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Abstract

In this thesis, we study systems of nonlinear partial differential equations from applied science
by mathematical analysis tools.

First, we focus on the local well-posedness of a series of fluid-structure interaction problems
(FSI), which arise from plaque formation during the stage of the atherosclerotic lesion in human
arteries. The blood is modeled by the incompressible Navier—Stokes equation, while the motion
of the vessel is captured by nonlinear elasticity. The growth occurs when both cells in fluid and
solid react, diffuse, and transport across the interface, resulting in the accumulation of foam
cells, which are exactly seen as the plaques. We consider the following situations:

o A fluid-structure interaction problem with growth (FSIG) in a smooth domain with a kind
of linearized Kelvin—Voigt viscoelasticity, including biochemical interactions and growth
effects.

o A fluid-structure interaction problem with growth (FSIG) in a cylindrical domain, where
fixed ninety-degree contact angles are concerned, leading to more difficulties for the anal-
ysis.

o A quasi-stationary fluid-structure interaction problem with growth (QFSIG) in a smooth
domain, where the elasticity is assumed to be an equilibrium for each time, and the lin-
earized system is a parabolic-elliptic mixed-type problem.

The proofs rely on a fixed-point argument, where the most crucial part is the analysis of the
linearized systems, which causes remarkable differences and technical difficulties in different cases.

In the last part, we establish the existence of global weak solutions to a diffuse interface
model of incompressible viscoelastic flows, which is in fact, a model proposed originally to han-
dle the problem of fluid-structure interaction. More specifically, the fluids are assumed to be
macroscopically immiscible, but with a small transition region, where the two components are
partially mixed. Considering the elasticity of both components, one ends up with a coupled
Oldroyd-B/Cahn-Hilliard type system, which describes the behavior of two-phase viscoelastic
fluids. In particular cases by choosing suitable coefficients, one can recover the fluid-phase and
elastic-phase respectively. We prove the existence of weak solutions to the system in two dimen-
sions for general (unmatched) mass densities, variable viscosities, different shear moduli, and
a class of physically relevant and singular free energy densities that guarantee that the order
parameter stays in the physically reasonable interval. To this end, we propose a novel regular-
ization of the original system and a new hybrid implicit time discretization for the regularized
system, while new compactness arguments are used to pass to the final limit.






Zusammenfassung

In dieser Arbeit untersuchen wir Systeme nichtlinearer partieller Differentialgleichungen aus
den angewandten Wissenschaften mit Methoden der mathematischen Analysis.

Zunéchst konzentrieren wir uns auf die lokale Wohlgestelltheit einer Reihe von Fluid-Struktur-
Interaktionsproblemen (FSI), die sich aus der Plaquebildung wéhrend des Stadiums der atheros-
klerotischen Lé&sion in menschlichen Arterien ergeben. Das Blut wird durch die inkompressible
Navier—Stokes-Gleichung modelliert, wahrend die Bewegung des Gefédfles durch eine nichtlineare
Elastizitatsgleichung erfasst wird. Das Wachstum tritt auf, wenn sowohl Zellen in Fliissigkeit als
auch in festem Material reagieren, diffundieren und iiber die Grenzfliche transportiert werden,
was zu einer Ansammlung von Schaumzellen fithrt, die in Form von Plaque zu sehen sind. Wir
betrachten die folgenden Situationen:

o Ein Fluid-Struktur-Interaktionsproblem mit Wachstum (FSIG) in einem glatten Gebiet mit
einer Art linearisierter Kelvin—Voigt-Viskoelastizitéat, einschliefilich biochemischer Wechsel-
wirkungen und Wachstumseffekte.

« Ein Fluid-Struktur-Wechselwirkungsproblem mit Wachstum (FSIG) in einem zylindrischen
Gebiet, bei dem feste Neunzig-Grad-Kontaktwinkel betrachtet werden, was zu grofleren
Schwierigkeiten bei der Analyse fiihrt.

 Ein quasistationédres Fluid-Struktur-Interaktionsproblem mit Wachstum (QFSIG) in einem
glatten Gebiet, bei dem die Elastizitdt fiir jede Zeit als Gleichgewicht angenommen wird
und das linearisierte System ein parabolisch-elliptisches Problem gemischten Typs ist.

Die Beweise beruhen auf einem Fixpunktargument, wobei der wichtigste Teil die Analyse der
linearisierten Systeme ist, die in verschiedenen Féllen bemerkenswerte Unterschiede aufweisen
und zu technischen Schwierigkeiten fithren.

Im letzten Teil wird die Existenz globaler schwacher Losungen fiir ein diffuses Grenzflachen-
modell fiir inkompressible viskoelastische Stromungen nachgewiesen. Genauer gesagt wird davon
ausgegangen, dass die Fliissigkeiten makroskopisch nicht mischbar sind, jedoch mit einem kleinen
Ubergangsbereich, in dem die beiden Komponenten teilweise vermischt sind. Beriicksichtigt man
die Elastizitdt beider Komponenten, so erhdlt man ein gekoppeltes System vom Typ Oldroyd-
B/Cahn—Hilliard, das das Verhalten zweiphasiger viskoelastischer Fluide beschreibt. In bes-
timmten Féllen kann man durch die Wahl geeigneter Koeffzienten die fliissige und die elastische
Phase beschreiben. Wir beweisen die Existenz schwacher Losungen des Systems in zwei Dimensio-
nen fiir allgemeine (verschiedene) Massendichten, variable Viskositéten, verschiedene Schermod-
ule und eine Klasse physikalisch relevanter, singulérer freier Energiedichten, die garantieren, dass
der Ordnungsparameter im physikalisch sinnvollen Intervall bleibt. Zu diesem Zweck schlagen
wir eine neuartige Regularisierung des urspriinglichen Systems und eine neue hybride implizite
Zeitdiskretisierung fiir das regularisierte System vor, wihrend neue Kompaktheitsargumente ver-
wendet werden, um letztendlich zur Grenze iiberzugehen.
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Introduction

This thesis focuses on the study of nonlinear partial differential equations, which arise from
physics, biology, and materials sciences, in particular, fluid mechanics, elasticity, and their in-
teractions. Fluid-structure interactions involving the coupling of fluid mechanics and solid me-
chanics have been studied intensively by engineers, physicists, and also mathematicians, due
to a broad range of applications in various areas, for example, hydro- and aero-elasticity, or
biomechanics [BGN14, Dow15, GR10, Kal+418, Pail4, Ricl7]. In this thesis, we investigate fluid-
structure interaction problems that couple incompressible viscous flow, (visco-) morphoelasticity,
biochemical processes, as well as the interactions on the interface.

Motivation from Biology

Atherosclerosis, a chronic disease of the arterial wall, has been a major cause of cardiovascu-
lar disease with high mortality rates worldwide for many years. Various compelling hypotheses
regarding the pathophysiology of atherosclerotic lesion formation and complications such as my-
ocardial infarction and stroke were proposed by constant research from medicine and biomedical
engineering into the disease. The motivation for this thesis was triggered by the developed pro-
cess of atherosclerotic lesions. In particular, we focus on a specific stage plaque formation during
atherosclerosis, including the adhesion of blood leukocytes to an activated endothelial cell mono-
layer, the targeted migration of the bound leukocytes (white blood cells) into the intima, the
maturation of monocytes (the most numerous of the leukocytes recruited) into macrophages, and
their uptake of lipid, producing foam cells [LRH11]. This procedure is referred to as the concept
of atherogenesis.

Mathematical Modeling: Free Boundary Problems

Before exploring detailed analysis, let us explain the processes briefly by means of partial
differential equations in a domain as sketched in Figure 0.1, which is roughly a three-dimensional
vertical section of half of the artery. The specific derivation from continuum mechanics is given
in Chapter 1, while the original idea was developed in [Yan+16].

t
Q

Ft/\

Qt

S

Figure 0.1: A two-dimensional sketch of a segment of artery

As shown in Figure 0.1, the blood flows in the upper part Q; and the vessel moves in the
lower part Qf, while they are disjointly separated by a sharp interface I'*. Here the blood and

CRl
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the vessel are both assumed to be homogeneous, meaning that there is no stratification of the
vessel (e.g. intima, medial, adventitia). This is rather a simplifying assumption to make the first-
step analysis. The sharp interface I't is referred to as the endothelial layer, where the targeted
migration of monocytes (e.g. leukocytes) takes place through I'.

Free interface — when fluid meets solid. Free boundary problems arise when the domain
on which systems are solved changes with time ¢, such that the dynamics of the domain are
determined by some unknowns. Physically, this occurs e.g. when a free interface between the
fluid and its medium is present. Such situations are very common, for example, the ocean-
atmosphere interface on earth, the elastic walls of blood vessels, or the surface of a star, where
at least one side of them is modeled as a fluid. Thus, particularly in our case, it is reasonable
and physical to consider the interface between blood and vessel to be free, indicated by t.

Blood — incompressible viscous fluid. The blood flow is assumed to be modeled by the
classical incompressible Navier—Stokes system in Q%, ¢ > 0, see also Section 1.3 and [BF13],

p(0; +v-V)v + Vp = pAv,
dive = 0.

where p is the material density, the unknowns v(z,t) € R? and p(z,t) € R are the Eulerian
velocity and pressure respective. Here the system describes the motion of an incompressible
homogeneous viscous Newtonian fluid, by the momentum balance and mass conversation.

Vessel — incompressible morphoelastic solid. The vessel is regarded to as an incompress-
ible hyperelastic solid involving volumetric growth in Q%Y ¢ > 0, in other word, volumetric
morphoelasticity, see also Sections 1.4 and 1.6, and [Gorl7, Part IV],

F=F,F,,
Op + div(pv) = p,
p(Oy+v-V)vo+Vp=divT,

TT =T,
T = Z?Fgfpl’

where F' = V is the induced deformation gradient by the motion ¢, which is assumed further
to satisfy a multiplicative decomposition (the first identity above). Similar to the fluid, p, v,
p are the density, Eulerian velocity and pressure of the solid material, and the movement is
captured by conservation of mass and momentum balance. Note that a growth rate function py
contributes to the continuity equation due to volumetric growth and the stress tensor 7' for the
hyperelastic solid is endowed with a general form of the stored energy density function W in
terms of F,, which is exactly the evidence of the change of mechanical properties of the vessel
due to the influence of foam cells.

In particular, we will further partially employ the incompressible Neo-Hookean material with
stored energy density W satisfying

W@g:gmggﬂJ)



MATHEMATICAL MODELING: FREE BOUNDARY PROBLEMS

Cells — advection-reaction-diffusion processes. The biochemical processes take place both
in the blood and vessel, where the cells dynamics are depicted by the advection-reaction-diffusion
equations, see Section 1.5, namely,

Owey +v - Ve +div(DysVey) =0,
6tcs +v-Veg + diV(stcs) = _/8687
O™ +v -V = Bes,

where Dy, D, are the diffusion coefficients of cells in blood and vessel respectively, and /3 is a
constant. In the blood, we only consider the concentration of monocytes denoted by cy, such as
leukocytes (white blood cells), while inside the vessel macrophages with concentration ¢, uptake
nutrients and lips, and produce foam cells whose concentration is indicated by c¢*. The above
equations can be interpreted as conservations of the concentrations of species, with change rate
of cells which are determined by the transported amount of material, the diffusion in space, as
well as the reactions between them. Here the accumulation of foam cells in the vessel turns to
be the main source of plaque growth.

Coupling — interactions on interface. So far we only see separate partial differential equa-
tions on each domain. The coupling mechanism arise on the interface, where we have:

o Fluid-structure interaction:

— Kinematic condition: The velocity of the fluid and the velocity of the solid are con-
tinuous on the interface.

— Dynamic condition: The normal stresses of fluid and solid are continuous on the
interface.

o Cells interaction (transmission conditions):
— The normal concentration fluxes are continuous on the interface

— The difference of cell concentrations across the interface is entailed by the concentra-
tion flux entering or leaving the blood domain and by the permeability of the vessel
wall.

In addition to the coupling on the interface, there is a basic geometric condition for the free
interface: we always assume that the interface does not develop singularities in the sense of
self-intersection or boundary contact.

A diffuse interface approximation. An alternative method to model such multi-phase cou-
pling free boundary problems is the so-called phase-field approach (also called diffuse-interface
model). Alike classical free boundary models, it employs a continuum perspective to describe the
evolution of each phase. Compared to sharp interface models, an advantage of diffuse interface
models is that they allow for topology changes like break up and coalescence of interfaces, which
is rather difficult and tricky for analysis encountering sharp interfaces. In addition, phase-field
methods can be used numerically without an explicit tracking of the interface, saving much of
the effort for numerical schemes.

The basic idea of phase-field models is to approximate the sharp interface by a small tran-
sition region with a certain small thickness, where the two components are partially mixed, see
Figure 0.2. This can be realized by the Ginzburg—Landau free energy

£ = /Q&(g Vol + 2 (6))d,
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where G is a coefficient related to the surface tensor and € > 0 is proportional to the thickness of
the interface. The quantity ¢ is the order parameter indicating the different phases for the value

Sharp interface Diffuse interface

Figure 0.2: Approximation of the sharp interface

{¢ =2 £1F 4} for some small § > 0, while lies in the interval (6 — 1,1 —4) in the small transition
region, whose diagram of values looks like the function tanh(s), see Figure 0.3. The function W
denotes the potential, which is typically endowed with the shape of “double-well”, which is an
approximation of the interfacial energy. Note that the first term in the Ginzburg—Landau energy
penalizes the jumps of ¢.

1 |- W(r)

-1 0 1 r

Figure 0.3: Typical shapes of ¢ (left) and W (right)

When including the kinetic energy and elastic energy of the solid, the total energy of the
diffuse interface model becomes

€ 1
5::/9”(2¢’)|u2 dx+/ﬂ'u(2¢) tr(B-1n]Ba—ﬂ)dx+/Q&(§\v¢|2+gW(¢)) de,

Kinetic energy Elastic energy Free energy

where p(¢) and p(¢) depending on ¢ are the density and elastic shear modulus of the material.
The function u denotes the volume-averaged velocity and B is the Eulerian left Cauchy—Green
stress tensor. For more detailed derivation of the model and explanations, see Section 1.8.

Goals and Rough Ideas

This thesis is devoted to studying the existence of solutions for such systems. Specifically,
the local well-posedness of the sharp interface models and the global existence of weak solutions
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to the diffuse interface model will be explored.

For the sharp interface models, as the interface is free, it is usually convenient to perform
the transformation to Lagrangian coordinates to get a quasilinear system with fixed interfaces.
Then one is able to prove the short existence via the Banach fixed-point argument, for which we
linearize the nonlinear problem around the initial state, and proceed with Lipschitz estimates for
nonlinear parts in terms of the solution. The linear analysis relies on the mazimal LP-regqularity
theory, from which there are different difficulties depending on scenarios.

For the diffuse interface model, we will consider the case of unmatched densities, different
viscosities and shear moduli, and a large type of logarithmic potential, which is rather physical
and reasonable. The idea to show the existence of weak solutions is to use a regularization
and weak convergence methods for nonlinear PDEs. More precisely, a hybrid time-discretization
scheme is proposed to approximate the regularized system, and weak/weak* compactness argu-
ments are employed for the time-averaged sequences. Then by good uniform estimates in terms
of the regularization, one passes to the limit of the regularized system via weak convergence
methods.

We shall state the main features and technical analysis with more details in each chapter.

Structure of the Thesis

This thesis is organized as follows. In Chapter 1, we recall the fundamental framework of
continuum mechanics and derive the mathematical models we will deal with. The kinetics of
continua is provided first, as well as several conservation laws. The specific cases of fluids and
solids are discussed subsequently, and the morphoelasticity with respect to growth is pointed
out since biochemical processes are considered. Then we couple the system at a free interface
by certain interfacial conditions. Moreover, a thermodynamically consistent derivation of a
diffuse interface model is presented for a two-phase incompressible viscoelastic flow. Finally, we
summarize notations and results from basic tensor analysis.

In Chapter 2, we introduce some necessary function spaces with their properties that will be
frequently used throughout the thesis. In addition, a short introduction of mazimal LP-regularity
theory is enclosed.

From Chapter 3 to 5, we solve the fluid-structure interaction problems in different cases
by a standard Banach fixed-point argument, while the linear analysis and nonlinear estimates
distinguish a lot from each other. More specifically, a fluid-structure interaction problem in a
smooth domain for plaque growth including viscoelasticity is solved in Chapter 3, where for the
linearized system we prove the well-posedness of a two-phase Stokes problem with mixed bound-
ary condition. Furthermore, in Chapter 4, we consider the situation when the fluid encounters
a ninety-degree contact angle interacting with the solid, for which a localization procedure and
reflection arguments are employed. Additionally in Chapter 5, a more realistic model consisting
of a non-stationary system for an incompressible viscous fluid and a quasi-stationary system for
a hyperelastic solid is carried out, which is motivated by the different time scales of the move-
ment of fluid and solid. In this case, the system is of parabolic-elliptic type and one can make
use of a lower-order anisotropic Bessel potential space for the solid displacement to ensure the
regularities of solutions are compatible with the dynamic condition on the surface. In the end of
each chapter, we include some necessary analysis of auxiliary problems.

Finally in Chapter 6, the global existence of weak solutions to a diffuse interface model
for incompressible two-phase viscoelastic flows is shown via a regularization argument. More
precisely, the well-posedness of an Oldroy-B type tensor-valued equation is proved by means of
a standard Galerkin approximation and an entropy regularization. Combining a compactness
argument, a hybrid time-discretization scheme is proposed to deal with the regularized system.
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Disclaimer

The results of Chapters 3 to 6 are contained in [AL23a], [AL23Db], [AL23c], and [LT22]
respectively. In particular, all work contained in Chapters 3 to 5 is joint work with Helmut
Abels, while the work in Chapter 6 is joint work with Dennis Trautwein.



Chapter 1
Mathematical Models

In this chapter, we briefly sketch the mathematical models of this thesis, including the
necessary basis from continuum mechanics, cf. [BF13, Cia88, EGK17, GFA10, Gorl7, KR19,

Ricl7].

Conventions of notations. Throughout this chapter, we, if applicable, employ the Finstein
summation convention according to which summation over the range 1,...,d is applied for any
index that is repeated twice in any term. For example, in the expression S;ju;, the subscript i
is free, because it is not summed over, while j is a dummy subscript, which can be replaced by
any other symbol.

1.1.
1.2.
1.3.
1.4.
1.5.
1.6.
1.7.
1.8.
1.9.
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A Diffuse Interface Model for Two-Phase Flows . . . . . .. .. ... ....... 37
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CHAPTER 1. MATHEMATICAL MODELS

1.1. Kinematics of Continua

1.1.1. Motion of a body. In general, a body is modeled as an (open) subset of Euclidean
space R%, which consisting of uncountably infinitely many other particles. It is identified with a
regular domain Q C R, occupied in some fixed configuration, called a reference configuration,
which is arbitrarily chosen. We call a point in such body, described by its position X € ., a
material point.

Figure 1.1: A depiction of deformation

DEFINITION 1.1 (Motion of a body). A motion of a body € is a smooth function ¢ : Q X
[0,00) — R? that assigns to each material point X and the time ¢ a point

z = @(X,t).

Here x is referred to as the spatial point occupied by X at time .

We call ¢! = ¢(-,t), the function of X, the deformation at time ¢ > 0. It is assumed
as an orientation-preserving C'-diffeomorphism onto its image in continuum mechanics, which
descriptively means the body cannot penetrate itself. In some contexts, e.g. fluid mechanics, it is
also identified with flow map with suitable regularity. Note that orientation-preserving property
implies that the volumetric Jacobian (also called Jacobian determinant) J(X,t) of the mapping
! at the material point X is strictly positive, i.e.,

J(X,t) =det Vp'(X) >0 forall X € Q, t>0. (1.1)

Then we write Q! := ¢©'(Q) as the domain consisting of all the points x at time ¢, which is called
deformed configuration (also called current configuration in some context). For a depiction of
the motion, see Figure 1.1.

We now introduce the notion of Lagrangian and Eulerian coordinates. The motivation
behind Lagrangian and Eulerian coordinates is that the former correspond to coordinates in the
continuum’s reference configuration Q whilst the latter correspond to coordinates in an observer’
s frame of reference where the complete history of the trajectory of each point of the continuum
is not kept track of.

DEFINITION 1.2 (Lagrangian and Eulerian coordinates). Depending on the observing posi-
tions, we have:

(1) (X,t) € Q2 x [0,00) is called Lagrangian coordinates: one considers a material point and
follows its evolution.
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(2) (z,t) € QF x [0, 00) is called Eulerian coordinates: one considers a fixed point in space and
in general one will observe different material points at this point in space at different times.

In view of the setting above, we continue by introducing the velocity and acceleration in
different configurations.

DEFINITION 1.3 (Velocity and acceleration). Let 2, Q' and ¢ be as above. Define ¢'(z) ==
P(z,t) = @ 1 (x,t) for all z € QO and ¢ > 0.

(1) drp : Q x [0,00) = R? and 92 : Q x [0,00) — R? are the Lagrangian (material) velocity
and acceleration.

(2) (D) oYt 1 Uysg @ x {t} — RY and (9%¢) o ¢! : U,50 U x {t} — R? are the Eulerian
(spatial) velocity and acceleration. B

By the definition of Eulerian velocity in terms of ¢, we introduce the so-called material time
derivative for any function defined in the FEulerian coordinates.

DEFINITION 1.4 (Material time derivative). Let Q, Q' and ¢ be as above and v be the
corresponding Eulerian velocity, i.e., 8y = v o ¢. For any differentiable function f : (J,~, Q" x
{t} = RY N €N, we write -

Dif =0 +v-V)f

as the material time derivative of f, where V = V.

The material time derivative describes the change in time of the quantity f observed at a
material point which at time ¢ has the position = and the velocity v(x,t). Now by virtue of the
different descriptions, we are able to establish the derivatives of functions that defined in terms
of the motion .

PROPOSITION 1.5. Let Q, Qf and ¢ be as above and v be the corresponding Eulerian velocity,
ie., dp=vo. Let f: U@ x {t} = RY, N € N be a function, which is differentiable in
both space and time. Then the derivatives of f induced by the motion (flow) ¢ is given as

C(for)=(@utv-)f) o (1.2

Moreover, the volumetric Jacobian J = det Vi satisfies

%J: ((divo) o) J. (1.3)

Proof. A detailed computation shows that

d d
a(f o @)(Xv t) = Ef(sa(XJ)at) =0ifo QD(Xa t) + (Vf © @)(Xa t) : 8t<p(X, t)’
which finishes the proof of (1.2) combining d;p = v o ¢.

To derive (1.3), on noting the derivative of determinants, i.e., (1.61) below, we have

d . d .
I = T det Vo=t ((w) atw) J.

With the definition of v and chain rule, one calculates

OV =V (0ip) = V(vop) = (Vvop)Vp.
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Then
hVe(Ve) " = (Vuop)Ve(Ve) ™ = (Vuop)(Ve(Ve) ') = Voo,
implying
tr ((w)*latw) = tr (atw(w)*l) — divvo g,
which completes the proof of (1.3). O

COROLLARY 1.6. Under the assumptions of Proposition 1.5, the local change of volume is
denoted by

d
— |Qt‘ = / divodx for allt > 0.
dt Qt
Proof. By definition and transformation formula, the volume is
’Qt‘ :/ 1dac:/JdX for all t > 0.
Qt Q

Then in light of (1.3),

d d d
&|Qt}:g/mld:c:/QaJdX:/Q((divv)ogp)JdXz Qtdivvd:c for all £ > 0.

O

THEOREM 1.7 (Reynolds’ Transport Theorem). LetU C R? be open, and ¢ : U x [0, 00) — R<
be the motion defined inlU, such that ¢t == (-, t) is an orientation-preserving C-diffeomorphism.
Define U(t) :== @' (U) and v as the corresponding Eulerian velocity, i.e., Oyp = v o @. For any
sufficiently reqular field f : ;5o U(t) x {t} — R, it holds

d

— flz,t)de = / (8¢ f + div(fv))dz for all t > 0. (1.4)
dt Jue ue)

Proof. With the help of integration by substitution (Proposition 1.17) and Proposition 1.5, one
obtains
d

d
— fd:v:—/ fop)detVodX
dt Juew dt u< )

:/ ((at—l—v-V)f)osodetVLde—i—/(fmp)((divv)o@)dethodX
u u

/ (O f + div(fv)) o pdet VpdX = (0 f + div(fv))dz for all t > 0.
u U

O
Remark 1.8. By the Gaul Theorem, we know the second term on the right-hand side of (1.4) is
equipped with the form

/ div(fv)de = / f(v-n)dH for all t > 0.
U

AU(t)

which accounts for the change of volumes of U(t). Here 0U(t) is the boundary of U(t) and n is
the outer unit normal at U (t) for all ¢ > 0.

10
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Remark 1.9. Let u : U(t) x [0,00) — R be a sufficiently regular vector. Then the identity (1.4)
is still valid with the form

4 udz = / (Opu + div(u ® v)) dz for all ¢ > 0. (1.5)
) U(t)

In the following, we will discuss about the incompressibility of the material through the de-
formation ¢t = (-, ) with ¢ given in Definition 1.1. First recall the definition of incompressibile
and volume-preserving motion.

DEFINITION 1.10 (Incompressible flow). We say that a motion (flow) ¢ is incompressible if
its Eulerian velocity v is divergence free, i.e., dive = 0.

DEFINITION 1.11 (Locally volume-preserving motion). Let Q C R? be a regular domain, ¢
be a motion regarding €. For any measurable subset U C Q, we define U(t) := ¢! (U). We say
the motion ¢ is locally volume-preserving, if for all ¢ > 0,

|U| = [U(t)] for all measurable U C Q.

ProposITION 1.12 (Locally volume-preserving and incompressibility). Let ¢ be a motion
(flow). The following are equivalent:

(1) ¢ is locally volume-preserving.
(2) J=det(Vy) = 1.
(8) o is incompressible.

Proof. (1) < (2): The proof is a direct computation for any measurable U C

/ldX: ldx:/JdX for all t > 0.
u U(t) u

(2) = (3): On noting (1.3) and J = 1, one concludes
divvop =0,

which proves the assertion.
(2) < (3): In view of (1.3) and divv = 0, one concludes

970 forall X e t>0.
dt
Then using the fact ©!|;—¢ = id, we have J = 1. O

1.1.2. Deformation gradient. In continuum mechanics, we study the behavior of moving and
deforming continua Q! over time.

DEFINITION 1.13 (Deformation gradient). Let ¢ be the motion as above. Then the defor-
mation gradient is defined as the matrix (tensor of order 2)

i

F = VQO, i.e., F” = 67
J

forall 4,7 =1,...,d. (1.6)

11
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By the orientation-preserving assumption, i.e., (1.1),
J =det F > 0.

In the following we describe the relative change of positions.

DEFINITION 1.14. Let ¢ be a motion and F' be its deformation gradient as above. The
displacement u : 2 x [0,00) — R? is defined for all X € Q and ¢ > 0 as

u(X,t) = o'(X) - X,
whilst the displacement gradient reads
Vu=F -1,
where I is the identity matrix in R%*?,

Very often, it will be necessary to rapidly switch between different viewpoints on the same
physical problem. Sometimes, it is appropriate to consider the material in reference configuration
Q, while sometimes the Eulerian viewpoint of the current configuration Qf is better suited. In
the following, we derive corresponding rules to map between both coordinate frames. Let ¢ be
a motion with corresponding Eulerian velocity v, deformation gradient F' = V¢ and volumetric
Jacobian J = det F.

PROPOSITION 1.15 (Material and spatial descriptions of functions). Let f : [ J,~o Q" x {t} —

R and u : ;509 x {t} — R? be a scalar function and a vector-valued function defined in
spatial (Eulerian coordinates) that are continuously differentiable both in space and time, and the
respecting material functions (Lagrangian coordinates) are defined by p := f o, w = uo ¢ with
a motion . Then it follows

Of o= (0= (F (voy))-V)p,
(Vf)op=FTVp, (Vu)oyp=VuwF '
(divu)op=F~ T : Vuw,
where F' = Vi is the associated deformation gradient.
Proof. The last one follows from (divu) o ¢ = tr(Vu) o ¢ = tr(VwF~!) = F~T : Vw, while
others are the consequences of direct computations. ]
Moreover, concerning the surface deformation, we have the following propositions.

PROPOSITION 1.16 (Deformation of normals). Consider a sufficiently smooth surface Tt with
It = o(T), with a motion @. Letn be the unit outward normal to Tt in the current configuration,
and N be the unit outward normal to I in the reference configuration. Then it follows
B F~TN
“IFN
Proof. See e.g. [KR19, Remark 1.1.11]. O

n

PROPOSITION 1.17 (Deformation of volume and area). Under the assumptions of Proposi-
tion 1.10, it follows
AT = J|[FTTN|dH AT,

where HE 1 is the d — 1 dimensinal Hausdorff measure and

(HA"1LA)B) = HE Y (AN B) for all A, B C R? Borel measurable subsets.

12
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Proof. See e.g. [GFA10, Section 8.2 & 8.3]. O

PROPOSITION 1.18 (Nanson’s formula). Under the assumptions of Proposition 1.10 it follows
ndH NIt = JFTTNdHTLT.

Proof. This is a direct consequence of Propositions 1.16 and 1.17. O

1.1.3. Stretch and strain. In this section, we give the description of the strain in terms of
the deformation gradient. First let us introduce the well-known Polar Decomposition Theorem:

THEOREM 1.19 (Polar Decomposition Theorem [Cia88, GFA10, KR19]). Let F € R¥*4 pe
an invertible matriz with det F' > 0. Then there are unique positive-definite symmetric matrices
U,V € R¥™? and a unique proper orthogonal matriz R € R¥™? such that

F=RU=VR.

Here U and V are referred to as right stretch tensor and left stretch tensor, which are endowed
with the explicit representations

Il
ﬂ
_‘
o

A

U
Vv FF

In particular, V = RUR", B= RCR", and

C=U*=F'"F,

B=V?=FFT,
are called right and left Cauchy—Green tensor. Note that U, V', C', B are symmetric and positive-
definite.

For F' the deformation gradient in Definition 1.13, a particular application is the Green—
St. Venant strain tensor

E= %(FTF—I) = %(C—I) = %(UQ —1I).

Being symmetric and positive-definite, U and V admit spectral representations of
d d
UZZ)\ﬂ"iQ@Ti, VZZ)\iliQ@li,
i=1 i=1

where
o A\, i €{1,...,d}, the principal stretches, are the eigenvalues of U and V;

o r;and l;, ¢ € {1,...,d}, the right and left principal directions, are the eigenvectors of U and
V' respectively satisfying
UTZ' = )\ﬂ"i7 Vll = )\le

13
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1.2. Conservation Laws

The fundamental equations of continuum mechanics are based on conservation laws for mass,
(linear) momentum, angular momentum and energy. We will formulate these conservation laws
in Fulerian coordinates in both global and local form. In the following we will consider

e Ut) ={z 2 = ¢(X,t),X €U} C Q for any U C Q, where ¢ is the motion defined in
Definition 1.1 with 2 the reference configuration.

e v, defined by v o ¢ = Jyp, the corresponding Eulerian velocity.

e p, the Eulerian mass density.
1.2.1. Mass conservation. Without any source, for any spatial domain U/, the mass inside is
conserved with the evolution of the body. Then the conservation of mass is given by

d
— pdx =0 forall £ > 0.

A direct application of Reynolds’ Transport Theorem tells us the intergral balance of mass

/ (8tp + div(pv)) dz =0.
Uu)

Since U C Q is arbitrary and ¢(-,t) is diffeomorphism, it follows that the equation holds for
arbitrary volume U(t) C Q¢ as before. Then for continuously differentiable p and v, we obtain
an equivalent local formulation for all (z,t)

Op + div(pv) =0, (1.7)
which is called continuity equation.
Remark 1.20. By integration by substitution and a same localization procedure, one reaches

d

—(J =0.

 (J(0o9)

If we define the density in Lagrangian coordinates po(X,t), then the mass conservation in the
reference configuration is simply

po=J(powy), Opo=0.

1.2.2. Momentum conservation. Within the framework of continuum mechanics, the ba-
sic balance laws for linear and angular momentum assert that, given any spatial region U(t)
convecting with the body,

(1) the net force on U(t) is balanced by temporal changes in the linear momentum of U(t);

(2) the net moment on U(t) is balanced by temporal changes in the angular momentum of

Ut).

First, let us recall the linear and angular momentum of U(t) respectively by

(U = /M e o) = /M ) (o

14
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where 2o € R? is fixed. The momentum balances are hence written as

d
— pvdx:/ pfdx—|—/ bdHat,
dt Juw ut) ou(t)

and

d

T u(t)(z —x) X (pv)dax = /

(= a0) x (pf)da+ [ (o) x bant,
Ut

AU(t)

for any given U(t) C O sufficiently smooth as before, a force density f(x,t) € R? per unit mass
defined in U(t), and a surface force density (traction) b(n,z,t) € R? defined for each outer unit
normal n, x € OU(t) and each t.

THEOREM 1.21 (Cauchy stress tensor). A consequence of the momentum balance is that there

exists a spatial tensor field T' = (Tij)ﬁj:l, called Cauchy stress tensor, such that the traction

b(n) depending on n can be represented by

d
d
b(n)=Tn = Z T;jn;
7=1 i=1
Proof. For the proof, we refer to e.g. [BF13, Theorem 1.3.1] or [EGK17, Theorem 5.5]. O

Now the linear and angular momentum balance are

d

—/ pvdx:/ pfdx+/ TndHa !,
dt Sy Ut ou(t)

and

4
dt Sy

(@~ a0)  (po)dz = [

(x —x0) X (pf) dx—i—/ (z — o) x (Tn) dHIL.
U

()

To derive the local momentum balance, employing the Reynolds” Transport Theorem (Re-
mark 1.9) and the Gaufl Theorem, one obtains

/ (O(pv) + div(pv @ v)) da = / (pf +divT) de,
U(t) u(t)

which holds for arbitrary subsets U (t) C Q¢ sufficiently smooth as before, since U C ) sufficiently
smooth is arbitrary and ¢(-,t) is a diffeomorphism. Then for sufficiently smooth p, v, T, f, it
follows the pointwise PDE as the local form of momentum balance

O(pv) + div(pv @ v) = divT + pf. (1.8)
In particular, combining with the local form of continuity equation (1.7), one concludes
pov + pdiv(v @ v) = divT + pf. (1.9)

Now we give a fundamental property for 1" from the angular momentum balance.

THEOREM 1.22 (Symmetry of Cauchy stress tensor). Let us assume that the density field p,
the velocity field v, and the body forces field f are smooth. Then the stress tensor T acting on
the body in the motion (flow) is symmetric.

15
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Proof. For the proof we take the 3D case as an example. Let A be any skew symmetric matriz,
for which by Proposition 1.55 below, there is a unique azial vector A € R? such that

A=Ax = (eiijk)ij:la Aw =\ xw for all w e R3.

Applying the Reynolds’” Transport Theorem (Remark 1.9) and multiplying the conservation of
angular momentum with A imply that

)\./ (z — m0) % (9¢(pv) + div(pv @ v)) da

U

=\ r—T x . r—x n d=1,
= /W)< 0) % (pf) do + A /W(t)( ) x (Tn) d¥

With the help of the identify a- (b x ¢) = (a x b) - ¢ for a, b, c € R3, as well as the Gaufl Theorem,
we have

/M(t) (A(z — x0)) - (Oe(pv) + div(pv @ v) — pf) dz
_ /Mt) Az — z0) - (Tn) dHI1 = /W) div (TT (Alz — xo))) dz (1.10)

= / (A(z — ) divT dz + / V(A(z — 20)) : T da.
U

Ut

Note that
V(Ax —z0)) =AT : V(z —20) + (x — 20) - divAT = A,

where the second term vanishes due to

divAT =0, as )\ is constant.

Substituting the local balance of linear momentum conservation (1.8) into (1.10) yields

/ A:T=0.
U(t)

In view of the arbitrariness of U(t) as above, one has the pointwise identity

A:T =0 forall A e R3x3

skew?

where R3® = {A € R®*3 : A = —AT}, which means the Cauchy stress tensor 7' must be

symmetric due to Proposition 1.60, i.e.,
T=T", Ty="Tj,
since A is an arbitrarily chosen skew tensor. O

1.2.3. Energy conservation. In order to formulate the conservation of energy we introduce a
specific internal energy density e = e(x,t), a heat flux ¢ = ¢(x,t) and heat sources g(z,¢) which
are defined per unit mass. The total energy denoted by £ now reads

1
E= p( |v|2+e> dz,
uwey \2

16
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which consists of the kinetic energy fu(t) g |v|2 dx and the internal energy fu(t) pedx. The balance
of energy records as

— pl= +e) dz

:/ pf~vdfr+/ Tn-vd?—ld_l+/ pgdx—/ q-ndH4L
Uut) aU(t) Uut) AU(t)

Here the first and second term on the right-hand side describe the work caused by volume
and surface forces, while the third term denotes the changes of the energy due to outer heat
sources and the last term accounts for the heat gain or loss from heat flux across outer boundary.
Analogously, by the Reynolds” Transport Theorem and the Gaufl Theorem, we derive

14 2 . P 2
/u(t) (&(5 lv]” + pe) + div (5 [v|" v+ pev)) dz
= / (pf ~v 4+ div(T ") 4 pg — div q) dz.
U(t)

Using the face that U is arbitrary, whence U(t) is arbitrary, one obtains the local balance of
energy in a form of piecewise PDE

0u(S 10+ pe) + div (5 1o v+ pev) = pf v+ div(T7v) 4 pg — diva,
which by hands of the continuity equation implies
1 2 1 2 _ . T .
pPO: §|v| +e)+pv-V §|v| +e)=pf-v+div(T v) + pg —divg,

Now recalling the conservation of linear momentum, we are able to eliminate the kinetic energy
and get the balance of internal energy

p(0s +v-V)e—T :Vu+divg = pg, (1.11)

where the identity
div(TTv) =v-divT + T : Vo,

is employed

1.2.4. Mixture conservation laws. For mixtures consisting of several components we have in
addition a conservation law for each component. The composition of the mixture can be described
by a concentration per unit mass ¢; of the component ¢ € {1,...,M}, M € N. Moreover, we
define a flux j; of component ¢ and a rate function r; with which component ¢ is produced or
consumed. Then the conservation law of species i is

d
— pc;dx = / pmdxf/ Ji cndHL
dt Jy u(t) au(t)

Here j; - n describes how much mass of component ¢ flows through a unit surface with normal n
per unit time. By virtue of the Reynolds’ Transport Theorem and the Gaufl Theorem, it follows

/ (&(pci) + div(pe;v) — pri + divji) dz = 0.
U(t)

17
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Hence the local version of mizture conservation now reads
O¢(pe;) + div(pe;v) — pri + divg; = 0.
Finally, canceling with the continuity equation gives birth to the conservation of the species
p(Or +v-V)e; +divy, = pr; fori=1,..., M. (1.12)

Remark 1.23. By means of (1.9), (1.11), (1.12), we are able to describe a large class of continuum
bodies independently of their specific material characteristics, including fluids and solids. To
close the system of equations, constitutive relationships between stress, deformation gradient,
rate of deformation, and density must be imposed to characterize the particular material under
consideration.

1.3. Incompressible Viscous Fluids

In this section, we would like to derive the constitutive equation for the flow of an incom-
pressible viscous fluid in the Eulerian coordinates. Let ¢ be the motion in Definition 1.1 and v
be its Eulerian velocity. [BF13]

1.3.1. Newton’s hypothesis. We start by recalling one of the fundamental properties of fluid.
In a fluid at rest, the stress acting on a surface element of a fluid element acts in the direction
opposite to the one of the outward normal of the surface. Moreover, the modulus of this stress
is independent of direction. It is denoted as p and referred to as the hydrostatic pressure of the
fluid. Then the stress at all points is —pn, resulting the form of stress tensor as

T = —pl.

When the fluid is in motion, the effects due to pressure and to motion are separated by expressing
the stress tensor in the form
T=S5-pl,

where the new symmetric tensor S € R4¥¢ is called the viscous stress tensor.
Now we want to specify the viscous stress tensor S. For the velocity v of the fluid, the strain
rate tensor is defined by the following.

DEFINITION 1.24 (strain rate tensor). The tensor Dv = $(Vv+ Vo) is known as the strain
rate tensor for the flow.

Note that by Definition 1.56, Dv is the symmetric part of Vv. Then the Newton’s rheology
hypothesis is concluded as follows.

DEFINITION 1.25 (Newtonian fluid). A fluid is said to be a Newtonian fluid if
(1) The viscous stress tensor S in a flow depends only on the strain rate tensor Dv.
(2) The dependence of S on Dwv is linear.
(3) The relation linking S and Dwv is isotropic.

Remark 1.26. Here we include isotropic assumption in Definition 1.25(3). In practice, the vis-
cosity coefficients can be a constant tensor in front of the symmetric gradient.

18
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PROPOSITION 1.27. For a Newtonian fluid, the law giving the viscous stress tensor as a
function of the strain rate tensor is necessarily in the form

S =2uDv+ Xdivol,
where p is called shear viscosity and the quantity p + %)\ is called bulk viscosity.
Proof. For the proof, we refer to [BF13, Proposition 1.4.4]. O

Remark 1.28. In elasticity theory p and A are called Lamé coefficients.
Consequently, we obtain the general form of the stress tensor for a Newtonian fluid

T=5-pl=2uDv+ (Adive —p)I.

1.3.2. Incompressible and homogeneous fluid. With the constitutive relationship in the
last subsection, we are able to establish a general system for the fluid. For further applications,
we assume that the fluid described by the flow ¢ is incompressible, in the sense of Definition
1.10. Then its Eulerian velocity v is divergence free, i.e.,

dive = 0.
PROPOSITION 1.29. Let p be the density of the fluid. Then the fluid is incompressible if and

only if the density p is constant along the trajectories associated with the velocity field v.

Proof. Recall the continuity equation,

Op + div(pv) = 0,
that is,

Dip+ pdive =0,

where D; is the material derivative portrayed by Definition 1.4. Then one observes that
divv =0« Dtpz 0,

as long as p does not vanish. In fact, equivalence above exactly expresses that the incompress-
ibility (by definition, divergence free condition on v) is equivalent to the fact that the density p
is constant along the characteristic curves of v. O

Remark 1.30. By Proposition 1.29; a flow can be incompressible even if the density is not con-
stant. It is only required that the density of a particle of fluid remain constant during the
evolution.

Furthermore, we consider that the fluid is homogeneous, which roughly means the density
does not depend on the material point, i.e.,

p = constant.

With Proposition 1.29, one infers a corollary simultaneously.
COROLLARY 1.31. For incompressible flows, if the density p is homogeneous at initial time,
then the density remains constant

p=po forallt>D0.

In summary, for an incompressible homogeneous viscous fluid, the system consists of con-
tinuity equation (1.7) and momentum equation (1.9) reduces to the so-called incompressible
Navier—Stokes equation

p(Or +v - V)v+ Vp=pAv+pf,

1.13
dive = 0. ( )
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1.4. Elastic Solids

Note that the balance of energy provides restrictions on the form of constitutive relationships
between stress, deformation gradient, rate of deformation, and density. In this section, we
turn our attention to elastic solids. In particular, we are devoted to introducing the general
mathematical model for hyperelastic materials.

1.4.1. Alternative stress measures. When working with solids, the use of a purely spa-
tial description sometimes could be problematic. On the other hand, solids typically possess
stress-free reference configurations with respect to which one may measure strain and develop
constitutive equations. Therefore, it is often useful to measure contact forces with respect to
areas measured initially in the reference configuration.

In this section, we consider

e Ut) ={z 2 = ¢(X,t),X €U} C Q for any U C Q, where ¢ is the motion defined in
Definition 1.1 with 2 the reference configuration.

e F, the deformation gradient of ¢ with its volumetric Jacobian J = det F.
o T, the Cauchy stress tensor acting on OU(t).

e P, the stress measured per unit area in the reference body.

o n, the unit outer normal on OU(t).

e N, the unit outer normal on JU.

e Tn, PN, the tractions on OU(t) and OU respectively.

In view of the invariant of the stress, see e.g. Figure 1.2, it follows from Propositions 1.16 and 1.18
that

/ PNdH4! = / TndH¥ ' = [ JTopF T NAHI L.
au AU(t) au
N n
PN Tn
(,Ot
—

D
Y

Figure 1.2: Quantities used in the definition of stress measures

By the arbitrariness of OU, we give the first stress measure.
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DEFINITION 1.32 (First Piola—Kirchhoff stress tensor). We call P the first Piola—Kirchhoff
stress tensor if it satisfies

P=JTopF ",

where T is the corresponding Cauchy stress tensor in deformed configuration, and J, F' are
defined above. Moreover, PT = JF~'T o ¢ is the nominal stress tensor.

Let us notice that P is not symmetric in general, whilst the tensor 7 defined by
r=PF" =JT o,
is symmetric obviously, which is called the Kirchhoff stress tensor.

DEFINITION 1.33 (Second Piola—Kirchhoff stress tensor). We call S the second Piola—Kirchhoff
stress tensor if it satisfies

S=F'P=JF Y Toyp)F~ .

As a consequence of Definition 1.33, we know the second Piola—Kirchhoff stress tensor is
symmetric.

DEFINITION 1.34 (Piola transformation). Let ¢ be a motion, and F be its deformation
gradient. Given any tensor T defined in the deformed domain Qf. Then we define P as the Piola
Transformation of T in the reference configuration Q by

P=JTop)F ',
Now we record the property by the Piola transformation for smooth tensors.

THEOREM 1.35 (Piola transformation [Cia88, KR19]). Let ¢ be a motion. For a stress tensor
T in the deformed configuration 2, and the corresponding first Piola—Kirchhoff stress tensor P
in the reference configuration Q, we have:

divP = J(divT) o ¢,

PNdH! = / TndH4!,

au auU(t)

for alld CQ and U(t) = o' (U) C QF, with N, n the corresponding unit outer normal to OU and
U(t), respectively.

In the following, we present a useful identify, which will be frequently employed.

LEMMA 1.36 (Piola’s identity). For a smooth motion ¢ with F = V¢ and J = det Ve, it
follows

div(JF~T) =0. (1.14)

Proof. See e.g. [Cia88, EGK17]. O

Remark 1.37. Piola transformation and Piola’s identity provide us an efficient way to switch
tensors defined by a certain smooth mapping between two different configurations, which is not
necessarily a motion.
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CHAPTER 1. MATHEMATICAL MODELS

1.4.2. Conservation of elastic energy. The general principle for the balance of energy states
that for any part of a body U(t) = {z : 2 = ¢(X,t), X e U} C Q! for any U C 2, described by a
motion ¢ with € the reference configuration, the rate of change of the total mechanical energy
£ is balanced by the power of the forces P. If we ignore heat dissipation, the total energy for an
elastic material is the sum of the kinetic energy and an internal elastic energy, that is,

1

g =
ue) 2

plof? da + / (W) o da,
U(t)

where W is the internal elastic energy density per unit reference volume.
The power of the forces acting on U is given by

P = pf-vdx—l—/ Tn-vdH4 T,
U(t) aU(t)

In view of the energy balance, i.e.,
d
—&=7P,
dt
employing the same localization procedure as in Section 1.2, together with Reynolds” Transport

Theorem, Gaufl Theorem, continuity equation and linear momentum equation, gives birth to the

equation
aw

dr
pointwisely defined in the reference configuration, with F = 9,F = V(v o ), and P the first
Piola—Kirchhoff stress tensor.

(J(Top)F~T):F=P:F, (1.15)

1.4.3. Hyperelasticity. In this section, we discuss about the hyperelastic material, namely,

DEFINITION 1.38 (Hyperelasticity). A material is said to be hyperelastic, if the internal
energy density W is a function of F' alone.

Explicitly, with a little abuse of notation we posit that
W(X,t) = W(F(X,t)).

whence, W is referred to as the strain energy function (also called stored energy function in some
contexts). Then the time derivative of W is

d ow .
—W(F)=—=:F.
dt (F) OF
Hence (1.15) is then endowed with the form of
ow :
(aF P> P =0. (1.16)

Since this identity holds for all motions pointwisely, one concludes from Lemma 1.59 that the
contitutive relationship for the strain energy density W in terms of the deformation gradient F

8W _T
that is oW
_ —19W T
Top=J 6FF ,

regarding to the Cauchy stress tensor T' for compressible solids.
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1.4.4. Incompressible material. In the case of an incompressible material, say, all the de-
formations are locally volume-preserving, it follows from Proposition 1.12 that

J=detF =1.

A simple way to ensure that a constraint holds is to introduce a Lagrangian multiplier p = p(X,t)
and modify accordingly the energy density W — W — p(J — 1) so that Equation (1.16) reads
now

(v —ps -1 - ) £ =0,

OF
leading to
ow aJ T

This implies the constitutive equation for incompressible hyperelastic materials

Top= %FT —pl, (1.17)

where by the Jacobi’s formula,

oJ 0

—=——detF=JF " =F ",

oF OF
Recalling that a hydrostatic pressure is a stress that is a multiple of the identity, we can identify
the reaction stress in (1.17) with a hydrostatic pressure. Physically, we see that a pressure p is
required to enforce locally the conservation of volume.

1.4.5. Choice of strain energy functions. In this section, we will present several typical
choices of strain energy function densities. A basic principle underlying most of physics is that
physical laws should be independent of the frame of reference, which is usually called frame-
indifference or objectivity [GFA10]. For hyperelastic materials, the principle of frame-indifference
implies the following.

DEFINITION 1.39 (Frame-indifference). A hyperelastic material with strain energy density W
is frame-indifferent or objective, if

W(QF)=W(F) forall Q € SO(d),
where SO(d) == {A € R4 : ATA = I,det A = 1} denotes the set of all proper orthogonal
matrices.

As we can always find a unique polar decomposition F = RU with U? = F'T F, a consequence
of the frame-indifference is

W(F) =W (QF) = W(QRU) = W(QRVC) = W(C), (1.18)

if one takes Q = R". One observation from (1.18) is that the first Piola-Kirchhoff stress tensor
in fact can be expressed by the energy density regarding the right Cauchy—Green tensor C.

PROPOSITION 1.40. Let W be frame-indifferent as above. Then we have

_OW(F) OW(C)
P =t =2 (1.19)
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Proof. By definition, )
oW (F)  oW(C) 0Ckm
0F;;  OCrm OF;

On noting that C = (Cim)f 1y = (FikFim)f —1, we find

OCxm  OF OFm,
aFi_ = 3Fllk Fym + Fig F;j = 01i0k;j Fim + Fik01:0m; = Oxj Fim + FirOm-
Then
OW(C) Chm  OW(C) oW (C)
0Cim OF;  0Cuwm 7m0, [ *omi
oW (C) oW (C) oW (C)
9, Yt a0y, T ac
where the symmetry of C' is employed, which finishes the proof. O

Note that Proposition 1.40 entails the formulation of second Piola—Kirchhoff stress tensor in
terms of C' by

oW (C)
ac

The second principle is the so-called isotropy, which means that at a given point of our
material its response is the same in all directions, i.e., isotropy is directional uniformity, cf.
[KR19]. Then for hyperelastic materials, we give the definition as follows.

S=F1'P=2

DEFINITION 1.41 (Isotropy). A hyperelastic material with the strain energy function W is
isotropic if
W(F)=W(FQ) for all Q € SO(d).

Then one sees that the stored energy density W of a hyperelastic isotropic frame-indifferent
material satisfies
W(RFQ)=W(FQ)=W(F) forall R,Q € SO(d). (1.20)

Thus by (1.18) and (1.20), we conclude that

W(C) =W (F)=W(RFQ)=W(Q"'F'RTRFQ)=W(Q"CQ) for all R,Q € SO(d).

In three dimensional case, the previous identity implies that W (F') = W(C) can be expressed in
terms of principal invariants, i.e., for some function W we have

W (F) = W(Iy, I, I),
where
I =trC = A} + A3 + )3,
I, = S((rO) (€)= AN + XN + 4343
Iy = det C = A2\2\2,

and \? are eigenvalues of the right Cauchy-Green tensor C' = FTF or alternatively of left
Cauchy-Green tensor B = FF . Equivalently, it implies that W only depends on F' through its
principal stretches A1, A2, A3 (the square roots of the principal values of C or B).
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St. Venant—Kirchhoff material. The simplest hyperelastic material model is the Saint Venant—
Kirchhoff model which is just an extension of the geometrically linear elastic material model to
the geometrically nonlinear regime.

A
W(F) = S(00 E)* + | P,

where A, p are Lamé constants (u is also called shear modulus), and E = 3(C — I) is the
Green—St. Venant strain tensor. Then we have

w(e) _

Mooney—Rivlin material. Mooney—Rivlin material is a hyperelastic material, where the
strain energy density function W is a linear combination of two principal invariants:

Cq Cs C’1

S (h=3)+F(h-3)=7 (3

tr(C — I)+ — (2 ((tr C)* — tx(C?)) — 3),

W(F) = 2 \2

where C7 + Cy = p denotes the shear modulus. Then we have

= ClF + CgF((tI‘C)I — C)

Neo-Hookean material. As a special case of the Mooney-Rivlin material with Cy = 0, we
arrive at

wW(F) =21, - 3) = %tr(C — 1),

2
and the first Piola—Kirchhoff stress tensor

P =puF.

It is generally known that Neo-Hookean material model does not predict accurate phenomena at
large strains.

Ogden material. For modeling rubbery and biological materials at even higher strains, the
more sophisticated Ogden material model has been developed. It is shown as a general expansion
with N terms of the form

N
W(F) = W(A1, Aoy As) Z% AY £ AL 4 A = 3).
i=1 ¢

Here pu;, a; are material constants, which are related to the shear modulus p of small deformations
by

N
2p = Z M.
i=1

Remark 1.42 (Our choice). In particular, we will choose the Neo-Hookean material as our solid
to perform the analysis later. We comment that in Chapter 5, an even more general nonlinear
hyperelastic strain energy density function is considered.
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1.4.6. A glance at viscoelasticity. In solid mechanics, the viscous nature of the material
is a typical phenomenon. A basic example of rheological models that describe the viscoelastic
response of materials is the so-called Kelvin—Voigt material, schematically depicted by an ar-
rangement of a spring and a damper parallelly so that the stresses sum up [KR19], see Figure
1.3. More specifically, the solid is equipped with the total stress tensor

T=T.+T,,

where T, is exactly the stress tensor due to elasticity as the T in last sections, and T, denotes
the stress tensor caused by the viscous damping.

T —

T,

Figure 1.3: The simplest viscoelastic solid rheological model: Kelvin—Voigt model
For the Kelvin—Voigt model, the energy balance becomes
d
—E+D="7P,
1 + P

where £ and P are given in Section 1.4.2, D is the dissipation
D :/ (J71®) 0 ot da,
Uu(t)

where ® denotes the specific dissipation rate that can be identified with the form in terms of F

: _O(F.F)

O(X,t) = ®(F(X,t), F(X, 1), X) a F

)

with a slightly abuse of notation. Here ¢ is the dissipative potential to be determined. By the
same argument as in Section 1.4.2) one obtains

oW+ O(FF)\ .\
oW

9¢(F, F)
— — T [ ——
OF P OF

Recall from hyperelasticity that T, o ¢ = J*I%—VXFT. Then (1.21) reduces to

That is
=0. (1.21)

0¢(F, F)

= J(T, FT,
oF (Tyop)
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leading to the viscous stress tensor

dp(F, F
T,o0p= J‘lL.’)FT.
oF
Now it remains to determine ¢ so that one can close the system. We will only present the
linear case in the sense that F' +— 0p¢(F, F) is linear. A simple choice of dissipative potential
for linear Kelvin—Voigt models is

)

. . . 2
o(F,F) =2 ‘F+FT‘

such that )
FF . .
M =v(F+FT).
oF
Then the viscous stress tensor reads
Tyop=vJ Y F+F)FT. (1.22)

Remark 1.43. The introduction of viscoelasticity not only initiated from physics, but also due
to analytical reasons. In fact, when it comes to viscous dissipations, the system turns out to
possess parabolic properties due to the higher-order regularity. For instance, in the case above,
substituting 7, back into the momentum equation leads to the term of

vdiv(F + FT) = vdiv (Vwoyp)+V(wop)T) =vA(voy),

for an incompressible solid in reference configurations. This term is of higher-order compared to
elasticity (at least for a short time), and brings us hope to get the parabolic regularity of v o ¢,
in view of the structure

9¢(v o ) — vA(v o @) = lower order terms

1.5. Biochemical Processes

One of the main problem in this thesis we want to discuss is the plaque formation, which
is usually caused by the accumulation of foam cells resulting from biochemical processes in the
blood flows and vessels, see the discussions in the Introduction. In particular, we will simply
consider the dynamics of monocytes in the blood, and of macrophages and foam cells in the
vessels. These are based on the assumptions in [Yan+16].

1.5.1. Advection-(reaction)-diffusion equations. Let ¢, v, U(t) C Q! be defined above.
Let ¢; be as in Section 1.2.4, the concentration of the i-th component, and 7; be a source function
for the i-th component, which may depend on any c;. Recall the local form of conservation of
species (1.12) in Section 1.2.4

p(Oy +v-V)e; + divj; = pry.

Concerning the concentration flux, we assume that j; possesses the simplest constitutive rela-
tionship
Ji = =DV,
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with a diffusion coefficient D; > 0, which may depend on p,¢;. This is similar to the Fourier's
law in thermodynamics, meaning diffusion leads to a flux from areas with a high concentration
to areas with a low concentration, which can also be derived using stochastic analysis where a
large quantity of “random walkers” are used to describe diffusion. Then we end up with the
advection-reaction-diffusion equation

p(@t +v- V)CZ — d1v(D1ch) = pri.

Now we specify each component. Concerning the monocytes, say, identified with a super-
script 4 = f, we assume there is no extra source in a volume of the domain ry = 0. Then it
follows an advection-diffusion equation

p(0s +v-V)cg —div(DsVey) = 0.

When it comes to the macrophages and foam cells together in the vessels with associated quan-
tities denoted by a superscript ¢ = s and a subscript * respectively, we have an assumption that
the concentration of foam cells produced only by the macrophages, and macrophages diffuse
in the media and are consumed by foam cells in a volume of the domain. Thus, we have the
equations

p(Or +v-V)es — div(DsVeg) = —prs,

and
p(0y +v- V)" = prs,

where 7 is a function that may depend on p, v, c;.

In a particular situation, say, the density of material does not change, i.e., p = constant > 0,
the diffusion coefficient D; has the form of pDi, and the reaction function r, is imposed with a
simple linear dependence on cg, i.e., 7s = Bcg, one rewrites all the equations for the cells in a
simple form with D; still denoted by D;,

Owcy +v-Vey — diV(DfVCf) =0, (1.23)
Orcs +v - Ves — div(DsVeg) = —fes, (1.24)
oic* +v-Ve* = Bes, (1.25)

where coefficient S may easily depend on some other quantities in chemical reactions.

Remark 1.44. Here we establish all the cells dynamics in a single body €2 with a velocity v. Note
that this will be distinguished later when we couple the whole system together. Namely, the
monocytes are involved in the blood, while the macrophages and foam cells are included in the
vessel, transported by the fluid velocity and solid velocity respectively.

1.6. Growth in Continua

Aspects of growth and remodeling occur during the entire life of an organism. Therefore,
growth fulfills many purposes and, accordingly, is associated with qualitatively different processes.
Traditionally, a first classification is obtained by considering the way growth alters a body, either
by changing its volume, its material properties, or by rearranging the relative position of material
points. For example, the growth, which by itself refers to a change in mass, the remodeling, during
which tissues may become stiffer or softer in the process of aging. We will not explore more about
them here, and we refer to [Gorl7] for more discussions. In this thesis, we will consider the so-
called Morphogenesis, which is a biological process that causes a tissue or organ to develop its
shape by controlling the spatial distribution of cells.
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Concerning the plaque growth, it is not hard to see that during the processes the plaque
(mainly of foam cells) becomes larger, ruptures and blocks the blood flow [LRH11]. So we assume
that the growth is referred to as the change of local volume, say, volumetric growth (or bulk
growth). Volumetric growth is typical of many developmental, physiological, and pathological
processes and has been particularly well documented in arteries, muscles, solid tumors, and
the heart [Cow04, Hum03, Tab95]. We mention that there are also other kinds of growth,
through which the tissue grows on the boundary (surface), such as tip growth and accretive
growth [Gor17]. Therefore, the next step is to describe the dynamics of this kind of volumetric
growth in a hyperelastic material, by certain assumptions.

1.6.1. Kinematics of growth. Let (2 be a hyperelastic body with corresponding deformed
configuration ¢, described by a motion ¢ with associated deformation gradient F', and Eulerian
velocity v.

Figure 1.4: The multiplicative decomposition

In this thesis, we assume that the body ) under consideration has a residual stress field,
and does not rely on the existence of a global zero-stress state, which allows us to further
define a virtual configuration, cf. [RHM94, Gor17]. Then we are able to assume a multiplicative
decomposition of the deformation gradient as

F =F.F,, (1.26)

where F, is the elastic deformation tensor without growth, and Fj denotes the local growth
deformation tensor (growth tensor) describing the change of shape and volume at all positions
in the body due to growth. More precisely, for any point p in 2 with position X € , the growth
tensor F; maps the tangential space T,,{2 at p to the linear space T},£)Y of a virtual state {29 for
the same material point, that is,

Fy:TQ = TQ9.
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See Figure 1.4. The virtual state Q9 is called natural configuration, which consist of all the stress-
released parts from deformed configuration Q. Hence, it is locally stress free and describes
the body after unconstrained growth. Such process is guaranteed by the residual stress field
assumption above.

Remark 1.45. Note that the natural configuration in fact does not exist in Euclidean space. It
is not a domain formulated after some transformation from € and is artificial for picturing the
decomposition.

This idea has been employed and developed in the field of biomechanics, since the seminal
work of Rodriguez—McCulloch-Hoger [RHM94]. Later on, the morphoelasticity systems with
elastic equation and growth tensor were established in [AM02, JC12, Gorl7, Yan+16] for different
applications.

Remark 1.46 (Non-uniqueness of the decomposition [Gorl7]). Given a deformation gradient F,
the elastic and growth tensor F, and Fj; are not uniquely prescribed. Indeed, if F., F; are such
that I' = F_F,, then the tensors

F.=F.R, and F, = R"F, for all R € SO(d)

also provide a possible decomposition as F' = Feﬁ'g.

1.6.2. Balance laws including growth. We follow the evolution of a subset U(t) C Q' of
a body Q. In view of the conservation laws in Section 1.2, one further assumes that growth
can occur through volumetric growth as above, which is identified by a growth rate function p,
where v may depends on the quantities during the biochemical processes. Namely, we have the
conservation of mass involving volumetric growth:

d
— pdx:/ pydx.
dt Ju u()

In a same fashion as in Section 1.2.1, one ends up with the local version of the continuity equation
for a growing continuum:
Op + div(pv) = p. (1.27)

Now we would like to describe the growth rate function in terms of the growth tensor Fj,. To
this end, one first rewrites the local continuity equation (1.27) in the reference configuration as

d
a(Jp) =Jp, (1.28)

where J = det F' is the total volumetric Jacobian related to the motion . Moreover, by the
multiplicative decomposition of the deformation gradient, one knows

J =det F = det(F.Fy) = det(F.) det(F,) =: JeJ, forall X € Q,t>0,

which accounts for both elastic deformation and growth deformation. Furthermore, let p, be the
density defined in 2 with respect to the growing process without any stress. The invariance of
mass during elastic process tells us that

/ pgdX = pdr = / pJedX forallt >0,
u Ut) u

implying
pg = pJe forall X € Q,¢t>0.
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Hence, the equation (1.28) becomes

d

&(ngg)(X, t) = pgJgy(X,t) forall X € Q,¢>0.

On noting (1.61), one records

d
apg(X, t) + pg tr(F, 10, Fy) (X, t) = pgy(X,t) for all X € Q,t > 0. (1.29)
By the formulation, it is obviously that the differential equation (1.29) is not solvable since
neither the density pg nor the growth tensor Fy is known. Thus, it is necessary to reduce (1.29)
to some particular cases. There are two important limits when either the density or the volume
does not change with growth.

e Constant-density. In this case, the density is unchanged by the growth process, which by
the assumption of an incompressible tissue implies p = p, = constant. Then (1.29) is
reduced to

tr(F, 10, Fy) =~ forall X € Q,t > 0. (1.30)

o Constant-volume. In this case, there is no change in volume, meaning J, = 1. Then the
tissue growth occurs by densification only, with

d
qiPe = Pa? forall X € Q,t > 0. (1.31)
where ~ becomes a rate of densification, adding mass to the system without changing its
volume.

Remark 1.47. Here the equations for either Fy or pg4 are all defined in the reference configurations.

In addition to mass conservation, the balance of momentum is modified to take into account
the possible contributions by growth. Here we do assume that there is no non-compliant sources
acting to the system, which ensures that the added source possesses the same properties as
the material itself [Gorl7, JC12]. This is roughly a consequence of the so-called slow-growth
assumption that the material is hyperelastic on short-time scales, due to the time scales of
growth processes are much larger than any other time scales, see [Gorl7, Section 13.1] for more
discussions. Then conservation of linear momentum involving volumetric growth becomes

d
— pvdx:/ pfdx—l—/ ded_l—i—/ pyvde,
dt Juw ue) ou(t) ue)

as well as the conservation of angular momentum

d

T u(t)(x — ) X (pv)dx = /

(x—zo)x(pf)der/ (z —xo) x bdHI!
N0

au(t)

+ /u(t)(x — o) X (pyv) da.

Employing the same argument as in Section 1.2.2; it holds the local version of momentum balance
as
pov + pdiv(v @ v) = divT + pf, (1.32)
with
T=T". (1.33)
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Analogously, the energy balance under the non-compliant assumption is endowed with the
form of

d 1
— p(|v|2+e> dx:/ pf~vdx+/ Tn-vdH4t
dt Jyyw \2 ur) au(t)

—|—/ pgda:—/ q-ndH!
U(t) ouU(t)

1
+/ Yy ( lv]* + e) dz,
Uu() 2

where the last term on the right-hand side is the compliant energy contribution. Proceeding in a
same manner as in Section 1.2.3 yields the local version of the energy balance

p(0s+v-V)e—T:Vu+divg = pg, (1.34)

Remark 1.48. We observe that apart from possible non-compliant sources of energy, this balance
(1.34) is the one that we would expect for a non-growing material. This is the same as for the
momentum balances (1.32) and (1.33).

1.6.3. Elastic constitutive relationships. As discussed in the last section, the material is
hyperelastic thanks to the slow-growth assumption. Moreover, we consider an isothermal situa-
tion. Thus, there is an internal energy density that depends only on the elastic tensor F,, such
that the total elastic energy has the form

/ J i Wdz,
U(t)

for any sufficiently smooth U(t) C QF, where W = W (F,) denotes the strain-energy density per
unit volume (of the virtual nature configuration). Then arguing as in Sections 1.4.3 and 1.4.4
gives the Cauchy stress tensor
OW (F)
Top=J '—F —pl
o 80 (& aFe € p

If the material is elastically incompressible, we know J., = 1 and p is the hydrostatic pressure,
and for an elastically compressible material p = 0.

Remark 1.49. Here we have a slight abuse of notation, since F,, p on the right-hand side above
are defined in the natural configuration, while the Cauchy stress tensor T is involved in deformed
configuration and it is mapped to the reference configuration if composed with ¢. However, we
keep it consistent with the formulation in Section 1.4.3, when there is no danger of confusion.

1.6.4. Growth constitutive relationships. The growth tensor adds a kinematic descriptor
to the theory of elasticity. Therefore, it requires a corresponding set of constitutive laws. In this
section, we discuss how the growth tensor evolves, with some specific dynamics. Before that,
we point out that in general, the evolution of the growth may depend on a large amount of
phenomenon during the biochemical or physical processes. So one can write an equation for the
growth as

O FyF; ' =G(T,F,Fy, f,t,X,x) forall X € Q,t > 0.

where G is a function of the stress tensor 7', the deformation gradient F', the growth tensor itself
F,, the initial or current position, or any other chemical, biochemical, or physical field f. In
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actual applications, it is sometimes more convenient to possess the growth with more suitable
assumptions.
Concerning the hyperelasticity, we have the following proposition.

PROPOSITION 1.50. The elastic energy density W of a growing isotropic hyperelasticity ma-
terial only depends on the symmetric part of the growth tensor Fy.

Proof. Observe that by the polar decomposition, there exist a proper orthogonal matrix R, &
SO(d) and a symmetric matrix U, such that F, = R,U,. Then in view of the isotropy of the
material, one arrives at

W(F.)=W(FF,')=W(FU;'R)) =W (FU; 'R, Q).

Choosing @ = R, gives rise to
W(FF; ') =W(FU, "),

which means that the elastic energy of a growing isotropic material only depends on the sym-
metric part of the growth tensor. O

As discussed in Remark 1.46, the decomposition of F' is not unique generally. Then it is
motivated from non-uniqueness of decomposition and Proposition 1.50 that we may choose a
non-relabeled growth tensor F, to be symmetric. In the following, we record several typical
types of symmetric growth law from particular applications. For more discussions, we refer to
Goriely [Gorl7].

e Orthotropic growth.
Fy=gol + (91 — 1)1 ®@71 + (92 — )72 ® V2.

Here go represents the isotropic contribution to the growth process and g;, ¢ € {1,2} are
the anisotropic contributions, and 1, 2 are two unit vectors in the initial configuration.

e Transversely isotropic growth.
Fg=gol + (g —1)y©~.
In this case, growth takes place isotropically in the directions normal to a unit vector ~.

e Pure fiber growth. If we further restrict growth along a single fiber we obtain
Fo=T+(g-1)y®n.

e Area growth. The particular case of in-plane growth obtained as a reduction of transversely
isotropic growth is interesting as it provides a simple characterization for problems of
growing plates and membranes

Fy= Vil + (1= gy @,

e [sotropic growth. The simplest nontrivial form for the growth tensor is to take it as a
multiple of the identity, that is,
Fg =gl,

with g : 2 x[0,00) — R the growth metric function. Particularly, § indicates the resorption
of materials for 0 < g < 1, while § > 1 implies the growth. Moreover, we have

Jg = gda
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representing the isotropic change of a volume element. Now one can link g to the growth
rate function v directly through (1.30)

Brg = gg for all X € Q,¢ >0, (1.35)

under the constant-density growth assumption.

1.7. Coupled Systems with Free Sharp Interfaces

In this section, we are devoted to presenting the final coupled systems we will concern, which
includes the fluid dynamics, solid mechanics, biochemical processes, and growth.

First, let us record the main couplings of quantities between the fluid region and solid region,
i.e., interfacial couplings. To begin with, we suppose that a spatial domain Qf — a bounded
domain in R? with smooth boundary — is filled with fluids and solids that occupy the regions
Q; and Q! respectively. There is an interface between fluid and solid, which can be interpreted
as the endothelial layer in a blood vessel that is supposed to be a sharp interface. The interface
I't separating these two phases will depend on time t. Here we assume that the fluid domain Q?
is surrounded by the solid domain % in general. The outer unit normal at I'"* with respect to
QY will be denoted by nr:, which depends on the points on I'* as well as on ¢.

For a quantity f, the double brackets [f] denotes the jump of values defined on Q} and Qf
across I't, namely,

/1 (@) = Jim f(w + b (2)) — f(2 = Onr(a), Vo eT",

where np is the unit outer normal at T'* pointing from Qf% to Q.

Remark 1.51. We will not specify the outer boundaries and the boundary conditions here, since
they vary a little bit in different contexts.

1.7.1. Interface conditions — couplings. On the interface I'¥, we have two principles con-
cerning mechanics:

« Kinetic condition (continuity of velocities):
[v] = 0,
meaning that there is no-slip between fluid velocity and solid velocity.
o Dynamical condition (continuity of normal stresses):
[T]nre =0,
namely, the traction (normal stress tensor) on the interface is continuous.

Concerning the cells concentrations, the penetration of monocytes from the blood flow into
the vessel wall is modeled by transmission conditions for the concentration of monocytes ¢y and
of macrophages ¢, on the interface I'*

o Continuity of the normal fluxes:
[DVc] - nre = 0.
o Concentration difference:
g [[C]] = DSVCS s nrte,
which means the flux is related to the difference of concentrations across the interface. The
coefficient ¢ describes the permeability of the interface I'" with respect to the monocytes.
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S
them with a superscript f and s respectively. Particularly, the outer boundary is a smooth
boundary denoted by 't = 9QF, which is a free boundary as well. Moreover, we assume that

1.7.2. FSIG in a smooth domain. To distinguish the quantities in Q? and Q! we specify

e the blood is assumed to be an incompressible homogeneous viscous fluid.

e the vessel consists of an incompressible Neo-Hookean material with linear Kelvin—Voigt
viscoelasticity.

e the reaction function 74 in Section 1.5.1 depends on macrophages c, linearly, i.e., rs = B¢,
[AMO02, JC12, Yan+16].

e the plaque forms with constant-density growth.

e the growth evolves in an isotropic way, with the grow rate function endowed with the form
of vBcs for constant v > 0, meaning that the mass of solid increases at a particular rate of
macrophages reactions [AM02, JC12, Yan+16].

o the deformation gradient of the solid can be decomposed as in (1.26): Fy = F, o Fs g = gFs .

Now we summarize our first model in a smooth domain for T' > 0:

pf (0 +vp-V)vg =divTy, in Q% te (0,7), (1.36a)

divey =0, in Q%, t € (0,7), (1.36Db)

ps (0 +vs - V)vg =divT,, in QL t€ (0,7T), (1.36¢)

psdivug = yBes, in QL te (0,T), (1.36d)

Orcs + vy - Vep —div(DyVey) =0, in Q%, t € (0,7), (1.36¢)

Orcs + s - Veg — div(DsVey) = —Be,,  in QL t € (0,T), (1.361)

O +vs - Vi = Pes, in QL t € (0,7), (1.36g)

Brg +vs - Vg = %, in QL t e (0,7), (1.36h)

[v] =0, [T]nr: =0, on T t € (0,T), (1.361)

[DV¢] -nre =0, ([c¢] — DsVes - npe =0, on T t e (0,T), (1.36j)
Tenpe =0, D Ve, -npe =0, onT% te (0,T), (1.36k)

Vg = ,UO7 cli—g = CO’ Colimo = cg, Glimo = 907 (1.361)

where p; are the densities and v; are the velocities for i € {f, s}. The tensor Ty = —mI+2v;Dvy
denotes the Cauchy stress tensor of the fluid, the function 7y is the unknown fluid pressure and
the constant vy represents the fluid viscosity. The tensor T is the Cauchy stress tensor of the
solid that includes incompressible Neo-Hookean elastic and viscoelastic effects. As discussed in
Sections 1.4.4, 1.4.6 and 1.6.3, Ty = TS + T satisfying

T¢op=ps(Fs F.—I)—mI, TS op=vJ  (F,+F])F/.
In addition, cf, cs, c; denote the concentrations of the monocytes, the macrophages and the

foam cells, respectively. The constants D; > 0, i € {f, s} are the diffusion coeflicients in the
blood and vessel, which are assumed to be constants.
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1.7.3. FSIG in a cylindrical domain. Based on the assumptions in Section 1.7.2; our second
model is defined in a cylindrical domain, where the boundary is no longer smooth anymore.
Namely, the boundary has ninety-degree contact angles and moving contact lines on the cross
sections. This is a rather realistic model to describe the blood flow surrounded by the vessels.
More precisely, let Q" := QF UQLU C R? (see Figure 4.1), with three disjoint parts, where QF,
0! are piece-wise smooth domains for fluid and solid respectively, while X¢ is a two dimensional
sub-manifold of R® with boundary 9%f. In particular, 99" = Gt U S, Q) = G% U X" and
Nt =GLuxtu S where G' := G{ UG5 U9JY' is a hypersurface with Gf 1= G} 5 U G5 4,
Belf st Gi =G} ;UG Gif C G, i €{1,2}, and S denotes the fixed surrounding surface,
which is supposed to be perpendicular to G* at 8S. Moreover, 3 is assumed to be perpendicular
to Gt at 9% as well. In such setting, the domain is endowed with the fixed contact line 9S and
moving contact line X! with ninety-degree contact angles for a short time.

The system in the domain is same as (1.36), while the boundary and interface conditions
read as

[v] =0, [T]ns: =0, onX' te(0,T), (1.37a)

[DVc] - nste =0, ([c] — DsVes-nse =0, on X, t € (0,T), (1.37b)
v =0, onS,te(0,T), (1.37¢)

D,Ves-ng =0, onS, te(0,T), (1.37d)

Pgt(v) =0, (Tngt)ng: =0, on G'\ X' te (0,7), (1.37e)

DVec-ng: =0, on G'\¥', te(0,7T), (1.37f)

where Pg: := I — ng: @ ngt denotes the tangential projection onto G*.

1.7.4. QFSIG in a smooth domain. Note that the first two models all include artificial
viscoelastic effects, which promote the regularity of solutions to the system. Now we introduce
our third model in a smooth domain, which consists of an incompressible homogeneous viscous
fluid and a general hyperelastic solid equation in equilibrium at each time, as well as the same
biochemical processes as (1.36) and (1.37). Specifically, we neglect the kinetic energy of the solid
reasonably, since the time-scale of the movement of the vessels is usually much larger than that
of the blood. In this case, we do not require any viscous regularization any more and consider a
general incompressible hyperelastic material with a nonlinear strain energy density function W
in terms of F'. The model is presented as

pr (O +vp-V)vy =divTy, in Q% te(0,T), (1.38
divey =0, in Q},te (0,7), (1.38b
divTy =0, in Q% t€(0,7), (1.38c

psdivo, = yBcs, in Q% t € (0,7), (1.38d
Oy + vy - Vey —div(DyVey) =0, in Q?, te (0,7), (1.38e

)
)
)
)
)
)
)
)
)
)

Orcs +vs - Veg — div(DsVes) = —Bes,  in Q€ (0,T), (1.38f

O +vs - Vi = fes, in Q% te (0,T), (1.38¢

3tg+vs~Vg:’Zf—pcs, nQf te(0,7), (1.38h

[v] =0, [T]nr: =0, on T, t€(0,T), (1.38

[DV¢] -nre =0, ([¢] — DsVes - nre =0, onT! t€(0,T), (1.38

36



1.8. A DIFFUSE INTERFACE MODEL FOR TwoO-PHASE FLOWS

Tenre =0, DyVeg-npe =0, onT% ¢t e (0,T), (1.38Kk)

Uf|t:0 = U?“a uS't:O = U'27 C|t:0 = CO’ C:lt:O = Cga g|t:0 = go' (1.381)

In particular, the Cauchy stress tensor Ty of the solid has the general form of

_LOW(F..)
TS = 17277 \7se/ _F'—r _ sI
ce=Jie g, Teem ™l

with certain assumptions on the strain energy density function W, which we will specify for
analysis in Section 5.1.1.

1.8. A Diffuse Interface Model for Two-Phase Flows

In this section, we provide the main arguments for a thermodynamically consistent derivation
of a diffuse interface model for a two-phase incompressible viscoelastic flow, which particularly
can describe a fluid-structure interaction problem. The general idea is to start from physical
balance laws in a closed, isothermal system. After that, we state phenomenological assumptions
such that the system fulfills the second law of thermodynamics. At that point, there are some
general frameworks that can be used for the constitutive assumptions, such as the Local Dissi-
pation Inequality and the Lagrange Multiplier Approach developed by Liu [Liu72], the Onsager’s
variational principle [Ons32] or the General Equation for Non-Equilibrium Reversible-Irreversible
Coupling (GENERIC) framework of Gmerla—Ottinger [GO97, OG97]. We also refer to [GKL18,
MP18]. In our case, we will follow [AGG12] and use the Local Dissipation Inequality and the
Lagrange Multiplier Approach.

1.8.1. Local mass and momentum conservation laws. We suppose that every function is
smooth enough for our arguments. We consider the time evolution of two fluids (indexed with
i = 1,2) in a smooth domain  C R? with d € {2,3} on a time interval [0,7] with 7" > 0.
Note that here in fact, two fluids should be a fluid and a solid, while the solid is described as a
fluid. Let p; : 2 x (0,7) — R be the mass density of the corresponding fluid i. The local mass
conservation (1.7) read as

Opi + div(p;u;) = 0, (1.39)

with u; be the velocity of fluid i. Let now ¢; : @ x (0,7) — R be the volume fraction of two

fluids. Concerning the specific constant mass densities p; of the pure phase of fluid ¢, the volume

fraction is introduced by

_Pi
pi’

The assumption that the excess volume is zero leads to

b i=1,2.

¢1+ g2 = 1. (1.40)

Define the order parameter ¢ by the difference of volume fractions
¢ =2 — ¢1.

Moreover, we choose the volume averaged velocity u of the mixture as

u= ¢u; + ¢pauy = %ul + —uo,
1
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which satisfies the “natural” divergence-free condition
divu = div (?11“) + div (?2112> S ({’1 + ?2) = —91=0, (1.41)
P1 P2 pPL P2

in view of the continuity equation (1.39) and (1.40). Denote by J; = p;u; — p;u the mass flux of
fluid ¢ related to the velocity u. Then the continuity equation (1.39) becomes

Oypi + div(pu) + divI; =0, (1.42)
By definitions, it follows

Ot + div(pu) + divly =0, (1.43)
where J, = ;—2 — ;—i is a diffusive flux.

The balance law of linear momentum (1.9) reads
di(pu) + div(pu ® u) = div T, (1.44)

where p = p1+p2 = % p1+ % p2 is the total mass and T is the full stress tensor of the system,
which is symmetric due to the balance law of angular momentum. For simplicity, we assume
that no external forces are present.

Remark 1.52. By the definition of p, one can rewrite the continuity equation (1.42) as
dip + div(pu) 4 divJ = 0, (1.45)
with J = J; + Js. Subsequently equation (1.44) can be transferred to a non-conservative formu-

lation by eliminating (1.45).

1.8.2. Deformation gradient and Cauchy—Green stress tensor. We consider the Eulerian
deformation gradient F : Q x (0,7) — R%*? of the mixture, which by Definitions 1.3 and 1.13
entails

&F +u- VF = VuF. (1.46)

For the derivation of the Oldroyd-B model with relaxation, we assume a virtual multiplicative
decomposition of the deformation gradient into one part capturing the irreversible, dissipative
processes and another part for the total elastic response of the material, i.e.,

F = F.Fy, (1.47)

also see [MP18]. Then, the left Cauchy—Green tensor associated with the elastic part of the total
mechanical response B := F.F/ is the sought quantity for our model. Introducing the tensorial
quantity Lg == (0;Fq + u - VIFd)]Fgl, one can obtain with a simple calculation, using (1.46) and
(1.47), that

0Fc +u- VF, = VuF, — F.Ly,
which gives for B = B : Q x (0,7) — R&Xd

OB +u-VB=VuB+BVu' —F.(L;+L])F]. (1.48)

Later, the dependence on Dy = %(]Ld + L, ) will be removed with a constitutive relation.
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1.8.3. Local energy dissipation laws. Assuming a general energy density of the form

e = &6, V0, B) + 5p(0) Jul* .

composed of a (general) free energy density and the kinetic energy density of the system, the
second law of thermodynamics for a closed physical system in the isothermal case gives

4 e(¢,Vo,u,B)dz < f/ J. -ndndt +/ (Tn) - udH® 1,

dt Ju auU(t) ou(t)
where U(t) C Q is an arbitrary open set, n is the outer unit normal to OU(t) and J. is a
dissipative energy flux yet to be determined. Roughly speaking, the change of the total energy
in a test volume U(t) cannot exceed the change of energy due to diffusion and the working due
to macroscopic stresses.

1.8.4. Lagrange multiplier and final model. With the help of Reynolds’” Transport Theo-
rem and Gaufl Theorem, and as the test volume U(t) C Q is arbitrary, one can obtain a local
inequality for the dissipation by

—D = (e +edivu+divI,) — div(T) -u— T : Vu— q(d7 ¢ + ¢divu+ divJ,) <0,

where 97 = 0; + (u- V) denotes the material derivative and ¢ is a Lagrange multiplier for
the balance law of mass (1.43) for the order parameter ¢. Note that in general the unknowns
u,J., ’i‘, ®,J34,q (and their derivatives appearing in the local dissipation inequality) can attain
arbitrary values for a given point in space and time. It can be checked with a straightforward
computation, using (1.41), (1.44), (1.48) and various reformulations (see, e.g., [AGG12, Section
2.2] for a diffuse interface model for a two-phase flow of incompressible viscous fluids and, e.g.,
[MP18, Section 4.4] for the viscoelastic part) that this local dissipation inequality holds true if
the following constitutive assumptions are applied:

o0é 1
Jo= o+ 00ne — SN, T=p/(@0s Js=-m(9)Va,
oé o0é 1 0é
—div—, Dy= —]Fe_l
1= 9¢ aw T X0
~ oé
=S—pl—(u®J)— 8V¢ (¢)(Vu+ Vu' )+28TB%B

where m(¢), 5\(¢),V(¢) are positive functions corresponding to a mobility, a relaxation and a
viscosity, respectively. Here, also a relative mass flux J and the viscoelastic stress tensor S were
introduced, also see [AGG12, MAA18].

The constitutive system of equations (with a general energy density) reads

O(p(d)u) + div(p(¢)u @ u) + diviu® J) + Vp

—div (S(Vu, B, ¢)) = —div (i ® Wﬁ) (1.49a)

Ve
divu =0, (1.49Db)
2 0é
OB +u-VB+ ~(¢) 8IB%B BVu' + VuB, (1.49¢)
O +u- Vo =div(m(¢)Vq), (1.49d)
0é 0é
q= 9 —div Vo (1.49¢)

39



CHAPTER 1. MATHEMATICAL MODELS

Here, the local dissipation is given by

v(¢)
2

rp b, 2
|Vu+vVu'|" 4+ m(e)|Vq| +5\(¢) F

We note that the system (6.1) below can be recovered from (1.49) with the specific choice of the
free energy density

06

D: am €
¢ 0B

> 0.

o6, v6,B) = 2190 + Zw(6) + U B —mB 1)
and a rescaling of the relaxation function A(¢) = A(¢)u(p)/a(e). In this case, cf. [MAA18], the
(visco)elastic solid can be modeled by letting aw = 0, A > 0, the viscous fluid is described with
a > 0, A = 0, while a fluid-structure interaction problem can be recovered with o > 0 and A > 0.

1.9. Appendix: Scalars, Vectors, and Tensors

In this section, we recall and introduce some necessary algebra and analysis of functions,
which can be a scalar f(z,t) € R (density, temperature), a vector v(z,t) € R? (velocity, accel-
eration, force), or a matriz F(z,t) € R4*? (deformation gradients or stress and strain tensors).
In general, these different functions can all be understood as tensors of different orders. By
definition, a scalar field is a tensor of order 0, a vector field is a first-order tensor, and a matrix
is a tensor of order 2. Higher order tensors require the definition of the tensor product.

1.9.1. Algebra. Now we recall the fundamental algebraic relationships of different functions.

DEFINITION 1.53 (Products of vectors). Let u = (u;)L,, v = (v;)%, be vectors. We define
the cross product for d = 3 by

3 3
u X v = (€;pujvg);_; € R,

where €, is the permutation symbol (Levi-Civita symbol). Moreover, the tensor product is given
by

UV = (uivj)?,j:l e Rx4,
Here the Levi—Clivita symbol is defined as
1, if (4,4, k) is an even permutation,
€k =4 —1, if (¢,4,k) is an odd permutation, (1.50)
0, if (4,4, k) is not a permutation.

For convenience, we give the so-called epsilon-delta identities.

LEMMA 1.54 (Epsilon-delta identities). The following identities hold:

€ijk€ipg = 0jpOkg — 0jqOkps  €ijk€iji = 20k

3x3

PROPOSITION 1.55 (Axial vector of a skew tensor [GFA10]). Given any Q € Ry ", there is
a unique vector w, called the axial vector of €2, such that
Q=wx, e Qi = €pw (1.51)

and, hence, such that
Qu =w X u for all vectors u.
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Proof. The uniqueness follows from
a x v =">bx v for all vectors v if and only if a = b.

To establish the existence of such a vector, if suffices to show that w defined by

1
w; = —§6¢ijjk (152)

satisfies (1.51). By (1.52) and the epsilon-delta identity,

1 1 1
€ipgWi = *§€ipq€ijk9jk = *Q(ij‘skq — 0jgOkp) . = *i(QPq = Qqgp) = Q-

Thus, Qqp = €ipgw;, which implies (1.51). O

DEFINITION 1.56 (Symmetric and skew tensors). Let T' = (Tij)f,jzl be a matrix. We say it

is symmetric or skew if
T=T" or T=-T",

and we refer sym 7" and skew T respetively to the symmetric part and skew part of T', defined by

1

T _ Lo T
2(T—|—T)7 skewT—Q(T T),

symT =

DEFINITION 1.57 (Products of tensors). Let T' = (Tij)zd,j:h S = (Sij)g,jﬂ be matrices. We
define the inner product of them by

T:85= tI‘(TTS) = tI‘(TST) = TijS'ij-
The inner product is also called Frobenius product and its induced modulus is defined by
T =VT:T.

As a consequence, we have the following proposition.

PROPOSITION 1.58. Let T = (T;5)¢ ,_, be a matriz. Then
skew(symT') = sym(skewT) = 0,
and it is endowed with a unique decomposition such that
T =symT + skew T. (1.53)
Moreover, let S = (Sij)f,jzl be another matriz, then
T:8=(symT): (symS)+ (skewT) : (skew .S). (1.54)

In particular, S =T implies
T = |[symT|* + |skew T|* .

If additionally S is symmetric and W is a skew matriz, then

S:T=8:T"=5:(symT), (1.55)
W:T=-W:T" =W : (skewT). (1.56)
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Proof. The first two assertions hold true directly by verifying the definition as above, while the
third one follows from

4symT :skew S = (T+T"): (S-S )=T:8-T":S"+T":8-T:5" =0,
4skewT :symS = (T -T"):(S+S")=T:8S-T":8" —TT:84+T:8T =0.
Now we prove the last two identities. If S is symmetric, then S = ST, which implies
S:T=8":T=5:T".
Moreover, S = sym S and skew S = 0. Then inserting it into (1.54) yields (1.55). (1.56) follows
similarly. O

In view of the Frobenius product, it follows that
LEMMA 1.59. Let T be a matriz. If T : S =0, for all S € R¥¢, then
T=0.
Proof. We simply take S =T, then T': T' = |T|2 =0, meaning 7' = 0. O
PROPOSITION 1.60. Let S be a matriz. If T : S =0, for all skew (resp. symmetric) tensors
T, then S is symmetric (resp. skew).

Proof. By (1.55) (resp. (1.56)), we have 0 =T : S = T : sym S (resp. = T : skew.S), which
implies sym S = 0 (resp. skew S = 0) due to Lemma 1.59. Then S = sym S (resp. S = sym S) is
skew (resp. symmetric) in view of (1.53). O

Now we give an expansion of the determinant of matrices.
PROPOSITION 1.61. For a matriz A = (A;;)L, and e > 0,

d
det(I +cA) =1+etr A+ e My(A), (1.57)
=2

where My(A) is a homogeneous polynomial of degree £ in the entries of A.

Proof. The first part is obvious and we refer to [GFA10]. To prove (1.57), we first consider the
Leibniz formula

d
det(I +cA) = > sgu(m) [ [(6in() + cAin(i)
TESY =1

where sgn is the sign function of permutations in the permutation group Sy, which returns +1,
—1 for even and odd permutations, respectively. Expanding the product and rearranging the
terms by the exponent of the factor e/ and thus by the number of terms eeAi,,r(i) directly yield
the homogeneous polynomial M;(A). Namely,

d
det(I +cA) = &' My(A).
£=0

For the order of €, it is necessary that (i) = i since otherwise the product will be zero, while
for the order €', the same idea applies for ¢A;;-term. Therefore, My(A) = 1 and M;(A) =
Z?:l A;; = tr A. The same argument can be found in [BKS23, Lemma A.1]. O
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Then one reaches the following corollary.
COROLLARY 1.62. Let T = (Tij)f,j:l, S = (Sij);{j:l be invertible tensors and € > 0. Then
det(T +¢S) = det T(1 + e tr(T~1S) + O(e?)). (1.58)
Proof. By Proposition 1.61, we have
det(T 4 S) = det(T(I +(T71S)) = det T'det(I + e tr(T~19))
=detT(1 +etr(T718) + O(?)),

where the last identity follows from (1.57). O
1.9.2. Differentiation of scalar-, vector- and matrix-valued functions. With the nota-

tion 0; = 0, = % (sometimes mixed-used them depends on the context), and 0, = %, now
: ;
we turn to the derivatives of different fields.

DEFINITION 1.63. Let 4 C R? be an open set. Let f : U — R be a scalar-valued function,
v : U — R? be a vector-valued function, and T : U — R4*? be a matrix-valued function, that
are sufficiently differentiable. Then

(1) The gradient of f refers to a vector defined by its coordinates in any orthonormal basis of
R? by
of \ ¢
- (2)
8:cj j=1
(2) The gradient of v refers to a matrix in R4*?¢ and the divergence of v refers to the scalar

field, respectively by
i\ L. v,
Vo = L dive = —L.
v <8$J > ’ e ng &Ej

ij=1

In the following, we will simply write Vo = (Vo) T.

(3) In the case d = 3, the curl of v refers to a vector denoted as curlv, defined by

(9vk 3
curlv =V x v = | €jr 57— )

al‘j i=1
where €;;1, is the permutation symbol defined as above.

(4) The gradient and divergence of T are defined by

d
d d
T;j T;j
VT<a J) , divT = Z—a g ,
Oy, ijk=1 = Ox; -
where the gradient of T is a tensor of oder 3, i.e., VI € R4*dxd,
(5) The Laplacian of f, v and T are given by
d d d d d
. a2f . 821)2‘ aQTZ
Af =div(Vf) = Z Sozr Av=div(Vv) = > 5o VAT =) ax{ .
j=1""J =t = )y k=1 i,j=1

43



CHAPTER 1. MATHEMATICAL MODELS

Moreover, we define the following product of vectors and matrices.
DEFINITION 1.64. Let u = (u;)%; be a vector and T = (Tij);i’j:l, S = (Sij)ﬁjzl be matrices.
Then we define
u@T = (uiTjk)ij,kzl »ou VT = (“kakTw)” 17
(u ® T) VS = uiTjk&-Sjk, VT :VS8=09,T:0,8S = 81Tjk815jk
Based on the definition, one gives the following proposition providing counterparts, for func-
tions, of the standard product rule for scalar functions of a scalar variable.

PROPOSITION 1.65 (Product rules). Let U C RY be an open set. Let f : U — R be a scalar-
valued function, u,v : U — R be vector-valued functions, and T : U — R4*¢ be a matriz-valued
function, that are sufficiently differentiable. Then

V(fv) = fVo+v@ VY,

V(u-v)=Vu'v+Vov'u,
V(u xv) = (ux)Vv — (vX)Vu,

div(fv) = fdivo+v -V,

div(u ® v) = divou — Vu,
div(Tv) =T : Vo +v-divT",
div(fT) = fdivT + TV .
Proof. For the proof, we refer to [GFA10]. In fact, one can easily verify them by expressing them
in terms of components and following the definition of the derivatives in Definition 1.63. O

1.9.3. Differentiation of a scalar function of a matrix-valued function. We start with
the definition.

DEFINITION 1.66. Let & C R4¥? be an open set. Let W : i/ — R be a differentiable scalar
function. The derivative of W in terms of F' refers to a matrix defined by

pw () = WE) _ (aW(F)

d
for all FF e U.
8F aFZ] )’L J=1
In some places, we will alternatively use the notation dpW with the same definition. Moreover,
let G = (Gij)ﬁjzl, we define the “directional derivative” of W (F) in the “direction” G by

OW(F) ., 0
o G = g W(F +e6)

e=0

Remark 1.67 ([GFA10]). In computing this derivative, care must be taken to respect the matrix
space within which the domain of W lies. For example, if i € Rg;rg, then, DW(F) € ngxn‘f for
all Fel.

As a consequence of Definition 1.66, we have
LEMMA 1.68 (Jacobi’s formula). If W(F) = det F with det : GLy C R>? — R, where
GLg = {A € R™¥9 : A is invertible}. Then

Odet F
OF

= (det F)F~ " for all F € GLg. (1.59)
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Proof. In view of (1.58), for each matrix G € R4*4

5‘ det F' 5 -1 -T
o 0= o2 det(F + ¢Q) - det Ftr(F~'G) + O(e)|__, = (det F)F~ ' : G.
Then Lemma 1.59 implies the desired assertion. O

Based on Definition 1.66 and Lemma 1.68, one has following proposition.

PROPOSITION 1.69 (Time derivative). Let W : R¥9 — R be differentiable and F = (Fij)ﬁjzl :
M C R — R4 depending on t € M with M open, be differentiable. Then we have

Ay _ OWE)

V) == :F forallte M, (1.60)

where F = 8,F. In particular, if F(t) is invertible,

g(det F) = (det F) tr F*la—F for allt € M, (1.61)
dt ot
dpro _pr(dp) p for allt € M (1.62)
dt dt ’ '
Proof. By means of the chain rule
d OW (F) 0F;; oW (F) .
—W(F) = = . F forall t € M.
aV ) = r oF oralite

Equation (1.61) follows from Jacobi’s formula and (1.60). (1.62) can be derived easily by

d d
:—I:—
0 dt dt

d d
(FF7) = &FF*1 + F&F*1 for all t € M.
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Chapter 2

Function Spaces and Maximal Regularity Theory

2.1. Function Spaces

2.1.1. Notations. We denote by Ny := NU {0}. For metric spaces X, Bx(z,r) denotes the
open ball with radius r > 0 around = € X. For normed spaces X,Y over K =R or C, the set of
bounded, linear operators T': X — Y is denoted by £(X,Y’) and in particular, £(X) = £L(X, X).
Moreover, a subset 2 C R", n € N is called “domain”, if € is open, nonempty and connected.
We simply write K (M) to be K(M;R"Y) for K € {LP, Wk, HF}, N € N. Sometimes we will
mix the use of Wf and H;f, as there are equivalent for £k € N and 1 < p < oo, to make the
notations consistent.

Throughout the thesis, unless we give a special declaration, the letter C' will denote a generic
positive constant that may change its value from line to line, or even in the same line.

2.1.2. Continuous and continuously differentiable functions. Let 2 C R™ be a domain
and X be a Banach space over K = R or C. The space of continuous functions f :  — X is
denoted by C°(Q; X) or C(Q; X), and analogously we define C'(Q; X) as functions in C(£2; X)
that can be extended continuously to €. Moreover, C,,(Q; X) is defined as the space of functions
that are continuous on I with respect to the weak topology of X. For k € N we define

CPFuX)={f:Q— X:0°f € C(Q; X) for all |a| <k},
CF(Q; X) == {f € C*(Q; X) : 9°f is bounded on  for all |a| < k},
C*(Q; X) == {f € C*(Q; X) : ° f has a unique continuous extension to Q for all |a| < k},
CFQ; X) == {f € CF(Q; X) : 0° f has a unique continuous extension to Q for all |a| < k},
where
olelf
xf.— 9% .. 9% = ___— 4
0%f =0y --- 05" 5o o
for a multi-index o = (a1, ..., o) € Nff with o] =" | a; and 9, f : @ — X is defined as

flz +0ej) = f(2) € X forall z €.

The infinitely differentiable function spaces C>°(2) are defined with intersections of all C*(),
k € N. Moreover, C§°(2) is the set of f € C*(Q;R) with compact support supp f C . In
addition, C§°(Q) = { flg: f € C°(R™)}.

The Hélder spaces C%7(Q; X), v € (0,1] consists of all functions in C{(%; X), which has a
finite y-th Holder seminorm, i.e.,

1/ (=) = FW)llx

lz —y|”

[f]co,w(ﬁ;x) = sy
z,yeQxFy

< 0
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In particular, the functions in C%!(Q; X) are called Lipschitz continuous. For k € Ng, we define
CPY (G X)={f e CFO; X) : (0% flcon @, x) < oo for all |af <k}

Moreover, we introduce the concept concerning the regularity of domains, which is necessary
for the definition of some function spaces in domains, as well as regularity theories in domains.

DEFINITION 2.1 (Regularity of domains [Alt16, AF03, Leol7]). Let k € Ny and 2 C R™,
n € N be a domain. We say Q is of class C*, if for all g € 99 there exist > 0 and a C¥
function v : R®"! — R such that — upon relabeling and reorienting the coordinates axes if
necessary — we have

QN B(xg,r) ={x € B(xo,7) : Ty, > y(x1,...,Zn_1)}

In some contexts, we also say the boundary 99 is C*, if Q is C*. It is usually called Lipschitz
domain if v is a Lipschitz function. Moreover, the domain Q is of class C*, if it is C* for all
k € Ny, and 2 is smooth if it is of C*°.

2.1.3. Lebesgue and Sobolev spaces. Let (M, A, u) be a o-finite, complete measure space
and X be a Banach space over K = R or C with norm |[|-|| . Then one can define the notions of
(u- or strongly-) measurable and (Bochner-) integrable functions f : M — X and the Bochner(-
Lebesgue)-Integral through simple functions, see Adams—Fournier [AF03, Chapter 1], Amann—
Escher [AE09, Chapter X]|, Leoni [Leol7, Chapter 8] for the definitions and properties. In
particular, the Lebesgue spaces LP(M; X ) for 1 < p < oo are defined by

DEFINITION 2.2 (Lebesgue space). Let (M, A, ;1) be a measure space and X be a Banach
space, and let 1 < p < oco. Then

LP(M;X) ={f: M — X : f is strongly measurable , Hf”Lp(M;X) < oo},

I imcanr = ([ 1718 aw)
M

171l ) = esssup £ = inf{t = 0 £ for peae. @ € M}.

where for 1 < p <
while if p = oo,

If M = (a,b), we write for simplicity LP(a,b; X). By simple computation, we have

Hf”LP(a,b;X) <la—bl Hf“Loo(a,b;X) : (2.1)

Additionally in the case of X = R, we omit X in the notation, i.e., L? (M) = L?(M;R). Moreover,
a function f : M — [—00,00] is said to belong to L} (M) if f € LP(K) for every compact set
KCM.

Now, it is necessary to introduce the definition of weak derivative of a function [AF03, AE09,
Leol7], to define the Sobolev spaces.

DEFINITION 2.3 (Weak derivative). Given an open set  C R™, a multi-index o € N", and
1 < p < co. We say that a function u € L}OC(Q;R”) admits a weak or distributional «-th
derivative in LP(£2; R™) if there exists a function v, € LP(Q2; R™) such that

/u@o‘(bdx = (=1)lel / vapdz for all ¢ € C°(Q).
Q Q

Then function v, is denoted by 0%u or %‘zlu“.
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DEFINITION 2.4 (Sobolev space). Given an open set Q@ CR"™ n,k € N, and 1 < p < co. The
Sobolev space WF(Q) is defined by

WE(Q) = {f € LP(Q) : 0°f € LP(Q) for all |af < k}.

Namely, the space of all functions f € LP(€Q), which admit weak derivatives 9% f € LP() for
every a € N with |a| < k. The space WI’f(Q) is endowed with the norm

”f”W;’f(Q) = ||f||LP(Q) + Z ||aaf||L:D(Q)'

1<]al<k
In particular, W7 () = L*(£2).
Let 2 C R™ be a domain, we set
m TW:(Q) —-m m
p,O(Q) = C’O (Q) ’ Wp Q) = [ p/,O(Q)]/7
W;:L(o)(Q) = W;T(Q) N LZ(’O)(Q)’ Wg(o)(ﬂ) = [ ;;l,(o)(Q)ya

where p’ is the conjugate exponent to p satisfying % + ﬁ = 1, and [}/ means the dual space.
Here L’()O)(M) is the mean value zero Lebesgue space LI(’O)(M) ={feLr(M): [, fdu=0} if
|M| < oo. Furthermore, we set the Sobolev space associated with I' C 9 as

pr(Q) = {Y e W"(Q) : ¥lr =0}, W, (Q) := W' ()]

2.1.4. Vector-valued Sobolev, Slobodeckij, Besov and Bessel potential spaces. Now

we record the vector-valued Sobolev, Slobodeckij and Bessel potential spaces, as well as their

properties. For the properties of scalar-valued versions, we refer to [Tri78] for a complete theory.
By weak derivatives, one can establish the vector-valued Sobolev space as

DEFINITION 2.5 (Vector-valued Sobolev space). Let @ C R™ be either a bounded domain
or R™ for n € N, k € N be integer, X be a Banach space, and 1 < p < oo. The Sobolev space
W}(€; X) is defined by

k(0. — . . Ao .
W, (X)) ={felP(X):0%f € LP(Q; X) for all || < k}.

Namely, the space of all functions f € LP(€; X), which admit weak derivatives 0% f € LP(€; X)
for every @ € N with 1 < |a| < k. The space W;(Q, X) is endowed with the norm

HfHWI’f(Q;X) = fllpoox) + Z 10% fll o0 x) -
1<[al<k

In particular, we have W2(Q; X) = LP(Q; X).

Remark 2.6. Another equivalent norm which we will sometimes use is given by

S

||fHW§(Q;X) = ”inp(Q;X) + Z HaafHI[),p(Q;X) )
1<|a|<k

for 1 < p < oo, and
1w @ix) = maX{HaafHLOO(Q;X) tal < k‘} )

for p = oo.
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For a non-integer s > 0, we define the Sobolev—Slobodeckij space (for short Slobodeckij space,
also called fractional Sobolev space) W5 (§2; X)) with Q being either a bounded domain or R™.

DEFINITION 2.7 (Sobolev-Slobodeckij space). Let € C R™ be either a bounded domain or
R™ for n € N, s > 0 be non-integer, X be a Banach space, and 1 < p < co. Then

Wy (@ X) = {f € W (% X) : [l aix) < o0%,
where |s| = max{k € Z: k < s}, and

oo f ? dady \’
s o) = <// <| - Lsf >||X> x_yy|n>

lel=Ls]

It is easy to see that the Sobolev-Slobodeckij space W3 (€2; X) is a Banach space endowed
with the norm

||'HW;(Q;X) = H”W,,U (Q:;X) + [']W;(Q;X) :

In particular, for 0 < s < 1 and Q = (0,7T) with T > 0, we have

Wy (0,T;X) == {f € L*(0,T; X) : [f]w;(o,T;X) < oo},

[flwsorx) = </ / (”f P )|X)p|?t_d:—|>”

Now we introduce the vector-valued Besov space and Bessel potential space in R™ [Ama09,
Hyt+16, Men21, MV12]. Let ¢ € C§°(R™) with ¢(§) = 1 for || < 1 and ¥(§) = 0 for |§| > 2.
Put

with

Uk(€) = (27" —(27F1E) for £ €R, keN,

and ¢y (D) = F 1. F, where .# denotes the Fourier transformation on the space of all X-
valued tempered distributions defined by ./(R"; X) = L(Z(R™), X) with . (R"™) the Schwartz
space of rapidly decreasing smooth functions on R™. Then the Besov space is defined as follows.

DEFINITION 2.8 (Besov space in R™). Let X be a Banach space, s € R, 1 < p < co. The
Besov space B, (R"; X) is defined as

By (R" X)={f e SR X): ||fHB;q(Rn;X) < o0},

where if 1 < ¢ < o0

Q|

/1

Bs, (RniX) = (Z oska ¢k(D)f||%p(Rn;X)> ,

k=0

while for ¢ = oo
/1

— sk
B3, (R™:X) "= :;50 2 Wk(D)fHLp(Rn;X) :

In terms of the Fourier transformation, we give the Bessel potential space.

50



2.1. FUNCTION SPACES

DEFINITION 2.9 (Bessel potential space in R™). Let X be a Banach space, s € R, 1 < p < oc.
The Bessel potential space H;(R™; X) is defined as

H(R™ X) = {f € /(R X) : Jf € LP(R"; X)},
where J; is the standard Bessel potential defined by
Jof = A+ [)EF ] € 'R X).
The space is equipped with the norm
Hf”H;(Rn;X) = HJsfHLp(]Rn;X) :

For scalar-valued spaces, embeddings and interpolations hold well [Tri78], however, one can
not generalize them to the vector-valued spaces directly. Instead, we need some more geometric
assumptions on the spaces. Throughout we assume that the Banach space X is a so-called
UMD space (Unconditionality of Martingale Differences), or equivalently, of class HT. We refer
to [Ama95, Sections I11.4.3-5] and references therein for the definition and properties of such
spaces. We note that Hilbert spaces are of class HT, as well as the reflexive Lebesgue and Sobolev
(-Slobodeckij) spaces. Now we give an equivalent characterization of Sobolev—Slobodeckij space
by Bessel potential space and Besov space.

THEOREM 2.10. Let s >0, 1 < p < o0, and X be a UMD space. Then
Hy(R"; X), ifseN,

WS (R™ X) =
p( ) {st)p(Rn7X)a ’LfS € IRJr \Na

with equivalent norms.

Proof. See e.g. Zimmermann [Zim89] or [Hyt+16, Theorem 5.6.11] for the case of s € N, while
for the case of s € Ry \ N we refer to Amann [Ama97]. O

In the following, we present a theorem on the characterizations of Besov and Bessel potential
spaces by real and complex interpolations of Sobolev spaces, respectively.

THEOREM 2.11 (Equivalent norms in R™). Let n € N, 1 < p < 0o, s > 0 be non-integer and
X be a UMD space. Then

s n. _ s n, s|+1 n.
Bpp(R 7X) - (I/V]oL J(R 7X)7W;l' I+ (R aX))s—[sj,pv
Hy(R™; X) = [W* (R X), Wy P R X)),

P

with equivalent norms.

Proof. For the scalar-valued versions of them all, we refer to [Tri78, Chapter 2]. Concerning the
vector-valued case of B,,(R"; X), we refer to [Ama97] for the discussions on the vector-valued
Besov spaces and real interpolations of Sobolev spaces. For H (R™; X), see e.g. [Hyt+16, Theo-
rem 5.6.9] for the complex interpolation of Bessel potential spaces, combined with Theorem 2.10
of the case s € N. O

As we already established the spaces for functions in R™, now we turn to functions in domains,
by means of restrictions. We refer to [Tri78, Chapter 4] for the discussion of scalar-valued spaces
defined in domains.
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DEFINITION 2.12 (Besov space). Let Q C R™, n € N be a domain. Given s € R, a Banach
space X, and 1 < p,q < co. Then B; (Q; X) is defined as the restriction of Bj (R"; X) to €,
ie.,

B;q(Q;X) ={glg:9€ B;q(]R";X)},

which is endowed with the norm
115, ) = {191l 3, g x) * 9l = f 9 € Bg(R™X) )

Here g|q € [C§°(€2; X)) denotes the restriction of g € C§°(R™; X) to Q in the sense of distribu-
tion.

Similarly, one can define the Bessel potential space in domains.

DEFINITION 2.13 (Bessel potential space). Let @ C R™, n € N be a domain. Given s € R, a
Banach space X of UMD, and 1 < p < co. Then H;(€2; X) is the restriction of H(R"; X) to €,

Hy (92 X) = {glg : g € Hy(R"; X)},
which is endowed with the norm
1 gy = i0E {19l sy an o : 9l = o 9 € Hy(®5X)

In the following, we introduce the extensions for the vector-valued spaces defined in domains.

THEOREM 2.14 (Extension theorem for smooth domains). Let Q C R™ be a bounded smooth
domain and X be a Banach space. Then for all 1 < p < oo there exists a continuous linear
operator € : LP(Q; X) — LP(R™; X) such that €|W§ € E(W;(Q;X),Wi(R";X)) for all k € N,
E(N)lg = [ for a.e. x €Q, and for all f € WF(Q; X),

1€ Lo @nxy < Cllfloix) »

HO“EA o) < C DNl poarxy »

=0

for every multi-index o € Ny with 1 < |a| < k, where C depends on the Lipschitz constant of the
boundary.

Proof. We refer to e.g., [Men21, Theorem B.17]. O

THEOREM 2.15 (Equivalent norms). Let Q@ C R", n € N be a smooth domain, 1 < p < o0,
s > 0 be non-integer and X be a Banach space of UMD. Then

S . _ s . s 1 .
B3, (4 X) = (W (@ X), W QX))
Hi(QX) = W (@ ), W Qs X)), ),

P
with equivalent norms.

Proof. Let € be the extension operator in Theorem 2.14 for 2 and R : W]f (R X) — WI’f (©; X),
k € N be the restriction operator defined by Rf = f|, for a.e. x € Q, which is obviously a linear
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bounded operator. By Theorem 2.14, £ is injective, and hence R, which is left-inverse to £ and
does not depend on k, is surjective. Therefore, one derives
By, (9 X) = R(B,,(R"; X))
s n. s|+1 n,

=R ((V[/pL J(}R aX)v VV;/;L I+ (R 7X))s—\_sj,p)

= (W (9.0, W10 X))o
where the last identity follows from [Tri78, Theorem 1.2.4] such that R is an isomorphic mapping
from (W (R™; X), W (R X)), to (W (9 X), W (93 X)), () - This proves
the first assertion. For the Bessel potential space, it follows analogously by means of complex

interpolation, on noting that [Tri78, Theorem 1.2.4] holds true for any kinds of interpolation
functor. O

THEOREM 2.16. Let Q@ C R™, n € N be a smooth domain, s > 0, 1 < p < oo, and X be of

UMD. Then
H(Q;X), ifseN,
W;(Q;X)={ f( : f
Bpp(Q;X>7 ZfS€R+\N7

with equivalent norms.

Proof. In the case of s € Ry \ N, we refer to [Ama00, Corollary 4.3] for the details. If s = k € N,
we first claim that each f € W;“(Q;X) is the restriction of some g € WZ,“(R";X), ie., glg = f.

To this end, we define the restriction map R : Wlf (R™; X) — Wlf (©; X). By Theorem 2.14, the
restriction map R is surjective (onto), since R o & = id on WZ’f(Q; X). Then one proceeds as
Wy (& X) = R(W,(R"; X)) = R(H,(R"; X)) = Hy(; X) for s €N,
which finishes the proof. O
In applications, one natural class of function spaces associated with parabolic systems is

given by the so-called anisotropic function spaces, particularly, anisotropic Sobolev—Slobodeckij
and Bessel potential spaces. To make it compatible with the thesis, we introduce them here.

DEFINITION 2.17 (Anisotropic function spaces). Let I C R be an interval and @ CR", n € R
be a domain. For r,s > 0 and 1 < p < oo, the anisotropic function spaces K,*, K € {W,H} is
defined as

K*(Q x I) = LP(I; K, (Q)) N K, (I; L (), (2.2)

which is equipped with the norm

||'HK;’S(Q><I) = H'”LP(I;K;(Q)) + ”'HK;([;LP(Q)) :

2.1.5. Continuous embeddings. In this section, we record some embedding results for (an-
isotropic) (vector-valued) Sobolev—Slobodeckij spaces and Bessel potential spaces K, ({; X), K €
{W, H}, in particular the case of ) is a finite interval.

First we introduce two important properties of Sobolev—Slobedeckij and Bessel potential
spaces, that is, multiplication and composition.

PROPOSITION 2.18 (Multiplication). Let @ C R™, n € N, be a bounded Lipschitz domain.
For f,g € K;(Q) and sp > d with s >0, 1 < p < 0o, we have

||fg||K;(Q) < M, ”f”K;(Q) ”gHK;(Q) ’

where M), is a constant depending on p, but independent of f and g.
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Proof. See [RS96, Theorem 4.6.1/1 (5)] for the case K = H with ¢ = ¢1 = g2 = 2 therein, [RS96,
Theorem 4.6.1/2 (18)] for the case K = W with p = ¢ = ¢; = ¢o therein. O

ProposITION 2.19 (Composition properties). Let @ C R™, n € N, be a bounded domain
with boundary of C' class. Let N € N, 0 < s <1 and 1 < p < oo with s > d/p. Then for
all f € CYRY) and every R > 0 there exists a constant C > 0 depending on R such that for
all w € K3(QON with Hu||K;(Q)N < R, it holds that f(u) € K;(Q) and Hf(u)||K;(Q) < C(R).

Moreover, if f € C?>(RN), then for all R > 0 there exists a constant L > 0 depending on R such
that

1) = F0) sy < LR) lu = vll ez

Jor all u,v € K3()N with Hu||K§(Q)N , Hv||K;(Q)N <R.

Proof. The first part follows from Runst—Sickel [RS96, Theorem 5.5.1/1]. We note that in [RS96],
the function spaces act on the full space R™. Here we just need to employ suitable extensions

for 2 so that we can reduce to the case of a full space. For the second part, let u, v be arbitrary
two functions in K3(Q)N with [ull s yn 5 [[0]l s oy < R. By a simple calculation, one obtains
P p

(f (u) = f(v))(2) = / Df(tu+ (1 —t)v)(x)dt - (u—wv)(z), (2.3)

where [Df(u)]; := 9y, f(u), j = 1,2,...,N. Now let g(u,v) := fo Df(tu + (1 — t)v)(x)dt, we
have g(u,v) € C*(RY x RY; RY) since f(u) € C2(RY). Then the first part implies that

”g(ua U)HK;(Q)N § C(R)7

which completes the proof with (2.3) and the multiplication property Lemma 2.18 with s > d/p.
For the case s = 1, we refer to [RS96]. O

Now we recall several embedding results and properties for vector-valued spaces that will be
frequently used later, especially concerning the parabolic problems with time embeddings.

LEMMA 2.20. Suppose 0 <r <s<1andl <p< oco. X is a Banach space and I = (0,T) C
R is a finite interval for 0 <T < oo. Then K, (I; X) — W;(I; X) and for some § > 0
& s
[f]Wpr(I;X) < | [f]K;(I;X) for all f € KJ(I; X).

In particular, we have
W (I; X) = W(I; X) for all0 <6 <1

and
worx) < T N0 | ogrixy for all £ € Wy(I;X).

Proof. The case K = W was shown in Simon [Sim90, Corollary 17]. For the case K = H, taking
t, satisfying r < t < s, one has

g < CH lwrase < C ' Wi

where C' > 0 is uniform in I, and the last inequality follows from the complex interpolations
with Theorem 2.15, see e.g. [MS12]. The second assertion can be easily derived by means of the
observation

f@&)—ft—n —h/ Of(t+ (r—1)h)dr

and the definition of Sobolev—Slobodeckij space. O
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For convenience, with T' > 0 we define the corresponding space with vanishing initial trace
att =0 as

1
o5 (0,75 X) = {f e K;(0,T;X) : fl,_o=0} fors> >

Then for K;(I; X), K € {W, H}, it follows an embedding to continuous Banach space-valuned
space

PROPOSITION 2.21. Let 0 < s < 1, 1 < p < oo satisfying sp > 1, X be a Banach space and
I=(0,T) CR be a bounded interval for 0 <T < co. Then

K, (I; X) — CO(I; X).
Moreover, for some § >0 and all f € oK, (I; X),

||f||C(f;X) <cr’ ”fHK;(I;X) ’

where C' is independent of I.

Proof. By Meyries—Schnaubelt [MS12, Proposition 2.10] with g = 1 there, one has the first
assertion and for K =W, 1/p <r < s,

I llo@x) < Clllrrx)

where C' is independent of I. Then it follows from Lemma 2.20 that

§
Il < CllElrs e = CUE oo + Fors o) < O Wlsrx
for some 6 > 0. O

PROPOSITION 2.22 (Trace spaces by real interpolation). Let X1, X be two Banach spaces
and X1 < Xo. Define X7 = LP(0,T;Xy) OWI}(O,T;XO) foralll<p<ooand 0<T < 0.
Then

Xr = C((0.T]; X,),
where

={ul,_y:veXr}

Xy = (X07X1)17%,p

is the trace space. Moreover, if X1 is endowed with the norm
lellx, = lull oo rixyy + lullwa o ryx0) + llizollx -
then there is some C > 0 independent of T such that for T € [0,00) and u € Xr,
HUHC(O,T;X.Y) <cC HUHXT :
In particular, let Q@ C R™, n > 2, be a bounded domain, n < p < oo, and if X1 = Wg(Q),
_z2
Xo = LP(Q), then X, = Wp2 () and
2_2
Wy (@ x (0,7) = C([0, T Wy 7 () = C([0,T]; W, (), (2.4)

together with
||u||C([O,T];WI}(Q)) < C(||u||Wp2‘1(Q><(O,T)) + HUOHszg)a

Il — v”C([O,T];W,}(Q)) < Cllu=vllwzqxomy) -
foru,v e ngl(ﬂ x (0,7)) with u|,_y = v|,_y = uo.
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Proof. We refer to [Ama95, Chapter III, Theorem 4.10.2] for the first assertion, while the par-
2

2— =
ticular case holds in view of the real interpolation (LP,W2), 1 , =W, . O
L

LEMMA 2.23. Let X be a compact sufficiently smooth hypersurface. For1l < p < oo, % <a<l
and 0 < T < oo, define Xp := LP(0,T; W2*(X)) N W (0,T; LP(X)), then
XT — C ([07 T]7 X“/) )

where )

Xy = {uly_g u e Xr} =W, (%),
Moreover, if X1 is endowed with the norm
||UHXT = ||u||LP(O,T;X1) + ||“HW;(0,T;X0) + ||u|t:OHX,Y )
then there is some C > 0 independent of T such that for all u € X,
||uHC([O,T];X7) <cC ||UHXT :
Proof. See e.g. [PS16, Section 3.4.6]. O

Adapting from Meyries—Schnaubelt [MS12, Proposition 3.2] and Priiss—Simonett [PS16, Sec-
tion 4.5.5], we use the following time-space embedding results.

PROPOSITION 2.24. Let 1 <p < 00,0 < a,8 <2 and 0 <r < s, we have the embeddings
$ . . T . a(l—i)
Hy(0,T; L) N LP(0,T; K) — H,(0,T; K, ).
In particular,
1 1 1
H (0,T; LP) N LP(0, T; W, ) — Hy (0, T; Hp),
W, (0,T; LP) N LP(0, T W) < Hg (0,T; W,).
All these assertions remain true if one replaces W- and H- spaces by ¢W- and oH- spaces
respectively, and the embedding constants in this case does not depend on T > 0.
In the following, an anisotropic trace lemma is introduced for a fractional order space.
LEMMA 2.25 (Anisotropic trace on the boundary). Let 1 < p < oo and Q CR™, n €N, be a
bounded domain with T := 0Q of class C', T > 0, and
1
Xy = Hg (0,T;LP(Q)) N LP(0, T; W, ().

Then there is a trace operator

1

1_ 1 _1
v Xp = Xoq = W2 ¥(0,T; LP(D)) 0 LP(0,T; W, *(T)),
such that vf = f|r for f € Xr N C([0,T] x Q) and
I fllx, . < Clfllx,

where C' > 0 is independent of T and f. Moreover, it is surjective and has a continuous
right-inverse.

Proof. By means of a coordinate transformation and a partition of unity of {2, one can easily
reduce it to case of a half-space R?~! x R,. Then thanks to [MS12, Theorem 4.5] with s = 1/2,
m =1, up =1 (see also [PS16, Proposition 6.2.4] with m = 1, u = 1 there), one completes the
proof. O
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2.1.6. Temporal extensions. In this section, we are intended to construct an extension op-
erator from W;(0,T; X) to W;(0,00; X), where s € (%, 1] and X is a Banach space. The main
feature is that the operator norms can be bounded independently of 7' > 0, compared to the
extension theorem for general Sobolev-Slobodeckij spaces. The reason we made such modifica-
tion here is that if the constant depends on 7', then the extended norm may blow up for small
T, which is the case we address in the following. For example, in the proof of Theorem 5.4 in
[DNPV12], the extension from W (€2) to W5 (R™) with 0 < s < 1, several smooth functions 1;
satisfying 0 < %; < 1 and Z?:o ®; = 1 are chosen to construct the extension operator. In the
case |Q] — 0, we have Vi); — oo, which means that the extension is not valid. To avoid such
problem, we employ an even extension and make use of the embedding results in Simon [Sim90].
Now, we give the extension theorem.

THEOREM 2.26. Letp >1,s=0, ors € (%, 1], T > 0 and X be a Banach space. Then there
exists an extension operator Er : oW;(0,T; X) — W3(0,00; X), where ¢W;(0,T;X) = {u €
W5(0,T;X) : ul_g =0, if s > %}, such that Er(u)|o ) =u and

HET(U)”W;(O,OO;X) <C ||u||OW;(0,T;X) )
where C > 0 depends on s, p and does not depend on T.

Proof. The proof is divided into three cases, namely, s = 0, % <s<lands=1.

Case 1: s = 0. In this situation, W;7(0,7; X) is just the Lebesgue space L?(0,7; X), which
does not contain any time regularity. Hence for any function u € LP(0,T; X), we can take the
extension by zero.

Case 2: s = 1. With u|,_, = 0, we apply an even extension to « in [0,7] around T to [0,27]
and zero extension for T' > 2T. Then the extended function u is weakly differentiable with

dyult), if0<t<T,
0, if ¢t > 2T.

Then we have

_ 1
”uHW}}(O,oo;X) =2% HUHW}}(O,T;X) .

Case 3: % < s < 1. With the same extension as in Case 2, we define the same function
u. Now we are in the position to show u € sz((),oo;X), for which we only need to prove
[ﬂ]W;(O7OO;X) <C [u]W;(O7T;X), where C' is independent of T'. From the definition of Sobolev—

Slobodeckij space,

(@15 (0,00:)

T u(t) 2T |w(2T — t) —u(ZT—T)Hp
X X
/ / £ 1 +Sp dtdr + / / — |1 — dtdr

2T 2T 4
lu(t) — u(2T — 7)|I% %
+2/ / — |1+5p drdt + 2 |t 1+Spd Tdt =) Q.
i=1

It is clear that

Q1+ Q2=2[u ]WS(OTX)
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Since |t — 7| > |t — (2T — 7)| with ¢t € [0,T] and 7 € [T, 2T, we have

<9 ' ”“ () — Il 4,4, — 5
Q h|1+9p t= [ ]WS(OTX)

Noticing that |,_,; = 0 due to the even extension, we get
2 [*"|a2T — h) —a2T)|[%
= — dh
- )
2 [ <ﬂ( —h)— ﬂ(')||Lm(h72T;X)>p dh 2

<— 1
sp he™»

h s— 1 9
SP B2 (0,2T;X)

where the seminorm of B (0,7 X) is given by

[f] o /T ”Ahf(t)”Lp(h’T;X) ! % g
Bs (0,T5X) ; X h

for0 < s < land 1 <p,q < oco. From Theorem 10 in Simon [Sim90], we know that for <s<l1
and p > 1,

30 36 s
[f]B;_,p% 0.1:%) < q [f]B;p(O,T;X) = q [f]w;(o,T;X) , VfeW;(0,T;X),
where 6 = 31=(s=1/P) Hence,
66 _p 246 »
Qs < spop—1) [U}WS(O,QT;X) < sp(sp— 1) [U]W;(O,T;X) ‘
Combining the estimates of Q;, i = 1,...,4, one obtains

[ﬂ]W;(o,oo-,X) <C [U]W;(&T;X) )

1/p
where C' = (4 + sp(iie_l)) .

Now, let Er(u) = 4. Then Er(u) is well-defined from oW (0,75 X) to W;(0,T; X) as well
as Er(u)|o ) = uand

IET(Wllwe 0,00x) < C lullyws 0.7:x)
where C' > 0 depends on s, p and does not depend on T O
Next, we give an extension theorem for general functions.
THEOREM 2.27. Let X1, Xo be two Banach spaces and X1 — Xg. For 1 < p < oo and
0<T < oo, define Xp := LP(0,T; X1) N WZ} (0,T; Xo) endowed with the norm

el xp = ullpoorixyy + lullwo.r:x0) + lulizollx »

where X, = (Xo, X1)1-1/pp- Then there exists an extension operator £ € L(X1, X)) satisfying
5(“)‘[0,T] =, for all u € Xp. Moreover, there is a constant C' > 0, independent of 0 < T < oo,
such that

€Wl x., <Cllully, (2.5)

for allu € Xrp.
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Proof. First of all, we consider the case u|,_, = 0. Let E be the extension operator as in
Theorem 2.26. Define @ = E(u). Then we have iy, 7y = u and

lallx,, < Cllullx,

where C' does not depend on T

Let ug := ul,_, € X,. Since X, = (Xo, X1)1-1/p,p, the trace method of interpolation implies
that there exists a function v € X such that v|,_, = uo, see e.g. [Lunl8, Proposition 1.13].
Moreover, it follows from the norm of Xp that there is a constant C' > 0 such that

[ollx,, < Clluli—olly, < Cllullx, -

Now for general v € Xr, we define w := v —v. Then w is reduced to the case w|,_, = 0 and
can be extended to E(w) in X, like @. Now we define the extension operator as €(u) := w + v.
Then one obtains &(u)|, 7 = u and there is a constant, independent of 7', such that

IEWllx., <Clwlx, +Clovllx, <Cllulx,

for all u € X7, which completes the proof. O

With a similar argument, we have the following extension theorem for functions in Wga"’.

THEOREM 2.28. Let ¥ be a compact sufficiently smooth hypersurface. For 1 < p < oo,
I/p<a<land0<T < oo, let W** (X x (0,T)) := LP(0,T; W2*(X)) N W2(0,T; LP(X)) be
endowed with norm

||9||W§“v“(2x(o7T)) = ||9||Lp(o,T;W3a(z)) + ||g||W;(0’T;LP(2)) + ||g|t:oHW2a-§(Z) .

Then for g € Wgo"o‘(E x (0,T)), there exists an extension operator
£ € LW (2 % (0,7)), W *(E x (0,00)))

satisfying 5(9)|[0,T] = g. Moreover, there is a constant C' > 0, independent of 0 < T < oo, such
that

||5(9)||W3”~“(2x(0 o0)) = <C ||9||W2” (2% (0,T)) * (2.6)

Remark 2.29. The proof is similar to the part in Theorem 2.27, which relies on Theorem 2.26
for 1/g < @ < 1 and the trace method interpolation, namely,

W 12“ ={g(0): g € LP(0, T; W.*(%)) N W2 (0, T; LP(%)) } ,

see e.g., Lemma 2.23 or [PS16, Example 3.4.9(i)]. These results can also be extended to more gen-
eral anisotropic Sobolev-Slobodeckij spaces with general trace theorem, see e.g., [PS16, Theorem
3.4.8].

2.2. Maximal LP-regularity Theory

Throughout the thesis, we will proceed the analysis in the framework of the so-called maximal
regularity. Thus, in this section, we follow [DHP03, PS16] to briefly introduce the mazimal LP-
regularity theory. Note that here we specify with LP, the Lebesgue space. There is also maximal
regularity theory concerning the Holder space C%7, for which we refer to e.g. [Lun95].
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Let X be a Banach space, and A : D(A) C X — X be a linear operator with domain D(A).
If A is closed, then D(A) equipped with the graph norm of A, ||z|| , = ||z|| + ||A||, is a Banach
space, for which the symbol X, is employed. Let J = Ry or (0,a) for some a > 0 and let
f:+J — X. We consider the inhomogeneous initial value problem

Ou(t) + Au(t) = f(t) forallt e J, u(0) = uo, (2.7)

with f € LP(J; X).

DEFINITION 2.30 (Maximal LP-regularity). Suppose A : D(A) € X — X is closed and
densely defined. Then A is said to belong to the class MR, (J; X) — and we say that there is
magzimal LP-regularity for (2.7) — if for each f € LP(J; X) there exists a unique u € H}(J; X) N
LP(J; X 4) satisfying (2.7) a.e. in J, with ug = 0.

The closed graph theorem implies then that there exists a constant C' > 0 such that
ull Lo g.x) + 10eull Lo g,x) + AU Lo i) < C U llerx) -

In view of the trace method of interpolation, for vy € X, thereisa v € Eq(J) such that v(0) = uo.
Let w = u — v. We know w is the unique solution of

ow(t) + Aw(t) = f(t), forallteJ, w(0)=0,
where f = f — 9w — Av € LP(J; X). Then we have
el o sy + 196l oy + 1400 oy < OO0l ey + 1 imrin) )-
Let Xg = X, X7 = X4, and
Eo(J) = LP(J; Xo), B1(J) = H}(J; Xo) N LP(J; X1), Xy = (X0, X1)1-1/pp-

Then we have the following proposition concerning the isomorphism of an evolution problem
operator depending on ¢, in view of the MR -class operators, cf. [PS16, Proposition 3.5.6].

PROPOSITION 2.31 (Isomorphism). Suppose that A € C(J, L(X1, X)) and A(t) € MR, (J, Xo)
for each t € J =[0,a]. Then

(5 +40)tr) € Bom(Es (1) Ba() x X,),

where Isom(X,Y) denotes the set of all linear isomorphisms between X and Y. In particular,
the non-autonomous problem

Ou+ Alt)yu = f(t), teJ, u(0)=up,

admits for each (f,uo) € Eq(J) x X, a unique solution u € E,(J).

COROLLARY 2.32. Let J = [0,a]. If (2.7) admits a unique solution w € H}(J; X)NLP(J; X 4)
for all f € LP(J; X) and vy € X, then

((i + A,tr) € Isom([Eq (J), Eo(J) x X).

Proof. By Definition 2.30, A € MR,(J; X). Moreover, A € C(J;L(Xa,X)), since A does not
depend on ¢t. Then Proposition 2.31 yields the assertion. O
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Chapter 3

Fluid-Structure Interaction Problem with Growth in
Smooth Domain

We study a free-interface fluid-structure interaction problem for plaque
growth with additional viscoelastic effects, which arises from the plaque
formation in blood vessels. The fluid is described by the incompressible
Navier—Stokes equations, while the structure is considered as a viscoelas-
tic incompressible neo-Hookean material. Moreover, the growth due to
the biochemical process is taken into account. Applying the maximal
regularity theory to a linearization of the equations, along with a de-
formation mapping, we prove the well-posedness of the full nonlinear
problem via the contraction mapping principle.

Overview of This Chapter

A Introduction . . . . L L e e
.2. Linearization and Main Result . . . . . .. ... ... ... .. ..........
.3. Analysis of the Linear Systems . . . . . .. ... ... L oL

4. Local in Time Existence . . . . . . . . . . . e
5. Appendix: Some Results on Linear Systems . . . . . .. ... ... ... .....

Notations. In this chapter, we consider specifically the following notations.

When there is no danger of confusion, we specify the quantities with a subscript “f” and “s”
to identify those defined in fluid domain and solid domain respectively. In addition, without a
special statement, the quantities or operators with a hat “*” will indicate those in Lagrangian

Q' = QL UQLUTY, where Q' C R™ with n € N is divided by the interface I'* into two
disjoint parts, fluid domain Q’} and solid domain Q. T denotes the outer boundary of QF.

See Figure 3.1.

v, the Eulerian velocity

v, the Lagrangian velocity

¢, ¢, cell concentrations

c*, ¢* foam cell concentration

g, g, growth metrics

F, the deformation gradient in terms of v

F, the inverse deformation gradient

coordinates.



CHAPTER 3. FSIG IN SMOOTH DOMAIN

3.1. Introduction

In this chapter, we consider a free-interface fluid-structure interaction problem with growth,
which is used to describe the plaque formation in a human artery. The motion of the blood
is assumed to be represented by the incompressible Navier—-Stokes equations and the artery is
modeled by an elastic equation with viscosity. The model was derived in Chapter 1 in the

framework of continuum mechanics.

Ft

Figure 3.1: Domain Q¢ of the problem.

Here we consider the problem in a smooth bounded domain Q¢ C R™, n > 2. See Figure 3.1.

For convenience, we present the PDE system (1.36) again as follows.

pf 0y +vy-V)vy=divTy,
divvy =0,
ps (0r + v - V)v, =divTs,
ps div vy = yfcs,
Orcy + vy - Vey —div(DsVey) =0,
Ocs + Vs - Veg — div(DgVey) = —fes,
orct + vy - Vi = Bes,
e
nps
[v] =0, [T]unr:=0,
[DVec] -nre =0, ([c] — DsVes-npe =0,
’]I'Snpg =0, DyVecg -nrt =0,

V|t:0 = VO’ C|t:o = CO’ C:|t:0 =0, g|t:0 =1,

atg + Vs Vg

(3.1a)
(3.1b)
(3.1¢)
(3.1d)
(3.1¢)
(3.1f)
(3.1g)

(3.1h)

(3.1i
(3.1
(3.1k

)
)
)
(3.11)

where py/, are the densities and v/, are the velocities of the fluid and the solid respectively,
the stress tensor Ty(vy,ms) = —m I+ vy (Vvy + VVJT) denotes the Cauchy stress tensor of the
fluid, 7y is the unknown fluid pressure and v, represents the fluid viscosity, while T, is the
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Cauchy stress tensor of the solid that includes viscoelastic effects. In addition, c¢, c,, ¢ denote
the concentrations of the monocytes, the macrophages and the foam cells, respectively. The
constant Dy/s > 0 are the diffusion coefficients in the blood and vessel, which are assumed to
be constants. f! is the reaction functions, modeling the rate of conversion from macrophages c;
into foam cells c}.

Moreover, on the boundary nr: stands for the outer unit normal vector on I'! pointing from
Q% to Qf and nr: is the unit outer normal vector on I, = 9Qf. The constant ¢ denotes the
permeability of the interface I'" between blood and vessel regarding the cells.

Subsequently, let Q = Q; UT U Q be the initial configuration of Q, ¢ be the motion in it,
and v be its Eulerian velocity. We denote by F the deformation gradient as in (1.6):

;) . t

P = o(X,) = Vo(X,H) =T+ / (X, 7)dr, VX €Q, (3.2)
0

with initial deformation ﬁ|t:0 = I and by J = detF its determinant. Conversely, the inverse

deformation gradient is defined by F = F~1.

As discussed in Section 1.4, especially in Sections 1.4.5 and 1.4.6, the solid is assumed to be
an incompressible viscous Neo-Hookean material, whose constitutive relationship of T is defined
as Ty := T¢ 4+ Ty with
T¢ = —m, 0+ ps (FoF, ] — 1),

s,et s,e

T = v J; ' (OF; ' + 0 F, 1) F, T,

where the tensor F, . is the inverse elastic deformation gradient under the assumption of growth,
which is discussed in Section 1.6. Here my is the unknown solid pressure, ps denotes the Lamé
coefficient and v, represents the solid viscosity, which are all positive constants. We consider
not only the elastic stress tensor T¢, but also the viscoelastic stress tensor T, which could be

deduced by linearizing the Kelvin-Voigt stress tensor, see Section 1.4.6, and Mielke—Roubicek
[MR20].

Remark 3.1. For short time existence, the Kelvin—Voigt viscous stress tensor T? we introduced
brings the parabolicity to the system for the solid, which dominates the regularity of solutions.
Moreover, after linearization one obtains a two-phase Stokes type problem, which allows us to
get the solvabilities and regularities of fluid and solid velocities by maximal regularity theory. In
a recent work [BG21], a similar stress tensor of the solid part was also considered to investigate
weak solutions of the interaction between an incompressible fluid and an incompressible immersed
viscous-hyperelastic solid structure.

Remark 3.2. In [Yan+16, Tan+04], some numerical simulations are carried out by considering
that ps depends on the concentration of some chemical species, and hence varies from healthy
vessel to plaque area. In the case of viscoelasticity, vs may also vary over the solid domain.
However, to simplify the model for the analysis, we assume that these coefficients are constant
over the solid domain.

The interaction between the fluid and solid is modeled by transmission conditions (3.1i) on
the interface I'*, which consists of the continuity of velocity and the balance of normal stresses.
Moreover, to ensure the compatibility between growth and incompressibility, the boundary con-
dition on I'Y, is assumed to be the so-called “stress-free” boundary condition (3.1k).

Remark 3.3. We choose the “stress-free” boundary condition for the velocity in (3.1k) to obtain
physical compatibility. Since we consider the growth of the solid part and both the fluid and
solid are incompressible, one can not impose some types of boundary conditions. For example,
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the no-slip condition v4 = 0 on I', (correspondingly, vs = d;us = 0 on '} with u, being the solid
displacement) is incompatible with the incompressible growth assumption (see later in Section
3.1.1). Namely,

d d
0= / v, -ndo = — dz :—‘Qt’:/ divvsdx:/ vBes/ps da # 0,

by the Reynolds’ Transport Theorem

due to growth.

Remark 3.4. In this thesis, the fluid part is supposed to be surrounded by the solid part. In fact,
if the solid is immersed in the fluid domain, there will be no essential difference in our framework
of analysis. Specifically, the outer boundary will still be a Neumann-type boundary, which is a
“do-nothing” outer boundary condition for fluid.

Remark 3.5. In general, the right-hand sides of (3.1d), (3.1e) and (3.1f) can be more general
reaction functions that may depend on any quantities of the system. If we impose the Lipschitz
condition for f in terms of ¢, the local well-posedness will not change too much. Thus, here for
the sake of simplicity, we just assume a linear relation.

Remark 3.6. In addition to the process inside the fluid or solid domain, one needs to specify
the interfacial laws for the cell interactions in (3.1j). The first one denotes the balance of the
normal concentration flux at the interface, while due to the flux, cells move across the interface
(penetration), which is the second equation in (3.1j). Here the permeability ¢ of the interface
I'* in general should depend on the hemodynamical stress T - np+, which, however, is supposed

to be a constant for simplicity. The outer concentration flux is assumed to vanish on I'}, as in
(3.1k).

3.1.1. A recall of growth. In this section, we record the growth assumption, as introduced
in Section 1.6. The first assumption is that we can always have the multiplicative decompostion
of the deformation gradient F, namely,

F,=F,F,,
Moreover, with constant-density growth hypothesis, one ends up with (see (1.30) for the deriva-
tion) R

tr(Fgéath,g) = 75057 in QS7
and then the continuity equation of solid reduces to
psdivv, = vBcs in QL.
In addition, the growth is assumed to be isotropic, i.e.,
ﬁ‘s,g =gl, inQs,

where § = §(X,t) is the metric of growth, a scalar function depending on the concentration of
macrophages. Hence,

Fsa Js,g :gn’

where n is the dimension of space. As mentioned in [AMO02], § describes the deformation state of
the material, either growing if § > 1 or resorbing if 0 < § < 1. Consequently, under the assump-
tion of constant-density growth, one deduces the equation for growth in Lagrangian coordinates
¢
95 =25%5 ma. (3.3)
nPs

This shows the specific dependence of § on ¢;.
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3.1.2. Literature. During the last decades, fluid-structure interaction problems attracted much
attention from mathematicians due to their strong applications in various areas, e.g., biomechan-
ics, hemodynamics, aeroelasticity and hydroelasticity. Studies can be divided into two types
depending on the dimensions of the fluid and the solid. They are for example 3d-3d coupled
and 3d-2d coupled systems, where the solid is contained in the fluid and one part of the fluid’s
boundary, respectively.

In the case of 3d-3d model, the existence and uniqueness of strong solutions of such kind
of models was firstly established by Coutand—Shkoller [CS05], where they investigated the in-
teraction of the Navier—Stokes equation and a linear Kirchhoff elastic material. The results
were extended to the quasilinear elastodynamics case by them in [CS06], where they regularized
the hyperbolic elastic equation by a particular parabolic artificial viscosity and then obtained
the existence of strong solutions by the a priori estimates. Subsequently, systems coupled the
incompressible Navier—Stokes equation and the wave equation were continuously analyzed by
Ignatova—Kukavica-Lasiecka—Tuffaha [Ign+14, Tgn+17]. More specifically, In [Ign+14], a wave
equation with several damping terms was considered and exponential decay of the energy was
obtained. Later, they proved that the energy still decay without the boundary friction by intro-
ducing the tangential and time-tangential energy estimates. The coupling of the Navier—Stokes
equation and the Lamé system was studied by Kukavica—Tuffaha [KT12a] with initial regularity
(vo,w1) € H3(Qy) x H?(Qy), while Raymond-Vanninathan [RV14] further obtained the same
results by a weaker initial regularity (vg,w1) € H3/2%¢(Q;) x H'*4(Qy), € > 0 arbitrarily small,
with periodic boundary conditions. Recently, Boulakia—Guerrero—Takahashi [BGT19] showed a
similar result for the Navier—Stokes—Lamé system in a smooth domain with reduced demand of
the initial regularity.

Besides the standard models above, we refer to [BG10], for compressible fluid coupled
with elastic bodies, where Boulakia and Guerrero addressed the short time existence and the
uniqueness of regular solutions with the initial data (po,uo,wo,w1) € H3(Qp) x H* () x
H3(Q,) x H*(Qs). Kukavica-Tuffaha [KKT12b] improved the result by a weaker initial regularity
(po, uo, w1) € H3(Qp) x HY?7(Qp) x HY?T7(Qy), r > 0. More recently, Shen-Wang-Yang
[SWY21] considered the magnetohydrodynamics (MHD)-structure interaction system, where the
fluid is described by the incompressible viscous non-resistive MHD equation and the structure is
modeled by the wave equation with superconductor material. They solved the existence of local
strong solutions with penalization and regularization techniques.

As for 3d-2d/2d-1d systems, numerous models and results were established during the last
twenty years. The widely investigated case is the fluid-beam /plate systems where the beam/plate
equations were imposed with different mechanical mechanism (rigidity, stretching, friction, ro-
tation, etc.), readers are refer to e.g. [Cha+05, Gra08, MC13, TW20] for weak solution results.
Considering strong solutions, one can find related results in e.g. [Vei04, DS20, GHL19, Leql1,
Leql3, MT21, Mit20] and the references therein. Moreover, the fluid-structure interaction prob-
lems with linear /nonlinear shells were studied in e.g. [BS18, LR14, MC15] for weak solutions
and in e.g. [CCS07, CS10, MRR20] for strong solutions respectively. It is worth mentioning
that in recent works [DS20, MT21], a maximal regularity framework, which requires lower initial
regularity and less compatibility conditions compared to the energy method, was employed.

3.1.3. Mathematical strategy and features. The new difficulties arise from the plaque
formation in the blood vessels, along with the interaction between the fluid and the solid separated
by a free interface, the reaction and the diffusion of different cells and the growth of the vessel
wall. Numerical computations were carried out in recent years [FRW16, Yan+16, Yan+17] to
simulate the plaque formation and test the effects of different parameters. To our best knowledge,
this is the first work concerning the existence of strong solutions to the fluid-structure interaction
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problems with growth. Unlike most of the literature above, where L2-Sobolev spaces and energy
methods are used, we establish our local strong solutions in the framework of maximal L?-
regularity for any space dimension (n > 2). The method is based on the Banach fixed-point
theorem, for which we rewrite the free boundary problem established in FEulerian coordinates in
Lagrangian coordinates, linearize the system at the initial configuration, construct a contraction
mapping in a suitable ball and show the local existence and uniqueness of strong solutions.
Throughout the proof, we point out the following features:

i) We adapt the maximal L%-regularity theory for the Stokes system to solve our problem.
Hence, there will be no “regularity loss” from the data to the solution spaces and only a
few compatibility conditions are needed.

ii) The growth is considered to be of constant-density type. Then under the assumption of
isotropy, the growth will be described by the metric function §. An ordinary differential
equation for § provides the regularity of § needed for the solid velocity and the concentration
of macrophages.

iii) The Kelvin—Voigt viscous stress tensor T?, we introduced, brings parabolicity to the solid
equation. For the linearization, we can use a two-phase Stokes type problem for the fluid-
structure interaction problem. This ensures that we can get the solvabilities and regularities
of fluid and solid velocities by maximal L?-regularity theory.

iv) The transformed two-phase Stokes problem is endowed with a stress-free (Neumann-type)
outer boundary condition, cf. Remark 3.3. One of our aims is to obtain the solvability of
such system. To this end, reduction and truncation arguments are applied. More specif-
ically, we first reduce the inhomogeneous linear system to a semi-homogeneous problem
(with inhomogeneous boundary terms), in order to obtain the pressure regularities. Then
by choosing a cutoff function (see (3.21)) which is supported in a subset U C  and im-
posing an artificial vanishing Dirichlet boundary on I's = 0f2, one obtains the solvability
of the linear system since the two-phase Stokes problem with Dirichlet boundary is solved
in Section 3.5.1.

3.1.4. Outline of the chapter. In Section 3.2 we transform the system in deformed configura-
tion to the reference configuration by means of the Lagrangian coordinates, and present the main
theorem for the transformed system. Section 3.3 is devoted to the analysis of the underlying
linear problems, where three separate parts of the analysis are treated. The main results of this
section are the maximal Li-regularities for these linear problems. The first one is the two-phase
Stokes problems with Neumann boundary conditions, to which reduction and truncation (local-
ization) arguments are applied. The second problem consists of two reaction-diffusion systems
with Neumann boundary conditions due to the decoupling of the transmission problem, while the
last one is an ordinary differential equation for the growth of the foam cells. In Section 3.4, we
first give some estimates related to the deformation gradient, which are of much importance when
proving that the constructed nonlinear terms are well-defined and Lipschitz continuous. Then
the full nonlinear system is shown to be well-posed locally in time via the Banach fixed-point
theorem. Moreover, the cell concentrations are proved to be always nonnegative, provided that
the initial data is nonnegative. Additionally, we introduce some necessary maximal Li-regularity
results of several linear systems in Section 3.5.
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3.2. Linearization and Main Result

In this section, we transform the free-interface fluid-structure problem with growth from
deformed configuration to a fixed reference configuration and state the main result. For quantities
in different configurations, we define

V(X 1) =v(x,t), #(X,t) = n(x,t), T(X,t) =T(z,t),
p(X,t) = p(z,t), ((X,t) = p(x,t), D(X,t) =v(z,t),

for all x = p(X,t), X € Q and ¢t > 0. For the fluid part, it follows from Proposition 1.12 that

(3.4)

Jr=1, inQy. (3.5)

For the solid part, since the deformation from the natural configuration €2 to the deformed
configuration Q2 conserves mass, incompressibility yields Js . = 1 and hence

js = jsyg =g", in Q.

Now combining Propositions 1.12, 1.15 and 1.65, and Theorem 1.35, we rewrite the fluid-
structure interaction problem (3.1) in the reference configuration €.

pAfat\A’f — JRI (Tf]?‘;T) =0
F TV =00 inQpx(0,7), (3.6a)

F;T:@‘A’S*Aics:o
Ps
. f o ~y in Qs x (0,7), (3.6b)
Oués — DI div (JBH V) + s (1 + c) 0
Os — Pés + ;—’Béséj =0, 0:g— B ¢g=0
[¥] = 0, [[T]?“ T]] fir = 0, [[DF*}?“*T%]] Ap =0
oo onT'x (0,7), (3.6¢)
Cl[é] — DFS'F;TVe -fp =0
T,F; Tap, =0, DJF;'F;"Vé,-np, =0 on Ty x (0,7), (3.6d)
Vo=V, ¢&,_o=¢ inQ\T, (3.6e)
é:|15:0 =4 g‘t:o =1 inQ,, (36f)

where the corresponding stress tensors are

Tf = —ﬁ'fﬂ + ﬁf (ﬁ‘;lﬁfff + @%;ﬁ\;T) , Ts = 'TTS —|—T:,

Te = 2,0+ (FFT - ]1) = w0+ fis (

T = o, J (@\?s + @VI) F.

S
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For the maximal Li-regularity setting, we assume
¥ e Bi Y n B2V @), @ e B2I-V9(Q),
that is, B _
50 1—-1 n 2(1-1 n_.ml 20 2(1-1 .72
Wewl Yy nwit-Ya@Q)n = D), @ e wTV9(Q) = D2,

where we define Q = € 5 U Q. The space D, = D} x D} will be the initial space for velocities
and concentrations. Moreover, we introduce the compatibility conditions for ¢ > n + 2, which
were also used in e.g. Abels [Abe05], Priiss—Simonett [PS16], Shibata—Shimizu [SS08], Shimizu
[Shi08]:

div® =0, []], =0, |[7>ﬁr (u (%0 + (WO)T) ﬁp)]] ‘ —0,

I
Par, (9 (990 + (99) ) ar) (3.7)

= O7
I

and o o o
(g [°] - D.Vel -ﬁp)‘F —0, [[DV@O]] -ﬁp‘r =0, D.V&l-r |

=0, (3.8)

where Py denotes the tangential part on the surface, namely, Py = (I — i ® i)-. Besides this, we
define the solution space for (v, #,¢,¢%,§) as Yr = Y} x Y2 x Y2 x YA x Y, where

Y7 = L0, Ts W2(@)" N WE(Q)") N W0, T3 LY(Q)"),
1 1

fe L90, T, W) [7] e Wy 2T (0 x (0,1))

7%7%(17

T =

#lrewy HV @ <0, )
Y = L9(0,T; W2(Q)) N W20, T; L)),
Y7 =W, (0,T; W, (s)),

equipped with norms

H‘A’HY% = ||‘A’HL«(o,T;W;(ﬁ)nqu{U(Q)n) + ”‘A'HW;(O,T;L‘I(Q)”)’

17 llyz = 17l Lago,mawr () + ||[[7%]]||W;_%’%(l_%)(FX(O,T))
L W;ﬁ'%(lﬁ)(rsx(o,T))’

||é||YT3 = ||6HL<1(07T;WQZ(5)) + ||6HW(11(0,T;LQ(Q)) )

||é:||yqé = ”é:”qu(O,T;qu(QS))? ||Q||Y; = ”g”qu(O,T;qu(QS))'

Moreover, we set Y2 =Y} x Y2.

Remark 3.7. These spaces are constructed from the problem and the maximal regularity the-
ory, endowed with the natural norms. In particular, [#] and 7?|FS are determined by the
regularities of the Neumann trace of v on I' and I's respectively. Hence, we add the norm
of || [[ﬁ']] ||qu—1/q,(1—1/q)/2(l—‘><(07T)) and H7AT'|1“S Hqu—l/q,(l—l/q)/2(FSX(O,T)) in Y:,%—HOI‘ID correspondingly.
One can easily verify that all spaces are Banach spaces.

Now the main result in this chapter is given as follows.

THEOREM 3.8 (Main theorem). Let ¢ > n+ 2. Assume that T', T's are hypersurfaces of class
C3, (¥9,¢8%) € D,, such that the compatibility conditions (3.7) and (3.8) hold, then there is a
positive Ty = Ty(¥°,8%) < oo such that there exists a unique strong solution (V,7,¢,¢%,§) € Y,
to system (3.6). Moreover, ¢ > 0 and ¢%,§ > 0, if ¢&© > 0.
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Remark 3.9. In this work, the boundary of the domain is supposed to be C3. We remark here
that if the domain is not smooth enough, for example, with boundary contact, it is still an open
problem. We considered a similar model with ninety degree contact angles in Chapter 4.

The proof of Theorem 3.8 relies on the Banach fixed-point theorem. To this end, we need to
linearize the nonlinear system (3.6). Since we consider a nonzero initial reference configuration,
a standard perturbation method is applied to (3.6), for which we linearize the system at the
initial deformation and move all remainder terms to the right-hand side, namely,

POy —d/i\VS(frf,ﬁ-f) =K;
[)Sat{rs B &R/S(‘Ar”fu) = Ks + K!g] =: Ks

} in Qf x (0,7), (3.92)

- in Q, x (0,7), 3.9b
div@s—ﬁésst 0.7 (3.95)
Ps
[¥] =0, [S(¥,#)]ar=H" onT x (0,7), (3.9¢)
S(vs, 7ts)dp, = H? on T’y x (0,7), (3.94)
V),_g=%" inQ, (3.9¢)
6téf - Df/\éf = Ffl in Qf X (O,T), (39f)
Oiés — D ég = F} + F9 = F! inQ, x(0,T), (3.99)
DyVés-ip = D,Vé, - iip + F? =: F?
A Tl < (0,7, (3.9h)
D,Vé, -np = ([¢] + F2 = F?
DVéy-iip, = F3 on Ty x (0,T), 3.9i)
g =2 inQ, 3.9j)
et — Bés = F* in Q, x (0,7), (3.9k)
&y =0 in Q, (3.91)
og— 22 = P in 0, x (0,7, (3.9m)
nps
dleg=1 in Q, (3.9n)
where S(¥, 7) = —#l + i (W + WT) in 0 and
=~ = I P 9 AL/
K, =divK,, K,=divK, KI=— (’]I‘SFS ) V9
g
G=— (ﬁ—T—H) Ve, H'=— [[K]] Ap, H2=—K,-fp
F}=divFy, F!=divE, (3.10)
F9 = e, (1 + 7c> _ Vg, (bsﬁglﬁ;T%s> ,
Ps g
F?:_Hﬁﬂﬁra FEZ_FS'ﬁpv FBZ_FS.IAIFM
F4:_ﬁésé:7 Fsz_’y:@éb(g_l)a
Ps nps
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with
K; = 7 (F;T - JI) + vy (ﬁ;lﬁﬁf + @%}F;T) (]?“;T - ]I)
Yy ((F;l - JI) Vs + Vi) (E“;T — ]I)) ,

K, = —, (f‘;T—H) ¥ <912 (ﬁs—ﬂ) n (;2—1)11— (ﬁj-ﬂ)),
F=D (F*H?“*T - ]1) Ve,

Then we analyze system (3.9), which is exactly (3.6).
Remark 3.10. It follows from the Piola identity (1.14) that

div (JET) = 0.
Then from Proposition 1.65,
JBT Ve = div (JF1Y)
Hence, G possesses the form
Gy = —div ((1?“;1 - 11) frf) . Gy =—div ((F;l 711) v) 9, divEIT (3.11)

Remark 3.11. The system (3.9f)—(3.9j) for the concentrations of monocytes and macrophages can
be considered as a transmission problem in {2y and ), with a common boundary I'. However,
if we use the concentration and stress jump condition as boundary condition on I', we will meet
a regularity problem due to the high order term D,Vé, - fir in (3.9h)9. More precisely, in our
further perturbation argument, all perturbed or unrelated terms will be moved to the right-hand
side of the equation and the regularities of both sides should coincide. The point is that in such
argument, the right-hand side of (3.9h)y contains D,Vé, - iy, which leads to a lower regularity,
provided the same regularity of ¢ on the both side.

Therefore, to avoid such awkward situation, we rewrite the transmission conditions as two
Neumann type boundary conditions. Then the transmission problem can be decoupled into two
separate parabolic system, which are both imposed with Neumann boundary and defined in Q¢
and g respectively. This is why we treat the boundary conditions on I' as the form shown in
(3.9h).

Consequently, given data (K,G,H', H?, F', F? F3 F* F5) with suitable regularities, exis-
tence and uniqueness of (v, 7,¢,¢é%, g) in the associated spaces will be obtained by the well-
poesdness of linear systems in the next section.

3.3. Analysis of the Linear Systems

As seen in (3.9), the linearized system can be seen as a two-phase Stokes type problem
(3.92)—(3.9¢), two separate reaction-diffusion systems (3.9f)—(3.9j) and two ordinary differential
equations (3.9k)—(3.9n) (equation for foam cells and growth, respectively). In this section, thanks
to the maximal L?-regularity theory, we establish the existence of strong solutions to these
systems with prescribed initial data and source terms in appropriate spaces.

Let €2 be a bounded domain satisfying 0 = QUT'UQ, with KTf CcQ,I'=00a C? interface,
and a boundary I'y := 99 of class C3.
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3.3.1. Two-phase Stokes problems with Neumann boundary condition. Observing
that (K,G,H', H?)|;—9 = 0, one replaces (K,G,H!,H?) in (3.9a)-(3.9¢) by known functions
(k,g,h' h?) with (k,g,h!, h?)|;—g = 0 in (3.9b). Then we get the problem addressed in this
subsection.
pOv — divS(v,m) =k in Q\T x (0,7),
divv=yg in Q\T x (0,7),
[v]=0 onI' x (0,7),

3.12
[S(v,7)]nr = h! onI'x (0,7), (3.12)
S(vs, ms)np, = h? onI'g x (0,7),
V],_y =W in Q\ T,
where S(v,7) = —7l + (Vv + Vv'). p,v > 0 are the constant density and viscosity. nr, nr,

denotes the unit outer normal vectors on I', I respectively. Now, we will prove the following
theorem, namely, existence of unique solution to a two-phase Stokes problem with outer Neumann
boundary condition.

THEOREM 3.12. Let ¢ > n+2, T > 0, Q a bounded domain as before with T'y € C3, T a
closed hypersurface of class C3. Assume that (k, g,h',h?) are known functions with regularity

k € Fy(T) = LU0, T; L1(Q\ T)™),

g€ LY0,T; W;(Q \T)) N qu((),T; W, () :
1-1.1 -1
g € Fy(T) = dlp e W, 720D 0,1y,
1-1.1 1—%
ale, e W, 07D, < (0,7))

1 17%’%(17%) n
h™ € Fy (T) =W (F x (OvT)) )

1—

h? € Py (T) = W, ’%(175)(& x (0,T))™.

Q=

Then two-phase Stokes equation (3.12) admits a unique strong solution (v,m) € E(T) := Ey(T) x
E.(T) where

BW(T) = L9(0, T; W2(Q \ T)") N W3 (0,75 L9(Q)"),

B L9(0, T; WHOQA D)) : [x] € Wy~ 277 (1 x (0,7))
s P 7%’%(17

1
e, € Wy (T, x (0,T)).

In addition, the initial value v° € X, = qu_l/q(ﬂ)" N Wf(l_l/q)(Q \ )™ with compatibility
conditions
divv’ = gl,_o, [l =0, [Pur (v (V¥*+ (V¥°)")nr)]|. =0,
Par, (v (V¥ + (V) ) np,)|. =0.

r

Then the Stokes problem (3.12) admits a unique strong solution (v,m) in BE(T'). Moreover, there
exist a time Ty > 0 and a constant C = C(Ty) > 0 such that for 0 <T < Ty,

”(V»W)”]E(T) < C ||(k,g,h1,h2,v (313)

O)HOIF(T)XXW’
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where oF(T') has vanishing initial trace and F(T) = Fi(T) x Fg(T) x Fyp2 (T) x Fy2 (T), endowed
with the norms

”kH]Fk(T) = HkHLq(O,T;L‘I(Q\F)”)’

||9||1F9(T) = ||9HLq(o,T;qu(Q\r)) + ||g||qu(07T;Wq’1(Q))

+ [ltrr(g) |l 1-1.1(1-1) + [ltrr, (9)]| 1-1.3(1-1) ;
W, 972V 1(Tx(0,T)) W, 92V (T x(0,T))
1 _ 2 _
1y = 80 st 08 gy T ey = I sy

Reductions. To simplify the proof of Theorem 3.12, we reduce (3.12) to the case (k, g,v") = 0.
First of all, we define v as the solution of the parabolic transmission problem

prOv —divS(v,0) =k in Q\T x (0,7),
[v]=0 onI'x (0,7),
[S(¥,0)]nr =0 onT x (0,7), (3.14)
S(vs,0)np, =0 on I'y; x (0,7),
Voo =7° in Q\ T,
withk € LI(Q\T x (0,7)) and v’ € X,. Since the Lopatinskii-Shapiro conditions are satisfied,
(3.14) is uniquely solvable in W' (Q x (0,T)), thanks to [PS16, Theorem 6.5.1].

Now, we are in the position to reduce g to zero. To this end, we introduce an elliptic
transmission problem with Dirichlet boundary

Ap=g—divi=:g in Q\ T,

[po] =0 onT,
[Vo] -nr =0 on T, (3.15)
ps®s =0 on Iy,

with § € L9(Q\T'). Then (3.15) is uniquely solvable by Proposition 3.23. In addition, with the
regularity of g and v, the solution satisfies V¢ € Ey(T'). Employing the decomposition

(v,m)=(V+Vo+v,—pdid + VA + 71), (3.16)

we know that (v,7) solves system (3.12) with (k,g,v®) = 0 and modified nonvanishing data
(h',h?) (not to be relabeled) in the right regularity classes having a vanishing trace at t = 0.
Thus, we will focus on the reduced system in the case (k, g,v") = 0.

Remark 3.13. Because of the decomposition (3.16), the regularity of 7 given in E,(T") indicates
that d;¢ and A¢ must be contained in Er(T). Since V¢ € E,(T) = L0, T; W2 (Q\T)" N
WHQ)") N W](0,T; LY(Q)™), it is clear that d;¢, A¢ € LI(0,T; W (Q2\T)). Moreover:

i) The vanishing Dirichlet boundary conditions of ¢ on I and I'; lead to [0;¢]| = 0:¢

— 0
ry — %
which naturally 5at15fy the boundary regularity

W, H/aeU=VO/2(T x (0,T)), and W)=YV D2(T x (0,T)).

Hence 0y € E(T).
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ii) For A¢ = § = g — divv, the boundary regularity for divv is not a problem due to the zero
Neumann boundary of v. Thus, to ensure the validation of the regularity for 7, we add
trace regularities on I" and I's for g in Fo (7). Namely,

tre(g) € W, VU VD2(M % (0,T)),  trr,(g) € Wy Vo0 (T, (0,T)).

Consequently, A¢ € E.(T).

Proof of Theorem 3.12. As stated in the last section, we analyze the reduced system of (3.12)
with (k,g,v?) = 0. Due to the outer Neumann boundary condition, the proof is proceeded by a
truncation (localization) argument, based on the results given in Appendix 3.5. More precisely,
with a suitable cutoff function, we decompose the system into a two-phase Stokes problem with
Dirichlet boundary conditions and a one-phase nonstationary Stokes problem, which are uniquely
solvable as in Section 3.5.1 and Abels [Abel0, Theorem 1.1] respectively.

Proof of Theorem 3.12. Step 1. The first step is finding (v!, 7!) to solve

povt —divS(vh, ) =0 in Q\ T x (0,7),
divv! =0 in Q\T x (0,7),
[v'] =0 onT x (0,7),
[Sv',7")]nr =h* onT x (0,7T),
vi=0 onI'y x (0,7),
vl‘t:[):O in Q\ T,

(3.17)

where h! € Fpi (T) with h1|t=0 = 0. Since V1|t=0 = 0, the compatibility conditions (3.40) hold
true and then (3.17) admits a unique solution (v!,7!) € E(T), thanks to Proposition 3.39. In
addition, we have the estimate

<ofw

(v = (3.18)

1)H]E(T) H]Fh1 (T)

for some C' > 0 independent of v!, 7! h'.

Step 2. Now, we construct (vZ,72) to solve the Stokes problem with Neumann boundary

condition, which reads

psOpv? — divS(vZ 72) =0 in Qg x (0,7),
divv? =0 in Q, x (0,7),

SvZrinr =0  onT x (0,T), (3.19)
S(Vg, W?)nrs = h2 on FS X (OaT)a
V2|t:o:0 in €,

where h? € Fy:(T) with hQ‘t:O = 0. Thanks to Theorem 1.1 in Abels [Abel(] with 'y = 0,
(3.19) admits a unique solution (v?,7%) in W2 (Q\T) x L2(0, T; W} (Q\T)). Due to v§|t:0 =0
all the compatibility conditions are satisfied. Moreover,

)

|(v?, 7 ) < Cp? (3.20)

2
)HW}I(Q\F)qu(o,T;qu(Q\r H]th (1)
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for some C > 0 independent of v2, 72, h2.
Step 3. Finally, we combine the regularity results above by truncation. Specifically, let ¢ €
C§°(9) be a cutoff function over 2 such that

1, in a neighborhood of {1y,
Y(z) = . . (3.21)
0, in a neighborhood of T';.
We define
V= v £ (L= V2, 7= g+ (1 — )
Then (v,7) € E(T) solves
pOv —divS(¥v,7) =R'  in Q\T x (0,7),
divi=R?*> inQ\T x(0,7),
¥] =0 on T x (0,7),
¥ ( ) (3.22)

[S(¥,7)]nr = h' on T x (0,7),
S(Vs, 7rs)np, = h? on 'y x (0,7),
V,_y=0  mQ\T,

where R! and R? vanish in 7, while in €,

R = —S(v; —vi,m - m)VY

—2u, (AY (vl — vf) + (Vvi — Vvi) Vi + V2 (v) — Vf)) ,
R*=Vy- (vi—vi).

Since the embedding
1
oWl (Q x (0,T)) = oWE (0, T; W)

. 1
holds, we know v* € (W2 (0,T; W;(QS)), i = 1,2. For the reduced system, Proposition 8.2.1
and 7.3.5 in Priiss—Simonett [PS16] imply that 7! and 72 enjoys extra time regularities 7' €
oW (0,T; L9(Q)) and 72 € (W (0, T; L9(€2)) respectively for 0 < a < 5(1 — é) Hence

R' € qW(0,T; L)) N L0, T; W, (92s)),

for some fixed 0 < v < §(1 — 7).

To complete the proof, we still need to prove that the right-hand side terms of (3.22) can
be in fact substituted by the right-hand side terms of (3.12) in appropriate spaces. Since the
regularity of v2 and #’, i = 1,2, are not enough to control R! and R? for small times, we are
going to remove the inhomogeneities R! and R2. For R!, we construct a ¢ solving the problem

¢r =20 in €y,
A¢y = divR! in 0
9s = div 20 (3.23)
os =0 on T,
q_Ss =0 on I'y.

Then we obtain V|,—o = R'|—¢ = 0. By elliptic theory and regularity of R, (3.23) admits a
unique solution ¢ satisfying oW§ (0,75 W (€)) N L2(0, T; W7 (§2,)). For R?, we find a ¢ solving
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the elliptic transmission problem

A¢f:O in Qf,
A¢p, = R? in Q,,

[pp] =0 on T, (3.24)
[Vo] -nr =0 on I
psPs =0 on I['y.

Then we have ¢|,—o = 0. Since vl —v2 € (W2'(Q, x (0,7))", R? € (W2'(Qs x (0,7)) —

S
QI/VéN(O7 T; W, (€)). Together with Proposition 3.23, one concludes that (3.24) admits a solu-
tion such that V¢ is unique, with regularity

Vo € By i= oW (0, T WHQ\ T)™) N oW 4§ (0,75 W2(Q\ T)").
For its traces on I' and I'y, we have
[V] € By = oW (0, Ts W, *()") oW i (0,5 Wy (1)"),
Vo, € B] = o0, T W, (D)) MW (0,510, 7 (I)").
Besides,
[v926] € B i= oWy 77 (0,75 LA™ ") 1 oW (0, T5 Wy " (D)),
vsV2¢hs € Ej = owéfi(o,:r; LID)™™) 1 oW (0, T qu*%(rs)"m).
Moreover, the following estimate holds for a constant C, independent of 0 < T < T,

IV @lle, + IIVeDls, + 1Veslls;
+ vl e, + [lv V4]

Eg <C Hvi - Vg”wf'l(mX(O,T))" ’

Finally, define
vi=—v— Vo, =7+ PO — qg — 2UAP.

Since [p@] r, ps® r. = 0. Then (v, 7¥) solves

rs = 07 we have [[Pat¢ﬂ |F>psat¢

pOvt —divS(v¥, 7*) =R = Vo =R°  inQ\T x(0,7),

divv? =0 in Q\T x (0,7),
[V'] =R onI'x (0,7),
L 3 (3.25)
ﬂS(vﬁ,wﬁ)ﬂ nr =h +R onI'x (0,7),
S(v¥, 7hnr, = h? + R* on I'y x (0,7),
vﬁ|t:O:0 in Q\ T,

where

divR’ =0, R =-[Vd],
R? = [21/V2¢]] nr — [2v,A¢] nr, R* = 21/3V2¢5np5 — 2v;A¢snr, .
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RO can be seen as a Helmholtz projection of R! and

1 1
R’ € oW (0,75 L(2)"™) N L0, T} W[?O‘(QS)”), forall 0 < a < 3 20

By Lemma 2.23,
_2
q

RO e C([0,T]; W27 1(Q)™) < C([0, T LI(%)™)
holds for 1 g <o < 1 — L. Hence, for R;—g = (Vé — R!)|;—¢ = 0,

HROHIFk(T) <CrTi HROHC([O T);La(2)™) <Cri ||R || oW e (0,T3L4(Q,)")NLa(0,T; W2 (2,)")

< CT% (maX H v, HE(T)> < CT+ H(k,!]’h17h27VO)HIF(T)xXW’

for 0 < T < Ty. According to Appendix 3.5, the regularity space of R’ is defined as F/(T') =

1 1
qu TRT (' x (0,7)). Then with Lemma 2.20 and W;(0,T; X) < C([0,T]; X) for sq > 1,
R g < C (¥ o
Ry <C (07l s
N sno ey + 9, o)
1 L
< CT4 [Vl + T2 [[V]]

1 21 -1
oWgq (0,T:W, (D) oW (0,TsWy ()"

< 7% (max |07 s ) < OTH .0 e

Since I' and T are of class C?, np and nr, are contained in C2. Then we obtain

%y <€ (17600, ot
+ V] HLq(oyT;L%F)"X”) * Mv%ﬂ]w%(“%)(o T-L«(FW">>
v 5 ([v?
<OV 3 gt ooy T CTHIVO ooy

< CTx (max” vl )HIF(T)XXﬂﬂ

i=1.2 H]E(T)) < CT% ||(k>g7h17h27v0

with the help of Lemma 2.20. Similarly,

1

< CTi (maXH vi,mt HE(T)> <CT=w H(k g, b, W% v H]F(T)XX,Y'

R4
H HIth(T) i=1,2

1
Taking Tj sufficiently small such that CT;* < %, we have
] 1
0 3 4
||R (y)HIFk(T) + ||R/(y)H]F’(T) =+ HR (y)||th1(T) + HR (y)H]th(T) < 5 ”yH]F(T)xXW )
for y = (k,g,h*,h? v*) ". By a Neumann series argument,

®:j— g+ (R°0,R,R3R*0)"(7)
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is invertible for § = (k, g,0,h', h%,v®)T. Consequently, replacing § by ®~*(¢) in (3.22) yields the
solvability of (3.25) for 0 < T < Ty < 1/(2C)%4. Solving (3.12) iteratively on [0, Ty], [To, 2T0],
..., with initial values v°, v?|;—7,, ..., one obtains the solvability for any T, > 0. Additionally,
estimate (3.13) is a result of (3.18) and (3.20). This completes the proof. O

Remark 3.14. For ¢ € L0, T; W2 (Q\T))NW/}(0,T; L(£2)), one can easily verify that ¢ € F,(T).
Hence, we replace g in (3.12) by g + Z—ﬁcs with the same existence and regularity results to the
original linear system. To be more precise, we find (v,7) € E(T") to solve

pOv —divS(v,7) =0 in Q\T x (0,7),
diVV:ﬁcs in Q\T x (0,7),
Ps
[¥]=0 onT'x (0,7),
[S(¥,7)] -nr =0 on I'x (0,7),
S(Vs,@s) -np, =0 on I'y x (0,T),
Vo =0 in Q\ T,

with ¢ € Fy(T'), thanks to Theorem 3.12. Then (v + ¥, 7 4 7) solves the original linear system of
(3.9a)—(3.9¢).

3.3.2. Parabolic equations with Neumann boundary conditions. Thanks to the general
maximal regularity theory for parabolic problems, for example, Priiss-Simonett [PS16, Section
6.3], we obtain the solvability of parabolic systems with Neumann boundary conditions. Let
T >0, Q C R3 be a bounded domain with 9 of class C3~. v denotes the unit outer normal
vectors on Jf). Consider the problem

Ou— DAu=f, inQx(0,7),
DVu-v=g, ondQx(0,T), (3.26)

u|t:o =up, inQ,

where D > 0 is a constant. u : Q x (0,7) — R stands for the system unknown, for example, the
temperature or the concentration.

THEOREM 3.15. Let 3 < ¢ < oo and Ty > 0. Assume that uy € qu*z/q(ﬂ) with the
compatibility condition DVuglaq = gli=o holds. Given known functions (f,g) with reqularity

f € Fy(T) = L9(0,T; L9(2),
g €F,(T) = W, 2(0,T; LUOR) N LU0, T; W, " (59)).
Then the parabolic equation (3.26) admits a unique strong solution u € B(T') where
E(T) = LI(0, T; W2 () N W} (0,T; LY(Q)).

Moreover, there is a constant C > 0 independent of f, g, ug, Ty, such that for 0 <T < Ty

lllegry < € (1S, iz + N9l iz + lollyya-2/o gy ) - (3.27)

Proof. This theorem can be easily shown by means of Priiss—Simonett [PS16, Theorem 6.3.2],
for which we need to extend the right-hand sides just as in the proof of Proposition 3.21 and
construct a solution solving (6.45) in [PS16]. This can be done since we established general
extension theorems in Section 2.1.6. O
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3.3.3. Ordinary differential equations for foam cells and growth. Let 2 be the domain

defined in Section 3.3.2. Given a function f € F(T) := L%(0,T; W, (Q)), a constant v > 0 and a

function ug € qu (), up > 0, by ordinary differential equation theory,
O —yw = f, inQx(0,7),

3.28
ul,_g = up, in Q. (3:28)

admits a unique solution

u € E(T) := W, (0, T; W, (),
provided w € L9(0,T; W2(2)) N W, (0,T;L(S2)). Moreover, for every Ty > 0, there exists a
constant C' > 0 independent of f,ug, Ty, such that for 0 < T < Ty

lllecry < € (Ifllery + 10l o rawaapews oszoy + lollwae ) - (3:29)

3.4. Local in Time Existence

This section is intended to prove Theorem 3.8.

3.4.1. Some key estimates. Before showing Theorem 3.8, let us give some useful estimates
with regard to the deformation gradient F~! and the Slobodeckij space qu/2_a(0, T; LI()).

LEMMA 3.16 (Estimates on deformation gradient). Let ¢ > n, n > 2 and ¥(¥) be the defor-
mation gradient defined in (3.2) corresponding to a function v € Y. Then for every R > 0,
there are a constant C = C(R) > 0 and a finite time 0 < Tgr < 1 depending on R such that for
all 0 < T < Tg, F1 exists and

1 H]?‘—lH ~ <C, ‘3}?\—1’ ) < C o
1) L= (0,T;WE(@)nxn) — ‘ La(0,T;W2(Q)nxn) — ”VHYT1
- 1 .
q 1
PRIVANS (F_l _ ]I) (-,t)le(ﬁ)nm .
3 su q dh <OT27‘1’ \A/' ;
& ogth /(; h1+2%/ = [ ”yTl

<CTH7 |9y,

W E =1 ey

Doz @)
for all ||€f||YT1 < R, where Apf(t) == f(t)— f(t—h) is a difference of the time shift for a function
f. Moreover, for another @ € Y} with Hﬁ||YT1 < R and V|i=o = U|t=0, we have

(5) B — (@)

1
<CTY |[a—+ .
’L‘X’(O,T;qu(ﬁ)an) — 4 ||u VHYIIJ

8, F (1) — atﬁ—l(e)]

11
< a7 |l — v .
L‘I(O,T;Loo(ﬁ)nx?z) CT ||ll v”qu,)

1
q q

B (@) —F @) G0

t
L N
® oilET /o pitae dr [ < CT> ||‘1—V||YT1"
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3.4. LocAaL IN TIME EXISTENCE

< T [l — ¥y,

(1) [F' @) - (@)

2 o

(17%) 1(0)nx
w. 0,7;Wg (Q)mxm)

2

where r = L,
n

Proof. Recall from (3.2) the definition of F that
A t A
F(X,t) = ]I—i—/ Vv(X,r)dr, VX eQ.
0

Then we have

t
sup HF —]IH = sup / Vv(X,7)dr < C’TL’R7
0<t<T wr@)rxn << ||Jo WL (@)nxn
for all Hv||yl < R. Choosing Tr > T so small that CT" R< 2M , we know
L
su — —
Ogth Wl(Q ynxn T 2Mq

where M, is the constant of multiplication in VV1 ((Nl), see Proposition 2.18. According to the

Neumann series (see [Alt16, Section 5.7]), F~1 does exist and
N . —1 >
B (B = (1 (F) = ()
=0
Then from Proposition 2.18, one obtains
su F H _ < su H ]I — H
ogth ” Wa(@)nxn O<t£)T Z W(@)mxn
o] k e} k
1 1 1 2
<—S" (M, su HH—FH > < — () -
Mq kZ:O ( q()gth Wl(Q ynxmn Mq kZ:O 2 Mq

Consequently, it follows from (1.62) and Proposition 2.18 that

L T
La(0,T;WE(Q)nxn)
< M2 ’ ! ‘ ) v <Oy
Loo(0,T; W3 (Q)nxn) La(0,T:W (Q)nxn) T
forall 0 < T < Tk and
| / loE=c.n)|| |, ar<ory sy,
LOO(()’T’WI( )71.)(71) qu(Q)an T

where C' = C'(R) depends on R. These estimates prove the first two statements.
For the third and fourth statements, we have

t
A (F*l—ﬂ) tH </ Haﬁ"*l ) H dr < Ch |[#]ly ,
[ Oy @yeen = J o, 10F 0 gy 47 < ORIy
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which can be used to deduce

q
t

qu (ﬁ)n Xn dh

A, (1?“*1 - 11) (-,1)
sup

o<e<T | Jo pitaa

1
t q
<C sup (/ h1+z‘éfdh) 9llys = C24' sup t37 []lys < OT |[§]ly .
0<t<T \Jo T 0<t<T T T
and therefore from (2.1) and the definition of Sobolev—Slobodeckij space,
F

n—1 %-1—% N
|: B H}W%(l_%)(o T.Wl(ﬁ)nxn) = cr ’ HVHY% ’

For the rest statements, we notice from (3.2) that
t
P(a) - F(9) = / (Vi - V) (X, 7)ar.
0

Then for all 0 < T < Tk,

F(a) — F(9)| < OT7 [[a— ]y, -

sup - <
qu (Q)W Xn

0<t<T

Since

@) - B9 = P (@) (F@) - F) B (9),

it follows from the multiplication property of W, (€2) again that for all 0 < T' < T,

sup Hf‘*l(ﬁ) P

’qu (Q)nxn

0<t<T
= qu OQ?ET Hﬁ‘il(ﬁ) ’qu@)m f‘il(fl) ‘qu(ﬁ)nxn ﬁ(ﬁ) B f({’)Hqu(ﬁ)nxn
< OT7 |- Vv -
Moreover, by (1.62)
aF (1) — ,F (%) = —9,F 1 (q) (F(ﬁ) - ﬁ(e)) F1(%) (3.30)

~F (@), (F(ﬁ) - ﬁ(v)) F1(%) - F1(q) (ﬁ‘(ﬁ) - ﬁ(v)) aF1(%).
Hence

OF 1 (a) — OF L (v)

La(0,T5Lo° ()

< okt (P@) - #@) B )

L0, T5Lo= (@)77)

= I+ F, + Fs.

La(0,T;Loo (Q)nxn)
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From the embedding (2.4), we know that for v € Y},

sup (%9 < C (19l + 1¥collws @) -

0<t<T La(Q)nxn

The Gagliardo—Nirenberg inequality tells us

. . opl-z L
Vv _ <C|Vv N Vv ~ .
Loo(Q)an Lq(Q)an qu (Q)nxn
For r = % > q, we obtain
. e T
va ) chve _ = < C(R).
L7 (0,T; Lo ($)nxn) Lo (0,T;L9()nxn) La(0,T5 W2 (Q)nxn)
Then,
B 1.1 ||ean 1_1
HVV _ <ri | < O@RTiT,
L4(0,T; Lo ()nxn) L7(0,T; Lo ($)nxm)
and also, for @ € Y}, HﬁHY% <R,
~ A 1 1
Vv — Vi <CR)Ta 7 ||[v—1 . 3.31
VA SCERTIE [y, (331)

Consequently, with W} (Q) < L>(Q) for ¢ > n,

F < Hatﬁ‘_l(ﬁ)‘

La(0,T;Lo° (Q)nxn)

P(a) — (9| o [ ;
X H (u) (V) LOO(O’T;LOQ(SZ)”LX"'L) (V) LOO(O,T§LOO(Q)HXH)
R R 2
< |va I ;
La(0,T; Lo (Q)nxn) Lo°(0,T;Lo° () xm)

x |[F(a) — F(v) F ()

Loo(0,T5L2° ()" ™) Lo (0,T5L2° (@) )

< T =¥y, -
Similarly,
11 11 .
F, <CTa~ ||11*V||YT1 , F3<CTamr ||U*VHY71,-
Thus,

0P (0) — F (%) <CTa 7 [ =¥y, -

Moreover, we can also conclude from (3.30) that

La(0,T;L° (Q)mxm)

Hatﬁ—l(ﬁ) — 9B (®)

<Cla—¥].
La(0,T5 W2 (@)nxn) — 2 =¥lly;
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Using that (]?“gl(ﬁ) - l?“gl(fr)> =0,

fou (@ 20) 0l

<[

Therefore, for all 0 < T' < Tg,

O (ﬁ“l(ﬁ) - 13‘_1(‘7)) ("T>HW1(§)”M dr < Ch7 i — Vlya -

q

A (ﬁ—l Lt

h H h v ’ ) qu(ﬁ)an

sup Z dh
1+5%

o<t<T | Jo h

L L
< C sup t2d ||1Al—‘Al'Hy1 = (CT2d ||1Al—‘Al'Hy1
0<t<T T T
Again with the help of (2.1) and the definition of Sobolev—Slobodeckij space, one obtains the
last statement. This completes the proof. O

LEMMA 3.17. Under the assumption of Lemma 3.16, there exist a constant C = C(R) > 0
and a finite time Tr > 0 depending on R such that for all 0 <T < Tg and for two arbitrary
functions f € L0, T, Wl(Q)) and £ € L1(0,T; Wz(Q) )

oo

La OTW1(Q) ) < CTq ”fHL‘?(OTWl(Q)) ”VHYl;

)-1) 1

(526 =1) () s e
(2) (ﬁil(ﬁ) N 71({’)) f’ La(0,T;W()")
(F—l(ﬁ) - F—l(v)) (@f)‘

||f||Lq oTW2(Q ) Hu VHYl’
) | (F716@ 9) (I D) | e

o=y,

< CT? ”fHLq(OTWZ(Q ”VHYl;

=5

< C'Tq ”fHLq(o ;W () o — VHyla

Lq(o T.wl(ﬁ)nxn)

1
<CTY ||f||Lq(o,T;qu(§)n)

Proof. The key point to deduce these estimates is to use the multiplication property of qu (S~2)
with ¢ > n, which was given in Proposition 2.18. Then Lemma 3.16 implies these results. O

LEMMA 3.18. Let 1 < g < 00, Ty > 0 and Q@ C R", n > 2, be a bounded domain with C1!
boundary. Then

93] WA ey = CT0 Mwz@xom)n

Jor every v € WE(Q x (0,T))", e € (0,3) and 0 < T < Ty. Here C' depends on e.

Proof. The lemma can be easily proved by using the arguments in [Abe05, Lemma 4.2], where
a layer-like domain with C'! boundary is considered. Besides, it can be seen as a corollary of
Lemma 2.20. O
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3.4. LocAaL IN TIME EXISTENCE

3.4.2. Proof of Theorem 3.8. In this subsection, we prove Theorem 3.8 by applying the
strategy of a fixed-point procedure, along with the Lipschitz estimates. ‘
To this end, we define the function spaces for nonlinear terms Zp := H;*:IZJT7 where

Zp = L9(0,T; LY(Q)"),

g € LY(0, T; W Q) N W20, T; W, () :

_11(q_1
7= wr(g) e Wy 0T 00,1, §
1-1,1(1-1)
trr (g) € Wg  ° (I's x(0,T))
_11(1_1 _11(1_1
zp = w0y, zh = w0 k0,
We set w = (V,7,¢,¢5,9), wo = (¥,¢,¢%,9)i=0 = (¥°,8%,0,1) and reformulate the initial and

boundary value problem (3.9) as an abstract equation:
ZL(w) =N (w,wp), forallwe Yy, (¥°,&%) €D, (3.32)

where Y7, D, are defined in Section 3.2.

0% — divS (¥, #)

K(w)
- . VB .
div (v) — . Cs G(w)
[S(v,7)] - ar H'(w)
S(Vs,7s) - Dir, H?(w)
de— D¢ F!
Z(w) = ch ¢ , N (w,wp) = Q(W)
DVé - fip F=*(w)
D,Vé, - fip, F(w)
et — Bes Fi(w)
5
o - Le, Fo(w)
nps Wo
(‘A’a éa 627 g)'t:o

In the sequel, we focus on (3.32). For ., we have the following proposition.
PROPOSITION 3.19. Let £ be defined as in (3.32). Then & is an isomorphism from Yt to
ZT X Dq.

Proof. As £ € L(Yr, Zr x Dy), it suffices to show that £ is bijective, thanks to the bounded
inverse theorem.

Injective. Take any w', w? € Y7. Then, from (3.13), (3.27) and (3.29), we have
12" = 2|7, xp, < C W =Wy,
which implies the injectivity of Z.

Surjective. The existence of (3.12), (3.26) and (3.28) immediately yields the surjectivity of
Z. O
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To employ the contraction mapping principle to (3.32), we investigate the dependence and
contraction property of (K, G,H!,H? F* F? F3 F* F®)on (¥,7,¢é ¢, §). To this end, we define

A (W) = (K(w), G(w), H (w), B2 (w), ' (), F2(w), F*(w), F*(w), F*(w)) ",

where the elements are given by (3.10). Then it is still needed to show that .# : Yr — Zr is
well-defined for w = (v, 7, ¢, &%, ) € Yr and to verify that .# possesses the contraction property.

PROPOSITION 3.20. Let ¢ > n and R > 0. Assume w = (V,7,¢,¢5,9) € Yr with [|w|ly, <R,
then there exist a constant C = C(R) > 0, a finite time Tr > 0 depending on R and § > 0 such
that for 0 <T < Tgr, # : Yr — Zp is well-defined and bounded along with the estimates:

(W) 5, < CRT (| Wlly, +1)- (3.33)

Moreover, for wl = (Gl,ﬁl,él?é;‘l,gl),WQ = (v, 72,282, 6%) € Yr with w' # w2, &|—¢ = &,
im0 =0, §"|t=0 = 1 and HWZHYT <R (i=12), there exist a constant C = C(R) > 0, a finite

time Tr > 0 depending on R and § > 0 such that for 0 <T < T,

[ (w') =t (w?)||, < C(R)T’ ||w' —w?|,. . (3.34)

Proof. First of all, we prove the second part. To this end, for HwiHYT < R, i =1,2 we estimate
the following terms respectively

||K w!) — K(w? HG w!) — G(w?
HHj(W Hj ||ZJ+27 HFk(W Fk ||Zk+4a ||F5(W F5

My )

iz

where j € {1,2}, k € {1,2,3,4}. If 0 < T < 1, we have T% < T fors>s > 0. In the sequel,
L— 1} where ¢ = ~4- ¢

r=-.

we set a universal constant § = min{ - 1 "

2¢'7 q
Estimate of |K(w!) — K(w )HZ;- For Ky = div K from (3.10), with the help of Proposi-
tion 2.18, Lemmas 3.16 and 3.17, we derive that

HKf(Wl) B Kf(w2)‘ L9(0,T5W 2 (Q)mxm)
w3 (BT —F5T() + (7} - 75) (77 (%) - ]1) | o)
g || (B7 1V} + (V) TR T () ( COES (O
+2vp || (B7 1) = B 59)) Vb + B 1 93) (Vo) - v93) )

X (F;T(Vf) ]I)‘ Lo
+2vp ||(B7 () — B V) (B71 ) — 1) (V) - V93|

e o L
<CTv (HW}Hyg 17 =3y + 175 = 75l
L OTV

La(0, ;W (Qp)™>m)

La(0,T5Wg (Qy)mxm)

~1 ~2
Vi~ Vs

)+CT%
T

Iy

. . . 1. .
N e T

1 N ~ N N N ~
€17 ([ 195 = Sy + 150 =y 195y, ) < CCRITE ! — w2,
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Let g € qu(O,T; qu (9)) with g|,_, = 1. Now we claim that there exists a time Tr > 0 such
that for 0 < T'< Tg, § > 2 > 0. Let § be such a function with 91w 0. 7.w1 .y < R for some
R>0. Then for 0 <t < T,

1
7

t
1
160~ oy < € | [ @a0xmiar| - <erir<g
0

W2(Qs)
where we choose T > 0 small enough such that T }1%/ ¢ < ﬁ. Hence,

g>=>0.

DN | =

For K, = &R/f(s + K, the first part can be estimated similarly using

§ 12
La(0,T;W2(Qs)m>m) < C(R)T HW w HYT ’

For the second part it follows from (2.1), Lemma 3.16 and 3.17 that

IR =KW o0, r:00(0, )

La(0,T;L9(Qs)™*™)

=: N1 + NQ.
La(0,T5L9(Qs)™*™)

From the definition of T and g>1/2,

N <oV NI < C(R)T7 N,
L= (0,T;La(Q,)™)
where
N1 :’A1<F—T o1y _ T (42 )‘
1 Tg s (vs) s (Vs) L9(0,T; Lo (Q2,)n%n)
+||G - T 4o, ||l — e
La(0,T;L°°(Qs)™%"™) La(0,T;L°°(Qs)™%"™)
N 1 A P
i (| ot () - )
(9" La(0,T5L>°(£25)"%™)
1 1 .
+ ( ~ —A) Fs({’g)
H (91)2 (92)2 Lq(o_’T;Loo(Qs)an)
P-T (o1 — BT (32
BT e - BT O e )
LAl sl 2 A1 A2 s1 s2
< CTx 7rs||YT2 |ve =3 |YT1+C L — 72 |Y%+C vS—VSHYT1
~ Lol a2 Loa1 a2 -2 1 492
o+ fis (CTT |92 = 923y + CT7 " = 32y [1920ys (119" lys + 192 y)
Lolel 52 1 2

+CT [ =¥, ) < C(R) W = w?],, .
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Then we get
1
Ny + Ny <C(R)TY

.
Consequently,

[K(w') — K(w? <C(R)T® [w' — w (3.35)

2
123 Iy,
Estimate of |G(w") —G(w?)||z2 . From the definition of Z7., we need to verify that G(w')—

G(w?) is contained both in L7(0,T; W} () and W, (0,T; VVq’1 (Q2)), as well as the trace regularity

trr(G(wh) — G(w?)) e w207

trr, (G(w) — G(w?) e Wi 20T @, 5 (0,7)).

70 x (0,1)),

For the first regularity it follows easily from (3.10), Lemmas 3.16 and 3.17 that

HG(Wl) — G(w?) HLq(o T»Wl(fz))

<COT7 ||v L OTT
T

Vllyy < CT°R W' = w2y, .

From the approximation argument in [AMI8, Page 15], we know that a weak derivative with
respect to time does exist for G. Hence, substituting G by the form (3.11) and using integration
by parts, we have

<8tG('at)7¢>Wq’1><qu,10 = dt <G('7t)a¢>W;1><qu,wo
- % (<(ﬁ‘_1 _H) v, @¢>quLq/ B <‘75 '(ﬂ:/ﬁ‘;T’¢>quLq’>
_ /Q ((2F ) v+ (B ~1) a7) - Vgax

(aws dvPI T+, -dTvatF;T) X

/Qf (087") 0 Foax+ [ (87 -1)0rs) - Voax

Oy - divETT + 9, F T Ws) - ¢dX,

S

for every ¢ € W;,7O(Q), where (-, -) ¢, . denotes the duality product between a dual pair of spaces

X and X’. Then according to (1.62), the Sobolev embedding W (Q2) < C%1="/9(Q) — L>(Q)
and Lemma 3.16, one obtains

Hat atG(WQ)HLq(o,T;W;l(Q))
< ‘ (atFjjl(f,l) - atﬁjjl(e‘;‘)) V0 F (9% (V) - fz?)‘ oL
+ H (P —F1@)) ot + (B7167) - 1) (07 — 07?)|

+ ot (dvE TR - divE T ()|

La(0,T;La(Q)™)

La(0,T5L9(Qs))

+H (09! — 9,52) - div ;T ()

Le(0,T;L9(Q2s))
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+ (kT - ok T ) v

s

La(0,T;L49(2s))
R T () : (%; - %2)

S

|

L9(0,T;L9(2))

<OV o =y (1477 ) + OT 92y 5 = 9%,
+CT7 [ =+ly, 9], + T ¢ v 9" = lly,
T [y 9=y + T 9" =l 7
F 0T 3 =y 3y + T [y 9 =¥,

< C(R)T‘S ||w1 - w2||YT )

Then we are in the position to prove trr(G(w!) — G(w?)) € qu*l/q’(l*l/q)m(lj x (0,7T)). We
first write the norm explicitly:

Htrp (G(wl) — G(WQ))H

La (O,T;qu_%(l"))

+ H (ﬁ*T(f/") —]1) : (Wl - W?)’

La (O,T;W;_%(F»

‘Wf(l’%)(om;m(r))

+ (BT -1) (Ve -veR)| L

w2 7)(0,T;Lq(r

4
=: Il
) ;

~ 1—1
According to the trace theorem from W} (Q) into W, *(T'), Proposition 2.18, 3.16 and 3.17,

nL<c H (F—T(el) - F—T(e2)) LV

<C(R)T® [w' —w

La(0,T;WE(9))

L<C H (F—T(GZ) . ]1) : (Wl - W?)’

_ <CRT?° [w' — w
La(0, ;W ()

It follows from the definition of vector valued Sobolev-Slobodeckij spaces, Lemma 3.16 and 3.18
that

Q=

v |An (BT~ BT ) 0 Ve - n)||
fo= /0 /0 Bt

La(T)
dhdt
50-7)
1
v [(BTE ) @ A (V) @) '
+ / / LM 4pdt
o Jo pi+E(1-1)
e ETE —ETe)|) ’
< su =M™ g, ’Wl
70§t£T /0 hl"'%(l—%) La(0,T;La(I)nxn)
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=T o1y =T /s2 &1
+0;?£THF ) -F @ )qul((z)nxn {Vv ]Wq%(k%)(o,T;Lq(r)an)
TN R . EENTIN R R
< C (T [y 9" = 2y + 77 ¥ =51y ¥,

< CR)T [[w' = w2y,
where we used the property of Ay, that Ap(fg)(t) = Anf(t)g(t —h) + f(t)Apg(t). Similarly,
I < CURT? ! =,
Collecting I;, i =1,...,4, we get

Htrp (G(Wl) — G(WQ))H < C(R)T‘s le — WQHYT .

) ey T

Q=

Since the trace regularities for G on I' and I'y are same, one also obtains

e, (GO = GO sy <CRT’ [w' = w?]ly, .
7 (Tsx(0,1))
Then

|G(w') — G(w2)||Z% <CR)T°||w' —w

Iy

Estimate of |H'(w') — H'(w?)||zs, [[H?*(w') — H?(w?)z4. Since I is of class C°, ar €
C?(09). Then by similar estimates as for trr(G(w') — G(w?)), the norm of H'(w') — H!(w?)
in Z3 can be estimated as

B (') = B ()| = || [Rw) = Rw?)] e

‘Wq%(l_%)(O,T;L‘*(F)")

+ H [Kw) - K@) i

-1
La(0,TsW, 7 (I)™)

< C[Rp(w!) = Ry (w?) + Ko(w!) = Kow?)| 40
Wit 10T La(r)m X )

<C(R)T’ |w' —w?||y, -

+C H (K(wl) _ K(WQ))] <
La(0,T;Wg (Q)mxm)

Similarly, we can easily derive

[ B2 (w!) — B2(w)|| . < CT° (1+ R)” ||w! —w?[|,, .
Estimate of [|[F'(w') — F'(w?)||z5. For F} = div Fy, we have
IF )~ FH o

<[ Aty = By

La(0,T5Wq (Q25)™)

< Dy (7 )B7 T (0)) — B )BT 9) 9

Dy (7 BT 1) (V) - 93

La(0,TsW g (Q25)™)

=:§1 + So.

La(0,T5W 3 (Q25)™)
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Lemma 3.16 and the multiplication property of qu (Qy) in Proposition 2.18 imply that

<o (|55 o (700 - 5576
31_C<HF]¢ (Vf) (Ff (f) Ff (Vf)> LOC(O,T;WQI(Qf)"X")

vl
VCf

B — B 09 T )| |
+H< r(vp) = Fp 2 (vy) ) (v L2 (0,T;WE Q)%™ La(0,T;W2(Q5)™)

Iy

< C(R)T7

and

< Fl(vi) (BT (v -1 H
32_C<H ¥ (Vf)( f (v¥) ) Lo (0,T;WE(Qp)mxm)

-
+H f (vf) L°°(OTW1(Qf nxn) L‘I(OTW1(Qf) )

I -

Then
wl — W2HYT .

[FH ) = Ff )y < CORITT

For F! = F! + F9 = div F, + F¥, it can be deduced similarly as for F} that

il
Yr

S

|F2wt) = FL2)]| 5 < CR)TT
Moreover,
[F¢ (w FWH?
:

¢ (éi o é§>HL<1(st(0,T))

+5

La(Q. % (0,T7))

Vg(ﬁ<> A + (V8 - ve2))

La(Q25x(0,T))

4
= Zgg

La(Q.x(0,T))  i=1

+n >

@91 @g2 D—1/o2\—T (52\v7 42
(@1 - g Fs (V )Fs (Vs)vcs

Apparently, with é'|,—g = ¢%, i = 1,2,
’Y
s1ILe(0,T;L9(825)) H1 T ﬁ

§s<cle -2
L9(0,T5L>°(92s))

< CRT? W' w7,

(0,T;L>°(Q5)) —

Proceeding the same estimates as F '+ above, we have

5+ 81 < C(RTY

, ..., 4 together, one concludes

i
W= Wy

by g > 1 and Lemma 3.16. Collecting §?, i

I

||Fsl(w1) - Fsl(w2)||zg < C(R)Tq
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Estimate of ||F?(w!) — F?(w 2)HZ6, |F3(wh) — F3(w 2)||Z7 Since the key ingredient here

is to estimate F(wl) — F(w?) in the space Wy~ /41/27/24(T % (0,T)), we only give the details
to handle this term. By definition,

Hﬁ’(wl) _F(w2)H .

30-0
Wy 1 q (I'x (0, T))™
:Hﬁ'(wl)—F(WQ‘ - +HF(W1)_F(W2)H Lt) .
La(0,T;W, 1 (T)™) 47(0,T;La(T)™)

W

The first term can be controlled easily by the trace theorem for ¢ > n and the estimates of Fin
Q) above. Namely,

Hﬁ(wl) . F(WQ)‘

11
La(0,T;W, 1(T)™)

< CO(R)T

< CHF(wl) _F(WQ)‘

2
La(0,T;W2(Q)") v,

For the second term, again by the definition of vector-valued Sobolev—Slobodeckij space, we have

Hﬁ(wl) ~ F(w? < C(R)T®

1 2
quz(lié)((LT;Lq(F)") ’w v HYT’

following the argument of estimating trr(G(w!) — G(w?)). Then,

|F?(w') — F*(w +||FP(w') — F*(w <CRT°|w' —w

Oz Nz I

Estimate of ||[F*(w')—F*(w?)]|zs , | F*(w')—F®(w?)| zs . Observing that the nonlinearities
in F* and F® are é,¢¢ and é,¢, which are all quadratic, we control them under the assumptions
9'|,_=1,i=1,2, and by

Py _ 20 A% —
c t=0 =, cs|t:0

[woll oo, mwacen)) < Ma lullpoe o mwi o 19 aomwa@.) -
1 . 1
for u,v € W, (0,75 W, (€s)). Hence,

1

1F W) = FH )| s+ [[FP (") = FO(w?)]| o < C(R)TT Iy -
Consequently, we derive (3.34). Now, choosing w! = w and w? = (0,0,0,0,1) in (3.34),

(3.33) follows immediately from the fact that .#(0,0,0,0,1) = 0. O

Proof of Theorem 3.8. Since £ : Yr — Zp x D, is an isomorphism as shown in Proposition
3.19, and because of the estimates in Theorem 3.12, we can set a well-defined constant

Cy = sup H.,Z

1
0<T1 HL(ZTxDq,YT)’

which is uniformly bounded as T" — 0 for trivial initial data. We choose R > 0 so large that
¢0 éO)HD . Then
q

I A

R
5 (3.36)

|~ 7@, wo)lly, < Ce || (¥, &),
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Here .4 (0, wg) is in the sense of trivial data 0 = (0,0,0,0,1). For ||wi||y, < R, i=1,2, we take
Tr > 0 small enough such that

1

where C'(R) is the constant in (3.34). Then for 0 < T < Tg, we infer from Theorem 3.20 that

|2~ (wh, wo) — 3_1«/V(W27W0)HYT

1 (3.37)
<CxCRT [[wh = w2y, < o [lw' = w?]|,,

which implies the contraction property. From (3.36) and (3.37), we have
1272 (w, wo)y,

< ||zt (0,w + || L7 A (W, wo) — f‘lJV((_),WO)HYT <R.

My,

We define Mp 1 by
Mpr = {w € By, (0.R) : w = (¥,7,¢, é;,g)} ,

which is a closed subset of Yr. Hence, 7' 4 (-, wq) : Mrr — Mpr is well-defined for all
0 < T < Tg and a strict contraction. Since Yp is a Banach space, the Banach fixed-point
Theorem implies the existence of a unique fixed-point of Z~'. 4" in Mg, ie., (3.9) admits a
unique strong solution in Mpg ¢ for small time 0 < T' < Tk.

In the following, we prove the uniqueness of solutions in Y7 by a continuity argument. Let
wh,w? € Y7 be two different solutions of (3.9) and R := max{leHYT, WQHYT}, then there

is a time T < T such that LI (-, wo) Mg — Mg is a contraction and therefore
LR LR

w! 0,T5] = W2|[07Tﬁ]. Now we argue by contradiction. We define T as

T := sup {T/ €(0,7): w7y = WQ’[O,T’]}’

and assume T' < T. Since W'l = W[ 77, We consider w'|,_z = w?|,_z as the initial value
for (3.9). Repeating the argument above, we see that there is a time 7' € (T,T) such that
W'l 7 71 = W’|(7 77, which contradicts the definition of 7.

In conclusion, (3.9) admits a unique solution in Y.

For the nonnegativity of ¢, we show it in Eulerian coordinates. Let Ur = (Q‘\I'!) x (0,7,
Urr = Q’} x (0,T), Usp = QY x (0,T), and define the parabolic boundary dpUy 1 = (ﬁ?c X
{0) U (T x [0,T]), dpUsr == (2 x {0}) U ((T* UT?) x [0, 7)) and 9pUs = 8pUs.1 U dpUs 1.
First of all, we claim that ¢ € C2! (Up) N C(Ur), where

loc
C***(Ur) = {c(-,t) € C**(Q\I'), c(z,-) € C*(0,T), Yz € Q\I',t € (0,T)},
for s > 0. As shown above, we assume that ¢ € Y72 is the solution of
Oic — DAc=—(v-Ve+ (divv + B)e) =: f. (3.38)
coel?

With the regularity of v,c and embedding theorems, we know that f € C)
0 < a < 1. By the local regularity theory for parabolic equations, one obtains

(Ur) for some

ce CHME () < 2N U,

loc loc
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The continuity of ¢ can be derived directly from Proposition 2.22, especially (2.4) with
qu ol T e C°, for ¢ > n.
Now, given a nonnegative initial value c’(x) > 0, x € Q0. Define ¢ = e *c where A\ > 0

is a constant, which will be assigned later. Adding ccy to the both sides of (3.38), we have the
equation for c)

Orex — DAcy+v-Vey+ (divv+c+ 8+ Ney = e M > 0.
Taking A sufficiently large such that

B+A> sup |divv|+ |c],
0<t<T,zeQt\ 5t

one obtains
divv+c+8+A>0.

By the weak maximum principle for parabolic equations, we have

min cf(z,t) > —{;gléifXT ¢;(x,t), mincg(z,t) > — max ¢ (z,7),

Usr Us,t opUs, T
namely,
min ¢(z,t) > — max ¢~ (z,t),
Ur opUr
where ¢ (z,t) := — min{c(z, ), 0}.

Since () > 0, now we claim that c(z,t) > 0 for all (z,t) € (T* UT?%) x [0,T]. To this end,
we argue by contradiction. Assume that for some tq € (0,77, there exists a point zg € I''o UT?,
such that

c(xo,to) = — max ¢ (z,tp) <0,
zeltour

that is,

min  min{c(z,t),0} <O0.
zeTtourto

This implies that © — min{c(z, t), 0} attains a negative minimum at xg, i.e., z — c(x, to) attains
a negative minimum at xg.

Case 1: zy € I'>. For both Qj? and QI since T is assumed to be a C3~ interface, we
infer from Hopf’s Lemma that

DyVey -mpe (z0) <0, DsVes - npe (z9) > 0, on T,

Hence,
[DV¢] - nre (z9) < 0,

which contradicts (3.1j).

Case 2: 1o € I'". Again by Hopf’s Lemma, one obtains

DV npeo(z9) <0, on I,

which contradicts to (3.1k).

In summary, c(x,t) > 0 for all (z,t) € Q' x [0,T7.

For ¢ and g, we note that the equations for them in Lagrangian coordinates are ordinary
differential equations with suitable ¢; > 0. Then

& t 4B

t
~ o vB . ) .
¢ = / ejt 5o Cs(m,‘r)d‘rﬁcs(x, o)do >0, §=elonos és(z,m)dr 0,
0

which completes the proof. O
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3.5. Appendix: Some Results on Linear Systems

In this section, we give several maximal L?-regularity results of different problems, which
are needed for the whole system.

3.5.1. Two-phase Stokes problems with Dirichlet boundary condition. In this section,
we focus on the following nonstationary two-phase Stokes problem.

00w — div(2uDv) + Vp = of, in Q\X x (0,7,
dive = gq, in O\X x (0,7,
v = gp, on 90 x (0,7, (3.39)
[v] = gu, on X x (0,7,
[—2uDv + pl] vs = g, on ¥ x (0,7),
V],_y = Vo, in Q\%,

where Q@ C R", n > 2, is a bounded domain with 9Q € C3, ¥ C Q a closed hypersurface of
class C3. p; are positive constants, j = 1,2. v : Q x (0,7) — R" is the velocity of the fluid,
p: Q2x(0,T) — R denotes the pressure. u > 0 is the constant viscosity and Dv = % (Vv + V’UT).
vy, represents the unit outer normal vector on X. fu, 94, 9p, gu, g are given functions and vg is
the prescribed initial value. System (3.39) has been investigated by many scholars in various
aspects. We refer for the maximal L, regularity results of such kind of two-phase Stokes problem
to Priiss—Simonett [PS16]. Readers can also find similar results in Abels and Moser [AM18] for
(96, gu) = 0.

PROPOSITION 3.21. Let ¢ > n+2, Q C R"™ be a bounded domain with 0Q € C3, ¥ C Q a
closed hypersurface of class C3. Assume that (fu,9a, 9b, 9u,g) € Z1 where

fu € LU0, T; LYQ)"™), ga € LU0, T; W, (Q\X)),
_1q4_1 141
Zr =g €Wy © @ % (0,T))", gu€Wy " (S x (0,T)",
1—1 1(1-1 —~
g < Wq N 2( C’)(E X (O,T»n : (gd;gb Vo0, Gu * VE) S qu(O,T; Wq 1<Q))
_2
and vy € I/Vq2 T(Q\X)" satisfying the compatibility conditions
divyg = gd|t:ov v0|aQ = gb|t:0» [[UO]”E = gu‘t:07 [[(2/~LD7}0VE)7—]]|2 = g‘r|t:0' (3'40)
Then two-phase Stokes problem (3.39) admits a unique solution (v,p) with reqularity
. 2 n 1 . n
v e LU0, T; We (Q\X)") N W, (0, T; LI(Q)"),
1-11 1—%
p € L0, T; W;(O)(Q\E)), [p] e W, 2 )(Z x (0,7)).
Moreover, for any fized 0 < Ty < oo, there is a constant C, independent of T € (0,Ty], such that
HUHLQ(O,T;Wq?(Q\Z)") + HUHqu(o,T;Lq(Q)n)

+ Hp”LlI(O,T;W;(O)(Q\E)) + ||[[p]]||quf ,%(17%)(“(0@)

Q=

<C (”fu”Lq(O,T;L‘I(Q)") + ||gd||Lq(o,T;qu(Q\z:)) + Hgb”qu—%,l—ziq(aQX(O’T))n (3.41)
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+ | gull 2-1,1-.L
q 2

W, 7 (2x(0,T))" +10e(9a, 9 - Voo, gu - Vo)l Lago 17,1 ()

-

+llgll

Q=

2(G-1) + llvoll .2 :
P (Ex0,1)" W, T(@Q\Z)n

Here, Wq’l(ﬂ) is the space of all triples (p, 9, x) € LI(2) x WqZ_l/q(ﬁQ)” X Wq2_1/q(2)”, which
enjoy the reqularity property (o, - voq, X - Vs) € Wq_l(Q) = (qu, (), where

<(<P71/J Vo, X - VZ)u ¢> = <4P, ¢>Q + </(/) *Voq, ¢>{)Q + <X * Uy, ¢>E ) (342)
for all ¢ € W (9).

1—
q

Proof. We proceed to prove this theorem with Theorem 8.1.4 in [PS16], by which we need some
special treatments for (3.39). The first one is to extend the quintuple ( fy, ga, v, gu, g) from Zp to
Zso. Since f,, € L1(0,T; L9(2)™) is without time derivatives, we simply extend it by zero to a new
function fu, = Xjo,77fu € L9(0,00; LY(Q)™). Since gq € LI(0,T; W, (Q\X)) N W20, T; W, (),
by Theorem 2.27 with X; = W}(Q\X), Xo = W, '(Q), we obtain a new function gq =
E(ga) € LU0, 00; W (Q\X)) N W (0, 00; W, (), which is uniformly bounded for T < Tp. For
(9bs 9urg) € Wa 2900 5 (0, 1)) x W™D (0, T x Wy VeI VOR (5
(0,7))™, Theorem 2.28 with o« = 1 —1/2¢ > 1/q and (1 — 1/q)/2 > 1/q respectively im-
ply that they can be extended as (g, Gu,d) = E(gb, Gu,g) € ngl/q’lfl/Qq(aQ x (0,00))™ x
Wq271/q’171/2q(2 x (0,00))™ x qufl/q’(l*l/q)/z(E x (0,00))™, which are uniformly bounded for
T < Tp. In summary,
(fu;gdagbvguvg)ho"]‘] = (fus 9d 9bs Gu> 9)
and -
(fu,gdygbaguag) € Zoo.
Now, for a constant w > wqg > 0, define

(fu7§da§ba§ua§)(t) = e_wt(fu7gdagbaguag)(t)'

Then it is easy to verify that (fu, Gds Gbs Ju, §) is also contained in Z.,, since e™** is smooth and
bounded with respect to time t. ~

Let (u,7) be the solution of (8.4) in [PS16] with (fu,gds 96, Gu,9) = (fus Gds Gbs Gu, ) given
above, as well as the constant viscosity x> 0 in (3.39). For all t € R, we define

v(t) = e“tu(t), p(t) = e“'n(t),

then (v,p) solves (3.39) for t € [0,7]. Consequently, existence and regularity of (u, ), which
are given by Theorem 8.1.4 in [PS16], imply those of (v, p). Additionally, (3.41) holds under our
construction of (v, p).

Finally, we need to show that our solution is unique. To this end, let (vy,p1) # (ve,p2)
be two solutions of (3.39) in (0,7) with same source terms and initial value. Define (v,p) =
(v1 — v, p1 — p2). Since (3.39) is linear, (v, p) satisfies

00w — div(2puDv) + Vp = 0, in Q\X x (0,7),
dive =0, in O\ x (0,7)
v =0, on 90 x (0,7T),
[v] =0, on ¥ x (0,7,
[—2uDv + pl] vs =0, on ¥ x (0,7)
v],_g =0, in Q\X.

) )

(3.43)

)

94



3.5. APPENDIX: SOME RESULTS ON LINEAR SYSTEMS

Multiplying the first equation of (3.43) by v and integrating by parts over Q\X x (0,t), one
obtains

t
/ §|v(t)|2dz+/ / 2 |Do(z,t)]* dzdt = 0, for a.e. t € (0,T),
Q\Z 0 JO\X

which implies the uniqueness and completes the proof. [

Remark 3.22. For (g4, gs - Voq, gu - Vs) € qu (0, T WJI(Q)), we notice that

/ gadx = / gy - Vad(09Q) — / Gu - vdX,
Q o0 b

when ¢ = 1 in (3.42), the regularity property of ﬁ/\q_ L(Q). Thus, for the zero-Dirichlet problem,
which means g, = g, = 0 in (3.39), one has an hidden compatibility condition

/ gadz = 0.
Q

This is an important condition when we solve the Stokes type problems with homogeneous
Dirichlet boundary conditions.

3.5.2. Laplacian transmission problems with Dirichlet boundary. In this section, we
investigate a transmission problem for the Laplacian equation with Dirichlet boundary condition,
which reads

—AyYp=f in Q\X,
[0.4] =g on ¥,
[v] =h on X,

Y=g on 0f.

(3.44)

Here, we denote the inner domain by €7, resp. outer domain by Q% and the unit normal vector
on ¥ =00 by v.
The second result concerns strong solutions.

PROPOSITION 3.23. Let 1 < ¢ < oo, 2 C R™, n > 2, with boundary 0Q of class C3~,
and let ¥ C Q be a closed hypersurface of class C3~, s € {0,1}. For all f € W3 (Q\X),

g€ WqHS*l/q(Z), h e Wq2+871/q(2), gy € Wq2+571/q(89), the problem (3.44) admits a unique
solution ¢ € W2T5(Q\X). Moreover, there is a constant C > 0 such that

[llyzee < C (nle; Hllgl g Wl ey + ||gb||W;+s_;) .

Proof. Step 1: Reduction. We first reduce to the case (h,gy) = 0. To this end, we find a ¢
solving
—Ap =0 in Q7
p=nh on X,

and
—Ap=0 in QF,

p=20 on X,
=g on 0f).
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The existence and uniqueness of these two systems are clear due to elliptic theory. Thanks to
the trace theorem, the extra outer normal derivatives terms on Y enjoys the same regularities as
g. Substracting ¢ from 1, we can investigate the reduced system (3.44) with (h, gs) = 0.

Step 2: Weak solution with L>-setting. Now, let H* = W and Hf = W§, for k € N.
Testing (3.44) by a function ¢ € H}(Q) and integrating by parts, one obtains

Vi) - Voda = fodz — / 9odE = (F,d) y-1pz »
Q\Z Q\Z b

as a result of the regularities of f and g. The Lax-Milgram Lemma implies existence of a unique
weak solution ¢ € Hg(Q) to (3.44) with (h, g,) = 0.
Step 3: Truncation. Since the problem (3.44) with Neumann boundary conditions on 9 has
been uniquely solved, see e.g. Priiss—Simonett [PS16, Proposition 8.6.1], we show the propostion
by a truncation method. More specifically, we choose a cutoff function n € C§°(2) such that

(@) 1, in a neighborhood of 27,

xTr) =

7 0, in a neighborhood of Q7

We decompose ¢ = n¢ + (1 — )y =: uy + ug, where u; solves
—Auy =nf —2Vn -V +pAn =: f* in Q\X,

[Ovui] = [0.¢] = g on Y,
[ul =yl =0 on X,
O,u; =0 on 0%,

weakly and us solves

—Auy = (1 —n)f +2Vn- Vi —pAn =: f? in Q,
us =0 on 0N.

Step 4: Improving the regularity. From Step 2, we already know that (3.44) admits a unique
weak solution 1 enjoying the regularity Vi € L?(Q), which means f* € L?(Q) in Step 3. By
classical elliptic theory and [PS16], one obtains u; € H?*(Q\X), uz € H}(Q) N H*(2). Then
€ HYH(Q) N H2(Q\X). Moreover,

LP(OQ\Y), if 1 <p < oo, n =2,

Vi € HYQ\Y) —
VEHIOE T o), i1 <p<p = 2"2,
—

n> 2,

due to the Sobolev Embedding Theorem. For n = 2, the right-hand side terms f! and f? in
Step 3 are contained in LP(Q\X), 1 < p < oo. Consequently with p = ¢, Proposition 8.6.1 and
Corollary 7.4.5 in Priiss-Simonett [PS16] indicate that u; € W2 (Q\X) and uy € WZ(Q), which
implies ¢ € WZ(Q\X). For n > 2, we have f' € LP" i =1,2. Again by regularity results in
[PS16], we have u; € W2 (Q\X) and uy € W2 (Q) and hence

LP(Q\E)a 1§p<OO, n:q*a

p Kk,
Vi € Wh(\D) o { LFOND), 1<p<p™ =0, >0,

C*(Q\X), 0<a§1—1% 2<n<ph
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3.5. APPENDIX: SOME RESULTS ON LINEAR SYSTEMS

For the first and third cases, we find f € LP(Q\X), i = 1,2, 1 < p < oo, and then get the
regularity of . For the second case, we know p** = n"_p;* > p*. Therefore, by a bootstrap-
ping argument, we can always increase the integration exponent until we obtain L?. Thus, by
Proposition 8.6.1 and Corollary 7.4.5 in Priiss-Simonett [PS16], one obtains u; € W2 (Q\X) and

uy € W2(Q), ie., ¢ € W2(Q\X) with the estimate

<C N 1 Rl .+ 1 ,
lwzionmy < € (Mliaiansy + ol ooy o+ 0Ly il oy )

for some constant C' > 0. Then as above, one gets f! € qu (Q\Y), i = 1,2. With the help of
Proposition 8.6.1 and Corollary 7.4.5 in Priiss—Simonett [PS16], we have the desired regularity
and estimate with s = 1. O
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Chapter 4

Fluid-Structure Interaction Problem with Growth in

4.1.
4.2.
4.3.
4.4.
4.5.
4.6.
4.7.

Cylindrical Domain

This chapter concerns a free-interface fluid-structure interaction prob-
lem for plaque growth with additional viscoelastic effects, which was
also investigated in Chapter 3 (see [AL23a] for the published version).
Compared to it, the problem is posed in a cylindrical domain with ninety-
degree contact angles, which brings additional difficulties when we deal
with the linearization of the system. By a reflection argument, we obtain
the existence and uniqueness of strong solutions to the model problems
for the linear systems, which are then shown to be well-posed in a cylin-
drical (annular) domain via a localization procedure. Finally, we prove
that the full nonlinear system admits a unique strong solution locally in
time with the aid of the contraction mapping principle.

Overview of This Chapter
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Appendix: Auxiliary Transmission Problems . . . . . . . ... ... ... ..... 141

Notations. In this chapter, we consider specifically the following notations.

e v, v, the Eulerian and Lagrangian velocity

e ¢, ¢, cell concentrations

e C*

, ¢* foam cell concentration

e g, g, growth metrics

o F, the deformation gradient in terms of ¥

e F, the inverse deformation gradient

When there is no danger of confusion, we specify the quantities with a subscript “f” and “s”
to identify those defined in fluid domain and solid domain respectively. In addition, without a
special statement, the quantities or operators with a hat “*” will indicate those in Lagrangian
coordinates.



CHAPTER 4. FSIG IN CYLINDRICAL DOMAIN

4.1. Introduction

In this chapter, we focus on a 3d free-boundary fluid-structure interaction problem for plaque
growth, which was also addressed in Chapter 3. To be more precise, the blood is assumed to be
described by the incompressible Navier—Stokes equation and the artery is modeled as an elastic
material with viscoelasticity, while inside the blood flow and vessel wall the cells react, leading to
the plaque formation, see e.g. Chapter 1 or Yang—Jiager—Neuss-Radu—Richter [Yan+16]. Define
Q=L UQLUY C R? (see Figure 4.1), with three disjoint parts, where Q%, Q! are piece-wise
smooth domains for the fluid and solid respectively, while 3¢ is a two dimensional sub-manifold of
R? with boundary 9%¢. In particular, 9 = GtUS, 0L = G?UZt and 0! = GLUXIUS, where

Figure 4.1: Deformed cylindrical domain.

G' := Gf UGLU X! is a hypersurface with G} := G ;UGS 45, B € {f,s}, Gf = G} ; UGT
ijf C G, i € {1,2}, and S denotes the fixed surrounding surface, which is supposed to be
perpendicular to Gt at 9S. Moreover, X! is assumed to be perpendicular to Gt at 9%t as well.
In such setting, the domain is endowed with the fixed contact line 95 and moving contact line
0¥t with ninety-degree contact angles for a short time, while in [AL23a], we considered a smooth
domain without contact.

Recalling from (1.36) and (1.37), we have

ps (Or+vy-V)vp=divTy, inQf te(0,7), (4.1a)
divvy =0, in Q%, t € (0,7T), (4.1b)
ps (Or +vs-V)vy=divT,, in Q% te (0,7), (4.1c)
psdivv, = vBc,, in QL t € (0,7), (4.1d)
ath + vy VCf — diV(DfVCf) =0, in Qt, te (O,T), (416)
Oscs + v, - Ve, —div(DyVe,) = —fes, in QL t e (0,7), (4.1f)
Ot +vs - Vi = Bes, in QY te€(0,7), (4.1g)
Byg+ ve - Vg = 73505, in QL te(0,7), (4.1h)
Ps
[¥] =0, [T]ng: =0, on X, t € (0,7), (4.19)
[DVc] -nst =0, ([c] — DsVes -nge =0, on X, t € (0,T), (4.1))
v, =0, on S, te(0,T), (4.1k)
DsVes -ng =0, on S, te (0,7), (4.11)
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4.1. INTRODUCTION

Pat(v) =0, (Tngt)ng: =0, on G'\ X, ¢t € (0,7), (4.1m)
DVc-ng: =0, on G'\ ¥ t € (0,7T), (4.1n)
Vo= v, lieo = &, Cilico =0, glig =1, (4.10)

where py > 0 is the fluid density. The tensor Ty = —m I+ v (Vvy + Vv;) denotes the Cauchy
stress tensor, the unknown function 7y is the fluid pressure and vy > 0 represents the fluid
viscosity. For the solid, the constant ps > 0 is the solid density. The tensor Ty = T¢ + T stands
for the stress tensor satisfying

T¢ = —m I+ ps (F LR, —1), T!=v, (OF; ' +0,F, ") F, .

s,e* s,e

Here, m, denotes the solid pressure, g, Vs represents the Lamé coefficient and viscosity respec-
tively, which are all constant. The elastic tensor T¢ is given by the constitutive relation of an
incompressible Neo-Hookean material, which is hyperelastic, isotropic and incompressible. Note
that F, = F;l is the inverse deformation gradient and F;. denotes an inverse elastic tensor
under the assumption of growth as in Section 3.1. Similarly, the Kelvin—Voigt stress tensor T¢
is introduced. For more discussions about it, readers are referred to Chapter 1.

The conditions (4.1i) and (4.1j) on the interface are exactly the same as in Chapter 3.
Moreover, S is supposed to be the rigid part of the boundary, i.e.,

vs=0 onlS, (4.2)

which means that the outside of the blood vessel is fixed.

Now for the boundary conditions on G*, we need a more careful consideration to make sure
that they are physically meaningful and compatible to the conditions on S and X! respectively.
In this work, the outflow conditions (4.1m) is employed, where Pgt := I —ngt @ ng: denotes the
tangential projection onto G*.

Remark 4.1. We comment that G is a free surface. Since the vessel is cut in the Lagrangian
coordinate, the cross sections then turn to be free when we recovered it in the Eulerian coordinate.
In general, it can be static with suitable boundary conditions.

Remark 4.2. Now we discuss more about the choice of the outflow boundary conditions on G®.

(1) The boundary condition is not possible to be of the Dirichlet type, i.e., no-slip condition.
On one hand, a Dirichlet boundary yields a the rigid part. For example v = 0 means that
the displacement fot vdt = 0 vanishes on the boundary, which contradicts our consideration,
as in Remark 4.1. On the other hand, a no-slip condition leads to an incompatibility at
the moving contact lines dX%. Specifically, on the interface X! the normal velocity is
Vs¢ := v - nx¢, while at 9% one derives Vst = 0 according to the vanishing Dirichlet
condition, contradicting a “moving contact line” setting.

(2) In some literature, e.g. [GT18, GT23], the well-known Navier-slip condition was employed
for the slip of the fluid along the solid with dynamic contact lines, while in [Will3], Wilke
showed that an incompatibility with moving contact lines happens for a two-phase Navier—
Stokes problem in a cylindrical domain. So they considered a so-called pure-slip condition.
However, in our model, the surface G* is not supposed to be fixed and it is physically
meaningless if we take the pure-slip condition into account. Thus, an outflow boundary
condition is proper and fits to the reality of the blood flow in a vessel if we cut the human
vessels along the cross section to get a bounded domain.

(3) For the sake of analysis, the outflow condition allows for a reflection argument at the contact
lines so that the reflected solutions of model problems are endowed with the symmetry, in
view of the divergence-free condition of the solutions. See Section 4.3 for more details.
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CHAPTER 4. FSIG IN CYLINDRICAL DOMAIN

For further analysis, we define the initial domain as 2 = Qf U Q, U X, where Qf := Q?,
Q== Q% and ¥ := %0 that is supposed to be perpendicular to the assumed flat initial surface
G := G° at 9% just like S. Then the deformation from initial configuration to current one is
defined via a motion ¢ with

t
2= (X, 8) = X + / W(X,r)dr, YX €Q, (4.3)
0

as well as z|,_, = ¢(X,0) = X. Then the deformation gradient has the form of

F)(X,t) = (X,t) = Vop(X,t) =1+ t V¥(X,7)dr, (4.4)

ﬁw ’ ()

for all X € Q with initial deformation F|t:0 =T and by J := det F its determinant. Conversely,
we have the inverse deformation gradient by F(v)(z,t) = F~!. As in Section 1.6.1, we assume
the decomposition of F, as . o

Fs = Fs,er,g7 in st

where f‘s,g is the growth tensor and f‘s,e represents the elastic tensor. Then the corresponding

determinants are . R . R
Jsg=detF, 4, Jsc=detF,., inQ,,

with jg = js,gj&e.
Moreover, with constant-density growth hypothesis, one ends up with (see (1.30) for the
derivation) R R
tr(F;é@th)g) =~vBcs, in Q.
In addition, the growth is assumed to be isotropic, i.e.,

Fs,g = g]L in st

where § = §(X,t) is the metric of growth, a scalar function depending on the concentration of
macrophages. Hence,
1
g
where 3 is the dimension of space. Consequently, under the assumption of constant-density
growth, one deduces the equation for growth in Lagrangian coordinates

Fs,e = Fsa js,g = g?)a

_abes .,

Y,
tg 3

, in Q. (4.5)
This shows the specific dependence of § on ¢s.

4.1.1. A short review of contact angle problems. In Section 3.1.2, we already recalled the
literature of analysis of fluid-structure interaction problems. Concerning contact angle problems
in fluid dynamics, it is a challenging problem and is not yet well understood, especially with
moving contact lines and dynamic contact angles.

For the mathematical analysis, there are only limited results. Schweizer [Sch01] studied a 2D
Navier—Stokes problem with a fixed contact angle of 7. Bodea [Bod06] analysis a similar problem
with fixed § contact angle in 3D channels with periodicity in one direction. The dynamics
of a 2D drop with fixed contact angle when the fluid is assumed to be governed by Darcy’
s law are investigated by Kniipfer-Masmoudi [KM13, KM15]. Related analysis of the fully
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stationary Navier—Stokes system with free, but unmoving boundary, was carried out in 2D by

Solonnikov [Sol95] with contact angle fixed at 7, by Jin [JJ05] in 3D with angle 7. In recent
work [GT18, GT23], Guo-Tice considered (Navier—)Stokes equations that integrate boundary
conditions allowing for full motion of the contact points and angles. They prove that the solutions
exists globally close to equilibrium with contact angles between 0 and 7, and decay to equilibrium
at an exponential rate. Tice=Wu [TW21] and [ZT17] proved corresponding results for the Stokes
droplet problem and established local existence results.

As far as we know, with a ninety-degree contact angle, Wilke [Will3, Wil20] gave a complete
and outstanding analysis of two-phase Navier—Stokes equations with surface tension in cylindrical
domains, using the framework of maximal LP-regularity theory. Then Rauchecker [Rau20] and
Rauchecker-Wilke [RW20] extended the results to a two-phase Navier—Stokes/Stefan problem
and a two-phase Navier—Stokes/Mullins—Sekerka system with boundary contact, respectively.
The general methods in these papers are the localization procedure and the key element is the
reflection argument for the model problems with respect to the linearized systems, thanks to the
assumption of ninety-degree contact angle. Considering various angles, Kéhne-Saal-Westermann
[KSW21] proved that the solution of the stationary and the instationary Stokes equations subject
to perfect slip boundary conditions on a 2D wedge domain admits optimal regularity in the LP-
setting, in particular it is WZ? in space.

4.1.2. Main features. In Chapter 3, we firstly established the short time existence of strong
solutions to the considered plaque growth model including viscoelastic effects in a smooth domain
using the maximal regularity theory. Motivated by these preceding results above, especially
Wilke [Wil20], we will investigate the local existence of strong solutions to (4.1) in a cylindrical
domain. In other words, we attempt to extend the results in Chapter 3 to the system in a
cylindrical domain with ninety-degree contact angles, which is close to human arteries.

First of all, let us comment that we include the viscoelastic effects into the model as in
Chapter 3, which yields the parabolicity of the solid equation. To be precise, for a short time,
the term describing the Kelvin—Voigt viscoelasticity leads to a principal regularity part of the
equation, and yields a two-phase Stokes type problem for the linearized fluid-structure interaction
problem. This provides the solvabilities and maximal regularities of the solutions. Throughout
the proof based on the maximal regularity of type L? that has been used in [PS10, PS16, Will3],
one obtains a semi-flow for the free boundary problem in a natural phase space. In particular,
there is no loss of regularity and no more additional compatibility conditions needed. In this
work, we only consider the three dimensional case for the sake of simplicity. In fact, it could be
any dimension d > 2 as long as ¢ has a modification restriction with respect to d. This is also
an advantage of the maximal L7-regularity theory.

In the present chapter, the boundary is not smooth any more since we have ninety-degree
contact angles, so even for the linear system, there seem to be no well-posedness result that can
be applied. To circumvent this problem, a localization procedure will be employed as in [PS16,
Wil20]. More precisely, under suitable partition of unity for the cylindrical domain, we try to
solve several kinds of model problems, for which we proceed using reflection arguments for the
model problems in quarter (bent) spaces and half (bent) spaces, thanks to the ninety-degree
contact angle. Then by a Neumann series argument, one can conclude the existence results of
model problems and derive the well-posedness for the related linear system. However, we have
no chance to consider all possible boundary conditions around the contact line, which play an
essential role in both physics and mathematics. For example, as commented in [Wil20] no-slip
condition may lead to a paradoxon for the moving contact line, see also e.g. [PS82, GT18, GT23]
and references therein. For the purpose they imposed a pure-slip condition on the boundary with
contact, which guarantees that a reflection argument can be used. As in Remark 4.2, an outflow
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boundary condition is chosen on the surface G* in our work. Here on the one hand, the outflow
condition coincides with the situation of blood flow in vessels and does not violate the physical
reality of a moving contact line. On the other hand, the symmetry of the reflected solutions on
the boundary can be ensured from the perspective of mathematical analysis. For instance in the
three dimensional case, if one carries out the reflection argument for Stokes equations in a quarter
space with respect to zo = 0, the divergence-free condition divu = dyuq + dous + dzuz = 0 should
also hold on x5 = 0. Then once u1, us are odd function with regard to xo2 = 0, Jous must be an
odd function, which is exactly associated with the outflow boundary condition.

Moreover, due to the presence of the outflow boundary condition on G in (4.10), when we
applied the localization argument, several auxiliary problems, namely, elliptic/Laplace transmis-
sion problem in a cylindrical domain with a Dirichlet boundary condition on G and parabolic
transmission problem with a Neumann boundary condition, are involved, see Section 4.7. Note
that in [Wil20], similar auxiliary problems defined in a vertical cylindrical domain with a hori-
zontal interface instead were analyzed. Our results in Section 4.7 are the extensions to [Wil20,
Appendix 5.3], where a Neumann boundary condition was impose on the vertical surface.

Let us finally point out that one of our main results obtained is the well-posedness of the
nonstationary two-phase Stokes problem in a general cylindrical domain with an outflow bound-
ary condition and a ninety-degree contact angle, as well as the heat equation in both a cylindrical
domain and a cylindrical annular domain. Since we considered the general situation of the do-
main, i.e., smooth hypersurfaces S and 3, the results can be applied to solve broader nonlinear
problems.

4.1.3. Outline. In Section 4.2 we reformulate the system by transferring the system from the
deformed configuration to the reference one, and present the well-posedness theorems for the lin-
earized systems in Subsection 4.2.2. Section 4.3 is devoted to the analysis of the corresponding
model problems. The main results of this section are well-posedness of these new model prob-
lems with outflow boundary conditions. In particular, the reflection argument is employed to
investigate the solvability of a two-phase Stokes equation with boundary contact, as well as two
heat equations. In Section 4.4, we make an observation of additional regularity of the pressure
for the first step. Then the reduction argument is carried out for the sake of analysis. Finally
we prove the well-posedness of the two-phase Stokes equation in general cylindrical domain by a
localization procedure. Based on the solvability results in the previous section, in Section 4.5 the
full nonlinear system is shown to be well-posed locally via the Banach fixed-point theorem. In
addition, the existence of a partition of our domain is given in Section 4.6 and the existence and
uniqueness of auxiliary elliptic and parabolic transmission problems are analyzed in Section 4.7.

4.2. Preliminaries

4.2.1. Reformulation in the reference configuration. In this section, we transform the
free-interface fluid-structure problem with growth from the deformed configuration to a fixed
reference configuration and state the main result. For quantities in different configurations, we
define

V(X 1) =v(x,t), #(X,t) = n(x,t), T(X,t) =T(z,t),

p(X,t) = p(z,t), ﬂ(X,t) = u(z,t), (X, t) =v(x,t),

for all z = p(X,t), X € Q and ¢t > 0. For the fluid part, it follows from Proposition 1.12 that

(4.6)

Jf = 1, in Qf. (4.7)
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For the solid part, since the deformation from natural configuration Q¢ to the deformed config-
uration ! conserves mass, incompressibility yields Js . = 1 and hence

js = js,g =g", in Q.

Now combining Propositions 1.12, 1.15 and 1.65, and Theorem 1.35, we rewrite the fluid—
structure interaction problem (4.1) in Lagrangian coordinate and rearrange the equation to obtain

the system for t € J := (0,7), T > 0,

provey — divS (v, 7ry) = Kf}

diviy; = Gy
ps0ivs — divS(¥,, 7,) = K, + K9 = K,
&i\V‘A’s - ﬁés = Gs

Ps

P(v) = B2, S(v.7)ic g = H°
v =0

V0img = ¥

~ 1

dies — Dy"es = Fy + F{ = F}

DyVéy g = D,Vé, g + F} =: F}
D,Vé, iy =[] + F2 = F2}
DVé-ig = F?
D,\Vé, -hg = F*

ey ="

o — ey = F°, g Dy = FF
nPs

é:'t:O =0, g|t:0 =1

where S(¥,7) = —#l + & (W + WT) and

ianXJ,

in Qg x J,

on X X J,
on G\X x J,
on S x J,

in Q\X,

in Qf x J,
in Qg x J,

on ¥ X J,

on G\OX x J,
on S x J,
in Q\%,

in Qg x J,

in €,

H = — (H — (P~ Thg) @ (F~ Thg) — g @ ﬁG)) %,

H® = —TF Tig - (F~ Tig) + S(¥, #)ig - fig,

Ps
P = [F] bs, F2=-F i, F'=F.

_ — . Vi
Fl=dvF, F9=-pe, (1+”es)” 9.

o= e po— 28, o),
Ps nps

F} = div Fy,
(ﬁsf‘;lﬁ;T@és) :
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with

+vp (B =1) vy + Vo (F77 1)),

F=D(F BT -1) Ve
For (4.8), we introduce the corresponding function spaces for the solutions
Eo(J) := {v e W, (J; LY(Q)*) N LY(J; WZ(Q\X)?) : [v] =0, v|g =0},
m € LUJ; W (Q\X)) :
Ea(J) = 7] € W H (L) NI, (),
Tlo € Wi (I LUGY) N LA W, 1 (G\OR))
Ee(J) == Wy (J; L9(Q)) N LU(J; WG (2\)),
Ee: () = Wo (Ji Wy (), Eg(J) := Wy (J;Wg (),
E(J) := E¢ x Ez x Es x Egx x Ey,

as well as the spaces for initial data

—2 2
q

2—
Xyo=Wy “(OO\D)?, X, .:=W, “(Q\%), X,:=X,:xX, .

Then the main result of (4.8) reads as follows.
THEOREM 4.3. Let ¢ > 5, Q C R3 be a domain defined as above with ¥, G, S of class C* and
G, 0% of C* as well. Given (¥°,¢%) € X, satisfying the compatibility conditions

divi® =0, Pa(¥°)|, =0, 3|3 =0, [+°] =0, P [u(V¥® + (V¥°) ")x] =0,

C[2] - DV i =0, [DVE] iy =0, DVE i, = 0.

Then there exists a positive Ty = To(||(v°,é%) | x,) < oo such that for J :=(0,T), 0 < T < Ty,
(4.8) admits a unique solution (v, 7,¢, ¢k, g) € E(J).

The proof of Theorem 4.3 relies on the Banach fixed-point theorem. More specifically, we
need to prove that the linearized operator defines an isomorphism and construct a contraction
mapping from the solutions to the nonlinear data.

Remark 4.4. We comment here that in [AL23a], it was shown that the cell concentrations are
nonnegative, which is not clear in the present case. The problem comes up with the contact line
formulated in the problem, that is, the boundaries for both c¢ and ¢, are not smooth anymore.
Remark 4.5. Here for nonlinear well-posedness, we assume ¢ > 5. In fact, ¢ > 3 is enough
to argue in the Lagrangian coordinates. If additionally, we have ¢ > 5 = 3 4 2, one has the

embeddin
: W, (J; L9(Q)°) N LUJ; W2 (\E)?) < C(J; CHE)?).
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Then the Lagrangian flow map ¢ defined in (4.3) above is endowed with regularity C*(J; C1(Q\X)3).
Hence all the regularities can be transformed to Eulerian coordinates.

4.2.2. Linearization. Let J := (0,7) with T'> 0. Now we consider the linear systems sepa-
rately, namely,
1). Two-phase Stokes problem in a cylindrical domain

pOyu — div Sy, (u, ) = fo, in Q\E x J,
divu = fg, in Q\X x J,
[u] = g1, on X x J,
[-7l+ p(Vu+Vu')]vs = g2, on T xJ,

(4.10)
(u1,u3)" = g3, on G\d¥ x J,
—7 + 2udsus = g4, on G\OX X J,
u=gs, onsx.dJ,
u(0) = ug, in Q\X.
where S, (u,m) = —7l + u(Vu + Vu'). p,u > 0 are constants representing the density and

viscosity, respectively. vs; denotes the unit normal vector on X, pointing from Q¢ to €.
For the maximal regularity setting, we define the suitable function spaces for solutions and
data with ¢ > 3, as

u € Ey(J) := W (J; LYQ)*) N LI(J; W2 (Q\X)?),
™€ LU(J; W, (Q\X)) :
™€ Enl) 1= v € Wy ™™ (J5 LO(2)) N LO(J; W, # (2)),

L

tlg € Wi ¥ (J;LI(G)) N LA(J; Wy *(G\OX)

The additional regularities for 7 on ¥ and G come from the Neumann trace of u on both
boundaries. If (u,7) is a solution of (4.10), the necessary regularity classes for the data are
subsequently given by

2_2
q

g € Xoy o i= Wy “(N)3,  fu € F1(J) := LI(J; L9(Q)?),
fa € Fo(J) = W(J; W, H(Q)) N LY(J; Wl(Q\z)),

L

g € Fy(J) = Wy 1 (J; LIS)) N LT, Wy 7 (5)°),
g2 € Fa(J) = W2 (T LYY} A LT W 1 ()%,
gs € Fs(J) = Wy ¥ (J; LI(G)?)
g1 € Fo(J) = Wi P (J5 LUG)) N LI(J; W, 7 (G\O)),
o TSR,

*(J5 LI(S)) N LI(J; Wy
Then it is necessary to consider the compatibility conditions at ¢ = 0, that is,

NLI(T;Wo (G\82)2)
)

gs € IF7(J) = Wq

divug = fd|t:0> ((Uo)h(uo) ) |G = 93\,5 0> Uo|s = 95|t:07

(4.11)
[[UO]] = gl|t:07 7)2 [[/1/ V’U/O + VUO VZ]] - PZngtzoa
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where Py, := [ — vs; ® vy, denotes the tangential projection of vs.
Moreover, the following compatibility conditions at the contact lines 0G and 0¥ must be
satisfied as well.

g5 = ((g5)1:(g5)3) ", at 9G, [gs] = ((g1)1,(g1)3) ", at O,
(92)1 = [2101(g3)1vs - €1 + pu(01(g3)2 + 95(g3)1)vs - €3]
+ [94 — 2pfa] ve - e1 + [21(01(g3)1 + O5(g3)2)] vs - €1, at O%, (4.12)
(92)3 = [21105(g3)2vs - €3 + pu(01(g3)2 + 95(g3)1)vs - 1]
+ [94 — 2pfa] vs - e + [20(01(g3)1 + O5(g3)2)] vs - €3, at O

Remark 4.6. For fq, we assume the regularity W, (J; Wq_ 1(Q)), which is due to the divergence
equation in (4.10) and the regularity u € W (J;L%(%)). A similar but different condition
was employed in Wilke [Wil20, Section 1.2], where they considered the Dirichlet and pure-slip
boundary conditions around the contact line. Such setting gives rise to a compatibility identity
for f; and data associated with the normal component of velocities on each boundary and
the interface. Readers are also referred to e.g. Priiss—Simonett [PS16, Section 7.3 and (8.2)].
The difference comes up with the consideration of outflow boundary condition, which is not
endowed with the normal component of velocity. In our previous work [AL23a], the stress-free
boundary is considered and hence we also have an additional regularity for fg without the hidden
compatibility identity, see also Priiss—Simonett [PS16, Page 338].

Let E(J) := E,(J) x E;(J) and F(J) := szllﬁ‘j(]). Now we give the theorem for the
two-phase Stokes problem in a cylindrical domain, whose proof is postponed in Section 4.4.3.

THEOREM 4.7. Let p,ju > 0, ¢ > 3. Assume that Q0 C R3 is the domain defined in Theorem
4.3 with ©,G, S of class C® and 0G, 0¥ of C* as well. Then there exists a unique solution

(u,m) € E(J)
of (4.10) if and only if the data are subject to the following regularity and compatibility conditions:
(1) (fus fa:91.92, 93,94, 95) € F(J),
(2) uo € X0,
(3) compatibility conditions (4.11) and (4.12) hold.
2). Heat equation in a cylindrical domain
Oicy — DyAcy = fep, in Qp x J,

DyVey-vg,us = g6, on GpUX X J (4.13)
Cf(O) = Co,f» in Qf,

where Dy > 0 is the diffusivity. As above, we need the regularity classes of solutions and data
for the maximal regularity setting. More specifically,

¢y € Bep(J) := W) (J; LUQy)) N LU(T; W2 (),

with the data

22
cof € Xyep =Wy *

1

(Qf)7 fc,f GFS(J) = Lq(‘th(Qf))a
g6 € Fo(J) =W, *(J;LYG;UX))NLY(J; W;‘%(Gf ux)).

N
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Moreover, concerning the compatibility conditions at ¢t = 0 and the contact line 0¥ N Gy, for
q > 3 we have

DyVeo s - va,uslg,us = 96li—o, on Gy U,
Ove, (96ls) = Ovs (g6l ), at O%.

THEOREM 4.8. Let Dy > 0, q > 3. Assume that 0y C R3 is the domain defined in Theorem
4.5 with $, Gy of class C* and 0% of C* as well. Then there exists a unique solution

(4.14)

cr €Ec¢(J)
of (4.13) if and only if the data are subject to the following regularity and compatibility conditions:
(1) (fe.r,96) € Fs(J) x Fo(J),
(2) co5 € Xy,
(3) compatibility condition (4.14) holds.
3). Heat equation in a cylindrical ring

Orcs — DsAcs = fe s, in Qs x J,
DiVes -vaga, = g7, on 08 x J, (4.15)
¢s(0) =co5, in Qy,

where 0Qs := X USUG,, Ds; > 0 is the diffusivity. As above, we need the regularity classes of
solutions and data for the maximal regularity setting. More specifically,

o € Bea(J) = W) (J: LUQ)) N LA W2(2)),

with the data

2_2
q

co,s € Xyep =Wy (),  fes € Fro(J) := LI(J; LI(82)),

B (5 LYO0)) N LT3 W, 7 (00,)).

1
g7 € Fll(J) = Wq2
Moreover, concerning the compatibility conditions at ¢ = 0, for ¢ > 3 we have

D¢Vey s - voa, ‘BQS = g7|t:0 ,

(4.16)
Dve, (g7]%) = 8V2(97|GS)’ at 0%, auc;s(gﬂs) = al/s(g7|Gs) at 05.

THEOREM 4.9. Let Dy > 0, ¢ > 3. Assume that Q, C R? is the domain defined in Theorem
4.3 with £, Gy, S of class C3 and 0%,0G of C* as well. Then there exists a unique solution
cs € e s(J)
of (4.10) if and only if the data are subject to the following regularity and compatibility conditions:
(1) (feis:98) € F1o(J) x Fr1(J),
(2) cos € Xye.,

(3) compatibility condition (4.16) holds.
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4). ODEs in a cylindrical ring
Ohes — Brcs = for, 0 Q4 X J,
Org — Pacs = fg, in Qs xJ, (4.17)
c:(0)=0, g(0)=1, in Qq,

where 81 = 3, B2 = v8/3ps. Since both equations in (4.17) are ordinary differential equation, if
¢s is the solution of (4.15), then one obtains

* 1/7. 1 1/7. 1

cg € W (s W, (Qs)), g€ W, (J; W, (Qs)),
provided that

for € LU WG (), [y € LIU(T; Wy (Q)).

4.3. Model Problems

As in [PS16] and [Wil20], a localization argument will be employed to prove the existence
and uniqueness of the solution to (4.10)—(4.17). Since the linearized decoupled systems are a two-
phase Stokes problem, two heat equations and two ODEs, we apply the localization procedure
to each system. To this end, we study nine different types model problems, which are:

o the two-phase Stokes equations with a flat interface and without any boundary condition
o the full space heat equations (without any boundary or interface conditions)

e the Stokes equations with outflow boundary conditions in a half-space and no interface

« the Stokes equations with no-slip boundary conditions in a half-space and no interface

o the heat equations with Dirichlet or Neumann boundary conditions in a half-space and no
interface

o the Stokes equations in quarter-spaces with outflow conditions on one part of the boundary
and no-slip boundary conditions on the other part

« the two-phase Stokes equations with outflow boundary conditions, a flat interface and a
contact angle of 90 degrees in a half-space

e the heat equations in quarter-spaces with Neumann boundary conditions.

Remark 4.10. As the first five problems are well understood, see e.g. Priiss—Simonett [PS16],
we focus on the remaining three ones. Note that in [Wil20], Wilke studied model problems for
the Stokes equations with pure slip boundary conditions in a quarter-space, as well as for the
two-phase Stokes equations with pure slip boundary conditions in a half-space, our consideration
extends his results to such model problems with outflow boundary conditions, which is reasonable
if we cut the human vessels virtually.

4.3.1. The Stokes equations in quarter-spaces. For convenience, we define 2 := R xR x
Ri, G:=R x {0} x Ry and S := R x Ry x {0}. Now let us firstly consider the system

pOu —div Sy (u,m) = f, in Qx J,

divu = fg, in Q x J,

T

, =0, G x J,

(u1,us) on G X (4.18)
—7 + 2udous = g2, on G X J,

u=gs, onSxJ
w(0) =0, inQxJ,
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where S, (u,7) = —7l + u(Vu + Vu'). Then we have the following theorem related to (4.18).

THEOREM 4.11. Let ¢ > 3/2, q#3,T >0, p,p > 0 and J = (0,T). Assume that G, S € C>
and OG is of class C*. Then there erists a unique solution

u € oWh(J; LY(Q)*) N LI(J; W2(Q)?),
T e LILWHR),  wlg €Wy (1 LUG) NEAT W, (G))
of (4.18) if and only if the data satisfy the following reqularity and compatibility conditions:
(1) f € L9(J; L1(Q)?),
(2) fa € oW o(J; W () N LT WD),

1

(3) g2 € WE 2 (J; L(G)) N LA(J; W, 7 (G)),

(4) g5 € Wy (J;LU(S)?) N LIS, Wy *(S)%),
(5) ((93)1,(93)3) " lgrs = 0.

Proof. To deal with the well-posedness of the Stokes equations in quarter-spaces, we extend the
data suitably to the half-space and solve the Stokes equations in half space. For this purpose,
we firstly extend the function

1/ 7.7i7—1/0)\3 l0)3
fd € OWq(‘]a Wq (Q) ) ﬂLq(‘]a Wq (Q) )
with respect to x3 by

3 {fd(tvxlaanx.?))v if I3 >07

o) . 419
falts 1,22, 3) — fa(t, w1, w2, —223) + 2fa(t, 21, w2, —23/2), if 23 <O. (4.19)

to
¢ 1/ 7.717—1 3 . 1 3
deOWq(J, Wq (]RXRJr x R)?) N LI(J; Wq(RxR+ x R)?).

By the same extension, we have the extended functions

feLi(J; LR x RT x R)?),
1_1 _1
Go € W2 3 (J; LUR x {0} x R)) N LI(J; Wy * (R x {0} x R)).
Now one solves the auxiliary half-space Stokes problem
p@tufdivSﬂ(u,ﬂ)u:f, imRxR. xR x J,
divu=f;, mRxRy xRxJ
(up,us)" =0, onRx {0} xR x.J, (4.20)
—7T+2/.L82U2=§2, OHRX{O}XRXJ,
u(0) =0, inRxR; xR,

and obtains a unique solution (see e.g. [BP07, Theorem 6.1] or [PS16, Theorem 7.2.1])
@€ oWi(J; LIR x Ry x R)?) N LI(J; W2(R x Ry x R)?),
. 1 _1
7 e LS, WEHR x Ry xR)), |, _o € Wi 2 (J; LR?) N LI(J; W, * (R2)).
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If (u,7) is a solution of (4.18), then the function (u — @, 7 — 7) solves

pOru — Au+Vr =0, inQxJ,
divu =0, in Q X J,
(ul,U3)T =0, onGXxJ,
—7 + 2udous =0, on G X J,
u=gs, onsS XJ,

u(0) =0, inQ,

(4.21)

with a modified data g3 (not to be relabeled) in the right regularity classes having a vanishing
trace at t = 0 and satisfying ((g3)1,(93)3) "|gng = 0- Note that the odd reflection does work

for functions in both W o(R’}) and W2 (R'}) N W] (R} ), the real interpolation implies that the

function in W (R}) N W, o(R%) can be extended to W (R™), 1 < s < 2, as well. It follows from
divu = 0 that 92(g3)2 = dauz = —O1u; — d3u3 = 0 on G N S. Thus, we extend ((g3)1, (93)3) via
odd reflection and (g3)2 via even reflection along x5 to

1

G5 € oWy (J; L(R? x {0})) N LI(J; Wy * (R? x {0})?).

By Bothe—Priiss [BP07, Theorem 6.1] or Priiss—Simonett [PS16, Theorem 7.2.1], the half-space
Stokes problem
pot — Au+ VT =0, inRxRxR; xJ

divi=0, inRxRxRyxJ,
=gs, on RxR x {0} x J,
0, inRxRxRy4,

(4.22)

u(0)

admits a unique solution satisfying

u€oWi(J;LIR xR x Ry)?) N LI W2(R x R x Ry)?),
7€ LUJ; W, (R x R x Ry)).

With symmetry, we conclude that
(@, 7)(t, w1, 0, x3) 1= ((—0i1, Uo, —0i3) ", —=7)(t, T1, —T2, T3)
is a solution pair to (4.22) as well. It follows from the uniqueness that
a(t,x1, x2,x3) = G(t, 1, x2,23), *(t, x1,z2,23) := 7(t, 21,22, 23)
and this yields
(ty,73)(t,21,0,23) =0, Oatia(t,21,0,23) =0, #(t,21,0,23) = 0.

Therefore, the restricted pair (u,7) := (4 + @, 7 + 7) is the desired solution to (4.18).

Now we give a brief proof of the uniqueness. To this end, for a solution u to (4.18) with data
all reduced in a quarter-space, one reflects it by suitable extension operators with respect to xs
to a function @ with |, ., = v in a half-space. Note here reflecting along x5 is also an option
without a difference. Then by the uniqueness of Stokes equation in half-space, see e.g. [PS16,
Theorem 7.2.1], one concludes that @ = 0, which implies the uniqueness of w. This completes
the proof. O
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4.3.2. The Stokes equations in bent quarter-spaces. Now we consider the case of bent
quarter spaces. Let § € BC?*(R?) and = = (2/,z3), ' = (21, 22) such that

Qp:={z € R3: 29 > 0,25 > 6(z)} .

Let Vg = (01,02) 7. Assume that ||V, 0| <7 and ||[V2,6
be chosen as small as we need. Define

’ < M, M > 0, where n > 0 may
oo

Sp={z € R3: 23 =0(2)), 20 > 0}, Gop:={ze€ R3: 23 > 0(2'), 20 = 0}.
Moreover, denote the unit outer normal vector on Sy by

1
14 =
So ﬁl ¥ |Vx/9(x’)|2

Now we consider the problem

(Verb(z'),—1)7.

pOu — div S, (u,m) = f,  in Qg x J,
divu = fg, in Qy x J,

(ul,ug)T =g1, on Gy xJ,

(4.23)

—7 + 2u0sus = ga, on Gg X J,

u=g3, onSyxJ,

u(0) = ug, in O,
where S, (u,7) = —7wl + p(Vu + Vu') and p,u > 0 are given constants. For given data
(f, fa, 91, 92, g3, up), the following compatibility conditions hold:

divug = fal—g, uolg, = g3li—g> ((wo)1,(u0)3)" = g1l,—g (4.24)
g1 = ((g3)1,(g3)3) ", at the contact line Gy N Sp. (4.25)

Reduction. To solve (4.23), we shall reduce it to the case (uo, f, g1, g2) = 0. For this purpose,

it is possible to extend ug and f to some @y € Wq272/q (R*)3 and f € L9(J; LY(R?)3) respectively

(for example, extend them to R x Ry x R by the extension (4.41) below and then extend them
to R3 by a standard extension operator). Then solving the full-space heat equation
pou — pAu = f,  in R3 x J,
’LL(O) = 1~LQ, in Rg,
yields a solution
o 1. 33 Tl (3)3
a € W, (J; LY(R?)%) N LU(J; W, (R?)?).

For g1 := g1— (@)1, (@)3) "Gy, G2 := g2 — 2udatiz| 5, and fa = fa—div, it holds that §i],_, =0
and fglt=0 = 0 from (4.24). Analogously, one can suitably extend them to some function

_ 1 _1
g1 € oWy 2 (J;LUR x {0} x R)2) N LI(J; Wo *(R x {0} x R)?),
1 1
T 2q

Go € W2 2 (J; LYR x {0} x R)2) N LI(J; W, * (R x {0} x R)?),
fa € oWH(I; WM (R x Ry x R)) N LY(J; W) (R x Ry x R)).
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Then we solve the half-space Stokes equation with outflow boundary condition
pOyu— S, (u,m) =0, InRxRy xRxJ,
divu=f;, mRxRy xRxJ
(ur,us)" =g, onRx {0} xR x.J,
—7 + 2udous = go, on R x {0} x R x J,
w(0)=0, iInRxRy xR,
and obtain a unique solution (4, 7) satisfying
@€ oWi(J; LIR x Ry x R)?) N LI(J; W)(R x Ry x R)?),

. 1_ 1 _1
R e LI WHR x Ry xR)Y),  #l,,_o € Wi 2 (;LIR) N LI(J; W, * (R?)),

IQZO

by Bothe-Priiss [BP07, Theorem 6.1] or Priiss—Simonett [PS16, Theorem 7.2.1]. If (u, 7) is a solu-
tion of (4.23), then (@, 7) := (u—a—10, m—7) solves (4.23) with reduced data (ug, f, f4,91,92) =0
and a modified function g3 (not to be relabeled) in the right regularity classes satisfying the com-
patibility conditions g3|,_, = 0 and ((g3)1, (93)3)T = 0 at the contact line Gy NSy by (4.25).

Transform to a quarter space. In this part, we transform the boundaries Sy and Gy to
S:=R xRy x {0} and G := R x {0} x Ry, respectively, and hence, Qg to Q := R x R2. To this
end, we introduce the new variables T := (Z1, Z2, T3) where T = 21, To = x and Ty = 23— 6(z’)
for x € Qg. For (u, ) a solution to (4.23), set

a(t,z) := u(t, T, 72,73 + 0(T')), 7(t,T):=7(t,ZT1, T2, T3+ 0(T')).
for t € J,z € Q. In the same way we transform the data (f4, g2, 93) to (f4, o, g3). Note that

VO = (Vph,0)7, Vu=Vi— ;a0 Vb,

_ _ (4.26)
divu =divae — V0 - 0z,u, divl =divl — 0z,1TV6,

where u, @ are vector-valued and T', T are tensor-valued functions. Then
Ay = divVu = div(Vi — 05,1 @ V)
= Al — 9;,VuV0 — (VO5,u) VO + A0O, 1 + (02,1 ® VO)V.

In the following, we will write Oz, as 05 for the sake of readability. Consequently, for (@, 7), we
have the problem

pOii — pAu 4+ V7 = Mq(0,4,7), in QX J,
diva = My(0,a), in Q x J,
(ay,73)" =0, on G x J, (4.28)
—T + 2udatia = M5(0, @), on G x J,
u = g3, on S x J,
u(0) =0, in Q,

where M;, M and Ms are given by

My (0,a,7) := p( —205VaVe + AGdsu + (95u ® VO)VO) + VO(z') 0T,
MQ(G,L_L) = VG(.’EI) . 837.7/, Mg(@,ﬂ) = 2/1820((2’)83'&2.
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Existence and uniqueness. Notice that (4.28) can be seen as a perturbation of (4.18) if data
are in the right regularity classes and [|V0|| <7, where n > 0 is small enough. Since Theorem
4.11 holds, we are going to apply the Neumann series argument to (4.28). To this end, we employ
the similar regularity classes for (@, 7) and given data as in Wilke [Wil20, Section 1.3.2], namely,
define

oE(J) = OEu(J) X ]E,T(J),

where
0B, (J) = {u € oW (J; LYQ)®) N LI(J; WZ(Q)°) : (ur,us) |, =0},
Er(J) = {w € LT W) : wlg € Wi ¥ (J;L9(C)) 1 LO(J; WJ*(G))},
and _
F(J) := F1(J) x oFy(J) x oF3(J) x F4(J),
where

F1(J) := LU(J; L)),  oFa(J) 1= oWh(J; W, H(Q)) N LI(T; W, (),
oF5(J) = oWE 1 (J; LUG)) N LT, W, 7 (G)),

_ 1 _1
Fa(J) = Wy 1 (J;L9(S)*) N LUT: Wy " (S)°).
In addition, let

oF(J) := {(f, fa,92,93) € IF(J) 2 ((g3)1, (gg,)3)T = 0 at the contact line éﬂ?}.
Now define an operator L : gE(J) — oF(J) by

PO — pAu + V7
div i
Lam)=|
-7+ 2/1,(32’&2|G
ulg
which is an isomorphism by Theorem 4.11. For the right-hand side of (4.28), we set
M(0,a,7) = (My(0,a,7), Ma(0, @), M3(0,a),0)"
and

F:= (O7Oa0af3)T7 f3 = g?)'

It is clear that F € F(J), since § € C3(R2). Noticing that ((gs)1,(gs)s)’ = 0, one obtains
F € oF(J).

To proceed with the Neumann series argument, we focus on the perturbation term M (0, @, 7).
It can be verified easily that M (0, @, 7) € oF(J) for each (@,7) € oE(J), combining the smooth-
ness of §. The only point that needs to be taken care of is My(0,4) € OW(ll(J; W;l(Q)) By
integration by parts with respect to the 3, we have

/ Mo(6,1)pdz = — / V6 - udspdz, for all ¢ € Wy, 4(€), (4.29)
Q Q
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which yields the claim with @ € oE, (J).
Then we rewrite (4.28) as

(a,7) = L~ *M(0,u,7) + L 'F.
Our aim in the following is to show that for each £ > 0, there exist Ty > 0 and 7y > 0 such that
“M(97a7ﬁ)||oﬂ<‘(J) < ‘SH(ﬁvﬁ)HOE(J) ) (4'30)

for 0 < T < Tp and 0 < n < np.
Note that

WL L)) N LT3 W2(Q)) = o W3 (J; WE(Q)) = L2(J; WHQ),

is valid for every ¢ > 1 and the embedding constant does not depend on 7" > 0, since u|,_, = 0.
Then direct calculations yield

[ M1 (0, 0, 7) g, (.1
< CIVOl| o 1108 7)) + VOIS 125, ) + IV20) o 1V Lo

e 9 1 ) - (4.31)
< ClIVOlloo 1@ )l sy + IVOIS Nl g, () + T2 [[V20|  IIVE] L2050y
s _
< O(IIVO)l o (L + VOl o) + T2 [[ V20| ) [1(@ 7)) -
where C' > 0 does not depend on T > 0. For My(0,u) = VO(Z') - d34, we have
1Mz (0, @)l g, .1y = 1M200, @) Lagowz ) + 1M D) @) -
The first term in the right-hand side above can be obtained by
HMQ(gvﬂvﬁ—)”LQ(J;qu(Q))
< C VOl allys, ) + V20l o 1l Lo g )
_ L _
< CIIVO| 1l g, (s + T2 || V20 1l 20 w3 ()
L 2 _
< O(IV8lls + T2 V26 ) llal g,
similarly to Mj, while the second term follows from (4.29) that
[ M2(0, @, 7_7)||OW}J(J;W;1(Q)) < OVl llall g, () -
Then .
IM2(0, @)l 5,5y < CUIVOlloe + T2 [[V20]| ) NIl g, () - (4.32)

For M3(0, 1) = 2u020(%') 0512, one may need to verify both the regularity of oWé/z_lmq(J; LY(@))
and L9(J; qu_l/q(G)). To this end, we proceed by the definition of Sobolev—Slobodeckij space
that

[[M3(6, w)l| <CIVO|IVall 30 <OVl g, () -

qu% 217‘1(J;LQ(G)) oWg 1(J;L9(G))
With the help of Sobolev trace theory, one derives that

IMs @, a)ll - aes oy = ClIVOll oo VUl o rwr )y < ClIVOl 1l ) -
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Then we arrive at
M350, W)l 5,7y < C VOl lull,g, - (4.33)

Consequently, collecting (4.31) and (4.32) together yields
M0, 2, 7) | w(y < CUIVOIl, 1+ [V0]L) + T [[V26]| ) (@ 7)) -

Since VO], <, |[V?0]|. < M, by choosing > 0 and T > 0 sufficiently small, one obtains
(4.30). A Neumann series argument in E(J) finally implies that there exists a unique solution
(a,m) € oE(J) of L(u,7) = M(6,a,7) + F or equivalently a solution (u,n) of (4.23), provided
that the data satisfy all relevant compatibility conditions at the contact line G N S.

Conversely, (4.23) admits a solution operator Sgg : Fgs — Egg, where Fgg and Egg are
the solution space and data space, respectively, for the bent quarter-space and the data in Fgg
satisfy the compatibility conditions at the contact line {(x1,0,6(z1)) : 1 € R}.

4.3.3. The two-phase Stokes equations in half-spaces. Let 2 := R xRy x R, G :=
R x {0} xR, ¥ :=R xRy x {0} and 9% := R x {0} x {0}. Consider the problem
pOu —div S, (u,m) = f, in O\ x J,
divu = fg, in Q\X x J,
[u] = g1, on X x J,
[—mes + 1 (Osu + Vug)] = g2, on X x J, (4.34)
(u1,u3)" =0, on G\OX x J,
—7 + 2udous = g4, on G\OX X J,
w(0) =0, in O\

Then we have the following well-posedness result.

THEOREM 4.12. Let ¢ > 3, T > 0, pj,pu; > 0, j = 1,2, and J = (0,T). Assume that
¥, G € C3 and 0% is of class C*. Then (4.34) admits a unique solution (u,w) with regularity

u € oWo(J; LUQ)?) N LI(J; W (Q\D)?),
me LW, [r] € Wy ¥ (J:LUS) N L9 W, (),
Tlowmo € Wi (I LUG) N LI W, 7 (G)),
if and only if the data satisfy the following reqularity and compatibility conditions:
(1) f e LU(J;L1(Q)),
(2) fa € oW (Js W () N LT Wi (Q\D)),
(3) g1 € oWy ¥ (L)) 0 LA Wy (2)),

1_ 1

(4) (g2)1 (g2)2)T € oW 2 %0 (J:LI(D)2) N LI(T; Wy " (2)?),
(5) (g2)s € WE 21 (J; LA(S)) N LI(J; W, 7 (%)),

L

(6) gs € WE ¥ (J; LI(G)) N LU(J; W, 7 (G\OS)),
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(7) ((91)1,(91)3) " =0, (g2)1 =0, (g2)3 = [94] — [20efa] at O%.

Proof. The idea of the proof is based on the procedure in Wilke [Wil20], while a different type
of boundary conditions (outflow conditions) is considered in our case.

Reduction of f and f;. Let us firstly reduce (f, fq) to zero. To this end, we extend
f e LI(J; L9(Q)?) to some function f € L4(.J; L4(R?)?) and

fa € LYT; Wi (\E)) NoW o (J; W, ()
to some function ~ _ _ )
fa € LUJ; W] (R? x R)) N oW (J; W, ' (R? x R))
by the extension (4.19) above with respect to —xo direction. Define

fF=7 € LU(J; LU(R® x Ry)),

ff=fa L EL; Wy (R? x Ry)) NoWh(J; W, H(R? x Ry)).

Z32

Now extend f* with respect to a3 to some function f* € L9(J;LI(R?)3) and f; to some
function f € L(J; Wy (R3)) N W2(J; Wq_l(R?’)). Let p* = 1y =00 pt = p|$3_z0 and extend
ptpt € R xR to gt = pt,pt = pt € R3 by constants. Then solving the full space Stokes
equation

proput —divSys(at,7#t) = ff, inR® x J,

diva® = ff, inR?®xJ, (4.35)
aT(0) =0, inR?,
yields a unique solution (47, #1) satisfying
at e oWi(J; LYR?)?) N LT, WE(R?)?), & e LT, W, (RY)),
by Priiss—Simonett [PS16, Theorem 7.1.1]. Analogously, we extend f~ and f; to some function
f7 e L9(J; LA(R?)®) and f; € LI(J; WHR?)NW2E(J; W, (R?)) with respect to x3 respectively.

Let i~ = pu~,p~ = p~. Then we solve (4.35) with all superscripts * replaced by ~ to obtain a
unique solution

4™ € oWh(J; LUR**) N LT, W2(R?)®), 7~ € LI(J; W)H(R?)).
Based on these functions, we define

@.%) {(a+,ﬁ+)|m if 23 > 0,
u,T) =

Then
@€ oWi(J;LIQ)P) N LT, W2Z(Q\E)?), 7€ LI(J; W) (Q\X)).

If (u, ) is a solution of (4.34), then (u—1a, 7 —7) solves (4.34) with (f, f4) = 0 and some modified
data g;, 7 € {1,2,3,4} (not to be relabeled), in the right regularity classes, having vanishing
traces at t = 0 whenever it exists and satisfying the compatibility conditions at 9% stated in
Theorem 4.12.
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Reduction of g; and g4. Now we extend

-
6F = giloyo € Wi (S LR x {0} x Ry)) N LT W, ¢ (R x {0} x Ry))

by means of even reflection to functions

1

g ewy

(T LI(R x {0} x R)) N LA(T; Wo 7 (R x {0} x R)).

Let u* == pl,, <0, P = ply,s0- Then the half-space Stokes problem with the outflow boundary

condition
ptout —ptATt + VAT =0,  inQxJ,

diva™ =0, inQxJ,
(af,af)" =0, onG xJ, (4.36)
—7 T 4+ 2utdpul = gf, on G x J,
wt(0) =0, in
admits a unique solution (4%, #1) with regularity

ut e Wi (J;LYR x Ry x R)*) N LI(J; W2(R x Ry x R)?),

7T e LU WIR xRy xR)), #F| €Wy "(JLUG) NI W, *(G)),

’.fEQ:O

by Bothe-Priiss [BP07, Theorem 6.1] or Priiss—Simonett [PS16, Theorem 7.2.1]. Repeating the
same procedure with all superscripts T replaced by ~ in (4.36), where g; is the extension of
95 = 9al,, - similar to di , we get the corresponding functions (%=, # ) with regularity

U™ € oW (J; LYR x Ry x R)*) N LI(J; W2(R x Ry x R)?),

7 e LI WHR x Ry x R)),  #7|_ € W ™1(J;LUG)) N LA Wy *(G)).

|I2

Define
(wt, 7%, if 23 >0,
('Lv"’ 7?) = o
(71 s ), if x3 < 0.
Then (u,7) := (u — 4,7 — 7) (restricted) satisfies that u|,_, =0, [a] = g1 — [a] =: kK on ¥ and
(a1,a3)" =0, —7+2udsiiy =0,

on G\0X, which also means 9;u; = 0 for 4, j = 1,3 on G\0X. From the compatibility conditions,
we know k1 = k3 = 0 on 9%X. Moreover, since diva = 0 up to the boundary, one obtains
Ooky = [02u2] = diva — 0141 + O5u3] = 0 on 9. Therefore, one may extend

ke oWy (S LD N LT W, * (D)%)
to some function
ke oWy 2T (J;LUR? x {0})*) N LI(T; Wy * (R x {0})%)

by odd reflection of ki, ks as before and even reflection of k. Then the half-space Dirichlet
Stokes equation
pow — pAw +Vp =0, inRxR xRy x J,

divw =0, inRxRxRy xJ,
w=kFk, onRxRx{0}xJ,
w(0) =0, iInRxRxRy,

(4.37)
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admits a unique solution
w € oWi(J; LUR? x Ry)*) N LY(T; WE(R? x Ry)?), p € LI(J; W, (R? x Ry)).
By symmetry, it is easy to verify that the function
o(t, ) = (—wi, wo, —ws) | (t, 21, —2,z3), p(t,z) = —p(t,z1, —To,T3)

is also a solution of (4.37). The uniqueness of (w,p) implies that (w,p) = (@, p) and therefore
w1 = w3 = 0 as well as dowy =0, p =0 on G\9X. Let (ax,7+) := (@, ﬁ')\mzo and define

)

. % (12+,7?+)—(w,p), if z3 > 0,
(u )y T ) = _ .
(G, 7_), if z3 < 0.
Then [u*] =0 on ¥ and
(uj,u3)" =0, —n* + 2udoul = 0,
on G\OX. Hence, (u*,7*) (restricted) solves (4.34) with (f, fa,9;) = 0, j € {1,4} and the
modified data go (not to be relabeled) in proper regularity classes having vanishing trace at
t = 0 whenever it exists and satisfying the compatibility conditions.
Proof of Theorem 4.12. From the compatibility conditions and boundary conditions on

G\0Y, it is possible to extend ((g2)1, (g2)3) by odd reflection and (gz)2 by even reflection with
respect to —zs. In the following, we consider the reflected problem

POy — pAL+ Vi =0, ImRxRxRxJ,
divi=0, imRxRxRxJ
[ul =0, onRxRx{0}xJ, (4.38)
[—7es + 1 (03t + Vag)] = g2, on R xR x {0} x J,
@(0) =0, inRxRxR.
with given reflected data
((32)1: (G2)2) € oW3 ¥ (J; LIRZ x {0})2) N LT W, * (B? x {0})%),
(§a)a € Wi (J; LI(R? x {0}) N LA(J; Wy * (B2 x {0}).
By Priiss—Simonett [PS10, Theorem 3.1], (4.38) admits a unique solution (@, 7) with
@ e Wi (J; LYR3)®) N L(J; W2(R? x R)®), # € LI(J; W, (R? x R)),
[7] € Wi ™% (J: LUR? x {0)) N LO(J: W, * (B? x {0)).

Define (u,7) as

It is clear that
therefore,

a(t,x) == (_U/l,ug,_'U/3)T(t7x1,—$27l'3), 7(t,x) = —w(t, x1, —22,T3).
(a

,7) is also a solution of (4.38). The uniqueness implies that (@, 7) = (4, 7) and

ﬂ,l = 7.~L3 == 0, 82’&2 = 0,
as well as 7 = 0 on G\0X. Consequently, the restriction (&, )|y, is the strong solution of (4.34)
with (f, fa,9;) = 0, j € {1,4}. The uniqueness can be verified by a similar argument as in
Section 4.3.1. More specifically, assume u is a solution of (4.34) with data all reduced in a half-
space. Then one reflects it by suitable extension operators with respect to x5 to a function @
with 4|, .o = u in full space. By the uniqueness of two-phase Stokes equation in full space, see
e.g. [PS10, Theorem 3.1], we know @ = 0 and hence obtain the uniqueness of u. This completes
the proof. O
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4.3.4. The two-phase Stokes equations in half-spaces with a bent interface. In this
section, we consider the case of a bent interface for the two-phase Stokes equations in half-spaces.
So let the interface ¥ be given as a graph of a function  : R x R, — R of class C®. Moreover,
let z = (2/,23), 2/ = (z1,22) and V, = (91,02)", we assume that ||V,0(z')|, < n and
||Vi,0(x’)||oo < M, i€ {2,3} for M > 0, where n > 0 will be chosen sufficiently small later.
Then the interface is defined as

S i= {(¢',25) €R® 125 = 0(a'),0’ € R x .},

and the associated unit normal vector is given by

1

VI+[Ve 0@

ve,(2') = B(a’)(~Vab(a'), 1), )=

Let Q:=R xRy xR, G:=R x {0} x R and
0% :={(2',x3) 1 23 = 0(z'), 2" e R x {0}}.
We consider the problem

poyu — div Sy, (u,m) = f, in Q\Xy x J,
divu = fg, in Q\Zg x J,
[u] = g1, on Xg x J,
[-7l+ p(Vu+Vu")]vs, = ga, on g x J, (4.39)
(u1,u3)" = g3, on G\0%g x J,
—7 + 2udsug = g4, on G\0Xg x J,
u(0) = up, in Q\Zg,

where S, (u,7) = —7l + p(Vu + Vu') and p,u > 0 are given constants. For given data
(f, fa, 91,92, 93, ga, up), we give the following compatibility conditions at time ¢t = 0

divug = fd‘t:07 [[Uo]] = 91|t:07 ((UO)h (U0)3)T\G = g3|t:0,
PZB I]:/.I,(v’l,LO) + VUJ)VZQ]] - P2992|t20a

where Ps, := I — vy, ® vs, denotes the tangential projection of vy,. Moreover, at the contact
line 9%y, we have

lga] = ((g91)1,(91)3) T
(92)1 = [20101(g3)1vs, - €1 + (1(01(g3)2 + 03(g3)1)vs, - €3],
+ [94 — 2pfa] vs, - €1 + [21(01(g3)1 + O3(g3)2)| v, - €1, (4.40)
(92)3 = [21103(g3)2vs, - €3 4+ p(01(g3)2 + 03(g3)1)vs, - €1]
+ [9a = 2ufa] vs, - es + [21(91(g3)1 + 95(g3)2)] vs, - €3.

Reduction. Asabove, we want to reduce (4.39) to the case (ug, f, f4, g3, g4) = 0 for convenience.
In a same way as in Section 4.3.2, one can reduce to the case (ug, f, f4) = 0, we do not give the
details here. Then we have modified data g;, j € {1,2,3,4}, in the right regularity classes and
having vanishing traces at ¢ = 0 whenever it exists.
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Next, set gf = gj |363<9(I1 0y J € {3,4}. By the extension

gg'(xl,xg —6(z1,0)), if x; € R,x3 > 0(x1,0),
g;(xl,o,xg) =< — ggr(xl, —2(z3 — 0(x1,0))) (4.41)
+2g5 (21, —(z3 — 0(21,0))/2), if 21 € R, x5 < 6(21,0),

we have
_i _1
G5 € oWe P (J; LUR x {0} x R)2) N LI(J; We 7 (R x {0} x R)?).
Employing an even reflection to gj , one obtains the extended function

1

GF e W2 (T LR x {0} x R)?) N LA(J; W, (R x {0} x R)?).

Let ut := 7 pT = Plyy>0- Now consider the half-space Stokes equation with the outflow
boundary condition

ptout — ptAut + V =0, inQxJ,
diva™ =0, inQ xJ,
(uf,ud ) =gy, onG xJ, (4.42)
+2u+812 =g/, onG xJ,
wt(0) =0, inQ,

which admits a unique solution (a4, # 1) with regularity

it e oW(J; LURQ)) N LI(J; W2(Q)?),

ol

1

T LNG) NI W, 1(G)),

cw;

L
2q

. LTl
#te LU W), 7,

by Bothe—Priiss [BP07, Theorem 6.1] or Priiss—Simonett [PS16, Theorem 7.2.1]. Repeating the
same procedure with all superscripts T replaced by ~ in (4.42), where g; are the extensions of

g; = gj|$3<0(w1 0) similar to gj*, j = 3,4, we get the corresponding functions (¢ ~,7%~) with
regularity

W€ oWh(J; LU(Q)) N LI(T; WHQ)?),

e LI WHQ), € W2 (J: LUG)) N LA Wo (@),

- |ZEQ:0

We define

Then (@,7) := (u — 4, ™ — 7) (restricted) solves (4.39) with (uo, f, f4,93,94) = 0 and modified
data (g1, g92) (not to be relabeled) belonging to proper regularity classes with vanishing traces at
t = 0 whenever they exist and satisfying

((g1)1,(91)3) " =0, ((92)1,(g2)3) " =0, on G.
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Transform to a half space. By the reduction argument explained above we may assume

(’U’O?fa fd>93»94) =0.

Our aim now is to transform Xy to ¥ := R x Ry x {0} and 9%y to 93 := R x {0} x {0}. To this
end, we introduce the new variables ' = 2’ and 3 = x3 — 6(z’), where &’ := (Z1,Z2), for z € Q,
as in Section 4.3.2. Then we define

u(t,z) = u(t, ', 23+ 0(z")), 7(t,z):=n(t, 7,73 +0(z)),

for t € J, ¥ € R x R;. In the same way, we transform the data (g1, g2) to (g1,g2). In the
following, we will write Oz, as 05 for the sake of readability. Then with the help of (4.26) and
(4.27) in Section 4.3.2, one arrives at the transformed system

POt — pAu + V7 = My (0,4, 7), in Q\X x J,
diva = M (6, ), in Q\X x J,
[u] = g1, on ¥ x J,
[—7es + u(dst 4 Viz)] = My(0, @) + (G2 + VO(32)3)/8, on ¥ x J, (4.43)
(@1,a3)" =0, on G\0X x J,
—T + 2udatis = M5(0, ), on G\OX x J,
a(0) = 0, in Q\%,

where M;, j = {1,2,4,5}, are given by

My (0,a,7) := p( —205VaVe + AGdsu + (95u ® VO)VE) + VO(z') 0T,
M5 (0,a) := V0 - 0sa,
My(0,3) = [u(Va+ Va")] Vo — [u(VO @ 031 + d3u @ V)] VO
+ ([ndsus] /8% — [u(d3u + V)] - VOV,
M5(0,0) = 210:0(x")O31iz.

Existence and uniqueness. As in Section 4.3.2 and [Wil20, Section 1.3.4], if the data are in
the right regularity classes and ||V <7, n > 0 is sufficiently small, one may consider (4.43)
as a perturbation of (4.39) and apply the Neumann series argument to (4.43) via Theorem 4.12.
To this end, we define the solution spaces as

oE(J) := oE,(J) x Ex(J),
where
0B, (J) := {u € oW (J; LYQ)*) N LI(T; WZ(ON\E)?) : (u1,us) |, =0},
(L) N LW, (D)),

E.(J) = m e Li(J; qu(Q)) 7] e Wi
T rlg € WEH (L@ n LWL i (@) |

V)

as well as the data function spaces

F(J) :=F1(J) x oFo(J) x oF3(J) x oF4(J) x oF5(J),
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where

oW o (J; W, H(O\D) N LA(T; W (),

()
()

oF5(J) = oWy % (J; LI(S)?) N LA(J; W, * (2)?),
()
()

M‘,_‘

1 _1
oW LAS) N LT W, (D)),

N‘H

= oW (J; LUG)) N LI W, (G\OSY)).

In addition, let

T= = a
oF(J) := {(f1,f2,91,927g3) S ﬁ(J) : ((91)1,(g1)3) " =0, (g2)1 =0, at 82}

(92)3 = [g3 — 2uf2], at O
Now we define an operator L : gE(J) — oF(J) by
POt — pAU + V7
diva
L(u,7) := [a]
[~7es 4+ u(dst + V)]
(—7 + 2udata)|

Then L is an isomorphism by Theorem 4.12. For the right-hand side of (4.28), we set
M(97 ﬂv 7_'(') = (Ml (05 1_1'7 ﬁ-)a M2(03 ﬁ)7 07 M4(97 ﬂ), M5(97 ﬂ))T

and
F:=(0,0,f3,f1,0)", f3:=0g1, fa:=(32+V0(gG2)s)/B.

It is clear that F € F(.J), since § € C3(R x Ry). We note that ((71)1,(71)s)T = 0, (g2 +
V6(g2)3)/8)1 = 0 as well as (g2)3 = 0 at the contact line 9%, one obtains F € oF(J).

To apply the Neumann series argument, we investigate the perturbation term M(0, @, ).
Note that from the compatibility conditions, (M4(0,a)); = 0 as well as (M4(0,4))s = 0 must be
true at the contact line 0%, since 2uM5(0,4) = M5(0, @) at the contact line 0¥. However, these
do not hold in general, namely,

(My(0,7))1 = 0a0pu(Ori2 + Doty + (1 + 010)051i2 + Datiz), at O,
(M4(07 ﬂ))3 = 829N(82ﬂ3 + (93@2), at 0X.

To overcome this trouble, we follow the argument in [Wil20] by introducing a modified JTL(F), @)
as

M4(9,ﬁ) = (M4(9,’CL))1 — (929(K1,0,K2)T7

where
K (9, ’U) = exty ([[/L(alﬂg + 0oy + (1 + 819)6317/2 + 62723)‘G\62]]) )

K2(8,7) = exts ([[ (Dot + aga2)|G\82]]) .
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Here, by Wilke [Wil20, Proposition 5.1], there exists a linear and bounded extension operator
exts, from
1 2
q

oWE T (I LUOR)) N LIS Wy (05))

to

a 1
L) N LT W (),
such that (extxz)|ys, = 2 for all z € OW;/Z_l/q(J; L1(0%)) N L1(J; qufz/q(aZ)). Define

1
2
oWy

M(8,a,7) == (M (0,1, 7), Ma(6,),0, My(0, ), Ms(6,))" .

Then it can be verified easily that the modified perturbation M(@, a,7) € oF(J) for each (u,7) €
0E(J), combining the smoothness of 6. The only point that needs to be taken care of is Ma(0,u) €
OW;(J; W, H(2\X)). By integration by parts with respect to the Z3, we have

/ My (0, @)pdz = / V0 - O5upds = — / V0 - 105z, (4.44)
Q Q Q

for all ¢ € W ((Q\X), which implies the claim with @ € oE,,(J).
Then we rewrite (4.43), with My replaced by My, as
(u,7) =L~ "M(0,u,7) + L~ 'F.
Our goal in the following is to show that for each € > 0, there exist Tj > 0 and 1y > 0 such that

|710.a.m)| | <el@mleo (4.45)

oF(J)

holds for 0 < T < Ty and 0 < 1 < 1.
We estimate M (6, 4, 7) term by term. Mimicking the estimates in Section 4.3.2, one obtains

1M1(8, 8, 7)llg, () < CUIVO o + IVOIZ, + T2 || V26| ) 11(@, 7] ey (4.46)
1020, @)l 5,y < CUIVOl o + T2 V20| ) 1l 5, () - (4.47)

where C' > 0 does not depend on T > 0. For M4(9,ﬂ) € oF4(J), we see that

-1 .
La(J;W,  1(%)3)

Hm(e,a)

- Hz\Z(a,a)

+ HM(a,a)‘

1_ 1
oF4(J) oWg 29(J;La(%)3)

The first term in the right-hand side above is estimated by

1_ 1
i 2T(J5Le(D)3x3)

H]\Z(e,ﬂ)

< C(IVO] o + VOl IVl .

1_ 1
oWg PU(J5La(D)3)

2\
< C(IVO]l + IVOIIS) llall g, -
while the second term satisfies

fio.0

2 _
SOV + IVOIIS) [Vall 1
Li(J;W, 7 (%)3) La(J;W, 7(%)3%3)

+C(1+ (Vo) HV29HOO VGl Lo g;na @\ s)2x2)
< O(IVO]l o, + IVO12) 1l &, + CT2 (14 [V0]) [[V20] 1l e, »
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by the trace theory of Sobolev spaces. Hence,

My(6, 1 4.48
H a(6,4) oF4(J) ( )
_ L _
< C(IV8lloo + VO 1z, + CTZ (1+ [ V6ll) (1920 Nl -
The same estimate as in (4.33) yields that
|M5(0, )5,y < C V6]l Nl 5, - (4.49)

Collecting (4.46)—(4.49), we have

HJ\?(@,@,%)

oF(J)

< C (IV0llc + IVOI%, + CT5 (1 + [V0l..) V20, ) 1 Pl ) -

Since ||V 0(2")|| . < n and HVi/G(x')HOO < M, by choosing n > 0 and T' > 0 sufficiently small,
one obtains (4.45). A Neumann series argument in ¢E(J) finally implies that there exists a
unique solution (@, ) € ¢E(J) of L(u,7) = M(G,ﬂ, ) + F or equivalently a solution (u,7) of
(4.39).

Consequently, (4.39) admits a solution operator Sgs : Fgs — Epgs, where Fyg and Egg
are the solution space and data space respectively, for a half-space with a bent interface and the
data in Fgg satisfy the compatibility conditions (4.40).

4.3.5. The heat equations in quarter-spaces. Asin Section 4.3.1, define  := RxR; xR,
G:=R x {0} xRy and S := R x R} x {0}. Consider the problem

Owu—DAu=f, inxJ
Dosu = g1, on G x J,
DO3u = g, on S x J,

u(0) = ug, in Q,

(4.50)

where u : R? x Ry — R is the quantity of the system, e.g., the temperature, the concentration,
etc. D > 0 denotes the constant diffusivity.

THEOREM 4.13. Let ¢ >3, T >0, D > 0 and J = (0,T). Assume that G,S € C3 and 0G
is of class C*. Then there exists a unique solution
u € W, (J; LI(Q) N LI(J; W2(Q)),
of (4.50) if and only if the data satisfy the following reqularity and compatibility conditions:
(1) f e L1(J; L9(S)),

1

(2) g1 € WE 2 (J; LI(G)) N LA(J; W, *(GY)),

(3) go € WE 2 (J; L9(S)) N LA(J; W, *(5)),

2

o2
(4) uo € Wg “ (),
(5) Doyuole = g1l,—g, DOsuglg = 92|,_0»
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(6) 9391lGns = Q292lGn3-

Proof. To prove Theorem 4.13, we extend the data suitably to the half-space and solve the
heat equations in half space. To this end, one extends (f, g1, uo) with respect to x3 by general
extension to some functions

2
q

FeLi(J;LIR xR, x R)), dge Wy "(Rx Ry xR),
G € Wi P (JLI((R x {0} x R) N LI(J; Wy * (R x {0} x R))).
Solving
Ou—DAu=f, ImRxR;xRxJ,

Doyu = g1, inRx {0} xR xJ,
u(0) =g, in RxR;i xR,

yields a unique solution
@€ W, (J;LYR x Ry x R)) N LI(J; W2R x Ry x R)),

by [PS16, Theorem 6.2.5]. Then (u — @) solves (4.50) with (f, g1, ug) = 0 and modified g» (not to
be relabeled) satisfying 02g2|q = 0 with vanishing time trace at t = 0. Now extend g» by even
reflection with respect to x5 to functions

1

g2 € Wqé

1

(7 LR x {0}) N L9(; W, * (B2 x {0})).

We solve
O — DAu =0, inRxRxRy xJ
DOsu = g2, in Rx R x {0} x J,
uw(0)=0, inRxRxR,,

again by [PS16, Theorem 6.2.5] to obtain a unique solution
4 € W, (J; LYR* x Ry)) N LY(J; W2HR? x Ry)).

Note that a(t, z1, —22,23) is also a solution of above system. Then uniqueness of solutions
implies that

a(t,x, w2, w3) = U(t, x1, —T2,T3)

and hence Oqyu(t, z1,0,23) = 0. Therefore, the restricted u := @ + @ is the desired solution
to (4.50). The uniqueness can be derived by the argument in Section 4.3.1 combined with
the uniqueness of heat equation in half-spaces ([PS16, Theorem 6.2.5]), which completes the
proof. O

4.3.6. The heat equations in bent quarter-spaces. By the same argument in Section 4.3.2,
we can find a unique solution to (4.50) with a perturbation of 23 = 0. Hence in turn, one obtains
a solution operator Spgs : Frgs — Engs, where Fpgos and Epgs are the solution space and
data space, respectively, for the bent quarter-space and the data in Fgg satisfy the compatibility
conditions at the contact line {(x1,0,0(z1)) : 1 € R}.
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4.4. General Bounded Cylindrical Domains

In this section, we will show that (4.10), (4.13) and (4.15) respectively admits a unique
solution. For system (4.13) and (4.15), a localization procedure does work since they are both
standard parabolic equations, while some modifications are needed for (4.10). The point is that
for (4.10), the presence of pressure and the divergence equation will bring additional difficulties,
for which we proceed as in [PS16] and [Wil20] to obtain extra regularity for the pressure under
suitable conditions and reduce the system to a simpler form.

4.4.1. Regularity of the pressure. In general, the pressure m does not have more regularity
than that stated in Theorem 4.7. However, in a special situation, one may obtain extra time-
regularity of 7.

PROPOSITION 4.14. Let Q be the bounded domain defined in Theorem /.7 and (u, ) € E(J)
be a solution of the two-phase problem (4.10) with
(uo, fa, 91 V5,95 -vs) =0

and f, € oW (J; LYQ)3), for some a € (0,1/2 —1/2q). Then w € ¢Wg(J; LY(RQ)) and there is
a constant C > 0 independent of J, u, 7, fu, such that

||7THW;<(J;L<1(Q)) <cC (||u g, tl7lle, + ||fu||Wg(J;Lq(Q)3)) :
Proof. Fix any ¢ € L7 (©2). By Theorem 4.21, the transmission problem

Ad =1, in Q\X,

[p#] =0, on X,
[Ovs®] =0, on X, (4.51)
pp =0, on G\JX,
Ops¢ =0, onS

possesses a unique solution ¢ € qu,(Q) N W;(Q\Z), which satisfies the estimate
||¢HW;,(Q)0W§,(Q\2) <cC |\¢||L§(;)(Q) :

By integration by parts, one obtains

/Q mbde = /Q rA¢dr = — /E [7] Oy, pdor + /G 70y ddo — /Q Vi Védz
= 7/ [7] Ops pd X +/ w0y, pdo — / (fu — pOru + vAu) - Vodz
b G Q

= f/ ([7] Ouvs @ + [4Ousu - VP]) do +/ Ty pdo — / fu - Vodzx
by G Q
- / pOysu - Vodo — / Oy u - Vodo + / uVu : V2da.
s G Q
Taking the supremum of the left-hand side over all functions ¢ € Lq,(Q)7 we have

[ Lagy < C (IIVU(t)HLq(Q) H10usu(®)ll pacsy + [10veu(®)] o)

F 0wl Lagsy + 1I7ON Loy + 17Ol La(ey + Hfu(t)HLq(g)) ,
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for almost all ¢ € J. Furthermore,
17 (@) = ()l a g
< C (IV (lt) = ()l o e + 190s (u(t) = 1) | gags) + 10w (u(t) = u() | ey
1190 (1) = w(3)l| oy + 117 () = 7 () gy + 1) = 7D (e
) = Jul$) oy )

for almost all ¢ € J. Since oE, — qu% (J; W, (Q\X)), trace theory (see e.g. [PS16, Proposition
6.2.4]) implies that

% (J; LY(K)),

for k,1 € {1,2,3} and K € {X¥,G,S}. From the embedding W; — W;7¢, € > 0, one gets
7 € oWy (J;L1(Q2)) and the desired estimate. O

1
(6kul)|K € OWq2

Remark 4.15. Note that for unbounded domains, e.g., the (bent) quarter space and the half
space with a (bent) interface, one can always reduce the unbounded domain to a bounded
domain with the same part of boundary by suitable extension. Therefore, in the following
localization procedure as in Section 4.4.3, we will apply Proposition 4.4.1 directly without any
further explanations.

4.4.2. Reductions. In this section, we reduce the problem (4.10) to the case

(’LLO, f'u,7fdagl Vv, 095 VS) =0.
To this end, consider the parabolic transmission problem
poi — pAL = f,, in Q\X x J,
[[ﬁﬂ:glu in¥xJ,
[n(Va + VQT)VEH =g9, on X xJ,
(i1,13)" = g3, on G\IX x J, (4.52)
2ubaliy = g4, on G\OX x J,
uU=gs, on.sSxJ,

@(0) = ug, in Q\X,

with (uo, fu,95), j € {1,...,5}, in suitable function spaces. Then by Theorem 4.23, (4.52) admits
a unique solution

w € W3 (J; LUQ)°) N LI(T; WEO\S)?),

which implies that (u — @, ) solves (4.10) with (ug, fu, 91,93, 95) = 0. Next, solving the elliptic
transmission problem

Ap = fg—diva, in Q\X,

[po] =0, on ¥,
[0vs9] =0, on X, (4.53)
pop =0, on G\0%,
Oy =0, on S
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yields a unique solution ¢ with regularity
Vo € oW (J; LU(Q)*) N LI(J; W (%)),
thanks to Theorem 4.21. Now for (u, ) the solution of (4.10), define
(4, 7) = (u— U=V, + pdep — nAg).

It is clear that (@, ) solves (4.10) with (wo, fu, fa, 91 - Vs, g5 - s) = 0 and other modified data in
right regularity classes having vanishing time traces at ¢t = 0.

4.4.3. Localization procedure. Firstly, we are devoted to prove Theorem 4.7, which is the
most crucial part of this work. The proof is based on the localization procedure with the model
problems we considered in Section 4.3.

Proof of Theorem J.7. Following the localization method in e.g. [DHP03], [PS16] and [Wil20],
we split the proof into two parts.

(1). Existence of a left inverse. Let (u,7) be a solution of (4.10). By the reduction
argument in Section 4.4.2, there exists (@, 7) such that (@, 7) := (u, ) — (@, T) solves the problem

POttt — pAG+ Vi =0, in Q\X x J,
divii=0, in Q\Z x J,
[4] = g1, on % x J,
[-#1+ p(Va+Va")]vs = g2, on S xJ,
(1,13)" = g3, on G\OX x J,
—T + 2u02lis = g4, on G\OX X J,
U =gs, onsS, xJ
a(0) =0, in Q\Z.

(4.54)

~—

with (g1 - vs, g5 - vs) = 0. Choose open sets Uy = B,.(x) with radius r > 0 and centers xj such
that 0¥ C Ug215 Uk, 0S C Ug: ~,+1 Uk and choose r > 0 small enough such that corresponding
solution operators from Section 4.3.2 and 4.3.4 are well-defined. By Proposition 4.19, there exist
open and connected sets such that

e UgNQ#0,UnG =0,
e UiNG1#0,U;NGe #0, U, N(ZUS)=0,i=1,2, =34, k=17,

and a family of functions {¢r}r_, C C3(R3;[0,1]) such that Q C U]I;/:o Uk, suppgr C Uy,
Zszo vr =1 and Ouypr(z) =0, Opypr(z) =0, for z € U, N (XU IS), k > 5.

Now define (i, 7x) = (@, )@k, the data gjx := ¢k, as well as the domain QF := Q N Uy,
where Uy is an open set if £ = 0, a half space if £ = 1,...,4, a bent quarter space if k =
N; +1,...,N, a half space with a bent interface if k = 5,..., N;. Moreover, let ¥ := ¥ N Uy,
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G* := GNU and S* := SN Uy. Then (@, 71) satisfies the problem

POy, — pAiy, + Vi, = Fi(a, 7), in QF\2F x J,

divag = Fa (1), in QF\2F x J,
[i] = g1k, on ¥F x J,

[-7el + u(Vig, + Vg, )] ver = Gox + Gax(@), on £F x J, (455)
()1, (@g)3) " = Gak, on GM\oxF x J, '
— 7 + 2u0a ()2 = Jar + Gar(@t), on GF\IXF x J,

Uk = G5k, on S* x J,
i (0) = 0, in QF\ 2k,

where

Fy(a,7) == [V, 0T — p[A, @], Fap(t) :=a- Vo,
Gor (1) :== [u(Vor @ 4+ 1@ Vi) vse,  Gar(@) := 2udopyrlis.

For k = 0, we extend X to Y and S to S smoothly, such that
SNU=2NUy, QNUy=0NUy, %CQ.

Then solving a two-phase Stokes problem in a bounded domain with smooth boundary and
interface yields the unique solution of this local problem by [PS16, Theorem 8.1.4]. If k =1, ..., 4,
we have the half-space Stokes problem with outflow boundary conditions. This problem was
investigated in [BP07, Section 6] and [PS16, Section 7.2]. For k =5,...., Ny and k = N;+1,..., N,
we obtain a bent quarter-space Stokes problem and respectively, a half-space two-phase Stokes
problem with a bent interface, which are solvable according to Section 4.3.2 and 4.3.4. Hence,
the solution operators for the charts Uy, k > 5, are well-defined by the results in Section 4.3.2
and 4.3.4. We denote the corresponding solution operators for each chart by S.

Next, we want to reduce Fgi (@), since we do not have enough time regularity for it, while F,
Gop, and Gy are endowed with extra time regularity due to the regularity of @ and Proposition
4.14. More specifically, if @ € gE,(J) — OW;N(J; w,} (QF)3), then

[A, pu]a € oW g/ (J; LUQS)?) N LI(T; Wy (2N SF)?).
From Proposition 4.14, we know that
€ oWq(J; LU(Q)) N LI(J; Wy (QM\E),

and hence
[V, @il € oW (J; LYQF)?) N LI(J; W, (QF\EF)?),

for 0 < o < 1/2 —1/2q. Then
Fy(@,7) € oW (J; L1(QF)) N LI(J; Wy (QF\EF)),
as well as
Gy (@) € oW1 /29(J; LI(ER)?) M oW o2 (J; W Ha(5F)3),
Gy (@) € oWy~ /24(T; LIGR)) N oW 2(J; Wy~ 9(GF\OEY)),
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by similar argument and the trace theory (see e.g. [PS16, Proposition 6.2.4]). However, Fy €
oE,(J) is an exception without enough regularity. Thus, we reduce it by solving an auxiliary
elliptic transmission problem

Aq’)k = de(ﬂ), in Qk\2k7

[péx] =0, on ¥¥,
[Ovs 6] = O, on 3¥, (4.56)
por =0, on GM\oxF,
Oysdr = 0, on S¥,

with Theorem 4.70 to obtain a unique solution ¢ with regularity
Vo € 0By (J) = oWA(J: WHQNEF)®) 1 LI WE(QR\5F)?)
< oW (J;WHQR\EF)®) N oW o2 (T, W2(QF\5F)?),
and the estimate
IVorll g, ) < On llill g, gy »

where Cn depends on N,  and ¥ but does not depend on J. Moreover, trace theory (see e.g.
[PS16, Proposition 6.2.4]) yields that

[Vor] € WL 2U(J; WHER)) N W2 (J; WEH9(5F)3),
Vonlge € WLV T, WHGH\OZF)?) 0 oW/ 2(J; W2—11(GF\aSF)?),
Vor|gr € oWy V2T, WLH(SF)?) N oW/ (T, W21 9(S9)%),

with vanishing normal part on ¥*¥ and S* and

[ 6] € oW o™ /21(J; LU(SH)P2) 0 oW g/ 2(J; Wy~ Ha(sh) 2,
Bk g € oW o1 PI(T: LA(S®)E) oW g/ 2 (T, W= (5%)29),

whenever they exist. Define
(U, 7x) := (g — Vo, Th + pOidr, — pAgy).

Then we arrive at the system

POy, — Ay, + Vi = Fi(i, 7), in QF\XF x J,

diviy, =0, in QF\ X% x J,
lae] = g1k — [Véi] , on XF x J,

[kl + (Vi + Va )] ver = ok + Gar(@), on ¥F x J, (57
()1, (Gr)3) " = Gar — (O10n, O3%) T, on GF\OXF x J, '
—F 4 2005 ()2 = Gar + Gar(), on GF\oxF x J,

U = Gsp — Vb, on S* x J,
0 (0) = 0, in QF\xk,
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where
égk(ﬂ) = ng(ﬂ) — [[Q/LVQ(bk]] Usik + [[NA¢I€H Usik,
Gan(@) := Can(@) — 2p0365 + pAdy.
By the solution operators Sy, one may rewrite (4.57) as
(ﬂk,ﬁ'k) ZS;C(D/C—I-R]C(Q, ﬁ')), (4.58)
where
Dy = (0,0, gk, Gok, Gak, Jak, Gsv)
denotes the given data and
Rt 7) = (Fi (@, 7),0, = [Vor] , Gor (@), (910, Dn), Gar (@), =) T
represents the remaining part on the right-hand side of (4.57).
Choose cutoff functions {n;}i_, C C°(Uy) such that Mk lsupp o, = 0- Then @ = ZkN:O kMo
T = Zﬁ:o Tenk. Multiplying (4.58) by nk, replacing (ig, 7x)nk by (i — Vi, i + pOrdr —
uA¢)n, and rearranging the equation, one obtains

(g, T )k = Sk(Drnk + R (@, T)nk) + (Vor, —p0rdr + ppAdk)ny.-

Now recalling the function spaces in Section 4.2.2, we claim that there exist a § > 0 and a
constant C' independent of T' > 0, such that for a > 1/2g¢,

IR, ®miel ey < CT 1 7)) (4.59)
1¥6umll 2, () < CT? (11 sy + 1Pl oi) ) - (4.60)
[(=pOibr + LAGK)MEN (1) < cT’ (H(aaﬁ-)”OE(J) + ||Dk||O]F(J)> : (4.61)

It is easy to verify (4.59), since we have given associated additional time regularity for the
remaining terms. We present the estimate for Fj (@, 7) as an example. For a > 1/2q, we have

I P @ 7 g, (. < T2 D F5 (@) | o iz aryey < CTH IFR(@ ) g (10 i) -
By Proposition 4.14, we get
[(—=pOrdr + MA¢k)77k||owg(J;Lq(Qk)) < |17k — ﬁ.kHOWg(J;LG(Q’C))
< C (1 )l o) + 1Pl oy + IR Dl ) -
Since Ve, € oW (J; WEH(QM\E)?), one has
Ovr, € oW (J; LI(QF)) N LI(J; W2(QR\SF)) — oW o™ (J; W, (QM\F)),
for € > 0 small. Then
||V¢k77k||oEu(J) <C ||V¢kHLq(J;Wq2(Qk\Ek)3) + H¢)k||0Wé(J;qu(Qk\Ek‘)3)
SCTFNVON 4 e sy T 198 Iacawg@imny + 190l agrawyamony
< OTH VO b gy O™ 100wy (sawyamism)

1 ~ ~
< OT% (1@ )l + 1Pl ecy )
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and

1(=pdedn + pAbr )kl 5 )

L L
< CT?z Hat(ﬁkHOW;’_‘(J;W;(Q’“\Z’“)) 4+ CT2a HV(kaqu% (J;W2(QF\3F)3)

+OTH |[Adk]ll .-
0

1 40T ||[Ag]
W (J;W, (k) oW

-
¢ (JiLa(Ek))

L 1
+OT% [ Adklgell 3 ay o+ CTH [ Adklgell
0

oWE (W, 7 (5H)) 27 (Jia(sh)

1 ~ ~
< % (1@l s0s) + Pkl
where we used

1

||8t¢k||Lq(J;qu(Qk\zk)) < T3 ||at¢k||L2q(J;qu(Qk\Zk))
1

< T2 |0y

1
Wit aigonmey S CT 10k lwe-av@ne)

for some 1/2¢ < o < 1/2—1/2q and € small enough. Then we get (4.60) and (4.61). Consequently,

there is a constant § > 0, such that

H(ﬁkvﬁk)nkHO]E(J) <C (HDkHOF(J) +1° H(ﬁaﬂ—)”oﬂi(,])) )

where C' > 0 does not depend on T' > 0. Taking the sum over all charts k = 0, ..., N, one obtains

1)y < C (Pl iy + T2 D)l )

where D denotes the data in (4.54). Then choosing T' > 0 sufficiently small yields the a priori
estimate

1@, )l ey < C PN e -

Hence we may conclude that the operator £ : gE — (F defined by the left-hand side of (4.54)
is injective and has closed range and there is a left inverse S for £ such that SLz = z for all
S oE(J)

(2). Existence of a right inverse. Now we are in the position to prove the existence of
a right inverse. Given data

F = (fuafdvgla92393ag4795)—r € F(J), Ug € X%u,

satisfying the compatibility conditions (4.11) and (4.12). As stated in Section 4.4.2, without loss
of generality one may assume that ug = 0, which means that the time traces of all the data at
t = 0 vanish whenever they exist.

Let 4, V¢ be the unique solution of (4.52) and (4.53), respectively. Define

(i, 7) := (4 — Vo, =0y + pAo), SF := (@i, 7).
Then it follows that
LSF = (fu, far 01 + G1(0), go + Ga(0), g3 + G3(0), g4 + Ga(9), g5 + G5(9),0) ",

where

G1(¢) =~ V9], G2(9) := — [2uV?¢] vs + [uA¢] v,
G3(9) = (=016, ~050) ",  Ga(¢) = —2u05¢ + pAd, Gs(9) = ~Vo.
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In the following, by localization we consider the problem

POty — pAdy, + Vi = 0, in QF\XF x J,

div iy, = 0, in QM\ZF x J,
[ar] = Gik(9), on X* x J,

[kl + p(Vik + Vi, )] vse = Gar(¢), on £F x J, (462)
(@)1, (@k)s) " = Gar(d), on GM\IZF x J, '
— Tk + 2u0a (g )2 G4k(¢), on G’“\(’“)Zk X J,

iy = Gsp(6), on S* x J,
@ (0) = 0, in QF\xk,

where Gj(¢) == G;(d)pk, j € {1,...,5}. Now, we are going to check if G,;(¢) satisfy all the
relevant compatibility condition at 9X* and 0S¥, whenever they exist. For k = 0,...,4, one
does not need compatibility condition for G, j = 1,2,5. Since ¢ has vanishing trace at t = 0,
one obtains (Gsk, Gux)|,_, = 0. For k = 5,..., Ny, i.e., the bent quarter-space Stokes problem,
it is obviously that Gsp = ((Gsk)1,(Gsx)3) ", which fulfills the compatibility condition on the
contact line S*. For k = Ni,..., N, namely, the half-space two-phase Stokes problem with a
bent interface, we have [G3i] = ((G1x)1,(G1x)3) " and

(Gar)1 = [2p01(G3p)1vsk - €1 4 p(01(Gar)2 + 03(Gap)1)vse - €3]
+ [Gar] vsr - €1 + [21(01(G3x)1 + 03(Gsr)2)] v - e,
(Gak)s = [2103(Gak)2vsn - €3 + p(O1(Gar)2 + 03(Gar)1)vsn - €]
+ [Gar] vsr - es + [21(01(G3x)1 + O3(Gsx)2)] vsr - €3,

at the contact line 9X*, which verifies the compatibility condition (4.40).

Therefore, according to the model problems we established in Section 4.3, for each k €
{0,1,..., N}, there exists a unique solution (ug,7x) of (4.62) in right regularity class. Choose
cutoff functions {ny}_, C C°(Uy) such that ny] = (0. Solving the elliptic transmission
problem

Supp @

A(ﬁk = (ﬂk . Vnk)|g s in Q\E7

[[p¢k]] = 07 on Za
[0vs k] = 0, on ¥, (4.63)
pbr =0, on G\J%,
OusPr =0, on S,

yields a unique solution ¢; with regularity
Vor € oW o (J; W, (D)) N LI(J; WE(Q\E)?).

Finally, define

N

SF = Z(aknk — Vo, Tk — pOidr + pAdy).
k=0
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Then it holds that

0

where

éQk((bk) = Gap(dr) — [u(Vnr @ Ug + g @ V)] vsk,
Gar(dr) = Gar(on) — 2002y, (i )a-

From the construction of 7y, we know that
N
Gj(®) =Y _mGik(9).
k=0

Let SF := SF — SF, it follows that
LSF = LSF — LSF = F — RF,

where

N N N T
REF = Z (fu[A,nk]ﬂk + [V, me)tr, 0, Gk, Gok, Gk, Gar, G5k>0) ~
k=0

As in the first part of the proof, since we have additional time-regularity for 4y, 7, and ¢, we
could conclude that there exists constant § > 0 such that

IRF ey < CT° IF |l oy »

where C' > 0 does not depend T > 0. Taking 7' > 0 small enough, for example, CT® < 1/2, the
operator (I — R) is invertible. Substitute F" above by (I — R)~!F, one obtains

LS —-R)"'F=F,

which defines the right inverse for £ as 8 := S(I — R)~!.
This completes the proof. O
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Given ¢, € LI(J; W2(Qy)) N W} (J; L9(Q;)), we obtain the well-posedness of
pOu — div S, (u, m) = fu, in Q\X x J,

divu — Z—ﬂcs = fa, In Q\X x J,
[u] = g1, on X x J,
[[(77T]I + w(Vu + VUT))VE]] =go, onX X J, (4.64)
(u1,u3)" = g3, on G\IX x J,
—7 + 2udous = g4, on G\OX X J,
u=gs, on.SXx.J,
u(0) = up, in Q\X,
with the aid of Theorem 4.7.
COROLLARY 4.16. Let 7,3 > 0. Given ¢, € LY(J; W2 (Qy)) N W, (J; L4(2)). Then under
the assumptions of Theorem /.7, (4.64) admits a unique solution
(u,m) € E(J),

if and only if the data are subject to the regularity and compatibility conditions in Theorem /.7.

Proof. Since ¢; € Eco(J) = LI(J;W2(Q)) N W, (J; L9(Qy)), it follows from the embeddings

W2(Qs) = W), LI(Q) — W, () that ¢, € Fo(J). For o5 € W272/(Q,), trace method
of real interpolation implies that there exists a function és € E. (J) such that ¢é|,_, = co,s. Then
one may decompose ¢s as ¢s := Cs + Cs, Where s € O]EC,S(J). Extend ¢, suitably from OEC’S(J) to
ce LY(J; WD) N OW;(J; L1(Q)). By compatibility conditions (4.11) and (4.12), we define
a function é such that

g, =¢s, in Qg

é: ,us _ .
u—fcbf, in Q.

Then ¢ € ¢Fy(J) and [ué] = 0 on X. Consequently, the problem

poyu — div S, (a, ) =0, in Q\X x J,
18,
Pe

Ps
[a] =0, on X x J,
[-7I+ p(Va+Va")] vs =0, on ¥ x J,
(ay,13)" =0, on G\0X. x J,
—T + 2udstis = 0, on G\9X x J,
u =0, on S x J,
a(0) =0, in Q\X.

diva = in O\ x J,

admits a unique solution (%, 7) € ¢E(J) thanks to Theorem 4.7. Let (@, 7) be the unique solution
of (4.10) with f; substituted by f; + Z—éés, then (@ + @, 7 + 7) solves (4.64). O

By standard localization procedure, one can prove the local well-posedness of the heat equa-
tion in a cylindrical domain and in a cylindrical ring respectively. We omit the proof of Theorem
4.8 and 4.9 here and refer to Wilke [Wil20, Section 5.3.2] for similar arguments with model
problems constructed in Section 4.3.6 and Priiss-Simonett [PS16, Section 6.2].
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4.5. Nonlinear Well-posedness
In this section, we aim to prove the local well-posedness of (4.8), namely, to prove Theorem

4.3. To this end, we firstly introduce the function spaces for the data

1

F1(J) = LU(J; L)), Fo(J) = WH(J; W, H(Q) N LUT; W, (Q\X)),
Fa(J) = Wit 2 (J; LI(S)%) N LI(J; Wi‘iz)?’),

1

Fy(J) = W{%-L% G N LI Wy (G\OZ)?),
Fs(J) = W % (J; LY(G ))qu(J Wqﬁ(G\a ),

Fo(J) i= LU Q). Fo() = Wi (J3 LAE)) N L5 Wy 7 (2)),
Fo(J) = W % (J; L(G)) N LA(T; Wy (G\DS)),

1_ 1
2

Fo(J) i= W% (J; LU(S)) N LI(J; W, *(S)),
Fio(J) = LI(J;WHQL)), Fua(J) = LI WHQL),  F(J) = T, ().

Let w = (V,7,¢,¢%,G) and wo = (v0,¢°,0,1). Recalling the definition of solution and initial
spaces in Section 4.2.1, we reformulate (4.8) in the abstract form

ZL(w) =N (w,wo) forallweE(J]), ¥°,&°) € X, (4.65)
where
pOv — divS(¥, 7)

K(w)

TR 8.
le( ) — [)é Cg G(W)
[S(¥, )] ax H'(w)
PG(A)|G HQ(W)
S(¥, )¢ - hglg H?(w)
d,¢é — D™ Fl(w)

ZL(w) = A . A (W, wp) 1= 0
DVeé - ny, F*(w)
DVeé - i F3(w)
D,Vé, - g Fi(w)
015 — P F°(w)
6
85— 22, Fo(w)
nps Wo
({’a év 627 g) ‘t:()
Define

M (w) = (K,G,H  H> H3 F' F? F* F* F° F%) " (w).

Then it follows from Corollary 4.16 and Theorem 4.8, 4.9 that .Z : E(J) — F(J) x X, is an
isomorphism for J := [0,T], T > 0. Moreover, the following proposition holds for .Z : E(J) —
F(J).
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PROPOSITION 4.17. Let ¢ > 3 , J = [0,T] and R > 0. Assume w = (V,7,¢,¢5, ) € E(J)
with §l,_o =1 and ||w||g ;) < R, then there ezist a constant C' = C(R) > 0, a finite time Tr > 0
depending on R and § > 0 such that for 0 < T < Tg, A : E(J) — F(J) is well-defined and
bounded along with the estimates:

|t (W)l sy < C(R)T® (||w\\E(J) n 1) for all w € E(J). (4.66)

Moreover, there exist a constant C = C(R) > 0, a finite time Tr > 0 depending on R and 6 > 0
such that for 0 <T < Tg,

|t (W) — )|, ,, < CRIT Wt — w2, (4.67)
(J) (J)

1 _ (o5l A1 Al axl A1 2 ($2 A2 A2 ax2 A2 At _ 20 ax _ ~
fOTW - (V y T, C ’cs ’g )7W _(V y T, C 7cs 79 ) EYT7 C|t:0—C 2 cs|t:0_0) g

and ||w'||5 ) < R (i=1,2).

tmo = 1

Proof. This proposition is same as in Proposition 3.20 and the proof is very similar. The different
points we need to pay attention are the estimates of H? and H?, where

B = — (1 (B Tia) @ (B i) — g @1ig) ) ¥,
H? = —TF~ Tig - (F~ Thg) + S(¥, #)ig - dg.
Note that for matrices S, T € R3*3 and vectors u,v € R?, we have the tensor algebra property

Su®v)=Su)ov, uUev)S=ucS'v),
Tu-(S"v) = (ST)u-v=S(Tu) - v.
Then one can derive
B2 (w!) — B (w?)
- ((ﬁ*T(Wl) — BT (V2)) (B @ b)) BV
+ BT (V) (g ® Bg) (FL(V!) — F—l(w%))vl
+ (BT (V9) — 1) (g @ ) B (V)
+ (he ® Ag) (F1(V?) — ]I)) @ — %) — (¥ — I
and

HS(wl) _ H3 W2)

With the general trace theorem and Proposition 2.18, one can derive the estimates for H? and
H? following the procedure in Proposition 3.20. O

Now we are in the position to show Theorem 4.3.
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Proof of Theorem 4.3. For (¥°,¢%) € X, by the trace method of real interpolation, see e.g.
Lunardi [Lunl8, Proposition 1.13], there exists a function w = (v, ¢) € Eq¢(00) X Ez(00) such that
Ww|,_o = (¥°,¢%). Then one can reduce (4.8) to the case of trivial initial data by eliminating w.
Now we set a well-defined constant for

= -1
Co = 021%21 Hg Hﬁ(oJF(J),oIE(J))’

which is finite. Choose R > 0 large such that R > 2C' ¢ H(\707 éO)HX . Then
Y

|L A (0, wo < (4.68)

R
<Co @Oy, < 5-

)H]E(.]) X,
Here .#(0,wg) is in the sense of trivial data 0 = (0,0,0,0,1). For |‘Wi||E(J) <R, i=1,2, we

take T > 0 small enough such that C»C(R)T% < 1/2, where C(R) is the constant in (4.67).
Then for 0 < T < Tg, we infer from Proposition 4.17 that

|2t A (wh wo) — 371«/‘/(“’27“’0)%(])

1 (4.69)
< CLCRIT? [ W] < 4 !

2

-w ||IE(J) '

for all w/ € E(J) with |[w/||g;) < R, which implies the contraction property. From (4.68) and
(4.69), we have

||$71‘/V(W’WO)HE(J)

< |27t A (0. wo) |55y + €7 (W, w0) = LN (0, w0) 55 < R

||]E(J)
Define Mg r by
Mpr = {w € Bygn) (0, R) : w = (¥, 7,6, és,g)} ,

a closed subset of oE(J). Hence, ' 4 (-, wq) : Mrr — Mpr is well-defined for all 0 < T' <
Tr and a strict contraction. Since ¢E(J) is a Banach space, the Banach fixed-point Theorem
implies the existence of a unique fixed-point of £~ A4 (-, wg) in Mg T, i.e., (4.8) admits a unique
strong solution in Mg r for small time 0 < T' < Tg.

The uniqueness in ¢E(J) follows easily by mimicking the continuity argument in Proof of
Theorem 3.8, we omit it here and complete the proof. O

4.6. Appendix: Partition of Unity with Vanishing Neumann Trace

PROPOSITION 4.18. Let G := G§ UGy UT C R? with three disjoint components and GT} C
Go, be a bounded domain with the boundary 0Gq € C™ and an interface I' = 0G; € C™*1

m € Np. Gy C Go. Then for each finite open covering {Uy}_, of I UdGy with {Uk}fc\’:ll oTr
and {U;.C},IC\’:]\,l_|r1 D 0Gy, there exist open sets Uy C Gy and Uyy1 C G such that UyNT = 0),
Uni1 N(OGoUT) = 0, Uivjol Ur D Go. Moreover, there is a subordinated partition of unity
{wk}é\f:ol C C™(R?), such that supp ¥y C Uy and v,V = 0 on 0Go, Ouptr, = 0, on T, where
vr denotes the unit normal vector pointing from Gy to Ga', Vg, is the outer unit normal vector

on 0Gy.
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Proof. The proof is based on [Wil20, Proposition 5.3]. For any finite open covering {Uj}i_,
of I' U 8Gy, where Uff;l U, DT and Uch:N1+1 Ui D 0Gy, there exists Un, 11 C Gg, such that
Uny+1 N (T UOG) = 0 and U,ivjll U, D G§ by [Wil20, Proposition 5.3], while at the same time,
there exists Uy C G, such that Uy N T = () and Uivzlo U DGy .

Moreover, there are two subordinated partitions of unity {gbk}fcv:lo, {op}nt! € O™ (R?) such
that supp ¢r, C U and suppyr C Uk, Oupdr = 0, —0uror = 0, on I' and (?VGOgok = 0, on
0Gy. Now we argue by the truncation. Let V := fj;)l Uy and V™~ := Ufgv:lo Ug. For z € V,
define d(z) as the distance from = to V~. Let n(z) € C§°(R;[0,1]) be a cutoff function over
V such that n(s) = 1 if |s|] < € and n(s) = 0 if |s] > 2¢ for € > 0 small. Define v =

n(d(x))ér + (1 — n(d(x)))¢r. Then

N+1 N+1

Ny
ZWZZU%—F Z(l—n)(pk =1.
k=0 k=0 k=1

Then {¢;.}2 4} € C™(R?) is a partition of unity such that supp iy C U. Since 7(s) is constant
in both a neighborhood of and far away from s = 0, one obtains 9, ¢, = 0, on I and 9, ¥x = 0,
on 9Gy. O

Analogous to [Wil20, Section 5.2], the results can be extended to the general cylindrical
domain Q := QT UQ~ U X with three disjoint components satisfying Q= € Q, 90 = G U S,
N~ =XUG,, 00t = EUSUG(T, where Ly < Ly < 0o are two constant, G := U;=1 2Go x {L;}
and S,¥ C R? are general hypersurfaces which will be assigned with certain regularity. In
particular, 03 = Uj—1 o' x {L;}, 05 = U;=1,20Go x {L;} are sub-manifolds of dimension one in
R3. Moreover, we assume that S L G at 0G, ¥ L G at ¥ and 2N S = (.

PROPOSITION 4.19. Let Q be a bounded domain defined above with G,S5,% € C™ and
0%,08 € C™*Y m € Ny. Then for each finite open covering {Uyx}~_, of S U IY in R?,
there exist open sets U; CR3, j € {N +1,..., N + 5}, such that

e Uny1 N(O\G)#0, Uvii NG =10,

e Uny14iNUNpiNGT #0, Uviay; N(ZUS) =0, j=1,2,
o Unys+iNUNt1 NG # 0, Unys4; NE=0,j=1,2,

- UZu; o

Moreover, there is a subordinated partition of unity {wk}fjjls C C™(R?), such that supp ¥y C Uy,
and Oy, =0 on 0S, 0,9, =0, on 0X.

Proof. This proposition can be proved easily by mimicking same arguments as in [Wil20, Propo-
sition 5.4]. O

4.7. Appendix: Auxiliary Transmission Problems

In this section, we give the existence and uniqueness of auxiliary elliptic and parabolic
transmission problems. Given Gg := Ga' UGy UT C R? with G; C Gy, we define the cylindrical
domain for 0 < Ly < Ly < 0o as Q:= QT UQ~ U, Q— C Q with three disjoint parts, satisfying
N =GUS, 00" =X UGy, 00 =X USUG], where G := Uj—1 2Go x {L;} and S,¥ C R3
are general hypersurfaces which will be assigned with certain regularity. Particularly, curves
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0¥ = Uj1 20 x {L;}, 0S = U;j—120Go x {L;} are two one dimensional sub-manifolds of R3.
Moreover, we assume that S L G at 0G, ¥ L G at 09X and X NS = B, which means 95, 0%
are the contact lines involving with ninety-degree contact angles. In addition, v denotes the unit
outer normal vector on the interface ¥ (point from 2~ to Q1) and the boundary 9.

4.7.1. Elliptic transmission problems. Firstly, for A > 0, we consider the elliptic system

Ao~ Ap=f, inQ\E,
[pd] = g1, on %,
[0vs0] = g2, on X, (4.70)
pp = g3, on G\0X,
Ops® =ga, onS.

Then we have the following theorem.

THEOREM 4.20. Letg>1,p>0,T7 >0, J = (0,T) and s € {0,1}. Assume that Q, ¥, G, S
are defined as above and 2, G, S are of class C3, as well as G € C*. Then there is a constant
Ao > 0 such that for all X > Xo, (4.70) admits a unique solution ¢ € W25(Q\X) if and only if
the data satisfy the following reqularity and compatibility conditions:

(1) feW; (),

1
2+S_E

(2) g1 €W,y (%),

14s—1
(3) g2 € Wq " (%),

1
q

(4) g5 € Wy 1 (G\O),

1
1+s—a

(5) gs € Wy (S),
(6) [g5] = g1, [0us(93/p)] = g2, at 9%,

(7) Ous(g3/p) = ga, on 9S.

Proof. We first consider the case s = 0. The general tool is the localization procedure, see e.g.
[DHPO03], [PS16], [Wil20]. To this end, one gives four model problems with respect to (4.70).
Namely,

e The half-space elliptic equation with Dirichlet boundary condition
e The quarter-space elliptic equation with Neumann and Dirichlet boundary conditions

o The half-space elliptic transmission problem with a flat interface and Dirichlet boundary
condition

e The elliptic transmission problem in smooth domain with a flat interface and Neumann
boundary condition.

The first and the last one have been solved well, readers are referred to e.g. Priiss—Simonett
[PS16].
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Elliptic equation in a quarter space. For a quarter space {(z1,z2,23) : 1 € R a9 €
R, 23 € Ry}, we consider the problem for A > 0 large,

/\d)ngb:f, $1€R,1}2>0,$3>0,

pp=g1, w1 €R, 22 =0, 23>0, (4.71)
63¢:gg, 1‘1€R, xo >0, z3 =0.

Naturally, the compatibility condition at the contact line

83 (gl>:g2a Z1 GR, .’L‘2207 $3:07
p

should be satisfied. To solve (4.71), we reduce it to the case g3 = 0. Extend g1 € WqQ_E(R X
{0} x Ry ) with respect to x3 by the extension

g1(x1, 2, x3), if z3 > 0,

g1(x1, 22, 3) {

— gl(thg, —21’3) + 291(.’21,%27 —$3/2), if T3 < 0.

Then §1 € We *(R x {0} x R). Let = p in R x R, x R. Solving

)\(b—A(b:O, r1 €ER, 29 >0, 23 € R,
p¢:gla 1’1€R,£E2:0,1’3€R,

yields a unique solution ¢ € W2(R x Ry x R) by [PS16, Section 6.2]. Then (¢ — ¢) (restricted)
solves (4.71) with g1 = 0 and modified data (not to be relabeled) go satisfying the compatibility
1

condition gs|, _o = 0. Extend f € LY(R xR3 ) and g, € qu_a (R x R4 x {0}) to some function
. 1
f € LYR?xRy) and g2 € qu 1(R? x {0}) by odd reflection. Then we solve the half-space
elliptic equation ~
Ap—Ap=f, x1€R, 23R, x3>0,
83q§:§2, 1 €R, 29 €R, 23 =0,

to obtain a unique solution ¢ € Wq2 (R%2 xR, ) by [PS16, Section 6.2]. By the symmetry, the func-
tion —¢~>(J:1, —x2,13) is also a solution to the above system and the uniqueness implies ¢~>|w2:0 =0.
Then the restricted function (¢ + ¢) € WZ(R x R?) solves (4.71). The uniqueness follows simi-
larly by carrying out argument in Section 4.3.1, with the help of the uniqueness in [PS16, Section
6.2].

Analogously, there is a solution operator with regard to the data and solutions for the elliptic
equation in a bent quarter space as in Section 4.3.2.

Elliptic transmission problem in a half space. For a half space

{(z1, 22, 23) : v1 € R,z € Ry, 25 € R},
we consider the problem for A > 0 large,

>\¢7A¢:fa xlER,$2>O7x3€R’
[pd] = g1, 1 €R, z2 >0, 23 =0,

4.72
[050] = g2, =1 €R, 22 >0, z3 =0, ( )

pP=g3, z1€R, z2=0, xgeR.
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The compatibility conditions at the contact line are
g3
lga] = g1, |[53 (p)ﬂ =92, T €R, 23=0, 23 =0.

Similarly as above, we reduce (4.72) to the case (f,g3) = 0 firstly. Define g?jf = gg|x320,
2-1 o
ft = f|I320 and p* = p|1320. Extend ¢gf € W, “(R x {0} x Ry) to some functions §i €

qu “(R x {0} x R) and respectively, f* € LY(R x R, x Ry) to f* € LI(R x R} x R) by the
extension above, p* to pt by constant. Solving the half-space elliptic equation

)\d)—Ad):er, 1 €R, 29 >0, 23 € R,
p~+¢:g;, $1€R7$2:O7$3€R7

yields a unique solution ¢+ € Wq2 (R x R4 xR) by [PS16, Section 6.2]. Replacing the superscript

“4+” above by “—”, one obtains a unique solution ¢~ € WqQ(R x Ry x R). Define
_ q3+, if x3 >0,
e, ifas<o.

Then (¢ — ¢) (restricted) solves (4.72) with (f,g3) = 0 and modified data (not to be relabeled)

g1, g2 satisfying the compatibility condition 91\1220 = 92|x2:0 = (0. Hence one can extend

_1 _1 _1
g1 € qu (R x R4 x {0}) to some function g; € VVq2 “(R?x {0}) and g» € qu T(Rx R4 x{0})
1

1—1
to some function go € W, *(R? x {0}) by odd reflection. Then we solve the full-space elliptic
transmission problem with a flat interface

AQS*AQs:O, T €R7 IQGR, x3€R7
lp¢] = g1, z1 €R, 22 €R, 23 =0,
[050] = G2, =1 €ER, 22 €R, x5 =0,

to obtain a unique solution qE € Wq2 (R? x R) by [PS16, Section 6.5]. By the symmetry, the
function fg?)(:cl, —x9,23) is also a solution to the above system. Then the uniqueness implies
®|ey—0 = 0. Consequently, the restricted function (¢ + @) € W2(R x Ry x R) solves (4.72). As
in Section 4.3.4, one can conclude that there is also a solution operator with regard to the data
and solutions for the elliptic transmission problem in a half space with a bent interface.

Now following the procedure in Section 4.4.3, one can complete the proof analogously, with
the help of Proposition 4.19.

For the case s = 1, the higher-order regularity case, we refer to e.g. Section 6.3.5, Section
6.5.3 in [PS16] for the models problems in a higher-order regularity class. Then proceeding with
a similar localization argument gives us the desired higher regularity. O

Based on Theorem 4.70, we have the solvability and regularity for the Laplace transmission

problem.
—A¢p=f, in Q\X,

[p#] =0, on X,
[0,6] =0, on X, (4.73)
pp =0, on G\OX,
Ous® =0, onS.
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THEOREM 4.21. Under the assumption of Theorem /.70, (4.73) admits a unique solution
2+s : ; s
¢ € W2 (Q\X) if and only if f € W7 (Q\X).

Proof. For s =0, let H* :== W§ and HY. := WQIfK be the Sobolev spaces, where
Wy ()P ={ueW;(Q)?®: ul, =0, Ke{GS}}.

Testing (4.73) with a function ¢ € H}(f2), one obtains

/Q Vo Vipdr = /Q fydz.

Then by Lax—Milgram Theorem, we know that there is a unique weak solution ¢ € H};(Q) of
(4.73). Equivalently, ¢ solves

MNp—Ap=f+Ap=:f, inQ\Z,

[pe] =0, on %,
[0vs¢] =0, on %, (4.74)
pp =0, on G\0%,
Oy =0, on S.

weakly. From Sobolev embeddings, we have H'(Q) «— L%(€2) in the three dimensional case. Then
f e LP(Q) for p = min(q,6). If ¢ < 6, then (4.74) can be solved uniquely in WZ(Q\X) N H5(Q)
by Theorem 4.20. Otherwise if ¢ > 6, one obtains ¢ € W§(Q\X) N Wg () — LP(Q) for any

p > 1. Consequently, f € L?(£2), which means ¢ € WZ(Q\X) N qu,G(Q) by Theorem 4.20.

For s = 1, one can proceed the bootstrap argument from s = 0, with the help of higher
regularity in Theorem 4.20. Namely, we can promote the regularity for f in (4.74) up to qu (Q\X)
and get the desired regularity by Theorem 4.20 with s = 1. O

Remark 4.22. Note that in Wilke [Wil20, Lemma 5.6], a mean value free condition was imposed
for f, while in the present paper, we do not have this one. This is due to the face that if we
integrate (4.73) over Q, we will obtain

| sae == [ o.,000

which does not need to vanish since on G\, p¢ = 0 instead of J,,¢ = 0 as in [Wil20].

4.7.2. Parabolic transmission problems. Consider the parabolic transmission problem with
mixed boundary conditions

poyu — pAu = f, in Q\X x J,
[u] = g1, on X xJ,
[1(Vu+ VUT)VE] =gs, on X XxJ,
(u1,u3)" = g3, on G\O% x J, (4.75)
2ubaus = g4, on G\OX x J,
u=gs, on.sSx.J,

u(0) = up, in Q\X.

Then one obtains the following theorem.
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THEOREM 4.23. Let ¢ > 3, p,uu > 0, T > 0 and J = (0,T). Assume that Q, ¥, G, S are
defined as above and ¥, G, S are of class C®, as well as G of C*. Then (4.75) admits a unique
solution

u € W (J; LUQ)%) N LU W (Q\S)),
if and only if the data satisfy the following regularity and compatibility conditions:
(1) f e LU(J;L1(Q)%),

(2) gy € Wy ™ (J; L(S)®) N LI(J; Wa 7 (S)3),
(3) g2 € Wi~ (J; LIS)) N LI(J; Wy * (2)3),

(4) g5 € Wy ¥ (J; LI(G)?) N LI(J; Wo ™ " (G\OS)?),

(5) g1 € Wi (J; LA(G)) N LA(J; W, *(G\O)),

1

(6) g5 € Wy ™ (J; L9(S)®) N LA(J; Wi *(S)?),

(7) uo € W;_%(Q\Z)37 [uol = g1l,—o, Pe([Vuo + Vug | vs) = Pxl(g2)l,—0»
(8) ((uo)1: (u0)3) e = g3li—gs 2002(u0)2lg = 9ali—o wols = 5li=o
(9) lg3] = ((91)1:(91)3) 7, at 9%,

(10) (g2)1 = [2101(g3)1vs - €1 + 1(01(g3)2 + D3(gs)1)vs - es] at O%,

(11) (g2)3 = [21103(g3)2vs - €3 + 1(01(g3)2 + O3(g3)1)vs - e1], at 0%,

(12) g5 = ((95)1.(95)3) ", 94 = 2u0a(gs)2, at OS.

Proof. Again, we are going to prove the theorem by localization procedure. To this end, one
considers four model problems with respect to (4.75). Namely,

)
)

e The half-space heat equation with outflow boundary condition
e The quarter-space heat equation with outflow and Dirichlet boundary conditions

e The half-space heat transmission problem with a flat interface and Dirichlet boundary
condition

e The heat transmission problem in smooth domain with a flat interface and Dirichlet bound-
ary condition.

The first one has been solved, readers are referred to [PS16]. We focus on the remaining ones.
Heat equation in a quarter space. For a quarter space {(x1,x2,23) : 1 € R,xo €
Ry, z3 € Ry}, we consider the problem

pou — pAu = f, inR xRy xRy x J,
(u1,u3)" = g1, onRx {0} x Ry x J,
2u0ous = g2, on R x {0} x Ry X J, (4.76)
u=g3, onRxR; x{0}xJ,
u(0) =wup, InRxRy xRy,
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where p, i > 0, u : R? x [0, 7] — R? is the unknown quantity. The data g;, i = 1,2, 3 satisfy the
initial compatibility conditions

((’U,O)la (UO)B)T{;@:O = gl|t:07 2#32(U0)2|z2:0 = g2|t:07 U0|z3:0 = 93|t:07
and compatibility condition at the contact line R x {0} x {0}

((93)15(93)3) " = g1, 2u02(g3)2 = g2, =1 ER, 29 =0, 23 = 0.

To solve (4.76), we reduce it to the case (ug, f,g3) = 0. We extend

2
a

w € Wy “(RxR2)3, fe LI(J; LI(R x R2)3),
_L _1
g5 € Wy P (J1LUR x Ry x {0})*) N LI(J; W,y * (R x Ry x {0})?)
with respect to x5 by the similar extension as (4.19) to some functions

2

e Wy T(R2xRy)%, e LI(J;L(R® x Ry)?),
Gs € Wy 71 (J; LI(R2 x {0})%) N LU(J; Wy * (R2 x {0})®).

Solving
pdu—pAu=f, InRxRxRy xJ,
u=gs, onRxRx{0}xJ,
u(0) =g, MR XR xRy,

yields a unique solution
ue W) (J;LYR* x Ry)®) N LI(J; W2 (R? x Ry)%),
by [PS16, Section 6.2]. Then (u — @) (restricted) solves (4.76) with (ug, f, g3) = 0 and modified
data g1, g2 (not to be relabeled) having vanishing trace at ¢ = 0 and satisfying g1,,_, = 0 and
gg|x3=O = 0. Now by odd reflection with respect to x3, one can extend
g1 € oWq 2 (J; LUR x {0} x R)2) N LI(J; We 7 (R x {0} x Ry)?),
13 _1
go € W22 (J; LI(R x {0} x R,)) N LI(J; W, *(R x {0} x R,)),

to some functions

1€ oWy (T LR x {0} x R)?) N L4(J; W2~ (R x {0} x R)?),
go € waﬁu; LY(R x {0} x R)) N L4(J; W;_%(R x {0} x R)).
Then we solve the half-space heat equation
pou — pAu =0, inRXRy xR xJ,
(ur,u3)" = g1, onRx {0} xR x J,

2udaug = G2, on R x {0} x R x J,
w(0) =0, inRxR; xR,

(4.77)
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to obtain a unique solution

@€ oWo(J; LYR x Ry x R)?) N LI(J; W2(R x Ry x R)?).

We remark here that (4.77) is actually assembled by two separated heat equations with Dirichlet
boundary condition and Neumann boundary condition respectively. Namely,

pOi(ur,uz) " — pA(uy,ug) " =0,
(u17u3)T = glv
(u17u3)—r(0) =0,

POy — pAug = 0,

in Rx Ry xR x J
on R x {0} x R x J,
in R xRy xR,

2udrus = Ga,
u2 (0) =0

Hence (4.77) is uniquely solved by [PS16, Section 6.2]. By the symmetry, one knows that

a(t,xy, 29, 3) i= (— 01 (t, 1, 29, —23), —Ua(t, 21, T2, —23), —Uz(t, T1, 29, —23))

is also a solution to (4.77). Then the uniqueness implies that @(t,z1, z2,x3) = u(t, 1,22, x3),
i.e., a(t,z1,x2,0) = 0. Consequently, the restricted function

(u+1a) € W) (J; LYR x R3)®) N LI(J; W2 (R x RY)?)

solves (4.76) with compatibility condition at the contact line.

Analogously, there is a solution operator with regard to the data and solutions for the heat
equation in a bent quarter space as in Section 4.3.2.

Heat transmission problem in a half space. For a half space R x R} x R, we consider

the problem
pOu — pAu = f,
[u] = g1,
[1(F5u + Vus)] = g2,
(ul,US)T = 93,
20102u = ga,
u(0) = uyp,

inRxR+xRxJ,

on R x Ry x {0} x J,
on R xRy x {0} x J,
on R x {0} xR x J,
on R x {0} xR x J,
inRxR+xR.

(4.78)

Then the data (ug,g;), j =1, ...,4, satisfy the corresponding initial compatibility condition

[uol = 91l,—g »

((ug)1, (UO)S)TLCQ:O = 93|t:07

[03uo + V(uo)s] = g2l,—g »

2u02(uo)2|,,—g = 9ali—o »

and compatibility conditions at the contact line {x € R3 : 25 = 0,23 = 0}

()1 (9))T = loal . 20a(g1)2 = m ,

(92)1 = [11(93(g3)1 + 01(g3)2)] ,

(92)3 = [2103(g3)2] -

Following the argument in Section 4.3.3, one can easily reduce (4.78) to the case (ug, f, g3,94) =0
with modified data (not to be relabeled) having vanishing trace at t = 0 and satisfying

((91)1, (91)3)T|x2:0 =0,
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Subsequently, one can extend ((g1)1, (91)3, (92)1, (92)s) and ((g1)s, (g2)2) by odd and even reflec-
tion respectively to some functions

G € oWy (LR x {03)) N LT Wy 7 (R? x {0})?),

Go € W2 B (J; LI(R? x {01)*) N LI(T; W, * (R? x {0})?).

Then we solve the full-space heat transmission problem with a flat interface

pou — pAu =0, onRxRxRxJ,

[ul = g1, on R xR x {0} x J,

[1£(Os3u + Vuz)] = g2, on R x R x {0} x J,
u(0) =0, onRxRxR,

to obtain a unique solution
i € oWo(J; LY(R? x R)®) N L4(J; W2(R? x R)?).
with the help of [PS16, Section 6.5]. Again by symmetry, we conclude that

ﬂ(tv Z1,x2, $3) = (_ﬂl(t’ Z1,T2, _x?))’ I&’Q(ta Z1,x2, —133), _a3(ta Z1,X2, _x3))T
is a solution to (4.78) as well. From the uniqueness, that is, 4(t, z1, x2,x3) = U(t, 21,2, x3), We
know that

(@1,03)(t,x1,0,23) =0, Optia(t,z1,0,23) = 0.

Consequently, the restricted function
@€ W} (J;LYR x Ry x R)*) N LI(J; WZ(R? x R)®).

solves (4.78) with (ug, f,g3,94) = 0. As in Section 4.3.4, one concludes that there is also a
solution operator with regard to the data and solutions for the heat transmission problem in a
half space with a bent interface.

Heat transmission problem with a Dirichlet boundary. Suppose that @ C R3 is a
bounded domain with C?-boundary, consisting of two parts QF which are also open and such
that QF C Q. Let ¥ = 907 be the interface separating Q% such that Q = QT UXUQ~. Consider
the problem

poru — pAu=f,  in Q\X x J,
[u] = g1, on X x J,
[1(Vu+Vu" ] =go, onSxJ, (4.79)
u =gz, onJdxJ
u(0) = ug, in Q\X,

where p, u > 0, v denotes the outer unit normal vector on ¥ pointing from QF into Q~. Note
that a similar transmission problem with a Neumann boundary condition was investigated in
[PS16, Section 6.5], one could solve (4.79) by a truncation technique. Readers are referred to
Proof of Theorem 3.12 for more details, where we handled the two-phase Stokes problem. In
this position, we only give a sketch of the procedure. To this end, we choose ¢ (z) € C§°(Q2) as
a cutoff function over ) such that

1, in a neighborhood of QF,

= 4.80
¥(z) {0, in a neighborhood of 9. ( )

149



CHAPTER 4. FSIG IN CYLINDRICAL DOMAIN

We define u := vu; + (1 —1)uq, where u; is the solution of a parabolic transmission problem with
a Neumann boundary condition in 2, while us solves the heat equation in Q~ with a Dirichlet
boundary condition. Then u solves (4.79) with some remainders. Since systems for u; and us
are all solvable and hence, following the procedure in Proof of Theorem 3.12 completes the proof
of this part.

Finally, by a standard localization procedure as in Section 4.4.3 (see also [PS16]), one can
finish the proof analogously, with the help of Proposition 4.19. O
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Chapter 5

Quasi-stationary Fluid-Structure Interaction Problem with
Growth in Smooth Domain

We address a quasi-stationary fluid-structure interaction problem cou-
pled with cell reactions and growth, which comes from the plaque for-
mation during the stage of the atherosclerotic lesion in human arteries.
The blood is modeled by the incompressible Navier—Stokes equation,
while the motion of vessels is captured by a quasi-stationary equation of
nonlinear elasticity. The growth happens when both cells in fluid and
solid react, diffuse and transport across the interface, resulting in the
accumulation of foam cells, which are exactly seen as the plaques. Via a
fixed-point argument, we derive the local well-posedness of the nonlinear
system, which is based on the analysis of the decoupled linear systems.

Overview of This Chapter

5.1. Imtroduction . . . . . . . ..o e 152
5.2. Reformulation and Main Result . . . . . . .. .. ... ... . 00 L. 155
5.3. Analysis of the Linear Systems . . . . . . . ... ... ... ... ... ... 159
5.4. Nonlinear Well-posdeness . . . . . . . . . . o o 165
5.5. Appendix: Stokes Resolvent Problem . . . . . .. .. ... ... 0L, 174

Notations. In this chapter, we consider specifically the following notations.

o O'=0QLUQUTY, where Q' C R3 is divided by the interface I'* into two disjoint parts,
fluid domain Qf% and solid domain Qf. T% denotes the outer boundary of Q. See Figure
3.1.

e u, 1, the Eulerian and Lagrangian displacement
e v, v, the Eulerian and Lagrangian

e ¢, ¢, cell concentrations

e c*, &* foam cell concentration

e g, g, growth metrics

o F, the deformation gradient in terms of v

e F, the inverse deformation gradient

When there is no danger of confusion, we specify the quantities with a subscript “f” and “s”
to identify that defined in fluid domain and solid domain respectively. In addition, without a
special statement, the quantities or operators with a hat “*” will indicate those in Lagrangian
coordinates.
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5.1. Introduction

5.1.1. Model description. In this chapter, we consider a quasi-stationary fluid-structure in-
teraction problem for plaque growth, which describes the formation of plaque during the reaction-
diffusion and transport of different cells in human blood and vessels. As discussed in Section 1.7,
the problem is set up in a smooth domain Qf C R?, with three disjoint parts Qf = Q’} uQlurt,

where T'* = 90, Qitf C Q" and Qf, Qf denote the domains for the fluid and solid, respectively.

I't = 90 stands for the outer boundary of QFf, which is also a free boundary.
Now we recall from (1.38) that the target system reads as

pr (@ +vy - V)vy=divTy, inQ} te(0,T), (5.1a)

divvy =0, in Q%, t € (0,T), (5.1b)

divT, =0, in Q% te(0,7), (5.1c)

psdivvg =vBcs, in QL te(0,T), (5.1d)

Owep + vy -Vep —div(DyVey) =0, in Q% te€(0,7), (5.1e)
)

)

Oscs +vs - Ve — div(DyVes) = —Bes,  in Q% te (0,7), (5.1f

ey + v, - Vi = Bes, in QL te(0,7), (5lg

0 +vs-Vg= 736:5, in O, te (0,7), (5.1h)

[v] =0, [T]nr:=0, on T te(0,7), (5.1i)

[DVe] -nre =0, ¢[c] — DsVes-npe =0, on T t€(0,7), (5.1j)

Tenr: =0, DyVe,-npe =0, onT% te(0,T), (5.1k)

Vilio = v?c, Wl,_o = ug, Clieg = &, Cili—o = &, 9li—o = q°, (5.11)

where Ty := —m I+ (va+Vv]T) denotes the Cauchy stress tensor. vy : ;¢ (o 1) Qe x{t} — R3,
7 Useco,m) Q% x {t} — R are the unknown velocity and pressure of the fluid. p; > 0 stands
for the fluid density and v, represents the viscosity of the fluid.

Compared to the problems (3.1) and (4.1), where an evolution equation for the incompressible
neo-Hookean material was employed, the vessel in this chapter is assumed to be quasi-stationary,
in view of the fact that generally it moves far slower than the blood from a macro point of
view. Thus, we model the blood vessel by the equilibrium of a nonlinear elastic equation. To
mathematically describe the elasticity conveniently, the Lagrangian coordinate was commonly
used, see e.g. [Gorl7, GFA10]. Thus, we set reference configuration as the initial domain which
is defined by Q := Q*|;—¢, as well as Q; = Q?-, Qs =0Q% and I' =T9, then Q= Q;UQ;UT. Let
X be the spatial variable in the reference configuration. Now we introduce the Lagrangian flow
map

v:Qx(0,T)— Qr,

with
z(X,t) = p(X,t) = X +u(z(X,1),1) (5.2)

for all X € Q and z(X,0) = X, where

u(z(X,1),t) = uy(2(X, 1), 1) :/0 vi(z(X,t),7)dr, if X € Qy,

us(z(X,1),1), it X € Qy,
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denotes the displacement for the fluid and solid respectively. In the sequel, without special
statement, the quantities with a hat will indicate those in Lagrangian reference configuration,
e.g., u(X,t) = u(z(X,t),t), while the operators with a hat means those act on the quantities in
Lagrangian coordinate. Then the tensor field

0

F(z(X,t),t) = F(X,t) := 57

(X,t) = Vo(X,t) =1+ Va(X,t), VX € Q, (5.3)

with F;(X,0) = T and F,(X,0) = I+ Va? is referred to be the deformation gradient and
J=J:= det(f‘) denotes its determinant. For the blood vessels, since the growth is taken into
account, we impose the so-called multiplicative decomposition for the solid deformation gradient
F, as

Fs = Fs,eﬁ‘s,g

with J, = jmj&g, where f‘s,e is the pure elastic deformation tensor and f‘s,g denotes the growth
tensor, which are described as in Section 1.6. Inspired by Goriely [Gorl7, Chapter 11-13] and
Jones—Chapman [JC12, Section 3.2], a general incompressible hyperelastic material is considered
for solid as

—divTs =0, in Q% te(0,T), (5.4)

where T, := —m,I + JS:EIDW(FM)FT stands for the Cauchy stress tensor. s : Ute(o ) Q? X

s,e
{t} — R is the unknown pressure of the solid. The scalar function W : R3*3 — R, is called
the strain energy density function (also known as the stored energy density), which needs some
general assumptions for the sake of analysis.

ASSUMPTION 5.1.

(A1) W is frame-indifferent, i.e., W(RF) = W(F), for all R € SO(3) and F € R3**3 where
SO(3) ;= {A € R¥3 : ATA =1T,det A = 1} is the set of all proper orthogonal tensors.

(A2) W e CHR3**3%;R).
(A3) DW(I) =0, W(R) =0 for all R € SO(3).
(A4) There exists a constant Cy > 0, such that W (F) > C dist*(F, SO(3)).
Here, DW (F) := gT”:jei ® e; for all F € R¥*3. dist(F, SO(3)) := mingeso) |F — Q.
Remark 5.2. The Assumption (A4) implies that
D*W(IF : F > Cy |symF|?,
for some constant C7 > 0, where symF := %(F +F 7). Indeed, by the polar decomposition,
F =RU,

for some rotation R € SO(3) and positive-definite symmetric tensor U € ngxnf +- Then it follows
from e.g. [Ame21, Lemma 2.3.3] that

dist?(F; SO(3)) = [FTF —1|”.
Substituting F by I + ¢F for any ¢ > 0 and using Assumption (A4), one obtains

iW(H +tF) > dist*(I + tF, SO(3))
Co (5.5)

— |2tsymF + *F " F|* = 42 [sym F|* + O(£).
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By a Taylor expansion at ¢ = 0, we have

W (I +tF) = W(I) + tDW (I)F + gDQW(H)F :F+O(t%)

=0 thanks to (A3) (56)

= §D2W(H)F :F+ 0.
Combining (5.5) and (5.6) together and passing to the limit ¢ — 0, one arrives at
D*W(I)F : F > C |symF|*.
Let F=a®b, a,b € R?, then
D*W(I)(a®b): (a@b) > % la@b+beal’

4 i,j=1
T4

(aibjaibj + biajaibj + aibjbiaj + biajbiaj)

o

)

(2[a* [bf* +2(a-b)?) >
——

>0

which shows the so-called Legendre-Hadamard condition for — div D?W (I)V. Consequently, it is
strongly normally elliptic, see e.g. [PS16, Page 271].

5.1.2. Technical discussions. Under the above setting, the fluid-structure part is of parabolic-
elliptic type, while the cells part is similar to the ones in Chapters 3 and 4. To solve the nonlinear
problem, our basic strategy is still a fixed-point argument in the framework of maximal regularity
theory, while more issues come up when we consider the linearized systems. More precisely, for the
linearization of the fluid-structure part, it is hard to solve it directly by the maximal regularity
theory due to the parabolic-elliptic type coupling, which results in the unmatched regularity
between v and G, on the sharp interface I'. To overcome the problem, one tries to decouple the
system to a nonstationary Stokes equation with respect to fluid velocity vs and a quasi-stationary
Stokes-type equation with regard to the solid displacement @;. Note that one key point is to
separate the kinetic and dynamic condition on the interface correctly. Specifically, we impose the
Neumann boundary condition for v4 and a Dirichlet boundary condition for us, see Section 5.3
below. Otherwise if V;|p = ¥, one may face the problem that there is no regularity information
about the velocity of solid vy = d,1,, since the solid equation is quasi-stationary without any
damping.

Another issue is the choice of function spaces for the elastic equation, i.e., how to assemble
suitable function spaces for the data in the linearized solid equation so that the regularity of Vi,
matches with Vv, of fluid on the interface in the nonlinear system. Our choice is

fe HY?(0,T; W, 1 (9:)%) N L9(0,T5 L(9,)*).

This space is motivated by the observation that the nonstationary Stokes equation (5.12) is
uniquely solvable if the Neumann boundary data

h e W)}/27129(0, 75 LYT)®) N LU0, T W~/ 9(T)?)
holds, which implies that
D*W(I)Via, € W,/271/29(0, T; LYT)*) 0 LU0, T; W, ~/4(T)?)
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as well. In fact, the anisotropic Bessel potential space we assigned is a sharp regularity if one
goes back to the anisotropic trace operator, see Lemma 2.25 in Chapter 2, and it is natural to
equip f with the regularity above. Because of this sharp regularity setting, one can not expect
the Lipschitz estimates of nonlinear terms only with small time, which gives rise to an additional
smallness assumption (5.9) on the initial solid displacement and pressure. Detailed discussion
can be found in Remark 5.4 and Proposition 5.22 later.

To solve the quasi-stationary (linearized) elastic equation, one treated it as a Stokes-type
problem with respect to the displacement u; and the pressure 75, due to the incompressibility.
However, as we assigned the certain regularity space for it as above and the Stokes operator
is not a standard one (namely, div(D?W (I)V-)), one needs to consider a generalized stationary
Stokes equation with fin L? and qulll respectively, for which the maximal regularity of analytic
Cy semigroups is applied, as well as a complex interpolation method with a very weak solution
in LY of a mixed-boundary Stokes-type equation, which can be solved by a duality argument.

For the cells part there is a problem of the positivity for the concentrations, compared to
Chapter 3. The idea in Chapter 3 to prove it is to apply the maximum principle to the original
equation and deduce a contradiction with the help of Hopf’s Lemma. However, due to the lack
of regularity of vy = O;us, one can not expect it to be Holder continuous in space-time, even
continuous. To deal with this trouble, we make use of the idea of mollification, i.e., approximating
vy by sufficient smooth functions v¢ such that fot Vv, — U, in certain space. Then arguing by
a similar procedure in Chapter 3, we obtain an approximate nonnegative solution c¢. Finally
one can show that it converges to a nonnegative function ¢, which exactly satisfies the original
equations of cell concentrations.

5.1.3. Structure of the chapter. The paper is organized as follows. A reformulation of the
system is done in Section 5.2.1 and later we give the main result for the reformulated system.
Section 5.3 is devoted to three linearized systems in Section 5.3.1 and 5.3.2 respectively. The
main results of this section are the L7-solvability for these linear problems, for which a careful
analysis is carried out. In Section 5.4, we first introduce some preliminary Lemmata in Section
5.4.1, which will be frequently used in proving the Lipschitz estimates later in Section 5.4.2.
Then by the Banach Fixed-Point Theorem, we derive the short time existence of strong solutions
to the nonlinear system in Section 5.4.3. Moreover, the cell concentrations are shown to be
nonnegative, provided that the initial concentration is nonnegative. In addition, we establish the
solvability of a Stokes-type resolvent problem with mixed boundary condition in Section 5.5.

5.2. Reformulation and Main Result

5.2.1. System in Lagrangian coordinates. In this section, we transform (5.1) in deformed
domain Q¢ to the reference domain 2, whose definition are given in Section 5.1.1.
Similar to Chapters 3 and 4, the reformulated system now reads as:

propvy —divPy =0, F;T Vi, =0 inQpx(0,7), (5.7a)

ey — Dydiv (F7'F;TVes) =0 in Qp x (0,7), (5.7b)

—divP, =0, F;T:Va,-— Ot ’Z)—Bc dr=0 inQ, x (0,7), (5.7¢)

Oiés — DyJ 7V div (JFS TR TVE,) + B (1 +‘p78es) =0 inQ, x(0,7), (5.7d)
ey — Bes + Z)ﬂcc =0, 94— ;—iésg =0 inQ,x(0,7T), (5.7¢)
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[v] =0, [P]lar=0 onI x (0,7), (5.7f)

[[Dﬁ*lﬁ*TW]] fr =0, ([¢] - DF'FTTVe i =0  on D x (0,7), (5.7g)
Pop, =0, D,JF7IF; Ve, -fp, =0 on T, x (0,7), (5.7h)

Vilimo =% Efli_g=¢} inQy, (5.71)

Ulo =10, &l =2, &lig=2¢ dlo=9" inQ, (5.73)

where P; := j{f[‘lf‘; Tie {f, s}, denotes the first Piola—Kirchhoff stress tensor associated with
the Cauchy stress tensor T; defined in Section 1.4.1.

5.2.2. Compatibility condition and well-posedness. Before stating our main theorem, one
still needs to impose suitable function spaces and compatibility conditions. Following the general
setting of maximal regularity, e.g. Chapters 3 and 4 or [AL23a, AL23b, PS16], where the basic
space is L9(£2), we assume that
W € By () =D}, @€ By, (O\D) = D2, .40 € W),
and D, = Dé X DZ. Moreover, the solution space are defined by Y := H]7'=0 YTj, where
Y o= Wo (0,75 L(Q4)*) N L0, T Wi (25)%),
Y2 1= Hi (0,7 WHQ)) 0 L0, T WEQ,)?),
Vi me LI(0,T; W, () :
T { rle € Wi (0,5 L9(1) 0 19(0, T Wi‘%r))} |
Vit 1= L0, T5 W () N Hy (0,75 LY (),
Yp =W, (0,75 L9(Q)) N LU0, T; W2 (Q\T)),
Vi =W (0, T3 Wy (), Y7 = W (0,T; Wy ().
Analogous to Chapters 3 and 4, the compatibility conditions for f/?c and ¢é° read as

divv} =0, ¥}|. =0,

(¢ [°] - DVl -ir)| =0, [DVE] i

- 5.8
=0, DyV& -hr | =0, (5:8)

’F ) ’ T,

Generally speaking, one does not need to assign any initial pressure for the Stokes equation.
However, in this chapter the coupling on the interface does lead to a condition on the initial fluid
pressure since the solid equation is quasi-stationary and holds at ¢ = 0. More specifically, we

assume that there exists 7rf eW,” 3/q(F) and (a0, 70) € Wy~ 2/q(QS)?’ X qu_2/q(QS) satisfying

|vagl| 2 R e <k (5.9)
W, (%) W, 4(9)
for sufficiently small x > 0, such that
—div(DW (1 + Vi) + V&2 = 0, in Q,,
diva? =0, in Q,
. . (5.10)
(=7 + DW I+ Vad))or = (— 791+ v, (V¥ + (V¥$) T))ar, onT,
(= #%+ DW(I+ Vid))ar, =0, on T'y.
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Remark 5.3. Here, the regularity for 7%33 on the interface I' is initiated from the matched regularity

of @{7'}, #9 and DW (I 4 Vi) on I'. Moreover, it coincides with the regularity of 7 ¢ by the trace
method of interpolation (see e.g. [PS16, Example 3.4.9]), i.e.,

1

W2 (0,75 LAT)) N L0, T3 Wy~ * (1)) = C([0, T); Wy~

3
a

().

Remark 5.4. In this paper, we need the smallness assumption of initial displacement to guarantee
the estimates with respect to the deformation gradient, e.g. (5.24), which is a key element to
derive the final contraction property of the certain operator. This is because we consider the
general case of U4|;—¢ and linearize the elastic equation around the identity I, not the initial
deformation gradient I + @ﬁg. Specifically, one can not control (ﬁ‘s — 1) by a small constant
only with a short time. In particular, for the case ﬁg = 0, one knows f‘s|t:0 =T and hence the
estimates later is uniform with respect to time T' > 0. Moreover, for initial pressure it does also
need the smallness due to the sharp regularity of pressure, see e.g. (5.32).

THEOREM 5.5. Let 5 < g < oo and k > 0 be a sufficiently small constant. Q@ C R? is the do-
main defined above with T, Ty hypersurfaces of class C®. Assume that (\75{, &%) € D, satisfying the

compatibility condition (5.8), 79 € W, 2T, 0,80 € W, () and (af,79) € Wo2/9(0,)% x
Wq1_2/q(Qs) fulfilling (5.9) and (5.10). Then there is a positive Ty = TO(@‘},éO,éQ,go,n) < o0
such that for 0 < T < Ty, the problem (5.7) admits a unique solution (Vy,0s, 7§, 75, ¢, €5, ) € Y.
Moreoever, é,¢%,9 >0 if ¢°,¢2, g% > 0.

Motivated by [AL23a, AL23b, PS16], we prove Theorem 5.5 via the Banach fixed point
theorem. To be more precise, we are going to linearize (5.7) in the first step, show the well-
posedness of the linear system, estimate the nonlinear terms in suitable function spaces with
small time and then constract a contraction mapping.

Remark 5.6. In fact, Theorem 5.5 still holds true in even more general dimensional case n > 2
as long as ¢ has a adapted restriction with respect to n. This is also an advantage of making use
of maximal regularity theory.

5.2.3. Linearization. Now following the linearization procedure in Chapter 3, we linearize
(5.7) first, equate all the lower-order terms to the right-hand side and then arrive at the equivalent
system:

provs —divS(vy, 75) =K; in Qf x (0,7), (5.11a)

diviy =Gy in Qf x (0,7), (5.11b)

S(¥y, 7 )0r — (D*W(I)Vu, — #,I)ar = H} on T x (0,7), (5.11c)
— div(D*W(I)Vu,) 4+ Vi, =K, in Q, x (0,7), (5.11d)

diva, — /t 1—50 dr =G, inQ, x (0,7), (5.11¢)

’ i, =H! onT x (0,7), (5.11f)

(D*W(I)Vu, — #,D)ip, = H?  on Ty x (0,7), (5.11g)

Oyey — Dy7ep =F}  in Qp x (0,7), (5.11h)

DyVéy-fp =F7 onT x (0,7), (5.11i)

ey — D e =Fr in Qg x (0,7), (5.113)
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D,Vé, -ip = F2 onT x (0,7T), (5.11k)
D,Vé, -ip, = F? on T, x (0,7T), (5.111)
~0 ~0
dues + 5(7;* —1)é, = F*, 99— éﬂ—f’és =F° inQ, x(0,7), (5.11m)
\Aff|t:O :‘AI(}, éf|t70 :é(J)c in Qf, (5.1111)
ﬁS‘t:O = ﬁg, éS‘t:O = ég, é:‘t:[) = 627 g|t:o =g° in Qs, (5.110)

where 8(¥y, 7 y) := —7; + vp(V¥; + V¥]) and

K;=divK;, K,=divK,,
Gy =— (F;T —11) Vi, Ge=—(F7T 1) : Vi,

t
H} = 7Kfﬁ1“ + stlp, H; = / \A’f(X,T)dT, H2 = *KsﬁFSa
0

F} =By, P =divE, - e, (1 + W) -V (bR TR,

Ps g
Ff:i)sws-ﬁp—[[ﬁ]]ﬁr, F?=([é] - F, -,
Pebn, Pe-Lee-d), P -g).

with
Kp=—#p(F;' = 1) +vp(F VVf—i—va DE;T -1
+up (B =D)Viy + Vif (F; T 1)),
K, ="t 1) - (5° - (3")° )wsﬂ— ((9°)° 1)A I
+ DW(F,)((3°)% — §°) + +DW(E,) (1 — (3°)%) + §*(DW (E,) — DW (P, /7))

1
+/ D3W((1 — )T+ sF,)(1 — s)ds(F, — ]1)(1?“8 -1,
0
F=D(F'F T -I)Ve
Remark 5.7 (Discussions on the linearization).

(1) The linearization can be derived as follows. Let h(s) := DW((1 — s)I + sF). Then h(0) =
DW(I),h(1) = DW(F). Since

h(1) = h(0) + A'(0) + /1 R"(s)(1 — s)ds,

0

it follows from (A3) that
DW (F) = D*W (I)(F — 1) + R(F),

where

R(F) := /01 D3W ((1 — s)I + sF)(1 — s) ds(F — I)(F — ).
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(2) The linearization is similar to the one in Chapter 3, but with several modifications, one of
which is deduced above. It is possible to have other kinds of linearizations but we remark
that in the present paper a divergence structure of (TR/KS plays an essential role when
we prove the linear theory and estimate it in a particular function space, see Corollary
5.11 and Proposition 5.22 later. Moreover, for the solid mass balance equation (5.1d), we
integrate it over (0,t) as (5.11e) to keep the Stokes-type structure for the elastic equation
with respect to the displacement ;.

(3) Noticing that the continuity conditions (5.7f) on the interface are separated to (5.11¢) and
(5.11f) formally after the linearization, we remark here that this is for the sake of analysis
due to the mismatch of the regularity on I'. For instant, if one replaces (5.11¢) with the
boundary condition ¥y = 0,i,, it has no chance to solve the fluid part since we have no
first-order temporal derivative information for the solid displacement .

5.3. Analysis of the Linear Systems

In this section, we are devoted to solve the linear systems associated with (5.11). Note
that we already give the linear heat equation with Neumann boundary condition and ordinary
differential equations in Sections 3.3.2 and 3.3.3, here we only consider a nonstationary Stokes
equation and a quasi-stationary Stokes equation with mixed boundary conditions.

5.3.1. Nonstationary Stokes equation. Let €2 be a bounded domain with a boundary 0f2
of class C3~, T > 0. We consider the nonstationary Stokes equation
pou—divS,(u,m) =£,  in Qx (0,7),
divu=g, inQx(0,7),
Sy(u,m)n="h, ondQ x (0,7T),

u,_,=up, inQ,

(5.12)

where S, (u, 1) = —7wl+ pu(Vu+ Vu'). p,p > 0 are the constant density and viscosity. n denotes
the unit outer normal vector on 9€2. Then we have the following solvability and regularity result,
which can be adapted directly from e.g. Abels [AbelO, Theorem 1.1}, Bothe-Priiss [BP07,
Theorem 4.1], Priiss—Simonett [PS16, Theorem 7.3.1] by the argument of Proposition 3.21.

THEOREM 5.8. Let 3 < g < oo, Ty > 0. Suppose that the initial data is ug € I/T/'qQ_Q/q(Q)3
satisfying compatibility conditions

divug = gl,_y, Pal(p(Vug+ VuOT)n)|aQ =h|,_,,
where Py :=1—n®n denotes the tangential projection onto 9. For given data (£, g,h) with
f € Fy(T) := L0, T; LY (Q)3),
g € Fy(T) := L7(0, T; Wy () 0 Wy (0,75 W, (9)),
h € Fu(T) = LU0, T Wi 7 (9Q)%) A W2~ % (0,T; L(90)°),
(5.12) admits a unique solution (u,7) € E(T) := Ey(T) x Ex(T) where
Eu(T) := LU0, T; W (Q)*) N W, (0, T; L)),

=

E,.(T) := {LQ(O,T; WHQ)) : 7lpq € Wi 2 (0,7 LI(09)) N L9(0, T W;‘IZ(Q))} .
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Moreover, there is a constant C' > 0 independent of £, g, h,ug, Ty, such that for 0 <T < Ty

[ (u, 7")H]E(T) <C (HleFf(T) + HgH]Fg(T) + ||h||1F,,(T) + ||u0HWq272/q(Q)) ‘

Remark 5.9. In our case, there will be a term of the form (D?W (I)Vv —pl)n in the third equation
of (5.12) with certain regularity. It is not a problem since given (v,p) such that (D?W(I)Vv —
pDn is endowed with the same regularity of h, one can solve the original equation with h =
(D?*W(I)Vv — pl)n and (f, g,up) = 0 by Theorem 5.8 and add the solution above to recover the
case.

5.3.2. Quasi-stationary Stokes equation with mixed boundary conditions. Let ) be
a bounded domain with a boundary 09 of class C®~, 9Q = I'; UT, consisting of two closed,
disjoint, nonempty components. Consider the generalized stationary Stokes-type equation

—div(D*W(I)Vu) + Vrr =f,  in Q,

divu=g, in €,
1 (5.13)
u=h", onlI}y,

(D?*W (I)Vu — 7l)n = h?, on Ty,

where n denotes the unit outer normal vector on 9. W : R3%3 — R is the elastic energy density
such that Assumption 5.1 holds. Before going to the quasi-stationary case, we first investigate
the weak solution and strong solution in L?-class of the stationary problem (5.13).

THEOREM 5.10. Let 1 < ¢ < oo and s € {0,—1}. Given f € Wrp ()%, g € W;T(Q),
h! € Wq2+s_1/q(F1)3 and h? € qu+s_1/q(1“2)3, Then problem (5.13) admits a unique solution

(u,m) € W2Hs(Q)? x W, (). Moreover, there is a constant C > 0 such that
1
Il s oo + Imlhwpee@y < € (llglles + [ bt e * 17, ),

where | Fll, = 1]l Loy + [0 .-

1 if s =0 and when s = —1,
W, 1(Q)?

17l = s (Ewhy

2
Lo@pxwl, (@) T (b*, wlp,)
HW‘ wl (9)3:1 .11 q" 'y
q/.T1

_1 11— )
Wy 4 (D)W , 9 (T'2)3

Proof. First let s = 0, we reduce the system (5.13) to the case (g, h',h?) = 0. To this end, take
a cutoff funtion ¢ € C§°((0,T)) such that

3T /4
/ G dt =1, in [T/4,37/4].
T/4

Then

Y(t)g € LP(0,T; W} () NW,

1
p

Gt € LP(0,T; W, 7(T,)3) N W,y 2 (0,T; LUT;)%), j =1,2.

(0,T; W, 1 (),

q,T'2
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In view of Remark 5.2 and the maximal L%-regularity result for the generalized Stokes problems
(e.g., [BP0O7, Theorem 4.1], Priiss—Simonett [PS16, Theorem 7.3.1]), we solve the system

Opu — div(D*W(I)Vu) + V7 = 0, in Q x (0,7),
diva=(t)g, inQx(0,T),

u=(t)h!, on Ty x (0,7),

(D*W(I)Vu — 7l)n = ¢(t)h?, on Ty x (0,7),

ul,_, =0, in Q,
with 3 < p < 00, 1 < ¢ < 00 to get a pair of solution (u,7) fulfilling
e W,y(0,T; LYQ)%) N LP(0,T; W2 (Q)?), &€ LP(0,T; W, ().

Then one infers

3T /4
(6, 7) = / (@, 7)(0) dt € W2(Q)° x W(Q),
T/a q q

and
diva=g, inQ, @y =h', only, (D*W([I)Va—zln|., =h* onD,.

Subtracting the solution to (5.13) with (@, 7), we are in the position to solve (5.13) with
(g,h',h?) = 0, which can be referred to Theorem 5.24 with A = 0. Note that the case A = 0 is
applicable due to Remark 5.25.

Now we consider s = —1, namely the weak solution. In this case we only reduce (g,h') to
zero since the Neumann boundary trace need to make sense on I'y correctly. Concerning the
Stokes equation with Dirichlet boundary condition

—Au+Vr=0, inQ,
divu=g, in$,
u=h', onTy,

u=c, only,

where ¢ > 0 is a constant such that

/gdx:/ h1~nd7-£2+/ c-ndH?,
Q Ty 'y

holds, where H? with d € N, denotes the d-dimensional Hausdorff measure. It follows from the
weak solution theory for stationary Stokes equation, see e.g. Galdi-Simader—Sohr [GSS05, Sec-
tion 5, (5.12)] in Sobolev spaces, Schumacher [Sch09, Theorem 4.3] in weighted Bessel potential
spaces, that one obtains a unique solution denoted by (@, 7) such that

(u,7) € qu(Q)S x L1(Q),
and
divi=g, inQ, 1ul = h', onT;.

Then one can subtract the solution of (5.13) with (u,7) and solve (5.13) with reduced data
(g9,h) = 0 and modified (f,h?) (not to be relabeled). The idea of the proof is to introduce
a Li-class of very weak solution (see e.g. [GSS05, Sch09]), so that one can derive a solution
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with certain regularity in qu (©2) by complex interpolation, see e.g. Schumacher [Sch09] for the
stationary Stokes equation in fractional Bessel potential spaces.
Define the solenoidal space

LL(Q) = {ue LYQ)* : divu=0,n-ul =0}.

For 1 < ¢q,q' < oo satistying 1/q + 1/¢' = 1, we define a generalized Stokes-type operator with
respect to (5.13) as

Agy(u) == Py (= div(D*W(I)Vu)) for all u € D(Ay),

with
DA, = {ue WAQ) 1 L2©) : uly, =0, Pul(DWD V)], =0}

where P, denotes the Helmholtz—Weyl projection onto LL(2), see e.g. [Abel0, Appendix A] for
the existence of the projection with mixed boundary conditions. P, := I —n®n is the tangential
projection onto J€). By the result of s = 0 we see that

Ag: D(Ag) = LE(Q)
is well-defined and bijective. Then one knows that its dual operator
Ayt L () = D(Ay)

is bijective as well, which gives rise to the existence of very weak solutions. Note that A, and
A?, are consistent, namely,
(A% = (u, Ayw)

q/u, W>

D(A,) xD(A,) LL(Q)x LY ()

/ Vu: D*W([)Vwdr = / D*W(I)Vu: Vwdz = (A, W) 4 o, 10 )

for u € D(A,) C LL(Q), w € D(Ay) C LI (Q), where (D?W (L)% = (D*W(I)&, 4,5, k,1 =
2,3. Then by the complex interpolation of operators, e.g. [SChOQ7 Theorem 2.6], we record
that
Aq + (L3, D(A)) 3 = (L5©). D(AW) )y

is bijective. Since A4, admits a bounded H*°-calculus and has bounded imaginary powers, see
e.g. [Priil8, Theorem 1.1], complex interpolation methods can be used to describe domains of
fractional power operators. By virtue of [Priil8, Theorem 1.1] and [Sch09, Theorem 2.6], one
obtains

(L4(2), D(AY)) 3 = D(A?) = W, 1, (),

(3]
(L8(2). D(Ay)) 3] = (LR, D(Ap))y) = DAL = W (Q).

1 1
3 [5 q o't

Consequently,
1,
Ay Wa,l‘il(ﬂ) — Wg T 1(Q)

is bijective, which implies there exists a unique solution u € W;l‘ll(Q) such that

(Aqu,w) = (F,w) for all w e W} a (Q),

JFl

162



5.3. ANALYSIS OF THE LINEAR SYSTEMS

with F € W, 19() defined by

1

F,ow) = (£, w)y,—1 1 +(h% w 1 1 ,
< > < >W'1>F1(Q)XW(1’,F1(Q) < |F2>Wq q(Fz)XW,:/ v (T2)

for all w € W;I’le (). Moreover, by means of the open mapping theorem, one immediately
deduces the estimate
Iullyra @ < CHIFI-
11

in which

— 2
IFI = s (B Who @, @ + (B W)

_1 1-L )
Hw\Wl/F (@3=1 w, Q(r2)3><Wq, 7 (I'p)3
q 11

Up to now, one still needs to recover the pressure in the very weak sense, i.e., solving
/Qﬂ'Agodac: (F,¢), YoeDAy bpN)s (5.14)
where
(F, @) == — (£, V) +/QD2W(H)Vu : V2o + (b? -, duolp, ),
D(Ag,pn) = {1 € Wi () : dwlr, =0, lp,, =0}
Since f€ W, 1 (2)%, ue W} (2)° and h? € W, /9(T'5)3, it is easy to verify that the functional
F defined above is well-defined in D(A, py). For every u € L9 (Q), it follows from [PS16,

Corollary 7.4.5] that there exists a unique solution ¢(u) € D(Ay pn) satisfying A = u. Now
we define m € L?(2) by duality as a linear functional on L% (Q) acting for every u as

(m,u) = (F,0) . (5.15)
Indeed 7 is the very weak solution we are looking for, since for all ¢ € D(Ay pn) we have
(m, Ap) = (m,u) = (F,¢p).

The uniqueness can be showed by letting F = 0 in (5.15) so that for all u € L7 (Q), (m, u) = 0,
which implies 7 = 0 a.e. in 2. Then we have the estimate

Iloey < C1Floa, oy < € (Il +IFN_ )-

This completes the proof. O

In Theorem 5.10, we consider the general case of data. In fact, for applications the right-
hand side terms sometimes have special structure, which is of much help to derive the estimate
in a concise form.

COROLLARY 5.11. In the case of s = —1, if there is an F € L4(Q)3*3 such that
f=divF, inQ, h?>=—Fn, onT,
holds in the sense of distribution, i.e.,

. =(F,Vw), (5.16)

f - h?
< ’W>W‘1’111 (9)3XW<11'1F1 SO - < ’ W|F2>W<1_%(F2)3><qu/_ 4 (T,)3
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for all w € Wig; (Q), then the solution (u, ) in Theorem 5.10 satisfies
< ! )
HuHqu(Q)S‘ + ||7THLq(Q) > C( ||9||Lq(Q) + ||h ||W;7%(I‘1)3 + ||F||Lq(9)3x3

Proof. On account of (5.16) and the definition of || F|_, above with respect to (f,h?), one has
7y = HF||LG(Q)3><37
which yields the desired estimate. O

Remark 5.12. In fact, Theorem 5.10 can be generalize to s € (—2,0) by employing complex
interpolation. Namely, since A, admits bounded imaginary powers, we have the domains of any
fractional powers by complex interpolation

D(Af)) = (LE(92),D(A)) , 0<O<1.

More details can be found in e.g. [Abel0, Priil8, Sch09].

Combining with the temporal regularities, Theorem 5.10 and Corollary 5.11, one arrives at
the following theorem.

THEOREM 5.13. Let 1 < g < oo and Ty > 0. Given (f,g,h',h?) such that
£ Fi(T) = L9(0, T3 L(Q)*) 0 Hy (0, T W, (%),
g € Fy(T) := L(0, T; W(Q)) N H{ (0,T: L9(9)),

h' € By (T) = L9(0, T; W, *(T1)°) 1 HZ (0,75 W, *(T)?),

B2 € By (T) = L9(0, T: Wy * (T2)®) 1 HE (0,75 W, * (I2)?).
Then (5.13) admits a unique solution (u,7) € E(T) := Ey(T) x E(T) where
By(T) = LU0, Ts WE(Q)%) 1 Hy (0,73 WHQ)P),
E(T) := LU0, T; WA(Q)) 1 HE (0, T; LU(92)).
If additionally, there is an F € L1(0,T; W} (€2)**%) N H;/Q(O,T; L9(Q)3*3) such that
f=divF, inQ, h?>=—Fn, onT,

holds in the sense of distribution. Then there is a constant C > 0 independent of f, g, h',h%, T,
such that for 0 < T < oo

I m)lsgry < CIF, +lgle, iz + 10z, ) )-

1
0, T3 W (Q)**3)NHZ (0,T5L(2)3*3)

Now given v > 0 and ¢ € L(0,T; W7(€2)) N W} (0,T; L4(£2)), one has the solvability of the
system
—div(D*W(I)Vu) + Vzr =f, in Q,

t
divuffy/ cdr=g, inQ,
0

u=h', onTy,
(D*W (I)Vu — 7l)n = h?, on T'y.

(5.17)
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COROLLARY 5.14. Let v > 0. Given ¢ € L(0,T;W2()) N W, (0,T; L9(Q)). Then under
the assumptions of Theorem 5.13, there is a unique solution (u,m) of (5.17) satisfying

(u,m) € E(T),

Proof. Similar to Corollary 4.16, the only point we need to check is 'yf(f cdr € Fy(T'), which is
not hard to verify thanks to the regularity of c. Then solving (5.13) with (fh',h?) = 0 and ¢
substituted by v fot cdr € Fy(T'), adding the resulted solution and that of (5.13), one completes
the proof. O

Remark 5.15. In view of Theorem 5.13 and Lemma 2.25, we know that

1

_1 1_ 1
(D*W (D) Vu —rl)n|. € LI(0,T; W, *([1)®) N W2 2 (0,T; L9(Ty)%)

makes sense, which contributes to the nonlinear estimate for the fluid part.

5.4. Nonlinear Well-posdeness
We denote by 0 a universal positive function
d: Ry — Ry such that §(¢) — 04, as ¢ — 0. (5.18)

The most common example in the present paper is §(t) = t? for different § > 0 from line to line.

5.4.1. Auxiliary Lemmata. In this section, we give some Lemmata which we shall use later
on.

LEMMA 5.16. Let f,g € Hq%(R; L9(€)) N L>®(R; L () N W, (R; L*4(Q)) with ¢ > 1 and
1/4 < a <1/2, then fg € Hq%(R; L1(Q)) and

1 <C( 1 oo (R: [,o°
19901 gy = € (113 gy 19t

81,13 oy Iz @y + 1 g oo N9l ooy )

Moreover, if additionally fli—o = gli=0 = 0, the assertion is true as well with R substituted by
an interval (0,T) and the constant C' > 0 in the estimate is independent of T > 0.

Proof. First let us recall the equivalent definition of Bessel potential space
£ 1 s spaqeyy = Il a@naqey) + I(=A)2 fllo@sLocy),

where the fractional Laplace operator is represented by the singular integral

(—A)VEf(H) = Colim [ 20IWD)

=0 inze B

dn,

with Cs > 0 a constant depending on s, 0 < s < 2 and Ay f(t) := f(t) — f(t —h), see e.g. [Ste70,
Chapter V, Section 6.10]. For f,g € Hy/*(R; L9()) N L>(R; L>(§2)) N Wi, (R; L24(2)) with
g>1land 1/4 < a < 1/2, we see that the integrand has an algebraic decay rate greater than one
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with respect to |h|, which means the singular integral is actually integrable and one can omit the
“lim” in the following. Then we have

|-y (o >]m) -c /wdh o
B Anf(t) f t)A (Anf(t) (Ang(t))
_CHg(t)/ h ng(t /R h AQ)TS

|h|1+2 |h|1+2 |h|1+%

o)

<Nl oo ey 1 (=A)E £l ey HIF O oo (1= 2) E 9 Lo

/ (Anf(®) (Ang(t)

g

L9(Q)

»b-\»a

<c (Hg@)(—mif(t )

o FGIENEYTO]

La(Q)

+C

L1(Q) .

=:I(t)

Dividing the region R into a neighborhood of the origin and its complement, we have

1
10 [ 1O 0) 3000) 2o T

+ /|h|>1 H(Ahf(t)) (Ahg(t))HLQ(Q) |h|}+é dh =: Il(t) + [2(15)7

where

1
L(t)<C Anf()|l z2q Ang()| p20¢0y —— dh
1(t) < |h\§1|| nf @l (©) [Arg (@)l () \h|1+5

Q=
m\‘H

1 1
:C/ A ft 2q A gt 2q 3 — dh
Ol 1849020 <|h|“ +5,> (W )

dh ’ —14¢ !
<C / BSOS saiey 1809 O 00 — o / BT A
( e [ARFOF 2000 1889|720 (02 e |h|§1| |

<C.

-

for every e > 0 and 1/q+ 1/¢’ = 1. By the Holder’s inequality,

dhdt
Itthng// Anf 7200 1809 20(0) — 5o
[ in oy VA O 1800 oy gy

1A f () qu(g [Ang(t ||qu ARG (D220 () ’
< C; // dhdt // dhdt
( i<y |pTEES <1 |p)TETET

< C; Hf”q 1y ||9||q 1y

W, 27 (RiL20(Q)) W, 2 (RiL20(0))

Moreover,

q
1
Itthgc/ftqzq g% ., / dh | dt
JAZE NG T st

< C/]R ||f(t)||%2q(g) Hg(t)”quq(Q) dt < C Hf”qmq(R;qu(Q)) HquLZq(R;qu(Q)) .
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Combining the estimate

||fg||LQ(R;Lq(Q)) > ”fHLrJ(]R L1(Q)) ||9||Loo(o T () S Cllfl ) ||g||Loo(R;Loo(Q)) )

H2(RL<1(

we conclude that for 1/4 < o < 1/2,
||fg||H;/2(]R;Lq(Q)) < C( Hf”H;/z(R;Lq(Q)) ||g||L°°(R;L°°(Q))

+ ||9||H;/2(R;Lq(g)) ||fHL°°(R;L°°(Q)) + ||f||W;q(R;L24(Q)) ||g||W;q(R;L24(Q)) )

Now denoting by £ the extension operator for Bessel potential spaces with vanishing initial value
from [MS12, Lemma 2.5], one arrives at

1£9ll = [lE(HEWI < ClENEW

H2 (0,T;La()) H2 (0,T;Le(R)) OHQ%(]R;L‘J(Q))

SC(H5( )l 1€ Loe (r;= (52)) F €]

Hz(]R La(2)) ||g(f)||L°°(R;LOC(Q))

HE (®L9 (@)
+IEC g @20 IE@ D, izoce) )

<O 13 o pepagay 1907322 00

NI 13 oy N 0irsz= ey + Wl 020000 19w 030200 )
where the constant C' > 0 is independent of T'. O

LEMMA 5.17. Let Q C R3 be a bounded domain with C' boundary, R > 0, T > 0 and
5 < g < oo. Given

e X = HZ(0,T; LQ)) N LU0, T; W)

with || f||x < R. Then f € L*(0,T;L>(Q)) and there exists some 1/4 < s < 1/2 —5/4q such
that f € W5,(0,T; L*4(S2)). In addition,

11l Lo (0.7 Lo () < CO(T), (5.19)
||fHW;q(o,T;L2q(Q)) <G, (5.20)

provided f|i—o = 0, where C' > 0 depends on R. Moreover, for f*, f2,g € X with (f! — f?)|t=0 =

0, gle=o = 0 and ||(f*, 9)|| . x < R, i €{1,2},
(K fQHLoo(omo(m) <D [|IF =12« (5.21)
[(F1 = Pgllx <com || = £ - (5.22)

where C > 0 depends on R.
Proof. For f € X, by Proposition 2.21 and Proposition 2.24, we have
H (0,75 L(9)) N L0, T3 WHQ) = Hy (0,T3 Hy () = C([0,T]; C(Q),

for ¢ > 5, which means f € L*°(0,T; L (2)). If f|;=o = 0, the first embedding constant above
is uniform with regard to T" and it follows from Proposition 2.21 that (5.19) holds true, as well
as (5.21). By means of the time-space embedding Proposition 2.24 again, one has

0HZ(0,T; L)) N L0, T; W, () < oH,(0,T; W, " (),
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for 1/q < r < 1/2, where the embedding constant does not depend on 7' > 0. By virtue of the
embeddings W () — L?*¢(Q) for s —3/q > —3/2¢ and H;(0,T; X) — W;q_l/Qq(O,T; X), one
infers the conditions

3 1 1
1—2r—§2——, rT— > —.
q 2q 2q 4

Combining the inequalities above together yields that r should satisfies
1 4 1 or< 1 3
4TS T 4y

Since g > 5, it is easy to verify that

f € Wy, 210,75 L29(Q)).

In addition, by means of Lemma 5.16, one obtains for all 1/4 < a < 1/2,
1 g2
175 = P9l 8

S C( ||f1 - 'f2HL°°(O,T;L°°(Q)) HgHX + ||f1 - f2||X ||g||L°Q(O,T;L°°(Q))

<C(R)S(T)|| f*—f?|l x thanks to (5.19) and (5.21)

% — 4371 > % + 2—1q, which means that such r does exist and

+ ||f1 - f2||W2°§1(R;L2‘1(Q)) Hg”W;;(R;L%(Q)) )’

Now choosing « such that 1/4 < o < s < 1/2 — 5/4q, where s is given in (5.20), one deduces
that

167" = )9 S TR 'Y

HE(0T:L9(9)

Moreover, we have

H(f1 - fQ)QHLq(o,T;W;(SZ))
_ H(fl . f2)gHLq(0,T;Lq(Q)) + HV(fl _ f2)9||Lq(07T;LLI(Q)) + ||(f1 _ fz)ngLQ(O,T;L‘?(Q))

< ||f1 - f2||Loo(0}T;Loo(Q)) ”g”X + ||f1 - f2HLq(0’T;qu(Q)) ||gHLOO(0,T;LOO(Q))
+ Hfl - fQHLoo(o,T;LOO(Q)) ”g”L‘I(O,T;qu(ﬂ)) < C(R)J(T) Hf1 - f2||X'

which proves (5.22). O

Remark 5.18. If one replaces the f|;—o = 0 condition above by | f|lx < k for £ > 0, we still have
similar estimates above with §(7') substituted by §(T") + k, which can be done by same argument
as in (5.28) below.

LEMMA 5.19. Let ¢ > 5 and F be the deformation gradient defined by (5.3) with respect to
Vi € Y1 in Qf and G5 € Y7 in Qg respectively. Assume that 00 := G4|—o € Wq2_2/q(§23)3 and
HVﬁQHW;fz/q(QS)S < k with k > 0 small enough. Then for every R > 0, there are a constant

C =C(R) >0 and a finite time 0 < Tr < 1 depending on R such that for all 0 <T < Tg and
V5, 05)]ly1,y2 < R, F71 eaists a.e. with regularities
T T

1
2

Bl e W (0,T; Wy (Qp)*®%), ¥ e HE(0,T; LU(Q,)*%) N L0, T; W, (2,)**%),

S
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and satisfies

( 1?71” <c, |F'- HH < CH(T), (5.23)
Loo(0,T5W i (25)3%3) Lo (0,T5;WE(S2y)3%3)
(i <c, [[Er -1 < C(5(T) + ), (5.24)
Lo (0,T;L>(§25)3%3) L2 (0,T;L>°(§2,)3%3)
[f“,?l - H} <C8(T), 0<r<1, (5.25)
oW (0,75 W (2,)35)

Moreover, for wy € Y and Wy € Y} with ||(vAvf,vAvs)||YT1><ng < R and (Ws,Ws)|i=0 = (V§,Vs)|t=0,
we have

<CHT) ||vy — W 0 1 5.26
o aps S OO = Ssllyy 0<r <1, (5.20

FoH(VE) —FH (VW) COMT) + ) [[Vs = Wllyz - (5.27)

ACRLANAR] s
Loo(O’T;Loo(QS)SXB) -

Proof. The proof of this lemma is similar to Lemma 3.16. However, for the solid part the
regularity is a bit lower due to the quasi-stationary elastic equation. For F f, one can refer
to Lemma 3.16 with Propositions 2.18, 2.19 and 2.21, while (5.25) and (5.26) follows from
Lemma 2.20. For Fy, it follows from the definition of Y;? that

P, — 1= Vi, € HZ (0, T; L9(2,)%%) 0 L9(0, T; W2 (Q,)33),

Since @ﬁg c qud/q(Qs)?’ — L>®(Qy)3 for ¢ > 5 and ||@ﬁ2||wl
Lemma 5.17 that

219y < Kk, one obtains from

sup F, — HH
0<t<T Loo(0,)3%3
» - A 1 (528)
= su FS—H+VflS +H flg <C(T)+k) < =,
OStET ( ) Loo(£2,)3%3 Loo(€2,)3 ( ( ) ) 9

by taking Tg, x > 0 small enough such that §(Tr) + k£ < 1/(2C). Then by the Neumann series,
F;! does exist. Note that F71(Via,) = I+ ﬁﬁs)_1 is in the class of C°°(R3*3\{~1})3*3 with
respect to Vi, it turns out from Proposition 2.19 and ¢ > 5 that

I+ Vi) e W, ()33, Byl e Hi(0,T; LUQ,)%5) 0 L0, T; WHQ,)® ). (5.29)

In addition, we have
PN td 0y~ 1 ' &0\ "l a0 20y~
I+Vu,) -I= d—(]I—i—TVuS) dr=[| —(I+7Vua,) Vu,(I+7Va;) dr,
o d7 0

then
< Ck,

_2 <
7(Q,)3x3

H(]I+ vid) - HH .
Wq

provided x > 0 sufficiently small, where C' > 0 is finite. Consequently, similarly to (5.28), one
can derive that

sup_ (Bt 1 < C(8(T) + k),
OStETH Lo (Q,)3%3 ( ( ) )

which proves (5.24) and (5.27). O
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LEMMA 5.20. Let Q C R? be a bounded domain with C' boundary, 0 < s <1 and 1 < ¢ < oo
with sq > 3. Let W : R3*3 — R, satisfy Assumption (A2). Then for F € Kg(Q)?’X?’,
K e {W,H}, with ||F|| ;s qysxs < R, there is a positive constant C' depending on R such that

|D*w F)HKg(Q)S% <C, ke{0,1,2,3}.
Moreover, for F*,F? € K3(Q)**® with HF1HK5(Q)3X3, FQHKS(Q)SM < R, we have
| DWW (F) — DkW(F2)HK§(Q)3% < OYF —F 1, s+ K € {1,2,3).
Proof. One can prove it by Proposition 2.19 for 0 < s < 1 directly. O

LEMMA 5.21. Let T > 0, R > 0 and q € (1,00). Qy is the domain defined in Section 5.1.1.
Given g € W}(0,T; W, (€)) with 1911 0,7 w1 (00)) < B 9(X )]e=0 = 3", there exists a time
Tr > 0 such that for T € (0,Tr), one has

1
g(X,t) > 3 VX eQ,tel0,T)].

Proof. By calculus,

t
G(X,1) = §°(X) + / (X, 7)dr, VX € Q. t € [0,T).
0

Then )
1
19) = 9°ll L ) <CH/ 9,4(-, 7)dr <CT'V"%R< -,
s 0 qu(Qs) 2
—1
where we choose Tr > 0 sufficiently small such that Tll;z T < 545 Hence §(X,t) > 3, for all
X €Q,,te[0,T). 0

5.4.2. Lipschitz estimates. Now we are in the position to derive the Lipschitz estimates of
the nonlinear lower-order terms in (5.11). To this end, let us first define the function spaces for
the nonlinear terms Zp := ]_[112:1 Z., where
Zp = L0, T; L(Q2y)%),
Z3 = L0, T5 LUQ,)°) 1 H (0,73 W, H(94)°),
Zi = {g € LU0, T; W, (Qf)) N W, (0,T; W, (Qf)) : trr(g) € Z}
2 = 0. T W3 () N HF 0.7 L()),
2= L0.T Wy F () A 0,750,
i

25 = LU0, T; W, (D)) N H (0,75 W, " (T)°),

23 = L0, T; W, * (D)) 1 HE (0,73 Wy * (T)°),
78 = L0, 73 L),

20 = LU0, T; W, (F)) mwffzi(o T; LYT)),

720 .= 190, T; W, é(FS)) mWfTIQ(o T; LY(Ty)),
Zzt = Lq(O,T;W (), Z7° = LU0, T; Wy (Q)),
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Let
W= ({’f7ﬁ577%f77%87é>é:7g) (530)

be in the space Y given in Section 5.2.1 and define the associated initial data as

Wo = (Gfaﬁ&ﬁ-saévé:ag)'t 0 (v?’uo 770 CO Ai)’g ) (531)

Then we have the following Lipschitz estimates for the lower-order terms defined in (5.11).

PROPOSITION 5.22. Let ¢ > 5 and R > 0. There exist constants C,x > 0 and a finite time
Tr > 0 both depending on R such that for 0 < T < Tg and ||Vﬁ2||quf2/q(Qs)3 + ||7?2||W;72/q(95) <
FL?

[Ks(w') — Ky (w “Ily,
[(Ko, B (w') = (Ko, B2)(W)]| 12 pr < C(O(T) + ) [[w' — w2,
|Gi(wh) = Gi(w?)| 33 s < COT) + m) [[wh = w?[|y, 1, i € {f,s},
[ (W) = Hy (W) 45 5o < COT) + ) W = w?]|y, i € {f, 8},

| F9(w') — FI (w ;|Z7+] < CO(T) +w)[[w' —w?ly, , j€{1,2,3,4,5},

||Z1 <CO(T)+ k) ||w1 —w

for all Hw < R with w = w3.

IHYT ) } W2HYT

Proof. For the estimates related to the fluid (with a subscript f) except H}c and F7,j=1,..5,
we refer to Proposition 3.20, with the help of Lemma 5.17 and 5.19.

Estimate of K,, H2. Thanks to the divergence form from the linearization, i.e. K, = div K,
and H? = —stlr‘s, one can estimate K, H? together with cancellation of boundary data like
Corollary 5.11. Namely,

(K. B2 (') — (Ko B2 o e

< Hks(wl) _KS(WQ)‘

1 .
La(0,T;W2 (Q)3%3)NHE (0,T;L9(2,)3%3)

Combining the definition of K, in Section 5.2.3, Lemma 5.17-5.21 and Assumption 5.1, one
obtains for ¢ > 5,

(K., H2) (w!) — (K., H?) (w?) < CE(T) +r) W' —w

I ’|

72 x2Z7 = Yr

In this estimate, the smallness of the initial solid pressure is employed for the term ((§°)% — 1),
in KS, ie.,

11l Lo 0,752 (20) < (|7 < C(6(T) + k). (5.32)

Estimate of G;. By means of Lemma 5.17 and 5.19, estimate in L(0, T; W () is clear.
By the definition of Gj,

Gs(w') — Gy(w?) = (F7Y(wh) — 1) : (Val — va?) + (F7Y(w!) — F 1 (w?)) : Val.

Then with Lemma 5.17, 5.19 and the regularity (5.29), we have for ¢ > 5 that

HGS(Wl) —GS(W2)|| < C’((S(T)—l—/i)HWl —w

2
Hq% (0,T;L9(Qs)) HYT :
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Estimate of H}/s. With v; € Y}, one knows
t
/ V(X 7)dr € Wi (0, T3 W) N WO, T3 LUQp)?) = Hi (0T W (2)°).
0

_1
It follows from the trace theorem trp : W} (Qy) — W; 7(T") that

3 1—1 1 21
€ HF (0,T;W, “(I)*)NnW, (0, T; W, “(I)?),
N

t
/ vi(X,7)dr
0

whose Lipschitz estimate in Z$ can be controlled by §(T') le -w thanks to Lemma 2.20

|
Yr
and 2.25, namely,

[ wt) — B ) |y < COT) ! ],

Now let us recall H}c = —Kfﬁp + K.ap. The first part can be addressed in the same way as

in Proposition 3.20. By Lemma 2.25 the anisotropic trace theorem and C? interface that ensures
a fr of class C2, the second term can be estimated by

HKS(wl) . KS(WQ)‘

2 =€ [Kow) — Ko(w?)]

Lq(O,T;qu(Q)?*X?’)ﬂHq% (0,T;L4(02,)3%3)
Then together with Lemma 5.17-5.21 and Assumption 5.1, one gets

[H}(w') — H}(WZ)HZ; < CO(T) +r) [[wh = w2, .

Estimate of F/. We can estimate Fy and F7,j = 4,5 analogously as in Chapter 3. For
others, since Y2 < H,/*(0, T; W, (2)) implies that

Ve, € HZ(0,T; L(Q,)%) N L9(0, T; W2(9Q4)%),

one can apply Lemma 5.17 and 5.19 to derive the corresponding estimates with ¢ > 5, combining
Lemma 2.25, the regularity of F], & and g.
This completes the proof. O

5.4.3. Nonlinear well-posedness. For a w defined in (5.30), define
M(w) = (Ks,K,, Gy, Gy, Hy, HEL B2, FL P2 F3 R FR) T (w),

where the elements are given by (5.11). Then the following proposition holds for .#(w) : Yr —
Zp, where Y, Zp are given in Section 5.2.1, 5.4.2 respectively.

PROPOSITION 5.23. Let ¢ > 5 and R > 0. Let w € Yp be the function as in (5.30) with the
associated initial data as wgy as in (5.31). Then there exist constants C,k > 0, a finite time T > 0
both depending on R and 6(T') as in (5.18) such that for0 <T < Tg, M : Yr — Zr is well-defined
and bounded together with the estimates for ||wl|y, < R and ||Vf12||qufz/q(ﬂs)3 +||7%2||qu,2/qms) <
K that

[ (W)l 2, < C(O(T) + £). (5.33)

Moreover, there exist a constant C' > 0, a finite time T > 0 depending on R and a function
d(T) as in (5.18) such that for 0 <T < Ty,

|2 (w") — ///(w2)HZT <C(T)+r)||w' —w (5.34)

Iy

for all w',w? € Yr with w} = w? and HW1HYT , Hw2||YT <R.
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Proof. The second part follows directly from Proposition 5.22. Then by setting a trivial solu-
tion w? = (0,0,0,0,0,0,1) in (5.34), one derives (5.33) immediately in view of the fact that
#(0,0,0,0,0,0,1) = 0. O

Now recalling the definition of solution and initial spaces in Section 5.2.1, we rewrite (5.11)
in the abstract form

L(w) =N (w,wg) forallweYr, (f/(}, &) eD,, (5.35)

where .Z(w) denotes the left-hand side of (5.11) and .4#"(w, wg) is the right-hand side. It follows
from the linear theory in Section 5.3 that £ : Yr — Zp X Dy is an isomorphism.

Proof of Theorem 5.5. For (fr(},éo) € D, satisfying the compatibility conditions, we may
solve Z(w) = A4(0,wp) by some w € Yr. Here 4 (0,wp) is in the sense of trivial data
0 = (0,0,0,0,0,0,1). Then one can reduce the system to the case of trivial initial data by
eliminating w and we are able to set a well-defined constant

Cg := sup H.,i”7

1
0oT21 ||[:(ZT7YT) ’

which is finite by the linear theories in Section 5.3 and the estimate (5.33), as in Chapter 3.
Choose R > 0 large such that R > 2C ¢ H(\AI?, 60)’

. Then
Dq

|2~ (0,wo (5.36)

0 A R
< Co )], < %,

My,

For HwiHYT < R,i=1,2, we take T > 0 and x > 0 small enough such that C¢C(R)(6(Tr) +
k) < 1/2, where C(R) is the constant in (5.34). Then for 0 < T' < Tg, we infer from Theorem
5.23 that

|2~ (wh, wo) — f‘lﬂ(w27w0){’YT
S 1, (5.37)
< CyCR)T ||w' —w §§||w —w

Iy, Iy

which implies the contraction property. From (5.36) and (5.37), we have

1= (w,wo)y,

< || A0, wo)|ly, + L7 A (wywo) = LN (0,w0)|y, < R

My

Define a ball in Y as
Mpr = {w € By, (0,R) : wis as in (5.30)} :

a closed subset of Y7. Hence, 1.4 (-, wo) : Mr1 — Mg is well-defined for all 0 < T < Tg
and a strict contraction. Since Y7 is a Banach space, the Banach fixed-point Theorem implies the
existence of a unique fixed-point of £~1.A4(-,wo) in Mg r, i.e., (5.11) admits a unique strong
solution in Mg  for small time 0 < T < Tg.

The uniqueness in Y7, 0 < T < Ty, follows easily by repeating the continuity argument in
Proof of Theorem 3.8, so we omit it here. In summary, (5.11) admits a unique solution in Y7p,
equivalently, (5.7) admits a unique solution in Y7.
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Now we are in the position to prove the positivity of cells concentrations. Since the regularity
of V5 = Oy is much lower than that in Chapter 3, we can not proceed as in Chapter 3 for ¢. To
overcome this problem, we take a smooth mollification v of ¥, for € > 0 such that

t
/ VE(, 7)dT — 1, in V7, as e — 0.
0

Consider the problem
Oy +div (cefvf) — DyAc§ =0, in Q;,
Orc + div (c5vE) — DACE = —f7, in QT

CRI

with boundary and initial values as in Section 5.1.1. Then with same argument in Proof of
Theorem 3.8, one obtains

0 < c(x,t) € W, (0,T; LUQY)?) N L0, T; WZ(QN\L)?),
which means there is a subsequent still denoted by ¢ and a function ¢ such that
¢© = ¢ weakly in W, (0, T3 L4(Q")%) N LI(0, T; WZ (Q\I")?),
and
¢ — cin D'(QT\ST),
where D’(U) denotes the space of distributions on U, QT, ST are defined in Section 5.1.1. It

is standard to verify that c solves the same equation with v§ replaced by vs. We only give the
sketch of proof with respect to div(c{vS) as an example.

T T
/ / cive - Vodaxdt — / / csVs - Vodadt
0o Jat o Jat
T T
:/ / (c§ — cs)v -V¢d$dt+/ / cs(vs —vs) - Vodadt — 0,
o Jat 0o Jar

as € — 0, for all ¢ € D(QT\ST), because of the regularity and convergence of ¢¢ and v¢. Note

that r ’
0< / / cf¢pdzdt < lim sup/ / c‘opdxdt = / / co dxdt,
Qt\I't e—0 Q\T't Qt\I't

for all ¢ € D(QT\ST), ¢ > 0, one concludes that ¢ > 0, a.e. in QT\ST. The positivity of ¢* and
g then follows automatically, as showed in Chapter 3, which completes the proof. O

5.5. Appendix: Stokes Resolvent Problem

In this section, we give a short proof of the solvability of the following Stokes resolvent
problem with mixed boundary conditions. Let Q C R? be a bounded domain of class C3~ with
boundary 02 = I';y U 'y consisting of two closed, disjoint, nonempty components. Consider the
resolvent problem

A — div(D*W(I)Vu) + Vr =f, in Q,
divu=0, in €,

u=0, onlYy,

(D*W([M)Vu—7l)n =0, on Iy,

(5.38)
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where n is the outer unit normal on the boundary, W : R3*3 — R, is a scalar function with
Assumption 5.1 holding.

THEOREM 5.24. Let 1 < q < oo. Assume that 2 C R3 is the domain defined above. Given
f e LI(Q)3, there exists some \g € R such that for all X\ > Ao, (5.38) admits a unique solution
(u, ) satisfying
ue W2(Q)P, mew, ().
Moreover,

Mullzqys + l[allwz@)s + I7llwa ) < CllflLao)s -

Proof. The proof is based on the maximal regularity of a generalized Stokes equation, see e.g.
Bothe—Priiss [BP07, Theorem 4.1], Priiss—Simonett [PS16, Theorem 7.3.1]. Let us recall the
definition of solenoidal space

L) :={uec LYN)?: divu=0,n- ul =0}
Then we define a Stokes-type operator as in Section 5.3.2 that
Agy(u) =Py (= div(D*W(I)Vu)) for all u € D(A,),

with
D(A,) = {u € W2 NLL(Q) < uly, =0, Pu((D*W(DVun)|,, = 0} ,

where P, denotes the Helmholtz—Weyl projection on L2(1), see e.g. [Abel0, Appendix A] for the
existence of the projection with mixed boundary conditions. P, := I — n ® n is the tangential
projection onto 9. As in Remark 5.2, the operator —div(D?*W (I)V:) is strongly normally
elliptic. By e.g. Priiss—Simonett [PS16, Theorem 7.3.2], one knows that A + .4, € MR,(LL(Q))
for all A > Ao := s(—A,), where MR, (LL(2)) means the class of maximal L9-regularity in
L1(Q) and s(—A,) denotes the spectral bound of —A,. Consequently, for A > A¢ and f € LZ(1),

Au+ Au=f{

is uniquely solvable with u € D(A,), which implies that of (5.38).
Now it remains to recover the pressure w. To this end, we solve the Dirichlet—Neumann
problem

Ar = div(f — M+ div(D*W(I)Vu)), in €,
Onm = (f— Mu+ div(D*W(I)Vu)) -n, on I'y, (5.39)
7= (D*W(I)Vu)n - n, on I'y,

weakly, which is equivalent to the following weak formulation

/ Vr-Vedr = / (f — M+ div(D*W(I)Vu)) -Vedz, Ve e qul,rz (). (5.40)
Q Q

=f
Since f € L4(Q)* and u € W2(Q2)® N LZ(Q), we have f € LI(Q)®. Then (5.40) admits a unique

solution 7 € qu (Q), with the aid of [PS16, Theorem 7.4.3]. The boundary regularity is easy due
to the third equation of (5.39), and the trace theorem. O
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Remark 5.25. As D(A;) embeds compactly into LZ(2), the Stokes-type operator A, has compact
resolvent. Therefore, its spectrum consists only of eigenvalues of finite algebraic multiplicity by
spectral theory for compact operators (see e.g. Alt [Alt16]), and is independent of ¢ by Sobolev
embeddings. So it is enough to investigate these eigenvalues for the case ¢ = 2. Let w be the
eigenvalue of —As. Employing the energy method, Lemma 5.2 and the Korn’s inequality, we
have

/ lu)* dz = — (Asu, u) L2 = /D2 [)Vu: Vudx
< —C/ ‘Vu—i—VuT‘Q dz < —C/ |Vu|2 dz,
Q Q

which shows that w is real and nonpositive. Since () is bounded and I'; is assumed to be
nonempty, the Poincaré’s inequality is valid and one obtains

w/ luf® dz < —C/ lu|® da,
Q Q

which implies w < —C, where C' > 0 does not depend on A\. Then one conclude that Ay defined
in Theorem 5.24 is negative and hence if A = 0, the theorem still holds true.
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Chapter 6

A Diffuse Interface Model for Two-Phase Incompressible
Viscoelastic Flows

This chapter concerns a diffuse interface model for the flow of two incom-
pressible viscoelastic fluids in a bounded domain. More specifically, the
fluids are assumed to be macroscopically immiscible, but with a small
transition region, where the two components are partially mixed. Con-
sidering the elasticity of both components, one ends up with a coupled
Oldroyd-B/Cahn-Hilliard type system, which describes the behavior of
two-phase viscoelastic fluids. In some particular cases, it can be used to
describe a class of fluid-structure interaction problems.

We prove the existence of weak solutions to the system in two dimen-
sions for general (unmatched) mass densities, variable viscosities, dif-
ferent shear moduli, and a class of physically relevant and singular free
energy densities that guarantee that the order parameter stays in the
physically reasonable interval. The proof relies on a combination of a
novel regularization of the original system and a new hybrid implicit time
discretization for the regularized system together with the analysis of an
Oldroyd-B type equation.

Overview of This Chapter

6.1. Introduction . . . . . . . . . . . e e e e 178
6.2. Preliminaries and Weak Solutions . . . . . . . . ... .. ... .. ... ..., 185
6.3. Matrix-Valued Equation with Stress Diffusion . . . . .. ... .. ... .. .... 188
6.4. Regularized System . . . . . . . . . .. e e e e 198
6.5. Existence of Weak Solutions (n —0) . . . . ... ... ... ... ... 222

Notations. In this chapter, we consider specifically the following notations.
e u, the Eulerian velocity
e I or F, the Eulerian deformation gradient
e B, the Eulerian left Cauchy—Green tensor
e ¢, order parameter

Throughout the chapter, for simplicity we write the induced norms of Lebesgue and Sobolev
spaces by || - |x with X € {LP, WkP} . For the further applications, we give the solenoidal
spaces as LP(Q) == {u € LP(;RY) : divu = 0,n - ujypq = 0} and W(ff(Q) = WEP(Q) N LE(Q).
Sometimes we use the notation W, P W1 .= Wk»(0,t; W™4(Q)) with k,m € No,1 < p, ¢ < o.



CHAPTER 6. TwWO-PHASE INCOMPRESSIBLE VISCOELASTIC FLOWS

6.1. Introduction

In this chapter we study a so-called diffuse interface model (also called phase field model) for
two incompressible, viscoelastic fluids of different mass densities, viscosities and shear moduli.
In the model, a partial mixing of the macroscopically immiscible fluids is considered and elastic
effects are taken into account.

This model is quite new and was developed recently in Mokbel-Abels—Aland [MA A 18], where
they proposed a novel phase-field model for a fluid-structure interaction problem to handle very
large deformations as well as topology changes like the contact of a solid to a wall. Under
certain assumptions on the system parameters, the model is able to describe a thermodynamically
consistent, frame indifferent, incompressible two-phase flow with viscoelasticity of Oldroyd-B
type.

Let T >0, Qr == Q x (0,T) with Q C R, d € {2,3}, a sufficiently smooth bounded domain
and St := 9Q x (0,T). We consider the following system of Oldroyd-B/Cahn—Hilliard type:

Ot(p(p)u) + div(p(dp)u®@u) + div(u®@ J) + Vp

_div (S(Vu.B,¢) — o div (Vo @ Vo) o (6.1a)

divu = 0 in Qr, (6.1b)

OB +u-VB+ i‘ég(ﬁ —I)=BVu' + VuB in Qr, (6.1c)
B¢ +1u- Vo = div(m(¢)Vq) in Qr, (6.1d)

q- 6(%W’(¢) - 6A¢) - “é‘w tr(B—InB—1) in Qr, (6.1¢)

where J denotes the relative mass flux associated with the diffusion of the mixture components
given by

J = —p'(¢)m(¢)Vq
and the stress tensor S is defined by

S(Vu,B,¢) = v(¢)(Vu+ Vu') + pu(¢)(B — ),

as well as the capillary force €5 div (V(;S ® ngﬁ) with & > 0 related to the surface tension at the
interface and € > 0 corresponding to the thickness of the interface. Let ¢; be the volume fraction
of fluid 4, i € {1,2}. Define ¢ := ¢ — ¢ as the order parameter related to the concentrations
of the two fluids. Namely, the value ¢ = —1 and ¢ = 1 indicate the unmixed “pure” phases of
fluid 1 and fluid 2, respectively. Based on the order parameter ¢, u and p(¢) are the unknown
(volume-averaged) velocity and the density of the mixture of the two fluids given by

1—¢ Cl-¢. 146

_ 1+¢ .
U= o o, p(9) 51t P2

where w;, p;, @ € {1,2} are the specific velocities and densities of fluid i. Moreover, the matrix B
denotes the left Cauchy—Green tensor related to elasticity, p is the pressure, and ¢ denotes the
chemical potential associated to ¢. In system (6.1), v(¢) > 0 denotes the viscosity coefficient,
m(¢) > 0is a (non-degenerate) mobility coefficient, and p(¢) > 0 is the shear mudulus. The ratio
A(@)/a(d) > 0 refers to the relaxation time of elasticity, which is supposed to be phase-dependent
in the case of fluid-structure interaction cf. [MAA18]. Furthermore, W (¢) is the homogeneous
free energy density for the mixture, which is of double-well type. One of the typical examples is
the logarithmic potential

W(9) = 5 ((1+6) (L +6) + (1~ 9) (1 - 9)) - 2
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6.1. INTRODUCTION

defined in [—1, 1], which leads to a physically relevant value ¢ € [—1, 1], with 0 < 6 < 0. being
the absolute temperature and the critical temperature of the mixture. The system is closed with
the boundary and initial conditions

u=0 on S, (6.11)

On = Opg =0 on St, (6.1g)

(uva d))(o) = (u(%IB%Oa ¢0) in Qv (61h)

where 9, = n-V and n denotes the exterior normal at 9. Note that (6.1c) is a transport
equation for which no further boundary condition is required, as n - u|spo = 0 ensures that

characteristics do not enter the domain.
The total energy of the system (6.1) denoted by £(t) consists of the kinetic energy, the elastic
energy and the Ginzburg-Landau free energy as

£(t) ;:/Qp(f)w dx+/QM(2¢) tr(IB%—lnIB%—]I)dx—i—/ﬂ&(%|V¢|2+%W(¢)) dz.  (6.2)

Kinetic energy Elastic energy Free energy

Moreover, every sufficiently smooth solution of (6.1) satisfies the energy dissipation differential
inequality

d v(9) T2
—Et)=— | == |Vu+Vu'| dz
0= % o

T T N S
/fl\{A—O} 2)\(9) tr(B + B 20 d /Q (#) |Vq|* dz < 0.

This is referred to [MAA18], where the model was derived via local energy dissipation laws. As
they did not provide a detailed comprehension of the elasticity, we give a complete derivation
with a more general energy density in Section 1.8. Note that the model (6.1) can be seen as
a viscoelastic fluid counterpart of the celebrated Abels—-Garcke-Griin (AGG) model [AGG12]
where a diffuse interface model was proposed for a two-phase flow of two incompressible fluids
with different densities using methods from rational continuum mechanics, which satisfies local
and global dissipation inequalities and is frame indifferent.

6.1.1. State of the art. Over the last decades mathematical analysis of fluid dynamics has
been developed with an abundant amount of literature. In particular, the problem of two-phase
fluids with a free interface fascinated the profound attention of mathematicians. However, the
free interface is not easy to track in actual applications and mathematicians still do not have
a thorough comprehension of the problems concerning singularities of interfaces and topological
changes during the evolution of interfaces. Thus, an effective approximation of the interface has
been introduced with the Ginzburg-Landau free energy since, e.g., [GPVn96, HH77], where the
authors proposed a so-called “model H” by the phase-field method in terms of the phase variable
that indicates the specific phase of the whole system. Later on, this model was investigated and
employed explosively in many areas, especially in numerical simulations, since the model has the
advantage that topological changes can happen. However, model H was endowed with a basic
assumption that the densities of both components are the same, which is not always physically
reasonable. To overcome this disadvantage, Abels—Garcke-Griin [AGG12] derived the “AGG
model”, which considers unmatched densities and is thermodynamically consistent and frame
indifferent. For the analysis of weak solutions and strong solutions to the AGG model, we refer
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to [ADG13a, ADG13b, AGG23, Gio21]. An alternative and thermodynamically consistent model
was derived before by Lowengrub—Truskinovski [L.T98] by using the mass-averaged (barycentric)
velocity. From the mathematical viewpoint, the latter has the disadvantage that the mass-
averaged velocity is not divergence free, which is the case in the AGG model based on a volume-
averaged velocity. In view of the physical advantages of the AGG model, there came many
variants subsequently concerning different aspects. Readers are referred, for example, to [Fril6]
for the nonlocal Cahn—Hilliard—Navier—Stokes equations with unmatched densities, to [GGW19,
GK23] for diffuse interface models including moving contact lines, to [Sie20] for polymeric fluids,
to [KMS23] for magnetohydrodynamic two-phase flow with different densities, and to [MAA18]
for a diffuse interface model simulating a fluid-structure interaction problem with viscoelasticity
of Oldroyd-B type, which is exactly of our interest.

Now let us recall some facts about viscoelasticity, in particular of Oldroyd-B type. Depending
on the deformation gradient F that is defined in Eulerian coordinates or the corresponding left
Cauchy—Green tensor B := FF | viscoelasticity can be recognized as two regimes. In the context
of F, the incompressible viscoelastic fluid model reads as

du+u-Vu— pAu+ Vp = div(FF"),
OF +u-VF = VuF, (6.4)
divu =0,

whose derivation is referred to, e.g., Giga—Kirshtein—Liu [GKL18] by the energy variational ap-
proach. The analysis of (6.4) has been quite popular in the last decade, and the global well-
posedness and long time behavior have been established in, e.g., [HW15, LLZ08, LLZ05, LZ08§]
and their citations. However, due to the lack of compactness for the deformation gradient, prob-
lems concerning the existence of weak solutions are still open even in two dimensions. We refer
to two recent progressive papers by Hu—Lin [HL16a, HL16b] for the existence of 2D weak solu-
tions with small initial data in LP and L2, respectively, where the so-called effective viscous fluz
method was employed. Based on this viscoelastic approach, some very interesting models that
describe the motion of two-phase flows have been introduced in the very recent years. Read-
ers are referred to Agosti-Colli-Garcke—Rocca [Ago+23] for a phase-field model coupled with
viscoelasticity with large deformations, and Kim-Tawri-Temam [KTT22] for a diffuse interface
model describing the interaction between blood flow and a thrombus with Hookean elasticity
during the stage of atherosclerotic lesion in human artery.

When it comes to the left CauchyGreen tensor B = FF ', the so-called Oldroyd-B equation
without dampings or with infinite Weissenberg number can be directly derived from (6.4), with
(6.4), rewritten in terms of B as

OB +u-VB— VuB —BVu' =0.

By this approach, one has to face instabilities in applications due to the so-called high Weissenberg
number problem, which is still not fully understood, see, e.g., [HLL18] and references therein. It
is possible to avoid this problem by including additional dissipative terms, for instance, in terms
of elastic relaxation. The original formulation of the Oldroyd-B model includes relaxation and
is formulated with respect to the elastic stress tensor in linear elasticity 7:=B — 1, i.e.,

Ou+u-Vu— pAu+ Vp =divr,

T +u-Vr—Vur —7Vu' +ar = g(Vu +Vu'), (6.5)

divu =0,
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where a,b > 0 and 1/a denotes the relaxation time and b/a is the viscosity of the polymers. For a
derivation, we refer to [MP18, Old50, RT21]. It can also be recovered from the micro-macroscopic
FENE (Finite Extensible Nonlinear Elastic) dumbbell model, see, e.g., [GKL18]. Concerning the
analysis of (6.5), the first existence result of weak solutions goes back to Lions—Masmoudi [LM00],
where they considered a co-rotational version of the stress tensor equation to get better estimates
and compactness. Due to lack of compactness, the existence of weak solutions to (6.5) has been
an open problem for a long time. We mention a breakthrough on a related model, for which
Masmoudi [Mas13] proved the existence of weak solutions to the FENE dumbbell model with
many weak convergence techniques, based on the control of the propagation of strong convergence
of some well-chosen quantity by studying a transport equation for its defect measure. Instead
of solving (6.5) directly, in recent years mathematicians tried to include some regularization
terms for the Oldroyd-B equation, for example the diffusive stress A7, in order to obtain higher
regularity and compactness, which is however still limited to two dimensions. Barrett—Boyaval
[BB11] proved the existence of weak solutions to a regularized Oldroyd-B model with stress
diffusion in 2D by employing an approximating finite element scheme, together with an entropy
regularization, while the global regularity of 2D diffusive Oldroyd-B equations was obtained by
Constantin—Kliegl [CK12]. Note that in [BB11], the authors reformulated an equivalent system
in terms of the left Cauchy—Green tensor B instead of 7, and made use of a physically relevant
elastic tr(B — InB — I) and its estimate, which was derived before by Hu-Lelievre [HLO7]. One
of the advantages of the formulation with respect to B is that one can expect the positive
definiteness of it, while in the other formulation this is not clear at all. Later, a compressible
counterpart of the (diffusive) Oldroyd-B model was proposed and analyzed in [BLS17] by means
of a combination of multilayer approximations from [BB11] and the compressible Navier—Stokes
equation [FN17], based on the Galerkin scheme. For other related viscoelastic models, one
refers to [BLLM?22, LM+17] for Peterlin type models, and to [BBM21] for a mixing of the
Oldroyd-B model and the Giesekus model. Along with the development of diffuse interface
models, two-phase viscoelasticity came up in recent years. Griin-Metzger [GM16] derived a
micro-macro model for two-phase flow of dilute polymeric solutions, where a Fokker — Planck
type equation describes orientation and elongation of polymers. Sieber [Sie20] then extended
the model in [GM16] to the case with different mass densities for polymeric fluids. Moreover, a
viscoelastic phase separation model of Peterlin type was derived in [Bru+21] and investigated
in [BLM22a, BLM22b]. By virtue of the Oldroyd-B model, recently Garcke-Kovacs—Trautwein
[GKT22] established a viscoelastic Cahn-Hilliard model to describe tumor growth and obtained
the existence of weak solutions in the case of matched mass densities with the help of finite
element approximations.

In contrast to the growing literature on two-phase flows and viscoelastic fluids, the ana-
lytical results about two-phase viscoelasticity are quite limited, especially the Oldroyd-B type
models with unmatched densities and variable shear moduli. To the best of our knowledge, the
only related results of diffuse interface model including viscoelasticity of Oldroyd-B type are
[GKT22, Sie20] we mentioned above, where they showed the existence of weak solutions for 2D
two-phase Oldroyd-B type fluids with polynomial potential, while none of them concerned the
case of unmatched densities and phase-depending shear moduli, which in fact, is rather physical
and interesting. The aim of the present paper is to provide a deep understanding on the theory
of incompressible two-phase flow with viscoelasticity of Oldroyd-B type with more physical as-
sumptions, in company with the AGG model [ADG13a, AGG12]. More precisely, we are going
to prove the existence of weak solutions to the incompressible Oldroyd-B/Cahn—Hilliard model
in the presence of variable densities, shear moduli, viscosities, and a singular potential.
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6.1.2. Reformulation with a modified pressure and stress diffusion. Before recording
our main result, one reformulates the system with a modified pressure which, for the sake of
analysis of weak solutions, leads to a more convenient right-hand side of (6.1a). Note that both
formulations are equivalent for sufficiently smooth solutions. In particular, we define a new scalar
pressure as

Ti=p+ % IVo)* + %W((Z)) + M(2¢) tr(B — InB — ).
Then we have
_ Se di 1(#)
V71 =Vp+qVe+ dediv (V¢ ® V¢) + 5 Vitr(B—InB—1).

Additionally, it is necessary for the analysis to introduce a diffusive regularization ﬁAB for

a k > 0in (6.1c) such that the evolution law of the Cauchy—Green tensor B is of parabolic
nature. The system is closed with an additional no-flux boundary condition 9,B = 0, see also
in [Ago+23, BB11, BBM21, GKT22]. For the purpose of readability, in the following we will
let a(-) = A(-) = e = 6 = 1 since they have no significant contribution to the analysis.

The full system of our interest now reads

Oc(p(p)u) +div(p(¢)u®@u) + diviu® J) + Vr

i , 6.6
—div (S(Vu, B, ¢)) = qVe + @V tr(B —InB — 1) n Qr (6.62)
diva=0 in Qr, (6.6b)
B +u-VB+ (B—1I) =BVu' +Vub+ ﬁm& in Qr, (6.6¢)
Op +u- Vo = div(im(¢p)Vq) in Qr, (6.6d)
q—W'(¢)+ A¢p = @ tr(B — InB —1T) in Qr, (6.6¢)
u=0, LB=0 on S, (6.61)
Ond = Owg =0 on St, (6.6g)
(u7 IB7 ¢) (O) = (U-Oa BOa ¢O) in Q. (66h)

Remark 6.1. In comparison to, e.g., [BB11], the special structure of the additional diffusive term
ﬁAB in (6.6¢) is of main importance in presence of a phase-depending shear modulus p(¢).

The coefficient ﬁ is of much help to keep the energy dissipation structure in (6.3), i.e.,

il v(¢g) T2 K 2
Sew)=— Vu+ V 2 vtrnB
dtc‘f(t) /Q 5 |Vu+Vua'|" dz 2/9\ trinB|” dx

,/ Mtr(mu]}g*l—2]1)dxf/m(¢)|Vq\2 dz <0.
Q 2 Q

In general, the additional diffusive term ﬁAB can also be motivated by means of a nonlocal
storage of energy or a nonlocal entropy production mechanisms, see Malek—Priisa—Skrivan—Siili
[M+18].

Remark 6.2. Here, an additional term @V tr(B — InB — I) appears in (6.6a) after modifying

the pressure. In [BLS17], a regularization term oV trlnB was added in the momentum equation
but here we get it for free, since the shear modulus p(¢) is unmatched among two fluids.
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6.1.3. Main results. Now we are in the position to state our main result of this chapter.
Namely, the global existence of weak solutions to (6.6) in two dimensions, which describes the
incompressible viscoelastic two-phase flow with general (unmatched) mass density, variable vis-
cosity, different shear moduli and a singular free energy density in two dimensions. We note that
the notation will be explained in the beginning of Section 6.2.

THEOREM 6.3 (Proved in Section 6.5.2). Let d = 2 and let Assumption 6.12 hold true (see
Section 6.2.2). Assume that the initial data satisfy (uo,Bo, do) € L2(Q) x L? (4 RZ%Z) x WH2(Q)
with By positive definite a.e. in Q, trInBy € L*(2), and |po| < 1 a.e. inQ and f, po dz € (—1,1).
Then for any T € (0,00), there exists a weak solution (u, B, ¢, q) of (6.6) in the sense of Definition

0.14. Moreover, the left Cauchy—Green tensor B fulfills the following estimate

t t
B2 + / IB(r)|2. dr + / IVB(r)|2. dr < C(£(0), |[Bol|%)

for a.e. t € (0,T).
Remark 6.4. Here we assume that the initial data By additionally satisfies
trinBy € L' (Q).

This is for the sake of the estimate of the elastic energy in (6.2). In general, one can not expect
to derive it from By € L?(£); ]ngxf1 ) since [, trInBy dx is not necessarily bounded from below.
This is a rather mild restriction, which was also used in Barrett-Lu-Siili [BLS17]. Note that in
Barrett—Boyaval [BB11], a stronger restriction was employed, that is, By is uniformly positive

definite, i.e.,
B, lw|> < w'Bo(z)w < By |[w]> for all w € R? and for a.e. z € Q,

where By, By € R,

Remark 6.5. In this chapter, we consider an isotropic free energy and a regular mobility. These
are simplifications as our main focus lies on the unmatched densities, viscosities and shear moduli.
We comment that more general cases can be obtained by suitable modifications in our current
framework. See also Remark 6.41 for further discussion.

Remark 6.6. For simplicity of the model, , A are assumed to be constant. The existence result
also holds true, if a, A : R — R are continuous, positive and bounded functions that depend on
the phase-field variable ¢.

6.1.4. Strategy of the proof (technical discussions). Note that the system (6.6) has a
similar structure as the AGG model [AGG12], which was solved with the help of an implicit
time discretization scheme in [ADG13a]. In order to combine this with the existence of weak
solutions to an Oldroyd-B fluid system proved in [BB11], we introduce a novel regularization to
(6.6) (see %, below, also in (6.40)), such that we can solve the regularized system in a suitable
way and have good uniform a priori estimates (see Section 6.4.1), inspired by [Abe09b, BS18,
LR14]. More specifically, the advantages of the regularization is threefold. Due to the presence
of a phase-dependent shear modulus, the regularity of the terms with the coefficient p(¢) will
cause problems if one tries the standard testing procedure. For example, multiplying the second
term in (6.6c) with @(H —B~!) and integrating by parts over  leads to

/Qu-vzaa:“(Q@(H—B—l)dxz/gu-v(’“L(Q‘mtr(la%—lnla%—u)> dz

7/ Mu~V¢tr(Bflan]I)d:r
o 2
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where u € L>(0,T; L2(Q))NL2(0, T; Wy % (Q; R%)). The first term on the right-hand side vanishes
for such u (as it is solenoidal), while it is not clear if the second integral is well-defined or not under
the current regularity setting. With the regularized terms ;(%,¢) and Zyu in the regularized
system, it is not an issue anymore since %, ¢ and %, u are sufficiently smooth for any n > 0. The
second motivation of the regularization comes from the solvability of the Oldroyd-B equation,
see (6.20) below. Namely, this kind of regularization on the velocities in (6.40c) and nd;¢ in
(6.40¢) allow us to show existence, uniqueness and continuous dependence for it, even in three
dimensions, which has been an open problem for a long time for the Oldroyd-B model. Moreover,
under such regularization, one does not need to construct multiple layers of approximations for
the whole system as in, e.g., [BB11, BLS17]. Instead, we separate the proof into solving two
relatively easy systems.

Concerning the solvability of the regularized Oldroyd-B equation in three dimensions, we
make use of the standard Galerkin approximation, on accounting to the parabolic nature. In
addition, inspired by [BB11], an entropy regularization for InB is introduced, which is of impor-
tance since the left Cauchy—Green tensor B is not necessarily positive definite almost everywhere
in Q7 and hence the physical energy tr(B —InB —I) is not necessarily well-defined in presence of
the logarithmic term. Thanks to the regularization %,,, we obtain uniform estimates and then
pass to the limit for both the entropy regularization and the Galerkin approximation. Finally,
we conclude the positive definiteness of the limit function (i.e. the left Cauchy—Green tensor B)
with a contradiction argument.

To solve the regularized system in 3D, one natural idea would be to employ a time dis-
cretization scheme for the full system as in [ADG13a]. However, it is not applicable to repeat all
the regularization and approximation techniques for practicality and readability. Thus, in this
chapter, we propose a novel scheme, we called “hybrid time discretization” (see Section 6.4.3), to
obtain a suitable approximation of the full system, combined with the solvability of the Oldroyd-
B system. Specifically, for the AGG part (u,¢) we keep the implicit time discretization as in
[ADG13a], namely the piecewise constant discrete solution with time-averaged terms regarding
B, while the Oldroyd-B part is solved in each time interval continuously in time with the time-
averaged solution from the previous time step as the initial datum. Due to the well-posedness
of the Oldroyd-B part, one is able to construct a continuous mapping of B in terms of (u, ¢)
in the discrete AGG system, which is solvable in a similar fashion as in [ADG13a]. The first
essential ingredient of the hybrid time discretization scheme is a uniform estimate, for which we
finalize with the energy estimate of B on a discrete time interval and cancel out all the mixing
terms. This is where we use the time-averaged approximation of terms containing B, see (6.55)
and (6.56). The second crucial element is the compactness of these time-averaged terms, as the
limit passage in these terms requires additional arguments. For this, we provide compactness
results for weakly-* convergent and weakly convergent sequences, respectively, with the help of a
convolution (in time) with Dirac sequences and the Lebesgue differentiation theorem, see Section
6.4.6. Note that one can not apply the Aubin-Lions lemma for the approximate Cauchy-Green
tensor, say BV, since it is endowed with jumps across the time intervals and one can not expect
the existence of 0;B over the whole time interval. This is overcome by a compactness argument
with time translations, see Section 6.4.7.

The final step is the passage to the limit in the regularized system as the regularization
parameter n — 0. This can be realized with a compactness argument from the concise uniform a
priori estimate (6.51) and a stronger estimate (6.78) for B, which are both independent of > 0.
The stronger estimate is necessary since the energy estimate (6.51) only provides merely L'
information of B. Note that here the stronger estimate for B relies on the Gagliardo—Nirenberg
inequality which requires the restriction to two dimensions. Then, in light of the compactness of
u, which is derived with a Helmholtz projection and the convergence of the kinetic energy, one
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obtains the existence of a weak solution to the original full system (6.6) by passing to the limit
as n — 0.

6.1.5. Outline. The rest of the chapter unfolds as follows. In Section 6.2, we explain the no-
tations and provide some auxiliary lemmata. Then, we present the main assumptions and the
definition of weak solutions to (6.6). In Section 6.3 we study the matrix-valued equation for
the left Cauchy—Green tensor with n-regularization in three dimensions. The well-posedness is
of particular significance and is obtained by a Galerkin approximation and an entropy regular-
ization. Section 6.4 is devoted to the analysis of the regularized system, which is solved with
a novel hybrid time discretization scheme and the Leray—Schauder principle. In Section 6.5 we
finish the proof of Theorem 6.3 (the existence of weak solutions to (6.6)) by passing to the limit
in the regularization, i.e., n — 0, together with a uniform estimate derived in Section 6.4.1 and
a stronger estimate for B in Section 6.5.1.

6.2. Preliminaries and Weak Solutions

6.2.1. Linear algebra of matrices. For any B € R‘Si;(n‘f, there exists a diagonal decomposition
B = 0" DO, satisfying trB = trD, (6.7)

where O € R4*? is an orthogonal matrix and D € R4*? is a diagonal matrix. For any symmetric
positive definite B € ngxnﬁl ., we define its real logarithm InB as a symmetric matrix such that
e™B = B. Indeed, in view of (6.7), we have

InB = O diag{ln A;,In o, ..., In \;}0O,

where D = diag{A1, Ao, ..., Ag} with A\y > 0, k = 1,...,d, the eigenvalues of B, which implies
trinB = Indet B.
We recall a set of properties for matrix-valued functions.

LEMMA 6.7 (Properties of matrix-valued functions). Let B : U — ngxnff+ with some open

UCR" n<d, dneN, be differentiable with respect to a first-order differential operator O-.
Then

B+B ! — 21 is symmetric and tr(B —InB —1) > 0, (6.8)
OB:B~ ' =tr (B 'OB) = 0trlnB, (6.9)
OlnB:B=tr (BOInB) = dtrB, (6.10)
OB:(I1-B ') =0tr(B—InB—1). (6.11)
Moreover, let B = (Bjk>?,k:17c = (Cjk)?,kzl e REXY, v e CH(RH R, then
(VvB + BVVT) :C=2(CB) : Vv. (6.12)
Proof. We refer to [BB11, BLS17]. O

Auxiliary results.

LEMMA 6.8. Let E : [0,T) — [0,00), 0 < T < 00, be a lower semicontinuous function and
let D:(0,T) — [0,00) be an integrable function. Then

E(0)s(0) + /OT E(t)d'(t)dt > /OT D(t)s(t) dt
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holds for all ¢ € WH1(0,T) with ¢(T) =0 and ¢ > 0 if and only if
t
E(t) +/ D(r)dr < E(s)

holds for all s <t < T and almost all 0 < s < T including s = 0.
Proof. For the proof, one is referred to Abels [Abe(9a, Lemma 4.3]. O

LEMMA 6.9. Let X, Y be two Banach spaces such that Y — X and X' — Y’ densely and let
0<T < 0. Then
L>0,T;Y)NnC([0,T]; X) — Cyu([0,T];Y).

Proof. See Abels [Abe09a, Lemma 4.1]. O

Let (X0, X1) be a compatible couple of Banach spaces, that is, there is a Hausdorff topological
vector space Z such that Xo, X1 < Z, and let (-, )9}, (+,*)(0,r), 0 € [0,1], 7 € [1, 00], denote the
complex and real interpolation functor, respectively, cf. Abels [Abe09b], Bergh—Lofstrom [BL76].
Then we have the following lemma.

LEMMA 6.10 ([BL76, Theorem 5.1.2]). Let (X, X1) be a compatible couple of Banach spaces,
ICRandQCRY, deN. Forall1<py<oo,1<p; <oo, andf € (0,1),

(LPo(I; Xo), LP* (I; X1)) 1) = LP(I; (X0, X1)(9)),

where % = 1p;00 + p%. In particular, for po =2, p1 = 00, p=4, Xg = W12(Q) and X, = L*(Q),
it holds

(L2(I;Wh2(Q)), L(1; L2(Q) ) = LI H>2(Q) < LY(T; L*(9)), (6.13)
where s =3 ifd =3 and s = 4 if d = 2. The space H>? for 0 < s < 1 is the Bessel potential
space.

Mollifiers. For a function ¢ € C§°(R?) with [, ¢ dz =1, 9 (z) = 1(—z) > 0 and supp ¢ C RY,
define ¢, (z) = n’dw(%L where 17 > 0. Then we introduce a regularization operator %, by

BngW =y % W = /d Uz —y)w(y) dy = /Q%(x —y)w(y)dy, (6.14)
R L
with w defined on © C R? extended by 0 outside of Q. Moreover, the following properties are
satisfied.

LEMMA 6.11 (Mollification). Let X be a Banach space. If v € Li (R% X), then we have
Ryv € C(R%; X). Furthermore, the following holds:

(1) Foru,v e L} (R%), it holds that

loc
/ %nu-vdx:/ u- Zpvde. (6.15)
R4 R4

(2) If ve L} (R:GX),1<p< oo, then Z,v € L} (R X) and Z,v — v in L} (R% X) as

loc loc

n — 0.

(3) If ve LP(RG X), 1 < p < oo, then Z,v € LP(R%; X), 12|l 1o ga.xy < IVl Lo (ra,x) and
Rqv — v in LP(RY X) asn — 0.
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(4) v e PREX), 1< p < o0, then B3] e sy < COD IVl oy with Cln) > 0
depending on 1.

(5) If v e L®(R% X), then Z,v € L®(R%; X), and 1209 || oo (ma.x) < VI poc (R x) -

Proof. The first statement is a direct consequence of ¥ (x) = ¢¥(—x), while the fourth one can be
derived by taking the supremum norm of . The remaining statements are referred to [FN17,
Theorem 11.3]. O

6.2.2. Assumptions. In the following we summarize the assumptions that are necessary to
formulate the notation of a weak solution.

ASSUMPTION 6.12. We assume that 2 C R? is a bounded domain with smooth boundary.
Moreover, we impose the following conditions.

(H1) The density of the model is given by p(¢) = 3(p1 + p2) + 5(p2 — p1)$, which is derived in
[AGG12, MAA1S]. Here p; > 0 denote the constant unmatched densities of two fluids and
¢ is the difference of the volume fractions of the fluids.

(H2) We assume m, u € C*(R), v € C(R) and they have the corresponding constant lower and
upper bounds, ie., 0 <m<m<m, 0<v<v<7,0<pu<p<pand0<p <p' <@

(H3) The free energy density is assumed to be a general function W € C([—1,1]) N C?((—1,1))
that satisfies

lim W'(s) = —o0, lim W'(s) = +oo, W"(s) > —w for some w € R.
s5—

s——1

Remark 6.13. The Assumption (H3) allows for a nonconvex potential W, which has the domain
of definition [—1,1]. Then, the evaluation of W(¢) automatically induces the evaluation of
a physically relevant ¢ € (—1,1), with W’(¢) < oco. One typical example is the so-called
logarithmic potential as given in Section 6.1.

6.2.3. Weak solutions. Now we give the definition of weak solutions to (6.6).

DEFINITION 6.14. Let T > 0 and (ug,Bo, o) € LZ(Q) x L2(R2X2) x W2(Q) with By

sym
positive definite, trlnBy € L*(Q) and |¢g| < 1 almost everywhere in 2. In addition, let Assump-
tion 6.12 hold true. We call the quadruple (u, ¢, q,B) a finite energy weak solution to (6.6) with
initial data (ug,Bg, ¢p), provided that

(1) the quadruple (u, ¢, ¢, B) satisfies

u € Cy ([0, T]; L2() N L0, T; Wy * (4 R?));
¢ € Cu([0,T); WH2(Q)) N L2(0, T; W2%(Q)) with ¢ € (—1,1) a.e. in Qr;
W'(¢) € L*(0,T; L*(Q)), q € L*(0, T WH2(Q));
B is symmetric positive definite a.e. in Qr;
B € Cy ([0, T]; L*(Q;RE)) N L2 (0, T; WH2(Q;RED));

trinB € L>(0,T; L*(Q)) N L*(0, T; WH2(Q));
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(2) for all t € (0,T) and all w € C([0, T); C5° (2 R?)) with divw = 0, we have
/ [ (plo)- 0w+ (p(puw) : V= '(0) 0 @ m(6)Va) : V) dadr
_/ /Q (A(6)(Vu+ VuT) - Vw + u(6)(B ~ 1) : Vw) dadr (6.16)
/ /qu) wdzdr — / / ~B-1I) wdzdr
+ [ oot w0 da = / p(do)ug - W, 0) da
(3) for all t € (0,T) and all € € C([0, T]; C*((4; R)), we have

//¢ B +u- VE) dsz—/ /m )WVq-VEdzdr (6.17)

:/ng(,t)g(,t)dxf/beof(aO)dI

(4) for a.e. (z,t) € Qr, we have

q=W'(p) - “/é@ tr(B — InB — I);

(5) for all t € (0,T) and all C € C°(Qr; R%X2

Sym+ ), We have

// :0,C+ (u®B): V(C)dxdT

C
E — K : xrar .
Jr/o/Q (VuB +BVu') : C - xVB vuw))d d (6.18)

/Ot/Q(]B%:(CtrC)dxdTJr/QIB(~,t):(C(~,t)dxLﬁoic('ao)dﬂﬂ;

(6) for a.e. t € (0,7, the following energy estimate holds
I 2
7/ H\/V(qb)(VquVuT)(T)HLz ar
( H r(B+B~! —20)(7)

+ 2 VermB|2, ) dr (6.19)
o 2
2

- /0 vaw)ww\ y

where £(t) is the energy defined in (6.2).

dr < C&(0),

6.3. Matrix-Valued Equation with Stress Diffusion

In this section, we are going to solve the matrix-valued equation for B in dimension d € {2, 3},

OB+ Zyv- VB —BYZ,v — VAVB+ (B—1) = ——AB, inQr

Hn(f)
OnB =0, on St (6.20)
B(O) = Bo, in Q,
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with By € Lz(Q;Rg;n‘f+), d € {2,3}, and given data (v, &) satisfying

ve C(0, T WEA@QRY), ¢ € C(0,T); W22(Q) A W20, T: L2(Q).  (6.21)

Here, %, is the mollifier defined in (6.14) and p,(¢) = w(%,¢). As usual, we give the precise
definition of finite energy weak solutions of the system (6.20).

DEFINITION 6.15. Let d € {2,3}, T > 0, By € L?(Q;R&X%) positive definite a.e. in Q,

Sym
trinBy € LY(Q), and (v, &) be satisfying (6.21). We call B a finite energy weak solution of (6.20)
with data (Bg,v,§), provided that

(1) the left Cauchy—Green tensor B satisfies

B is symmetric positive definite a.e. in Qr;
B € Cu(0, T LX (4 RE) N L2 (0,75 W2 (4 REE);

sym sym

OB € L2(0,T; [Wh2(Q; RXH]);

Sym

trinB € L>(0,T; L' () N L0, T; W2(Q));

(2) for all t € (0,7T) and all C € C=(Q7;R¥*?), we have

sym

t
/ /(IB% L ,C+ (v @ B) : vc) dadr
0 Q

t
C
+ /O /Q ((V%VB +BV%,v'):C—kVB: vm) dadr (6.22)

—/t/(IB%:CtrC)dde+/E(~,t):(C(~,t)dx By : C(-,0) dx;
0 JQ Q Q

(3) for a.e. t € (0, T) we have the following energy estimate
[6x(B — I B)($)l 2 + [B()]IZ5

t
+ [ (1B + 5 IVBOIE: ) ar
% (6.23)
+/ (Ilex(® + B~ — 20)(r)|| s + 5|V r B2, ) dr
0

< @ (1+ [[ir(Bo — WBo)l 1 + [Boll2:)

Then main result of this section reads as follows:

THEOREM 6.16. Let T > 0 and Q C R%, d € {2,3}, be a bounded smooth domain. Assume
that (v,€) satisfies (6.21), By € L*(Q; RL<Y) positive definite a.e. in Q and trinBy € L'(Q).
Then, there exists a finite energy weak solution of (6.20) in the sense of Definition 6.15. Moreover,

the solution is unique and depends continuously on (v,&,By).

Remark 6.17. This theorem is valid for (v, §) satisfying (6.21), which is a quite general and rather
strong assumption. Later on, we will only consider the case with piecewise-in-time constant
functions satisfying certain spatial regularity, which, for sure, fulfill (6.21) on each subinterval.

We now devote the rest of this section to the proof of Theorem 6.16, which consists of a
two-layer approximation, uniform estimates, limit passages and a uniqueness argument.
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6.3.1. Galerkin approximation. By the classical theory of eigenvalue problems for symmetric
linear elliptic operators, one can carry out the finite space approximation. Let {Ay}ren be the
eigenfunctions of the matrix-valued Laplace operator with homogeneous Neumann boundary
conditions, namely,

7AA[ = )\ZAI in Q, 3,,Al =0 on 69,
with eigenvalues 0 < Ay < Ay <--- < )\ = 00, Il = oo. Moreover,

Ay e W2 RIS N O (4 RE).

sym sym

Then {A;};cy is an orthonormal basis in L?(Q; R%%?) and an orthogonal basis in W1:2(£; R4Xd)

sym sym
(see also [BLS17] for the compressible Oldroyd-B case). Define H; = span{Aj,...,A;} C
L2(;R¥%4) with [ € N and denote by P, : WH2(Q;R4X4) — Hj the orthogonal projection

sym Sym

on H; with respect to the inner product in L?(Q; R%*?) such that
(A,B) = / A:Bdz, VYABe L*Q;R¥>9).
Q

Now we make the Galerkin ansatz to approximate the solution B of (6.20) as
!
B =) ch(t)Ar(z), Bi(0) = PiBo,
k=1

where {cﬁc} are scalar functions of time. Then one arrives at the following approximate system
(0¢By, W) + (%,v - VB;, W) — (B,;VZ,v', W)
W (6.24)
— (V% VB, W)+ (B, —I,W) = — | kVB,,V——= |,
Ho )
for all W € H;, with the initial data B;(0) = P;By. Taking W = A;,j = 1,...,1 in (6.24)
respectively, we have

(0:Bi,Aj) + (v - VB Aj) — (BIVZ, VT, A;)

A (6.25)
— (V:@WVBl,A]‘) + (Bl -1, Aj) = — HVB[,V*J .
fin (€)
Consequently, (6.25) turns into the form of
d
Mlacl =L (t)c + F, (6.26)
where [c!(t)]; = ¢(t), [¢/(0)]; = (PBo,A;),j = 1,...,1. The matrices M’, L' and the vector f
are induced respectively with the entries for j, k=1,...,1,

M) e = (Ar, A;)
L))k = — (Znv(t) - VAR A) + (A VR, (1), A;)

1
VB () A, A)) — (A Aj) + kg [ ——Ar, A )
+ (VZv(t) Ay, Aj) — (Ag )"’Hk(,un(g)k )

[flb :/ tr(AJ)dx
Q
Now we are able to obtain the existence and uniqueness of ¢! by verify the conditions of classical

linear ordinary differential equation theory, which thereafter implies that (6.25) admits a unique
solution B; on the whole interval [0,T;] for all [ € N.
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6.3.2. Entropy regularization. Concerning the energy tr(B — InB — I), we notice that it
does not necessarily make sence due to the logarithmic term. The a priori bounds are usually
obtained by assuming that B is symmetric positive definite, which we do not have a priori. Thus,
motivated by [BB11], we employ a regularization for the logarithmic function G(s) = In(s) to
construct a family of symmetric positive definite approximations for B, namely, one defines a C!
function for § > 0

S ims—1, s<é,

Gs(s) =49
Ins, s> 0,

and a cut-off function S5(s) = [G}(s)]~! = max{s, d}, for all s € R. This kind of regularization
was also applied in, e.g., [BLS17] for a compressible Oldroyd-B system, or [GKT22] for a Cahn—
Hilliard tumor growth model including viscoelasticity.

Let us recall the following result from [BB11, Lemma 2.1].

LEMMA 6.18. For all A,C € R¥*? d € {2,3}, and for any & € (0,1), it holds

Bs(A)G5(A) = G5(A)Bs(A) =T, (6.27a)
tr (B5(A) + B85 '(A) — 2I) > 0, (6.27b)
tr (A —Gs(A)—1) >0, (6.27¢)
(A= Bs(A)) : (I-G5(A)) >0, (6.27d)
(A —C): G5(C) > tr (G5(A) — G5(C)). (6.27¢)
In addition, if § € (0, %], it holds
5 1Al
tr(A — Gs(A)) > 1 (6.27f)
o5 |[A]-|
25 [ )
A (- GyA) > 3 Al 4 (6.27g)
where [-]— denotes the negative part function defined by [s]- := min{s,0},Vs € R.

Remark 6.19. The domain of definition of scalar functions is naturally extended to symmetric
matrices by the standard functional calculus from spectral theory.

Now employing the regularization from above with respect to § > 0, we have the regularized
Oldroyd-B equation with symmetric positive definite approximations.

(0:B), W) + (Z,v - VBs(B)), W) — (B5(B))VZ,v , W)

— (V% vB5(B}), W) + (B) - LW) = — (WB?’V w > (6.28)

1y (€)

for all W € Hj, subjected to the initial values Bf (0) = P;(61+%5sBy), where we use a mollification
of the initial data By with respect to the regularization parameter § and a diagonal shift by JI,
since %ZsBy is not necessarily positive definite. Then we have 61 + %ZsBy — B in L?(€; R‘Siyxrg),
as § — 0, and o1 + ZsBy is positive definite a.e. in Q. Note that in the same way as in Section
6.3.1, (6.28) is a system of ordinary differential equations for IB%? with respect to the time variable,
for which the Picard—Lindel6f theorem is applicable. This guaranteees the existence of a unique

solution on a local time interval (0,7} s), where T; 5 € (0,T).
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6.3.3. Uniform a priori estimates in Galerkin level. Let W = B in (6.28), it follows from
|85(BY) y<1+\153;5|,0<5§1, that

53 B+ [ (v 9)3s(B0) B o+ B, + = VB[,

5 tin (§) 5. mo 5 5y .
S/QtrIBﬂl dx+/€/ﬂun(€)(ve@f V)B; : B, dx+2/Blﬂg(Bl).Vﬁnvdx

/ |tr BY| dz + & / (V%6 V)B] : B d:z:+2/ (1+[BY)) B | IVZ,v] da.
On account of integration by parts, divv = 0 and v|sq = 0, one gets

—/ (%,v-V)Bs(BY) : B) do = / (Z,v - V)B] : B5(B)) dw
Q Q
In light of Holder’s and Young’s inequalities, we have

/|(V%,,§-V)Bf:18?\ dz < ||V}
Q

12, + C VR B

1225
/9(1 +|B7|) |B| IV, v| dz < (14 || V2V, ) HB?H; +[|Vv]3.,

/ |(%,v-V)B] : B5(BY)| dz < ||VB} | %Z,v|(1+|B]])
Q

I Dz

<e| VB2, + C 1 Zv] B + C V22,

for some small € > 0 that will be specified later. In addition,

trB) < V2 [Bj|.
Then integrating it over (0,t), t € (0,7,5) together with choosing 2 < 3= ylelds
1
SO+ 3 [ I8 ar+ 2 [ VB, ar

1 2
< 5 IB O + 1+ [ AW + IVIEs) dr

t
2
+ C/O (L+ V2oL o + |1l + IV Rl e + VI 72) [ B (7)) 2 d,

which, by Gronwall’s inequality, gives rise to

B ()| +/0 1B (7). d7+/0 VB (7)||5. d7 < C, (6.29)

for all ¢t € [0,T} 4], where C' > 0 is independent of [ € N, but depends on &, u, 1} 5, Bo, v,£ and
the parameters d, 77, which is due to Lemma 6.11. B

Moreover, due to the mollification of the initial data and (6.21), one can easily derive the
higher regularity estimates by letting W = AB? and W = 9,B) to obtain

t t
IVB{ O + [ IVB5. ar+ [ aBie|G dar <c.
.Y 0 (6.30)
2 2 2
/0 087 (7)|| 2 dr + || B ()| . + | VB ()| . < C,
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for all t € [0,7; 5], where C' > 0 is independent of [ € N, but depends on x, p, T35, Bo, v,& and
the parameters d, 77, which is due to Lemma 6.11.

Remark 6.20. The uniform higher regularity estimate is twofold. On one hand, one is able to
pass to the limit [ — oo in the next subsection. On the other hand, this allows us to carry out
the energy estimate with a logarithmic bound for the é-limit, see also Barrett—Lu—Siili [BLS17,
Lemma 6.1].

Remark 6.21. Here we have a maximal existence time 7} 5. As shown in [BLS17, Section 7.3], the
approximate time 7j s actually coincides with the final time 7" for the compressible Oldroyd-B
system. Here in a same manner, one can also prove it for the Oldroyd-B equation (6.28). Thus,
in the following we will still denote T" for the maximal existence time.

6.3.4. Passing to the limit of the Galerkin approximation. Now, from the uniform
bounds (6.29) and (6.30), it follows that the sequence B; has the following convergences up
to a non-relabeled subsequence, as [ — oo,

B — B°,  weakly-+x in L>=(0,T; WH2(Q;REX4));

sym
By — B,  weakly in L(0,T;W>?(Q;REXY));
OB — O,B°, weakly  in L?(0,T;L*(;RLH),

which thereafter implies the convergence of the weak formulation (6.28). Then, with the higher
regularity bounds, we end up with the pointwise formulation

OB + %,v - V35(B°) — Bs(BY)VZ,v | — V2, vBs(B°) + (B —T) = —

§
o ® AB°,  (6.31)

subjected to B?(0) = 61 + ZsBo.

6.3.5. Uniform energy estimate. In view of the stronger bounds (6.30), the strong formula-
tion (6.31) and [BLS17, Lemma 6.1.], we are allowed to multiply (6.31) with “2(8 (T — G (B?))
and integrate the resulting equation over ) to get

%/ﬂ “”2(5) tr(B° — Gs(B°) — 1) dz

+, ) 4 35(B) + B (BF) — 2y o + [ 19 trin 355" da (6.32)

< [ 20,4 gy V)t (B~ GolB) - Do+ [ O55(B%) ~ 1) Vv
o 2 Q

Here we employed

AQWV-VBéz'U"Q(g)(H—Gg(IB%‘S))dx:/Q%’,,v-V(

=0 due to divv=0 and vjgo=0

“’72(5) tr(B° - G5(B°) ~ 1)) do

- / a %2(5)%nv.v¢@ngtr(135 — G5B — 1) d,
Q
(B° — 1) : (I— G5(B%)) > tr (B5(B°) + 85 (B?) — 2I) > 0,
(V2,85 (B) + B5(B VA, v ) - L2 (1 Gy B9)) = () (35(B%) ~ 1) VA,

7/ VB : VG%(B)dx > 1/ |V trln B5(B)|* dz,
Q dJo
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where the second and the third statements can be derived by [BB11, (2.26)], (6.12) respectively,
and the last one is referred to [BLS17, Lemma 7.1]. Integrating (6.32) over (0,t), ¢t € (0,T), one
obtains from the inequality ’65(1835)‘ <1+ ‘IB%‘S’, 0 <0 <1, that

g | (8 — Go(B) (1) da
//“’7 Bo(B%) + 55 ' (B%) — 2D)(7) dadr + - /HVtrlnﬂa ze do
<cC <1 + /Q tr(B°(0) — 1nB5<0>>dx) + OV, + 5 /0 B2 (7)) ;2 de
-/ 0+ By V), [ (8 = Gs(B")) () o) (6:33)

Note that there is a term fot |B°(7)[|2, on the right-hand side of (6.33), which can not be
controlled for the moment. Thus, we proceed with the similar estimate as (6.29) to reach

1 2 2
SO+ 3 [ 1B ar+ £ [ v, a
§%||]B%5(O)||22 /2\[/tr — Gs(B%))(r)dzdr (6.34)
+C [ (V)1 + IV ) dr
0

2
+ C/O (L4 Vel + 121 e + VRV oo + [ VVI[72) [ B ()] 2 dr

Now summing (6.33) and (6.34) gives birth to

Dl + 5 BN+ 5 [ BN ars 5 [ 9B, ar
//“" B5(B°) + 85 H(B?) — 20)(7) dedT + = /||Vtrlnﬁ5(]B5 )||; dr

1
S ||t1r(]]3%‘S —Gs(B

<C (1 + /Qtr(IB%‘s(O) —InB(0)) dz + % HIB%‘S(O)HzLQ) (6.35)

+0 [ s (0@ - GE N0 + B0 ) ar

where §(t) = [|(8; +%nv-V) %€ Lo + [V BnE+ Ry V|70 + V%0Vl + || VV]]7 2 and C depends
on |lv+ Vvl 2 and the upper-lower bounds of the coefficients but is uniform with respect to

0 > 0. Then, by means of Gronwall’s lemma, one derives
t
[tr(B® — G5(B))(1)]],. + B ()] +/O B2 ()| dT+/<;/0 VB (7)||, dr
t . ,
+/ /tr(ﬁa(B5)+Bg1(B5) _an)(r) dxdT—i—n/ IV trin BB ()|, dr (6:36)
0o Jo 0

< C (14 [6x(B(0) - mB (0))] . + [BO)]]3. ) explt + g(t)),

fora.e. t € (0,T), where g(t) := [|(0y+%yv-V) n§||L1Loo+||V% E+Ty V||L2L°°+||V'@?7V”L§Lg°+
HVV||%% < oo depends on 7, and the constant C' is independent of §.
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6.3.6. Passing to the limit of the entropy regularization. From the weak formulation of
(6.31) and the estimate (6.36), one directly infers that, up to a non-relabeled subsequence, as
6 —0,

B’ =B,  weakly-+ in L=(0,T;L?(Q;R%X%));

sym
B’ —» B, weakly in L?(0,T; W 3 (REH);
OB° — OB, weakly  in L*(0,T;[W"?(;RYD)).

In view of the Aubin-Lions lemma and the Sobolev embedding W2(Q) < L5(2), we have

)
B® =B,  strongly in L*(0,T;L5%(Q;R%¥X));
)

sym
)-

Bs(B°) — [B]4, strongly in L*(0,77;L5(Q;RE%Y
where the limit matrix-valued function B is real symmetric as B? is real symmetric for all § > 0.
6.3.7. Positive definiteness of the left Cauchy—Green tensor. To make sure that the
weak formulation (6.22) is recovered from (6.31) in the limit 6 — 0, and similarly for the energy
inequality, we mimic the arguments from [BLS17, Section 8.2] and [BLLM22, Lemma 4.1] to
prove the positive definiteness of the limit function B. Here we use the uniform estimate (6.36),
also see [BB11, Theorem 6.2].

LEMMA 6.22. Let B be the limit function of the sequence of positive definite solutions B°.
Then B is positive definite a.e. in Q.

Proof. Assume that B is not positive definite a.e. in Qp. Then, there exists a subset D C Qrp
with nonzero measure and a vector w € L= (Q7;R%) satisfying |w| = 1 a.e. in D and w = 0
a.e. in Q7 \ D such that

[B]+w =0, a.e. in Qr. (6.37)

With a direct calculation, one has

|D|/OT/Q|W2 dxdt/OT/Q\WTﬂgé(Bé)ﬁj(Bé)w‘ dadt
< </OT Q|55‘1(IBB‘5)\ dxdt>2 (/ / |w ' Bs(B°)w]| da:dt)
<C (/ / lw' 35 (B°)w| dxdt) ,

where C' does not depend on ¢ due to the uniform estimate (6.36). In view of the strong conver-
gence in the last subsection, as § — 0, and (6.37), we obtain |D| = 0, which is a contradiction
to the nonzero measure assumption of D. Hence, B is positive definite a.e. in Q. O

On account of Lemma 6.22 and the uniform bounds of trln B5(B%), we can extract a con-
verging subsequence of {V trln 85(B°)}s=o in the space L2(0,T; L?(€2;R%)) and a limit function
VitrinB € L2(0,T; L?(;RY)) such that, as § — 0,

Vitrln f5(B°) — VirlnB, weakly in L(0,T; L*(;R%)),

Indeed, we can identify VtrinB with VtrinB. Note that the energy estimates (6.36) and the
definitions of G(-) and B5(-) imply the uniform boundedness of trIn 3s(B?) in L>(0,T; L*(9)).
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Hence, with the Poincaré—Wirtinger inequality, Lemma 6.22, the continuity of the logarithm and
the pointwise convergence (35(B°) — B a.e. in Q7, we obtain for a non-relabeled subsequence, as
6 —0,

trin Bs(B°) — trinB, weakly in L?(0,T; L*(Q)).

Based on this, the existence of the weak gradient of trinB is established as follows. For any
arbitrary test function ¢ € C§°(Qr;R?), it holds

/ VirlnB - ¢ dzdt « V trln B5(B%) - ¢ dedt
T Qr

=— / trln Bs(B?)div(¢) dadt

T

- — trn B div(¢) dadt,
Qr

as 0 — 0, which allows us to identify VtrinB as the weak gradient of trinB, ie., VtrlnB =
VitrlnB € L2(0,T; L?($; RY)).

Remark 6.23. For certain smooth solutions, the positive definiteness of the left Cauchy—Green
tensor B can be preserved for all ¢ > 0 if B is positive definite initially. This has been observed for
the 2D Oldroyd-B equation with stress diffusion [CK12, Proposition 1] and for other viscoelastic
fluid systems in, e.g., [HLO7, Lemma 2.1], [LM+17, Remark 3.4]. We remark here that one could
obtain a similar result as in [CK12, Proposition 1] for d € {2,3}, by means of our argument
above, provided with a stronger initial data By € W12(Q;B%<?) that is positive definite a.e. in
Q and trlnBy € L' ().

6.3.8. Proof of Theorem 6.16. With all the arguments from above, we are able to prove
the existence of weak solutions in Theorem 6.16 by verifying Definition 6.15. Noticing that we
already have

B € L0, T; L*(; Ry n wh2(0, T; W2 (; REXD)])

sSym Sym

and the Sobolev embeddings

Wh2(0,T; X) < C([0,T]; X), where X is a Banach space,
WhAH QR — L RE) — [WH (4 REG) densely |

Sym Sym Sym

one concludes from Lemma 6.9 that

B € Cy ([0, T); L* (4 RY)).
Combining all the convergences obtained above, one obtains the weak formulation (6.22). The
energy inequality (6.23) follows immediately from the uniform estimate (6.36) using the lower
semicontinuity of norms and Fatou’s lemma. This proves the existence.

In the final step, we show the uniqueness and continuous dependence of weak solutions of
(6.20) on the data (v,£,Bg). In fact, one only needs to prove the continuous dependence and, as
a consequence, we then have uniqueness. To this end, let B;, ¢ = 1,2 be two weak solutions of
(6.20) in the sense of Definition 6.15 with data (v;,&;,BY), respectively, satisfying (6.21) and let
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B=DB; — By and (V,€) = (vi — vo,& — &). Then, B solves

&g@ + %nvl . VE + %’,ﬁ . VBQ — EV%WVI — V@nvlﬁ
_ _ 1 1
BoVZ, T — VBB +B= — AB+ kABy(—— — ———), in Qr,
2 e i (&1) Q(un@l) un@z)) ’
8,B =0, on Sr,

B(0) =By — B3, on Q.

(6.38)

By the standard testing procedure with B in (6.38) and integration by parts over €2, it follows

that
1d =2 B _ s
§&HBHL2+/Q<%’,7V-VIBSQ:IB%dx—Q/Q]B% : VByvi dzx

o / (B,B) : V2,7 dz + |[B|.
Q

_ _\vBI?a ity (€1) V)B:Bd
/Qun@l) |VE| “/Q i2(E) by VB B

1 1 ,
. /S)K(Pm(gl) - m)vmg . VB de

EOVE i (62)VE -
+/Q”<<uu,%<a> - Nu%?&) ’) 'V>BQ B

Now we estimate the equality above term by term. In view of Holder’s and Young’s inequalities
and Lemma 6.11, one obtains for some € > 0 to be determined yet,

/ngnv VBy : Bz < |2, - VB2l 2 Bl 2 < C) 9172 + VB2 |2 B .
/EQ VAV dz < VB e B
Q

/Q (B2B) : V&, 7dx < V2,7, Bl 2 B 1. < COIVTI[3a + IB2l3 [[B]|

[ ) 5,6, 98 B < C 08 [, B
Q Hn(fl)

< e||VB||;. + C IVl 1Bl

1 1 VBde — [ M) = (&) on  oE g
LGty ~ e VB VB = [t v,  vBa

< C||Zn€]| 1 VB2l 2 | VB 2
<e|VB|[5, + C() VB, |22 €] % ,

% n(fl) \Y% n(&) ™
/Q“<( ) h ) )'V)BQ B

< C() |2 + Vo e [V Bsll 2 ||,
< CO)([[E|7. + [ VE||52) + C VB2l [[B] .,

where C(n) depends on 7, x and the upper-lower bounds of p, /. Summarizing all the estimates
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above, choosing 2e < % and integrating over (0,t), t € (0,7, give birth to

1,= 2 - 2 P T—
5 [BOL + [ 1B, ar+ 3 [ [95], ar
< (1913222 + V913200 + €5 12 + IVE N2 2 + [Boll32)
t
+C /0 (IV2o1(0)ll o + IV 20D + [Bo(r) 32 + VB3 ) B[, dr.

By Gronwall’s lemma, one concludes that

t t
BOIL. + [ 1B o+ [ VBI5, ar

< Co)(I¥1322 + 1903300 + €150 12 + [ VE] S 12 + [Boll}2 ) expla(),

(6.39)

where C(n) depends on [[VBs| 1272, 0, £ and the upper-lower bounds of the coefficients, the
function g(t) = [{(IVRv1(7) 1~ + [V (F)[B + [Bo(r)2 + [VEo(r)2) dr < oo is
finite for ¢ € (0,T) thanks to the existence of weak solutions and the mollification. On account
of (6.39), one has the continuous dependence of solutions of (6.20) on the data (v,&,Bg), which
implies the uniqueness.

This completes the proof of Theorem 6.16. O

6.4. Regularized System

As discussed before, we are going to introduce a novel regularization to (6.6), so that one
can easily obtain good uniform estimates and pass to the limit in the regularization parameter
with enough compactness. In view of the regularization operator %, defined in (6.14) for n > 0,
we define p1,,(¢) = p(%,¢). The aim of this section is therefore to obtain a weak solution to the
following regularized system:

O (p(d)u) +u- V(p(¢)u) — p'(¢) div (u® m(¢)Vq) + Vr

in Qr, 6.40
—div (S,(Vu,B, ¢)) = qVo + %, [’UWTW)V tr(B—1InB —1) " Qr (6.40a)
divu =0 in Qr, (6.40b)
OB+ Zyu-VB+ (B—1) = BVZ,u' + VZ,ub + ML@AB in Qr, (6.40c)
n
O +u- Vo = div(im(¢)Vyq) in Qr, (6.40d)
g —W(6) + Ap — ndy = &,y {“ ’é@ tr(B — InB — 11)} in Qr, (6.40e)
u=0, 6,B=0 on S, (6.40f)
On = 0ng =0 on St, (6.40g)
(u, B, ¢)(0) = (a0, Bo, ¢o) in Q, (6.40h)

where

$,(V, B, 6) = (d)(Vu + V') + 2, 11, (6)(B ~ 1))

Let us start with the definition of weak solutions to the system (6.40).
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DEFINITION 6.24. Let T > 0, d € {2,3}, and (ug, Bo, ¢o) € L2(Q) x L*(Q; RE:T) x W2(Q)
with By positive definite a.e. in Q, trlnBy € L'(Q2) and |¢po| < 1 a.e. in Q. In addition, let
Assumption 6.12 hold. We call the quadruple (u, ¢, ¢, B) a finite energy weak solution to (6.40)
with initial data (ug, Bo, ¢g), provided that

(1) the quadruple (u, ¢, ¢, B) satisfies

u € Cy([0,T]; L2()) N L*(0, T; Wy * (% RY));
¢ € Cu([0,T); WH2(Q)) N L2(0, T; W%(Q)) with ¢ € (—1,1) a.e. in Qr;
W'(¢) € L*(0,T; L*()), ¢ € L*(0,T; W*(Q));
B is symmetric positive definite a.e. in Qr;
B € Cy([0,T]; L2 (4 REX)) 0 L2(0, T; W2 (Q; REX4)):

sym sym

trinB € L>(0,T; L*(Q)) N L*(0, T; WH2(Q));
(2) for all t € (0,7) and all w € C>([0,T]; C§°(Q2; R?)) with divw = 0, we have
t
| [ (ptom-am+ epuew : T = /() m(@)a) : V) dadr

B /Ot/Q (u(¢)(vu+ Vu') : Vw + By [ (6) (B —T)] : VW) dedr  (6.41)

:—/O.t/g;qu)-wdxdT—/Ot/nﬂn[m';qs)Vtr(B—lnB—H)] -wdzdr

+ [ oo t) - weyde = [ o0y w0 o
(3) forall t € (0,T) and all £ € C*°([0,T]; C*(Q)), we have

/Ot/ﬂqb(até“Jru.vg) dxdT—/Ot/Qm(qg)vq.vgdxdT (6.42)
= [ otet 0o [ ong(,0)ds

(4) for a.e. (z,t) € Qr, we have

K ;72@) tr(B — InB — I)]; (6.43)

q=W(0) = Ao+ n0u0 + %, |
(5) for all t € (0,T) and all C € C®(Q7;R¥X9), we have

Sym

t
/ / (B:4.C+ (#u@B): VC) dedr
0 JQ

t
+ / / ((V%nuIB% +BVZU):C— KVB:V ) dadr (6.44)
0 Q

C
Nn(d’)

:/t/(IB%:(C—tr(C)d:Ed7+/B(~,t):(C(-,t)dx— By : C(-,0) du;
0 JQ Q Q
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(6) for a.e. t € (0,7, the following energy estimate holds

5n(t)+/0t W(VIH—VuT)(T)H; dr
+/Ot H\/WW(T)H; dT+v7/ot 10:(7)||% dr (6.45)

+/0 (Htr(IEB + B = 20)(7)]|,, + & ||V tr InB(7)| 72 ) dr < CE(0),

where the energy of the regularized system is

2
satisfying &,(0) < C(g, #)€(0) uniformly regarding  with £ defined in (6.2).

gn(t)—/ﬂp(@w dm+/ﬂ“’72(¢)tr(ma—1nma—n)dx+/ﬂ;|V¢|2+W(¢)dx, (6.46)

Our main result in this section will be as follows.
THEOREM 6.25. Let Assumption 6.12 hold, d € {2,3}, (ug,Bo, ¢o) € L2(Q) x L?(;REX) x

Sym
W2(Q) with trlnBy € L' (Q), By positive definite and |do| < 1 a.e. in Q and f, ¢odz € (—1,1).
Then there exists a finite energy weak solution (u,®,q,B) of (6.40) in the sense of Definition

6.2/.

Remark 6.26. The theorem is proved in Section 6.4.7. Thanks to the regularization %, we
introduced, the existence theorem can be established both in two and three dimensions. This
can not be reached when passing to the limit as 7 — 0 in Section 6.5, where we need a stronger
estimate of B (uniform in n) in Section 6.5.1, which is restricted to two dimensions.

Remark 6.27. In the rest of this section, we only proceed with the case d = 3, while the other
case d = 2 is even simpler with better Sobolev embeddings. For this, we refer to the final proof
of Theorem 6.3 in Section 6.5.2.

6.4.1. Formal a priori estimates. In this section, we carry out formal energy estimates
including the regularization with respect to n > 0. Note that this energy is not necessarily finite
if B is not positive definite, which is due to the logarithmic term. In Section 6.3.2 we overcome
it by means of an entropy regularization to the logarithmic function. Here we do everything
formally, which will be justified later. Now we discuss about the a priori estimates for (6.40).
Testing (6.40a) with u, we have

(i/ﬂp(;b) [ul? dx—k/Q (@ |Vu+VuT‘2 + R [ (0) (B —T)] :Vu) dx

+ /Q (@ +u-¥)o(9) — div (m(6)Va)'(9) ) % dr

=0 by (6.40d) (6.47)
z/qV¢-udx+/,%’n[un((b)Vtr(B—lnB—H)} “ude,
Q Q 2

,
= Jo, 21 0V tr (B—In B—T) duz

where we used the identity for a first-order differential operator 0- that
d(pu) -u=0p|ul’ + pdu - u
2
[ul

) =dpul®* + 8<pu7) —0p

[uf?

2 2
w? [
2

= dplul® + po ) 8(pu7> +p-.
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Multiplying (6.40c) by “”Tw)(ﬂ —B~!) and integrating it over 2, one obtains

d Mn(¢)

at Jo, 2

tr(B—InB —1I)da

+/ Mtr([&—kﬁfl—?mdl‘-i-ﬁ/ ‘VtrlnBF dz (6.48)
o 2 d Jo

</ W(atJr%nu.V),%’nqbtr(BlnIEB]I)dﬂch/,un(éb)(BH):V%n“dx’
Q 2 @

where we employed (6.11), (6.12) and
1
—/VB:V]B—ldxz 7/ |V trinB|? dz,
Q d Jo

which is referred to [BLS17, Lemma 3.1] with d = 2,3. Testing (6.40d) with ¢, (6.40e) with
—0¢, integrating and adding both eqations and integrating by parts over €2 yields

G [ Gl +w@)do+ [ Vogdosn [ ol az
o e ° (6.49)
i () 2
+/Q 5 8t<@n¢>tr(IBB—lnIBB—]I)dx—F/Qm(qﬁHVq\ dz = 0.
Adding (6.47), (6.48) and (6.49) together gives rise to
d
SE(0) + /Q (%@ (Vu+va' | +m(e) Vel + 106 ) dz o

—|—/ Mtr(B—FB_l—Qﬂ)dx—&—E |V trinB|* dz <0,
o 2 d Ja

with the help of (6.15), where the mixed terms are canceled after the summation. Then, inte-
grating (6.50) over ¢t € (0,7), 7 € (0,T) and using the upper and lower bounds of v, u, m, one
finally obtains the a prior: estimate

En(tH/ IVu(t)]7. dt+/ IVa(®)ll7 dt+n/ 19:()]72 dt
+/ |tr(B+B~" —20)(t)]| ., dt+/ |V trInB(t)||3, dt < CE(0),
0 0

for a.e. 7 € (0,T"). Here, the positive constant C' comes from &,(0) < %5(0) and is independent
of n > 0. a

6.4.2. Reformulation of the chemical potential. In presence of the singular, non-convex
potential W (¢), we first rewrite the chemical potential. The idea is to use the subdifferential of
a convex potential, which was also employed in [AW07] for the Cahn—Hilliard equation and in
[ADG13a] for the Cahn—Hilliard-Navier—Stokes equation. First we define an extended potential

W through
W(s) ifsel[-1,1],

W:R =R, W(s)z{
+ oo  else,
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where W is the potential fulfilling Assumptlon (H3) Note that W is not necessarlly convex
by this assumption. Hence, we define Wo(r) == W (r) + £72, which satisfies Wo e C([-1,1)n

C?((—1,1)) and is convex due to the Assumption (H3). In particular, we have w’ (r) = WO( )—
wr. Now (6.40e) is equivalent to

g+ wd = Wi() — Ad + 10,6 + By {“"2(@ tr(B — InB — ]1)}, ae. in Qp.

Following [AW07, ADG13a], we define a modified energy E:L%(Q) > RU {+o0} by

1 — ~
5 [IVo+ [ Wol) tor o € D(E)
Q Q
else,
with the domain of definition
DE)={peW'(Q): -1<¢<lae}.

Then, as in [ADG13a], the domain of the definition of the subgradient OF is

D(OE) = {¢ € W22() : Wy(6) € LA(Q), W§/(9)|V[* € L'(Q), ddlon =0}
With these definitions, one has
OE(¢) = —Ad + W/(¢) for ¢ € D(OE).

Note that 9E is maximal monotone by the convexity of WO and the lower semicontinuity. More-
over, it holds that

6l + W50 2 + | Wy (6l Vo(a)l” do < C(IOB@Is + I6l: +1)-  (652)

Remark 6.28. Note that in [ADG13a] a more complicated subgradient dE(¢) = —AA(¢) +
WNfé(A(@) was considered to resolve the problem caused by the phase-dependent free energy
Jo (a(2¢) Vo[ + W(¢)) dz, where a(¢) is some positive function and A(¢) is related to a(¢), see
[ADG13a]. However, in this paper, the simpler case of a(¢) = 1 is studied. We still take the
advantage of OF (¢) = —Aqﬂ»Wé((b), which is a maximal monotone operator, to pass to the limit
in the final proof, see Section 6.4.7. Another possible strategy is to approximate the singular
potential with a sequence of regular potentials, for which we also refer to, e.g., [GGW19] for
the case with dynamic boundary conditions and a(¢) = 1, where the authors take the idea of a
convex decomposition of a singular potential and a regular approximation.

6.4.3. Hybrid implicit time discretization. Inspired by the well-posedness result of the
Oldroyd-B equation (6.20) and the implicit time discretization argument in [ADG13a] to solve
the AGG model with unmatched densities and singular potential, we propose a hybrid implicit
time discretization for the whole regularized system (6.40). Namely, for the AGG part, we employ
a time discretization similarly to [ADG13a], while the Oldroyd-B part is solved continuously in
time with the help of Theorem 6.16 on each discrete time interval.

More precisely, let 7 > 0, h = L for N € N, By € L>(RZ) with trinBy € L1(Q),

sym-

and, for k € {0,..., N — 1}, let ux € L2(Q), ¢r € WH2(Q) with W (¢x) € L*(Q), and p, =

202



6.4. REGULARIZED SYSTEM

3(p1 + p2) + 3(p2 — p1)¢w be given. We construct (u, %%E) = (uk+17¢k+1va+1»@k+l) as a
solution of the following nonlinear system. _

Let Tps1 = (tr, trg1) with tx = kh, k € {0,.., N —1}. Find (u,¢,q,B) with u € Wy (Q),
¢ € DOE), p € W22 = {u € W22(Q) : yulaq = 0 on 9N}, and B € Lo (Iiqr; L2 RED)) N

L2 (Tjq1; WH2(Q REXD)) with B positive definite a.c. in Q and trlnB € L' (Ix4q1; LY(R)), such

that By1 = %f1k+1 B(t) dt, where B is the solution of (6.20) on the time interval Ty, with
initial data By and data (v,€)(t) = (u, ¢), t € Ix4+1, where By = By, that is,

OB+ Z,u-VB —BVZ,u' —VZ,uB+ (B—1) = ﬁmﬁé, in Q x Iy,

Nn(¢k
8. = 0, on 90 x Iy,  (6:53a)
@(tk) = Bk, in Q.

Note that we have continuous dependence of B on (u, %, Bx) by Theorem 6.16. Moreover, we
consider the following discrete problem with time-averaged terms with respect to B:

<puhpkukv w) + (div(pru® u), w) + (div(u ® J), w)
+ (v(¢x)(Vu+Vu'), Vw) — % /1 (diV%" (4B~ 1), w) « (0:530)

= (qVy, W) +%/I (%n[”"(2¢k)Vtr(I§ B ]I)],w) dt

for all w € C§°(Q) with divw = 0, where

J =1 = —p'(9r)m(Pk)Var1 = —p' (d)m(dx) Va.
In addition, for a.e. x € €,

OOk w. oy = divim(ér)Va), (6.53¢)

h
= Wi(6) ~ A6+ 922

lﬂn(¢)_ﬂn(¢k)l (B-1nB —
G h/zkﬂt (B-InB H)(t)dt]

Remark 6.29. In the above system, we distinguish between time-discrete functions and functions
that are continuous-in-time. That is the reason why we write a tilde on the top of the left
Cauchy—Green tensor B. In order to make sure the time-continuous problem (6.53a) and the
time-discrete subsystem (6.53b)—(6.53d) are compatible with each other, we make use of time

¢+ dr
2

q+w
(6.53d)
+%n[

averages for the terms containing B in the time-discrete problem. In fact, it is necessary to take
advantage of all the information of B in a fixed time interval so that the terms regarding B are
well-defined concerning the regularity.

Another motivation is to get the uniform energy estimate for the whole hybrid discrete
problem with respect to h, for which we approximate /A%((b) due to the variable shear modulus

by the difference quotient %7‘_‘1(]3"), and proceed with the energy estimate (6.56) for B in the
interval Ijy1. With all these ingredients, we establish a uniform estimate by canceling the mixed

terms corresponding to B.
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Remark 6.30. The approximation of yu(¢) with the difference quotient % is well-

defined for ¢ # ¢x, as p € C1(R) with bounded derivative in view of Assumption (H2). Indeed,
by the mean value theorem, it holds

Hn (@) — pin (D)

e B = () € )

for some & € (¢, dr), w.l.o.g. ¢ < ¢p. Moreover, as ¢ — ¢ a.e. in Qr, it holds

tn (@) — piy (k) /
o)

Remark 6.31. By simply integrating (6.53¢) over £ and applying integration by parts over {2
together with divu = 0 and the Neumann boundary condition dyqlsq = 0, one infers that

/Qqsd:c:/ﬂaskdxz/gqaodx,

which implies that the mass is conserved for the time-discrete problem.

In a similar fashion as in [ADG13a, Lemma 4.2], we have the following lemma, which will be
frequently used later. For the reader’s convenience, we point out the main differences compared
to [ADG13a, Lemma 4.2] arising from the additional terms.

LEMMA 6.32. Let ¢ € D(IE) and g € W'2(Q) be solving (6.53d) with given ¢), € W22(Q)
satisfying |or| < 1 and

¢_¢k 2 1 _L _
\/ﬁTEL (Q), @/ﬂqbdx— \Q|/Q¢kdx€( 1,1).

Moreover, let B € L2(Ipy1; L2 REXE )Y with trInB € L2(Iyy1; L2(Q). Then, there exists a

sym-+
constant C' > 0 depending on n and fQ ¢ dx such that

[W56)]] .0 + ' | ada| < C(IVal + 1901 + Vol
o—oil® |, 1~ ~ ’2
—[tr(B—1InB -1 1).
+77‘ h L2+h x " ) L2(1k+1;L2(Q))+ )

Proof. First of all, testing (6.53d) with ¢ — @, where ¢ = é fQ ¢ dz is the mean value of ¢ over
Q, leads to

= otk -
[ato=dar+ [ P56 -G ar

= [ Fsno =B+ | Vo-5io-Bast [ 4250 - Fas
Q Q @
pn (@) — iy (D) 1 (B —InB — —¢)dz
+ ), ey ), BB DO )26 - s

By means of Holder’s and Young’s inequalities, and the Poincaré—Wirtinger inequality, one has
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the following estimates:

/QQW*@ dz = /Q(qfﬁ)d)dx < Nla=alzz I19ll2 < IVal7z + CUIVEll 2 + 1),

/ WP () de < Ol + 012) V62 < CUVIZ + [ V6el2: + 1),

V(p—¢)de < C|IVe]7

2
/ o -war <2 ol <0 S5 +nivea,
925 Hn (@) = bn (k) .
Lt (5, e mB - n@ar)a -5
Pl = = 2 7 2
<Talr@-wB-D[_ TVl

where C' depends on fQ ¢, dx. Moreover, it follows from the assumption limg_,41 Wé (¢) = oo

and W(’) € C([-1+4 5,1 — %)) due to (H3), together with the fact that ¢ € (—1 +¢,1 —¢) for
some € > 0, that

Wa(0)(6— ) = C [Wi(o)| - o,

by discussing the range of ¢ in three cases: [-1,—-1+4 5], [-14+ 5,1 = 5], [1 —5,1]. Asa
consequence,

[ s@ro-d1ar>c [ o] ar-c.
Q Q

Collecting all the estimates from above yields

|Wico)|

< c(Ival}s + Vel + vania

L)
‘(/) o ||

~ 2
Wr mB—D‘ +Q,
h L2(I41;L2(%2))

which thereafter implies that

‘/qu
Q

< C(IVal: + Vel + Vol

¢ — o | 1 = = 2
A—tB—IB—H‘ 1),
" 77‘ h L2 * h i " ) L2 (Ik415L2()) - )
by integrating (6.53d) over €, for which we used [, A¢dz = [, apdH* ! = 0. O

Remark 6.33. The condition trinB € L2(Iy41; L%(Q)) in Lemma 6.32 follows directly from
Theorem 6.16 and the Poincaré-Wirtinger inequality.

6.4.4. Existence for the hybrid discrete system. Now we present and prove the existence
of solutions to the hybrid discrete system (6.53).
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PROPOSITION 6.34. Let By € L*(Q; R, ) with trlnBy € LY(Q), and, for k € {0,..., N —1},
let u, € L2(Q), ¢, € WH2(Q), and pp = 5(p1 + p2) + (P2 — p1)dr be given. Then there are
some (u,6,q, B) € WE2(Q) x DOE) x W22 x (T3 L*(05 REG) N L2(Th1; WH2( REL)

with B positive definite a.e. in Q and trlnB € LY(Q x Ijy1) solving (6.53) and satisfying the
discrete energy inequality

2 2
EAGG(H’¢)+% 5B(I§,¢)(t)dt+/pk|ll_uk|dx+/§;|v¢_2v¢k|dx

j Q 2
2
+h/ @}Vu%—Vqu dx+h/m(¢k)\Vq|2 dx+77h/ ‘(b—hm dx
Q Q Q
2 o
+E/ /‘VtrlnB‘ dxdt—i—/ /Mtr(B—&—B_l—QH)dxdt
d Ix41 J/Q Iq1 /02 2
1 _
< Eaga(ug, or) + 7 Ep(Bi, or)(t) dt, (6.54)
Iy
where
1
g,qg(;(u,(b) ::/Qp(;b)hllQ dJ?—F/Q (§|V¢|2+W(¢)) dz,
and

(B, ¢) = /Q “"Tw) tr(B — lnB — I da.

Proof. The key idea of the proof is as follows. First, we derive a uniform energy estimate which
holds true for any solution (u, ¢, q,B) of (6.53). Then, we justify the existence of at least one
solution of (6.53) with a fixed point argument. More precisely, we first construct a continuous
mapping (v, ¢r, By) — Tri1(V, dx,Br), see (6.58), where Tri1(v, ¢, Br) denotes the unique
solution of the Oldroyd-B equation (6.20) on the time interval I; 1, which depends continuously
on a given function triplet (v, ¢x,By), see Theorem 6.16 and (6.39). Then, we rewrite (6.53) as
a fixed point problem for (u, ¢, q) with B implicitly given by B = Trx1(w, ¢, Br), which is then
solved with the Leray—Schauder principle.

Let us start with the energy inequality. With a standard testing procedure as in [ADG13a],
one may expect a similar estimate, except for the terms regarding B. Namely, testing (6.53b)
with u, (6.53c) with ¢ and (6.53d) with %, and multiplying everything by h, one has

2 2

— Vo -V

SAGG(U,QS)‘F/Pk:'uiquIE“F/ de
Q 2 Q 2

2
dx

+h/Q ”(;’5’“) [Vu+ v | dx+h/ﬂm(¢k)|Vq|2 dx+nh/g‘¢_h¢k

+/Q“’7(¢)“’7(¢”€)(]11/ (B~ B - T)(0)dt) d

2 T4

SSAGG(uk7¢k:)+/ /M"g¢k>%nu-Vtr(@—lnﬁ%—]l)dxdt
Top1 /9

—/ /Mn(¢k)(ﬁ—ﬂ):v%nudmdt. (6.55)
Inp1 /Q

The key point here is to cancel out or control these extra terms associated with B uniformly with
respect to h, so that the energy will not blow up after summing over k = 0, ..., N — 1 and sending
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N — oco. Here, we make sufficient use of the entropy structure of B. Formally multiplying (6.53a)
with %(H —B~!) and integrating over Q x (t;,t) for a.e. t € I}y yields

[ 12 @ s +//“" P) 1B+ B! — 21)(s) duds

//’Vtrlnlﬂ%’ ) dads
tk

g/ﬂﬂn(;)k) v(By — InBy —T)d //“"¢kg> -V tr(B - InB — 1) dads

t ~
+/tk /Q,un(d)k)(Bf]I) : VZyudads.

We note that this inequality can be recovered from the limit passage in (6.32) on the d-regularized

level in Section 6.3.5. Now, integrating over ¢ € (tx, tx+1) = Ix+1 and multiplying both sides by
1 Jead to
h

/ /“’7 ) (B — B — )dxdt+/ /“’7 Or) tr(B + B~ — 2I) dzdt
Inp1 40 Iei1 JQ

+7/ /’VtrlnB’ dzdt
d Ik+1 Q

s/@ r(By — InBy — ) d / /”" ) g w- V tx(B — I — 1) dadt
Q Ty

+/Ik+1/ﬂu,,(¢k)(@—}l):V%",,udxdt, (6.56)

which is with the help of the fundamental theorem of calculus. Using Jensen’s inequality, we
estimate

/Q @ tr(By, — InBy, — I)dz < }11-/Ik / @ tf(@k - ln@k —I)(t) dadt. (6.57)

Adding (6.55) and (6.56) and noting (6.57) gives birth to the desired uniform estimate, where
the mixed terms on the right-hand sides of (6.55)—(6.56) cancel out, i.e.,

gAGG’ / / 'un tI“ —InB - )(t) dadt
Tkt1

+/ /Mtr(B—kB’l—Qﬂ)dxdt
Ik+1 Q 2

2 _ 2 r
+/pkwdx+/ deJrf/ /‘VtrlnIB%‘ dadt
Q 2 Q 2 dJi..Jo

v(or) ¢—¢k ?
+h/Q s

< Eacae(ug, o) + /I /Mn or) tr(By — In By, — I)(¢) dzdt.

dx

T de+ h/ m(or) |Vl dx—H}h

In order to prove the existence of weak solutions, we proceed with the Leray—Schauder
principle (see, e.g., [SohO1, Lemma 3.1.1, Chapter II]), which was carried out in [ADG13a] as
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well. Now we define

X = W52 (@) x DOE) x W(Q), Y = [Wg2(Q)) x L*(Q) x L*(®),
{IB% € L* (I 1; W2 (Q; REX9)) - B is positive definite a.e. in Q,}

Zk+1 _ sym
trinB € LY (Q x I11)

By means of Theorem 6.16, we construct a mapping Tg41 : X — Zi41 such that

~ _ _ 1 [~
B = Ti+1(u, ¢x, By) solves (6.53a) with By, = E/ By (t) dt, (6.58)
Iy

which are both positive definite a.e. in 2, and such that the inequality (6.56) is fulfilled.
Next, we are going to deal with (6.53b)—(6.53d) with the help of (6.58). For w = (u, ¢, q) € X,
we define L : X — Y as

Lk(u)
Li(w) = —div(m(gbk)Vq)—i—/quw ;
OE(¢) + ¢

where
(Lk(u),v>[W01,2}/’W01,2 = / v(¢p)(Vu+Vu'): Vvdr forve Wolﬁ(Q),
o 5T Q

and the second and third line are understood in the pointwise sense. Moreover, for w = (u, ¢, q) €
X we introduce Fj : X — Y as

F(w)
Folw) = f¢7h¢k7u~v¢k+/§2qdz ’
—n‘b_h(bk +¢+q+w¢+2¢k — G(w,B)
where
G(w, B) :%B’M;/IW te(B — B — T)(¢) dt],
Fu(w) = — Lh”k“’“ — div(pru @ u) + ¢V,
- (divJ—%—u-vpk)g—(J-V)u

— 1 ~ ~
— div (%, [pn (61) Bry1 —D)]) + E/ Ky, [@vw(ﬁs —InB-1)|dt,
Tri1
and By and B are constructed in (6.58). Consequently, we see that (u, ¢, g, IE%) is a weak solution
of the system (6.53) if and only if w = (u, ¢, q) € X satisfies
Ly (w) — Fr(w) =0. (6.59)

Similarly to [ADG13a], one can check that £, : X — Y is invertible with the inverse
ﬁ;l 1Y — X. Note that X is not a Banach space since D(OF) consists of inequality constraints.
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To get a continuous and even compact operator, we introduce for 0 < s < % the following Banach
spaces

X = We2(Q) x W2 *2(Q) x W22(Q), Y = L3(QR?) x Wh3(Q) x Wh(Q).

Then we obtain the continuity of E,:l .Y — X from standard theory and with the above note
concerning the continuity of the third line in [f In view of the Rellich—-Kondrachov theorem in

two and three dimensions, one knows that Yccy compactly, which implies that the restriction
Ly LY 5 Xisa compact operator. Moreover, we infer that Ty : X — Z is well-defined

due to Theorem 6.16 and the restriction Fy, : X — Y is continuous and maps bounded sets into
bounded sets, which can be verified by the same argument as in [ADG13a]. Here we leave out
the details except for the terms regarding B. Thanks to the regularization operator %, we have

v (2, [t (61) Brsr = D))l 5

1 ~ ~ 1
< cg/ (IBIIZ2 + IVBIIZ2) dt + | @xll7z + [Voxl7e + C < Crl(l+ ),
k+1

1 QW{MVM(@—IME—H)} dt
h Tyt L3

<c IW HVtr 1n]'1§)H; dt+C§Ck(1+%)7
HG(W,@)HWLQ <cl tr(B — InB — I[)HWM dt < Cp(1+ %),

T4

where Cy, = Ci(|[u]lw1.2) > 0. Hence, Fj, maps bounded sets into bounded sets.

Next we recall the continuity of Fy, that is, Fy(w') — Fp(w) in YV if w’ — w in X as
¢ — oco. Note that most of the terms of Fj, are similar to [ADG13a], and the main differences are
the terms corresponding to B. In order to prove the continuity, We take an arbltrary sequence
{w'}sen C X such that w* — w in X as ¢ — 0o, which implies u* — u in W0 ., and then we
investigate the continuity of 7,4 in terms of u’ € VVO1 2 for fixed ¢r and Bg. It follows from
Theorem 6.16 and (6.39) that B — B in L?(Q x Ir41) and VB’ — VB in L*(Q x I;41). By
applying a similar argument as in Section 6.3.7, one is able to show the positive definiteness of
B and trInB’ — trInB a.e. in Q x Iy (up to a non-relabeled subsequence). Then, with the
uniform boundedness of trIn B¢ in L?(2 x Iy 1), one concludes that trln B¢ — trInB strongly in
LY(Q x I1.41) in view of Vitali’s convergence theorem. Hence, tr(B’ —InB’ —T) — tr(B—InB —1)
in LY(2 x I;11), which finally implies the continuity of F.

The final step is to apply the Leray—Schauder principle on Y for which we denote Ky =
Fro L' .Y — Y, rewrite (6.59) as

f—Kp(f) =0 for f= Ly(w),

and find a fixed point of K. Note that K is a compact operator because E,;l is compact and
F is continuous. Now we are in the position to show that

3R > 0 such that [fly <R, for fe Y fulfilling £ = Ay (f) for some 0 < A < 1. (6.60)

according to the Leray—Schauder principle (see, e.g., [Soh01, Lemma 3.1.1, Chapter II]). Here
A is a constant used for the proof and has nothing to do with the relaxation time of the model
(6.1). By the definition w = £, ' (f), one may see that f = MCi(f) in (6.60) is equivalent to

Li(w) — AFi(w) =0 for some 0 <\ < 1. (6.61)
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The rest of this subsection is devoted to the estimate of w in X satisfying (6.61), which thereby
gives the estimate of f in Y by the fact that Fj : X — Y is bounded. The subsequent argument
is rather lengthy, but is very similar to [ADG13a]. Thus, we point out the main differences
associated with B in the following. For the reader’s convenience, we give the equivalent weak
formulation corresponding to (6.61) as follows.

A (pu_hpku’“,v> + A (div(pru®u),v) + A (div(u ® J), v)

+ (v(or)(Va + Vu'), Vv) — A (div 2y [pn (6%) Bri1 — D], v) (6.62a)
= MgVorv) + A /IM (%,7 {WVtr(]@—ln@—H)],v) d,

for all v e Wolf(ﬂ), and for a.e. z € Q,

)\¢_¢k

¢>+¢k

+ Au- Vo = div(m(¢r)Va), (6.62Db)

Ag + dw——

+X\p = 0E(¢) + ¢ + An¢’ _hd’k + AG(w,B). (6.62¢)

By the analogous test procedure as for the energy estimate (also in [ADG13a]), that is, testing
(6.62a) with u, (6.62b) with ¢ and (6.62¢) with ‘i’_h‘i”“, we derive similar estimates. The main
difference here compared to [ADG13a] is that we have extra terms associated with B, which in
light of (6.56) can be canceled, as

A/ /un(m)(@—ﬂ) : V%nudzdt—k/ /%“f”“)%u.vu(@fmﬁfﬂ)dxdt
Ik+1 Ik+1 Q

¢ ¢k ,un(¢)_:un(¢k) (B -1nB — T
+>\/jk+1/ T — 08) tr(B — InB — I)(¢) dedt

t(0) )
/IM/ “1() (1B — B - H)(t)dzdt—A/QWTtr(Bk7lan7H)dz

~12
+A/ /Mn(¢k (B + B! H)ddeAﬁ/ /‘VtrlnB‘ dzdt.
Toit 2 2 Ipt1 /8

Then we reach the estimate

Iwlx + [0E(s)| , < .

for fixed h, and hence
Iflly = IAF(W)lly < Crlllwl g +1) < Ch,

which finishes the proof by the Leray—Schauder principle. O
6.4.5. Construction of approximate solutions. Let 7" > 0 and N € N be given and, for
ke {1,..,N}, let (ug, bk, gk, Bx) be chosen successively as a solution to (6.53) with h = % and
(w9, 27, Bo) as the initial data. Here, the regularized initial value ¢{Y € W22(Q) is constructed

as in [ADG13a] and satisfies ¢} — ¢ in WH2(Q), as N — oo.
Now we define fV(t) on [~h,T) through

@) = fr fort € [tr_1,tr),
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where k € {0,...,N} and f € {u, ¢, ¢,B}. In particular, it holds that

Nk =1Dh) = fu,  fNkR) = fror,  fY() = fogr with t € [ty trga), k € {0, ..., N — 1}.

N

Moreover, for ¢ € [ty_1,tx), k € {1,..., N}, we define BN (t) := B, (¢), B" (t) == £ f] By (t) dt and

p = p(o™),  fu=f(t—h),
(AT @) = ft+h) = f(t), 05, ft) = %(Aﬁf)(t%
(AL N)@) = ft) = f(t—h), O, f(t):= %(Aﬁf)(t)-
By definition, it follows that

7/h T/h

/fN t)dt = hkaﬂ, /OIB%N t)dt = Z/IMBW (6.63)

for 7 € h-{0,...,N — 1} = {0, h, 2h, ..., (N — 1)h}.

Then for arbitrary w € C°°([0, T]; C5°(€2; RY)) with divw = 0 we shall take w := k(:H)h wdt

satisfying divw = 0 as the test function in (6.53b) and sum over k € {0,..., N — 1} to get

/ / thw (thuN®uN):VW>dxdt

N NANTHY . W — IIN N . w T
+/O/Qu(¢h)(Vu +(vu")T) : Vw — ( ®J)V)ddt

+ / ' / Ry [ (S (B — )] : Vw dadt (6.64a)

// NV . wdxdt-l—// ﬂ" d)h VGN}~wdxdt

= [ o6 = o ) ot [ p(0f o o,
Q Q
for all 7 € h-{0,..., N — 1}, where

1 s+h
W, = E/ w(t)dt for s €[0,7],

and

1 ~ ~
GN(t) = 7/1 tr(Br+1 — InBriq1 —D)(s)ds  for ¢ € [tg, trr1)-
k+1

Here the identity

/ /8th pNulv dedtJr/ / ~8;'hwdxdt

,/p(w( 7 —h)u(, T—h)~Wde—/p(¢éV)u0'Wodx
Q Q
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is employed for all 7 € h-{0,..., N — 1} and w € C>([0, T]; C5°(£; R?)). Analogously, it follows
from (6.53¢) and (6.53d) that

/ / ¢N3 W+ opu N~V§)dxdt (6.64b)

—/ /m(gz)gv)qu-vgdxdt—/¢N(-,T—h)Ede+/qsgvzoda:
0 Q Q Q

for all 7 € h- {0,..., N — 1} and & € C*°([0,T]; C*(Q)), where

s+h
£, = %/S E()dt  for s €0, 7],

In addition,
~ —~ w
OB(6") = Wo(@") = Ap™ = ¢ + (8" + &3)) =m0y, 0"

L, [1200) i) o (6.64c)

2771 (o = o))
fora.e.z € Q,and all 7 € h-{0,..., N—1}. Moreover testing (6.53a) with any C € C*°(Qr; RE<H)
and integrating over Q X Iy Wlth ke {o0,.. 1}, applying integration by parts (for the time

derivative) and summing over all k € {0, ..., m} with m € {0,..., N — 1} and 7 = hm, one knows

/ / (]EN : 0,C + (%" ® BV) : V(C) dzdt
Q

+ / / 2CBY : VZ,u" — kVBY : V )dxdt (6.64d)
0 Q

C
tin (D57
:/OT/Q(@N;c—trc)dxdt+/QJEN(-,T);ZLC(.,T)d:c—/QBo:C(wO)

Now let £V (¢) be the piecewise linear interpolant of

gtot(uka (ybk) @k) = EAGG(uk7 ¢k) + % / gB(IEIW ¢k)(s) ds

Iy
at tx, = kh given by
k+1)h ~ t —kh ~
%&ot(uk, br,Br) + 3 Erot (pt1, Orr1, Bri1)

for t € [kh, (k+ 1)h), satisfying EV (0) = Eot (g, 92, Bo) = Eacc (g, ¢2) + Es(Bo, #3)). By the
discrete energy inequality (6.54), we have

eNt) =

—%SN(t) _ 5tot(uk7¢ka@k) - 51:;L>t(11k+17¢k+1,@k+1) > DN(t),

where the piecewise constant dissipation DV (¢) is given by

DN(t) = / v 2 do + / m(éx) [Vap | da

1 — \Y% \Y%
JrE/pk|uk+12 w|? /| ¢k+1 onl” dz + 1 /

+ *f/ / ‘Vtrlanﬂ dzds + — / / Mn tr IB%k+1 +Bk+1 — 2I) dads
T Tyt

fort € Iy41, k € {0,...,N —1}.

(6.65)

¢k
h

dz
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6.4.6. Compactness of time-averaged terms. Before proving the existence of weak solution
to the regularized system, we give three technical lemmata, which are of much significance for
the limit passage concerning the time-averaged terms, in particular, the compactness of these
terms. First, we give a uniform boundedness and compactness property.

LEMMA 6.35 (Compactness in LP). Let h = T /N with N € N and [ € LP(O T; X) be a

bounded function for p € (1,00), where X is a Banach space. Define f(t) = % flk

fort € Ij41 as a piecewise-in-time constant function in (0,T). Then {fN}NeN C L”(O T X)
Moreover, it holds fN — f in LP(0,T; X), as N — oo.

Proof. By virtue of (6.63) and Jensen’s inequality for the time integral (as p € (1,00)), one
knows that

N— p
17 o = [ 1Y as z [ s
=0 k41 X
N-1
<h Z)( [ 156 )

T
Sh = 5 [, I as= [T 1Sl ds <.

>

where C > 0 is independent of h > 0 (and N € N, respectively). The second part of the
lemma follows directly from the uniform boundedness and the Banach—Steinhaus theorem, as
the convergence result holds true for any f € C*°([0,T]; X) C LP(0,T; X) densely, i.e., for any
f e C>=(0,T]; X), it holds

T p
17 = iy = [ 176 = £ / N AR
N— p
= f(s) = f(t))ds|| dt
kz:: /k+1 /Ik+1 X
<Ch Sup 10:F ()% — O,
as h = 0. O

Remark 6.36. The first part of the lemma also holds true for f subgtituted by a uniformly
bounded sequence {f }nen in LP(0,T;X), that is, the sequence {f™}nen with definition
=% f] s)ds for t € Ij41 is uniformly bounded in L?(0,T; X).

Now concerning the weakly convergent sequences, we introduce the following lemma for the
time-averaged functions.

LEMMA 6.37 (Weak compactness). Let h = T/N with N € N and {fN}yen C L*(Q1) be
a sequence satisfying fN — f weakly in L*(Qr), as N —> oo (resp. h — 0), with f € L*(Q7).
Defining a piecewise-in-time constant function f™(t) = 5 f1k+1 fN(s)ds fort € Iy1, we have

for any function ¢ € L*(Qr) independent of h,

Npdedt — fedadt, as N — oo.
Qr Qr
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Proof. Define @™ (t) = & flk s)ds for t € Iy1. In light of Lemma 6.35, @V is uniformly
bounded in L? (QT) and it holds

@™ — ¢, strongly in L*(Qr).

With the help of (6.63) and Fubini’s theorem, we then have

/OT/Qngodxdt /Ik+1/( - N (s) dS)(ﬁkH(t)) dadt
/Q(% f¥(s)d )(/j Brer () dt)da

Tyt k41

/Q s (s )ds>(h/1k+1 &kﬂ(t)dt) dz
:/Q/o fN(S)@N(s)dsdx%/()T/Qfgodxdt,

as N — oo, where the last convergence holds true for weakly convergent fV and strongly
convergent @', O

k=

Hc:

We now write the time-averaged terms as a convolution with a Dirac sequence. Let N € N
and h = T/N. We define ¢V (t) = %X(_%%)(t) for t € R, where x;(-) denotes the characteristic
function on a given interval I C R. Let X be a Banach space and p € [1,00). Then, for
feLPO,T;X)and t € (&,7 — L), we rewrite the time average over the interval (t — % ¢ + %)
as a convolution with ¢V, i.e

h
1 t+5
/Q t—s)f h/ 7% % (s)ds:h/t_g f(s)ds.

Here, the function f is naturally extended with a zero outside of (0,7'). We note some properties
from, e.g., [Alt16, Theorems 4.13 and 4.15], that we will use:

o {(¢N % f)inen C LP(0,T; X) with (N f) — f in LP(O,T;X), as N — oo.
e For f,g € L'(0,T;X), it holds [, (¢N = f)(t) =[x f( * g)(t) dt.

Note that in fact the first one can be derived by the Lebesgue differentiation theorem for p = 1
and additionally with Jensen’s inequality for 1 < p < co. The second one is a direct consequence,
since ¢V is an even function by construction.

Regarding the weak-* convergence, we have the following lemma.

LEMMA 6.38 (Weak-+ compactness). Let h = T/N with N € N. Moreover, let f €
®(~h,T), N € N, with fN — f weakly-+ in L=(0,T), as N — oo (resp. h — 0). Then, for
all ¢ € LY0,T), it holds as N — oo (resp. h — 0),

[ G oo [

Proof. To prove the lemma, we rewrite the inner integral with the help of the Dirac sequence
defined above with a shift of % Then one applies the associativity of the convolution with
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the Dirac sequence, the second property above, to move the convolution to the test function
¢ € L'(0,T). Finally, combining with the weak-* convergence of f¥ to f in L>°(0,T) and the
first property above, we finish the proof. Namely,

T 1 t
LG r@as)oa= [« mMmsoar
_ N N, _ g
- / PN ) (1) dt / F(t)s(t) dt / F(t)(t) dt
as N — oo (resp. h — 0). O

Remark 6.39. In principle, it is possible to generalize Lemmata 6.37 and 6.38 for a broader class
of Lebesgue spaces. However, we only make use of these special cases in this work.

For future reference, we also note a compactness criterion with time translations, which can
be found in, e.g., [Sim87, Section 8, Theorem 5.

LEMMA 6.40. Let p € [1,00] and let X,Y,Z be Banach spaces with X CC Y compactly
and 'Y C Z continuously. Moreover, let F C LP(0,T;X) be a bounded set and for f € F let
£+ R) = fllpoo.r—n.z) — O uniformly, as h — 0. Then, F is relatively compact in LP(0,T;Y")
if p€[1,00), and in C([0,T];Y) if p = oo, respectively.

6.4.7. Existence of weak solutions for regularized system. Now we are ready to prove
Theorem 6.25 by compactness arguments and limit passages. _

We obtain the energy inequality for the approximate solution (u¥, ¢V ¢, B") by integrating
(6.65) over Ixy; and summing over k = 0, ...,m, where m € {0,..., N — 1} and 7 = hm, together
with (6.63),

Eaca(é” (1) u” (7 / E5(BY (1), 6™ (1)) dt

// oV —wl P+ VoY - Vo | ) dedt

e

+/OT/Q<Z‘Vtrln@N’2+Wtr(@N+<EN)1_2H)> dwdt

< Eaca(¢™(0),u™ (0) + Ep(BY(0), 67 (0))

which induces the boundedness of certain norms. However, even with these uniform bounds, the
limit passing is still not possible for N — oo. The reason is that, for BY, there is no compactness
available at the moment (only | trB™|/;1). To overcome this problem, we recall the energy
estimate (6.23) derived in Section 6.3, namely,

(6.66)

2
Ny (VuN)T|2 +m(ol) |VqN|2 +7 ‘3;h¢N‘ ) dadt

Htr(ﬁN - 1n1EN)(T)HL1 n H@N(T)] ’

L2

’ ;)dt

H@N(t) ‘ +/€HV]§N(t)‘

L (6.67)

;)dt

tr(BY + (BV) ' — 2H)(t)HL1 tr er ln@N(t)‘

E(BY (0), 6™ (0)) + [[Boll3)

+/0(
+/0(
c(1+

215



CHAPTER 6. TwWO-PHASE INCOMPRESSIBLE VISCOELASTIC FLOWS

for all 7 € (0,7), where C > 0 depends on 1 > 0 and certain norms of (u",¢"), which
are bounded uniformly regarding N due to (6.66). The right-hand side of (6.67) is uniformly
bounded as well. Combining (6.66) and (6.67), we obtain the following uniform bounds on N
(resp. h):
u s bounded in  L2(0,T; Wy *(Q; RY)) and L>=(0,T; L2 (),
V¢ is bounded in  L%(0,T; L*($;RY)),
#Y  is bounded in  L%°(0,T; WH2(Q)),
BY is bounded in  L*(0,T; W1 2(REX)) and L=(0, T; L2(Q REXL, ),
trinBY  is bounded in  L>(0,T; L'(12)),
VirlnBY is bounded in  L?(0,T; L*(Q; R%)),
V10, ,¢" is bounded in  L*(0,T; L*(1)),

and by (6.52) and Lemma 6.32,

¢ is bounded in  L2(0,T; W%2(Q)),
Wi(¢N) s bounded in  L2(0,T; L*(R)),

T
/ /qux
0 Q

for a certain monotone function M : R™ — RT. Up to a subsequence (not to be relabeled), one
concludes the following convergences:

dt < M(T),

uV S, weakly in L*(0,T; Wol’z( :R%)),

u =, weakly-* in L°°(0,T; L2(Q)) = [L'(0,T; L2(Q))],

o — ¢, weakly  in L2(0,T; W?%(Q)),

N — ¢, weakly-+ in L>°(0,T; W'2(Q)) = [L* (0, T; Wh2(Q))],
V0,0 = \/ndig,  weakly  in L?(0,T; L*()),

¥ = q, weakly in L?(0, T; W%(Q)),

BN — B, weakly  in L2(0,7; Wh2(Q; RED),

BY - B, weakly-+ in L*(0,T; L*(Q; RED)) 2 [L1(0, T; LA (4 REXD))

VirlnBY — VirlnB, weakly  in L?(0,T; L*(Q; R%)).

Here the L2(§2)-convergence of ¢V is derived by the Poincaré-Wirtinger inequality together with
the integrability from above._ _ ~

Recall the definition of BN () = Byy1(t) for t € [tr,try1), k € {0,...., N — 1}, with Byy1 ()
defined by (6.53a). Thanks to the boundedness of u", ¢V, the mollifier %, and the weak formu-
lation (6.64d) restricted to each time interval Iy41, k € {0, ..., N — 1}, we get

N-1 N 2
OB (t)| dt 6.68
> / [oBuace)] .., (6.68)
2
=Cln (HUNHLZ(O»T%Wl’z) )BNHL‘”(O,T;L 2) H N’ L2(0,T5W12) (L+ HV(thHLm(OvT?Lz)) * 1)’
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where C'(n) > 0 depends on 7 but not on N € N. This allows us to employ a time translation
compactness argument for BV, that is,

T—h  _ _ 9
/0 HEN(t+h) —]B%N(t)H dt

[W1,2]/

N-2 2
= ’Bk+2 (t+h) = By (t )H dt

pors /k+1 [(Wi.2)/

N-2 2 _ 2
< B h) - B H HE £) — Byoa(t H )dt
<3 / ([Busett+ 1) =Brna)|] ., + B -Brno ..,

2 N-2 _ 2

- Brosr (1) — Bry (e H dt +2 / HE’“ t) — By tH dt,

Z/Ik+1 H +(t )| g I;O s 1) =Ben @ .,

where Byy1(t) = %flk-#l Bj41(s)ds, as defined in Section 6.4.3. For the first term, using the
fundamental theorem of calculus, Jensen’s inequality and (6.68), we calculate

N-1 ) N-1 )
= = 2 = 2
kz /Ik+1 Br+1(t) — Bk-‘rl(tk)H[Wlﬂ]/ dt <h ; / HatBkH(t)H[WL?]/ dt < Ch7,

Tk41

where C' does not depend on N € N. For the second term, we also use Jensen’s inequality, the
fundamental theorem of calculus and (6.68) to get

N—-2

%

k=0

2

Bt (t) =Byt H dt
() = Ben () o

2

% Z /Ik+1 /Ik+1 Hﬁk-i-l(s) _@k+l(t)“[wl,2]/ dsdt
< on? Z /

Ty

OBy (t

H[Wl 2]/
< Chz,

where C is independent of N € N. Then, one concludes that

/ HBN R — ]BN()H dt — 0,

[Wl 2]/
as N — oo (b — 0, respectively). By virtue of Lemma 6.40, one obtains the strong convergences
BY — B, strongly in L*(0,T;LP(;REYY)), 2<p<6,
BY & B, ae. in Qr.

Proceeding in a similar fashion as in Section 6.3.7 together with the Poincaré—Wirtinger inequality
gives birth to

B is positive definite a.e. in Qr,

trinBY — trinB, weakly in L2(0,T; W"3(Q)),
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It follows from the continuity of trln(-) that
trlnBY — trlnB, ae. in Qr. (6.69)
Arguing as in Section 6.3.8 yields
B € Cy ([0, T); L2 (; RELXD).

sym

Now let ¢V be the piecewise linear interpolant of o (kh), k € {0,..., N}, ie., N = +X[0,n] *¢

", where the convolution only happens regarding time variable t. Then it follows that 0,¢" =
8Eh¢N and, for a.e. t € (0,7),

16~ — Nl w2y < Chll:™ [[wr 2y (6.70)
In view of the weak formulation (6.64b) and boundedness of (u", ¢V, ¢"), we see that
96N is bounded in  L2(0,T; [Wh2(Q)]"),
which, together with Aubin—Lions thereby implies the strong convergence
oV = ¢, strongly in L*(0,T;WhP(Q)), 2<p <6,
oV — ¢, strongly in C([0,T7; LP (), 2 <p<6,
(EN — 5, a.e. in Qr,

for some ¢ € L°°(0,T; W12()) N L2(0, T; W22(1)), thanks to the boundedness of ¢V, which
can be derived from that of ¢". Note that (6.70) indicates that

oV — N 0 in L2(0,T;[WH3(Q))), as N — oo,
which gives ¢ = ¢. Then we have d;¢ € L2(0,T; [W2(Q)]') and hence
¢ € Cu((0,T]; WH*(Q))
due to Lemma 6.9. Next, we verify the identity ¢(0) = ¢, which can be recorded from
N (0) — $(0) = ¢(0), strongly in LP(Q),
and the fact that ¢ (0) = ¢ with ¢ — ¢o in WH2(Q). In addition, it holds
[oer-ng ot [ @€ do— [ ot neldos [ oog(,0)de,
Q Q Q Q
as N — oo (resp. h — 0) for a.e. 7 € (0,T), concerning the weak convergence of ¢~ (7), and

T 9
strong convergence of £ — £(7) in L?(Q) for fixed 7. Moreover, the continuity of m(-), v(-), u(*)
and the almost everywhere convergence of ¢V yield

m(ng) —=m(¢), a.e. inQr,

V(¢N) —v(¢), ae inQr,

w(o™) = p(¢), ae. in Qr,
Mn(¢N) - Mn(¢hN)

— iy (¢), ae. inQr.
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Then one can pass to the limit of (6.64b) to (6.42) and (6.64d) to (6.44) as N — oo, with the
help of the mollifier %, and the convergence results from above.

By virtue of the weak convergences of ¢V, ¢, 9,0V, BY and trln BY , together with Lemma
6.11, one knows the right-hand side of (6.64c) denoted by Q~ converges weakly in L2(0,T; L?(£2))
to

Q= q+wd— o — %%7 [1() tr(B ~ B~ 1)),

by applying the convergences result above term by term. Here, the weak convergence of the last
term on the right-hand side is valid due to Lemmata 6.11 and 6.37. On the other hand,

<OE(¢N),¢N> — (QY,6N) 5 (@,6), as N — o

due to the strong convergence of ¢~ in L?(0,T;L?*(Q2)). Therefore, by e.g. [Cial3, Theorem

9.13-2] for monotone operators one knows 0E(¢) = @, which is exactly (6.43).

Next, we are going to get compactness of u” in L2(0,T; L?(Q; R?)), which implies a pointwise
almost everywhere convergence. This is in general not a problem in the case of the matched
density (constant p), for which one can use the same strategy as of BY to achieve the strong
convergence by the Aubin—Lions lemma. However, it is not possible to apply the same argument
directly for u” with unmatched densities, here, instead, we make use of the Helmholtz projection
P, onto L2(f) as in [ADG13a] (also called Leray projection). With the uniform boundedness of
u?, ¢V, ¢V and BY, it follows that

oY @u is bounded in L2(0,T; L*(€; R4 %)),
vu" + (Vu¥)T is bounded in L2(0, T; L*(£2; R*%)),
Ve VqN is bounded in L%(()’T;L%(Q;Rdxd))7
¢¥VeY is bounded in L*(0,T; L%(Q;Rd))7
7z [Hn(be)(EN —1I)] is bounded in LQ(O,T; LG(Q;Rg;Ig))7

Mn(¢hN) N| . 2 2 d
Tn, TVG } is bounded in L=(0,T; L=(Q; R?)).

Note that the first four bounds follow directly from [ADG13a, Page 474], while the remaining
bounds are valid due to the boundedness of BV, the uniform upper bound of 1 and Lemma 6.11,
Remark 6.36. Then going back to the equation (6.64a), one may infer that

9 (P, (pu")) s bounded in L7 (0,T; W~ 14(Q; RY)),

where pu’ is the piecewise linear interpolant of pNu (kh) for k € {0,..., N}, which fulfulls
Oy (ffﬁN) = 8;h(pNuN). Moreover,

P,(pu") is bounded in L2(0,T; W"2(Q;R%)).
In light of the Aubin—Lions lemma, one arrives at the strong convergence
P,(pu") — P, (p(¢)u), strongly in L*(0,T; L*(;R%)),
for some function P, (p(¢)u) € L>(0,T; L?(Q;R?)). Indeed,

pu’ = p(¢)u, weakly in L2(0,T; L*(Q; R%)). (6.71)
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Then by virtue of the weak continuity of the Leray projection P, : L2(0,T;L?(2;R%)) —
L?(0,T; L2(f2)), we obtain
Ps(p(¢)u) = Py (p(¢)u).

Now in view of the strong convergence of P, (pNu")

L?(0,T; L?(Q;R?)), one ends up with

T T
/ / i ’uN|2 dadt :/ / P, (pNu?) - uV dzdt
o Jo
%/ / -udzdt = / / ) [u? dadt,

VoNu — \/p(é)u, strongly in L*(0,T; L*(Q;R?)), (6.72)

with the weak convergence (6.71). As p(r) is affine linear regarding r, one gets
p(dN) = p(¢), ae. inQr and p(¢")>C >0,

which together with the strong convergence (6.72) of \/pNu” gives rise to

and the weak convergence of u™ both in

which implies

1 1
= ——/pNu¥ = p(¢)u=nu, strongly in L(0,T; L*(Q;R?)),

N p(0)

and hence
u' —u, a.e. in Q7.

In addition, it holds
o Cor == b o [ plo(r)ut ) wor) da,
Q Q
/ p(B0 Jug - Wo dz — / p(do)ug - w(-,0)dz,
Q Q

as N — oo (resp. h — 0) for a.e. 7 € (0,T), concerning the convergences of ¢V () and u (1),
and the strong convergence of W, — w(7) in L2(Q) for fixed 7. Subsequently, one can pass to
the limit in (6.64a) to (6.41) term by term as N — oo with the strong convergences of u®, ¢*,

~ —N
except for the terms with respect to BY. Let us recall the definition of B~ and GV

— 1 ~ 1 ~
IB%N(t) = f/ Bit1(s)ds = f/ B (s)ds,
h Iyi1 h Ty

1 _ - 1 _ -
GN(t) = E/I tr(Brr1 — InBgy1 —D)(s)ds = E~/I tr(BY —InBY —T)(s)ds
k+1 k+1

for t € [tg,tg+1), where k € {0, ..., N —1}. In fact, by Lemma 6.35, Remark 6.36 and the uniform

bounds of BN and trInBY, we know that B and VGV are uniformly bounded in L?(Qr). With
the help of Lemma 6.37, one concludes

/T/[Mn((th)(E D] : L%’dexdt%/ / in(6)(B — )] = %, Vw dadt,
// ¢h VGN} %wdzdt%// “’7 ) te(B meH)].%wdxdt.
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Using integration by parts over Q and the compactness of ¢V, we get the convergence of
fot Jo " VY - wdzdt. Then, it remains to verify that u € C,([0,T]; LZ(2)) and u(t) — ug
as t — 0, which are clear by proceeding the same argument as in [ADG13a, Section 5.2].

In the final step, one recovers the energy dissipation inequality (6.45). To this end, multiply-
ing the discrete energy inequality (6.65) by a function ¢ € W(0,T) with ¢ > 0 and ¢(T") = 0,
and integrating the resulting inequality over (0,T") and by parts with respect to the time variable,
one obtains

T
Ero (0, 6, Bo)e( / N (7)< (r) dr > / DN (r)s(r) dr, (6.73)

where &, € iv and DV are defined in the end of last subsection. Thanks to the compactness of
u?, ¢V and BY, we deduce that up to a subsequence (not relabeled),

W (1) > u(t), in I2(0), (6.74)

oM (t) — o(t), in C(Q), (6.75)

BY(t) —» B(t), in L2(Q;RED), (6.76)

for a.e. t € (0,T), as N — oo (resp. h — 0). On noting the uniform energy estimate (6.66) and

trlnBY — trlnB ae. in Qr, it follows that
/ trin BN dz — / trlnBdx, weakly-* in L(0,T).
Q Q
Then by the weak-* compactness Lemma 6.38,

/OT <}1L/tth</gtrln@N( )dx) > dt%/ /trln]B% Yda ' (t) dt. (6.77)

for any ¢ € W1(0,T) with ¢ > 0. Therefore with (6.74)—(6.77), we have
T T
/ ENWS(t)dt — | &,(t)s' () dt,

0 0

with &, (t) defined in (6.46). In view of the lower semicontinuity of norms, the positivity of m(-),
v() and pu(-), and the almost everywhere convergence of ¢” to ¢, one has

T T
lim inf /O DN (7)s(r)dr > /O Dy(7)s(r)dr

for any ¢ € W11(0,T) with ¢ > 0, where, for a.e. t € (0,7),

Dy (1) :/Q<V(¢)

T+ m(@) Vel + njoaf ) dz

+/ Mn(P) B 4 BT — o) da + E/ IV trlnB|? da.
o 2 d Ja
Passing to the limit in (6.73), as N — oo, yields

—|—/O EU(T)cl(T)dTZ/O Dy(1)s(r)dr

for any ¢ € WH1(0,T) with ¢ > 0 and ¢(T') = 0. On account of Lemma 6.8, we get the desired
energy dissipation inequality (6.45).
This completes the proof. O
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6.5. Existence of Weak Solutions (7 — 0)

In this section, we are devoted to proving Theorem 6.3, by virtue of Theorem 6.25 for the
regularized system (6.40), compactness discussions and limit passages. Due to technical reasons,
the final proof of Theorem 6.3 is restricted to the two dimentional case, as discussed in Sections
6.1.1, 6.1.4 and Remark 6.26.

6.5.1. Stronger uniform estimate. With the a priori estimate (6.51) in hand, we are not
able to prove the existence of weak solutions by passing to the limit as n — 0. This is due to
the very weak regularity of B, namely ||B(t),., which is of no help to obtain the compactness.
Thus, in this section we derive a stronger estimate for the Cauchy—Green tensor, which was also
carried out in, e.g., [BB11, BLS17, GKT22]. Note that the restriction of the problem to two
dimensions arises precisely from the stronger estimate, even in presence of the stress diffusion
term ﬁAB. Multiplying (6.40c) with B, using the chain rule, integrating over {2 and by parts,
we have for a.e. t € (0,7,

1d ) ) / 1, 2 / K 2
B, + B2 + [ Zpu- V(=B )dz+ [ —— |VB]? da
3t B +IBIG + [ 9 (5B ) de ot [ s (0B

_ 1 (9) _ . .
—/QtrIde—Fn/QM%(qb)(V%nqﬁ V)B.]de—FQ/K;(IBIB).V%nudx.

Noting the upper-lower bounds of u(-), 1/(-), integrating by parts over € in the convective term,
employing Hoélder’s inequality, the 2D Gagliardo—Nirenberg inequality and Lemma 6.11, we ob-
tain

1d

2dt
1 2 K 2 4 2 2

< 5 IBlZ2 +C + 5 IVBIZ + O IVl + IVallzs ) B

2 2 K 2
B2 + [IBl|72 + 7 [VB]|7

Here, we used

/Q(V%W-V)B Bde < |[|VB| 2 1Bl L1 [[VZy 0| La

3 1 K 2 2 4
< |IVB|Z2 Bl Z: [[VZyll 0 < 1 IVB|Z> + C B2 [Vl s

| (B8): Vit uda < [BIE. VAl

K 2 2 2
< VBl 2 1Bl > [[VZyul . < 1 VB> + C B[z [Vl .
Then integrating over (0,t) and applying Gronwall’s lemma, one obtains
2 ¢ 2 ¢ 2 2
IB)IIZ- +/0 IB(7)[I7- dr +/0 IVB(7)|Z> d7 < C([[Bo| > + 1) exp(h(t)), (6.78)

for a.e. t € (0,T), where C > 0 does not depend on n > 0 and h(t) = HVQS\|‘E4(O¢;L4) +
HVuH%Z(O’t;Lz) < oo due to (6.51) and the embedding (6.13).
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6.5.2. Proof of Theorem 6.3. Let us denote by (u”7,B", ¢", ¢") the corresponding regularized
solution of (6.40), where n > 0. Note that the a priori estimate done in Section 6.4.1 and 6.5.1
are uniform in terms of 7. We conclude from (6.51) and (6.78) that

£0(r) + B ()12 + / IV (6)2. di + / IVq"(6)]2. dt + / IB(0)|12 dt

+/0 VB (@2, dt+/0
< C(£,(0), [Bol32) < C(£(0), [Bol32), (6.79)

tr(B" + (B") ! — QH)(t)HLl dt+/ IV trInB7(£)]|2, dt
0

for any 7 € (0,T), where C' > 0 is uniform in terms of n, which together with the fact that
£(0),||Bo||3- are bounded, implies the following uniform bounds (in 7)
u” is bounded in  L2(0,T; Wy?(Q;R?)) and L>®(0,T; L2(Q)),
Vq" is bounded in  L*(0,T; L?(;R?)),
#" is bounded in  L*>(0,T; Wh2(Q)),
B" is bounded in  L2(0,T; Wh2(Q; R2%2)) and L>°(0,T; L?(Q;R2X2.)),

sym sym-
T
/ / q"dx
0 Q

for a certain monotone function M : Rt — R*. Moreover, testing (6.43) with A¢" together
with W(r) = Wy(r) — %rQ as in Section 6.4.2, integration by parts and Young’s inequality yields

and

dt < M(T),

T

|| (a2 4 w5 67 |96 ) dod

0 Q
T /

:/ /(Vq"-v¢"+w|v¢”|2—%Vtr(]B%”—lnIB%”—H)-VqS”) dadt
0 Q
T T

< [ I9qs dt+ Oy + [ (IVBY: + [V ertnB|3) de < €,
0 0

where C' > 0 is uniform in 1 due to W}/ > 0 and (6.79). Therefore, one obtains further
#" is bounded in  L*(0,T; W*?(Q)).

Next, we gain more bounds for the purpose of compactness. By the Sobolev embedding in
two dimensions and the interpolation embedding (6.13) we know

u’ is bounded in  L*(0,T; L*(Q; R?)),
B" is bounded in  L*(0,T; L*(;RZ2)),
which together with bounds above leads to
Z " @B" s bounded in  L?(0, T; L?(Q; R?*2%2)),
VZ,u'B" s bounded in L3 (0,T; L3 (Q; R?*?)).

By making use of the weak formulation (6.44), one ends up with

9,B" is bounded in L3 (0, T; [Wh2(Q; R2X2)]),

sym
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Because of (6.42) and the boundedness of u”, V¢", we have
0y¢" is bounded in  L*(0,T; [W2(Q)]),
Then up to a subsequence (1, — 0 as k — o0) still denoted by the superscript 7, one obtains

u’” — u, weakly in L*(0, T Wol’z(Q;]RQ)),
u’ —u,  weakly-+x in L°°(0,T; L2(Q)) = [L'(0,T; L2(Q))],
" — ¢, weakly  in L%(0,T; W?%(Q)),

P — @, weakly-+ in L>(0,T; W"2(Q)
0" — Oy, weakly  in L2(0,T; [WH?(Q)]),
q" — q, weakly  in L2(0,T; Wh%(Q)),

Vq" — Vq, weakly  in L*(0,T; L*(Q;R?)),
B? - B, weakly in L*(0,T; WhH?(Q;R2%2)),

sym
B" — B,  weakly-x in L(0,T;L*(Q;R2:Y)) = [L'(0, T3 L* (R
9;B" — 9;B, weakly  in L¥(0,T; [Wh2(:R2X2))).

In view of the Aubin—Lions lemma, one concludes the strong convergence (up to a non-relabeled
subsequence)

" — ¢, strongly in L2(0,T;WHP(Q)), 1<p< oo,

an — (b, a.e. in QT7
B” — B, strongly in L?*(0,T; LP(Q;R;,XIE)), 2 <p< oo,
B" — B, a.e. in Qr.

Arguing in a similar fashion as in Section 6.3.7 leads us to

B is positive definite a.e. in Qr,
trinB” — trinB, weakly in L?(0,T7;W'2(Q)),

Then it follows from the continuity of W'(:) and trln(-) that

W'(¢") — W'(¢), a.e. in Qr,

trinB”7 — trlnB, a.e. in Qp.
Again by the uniform boundedness of trInB” in L?(Qr), one concludes the strong convergence
of trinB” — trlnB in L27¢(Qr) for 0 < € < 1 by Vitali’s convergence theorem. Then in view of

Lemma 6.11 and strong convergence of ¢", we have

R, [@ tr(B —InB — ]1)} — @ tr(B —InB —1), in L'(Qr), (6.80)

Consequently, up to a non-relabeled subsequence, we end up with
"y 0= W) — PP (B B — ;
q" = qg=W'(¢) — Ap+ 5 tr(B—InB —1), a.e. in Qr,

asn — 0.
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Now, we are in the position to get the compactness of u”, by addressing the problem caused
by the variable density p(¢") with the Helmholtz projection P,. With the boundedness of u”,
¢", ¢" and B" in two dimensions, one infers
p(¢Mu" @u" is bounded in L?(0,T; L?(Q; R?*?))
Vu” + (Vu") " is bounded in L?(0,T; L*(£; R**?))
u’” ® Vq" is bounded in L%(O,T; L%(Q; R2%2)),
)
)

Y

)

¢"V¢" is bounded in L*(0,T; L>t (Q; R?)),
R 11y(6")(B" —T)] is bounded in L?(0,T; LP(Q;RZX2)),

sym

2 <p < oo,
2 < p<oo,

%, “TM) 1) G (B — B —11)} is bounded in  L2(0, T; L*(2; R?)),

which means the all terms above are bounded in L3 (0,T’; L3 (2)) (without specifying the dimen-
sions). Then in (6.41), the test function can be restricted to

w,Vw € [L3(0,T; L3 (Q))] = L*(0,T; L*(%)).

Note that w lies in the solenoidal space. Hence, with the help of the Leray projection P,, we
conclude that

0 (Ps(p(¢")u")) is bounded in [L4(0, T; Wy s (4 R?))) = L3(0,T; W, H4(Q; R?)),
P, (p(¢")u") is bounded in L*(0,T; W%(Q; R?)),
which together with the Aubin—Lions lemma implies the strong convergence
P, (p(¢")u") = P, (p(¢)u), strongly in L*(0,T; L2 (4 R?)), (6.81)
for some function P,(p(¢)u) € L°°(0,T;L2(2)). Analogously to Section 6.4.7, we identify
P,(p(¢p)u) = P,(p(¢)u). Indeed, as p(¢")u? — p(¢)u weakly in L?(0,T; L%(Q;R?)), and by

virtue of the weak continuity of the Leray projection P, : L%(0,T; L?(€;R?)) — L2(0,T; L2(Q)),
we obtain

Py (p(¢)u) = Po(p(¢)u).

Once again, we prove the strong convergence of u” to u through the convergence of the kinetic
energy. Namely,

/ / (¢") [u"? dzdt = / / pleMu’) - u" dzdt
— / / -udzdt = / / ) [u? dadt,
from which we have

Vo(¢Mu? — \/p(¢)u, strongly in L*(0,T; L*(€; R?)).

Because p(r) is affine regarding r, one gets

p(¢") = p(¢), ae. inQr and [p(¢7)| >C >0.
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Then it holds that
1

1
u = —— Mu'! - —— u=u, strongly in L?(0,T;L?*(Q;R?)),
VI = e /(9) trongly i L(0, T; L7(Q R?)

and hence
u” - u, a.e. inQr.

With all the compactness above, one can pass to the limit in (6.41) to (6.16) as n — 0,
combining with

m(¢") = m(¢), ae. inQr,
v(¢") = v(¢), a.e. in Qr,
w(@") = u(e), ae. inQr,

which can be deduced by means of the continuity of m(-),v(-), u(-) and the almost everywhere
convergence of ¢". Similarly, we use integration by parts and the compactness of ¢" to handle
the term fot Jo @"V¢" - wdzdt.

In the final step of the proof, we derive the energy dissipation inequality (6.19). To this end,
multiplying the differential inequality (6.50) by a function ¢ € W11(0,7T) with ¢ > 0, ¢(T) = 0,
and integrating the resulting inequality over (0,T") and by parts with respect to the time variable,
one obtains

T T
£,(0)¢(0) + /O £,(7)o(r) dr > /O D, (7)s(r) dr, (6.82)

where &, (t) is given in (6.46) and, for a.e. t € (0,7,

D, (t) ::/Q(”(‘;’n> [Vu? + (V) T[4 m(6") [V ) da

y
+/ Mtr(ﬂ%“—f—(ﬂ%")_l—ﬂ)dx—i—f/ |V trinB"|* dz.
Q 2 2 Jo

Thanks to the compactness of u”, ¢”, we deduce that up to a subsequence (not relabeled),

u’(t) = u(t), in L2(Q),
¢"(t) = o(t), in C(),
B7(t) — B(t), in L*(Q;R2%3),

sym

/trlnB”(t)dxdT%/trlnB(t)dx,
Q Q

for a.e. t € (0,T), where the last statement holds true by Vitali’s convergence theorem in view
of the pointwise convergence of trInB” and the uniform boundedness in L?(Qr). Therefore, it
comes up with

Ey(t) = E(t), a.e. in (0,7),
where £(t) is defined in (6.2). In view of the lower semicontinuity of norms and the almost
everywhere convergence of ¢ to ¢, one has
T

T
hgn_}{)lf i Dn(T)c(T)dTZ/O D(r)s(r)dr,
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for any ¢ € W11(0,T) with ¢ > 0, where

D(t) = /Q (@ IVu+ Va' |* + m(e) |vq\2) da

+/ 1(9) tr(B-l—B_l—ﬂ)dx"’E/ |VtrlnIB%|2 dx.
o 2 2 Jo

Note that here we employed the positivity of m(-), v(-) and u(-), and

T
. ,
h}gglf/o n|0e¢™(7)||72 s(T)dr > 0.

Passing to the limit in (6.82) as n — 0 yields

T T
£(0)(0) + /O £(r) (7)dr > /O D(r)e(r) dr,

for any ¢ € WH(0,T) with ¢ > 0 and ¢(T) = 0. By virtue of Lemma 6.8, we get the desired
energy dissipation inequality (6.19). The additional stronger estimate of B can be obtained
directly from (6.78) together with (6.19).

This finishes the proof. O

Remark 6.41. The case of a general free energy

(S22 196+ w () o

with some positive coefficient a(¢) can be achieved by our method with slight modifications.
Note that the two-phase incompressible flow with different densities and general free energy was
already addressed in [ADG13a]. In our framework, one only needs to adopt a more complicated
subgradient with respect to a reparametrized potential as in [ADG13a] during the proof of the
existence of solutions to the regularized problem in Section 6.4.

Remark 6.42. Our method is capable to deal with other coupled systems, e.g., polymer fluids
with a Fokker—Planck type equation or Magnetohydrodynamics fluids. For these, by modifying
a little bit of the regularization in the full system and later on by the same argument, one is able
to obtain the existence of weak solutions in a nontrival but easier way.
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