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Abstract. The flow of incompressible Stokesian fluids obeying Darcy’s law in
vertical Hele-Shaw cells that have a stabilizing source at the bottom is studied. A
proper analytic framework for the free surface of the fluid and a velocity potential
in a periodic geometry is developed leading to a free boundary problem for the
potential and the free surface. Two different types of problems are addressed.

As a first result the existence of a unique classical solution for the flow of
a non-Newtonian ferrofluid under the influence of gravity, surface tension, and
magnetic forces is proved for small initial data. Moreover, the influence of the
parameters in the model and of the external source on the stability of flat solutions
is studied and global existence for solutions sufficiently close to a flat solution as
well as exponential stability or instability of flat solutions is proved.

The well-posedness of the flow of a Newtonian fluid is proved for large initial
data in the sense that unbounded sets of initial conditions for which a unique
classical solution exists are characterized. This second result is developed for
flows driven either by gravity only or by gravity and surface tension effects.

The aforementioned results are proved with methods from the theory of ana-
lytic semigroups and abstract parabolic equations of fully nonlinear and of quasi-
linear type. Moreover, maximal regularity arguments and results from the theory
of Fourier multipliers are used.

In a third part a numerical scheme is developed that solves the flow problem
for Newtonian fluids. A spline interpolation is chosen for the representation of
the free surface and the finite element method is used to approximate the solu-
tion of the potential problem. Though an explicit Euler scheme is used for the
evolution in time, accurate simulation results are obtained in the sense that the
stability results derived from the abstract theory are reproduced numerically.

Keywords: Darcy’s law; free surface flow; parabolic evolution equation; maximal
regularity; fully nonlinear equation; quasilinear equation; stability analysis; finite
element method
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Zusammenfassung. Der Fluss von inkompressiblen Stokesschen Fliissigkeiten in
vertikalen Hele-Shaw Zellen wird betrachtet. Die Fliissigkeit habe ein Geschwin-
digkeitspotential, das das Darcysche Gesetz erfiille, und die Hele-Shaw Zelle
habe eine externe Quelle an ihrer unteren Randkomponente. Der obere Rand der
Fliissigkeit ist eine freie Oberfldche, die zusammen mit dem Potential als freies
Randwertproblem in periodischer Geometrie formuliert wird. Zwei Arten dieses
Problems werden behandelt.

Zundchst wird die Existenz einer eindeutigen klassischen Losung des Prob-
lems fiir nicht-Newtonsche Ferrofluide fiir kleine Anfangswerte gezeigt. Der
Fluss unterliegt der Gravitations- und einer magnetischen Kraft sowie dem Ein-
fluss durch Oberflichenspannung, deren Effekte zusammen mit dem Einfluss der
externen Quelle auf die Stabilitit flacher Losungen untersucht wird. Die Existenz
von globalen Losungen nahe flacher Losungen sowie die exponentielle Stabilitét
oder die Instabilitét flacher Losungen wird bewiesen.

Als zweites Hauptresultat wird die Wohlgestelltheit des Flusses von Newton-
schen Fliissigkeiten fiir grofie Anfangswerte bewiesen. Unbeschridnkte Mengen
von zuldssigen Anfangsbedingungen werden fiir Fliisse, die entweder nur Gravi-
tation oder Gravitation und Oberflachenspannung unterliegen, beschrieben.

Die obigen Resultate werden mit Methoden der Theorie analytischer Halb-
gruppen und abstrakter parabolischer Gleichungen voll nichtlinearen oder quasi-
linearen Typs bewiesen. Zusatzlich werden Argumente aus der Theorie der ma-
ximalen Regularitdt und der Fourier Multiplikatoren benutzt.

Ein dritter Teil beschiftigt sich mit einem numerischen Verfahren um das
freie Randwertproblem fiir Newtonsche Fliissigkeiten zu losen. Hierbei wird
tiir die Interpolation der freien Oberfldche ein Spline genommen und das Po-
tentialproblem wird mit der Methode der finiten Elemente gelost. Obwohl ein
explizites Euler Verfahren fiir die Zeitdiskretisierung benutzt wird, ergeben sich
prézise Simulationen. Insbesondere werden die oben genannten abstrakten Sta-
bilitdtsergebnisse numerisch verifiziert.

Schlagworte: Darcy Gesetz; Fluss mit freier Oberfldche; parabolische Evolutions-
gleichung; maximale Regularitat; voll nichtlineare Gleichung; quasilineare Glei-
chung; Stabilitdtsanalyse; Methode der finiten Elemente






Preface

The field of research of applied mathematics combining real world problems with
abstract mathematical knowledge forms an intriguing branch of science. A little
contribution to this vast field is the thesis at hand constituting an advancement
in the understanding of both the behavior of fluids under certain conditions and
the mathematical theory of free boundary problems.

Hele-Shaw flows and also other types of free boundary problems have per-
manently been an object of research in mathematics for over a century and many
results on their solvability and qualitative behavior are available. In particular,
the approach of equivalently reformulating a free boundary problem, which in
general depends on more than one function, as an evolution equation for the
part of the boundary that is not fixed only has proved to be very fruitful for the
analysis of this kind of problems. Besides the question of the solvability it is the
statements on the qualitative behavior of these problems that show the particular
strength of this approach: the possibility to obtain a feedback from the mathemat-
ical analysis to the real world application, which is also one aspect of this thesis.

In the introductory part of the thesis the groundwork is laid to advance prop-
erly to the main results concerning the classical solvability of Hele-Shaw free
boundary problems. Both the modeling aspects—providing a sound understand-
ing of basic concepts in fluid dynamics and the proper formulation of equations
governing Hele-Shaw flows—and the most important theorems from the mathe-
matical theory for attacking free boundary problems with the approach described
in the preceding paragraph are presented.

The equations governing the motion of a fluid in a Hele-Shaw cell—Darcy’s
law—are widely accepted and numerous derivations of the classical Darcy law
are available. However, I chose to include a detailed survey of the derivation of
this law because for the generalized Darcy law as it is assumed to hold for a large
class of fluids I could not find a rigorous derivation from first principles in the
literature that discloses its validity in detail.

The expository part on parabolic evolution equations and analytic semigroups
has the same intention as the part on the modeling of Hele-Shaw flows: The
reader is given a concise summary on the most important results from this field
of mathematics to quickly acquire the abstract knowledge needed for the ensu-
ing main parts of the thesis. Also here I decided to concentrate on a certain topic:
the interpolation property of the function spaces in which the free boundary prob-
lems are formulated. This result is widely used in the literature and it is of utmost
importance for the derivation of the main results also in this thesis. However, a
proof of it does not seem to exist in the literature, yet.



vi Preface

The results in the thesis at hand were developed during the last two and a half
years at Leibniz Universitit Hannover, where I had the pleasure to be a member
of the International Research Training Group ‘Virtual Materials and Structures
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thankful for the financial and educational support I had in this period of time.
In particular, I would like to express my gratitude to my advisor Joachim Escher,
who had always interest in my work and who was ready to have a discussion
if need be. But also the communication in the Research Training Group and
at the Institute of Applied Mathematics—specifically, the exchange with the re-
search group of Gerhard Starke, whose readiness to get involved as a referee I do
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The part of this thesis that does not have an abstract mathematical character—
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at Ecole Normale Supérieure de Cachan in France. Though several approaches
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Chapter I

Introduction and OQutline

In mathematical fluid dynamics free boundary problems constitute a class of
problems that has gained a lot of research interest over the last decades. In these
problems a state variable describing some property of a fluid (e.g., pressure) com-
plies to a certain set of equations in an a priori unknown domain where the fluid
is located. This means that determining the domain of the flow problem is itself
a part of the flow problem. A major difficulty in treating these free boundary
problems stems from this circumstance.

Let us begin with agreeing on some basic conventions that are crucial for the
formulation of free boundary problems. First, a continuum approach is always un-
derstood. This means that no phenomena on the microstructure of the respective
materials are considered. Only the macroscopic behavior is of interest in such a
way as all state variables are continuous functions over their respective domains
being open subsets of the Euclidean space.

Second, the boundaries of the domains are sharp. This means that every do-
main occupied by a specific fluid is saturated so that there are no zones of phase
transition where a mixing of fluids occurs. As a consequence, the fluid domains
can be ideally separated from each other and their respective boundaries can be
unambiguously identified. Thus, finally, determining the domain of a flow prob-
lem means determining the unknown parts of these boundaries of the different
domains.

In general, the unknown boundaries are understood to be moving, i.e., they
continuously change their shape and their location. In contrast, there are prob-
lems whose domain is unknown but stationary. This means that for such a free
boundary problem the domain has to be determined once and for all. However,
free boundary problems having a moving boundary exhibit a time-dependent
domain, i.e., at every time the domain of the problem has to be determined anew.
They are often referred to as moving boundary problems whereas problems with
stationary boundaries are widely called free boundary problems. However, in this
thesis these two cases are not distinguished and usually the term ‘free boundary
problem’ is employed even if the boundaries are not stationary.

There are many examples of free boundary problems appearing in a wide
range of applications, e.g., civil and chemical engineering, see [10], [18], and [22].
One outstanding example is the flow of a fluid in a porous medium, e.g., ground
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water in the soil, seepage in a dam, oil in a sediment layer, or a solute in a packed
bed. Thin films in the context of lubrication processes and heat flux in melting
processes are further examples. But also in medical science free boundary prob-
lems can be of interest in helping to understand phenomena like the growth of
tumors, which can interestingly be modeled as fluids, see, e.g., [24] and [25].

Besides classifying free boundary problems according to the field of research
they come from, a classification of the respective phase boundaries is reasonable,
too. Here, any two phases having different physical properties regarding their
tendency to mix with one another can be separated by a sharp interface. For in-
stance, a separation due to different states of aggregation of a fluid, e.g., a liquid-
gaseous boundary, can be considered. But also two liquid fluids can be separated
by a sharp interface, e.g., if one fluid is hydrophilic and the other one is hydropho-
bic or even if they are different aqueous solutions. Furthermore, if the phases do
not consist of ‘real” fluids but, e.g., of a tumor in an organ, the phase boundary is
between healthy tissue and the tumor.

[.1 The Hele-Shaw Model

The first investigations leading to free boundary problems are certainly the works
by J. Stefan and H. S. Hele-Shaw in the late 19th century. The Austrian physicist
J. Stefan investigated the formation and melting of polar ice, see [69], [70], and
also [56]. Here, a liquid-solid boundary between ice and water is considered and
changes in state of aggregation due to changes in temperature lead to a moving
interface between these two phases. Depending on the assumed temperature of
the ice two different types of this problem can be studied. If the temperature of
the ice is assumed to be uniformly 0 °C, the ice phase is considered as an empty
phase where no motion is present. The remaining liquid phase constitutes a one-
phase free boundary problem. However, if a non-uniform temperature distribu-
tion in the ice phase is assumed, both phases are relevant leading to the two-phase
Stefan problem. The flow of a fluid in a so-called Hele-Shaw cell conceived by
and named after British scientist H. S. Hele-Shaw also leads to a (one-phase) free
boundary problem, which can formally be considered as a quasi-static Stefan
problem. In such a cell, which consists of two parallel plates at a narrow dis-
tance to each other, the Navier-Stokes equations for the motion of a fluid can be
reduced to an elliptic equation for one state variable defining—together with suit-
able boundary conditions—a boundary value problem on the a priori unknown
domain of the fluid.

Hele-Shaw cells can be arranged in two different ways essentially. The plates
can be aligned horizontally or vertically. In the first case the cell is parallel to the
ground floor and a fluid blob between the plates of the cell can develop intricate
shapes under certain conditions, which is known as fingering or Saffman-Taylor
instability. In a vertical cell the fluid behaves as in a basin filling it to the bottom.

In this work the focus lies on the vertical orientation of a Hele-Shaw cell. The
free surface of a fluid in such a cell is considered to be the graph of a continuous
single-valued function and the motion of the free surface is reduced to a single
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equation for this function only. A first existence result for the free boundary prob-
lem governing the flow of a fluid in such a cell on an unbounded domain was
given by J. Duchon and R. Robert in [21]. Taking into account surface tension
effects they prove the existence of a local solution, which can be extended to a
global one under certain restrictions. However, no statement on the uniqueness
of solutions is given there. Another approach was given by H. Kawarada and
H. Koshigoe in [49], where they prove local existence of a solution in Sobolev
spaces. Also there no results on the uniqueness of solutions are given. Moreover,
their results exhibit a loss of regularity of the solution. It was not until the publi-
cation of [34] by J. Escher and G. Simonett that the question of uniqueness of solu-
tions was answered by formulating the problem as an abstract Cauchy problem
and by applying maximal regularity arguments and results from the theory of an-
alytic semigroups and Fourier multipliers to this Cauchy problem. This approach
proved to be well suited for many free boundary problems. For instance, it was
applied by J. Escher and G. Prokert in [33] to prove the local well-posedness of
the same set of equations in a periodic geometry for small initial data. Moreover,
a first result on the stability of solutions can be found there.

For the flow of a fluid in a horizontal (multi-dimensional) Hele-Shaw cell
J. Escher and G. Simonett and, independently, X. Chen, J. Hong, and F. Yi were
the first to show existence and uniqueness of a classical solution, cf. [37], [36] and
[16], respectively. A few years before, Reissig showed the existence of analytic so-
lutions to a Hele-Shaw problem, see [63]. However, this was shown for a planar,
i.e., two-dimensional, flow problem only.

While all results mentioned above are shown only for Newtonian fluids, there
are more recent results for a larger class of fluids. For Newtonian fluids a linear
boundary value problem has to be solved at every time, i.e., for a known fixed
domain where the fluid is located. However, the extension to non-Newtonian
(or generalized Newtonian) fluids leads to a nonlinear boundary value problem. A
governing equation for this setting was proposed by L. Kondic, P. Palffy-Muhoray,
and M. J. Shelley in [50]. Using this approach, J. Escher and B.-V. Matioc were able
to show existence and uniqueness of a classical solution for non-Newtonian Hele-
Shaw flows in vertical Hele-Shaw cells, see [29], [30], [31], and [32]. Together with
A.-V. Matioc they extended these results to non-Newtonian fluids in horizontal
Hele-Shaw cells, see [28]].

[.2 OQOutline of the Thesis

The aim of the thesis at hand is the development of the theory of classical solu-
tions of a free boundary problem for the flow of a Stokesian fluid in a vertical
Hele-Shaw cell. The focus lies on the structure of a special boundary condition
and its influence on the solvability of the corresponding free boundary problem.
Qualitative investigations—in particular, stability results of special solutions—
are of interest, too.

In Chapter [llla thorough derivation of the equations of motion in a Hele-Shaw
cell leading to the free boundary problem of interest is given. Fundamental re-
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lations from continuum mechanics are derived from first principles and they are
used to go (almost) all the way to the Navier-Stokes equations. However, as these
equations are not needed in the first place, the main goal is the derivation of the
constitutive equation governing the motion of a fluid under the special restric-
tions in the Hele-Shaw geometry: Darcy’s law. This is done in a rather detailed
manner—in particular, with precise computations in dimensionless variables in-
volving power series for a (small) parameter.

Serving as a preparation for the mathematical analysis in the main part of
this thesis Chapter [llllis devoted to the presentation of results from the theory of
abstract parabolic equations and analytic semigroups as they are needed in the
following chapters. Moreover, the basic function spaces in which the free bound-
ary problems are posed are introduced. Several properties of these spaces are
proved; in particular, an important interpolation property with the continuous
interpolation method.

The results by ]J. Escher and B.-V. Matioc from [29], [30], and [31] and in par-
ticular the joint work with A.-V. Matioc in [27] on ferrofluids are the origin of
the present thesis. In Chapter [[V|existence and uniqueness of a classical solution
for a Hele-Shaw free boundary problem modeling the flow of a non-Newtonian
ferrofluid in a vertical Hele-Shaw cell is proved. Moreover, conditions on the
parameters in the model are derived under which flat surfaces are exponentially
stable or unstable. An exposition of parts of this chapter and also bifurcation
results for nontrivial stationary solutions can be found in [38].

In Chapter [V]the point of perspective changes from an abstract analytical to a
numerical one. The free boundary problem for which existence and uniqueness
of a classical solution is shown in the preceding chapter is considered in its New-
tonian version, and a numerical scheme visualizing the motion of the free surface
of a fluid for a given initial condition is developed. Furthermore, the chapter has
the aim to reproduce the stability results from Chapter [[V|in a visualized manner,
which makes it possible to study the behavior of the solution in the stable and
unstable regime. The simulations are implemented in Matlab.

Numerical simulations raise the question what initial conditions are admis-
sible so that the Hele-Shaw problem under consideration has a unique classical
solution. Chapter |VI|being the final part of the thesis at hand extends known re-
sults on the existence and uniqueness of classical solutions of Hele-Shaw flows in
such a way as (in some way) maximal sets of initial conditions are described for
which unique classical solutions exist.



Chapter II

Modeling Aspects of Hele-Shaw
Flows

A Hele-Shaw cell is a container consisting of two parallel plates located at a small
distance to each other. At the end of the 19th century, as a part of his probably
most famous experiments concerning the stream line flow of a fluid past an ob-
ject visualized in this manner, H. S. Hele-Shaw discovered a sudden and drastic
change in behavior of the flow of a fluid in such a cell from a turbulent to a stable
velocity-independent stream line flow when he placed the plates at a sufficiently
small distance to each other in his experiments. These results were published
in the award-winning paper [45]. A presentation of the experiments and find-
ings concerning Hele-Shaw’s discovery and a further description of his life and
research can be found in the Obituary Notices of Fellows of the Royal Society from
his year of death 1941.

Suppose that a typical length scale of the plates in a Hele-Shaw cell in, say,
x- and y-direction is L and that the distance between them (in z-direction) is b,
see Figure Then the relation between these two values—the aspect ratio—
is expressed by ¢ := b/L. If ¢ < 1 is sufficiently small, the flow in such a cell
behaves as in Hele-Shaw’s experiment and becomes uniform in z-direction. It
turns out that in this case the distance of the two plates can be considered as

‘Nf

Figure II.1: A vertical Hele-Shaw cell
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infinitesimal, and the z-coordinate, where the flow is uniform, can be neglected.
This, in turn, means that the flow of a fluid trapped between the plates of a Hele-
Shaw cell can be considered as two-dimensional. In the following these aspects
are investigated in more detail.

II.1 The Equations of Motion

We begin the presentation of the equations of motion of a fluid in a Hele-Shaw cell
by describing the behavior of a fluid as a continuum and by exploiting first princi-
ples from fluid mechanics. The concept of a control volume, the physical interpre-
tation of integral identities, and mathematical results on mutually transforming
volume and surface integrals are the main ingredients. At the end the continuum
approach allows the derivation of partial differential equations (PDEs) governing
the motion of a fluid, of which the Navier-Stokes equations are the most promi-
nent ones. For their derivation we closely follow the books [43] and [67]. Sev-
eral assumptions on the flow behavior lead to simplifications of these equations,
which eventually admit the statement of a free boundary problem for Hele-Shaw
flows.

Studying a fluid on the very microstructure, i.e., on a molecular level, might
appear to be the most accurate approach to describing the behavior of a fluid.
However, there are two severe drawbacks: On the one hand, relativistic uncertain-
ties in location and momentum of a molecule prohibit the availability of precise
values for a quantity making it impossible to perform reasonable computations.
On the other hand, the mere amount of molecules in a fluid portion visible to
the naked eye exceeds probably every existing storage and computation power
or, at least, causes huge computational costs that are in no reasonable relation to
the fluid portion under consideration. Fortunately, the continuum approach to
describing the motion of a fluid remedies these defects.

II.1.1 The Continuum Hypothesis and Particle Paths

Following [61, p. 2] we introduce the notion of a fluid particle. Let () be the do-
main in Euclidean space covered by a fluid. As already mentioned in the introduc-
tion, every property of a fluid is given by a continuous function f: ) — RR. This
means that at every point ¢ € () the respective quantity can be evaluated as f(¢).
To disclose the substantial difference to the molecular approach, where ¢ would
be identified with a molecule at this position, we define a particle as the amount
of fluid in a sufficiently small (infinitesimal) volume V; around the chosen point
¢. In Vg any property of the fluid is assumed to be uniform and we identify the
point { with a corresponding particle Vg. In the literature on fluid mechanics this
is referred to as the continuum hypothesis.

It has to be emphasized that a particle Vz must be saturated in the sense that
in V¢ enough molecules have to be present to give a reasonable (average) value
for some quantity in this particle. This is related to a minimal density of the
fluid. The density of a liquid fluid (nearly) always exceeds this minimal density.
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Figure I1.2: A fluid continuum with a particle path

However, it may happen that the density of a gas goes below this limit, e.g., air
in the atmosphere at the border to space.

A second case where the continuum approach is not valid is when effects ap-
pearing on smaller scales than V; have to be taken into account. Then one has to
work on this finer (probably molecular) scale. An example for this is the three-
dimensional study of thin films in lubrication processes whose heights are that
minuscule that working on a finer scale is indispensable.

With the notion of a fluid particle we can introduce the notion of a particle
path. Let () be open and let { € () be a particle. Its movement in the fluid
can be parametrized by a curve x(&, - ): (—=T,T) — Q for some T > 0 with the
convention that x(&,0) = ¢, see Figure The mapping x(¢, - ) is assumed to
be continuously differentiable and its derivative is the velocity v of the particle.
This means that P

Ex(é‘,t) = V(X(C, t),t). (IL.1)

This is an ordinary differential equation (ODE) and the function x is the solution
of the initial value problem

Ix(@ ) = v(x(@&n,0), x(E0) =¢ (IL.2)

This initial value problem is posed in Lagrangian coordinates, i.e., the dependent
variable is the (moving) particle ¢. It is convenient to choose other coordinates
where a spatial point is the dependent variable. If we assume the mapping x to be
invertible in its first component, this transformation is readily achieved turning

problem (IL.2) into

% (x,t) =v(E(xt),t), &(x(0),0) = x. (IL.3)

Problem having the spatial point x as dependent variable is said to be in Eu-
lerian coordinates. Note that in contrast to problem the total time derivative
in problem can be computed using the chain rule since the dependent vari-
able x now depends on t. Thus differentiating with respect to t and using
gives
d
dt

d, d d
= o0+ X Vi= 8+ Vi (IL.4)
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The operator D/Dt := d/0dt 4 v - V in this equation is sometimes called material
derivative.

Consider an open subset Vj C () of (infinitely many) fluid particles. In anal-
ogy to a particle path the sets

V(t):={x({,t): € Vy} forall 0<t<T (IL5)

can be defined. The set V) is referred to as a control volume and the sets V () repre-
sent the fluid portion at time ¢ > 0 occupied by the particles that initially form Vj.
Their respective boundary is denoted by S(t) := 9V (). Observe that V(0) = V}
and—for the sake of completeness—put Sp := S(0). With this notion of a control
volume the equations of motion of a fluid are derived in the next subsection.

I1.1.2 Conservation Laws

Let us begin with characterizing the fluids studied in the following in more detail
by formulating some postulates that are assumed to hold. First, all processes are
assumed to be isothermal so that effects caused by a nonhomogeneous temper-
ature distribution are neglected. Second, external body moments are assumed
to be absent so that the stress tensor (see (IL10)) of a fluid is symmetric, cf. [67,
p. 183] and [6), Section 5.13]. Finally, all considered fluids are assumed to be of
Stokesian type according to the following definition from [6, p. 107]:

(1) The stress tensor is a continuous function of the deformation tensor (see
(LI.11)) and the local pressure distribution only.

(2) The fluid is homogeneous, i.e., the stress tensor is independent of the spatial
variables.

(3) The fluid is isotropic, i.e., there is no directional preference.

(4) Without deformation the stress tensor consists of the hydrostatic pressure
only.

The author of [6] points out that ‘a large class’ of real fluids satisfies these condi-
tions. In fact, all fluids in upcoming examples do so.

For performing integral manipulations properly in the sequel the following
theorem from integration theory known as Reynolds” Transport Theorem, see [43),
Eq. (1.3)], is indispensable.

Theorem II.1. Let n = 2,3 and () C R" be open. Let Vy C () be open, too. For a
sufficiently smooth function f: () — R it holds that

% /V oSt = /V (t)(% f(xb) + div(fv) (x,1) ) dx,

where V (t) for 0 < t < T is defined in (IL.5) and v is the velocity from (ILI).
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This theorem is widely used in continuum mechanics. Here it serves as a tool
for deriving the equations governing conservation of mass and conservation of
momentum in a fluid. Note that v is assumed to be a column vector.

To deduce an equation for conservation of mass let p denote the density of a
fluid being a function of space and time. Reynolds’ Transport Theorem yields

%/V(t)p(x,t) dx = /V(t) (%p(x, t) + div(pv)(x,t)> dx.

Since the expression on the left hand side is the total mass of the fluid portion
V(t), the assumption of conservation of mass means

d 3 | i
it /V(t) p(x,t)dx = /V " (gp(x,t) - dlv(pv)(x,t)> dx = 0.

The integrand in the right expression has to vanish since V(t) and t are arbitrary.
Hence, the differential equation for conservation of mass is

d
5Pt div(pv) = 0. (IL6)

If the fluid is assumed to be incompressible and homogeneou the density p is
a constant and thus equation (IL.6) simplifies to

divv = 0. (IL.7)

This equation is called continuity equation. Note that, of course, equations
and are supposed to hold forx € Qand 0 <t < T.

From Newton’s second law, which states that the change of momentum of a
body equals the total of forces exerted on that body, an equation for the conserva-
tion of momentum in a fluid can be derived. The momentum of a fluid portion

V(t), cf. (IL5), is given by
dx,
/V(t) pvas

where again v is the velocity from and p is the fluid’s density. The forces
on V(t) are divided into body (or volume) and surface (or contact) forces. Body
forces, like gravity, act directly on the volume V(t) whereas surface forces, e.g.,
pressure, act on V() only through its boundary S(t).

Let f denote the vector for the body force and t, the one for the surface force.
The subscript at the latter indicates the dependence on the outer unit normal
vector n at S(t). Indeed, t, depends linearly on n as a principle from continuum
mechanics due to Cauchy says, see [43] p. 4]. Therefore, the surface force vector
can be written as t, = Xn, where X~ € R3*3 is the (symmetric) stress tensor, see
also [64, pp. 25-29]. Then Gaufs’ Theorem implies that the surface force acting on
S(t) can be written as a volume integral over V (¢), i.e.,

/ tods= [ Tnds—= [ divEdx.
5(t) 5(t) v(t)

1See [67] Section 10.10.2] for a discussion of the difference between an incompressible fluid and
an incompressible flow.
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Note that the divergence acts on X line by line. Now Newton’s second law reads

d
4 d :/ £+ divy)dx,
dt/v(t)pv x V(t)( +divY)dx

and Reynolds’ Transport Theorem gives

d : T .
2 v))dx = [ (f+divE)dx, In.
/V(t) <8t (ov) +div(pv - v )) x V(t)( +divX)dx (IL.8)
Again, the choice of V(t) and t is arbitrary. Hence, the integral signs in (IL.8) can
be omitted and the conservation of momentum can be written as the PDE

%(pv) +div(pv-v') = f +divE.

As an identity from vector calculus and the continuity equation (II.7) show, this
is equivalent to

d d
g(pv) +po(v-V)v+pvdivy = a(pv) +po(v-V)v=f+divL,

where the row vector V is the gradient in Cartesian coordinates. The assumption
of incompressibility for the fluid, i.e., constant density, simplifies this equation to

p%v—i—p(v-V)v =f+div. (IL9)

This momentum equation can also be written with the material derivative D/ Dt, cf.

(IL4),i.e.,

p%v =f+div.

Now the procedure for deriving the Navier-Stokes equations for Newtonian flu-
ids would start with assuming a law for the stress tensor where the viscosity of
the fluid is assumed to be a constant. In this case it can be justified that

> = —pid + LS, (I1.10)

where p is the pressure distribution in the fluid and £ is a linear map of the
deformation (or rate-of-strain) tensor

S(v) := %(VV +(Vv) '), (L11)

where the gradient is defined component-by-component, cf. [43, Eq. (1.9)]. Then
it holds that
divX = —Vp +div LS.

It is convenient to merge the pressure gradient in the divergence of the stress
tensor ¥ with the body force vector f. This defines a velocity potential u by means
of Vu := Vp — f. The total of body and surface forces is then given by div LS —
Vu.

The viscosity of a Newtonian fluid appears as a scalar in the linear map L.
However, as it is the aim to model also non-Newtonian fluids, which have a non-
constant viscosity, a modified law for the stress tensor has to be used allowing for
a nonconstant viscosity.
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II.2 Darcy’s Law

For the flow of a fluid in a Hele-Shaw cell it is possible to merge the continuity
equation and the momentum equation for the flow to one equation
for one state variable only. Here, a gap-averaging method in z-direction being
orthogonal to the lateral plates of the cell is the main tool resulting in Darcy’s
law.

Darcy’s law is an empirical law from hydrology. In the mid 19th century
French engineer H. Darcy worked (among other things) on a satisfactory water
supply system for the city of Dijon. Besides he was also interested in scientific
questions concerning the early stages of fluid dynamics and hydraulicsﬁ In his
report Les fontaines publiques de la ville de Dijon from 1856, where also the water
supply system for the city of Dijon is presented, Darcy describes an experiment
of the flow of water through sand in a cylindrical column where water is supplied
at the top and the discharge is measured at the bottom. He recognized a linear
relation of the flow rate of the water to the piezometric head as well as to the
inverse of the thickness of the sand layer. This relation can be reformulated as
a linear relation of the hydraulic gradient acting on the fluid to its velocity. An
excellent account on Darcy’s law in more detail can be found in [58, Chapter II].

Darcy’s law in its classical linear form is applicable only for Newtonian fluids
having constant viscosity, e.g., water as in Darcy’s experiments. However, the
attempt of generalizing Darcy’s law to non-Newtonian fluids naturally involves
a viscosity function y: [0,00) — (0, 00) deduced from experimental observations.

There are different classes of non-Newtonian fluids exhibiting (to a certain
extent) the same change in viscosity. For every class the viscosity function p has
a certain form involving several parameters whose choice reflects the behavior
of the respective fluid under shear observed in experiments. Two examples are
the classes of Oldroyd-B and powerlaw fluids, see, e.g, [61, Chapter 14] and also
[29]. Fluids of these types are shear-thinning, i.e., they become less viscous under
shear. A prominent example is blood flowing fast in a (narrow) blood vessel but
becoming rather viscous when dropping out of a wound. Shear-thickening fluids
exhibit the opposite behavior. Exerting a shear stress on such a fluid leads to an
increase in viscosity. For instance, hitting on a shear-thickening mixture of water
and cornstarch makes it become almost rubber-like.

II.2.1 The Dimensionless Equations

Darcy’s law can be derived from the momentum equation (I1.9) for both Newton-
ian and non-Newtonian fluids. To do this, dimensionless variables and a more
precise notation are necessary.

Let us write the velocity field component-by-component v := (v v, v3) ’
The standard Cartesian coordinates are denoted by x, y,z and, as above, t repre-
sents time. The introductory paragraphs of this chapter motivate the following di-
mensionless scaling of variables for deriving a dimensionless form of the momen-

2For a descriptive account on Darcy’s life and achievements see the historical article [41] and
also [12} p. 308].
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tum equation. The new spatial variables are X : % , = %y and Z := %z = TIZ
Likewise, the velocity is scaled to

_ 1
01 &, Y1
S U e
V.= ’02 . — SUO Y]
5 1
0 1
3 €2U0 ’03
where U is a characteristic (scalar) velocity. Moreover, put f := %t for time.

Finally, the dimensionless pressure is given by p := 5 p for a characteristic pres-

sure Py and the dimensionless viscosity is scaled by flg := PULOL Such a scaling is
performed in [39] for a special class of non-Newtonian fluids obeying a Johnson-
Segalman-Oldroyd model.

As the stress tensor ¥ can be decomposed into the pressure p and an extra
deformation dependent stress tensor, the viscosity appears in the latter. It may
thus be assumed that the stress tensor is given by

¥ = —pid + 2/1(2tr S?)S,

cf. also ([I.10), where fi: [0,00) — (0,00) is a viscosity function and again S (see
(IL.11)) is the deformation tensor, cf. [8, p. 55] and [50, Eq. (2)]. Moreover, tr A :=
Y_ii a;; denotes the trace operator for a tensor A := (a;;). Plugging in X into the
momentum equation yields

p—v = —Vu+2divj(2trS?)s, (IL12)

where u is a velocity potential given by Vu := Vp — f with the vector for the
body force f. Observe that u is scaled in the same way as p.
To compute S in dimensionless form note that

VZJl U 8893771 889271 8251
Vv= |V | = TO €002 Say-ﬁz 0:0> | .
Vos €20z03 €200 €0:03
Then S = TOS with the dimensionless deformation tensor
26971 £(dg01 + 0502) 9201 + €20:03
S = S(ay-ﬁl + afﬁz) 2883;?72 82772 + 82ay273
0:01 + €20z03  0z0; + €2003 2¢9575
2
Obviously, tr §? = % tr §? and

L, 1 1
tr§% = E(azzal)2 + E(azzﬁz)z + O(e). (I1.13)

Now the right hand side of (II1.12) becomes

dzil ) 3:=[1(2tr §2)9:51] + Oe)
_b alya +”0—L210 z[ (2trs7-) 7] + O(e) ,
L\efozn) 0 \e(@uln@ud)0:0) + oylu(282)0:32]) + O(e2)
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2
where y = %ﬁ(% +) is a dimensionless viscosity and i is the scaled velocity
potential, and the left hand side of (I1.12) is

2112 J501 "V
p(atV + (V . V)V) = LO 00y | + elpp | 2V | v

€0503 eV

et o(3) - [2) <] (3) e (052
- I 2 2 2 20z03 s

€(0§03 + 030501 + 03050, + € 1050:03)

where V; := (ax Gy) is the two-dimensional gradient in the dimensionless vari-
ables. )
Recall that the characteristic pressure is given by Py = £ OLU ¢ and put Re :=
3Pl
flo
by

. Then the first two components of (II.12) are given in dimensionless form

D (7, Re (014 - o -, o a2\5 (01
Reﬁ <52) + - (52) 0:03 = — Vil + 03 {y(2tr8 )0z (52)] + O(e),

where % = 0;+ (71 772)T -V, is the dimensionless material derivative. The
third component is
e”Re (0503 + 030:01 + 03070 + € 1030:03)
= 0zl + &% (0x[p(2tr §2)9:01] + 9y (2 tr §2)0:32]) + O(&%).
As e < 1is small the Reynolds number Re nearly vanishes. Thus neglecting all
O (e)-terms (see also (I1.13)) yields the equations

- 2 -

governing the motion of a fluid in the small gap limit ¢ — 0 in a Hele-Shaw cell.

— Vil + 0z {y(

For better readability all bars over the variables are omitted and v, := (771 52) T
denotes the lateral velocity. In this way the equations above turn into the reduced
Stokes equations

—Vau + 0,[u(|0,v2[*)9.v2] =0, 9.u = 0. (IL.14)

Starting from these equations, the authors of [50] derive a modified Darcy law for
non-Newtonian fluids in a Hele-Shaw cell. The main steps are as follows.

Equations (I1.14) integrate to
zVou = 1(|0,v2|?)d,va. (IL.15)
Squaring this equation gives

22| Vaul* = h(|9,v2)?), (IL.16)
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where k() := ru(r)? for r > 0. Under the assumption that
W(r)=u(r)>+2rd' (Hu(r) >0 for r>0 (1.17)
equation is uniquely invertible, i.e., it is equivalent to
10,v2|* = h =1 (22| Vaul?).

In (IL.15) this gives
z2Vou = fi(z%|Voul*)d,vs, (IL.18)

where fi := uoh~!. Under the assumption of no slip on the lateral plates, i.e.,
v(-,-,£b/2) = 0, integrating this equation gives the two-dimensional velocity

field explicitly, i.e.,
_ / ¢Vou | a.

b/2 (G2 V2ul?)
Finally, gap averaging v, gives

b/2 b/2 (b/2 5y
dzd
/b/z /b/z/ 22|V2”|) =6
/b/z z(b/2 —z)Vyu
b b/2 i 22|V2u| )

b/2 1
AzVou = ————-Vou
b/b/z fi( ZZ|V2L¢|2) ? A([Vaul?) 2

dz

where
b/2 G2
_—. / ey @S for 720 (IL19)
(r) " b )by fi(rs

In the gap averaged two-dlmensmnal regime all state variables do not depend on
z anymore and it is reasonable to consider the gradient as the lateral gradient in
x- and y-direction. Thus, without the subscript at the gradient the gap averaged
velocity is
1

AV "
This is the modified Darcy law for non-Newtonian fluids. Note that this nonlinear
relation becomes linear for a Newtonian fluid. This is due to the fact that the
function 1/ji is constant if the viscosity u is constant.

Plugging in ¥, from (I1.20)) into the continuity equation (II.7) gives

Ty = — (I1.20)

i . 1

div ¥, div A(VuP) Vu =0, (IL.21)
where the divergence—like the gradient—has to be understood in two space di-
mensions now. This equation can be considered as a PDE for the function u. In
combination with suitable boundary conditions it is used to formulate a bound-

ary value problem for u in Section[[I.3|
It is not evident that holds for every non-Newtonian fluid. In fact,
the crucial step in the derivation of (I.21)—the inversion of the function h(r) =
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ru(r)?, r > 0—is not always feasible. If the viscosity y is assumed to be positive,
the invertibility condition (IL.17) is satisfied if and only if

0 < u(r) forall r >0, (I1.22)
0 < u(r)+2ry'(r) forall r>0. (I1.23)

These inequalities are standard assumptions on admissible viscosity functions for
non-Newtonian fluids, see also [14]. For a shear-thickening fluid, i.e., its viscosity
increases with increasing shear, condition is always satisfied. But for a
shear-thinning fluid condition need not be satisfied. There might be a range
for the variable r, where u(r) + 2ru’(r) < 0, cf. also [50]. For a shear-thinning
fluid the viscosity p has to be carefully examined to determine whether or not

condition (II.23)) holds.

[1.2.2 The Potential Function

The function u is introduced as a scalar function representing the pressure p and
the body forces f of a fluid. The constitutive relation is Vu = Vp — f. The basis
for constructing such a potential function lies in knowing the considered body
forces. However, to determine these forces in the context of Hele-Shaw flows it
has to be agreed on the geometry of the problem first.

If a Hele-Shaw cell is aligned horizontally, i.e., it is situated parallel to the
ground floor, a centrifugal body force can be exerted on a fluid between the plates
by rotating the cell. However, in a vertical (immobile) Hele-Shaw cell a natural
body force is gravity. In this work this vertical geometry is solely studied and, by
convention, x is the horizontal and y is the vertical coordinate. The vector for the

gravitational body force is then given by f, := (0 —gp) ", where ¢~ 9.81ms>
is the (Earth’s) gravitational acceleration.

Another possible body force is a magnetic one. As gravitation can be con-
sidered as a force field, a magnetic field can induce a body force on a fluid, too.
However, the fluid under consideration does not necessarily react to magnetic
forces. In fact, no natural fluid does. In contrast, ferromagnetic liquids do.

A ferromagnetic liquid (or ferrofluid) reacts to a magnetic field in a macro-
scopic way: In the presence of a magnetic field it becomes highly polarized and,
retaining its flowability, it aligns itself with such a field—often by developing a
mesh of peaks along the lines of this field. This macroscopic phenomenon relies
on the microstructure of a ferromagnetic liquid. After a thorough grinding pro-
cess of a ferromagnetic solid minuscule particles of it having the size of about
102 A are suspended in a carrier fluid, e.g., some acid, a hydrocarbon or simply
water. To dissolve this powder properly, every particle has to adhere to a coating
of a dispersant to prevent agglomeration. In such a dilute solution the particles
behave due to Brownian motion as long as no magnetic field is present. For more
details see the technical reports [65] and [47].

Ferromagnetic liquids do not occur in nature. Their fabrication and hence
their scientific investigation dates back only a few decades, see Patent 3,215,572,
U.S. Patent Office, 1965, by S. S. Papell and, e.g., the early research articles [59]
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and [17]. However, ferrofluids have already gained important fields of applica-
tion, such as in loudspeakers and in hard disk drives, cf. [9].

To determine a magnetic body force £, exerted on a ferrofluid in a vertical
Hele-Shaw cell, the source of the magnetic field has to be identified. Consider a
wire placed above the cell at height y = 1, say. It carries a current of intensity
lw. The wire is considered to be very (infinitely) long such that only the magnetic
tield induced by the portion of the wire above the cell has effects on the ferrofluid
and not the magnetic field induced by the rest of the wire forming a closed cir-
cuit far away from the cell. Under this assumption the magnetic field is radial
around the wire piercing perpendicularly through the fluid in the cell. If the wire
is assumed to be infinitely thin, Ampére’s circuital law states that the intensity
of the magnetic field H is proportional to the current’s intensity ,, and inversely
proportional to the distance from the wire, i.e., cf. [64, Eq. (3.40)], see also [57],

H= g Y £ 1. (I1.24)

Then the magnetic body force is given by, see [64, Eq. (4.33)],
fn = =V (ps + pm) + HoMVH,

where pp = 471 x 107" mkgs2 A2 is the permeability of free space, M is the
magnetization of the ferrofluid, and ps and p;, are the magnetostrictive and the
fluid-magnetic pressure, respectively, see [64, Eq. (4.36)] for a precise definition.
In [64] p. 111] it is argued that for dilute ferrofluids dipole interaction is negligible
and, as a consequence, both p; and p;, vanish. The remaining Kelvin force den-
sity oMV H can be further simplified with the linear relation M = xH between
the magnetization and the intensity of the magnetic field given by the material
dependent magnetic susceptibility x. The magnetic body force is then given by

2
HoX o2 _ HoX 0)
m = HoX \% 2 \ SNZV[yH(l—y)Z}’ ]/7& ’
where use of (11.24) is made, cf. also [57, Eq. (2)].
The combination of gravitational and magnetic forces in the dimensionless
velocity potential u for the flow of a ferrofluid in a vertical Hele-Shaw cell gives

where f, and f,, are the dimensionless forces due to gravity and magnetization,
respectively, and p is the dimensionless pressure. Recall that its scaling is given
by the characteristic pressure Py. Therefore, with

-1 - HoXi 12
fo = Ofg and f, := 87T2Pov{y'_>(l—y)2 , Y#EL

where 1 := 15, /19 is a dimensionless intensity of the current in the wire, the func-
tion u can easily be written down explicitly as

2 2
_ 80 _ MoXip !
ulry) =py)+ oy = gap Ty Y7L
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For the sake of simplicity let us choose the quantities specific for the ferrofluid

under consideration as p := % and x := 8:;[1;0. The potential function thus reads
0
2
L
u(x,y) :p(x/y)+y—m, y # 1. (I1.25)

II.3 The Free Boundary Problem

A boundary value problem for the potential function u is readily derived from
(IL.2T) and (I1.25). To begin with, letS := IR /27tZ be the unit circle. Functions over
S are naturally identified with 27r-periodic functions. For a given function f over
Slet Q(f) :=={(x,y) € SxR:0 <y < f(x)} denote the domain of a fluid in a
vertical Hele-Shaw cell having the extent S x [0, 1] with bottom T’y := S x {0} = S.
The free surface of the fluid is given by I'(f) := {(x, f(x)) : x € S} and the cell is
filled with air at atmospheric pressure p, above I'(f).

The differential equation for the function u in Q(f) is ([L.21). With the defini-

tion of the differential operator Q := — div ——— V this is simply

a(v-12)
Qu=0 in Q(f). (I1.26)

To write down a boundary value problem for the function u in the domain
Q(f), boundary conditions have to be imposed on the free surface I'(f) and on
the bottom of the cell I'j. Under suitable assumptions on the (dimensionless)
pressure p at the free surface the dynamic boundary condition on I'(f) is given by
aty = f(x) for x € S. Here essentially two cases have to be distinguished:
prescribed pressure or surface tension effects. In the first case the pressure is
given by the atmospheric pressure p, of the surrounding air. In the second case
the pressure exhibits a jump across the free surface from the fluid phase to the ad-
jacent air phase, i.e., the pressure of the fluid at the free surface is assumed to be
different from the pressure of the air right above. This is due to different types of
molecules on the two phases separated by the free surface, see, e.g., [67, Section
2.8]. In the force balance at the free surface I'(f) this pressure jump is compen-
sated by surface tension effects. More precisely, the Laplace-Young equation

p—ps=0odivv (I1.27)

holds, where v := n/+/1+ f2 withn := (—fx 1) is the unit outward normal at
I'(f) and the surface tension coefficient ¢ is a positive constant, cf. [43] Section
1.1.2 & p. 15]. Note that x-subscripts stand for partial differentiation with respect
to the spatial variable x. The pressure jump in can be expressed as the local
curvature of the free surface, i.e.,

fx fxx .
=== | ] == = o

If the air pressure is normalized to zero, i.e., p, = 0, the dynamic boundary con-
dition on the free surface is

2

L

U= —0Kf— 5+ f on T(f), (I1.28)

(1-1)



18 II. Modeling Aspects of Hele-Shaw Flows

where o > 0 if surface tension effects are considered and ¢ = 0 otherwise. Like-
wise, 1 > 0 means that a current of intensity  flows through the wire above the
cell whereas : = 0 means that the current is switched off.

At the lower boundary component I'y an external source is modeled by the
source term b(f) depending on the free surface f, see also [23]. The term b has
to be considered as a function from R to R and the function b(f) at some point
x € Sis defined by b(f(x)). This expression can be used to prescribe the pressure
on the bottom of the cell or to define a flux through the bottom of the cell. In
the first case one sets p(-,0) = b(f) and says that this is equivalent to
u(-,0) = b(f) — 2. In the second case the flux through Iy is given by the normal
velocity

(0N __ 1
e (5) = fwamen =00

see (I1.20). Therefore, if

b(f) :=b(f)—(1-0)72 (11.29)

the boundary condition on I'y can be written as

(1-06)u+ 7 i oyu =b(f) on Ty, (I1.30)

(IVul?)

where the parameter 6 € {0,1} determines whether the pressure (6 = 0) or the
flux (6 = 1) at the bottom of the cell is prescribed. A simple choice for b could
be the identity, i.e., b(f) = f, modeling (for § = 1) a flux through the bottom of
the cell that equals the height of the fluid head. However, any other choice that is
reasonable in a certain experimental setup can also be treated.

The boundary value problem consisting of the three equations (I1.26), (IL.28),
and is now extended by a kinematic boundary condition at the free surface.
If it is assumed that particles at the free surface stay there forever, the (total) time
derivative of the constitutive relation for the free surface 0 = —y + f(t, x) is

0=0[-y+f(tx)]+ () ¥(B) V(-y+f(tx), (vy) €T(f), t>0.

Observe that (x/(t) y/(t)) = V2, cf. (LT) and (IL.20). It follows that

0:atf—i—‘72-(fx —1) on T(f).

Hence, by means of (I1.20) this is

_ VIR
aff——Wavu on TI(f), (IL31)

where d,u := Vu -v.
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In sum, equations (11.26)), (L1.28)), (I1.30), and (IL.31) constitute the free boundary
problem

Qu =0 in  Q(f),
) 3
(1—(5)u+W8yu = b(f) on Ty,
2
U= —oK; — W +f on I(f), (IL32)
oif = _—]/_l(|1Vtt|j;%) dyu on T(f),
£(0) = fo, on S

where f( is some initial condition.

Observe that depending on the choice of b the amount of fluid in the cell is not
necessarily constant. In fact, in case § = 1 the total mass in the cell can be directly
controlled by the choice of b: As the density of the fluid is assumed to be constant
and as its volume is given by [¢ f(x) dx, the change of mass in the cell is given by

%/Sfdx:/atfdx
= / ”1+f2Vu vds

A(Val?)
1
= — Qud X, / ————-0yuds
P ST

This means that if b(f) has negative integral mean, additional fluid is injected
through the bottom of the cell whereas a positive integral mean of b(f) leads to a
decrease of fluid volume in the cell. Only if b(f) has exactly integral mean zero,
the total mass in the cell is conserved. In particular, this is the case when the no-

flux condition dyu = 0 is employed on the lower boundary component, see also
[27, Remark 2.1].






Chapter III

Parabolic Evolution Equations
and Analytic Semigroups

The kinematic boundary condition at the free surface in a Hele-Shaw free bound-
ary problem is an evolution equation for the function f defining the free surface.
The corresponding evolution operator in this equation contains both the function
f and the solution of the boundary value problem for the potential function u. In
turn, due to the dependence of the domain of this boundary value problem on
the function f, its solution u also depends on f. From this point of view, given
an initial condition fq for the free surface, the dynamics of the Hele-Shaw flow
under consideration is solely given by an abstract Cauchy problem of the form

of =(f), f(0)=fo, (IT.1)

provided the boundary value problem for the function u is uniquely solvable.

It turns out that the boundary value problem for u in Q)(f) can be solved with
the theory of elliptic PDEs of second order. The subsequent study of the Cauchy
problem then strongly relies on results from the theory of abstract parabolic
equations and analytic semigroups, where the main focus lies on the proof that
the linearization of the evolution operator ® generates an analytic semigroup in
suitable function spaces. The choice of these function spaces has two important
constraints: They have to comply with the elliptic theory and they have to be
interpolation spaces.

III.1 Little Holder Spaces and Interpolation Theory

Let us begin with introducing some basic function spaces. For a bounded and
open set U C R”, n > 1, with a C?>-boundary and an integer k > 0 let BCK(U)
denote the Banach space of all k times differentiable functions from U to IR having
bounded and continuous derivatives up to order k with norm

|||k i = maxsup [0"u(x)| for u € BCK(U).
lal<k xeu

Here the multiindex notation a := (%1, e, ank) with 9%u := 97 for an arbitrary
permutation T of a with repetitions is understood. We put BC(U) := BC°(U).
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The space BUCK(U) consisting of all bounded and uniformly continuous func-
tions from U to R up to order k is a closed linear subspace of BC¥(U) having the
same norm. Again, we set BUC(U) := BUC(U).

For a function u € BUC(U) and « € (0,1) the a-seminorm is given by

|u(x) — u(y)|
Ulpu = SUp ———————.
[ ]04 x,yepll |x_y‘zx
X7y

Given k € N and « € (0,1), the Holder spaces
BUCK*(U) := {u € BUCK(U): ﬁai[auu]a,u < oo}
al=

equipped with the norm || - [[kyou = | - [[xu + max),—x[0" - ]o,u are Banach
spaces.

Given s > 0, we define the class of [ittle Holder continuous functions of order
s as the closure of the smooth functions over U, i.e.,

BUC™(U) == () BUCK(U),
k=0
in the Holder spaces BUC?®(U) denoted by buc®(U) and endowed with the same
norm as the spaces BUC*(U).
For functions over the unit circle S we define the space C* := C¥(S) as the
Banach space of continuous functions of order k € IN with norm

||l := ||u|lxs := maxsup [0"u(x)| for u <€ Ck.
x€S

For a continuous function u over the unit circle the a-seminorm, « € (0,1), is
defined by

u(x) —u(y)|
Ulg 1= [U[yg = SUp ——— .
e = [ules = sup =1
x#Y
Equipped with the norm || - [[xyo == || - [lk1as = I - llxs + max,—x[0" - |45, the

space Ck# := Ck+%(S) of all k times continuously differentiable functions over §
whose k-th derivative has finite a-seminorm is a Banach space.

Given s > 0, the little Holder spaces over the unit circle h® := h*(S) are defined
as the closure of the smooth functions

C® := C®(8) := ﬁ ck(s)
k=0

in the Holder spaces C°® equipped with the same norm as the spaces C°.

We formulate our results in little Holder spaces because they combine prop-
erties indispensable for the application of both the elliptic and the parabolic the-
ory. In the next proposition we collect some fundamental properties about these
spaces. A proof in particular of the interpolation property (vi), though widely
used in the literature, is not known to the author. The subsequent presentation of
basic interpolation theory has the special aim of proving this property.
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Proposition IIL.1. Lets, t € R\ Z be given such that0 < s < t and puts :=k+«
fork € Z and « € (0,1). The following properties hold.

(i) f € h* ifand only if f € C° and

() W)l _,

lim sup >
020 yyes |x — ]/|
0<|x—y|<s

(ii) h® is a (true) closed linear subspace of C°.

(i) h® = ciol s for arbitrary ty > s.

(iv) h' is densely injected in h®.
(v) h' is compactly imbedded in h®.

(vi) Let6 € (0,1) be given such that 6t + (1 —0)s ¢ Z and let ( -, - )¢ denote the
continuous interpolation functor introduced in [19]. Then it holds that

(hs’ ht)@ — h9t+(1—9)s.

Proof of (i)—(v). A proof for the intrinsic characterization (i) of the spaces h°, s > 0,
and an example of a function in C*® \ /° can be found in [55, Lemma 2.2.3 & p. 31].

751l [ls

To prove that ° is closed in C® pick f € %" ™ and choose a sequence (f,,), C
h* such that || f, — f||s — 0. Then, given e > 0, we can find N € N and § > 0 such

that k k
9 P
sl sup PO =Gy
x,y€S |x - }/’
0<]x—y|<é

see (i). Since

[0°f (x) — 0" ()]

sup

x,yeS ’x - y|a
0<|x—y|<d
< sup [9%f = " fnl(x) = [0°f — Al ()] sup 0% (x) — 9 fn ()]
N x,y€S |x_y‘zx x,y€S ’x_y|zx
0<|x—y|<d

<§g,

the assertion follows from (i).
To prove assertion (iii) let f € h® be given and let ty > s. There exist smooth
functions (f,;), C C® such that ||f, — f||s — 0. Since C*® C C% the inclusion

h* C E” e follows. To show the other inclusion we start with showing C" C £°.
Indeed, let ¢ € C' be given. Then it holds that o¥g is Holder continuous. More
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precisely, 9*¢ is a member of C* and also of CP for € («,ty — k). From this and
(i) we infer that g € h® thanks to

k _ Ak
32 (x) = 9(y)] _ lim(og] 07~ = 0.

lim sup -
6—0 x,y€S |x - ]/| 0—0
0<|x—y|<s

H : HS C F” : ||S — hs,

Lets,t € R\ Z be given such that 0 < s < t. The dense inclusion h' L s
follows directly from the definition of the little Holder spaces and the compact
inclusion is due to the fact that C! is compactly imbedded in C*. O

From (ii) we now deduce that Cfo

To prove assertion (vi) we need some preparation. To begin with we provide
some basic material about interpolation theory including the introduction of the
real and the continuous interpolation method. We closely follow [2, Section 1.2]
and [53, Chapter 1], see also [72, Section 1.2] for a very general approach.

Let X be a locally convex space. A pair of Banach spaces (Ey, E;) is said to be
an interpolation couple if both Ey and E; are continuously imbedded in X. Then
Eo N E; and Ep + E; are well defined and Banach spaces. A space E with Ey N
E; — E — Eg+ E; is called intermediate space with respect to (Ep, E1). Observe
that, of course, Eg, E1, Eg N Eq, and Eg + E; are all intermediate spaces with respect
to (Eo , El).

To make things simpler we only consider the case where E; — Ej. Then
it obviously holds that Eg N E; = E; and Ey + E; = Ep. In this case E is an
intermediate space if and only if E; < E — Ej and we call such an intermediate
space interpolation space with respect to (Ey, E1) if for every linear operator T €
L(Eg) with T|E; € L(Eq) itholds that T|E € L(E). Again, Ey and E; are trivially
interpolation spaces with respect to (Ey, E1).

In the sequel we define concrete nontrivial interpolation spaces for the spe-

cial case of a densely injected interpolation couple (Eg, E1), ie., E 4 Eg. We
distinguish between the real and the continuous interpolation method.

The real interpolation method for constructing (true) interpolation spaces be-
tween E; and E( can be characterized in several equivalent ways. In the following
we delineate the K-method, see [53], Section 1.2] and [11}, Section 3.1].

Given x € Ep and t > 0, we define the K-functional

K(t, x) := inf, (Ilxflo + t]]1),

a€Ey,beE;
where || - ||p and || - ||; are the respective norms in Eg and E;. For 0 € (0,1) and
g € [1, 0] we define the spaces
(Eo,E1)e,q := {x € Eo: [t — t *"VK(t,x)] € L7(0,0)}, (I1.2)

where we declare 1/ := 0. Endowed with the norm

I ko £age, =11+ N = 11t = £787IK(E, )]l 1a(0,00),
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the spaces (Eo, E1)g,4 are Banach spaces. Furthermore, for 6 € (0, 1) we put
(Eo, E1)g := {x € Ep: %ir%t_eK(t,x) =0} (IIL.3)
—

Equipped with the norm || - || also this space is a Banach space.

Observe that the spaces (Eo, E1)g,; and (Eo, E1)p with 6 € (0,1) and g € [1, o]
are nontrivial in the sense that they are different from Ey, E1, and {0}. Moreover,
the following inclusions hold, cf. [53, Proposition 1.2.3].

Proposition IIL.2. Let 0, 6y,6; € (0,1) and py, p2 € [1, 0] be given such that 6y <
8 < 01 and p; < py. Then it holds that

E1 = (Eo, E1)g;,00 = (Eo, E1)g,p, = (Eo, E1)e,p,
— (Eo, E1)g = (Eo, E1)o,00 = (Eo, E1)g,1 — Eo-

.. d . .
For the densely injected Banach spaces E; — Ep we define the continuous
interpolation functor as

(Eo,E1)n = E1 1o, (ITL.4)

where 6 € (0,1), cf. [2, Section 1.2.5]. It is a consequence of Proposition 1.2.12
in [53] that (Ey, El)g,oo = (Eo, E1)s. Moreover, it can be shown (see [20]) that
these spaces coincide with the continuous interpolation spaces introduced by
G. da Prato and P. Grisvard in [19], where they are also denoted with the sym-
bol (Eg, E1)g. We adopt this notation in the following.

Let us conclude with the following central result from interpolation theory,
see [11) Section 3.5] and [53, Section 1.2.3].

Theorem IIL.3 (Reiteration Theorem). Let 0 < 6y < 6; < 1 and 6 € (0,1). Let

d
Eo, E1, Fo, and F; be Banach spaces such that E; — Eg and (Ey, El)gj,1 — F —
(Eo, E1)p;,0 for j € {0,1}. Then it holds that

(Fo, F1)o,g = (Eo, E1)(1-6)0y100,,4 forall g€ [1,00].

As a last step in the preparation of the proof of Proposition (vi) we intro-
duce the periodic Besov spaces B}, := Bj,(S), where s € R and p,q € (0, oc]. For
a precise definition we refer to [66) Section 3.5.1]. Here we only give the following
properties of these spaces, cf. Theorem 1 and Remark 2 in Section 3.6.1 and the
Theorem in Section 3.5.4 in [66]].

Proposition II.4. (i) Let 6 € (0,1), p,4,90,91 € (0,00, 59,51 € R, and s :=

(1—6)so + 6s1, where sy # s1. Then it holds that (Byy,, By, )e,q = Bjy-

(ii) Givenk € N, it holds that BX | — CF — Bk .
(iii) Ift > 0 is not an integer then it holds that B.,,, = C'.

We remark that B, coincides with a Zygmund space if f is an integer, see [66),
Section 3.5.4].
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Proof of Proposition (vi). Let sy < sy withs; € Nand 6 € (0,1) be given and
put sg := (1 — 6)sp + 6s1. From Theorem (i) we infer that

Bigoo — (Bzgom Bcsxlaoo)e,oo — (Bcsagoo, Bzcl,l)ﬁ,oo-

Owing to Theorem [[I1.4{ (i) we get B = (BXeo, C*®1)g,0o. From this relation, the
definition of the continuous interpolation spaces (see (l1I.4)), Propositions [II1.4
(iii) and [[II.1] (iii), and the fact that sy < s; we conclude that

(BYeo, C1)g = Gl s = oo = 7= ot (IIL5)
The smooth functions can be identified with the space By := (1~ Béoq. In-

deed, since for every t > 0 thereis a k € IN such that k <t < k+ 1, we have
B’gj; — Bf,oq — B’goq and hence BE = (Mien B’goq. From Theorem |[[I1.4{(ii) and the
fact that By, does not depend on g we finally infer that

BEg=()C=cC® (I1L.6)
keIN

as claimed.
Given t € R, we define the little Besov spaces b.,,, as the closure of the space

BZ in BL,,. Then we see from ([IL5) and (TIL.6) that
(B3o, C1)g = b (I1L.7)

The little Besov spaces are stable under continuous interpolation as the following
application of Theorem shows.

Pick tp € R and t; € IN such that {p < sp < s; < #; and choose 6; in
such a way that s; = (1 —0;)to + 0;t; for j € {0,1}. To shorten our notation
let Ey := Bégoo, Ey = Ctl, F = (Eo, E1)90’ and F = (Eo, E1)91- With this
notation we have, cf. ([IL7), (b&w,beo)g = (Fo,F1)g. Now Proposition
shows that (Eo, E1)e;,1 < F; = (Eo,E1),e0, j € {0,1}, and Theoremmyields
(Fo, F1)e,g = (Eo, E1) (1—0)9,+06,,4 for q € [1, 00]. To apply this result for the continu-

ous interpolation method, note that by definition (Fy, F1)g = F_1H ' H(EO’E1>(1*9)90+991/°°,
cf. (LIL.4), where we already use this reiteration result. Observe that

d d
F = (Fo,F1)e1 = (Eo, E1)(1-6)0y+66,1 — (Eo, E1)(1-6)6+66,/

cf. [2, Chapter I, Eq. (2.5.2)]. This implies

I 1l(Eq,Eq)
(Fo,F1)e = (Eo, E1) 1—0)0p+00, = @ - 000+00
g Ey) .
— El 0511 9)90+991, e (EO, El)(1_9)90+991
and thus the assertion because

Sp = (1 — 9)50 +60s1 = (1 — 9)((1 — Qo)to +90f1) —|—9((1 — Ql)to +91f1)
= (1—(1—0)8)—661)to+ ((1—6)0p + 661)t1.
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Eventually, we obtain from Theorem [I1I.4|(iii), (I1L.6)), and the definition of the
little Besov spaces that

ps = sl s — Eooll egees — @H Mpge — b,

where s > 0 is not an integer. The assertion now follows from the stability of the
little Besov spaces under continuous interpolation. O

We remark that the preceding proof loosely relies on some ideas from unpub-
lished material of H. Amann.

Let us close this section with two important inequalities for norms in continu-
ous interpolation spaces, cf. [2] Section 1.2.2].

d
Proposition II1.5. Let Ey, E; be Banach spaces such that E; — Ej and fix 6 €
(O, 1) Put Eg = (Eo, EI)G-

(i) The following convexity property holds: There is a positive constant cg de-
pending on 6 such that

x|, < C9||x||(1)_9||x||‘19 forall x € E;.

(ii) For all e > 0 there is a positive constant c depending on 0 and ¢ such that

Ix||g, <ellx|l1 +cllx|jo forall x € Ej.
Proof. The first inequality is a consequence of Corollary 1.2.7 in [53] for the case

p=cosince || - [[g, = || - [0
From the convexity property (i) and Young’s inequality we obtain

e 0/ & \0/(6-1) 1-0
Il < o Sgleln) ((55) " lvlo)

< 1 0 € 6/(6—1)
<ellxl+eo=0)(z5) lxlo=ellxlh +cllxl,
where ¢ = ¢(6,¢) := (1 — 9)99/(1—9)Cé/(1*9)89/(9—1). -

III.2 Existence Theorems for Cauchy Problems
in Continuous Interpolation Spaces

Let X be a Banach space. A semigroup T is said to be analytic on X if the mapping
[t — T(t)]: (0,00) — L(X) is analytic. It is called strongly continuous on X if
[t — T(#)x]: [0,00) — X is continuous for all x € X.

Consider semigroups of the form T(t) := exp(—At), t > 0, i.e., there is a
linear operator, the (negative) generator, A: D(A) — X with domain D(A) C X
that ‘generates’ the semigroup T in the above way. For semigroups in this form
a complete characterization of analytic ones is available. In [40, Theorems 4.2.1
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& 4.2.2] it is shown that — A generates theﬂ analytic semigroup (exp(—At)) j>0 if
and only if it is sectorial, i.e., the resolvent set p(— A) contains a sector Sg ., := {A €
C: A # w,|arg(A —w)| < 0}, where w € Rand 6 € (71/2, ), and the resolvent
operator R(A, —A) := (A + A) ! satisfies the estimate |[R(A, —A) lzx) < MJA -
w|~! for some M > 0 and all A € Spw, see also [53] Definition 2.0.1], where
this equivalence is used to define analytic semigroups in the above form. It is
important to note that the sectoriality condition can be equivalently reformulated
in a (complex) half plane, cf. [53, Proposition 2.1.11] and [40, Lemma 4.2.3].

Proposition IIL.6. Let A: D(A) C X — X be a linear operator. Then —A is secto-
rial if and only if there exist constants w € R and M > 0 such that

p(—A) D{A €C: ReA > w}, (IIL.8)
IAMIR(A, =A)|lzx) €M, Red > w. (I11.9)

Observe that if —A is sectorial, the semigroup (exp(—At)),.
tinuous if and only if [t — exp(—At)x]: [0,00) — X is continuous in 0 for all
x € X. In [53, Proposition 2.1.4] it is shown that lim;_,gexp(—At)x = x if and
only if x € D(A), i.e., (exp(—At)),., is strongly continuous if and only if D(A)

is dense in X.

is strongly con-
£>0

II1.2.1 The Class of Generators of Strongly Continuous Analytic
Semigroups in Continuous Interpolation Spaces

Let X be a Banach space and let A: D(A) — X be a linear mapping with domain
D(A) C X. If Ais closed, D(A) endowed with the graph norm || - [[p(a) =
| - lla:= 1A " |lx+]| - |lx is a Banach space. Let Ey, E; be Banach spaces such

d
that E; — Egand A € L(Eq, Ep). In this case D(A) = E; (with equivalent norms)
and X = Ej. The following result follows from the introductory remarks of this
section.

d
Theorem IIL7. Let Ey, E; be Banach spaces such that E; — Ej. The semigroup
(exp(—At)) ., is strongly continuous and analytic if and only if the linear oper-

ator —A € L(Eq, Ey) is sectorial.

Observe that the operator A has to be considered as an (unbounded) operator
in Ey with dense domain D(A) = E; C Ep. Then, for fixed t > 0, exp(—At) €
L(Ep).

The set of all negative generators of strongly continuous analytic semigroups

d
in Eg with domain E; < Ey is denoted by H(E1, Eg). It turns out that this class is

n fact, it can be shown that two sectorial operators —A: D(A) C X — X and —B: D(B) C
X — X with exp(—At) = exp(—Bt) for all t+ > 0 coincide and D(A) = D(B), cf. [53] Corollary
2.1.8].
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a union of subclasses # (Ej, Eo, k, w) consisting of all A € L(Ej, Ep) with

w+ A € Lis(Ey, Ey), (IT1.10)
—1 o A+ A)x]o

< <x forall x€E;\{0} and ReA>w, (1lI.11)
Al + T2 \ {0}

where ¥ > 1 and w > 0 are given constants. In fact, in [2, Chapter I, Theorem
1.2.2] it is shown that

H(E1, Eo) = | H(E1, Eo, x,w).

Kk>1

w>0
This means that one only has to verify A € H(E;, Ey, k, w), i.e., (I1.10) and ([IL11),
for some xk > 1 and w > 0 to show that —A generates a strongly continuous an-
alytic semigroup. Moreover, note that (IIL.11) can be expressed in several equiv-
alent ways, see Remark 1.2.1 (a) and the proof of Theorem 1.2.2 in [2, Chapter
I].

Proposition IIL.8. Let k > 1 and w > 0 be given. Then the following two state-

ments as well as (lI1.9) and (l1L.11) are equivalent.

IAlllx]lo < x[[(A+ A)x|lg forall x € E; and ReA > w, (I11.12)
|x]l1 < x||(A+ A)x|lo forall x € E; and ReA > w. (II1.13)

The following perturbation result holds, cf. [2, Chapter I, Theorem 1.3.1].

Theorem II1.9. Let Ey be a Banach space and let E1 be a Banach space that is dense
in Eg. Then the following holds.

(i) H(E1, Ep) is open in L(E1, Ep).

(ii) Let A € H(E1,Ep) and lete > 0 and C > 0 be given. If B € L(Ej, Ep)
satisfies || Bx||o < €||x||1 + C||x]||o for x € E1, then A+ B € H(E, Ey).

II1.2.2 Fully Nonlinear Equations

Fully nonlinear Cauchy problems of the form can be conveniently solved
in interpolation spaces. With maximal regularity arguments the existence of a
unique solution f € C([0, T], E;) N C'([0, T}, Eo) is readily established for contin-
uous interpolation spaces Ey and E;, where the latter is densely injected in Ey.

Let X be a Banach space and let A: D(A) — X be a linear operator with dense
domain D(A) C X. Givena € (0,1) and p € [1, 0], consider the intermediate
spaces with respect to D(A) and X

Dy(a,p) = {x € X: [t v(t) == || VP Aexp(At)x|x] € LP(0,1)}
endowed with the norm ||x||p,, (s p) = l|x[|x + |0[/zr(0,1), * € Da(a, p), and

Da(a) :={x € Dy(a,0): }ir%tl_“A exp(At)x =0}
—
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endowed, of course, with the norm || - |[p, (4,c0), f- [53, Section 2.2.1]. Again,
we put 1/c0 := 0. In [53] Proposition 2.2.2] it is shown that these intermediate
spaces are even interpolation spaces. More precisely, it holds that D4 (a, p) =

(X,D(A)), - see ([I1.2), and Dy (a) = (X,D(A)),, see (IL3). We also introduce
the spaces

Da(a+1,p) :={x € D(A): Ax € Da(a,p)},
Da(a+1):={x € D(A): Ax € Dy(a)}

equipped with the usual graph norm. It is important to note that the operators

Awp: Da(a+1,p) = Da(a,p), x— Ax,
Ay: Da(e+1) = Dy(a), x— Ax

are sectorial if A is sectorial, cf. [53, Proposition 2.2.7]. These operators are
called the parts of A in D 4(a, p) and D4 («) or the maximal D 4(«, p)- and D4 («)-
realizations of A, respectively.

A result on the existence and uniqueness of classical solutions for problems of
type can now be formulated, cf. [53, Theorem 8.4.1].

Theorem IIL.10. Let E; A, Ey — X be Banach spaces and let « € (0,1). Let
the operator ®: O — Ej and its Fréchet derivative 0®: O — Ej be continuous
on an open subset O C E;. Moreover, for every x € O let 0®(x): E; — Ey be
the part in Ej of a sectorial operator A: D(A) C X — X such that Dy(«) = E
and D4 (« +1) = E;. Then there exists T > 0 and problem has a unique
solution in the space C([0, T], E1) N CY([0, T], Eo) for every fy € O.

This result can be equivalently reformulated in an elegant way with the class
of maximal regularity introduced in [19] and generalized in [4]. To do so we
introduce a new class of function spaces. Given 6 € (0,1), put

V(0) :={u: (0,1] — Eo: |[ug|l1, [[vello < oo}, (II1.14)

where ug(t) := tu(t) and vg(t) := t%u'(t) for t € (0,1]. Equipped with the norm
lullv ) := supg,<q (lugll1 + l[vgllo) this space is a Banach space. Moreover, the
space

Vo(6) :={uecVv(): 113% ]|y ) = 0} (II1.15)

is a closed subspace of V().

Observe that the upper bound of the interval in the definition above is arbi-
trary in the sense that equivalent norms are obtained when changing this value
and, given u € V(0), the derivative 1’ has to be understood in the sense of dis-
tributions. Moreover, from the mean value theorem we infer for 0 < s < t <1
that

()~ u(s)o < [ e (2) o e

1-0 |t

u
< sup ||7%/(7) | ||V(9)|t—s|1_9.

lo —
0 >~
0<t<1 1_65 1-¢6
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Thus, u is Holder continuous on (0, 1] and a meaning can be assigned to the value
of uatt =0, cf[19, p. 334].

In [53] Proposition 1.2.10] it is shown that the real and continuous interpola-
tion spaces coincide with spaces of traces of functions belonging to and
(TIT.15), respectively. More precisely, it holds that

(Eo, E1)o,c0 = {u(0): u € V(1 -6)},
where
[x[lo,v := inf{{|ully—g): x =u(0), ueV(1-06)}, xe (Eo En)oe
is an equivalent norm on (Ey, E1)g «, and
(Eo, E1)o = {u(0): u € Vo(1—0)}, (ITL.16)

see also the espaces de traces in [11} Section 3.12]. Note that in [19, Definition 2.2]
and [4, Eq. (2.1)] equality is used to define the continuous interpolation
spaces, see ([I1.3). Moreover, relation (and, of course, also ([II.4)) allows us
to use results for continuous interpolation spaces independent of their definition.

Let us now introduce the classes of maximal regularity My, 0 € (0,1], as it is
done in [4]. Given A € H(E;, Eyp), F € C((0,1], Eg), and fy € (Ep, E1)g, where we
put (Eo, E1)1 := E1, consider the linear Cauchy problem

Wf =Af+E  f(0)= fo. (IIL17)
The generator A is supposed to belong to the class My(E1, Ep), 6 € (0,1], if
(TI.17) has a unique solution x € V(1 —60) for any data F € C((0,1],Ep) and

fo € (Eo, E1)p- In [68, Theorem 2.3] the following criterion for A € My(E1, Ep) in
continuous interpolation spaces is given.

d
Proposition III.11. Let Xy and X; be Banach spaces such that X; — X, and
suppose that A € H(X1,Xo). Fixc € (0,1) and let A, be the part of A in
Eo := (Xo, X1)s with domain E;. Then A, € My(E1, Ey) forall6 € (0,1].

In concrete applications verifying the hypotheses of Proposition |l11.11]is often
the main part in establishing an existence result similar to Theorem [[II.10] as the
following result from [4, Theorem 2.7] shows.

Theorem IIL.12. If the Fréchet derivative 0®(x) of the evolution operator in (IIL1)
belongs to the class M1 (E1, Ep) for all x in an open set O C Ej, then there is
T > 0 and the Cauchy problem has a unique solution f € C([0,T],E1) N
CY([0,T], Eo) forall fy € O.

Let us conclude with two properties that hold for a solution of whose
existence and uniqueness is verified, see [4, Theorem 2.9] and [53) p. 311].

Theorem III.13. (i) Let the hypotheses of Theorem [lII.12 hold. Moreover, let
® ¢ CHO,E) fo1E| k € NU{oo} U{w}. Then the solution of problem
(L.T) generates a local C¥-semiflow on O.

(ii) Let the solution f of (IL1)) be uniformly continuous on [0, T). Then it is
either a global solution, i.e., T = oo, or lim;_,7 f(t) € 90.

2k = w indicates that @ is (real) analytic.
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III.2.3 Quasilinear Equations

We consider initial value problems of the form

of = AN+ E(), f(O)=fo, (IIL.18)

where, given f in some suitable space, the operator A(f) is a linear operator

in L£(Eq, Ep) for the Banach spaces Ey and E; with E; <i> Ey and F is nonlinear.
Clearly, problem is of the form ([ILI). Thus, we already know that it has
a unique solution in the space C([0, T], E1) N C'([0, T}, Eo) for some T > 0. But
in continuous interpolation spaces it is possible to avoid calculating the ‘whole’
linearization of the evolution operator under certain assumptions on A and F, cf.
Theorem In fact, it turns out that it suffices to prove that the linear operator
A(f) generates a strongly continuous analytic semigroup. The following result
makes this precise, cf. Theorem 2.11 and Theorem 2.12 in [4].

Theorem I11.14. Let 6,0 € (0,1) be given such that 0 < ¢ and put Eg := (Eg, E1)g
and E, := (Eg,E1)s. Let O C Ey be an open set and let k € N U {co} U {w}.
Suppose that A € CX(O,L(E1,Eo)) and that A(f) € Mg (E1, Eo) for all f €
O N E,. Finally, suppose that F € C¥(O,Ey). Then there is T > 0 and the initial
value problem has a unique solution f € C([0,T], E;) N C([0, T, Ey) for
any initial data fy € O N E,. Furthermore, this solution generates a local C*
semiflow on O N E,.



Chapter IV

Classical Solutions for Stabilized
non-Newtonian Hele-Shaw Flows
of Ferrofluids

We shortly recall the Hele-Shaw free boundary problem from Chapter [lI, Given
a positive function f € C* with ||| < 1, the domain of a fluid in a vertical
Hele-Shaw cell is defined by Q(f) := {(x,y) € SxR : 0 < y < f(x)} with
bottom Iy := S x {0} = S and confining free surface T'(f) := {(x, f(x)) : x € S}
at the top. Then the motion of a non-Newtonian ferrofluid in a Hele-Shaw cell is
governed by the set of equations

Qu=0 in Q(f),
(1—(5)u+mayu — b(f) on T,
U= —oxs ﬁ +f on T(f), (IV.1)
R R
f(0) = fo, on 5

where ¢ > 0 is the surface tension parameter, : > 0 is the intensity of a current in
a straight wireaty = 1, and b := b is a source term at the bottom of the cell, cf.
Section [[L.3, We assume that b € C¥(RR, R). Given f € C%, recall that the function
b(f) is defined by b(f)(x) := b(f(x)) for x € S. The parameter § € {0,1} is fixed
from the very beginning determining whether a Dirichlet (6 = 0) or a Neumann
(0 = 1) boundary condition is imposed at the bottom.

Given a viscosity function p € C%([0,00), (0,00)), the differential operator in

problem (IV.1) is given by

Q= —div V,

1
p(v - 1)
where the function 1/fi: [0,00) — (0, 00) is defined in[[I.19/by means of the func-
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tion u. We assume that there are positive constants c, C such that

c<u(r)<cC forall >0, (Iv.2)
c<u(r)+2ry'(r) <C forall r>0. (IV.3)

Note that these conditions are slightly more restrictive than conditions (I1.22),

(IL.23). But they are general enough to include many classes of non-Newtonian

fluids, see, e.g., [29, p. 720]. Furthermore, the function 1//i is of class C% on (0, o).
Fixa € (0,1) and let

Vi=rtn{feC*0< f(x) <1,xcS}.
For some T > 0 we seek classical solutions (u, f) with

fec(oT,v)nci(o, ], k),
u € buc>™(Q(f(t))), 0<t<T,

that fulfill pointwise. Note that the set {f € C*: 0 < f(x) < 1,x € S} can
be considered as the set of admissible free surfaces in the sense that they neither
touch the bottom of the cell leading to a separated fluid blob nor are in contact
with the wire at y = 1, which is not included in our model.

Theorem IV.1. Assume that conditions (IV.2),({I[V.3) hold and letc € (0,1). There
is an open neighborhood O of ¢ in i*** such that for all fy € O problem (V1)
has a unique maximal classical solution in O.

Theorem is the first main result in this chapter. Note that the statement
is a local one in the sense that the size of O is not known. We only know that
an initial condition has to be ‘near’ a flat solution (in the (4 + «)-norm). But for
a concrete initial condition we cannot determine if it is admissible or not. We
remedy this drawback in Chapter [VI, where we characterize the set O explicitly.
However, this only works for Newtonian fluids.

As a first step in the proof of Theorem problem is transformed to a
problem on a fixed domain and the elliptic problem for the transformed potential
function consisting of the first three equations is solved. The solution, which
depends on f, is plugged into the fourth equation yielding a parabolic evolution
equation on S, whose linearization is studied as a multiplication operator.

IV.1 The Transformation

For the transformation of problem (IV.1)) on a fixed domain we use the following
diffeomorphism. Put Q) := S x (0,1). Given f € V, the map

¢r(xy) = (x,1-y/f(x)) for (xy)€Q(f)

is a C*T*-diffeomorphism between Q)(f) and Q. Using ¢ r we introduce the push
forward and the pull back operators

¢l : BUCTT™(Q(f)) — BUCT™(Q), u s u o,
¢f : BUC*™*(Q) — BUC**(Q(f)), v+ vogy.
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-1
Obviously, ¢5 = (([)ir ) . Furthermore, these operators can be restricted to buc?*#,
cf. Lemma Given f € V, system ([V.1) is transformed into the system

A(f,v) =0 in Q,
C(f,v) = b(f) on Ty,
/2
0= —U'Kf — m +f on Fo, (IV4)
8tf = B(f, Z)) on ro,
£(0) = fo on S

where I'1 := S x {1}. The transformed operators in system are
A(f, ) = (pZ:Q(p;? buc? T (Q) — buc®(Q),
1+ f5
B, ) =gl |- L o ir ()

a(v(g:-)») "
(¢f ) - buctte T4a
704)*—‘(|V( 8] n:bu (Q) — h ",

Clf,-)=0- )‘Pf’)’O‘Pf +5(P*’Yoﬁ 2(P5-): buc*™(Q) — K*ote,

where n := (—fx 1), v := n/||n||, and 7 is the trace operator with respect
to I'p. To get a representation for the transformed operator A(f, - ) in the new
coordinates, we use the fact that the quasilinear operator Q has the representation

2
ur Qu= Y a;j(Vu)oju for ue C2(Q(f)),
ij=1
where
Oji 1\’ .
a;i(p) = ﬂ(|—119]|2) +2(ﬁ) (IpP)pip; for peR:, 1<ij<2,  (IV5)

cf. also [29]. With this representation the coefficients of the transformed operator

2
v A(f,0) = Y bii(f, V0)dijo + ba(f, Vo)do for v € C*(Q)
ij=1
can be computed as

bll(f/ V’()) = llll(Df’(J),
blz(f, VU) = b21 (f, VZ)) = T[—fx{/‘lll(DfU) — %alz(va),

m fy? f o T
bzz (f, VZJ) f2 ai (Df?)) f2 alz(va) f2 QQZ(DfU)
ba(f, Vo) = mlxef — 25 bl e 2f5 011 (Do) + 2}{26112(1)](0)
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where we use the notation Dsv := (910 + an"azv, —%azv) and 7t(x,y) :=1—y for

(x,y) € Q. The representation for the boundary operators in the new coordinates
are

2
B(f,0) = fx70010 + 1?[" Y0020
fi( (0010 + J%’Yoazv)z + %2(70520)2)

)
Clfro) =0 =d)me— fE((nd)* + 5 (1920)?)

Y1020,

where 7 is the trace operator with respect to I'y. The following result follows
from elementary calculations.

Lemma IV.2. Let f € V and v € buc>™*(Q). Then B € C¥(V x buc®>*%,h'*%) and

1
oB(f,v)h = (hx'yoalv
! fi( (0010 + %70320)2 + flz(’)’()aZU)z)

+ (—1 —]tzfgh + ij:x )’yoazv>

1 /
+ 2(ﬁ> (70910 + 570920) + 2 (7109:0)°)

< (frrodro+ 1L 0320)(< Laht L) vodnonodzo

f 2 f
1+
T (]fc_z fox h) (70820)2)
for h € h*+*, Furthermore, it holds that
B(f, o) ! (Feroous
14 ’ = Y091
(70010 + ]%70320)2 + %2(70320)2)
1+ f3

+

1
7 ”Yoazu> + Z(F) ((y0010 + %70320)2 + %2(70320)2)

1+ /3
X <fx’YoalU + ffx ’Yoazv> (’Yoalv’roalu

1+ f2
+ j%(’roaw’roazv + 7001070021) + fzfx 70827}708214

for u € buc***(Q)).

Lemma IV.3. Let f € V be given and suppose that conditions (IV.2) and (IV.3)
hold. Then the differential operator Q is uniformly elliptic in Q( f ) and the dif-
ferential operator A(f, - ) is uniformly elliptic in Q).
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Proof. In [31) pp. 122-123] it is shown that there are positive constants ¢ and C
such that

¢ < _L <C forall >0, (Iv.6)
a(r)
1 1\’ -
(< —+2r(=) (r)<C forall r>0, (IV.7)
i (@) )

provided conditions (IV.2) and (IV.3) hold. Given p € IR?, the eigenvalues of the
matrix (aij(p))1<i].<2 are given by

1 1 1\’
R OGS

From this and (IV.6), (IV.7) the uniform ellipticity of Q follows.
Note that, given f € V and p € RR?, the following decomposition of the coeffi-
cient matrix of the principal part of the operator A(f, - ) holds:

L py)fe
(bij(f 7)) 1<ijcr = T(foP) (%‘(Pl + Ukl _fé’l)pz)>1gi,jng(f’P)T’

where
1 0
Tfp) =\ 0opfp) _ 1 |-
flp1) f(p1)
Now the uniform ellipticity of A(f, - ) follows from the uniform ellipticity of O
and Observation 7.1.6 in [46]. O

We call a pair (f,u) a classical solution of problem ([V.4) if it fulfills the equa-
tions pointwise and if there isa T > 0 such that
fec(o,1],v)nc([o,T],h*),
u € buc*™(Q).

Then problem (IV.1) and problem (IV.4) are equivalent in the following sense.

Lemma IV4. If (u, f) is a classical solution of (IV.I) then (cp;u, f) is a classical

solution of (IV4) and if (v, f) is a classical solution of (IV.4) then (cpf:v, f)isa
classical solution of (IV1). In short, given f € V, ¢} : buc®t*(Q(f)) — buc*t*(Q)

is an isomorphism with (gbj*f)_1 = gb{: .

Proof. 1t is clear that if (u, f) is a classical solution of (TV.I) then (4>qu, f) is a so-

lution of and if (v, f) is a classical solution of then (cpf: v, f) is a solu-
tion of (IV.I). It is left to check the respective regularity of the transformed func-
tions, i.e., gbjf(buc”“(ﬂ(f))) = buc®>*%(Q). We show only ¢f (buc>™(Q(f))) C
buc?*t*(Q) for h € h***. The other inclusion is similar.

For u € buc***(Q(f)) we have to show that each neighborhood of v := Pru
contains a smooth function. We construct such a function by choosing a sequence
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(n), C BUC®(Q(f)) such that u, — uin BUC*™*(Q(f)) and another sequence
of positive functions (f;), C C* with || f,|| < 1 for all n such that f, — f in
CHe, Set vy, 1= gb}mun € BUC*(Q). For arbitrary ¢ > 0 we seek n,m € IN such

First, we extend v, — v = cp;ﬁmun — (pjfun + 47}11,1 - gbjéu. We know that ¢ is a

CHre_diffeomorphism. Then ||<p}'§un - (pjéu ||l2+4,0 can be made small due to

lpFun — Prullon = llun — ulloags).
[0(@Fun — u)lloa < Cllo(un — u)lloas),
1% (¢51n — ¢u) o0 < C(110 (un — 1)llo,ap) + 19(n — 1) o 0(s) )

where C is independent of # and u,,, and the Holder estimate
P grun(x,y) — Pgiu(x,y) — Pgiun(%,) + *¢ju(%, )
[(x,y) — (%, 7)1
< C([0*(un — )] ar(f) + [0(un — 1))
< CC|0% (un — 1)l a0(s)

since there is a positive constant C such that

95 y) =& DI L v/ f(x) — 7/ (D)
. [(x,y) = (%, 7)]
Sl—i—l/i;;ff::é

if we assume x # ¥ and y # . Otherwise, obvious modifications can be applied
in both inequalities. Hence, Hcp;iun - gb;?uHH,XIQ < ¢/2 for n € N large enough.

Now, with n fixed, u, is smooth and the mean value theorem implies the exis-
tence of a positive constant C independent of u, such that

16,0 Gl = | [ Doy + 1= D) atlo, — o,

< sup [[Qun(tes + (1= t)pg,)ll24a0
te[0,1]

< [(0,y(1/ fu(x) =1/ f(x)))]
< Cl/ fn =1/ flloo.

Since ||1/fm — 1/ fllo < €/(2C) for m € N sulfficiently large, the proof is com-
plete. O

The equivalence of system (IV.1) and system (IV.4) permits the statement of
the following existence and uniqueness result.
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Theorem IV.5. Let f € V be given. Then there exists a unique solution T (f) €
buc*™*(Q) of the problem

A(f,v) =0 in Q,
o =bp) on Ty, s
U= —0Kf— : >+ f on T

(1-7)
Moreover, T € C¥(V, buc>™*(Q)).

Proof. Let f € V be fixed for the entire proof.
Assume that = 0 and consider the Dirichlet problem

Qu =0 in - Q(f),
u=">b(f) on I,
2
U= —0Kf— 5+ f on TI(f).

(1-1)

Since the form of the quasilinear operator Q exactly meets [42, Eq. (11.8)] and its
ellipticity is uniform in Q(f), it follows from Theorem 11.5 in [42], the remark
following the proof of this result (see [42, p. 285]), and the remark after [42 The-
orem 14.1] that the above Dirichlet problem has a solution in BUC>"*(Q)(f)). Its
uniqueness is obtained by the comparison principle.

Let 6 = 1. Now we have to solve an elliptic problem with two boundary por-
tions. We still have the Dirichlet boundary portion I'(f). But now a differential
boundary operator on I'g comes into play.

Observe that the operator Q is in divergence form, i.e., Q@ = div A, where

A(Vu) = —WVu for u € BUC?(Q)(f)). Also the boundary operator on I'y
can be expressed in terms of the operator A since
1 1 0
oo v (%) = a0 o
RVl T gy Y 1) T AT

where vg is the inner normal at I'y. Thanks to this structure of the differential
operators in Q)(f) and on Iy, we can apply the results on quasilinear equations
in divergence form due to O. Ladyzhenskaya and N. Ural’tseva, cf. [51, Section
10.2]. The results from [51] were improved by G. Lieberman in [52], where the
solvability of uniformly elliptic equations in divergence form is reduced to a pri-
ori estimates for solutions in the space BUC!*F(Q(f)) for some B € (0,1) and
the solvability of an associated linear boundary value problem.
Fix B € (0,1). The fact that the boundary value problem

divA(Vu) =0 in Q(f),
A(Vu) -vp = —b(f) on Ty, (IV.9)
[2 .
U = —U'Kf — 3 —|—f on F(f)

(1-1)
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contains a Dirichlet boundary component and arguments similar to Lemma 2.1
from [51] yield an a priori bound for the supremum of solutions u in Q(f). Note
that the operator A is independent of the spatial variable and depends on u only
through Vu. Moreover, inequalities (IV.6) and ([V.7) imply the existence of a pos-
itive constant C such that

[A(p)[+ A+ [pDIA'(P)| < CA+pl) for peR”

These facts, the structure and the uniform ellipticity of the operator div A and
Lemmas 6 and 7 from [52] imply an a priori bound for solutions of in the
space BUC P (Q)(f)).

Suppose now that p € (0,a) and define the map

P:=(Q,N,7): BUC*P(Q(f)) — BUCP(Q(f)) x C1*F(To) x CH(T(f)),

where Nu := 7A(Vu) vy + b(f) and yu = ypu + oxs + ﬁ — fforu €
BUC*"P(Q)(f)) and 75 denotes the trace operator with respect to I'(f). Fix u €
BUC**P(Q)(f)). Then the Fréchet derivatives of the components of P in u are

given by

2 2
09y = Z aij(Vu)a,-jtp + Z aijuVaij(Vu) -V,

ij=1 ij=1
INY = 10V (A(Vu) -1vp) - Vo,
0P = vsy

for ¢ € BUC?*P(Q(f)). We have to prove that P is onto. More precisely, given
u € BUC?*F(Q(f)), consider the problem 9Py + Pu = 0 in BUC?>TF(Q(f)). This
is equivalent to the boundary value problem

2 2 2
Z aij(Vu)a,'jtp+ Z ai]-uVaij(Vu) -V + Z ai]-(Vu)aiju =0 in Q(f),
iji=1 ij=1 ij=1
V(A(Vu)-vy) -V +b(f) +vA(Vu)-1p=0 on Ty
2
t/J—I—cTKf-i-(liW—f-i-’yfu =0 on I(f).

But the solvability of this problem is guaranteed by the linear theory, see, e.g.,
Theorems 6.14 and 6.31 in [42]. Hence, we may infer from Theorem 1" in [52] and
the comparison principle that there exists a unique solution of problem in
the space BUC?"A(Q(f)). It follows from the Remark after Theorem 2 in [52] that
this solution is also in BUC?**(Q)(f)).

In the following we show that 7 is analytic. We start by associating linear
operators to the differential operators in (IV.8). Let

SV x BUC*™(Q) — L(BUC*™™(Q), BUC*(Q)),
N 1V x BUC™(Q) — L(BUC?>T™(Q), h?~0T%)
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be defined by

2
S(f, Z)) = Z bl](f, VU)al] + bz(f, Vv)az,

i,j=1

N(f,0) = (1=8)m — d

fi((7019)? + flz(’hazv)z)
respectively. As A(f, -) is uniformly elliptic in (), so is also S(f,v), where v €

BUC?**%(Q)). Moreover, S and A depend analytically on its variables. Now we
define the operator

Y192,

7:V x BUC*™(Q) — BUC*™(O))
I(f,0) == (S(f,0), N(f,0),70) " (0,b(f), =% — otz + f)-

The operator 7 is also analytic because the second and the third argument on
the right hand side depend analytically on f and the map mapping a bijective
linear operator on its inverse is analytic. Observe that the operators S and N
and also their derivatives have extensions to VV x BUC'*#(Q)). Since the imbed-
ding BUC***(Q)) < BUC'**(Q)) is compact, the linear operator idgjc2+4(q) —
d,Z(f,v) is bijective if and only if it is injective. Now, let 7 (f) be the unique
solution of in BUC?™%(Q)), i.e., it is a fixed point of Z(f, -). Given w €
BUC?**(Q)), the function d,Z(f, T (f))w is the unique solution of the linear prob-
lem

2
S(f, T(f))z = — .Zl ai]'I(f, Z))avbi]'(f, VU) — azz(f,v)avbz(f, VU) in Q,
i,j=
N(f, T(f))z= 2f—5<%31v’r131w + %2715207132?0) 102Z(f, T(f)) on Iy,
X (%)I((')’lalv)z + flz(’hazv)z)
z=0 on I.

Take w € ker(idpycata(n) — %Z(f, T(f))), i, w = dZ(f, T(f))w. Thus sub-
stituting z by w in the above system implies that w = 0, ie., idgyc2te(q) —
d.Z(f, T (f)) is bijective. Hence, 9,Z(f, T (f)) is bijective, too. From this fact, the
analyticity of 7 and the implicit function theorem we finally get the analyticity of
7T in a neighborhood of f.

An immediate consequence of the analyticity of 7 is the fact that 7(f) €
buc*™*(Q) for given f € V: Pick positive functions (f,), C C® with || fu[le < 1
foralln € N and f, — fin C*™%. Set v, := T(f,) € BUC®(Q) and v :=
T (f). Due to the loss of regularity in the boundary condition we find v, — v in
BUC?**(Q). Hence T (f) € buc>™*(Q). O

Let us conclude this section with the following elementary differentiability
result for the operator A.
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Lemma IV.6. It holds that A(-,T (-)) € C¥(V,buc®). Given f € V, we have

IA(f, T(f)]h =0A(f, T(f))[h,oT (f)h]
2
= Z (E)ijT(f)abi]-h + b,-]-aijaT(f)h)

ij=1
+ 0o T ()dbah + b2020T ()1,

where
Bbllh = aallh,
s
dbyoh = dbioh = n(—J;fz 7) 1+ %aanh
fzﬂlz faﬂlzh,
2
Obyh = 2777 fxx—fx +n2f—8a 1h
” ( TS ) 2
hy 2
— 27 (f; "7/;); >L112 —271'; aﬂlzh
—=a2 + aﬂzzh
f3 £
4f2h  Afchy, +
abzh:T[( ;3; fx f2 fxx 4 ;x)an
2R S 4fxh
—|—7T< f2—|— f>8a11h+< f3 —|—f2>
fé aﬂlzh
and h € h*te,

IV.2 The Evolution Equation

By defining the operator ® := B(-,7(-)) : V — h'** we can reduce problem
(IV.4) to the abstract Cauchy problem

of =@(f), f(0)=fo. (IV.10)

A function having the regularity C([0, T], V) N C!([0, T], k' **) for some T > 0 that
solves (IV.10) pointwise is called a classical solution of problem (IV.10).

Lemma IV.7. Problem (IV.10) and system (LV.4) are equivalent in the sense that if
f is a classical solution of (IV.10) then (f, 7 (f)) is a classical solution of (IV.4) and
if (f,v) is a classical solution of (IVA4) thenv = T (f) and f is a classical solution

of (IV.10).
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Proof. This follows immediately from the regularities of the respective functions
and Theorem O

For a given ¢ € (0,1) the function f = cis a classical solution of (IV.10). In this
section we characterize the linearization of the evolution operator ® from (IV.10)
about ¢ being a preparation for the following section where we prove that this
linearization 9®(c) generates an analytic semigroup in i %,

Let ¢ € (0,1) be fixed. For the linearization of ® about ¢ we obtain

oD (c)h = aB(c, T (c))[h,dT (c)h], h € h*te, (IV.11)

In order to characterize this linearization in more detail, let us start with the fol-
lowing result.

Lemma IV.8. Let the function h: [0,00) — [0,0) be given by h(r) := —1r and

_ ar)?
let (IV.2), (IV.3) hold. Then h is uniquely invertible.
Ty — 1 11y 7 . :
Proof. Tt holds that /' (r) = o T 23 ( ﬁ) (r) and hence, i’ > 0 if and only if
1 1 1\’

—, ——=+2r(=) (r)>0, r>0.

p(r)" p(r) <P‘>
In [31, pp. 122-123] it is shown that assumptions (IV.2), (IV.3) are equivalent to
the existence of two positive constants ¢, C such that

5<_L<C forall >0,
f(r)
1 1\’ -
< ——+2r(—=) (r)<C forall r>0.
i "2 (5) 0
The assertion follows. O

Lemma IV.9. Let B := (1 —8)b(c) — 8sgn(b(c))cy/h1(b(c)?). Moreover, set

2

0. := (1—5)((1ic)2 —¢) + Bc and

1 62 ;1\’
e i= - +2-5 (=) (%))
TR 3 ()
It holds that
rﬁrc OC
a®(c)h = - (708287'(c)h—?h), (IV.12)

where h € h*te,

Proof. In case 6 = 0 the function v with

LZ
o(ey) = (1 -y)(—gogatc) 0Oy (y) e
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is the unique solution of the elliptic boundary value problem

A(c,v) =0 in Q,
v =b(c) on Iy,
2
0= —m +c on r().
Let us assume that in case 4 = 1 the unique solution of the problem
A(c,v) =0 in Q,
1
- 9,0 = b(c) on Iy,
cfi((010)% + 5(920)?)
2
v = —m 4+c¢ on Iy
does not depend on x, too. Then this system is equivalent to
8227) =0 in Q,
1
———————0d,v = b(c) on I},
cjl (Clz (020)?)
2
D= —m +c on FO.
Squaring the second equation in this system gives é(%azv)z = b(c)?

2
i((tor)?)
on I'y. Thanks to Lemma this can be equivalently reformulated by d,v =

+c4/h~1(b(c)?). Since ¢ and 1/ji are both positive, d,v and b(c) have different

signs. Hence, we consider d,v = — sgn(b(c))cy/h~1(b(c)?) in the following.
Obviously, the unique solution of the problem
8220 =0 in Q,
90 = —sgn(b(c))ey/h~1(b(c)?) on Ty,
2
= T
v ( 1= c)2 +c on 0
is given by
2 -

v(xy) = Aot sgn(b(c))ey/h1(b(c)?)y.

The definition of B, and both results on 6 = 0 and 6 = 1 imply that the unique
solution of the problem

A(c,v) =0 in Q,

C(c,v) =b(c) on TI7,
2

V=———-=+c on Iy
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is given by

2

T()(x,y) = (1— (1-0d)y) (_(1i—c)2 +¢) + Bey- (IV.13)

Now the assertion follows from Lemma the facts that 917 (c) = 0 and
927 (¢) = b, and the formulas (IV.11) and

oB(f,v)[h,u] = 0¢B(f,v)h+ 0, B(f,v)u,
where f € V, h € h***, and u,v € buc®> *(Q). O

Given f € V and h € h**%, the function 97 (f)h solves the problem

QA(f, T(f))[h,w] =0 in 0O,

oC(f, T(f))[h,w] =b'(f)h on Iy,
hxx 3 x xxhx l2

R e (kU L

We compute

9C(f, T(f))Ih, T (f)h]

= (1= 8)11dT (f)h - 5{ f1ddT (F)h — hdrT(f)

Fria((1101T(f))? + flz(’hazT(f))z)
20T (o0 (£ mdnd T (= 25 (12T ()
+ & T (T () (5) (TP + ndaT (1))

+

For f = ¢ we know from the proof of Lemma that the solution 7 (c) of the
elliptic boundary value problem consisting of the first three equations in (IV.4)
is given by (IV.13). Hence, 017 (¢) = 0 and 027 (¢) = 6, and an elementary
calculation shows that

3C(c, T()) [, AT ()] = (1 — 8)mdT () — (sri"c (m22a7(0) ~ %)n avas)

Moreover, a;; = a;;(D.T (c)) = a;;(0, —%) for1 <i,j <2, see (IV.H). This implies

that
1

a((%)?)’

and the coefficients of the elliptic operator A(c, - ) are given by

a1 = ajp = 0, and ayy = l"ﬁ,c, (IV15)

—_

1_'_
bi1 = , bip=0, bpn= %, and b, =0.

ol

A((%)?)
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Thus, equation (IV.14), Lemma and the fact that 9;;7 (c) = 0for1 <i,j <2
imply that 07 (c¢)h solves the problem

201w + K, 00w = —hyy 71t in Q,
(1—38)w+ dow = BLh on Iy, (IV.16)
) i
w = —Uhxx + (1 — 2(1i—c)3>h on To,

where we put Kpe = 71((%)?)T;c and gL = (_ﬁ)%'(c) + 6%, Recall that
n(x,y) =1—yfor (x,y) € Q.

Lemma IV.10. Suppose that (IV.2) and (IV.3) hold. Then there are positive con-
stants C and ¢ such that ¢ < [pe<C and ¢ < K < C.

Proof. This follows immediately from the proof of Lemma [[V.3] O
To solve problem (IV.16) we introduce the Fourier expansions

h(x)=Y ce™ and w(x,y) = Y. Ce(y)e™ for (x,y) € Q.
kez kez

Note that we have convergence in C? of Y. cxe’™ whereas w is expanded only
formally for the time being. From (IV.16) we obtain the conditions

K cCF (y) — PK2Ch(y) = c0k*(1 — y)ex for 0<y<1,
) (1) —
G (1) = Beek,s (IV.17)

Ce(0) = (ak2 +1- 25)%

on the Fourier coefficients of h and w. For k = 0 we have
Cily)=0 for 0<y<1,
Céd)(l) = ,B/CCO/

(IV.18)
2
CO(O) = (1 — ZW)CO
with the solution Cy = cydy, where
12 ,
do(y) = (1—(1-0)y) (1 - Zm) +By, 0<y<1l (IV.19)

For k # 0 let us assume that the Fourier coefficients of w can be represented as
Cr(y) = cxdi(y) for 0 <y < 1. Then standard ODE techniques yield

di(y) =

e CRky ( -1 ) 0 ocRky
<1 — (_1)5e—2ch T 1— (_1)5e2ch

(_1)5eCRk —cRky _ ,cRky :B/c —00./c _ 0. _
1— (—1)de2Rk (e ) (cRk)? - 1-y),

)(ak2 + G¢)

_|_
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2

where we put G, : =1 — ZW + % and R := R :=1/,/Kj . Note that R € R,
cf. Lemma V.10l

Since we obtain the Ci’s only formally by differentiating w and investigat-

ing the resulting systems and (IV18), it is left to check that w(x,y) =
Ykez Cr(y)e™ really solves system (IV.16). First we infer from h € h**% that
there is L > 0 such that |c;| < L/k* for all k € Z. Together with the uniform
boundedness of the di(y)’s in y this yields the uniform convergence

Y Cr(y)e™ — w(x,y) for N — .
|k|<N

From this we infer that w € BUC(Q2). Now choose a sequence (/,,),, C C* with
hy — hin C***. Let @ be the solution of and let @, be the solution of
if we replace h by hy,. Expanding h, (x) = Y ez ¢, xe'** we observe that for
all ] € N thereis L,; > 0 such that |c, x| < L,;/|k|' for all k € Z since the h,’s
are smooth. Hence, the Fourier series

Dn(x,y) = Y di(y)ene™, (x,y) €Q,
keZ

are smooth and converge to @ in BUC2+“(Q). For every 0 < y < 1 we estimate
|w(-,y) — @n(- ,}/)Hiz(g) < MZHh - hnHiz(S)r

where M := sup;. 7 supy., < dk(y). From this and the facts that ||, — hl[cc — 0
and ||, — @||«,0 — 0 we conclude that

w(,y)=w(,y) in L*(S).
Finally, the continuity of w and @ yields w = @.

Theorem IV.11. We have ® € C¥(V, h!**) and the linearization 0®(c) is given by

Ad(c) [Z ckeikx] = Y e, (IV.21)
keZ keZ
where (fork # 0)
T 2 _ 1-6 ‘B_é_ & COth(CRk)6 (71)5
Ae =T (Rk(ak +Ge) — (RK) (65 5C2>—Cosh(ch) coth(cRk)
and ! 1—-0)G.— 40
Ao = T Pe= (1= 0)Ce = 90c/c
c
Proof. From formula (IV.12) we easily get
. T .
20(c) [ Y ere™] = 2 Y7 ((0) — &) e
keZ ¢ keZ ¢

Now the representation for o®(c) follows immediately from (IV.19) and (IV.20).
Finally, the analyticity of B and 7 imply the analyticity of ®. O
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The form of the A;’s, the definition of R, and Lemma|[V.10/imply the following
result.

Corollary IV.12. It holds that Ay = A_j for all k € Z. Moreover, Ay — —oo for
|k| — oo.

IV.3 Proof of Theorem[IV.1

In this section we essentially prove the following generation result with methods
from Chapter

Theorem IV.13. Fix ¢ € (0,1). The linearization 0®(c) generates a strongly con-
tinuous analytic semigroup in h'*%, i.e,, —9®(c) € H(h*T%, nl+%).

To prove this result we need some preparation. We make use of the following
equivalent characterization for —o®(c) € H(h*%, h1+*), cf. Section [[11.2.1

A —0d(c) € Lis(h*T*, plte), (IV.22)
[MIIR(A, 0P ()l £ ey < X (IV.23)

for the densely injected Banach spaces h*+® A, h'*%, some x,w > 0, and all
ReA > w. Recall that R(A,9®P(c)) := (A — aP(c)) ! is the resolvent operator of
oD (c).

Thanks to Corollary [[V.12{we can choose w > sup; ., Re A; such that [A — Ag|
is bounded away from 0 for all Re A > w and we consider 9®(c) as an operator
between Sobolev spaces

H:=H'(S):={f e L*S): Y (1+K)|f(k)]* <o}, >0,
kez
with scalar product (f,g) = Yyez (14 k) f(k)g(k), where f(k) denotes the k-th
Fourier coefficient of f, and norm || - ||gr = +/(-, ). Our first result is the
following
Lemma IV.14. A — 0®(c) € Lis(H'*3,H") for somer > 0 and allRe A > w.

Proof. Ttis Ay /k> = O(1) for |k| — oo. In particular, there is an M > 0 such that
Al < M1+ k2)3/2 for all k € Z. As a consequence, for ReA > w and some
function [x — h(x) := Yz h(k)e*¥] € H'*+3 we have

0@ (c)h|[hr < M|R grss.

Thus, A — 9®(c) is well-defined and the fact that 9®(c) is injective is a direct con-
sequence of the choice of w. It is surjective (and the inverse mapping R(A, 9®(c))
is well-defined) due to

rooa 1_|_k2 3 ;
IR(L,80(0)f 2 = Y A+ R FRP ST o femr
keZ ’/\ Ak’/
=M%{y —0(1) for |k|—o0

This completes the proof. O
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We also need the following lemmas.

d
Lemma IV.15. H" S — B"** forallm € N, « € [0,1] and s > 3/2.
Proof. See [31} Proposition 3.1].

Lemma IV.16. Assume that R(A,0®(c)) € L(C'T%, C***) for some Re A > w.
Then A — d®(c) € Lis(h*%, 1 +%).

Proof. Let f € h1™®. By Lemma [IV.15)there is a sequence (f;), C H’ for some
r > 5/2 with f, — f in C!**. Hence, there is C > 0 such that

IR(A,0®(¢)) fu — R(A,0D(¢)) fllara < Clifn = fll14a

due to the linearity and the continuity of R(A,9®(c)). Consequently, applying
again Lemma we find R(A,9®(c))f € h**% since R(A,0®(c))f, € H™*3 for
all n € IN. This implies R(A,0®(c)) € L(h'T*, h*T%). Since we already know that
A —9®(c) € L(h*H*, h1T), the proof is complete. O

From [31} Theorem 3.4] (cf. also [5]) we need the following result, which gives
conditions for a multiplication operator to act between Besov spaces B[, over
the unit circle, see Theorem [l11.4and the definition prior to that.

Theorem IV.17. Let ,s > 0 be given and let (M), C C be a sequence satisfy-
ing the following conditions:

(i) supyez [K°||My| < oo,
(ii) supyez [K=51|Mysq — My| < oo,
(iii) supyey |K~°F2(|Myyp — 2My g1 + My| < 0.

Then the mapping
Y (k)" — Y Mih(k)e™
keZ kez

belongs to L(Be0, Bloso)-

In the following lemma Theorem is used to prove relation (IV.22).
Lemma IV.18. {A € C:Re A > w} C p(9P(c)).

Proof. Let A € C with ReA > w. By Lemma it suffices to show that
R(A,0®(c)) € L(CH*,C**). By means of the identification of Besov spaces
Bl with spaces of Holder continuous functions C" provided r ¢ IN, cf. Theorem
L4, we show that R(A,0®(c)) € L(BLLE, BLLY) invoking the conditions from
Theorem [[V.17|with r = 4 + @ and s = 1 + &, where now M :=1/(A — Ax). Con-
dition (i) holds since A;/k®> = O(1) for |k| — . Condition (ii) holds because
of

Ak+1—7\k) }
M) (A = )\k+1)

H/\k+1 _/\k‘ o(1)

K My, — My| = ‘ =

for |k| — oo.

_‘A /\kH/\ At
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Since
][ My — 2Mor + My
k5
N A= Ap)(A— A
(/\—/\k+2)(/\—Ak+1)(A_Ak))|( k1) ( k)
—2(A = Aka2) (A = Ap) + (A = Apgn) (A — Aggr)|
< | [rewn
A(Aky2 — 2441 + M)
“(] o |
Me(Aig1 — A Mesa(Apyr — A
I ‘ k(A1 k+2)]j:1 kr2(Akr1 — Ax) D _o()
for |k| — oo, condition (iii) holds, too. The proof is complete. =

Lemma IV.19. Suppose R(A,0®(c)) € L(C'**) for some ReA > w. Then we
have R(A,0®(c)) € L(h1H*).

Proof. Let f € h'™®. Thanks to Lemma [IV.15there is a sequence (f,), C H' for
some r > 5/2 such that f, — f in C!™*. Similarly to the proof of Lemma [IV.16
there is a C > 0 such that
IR(A,9D(¢c)) fn =R(A,0P(€)) fll1+a < Cllfu = fll1+a-
—_—————

cHr+3

Hence, R(A,0®(c))f € greal e _ W%, cf. LemmallV.15, and we are done. [J

Lemma IV.20. There exist positive constants w, x such that
IA[[R(A, 0D(c))|[ gr+ey < X forall Red > w.

Proof. It is sufficient to show that the conditions from Theorem [V.17for r = s =
1+ aand all Re A > w are fulfilled by M := |A|/(A — Ag). Obviously, condition
(i) holds. Since

’ “ k3 Aks1 — Axl
A— Ak+1 A — K2
\‘,_/\.ﬁ,_/%/—

]kHM,)(\Jr1 for |k| — oo,

—0 =0(1) =0(1)

condition (ii) holds. From
K[| MR, — 2MI?+1 + M}ﬂ

‘(’/\(Akﬂ —2Ap 1 + M) for [k — oo

<[

k4
0 o =o) =0
N M A1 — Agg2) + Ao (A — M) D
k4
~0(1)

we finally deduce condition (iii). Now Lemma [[V.19|completes the proof. O
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Lemmas [[V.18 and [[V.20| and the results from Section [lII.2.1jnow imply Theo-
rem

Proof of Theorem Let B € (0,a). From Theorem[IV.13|we know that —0®(c) €

H (W%, k1 +%). Along the lines of the proof of Theorem [IV.13|we can prove that
—0®(c) € H(h**7,h'*7) for all v € [B,a]. From Theorem we know that

H(h*T7, h17) is openin L(h*T7, h' 7). Hence, there is an open neighborhood Og
of ¢ in h**F such that —0®(f) € H(h**F, h'tF) for all f € Op. From this and the
fact that (h'*F, h*P) gy /3 = h'1%, see Theorem we infer that —0®(f) €
My (H+, p1H) for all f € O := h'*t* N O, cf. Proposition Now the
statement follows from Theorem O

IV.4 Stability Analysis

In this section we investigate the stability of stationary solutions of system (IV.I).
The pair (f,u) is a stationary solution of (IV.I) if and only if it fulfills the set of
equations

Qu =0 in - Q(f),
(1—(5)u+mayu = b(f) on Ty,
u:—mcf—(lizf)z+f on T(f),
oyu =0 on I(f),
which is equivalent to
A(f,v) =0 in Q,
C(f,v) = b(f) on I,
2 (IV.24)

v:—mcf—(l_—f)2+f on T,
B(f,v)=0 on TY.

Lemma IV.21. Given ¢ € (0,1), there is a unique function v € buc*™*(Q) such
that the pair (c,v) is a stationary solution of system ([V.24).

Proof. For f = c system (IV.24) turns into

A(c,v) =0 in Q,
C(c,v) = b(c) on Iy,
2 (IV.25)
0 = —m +c on r(),
B(c,v) =0 on T.

In the proof of Lemma we derive a representation for the unique solution
T (c) € buc®>t*(Q) of the system consisting of the first three equations of (IV.25),
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cf. (IV.13). This solution complies to the fourth equation in system (IV.25) if and
only if 799, 7 (c) = 0, which is equivalent to B, = (1 —38)(—:2/(1 —c)? +c). From
the definition of B, see again Lemma we see that —12/(1 —c)>+¢c = B, =

b(c)if 6 =0and 0 = B. = —sgn(b(c))cy/h~1(b(c)?)if 6 = 1. Hence, in both cases
we obtain from (IV.13) that the function v with v(x,y) = —2/(1—c)*+¢, (x,y) €
(), is the unique solution of (IV.25) being a stationary solution of (IV.24). O

Given ¢ € (0,1), it is crucial to investigate the spectrum ¢(9®(c)) of the lin-
earization about f = c of the evolution operator ® from (IV.10).

Lemma IV.22. 0(9®(c)) = {A; : k € Z}, where A, k € Z, is taken from Theorem
V11l

Proof. First observe that the eigenvalues of the linear operator 0®(c) are exactly
the Ay’s from Theorem and that (Ay), has no finite accumulation point.
Furthermore, the resolvent set of d®(c) is not empty, cf. Lemma Hence,
for some A € p(d®d(c)) we can decompose R(A, —a®(c)) € L(h'T*) such that
R(A, —9®(c)) = io R(A,0P(c)), where i : h**% — h1*% is a compact imbedding
and R(A, —9®(c)) € L(hF*, h***). Thus, R(A, —9P(c)) is compact and we can
apply Theorem 6.29 from [48, Chapter III], which implies that the spectrum of an
operator with compact resolvent consists only of isolated eigenvalues with finite
multiplicities, i.e., 0 (d®(c)) C {Ay: k € Z}. Because of {Ay: k € Z} C 0(9D(c))
equality holds. O

Let 6 = 0. Note that Ay < 0if and only if B, < G.. Now let k # 1. We have

1
)Lk = —I“ﬁ,CR <Uk2 + GC - ﬁém) COth(CRk)k

Since Iz R coth(cRk)k is positive for all k € Z \ {0}, we have to require ok* +
G — BL/ cosh(cRk) > 0 for all |k| > 1. Thanks to the symmetry of the A;s (see
Corollary we only consider k > 1. If B, > 0, Ay < Oforall k > 1is
equivalent to cosh(cR)(c + G.) > B., which is fulfilled if . < G.. For B. < 0
we have to proceed differently. We have to ensure that I := I(B]) := infy>q (0k* —
Bi./ cosh(cRk)) > —G.. However, the value of I cannot be computed explicitly
for all b. To sum up, Ay < 0 for all k € Z if and only if B, < G, and additionally
G > —Tif B, < 0, ie.,

2,2

or

> (IV.26)

(1—c)*
Note that 6, = 9,7 (c) = 0 for a steady-state solution 7 (c), see the proof of

Lemma|[V.21} On the contrary there is a kg € Z such that A;, > 0 if this condition
is violated, i.e.,

0> B, max{p., -1} <1-

2,2

—(1 — C)a or

0<p, Be>1-

2 (IV.27)

0> B, max{p., -1} >1- a—op
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Let 6 = 1. In this case Ag < 0 if and only if {, < 0. Again, Corollary
implies that Ay < 0 for all k € Z\ {0} if and only if Ay < 0 for all k > 1, which
is equivalent to cRk(ck? + G¢) sinh(cRk) > B. for all k > 1. If . < 0 this holds
independently of the choice of b if and only if ck? + G. > 0 for all k > 1, which is
equivalent to o + G, > 0. Thus, Ay < 0 for all k € Z and all b with B/, < 0 if and
only if

2,2

However, if B, > 0 it holds that Ay > 0. Moreover, if

2,2

1— =2
M S

<0, (IV.29)

there is a b with B, < 0 and cR(c + G,) sinh(cR) < B.,i.e., A1 > 0.
Theorem 9.1.2 (principle of linearized stability) and Theorem 9.1.3 from [53]
and Lemmas[[V.21|and [[V.22now imply the following main result of this section.

Theorem IV.23. Fixc € (0,1) and let wy := — sup c(9P(c)).

(i) Let s = 0. If holds then the flat solution f = ¢ of is expo-
nentially stable. More precisely, given w € (0, wy), there exist positive con-
stants M and ¢ such that for all fy € h*** with || fo — c||44a < € the solution
of corresponding to fy exists in the large and

F(#) = cllara + I1f (D)ll1+a < Me™ || fo = cllasa forall t=>0.
If (IV.27) holds then the flat solution is unstable.

(ii) Letd = 1. If .. < 0 and if holds then the flat solution f = ¢ of
is exponentially stable exhibiting a decay estimate as in (i). If B. > 0 then
the flat solution is unstable. If holds then there exists b with B, < 0
such that the flat solution is unstable.

Let § = 0. Given ¢ € (0,1), notice that if B, > 0 there is only the stability

restriction ,
21
/
<1l————.
;BC (1 _ C)3

A necessary condition for this inequality to hold is the sharp upper bound 1 for
B.. Moreover, the current’s intensity ¢ and the height of the flat surface ¢ have to
be related to each other in a special way: The closer the free surface is to the wire
carrying the current (at y = 1) the less intensity is allowed for the current, i.e.,
there is a critical value

= 0(c) := \/(1 _2C)3 (1-B)

for the current’s intensity such that the flat solution f = c is stable only for ¢ < .
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Also in case 6 = 1 such a bound for the current’s intensity can be derived.

Define
— )3
Li=1d(c) = \/%(0—{— 1).

Condition is fulfilled if and only if 1 < 1. Note that (! is exactly the stabil-
ity threshold from [27, Theorem 2.2] if we could choose ¢ = 0, which is admissible
in [27] but is unphysical in our setting. Observe additionally that in [27] the grav-
itation and the fluid’s density are not normalized to 1.

Note that in both cases 6 € {0,1} we can make the critical threshold i for
the current’s intensity arbitrarily large (at least theoretically) by choosing p.. or o
appropriately.

Suppose that 6 = 1 and B. = 0 and that holds. Then Ay = 0 and
Ax < Oforallk € Z \ {0}. In this critical case of stability, where o (d®(c)) N {A €
C: ReA > 0} = @ but ¢(aP(c)) NiR # @, the application of the principle
of linearized stability fails. However, we would like to include this case in our
stability analysis. In the following we construct a center manifold M° for
rendering this possible, cf. [53, Section 9.2.1].

Let Py be the projection of h1** to the spectral set {0} in k%, i.e., Py(h! %) =
{f € h***: fis constant}. Note that Py(h'**) is one-dimensional and that {1} is
a basis.

Given c € (0,1), the Cauchy problem can be written as

df =¥ (0)f+G(f), f(0)= fo
where ¥(f) := ®(c + f) with 3¥(0) € H(h***, h1*%), cf. Theorem [[V.13 and

G € C¥(V,h1*%) fulfills G(0) = 9G(0) = 0, see Theorem [[V.11| This, in turn, can
be equivalently decomposed as

0;g = dY¥(0)g + PoG(g + 1), g(0)=go,
dth = 0¥ (0)h+ (id — Py)G(g + 1), h(0) = hy,

where ¢ := DPyf and h := (id — Py) f and g := Pyfo and hy := (id — Py) fo. Note
that for notational reasons we do not distinguish between 9¥ (0) € £(h*+*, h11%)
and its parts in Py(h'**) and (id — Py) (h**%), respectively. However, observe that
they also generate strongly continuous analytic semigroups with their respective
domain.

We may choose a cut-off function p € C®(Py(h!™),R) with 0 < p < 1and the
property that p(x) = 1if ||x[[144 < 1/2 and that p(x) = 0if ||x||1+, > 1. Observe
that the stability behavior of problem is the same as the one of the system

g = ¥ (0)g + ¢r(g,h), g(0) =go € Po(h'*%),
dth = ¥ (0)h + ¥, (g, h), h(0) = hy € (id — Py) (K1),

where ¢,(g,h) := PyG(p(g/r)g+h) and ¢, (g, h) := (id — Py)G(p(g/7r)g + h) and
r > 0. Even more, the two problems are equivalent if ||g||1+, < /2.

(IV.30)

Theorem IV.24. There is vy > 0 such that for all v € (0, ry| there exists a positive
constant C such that if ||o|1+a + ||h0]|4+a < C system (IV.30) has a unique global
solution g € C'([0,00),h'*%), h € C((0,00), h*T%) N C([0, 00), K1 F%).
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Proof. This follows immediately from [53] Proposition 9.2.1]. O

Given zg € Py(h'**) and r > 0, consider the problem
oz = 0¥ (0)z + ¢r(2z,7(2)), z(0) = zo, (Iv.31)

in Py(h'*%), where 7: Py(h!**) — (id — Py) (h***) is a Lipschitz continuous func-
tion. From Theorem 9.2.2 in [53] and the regularity of G we infer that there is
ro > 0 such that for all r € (0, rp] such a function v exists being of class C* and
the graph of v is invariant under the flow of system (IV.30).

Theorem IV.25. Let§ = 1 and suppose that B, = 0 and hold. Furthermore,
put wy = —sup{Ax: k # 0}, ie, wy is the smallest modulus of the nonzero
eigenvalues of 0®(c). Then problem has a uniquely determined center
manifold M consisting of all constant functions near 0. Moreover, for every
w € (0,wy) there are positive constants M, ry, and ¢ such that for all c + fy € pAta
with || fo|l41a < € the solution of exists in the large and there is a unique
flat stationary solution of denoted by c + z( such that

IPof = zol[1+a + [ (id = Po)f — (20) [la+a < Me™*|[(id — Po) fo + ¥ (Pofo) 144/

where t > 0 and v € C¥(Py(h'**),(id — Py)(h*™*)) whose graph is invariant
under the flow of (IV.30) for r € (0, 7.

Proof. Fix rg > 0 and pick r € (0,rp]. Theorem 9.2.2 from [53] implies the exis-
tence of a function y € C¥(Py(h!*%), (id — Py) (h***)) such that ¢ = Pyg + 7(Pog)
if ||Pogll14a < r/2 and ||(id — Py)g|lata < r. Theorem [[V.24] yields that g is a
unique global solution of (IV.30).

Choose a constant function f with ||f|lc < 7/2. Then f is a unique global
solution of and Pyf = &5 for some e € R. The map i: R — h'** with
i(ef) = ey trivially parametrizes the function Pyf. Moreover y(Pyf) = 0. Obvi-
ously, i(—e, ¢) is an open neighborhood of 0 in #*** and hence, O := Pyi(—¢, ¢)
is an open neighborhood of 0 in Py(h!™). Put M¢ := {(g,7(g)): ¢ € O}. Note
that M° is invariant under the flow of (IV.30), see again [53, Theorem 9.2.2], and
that

M = {(Poi(x), y(Poi(x))): x € (=€)}
= {(x,7(x)): x € (—¢,&)} = {f € K™ fis constant and || || < €},

which means that M consists of all constant functions in a neighborhood of 0 in
PO ( hlthX ) .

The decay estimate follows from the fact that constant functions are station-
ary solutions of (IV.10), see Lemma [[V.21} and Proposition 9.2.4 in [53] since M°
consists of constant functions only. O






Chapter V

A Numerical Scheme for Stabilized
Newtonian Hele-Shaw Flows

The coupling of two functions in the equations governing free surface flows, e.g.,
the flow of a fluid in a Hele-Shaw cell, involves severe difficulties in the devel-
opment of suitable numerical schemes while the corresponding decoupled prob-
lems can be very easy to treat numerically. In periodic Hele-Shaw flows these sin-
gle problems are the solution of an elliptic equation in a periodic domain and an
initial value problem with periodic initial data. For both problems a wide range
of different solution strategies is available. However, for the coupled problem
this is not the case.

V.1 The Numerical Scheme

Let [0,1] x [0,1] be a Hele-Shaw cell with bottom Ty := [0,1] x {0}. The free
surface I'(f) of a fluid in the cell is given by the graph of a continuous single-
valued periodic function f from [0,1] to [0,1] and the fluid covers the domain
Q(f) :={(x,y) €0,1] x[0,1]: 0 <y < f(x)}. Consider the set of equations

—Au=0 in Q(f),
(1-0)u+doyu=">b on T,
W=H(fi})  on T(f), (Vi)
otf = —frux +uy on TI(f),
f(0) = fo, on [0,1]

where b € R, H is a function of f (and probably also of the derivatives of f) and a
parameter (or family of parameters) A, and fj is an initial condition, and observe
its similarity to the one from the preceding chapter.

The road map to solving problem is as follows.

(i) For a given function f (in the beginning f = fy) generate a mesh to dis-
cretize the domain Q(f).

(ii) Solve the elliptic boundary value problem consisting of the first three equa-
tions in (V.1 for the potential u with the Galerkin finite element method.
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(iif) Retrieve the gradient of the finite element solution for u at the free surface.

(iv) Evolve the free surface according to the fourth equation in (V.1)) and go back
to step (i).

Though this procedure might look simple, there are several difficulties to over-
come. While the initial free surface fy might be known as a function, i.e., fo(x) is
known for every 0 < x < 1, this is not the case in all the following time steps. As
a consequence, the free surface has to be interpolated in a reasonable manner. A
second problem is the discretization process for the domain Q)(f): Since the do-
main is not known a priori at some future time step, a flexible meshing procedure
has to be conceived. Moreover, the values of the gradient on the boundary have
to be determined carefully.

Several approaches have been proposed to solve free boundary problems of
various types, see, e.g, Chapters 4, 5, and 8 in [18] for a broad overview. One
tirst approach to a problem similar to was given by A. Amar in [3], where a
finite difference approach is made. R. Bonnerot and P. Jamet describe a numeri-
cal scheme for the one-phase Stefan problem, see [13]. Their approach resembles
ours in a way that the finite element method is used and that it is the aim to make
coincide discretization points of the free surface with element nodes. Three dif-
ferent finite element approaches were proposed by H. Rasmussen and D. Salhani,
see [62], with restrictions on the geometry of the free surface such as symmetry re-
quirements and prescribed slopes. They use special ansatz functions for the finite
element solution that comply with the geometrical restrictions. N. Asaithambi,
cf. [7], solves the problem of discretizing the fluid’s domain by choosing a mesh
that can be transformed to a mesh consisting of identical rectangles after the trans-
formation of the fluid’s domain to a rectangular domain. The problem is solved
in the new coordinates with a finite difference scheme. Though this procedure
yields accurate results, due to the coordinate transformation rather involved tech-
niques have to be used for solving a (simple) Laplace equation. F. Mashayek and
N. Ashgriz present a discretization method of the fluid’s domain that is similar
to ours, cf. [54]. For employing the finite element method they discretize the do-
main in a mesh of squares and they decompose the squares intersected by the free
surface into smaller elements. However, their approach to moving the free sur-
face in time relies on the so called volume-of-fluid method, which is not applied
here since it does not track the free surface.

V.1.1 The Potential Problem

For a given suitable function f the potential problem consisting of the first three
equations in can be solved with the finite element method in the domain
QO := Q(f), whose upper boundary I := T'(f) is the free surface. Given k € IN, let
H*(Q) denote the standard Sobolev spaces on Q) and let H5(Q)) be the subspace

of functions in H*(Q)) that vanish on 9Q). Furthermore, define the spaces
Vo ={ve H(Q): o]l = H(f;A), v|Ty =10},
Vi ={ve H(Q): o[l = H(f;A)}.
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Proposition V.1. Choose s € {0,1}. A functionu € Vj is a solution of the problem
consisting of the first three equations in (V.1) if and only if it satisties

/ VuVod(x,y) —6b | vdx=0 forall ve HM Q).
0 Ty

In the subspace of V; consisting of continuous and piecewise linear functions
an approximate solution to this problem can be constructed. The first step in this
construction is the generation of a suitable decomposition of the domain ().

As a starting point for the discretization of Q) the Hele-Shaw cell [0, 1] x [0,1]
is subdivided into a mesh of n € IN squares of length /1 := 1/n. For a free surface
function f of (almost) any shape there are uniquely determined pairwise different
and adjacent squares containing the free surface I', see Figure The squares
below these “surface squares’ are naturally part of the discretization of () and they
are later split in two triangles each. To deal with the surface squares observe that
there are three types of them distinguished by the rough shape of the area below
the free surface: Surface squares of type 1 have a surface segment connecting
either the left and the bottom boundary or the bottom and the right boundary.
Alternatively, the surface can cut the square in two ‘halfs” by connecting either
the left and the right boundary or the bottom and the top boundary (type 2). The
third type has a surface segment from the left to the top boundary or from the
top to the right boundary. The area of the surface squares below the free surface,
which belongs to the domain (), is decomposed into triangles due to the type of
the respective square. In order to do this, however, a proper discretization of the
free surface is needed.

In general, the free surface is only known at certain (discrete) points, see Fig-
ure These are the points x; = jh for j = 0,...,n — 1 and x, is identified
with xg. Together with the values f(x;) for j = 0,...,n — 1 the free surface is
determined by the pairs (x;j, f(x;)) for j = 0,...,n — 1. Because of the intended
triangulation of the surface squares mentioned above the free surface has to be
known at additional points. Thus, an interpolation of the known values is needed.
Here one has a choice. A reasonable (and well working) choice is a periodic
cubic spline s3 such that s3(xj) = f(x;) for j = 0,...,n — 1, see Figure
Now the additional points can be obtained by inserting the pairs (x;, s3(x;
forj=0,...,n—landk=1,..., N;, where N; is the number of additional sam-
pling points of the free surface between x; and x;,1, see Figure The Nj’s are
determined by the number of horizontals in the rectangular grid cut by the free
surface between x; and x;1. If this is zero, N; = 1 and x;; = x; + h/2. If only
one horizontal in the grid is cut, then again N; = 1 but x; is chosen such that
s3(xj1) = [f(xj)1nif f(xj41) > f(x)), and s3(xj1) = [f (o)) ]n if f(xj51) < f(x)),
where | - |; means rounding to the largest lower integer multiple of & and [ - |},
rounding to the lowest larger integer multiple of h. If more than one horizontal
in the grid is cut by the free surface between x; and x;, 1, every intersection with
such a horizontal is taken as a sampling point in a similar manner. Furthermore,
the intersections of the free surface with the horizontals precisely between the
horizontals of the grid between [f(x;)], and [ f(xj;1)]) are taken as sampling
points. These points are of special importance because they are moved according
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to the evolution equation together with the given data points (x;, f(x;)). In this
way every other sampling point is eventually moved. These points are denoted
by p; := pj(f) forj =1,..., (n+ L}y Ni) /2. Together with the other points on
the free surface they form a polygonal line that represents the free surface.

The only problem with the discretization process for the free surface occurs
when the interpolation function s3 has a local minimum between values x; and
xj41 such that s3(x;j1) for xj; = x; + h/2 lies below | f(x;) |, in type 2 surface
squares. In this case the triangulation process breaks down and another value
has to be chosen for x;; such that s3(xj1) > [f(xj)];. A natural choice is the
intersection of the interpolating spline with a diagonal of the surface square.

The sampling points of the free surface serve as element nodes for the triangu-
lation of the area below the free surface in the surface squares, see Figure In
type 1 squares the area below the free surface is triangulated just by one triangle.
In squares of the other types three triangles are used to subdivide the area below
the free surface. If the type is 2, one side of the triangle in mid-position coincides
with one side of the adjacent inner square from the rectangular grid, whereas the
other two triangles each have one side in common with the polygonal line repre-
senting the free surface. If the type is 3, there is only the triangle in mid-position
having one side in common with this polygonal line. The others have two sides
in common with the rectangular grid.

All squares below the surface squares—being part of the domain—are cut in
two triangles each. The orientation of this ‘dissection” is determined by the rough
shape of the free surface above. If it increases the squares below are cut from
the bottom right to the upper left corner and if it decreases this is done from the
bottom left to the upper right corner.

Note that the triangulation obtained so far is of low quality. The occurrence of
tiny or highly distorted triangles is inevitable. To correct these undesirable effects,
vertices of the surface squares and auxiliary nodes on the free surface different
from the p;’s are moved, see Figure In type 1 squares the inner node of the
only triangle is moved away from the free surface whereas the inner node of the
triangle in mid-position in type 3 squares is moved toward the free surface. In
type 2 squares the nodes that do not lie on the free surface are moved away from
it. Finally, if the distance of the surface node between p; and p; 1 to one of these
points is too low it is moved away from it. In this way the following quality of
the triangulation can be achieved.

Proposition V.2. Let n € IN and put h := 1/n. Let f be a periodic single-
valued function from [0,1] to [0,1] with no oscillations of the size of h. Let T},
be a triangulation of the domain () = Q)(f) as described above. Then there is
p > 0 such that for every triangle T € T}, there exist two concentric circular discs
D1, D, C R? having the diameter p1 and p,, respectively, such that Dy C T C D,
and pa/p1 < p. Moreover, each triangle in T;, has at most one side in common
with the polygonal line representing the free surface.

The interpolation procedure for the free surface and the discretization method
for the fluid’s domain described above are highly flexible in a way that the shape
of the free surface is (nearly) arbitrary; the only restriction concerns too oscillatory
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Figure V.2: Finite element solutions of (V.3)

surfaces yielding incorrect triangulations. Moreover, one always keeps control
over the surface nodes. These two aspects are of utmost importance for a proper
implementation of the solution algorithm for the whole free boundary problem.

We are about to use the triangulation 7, described above to solve the potential
problem on (). In doing so we obviously commit a variational crime since the
union of all triangles from 7 does not coincide with (2. We have to take this into
account when estimating the error of the finite element solution.

In the following we delineate the construction of an approximate solution of
the potential problem on (). Due to Proposition [V.1| we seek a function u € V;
such that

/ VuVod(x,y) =6b | vdx forall ve HLQ). (V.2)
Q Lo

Let 7}, be a triangulation of () as described above and let V), be the space consist-
ing of the continuous functions on 0y, := Ure7, T that are linear on each T € 7,
and that comply with the essential boundary conditions from the definition of the
space V; at element nodes on 9Q). Observe that V;, ¢ V. Finding an approximate
solution of means finding a function u;, € V}, such that

/ Vu,Vo,d(x,y) =6b | v,dx forall v, € H5(Qy). (V.3)
Qh 1—‘0

Using linear triangular elements, we readily construct a solution of (V.3)) with the

finite element method, see Figures whose error is linear in h. More
precisely, the error estimate

| — uhHHl(Q) < Ch||“||H2(Q)/

where & is sufficiently small and C is a positive constant depending on p, is a
consequence of Theorem 10.2.36 in [15] and Proposition [V.2|
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Figure V.3: Two boundary patches

V.1.2 The Evolution of the Free Surface

The fourth equation in problem is an evolution equation for the function
f that defines the free surface. To solve this equation for some initial value f
the gradient Vu of the solution of the potential problem on Q)(f) is needed at
the points p;, where the free surface is moved. However, a naive differentiation
of the approximate solution obtained in the preceding section leads to contradic-
tory values for its gradient at the points p; (in fact, at all element nodes) since it is
constant on every triangle T € 7Ty, i.e., it is not continuous across element bound-
aries. A method avoiding this problem is performing a patch recovery due to
Zienkiewicz and Zhu, i.e., finding a local representation of the gradient of the ap-
proximate solution in the same finite element space as the approximate solution,
see [74]. Then one obtains a continuous recovered gradient in a neighborhood of
some point p; that can be properly evaluated. Moreover, this recovered gradient
has the same accuracy as the solution u itself. The first step in obtaining the gradi-
ent at some point p; is to find a patch of elements for p;. Such a patch is a complete
set of triangles in 7, surrounding an internal node in the mesh adjacent to p;, see
Figure In this patch the gradient Vu can be locally represented as a member
of V}, and evaluated at p;.

The second part that has to be known for the evolution of the free surface is its
outward normal vector. This is completely characterized by the derivative of the
function f. Being considered as a cubic spline, the function f can be analytically
differentiated by differentiating the interpolating spline.

To move the free surface forward in time a forward Euler scheme is used.
After the evaluation of Vu and f, at every p; at time t the free surface at the next
time step t + At is given by the points

pj = pj+ At(—fe(pj)ux(p;) + uy(p;))- (V.4)

Unfortunately, the use of a forward Euler scheme implies a severe constraint on
the time step, i.e., At = O(h?) for a small spatial discretization /, and an implicit
or semi-implicit scheme would be preferable. However, the implementation of
such a scheme seems to be impossible since Vu at the next time step would be in-
volved. It is noteworthy that other applications of explict time stepping schemes
to similar problems can be found in the literature, see [39].
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Since the global error in equation (V.4) is of order O(At), which is the same as
O(h?), and the error in Vu is of order O(h), the total error in the coupled scheme
is also of order O(h) for small h.

V.2 Numerical Experiments

In this section we present some simulations of periodic Newtonian Hele-Shaw
flows involving the dynamic boundary condition at the free surface

2

H(f;1,0) = —0oKs— 5+ f for 0,0>0

L
1-1)
being exactly the one from Chapter [[V| With this choice the free boundary prob-
lem models the flow of a Newtonian (ferro-)fluid under the influence of
gravity and surface tension effects (if ¢ # 0) in a magnetic field induced by the
current of intensity ¢ in a straight wire above the cell at y = 1, see Chapter
In case ¢ # 0 problem might appear to be rather unphysical since virtually
every ferrofluid has to be considered as a non-Newtonian fluid. However, we
disregard this fact because we are interested only in the numerical validation of
the stability results from Section which equally work for Newtonian fluids.

We can employ two different boundary conditions on the lower boundary
component I'g: prescribed pressure for § = 0 or mass flux for 6 = 1. When
studying the stability of some flat solution ¢ € (0,1) we disclose in the proof
of Lemma the ‘right’ value for this boundary condition, which is —:2/ (1 —
c)>+cif 6 = 0and 0 if 6 = 1. In the following this choice is always understood
and indicated only by the respective value of § unless stated otherwise.

Numerical simulations confirm the necessity of the above choice for the lower
boundary value. If a constant boundary value is not chosen in this way, mass is
not conserved and an initial condition considered as a perturbation of some flat
solution ¢ € (0,1) (see Figure does not converge to c in the stable regime.
In fact, in case 6 = 0 there is a ¢ # c such that the free surface converges to
¢, see Figure But in case § = 1 even this is not true since mass increases
or decreases all the time. As a consequence, the free surface either approaches
0 or increases without bounds, which—in both cases— becomes unphysical and
terminates the simulation; see Figure[V.4d for an overflowing cell and Figure
for a nearly empty one. Observe that at the end of Chapter |lIl we even prove such
a behavior in case § = 1.

The simulations presented here are implemented in Matlab. They are per-
formed on an Intel Xeon X5450 CPU with 3 GHz speed and 6 MB cache. For
the spatial discretization n = 20 is chosen which is sufficient for our purposes.
Indeed, a higher resolution does not entail a noticeable improvement in the sim-
ulations; it only renders them slower. In fact, with the exception of Figure
all simulations (with n = 20) do not take more than one minute; the majority
only few seconds. Note that the variable T in the figures stands for the number
of computed time steps.
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V.21 The Strongly Stable Regime

Let us recall the stability constraints from Section If only the simple bound-
ary condition b = const. (in agreement with the convention mentioned above) is
imposed at I'y, the stability thresholds for the parameter : are

L =12 = \/@(50’4— 1) for 6€{0,1}. (V.5)

For 1 < £ a flat solution ¢ € (0, 1) is exponentially stable; for : > ¢, unstable, see
Theorem [V.23|

We first examine the flow governed by system for ¢ = 1 = 0. In this case
we obtain the classical gravity driven flow, which has been studied extensively
in the past. The simulations show that the free surface flattens out rather quickly
converging to a steady state, which is a flat solution, see Figure We observe
this behavior for virtually any initial surface configuration, see, e.g., Figure
for an initial configuration with a steep gradient.

Consider the case ¢ = 0 and 0 < : < . Heuristically, in a weak magnetic
field the gravity force prevails the small counteracting magnetic force. In accord-
ance with this the simulated flows exhibit a similar behavior as in the case with-
out magnetic forces: For a large class of initial configurations, e.g., Figure [V.5a)
the convergence of the free surface to a flat solution can still be observed, see
Figure albeit slower. However, by increasing : we decrease the freedom in
choosing the initial configuration showing a stable behavior; see Figure for a
free surface that does not converge to a flat solution although—as seen in Figure
[V.5d}—the gravity flow for the same initial condition is stable.

V.2.2 The Threshold to Instability

When the values of : approach i, the initial configurations behaving in a stable
manner become more and more ‘flat’. This means that distinctive shapes in the
initial configuration—like strong oscillations or steep gradients—are not allowed
anymore. For such non-flat initial configurations the magnetic forces are strong
enough to boost the ‘bumps’ in the initial configuration. This eventually leads
to an unstable evolution of the free surface, see again Figure However, the
results from Section of course, still hold, i.e., for every value 1 € (0, ti) the
corresponding flat solution is stable. This can be visualized according to the fol-
lowing rule: The closer ¢ is to 1%, the closer the initial configuration has to be to the
corresponding flat solution. Indeed, in our simulations we are able to approach
the stability threshold /J up to one per mill, see Figures Most probably
an even higher precision could be achieved. But the simulations take rather long
times since the movement of a free surface very close to a flat solution is very
slow.

So far we have only considered the case ¢ = 0. Since ¢ does not appear in
the stability threshold in case 6 = 0 and—in case 6 = 1—the choice ¢ = 0 does
not render the threshold useless, it is not unreasonable to choose ¢ = 0 to study
the stability of flat solutions. However, in case 6 = 1 it is interesting to study the
effects of the choice of o # 0 on the stability behavior of flat solutions.
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Figure V.5: Flows with ¢ = 0 and small
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Figure V.7: Flows with 0 < ¢ < 1 and ¢ near £

It is a delicate issue to handle surface tension effects in our numerical experi-
ments because it is a source for possible numerical instabilities if the curvature of
the free surface is not represented properly. Thus, we have to be careful with the
choice of 7, i.e., the value has to be chosen sufficiently small.

Let ¢ = 0.137. Suppose that o = 0.015 and let : = 0.995 x /! ~ 0.568. Note that
for this choice of parameters it holds that : > 0 ~ 0.567, i.e., in case o = 0 the
flat solution ¢ would be unstable since ¢ exceeds the stability threshold, see Fig-
ure However, the simulation (Figure shows a stable behavior about c.
Hence, the choice of o does have the expected effect in the simulations according
to the stability analysis from Section cf. also Figure where the evolu-
tion in the stable regime for o = 0 is depicted. Moreover, it can be observed that
the convergence to a flat solution is much faster if ¢ # 0 compared to the case
without surface tension effects. This can be expected due to the structure of the
eigenvalues of the linearized evolution operator governing the movement of the
free surface, cf. Theorem [[V.11} since—for increasing modes—they decay linearly
for o = 0 but to the power of 3 if o > 0.






Chapter VI

Classical Solutions for Stabilized
Newtonian Hele-Shaw Flows
for Large Initial Data

In Chapter [[V| we prove a well-posedness result for the laminar flow of a non-
Newtonian fluid in a vertical Hele-Shaw cell. We prove the existence of an open
subset of the phase space such that the Hele-Shaw free boundary problem with
some initial condition in this set has a unique classical solution. However, this is
a local result in the sense that it is not clear how ‘large’ the set of admissible initial
conditions is. The aim of this chapter is to prove local existence of a unique classi-
cal solution of a Hele-Shaw free boundary problem for a set of initial conditions
that can be described explicitly. However, to accomplish such a result we reduce
our model from Chapter [[V|and restrict our considerations to Newtonian fluids
only. In this way a well developed linear theory for boundary value problems
and Fourier multiplier operators in little Holder spaces can be applied. The key
results of this theory were developed by J. Escher and G. Simonett in [34]. They
examine the well-posedness of a free boundary problem that is similar to the one
below. The major difference is the geometry on which it is studied. Whereas we
consider a periodic geometry, an unbounded geometry is studied there.

As in Chapter [[V|we turn again our attention to a special boundary condition
on the fixed part of the boundary in the free boundary problem. In imposing such
a boundary condition we can again control either the pressure or the flux at the
fixed boundary component. We remark that for an unbounded geometry such a
boundary condition was studied in [23] by J. Escher and Z. Feng. However, they
are mainly interested in stability results for flat solutions and only the flux at the
tixed boundary component can be controlled.

Let us start with briefly introducing the Hele-Shaw free boundary problem of
interest. Given a positive function f e C? Sgn(“)Jrz, we consider a Newtonian fluid
in a periodic vertical Hele-Shaw cell having the free surface I'(f) := {(x, f(x)) :
x € S}. The fluid below the free surface covers the area

Q(f):=={(x,y) eSxR:0<y < f(x)}

having the fixed bottom part I'y := S x {0} = S. Then the velocity potential u of
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the fluid and the free surface f are governed by the set of equations

Au=0 in Q(f),
(1—0)u + 60u = b(f) on I,
u=—ox;+f on T(f), (VL1)
oif = —y/1+ f20,u on T(f),
£(0) = fo on S,

where v := n/||n|| is the unit outward normal at I'(f) with n := (—f; 1). The
parameters ¢ > 0and § € {0,1} are fixed from the very beginning. The first is the
surface tension parameter and the latter determines whether a Dirichlet (6 = 0)
or a Neumann (6 = 1) boundary condition on I'y is considered. In case 6 = 0 the
pressure is prescribed at the lower boundary component whereas in case 6 =1 a
rate of injection /suction is given by b € C“(RR,R). Given f € C2%8™7)+2 and x €
S, recall that b(f)(x) := b(f(x)). Finally, observe that the function i from (IL.30)
is a constant for Newtonian fluids and we may choose without loss of generality
i=1.

Let Ady := {f € C?%"(9)*2; min,cs f(x) > y}. Obviously, if f € Ady,
system is meaningful in the sense that Q(f) is connected. Given s > 0,
let us define #°_(S) := h*(S) N Ady. Note that 1% (S) is the cone of strictly positive
elements in 1°(S). Let us again drop the unit circle from our notation and define
b :=h° (S) fors > 0.

VI.1 Classical Solutions for Newtonian Hele-Shaw
Flows Without Surface Tension Effects

Throughout this section we set ¢ = 0. Then we call a pair (f,u) a classical solu-
tion of problem (V1.1)) if there isa T > 0 such that

F e ([0, T], %) n C ([0, T], i),
u(-,t) € buc(Q(f(t, ), 0<t<T,

and f, u fulfill (VL.I) pointwise. Given f € h2™, put
72
)\f = = f~ =
A+ 2+ 70+ 73)

and let u 7 be the solution of

Au=0 in Q(f), (1-8u+du=>b(f) on Ty, u=f on T(f).
Finally, defining the set
W= {f € At azuf(x,f(x)) < Ap(x),x €5}, (V1.2)

we can formulate our main result.
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Theorem VI.1. Given ¢ > 0, suppose that (—1)°b(c) > (—1)°c'*°/(1 + ¢?). For

every fo € W there exists T > 0 and a unique maximal classical solution (f, u) of
system (VLI) on [0, T). Furthermore, f generates a local analytic semiflow on W
and if f is uniformly continuous in time it holds that

lim f(t,-) €W or T = +o0.
t—=T

VI.1.1 The Transformation

In this section we transform system on a fixed reference domain where we
perform its further analysis. This transformation introduces nonlinear terms in
the differential operators in the following way. Let « € (0,1) and ¢ > 0 be fixed
in the following and let f € hzj”‘ be given. Put

Fr(xy) = (x1-y/fx), (xy) € Q(f).

The function ¢ Fisa C2*#-diffeomorphism between Q(f) and Q) := S x (0,1). Put
f := f — cand observe that

fer™NAd = Vo = V.

Put further ¢¢ := ¢s .. This function induces the push forward and pull back
operators

plu:=uog;!, ueBUCO(f)),
grv:=vog¢s, veEBUCQ),

and the transformed operators

A(f) = —¢lag,
B(f) = 9L (—y/1+ F20,(¢5 )IT(F)) = =10l (V(g7-) - m),
C(f) := (1= &)¢Lrop; + 6¢lv00a(95 ),

where 7 denotes the trace operator with respect to I'y. These operators are given

by

2 2
A(f) =— kz ai(f)oj +a2(f)d2, B(f) = Zlbj(f)“roaj,
k=1 iz
where
2 2
an(f) =1, an(f):= nTjjx an(f) = % ay(f) = %(% - xx>
_ 14 £7
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and 7t(x,y) := 1 —y for (x,y) € Q (see also [34, Lemma 2.2]), and
- )
C(f) =0 =0)mn—- ]—;’)’132,

where 7, is the trace operator with respect to I'; := S x {1}.

Lemma V1.2. Given f € V, let f := f + c and define a(f) := (1 + f* + 72f2) -
The operator A( f) is elliptic in the sense that

2

ai(f)Eick = a(f)|E)?, € eR~

k=1
Proof. See Lemma 2.2 in [34]. o
The next result follows from elementary calculations.
Lemma VI1.3. The operators A and B depend analytically on its variable, i.e.,
A € C¥(V, L(buc*™(Q), buc*(Q))),
B e C¥(V, L(buc*™(Q), k' T*)).

Given f €V, their respective linearizations are given by

dA(f)[h, ] = %(th ~ fh)arz

- ]%(ﬂszxhx — (1+ 7 f3)h) 9220
T AR A Vo
+f(f f2h+ fhx hxx)BZ ’

AB(f)[h, 0] = hyodro + fiz(szxhx — (14 f)h) 0920,

where f := f +¢,h € h***, and v € buc®t*(Q).
Given f € V, note that in case § = 1 the problem
A(f)lr=0 in Q, C(f)lv=b(f+c) on T, v=f on Ty
is obviously equivalent to the problem
A(f)lu =0 in Q, v=—(f+c)b(f+c) on Ty, v=f on Ty

With this in mind let us define the modified boundary operator C := (1 — §)y1 +
07102, which is independent of f. Now we can formulate an equivalent version
of problem (VL1) in the new coordinates. Given fy € V, consider the system

A(f)o =0 in Q,
v=f on T,
Co=0(f) on Iy, (VL3)

atf:B(f)U on ro,
£(0) = fo on S,
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where b(f) := (—f — ¢)°b(f +¢) — (1 — §)c. We call a pair (f, ) a classical solu-
tion of problem (VL.3)) if there is T > 0 such that
fec(o,1,v)ync([o,T],h'**),
v € buc>™*(Q)

and f, v fulfill (VL.3) pointwise. Observe that system (VI.1) and system (VI.3)) are

equivalent in the following sense.

Lemma VIL.4. If (f, u) is a classical solution of problem (VI.I), (f —c, qbf: “u—c)is
a classical solution of problem (VL.3) and if (f, v) is a classical solution of problem
(VL3), (f +¢, qu;v + ¢) is a classical solution of problem (VL1I).

Given f € V, define R(f) := (A(f),70,C )_1 and its natural decomposition
S(f) = R(f)[buc*(Q2) x {0} x {0},
T(f) = R(fH{0} x h*** x {0},
U(f) = R(FI{0} x {0} x H27F.

Theorem VL5. Given f € V and u > 0 it holds that

(A(f),70,C) € Lis(buc*™(Q), buc®(Q) x h*™ x p270+%),
(A(f), pvo — B(f),C) € Lis(buc*™(Q), buc*(Q) x ke x p>=0F%),

There is C > 0 independent of u such that

]l 24a0 < C(lA(f)u

for all u € buc***(Q)).

+ |Cull2—5+a)

Proof. We prove only the first isomorphism result. The other one is similar. Given
f €V, it can be shown that (A(f), 7o,C) is a regular elliptic system in () in the
sense of [71, Section 4.1.2, Definition 4]. Moreover, the only smooth solution of
the problem

AQOu=0 in O, u=0 on Iy Cu=0 on Iy

is the trivial one. Then if F € BUC®(Q)) and g,h € C®, the boundary value
problem

AQu=F in Q, u=g on Iy Cu=h on I
has a unique solution u € BUC®(Q}). This means
(A(0),70,C) € Lis(BUC™(Q), BUC™(Q) x C* x C).

Let u € buc*™*(Q). There is a sequence (u,), C BUC®(Q) with u, — u in
BUC?**(Q)) as n — co. The identification of BUC?*2+$(Q)) with the Besov spaces



76 VI. Classical Solutions for Stabilized Newtonian Hele-Shaw Flows for Large Initial Data

BLIZ(Q)), where v € (—1,0) and s € Z~(, and Corollary 4.3.2 in [71] ensure the
existence of two positive constants Cy, C; such that

Cillull2+a,0 < [ AO)ul[a,q + [[voull21a + |Cull2—s4+a < Colltt|244,0

for u € BUC?**(Q). This estimate implies the convergence
(A(0),v0,C)1un — (A(0),70,C)u in BUCH(Q)) x C>+* x C2~%+2,

which means (A(0), 0, C)u € buc*(Q) x k2t x h2~°*_ Analogously one shows

that u = (A(0),70,C) " (F, g h) € buc***(Q) provided F € buc*(Q), g € h>*¥,
h € h?~%% Consequently, it holds that

(A(0),70,C) € Lis(buc®*(Q), buc* (Q) x h*T x p2~0+4). (V1.4)

Next we prove the a priori estimate. From Theorem 4.3.4 in [71] we infer that,
given f € V, F € BUC%, ¢ € C?>™, and h € C>~%%%, the boundary value problem

A(f)lu=F in Q, u=g on Iy Cu=h on I

has a unique solution in BUC?**. Now choose a compact subset K of V and
note that (A(f), 7o, C) fulfills the hypotheses of Theorem 7.3 in [1] for all f € K.
This result together with the uniqueness of solutions (cf. Remark 2 following
Theorem 7.3 in [1]) implies the existence of a positive constant C depending on K
but independent of u such that

[ull2+0,0 < C(IFllaa + lI8ll24a + [1hll2—s4a)-

Since K is chosen arbitrarily, the assertion follows.

Now, this a priori estimate, the isomorphism result (VI.4), and an application
of the method of continuity from [42, Theorem 5.2] similar to the proof of Theo-
rem 3.5 in [34] implies the isomorphism result. O

VI.1.2 The Evolution Equation and Fourier Operators

In this section we reduce problem (VIL.3) to an abstract Cauchy problem on h!**.
To do this observe that, given f € V, the function 7 (f) f +U(f)b(f) is the unique
solution in buc?**(Q)) of the problem

A(f)lu=0 in Q, u=f on Iy Cu=0b(f) on Ij.
Put ®(f) = B(f)(T(f)f +U(f)b(f)). Then problem turns into the ab-

stract Cauchy problem
af =@(f), f0)=fo (VL5)

on S. We seek functions f € C([0,T], V) N C([0, T], k%) with T > 0 that fulfill
(VL5) pointwise and we call these functions classical solutions of (VL5). Thanks
to Theorem the following result holds.
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Lemma V1.6. Problem and system are equivalent in the sense that if
f is a classical solution of (VL5), then (f, T (f)f +U(f)b(f)) is a classical solution
of and if (f,v) is a classical solution of (VL3), it holds thatv = T (f)f +
U(f)b(f) and f is a classical solution of (VL5).

Given f € V, let us introduce the abbreviations vy := T (f)f +U(f)b(f) and
P(f) = 0A(f)[-, vgl-

Lemma VL7. Given f € V, it holds that ® € C¥(V, h!**) and its linearization is
given by

O@(f)h = B(f)(T(f) +UHV'(f))h+B(f)[h,vs] — B(f)S(f)P(f)h,
where h € h*+*,

Proof. Note that b is supposed to be analytic and that 0b(f)h = b'(f)h for h €
h2t*. Then the assertion follows from Lemma and a slight modification of
Lemma 2.6 in [23]. [

of the proof of Theorem [VL1|is the proof of the fact that, given f + ¢ € W, the
linearization —d®(f) is the negative generator of an analytic semigroup in h*%.
To proof this fact we begin with proving another generation result. We associate
a pseudo differential operator A to the linear operator —9®(f) that can be con-
sidered as its principal part with coefficients fixed in f and xy and we show that
this operator generates an analytic semigroup in a (suitable) space over RR.

To achieve our aims, we need some basic concepts from the calculus of pseudo
differential operators, see, e.g., [60, Chapter 3] and also [44] for an exhaustive
treatment. We work in function spaces over R and we frequently use the Fourier
transform. In contrast to the convention in [60] we define the Fourier transform
in R" with n € N for a function g in some (suitable) space of distributions as

Let f € V, xp € S, and yp > 0 be fixed in the following. The cornerstone
i

1 .
Fng(g) = 22 /Rn e Wo(x)dx, &eRY,

where—for the sake of simplicity—we put F := JFj. Moreover, in the context
of elliptic boundary value problems on unbounded domains solution operators
of Poisson and singular Green type appear in a natural way. A detailed survey of
these types of operators can also be found in [44].

Givens > 0 and n € IN, define h°(IR") as the closure of the Schwartz space of
rapidly decreasing functions S(IR") in BUC®(R"). Furthermore, let H be a half
space in R? and put S(H) := ryS(R?), where ry is the restriction map from R?
to H. Given s > 0, the space h*(H) is defined as the closure of S(H) in BUC*(H).
To shorten the notation we put hy, := h*(R"), n € IN, and hj; := h°(H).

Note that the spaces buc®(X), s > 0, are only defined on bounded domains
X C R? whereas in this section we work on unbounded domains. Moreover, ob-
serve that for functions in #°(R) and h°(H) we aim to include a decay estimate
at infinity. Observe further that when working in these function spaces we com-
pletely ignore the fact that we study problem in a periodic geometry.
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It is the aim of this section to prove that A, € H(h%™, hL™). Then we obtain
a generation result for —o®(f) in the ‘classical’ little Holder spaces on the unit
circle by essentially estimating the difference of these two operators. Here one has
to be careful with the correct use of the norms since the operators act on different
function spaces. For this the crucial step is providing a suitable localization of
the functions in use. For instance, for a test function 8 € D([7/2,37/2]) and
a function f € h*, s > 0, the function 6f can be considered as a function in hy;.
In this manner all cut-off functions are considered as multiplication operators on
little Holder spaces over the unit circle.

Let us begin by fixing the coefficients of the differential operators A and B
in f and xo. We may associate to these operators the differential operators with
constant coefficients

Ay i= =07 —2a13010 — 4095 and By := byy0d1 + bayoda,
where

ap = ap(f,x0) == ap(f)(x0,0), bj:=0bj(f, x0):=0bj(f)(x0), 1<j<2

which can be interpreted as their respective principal parts with coefficients fixed
in f and xo. Furthermore, for 17,0 € R let p(17,0) := 7% + 2a12176 + a2,6>. Clearly,
p is the symbol of the operator A;.

While it is not difficult to fix the coefficients of the differential operators A and
B, it is not immediately clear how to freeze the coordinates of the operators 7, S,
and U/ in a reasonable way. It turns out that it is useful to interpret these operators
as operators on function spaces in a half space in R?. Basic ideas of elliptic bound-
ary value problems of second order in half spaces and of homogeneous elliptic
symbols are developed in [34, Appendices A, B]. We present the main results of
this in the following.

Put H := R x (0,00). Given 7 € R, let q,,(z) := pg + n* + 2ia12nz — axnz* for
z € C. This quadratic polynomial has the roots

1 /. 5 o -
E(”u”i\/ﬂzz(ﬂwﬂ ) — (a1217) )

If we assume that there is a positive constant ag such that

p(n,0) > ag|(n,0)> forall 7,0 €R, (VL6)

it holds that g, has exactly one root with positive real part since
ay — ajy = plarz, —1) > ag(1+a7y) > . (VL7)

Let A(7,110) be the root of g, with positive real part and let a(1) and d(, o)
denote its imaginary and real part, respectively.

If we choose ag := (1+ (c+ f(x0))* + fx(x0)?) ~! we infer from Lemma [VI.2
that condition (VL.6) is satisfied and we infer from [34, Lemma B.2] that the bound-
ary value problem

(3 4+ A )u=0 in H, u(-,00=¢ on 0H=R,
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where ¢ € I3, has a unique solution in #27* given by u = Tr¢ with
8 € MR q H & y 8

(Txg) (x,y) := [F e MMV Fel(x), (x,y) € H.

Moreover, T, € E(h%f"‘, hﬁ ). This operator is an example of a Poisson operator
according to [44) Eq. (1.2.29)].

Let £ denote the reflection operator from H to IR?. Moreover, given F € S(H),
put

1 ©
k() o= —— | e A1l cos(a(n)y) FE(y,y)dy, 1 €R,

where FF has to be understood as the Fourier transform of the function F( -,y)
for fixed y € (0,00). Given F € S(H), Lemmas B.8 and B.9 in [34] say that the
operators

SniF = rH.Fz_l(y% + p)_lfng,
(SmaF)(x,y) = [F (e MW /d( - uo))kr] (x), (%) € H,
fulfill S ; € L(hYy, hﬁr “),1=1,2,and Sy» = —TrY0Sx 1 being a singular Green

operator, cf. [44, p. 30]. Put S := S;1 + Sy 2. Then [34] Corollary B.11] implies
that the boundary value problem

(B3 +Au=F in H, u(-,00=0 on R,

where F € h%;, has a unique solution in h3{* given by u := S;F.
In the sequel it is our aim to find similar results for elliptic boundary value
problems in the shifted half space H := R x (—oo,1). Let

Gy (z) == g+ n* — 2lapnz —apz* for n€R, zeC.

If we again assume that condition holds, we conclude that this quadratic
polynomial has the unique root with positive real part denoted by A(7, tg) with
real and imaginary part d(77,19) := d(1, o) and () := —a(y), respectively.
Given I € h?>79%% we define the (Poisson) operator Uy, by

(Urh)(x,y) := []_-—19—1(-,;40)(1—y)/;\( -,yo)‘s]-"h} (x), (x,y)e€H.

Proposition VL8. Suppose that h € K>~ Then U, € E(hﬁ{‘”“,hﬁr“) and the
unique solution of the boundary value problem

(M+Az)u=0 in H, Cu=h on R
in h%’"‘ is given by u = Uyh.

Proof. The first assertion can be proved in the same way as Lemma B.2 in [34]. It
remains to show that U/} is the unique solution of the boundary value problem.
For (x,y) € H it holds that

>

(13 + Ar) W) (x,) = F [ = Gy (07, 1)) 3010000 /R 3, 1)°] Fh(x).
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Since g, (A(77, 1)) = 0 it follows that (u3 + Az )u = 0 in H. Furthermore, it holds
that )
Clrh =y F e Mm)=v) Fp — p,

In case 6 = 0 the uniqueness of this solution is obtained with the same argument
as in the proof of [34, Lemma B.2]. In case § = 1 the uniqueness of the solution
of the Neumann problem is guaranteed by Theorem 6.31 in [42]—a result on the
classical solvability of oblique derivative problems. It has to be mentioned that
this result cannot be applied directly since only the derivative is prescribed on
the boundary. However—as is pointed out after the proof of this result in [42]
p. 130]—the statement still holds in this case since uniqueness of solutions can
still be proved with a Fredholm alternative argument. O

Given u € BUC(IH), let us define the operator

% _ Julx,1-y), (x,y)eH
eulny) = {u(x,1+y>, (x,—y) € H’

It holds that £ € L(hg, hi.). For a function F € S(H) its Fourier transform
now has to be understood as the Fourier transform of the function F(-,y) for
fixed y € (—o0,1). Moreover, let Rnl be the restriction of the linear operator
M2+ Ar) M toH, e, Ryq = rFy H(pd + p) " 7€, see also [44) p. 23].

Lemma VL9. It holds that R1 € L(h, hi®) and that (45 + Ax)Rr1 = idy .

Proof. The proof is the same as the one of Lemma B.9 in [34] in the shifted half
space . [

Given F € S(H), put

ke1(n) = 5+1/ A(,0)( )]:1:(,7,1+y) dy,

kra(n) 10+ [ e 240 FE(y 1 4 y) dy,

-1

1
kps(n) == — /_ e)‘(”'VO)(ler)]-"F(;y,l +y)dy, n€ER,

(o]

and set

(- (a

for (x,y) € H. For the next lemma we shortly introduce the class of slowly
increasing functions

Opn = {u € C*(R): Yk € N3my € N3¢ > 0: [0%u(x)| < cp(1+ x%)™, x € R}.

Lemma VI.10. The linear (singular Green) operator R, is a well-defined op-
erator on S(IH) and can be extended to an operator in ,C(h%,hﬁ— *) having the
decomposition Ry2 = —UCR 1.
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Proof. Observe that there is a positive constant a, such that

ReA(17,10) = Re A(y7, mo) = d(n, po) > e/ p3+ 142 > aslyy], n€R. (VL8)

Furthermore, given F € S(IH), it holds that FF(-,1+y) € S(R) forall y < 0.
Then we see that kr; € S(R) for alli € {1,2,3} and that A( -, ug)/A( -, o) and
e M)V /d (. y0) for all y € (—o0,1) belong to Opr. Now, formula (4.1.8) in
[2, Chapter III], which says that the product of a rapidly decreasing and a slowly

increasing function is again rapidly decreasing, implies the first assertion.
Choose F € S(H) and observe that

(CRA1F)(x) = 5= [, G0 E + p(,0)) 7 F2EE(, 0) iy do
_ \/%J-"l [0 3+ p(-,0) L FEF(-,0)d6] (), xR

Given 7,0 € R, we compute

Fo€F(n,0) = %/Ze_ix”e_iyeglf(x,y) dxdy
R
_ L “WOEE( 1+ y)dy+ [ e WFE(y1—y)d
= /—27T</Ooe n,1+y)ay /0 e mi-y y)
1 0 . -0 |
- - —iy6 _ iy6
m(/_ooe FF(n,1+y)dy /0 e ]-"F(17,1+y)dy)
L% e, iye
:\/T/ (e™¥ 4+ e¥) FF(y,1+y)dy.
T J—0
It follows that
CR1F

I Y 2 10 \0 (ai(1=1)0 | _i(1+y)0
= F [ [ p(,8) 7 0) (10 4 ) g FE(-, 1+ y) dy.

A short calculation shows that u3 + p(17,0) = ax(d(n, 1o)? + (0 + a(n))?). Hence,
making the change of variables T := 0 + a(7) yields for y € (—o0,0)

[ 53+ p(n,0)) 710 dp

1 / d(n, 1o) el(t=a(n)(1=y) 4
and (1, 1o) Jr d(n, po)? + T2

_ wne—d(ﬂ/ﬂo)ll—yl _ i

axd (1, po) axd (1, po)

e~ M) (1-y)

Analogously we obtain

e—ia(n)(1+y)

- d(n,m0) |14y
te .
tlzzd()], ,7/[0)

[+ plon,0) e g —
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However, we now distinguish between the cases y € [—1,0) and y € (—oco, —1).
To be precise we have

[ 3+ plr,0)) e+ do

7T e_)‘(ﬂ',uO)(l""y)’ y c [_1’ O)
612261(11, yo) e;‘(ﬁfﬂO)(ler), yE (_oo’ _1)_

Next,

/ (13 + p(7,0)) " tigel1¥)0 dg
R
1 —if .
- i(t—a(n))(1-y)
/]R a e dt

a 1, 1o)? + T2
_ _e—la(n)(l_y) /( —iT eiT(l_y)+ 1a(17) d(ﬂ,]xlo) eiT(l_]/)) dt
a2z d(n, po)* + T d(n, po) d(11, po)* +
e—ia(n)(1-y) p ia (1)
_ & T el mo)l1-yl 1— 1aW) L a—d(,m0)[1-y]
T + 7T
ax ( © sen(1 =) d(n, po) © )
ne_i”(ﬂ)(1_y)e_d(77/V0)(1_y)
= — d , + 1
d (7. 710) (d(7, po) +1a(n))
7T
= A, up)e MuHo)(-y)
ﬂzzd(ﬂ, ,MO) (77 yO)

where again y € (—o0,0). In the same way we finally get

[ 3+ Py, 0))tige 07 dp

re—ia(1) (1+y) o —d(11,10) |1+

- ad (1, po) (d(n, po) sgn(1 +y) +ia(n))

B 7 —A(1, wo)e M) IH), -y € [—1,0)
axnd(1, po) | Ay, po)et 1) 1+y), y € (oo, —1).

These four computations show that

/ / g+ p(n,0))71(i0)° (" V)0 + &I 1HVIO) 49 FF(y, 1+ y) dy
—— ~Ap) 1Y) FE(p 1+ y) d
ﬂzzd(ﬂ,yo) </_oo( A1, po)) e (n y) dy

+ / =, po)) e MM D FE (5,1 4 y) dy ).

Consequently,

CRuF=—F! {2@261(1. o) ((ﬁé ZS; )J(km +kr2) + kF,g)] .
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The application of U;; to both sides of this equation and the definition of the oper-
ator R > yield the third assertion.
The second assertion now follows from Proposition Lemma and the

facts that C € E(h]lz%;r “, hﬁ{‘”“) and S(H) A, hy,- This completes the proof. O

For the formulation of the following second main result of this paragraph put
Ry:= Rn,l + Rn,2~

Proposition VI.11. It holds that R € £(hﬁlﬁ{, hﬁ”") Furthermore, given F € h%,,
the boundary value problem

(uf+Ax)u=F in H, Cu=0 on R
has a unique solution in h%"". Itis given by u = RrF.

Proof. The first assertion follows immediately from Lemmas and An-
other consequence of Lemma [V1.9|is (43 + A7)Rr1 = idh%. Moreover, from

Lemma |V1.8 we infer that (y% + Ar)Ur = 0 and that CU; = idh%—(s-&-a. Hence,
given F € hp,, it follows that

(13 + Ax)RoF = (43 + Ax)RuiF — (43 4+ Az)UnCR 1 F = F,
CRT[F - CRT[JF - CUn_'CRn,lF - 0,

which implies that u = R F is a solution of the boundary value problem. Its
uniqueness can again be proved as in the proof of Proposition O

Given . > 0 and k € IN, let us introduce the class of smooth elliptic symbols
being homogeneous of degree k:

EISE (ay) == {a € C*(R x (0,00),C): a(wn,wp) = ra(y,u), w >0,
all derivatives of a are bounded on | (1, u)| = 1, (VL9)

Rea(n,u) > el (7, w)|,  (7,4) € Rx (0,00)}.

It turns out (cf. [34, Appendix A]) that for elliptic symbols of this type the cor-
responding Fourier operators are linear operators between (little) Holder spaces.
Even more, they generate analytic semigroups on these spaces.

Theorem VIL.12. Suppose that a, i« > 0 and thata € EIIS°(ay) for some k € IN.
Then forl € Z and « € (0,1) it holds that

Fla(-, u)F € H(WTF ni™)  forall > p..

Moreover, these semigroups can be written down explicitly. To do this we
need more information about Fourier multiplier operators on intermediate spaces
between S(IR) and its dual space S(IR)'—the space of tempered distributions on
R. For such an intermediate space E define the set Mg of all Fourier multipli-
ers for E as the set of all tempered distributions a € S(IR)’ such that the linear
operator F'aF: S(R) — S(R)’ has an extension operator in £(E). Its norm
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is denoted by ||a||s, := || F~'aF||zE). Because the space M is rarely known
for concrete cases, we have to content ourselves with a subspace of Mg that is,
however, large enough to satisfy our needs. Define

M= {a € WL(R): sup /1 + 52[0a(n)| < oo}

neR

with norm

lallve == max{{lallcor, 17 = /1 +720a()][[or}, @€ M.

In [34, Appendix A] itis shown that fork € Z, « € (0,1) itholds that M — M,
R
and that this fact implies the following result.

Theorem V1.13. Suppose that a, i« > 0 and thata € £11S;°(a). Then
ettt ¢ M and et AT — Frlemalomt
fort > 0and pu > .
Put by := by (f, x0) := V'(f)(x0) and define the symbols
a1,1(1], po) += ibr1] — baA(17, po),
a12(1, o) = b(ibry] + b2A(n, po))e M HON /A (1, o),

where 7 € R. Put Ay 1; := F lay;(-,puo)F fori € {1,2}. Lemma 5.1 in [34]
shows that —A 11 € L(h&™, hi™). Moreover, a15( -, o) € M as the following
computations show, where we use (VLE):

b2 e~24(1.10)
A (1, 1o)| %
B2 ) ) N
|25((b1’7+b2a(’7))2+b%d(17,]10)2)e 20y,

S -, . ~
|A(1, po)
5 e A1) (ibyy + baA (1, o))
|9pa1,2(17, o) |* = b |(iby + b0y A (17, o)) = - - .
! ”‘ ! A1, po)° A (1, o) %

3 A 3 . 5 2
X (aﬂ)‘(ﬂr ‘uo)e_}\(’Y'W)/\(;y, ]/lo)(s + 09, A(1, ‘uo)e—/\(ﬂ,ﬂo)) ’

|a12(17, 10) |2 ((b1yg + bad(n))* + b3d (1, 1o)?)

< VA |——(iby + bo, A (1,

_ (ib1y + baA(y, p0)) (A (1, 40)° + 6)
A1, o) 1%

5 2 —2a.1]
BUA(iy,yo)‘e 11,

Consequently, it holds that

sup |a2(17, po)| < oo and  sup /1 -+ 12|9ya1,2(17, po)| < 0,
neR neR



VI.1. Classical Solutions for Newtonian Hele-Shaw Flows Without Surface Tension Effects 85

ie, a12(-, o) € M as claimed. Finally, we infer from M — h]lRJr”‘ that there

is an extension operator of —Ar17 = F—aja(-, 1)l F: S — S in L(hg™)

denoted with the same symbol. To conclude this paragraph note that A, ;1 +

Ax12 = Br(Trx 4+ Uxby) and that this operator can be considered as the principal

part of the operator B(f) (7 (f) +U(f)V'(f)) with coefficients fixed in f and xo.
Recall that v = T (f)f +U(f)b(f) and set

e = dog(x0,0) + 2f"—(x°)azvf(xo,o). (VL.10)

¢+ f(xo)

Moreover, put a;(77) := icx17, 7 € R,and Ay := cz0. Then Ay r = F lapF €
L (1™, hL™) is the Fourier operator associated to 9B(f)[ -, v ¢] that may be con-
sidered as its principal part with coefficients fixed in f and xo, cf. Lemma

Finally, let A 3 be the Fourier operator associated —B(f)S(f)P(f) that can
be considered as its principal part with coefficients fixed in f and x(. To determine
its symbol let

1—
we(x,y) = —ﬁazvf(x,y), (x,y) € Q, (VL.11)

and put wy 1= w f(xo, 0), see Lemma Moreover, for h € h%{”" let
Prh:=Pr(f,x0)h := [y — wrhe ], y>0.
We define the symbol

as1(n,p) = 222 [ Ownld = Fe W]
31\, 1) ‘= /_27_(’7 R ‘u2 T p(n’ 9)
and the operator A, 31 := —byY002S71Px. Let B € (0,a). Then it can be shown

that A 31 = F lazi(-,puo)F € E(hijv, hig'™) for v € [B, a], see [34, Lemma 5.3].
Introducing the operator A, 37 := —byY0025,2Px with symbol

bywr 2 A(1, o) _d(1, po) +1
az | d(y, o) Ay, po) + 112

we deduce from [34] Corollary 5.5] that A3 := Az31+ Ar3zp = —BxS:Pr €
L (1™, hk™) is the Fourier operator we look for having the symbol a3 1 ( -, o) +

a32( -, Ho)-
Fort € [0,1],7 € R,and u > 0 put

a9, neR, u>0,

a3 (1], o) = N €R,

2
, wr o pod(n, 1) + pop
ant(n, 1) := —(by + ten)in + bpA (g, u) (1 — == '
7T,t(77 ‘u) ( 1 ”) U 2 (17 ]/l)( a2217 d(ﬁ,}l)ﬁlo)\(ﬂfﬂ) +‘u|2)
Given t € [0,1], ant( -, po) is obviously the symbol of the operator —Ar1,1 —
t(Ar[,Z + A7‘L’,3,2)'

Theorem VI.14. Suppose that w,; < «y/ayy. Then the operator

—Ap i =Ag11+Arip2+ Agp+Arz1+ Ango

generates an analytic semigroup in h®, i.e, Az € H(hg™, hg™).
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Proof. Asin the proof of Lemma 5.6 in [34] we can prove the existence of a positive
constant a, such that a,; € £11S°(ay) for all t € [0,1] provided w,; < ag/a.
Then Theorem implies that

—Ap11—Anp — Anga € H(hg™, hg™).

The operators —A, 1, and —A, 31 are considered as perturbations of this opera
tor. We know that —A, 12 € L(hg™). Thus there is a positive constant C such
that

| = Arihll1sar < Cllhllisar forall he hi. (VL12)

From —A,31 € E(hi;rﬁ ™), B € (0,), and the interpolation property hi{rﬁ =

(ht™, hg*)1.4p—q for the continuous interpolation method we infer
| = Al cem < Cllllspm < el sam + Cllllisam forall € B

with arbitrary ¢ > 0 and positive constants C and C = C(¢). Now Theorem [[I1.9
(ii) implies the assertion. [

Note that the hypothesis in Theorem [V1.14|is independent of yy. The set WV
from Theorem is defined in such a way that, given c + f € W, this hypothesis
is satisfied for all x € S. 3 )

Let f :== f+c € W™ Recall g = (1+ f(x0)® + fx(%0)?)  and ap =
ax(x0,0) = (1+ fx (XO)Z) /f(x0)2 so that

/\f(xo) _ f(xo)z _ Qo

(1+ F(x0)2 + fe(x0)) (1 + felxo)®) 22

Recall vy = T(f)f +U(f)b(f) and consider the set
{F € n2te. r?eig(azvf(x,())/f(x) +Af(x)) > 0}.

Observe that—according to the coordinate transformation induced by the dif-
feomorphism ¢y—this set coincides with the set W from (VL2). Now, given

f = f+c €W, wehave —9vs(x,0)/f(x) < Ap(x) for all x € S. Recall

wf(x,y) = —(1 —y)azvf(x,y)/f(x), (x,y) € O, and Wy = wf(xo,O), xg € S.
Hence, wy; < ag/ap holds for all x € S provided that f = f + ¢ € V. Setting
Be :=b(0) = (—¢)°b(c) — (1 — &)c we have the following result.

Lemma VL.15. Suppose that ¢ > 0 and that B > —c>/(1 + c?). Then W is an
open neighborhood of ¢ with unbounded diameter in h>**.

Here, the diameter of a subset X C h%1% is defined as

diamy, X := sup ||g — h|2+a-
gheX
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Proof. Obviously, 0 < ¢ € h*™ and A = ¢?/(1 + ¢2). Moreover, the function
vo = U(0)B. is the unique solution of the boundary value problem

A0p=0 in Q, v=0 on Ty Cv=pB. on TIj.

It follows that vy (x, ) = Bey, (x,y) € Q, and consequently 0,0 (x,0) = B, x € S.
Hence, ¢ € W provided B, > —c3/(1 + ¢?). Now the assertion follows along the
lines of the proof of Lemma 5.10 in [34]. O

VI1.1.3 Proof of Theorem V1.1

In this section we carry over the generation property of the operator A to the
whole linearization —0®(f), f + ¢ € W, of the evolution operator. To do this we
tirst introduce some notation. We define the operators

0 (f) := B(f)T (f) +t(02(f) — B()T(f)),
Appi=F 1 [ami( - p0) —t(ami2(-, po) +ansi(-,po)) ] F,

where t € [0,1], 4o > 0, and f € V. Moreover, given p > 0, we need the notion
of a p-localization sequence {(U;,0;): 1 < j < mp} of S. Here {U;: 1 < j < m,}
is an open covering of the strip S x (—p/2,0/2) and for all 1 < j < m, it holds
that diam(Uj) < pand U;NR # @. Furthermore, 6, € D(Uj), 1 <j<mp,are
smooth test functions on U; and {(ll]-, Gj) :1 < j <m,}isa partition of unity. For
each 1 < j < m, we fix (xj, 0) € U;. The fundamental tool in this section is the
following result.

Lemma VIL16. Let k > 0, B € (0,«) and suppose that K C W is compact. Then
there exists p € (0,1], a p-localization sequence {(U;,0;): 1 < j < m,} forS, and
a positive constant C depending on K, x, and p such that

| (Art(f, x7)8; 4 0;0D(f))h]l14ar < K[|0i1]l210,R + ClIhl24p
forallh € h?>*%,1<j < mp, t € [0,1], and f € K.

To prove Lemma we split the operator Ay ;(f, x;)8; + 0;0D:(f) into sev-
eral expressions each of which we study independently. Let us begin with charac-
terizing the cut-off functions that we frequently use in the sequel. Given p € (0, 1]
and a p-localization sequence {(U;,0;): 1 < j < m,} for S, we define for each
1<j<mp functions

Xj,¢; € D(U;) suchthat x;[supp6i=1 and ¢j/suppyx;=1. (VL13)

These functions can be chosen in such a way that there is a C > 0 independent of
p such that

1xillou; + [[Wjllou; +P“([Xj]zx,uj + [le]a,uj) <C. (VL.14)

Furthermore, there is a constant Z = Z(p) with

X2+ au; + ¥jll2+au; + 16)ll2+0u; < Z. (VL15)
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By restriction a function 6 € C®(IR?) with diam supp 6 < 27 induces a pointwise
multiplier on the spaces h° and buc’(Q)),s > 0. In turn, for 1 < j< mp a function
6 € D(Uj) can be identified with the function 6, € C*(R?), where 6,|U; = 6 and
6. = 0 otherwise. With this convention we can define the commutator [A, 0] :=
Af — 0A, where A belongs to L(h®, buc'(Q)), L(h*, k'), L(buc’(Q), buc'(Q)), or
L(buc*(Q)),ht) fors,t > 0.

In the sequel—for the sake of notational simplicity—we drop the dependence
of the operatorson f € V,x; €5,1 < j<mp,and t € [0, 1] from our notation.

Lemma VI.17. Let 6 € C*(R?) with diamsupp 6 < 27 and ||0|/,,, g2 < Z. The
commutators

[9, AT(] S E(hﬁ_“/ h]of—I)l [91 BT[] € E(h%_i’_“’ h]lR—Hx)’
[0, Pr] € LOE 1), 10, Ang] € LIHE, hEFY)

are extendable to L£(hg{™, ), L(hgi® hit™), L(hgt*, 1), and L(h,™), respec-
tively.

Proof. Performing all the differentiations using Leibniz’ rule, we see that all terms
of highest order drop out of the expressions. Since h{* < hi;* and I%,"™ < hg™,
the assertions follow. O

Lemma VIL18. Let K C V be compact and let § be as in the preceding lemma.
Moreover, let f € K and B € (0,«) be given. The commutators

0, A] € L(buc®>™(Q), buc®(Q)), [0, B] € L(buc*T*(Q), h}T¥)

are extendable to operators in L(buc®*P(Q)), buc*(Q)) and L(buc**F(Q), k' +%),
respectively. Furthermore, the commutators

[0, BT],[6,BSP],[0,08]-,v]] € L(K*, h1T5)
are extendable to operators in £(h**F, h1**) and the commutator
[0, BU] € L(h2=0+ pl+e)
has an extension in £(h?>~0F, p1+2),

Proof. Fix B € (0, a) and let 6 fulfill the hypothesis. As in the proof of the previous
lemma it can be shown that [0, A], [0, B], and [0, C] are of lower order, i.e., there
exist extension operators of them denoted with the same respective symbol such
that

6, A] € L(buc®> P(Q),buc*(Q))), [0, B] € L(buc*> F(Q)), h114),
[6,C] € L(buc*> P(Q)), W*70F%),

which proves the first assertion. Note that also [0, P] and [0, 03] -, v]] are of lower
order in the same sense.
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We have (A, 70,C) [0, R] = ([A,0],0,[C,0])R and Theorem gives the exis-
tence of a positive constant C such that

116, RI(F, 8, 1)ll24a,0 < C(II[A, 01R(F, & 1) .2 + [I[C, OTR(F, 8, 1) 125+
for all F € buc*(Q), g € h***, and h € h*~°*+% Moreover, it holds that
R € C(K, L(bucP(Q) x I**F x W70, buc*™P(Q)))).
From these facts and the extension results for [0, .A] and [0, C] we infer that

116, RI(E, &, 1) 20,0 < C(IEllg0 + 18ll2+5 + [[H]l2—s+p)

for all F € buc*(Q), g € h***, and h € h?>~%+* Particularly, this implies (for
F =0,¢ =0,and h = 0, respectively) that [0, S], [0, T], and [8, U] have extensions
denoted with the same respective symbols such that

[6,S] € L(bucP(Q),buc®>™(Q))), [0, T] € LT, buc> (1)),

0,U] € L(W*~°TF, buc*™*(Q)).

These results, the identities

0, BT] = [0, B]T + B[, T], [6,BU]=[8,BU+Blo,U,
6, BSP] = [0, B|SP + B[§, S|P + BS[H, P),

and the fact that [0, B], [0, P], and [0, 95| -, v]] are again of lower order imply the
second assertion. O

Lemma VI.19. Assume that 8, x, { satisty the hypothesis of 6 from the preceding
lemma such that x| supp @ = 1 and | supp x = 1. Then it holds that
XT —Tnx = Sn([AmX]wT + X(V% + Ar — A YT + x[A, IP]T)'
(XU = Unx)0 = R ([Ar, X]PU + x (1§ + Ar — A)pU + x[A, p]U1)0,
XSP — SxPrx = Su([An, XIWSP + x (4 + Ar — A)pSP + x[A, y]SP

+X(P — Pn) + [X/Pn])

Proof. Let uy := (YxT — Txpx)h and up := (YxU — U px)0h for h € h>T* and

observe that u; € hﬁr“ and u, € h%* . Tt holds that ygu; = 0 thanks to 7 =

idj2+e and yo T = idhﬂzy“' Moreover, CU = idj2 510, CUr = idhﬁ(““/ and Yx = x

imply that Cuy = 0 since (for 6 = 0) it holds that

Cup = (11xCU — CUry1X)711(0h) =0

and (in case 6 = 1)

Cup = 1102[xU — Urx]v1(0h) + 1 [xU — Urx]7102(0h)
= (Cx7iU + 11xCU — CUry1x — 11UCx)v1(6h)
+ (711x71U — Y1ilry1X)7102(0R),



90 VI. Classical Solutions for Stabilized Newtonian Hele-Shaw Flows for Large Initial Data

which vanishes due to Cx = 71d2x = 0 on suppf. Now, using the identities
(43 + Az)Tr = 0and AT = 0aswell as (y3 + Az)Ur = 0and AU = 0, we get

(Mo + An)ur = (4 + An)xTh — (g + An) Tatpxh
= [An, X|¢Th+ x(43 + A)YTh — x AYTh + x ApTh — xp ATh
= [, XJ9Th+ x (4 + Az — AYTh+ x[A 9] Th,
(4o + Ar)uz = (g + Ax)pxth6h — (g + Az ) U xOh
= [An, X]9UOR + x (45 + Az ) pUOR — x AYUOh
+ X AYUOL — xp AUOK
= [Ax, X]pUOK + x (45 + Ax — A)PUOK + x[A, p|UOA.

Hence, we may infer from [34) Corollary B.11] and Proposition [VI.11|that

r = See([Am, XIT + x (5 + Az — YT + x[A ¢]T)h,
= R ([Are, X]9U + x (1§ + Az — A)YU + x[A, p]U) 0.

Since Py = x the first two assertions follow. Analogously define u3 := (YxSP —
SxPrx)h and observe that uz € I ™. With (u3 + Az)Sy = idhﬁtx and AS =

idbuCZJrzx (Q) we obtain

(4§ + Ar)us = (4§ + An)pxSPh — (4§ + Ar) SxPrtpxh
= [An, X]9SPh+ x (3 + Az)pSPh — x ApSPh + x ApSPh
— XYASPh + x¢Ph — Prpxh
= [Ar, X]WSPh + x (4§ + Az — A)YSPh + x[A, $|SPh
+ x(P — Pr)h+ [Wx, Prlh.

Now the third assertion follows with the same arguments as above. O

Lemma VI.20. Let K C V be compact and let p € (0,1]. Given f € K, letw := wy
from (VI.11)) and put, cf. (VL.10),

Ci=¢f = 81vf( -,0)+ CZ_{xfazvf( -,0) and ¢ :=¢(x), (VIL.16)

where x € S. There are positive constants C and C, depending on K, where the
latter also depends on p, such that for h € h*™® it holds that

| Prh — whxllonu + 0" [Prh — Whax|oinu < Cpl|hl2+4,
H5 — CnHO,]RﬁU + Pm[ﬁ_ Cn]a,]RﬂU < Cp,
16" = brllorru + 0% [V = balarru < Co.
Proof. The first assertion follows from Lemma 5.2 in [34] and the other ones are

consequences of the mean value theorem and the facts that ¢ € h* and V' € h*,
respectively. O
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Lemma VL.21. Suppose that K C V is compact and that { (U}, 0;): 1 <j < m,} is
a p-localization sequence, p € (0,1], for S. Furthermore, for1 < j < mp let Xir ¥
be as in (VL.13)~(VLI5). Then there are positive constants C and C, depending on
K, where C, additionally depends on p, such that

X (45 + Az = A)pullm + X (Bx = B)pullirar < Co'~*lull2a0 + Colltt14a,0
for all u € buc***(Q).

Proof. Observe that ||at|[11a,0, |22]ls,0, and [[bj]|144, 1T < j, k < 2, are bounded
by a positive constant C = C(K). Since the diameter of every U;, 1 < I < m,, is
bounded by p, we infer from the mean value theorem that
aj — ap(x)llopnu + [1b; — bj(x)[lornu < Cp,
[aj — ap(x)]emnu + [0 — bj(x)]erou < Cp' ™%, 1<j,k<2,

where x := x; € U; =: U and again C = C(K). These bounds, the bounds on
X = x; and ¢ := ¢ (see (VI.14), (VI.ID)) and the facts that p € (0,1] and that
Y| supp x = 1 imply that

(g + Arx — Ao
2

< ollxpullemnu+ Y lx(ap(x) — aj)du(Yu)||aHnsupp x
=S

+ (| xa202 (Y1) || o, Hsupp x
< Nacau (sl el o 191l + N|a21029 |l o Fsupp x + 1220214 |0 Hinsupp x )

2
+ Y lx(aj(x) — ap) (udpyp + judyp + 9jpdku + YAjxit) ||, Hsupp x
k=1

< Co (ullull ot |9l agsupp x + ClIO2t llasupp x |4l o Frrur
+ Clltpllasupp x 1021|1101
+ Y (lIxlloullap(x) — ajllognu + lIxlloulap(x) — ailornu
k=1
+ [Xlaullap(x) —apllomnu)
X (||uHﬂc,]HﬂUHajklPHuc,]Hﬁsupp)( + ||aju||0¢,]HﬂU||akl/]||tx,]Hﬂsuppx
+ |0kl 11979 |l o, rsupp x + 119 )

< Co(llullarnu + 11021l eminu) + Clo+p" " +p~ P)lg}%lelajkuﬂamu

< Cpllulli+a0 + Co' " lull21a0

and

[X(Br — B)pull11ar
2
Z (I1x(j(x) = bj)v09;(pu)

[0[x(b;(x) — bj)’YOaj(lP”)Ha,IRmu)

[x(bj(x) = bj)v00;(Yu)
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2

< Y (lx(i(x) = bj)llo,

j=1

(l[)l/l) ||0 RNsupp x

+ [10x (b;(x) = bj)]llornu 1709 (1) [0 Rrsupp x
+ [1x(bj(x) = bj)[lorru 19709 (Y1) o RAsupp x
[ [ (b](x) )h’oa (wu)]a]Rﬂsuppx

+ [e(b(x) = 8)307030)]], greup )
2
Z ||X _bj)||1,IRnUH'YOaj(l/"”)HO,JRﬁsuppx
=1

+ | xllo,ullbj(x) — bjllo Rt 19709 (Y1) |lo,Rwsupp x

+ [0[x (bj(x) = b)), g 1709 (Y1) llo,RAsupp x

+ [|0[x (b;(x) — bj)]llornur[709; (Y1) ]a,Rsupp x

+ [x(bj(x) = bj)]la,rnu 10709 (Y14) [0, RAsupp x

+ lIxllo,ullbj(x) — bjllo,rnu[0709j (1) ]a, Rsupp x)

2

< Y (2085 (x) = b))l (19l supp 7091l rsupp
o + ”’)’OuHM,IRﬂsuprHajllJHa,suppx)
+ I xlloullb;(x) = bjllorru (1919 la,supp x 17094 o, Rsupp x

iU ||oc,]Rﬁsupp)(

+ ||9;

+ ||aljllj||a,supp)(||’YO”||0¢,]Rﬂsupp)()
+ ([Xlaullbj(x) = billoru + I1xlo,ulb;(x) = bjlaru)

x r|avoa-<¢u>uomum)

2
Z x) - b 144, IRmuH’YOa Ul o RAU

—_

Clo+p%0+p'" )myﬂw%mew
<G max 70014 ]|a AU + Cp' ™ m]aX 70011l RAU

< CpH“Hl—i—oc,Q +Co' M lull 2400
for all u € buc®+t*(Q)). O

Lemma VI1.22. Let the hypotheses of the previous lemma hold and suppose that
h € h>** satisfies diam supp h < 27t. Then it holds that

1x(P = Pra)hllam + llx(9B[h, 0] = Arh)ll1ar + 1X (0" = br)htll2—s10r
< Co' " |Ihll21a + Colllt 1+,

where the constants C and C, exhibit the same properties as in the preceding
lemma.
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Proof. It holds that Ph = whyy + Nh, h € 2t where w = wy (see (VI.11)) and

N is of lower order in the sense that N € C(K, £L(h*™, buc*(Q)), cf. Lemma
Using Lemma we estimate

|X(P = Pr)h|on

< |Ix(whyx = Prh)lomnu + [X(Whsx — Prh)]wmou + [ Xllaul[NA|lopnu
< lIxlloull (whxx — Prh) lonu + [X]a,ull (Whxx — Prh)|lopnu
+ Ixlloul(whyx — Prh)]amnu + Collhll1+4
< Clo+p%0+ o) lll24a + Colltll11a
< Co' | ll2a + Colltl14a-
As before we can write dB[-,v] = éhy + Mh, h € h*T*, where ¢ is defined in

and M € C(K, L(h1T%)), see again Lemma and using again Lemma
[VI.20 we obtain
||X(aB[h/ U] - A?T,Zh) ||1+rx,]R
< x(€ = cn)hxllornu + 10X (€ — cx)ha]llerru + | XMA[14arAU
< xlloull (€ = cm)hxllorau + [19[x (€ — )]l rru 1P |, RU
+ | x(& = cr) |arrur x|, ru 4 Collll144
< Collhxllorru + (10xlla,ulle = cxllarru + Ixlla,ullo¢larau) I xllorAu
+ (lIxlloulle = cxllornu + [X]aullé = crllornu
+Ixlloule = exlarrur) Mz llarru + CollAll1+4
< Collhll1tarru + (Collxlhitau + Xl ullélli+arnu) 17l1+arAu
+Clp+p "0 +p ") Ihll21a + Collhll11a
< Collhll11a + Co' 11|24

In the third expression we only prove the case 6 = 0. The other one is similar.
Leibniz’ rule and similar arguments as above imply

”X(b/ - bﬂ)hHZ-l—oé,]R < CthHl—Hx,]RﬂU + H?C(b/ - bn)hxx”zx,IRﬁu-
From Lemma [VI.20| we finally infer

H)C(b/ — by )N || AU
< xlloullt” = brllornu (I7xxlloru + [Hxx]arAu)
+ (Ixlloult’ = brlarnu + [X]a,ullt’ — bx
< Collhxxlla+ Clo" ™ +p~*0) hxxl0
< Cp' || hl|24as

oRNU) || xx loRNU

which completes the proof. O

Proof of Lemma|V1.16| Pick ¥ > 0 and choose 0, x, ¢ according to (VI.13)—-(VL15).
We start with the identity

00D + A0 = x[0,90P] + (x0D + Arx)0.
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Inequalities (VL.I4) and (VL.1I5) and Lemma imply the existence of a positive
constant C, depending on K and p such that

1x10,0®)h[1+a < Cpllh|la+p forall h e h**e.

To get an estimate for the second part in the above expression we split this
operator and study four single terms. The first is

XBT — BxTax = Be(XT — Tax) — BaxT + xBT
= BrSr([An, XIT + x (5 + Az — YT + x[A ¢]T)
+X(B = B2)pT + x[w, BIT + [x, B¢ T,
where we make use of Lemma We know that the operators B, Sy, and

T are bounded by a positive constant C = C(K). Moreover, we have estimates
for the operators x (3 + Ar — A)p and x(B — B)y and the commutators. More

precisely, Lemmas[VI.17,[VI.18| and [VI.21|imply
I(XBT = BaTrx)0h|14ar < Co' || TO|240.0nu
+ Co([IT0R |1 1a,0nu + [ TOR 24-,0nu)
< Co Y| TOh||240,0nu + Coll TOR| 248000
< Co' " *[|6hl 210k + Collhtll24p

for all h € h?>T*. Since p € (0,1] and C is independent of p, we can choose p
sufficiently small such that

K
|(XBT = BrTrx)0h|[14aRr < le9h||z+a,1R + Collh]24p-
It holds that

XBUY' — Brlnbx = Br(xU — Uzx)b' + Brldr(xV' — brx)
+ X (B — Br)ypUb' + x[v, BUY" + [x, Br|pUb'.

Given h € h***, we obtain from Lemma that

(xBUY' — Brldzbyx)6h
= BaRx ([Ar, x|9U + x (4§ + Az — A)YU + x[ A, p]U)V 0k
+ Brldr (xb' — brx)0h + x(B — Br)pUb' 0h + x [, BUY 0k + [x, Br|pUL'0h.

Since we also know that the operators U, U, and R, are bounded by C = C(K)
we analogously estimate using additionally Lemma

1 (XBU — Brlhrbrx)6h || 14ar < Co' %[0kl 1210k + CollAl24p-

Hence, choosing p sufficiently small we get

K
I(xBUY" — Baldrbrx)Ohll1sar < 7101]24ar + Collhll21p:
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Next, we obtain from Lemma [VI.19| the identity

XBSP — BrSaPrx = BrSr([Ar, XJWSP + x (1§ + Ax — A)YSP
— X[AYISP + x(P — Pr) + [x, Pxl)
+ x(B = Bx)YpSP + x[w, B]SP + [x, Bx]pSP.

Using the same arguments as above (including the boundedness of P) we con-
clude

||(XBSP - BnSnPnX)Qh”HaJR < Cpl_a||9h||2+a + Cp||h||2+ﬁ
K
< Z10nl2+ar + Collhll2+p,

where again p is chosen sufficiently small.
Finally, we obviously have

XOB[-,v] — Arax = x(0B[-,v] — Ap2) + [x, An2].

Again, if p is chosen sufficiently small we infer from Lemmas|VI.17|and [V1.22|that

K
1x0B[6h, 0] — Az2x0hll1ar < 7107240k + Collll2+p-

The assertion follows. O

We now use Lemma to prove the following generation result, which is
the central result in subsequently proving Theorem

Theorem V1.23. Suppose that f + ¢ € W. Then —0®(f) € H(h>+*, hlT%).

Proof. Let K C W be compact. We show that, given f + ¢ € Kand t € [0,1], it
holds that —9®;(f) € H(h?>T%, h'*%). Then the assertion follows with t = 1. We
show the following equivalent characterization of —9®;(f) € H(h?>T%, h'*%), see
Propositions and There are positive constants A, and C = C(K) such
that

[7ll2+a + Al Bll1+a < CI[(A = 0P (f))Rl[1+4r (VL17)
A — 0®(f) € Lis(h*H, n'HY) (VI.18)

forall h € W™, f + ¢ € K,and Re A > A..

Fix t € [0,1]. Given f + ¢ € K and xy € S, we know from Theorem
that Ax(f,x0) € H(h&, hp™). Hence, inequality holds for the operator
Ax(f,x0). More precisely, there are positive constants C = C(K) and A, and a
p-localization sequence { (U;,0;): 1 < j < m,} of S such that

10ih]|2+a,r + [A10jh]l140r < CII(A 4+ Ar(f, x)))0ih]l14aR
C(1I6;(A — 0®¢(f))hl14ar

+ [[(Ax(f, %))0; + 0,02t (f)) ]| 140,R)

<
<
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forallh € B***, f+c € K, 1<j< my, and Re A > As. Given B € (0,a) and
p € (0,1], we infer from Lemma that there is a positive constant C = C(C)
such that

1
1A (f )05 + 80Pt ()11 < Sz llO)hll2+ar + CllAll24p

for all h € h2te, f+ceK,and1 < j < mp,. Hence, we conclude

1671240 R + [A][6/]110r < Cll6;(A —0P¢(f))R]|140R

1 -
+ EHejh”2+zx,lR + CCllhll2+p
and thus
10if1] 1210, + [A]10jR )10k < 2C([10;(A — 0@ (f))h]|14ar + Cllhll24p)

for all h € h%¥te, f+ceK 1< j<mpand ReA > As. Using the facts that
SUP1 < i<, 16; - |lk+o,R is an equivalent norm on h*™*, k = 1,2, and that h**F =

(W%, h*1%)1 g4, we deduce that
[Bll24a +2(JA = Co)[lAl[14a < CIH(A = 0P (f)) Rl 144

where C; = C1(C), forallh € h2+”‘,f+ ceK 1<j<mpandReA > A Setting
As := 2max{As, C;} completes the proof of inequality (VI.17).

To prove we choose f +c¢ € W and A, > 0 and we show that A, —
0Dy (f) € Lis(h**%, h1*%). From the a priori estimate we conclude that
A —0®¢(f) € L(K>T%, h1*%) is one-to-one for all ¢ € [0,1]. In particular, A, —
0d(f) is one-to-one. To show that it is onto pick i € h'**. From Theorem
we infer that, given f € V and u > 0, there is a function u € buc?**(Q) such that
(A(f), wyo — B(f),C)u = (0,h,0). Now observe that you € h*™* and that

T(F)you = (A(f),70,€) " (0,701,0) = (A(F), 70,C) " (A(f), 70,C)u = u.
Put ¢ := you. Then it holds that

(Ax =0Do(f))g = (A = B(f)T(f))g = (Axvo — B(f))u = h.

Since A, — 0Py (f) is one-to-one for all t € [0, 1], the method of continuity (cf. [42,
Theorem 5.2]) implies that A, — 9®;(f) € Lis(h*t*, h1**) forall t € [0,1]. O

Proof of Theorem Due to the equivalence results Lemma and Lemma
V1.6l we show that, given fy + c € W, the Cauchy problem

of =@(f), f(0)=fo, (VL19)

has a unique maximal classical solution.

Fix ¢ > 0 and recall that B, = b(0) = (—c)°b(c) — (1 — &)c. Consequently,
the hypothesis B > —c3/(1 + ¢?) from Theorem [VL.15|is fulfilled if 6 = 1 and
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—cb(c) > —3/(1+c?) orif 6 = 0and b(c) — c > —c3/(1 + ¢?), which is equiv-
alent to (—1)°b(c) > (—1)°c"*/(1 + ¢2). Thus, if this condition holds, the set
W is an open neighborhood of c in h?t%_ From Theorem [V1.23|and h%ﬁ“ - hi_ﬂg ,
B € (0,a), we infer that —0®(f) € H (K7, h1*7Y), f+c € W, for v € [B,a].
This result and the interpolation property (h'*F, h?%F), s = h1** imply that
oD (f) € L(h>T*, h1*%) is the part in h!T* of the operator 0®(f) € L(h*+F, h!*F)
with domain #27%. Now we infer from Proposition and Theorem that
there exists a unique classical solution of that can be extended to a maxi-
mal interval of existence [0, T) for some T > 0.
Observe that Theorem implies

lim(c+ f(t,-)) €W or T =4oo
t—=T

provided that the solution f of (VL.19) is uniformly continuous. Furthermore, the
solution of (VL.19) generates a local analytic semiflow on WV. O

V1.2 Classical Solutions for Newtonian Hele-Shaw
Flows with Surface Tension Effects

Assume that ¢ > 0 and fix & € (0,1). Let h4™ := h*™* N Ady but now V :=
Vito = I N Ad_.. Moreover, let B € (a,1) and put W := Wy, 5 := I N
Ad_.. Given fy € hi™ and T > 0, we are interested in classical solutions of

problem (VL1) having the regularity

fec(oT],r*)yncl(lo, T], K**),
(-, t) € buct(Q(f(t, ), 0<t<T.

VI1.2.1 The Transformation

Let ¢ > 0 be fixed in the following. We transform system (VI.1) on a fixed refer-
ence domain in the same way as in the preceding section. Let f € %™ be given
and put

Pr(xy) = (x,1-y/f(x)), (xy)€Q(f).

The function ¢ris a C*e-diffeomorphism between Q(f) and Q = S x (0,1). Put

f:=f—c. Then f € V. Setting ¢r = Psic we get the same push forward and
pull back operators as before, i.e.,

plu=uog;!, ueBUCO(f))
p;v=vogs ve BUC(Q).
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The differential operators in the new transformed coordinates read

2
A(f) = —plag; = - kz_ a ()3 + a2(f)a,

jk=1

2

B(f) = 10l (V(¢;-) 1) = ¥ bi(f)r0d;,

j=1

~ 0
C(f) = (1= 6)pLyod; + 5plyoda(¢s-) = (1 - 8)71 — 71192

where
272 2
() =1 aalf)="E ()= I w() = (T f),
2
() = o balf) =
and 7t(x,y) := 1 —y for (x,y) € Q. Given fy € V, consider the system
A(f)v=0 in Q,
v=—0K(f)f+f on Ty,
Cv = b(f) on I, (VI.20)
atf = B(f)v on r(),
£(0) = fo on S,
where K(f) = Wa% b(f) := (—f —c)°b(f +¢c) — (1 —d)c, and (recall)

C = (1—-90)y1 + 67102. For T > 0 we have the following equivalence result,
where a classical solution (f,v) of problem (VI.20) satisfies this set of equations
pointwise and has the regularity

fec(o,T],V)nc'([o,T],n'*),
o(-,t) €buc®™(Q), 0<t<T.
Lemma VI.24. If (f, u) is a classical solution of problem (VI.I), (f —c, cpf_cu —¢)

is a classical solution of problem (V1.20) and if (f,v) is a classical solution of
problem (VI.20), (f +c, ¢rv+ c) is a classical solution of problem (VLI).

Given f € W, recall that R(f) = (A(f), 70,C) ~!and put

S(f) = R(f)|buc™(Q2) x {0} x {0},
T(f) = R(f){0} x h**7 x {0},
U(f) = R(f)I{0} x {0} x B>~°*7,

where y € [, B] is arbitrary.
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Lemma VI.25. Given v € [«, B], it holds that

A € C¥ (W, L(buc*™(Q), buc”(Q2))),
B € C¥(W, L(buc*™(Q), ' 7)),
T € CY(W, L(B*T7(Q), buc*™)),

U e CYW, LE0T(Q), buc*tT)).

Furthermore,

K e Ccv(W, L(KTT(Q), 1*TT))
for arbitrary € (0, B).

Proof. This follows immediately from Lemma the fact that W C V,,, and
the analyticity of the inversion map. O

Let us conclude this section with the following important isomorphism result,
whose proof is analogous to the proof of Theorem

Theorem V1.26. Lety € [, f] and fix f € W. Then it holds that
(A(f),7.C) € Lis(buc®™7(Q), buc? (Q), h¥H7, h?>=0H).

VI1.2.2 The Evolution Equation

Observe that the solution of the boundary value problem
A(flr=0 in Q, v=—-0K(f)f+f on Iy Cv=0b(f) on Iy,

where f € Vis fixed, is given by v = T (f)(—cK(f) +id;z+5) f +U(f)b(f). This
representation and Theorem imply the following result.

Lemma VI1.27. The Cauchy problem
of +A(f)f =F(f), f(0)= fo, (V1.21)

where
A(f) = oB(f)T(HK(f) and F(f):=B(f)(T(f)f +U(f)b(f)),
and system are equivalent in the sense that if
fec(o,T],v)ncl(o, 1], ™)
is a solution of (VI.21)), then

(f, T =oK(f) +idjes) f +U(FB(S))
is a classical solution of (VI.20) and if (f,v) is a classical solution of (VI.20), it

holds that
v ="T(f)=cK(f) +idjs+s) f + U(f)b(f)
and f is a solution of having the regularity C([0,T], V) N CY([0, T], k1 **).
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We call a solution of (VL.21) a classical solution if it satisfies the equation point-
wise and if f € C([0,T],V)NC([0,T],h'™*) for T > 0. Now we can formulate
the main result of this section.

Theorem VI1.28. Let f € W. It holds that A(f) € H(h**7, k™) for all v € [«, B].

In order to prove this result we proceed in a similar way as in the preceding
section. Fix f € W, xg € S, yp > 0, and ¢y € [a, B]. We recall the following
operators:

Az = —0% — 2415915 — 493,
Br = b1v091 + ba7002,
(T=g)(x,y) = (Fle MMl Fey(x), gehk®, (v,y) e H=Rx (0,00),

where
app = ap(f,x0) := ap(f)(xo,0),
bj = bj(f,x0) :==bj(f)(x0), 1<j<2,
M) = 5200+ fag® + (4 — )i, () € R x (0,09)
Moreozver, given (17, 1) € R x (0,0), we introduce the symbol x (1, u) := —p? —
MYW and the operator K := F 1k (-,uo)F on S(R).

Lemma VI1.29. The operator Ay := 0B T-K belongs to E(hﬁ;““,h]}{““) and has
the symbol a(1, uo) = o (ibyyg — baA(y, uo))x=(1, 4o), 1 € R.

Proof. We know that T € L(h%™,h3%) and that B, € L(h31% hit*) as well as
B Tr = F [y + ibiy — bpA(n, uo)]F. From the definition of the operator K
we infer that Ky € L(hg®, h&™). The assertion follows. O

Lemma VI1.30. There is a positive constant a, such thata € EIISS° (), see (VL.9).

Proof. Obviously, a is smooth and positively homogeneous of degree 3 and all
derivatives of a are bounded on | (7, ;)| = 1. Note that

Rea(n, 1) = o2 \/azzyz + (a2 — a3,) 52 (yz + Ui )
a2 2 (14 fo(x0)2)*"?

for (7,) € R x (0,00). We know that 0, by, a2 > 0 and that axn — a3, > ap =
(1+ (c+ f(x0))® + fx(x0)?) ! ¢f. (VI.7). From this we infer that

Va2 + (an — B)n? > /(e — @) (12 + 12) > \Jao (42 + 7).

. 5 . . o oby/ag
Since y/1 + fx(xp)? > 1 the assertion follows with a, := (14 e (102 -
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The next result is an immediate consequence of Lemmas [VI.29and [VI.30] and
Theorem

Corollary VL.31. It holds that A, € H (g™, hi;™).

Lemma VI.32. Letx > 0,y € (0,«) and let K C W be compact. Thereisp € (0,1],
a p-localization sequence {(U;,0;): 1 < j < m,} for S, and a positive constant
C = C(K, «, p) such that

1(0;A(f) — An(f, x))0))hll11ar < «[|0h]l44ar + Cllh]44
forallh € h**%,1<j < mp, and f € K.

Proof. Fix f € Kand j € {1,...,mp} and put U := Uj, 0 := 6;, and x := x;.
Observe that x € U. Furthermore, choose x, ¢ € D(U) such that (VL.I3) and
(V1.14) are satisfied and there is a constant C, > 0 depending on p such that

X atatr + 9 llarau + [6llarau < Cp. (V122)

Then we have

0A(f) — Anb = x[0, A(f)] + (XA(f) — Anx)O. (V1.23)

Moreover,

6, A(f)] = [6,eB(/)T(HK(f)] = ol6, B )T (HIK(f) + BT (f)I6, L(f)]-

Pick v € (0,a). We know from Lemma that B(f)T (f) € L(h*T*, hltx)
and that K(f) € L(h**7,h**7). The commutators are of lower order. More pre-
cisely, Lemma says that [0, B(f)T (f)] € L(h**7,h1*%) and Leibniz’ rule
implies [0, K(f)] € L(K**7,h***). Hence, [0, A(f)] € L(h*T7, k%), From this
and we infer that

1X[6, A(F)]hll1sa < Colltllagy forall hr e htHe. (V1.24)

Choose x > 0. Given h € I*%, let ug := (PxT (f)K(f) — TxKpx)0h. The
proof of Lemma shows that

(45 + Ar)ita = [Ar, XI9T (F)K(F)0h + x (45 + Az — AT (F)L(f)0h
+ XA 1T (FK(f)0h.

Note that thanks to vo7 (f) = idj2+a, 0Tz = idj2+0, and ¢ = x it holds that

Tous = (YXK(f) = Kryox)6h = vox (K(f) — Kz)0h + [vox, Kr|0h.
The unique solution of this boundary value problem in hﬁr * is given by
Uy = Sn ([Am YT (HES) + x5 + Ax — AUNYT (HK(S)

+ X[A) YIT (HK(f))6h
+ T (vox(K(f) = K=) + [vox, Kx])0h
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We also have

XBAT(FIK(f) = BaToKrx
= Br(xT (/IK(f) = TaKnx) = BaxT (F)K(f) + xB()T (FIL(f)-

These two facts and ¢ x = x give

BT (FIK(f) = BaTnKrx)0h
= BaSr([An, XJPT (HK(f) + x (4 + Ax — AT (HE(f)
+ XA YIT(FIK(f))6h
+ B Txr ('YOX(’C(f) - ICn) + ['YO?C/’CN])Gh
+X(B(f) = B)YT (f)K(f)0h + x[, B(f)IT (f)K(f)6h
+ [ BT (f)K(f)0h.

We know that the operators B, T, Sz, T (f), and K( f) are bounded by a positive
constant depending on K. Moreover, due to x|supp6 = 1itholds forall1 < <
m, that

[voxi, K= (f, x)] = ((1+ felx)?) 2+ 13) ((9%v0x1)6ih + 2(dv0x1)d(61h)) =0

on supp 8; and that

[Yox (K (f) = Kx)0hll2ar = [[(K(f) — Krz)0h|l21arNU-

Observe that
(K(f) = Knl(f, x))0h = (1+ 272 = (1 + fu(x)?) )02 (0h) + i,

where1l <[ < m,. Then we see that there is a positive constant C that depends
on K such that

Ivox(K(f) = Ka)Ohl21ar < Cllhll44y-

These arguments as well as Lemmas [VI.17, [VI.18] and [VI.21|eventually imply the
existence of a positive constant C depending on K but independent of p and of a
positive constant C, depending on K and p such that

IXBNT (HK(f) = BaTaKrx)0hll1+ar < Co'*0h]lasar + Collltlasy

for all h € h*T%. Since p € (0,1] is arbitrary and C does not depend on p, we can
choose p sufficiently small such that

I(XA(f) = Axx)0h 1 ar < U0 sram + Collhllary.  (VI25)
Now the assertion follows from (VI1.23), (V1.24), and (VI.25). O

We can now prove the following central result of this section. It uses the re-
sults collected so far and ideas similar to the proof of Theorem 4.1 in [36]].
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Theorem VIL.33. Given f € W, it holds that A(f) € H(h*T7,h1*7) for all v €
[, B].

Proof. Pick f € W and set K := Ky := {tf: t € [0,1]}. Note that K is a compact
subset of W. Fix v € [a, B]. In the same way as in the proof of Theorem [VL.23|we
find positive constants A, and C = C(K) such that

1Bllasy + MRy < CIIA + A()) 147 (V1.26)

for all h € h*t7, ReA > A,, and g € K. From that proof we also infer that
A + B(9)T(g) € Lis(h>T*, k%) for all ¢ € K. We know that A, + B(0)7(0) €
Lis(h2+Ta pl+7+%) where T € {0,2}, and that

idjsra + K(0) = idjure + 0% € Lis(h*H, H*).
Consequently,
(A + B(0)T(0)) (idjssa + K£(0)) € Lis(h*, n1HH).
This operator can be equivalently reformulated as
Av + A(0) + ALK(0) + B(0)T(0). (VL27)

We know that A.K(0) + B(0)7(0) belongs to £(h*t*, h***) and that the imbed-
ding h*T% < h!T% is compact, see Theorem Hence, the operator is a
compactly perturbed isomorphism in £(h*%, h11%),ie., A, + A(0) is onto if and
only if it is one-to-one. But we already know this last property of the operator
A(0), cf. (VI.26). Consequently, A, + A(0) € Lis(h***, k%), Since 0 € K and
holds for all ¢ € K, it follows that A, + A(g) € Lis(h**t*, h1**) for all
¢ € K. In particular, it holds that A, + A(f) € Lis(h*™, h1*t*). Now the assertion

follows from Propositions and O

Theorem V1.34. Fixy € ((2+ B —«)/3,1) and put E, := (W™, 1*™%), and X :=
WNE,. Forevery fo € X there exists a unique maximal classical solution of
problem (VI.21)) generating a local analytic semiflow on X .

Proof. Let fy € X be given. Observe that ¥ C W C h3+F = (B B (g /3
and that A € C¥ (W, L(h*™®, h1T%)), see Lemma Fixye (2+B8—a)/3,1)
and note that /> > E, D h*** From Theorem we deduce that A(f) €
H(h**P, h1+P) and that A(f) is the part in h!** of this operator having the do-
main h*t*. Since K1t = (WP, n4HF) g)/3 we conclude from Proposition
that A(f) € M, (h*™%, h1**) forall f € X. Finally, observe that F € C¥(W, h!T%).
Then we may infer from Theorem [IL.14]that there exists T > 0 and a unique classi-
cal solution f € C([0,T), V) NCY([0, T), h'**) of with maximal interval of
existence [0, T). Another consequence of Theorem [I.14]is the semiflow property
as asserted. Lemmas [VI.24]and [VI.27|now complete the proof. O







Chapter VII

Outlook

The main results from the last part of this thesis are powerful existence results for
periodic Newtonian Hele-Shaw flows. Their main attribute lies in the possibility
to determine whether a certain initial condition is admissible in the sense that the
respective Hele-Shaw flow has a unique classical solution.

Treating the evolution equation governing the movement of the free surface
when surface tension effects are considered as a quasilinear one renders it pos-
sible to prove the existence of a unique classical solution in a subspace E, =
(W1, nt )., v € (2+ B —a)/3,1), of h***, where a € (0,1) and B € (a,1),
cf. Theorem The only requirement for an initial condition fy € E., to be
admissible is that it have a lower bound —c < 0. But, as c is arbitrary, for every
function fy € E,, this constant can be chosen large enough so that f; is admissible,
i.e., ¢ > —min,cg f(x). In this sense this result is optimal, which means that the
existence of a unique classical solution is proved for arbitrary initial data.

For Hele-Shaw flows without surface tension, where the corresponding evo-
lution equation for the free surface has to be considered as being fully nonlinear,
a structure condition for admissible initial conditions in #2t* can be derived, see
the set W in (VI.2). Even this result can be considered as optimal since it can
be explicitly verified whether a given initial condition is admissible or not. And
since W is unbounded in #**%, see Lemma no a priori restrictions can be as-
signed to functions in W; specifically to their curvature since second derivatives
do not occur in the definition of V. On the other hand, numerical simulations
suggest that even for initial conditions that do not belong to WV classical solu-
tions exist, see Figures for the evolution of such an initial condition
visualized with the numerical scheme from Chapter[V]

A natural question that arises is whether it is possible to carry over the tech-
niques from Chapter |VI|to the problem studied in Chapter [IV|in order to obtain
similar well-posedness results for non-Newtonian Hele-Shaw flows. The deriva-
tion of the results in Chapter [VI for Newtonian fluids strongly relies on a linear
theory for the respective boundary value problem at a fixed time, see, e.g., Theo-
rem[VL5] A similar theory that is not linear anymore would have to be established
if one tried to attack this question.

Another probably more feasible question is the well-posedness of the free
boundary problem from Chapter [[V|in an unbounded geometry. For instance,
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Figure VIL1: Simulated flow for an initial condition not belonging to WV

such a problem can be used to describe the flow of mud (or, of course, some other
non-Newtonian fluid) in a (large) porous medium; see also [26], where a problem
of water-mud-interaction is studied with the same modeling approach. Such a
flow under the influence of gravity obeys the system of equations

Qu=0 in Q(f),
dyu =0 on T,
u=f on I(f),
e =€ on R, (VIL1)
Nixa:
otf = ——~—=—=-dyu on I(f),
= R vap /)
f(0) = fo on R,
where—for the sake of simplicity—a (non-stabilizing) no-flux condition is im-
posed on Iy := R x {0} and ¢ > 0 is a fixed constant. Note that, of course,

the domain covered by the fluid and the free surface are now defined by

O(f) = {(x,y) eR*: 0 <y < f(x)},
[(f):=1{(x f(x)) s x € R},
respectively. A reduction of the above problem with the same domain diffeomor-

phism as in Chapter|IV|to an abstract evolution equation gives formally the same
Cauchy problem as in Chapter IV} which is

ouf =@(f) :=B(f,T(f), f0)=fo, in hg™, (VIL2)

where B(f, -) is the transformed boundary operator —ﬁ—mav and 7 is the
solution operator of the elliptic boundary value problem consisting of the first
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three equations in (VIL1) in the transformed coordinates. An inspection of Section
shows that 7 (c) = ¢ and that

_ L 2+
oP(c)h = 7(0) 700207 (c)h for h e hi'™™,

where 07 (c)h solves the system
czanw +dpw=0 in Q:=Rx (0,1),

dow=0 on Iy,
w=h on T

This system can be conveniently solved with the Fourier transform: It holds that
Fleonw +9w|(n,y) = (=c*n* +02) Fw(n,y), (1,y) € Rx (0,1).

Given h € ™, this vanishes and satisfies the required boundary conditions if
and only if

Fuw(y,y) = (e=m + e V=2) Fh(y), (1,y) € Rx (0,1),

1+e 201
which means

e MY 4 ecn(y=2)

@OT (c)h)(x,y) = F 1 [;7 — }fh(x), (x,y) € Q.

1 +e—2c17
Hence, )
_ 1 o —lte ™
dd(c)h = F [;7 S 0 Tre }fh = FlaFh
with a(y) = —ﬁn tanh(cry) for n € R. If the factor ﬁ is disregarded, the

symbol a is exactly the same as the symbol ay from [23, Section 4.1]. Conse-
quently, the same arguments as in [23] apply to show the local well-posedness
of the Cauchy problem (VII.2) and thus, the existence of a unique classical solu-
tion of problem near flat solutions, cf. [23, Theorem 5.1], provided the
equivalence of and can be rigorously established.

By suitable modifications it is possible to reformulate the two-dimensional
formulation of the Hele-Shaw free boundary problem considered in this thesis as
a multi-dimensional one. For instance, this is done in [35] for Newtonian fluids
on an unbounded geometry and in [32] for non-Newtonian fluids on a periodic
geometry. It turns out that for multi-dimensional Hele-Shaw flows it is possible
to obtain results similar to the main results in Chapter VI for Newtonian fluids
on a periodic geometry, see [73].

The stabilizing term b that is a major concern of this thesis is assumed to de-
pend on the free surface only. However, it could be interesting to consider an-
other dependance of b, namely its dependance on the spatial variable. With this
approach a fixed stabilizing source could be modeled having a time independent
effect on the system, e.g., an approximate point source being nonzero near some
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points in S and zero otherwise. Figure |VII.2a] shows a simulation that involves
the point source

0.2 for x=0.5,
bi(x):=<¢ —0.1 for x e {0.250.75},
0 for x €[0,0.2] U[0.3,0.45] U [0.55,0.7] U [0.8,1]

such that—for conservation of mass— fol by (x) dx = 0 for the flat initial condition
¢ = 0.51 by means of the numerical scheme from Chapter V| which can readily
deal with this situation. As a second example, Figure shows the effect of
the periodic pressure distribution

bo(x) := 0.51+0.25 x sin(27tx), x € [0,1],

on the lower boundary component depending on the spatial variable. Observe
that the form of by can be recognized in the evolved free surface. However, it
turns out that in these cases some techniques from this thesis are not appropriate
anymore; specifically, it is not possible to determine the linearization about some
constant function ¢ € (0,1) of the evolution operator from Section since the
solution operator for the potential problem 7—even at the constant c—cannot
be expressed explicitly as it is done in (IV.13). Notice that in case 6 = 0 and for b
depending only on the spatial variable a well-posedness result for the correspond-
ing flow problem was proved in [31] for small initial data. However, the function
b is allowed to be nonconstant only in the general formulation of the problem.
When proving the well-posedness of the problem for an initial datum near some
flat solution, the authors suppose that b is a constant function.

A question arising in the numerical treatment of Hele-Shaw free boundary
problems is the simulation of non-Newtonian Hele-Shaw flows, which is a much
more involved task compared to the Newtonian case since a nonlinear boundary
value problem has to be solved at every time step: The elliptic operator Q in this
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boundary value problem depends on a modified viscosity function 1/ that, in
turn, depends on the gradient of the solution of the boundary value problem. In
[39] one approach to this problem is given and applied to a Hele-Shaw problem
in a radial geometry for solutions exhibiting certain symmetry properties.
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