GLOBAL EXISTENCE AND STABILITY FOR THE 2D OLDROYD-B
MODEL WITH MIXED PARTIAL DISSIPATION
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ABSTRACT. This paper focuses on a two-dimensional (2D) incompressible Oldroyd-B model
with mixed partial dissipation. The goal here is to establish the small data global existence
and stability in the Sobolev space H? (R2). The velocity equation itself, without coupling
with the equation of the non-Newtonian stress tensor, is an anisotropic 2D Navier-Stokes
whose solutions are not known to be stable in Sobolev spaces due to potential rapid growth
in time. By unearthing the hidden wave structure of the system and exploring the smooth-
ing and stabilizing effect of the non-Newtonian stress tensor on the fluid, we are able to
solve the desired global existence and stability problem.

1. INTRODUCTION

A class of models of complex fluids is based on an equation for a solvent coupled with a
kinetic description of particles suspended in it. In the case of dilute suspensions weakly con-
fined by a Hookean spring potential, a rigorously established exact closure for the moments
in the kinetic equation of this Navier—Stokes—Fokker—Planck system yields the Oldroyd-B
system (see, e.g., [2,8,31]). The standard Oldroyd-B model can be written as

ou+u-Vu=-Vp+vAu+ V-1,

T+ u- V7 + Q(1,Vu) + ar = nAT + peD(u),

V-u=0,
where u = wu(x,t) represents the velocity field of the fluid, p = p(x,t) the pressure and
7 = 7(x,t) (a symmetric matrix) the non-Newtonian added stress tensor, and v, u1,a,n

and po are nonnegative real parameters. Here D(u) is the symmetric part of the velocity
gradient defined by

D(u) = %(vu +(Va)™).
The bilinear term () reads
Q(1,Vu) = 7W(u) — W(u)T — b(D(u)T + 7D(u)),

where b € [—1,1] is a parameter and W (u) is the skew-symmetric part of the Vu,

W(u) = %(Vu — (Vu)T).

Fundamental issues such as the global existence and the stability problems on the Oldroyd-
B models have recently attracted considerable interests. There are substantial developments
and significant progress has been made. Interested readers may consult the references listed
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here (see, e.g., [1,4-15,17-19,21,22,24,25,27,29,30,36-39,41-45]). Understandably this list
represents only a small portion of the large literature on this subject. This paper focuses
on the following anisotropic Oldroyd-B system

ou+u-Vu=-Vp+onu+V-1, z€R%t>0,
T+ u-V1+Q(1,Vu) + 7 = 0227 + D(u), (1.1)
V-u=0,

which involves only horizontal kinematic dissipation and vertical dissipation in the equation
of 7. (1.1) may be relevant for certain anisotropic complex fluids. The anisotropic Navier-
Stokes equations have been used in the modeling of many fluids such as turbulent flows in
Ekman layers [32]. The equation of 7 can be derived from the equation of the conformation
tensor by replacing the damping term related to the Weissenberg number by a dissipative
differential operator term [11]. It has become a common practice in the modeling and
numerical simulations of viscoelastic fluids to add stress diffusion (sometimes anisotropic
stress diffusion) in order to effectively stabilize the stress and the numerical calculations.
The effect of stress diffusion on the dynamics of creeping viscoelastic flow has been analyzed
(see, e.g., [20,26,33,35]). The study of this paper would help fill the gap on how the
anisotropic stress tensor would affect the dynamics of viscoelastic flow. The goal of this
paper is to solve the small data global existence and stability problem. Without loss of
generality, we have set the parameters in (1.1) equal to 1 for notational convenience.

The lack of vertical velocity dissipation makes the stability problem concerned here dif-
ficult. The corresponding vorticity w = V X u satisfies

Ow+u-Vo=0hw+VxV-1, 2R t>0 (1.2)

and it does not appear possible to establish any uniform-in-time bound on the Sobolev norms
of w. Even when 7 = 0, the vorticity gradient Vw for the anisotropic 2D Navier-Stokes
equation

Oww + u - Vw = 011w, T GRQ, t>0 (1.3)
may grow in time. In fact, the only upper bound on Vw for (1.3) is double exponential in
time, for any 2 < ¢ < o0,

¢C lwoll oot
IV (®)llps < ([Vwollza) ™

The double exponential growth rate was confirmed for the 2D Euler equation in a unit disk
by Kiselev and Sverak [23]. The growth rate for the 2D Euler equation on a more general
smooth bounded domain was explored by Xu [40]. Whether the double exponential upper
bound for the 2D Euler or for the anisotropic Navier-Stokes in the whole space R? is sharp
remains an open problem.

In the case when the 2D Oldroyd-B model has both damping and full Laplacian dissi-
pation in the equation of 7, Elgindi and Rousset [13] were able to overcome the difficulty
by considering a combined quantity G :=w — V x V- A~!7 and its equation, and success-
fully solved the small data global well-posedness problem. The 3D Oldroyd-B model has
both damping and full Laplacian dissipation was dealt with by Elgindi and Liu [12]. The
damping term in the equation of 7 plays a crucial role in the approaches of [12,13].

Very recently Constantin, Wu, Zhao and Zhu [11] considered the d-dimensional (d = 2, 3)
Oldroyd-B model with only fractional dissipation (—A)%7 and without damping in 7. [11]
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derived a system of special wave equations satisfied by v and PV - 7, where
P=1-VA'V.
denotes the Leray projection operator. As a consequence, [11] observed that the non-

Newtonian stress has a stabilizing effect on the fluid and was able to establish the small
data global well-posedness and stability for any 5 > %

Our Oldroyd-B model in (1.1) also admits a wave structure. By applying the Leray
projection operator P to eliminate the pressure term, we obtain

Ou = onu+P(V-7)+ Ny, N =P(—u - Vu). (1.4)
Applying PV to the equation of 7, we have
1
8tPV‘T:aQQPV'T—PV'T+5A'LL+N2 (1.5)
with
Ny = —-PV - (u-V1)—=PV-Q(7,Vu).
Differentiating (1.4) and (1.5) in time and making several substitutions, we find
Opu + (1 — A)@tu — 811(1 — 822)u — %Au = Ng,
OuP(V-1)+ (1= A)OP(V-7) —011(1 — 022)P(V - 7) — %AIP’(V - T) = Ny,
where N3 and Ny are given by
1
N3 = (0 +1)N1+ Nay,  Ny= (0 — 011)Na + SAN:.

The wave structure derived above is a consequence of the coupling between the equations
of w and 7. Without the coupling and even for 7 = 0, the linearized equation of u is given
by

6tu = 611u. (17)

Clearly the linearized wave equation for u given by
1
Oyu + (1 — A)@tu — 811(1 — 822)u — §Au =0 (18)

is much more regularized than (1.7). We shall exploit the wave structure in (1.6) to gain
extra regularization and damping properties. One crucial regularity to be extracted is the
time integrability of the derivatives of u, not just the horizontal derivatives. This is a
consequence of the full Laplacian operator in (1.8). When we seek a solution (u,7) of (1.1)
in the Sobolev space H?, we expect to gain the uniform time integrability, for a constant
C > 0 and for any ¢ > 0,

t
AHVMM%MBSC<u» (1.9)

Besides understanding the time integrability in (1.9) from the wave structure, there is
another simple way to comprehend (1.9). It is really the coupling in (1.4) and (1.5) that
allows us to transfer the time integrability from one function in the system to another. More
precisely, we can represent Au in terms of the rest in (1.5),

Au = 20,PV - 7 — 2099PV - 7 + 2PV - 7 — 2N, (1.10)
then
|VullF = —(u, Au) — (Vu, VAu)
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:—2/u-6tIP’V-T+2/u-822]P’V'de
Q/U-IP’V-de+2/u-N2da:
—2/VU-V@tPV‘T—i—Q/VU'V@QQPV-TCL’E

—2/Vu'VIP’V-de+2/Vu-VN2dx,

where (f,g) above denotes the L?-inner product. The time integrability of |[Vul|3,, is then
converted to the time integrability of other terms. This explains our strategy on how to
make use of the stabilizing effect of 7 on the fluid to prevent the growth of the Sobolev
norms of the velocity. We are now ready to state our main result.

Theorem 1.1. Assume the initial data (ug,70) € H*(R?), and V -ug = 0. Then, there
exists a constant € > 0 such that, if

luoll a2 + [I7oll2 < e,

then (1.1) has a unique global classical solution (u,T) satisfying, for any t > 0,

t
(l[ullFe + lI7172) + 2/0 (101 ()32 + 1027 ()72 + 17 ()| 72 + | Vu(8) [ F2) ds < Ce?,
where C' > 0 is pure constant.

We make two remarks about Theorem 1.1.

Remark 1.2. (1) The damping term in T appears to be necessary in order to bound Q
in the L?-estimate. QQ generates a term of the form ||7'||%2, which requires damping
i T to yield a suitable upper bound.

(2) When the combination of 011u and Oy is replaced by that of Oeeu and 0117, Theo-
rem 1.1 remains valid. We just need to slightly modify the proof. Therefore, as long
as the dissipation of w and T are in different directions, the nonlinear terms can
be bounded suitably and the result still holds. Physically the dissipation of u and T
i different directions helps complement the regularization of each other, and thus
controls the nonlinearity.

The local-in-time existence and uniqueness of solutions to (1.1) can be shown via standard
approaches such as those in the book of Majda and Bertozzi [28]. Our focus will be on the
global-in-time bound of (u,7) in H?. One of the most suitable methods for this purpose
is the bootstrapping argument (see, e.g., [34, p.21]). To proceed, we first define a suitable
energy functional

E(t) = Eq(t) + Ea(t),
with

t
Ei(t) = sup (IIUHHz +I7l72) +2/ (0vu(s)lIFz2 + 1027 (s) |72 + 7 ()1 Fp2) ds,

/ IVu(s) 2 ds.
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E1 represents the standard energy consisting of the H?-norm of (u,7) and the associated
time integrals parts from the horizontal dissipation in u and the vertical dissipation and
damping in 7. Fj is the time integral in (1.9) representing the extra regularization through
the coupling. Our main efforts are devoted to proving that, for any ¢ > 0,

E(t) < CLE(0) + CoE2 (t). (1.11)

The bootstrapping argument applied to (1.11) then implies that, if E(0) < &2 for some
suitable £ > 0, then, for a constant C' > 0 and any t > 0,

E(t) < Cé,

which, in particular, asserts the desired global bound on the H2-norm of (u, 7). The details
are provided in Section 2.

2. PROOF OF THEOREM 1.1

This section details the proof of Theorem 1.1. First we list several anisotropic inequalities
to be used frequently in the proof.

The first is an anisotropic upper bound for a triple product, a very useful tool in bounding
the nonlinearity when the dissipation is anisotropic. Its proof can be found in [3].

Lemma 2.1. Assume that f, g, 9og, h and O1h are all in L*(R?). Then,

’/ fgh dz
R2

The second lemma provides an upper bound for the L*-norm of a 2D function in terms
of the H'-norm of its horizontal or vertical derivatives.

3 1 1 1 1
< 22| f[|r2llgll 22 10291 22 A1 22 |01 R 7 2 -

Lemma 2.2. The following estimates hold when the right-hand sides are all bounded.

1 1 1 1
HfHLOO(R?) < C”fHEQ(RQ)HalinQ(RQ)||82f”32(R2)HaleHzQ(RQ)'

Consequently,

1 1 1 1
[fllzee < ClUA IO s I llzee < CUS I 102 1 71 -
The proof of Lemma 2.2 can be found in [16].

Proof. As explained in the introduction, it suffices to prove (1.11). For the sake of clarity,
we prove the following two inequalities, one for F; and one for Fs,

3 3
B\ < E(0)+ C) E2 (1) + Co B3 (1), (2.1)
3 3
Ey < C3E(0) + C4E1(t) + C5E12 (t) + CGEQZ (t), (2.2)

where C] through Cg are positive pure constants. Then Ej + ﬁEg yields

1 3 3
FEy +72C Ey < E(O) +ClEf(t)+CQE22(t)
4

G L s piin g G5 s
+ o0 BO) + 5 B(0) + o0 BE (1) + 50 B3 (1)
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or
Cs Cs 3 Cs 3
fE —E 1+ — | F — | BE2(t — | EZ(t
g B < (Lo ) EO) + (Gt o) B+ (o oo ) BRO
or B o,
E(t) < C1E(0) + CoE2(t). (2.3)
We take the initial data (ug,79) to be sufficiently small, say
1
E0) = UQ, T 2 S —_— = = 52.
(0) = [|(uo, 70) |72 166, G2

Then the bootstrapping argument applied to (2.3) yields, for all

E(t) < — = 2Cie2

In fact, if we make the ansatz that
1
E(t) < —, 2.4
(t) < ez (2.4)
then (2.3) implies
1
2
or
E(t) < — !
= 8C2

which is half of the bound in the ansatz (2.4). The bootstrapping argument then asserts
that this bound actually holds for all £ > 0. This yields the desired global uniform bound

on [|(u(t), 7(£) |l 2

It remains to prove (2.1) and (2.2). We first prove (2.1). Due to the equivalence

[z~ Il + 1 AF] 2, (2.5)

we just need to bound ||(u,7)||;2 and ||(Au, AT)||z2. Dotting (1.1) by (u,7), and applying
A to (1.1) and dotting the resulting equation by (Awu, A7), we find

5 (I3 + (e A7) 32)

+|ovul 7. + [1018u] 72 + 11027172 + |A7][72 + [|7]I72 + [|AT]|72
=11 + ) + I, (2.6)
where
I = —(A(u - Vu), Au),
Iy = —(A(u-VT1),AT),
Is = —(Q(7,Vu),7) — (AQ(T, Vu), AT).

Here we have used the facts, due to V-u =0 and 7; = 7j; for 7,5 = 1,2,

/u-(u-Vu)dsz, /T-(u.vf)dx:u
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/(u-(V-T)—I—D(u)-T)d:czo, /(Au-A(V-T)—l—AD(u)-AT)d:UzO.
We now bound I;. By V-4 =0 and Lemma 2.1,
Il:—/Au-(Au~Vu)dx—2/Au-(Vu-V2u)da:

1 1 1 1
< ClAull2 [|[Aul[z [|01Aull 22 [Vl 72 102Vl
1 1 1 1
+C || Aull g2 [Vl 22 100Vl 22 [|Vull 7 102Vl 7
3 1
< Cllullgz [Vull g [|01ul 772
< Cllull g (IVulfp + 101u] Fe)-
By V-u =0 and Lemma 2.1,

IQ——/AT'(AU'VT)dx—z/AT'(VU'VQT)dJ}

1 1 1 1
< C A7l 1Al 101 Al 2 |97 2 02971
1 1 1 1
+ C AT g2 [Vl 22 101V 72 (V27172 02V 7 7
< O (lull gz + I7lla2) (171 F2 + 11810l Bz + 1|87 [ 772)-
Naturally I3 is divided into two parts I3 = I3 1 + I32 with
13,1 = _(Q(T7 VU),T), 13,2 = (AQ(T7 VU), AT)
By Lemma 2.1,
1 1 1 1 5
Iy < Cll7l2lIVul[ 22|00Vl oI TN 221027 72 < Cllull 27772

To distinguish between the horizontal and the vertical derivatives, we rewrite I3 as

1372 = —/AQ AT dr = — /(anQ + aQQQ) . (8117' + 8227') dx

= - /(311Q -ONT + 011Q - 0227 + 022Q - 0117 + 022Q) - O227) dx
=1I321+ 1300+ 323+ I324.
By Holder’s inequality and Lemma 2.2,
137271 = —/8117’ Vu- 0117 +20i7-01Vu - 0117 +7-011Vu - 0117 dx

< Cllont|p2IVulle 10117 L2 + Cl|017] Lo [|01 Vul| 2 |011 7| 12

+ C|7|[ oo |01 Vu| L2 [|O11 7| L2
1 1 1 1

< Ol IVull 2. 101Vl 20 + ClOT] 31102017 311101 Vil 2|7 2
+ Cllorul g2 7 I3

< Cllullgz + 17l g2) (01wl 32 + 17172 + 1027 (132)-
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By integration by parts and Lemma 2.2,
I329 = /31Q'3122T dx
< Il 101V ull 2020127 || 2 + 1017 L2 |V ul oo [| 020127 || 2
1 1
<1027 g2l 7l a2 ull g2 + 17 2 M| Ovell Fpe 1wl 2 (| O | 2
< Cllull gz + 7l m2) (0vullzz + 1712 + 10271 F2)-
I3 2 3 has the same bound as I322. The estimate for I3 4 is also similar,
I304 = /32Q'3222T dx
< Cll7llzel|02Vul| 2] 02227 2 + |27 [| L2 [ V]| oo [| G222 || 12
3 1 1 1
< CllGa7 [ 2l 7|z llell 12 + 1027 [ Fro I 7| 2| Ovell B [l 7
< Cllull gz + 171 =) (18vullfye + 7152 + 1027 1 F2).-
Combining the bounds above leads to
Iy = Isy + 32 < C(lullgz + 7]l g2) (10vul 32 + 171172 + 9271 F2),
L+ I+ I3 < Clull gz (IVul B + [|101u] F2)
+ C(llullg + Il a2) (10rullFre + 17172 + 1027 [172)-

Inserting the upper bound for I1 + I + I3 in (2.6), integrating in time and invoking the
norm equivalence (2.5), we find

s +2 [ Corals + s + ) ds
< o)+ [ el (90 + 10wl s
+0 [ Gl + i) U0rul + s+ 135713
< o, s + € sup ()l [ (1l + [orule) ds
0<s<t 0

+ Coilir;t(”UHHz + 17l m2) /Ot(Hf)llLII%{2 + W32 + 10271 F2) ds
< E(0)+CE?(t) + CE3 (1),
This proves (2.1), namely
Ev(t) < E(0) + C EZ (t) + C E3 (b).
To prove (2.2), we invoke (1.5) or (1.10) to write ||Vul/%,, as
IVul3n = —(u, Au) — (Vu, VAu)
= —2/u-8tIP’V-Td$+2/u~822PV-7'da:
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—Q/U'PV'TdJD—I-Q/U'Nde

Q/VU-V('“)JP’V~de+2/Vu-V822PV-Td1:

—2/Vu-V]P’V-de+2/Vu-VNde, (2.7)
where
Ny = —PV - (u-V7)—-PV-Q(r,Vu).
In addition,
/u-@tPV-Td:L‘:CZ/U-IP’V-Td:U—/PV-T'ﬁtudJU
d
. PV .
7 u - PV - 1dx
- /PV -7 (Onu+P(V-7)+P(—u- Vu)) dz.
Similarly,

/Vu-@tVIP’V-Td:B:CZ/VU-V]P’V-Tda:

- /VIP’V -7-V(Onu+P(V-1)+P(—u-Vu)) dz.

Inserting the last two equations in (2.7), we find
||VuH%11 =N+ Jo+J3+ Jg+ Js + Jg + J7 + Jg, (2.8)

where

J1:—2d/u-IP’V-Td:E—Qd/Vu-VIP’V-Td:U,

dt dt
JQ:2/U'822]Pv'Td$+2/VU'V822PV-TdZL‘,
J3:—2/u~IP’V-de—2/VU-VIP’V-TdJ:,
J4:—Q/U'PV'(u-VT)dl’—Q/VU'VPV'(u-VT)d$,
J5:—2/u-]P’V-Q(T,Vu)d$—2/Vu-V]P’V-Q(T,Vu)da:,
J@-—Q/PV-T-ﬁlludx+2/V]P’V~T~V811udx,
J7:Q/PV-T-IP(V-T)dw—i—Q/VIP’V-T-VIP’(V-T)d:E,

Jg = —2/]P’V-7'-]P’(u'Vu)dm—Q/VPV'T'V]P’(U'VU)dx.
We first have

t
/0 Jrds < Cllu(®)| 27Ol g + Clluollz2 7ol 1
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+ Cllu@®l [l7 @) 2 + Clluoll g [70l 2
< Cllu@ gl + C lluoll g [0l 2
By integration by parts and Holder’s inequality,

ol < IVull s 182z, 13 < [Full g 17l
sl < IVl [0l 12l < IV 72 < 1.
By integration by parts, Holder’s inequality and Lemma 2.1,
al < 1Vl ull o [V 2 + C [ Al 2 [Vul 2, 10 Vull 2 |97 2. 1829712,
+C [ Aull e ull ]| AT 2
< Clull g1Vl + 197120) + C 1Vull 2 V712 | Vul |01l 2 1027
< O (lullg + Il ) (IValZn + 100l + 971 + 1027 122).
Similarly,
1 1 1 1
5| < IVull g 17 |Vl 2 + C [ Al 2 [Vul 2 101 Vull 2 (197 2. 1029712,
+C [ Aull e 7] el A 2
< Clrllge [Vul2n + C [VullZa 971122 [ Vall 1 [Orul|Ze 190712
< O (lulle + Il (IVulZn + 101l %e + 19713 + 1927113)
and
1 1 3 1
sl < 20|V allul e [1Vull 2 + CIAT] 2, [0A7] 2, [Vl 2, 01 Va2,

+ C A2, 182A7 12, [lul 2, 9yull 2, | Aul 2
< C Jlull 2| V7 2Vl
+C (Julg= + Irll) (IVulZn + [vula + 102711%)
< O (lullg + Il ) (IValZn + 101l + 7l a2 + 1927113):

Inserting the bounds above in (2.8) and integrating in time, we obtain
t
Es(t) = / [Vu(s)||3: ds = —2/u PV - rdx + 2/u0 PV -1y dx
0
—Z/Vu-V]P’V'de—l—Q/Vug'VIP’V-Todw
t
+/ (Ji+Ja+ -+ Jg)ds
0

< Cllu@®l 7Ol + C lluoll 7ol a2

1 3 3
+ CE;(t) + §E2(t) + CE(t) + CES (),

1 3 3
< CE(0) 4+ CEy(t) + §E2(t) +CE:(t) + CES(b),
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where we have used several Holder’s inequalities,

and

t 1 t t
[ IVl 10urleds < 5 [ IVuldnds+C [ 1ouriaas
0 0 0

1
< ZEQ(t) + C Eq(t),
t 1
[ Ivull s ds < {Ea(t) + C Exo),
0

t t
[ Vel 0wl < € Bae), [ IV rl3nds < el ds < € B0
0 0

t
/0 (lull gz + 17 12) IVl 0+ Ol Fe + (17l 2 + (1027 [372) ds

3 3
< CE?(t)+ CE; (t).

It then follows from (2.9) that

S Ba(t) < CE(0) + CEi(t) + OB (1) + CES (1),

which is (2.2). This completes the proof of Theorem 1.1. O
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