

Theorem 4.5. Suppose that the function u,(z) belongs to the Sobolev space H® for
some s > 3/2. Then thereis aT > 0, which depends only on ||u,||g., such that there exists
a unique function u(z,t) solving the Cauchy problem (3.12) in the sense of distribution
with u € C([O,T);HS) and u(z,t) = uy(z). When s > 3, u is also a classical solution of
(3.12). Moreover, the solution u depends continuously on the initial data u, in the sense
that the mapping of the initial data to the solution is continuous from the Sobolev space

H* to the space C([O,T);HS).
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5. Existence of solutions in lower order Sobolev spaces.

As remarked in the introduction, the KdV equation and many of its generalizations
have a smoothing effect on their solutions. Because of this effect, solutions gain more
regularity than the corresponding initial data, cf. [30,32,33]. This regularizing effect
became an important fact used to show well-posedness of these equations in lower order
Sobolev spaces. On the other hand, the peakon solution of the Camassa—Holm equation
demonstrates that, in general, its solutions do not gain more regularity as time evolves.
Therefore, one may expect to use different techniques dealing with well-posedness of the
Camassa—Holm equation in the lower order Sobolev spaces. In this section, we shall give
a sufficient condition for a solution of the Camassa—Holm equation to exist in the Sobolev
space H® for some 1 < s < 3/2. First, we still use the regularized equation (4.1) to estimate
norms of its solutions, showing that they are bounded when € is sufficiently small, which
leads to weak convergence of these solutions to a solution of the Camassa—Holm equation.

Theorem 5.1. Suppose that uy(z) is a function in the Sobolev space H® for some
s € [1,3/2] such that ||uy,|;« < co. Let u_, be defined the same as in Section 4. Then
there are constants T' > 0 and ¢ > 0 independent of € such that the corresponding solution
u, of (4.1) satisfies the inequality ||u .||~ < c.

Proof: We start from the equation (3.10) with v = u_. Differentiating with respect
to z on both sides of (3.10), we obtain

1 2
(1—€)u,, —eu,,,, +uu,, + % = —au— ——u>+ A2 (—eum + au + ﬂ%vﬂ — u2_z> )

Let n > 0 be an integer. Then multiplying the above equation by (u,)?"*! to integrate
with respect to z yields the equality

1—¢ d

(uz)2n+2dw i EA(uz)2n+1uzzzt dz + 2n7:_ 7 A(uz)2n+3dw

1 1 2
— /R(uz)2”+1(au + ﬂ%uz)dm + /}R('M%)%""l!\_2 (—eum + au + ﬁ%qﬂ — T;—z)dcc

It follows from Holder’s inequality that

1 — d 2n1-|—2 2n1-|—2
- 11 (u$)2n+2dm S € (/ |uzzzt|2n+2dm> + |Oé| </ |u|2n+2dm> +
2n —|— 2 dt R R R

1 1 2nd1
1 2n+42 2n+42 2n+42
+‘ﬁ+ ‘(/ |u|4n+4dw> +</ |g|2n+2dm> ]</ |"””|2n+2dm> "
2 R i R

n n
+m”%HLw /}R|%|2 e,
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or

d e FTE T
(1—¢) 7 (/ lu, |2n+2d:c> (/ |uwm|2n+2dm> + |af (/ |u|2n+2dm> +
n1-|—2 n1+2
n ‘5‘1‘1' (/ u |4n—|—4dw> (/ |g|2"+2dw> nHquL"" (/ u |2n—|—2dm> ,
2 2n + 2

where

B+1 , ui
2 2 )

g= A2 (—eum +au+ —u’ —

Because | fll;» — ||fll;~ as p — oo for any f € L™ N L?, integration with respect to ¢
and taking the limit as n — oo on both sides of the above inequality leads to the estimate
(1= e)llugllpe < (1= €)llug,llr~ +
t 1 (5.1)
+/0 [ellamsill o + e (lullpe + 1]l + lgllze) + 5 llw, [z ] dr

Because
lgllpoe < E(llwgllpz + llullze + llullzz + lu,llz2)

for some constant ¢ depending only on A~2, it follows from (3.5), (3.8) and (4.2) that

lgllpee < e1 (el +1)* < ey,

where ¢, and c, are constants independent of ¢ when ¢ is sufficiently small. Moreover,
for any fixed r € (1/2,1), there is a constant ¢, such that ||u__ .|| 0 < ¢, || puillgr <
¢, ||w,|| gr+3, which combined with (3.8), (3.5) yields

[ ssaillpe < clltllgrrsa. (5.2)

Applying Gronwall’s inequality to (3.6) with ¢ = r 4+ 3 and v = u_, one has

i
lullZgrse < ( / [(A™*u)? + (A" 0y, )?] dw) exp ( / uuzumdr)-

Then it follows from (4.3) and (5.2) that

s—r—4 t
loendlin < ce " exp (¢ [ luylledr) 5:3)
0

for some constant ¢ > 0. Therefore, as ¢ < 1/4, one obtains the inequality

1 T
C s—r 1
ol < sl + 15 [ | e (e [ lualynds) + gl +1] dr
—€Jo 0 2
de [P szr T 1
<ol + 5 [ [T e (o [ Tualinds) + sl +1] ar
3/, ; 2
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by combining (5.1), (5.3) and (3.5). It follows from the contraction mapping theorem that
there is a 7' > 0 such that the equation

70 = luodlm + 5 [ Jexp (¢ ["16)a6) + 70 +1] ar

has a unique solution f(t) € C[0,T]. Theorem II in [59; §1.1] shows that |u ||~ < f(¢)
for any ¢t € [0,7'], which implies the conclusion of Theorem 5.1. Q.E.D.

As a direct result of Theorem 5.1, one may estimate norms of v = u_ by using (3.6),
(3.8), (4.2), (4.3) and Gronwall’s inequality to show that there is a constant ¢ > 0 such
that the inequalities

t t
e =l < cexpe [ Julgmdr < cespe [ fryar,
0 0
and

1
luellzrr = luglle < cexpe / f(r)dr

hold for any ¢ € (0,s], r € (0,s — 1] and any ¢ € [0,7]. Then it follows from Aubin’s
compactness theorem, cf. [38], that there is a subsequence of {u }, denoted by {u, },
such that {u, } and thelr temporal derivatives {u, ,} are weakly convergent to a function

u(z,t) and its temporal derivative u, in L?([0,7], HS) and L*([0,T], H*~ '), respectively.
Moreover, for any real number R > 0, {u, } is convergent to the function u strongly in
the space L*([0,7], H!(—R, R)) for any q € [0,s) and {u, .} converges to u, strongly in
the space L%([0,T], H"(—R, R)) for any r € [0,s —1). Therefore, one obtains the existence
of a weak solution to the Cauchy problem (3.12) as follows.

Theorem 5.2. Let uy(z) be a function in the Sobolev space H® for some s € (1,3/2],
satisfying ||wg,||p < 00. Then thereis a T > 0 such that the Cauchy problem (3.12) with
the initial data u, has a solution u(z,t) € L*([0,T], H*®) in the sense of distribution, and
u, € L>=(]0,T] x R).

Proof: Tt follows from Theorem 5.1 that {u, .} is bounded in the space L. Hence,
the sequences {u? } and {u? _} are also weakly convergent to u? and w2 in L*([0,T],

H"(—R, R)) for any r € [0,s — 1), respectively. Therefore, u satisfies the equation

[ fott tepteai= [ [ [ 0= 2+ 307 dea

with u(z,0) = uy(z) and any f € C°. Moreover, since X = L'([0,7] x R) is a separable
Banach space and {u, .} is a bounded sequence in the dual space X* = L>°([0,T] x R) of
X, there is a subsequence of {u, .}, still denoted by {u, ,}, weakly star convergent to a
function v in L*>°([0,T] x R). Because {u, ,} is also weakly convergent to u, in L*([0,T] x
R), it follows that u, = v almost everywhere. Hence, v, € L*(]0,T] x R). Q.E.D.
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6. Blowing-up of solutions.

Even though the Camassa—Holm equation also has a bi-Hamiltonian structure, unlike
the KdV equation, it has no conserved quantities providing boundedness of H°-norms
independent of time for its solutions with any s > 2. In this section, we shall verify
this fact by showing that there are solutions of the Camassa—Holm equation, whose H?-
norms blow up in finite time for any ¢ > 3/2. This phenomena also implies that in
general, one can not obtain global well-posedness of the Camassa—Holm equation in H?
for s > 3/2 unconditionally. Moreover, in contrast to using conserved quantities to prove
global existence of solutions for the KdV equation, in the next theorem, we shall use the
conserved quantity ||u| g1 = ||uy|| g2 of the Camassa—Holm equation to show that some of
its solutions exist only in finite time.

Theorem 6.1. Let s € [2,00) be any real number. If the initial data u, of the
Cauchy problem (3.12) satisfies the conditions

2
uy € H”, /Ruggﬂdm <0 and 8b||upl| 3 < (/]R(u%)sd:c)

where b = c(||ug |3+ |37:) and cis a constant to be specified in the proof, then thereis a
0 < T* < —4|uyll32/ Jg(uo,)*dz such that the corresponding solution uw € C([0,T*); H®)
and u, ceases to exist in H® at the time T™ in the sense that

imsup ||u,| e = o0 and Bm ||| g, = o0
+—T* t—T*

for any q € (3/2,s].
Proof: It follows from Theorems 4.3 and 4.5 that there is a T, > 0 such that the
Cauchy problem (3.12) has a unique solution u(z,t) € C([0,7,); H?®), satisfying the equa-

tion (4.15). Applying u28, to both sides of (4.15) and integrating with respect to z, one
obtains the equality

1d 1 1
3% R(uz)?’dw + E/R(uz)éldm = — /}R(uz)2 (au—}— ﬁ—lz_ u2> dr +

_ B+1 ui
+ /R(uz)ZA ? (au+ — u? — 7) dz.
1/2 1/2
3 4 2
[ < (/R|u$| dw) (/m'%' dm) ,
/|u e > — (/(u )3dw>2 (6.2)
R T luli \ U ° . '
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Because

it follows that




In addition, since the inequalities || f|| o < ||f||g: and

5 [l dy
1/2 1
L[ 2y, L
5 ([ eelae) e < Gl

A @) =[5 [ ) <

hold for any f € L' N H!, the estimate

1 B+1

2
/ 3(u, )’ (au + Frl, “au + ——u® — u—z)) dz
L 2 2
B +1 - B+1 u2
<3lullz (Jlllull e + =5 llullze + |A7* (0w + =——u* = 25)[ ;) (6:3)
3|a| 3IB+1|+1
<3lulla (el + = llullz) < e(llullz + HuH‘fql)

holds for some constant ¢ with ¢ < 3max{¥, W} Applying (6.2), (6.3) and the
equality ||u|lgz1 = ||ugllg: to (6.1), and then integrating with respect to ¢ lead to the
estimate

1 f ?
e+ gt [([wpae) ar < [u)fae+ clluolie + luoliy
R 2||ug 7 Jo R R

Let b = c(||lugll3 + llugll32). When t < ¢y = min{TO, — fm(u0$)3dm/(2b)}, the inequality

/R(%)?»dm + m /Ot (/R(uzfdx)? dr < %/m(uw)sdm

holds, which leads to the estimate

1f (u 3d:13
(u,)?dz < 2 0:) <0 (6.4)
A 1 + 4”ut”2 fm(uw)?’dm

for any ¢ < min{t, —4||u,l|3:/ fi(¢e,)*dz }. This implies that

— 4wl
Je(wo,)*de
Because if ¢, > ¢, = —4jug||%:/ [Jp(%o,)*dz, then

1 3d
lim [ (u ) dz < lim 2 f]}& Uo,)"da 3
t—t1 g t—t 1 + W fﬂP\ qu) dz

ty <t =

= —

and the inequality

> _% fR(UOz)sdm
14 W Ja(ug,)?da

¢ g gl > \ [(wde
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would show that the H%-norm of the solution u blows up at the time ¢t = ¢, < t, < T,
contrary to the condition u € C([0,T;), H®) for some s > 2. On the other hand, since

4HMOHZH1 1 3
. <t, = ——2 < — U d
- LR(“’O:E)Sd"B 2b ]R( O:E) “

it follows that ¢, = T;, which combined with (6.4) and the estimate

[y

shows that lim, 5, |[u||g, = 0o, where ¢ is any real number with ¢ € (3/2,00) and ¢, is a
constant independent of w.

< cqllullglwll ga = eqllugllzs llull ma

To verify lim sup; g, ||u,||z~ = oo, one may use (3.6), (4.2), (4.3) and Theorem 4.3
to show that u, as the limit of the solutions {u_} of (4.1), satisfies the inequality

t
lullzre < lluollz + 0/0 2t | o 12l e

for any ¢ € (3/2,s]. It follows from Gronwall’s inequality that

t
lullfre < llegll3re eXP/ [ |l poo d7- (6.5)
0

Therefore, if limsup, 5, |[[u,|/p~ < oo, then it would lead to the boundedness of l|wl3q,
i.e.
lim sup ||u|3. < oo
t—1o
which is contrary to lim, 5 |lug||z, = oo. Hence, Ty = T* is the finite time for u, and u
to cease existing in L> and HY for any g € (3/2, s, respectively. Q.E.D.

In general, the Cauchy problem (3.12) does not necessarily have a global solution. But
one might have realized from the proof of last theorem that a necessary condition for a
global solution u to exist is the boundedness of L®°-norm of u . This result is in contrast
to that of the generalized KdV equation

The singularities of its blowing-up solutions are caused by the nonlinear term f(u) when
f becomes too strong compared with the linear dispersion term u,,_,
become unbounded in their L™>°-norm in finite time [3]. Whereas, the nonlinearly dispersive
term wu,,  of the equation (1.4) has weakened the smoothing effect of the linear dispersion

and these solutions

term u, ,, causing some of its solutions to form singularities and their first derivatives
to blow up in finite time, but their own L°°-norms are always bounded because of the
conserved quantity ||u(-,?)||g: = const. Now we state this result in the next theorem.

Theorem 6.2. Suppose that u, € H® for some s > 3/2 and that T, is the maximum
time for the corresponding solution u of (3.12) to exist in the space C([0,1,), H*). If
T, < oo, then SUP) <1<, lu, (- t) || = 0.

22



Proof: Assume that T < oo and supy<; g, ||u,(",)|[[f~ < oc. Then it follows from
(6.5) that supy; 7, |[u(-,t)|| g« < oo for any ¢ € (3/2, s]. Hence, one may use an argument
similar to that in the proof of Theorem 4.3 to show that v has a unique extension as a
solution of (3.12) in the space C([0,T}), H®) for some T} > T, which contradicts the
condition that T} is maximum. Hence, T = oo. Q.E.D.

Remark: The technique we have used to show well-posedness, and the existence of
blow-up solutions of (3.12) for the initial data u, € H*(R) also applies to the initial value
problem (3.12) with periodic boundary conditions, :.e. its solutions satisfy the condition
u(z,t) = u(z + 2m,t) and u, € H*(T) for some s > 3/2, where T is the unit circle. There-
fore, there also exist periodic solutions of (3.12), which develop singularities in finite time.
A related study was recently conducted by Camassa and Holm [12,13], and Constantin
and Escher, [15, 16], who proved that the Camassa—Holm equation (1.5) has solutions u
whose initial data u,(z,0) € H? are odd and u_(0,t) become infinite in finite time. These
solutions have apparently developed singularities at « = 0. It will also be interesting to
investigate whether the spatial derivatives u, of the blowing-up solutions given in Theo-
rem 6.1 also develop singularities in finite time. We have planned to study this problem
both theoretically and numerically.

Now, we show an example of the initial data w, of (3.12), which will generates a
solution existing only in the finite time ¢ = 7" and 7 can be chosen as small as possible.
Then we shall conclude this section by our preliminary, numerical computation report.

Example 6.3. For a fixed € € (0,1), define the function
4e” N (62 —2¢4+x — ecc)eg”/e
(1—€2)? e(1 —¢)?
((1 + €)z + €2 + 26)6_$/€
€1+ €)? -
Then u, € H*(R) for any s < 9/2. Since

uy(z) =

/°° (u] 8(4€ + 446> + 89¢ + 52)
e T TeR(1 + of(1 + 2022+ €)3

and N
2 2
oI =/ [(uo(m)) + (uh(e)) ]dm =
it follows that
8 ug % = (ol + o) ol B = 125¢(1 + /2675 )/
and

8bHu0H%I1 _ 125(27)260(1 +4/2¢/5)(1 + 6)8(1 + 26)4(2 + 6)6
. 3. \2 64(4€® + 44€2 + 89¢ + 52)2
(/7% (wh(x))*de) ( )

__)0
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as € — 0. Therefore, when € is sufficiently small, u, satisfies all conditions stated in
Theorem 6.1. It follows that the corresponding solution u(z,¢) blows up in finite time in
the Sobolev space H” for any r > 3/2. In addition, since HuoHiIl/ffooo (u6)3dw — 0 as
e — 0, for any T > 0, there is also an ¢; > 0, whenever 0 < € < ¢,

— 4o |72
3
ffooo (u{)) dz
As we have pointed out in Theorem 6.1 that u(z,t) blows up at some time 7, < ¢;. This

shows that one can always find some initial data for which the corresponding solution
blows up in any short, designated time.

0<t, =

As a matter of fact, one may construct a smooth initial function u, by regularizing

the function . 0
e’, z <0,

) =
f(=) {m z > 0.

i.e. define u, to be the convolution of f and ¢_, where ¢_(z) = %qﬁ(w/e) such that ¢ € H?®
for some s > 1 and 0 < [ ¢dz < [, |¢p|dz < co. Then f*¢, € H*! and as e is sufficiently
small, u, = f * ¢_ satisfies conditions in Theorem 6.1. We have used this method to obtain

the initial data u, by choosing ¢(z) = (1 + |z|)e~|*l € H* for any s < 7/2.

The figuresincluded at the end of the paper illustrate the finite time blow-up of the first
and second derivatives of a solution whose initial data satisfies the conditions of Camassa
and Holm, [12,13] Constantin and Escher, [15,17]. (Unfortunately, we were not able to
construct initial data for the periodic problem that satisfies our blow-up conditions, and yet
blows up in a sufficiently short time before periodic effects — the front of the disturbance
catching up with the end of the wave — are manifest. We are hoping to implement these
in a later, more extensive numerical computation.) The constants in the Camassa-Holm
model (1.5) have been taken to be

a=0, B =0, v=-1, v=1. (6.6)

The initial data is
u(z,0) = —tanh (%:c) sech (%w) . (6.7)

In the first figure, we plot the initial data and its first and second derivatives. The numerical
solution of the equation is obtained using a standard pseudo-spectral code, cf. [24], using
N = 1024 mesh points with the uniform spatial step size Az = 20/N on the interval
(—10,10), using periodic boundary conditions. The size of the interval was chosen so that
no significant signal propagation across the periodic boundary was detected during the
time interval of solution. The time step was taken to be 0.0157Az. Initially, the numerical
solution is well behaved. There is a noticeable steepening of the profile between the crest
and the trough, as well as a sharpening of the crest and trough. A typical plot is shown
in the second Figure, at time ¢; = 0.552, after 1800 time steps. The top plot gives the
solution u(¢,,z) for —10 < z < 10, and the left hand graphs show its first and second
spatial derivatives on the interval —5 < z < 5; the right hand graphs zoom in on parts of
their left hand counterparts and show the absence of numerical noise at this time. Notice
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particularly how the first derivative has become much larger negative between the peak
and the dip; the blowing up of the second derivative is even more pronounced. At a time
between ¢; = 0.552 and ¢, = 0.828, as shown in the final Figure, the numerical integration
method has broken down, and numerical instabilities are now in evidence according to the
noise appearing in the two derivative plots, even though the plot of u(¢,,z) looks fairly
smooth. This is strong evidence that the solution has experienced a blow-up in its first
two derivatives before %,, and the numerical solution is no longer valid.

We are now conducting a more detailed investigation into the blow-up mechanism.
The pseudo-spectral approach is not so directly applicable, and one must resort, either
to a finite difference scheme with mesh refinement, or, in a more speculative direction, to
some form of pseudo-spectral wavelets, [14,29], which will allow focusing in of localized
small-scale phenomena.
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Solution, its first derivative and second derivative at t=0.552
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