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Abstrakt: V této préci se vénujeme nékolika problémum. Nejdiive shrneme
klicové myslenky teorie mechaniky tekutin a zavedeme nékolik zptisobt
popisu nenewtonského chovani tekutin. V druhé kapitole dokazeme lokalni
existenci feseni systému rovnic Oldroydova typu dosazeného jako limitni
piipad s nekoneénym relaxa¢nim a retarda¢nim casem. Pracujeme se tiemi
typy okrajovych podminek: homogenni Dirichletovou podminkou, periodic-
kym piipadem a celym prostorem. Studujeme také souvisejici systém par-
cidlnich diferencidlnich rovnic, ktery je ekvivalentni v dimenzi 2. Ve tfeti
kapitole dokazeme lokalni existenci feSeni systému rovnic popisujicich prou-
déni polymerické tekutiny. Molekuly polymeru jsou modelovany jako elas-
tické ¢inky s pruznou silou majici tzv. FENE potencidl. Ziskany systém
sestava z Navier—Stokesovych rovnic a Fokker—Planckovy rovnice. Ve ¢tvrté
kapitole studujeme asymptotické chovani feseni rovnic popisujicich stacionar-
ni proudéni tekutiny druhého stupné kolem prekazky ve trech dimenzich s
predepsanou nenulovou rychlosti v nekonecnu. Klicovym krokem je pouziti
vysledku o omezenosti konvoluci s fundamentalnim fesenim Oseenovy rovni-
ce v Lebesgueovych prostorech s vahami. Nakonec dokazeme globalni exis-
tenci feseni jiného systému Oldroydova typu s viskozitou zavislou na gradi-
entu rychlosti a nelinedrni difuzi napéti.
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Notation

Here we summarize notation used in this thesis. Vector quantities are printed
in bold small letters and tensor quantities in bold capital letters. We usually
use Einstein summation convention when working with coordinates of vectors
and tensors. For details see the corresponding place in text.

Quantitites

>
3

Rivlin-Ericksen tensor

right Cauchy-Green tensor

symmetric part of the velocity gradient
external body force

deformation gradient

identity tensor

velocity gradient

unit outer normal

spatial dimension

fundamental solution to the Oseen problem
pressure

Reynolds number

=X—T

time variable

time

Cauchy stress tensor

=T+ pl extra stress

T, elastic part of the extra stress

u,v,w velocities

w Weissenberg number
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X space variable

s Ho viscosities
p density
Q spatial domain

Qr = (0,7) x Q time-space cylinder

Operations and function spaces

AT transpose of a tensor

(Vv);; = g;” gradient of a vector field

(VA),jr = a’iij gradient of a tensor field

divv = % divergence of a vector field

(divA); = %’27 divergence of a tensor field

u-v = uv; scalar product of two vector fields
A:B=A;B; scalar product of two tensor fields
(Uu® V) = u; tensor product of two vector fields
(u® A)jx = u;Ajp  tensor product of a vector field and a tensor field
X =Y continuous embedding of X into Y
X =Y compact embedding of X into Y
r—=r weak convergence of f" to f

= f strong convergence of f™ to f

LP LP(Q2) Lebesgue spaces

LP(g), L7 (2, g) weighted Lebesgue spaces

Whe, W’“’ (Q) Sobolev spaces

VV0 P (Q) Sobolev spaces with zero trace

Xaiv space of vectors with zero divergence
Xper space of periodic functions



Introduction

Theory of nonnewtonian fluids became very popular in last couple of decades.
The fluids with nonnewtonian behaviour became very important in many
fields and due to increased power of computers and advances in mathemat-
ical theory these models can be nowadays treated both theoretically and
numerically. A lot of different models of nonnewtonian fluids was derived
and then studied. A large class among all models of nonnewtonian fluids
consists of so-called rate type fluids. In such models the Cauchy stress ten-
sor (or its elastic part) is related to other unknowns in the model through
an additional partial differential equation. Mathematical analysis of such
models is usually quite complicated due to the coupling of equations in the
system which consists of the Navier—Stokes type equation and some kind of
transport equation for a quantity related to the stress tensor. Global exis-
tence results to models which are not simplified by adding some terms into
the equations are rare, one of the most significant results in this area is due
to Lions and Masmoudi [27] who proved global existence of solutions to the
corotational Oldroyd model. For this reason even local existence results are
valuable. In this work we concentrate on several models describing flow of
nonnewtonian viscoelastic fluids and prove some new results.

In Chapter 1 we present a short survey of fluid mechanics and derive
models which are studied in next chapters. Chapter 2 contains local exis-
tence results for Oldroyd-type model with infinite relaxation and retardation
times. We study this model with three different boundary conditions in two
and three space dimensions and prove local existence of solution under less
restrictive conditions than in previous works [25], [5]. Our method is based
on the generalization of Banach fixed point theorem and L? estimates for the
Stokes problem. We consider also related system of PDE’s which is equivalent
in 2D and prove similar results.

In Chapter 3 we work with a system of PDEs desribing the flow of a



polymeric liquid. We use standard dumbbell model to describe the polymer
molecules and assume that the spring force has so-called FENE potential. We
apply the method from previous chapter also here and prove local existence
of solutions. Again, we assume lower regularity of the initial conditions than
in previous work [30].

Chapter 4 is devoted to a different problem. We aim to identify asymp-
totic structure of solution to system describing steady flow of a second grade
fluid past an obstacle. We prove the existence of the wake region behind the
obstacle, i.e. an area where the solution decays to the presribed velocity at
infinity slower than outside this region. Such results were known for new-
tonian fluid and some models of viscoelastic fluid, the same problem for a
second grade fluid was open. We follow the decompositon introduced in [32]
and split the system into an Oseen equation and a steady transport equation.
Crucial point in our proof is using the result of boundedness of convolution
with the second gradient of the Oseen kernel in weighted Lebesgue spaces
proved in [18].

In Chapter 5 we present a global existence result for a model with shear
dependent viscosity and nonlinear stress diffusion. The final chapter is then
a summary of most of the theorems used in previous chapters, mainly the
results from the theory of Lebesgue and Sobolev spaces.

Parts of the results presented here were published or submitted for pub-
lishing, see [21], [22], [19].



Chapter 1

Fluid mechanics

1.1 Basic principles

We use a standard approach of continuum mechanics to derive studied mod-
els. For details see e.g. classical textbook [16]. Let us assume that the
continuum occupies a region B in the physical space and that B consists of
material points p which are usually called particles. We assume that there
is a smooth one-to-one mapping p (called reference configuration) of B onto
Qg C RN

X =p(p) (1.1)
Here N corresponds to dimension of the physical space and usually N = 2
or 3. In this way we identify material points with points in 5. Further we
assume that there is a smooth one-to-one mapping x of Qy onto Q C R¥Y
called the deformation

x = x(X), (1.2)

so x corresponds to the place occupied by the particle p, where X = p(p),
in the deformed configuration. One can study properties of deformations by
studying the deformation gradient F

F(X) = Vx(X). (1.3)

We have to add time variable to be able to study motions of bodies. Let
us therefore consider a one-parameter family of deformations x/(¢, X), where
the real parameter ¢t denotes the time. We assume that for all ¢ the mapping

is invertible
X = x"1(t,x). (1.4)

7



8 CHAPTER 1. FLUID MECHANICS

There are two basic approaches in studying motions in the continuum me-
chanics, one relies on studying the motions of a certain particle through
space (Lagrangean approach, connected with the material) while the other
one relies on studying the motions of particles through certain point in space
(Eulerian approach, connected with the space). Fluid mechanics usually uses
Eulerian approach and so do we.

We have to distinguish between two types of time derivatives. Let us
have a given spatial field fs(¢,x). We can associate to it a material field
fm(t,X) = fs(t,x(t,X)). Then by the spatial time derivative, which we
denote by %, we understand simply the derivative of the spatial field

O o= X, (1.5
By the material time derivative, which we denote by %, we understand
%fs = %fm(t, X) ‘X:X_l(mx). (1.6)
Now we can introduce the velocity v as a material derivative of 1y, i.e.
vt x) = Lt X) ‘ (1.7)
ot X=x"1(tx)
and similarly the acceleration
a(t,x) = iV(t,x). (1.8)
dt

By a simple computation we can show the important relationship between
the two time derivatives

d

0
3 (6%) = 5 f(1%) + (v(t,x) - Vi) (£, %). (1.9)

We denote by L the velocity gradient L(¢,x) = V4v(t,x) and by D and
W its symmetric and skew-symmetric part respectively, i.e.

1 1
D:§(L+LT), W:§(L—LT). (1.10)
One can easily show the following formula
dF
= LF, (1.11)

T
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which is a simple corollary of the derivation chain rule.

The equations of continuum mechanics are derived from the empirically
deduced balance laws. First of them is the balance of mass which says that
the mass of any part of the body B is conserved. Therefore we assume that
there is a positive function m called mass and mass density py such that

m(P) = / po(X)dX = p(t,x)dx (1.12)
p(P) x(p(P))

for all P such that p(P) is Lebesgue measurable. The relationship between
po and p is given by

po(X) ‘
LX) = ———— : 1.1
IO( ’ X) det F(t, X) X=x"1(t,x) ( 3)
The balance of mass can be now written as
4Py =0 (1.14)
dt o '
which leads to the following differential form of the balance of mass
dp .
a(t,x) + div (pv)(t,x) = 0. (1.15)

In all our studied models we assume the continuum to be homogenous and
incompressible, i.e. p = py is a constant in both space and time and the
differential form of the balance of mass reduces to

divv(t,x) = 0. (1.16)

Next we consider the balance of linear and angular momentum. Let us
denote by F(P) total force acting on part P of the body B. We distinguish
two type of forces, volume forces act directly to every material point and
surface forces act directly only on the surface material points. Then we have

F(P) —/ pode—i-/ sdsS, (1.17)
p(P) 9p(P)

where f is the density of the volume force and s = s(¢, X, n) is the density of
the surface force, called also the stress vector. Here n denotes the unit outer
normal to p(P) at point X. The Cauchy theorem says that the dependence
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of s on n is linear and therefore there exists a (Cauchy stress) tensor T(¢, x)

such that
s(t,X,n) = T(t,x)n(t, x). (1.18)
szil(ux)

This yields the differential form of the balance of linear momentum
ov :
pa(t,x) = pa(t, x) + p(v(t,x) - Vo )v(t,x) = div T(¢,x) + pf(t,x). (1.19)

The balance of angular momentum then yields the symmetry of the Cauchy
stress tensor

T =17 (1.20)

1.2 Constitutive relations

In the whole thesis we consider only thermodynamicaly stable systems, so
we have no more equations for internal energy, temperature or other ther-
modynamical quantities. The system of equations (1.16), (1.19) is underde-
termined, assuming f and p given we have in 3 dimensions 4 equations for 9
unknown quantities. Therefore we have to add more relations to the system
which come from the properties of the material. These constitutive relations
usually specify the dependence of T on v and its derivatives.

The constitutive relations can not be completely arbitrary, they have to
satisfy certain physical principles, mainly the frame indifference property.
Let us consider the change of observer, i.e. the following change of variables

x" = Q(t)x +q(t), (1.21)

where Q is a rotation (QTQ =1, det Q = 1). Then the constitutive relation
has to be frame indifferent, i.e.

T*(t,x") = Q(O)T(t, x)Q" (1). (1.22)

Moreover, the constitutive relation has to be invariant under the change
of the observer (1.21), in other words the equation has to have exactly the
same form when changed to a new reference frame. This physical assumption
causes troubles when using time derivatives as neither spatial time derivative

2 nor material time derivative % satisfy this assumption. Therefore we

ot
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need to find proper forms of time derivation which are the objective time
derivatives
D, T 0T

5= 5 T (v V)T~ WT+TW — (DT + TD), (1.23)

where a € [—1,1] is a real parameter. Special cases are achieved by choosing
certain values of the parameter a.

e a = 1: Upper convected derivative

-2 L (v.V)T-LT - TL 1.24
o o TV (1.24)

e a = -1: Lower convected derivative

D,T OT .
— 4 (v-V)T+L'T+TL 1.2
o =g TV V)THLIT (1.25)

e a = (: Corotational (Jaumann) derivative

D, T 0T
Dt —E‘F(V-V)T—WT—FTW (1.26)

Another restriction comes from the material symmetries. Let us consider
the stress tensor T in the reference configuration for a moment. Up to now
we did not use anywhere the fact that the considered material is a fluid. For
that reason we introduce the history functional G

T(t,X) = G2, (F(t — 5,X),1,X), (1.27)

where we have already made an assumption that considered material is the
so-called simple material, i.e. the stress response of the material at point X
is localized in space, while in time it remains generally unlocalized. We say
that the material is a fluid if the group of symmetry of the material is the
unimodular group, i.e.

CoF(t—5,X),t,X) = G2, (F(t —s,X)G,t,X) (1.28)

for all tensors G such that det G = +1.
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1.3 Newtonian fluid

For details concerning this section see e.g. [24]. Assuming that the response
functional G is localized in time we get the following form of the Cauchy’s
stress tensor

dF
T =T(F, —). 1.29
50 (129
Applying above mentioned principles of frame indifference and material sym-

metries one can derive!
T = —pl + Ty(D), (1.30)

where the scalar function p(t,x) is called pressure. Using the representation
theorem for isotropic functions we get the following form of the extra stress
Tg

TE = ¢01+301D+§02D2, (131)

where ¢;(Ip, [Ip, IIIp) are functions of invariants of D.? Linearizing this

relation we get
Tp = AtrD)I+2uD = 2D (1.32)

as divv = 0. The constant p is called viscosity. Plugging in (1.16), (1.19),
(1.30) and (1.32) together we derive classical incompressible Navier-Stokes
equations

divv =0
o 1.33
pa—‘t’—l—pv-VV%—Vp—uAv:pf. (1.33)

Let us mention that we get system of N + 1 equations for N + 1 unknown
quantities: scalar p and vector v.

1.4 Nonnewtonian fluids

Real fluids often express behavior that can not be described by Navier-Stokes
equations (1.33), such as shear thinning or thickening, stress relaxation, yield
stress and other. Therefore one has to impose more advanced constitutive
relations than (1.30) and (1.32). The aim of this section is not to describe

1Let us recall that we consider only homogenous and incompressible fluids and therefore

the density p is constant.
2We recall that Ip = trD = divv, IIp = 1((trD)? — tr D?), I1Ip = det D.
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most of possible ways how to achieve various models of nonnewtonian fluids,
we rather concentrate on the models which we deal with in following chapters.
Some details about constitutive equations for nonnewtonian fluids can be
found for example in [45].

1.4.1 Oldroyd-type fluids

Similarly as in the previous section, one can show that for volume preserving
fluids (which is our setup) the stress tensor can be decomposed into two parts

T=—pl+Ts, (1.34)

where the pressure part does zero work®. We start with the notion of Mazwell
fluid which can be considered as generalization of the one-dimensional Max-
well model of linear viscoelasticity. The constitutive relation is then given
by
D, Tg
Dt

where constant A\; > 0 is called the stress relaxation time. One easily obtains
a model of newtonian fluid letting A\; — 0.

More general class of fluids are Oldroyd fluids with the constitutive rela-
tion

Tg+ M

DaTE D(ZD
— 2 (D + A . 1.36
bt " 0( Ty ) (1.36)

Here we add another constant 0 < Ay < A; called the retardation time.
Oldroyd fluids can be considered as Maxwell fluids with additional newtonian
viscosity, in fact defining

HoA2 )‘2)
n = , e = 1——= 1.37
0 » fe = [t ( » (1.37)
and setting
Tg =2u,D + T, (1.38)

we observe that the elastic part of the extra stress T, satisfies

D,T.
Dt

T, + )\ = 2u.D, (1.39)

3pIl : D = pdivv =0
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i.e. the constitutive relation for a Maxwell fluid.

Maxwell [31] was probably the first to state a linear, one-dimensional
theory for viscoelastic fluid based on simple superposition of viscous and
elastic effects. Oldroyd [36] was first to introduce properly invariant forms
of the time derivatives in constitutive equations.

In Chapter 2 we consider a model which can be obtained as a limit case
of an Oldroyd fluid. Let us put a = 1, Ay = a\; with « € (0,1) being a
constant and let the relaxation time A\; — oco. Then dividing (1.39) by A\; we
end up with

Tgr = 2uoaD + T, (1.40)
DlTe

= 0. 1.41

D (1.41)

This model can be obtained also by a completely different approach. Let
us assume the extra stress in the form (1.40) and the elastic part of the extra
stress given by

_ OS(F) r
T.=— - F, (1.42)

where S(F) is density of the elastic energy of the fluid and F is the defor-
mation gradient. Considering the simplest case of elasticity, namely S(F) =
|F|* = tr (FFT) we recover

T, = FF” (1.43)

and taking into account the relation (1.11) we can show that T, satisfies
(1.41).

1.4.2 Polymeric fluids

A different large class of models of nonnewtonian fluids is achieved by con-
sidering polymeric fluids. Let us consider a mixture of a newtonian fluid with
polymer molecules which are fully diluted in the solvent. The molecules are
assumed not to interact with each other. This leads similarly as before to
decomposition of the full stress tensor into the newtonian part and the extra
stress related to the elasticity of the polymer molecules

T=—pl+2uD+T,. (1.44)

The difference comes now in stating constitutive relation for the elastic extra
stress T,.. As the polymer molecules are very complex objects we have to find
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a suitable way how to idealize and model them. This is very often done by
considering dumbbell models, where the molecule is modeled by a dumbbell,
which are two beads connected with the elastic spring described by the elon-
gation vector r. We introduce the domain of all admissible conformations
D C RY. Natural assumption is that this set is convex and balanced which
means that r € D if and only if —r € D. Typical examples are D = RV
and D = B,,(0). Let us suppose that the elastic spring force f,(r) is derived
from the potential U(r)

f.(r) =V,.U(r). (1.45)

We have to keep in mind that typical length scale of the microscopic molecules
is different that the macroscopic length scale of the domain occupied by the
fluid. The crucial quantity describing the behaviour of the molecules is the
scalar function (¢, x,r) which roughly speaking represents a probability of
finding the centre of mass of a dumbbell at time ¢ and point x having elonga-
tion vector r. More precisly 1) denotes the probability density corresponding
to the stochastic processes (X (), R(t)), where X () is the position of a centre
of mass of a dumbbell and R(t) is its conformation.
The elastic extra stress is now defined by Kramer expression

T,(t,x) = k0 ( /D r® V,U(r)y(t, x, r)dr) , (1.46)

where kg is the Boltzmann constant and 6 is the absolute temperature. It can
be shown that the probability density ¢ satisfies the Fokker-Planck equation
oY

E—{—V'V@D =div,[—Vxv 1y + Vo + V, UV, (1.47)

for details concerning derivation of this equation see [4]*. We end up with
system of equations (1.16), (1.19), (1.47) with relations (1.44), (1.46) describ-
ing the flow of polymer liquid. We will deal with this system of equations in
Chapter 3.

1.4.3 Rivlin-Ericksen fluids

Let us introduce the Rivlin-Ericksen tensors A,,. For this reason we first
define the right Cauchy-Green tensor C = F”F. Then the tensors A, are

“Note that in [4] the authors derive equation (1.47) with additional term Ayt on
the right-hand side. Usually this term is omitted as the constant ¢ is of several orders of
magnitude smaller than all other terms in the equation.



16 CHAPTER 1. FLUID MECHANICS

for n > 1 defined through

d"C

den

More useful is the following recurrence formula
A, =L+L"=2D

OA,_ 1.49
o Lt (v-V)A, 1+ A, L+LTA, ;. (1.49)

The idea of models of Rivlin-Ericksen fluids is due to Rivlin and Ericksen
[40], [39]. They published the theory of isotropic materials for which at time
t the stress depends on v, D and higher time derivatives of these quantities.
The general constitutive relation of a Rivlin-Ericksen fluid can be thus stated
as

A, = (1.48)

A, =

TE:Z(Al,AQ,...,An), (150)

where Z is isotropic®. This is another generalization of model of newtonian
fluid, indeed assuming Tz depends only on A; and the dependence is linear
we recover the constitutive relation of a newtonian fluid (1.32).

We are mainly interested in special type of Rivlin-Ericksen fluids, namely
in fluids of grade n. Such fluids have a special form of the constitutive
relation, namely

Z(A1 A AL) =) Zi(ArL Ay, AY), (1.51)
=1

where each of the functions Z; is isotropic and homogenous of degree i. This
means that

Zi(AAL, NPA,,  NA) = NZi(AL As, LAY, (1.52)

One can show using the represantation theorem for isotropic functions that

Z:(A,) = nA

1(A) = , (1.53)

Zg(Al, Ag) = a1A2 + O£2A1 etc.,

where pu, o, ap are material constants. Therefore we see that fluid of grade
1 is in fact a newtonian fluid, while fluid of grade 2 or as we will call it later
on second grade fluid has the form of the stress tensor

T = —pl + pA; + a1 Ay + a A2, (1.54)

®A tensor function Z(A) is called isotropic if QZ(A)QT = Z(QAQT) for all orthogonal
tensors Q. Similarly for functions of multiple tensor variables.
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We will study properties of solutions of three-dimensional steady flow of
second grade fluid past an obstacle in Chapter 4.

1.4.4 Other models of nonnewtonian fluids

There is a lot of other ways how to describe nonnewtonian behavior of fluids.
In Chapter 5 we consider model which involves two features which were
not yet described. One of them is nonconstant viscosity. Real fluids exhibit
changes of viscosity in experiments, an effect that can not be described by any
of above mentioned models. In thermodynamicaly stable cases the viscosity
p is usually assumed to depend on pressure p and shear rate D(v). We will
study an Oldroyd-type model with shear dependent viscosity, i.e. we will
assume that

T =—pI+p(D)D+ T, (1.55)

and the elastic part T, satisfies an Oldroyd-type differential equation. In
this equation we introduce second feature which did not appear in previous
models, which is the stress diffusion. The differential equation for T, is then
(1.39) with added diffusion term, i.e.

D, T
Te + /\1 Dt - 6AT€ = QIU()D, (156)

with € > 0 being a constant. Final adjustment of this model consists in
considering nonlinear diffusion instead of a linear one. Therefore we replace
linear term AT, by a nonlinear one div (y(VT,.)VT,) and we end up with

DaTe
Dt

T+ M\ —ediv (y(VT,)VT,) = 2uD. (1.57)
The assumptions on nonlinear functions p(D) and y(VT,.) will be specified
in Chapter 5.

Let us mention here that adding a stress diffusion term is not completely
artificial, models with stress diffusion are studied for example in numerics.
One can get a model with stress diffusion for example by considering a poly-
meric fluid with additional diffusion term (see footnote in section 1.4.2),
Hookean potential U and domain of admissible conformations of polymers
D = R". Corresponding macroscopic model is then an Oldroyd model with
stress diffusion. See [42] for numerical study of such model.
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Chapter 2

Local existence for an
Oldroyd-type model

2.1 The model

In this chapter we study an Oldroyd-type model introduced in 1.4.1 which is
achieved as a limit case with infinite relaxation and retardation times. The
system of equations consists of (1.16), (1.19), (1.34), (1.40) and (1.41). We
have therefore system

aa_;’+v.vv+vp—MAv:f+divTe
divv =0 (2.1)
aﬁTte +v-VT,—-VvT,-T. Vv =0,

where = apug is a constant viscosity and we have set the constant density
p = 1. As we mentioned in 1.4.1 this model can be equivalently rewritten in
the following form

a—V—I—V-VV—}-Vp—,uAV:f-f-diVFFT

ot
divv=0 (2.2)

F
%—t+V-VF:VVF,

where v(t,x), F(t,x) and p(¢,x) are unknown quantities and f(¢,x) is given.
To mathematicaly complete this system we have to specify domains of inter-

19
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est and add initial and boundary conditions. We are searching for solutions
in (0,7) x Q and we add to system (2.2) initial conditions

v(0,x) =vo(x) | .
F(0,x) — Fo(x) } in Q. (2.3)

We consider three types of spatial domains. We assume either Q = (0, L)V
is a periodic box or Q C RY being sufficiently smooth bounded domain or
we assume the whole space case 0 = RY. In the first case the boundary
conditions are replaced with assumption that all functions are space periodic
and we denote this problem by P;. In the second case we add homogenous
Dirichlet boundary condition for the velocity

v(t,x) =0, t € (0,T),x € . (2.4)

There is no need to prescribe a boundary condition on F. We denote this
problem by D; and we denote the Cauchy problem by C}.

Let us make the following observation. Taking divergence of (2.2)3 and
taking into consideration (2.2)y we get

odivF
ot

i.e. divF is transported freely with the flow. Therefore assuming divFy, = 0
we get divF =0 for all £ € (0,7). In two space dimensions we can use this
divergence-free condition to rewrite our system. There exists ¢ = (¢1, P2)

such that
_9¢1 _ 0¢2
F = ( ﬁz’ iﬁf) . (2.6)

ox1 ox1

+ (v V)divF =0, (2.5)

System (2.2) can be then transformed into

ov al
E+V-VV—MAv+Vp:—;A¢iV¢i+f
divv =0 (2.7)
¢
E-FV-VQ’)—O,

with initial conditions

v(0,x) = vo(x) | .
) = } in Q. (2.8)
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Systems (2.2) and (2.7) are equivalent only in the case N = 2. However,
from the mathematical point of view it is interesting to study both systems
even in higher dimensions as they share similar properties. We will study
system (2.7) in same three cases as system (2.2) and we denote correspond-
ing problems by P, (for periodic boundary conditions), D, (for the case of
bounded domain with homogenous Dirichlet boundary condition) and Cs
(for the Cauchy problem). The system (2.7) was studied by Lin, Liu and
Zhang [25]. The authors proved the existence of smooth solutions on short
time intervals and global existence of smooth solutions provided the initial
data are sufficiently close to the equilibrium state. The main difficulty to
prove these results lies on the free transport equation of ¢, which does not
show any dissipative mechanism. However, in [25] quite high regularity of
the initial conditions, at least v € W?%(Q) and ¢, € W3?(Q), was re-
quired. The authors use standard technique of L? energy estimates for v, ¢
and its derivatives. Our approach is different, we use L? theory of the Stokes
system to achieve the existence of smooth solutions on short time intervals
under less regular initial conditions, namely V¢, € W'?(Q) for p > 2 and
vo € Wy, (Q).

As we mentioned earlier, in three space dimensions the situation is differ-
ent. In this case the restriction divF = 0 does not yield a system like (2.7).
Actually, one may obtain a much more complex system if one persists to find
such kind of equivalent form. Nevertheless, similar results as in [25] were
obtained by Chen and Zhang in [5] for system (2.2); however, they required
at least the same regularity of the initial data as in [25]. Again, the authors
use technique of L? energy estimates for v, F and its derivatives. Our ap-
proach is the same as in two space dimension, we use LP theory of the Stokes
system to achieve the existence of smooth solutions on short time intervals
under similar initial conditions as in 2D, namely Fy € W1?(Q) for p > 3 and
vo € Wy, (Q).

Oldroyd models and models related to them are of great interest. P.-L.
Lions and N. Masmoudi [27] obtained global existence of weak solutions to
the Oldroyd model with the corotational time derivative, which seems to be
one of the most significant results in this area.
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2.2 Main results

We state our main results here. Note that in comparison to the results proved
in [25] or [5] we need less regular initial conditions. First, let us formulate
the results for the system (2.2). For the problems D; and P; we have

Theorem 2.2.1. Let N = 2,3, Q € C** with \ > 0 (for D) and let
f e L*0,T,L*()) N LY0,T, LP(Q)) for certain p € (N, 2%5) and ¢ > 1,
[ofdx =0 (for P,). Let Fo € W(Q), divFy = 0 and vo € W,;2(2). Then
there exists T* > 0 such that on (0,T*) there exists a strong solution to the
problem (2.2) with either Dirichlet or periodic boundary conditions such that

v € L2(0,T%, W22(Q)) N L=(0,T*, W2(Q)) and F € L=(0, T*, W'»(Q)).

Remark 2.2.1. Let us emphasize that assumption f € L?(0,7, L”) implies
that f € L°(0,T, LP) for all 1 < s < ¢q. Thus we may work with ¢ sufficiently
close to 1 in the proof. This applies also for theorems below.

Analogous result holds for (2.7)

Theorem 2.2.2. Let N = 2,3, Q € C** with A\ > 0 (for Dy) and let
f e L*0,T,L*()) N L0, T, LP(Q)) for certain p € (N,2%) and ¢ > 1,
Jofdx =0 (for P,). Let Voo € WP(Q) and vo € W,;2(). Then there
exists T* > 0 such that on (0, 1) there exists a strong solution to the problem
(2.7) with either Dirichlet or periodic boundary conditions such that v €

L2(0, T, W22(Q)) 0 L=(0, T*, W2(Q)) and Ve € L=(0, T, W(Q)).

Concerning the Cauchy problem, it is not possible to expect Fy (or V)
to be integrable with any power. However, we may consider Hy = Fo—1I and
for H = F —1I we get the following problem (recall that we assume divF = 0)

a—v—|—V-VV—,uAv+Vp:diV(HHT)+divHT+f

ot
divv =0 (2.9)

%—I;I—FV'VH:VVH—FVV,

with initial conditions

v(0,x) = vo(x) . N
) } in RY. (2.10)
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Similarly, defining ¥ (x) = ¢(x) — x we replace the problem (2.7) by

ov N
o, tV VY= pAv+Vp = —;Awiwi—mwf
divy = 0 (211)
oY B
E +v- V’(/) = —V
with initial conditions
V(O7X) = V0<X> } : N
R, 2.12
$(0,%) = o) [ (2.12)

We have

Theorem 2.2.3. Let N = 2,3, f € L*(0,T, L*(RY)) N L9(0, T, LP(RY))
for certain p € (N,2%) and ¢ > 1. Let Hy € W'P(RY) n WH(RY),
divHy = 0 and v, € W;if(RN). Then there exists T > 0 such that on
(0,T*) there exists a strong solution to the problem (2.9) such that v €

L2(0, 7%, W22(RN)) 0 L0, 7%, W2(RY)) and H € L=(0,T*, W1 (RY)).
Similarly for (2.11) we have

Theorem 2.2.4. Let N = 2.3, f € L*(0,T, L*(R™)) N L0, T, LP(RY)) for
certain p € (N,7225) and ¢ > 1. Let Vip, € WHP(RYN) n WH(RY) and
vo € W 2(RN). Then there exists T* > 0 such that on (0,T*) there exists
a strong solution to the problem (2.11) such that v € L*(0,T*, W**(R™)) N

L=(0, T, W2(RN)) and Vap € L=(0, T*, WP(RV)).

2.3 Proofs

In this section we are going to present the proofs of the results presented in
the previous section. We start with Theorem 2.2.1.

Proof of Theorem 2.2.1. Let us consider first N = 2. We take p > 2 and we
set X = L0, T, W'r(Q)), Y = L>(0,T, LP(2)) and we will apply Theorem
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6.3.2 on the mappingT:’TloTQ_:F%F, where T, :F - vand 7, : v —> F
are the following mappings. 75(F) = v which is a solution of the problem

a—VvLV-VV—pAV—I—Vp:div(FFT)—I—f

in (0,7) x Q,
o divv =0 } O (2.13)

v(0,x) = vo(x) in

and v = 0 on 99 x (0,T) for Dy, v space periodic for P; (then also W'?(Q)
and LP(Q) is replaced by W, 2(Q) and L%, (€2)).

Further 7;(v) = F which is a solution of the following problem

F
a——i—V'VF:VVF in (0,7) x Q,

5 (2.14)
F(0,x) = Fo(x) in Q.

According to Theorem 6.3.2 we have to prove two things, first that 7T
maps sufficiently large balls in L>(0, T, W'?(Q)) into themselves and second
that 7 is a contraction on L>*(0,T, LP(Q2)). We start by showing that 7T
maps sufficiently large balls in L>°(0, 7, W'?(€)) into themselves. Therefore
let us assume that

”F”LOO(O,T,WLp(Q)) <R (2.15)

for some R which will be specified later. Our goal is to show that
HT(F)HLw(o,T,WLp(Q)) - ||F||L°°(0,T,W1»P(Q)) < (2.16)

Considering problem (2.14), i.e. the transport equation for F, for v €
L0, T, W*P(Q)), p > 2 it is not difficult to prove the existence of the unique
weak solution to (2.14). Multiplying (2.14); by |F]q72 F and integrating over
Q we get!

1d _
E&H}?H%m) :/QVVF:F\F\‘] % dx. (2.17)

The left hand side can be rewritten in the following way

1 d _
Il 5 Pl = | V9 < FIFI ax (218)

lrecall that divv = 0 and thus the second term is zero.
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Using Holder inequality on the right hand side and dividing by HFHqL;(IQ) we
get

d
at HFHLq(Q) < HVVHLOO(Q) HFHLq(Q) (2.19)

and finally after integrating in time and using Gronwall inequality we end
up with

T
HFHMT,M)SHFOHLqexp(/O HVvuLwdt), l<qg<oo. (220

Moreover, passing with ¢ — oo we see that the same holds also for ¢ = cc.
Similarly we proceed to get the estimate on the gradient of F. We take
gradient of (2.14);:

OVF
% + (v-V)VF = B,(Vv, VF) + By(V*v, F) in (0,7) x €,
VF(0,x) = VF((x) in Q,
(2.21)

where B; and B are bilinear forms?. We multiply it by |[VF[” “2VF and inte-
grate over (). We get after using Holder inequality and dividing by HVFH’L’;(IQ)

V) < € (1990 oy I9F Ny + 929y [F i)
(2.22)
Now integrating in time and using (2.20) and Gronwall inequality we get

Ly
dt

T
IVF[| oo, 1,00) < C (HVFoHLp + HF“LOO(O,T,LOO)/O [P dt) X

T
X exp (/ V|| o dt) . (2.23)
0

Note that these estimates do not depend on the studied boundary value
problems (Ol, Dl, Pl)

Next, we need estimates of v in L2(0, T, W?P). As F € L>(0,T, W'?),
due to Theorem 6.2.3, there exists unique solution to problem (2.13). More-

2More precisely writing in components and using summation convention

[Bi(4, B)lijk = AuBiji — AiiBjii and [Ba(A, B)lijix = AijiBik
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Lq(o,T,Lp)) '

(2.24)

over, applying Theorem 6.2.1 we have?

HV2 C (||Vo||Dé1/q,q+ Hdiv(FFT) —V-VV+f’

<
V||L4(O,T,LP) =

Note that we may take ¢ sufficiently close to 1 so that

||V0||D117—1/q,q <C ||V0||W1,2 . (2.25)

Asp> 2,

<CcT'i. R?,
(2.26)
where R is the diameter of the ball in L*>°(0, T, W?(Q)) introduced in (2.15).

Finally, taking M > p, using Holder inequality in space and embedding
theorems, we get

< T

. —==T
Hle(FF )‘ = HFHLOO(OTLOO ||VFHL°°(OTLP)

L9(0,T,LP)

M+2
V- Vvl < IVl vl e <C||VVHW12 INq [ (2.27)

and thus using Holder inequality in time®

2+ M(2-q) M2
[v- VV”Lq(o,T,Lp) <CT v HVVHL2(0TW1 2 HVHLg(o,T,Wlﬂ) . (2.28)

We have to apply the energy method to estimate these two terms. First,
multiplying (2.13) by v yields after integration by parts

th ||v||L2 +ul|Vv3. < /‘F‘ |Vv|dx+/|f v|dx, (2.29)

which leads using standard operations to

HVHLOO(O,T,LQ) +p HVVHLQ(O,T,L2) <C (T1/2R2 + HfHLQ(O,T,LQ) + HVOHLQ)

(2.30)
However this is not enough and we have to get second energy estimate to
handle the term [[Vv|[ 2 7 y1.2). For this reason we test the same equation

3See section 6.2.1 for the definition of space Dp /7.

4Note that we may take ¢ < 2.
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by —PAv, where P is the Leray projection (thus PAu = Au in the case of
periodic boundary conditions):

1d 2 2
29 Ve + ||V}, <
S/‘diV(FFT)PAV‘dX—f—/|(V-VV)-PAV|dX+/|f'PAV|dX.
Q Q v

(2.31)
Note that we used that ||[V2v|,;. < ||[PAvV]|,. and in the case of periodic

boundary conditions, the second term on the right hand side is zero.
We estimate the first term on the right hand side

J,

The second term is treated as follows

div (FF")PAV| dx < V29| [VF[, [F]] 2, <

Lr=2

< LIV + OO |F - (232)

/Q (v Vv) - PAV|dx < V2], 199l V] 0 <

3 1
< 92 199l IVl < BNV + O Ivvilh VI3 (2:33)

and the last term is simple. Puting these calculations together and using
(2.31) we end up with

d _
STV + [V < CO 1+ TR (7, + IE1 + [9VIIE)
(2.34)
This leads to

||VV||L°°(07T,L2) +u Hv2V||L2(O,T,L2) <
< C’(l —+ T%R2)€foTl|Vv||izdt <T1/2R2 + Hf”L?(O,T,L?) + ||VVO||L2> ) (235)

Now we plug all these estimates together, namely (2.35) and (2.30) into (2.28)
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and using (2.26) and (2.24) we have

19N saozawiy < € (IVollpyvraa + TYIRE + €] oo 1) +

2¢+M(2—q)

FOT B [TRY 4 €] s 7.0 + Ivoll} + (1 + TRY) x

2 2
TRV 0 712, HIvo 2 <TR4+ T HvVOHiQ)D. (2.36)

Therefore, we easily conclude from (2.20) and (2.23) that taking R suffi-
ciently large with respect to ||Fol[y1» there exists

T = T*(Q7p7 R7 HVOHWL2 ) HFOHWLP ) Qv f) (237)

such that
HFHLoo(o,T*,Wl,p) <R (2.38)

The first part of Theorem 6.3.2 is satisfied.

Next, we proceed with the second part. We have to verify that the map-
ping 7 is in fact a contraction on L*(0, T, LP(£2)). To this aim let us denote

vi=T3(F),i=1,2 and F’ = T;(v%), thus F* = T(F'). Moreover we denote
F2=F!' - F? v2=v! —v?and FP=F -F. Subtracting equations for
F! and F? we have

OF 2
ot

+ v - VF? 4 v12.VF? = Vv!F2 + VVv?F?  in (0,7) x Q,
F2(0,x)=0 inQ.
(2.39)
Similarly as in estimate (2.20) we get here

1d 12(|P 12 2 12|p—1
LSRR < [ [V [ e
+/ |Vv1| !FlQ‘pdx—i—/ ‘VVH! |F2‘ ‘Flz‘pfldxg
Q Q

<F2IE (vl IVE ]+
VY e 1]+ I e (1992 ) - (2:40)
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hence

HFIQHLOO(O,T,LP) <

T
< Cef“T”V”l”Lmdt/o (2l V] TE2 ] e (1992 0) d <

T
<CR / V2o, df. (241)
0

It remains to estimate the difference v'? in LP(0, T, W1?(€Q)). We have (de-
noting by p'? the difference of corresponding pressures)

o 12 o o
(;’ ~ AV £ Vp'? = div (F12F1T n F2F12T)_
t vl Uy y12. U2 n (0,7) x Q,
divv!? =0
v12(0,x) =0 in
(2.42)

together with corresponding boundary conditions (Dirichlet or periodic ones).
Applying Theorem 6.2.2 we immediately see that

<C|FF 4 FFY —viaviovigy?

(ZHV V3 [FF

We deal with the last terms easily

<
Lp(LP)

. (243
LPOTLP)> ( )

HVV

12 | !
Lr(LP)

<TYP||F <

Lo (0,T,LP) —
=12
F

[Fe

I

LP(0,T,LP) L0 (0,T,L>°)

< CRT'?

2.44
Lo (0,T,LP) ( )

In the other term we have to be more careful. We can proceed in the following
way (again we take M > p)

12 12 T 12 2
2M (p— 1) 21V1(p 1)
e (V5 < Ol e 2027 192

(2.45)

V2l < VT

L]\I p
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and therefore

iz
[viv Lro.r,Lr) =

-2) verin-2) ) 7
< C’Hv HLOO(OTWIQ) (/ HV 12“2A1(P ) H 12||L22M(;n 1) dt) <

2p+M(p—2)

< CT v ||V HLOO(OTW1 2) (val2||LP(O,T,LP) + HVHHLOO(O,T,LQ)) . (2.46)

Taking T sufficiently small, the first term can be absorbed into the left hand-
side of (2.43), while for the second term we use the energy method.
We multiply (2.42) by v!? and integrate over Q:

1d
sap IVl + Vvl <
< [ e la [ F] (] +[F]) |9z ax <
Q Q
< Ve 1992 (9] e+
=12 = =2
I HvVu“L2 F . < . + HF HWLP> (2.47)
Therefore
2
e+ 992 < o (I [ o [,
(2.48)
which implies
¥ moizny + 19 gy < ORIVt B2
(2.49)
Thus, estimates (2.43), (2.44), (2.46) and (2.49) imply
||Vvl2||LP(O,T,LP) <
< CRT'" |[F" 4 C(R, £, 1, Fo, vo)T 2ot +3 || ™2 .
L°(0,T,LP) Lo°(0,T,LP)
(2.50)
From (2.50) and (2.41) we get
HF12HLOO(O,T7L1)) < C(R,f, pu, Fo, vo) Lo (0.L7) (2.51)
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for some « positive, which yields for 7" sufficiently small that 7 is a contrac-
tion in L>°(0,7, L?). The theorem for N = 2 is proved.

Let us now continue with the case N = 3. The proof works basically simi-
larly, with p > 3. There is one main difference which reflects the fundamental
difference between the regularity of solutions to the two— and three dimen-
sional Navier—Stokes equations, see below. Except for this, there are only a
few changes connected with interpolation inequalities. In Chapter 3 we use
similar method to prove local existence for a different model. There we write
down the detailed proof in the case N = 3. Most of the features apply also
here, therefore we only state the differences between three dimensional and
two dimensional case here.

It holds for p < 6

2p—3 3
v Vvl < VYL IVIe < CIVVIa. (VY7 (2.52)
and therefore the estimate (2.28) is replaced by
2p—q(2p—3) ? %
v - VVHL‘?(O,T,LP) < CT™ 2 HVV||L2(07T,W1,2) ||VHLoo(o,T,W1,2) - (2.83)
Note that we may always take 1 < g < 2;—53 and the power at T' is positive.

The main difference is in estimate (2.35). While in the 2D case we were
able to get the estimates immediately (note that we have global-in-time ex-
istence of strong solutions to the Navier-Stokes equations), we have now
instead of (2.34)5

d _ ,
—IVVl3a + V2[5, < C) (I[F ), + €17 + V9IS ) . (2.54)
dt

from where one can only deduce that there is

T = T*(”FHLOO(O’T’WLP), f, V()) > (0 and

cCr=C (T s ||FHL°°(O,T,W14’)7 f, V()),
such that there is a strong solution to (2.13) in 3D on (0,7*) with
||VVHL°°(O,T*,L2) + Hv2v||L2(0,T*,L2) S C* (256)

5See the diference between 2D and 3D cases in Corollary 6.1.11.
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Estimate (2.46) is replaced by

T 4p—6 P2 1/p
v < vl 119w e v ]l 2= <
VY2l o zan < © , Ve VVE vl dt ) <

= |l<,d
< CT% ||v HLO@(O,T,WL?) (HVVIQHLP(O,T,LP) + HV12HLOO(0,T,L2)> - (257)

Instead of (2.49) we get

12 12 12 [T |vv?||*,ae ||5=12
IV moraoy + IV P gy < CRT PR It [F2)
(2.58)
and instead of (2.50) we have
12 l/p —=12 51’:4 —=12
HVV HL”(O’TvLP) < CRT F Loo(0,T,LP) T || F L>(0,T,LP)
(2.59)

Thus, provided T' < T is sufficiently small and R sufficiently large, we get
that the mapping 7 maps balls in L>(0,T, W'?(Q)) into itself and it is a
contraction in the space L>°(0, 7, LP(2)). This finishes the proof of Theorem
2.2.1 for N = 3. [

We proceed further with the proof of Theorem 2.2.2. As systems (2.2)
and (2.7) are very similar and also the statements of Theorems 2.2.1 and
2.2.2 are similar, we again only write down the differences in the proof.

Proof of Theorem 2.2.2. First note that
0

5 VO + (v VIV + VvV =0 (2.60)
and 5
5 V2o + (V- V)V + VvV =0 (2.61)

thus, in the estimates we need, V¢ ~ F and V?¢ ~ VF. The proof works

now more or less in the same way as in Theorem 2.2.1, with only one excep-
2

tion. It is impossible to write Z Vo;Ap; as a divergence of some quantity
i=1

which behaves like |[V¢|*. Therefore in (2.43) the second term is replaced by

(again, we denote ¢'* = ¢ — ¢?)

1= [V AS" oo rwroy T 1A VO o g1 (2.62)
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In 2D we have

Js\}v¢iv¢12}|m( +||v2¢iv¢12}|m(0 2p <

7’1—‘7L/IJ‘4—2 )

<oTVr HV¢12HL<>0(0,T,LP) <}}v¢iHL°°(O,T,L°°) + Hvzd)i”Lw(O,T,L?)) <
< CTP VO™ o1y IV | e o iy (2:63)

0,T,L7)

and in 3D

3p_ S
Lr(0,T,LP+3)

< T [962 w oimy (IV6'] iy + 1920 o) <
< CTY? (V™| (2.64)

1< ||Ve'Ve + ||V’ Ve

12 H
L?(0,T,LP)

0.0 IV | Lo 0z -
The rest follows exactly as in the proof of Theorem 2.2.1. ]
The whole space case is also very similar.

Proof of Theorems 2.2.3 and 2.2.4. Due to the presence of linear terms in
the right-hand side of (2.9) and (2.11) we have to replace the spaces. We set

X = L0, T, W (RY) n WH2(RY)) (2.65)
Y = L>(0,T, LF(RY) N L*(RY)),  p> N. (2.66)

We additionally need estimates of H in L°(0, T, W2(R")) and H'? = H! —
H? in L>(0,T, L*(RY)), similarly for Vip. However, these estimates can
be easily deduced from the corresponding estimates with p > N. These
estimates are necessary as in (2.9) and in (2.11) linear terms of the type
divH” and At appear additionally. We can now follow step by step the
proof of Theorems 2.2.1 and 2.2.2. O

The results in this Chapter were published in [21].
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CHAPTER 2. OLDROYD-TYPE MODEL



Chapter 3

Local existence for a polymeric
fluid model

3.1 The model

Here we study model of a polymeric liquid introduced in 1.4.2. The model
consists of a Navier-Stokes equation with elastic extra stress term div T, on
the right hand side achieved from (1.19) and (1.44), divergence free condition
(1.16) and additional equation describing the evolution of T.. The elastic
extra stress is related to the behavior of the polymers, namely to the potential
of the elastic force U(r) and the probability density ¢ (¢, x,r) by the Kramer
expression (1.46). The key quantity here is the probability density v, its
evolution is described by the Fokker-Planck equation (1.47). For simplicity
we set some constants equal to 1, namely the density p and the product of
kpf and moreover we assume the external force f = 0'. This yields the
system

g_Z+V.VV+Vp—MAV:diVTe
divv =0
Te:/Dr®VrU(r)w(tax,r)dr oy
%_|_V.Vq/;:divr[—vxvmzb—l-vﬁ/}—i‘vr[fw]’

!The case f # 0 is also treatable and one could state conditions under which the results
of this chapter hold, similarly as we have done in previous chapter.

35
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where the potential of the elastic force U(r) and the domain of admissible
conformations of the polymers D are given and the unknown quantities are
the velocity v(¢,x), pressure p(t, x) and the probability density (¢, x,r). We
add to system (3.1) initial conditions

v(0,x) = vo(x),
¢(07 X, I') = ¢0(X7 I‘).

We have to consider three types of boundary conditions for this problem.
First, we consider boundary conditions for the velocity v on the boundary
of the physical domain €2 occupied by the fluid. Similarly as in the previous
chapter we will consider two boundary conditions on v — either we will as-
sume that Q = (0, L) is a periodic box and we will consider space-periodic
functions or we will assume that €2 is a bounded domain with v .= 0 on
(0, T) x 092. Next, we impose a boundary condition for 1) on the boundary of
the domain of possible conformations D. In this case in view of the equation
(3.1), it is natural to assume that

(=Vovrp+ Vo +V,.U) -np =0 in (0,7) x Q x 9D, (3.3)

(3.2)

where np is the unit outer normal to D. This condition is to be under-
stood in the weak sense and it ensures the conservation of ¥. Moreover if
Jp o(x,r)dr =1 for all x € Q then [, (¢, x,r)dr =1 for all t and x € Q,
i.e. 1 really stays a probability density. Last possible type of boundary con-
dition is to prescribe the behaviour of 1) on 9€). However, there is no need
to prescribe such condition.

We study the so-called FENE dumbbell model?. As the polymers are as-
sumed to have finite extensibility, the domain D is a ball with finite diameter
70, Bro(0). The FENE potential is given by

U(r) = —kln (1 - @) : (3.4)

o

with £ > 0 being a constant, see e.g. [30]. We again make a small simplifi-
cation by assuming ro = 1 and we denote B = B;(0). Note that there is a
stationary solution to (3.1) given by v = 0 and

er(l‘)

h(r) = oo (r) = T e Uar
B

(3.5)

2FENE stands for Finite Extensible Nonlinear Elastic.
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Especially for the FENE potential

Yoo(r) = C (1 [r[)". (3.6)

This quantity will play a crucial role in our study of this model. Now we can
rewrite the system (3.1) into more convenient form

ov i
ar TV VoAV =divTe o ) o (3.7)
divv =0
T, — 2]{:/ &I'szdr, (3.8)
B1l—|r|

88_1? vV — L) = div, [~ Vev-rg]  in (0,T)x Qx B,  (3.9)

where the operator L is given by

L(y) =div, <¢mvri> . (3.10)
1/}00

Systems coupling fluids and polymers became recently to be of great in-
terest due to their applications in many branches of science. There are several
models which describe the polymer molecule which may be very complicated.
As we are interested in the macroscopic behaviour of the fluid rather than de-
tailed structure of the molecules, we consider only a simple dumbbell model.
However, even in this case we achieve an interesting system of partial differ-
ential equations consisting of a Navier—Stokes and a Fokker—Planck equation.
The Navier—Stokes equation describes the behaviour on the macroscopic level
while the Fokker—Planck equation desribes the evolution of conformations of
the polymer molecules on the microscopic level. An approximate closure of
the linear Fokker-Planck equation reduces the system to equations for the
added stresses. This leads to non-newtonian systems such as the Oldroyd-
type models mentioned in the previous chapter.

There are several works concerning the system on the whole micro-macro
level. One of the earliest results is due to Renardy [38], where the author
proved local existence with the potential U(r) = (1 — |r|*)'=7 for o > 1.
E, Li and Zhang [9] showed local existence in the case where r is taken in
the whole space under some growth conditions on the potential. Jourdain,
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Lelievre and Le Bris [17] proved local existence for the FENE model with
b =2k > 6 for a Couette flow while Zhang and Zhang [46] proved local well-
posedness for the FENE model with b = 2k > 76. The lower bound on b was
due to the fact that the authors did not work with the weighted spaces L?
(see below) and this bound arised from the energy estimates for the Fokker-
Planck equation. Masmoudi [30] showed above else the local well-posedness
in energy spaces for the FENE model with £ > 0 and also global existence
for the corotational FENE model. Lions and Masmoudi [26] also dealed
with the same problem. Barrett, Schwab and Siili [2] proved global existence
for the FENE model which includes some x-mollified terms in the Fokker-
Planck equation. Moreover, Barrett and Siili [3] proved global existence for
the FENE model with a center-of-mass diffusion and a microscopic cut-off.

3.2 Preliminaries

Here we summarize some useful results which we will need later. First, for
1 < p < oo we define spaces

£(B) = L7 = {w, o1 = [ vm \%@

Car < oo}. (3.11)

We have this simple lemma.
Lemma 3.2.1. LP — L9 for p > q.

Proof. 1t is a straightforward consequence of Holder inequality and properties

of Y. O
Moreover we introduce the following notation
w p/2

The operator L defined by (3.10) can be considered as a weighted Laplace
operator and in fact it shares some useful properties with the Laplacian. We
summarize some of them here, for proofs see [30]. We study the operator L
on the space £2? with the domain

D(L) = {¢ € L?, Dyp € L? L(¢) € L?, Dytp =0 on OB} . (3.13)
It holds
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Lemma 3.2.2. L is self-adjoint and positive operator. Moreover it has a
discrete spectrum formed by a sequence of eigenvalues {\,} such that \,, — oo
forn — oo.

We have then the following existence theorem for the Fokker-Planck equa-
tion with given velocity field.

Lemma 3.2.3. Let v € L>®(0, T, W'2(Q)) N L*(0, T, W*2(Q)) be given and
let 1o € W12(Q, L?). Then there exist a unique solution 1) to equation (3.9)
such that ¢ € L>(0, T, W12(Q, L?)) with Dyp € L*(0,T, WH2(Q, £?))

Proof. First, let us recall that by a weak solution of the equation (3.9) we

mean a function ¢ € L>(0,T, L*(Q, £L?)) with Dy € L?(0,T, L*(Q, L?))
such that

/ //——drdxdt+/ //woo woov :drdxdt
_/ WO ) drdx +/ //( A wooer%v ngo)drdxdt

(3.14)

for all functions ¢ such that ¢, Do € C([0,T], C>(Q, £L?)) with ¢(T) = 0.
This also gives a sense to the boundary condition (3.3).

The whole proof can be found in [30]. We will only mention the main
ingrediences and ideas of the proof. We use Lemma 3.2.2 and we look at
all terms in equation (3.9) only as functions of variables ¢ and r and prove
existence using the Galerkin method. Finally, we prove the regularity in
the variable x by rewriting the equation into Lagrangean coordinates and
studying difference quotients. ]

Finally, we prove the following inequality which allows us to estimate L”
norms of T, by norms of .

Lemma 3.2.4. For alle > 0 and p > 2 there exists C. > 0 such that

(Lo ) <c [ vm]v (_> :

Moreover, if (p — 1)k > 1 we can take in (3.15) ¢ = 0.

2

dr—l—CE/ i dre.  (3.15)

B w(l’ 1)
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Remark 3.2.1. Inequality (3.15) can be rewritten in the following way
| Te|” < e 1D () 122 + Ce 1912 - (3.16)

Proof. The proof is a consequence of the following 1D inequality (we denote

r=1-1|r|)
d w p/22
a ()

(/;@—'dx)pgg/olmk

To prove (3.17) we distinguish two cases

Case k(p — 1) > 1: In this case we can take ¢ = 0 and the inequality
(3.17) is a consequence of the Holder inequality as k — 25 > —1.

Case k(p—1) < 1: Recall that p > 2 and therefore £ < 1. We use similar
method as in [30]. We make the following change of variables y = x'~%, hence

dy = (1 — k)z~*dx. We also denote g(y) = (f—k)pp. We get

/lek %(%)p/Qde:(l—k)/ol (di—(y‘y)>2dy, (3.18)

I
dz + CE/ de.  (3.17)

0 ;)jk(P_l)

IR R Sy YR (3.19)
0 :Ek(p,l) - 1 _ k' 0 g y y ya :
1 1 2/p
1
/ Mda: — _/ yag_@)dy’ (3.20)
o T 1—Fk Jo Y
where a = & Therefore it is enough to prove that for all € > 0 there exists

C. > 0 such that

(/o1 ya@dy)p = 6/01 (di—;y))zdy + Ce/OIQQ(y)y“dy. (3.21)

We prove this by contradiction. Assume that for some € > 0 (3.21) does not
hold. Then there exists a sequence {g,} such that

2/
o fol yo dn ;(y)dy —1,
1 «
o Jo gaw)y**dy =0,

o fol g, (y)*dy is bounded.
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Extracting a subsequence we deduce that there is g such that ¢, — ¢ in
W12(0,1). Moreover, from the second relation we see that y®g, — 0 in
L?(0,1) and therefore g = 0. By compact embedding we have also g, — 0 in
L>(0,1) and therefore also g = 0 in L>=(0,1). Since y*~' € L'(0,1), we

2/
deduce that fol ya#dy — 0 which is a contradiction. O

3.3 Main result and proof

We formulate the main result here. Note that in comparison to the result
proved in [30] we need considerably less regular initial conditions.

Theorem 3.3.1. Let p € (N,2%) (N = 2,3), vo € W'P(Q) and vy €
WhP(Q, LP). Then there exists a time T > 0 and a solution (v,v) to
system (3.7)-(8.9) such that v € L>*(0,T,W?) N L*(0,T,W??) and ¢ €

L0, T, WhP(LP)) and Dy(v) € L*(0, T, WH2(L?)).
Proof. The method of the proof is the same as in the previous chapter. We
again use Theorem 6.3.2 with the following setting of spaces

X = {¢, ¢ € L=(0,T,W"P(Q, L?)), Db € L*(0, T, W"*(, £2)) },

Y = {9 € L®(0,T, L’(Q, £7)), Dyp € L2(0, T, L2(, £2))} | (3.22)

and we define the mapping 7 = 71 o Tz, ¥ = T (), T2(¥)) = v, where v is
the solution to the problem

ov ivT
o PV Vv oAy Vp=divT Loy n
divv =0 529
v(0,x) =vo(x)  inQ,
T= / (r @ V,U)ydr, (3.24)
B

and v = 0 on 02 x (0,7) in case of the homogeneous Dirichlet boundary
conditions, while v space periodic for the case of periodic boundary condi-
tions (then also all function spaces are in the space variables replaced by
their periodic versions, for example W'P(€, LP) is replaced by W2(Q, LP)).
Further, 7;(v) = 1, which is a solution to the problem

o

= +v - Vxtp — L(¢) = =div (= Vyv - 1)) (3.25)
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with the corresponding boundary condition (3.3).

In Chapter 2 we presented detailed proof in the case N = 2 and in 3D case
we just mentioned the differences. Here on the contrary we present detailed
proof in the 3D case and the differences in the 2D case are mentioned at the
end.

a) Case N =3

We need to prove that 7 maps sufficiently large balls in X into themselves
and that 7 is a contraction on Y. Let us assume that ¢ € X,

HEHL‘X’(WLP([ZP)) + HDPEHLQ(WLQ(EQ)) <R (326)

for sufficiently large R which will be specified later.

We begin with the transport equation (3.25). Existence of a solution and
its uniqueness for v € L>(0, 7, Wh?)N L*(0, T, W??) is due to Lemma 3.2.3.
Thus we concentrate ourselves on the a priori estimates. We multiply (3.25)

by -4 T ‘ T ’ and integrate |[ p dr. Using integration by parts together with
Holder and Young inequalities on the right-hand side, we get

1
H@/JH oV VIl + Crp) [Dpllze < Cap) [VVI 07, . (3.27)
Integrating fQ dx we get?

WH viery + CL0) 1D5¥ 22y < Co@) VYN o 10l ery - (3:28)

Next, we omit the second term on the left hand side (which is positive) and
using Gronwall inequality we get after integrating fOT dt

T
[ oo Lo(eryy < IY0llZo(cr) exp <C3(p)/0 IV vIz- dt> : (3.29)
Finally, we return to (3.28), integrate again fOT dt and use (3.29) to get

2
1D, 0122 e gy <

T T
< (160l er) X0 (03<p> / T dt) (1 o) / IV dt) |
0 0
(3.30)

3Second term on the left hand side is zero as divv =0
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Moreover, multiplying (3.27) by a suitable power of ||| ., we are able to get
by a similar procedure

T
1l enny < ol om0 (02< ) [ 19 dt) (3.31)

for any ¢ < oo and by limiting procedure ¢ — oo we get the same estimate
also for ¢ = oo
Let us next consider the spatial gradient of equation (3.25), that is

0

vaw +v - Vi Vit — L(Vy)) = =V, vVith — div o (V2vry + Vivr V).
(3.32)
We apply the same procedure as before to get LP estimates. Namely, we

wa Vst
Yoo
terms on the right hand 81de usmg integration by parts, Holder and Young

inequalities to get

-2
multiply equation (3.32) by , integrate | 5 dr and estimate the

1d 1
St 1Vl + 2 - VIVl + Calp) 1D, Vot lz <
< VIVl + Cs(p) ([929 ] IVl [0l + V31 [Vl

(3.33)

Next, we integrate fQ dx, use again Holder inequality and get

IVl + Colp) DTy < 19Vl [y +
+ Cs(0) ([ V3V [0 190 161 ) + IV IV )
(3.34)

Finally, we proceed the same way as before when integrating in time. Namely,
we first omit the second term on the left hand side and dividing the inequality
by ||VX@/J||L,, cry and integrating in time we get
2
IVt o0 (1o (ry) <

T
2
< <Hvx¢0||ip(,cp) +C(p) ||1/)H3:<>0(Loo(cp))/0 ||V2VHLp dt) X

<oxp ([ 0OV~ + OOV ar) . (335
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Note that we can raise this inequality to suitable powers (5 and 5= ) and get
similar estimate for the p-th and (p — 2)-th powers of the norm on the left
hand side. Then we get back to (3.34), move the first term to the right hand
side, integrate in time, estimate all terms and use (3.35) to end up with

IVt l1? (1 oy + C0) 1Dy Vctbl[7 122y <
(nvxwou vien T OO ey [ V2V, ) %
% (14 199l g3 gy + 19Vl g2y ) %
x exp (CE) VYl i1y + CE) VY] o) ) - (3.36)

Moreover, we can use (3.31) to estimate the L*°(L*(LP)) norm of . To-
gether with the embedding inequality [|VV||, . < C||VV| 1, (recall p > N)
we get from (3.30) and (3.36)

1Nl oo 0.y + Dol L2 mwrn 2 (02)) <
< F(H%HWLP(Q,[LP) ; HVVHLZ(O,T,WLP(Q))) (3.37)

for certain function F' which can be specified if necessary.

Now, we need to estimate first and second gradient of the velocity in
L*(LP). We start with the second gradient which is more difficult. For this
purpose, we use equation (3.23) and Theorem 6.2.1. We have

192 iy < C© (HVOHWL,, + [|div T o gy + 17 vVHLW)) . (3.39)

Using Lemma 3.2.4 (for V1 instead of ¢) and Holder inequality in time we
get

. 2/ —
iy Tel| 2 1y < €7 I DpVo | agaqeayy + Ce IV agaenmy <
< T || DYVl ey, + CT 2 [V ey - (3:39)

It holds for p > 3 using Sobolev embedding and interpolation inequality,

6(p—2)

4p
V-Vl < IVVIL IV e < CIVVIL, < CIVVIGES VYIS,
(3.40)
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and consequently for p < 6 using Holder and Young inequalities in time,

6( 72) _4p
||V VVHL?(OTLP) < OT2(5P 6) ||VVHL52P()6TW1P ||V||I5/Z;OGOTW1 2) S

< C”V VHL2 0,T,LP) +CT> ||V”L°°(0TW1 2yt
6(p—2)
+ CT ™0 HVHZIZOE}OTW12 HVVHL?oﬁTLp) <

2
<c ”V VHL2 o1,y T CT> ||V||L°°(0TW1 2yt
5p—6 i 5p)<p6)2> 9215)772)62>
+ CTZ(EW 6) HVHLI;O 0,T,W1:2) HVVHLZ 06_71“[/2 HVVH;?(pO,T,WLQ) (341)

with constant ¢ as small as we need. Together with (3.38) we get

VHLQ(LP) <

Iv?
=C (HVOHWLP T HdiVT_eHLQ(LP) e Hv2VHL2(LP) +T HVHLOO oWz T

4p 3(6—p)(p—2) 9(p—2)2

+T 7 IVl 2o o mwrzy IV VIl i 2y 197V Hf(f%?wu)> (3.42)

We choose ¢ small enough to absorb this term to the left hand side. Sim-
ilarly as in previous chapter, it remains to estimate v in L>(0, T, W?) N
L2(0,T,W?%2). We apply the energy method to estimate these two norms.
First, multiplying (3.23) by v yields after standard operations

1d

5T HV”L2 + HVVHLQ < / |Te| |Vv|dx. (3.43)
Q

We estimate the right-hand side in the following way
/ o] 1] dxe < B 9w 4+ 0 [T <
CNVVIE + 27 | Do oy + CE) [0y (3:44)

which leads to

1 p=2 2 1
||V”L<>o(o,T,L2) +u ||VV||L2(0,T,L2) <C <5PT ¥ Rr +T2R+ ||V0H2> (3.45)
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due to Lemmas 3.2.4 and 3.2.1 and assumption (3.26).
Finally, we test the same equation by —PAv, where P is the Leray pro-
jection (thus PAv = Av in the case of periodic boundary conditions):

2dt ||VV||L2 +u||V2V||L2 /‘le 5)PAV‘dX+/ |(v-Vv)- PAv|dx.
Q

(3.46)
Note that we used that ||V?v||,. < [[PAv|;.. Using standard tools as the
Holder inequality and the Sobolev embedding theorem together with Lemma
3.2.4, we end up with

d
ol IVv]3 + u || V2], <

4/p

< 00 (1N + 27 | DVT 2

+ IOV, (3.47)

from where we deduce that there is
T T*(HvwaLoo LP [:p X¢HL2 L2 52)) 7 ) T*<R7 VO) > O and

C* = C* (T, |Vt || oo (Lo(2r) waLz L2(c2y) 0 Vo) = CF(T7, R, vo),
(3.48)
such that there is a strong solution to (3.23) in 3D on (0,7™) with
HVVHL°°(0,T*,L2) - HV2VHL2(0,T*,L2) < (3.49)
Plugging in together (3.38), (3.39), (3.42), (3.45) and (3.49), we get
V2] o) < G(R) (3.50)

for certain function G which depends on the choice of 7™ and e.

We also need an estimate on the first gradient of v. This is done in a
similar way using equation (3.23) and Lemma 6.2.2. We will do this procedure
later on with a similar equation and therefore we skip this part here. However,
we get a similar estimate as for the second gradient:

”VV”L?(LP) < H(R) (3.51)
for some function H. Now we combine (3.37), (3.50) and (3.51) and end up
with

H’l/}HL‘X’(O,T,WLQ(Q,L:p)) + HDpw|’L2(07T7wl,2(Q752)) <
< F(H%me(g,m) ,G(R)+ H(R)). (3.52)
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Now it is enough to choose T' < T™ and ¢ sufficiently small and R sufficiently
large with respect to [[vol|y1.2 and [|¢o][y1(cry and all constants in the for-
mulas such that F([[¢ollyy10(q 0y » G(R) + H(R)) < R and the first part of
the proof is finished.

We have proved that, taking T small enough, 7 maps sufficiently large
balls in X into themselves. Next, we have to prove that 7 is in fact a
contraction on Y. For that purpose, let us denote vi = 75(%), 1 = 1,2
and W = ( "), thus ¢’ = (W) Moreover, we denote ¥'? = ! — 12,

v12 = v! —v?2 and ¥12 = ¢ —¢p2. We have

¢12

o +v2- V2 — L(y'?) = —v2. Vp! —div (Vv -2 4 V,ovi? - 1ep?),

(3.53)

with initial condition

P2(0,x) =0  in Q. (3.54)

We proceed in a similar way as in the first part of the proof. Namely, we

multiply equation (3.53) by wlz ¢12 and integrate [, dr, we apply similar

procedures as before and get

d _
3 192+ VI + D e < C VRVt 102 +
+ IV [z, + CIVVEF [ I 19 - (3.55)

Integrating fQ dx

G101y + C NP

< OVl 198 | o eny IWHLp ey (19 ery + 19l ) +
+ OV 92y + C IOV 1 ey 19 ey (3:56)

and finally, when integrating in time, we again first omit the second term on
the left hand side to get

(L PR
< C (I s 198 e ey (10 ey + 1% znieny) +

TV 1 iony) - (N ) - (357
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We go back to (3.56), move the first term to the right hand side, integrate
in time and estimate the right hand side using (3.57) to get

192 o emy + € ”DpwleiQ(LQ(EQ)) =
< C (IV"2| gy 198 N pregamiryy 19 ez + 182 iy ) +
ya
+ HVV12H2L2(LP) H¢2||ioo(Loo(m))> : (1 + valHLQ(LOO)) X
% exp (C 9V [y ) - (3:58)

We see that we need to estimate Vv'? in L?(0, T, L?(£)), boundedness of
other terms is a consequence of the first part of the proof. We have (denoting
by p'? the difference of corresponding pressures)

8V12
ot

_ MAVlZ 1+ Vp'? = div (T_em —vigv2_v2g v2),
divv'? =0,
v2(0,x) =0 in Q,

(3.59)

together with corresponding boundary conditions (Dirichlet or periodic ones).
We apply Theorem 6.2.2 and get

Vv <TH [V ) <

12 ”
L2(LP)

[ ([ — 2 ;
<CT'% (HT;? LP(LP)+;\\V leHLP(Lp)) (3.60)

Using Lemma 3.2.4 we are able to estimate the first term

2/p

+C.TV?
L2(L2(£2)

< gl/p

T
Lp(LP)

Dyo7)

WH . (3.61)

Lo (LP(L0))

while the second term is estimated in the following way

2 T 2 4p—6 192 l/p

1,12 il|P 12||P5p—6 H 12||5p76
Sl <€ [ S IV T v e ) <
i=1 0 =1

2
= i
< CT# Z HV HL"O(O,T,WLZ) (va12||LP(O,T,LP) + HVHHLoo(O’T’[g)) . (362)
i=1
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Taking T sufficiently small, the first term can be absorbed into the left hand-
side of (3.60), while for the second term we use the energy method. We
multiply (3.59) by v!? and integrate over Q:

1d

g VR 9, < [ e (9w ax [ [Tz ax <
< VRl 992 1992 s + € 92 [ T2 (3:69)
Therefore, using Lemma 3.2.4 similarly as in (3.44)
VA2 + v <
< o) (W92l + o, v} @00
and consequently
V21 ey + 192 o <
é
=C (giTPPQ ‘DPW ;m(fﬁ)) 1 HW ioo(m(ﬁp))) -

T
X exp ( / HVV2H4LZdt>. (3.65)
0

Note again that there is a time T* such that fOT* V2|, dt < C. Putting
together (3.60), (3.62) and (3.65) we get

P

vame( L P12

(3.66)

L—Q [
ST (a | Dy

48 ) )
) Lo (LP(LP))

for «, 8 finite numbers (recall that [|¢'||, < R and for v’ we have the esti-

mates from the first part of the proof). Estimate (3.66) together with (3.58)
finally implies

2
[0 e g oy + 12902 | Forzenyy <
2

< OoT% HDT; 5HTH 3.67
= (7 W ey TN ey ) 36
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for 7, finite numbers. Taking T sufficiently small we get that 7 is a con-
traction on Y. This completes the proof in the three dimensional case.

b) Case N = 2.

Similarly as in previous chapter, we mention here only the differences in
the proof in 2D case, as the proof works basically similarly with p > 2. In fact
some estimates can be done easier, see below. There are also a few changes
connected with interpolation inequalities. In the first part of the proof we
can use instead of (3.42) a different approach. It holds for p < M

V- Vvl < IVl vl e < C VIl Vil (3.68)

and thus
—2 Mi2
v Vvl 2oz < CT HVV||L2(0TW12 HVHLg(o,T,Wla) - (3.69)

Then we proceed the same way as in 3D case. The main difference is in
estimate (3.49). In the 2D case we are able to get the estimates immediately
(note that we have global-in-time existence of strong solutions to the Navier—
Stokes equations), instead of (3.47) we have

d
3 1YVl + |72V}, <
< C) (9800 + 27 (|50 oy + VIS IVIE) - (3.70)
Thus

2 2
||VV||L°°(O,T7L2) +u HVQVHLQ(QT’LQ) <
2 2 2 _p=2 4 2 9 2 p=2 4
< C(IVwlly + TR + 575 Riyexp (ClIwolly + TR + 5 1°5 R7)
(3.71)

and we can follow the rest of the first part of the proof in 3D case.

In the second part (contraction of 7) we have the following differences.
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Estimate (3.62) is replaced by

2

2
12|
§ :HVV Lo(Le) S
i—1
p

2 ~ T pep=6) \ /P
< CZ HVZHLOO(WIQ) (/ valez(ppA) ||V12HL62(%1) dt) <
i=1 0

5p—6 1

2
< OTH5 3 IV ey (199 iy + V2l ) 372

i=1

and instead of (3.65) we get

Hv )+,LL||VV

12 ‘ ‘ 2 12 ” 2 <
Le°(0,T,L2 L2(0,T,L2) —

2  p—2 N 4 12
<C »T » HD 12| P TH 12
>~ (81’ P p'gb L2(12(c2)) + w

) o9
(3.73)

Loo(LP(LP))

Thus, provided T is sufficiently small and R sufficiently large, we get that
the mapping 7 maps balls in X into itself and it is a contraction in the space
Y. This finishes the proof of Theorem 3.3.1 for N = 2. [

The results of this chapter were published in [22].
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Chapter 4

Steady flow of a second grade
fluid past an obstacle

4.1 The model

In this chapter we study a model of a second grade fluid which was introduced
in 1.4.3. Let us recall that this model consists of a linear momentum equation
(1.19), divergence free condition (1.16) and a constitutive relation (1.54) with
Rivlin-Ericksen tensors A,, defined in (1.49). Summarizing these equations
we get

pa—‘tf—i—pV-VV:divT—l—pf
divv =0

Ay =2 (%—?+(V-V)D+DL+LTD) :
Here oy > 0 and ay are the stress moduli. The condition of thermodynamical
stability yields a; + ay = 0, see [8]. The question of signs and values of the
stress moduli aq, as and of a; 4+ as in this model is however not clear. In
[6] the authors show that the constraint a; + ay = 0 is not necessary for
the mathematical problem being well set. In [13] the authors show that for
a1 < 0 the rest state of flow of second grade fluid in exterior domain is
instable. Our results can be easily adapted also for the case a; + ag # 0,
however we keep this thermodynamical constraint for simplicity.

93
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We consider a three—dimensional steady flow of a second grade fluid past
an obstacle, so ) is an exterior domain R3\ B, where B is a simply connected
compact set and we assume that B, (0) C B C Bp(0) for some x > 0
and L > 0. We prescribe homogenous Dirichlet boundary conditions for the
velocity on 02 and we prescribe a constant velocity at infinity. Plugging all
equations of (4.1) together we get

—puAV — oy (v - V)AV + Vp = —p(v - V)v + pf+
+aqdiv [(VV)T (Vv + (Vv))]  $inQ

divv = 0 (4.2)
v=0 on 0N = 0B
V = Voo as |x| — oo,

where v, is the prescribed constant velocity at infinity. Assuming v, # 0
we can rotate the coordinate system in such a way that v,, = fe; = (3,0,0)
and denoting u = v — v, we get from (4.2)

—pAu —ap(u-V)Au — alﬁAa—u + pﬁa—u +Vp=
85(71 0x1

—p(u- V)u+ pf + andiv [(Va) (Va4 (Vo)T)] (™9
diva=0
u=-v, = —fe; on 0N) = OB
u—0 as |x| — oc.

(4.3)

Next, we rewrite the equations in dimensionless form, i.e. we introduce new
velocity U = 2 and new independent variable X = ¥, where L is the diameter

R
of the obstacle. We renormalize the pressure P = p% and the external force
F = g—% and introduce the Reynolds number R = p’BTL and the Weisenberg
number W = %ﬁ However, for the sake of transparency, we keep writing

small letters instead of capital letters.
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After renormalization we end up with

—Au—W(u-V)Au — WAa—u + Ra—u +RVp =
0xy 0, .
“R(u-V)u+ RE + Wdiv (Vo) (Vu+ (Vvo)T)] (™
divu =0
u=-—e; ondf)
u—0 as |x| — oo,

(4.4)

where the renormalized domain! Q = R3\ D and B,.(0) C D C B;(0).
Finally, we follow the decomposition procedure proposed in [32]. We
introduce new pressure ¢ as a solution to

g+ W[(u+e)- V]g=Rp (4.5)

and we denote 5
u
—-A R—— =: Z. 4.6
u+ o +Vg=12z (4.6)

Then z satisfies

z+Wlu+e)) V]z=Rf —R(u-V)u+ Wdiv[(Vu)! (Vu+ (Vu)")]-

ou J*u
T
— -V)— —. (4.
W(Vu)" Vg + RW(u V)E)xl +RW8$% (4.7)
Note that we still have the conditions
diva=0 in
u=—e; on ) (4.8)

u—0 as |x| — oo.

We will study the properties of the solutions by searching for the fixed
points of the mapping

T:(w,s)—z+— (u,q), (4.9)

'We again use the same notation for the original domain and the renormalized domain.
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where for given (w, s), z is the solution to the transport equation

z+W[(w+e) V]z=Rf —R(w-V)w+ Wdiv [(Vw) (Vw + (Vw)T)]—
ow + RW62—W =: B(f,w,s) in

T .
W(Vw) Vs +RW(w - V) 9o, s
(4.10)

and (u, ) is the solution to the Oseen problem

At R Vi o
8:161

divu =0 in 2 (4.11)
u=—e; onodf)
u—0 as |x| — oc.

We have decomposed the original problem into the Oseen problem (4.11)
and the steady transport equation (4.10). Due to the pressence of the Oseen
problem we expect the structure of solutions to correspond to the structure of
the Oseen fundamental solution, especially the existence of the wake region
behind the obstacle. This has been proved for some other models of flu-
ids, namely for incompressible newtonian fluid described by Navier—Stokes
equations, see [10] and [41], and for a model of a viscoelastic fluid, see [34].
Denoting

s(x) = |x| — x4 (4.12)

one might expect the solution u to satisfy
lu(x)| < O x| (1+s(x))! (4.13)

for |x| sufficiently large, the same property has the Oseen fundamental solu-
tion. However, we are only able to prove

lu(x)| < C'lx|7"° (14 s(x)) 71 (4.14)

for arbitrarily small . This is due to the presence of the linear term RWZQT‘Q‘
1

on the right-hand side of the transport equation (4.10). This implies that
the solution to the transport equation has the same decay as V?w (quadratic
terms decay faster). Moreover, for the Oseen system previously available es-
timates for the second gradient (which were using techniques of fundamental
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solution) lose logarithmic factor in the weight in the L° norm, while L? es-
timates lose ¢ in the weight, see [37]. Thus fixed point theorem argument
would not work. Fortunately, due to recent results of Koch [18] we have at
least L? estimates without mentioned ¢ loss in the weight and therefore fixed
point argument works.

It is worth mentioning that in [34], where the model of viscoelastic fluid
is considered, authors are able to overcome these problems by introducing
modified Oseen problem with the problematic term 227‘1‘ being included in
the Oseen operator. Then all terms on the right hand side are quadratic and
thus with better decay. In our problem this cannot be repeated since this
linear term appears in the transport equation.

The drawback of using LP estimates is that in order to get L> estimate
we have to use embedding theorems and thus we are able to prove

u(x)] < O™ (14 s(x)) 71 (4.15)

for arbitrarily small . Details will be specified later on.

4.2 Preliminaries

Our goal is to show the existence of the wake region behind the obstacle, in
other words we show that the decay of the solution u = v — v, is slower in
the direction of the flow. The crucial tool which is used to measure the rate
of the decay are weighted Lebesgue spaces. Therefore we introduce several
anisotropic weights which will be useful in studying the asymptotic structure
of the solution. First let us remind that

s(x) = |x| — z1. (4.16)
We define
(%) = (14 |x))* (1 + s(x))”
v (x |X| (1+s(x))”

g (x)
(1+|Rx|) A1+ s(Rx))?
|x| (1 + s(Rx))”
=1 (% R)vg (%, R).

(4.17)

(X, R
va(x,R
X, R

)
) =
(%)
)
) =
5°(x,R)
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As we decomposed the original problem into an Oseen problem and a
steady transport equation, we shall mention several classical results about
these problems in three dimensional exterior domains. Let us start with the
Oseen problem (4.11).

4.2.1 Oseen problem

We denote by (O, e) the fundamental solution to the Oseen problem. It can
be shown (see for example [37]) that

e(x) = VE(x), (4.18)

where £(x) is the fundamental solution to the Laplace equation. The ten-
sor O(x,R) (here R denotes the constant standing in front of 88—;1 in the
equation) satisfies the following property

O(x,R) = RO(Rx, 1) (4.19)

and therefore it is sufficient to study the tensor O(x,1). For |x| — oo we
have

O(x,1) ~ x| (14 s(x))™*
DO(x, 1) ~ x| % (14 s(x)" % (4.20)
DeO(x,1) ~ x|

lal—ay

(1+ ()7

i.e. the derivatives with respect to the first variable decay faster.
Next, we present some results for the general Oseen problem

—Au+R§5+VP:f:dwg in O

1
divu=0 in {2 (4.21)
u=u, on Jf)
u—0 as [x|— oo,

where () is an exterior domain.
The proof of the following classical theorem can be found in [12] or in
[37].
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Theorem 4.2.1. Let Q C R3 be an exterior domain of class C**2. Let
f € D) NWHA(Q), u, € WH32(09), g € (3,3), k > 0. Then there
exists exactly one q-weak solution (i.e. weak solution such that u € D())
to (4.21). Moreover

wueLia(Q) and Vu, P e LUQ) N WH2(Q) (4.22)
and
) HUH% + |u|1,q + Hquk+1,2 + HPHq + HPHk+1,2 <
< C<|f|—l,q + Hf||k2 + ||u*||k+g,2,a(z>a (4.23)
where for R € (0, Ry] the constant C = C(k,q,Q, Ro) and ay = min{l,R%}.

We need the following integral representation of solutions to (4.21) to
obtain weighted estimates. Let us denote

ﬂj(ll,P) = aUl + 8Uj — P(SU
T’(e)—aei+aej+7€ 0ij 2
g N (’hj 81’1 104

Theorem 4.2.2. Let Q € C? be an exterior domain, G € C(Q) and (u, P)
be the unique solution to (4.21). Let T;; be defined in (4.24) and (O,e) be

the fundamental solution to the Oseen problem. Then

0
u;(x) :/_&U Oij(x —y,R)Gi(y)dy+
o Oy

+ /69 [—RO;;(x =y, R)ui(y)or + ui(y)Tin(O 4, €5)(x =y, R) +
+ Oij(x =y, R)Tir(u, P)(y) + Oi(x — y, R)Gir(y)] nx(y)dS  (4.25)

0
Duy(x) = = [ D50y - v R)Guly)dy +
Q Lk

+ /agz [—RDO;j(x —y, R)ui(y)o, + wi(y) DTy (O, €;)(x —y,R) +
+ D0,j(x —y,R)Tix(u, P)(y) + D°O;(x —y, R)Gir(y)] ni(y)dS (4.26)
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for|a| =1 and

0 0G;
D%uj(x) = v.p. / DY0ii(x —y,R)5—Gi(y)dy + Cijaras gk( )+
Q Oy 0z

+ /V(99 [—RDaOij(X -y, R)uz(y)(ﬁk + ui(y)DaTik((’).j, 6j)<X -y, R) +
+ DY0;j(x — ¥, R)Tix(u, P)(y)] np(y)dS (4.27)
for |a| = 2.

Remark 4.2.1. The integral representation formulas hold for much larger
classes of functions. For example it holds for a.a. x € Q if u € W2%(Q) and
P € W,5(Q) for some ¢ € (1,00) and

loc
e (4.25)if G € L) and divG € L, (Q) for g € (1,4), r € (1,00),
e (4.26) if G € LY(Q) and divG € L, (Q) for q,r € (1,00),

o (4.27)ifdivGg € L (Q) for r € (1,00).

For the pressure we have also integral representation formulas.

Theorem 4.2.3. Let Q € C? be an eaterior domain, G € C°(Q) and (u, P)
be the unique solution to (4.21). Let Ti; and Tj; be defined in (4.24). Then

) =v.p. / pe k Y)Gir(y)dy + cinGir(x)+

/89 [—Rei(x — y)ui(y)ou + wi(y)T;(e)(x —y) +
+ ei(x —y)Tu(u, P)(y) + e;(x — y)Gau(y)] ny(y)dS (4.28)

D*P(x) = v.p. /Q D%;(x — y)aiykgz’k(y)dy + cikaixkgik(x)—l—
" /8 Rk =y ) + (¥ DT ) x - ) +
+ D%;(x —y)Tu(u, P)(y)] nu(y)dS (4.29)

for |a| = 1.
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Remark 4.2.2. The integral representation formulas for pressure hold also
for much larger classes of functions. For example it holds for a.a. x € € if
€ W24(Q) and P € W,24(Q) for some ¢ € (1,00) and

o (428)if G € L(Q) and divgG € L; (Q) for ¢,7 € (1, 00),

loc

e (4.29) if divG € L (Q) for r € (1,00).

The proof of these representation formulas can be found in [12] or in [37].

4.2.2 Results for weighted spaces

Let g € L}, (Q) be a nonnegative weight. Then LP(2, g) denotes the weighted
LP space with the norm

[l gy = Null, g = Nugll, (4.30)

for any p € [1,00]. Similarly, W*?(Q, g) denotes the weighted Sobolev space
with the norm

Hqu,p,(g) = Hqu,p,g = ||ung,p (431)

Note that if there is no confusion we sometimes omit writing the domain and
instead of LP(€, g) we write simply L”(g).
We recall the classical definition of the class A,,.

Definition 4.2.1. The weight g belongs to the class A, if there exists a
constant C' such that

(i o) (i Lo )dx)p_l

where the supremum is taken over all cubes Q C R3.

sup < (C < oo, (4.32)

We mention also an useful lemma concerning the integrability of the
weigths ng defined in (4.17).

Lemma 4.2.4. Let a,b € R. Then

/ np(x)dx <oo < a+min{l,b} > 3. (4.33)
R3
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Proof. The whole proof and other properties of this weight can be found in
[37]. We only mention the idea of the proof here. It is based on proving that

/ n_f(x)dS ~ REemin{lb} (x In R if b= 1) (4.34)
OBRr

as R — oo. This can be shown by rewriting this integral in spherical coordi-
nates, then it can be calculated explicitly. O

One of the main tools we use is the following theorem due to Koch [18].
We should mention that this estimate is an essential improvement of what has
been known about weighted estimates of the solutions to the Oseen system.
Without this result it was impossible to obtain weighted estimates for the
model of the second grade fluid or for Maxwell and Oldroyd-type fluids, see
[37].

Theorem 4.2.5. Let T' be an integral operator with the kernel
R3. Then the following estimate hold:

1T F .05 < CNFllp (g 08 (4.35)

forp € (1,00) and g = ng(x) for A, B satisfying
1 2(p—1
ABe <——,—<p ))

82
Ox;0x; O on

pp
1
A+B>—— (4.36)
p
2A—B,2B—A<M.
p

The proof of this theorem can be found in [18]. Note that in [18] the
theorem is formulated only for the case p = 2, nevertheless the proof is given
for general p € (1,00). The same estimate holds also for the case of an
exterior domain.

Corollary 4.2.6. For the same operator T as in Theorem 4.2.5 we have

1Tl g0 < CRE Nl (9200 (4.37)

where g1 = ,u’g’w(x, R), g2 = ug’m(x, R), A, B satisfying (4.36) and w €
[0,4).

)



4.2. PRELIMINARIES 63

Proof. First we observe that for all x € ) it holds

() <m0 < (14 e (), (4.38)

where x was introduced earlier by condition B,(0) C D and Q = R3\ D.
In other words the weights ni(x) and pa*(x) are equivalent in Q. The
presence of the term R* is an easy consequence of a rescaling argument,

because V2O(x, R) = R*V?O(Rx, 1). O

The proofs of the following theorems can be found for example in [20] or
in [37].

Theorem 4.2.7. Let T be an integral operator with the kernel |VO|, T
f—=|VO|*f andp € (1,00). Then T is a well defined continuous operator:
LRy 2 (- R)) = LM (RP, 13(, R)) (4.39)

for B € (0,%—2%), A+ B> —}D, A<%—§, A—B<%—%. Moreover we
have for A, B specified above

-1
VO, R * fll,a¢m)re < CR Hmeg%(_’R)Rg : (4.40)

Corollary 4.2.8. For the same operator T' as in Theorem 4.2.7 one has

1T £l g0 < CRTTIL (4.41)

p,(92),92

where g1 = ﬂg’ (x,R), 92 = AQW( ,R), A, B satisfy the assertions of The-
orem 4.2.7 and w € [0,4).

Theorem 4.2.9. Let

1160 = 5 [ ebc-yioiy, wi=123 @A)

f e CP(R3, p e (1,00) and let g stands for one of weights 5, va, 1.
Let A, B be such that g is an A, weight in R®. Then T maps C5°(R?) into
LP(R3, g) and

||Tf||p,(g)7]R3 S C ||f||p7(g)7R3 . (443)

Moreover T' can be continuously extended onto LP(R?, g).
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Corollary 4.2.10. The same holds also for the case of an exterior domain
Q.

Theorem 4.2.11.

e Let B e (—%, 1%1) and A+ B € (—%, %). Then the weight g is an

A, weight in R® for p € (1,00).

o Let moreover A € (=2, @) and w € [0, A]. Then the weights v and

15 are A, weights in R® for p € (1,00).

Finally we mention here an useful generalization of the Sobolev embed-
ding theorems to weighted spaces.

Lemma 4.2.12. There exist a constant C' depending only on ), A, B, w such
that forp >3, A,B>0,we[0,A] and R <1

HgHLOO(Q,M‘;’W(.,R)) < C(HgHLP(Q7M‘§’“’(.7R)) + vaHLP(Q7Mg’“’(.,R))>' (4.44)

Proof. 1t is an easy consequence of the Sobolev embedding theorem and the
fact that there is a constant C' independent of R such that

||g||LP(Q’V“g’“’(.,'R)) <C ||g||L;U(Q“LLg"*’(.7R)) : (4'45)
O
4.2.3 Steady transport equation
Next we consider the steady transport equation
z4+w-Vz=f in €. (4.46)

This equation is scalar, nevertheless all theorems below hold also for the
vector case. The following theorems are proved in [33] and in [37] even for
more complicated cases.

Theorem 4.2.13. (i) Let Q € C%' be an exterior domain, w € C*~1(Q),
w-n =0 ondQ, Vkw € L3(Q), f € Wk for q € (1,3), kq > 3. Then there
exists a > 0 such that if

IVW(re + || VW], < a, (4.47)
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then there exists unique solution z € W*4(Q) to (4.46) satisfying the estimate

12ll5q < Cla) 1 £k - (4.48)

(ii) Let Q € C%' be an exterior domain, w € C*(Q), w-n = 0 on 09,
f € Wk for kq > 3. Then there exists a > 0 such that if

[VW( o <, (4.49)
then there exists unique solution z € W*4(Q) to (4.46) satisfying the estimate

12ll5g < Cl) 1 F1liq- (4.50)

Theorem 4.2.14. Let Q) k,q,w and f satisfy the assumptions of Theorem
4.2.13 (ii). Moreover, let g € C*(Q) be a positive weight such that

Wh(Q, g) ¢ Wh(Q) (4.51)

and let
Iw - Vingle: +Iw- Vingl,, (4.52)

be sufficiently small. Let f € W™4(Q,g). Then z, the solution to (4.46),
belongs to W*4($2, g) and

||Z||k7q7(g) S C ||f||k7q,(g) . (453)

4.3 Main theorem and proof

Our main result is the following

Theorem 4.3.1. Let f = divH, H € W**(Q), k > 3. Let Q € C* be
an exterior domain in R and let Ro, Wy be sufficiently small. Then for any
R € (0,Ro), W € (0,Wy) there exists a unique solution (u,q) to the problem
(4.5) = (4.8) for which the following estimates hold

1
R ully + [V, + llgll . < K. (4.54)

3.3 9,
If in addition £, H € [ﬁ"(f),uig”’2 (+,R)) for some p > 6 and R and W are
sufficiently small, the prem’ous?y obtained solution (u,q) has the following
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properties
1-2 0
ue LP(Qp,_ 5 (R))
3.3,
Vu, Vue LP(Q,pu 77 (- R)) (4.55)

3w

1-=,
q, vq € Lp(Qnu’l,pZ (7R)>

2

This yields in particular
l—g,w
uc LOO<QJ :U’1,§ (7R)) (456)
p
Remark 4.3.1. The weights ,u’g’w are defined in (4.17). As the power p can
be chosen arbitrarily large, we get almost the same asymptotic structure as
for the fundamental solution O of the Oseen system.

3
Remark 4.3.2. Note that for f € L>(Q, n{(x)) it holds

f
€1,

lco

< OR™27% . .
o SCREE (4.57)

3 3
Qu (R)) i (+))

"@\wﬁ

4.3.1 Existence of solution

The proof of existence of solutions in Sobolev spaces is based on the method
described for example in [37] and [34]. The solution is obtained as a limit of
successive approximations

(Wnt1, Gnr1) = T (Un, qn), n >0, (4.58)
where the mapping 7 was introduced in (4.9).

Theorem 4.3.2. Let Q € C* be an exterior domain in R® and let f =
divH, H € W*2(Q), k > 3. Let Ro, Wy be sufficiently small. Then for
any R € (0,Ro), W € (0,Wy) there exists (u,q) a solution to the system
(4.5)-(4.8) such that u € L*(Q) and Vu,q € Wk2(Q).

Proof. We use Theorem 6.3.2 for the following choice of spaces: X = Vj,
Y = Vi_1, where

Vi = {(u, q):u € L*Q),Vu,q € W“(Q)} (4.59)
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with the norm
1
(0, @y, = Ra |lull, + [[Vull, o + [l - (4.60)

First, we have to prove that 7 maps sufficiently large balls into themselves
in Vi. Let us assume that ||(w, s)|ly, < R. Using Theorem 4.2.1 we get that

[ (u, Q)Hvk <C(1+ |Z’—1,2 + ||ZHk—1,2)' (4.61)

Now we use Theorem 4.2.13 to get (recall that we denote the right hand side
of the transport equation (4.10) by B(f, w, s))

|12l[—12 < CUIBE W, 5)[l),_ 5 - (4.62)

One of the key observations is that the right hand side of the transport
equation can be written in the divergence form as

B(f,w,s) =div |RH - Rw @ w + W(Vw) (Vw + (Vw)!)—

ow ow (4.63)
WEIVW) s+ RW-— 0w+ RW-— e | = divC(H,w,s)
8.171 8331
assuming f = div H. Therefore
B, W, 8)lly_12 < IVCH, W, 5)[l,_5- (4.64)

Moreover, one can rewrite the transport equation (4.7) in the following way
due to the fact that divw =0

z=div (-Wz® (w+e)+ CH,w,s)) =divZ, (4.65)

thus z is in fact a divergence of some quantity which we denote by Z. This
enables us to estimate also the seminorm

2|1, < ClIZ]l, < C(|ICH, w, 5[, + (1 + [[wllo) [[2]5)- (4.66)
Plugging this together with (4.61), (4.62) and (4.64) we end up with

1w, )y, < CA+[[wll) [CH, W, s)[]).5- (4.67)
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We estimate ||w||__ using Lemma 6.1.15 and all quadratic terms of C(H, w, s)
are easily estimated using Lemma 6.1.16 while the linear terms are trivial.
Thus we end up with

1w, q)lly, <CQ+ (R+R*)(R: + WRT + W) <R (4.68)

taking R sufficiently large and R and W sufficiently small.

Next, we have to verify that 7 is a contraction on V,_;. We take cou-
ples (w! s'), (w?, s*) € V}, and denote corresponding images by (u',¢') and
(u?, ¢?), with z!', z* being corresponding solutions to the transport equation.
We denote similarly as in previous chapters £12 = ¢! — €2 for any quantity .

We have to prove that
(™, g™y, <pl[w2 ™)y, (4.69)

for some p < 1. For that reason we work with the differences of equations
for u! and u? and for z' and z%. The Oseen equation is linear and therefore
the obtained equation for u'? is again an Oseen equation

12 ou' 12 12 :
—Au +R8—+Vq =7z in Q
T1
divu'? =0 in Q (4.70)
u?=0 on 90
u'? =0 as |x| — oo.

The equation for z'? is again a steady transport equation but the situation

is more complicated as there appear quadratic terms. We have

z'? + W[(w' +e))-V]|z'? =
=Ww'.Vz® +div(C(H,w',s') — C(H,w? s%)), (4.71)
where the differences of according quadratic terms can be rewritten similarly
as we did with the convective term. Now the procedure is similar as in the
previous step where we have proved that 7 maps balls into themselves. The
estimates work basically in the same way and the smallness of the contraction
constant is achieved again by taking R and W sufficiently small.
Let us emphasize that as a part of the proof we obtained the following
estimates

1
Riflaply + [Vunlly o + llgnlly, < K

HC(H7un7qn)||k,2 <K

for all n > 0, for some constant K > 0 depending only on Ry, Wy and H. [

(4.72)
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4.3.2 Weighted estimates

In this section we study weighted estimates which are crucial to obtain
asymptotic behaviour of the solution. As we have used Theorem 6.3.2 to
prove existence of solutions in Sobolev spaces, it is now sufficient to prove
that 7 maps sufficiently large balls in proper weighted spaces into them-
selves. Then choosing (uy,q;) from this ball the solution, as the limit of the
sequence (u,, g,), belongs to the same ball. We estimate the sequence in the
following space

3
,w

with the norm

u,q = ||lu 3., + ||Vu, V3| s_s,
p p
+1l¢, Val|  3_s, , (4.74
lo.%all 3ge, oo 7
27 p
where p is sufficiently large and w < % — %.

3w

1_77
Let us mention that using Lemma 4.2.12 we get u € L>(Q,u, 5" (-,R))

p
with p arbitrarily large and therefore almost the same asymptotic structure
as O.
Let us assume

I(w, s)lly < Co, (4.75)

where Cj is sufficiently large constant which will be determined later. It
is important to mention that this constant is determined by the estimates
(4.72) and is independent of R and W.

Our aim is to prove that also

17w, s)lly = [l(w, gy < Co. (4.76)

We recall that we also assume that (w, s) satisfy (4.72).
Throughout the rest of this chapter we will use the following notation to
simplify things

X° = (92 2L R) (4.77)
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We start with estimating both B(f, w, s) and C(H, w, s) in X?**. Due to
presence of the Reynolds and Weissenberg numbers in front of each term on
the right hand side it is sufficient to show the presence of all terms in X?*,
smallness of these terms is achieved by assuming R, W sufficiently small. We
will proceed term by term and denote the terms on the right hand side of
(4.10) by By, ..., Bg and the corresponding terms of C by (4, ..., Cs. First we
use assumption

f.H e X2, (4.78)

which allows us to estimate By, C; in X*. We estimate By in the following
way using Holder inequality

WOl < IWIP g VWl 2Ry (479)
*(Qu, 5 (WR))
The last term is finite for p > 3 and therefore using Lemma 4.2.12
| Bs|| 2 < CRCG. (4.80)

We proceed in the similar way also in the divergence form case. Here

P
W @ W[l < |lwl” wll? Hn?’:z ’RH
wowlio <iwil g e SR,
p P
(4.81)
and therefore for p > 6 we get
|Cy]| 2 < CRCE. (4.82)

Similar procedure works also for terms Bs, By, Bs and C5, Cy4, C5, we only
show the estimates for Bs and B, which are most restritive:

2
VA wvw., <

377

< |Vw]] v2wp Y ‘77 RH 4.83
1991, 33 17 Wt 1 175 Ry (489
p
VWV s[5 <
3_3p
IVl gl WS GRL, (8
Lo " (R @y 3Ry 1 L)
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Linear terms Bg, Cg are trivial. We get

| B3, By, C3, Ca| yoe < CWCG,
| Bs, Cs || y2 < CRWCS, (4.85)
| Bs, Cs]| xo < R'™“WCy

and putting all calculations together we end up with

IB(f, w, 5)|| y2o < C((R+W)C;+ R'"™WC)),

4.86
ICH w, )] yor < CUR+W)CE + R=WCy), 50

for p > 6. Now we can use Theorem 4.2.14 on the equation (4.10) to get
2] 2o < C||IB(f, W, 8)||x2 < C((R+W)CE + R'"™WC). (4.87)

Moreover, as we have done before, we can write the equation (4.10) in the
following form

z=div [C(H,w,s) — Wz ® (W + e1)] (4.88)

since div (w + e;) = 0. Hence z = div Z for some tensor Z and

1Z]] 20 < |CH, W, 8)|| x20 + W |[2]| 2o [|(W + €1)]], <
< C((R+W)CE + RY"“WCh).  (4.89)

Now we can proceed with the Oseen equation (4.11) with the right hand
side z = divZ. We use the integral representation formulas (4.25) - (4.27)
and (4.28) - (4.29) to estimate (u,q) in V. We can split u into u = u" +u®,
where u" denotes the volume integral and u® denotes the surface integrals.
Similarly we split Vu, V?u, ¢ and Vgq.

We start Wiljh the estimates of the volume parts. For the estimate of
u¥ e LP(Q, uté’“(-, R)) we use Theorem 4.2.7 and its Corollary and get

D

1—

€

[u ) S CR™NZ o0 <

‘i
L (p

BSIISASTSY

1—

< O((RY + RM“W)CE + W), (4.90)

which can be made sufficiently small by choosing R, W small.
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72
For the estimates of (Vu)" and (V?u)" we use Theorem 4.2.5 and its

Corollary and get

Vu)” 33, < CORY |2 you <
(SN S S 12l ¢
< C((RM™Y 4+ RUW)CE + RWC,)  (4.91)
Vu)Y < ORY ||2| g2 <
(SN P Il x
< O((R™ + RW)CE + RWCy).  (4.92)

Again, terms on the right hand sides can be made sufficiently small by choos-
ing R, W small.
For the estimates of ¢ and (Vq)" we use Theorem 4.2.9 and its Corollary

and we obtain

||qVH 5737“’ g C HZH éfé,w S
L”(u;_g R)) Lp(uz_g (+R))
< CZ] xoo < C((R+W)CF+R'"“WC) (4.93)
VoVl s <Cllzl 4. <
L”(u%_g (R)) Lp(u%_g (R))
< Clz]| 2o < CUR+W)CE + R"“WCh). (4.94)

The terms on the right hand sides can be made small same way as before.
Next, we proceed with the surface integrals. Here we distinguish three
cases
0 = fx € Qx| < 1}

1
= < < —
QQ {XG Q,]_ ~ |X| <~ R} (495)

1
QgZ{XGQ,|X|Z%}.

In the case ; all our weights ~ 1 and we do not use the integral represen-

tation formulas. We rather use the following estimate
[l oo,y < CA+[VUllyizg,) < COA+[[Valyreg) < C(1+K), (4.96)
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which is due to Friedrichs inequality 6.1.8 and (4.72). Arising term C(1+ K)
can be made small in comparison with Cy by choosing Cj large enough.
Together with (4.90) we get

<O+ K)+ C(RY + R™“W)CE + WCy). (4.97)

-
|

,w

Hu - (5R))

S
[

-
|
SIS

We use analogous procedure also for Vu, V?u and get
HVu, V2uHLp(Ql) < C(1+[[Vullyssq,)) <
S CA+ [[Vullyszg) < CA+K) (4.98)
and therefore

<

w —

S (R)

<O+ K) + C((R™ 4+ RW)CF + RWCh).  (4.99)

lco

|(Vw)®, (V*u)?||

[S[o8)

Lp(anu

—
TIN g

Analogously for the pressure.
Next, we proceed with the case 5. We start with u® and denote four
terms in the surface integral (4.25) by u®!, ..., u®*. For u®! we have

|t (3 7 [x™ (1 + R [x[)P~57(1 + 5(Rx))P* <

< RP x| (14 R |x|)P>7P(1 + s(Rx))P2 <

Oz’j<x -y, R)dy
o0

< CRP |X|pw (1 +R |X|)p_3—p""(1 + S(RX))p_Q ‘Oz‘j(X, R) + VOU(g? R)‘p <

3w _ 1 1
< CRP(1+ R [x|)P377(1 + s(Rx))P2 (|x|p‘Pw \x|2pp‘”) , (4.100)
where the crucial estimate is the following
RE
VFO(x,R)| < C—— (4.101)
’X‘1+§

for £k > 0. We use this estimate throughout the rest of the procedure in the
case €29. Therefore

,_.
|

p
]
Lr(

1 1
. < ORP/ ( s w) dx.  (4.102)
“(R)) o, \[x[" x|

Qo,p

-
|
(STINASTI
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. . . . — 4
Arising functions are integrable and fQQ x| P dx < o3 < 4 for p >
1 _ 3

6 and w < 5 — 2 i.e. integrals of such functions over (), are bounded
independently of R by universal constant 47. Therefore this term can be
estimated choosing C large and at this point we do not require R to be
small, even if we have RP at our disposal. This fact will play a role in
estimating u®?, u®? and u®*, where there is no power of R available.

Next for u®? we proceed similarly
|u5’2(x)|p %™ (1 + R |x[)P3 (1 + s(Rx))P 2 <
< O™ 1+ RIx)PFP(1+ s(Rx))" ™ x

x [VOs(x,R) + V204 (3, R) + ex(x) + Ver 5)

2
1 1
<O+ RN+ s(Rx) | —gmm + e | (4-103)
] ]

p

and therefore

5,2 HP
Lr(Q2,p

[

1 1
} gc/ < — + _w)dx (4.104
“(R)) o, \[x]P7P 0 x[PP )

S,1

1—
1—

kSTINLSTIN

and we are in similar situation as in the case u
We treat u®? and u”* together

[+ S| x[P (14 R [x])72 (1 + s(Rx))" 2 <
< O %™ (1+ R [x|)P3P(1 + s(Rx))"? ‘Oij (x,R) + voij(g, R)(” x
% (1Nl + el + 12l <

3w _ 1 1
< CK(1+R|x|)P737(1 + s(Rx))P2 (lx]p_pw + |X‘2p_pw) (4.105)

and therefore

1 1

S,3 S,4||P

u’” +u” " < CK ( — + _w)dx. (4.106)
” H “(R)) . |X|p p ‘X’2P p

LP(Q2,p

—
|

1—

B0 S |wo

Here we have used also (4.72).
For higher gradients of u and pressure and its gradient we use similar
procedure, in this case higher gradients are even easier to estimate.
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We finish with the case €)3. Here the situation is a little different. We

have
[u ()| %™ (1 + R [P (1 + s(Rx))P* <
/ Oij(x -y R)dy
a0

p

< RP [ (1+ R [x)P 77 (1 + s(Rx))" <

<CRP|x™ (1+R ]x\)P*SfWQ + s(’Rx))p*2 ‘Oij(x, R) + VOij(g,R)‘p <
<ORPIx[™(1+R ]x|)p_3_pw(1 + s(Rx))p_zx

RP R2p
. (’Rx\p(l + 5(Rx))? * ‘RX,%’J ( +s(7€x))32”> . (4.107)

Here we have used that

[SIE

R

. (4.108)
|73 (1+ s(Rx))1+2

IVFO(x,R)| < C

for k > 0. Therefore

1 1
S,1||P < CRZp—pw/ ( ) dx+
R T o \ TR T 5 (R

1—
1

1 1
+ OR3P / ( - ,,> dx <
05 \(1+[Rx])*"2 (1 + s(Rx))**>

< CR#TRT /R na(y)dy + CR¥TPT / njﬁé (y)dy. (4.109)

[

B S w

R3

Arising integrals are finite due to Lemma 4.2.4.
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For u®? we obtain in the similar way

p
(el

S CR2PPW/ ( ]. ) dX+
(14 |Rx|)*2 (1 + s( Rx
1
2p—pw d
TOR / ((1 + |Rx[)3+P (1 + s( Rx ) X+
1
3p—pw
TR / ((1 R (T S0 ) e

3p—pw 1 X
TOR / <<1 R )d - (4110

Treating u®? and u®* together we get

o+

{O
Cw
*
e
‘d\l\)’ﬁ\w
-
&
Nt

=3
&

N
Q
7%

/Qg ((1 + ylnx\)s 1+ ssz))2> dx+

1 1
come [y
0s \ (1 +|Rx|)32 (1 + s(Rx))*"2

< ORPPe3 / 3 n_s(y)dy + CR*#<~3 / na :( )dy. (4.111)
R R

3

Again, we proceed similarly with the estimates of gradients of u and
pressure and its gradient. Putting all calculations together, choosing first C
sufficiently large and then R, W sufficiently small we finally end up with

1(a, g)l[y, < Co (4.112)

and the proof of Theorem 4.3.1 is finished.
The results of this chapter are submitted for publication in [19].



Chapter 5

Global existence for a stress
diffusion model

5.1 The model

The model studied in this chapter was introduced in 1.4.4. It combines sev-
eral features which were not used in previous chapters, namely non-constant
shear rate dependent viscosity and nonlinear stress diffusion. The system of
equations consists of the linear momentum equation (1.19), divergence free
condition (1.16) and a constitutive relations (1.55) and (1.57). For simplicity
we set p = 1, Ay = 1 and we assume zero external force f = 0. Also, for the
sake of simplicity of notation, we will use in this chapter T instead of T, for
the elastic part of the stress tensor. Thus we get the following system

8_v +v-Vv+Vp—div [u(D)D] =divT

ot
divv =0

T
O v VT - cdiv [f(VT)VT] 4 2| T[* 2T + T —

ot
= 24D + WT — TW + o(TD + DT),
(5.1)

where D = D(v) is the symmetric part of the velocity gradient and W =
W (v) is the skew-symmetric part, functions p and 7 are given and ¢, py > 0,
a € [—1,1] are constants. We will use the following notation in the rest of

7
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this chapter
B(v,T)=WT - TW +«(TD + DT). (5.2)

We have added term £ |T|? > T to the equation for T. We discuss the presence
of this term in the final remark of this chapter.
We add initial conditions to system (5.1)

v(0,x) = vo(x) :
T(0, %) = To(x) } in (5.3)

and consider two types of boundary conditions. Either we assume the pe-
riodic case, i.e. Q = (0, L)% and all functions are space periodic, or we as-
sume that Q C R? is a bounded domain and prescribe the so—called no-stick
boundary condition for the velocity. We also have to prescribe a boundary
condition for the elastic stress tensor T due to the presence of stress diffu-
sion. Here we prescribe Neumann boundary condition as the homogenous
Dirichlet boundary condition for T is not physical. We have then!

v-n=190
[1(D(v))D(v)n] =0 on 9. (5.4)

oT

Remark 5.1.1. Instead of the no—stick boundary condition we can also work
with partial slip boundary condition, where instead of (5.4)y we prescribe

[W(DV))D(v)n], = —a[v] (5.5)

T

for a € (0,00). This brings only minor changes in proof of the main theorem
of this chapter and moreover we do not need to assume domain €2 not to be
axisymmetric as we control also the tangent part of the velocity.

We assume that the function p(D) is positive, continuous and such that
the tensor p(D)D satisfies the conditions of (p > 1)

e p-coercivity, i.e. there is ¢; > 0 and ¢;(¢,x) € L'((0,T) x Q) such that
u(D) D > ¢; D) — ¢ (5.6)

for all D € R3x3

sym

'The subscript [-], denotes the tangential component of a vector [/]
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e (p—1)-growth, i.e. thereis ¢, > 0 and @y(t,x) € Lr-1((0,T) x €2) such
that
1(D) D] < o D7 + ¢ (5.7)

for all D € R3x3

sym
e strict monotonicity, i.e.
(1(D1)Dy — p1(D2)Dy) : (D1 — D) >0 (5.8)
for all D;, D, € Rg;,i, D; # Ds.

Typical example of such function is a simple (p — 2)-th power p(D) =
S |D| ~? which makes of the corresponing term in the equation (5.1); a
p-laplacian, or some generalization like

u(D) = B (B2 + ’D\Q)p%Q B, B2 > 0. (5.9)

We impose similar conditions on the continuous function v(VT), for ¢ > 1
we assume

e g-coercivity, i.e. there is c3 > 0 and 3(¢,x) € L'((0,7T) x Q) such that
Y(VT) [VT]® 2 ¢5 [VT|" - 3 (5.10)

for all T € R3*3

sym

e (q—1)-growth, i.e. there is ¢; > 0 and @4(t,x) € La-1((0,T) x €2) such

that
YVT)|VT| < ¢y [VT|T " + 4 (5.11)
for all T € Riyxni
e monotonicity, i.e.

for all T,, Ty € R3x3

sym*

It is sufficient for us to assume monotonicity of 7(VT)VT, we do not need
strict monotonicity here. Note that this ¢, which characterizes the coercivity
and growth of the nonlinear function ~, and ¢ in the power of term ¢ |T|9"* T
in the equation (5.1)3 are the same.
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5.2 Main theorem
Here we state the main theorem of this chapter. First, we introduce some

function spaces used in this chapter. We denote in the case of periodic
boundary conditions (recall Q = (0, L)3)

V= {V,V € C™(Q),divv = O,/ vdx =0,v periodic}
Q

7l 2
L2 =V L
BC,div

R Il 1,p
Webaw=V" " (5.13)
H={T, T € C*(Q), T symmetric, periodic}
Z7l-llL2
L2BC =H
1, w1
Wyt =H """,

while in the case of boundary conditions (5.4) we denote

V={v,velC®Q),divv=0}
ivallll
L2BC,div =V

Wé’g,dw = {V,V € W'P(Q),divv =0,v-n=0on 89}

H = {T,T € C*(Q), T symmetric} (5.14)
L% = 772
Wé’g _ Fllwer
Moreover we denote
(a,b) = / a;b;dx for a,b vectors
i (5.15)

(A,B) = / A;jB;jdx for A, B second order tensors
Q

and similarly for higher order tensors.

Next, we introduce the definition of weak solution to the system (5.1)
with initial conditions (5.3) and boundary conditions — either periodic ones
or (5.4).
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Definition 5.2.1. Let vo € Ly 4, (), To € L3(€2). We say that a couple
(v, T) is a weak solution if

v e L>(0,T, LBG ain($2)) N LP(0, T, Wé’g,dm(g))

X (5.16)
T € L0, T, L30(Q)) N L0, T, WEL(Q))

<%—T<t), <1>> L (v(t) - VT(), ®) + £ ((VT($)VT(1), VD) +
e (T T(t), ®) + (T(t), ®) =
= 2110 (D(v (1)), ®) + (B(v(¢), T(t)), @) (5.18)
for almost all ¢ € (0,7") and
V9 € Wl (D) 0 L¥(5) (519)
Ve e WH(Q).

Here (-,-), denotes the duality between Wé’gdw((l) and its dual and (-,-),
denotes the duality between W4(Q2) and its dual.

Theorem 5.2.1. Let Q2 C R? be either a periodic box (0, L)* or a bounded
domain with a Lipschitz boundary which is not axisymmetric. Let vy €
L30.4is(), To € LE(Q) and T > 0. Let p > § and

11p — 6+ /25p% — 12p+36}

(5.20)

> 3
q max{, 8 — 10

Then there exists a weak solution (v,T) to problem (5.1) with initial condi-
tions (5.3) and boundary conditions either periodic or (5.4).

Remark 5.2.1. We point out the bounds on ¢ for certain key values of p. For
p near ,q>74 for p =2, ¢ > 4.5 and for p > 3 applies the bound ¢ > 3.

Remark: 5.2.2. The assumption that {2 is not axisymmetric is due to the fact
that we need to use the Korn inequality 6.1.12 for v such that v-n = 0 on 02
in the proof. In the case of partial slip boundary conditions this assumption
can be omitted.
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5.3 Proof of the main theorem

5.3.1 A priori estimates

The proof is based on the Galerkin method. Key steps are derivation of the
a priori estimates and the limiting procedure. Before we start with the proof
we mention some observations. It holds

(WT — TW): T =0
DT:T=TD:T (5.21)
T:Vv=T:D(v)

for all T, D symmetric tensors and W skew-symmetric tensors.
Let us take {w'};, C L>(Q) orthogonal basis of W%, and {S}7,
orthogonal basis of Wé’g. We search for the approximative solutions

Vi(tx) = (t)w'(z)
= (5.22)
T"(t @) = 3 di()S'(@),

which satisfy the weak formulation of the problem

(G« (@ v w) +

<a§f (t), s"> + (V'(£) - VI'(),S7) + £ (1(VI" () VI" (), VS') +

e (T2 T, SY) + (T(1), S7) = 210 (D(v(1)), S7) +
+ (B(v"(t),T"(1)),S") (5.24)

for all test functions w?, S*, ¢ = 1,...,n. For fixed n this yields a sys-
tem of ordinary differential equations for functions ¢'(t), d'(t). We can
use Carathéodory theory of ordinary differential equations on this system
to ensure that there exists a solution on [0,7™). Moreover if T7* < T' then
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max ’cﬂ , ’dﬂ — o0 as t — T*—. The a priori estimates which we derive
later ensure that this does not happen and therefore 7% = T'.

Let us take v" as the test function in the equation (5.23) and T" as the
test function in the equation (5.24). This means multiplying corresponding
ODE’s by ¢*(t) and d?(t) and summing over . We multiply the first equation
by 2p¢ and sum both equations and get

2o <8(;;n (1), v"(t)> + <a;n (1), T"(t)>q +

p

+ 240 (p(DE"())D V" (1), D(V* (1)) + & (v(VT"(1)) VT"(t), VT"(t)) +
+e (T T (1), T"()) + (T"(1), T"(t) = (B(v"(1), T"(t)), T"((tg)2-5)

Due to the observation (5.21) the right hand side of this equation can be
rewritten simply as

(B(v™", T"),T") = 2a (D(v")T", T") (5.26)
and integrating by parts
2 (D(VMHT", T") = —2a (V' @ divT", T") — 2a (VIT",v" @ T"). (5.27)

Focusing on the left hand side of (5.25) we can use coercivity assumptions
on functions p and v together with Korn inequality to get

d n||2 1d n||2 n n n
o IV 4 S T2 20 IV 42 VT + € [T, +

+ T3, < C + 2a|(v"* @ divT", T") + (VIT",v" @ T))|. (5.28)

We observe that we have to be able to deal with terms consisting of products
of components of v*, T" and first order derivatives of T". Using Holder
inequality we get

S

| TG < I 9T 7 (5.20)
Q X

where M = 337’; for p < 3 while M is arbitrarily large for p > 3. In both

a bounded domain to get

cases a = Mq]f[]\‘z Next we use Sobolev embedding and the fact that € is

v ar IV Lo T o < CHNVY o IV Lo T o (5.30)
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for 3 > a arbitrary. Interpolating L® between L? and W4 yields
CIVV™ o VT | o 1T s < CNVV™ |l 1T 1T (172 (5:31)

with % = % + (1 =X <% — %) Finally we use Young inequality to end up
with
n n|2—A ni||A n n n|2
CIVV o VT 1T < po VYL, + —||T s+ C T 7

(5.32)
with % + % + % = 1. First two terms can be absorbed into the left hand
side of (5.28)

d , 14

o IV 4 5 |

n n n n|2
P T2 + 1o [|VV"([7, —HT e + 1T |72 <

<C+CT3 (5.33)

and the remaining term will be handled using Gronwall inequality. First
integrating f(f dt we see that c'(t), d?(t) are bounded in time and therefore
T* =T and then taking t =T we end up with

n||2 n
Ho ||V ||LoooTL2 ||T ||LoooTL2)+,Uo||VV [ orr) 1
||Tn||Lq o, whay ||Tn||L2(0,T,L2) < C(1+ [[vollp2 + I Toll 2) =t Ko.
(5.34)

Note that in particular denoting s = gp a priori estimate (5.34) yields that

v™ - Vv"|5

o) < VYV ) HV"HLz : (5.35)
where we have used Holder and interpolatlon inequalities, and therefore

v Vv <K' (5.36)

Ls(0,T,L3(S2))

We have two conditions which have to be satisfied, one coming from the
interpolation inequality (5.31) and one coming from Young inequality (5.32)

j4eu-n (i)
1 1 2-0 ) (5.37)
p

q 2
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We can express A in terms of # and ¢ from the first equation

2¢ — 6+ 64
B
=) 5.38
506 (5.38)
as A has to be positive we need ¢ > 1_% with S arbitrarily large, so ¢ > 3.
B
Consequently, we express p in terms of § and ¢
. q(5¢ — 6)

4 —11g+6 — 3% + 64

(5.39)

It is easy to observe that inf of this expression for 5 € (1,00), ¢ € (3,00)
is %. For p > % we can calculate the lower bound on ¢q. We get a quadratic
equation

q2(4p—5—3%) —q(llp—6—6%)+6p:0 (5.40)
with one root ¢ < 1 (therefore not interesting) and the other giving the
condition

11p — 6 — 62 + \/25p2 —12p + 36 + 4(—60p? + 72p) + 362

5.41
8p — 10 — 6% (5.41)

q:

For fixed p we get the lowest ¢ by taking £ near infinity and thus we get the
condition from Theorem 5.2.1

- 11p — 6+ +/25p2 — 12p + 36
8p — 10 '

(5.42)

5.3.2 Limiting procedure

The final step of the proof is the limiting procedure. From the a priori
estimates we see that?

VTL K v in LOO(O’ T, Lz(Q))
v —=v in LP(0,T, ng,dw(Q))
T ~* T in LOO(()’T, LQ(Q>

) (5.43)
T" —~ T in L0, T, W5L(Q)).

2up to a subsequence ny C N which we denote again n for the sake of simplicity
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. . . . . . . n n
Moreover we can derive a priori estimates for time derivatives 2% and %.

ot
Let us denote
X =LP(0,T, W5t 4s,) N L* (Qr) (5.44)

with s’ = 5;’—88 being a dual exponent to s = %. We derive apriori estimate

for ‘95’—: in X*.
ov"
ot

X*

T
< sup / / vV (4] + (D)D) + [T [Vep dxdt <

< sup an -Vv" Ls(Qr) qu L' (Qr) +
+ (CH IV lgaigm + 1Tl 1 ) IV () S € (5:45)
where the sup is taken over all v € X such that the corresponding norm

¥ x = 1 and we have used that ¢ > 3 > 5. Similarly we show the

boundedness of X" in some space L' (0,7, (WE2)*).
We can add to (5.43) also

AN in X*
OT L IT o (0T (Wha())
o o WS Wae

and due to Aubin-Lions theorem
v" — v in LY(0,T, LP(Q))

) 5.47
T =T in L0, T, LU(Q)) (5.47)

for all ¢ < oo and p € [1, 33%;), q € [1,00]%.

The key step in the limiting procedure is to prove that D(v") — D(v)
almost everywhere, which enables us to pass to the limit in the nonlinear
terms. To show this, we follow the procedure introduced in [11].

Let us denote K the constant which maximizes all the constants appearing

in the apriori estimates we derived above and set

9" = (IVV"[+ [Vv])P+
+ (14 pDE)) DEY)] + p(DE)) D)D)+ [D(v)]). (548)

3p € [1,00] for p > 3 and recall that it is always g > 3.
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Using the apriori estimate (5.34) it is easy to see that ¢" is bounded in L'(Q7)
by the constant K. It holds

Lemma 5.3.1. There is a subsequence {Vk} C {v"} such that for every
0 € (0,1) there exists L < % independent of k and a set

EF ={(t,x) € Qr,L* < ‘Vk(t,x) — v(t,x)| <L} (5.49)

such that
Hgk”Ll(Ek) <. (5.50)
We present the proof from [11] for the sake of completness.

Proof. Let § € (0,1) be given and set Ly = £. Take N € N large enough
such that N§ > K. Define iteratively L; = L? | for i =1,..., N and set

E! ={(t,x) € Qr, L} < V"(t,x) — v(t,x)| < L;} . (5.51)

For fixed n the sets E" are disjoint and due to the boundedness of g™ it holds

N
D g oy < K. (5.52)
=1

Then there certainly is ig(n) such that
1711 < 5 (5.59)

For each n is iy € {1,..., N} and thus there is necessarily a subsequence
{Vk} C {v"} such that i(k) is the same and therefore independent of k. We
denote corresponding L;, by L and Eff) by E* and the proof is complete. [

Next we introduce a sequence

Th = (vF —v) (1 — min (1, @)) : (5.54)

It is easy to observe that ¥* = 0 on Q% = {(t,x) € Qr,|v* —v| > L} and
’lIlk| < L otherwise. So W* € L=(Qr) N LP(0, T, W3%) and using Lebesgue
dominated convergence theorem one can show that

1|

Lrgp 0 Ve [1,00) as k — oo. (5.55)
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Unfortunately it does not hold that div ®* = 0, on the other hand we are
able to show that for given § € (0,1) it holds

[div ®*]] 0, < 26. (5.56)

Again we proceed the same way as in [11].

Lr(Qr\Q%)

. 1
a8 g, < [T =g v

+

1
- HV(Vk - V)Z |Vk - V‘
Lr((QT\Q})\EF)

k

1
+ HV(V’“ — v)Z vh —v| <LK +0<26 (5.57)

Lr(Ek)

We would like to use a test function with zero divergence. Therefore we
consider an auxillary problem

—ARF = —div®*  in Q,

Ohk
— =0 onoN or h* periodic,
on
/ Brdx = 0, (5.58)
Q
k v Wk
Hh HW2’p(QT) S C Hle v HLP(QT) 9
k k
172 o oy < C NN iy
where s’ = 5;’f 5 is the dual exponent to s = %p. The existence of such h* is
standard. We set
o = Wk — Vit (5.59)

which will be our test function. Such defined ¢* is bounded in the space
LP(0,T, Wé’g 4iv) and moreover

|&"| < (5.60)

LY (Qr) —

for sufficiently large k.
Our aim is to show that the following condition holds: V6 € (0,1)Vey €
(0,1)3ko € NVk > ko
0< / (u(DF)D(V") — u(D(v))D(v)) : D(v* — V))dedt < €.
! (5.61)
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This enables us to conclude that
D(v*) — D(v) almost everywhere in Qr. (5.62)
Indeed, due to (5.61) we have

liglsoljp/ (u(DF)D(V") — w(D(v))D(v)) : D(vF — V))0 dxdt =0
’ (5.63)
and thus, up to a subsequence

(LD NDHF) — u(D(V))D(V)) : DV —v) =0 a. e in Qp. (5.64)

Finally, we use the procedure described for example in [7] to show the a.e.
convergence of D(v¥). Let us emphasize that this procedure strongly re-
lies on the strict monotonicity of pu(D)D. We argue by contradiction. Let
us assume that (¢,x) is such that D* := D(v*(¢,x)) does not converge to
D := D(v(¢,x)) and that the set of such points (,x) has positive measure.
Then there exists §y and a subsequence (still denoted by (D*)) such that
‘Dk - D| > 0 for every k. Let us denote t;, = ﬁlﬂ and moreover

7" = ;D" + (1 — t;,)D. (5.65)

Then |Z* — D| = t),|D* — D| = 4y, thus the sequence (Z*) is bounded and
therefore there is a subsequence, still denoted (Z*), such that Z¥ — Z with
|Z — D| = dp. Let us for simplicity denote

B(&) == n()§. (5.66)

Due to the monotonicity assumption (5.8) we have (8(Z*) — 3(D)) : (Z* —
D) >0 and as ¢, < 1 also

(8(2*) — (D)) : (D* = D) > (8(2") - B(D)) : (2* =D) > 0. (5.67)
Similarly we have also
(5(D¥) — B(Z")) : (D D) = (3(DF) — B(Z")) : (DF — Z5) 2 0. (5.68)
Combining (5.67) and (5.68) we get

(B(D*) = (D)) : (D" — D) =
= (B(D*) - B(Z%)) : (D" — D) + (6(2") - B(D)) : (D" - D) >

> (5(2") — A(D)) : (D" D) > (5(2") ~ A(D)) : (Z" ~ D) 0. (5.60)
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The first term on the left hand side converges to zero due to assumption
(5.64) and therefore also

(B(Z*) — B(D)) : (Z" — D) — 0. (5.70)
On the other hand Z* — S and § is continuous, therefore
(B(2*) = B(D)) : (Z" = D) - (B(Z) - (D)) : (Z-D) =0 (5.71)

and this contradicts the strict monotonicity (5.8), which is assumed to hold
almost everywhere, since |Z — D| = dy.

We have proved that condition (5.61) implies the a.e. convergence of
D(v*) to D(v). It remains to prove (5.61). We use the weak formulation of
the equation for v¥ with the test function ¢*. Note that ¢* = 0 on Q%. We
denote by x the characteristic function of Q7 \ Q¥. We obtain the following
identity

T k_
/ <M’\I]k> dt+
0 ot »

+/ (W(DE*)DE*) — u(D(V))D(v)) : D(VF — v)ydxdt =

T

T k T
:_/ <—8<" V),th> dt—/ <8—V, k> dt+

T /Q (WD (V)D(F) — p(D(V))D(v)) : D(VAF)dxdr+

V" - v
—— xdxdt—

+/ (D)D) = p(D(V))D(v)) : D(v* = v)*—

T

- | wDE)DE) : Dg)axr-

T

_/ (Vk.vvk).¢kdxdt+/ T" : D(¢")dxdt. (5.72)

The first term on the left hand side is equal to H(T) — H(0), where H is
appropriate nonnegative primitive function. Moreover H(0) = 0 and thus
the first term is nonnegative. We denote I, ..., I7 the terms on the right
hand side and we show smallness of all of these terms. First, I; = 0 which
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can be seen using integration by parts. The second term /5 tends to zero due
to the fact that ¢ — 0 weakly in X*.
The third term is estimated using Holder inequality

13| < ||g |h¥|| ) < CKo. (5.73)

: HLl(QT) | W22 (Qr

We estimate the fourth term similarly as we estimated div ¥* using the fact
that the domain of integration is Q7 \ Q%

vt - vl

D(vF —v) < CKo. (5.74)

Lr(Qr\Q%)

The fifth term tends to zero as ¢* — 0 weakly in L?(0, T, Wé’gdw). The
sixth term is estimated easily by Holder inequality

van 147

Finally, we deal with the last term similarly as with I5 and we use strong
convergence of T* (5.47).
This way we have obtained

1] < Hgk”Ll(QT)

Lron < CKS. (5.75)

/ (WDE)D() — u(D()D(v)) : D(v* — v)x) dxdt < CKG.

T
(5.76)
We use this information in the following way. Let us denote

¥ = (WD )DE) — u(DE)DE)) : D —v).  (5.77)
Then

F0dxdt = F0dxdt + 0 dxdt <
/T(f> x /QT\QN) xdt+ [ (faxd <

Qf

0
<Jor\ Qi ( / (f’“)dxdt) +
Qr\Q¥

0
+]Qk (/ (fk)dxdt> <
Qk

L
< 1Qu"" (CK6) +|Qk|"

"K° (5.78)

4See (5.44) for definition of space X
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and the second term is small due to the strong convergence of v¥ and defi-
nition of the set Q%. This proves the condition (5.61) and consequently the
almost everywhere convergence of D(v*).

Now we can pass to the limit in the Navier—Stokes equation. There is no
problem in passing to the limit in the linear terms. In the convective term
we may proceed similarly as in proving existence of solution to the classical
Navier—Stokes equations. Observing that

|(v-Vv,w)| =|(v-Vw,Vv)|, (5.79)

we see that it is enough to use the strong convergence (5.47);. Finally we
pass to the limit in the viscous term. Using a priori estimates together with
Vitali theorem we get

D(v") = D(v) in LP(Qr). (5.80)
Due to the continuity of 1 we have also
p(D(V)) = w(D(v)) almost everywhere in Qp (5.81)

and this enables us to pass to the limit in the term p(D(v*))D(vF).

We use the so called Minty trick to pass to the limit in the equation (5.1).
Let us take ®* — ® strongly in L(0, T, Wg&) such that ® € C=(0, T, Hy)
where H}, denotes the finite dimensional subspace of Wé’g with base S*, ..., S¥.
Moreover, let k > [ and let 0 < ¢ € C§°(0,7). Due to the monotonicity of
~(VT)VT we have

0< /OT Uge(y(VT’f)VT’f —y(V®HVE) . (VTF — Vq)l)dx} Ydt =

T aTk:
= / V —ey(VOHVP' : (VTF - V') - <—,T’“ — cb’> +
0 LJ/a ot .

(—vE VTR T T T (T - @)
+ (2uoD(v*) + B(v*, T%)) : (T* — @l)dx] Ydt, (5.82)

where we have used the equation for T*. Next, we pass to the limit with
k — o0o. The linear terms are easy while in the nonlinear terms we use the
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strong convergence (5.47) of T* and v*. Thus we get

T oT
og/ V —57(V<I>I)V<I>l:(VT—VfI)l)—<—,T—<I>l> +
0 LJ/a ot .
+(-=v-VT-T —¢|T|"*T) : (T — ®")+

+ (2uoD(v) + B(v,T)) : (T — @l)dx} Pdt  (5.83)
and we proceed with passing to the limit with [ — oo
T oT
Og/ [/ —efy(V(I))V(I):(VT—V<I>)—<E,T—<I>> +
0 /o q

+ (v VI -T—¢|T|"°T) : (T — ®)+

+ (2u0D(v) + B(v,T)) : (T — @)dx} pdt. (5.84)

Now we set ®(t,x) = T(t,x) — 0S(x)

0< 5/T U —ey(V(T = 68))V(T — 6S) : VS — <aa_? s> +
+(=v VT - T —¢|T|" >T + 2uoD(v) + B(v,T)) : de} Ydt. (5.85)

Dividing this inequality by ¢ and passing with § — 0 we end up with®

OZ/OT{/Q—W(VT)VT:VS—<%—T,S>q+

+(-v- VI -T-¢ IT|"* T + 2uoD(v) + B(v, T)) : de} Ypdt  (5.86)

which holds for all 0 < ¢ € C§°(0,T) and thus we recover the weak formula-
tion of the equation (5.1)3 and the proof is finished.

Remark 5.3.1. The presence of the stress diffusion term ey(VT)VT is crucial
for our proof. On the other hand we have to add the term & |T|*"> T merely
due to technical reasons. We use this term only in the formula (5.31), where

5Note that J can be positive or negative and therefore we get equality.
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we interpolate T between L? and W14, At this point we need full W14 norm
and unfortunately the L? norm of VT is not equivalent to the full norm. This
is due to the fact that we neither prescribe homogenous Dirichlet condition
for T and we are nor able to control fQ Tdx in the case of periodic boundary
condition.

Omitting term & \T|q*2 T generally leads to worse conditions for p and q.
In fact we do not need this term in the case = 2 in step (5.30) which leads
A =11n (5.31). Consequently one gets conditions p > 2 and ¢ > p%.

Instead of £ |T|” > T we can add different monotone nonlinearity with
r—coercivity and (r — 1)—growth with » > ¢. This brings only minor changes
in the proof.

We do not need to add this lower order term in the corotational case
a = 0, where there is no term on the right hand side of (5.28). In this case
the problem is simplified and one can get better results for p and g. See
also [27] for the global existence for the corotational Oldroyd model without
stress diffusion.



Chapter 6

Appendix

In this chapter we summarize most of the mathematical tools used in previous
chapters.

6.1 Function spaces

6.1.1 Spaces of continuously differentiable and Holder
continuous functions

For a domain Q C R™ we use standard notation for spaces of continuous
functions C'(Q) as well as spaces of continuously differentiable functions up
to order k € N C*(Q)'. All derivatives are understood in classical sense,
spaces are endowed with standard norms. Then these spaces are Banach
spaces.

For a multiindex a such that || < k, u € (0,1] and u € C*(Q) let us

take
|DYu(x) — D%u(y)|

H, ,(u) = sup (6.1)
" x#y x —yl"
x,y€Q
Then we define spaces
CHH(Q) = Qu e C*Q); > Haplu) < oo (6.2)

|a|=k

Here Q is a closure of an open set € in RV,

95
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endowed with the norm

lellrni = D Haplu) + lullere- (6.3)
|a|=k

Space C**(Q) is a Banach space.

Remark 6.1.1. Functions belonging to C%* for u € (0,1) are usually called
Holder continuous functions while C%! functions are often called Lipschitz
continuous. We refer e.g. to [23] for more details about Hélder and Lipschitz
continuous functions.

6.1.2 Lebesgue and Sobolev spaces

Throughout the whole thesis we use standard notation for Lebesgue spaces
LP(€2) for 1 < p < oo endowed with the norm ||-[|, ). However, we may
skip writing the domain €2 if no confusion arise and denote the norm as
Il ,» or simply |[|-||.. Similarly we denote Sobolev spaces W"?(Q) for k € N,
1 < p < oo endowed with the norm [[-[|y 1) which we may denote also by
g or

Also throughout the whole thesis we do not distinguish between scalar
valued spaces (for example LP()), vector valued spaces (LP(Q)") and tensor
valued spaces (LP(Q)N*N). In this way writing D € LP() means that all
components D;; of D belong to L”(2).

The following three classical inequalities are basic tools which are used
in this thesis. We use the convention that é = 0 in cases where parameters
are allowed to be equal oco.

Theorem 6.1.1 (Young). Let p,p’ € (1,00), 1—1)—1—1% =1 and lete > 0. Then

there exists a constant C'= C(p,e) such that for any A, B > 0 it holds
AB < eAP + OB,

Theorem 6.1.2 (Holder). Let p,p’ € [1, 00| with ]lj—l—]% =1. Let f € LP(2),
g€ LY (Q). Then fg € L'(Q) and it holds

1Fglly < A1, gl

Theorem 6.1.3 (Gronwall). Let T > 0, K, L € R* and g(t) € L'((0,T)) be
a nonnegative function. Let f(t) be a nonnegative function such that
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<t ' Fs)g(s)ds

for0<t<T. Then

£(t) < K exp <L /0 tg(s)ds)

for0<t<T.
We recall several embedding theorems of Sobolev spaces.

Theorem 6.1.4 (Sobolev embedding I). Let Q C RY be a bounded domain

with lipschitz boundary, 1 < kp < N and q < NJ\_[ . Then there is a constant
P

C=C(Q,N,k,p,q) such that

[ull, < Cllully,

for all u € WH*P(Q). This means that W5P(Q) — LI(Q).

Remark 6.1.2. Theorem 6.1.4 holds also for exterior domains with the re-
striction g > p.

Theorem 6.1.5 (Sobolev embedding II). Let Q@ C RY be a bounded domain
with lipschitz boundary, kp = N and q < oo. Then there is a constant
C=C(Q,N,k,p,q) such that

lully < Cllully,
for all w € WkP(Q). This means that WkP(Q) < Li(Q).

Remark 6.1.3. Theorem 6.1.5 holds also for exterior domains with the re-
striction ¢ > p. Tt can be shown that W*?(2) is not embedded into L*>()
in the case kp = N, except for the case k = N and p = 1.

Theorem 6.1.6 (Sobolev embedding IIT). Let Q@ C RY be a domain with
lipschitz boundary, kp > N and let

=k—2 ifk-2 <1,
pi <1 z’fk;—%:l, (6.4)
=1 fk—2>1

Let u € W*P(Q). Then there is a constant C = C(Q, N, k, p) independent of
u and a representative u = u a.e. in ) such that
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1@l o < Cllullyy-
This means that W*P(Q) — Co#(Q).
In some cases one can show that embeddings are compact.

Theorem 6.1.7 (Sobolev embedding IV). Let Q C RN be a bounded domain
with lipschitz boundary. Then

o for kp < N, WkP(Q) s LI(Q) for all ¢ € [1, :22-)

> N—kp

o for kp= N, WrP(Q) —< LI(Q) for all g € [1,00)

o for kp > N, WFP(Q) —— C(9Q).
At some points we need also Friedrichs inequality.

Theorem 6.1.8 (Friedrichs). Let Q@ C RY be a bounded domain with lips-
chitz boundary, I' C 02 be a part of boundary with positive Lebesque N — 1
dimensional measure. Then there ezists C = C(2, N, p,q) such that

ol ooy < € (kum - ru\ds) | (6.5)

for all u € WYP(Q) and q € [1,NN—_pp] ifp <N and g € [1,00) if p > N.

We also recall two important interpolation inequalities.

Theorem 6.1.9 (Interpolation I). Let 2 be any domain and let u € LP(Q)N
Li(Q), 1 <p<qg<oo. Thenue L'() for all r € [p,q] and

A 1-x
wll, < flull llull,, (6.6)
1A, 1=
where P 5 + h

Theorem 6.1.10 (Interpolation I1). Let Q C RY be a bounded domain with
lipschitz boundary. Letu € LI(Q) and uw € WH*(Q). Then there is a constant
C=C(Q,r s,q,\) such that

A -
lull, < Cllully, llull, ™ (6.7)

where
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e ifs € [1,N) and ¢ < #% thenr € [¢, =) and L = ’\(%;S) + %,
Aef0,1)

e ifs € [l,N) and q > J\][V_SS then r € [A][V_Ss,q] cmd% = ’\(%;s) +%,
A€ [0,1]

e if s €[N,00) thenr € [q,00) and + = %4—%, A€ 0,1).
Let us write down a useful special case of this theorem
Corollary 6.1.11. Let Q C RY, N = 2,3, be a bounded domain with lips-

chitz boundary. Let u € WY2(Q). Then there is a constant C = C() such
that

1 1
lully < Cllulliy lull — for N =2

3 1 (6.8)
[ull, < Cllull{y|lull;  for N =3.

Korn inequality is used several times in the thesis.

Lemma 6.1.12 (Korn). a) Let § be a bounded domain with lipschitz bound-
ary and let p > 1. Then there is a constant C such that

IVvll, < CIDM)], YveW"(Q), (6.9)

where D(v) denotes the symmetric part of the gradient. The same holds also
in the case of periodic functions W) ;(€2).

b) Let Q be a bounded domain with lipschitz boundary which is not az-
wsymmetric and let p > 1. Then there is a constant C such that

|]V||1’p <C ||D(V)Hp Vv € WHP(Q) such that v -n = 0. (6.10)

While the first part of this Lemma is classical, the proof of part b) is
based on the procedure mentioned in [35].

In the last chapter we need also Aubin-Lions theorem and Vitali conver-
gence theorem.

Theorem 6.1.13 (Aubin-Lions). Let Xy, X1, X be a triple of Banach spaces
such that Xy —— X — Xi. Let moreover Xy, X; be reflexive and let
ap, a1 € (1,00). Then for 0 < T < oo the space W defined as

W= {v € L0, T, X,), % e L*(0,T, Xl)} (6.11)

is compactly embedded into L*°(0,T, X).
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Theorem 6.1.14 (Vitali). Let 2 be a bounded domain. Let p > 1 and let
{fn} C LP(Q). Then f, — [ strongly in LP(QQ) if and only if

o f, — f in measure

o |fn|" is uniformly integrable, i.e. Ve > 03t > 0Vn € N

/ |fa(x)[ dx < e. (6.12)
{1fnl>t}

6.1.3 Homogenous Sobolev spaces

In the case when 2 is an exterior domain, one may meet the situation when
classical Sobolev spaces are not applicable. Therefore we introduce the ho-
mogenous Sobolev spaces

D™(Q) = {u € L}, (Q), D*u € LY(Q),V|a| =m}

m,q o —— ‘m,q,Q (613)
Dy™(Q) = C5°(Q) ,

where

(g = | D 1D ullfaiy | - (6.14)

laj=m

If 2 is a bounded domain with lipschitz boundary, the spaces D™%(Q2) and
Wm™1(Q) coincide. It is obvious that the seminorm do not distinguish func-
tions which differ by a polynomial of degree m — 1 a.e. in Q.

Let us denote by (Dy*(Q))* the dual space to Dy*(Q) and consider the
functional

(Q,u):/ﬂfudx (6.15)

for f € Cy(©2). Set
G120 = sup [(G,u)| (6.16)

lul; =1

and denote by Dy "*(Q) the completition of Co(Q) in this norm. One can
show that (Dy (Q)) and (Dy"*(€2)) are isometrically and topologically iso-
morphic.
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An important case is when G is represented by a divergence of some
function. Then using integration by parts
/ Z - Vudx
Q

We mention the following estimate which is proved in [29].

Gl 4, = sup <2l (6.17)

|“‘1,2:1

= Ssup
\u|172=1

/Q (div Z)udx

Lemma 6.1.15. Let Q C R? be an exterior domain with lipschitz boundary.
Let w € L*(2) N D*2(2). Then

[ull o < Cllull lulss + Cle) lJulli ™ luls, (6.18)

for e €(0,2].

Combining this Lemma with the embedding theorems if necessary we get
also

Lemma 6.1.16. Let Q C R® be an exterior domain with lipschitz boundary
and k > 2. Then we have
||UU||k,2 < ||U||k;2 ||U||1g2 Jor u,v € WH(Q)
luvllyp < Nl g vl for we WH(Q),v € W*(Q)
HUUHM < (ull, + Hqukfl,Q) ”UHkQ
foru € LY(Q), Vu € WH12(Q),v € WF2(Q)
[wvlly o < ([Jully + 1Vully) [vlly,
foru € L*(Q), Vu € L*(Q),v € W**(Q)
[uvllyy < (lully + VUl ) olly + [1Voll,_ o)
for u,v € L*(Q), Vu, Vo € WF12(Q)
[uvlly oy < (lully + IVully) ol + [Vl o)
for u,v € LY(Q),Vu € L*(Q), Vv € WH(Q).

(6.19)

6.1.4 Real interpolation

We need to define spaces obtained by real interpolation. Let X and Y be
Banach spaces. We define

X+Y ={w;u=u +usu € X,up €Y} (6.20)
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endowed with norm
||u||X+Y = inf {||w]|x + |Juzlly ;v = w1 +uz,us € X,up € Y} (6.21)
Definition 6.1.1. For any u € X +Y and t > 0 let

K(tw) = min Juilly +¢ el (6:22)

U

Let 0 € [0,1], ¢ € (1,00) and let

lully gz = ( /O e (K(t,u))th)q . (6.23)

Then the interpolation space (X,Y )y, is defined as

(X, )oq = {us Nully e < o0} (6.24)
and [|uly ,.x is a norm on (X,Y)g .

For details about interpolation spaces see e.g. [43].

6.2 Stokes and Navier-Stokes equations

6.2.1 Stokes problem

Let us consider the following problem

ov
o rAvVEVP=E L 0.7 %0

v(0,x) = vo(x) in Q,

with either Q = RY (we denote this problem Cs), Q = (0, L)Y and peri-
odic boundary conditions (we denote this problem Ps) or €2 smooth with
homogeneous Dirichlet boundary conditions (we denote it Dg).
We introduce the following space obtained by a real interpolation
1—1

Dy () = (L8, (), Wii(Q), . .. (6.26)

1-2.s
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where

Ly () = {u e C°(Q),divu = O}H'”Lq for Dg and Cy, (6.27)

or

-l za
Ly (Q) = {u € C.(Q),divu =0, / udx = O} for P, (6.28)

Q

and
WHI(Q) = {ue W (Q) N W,"(Q),diva =0}  for Dg and Cs, (6.29)
or

Wig(Q) = {u € W;e’z(ﬁ),divu = 0,/

udx = 0} for Ps.  (6.30)
0

We have

Theorem 6.2.1 (Giga, Sohr). Let vy € Dy /() Q € C?* for A > 0 (for
Dg), £ € LY0,T, LP(R2)), 1 < p,q < co. Then there ezists unique solution to
Cs, Ps or Ds and the solution satisfies

ov
ot

Hv2VHLq(O,T,LP) + Vol oo + ‘
La(0,T,LP)

< C (I8l agor,m) + Vol pgorvas ) - (6:31)
The constant C' does not depend on T.
Proof. See [15]. O

Next we assume f = divF in (6.25) with vy = 0. The nonzero initial
condition may also be treated, however, it is more complicated and we do
not need it. We have

Theorem 6.2.2 (Giga, Giga, Sohr). Let Q € C?*, X > 0 for the problem
Ds, 1 <p,q < oo and F € LU0, T, LP(R2)). Then there exists unique weak
solution to (6.25) (either Cs or Dg or Ps) with f = divF and vo =0 and it
satisfies

IVVI oo,y < CUIF oo,y - (6.32)

The constant C' does not depend on T
Proof. See [14]. O
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6.2.2 Navier-Stokes problem

Next we consider the Navier-Stokes problem

ov

E—l—V'VV—,uAV—l—vp:f in (0,T) x Q,
divv =0
v(0,x) = vo(x) in Q,

with the same boundary conditions as for the Stokes problem (we denote the
corresponding problems by Dyg, Pyg or Cyg as above). We also denote

W3(Q) = {ue Wy*(Q),diva =0} for Dyg and Cysg, (6.34)

div
Wiy () = {u € W,2(Q),diva =0, /
Q

Concerning the existence, we have the following classical results (for proofs
see e.g. [44])

Theorem 6.2.3 (2D). Let Q € C* (for Dyg), £ € L*((0,T)xQ), [,fdx =0
(for Pys) vo € W;2(Q). Then there exists unique global-in-time strong
solution to the Navier-Stokes system (6.33) such that

(6.33)

udx = O} for Pys.  (6.35)

v e L=(0,T, W, 2(Q)) N L0, T, W??(Q)) (6.36)
and 9
a—Z,Vp e L2((0,T) x Q). (6.37)

Theorem 6.2.4 (3D). Let Q be an open set, f € L*((0,7) xQ), [,fdx =0

(for Pys), vo € W2(Q). Then there exists a global-in-time weak solution to
the Navier-Stokes system (6.33) such that

v € L=(0,T, L*()) N L*(0,T, W,;2(R)) (6.38)
and
W e 10, 1), (W), (6.39)

Moreover, if @ € C? (for Dysg), there exists T* > 0 such that in (0,T*) this
solution is the strong one, unique in the class of all weak solutions satisfying
the energy inequality, i.e.

v € L=(0,T*, W,2(Q)) N L0, T, W*?(Q)) (6.40)

and
8_V

5 ,Vp € L*((0,T%) x Q). (6.41)



6.3. FIXED POINT THEOREMS 105

6.3 Fixed point theorems

We recall here a classical version of Banach fixed point theorem.

Theorem 6.3.1 (Banach). Let X be a complete metric space with the metric
d. Let T : X — X be a contraction mapping on X, this means that there is
p €10,1) such that

d(Tu,Tv) < pd(u,v) Vu,ve X. (6.42)

Then the mapping T admits one and only one fixed point u* € X, i.e.
T(u*) =u.

Proof. This theorem was first proved in [1]. O

Most of our proofs are based on the following generalization of this clas-
sical theorem

Theorem 6.3.2 (Banach generalized). Let X be a reflezive Banach space
or let X have a separable pre-dual. Let H be a convex, closed and bounded
subset of X and let X — Y, where Y is a Banach space. Let T : X — X

maps H into H and let
IT@ =Ty <plu—ol, YuveH p<l  (643)
Then there exists unique fized point of T in H.

Proof. Let ug € H be an arbitrary element. Define u, = Tu, 1 Vn € N.
Operator T is contraction in Y, hence there exists u* € Y such that u,, — u*
in Y. As u, is bounded in X, there exists © € X such that u, — u (or
u, —=* ) in X. Evidently, u* = u due to the continuous embedding and also
u* = u € H due to the fact that H is weakly (weakly*) closed. The fact
that u is a fixed point of T as well as its uniqueness follows exactly as in the
proof of the classical Banach fixed point theorem 6.3.1. ]
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